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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Admitted Assets as Reported

Gross Investment Holdings 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
Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS .....oooevviveriiicicieieieieeneieie et snsssnssesesesssssnseseseenenens 18,000,988 | 0.949 |....... 13,005,955 |....cooiine [ — 13,005,955 |............ 0.950
1.02 All Other GOVEIMMENLS .........c.cveveveeeeeeiieieeeieeeeeeeieeseieeeeeesssessnesesesesereseseseeeeeseeenenens O oo 0.000 [eeeeecereeeeieeenes [V [0 (I 0.000

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

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

QUANANTEET ...t s 1,391,021 |............. 0.101 |......... 1,391,021 [ 0fn. 1,391,021 |............. 0.102
1.05 U.S. special revenue and special assessment obligations, etc. non-

QUATANEEEA ....eoeeeeieeiceeeieieee et 87,884,239 |............ 6.411 |....... 87,884,239 ..o [ 87,884,239 |............ 6.422
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 877,594,906 |............ 64.017 |...... 877,594,905 |.....coovienne 0]..... 877,594,905 |.......... 64.124
1.07 HyDFid SECUMHIES ......cvvuieiieciiicicieicieiscee ettt s 121,205 | 0.009 |..covneee 121,205 [ [ 121,205 |............ 0.009
1.08 Parent, subsidiaries and affiliates ............ccoooeeeeoeeoeeeeeee et (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................ccceeueveverereverereee e 19,097,646 |............. 1.393 |........ 19,097,646 |.....c.ceoeene [ 19,097,646 |............. 1.395
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred StOCKS .........cceveuiiereieieieieteieeeeee et e 19,097,646 |............. 1.393 |........ 19,097,646 |.....c.cooeeeenee [ 19,097,646 |............. 1.395
Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeee 6,690,228 |............ 0.488 |......... 6,690,228 |......cocveeene [ 6,690,228 |............. 0.489
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccoevrnenicncncn oo 245,275,746 |............ 17.892 |...... 242,983,379 .o 0]..... 242,983,379 |........... 17.754
3.05 MUUAI FUNGS ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.06 Unit iNVESIMENT rUSES .....c.viiiiicicieicee e e [V 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeeeeec et s [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueuriiiiieieieieeeee e e [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS .....cu.euivirieiieiceieesieeeiee et e 251,965,974 |............ 18.380 |...... 249,673,607 |....oeveeeeennee 0f..... 249,673,607 |........... 18.243

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas

4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooeiiueeiieriierieesie ettt sree e
4.04 Mezzanine real estate [0ans ............cccoviiiiiiinieniciicicecee e 0

4.05 Total valuation allowance ...

4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e

Real estate (Schedule A):

5.01 Properties occupied by COMPEANY .........c.cceeveieiriieiereieiiseeie e e 35,526,822 |............. 2.592 |....... 35,526,823 |.....ooieiee [ 35,526,823 |............. 2.596
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total real ESTAte .......c.oeuiiiieeeeeieeeece e e 35,526,822 |............. 2.592 |........ 35,526,823 ... [ — 35,526,823 |............. 2.59%
Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1) .......cccovrrieeeiininnnseeeeeeeeseseseseeee e 33,080,713 oo 2.413|....... 33,080,713 |.oeoeeeene [ — 33,080,713 oo 2.417
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoevvviieerverinseeeeieeenens oo 9,703,121 |.cen 0.708 |........ 9,703,121 | 0fn. 9,703,121 |............. 0.709
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|occoe... 42,783,834 |............. 3.121 ... 42,783,834 |...oovven 0f....... 42,783,834 |............. 3.126
CONtraCt IOANS ...

Derivatives (SChedule DB) ........cccoiiiiiiiiiiieeceeee e

Other invested assets (Schedule BA) .........coccooiiiiiiiiiiiicie e

Receivables for SECUNtIes ............cccociiiiiiiiiiiiiicce

Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11) ..o 0

Total invested assets 1,370,881,732 100.000 | 1,368,589,366 0| 1,368,589,366 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueriiiiririetetetetese ettt sttt s et se st st beseseses et sessesesesesesesese st sses s ebesesesese s ss s e bebebesesene e <eeseenanenenanas 36,619,879
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........ciiiiiiiiiti ittt bbb bbb bbbt sR e s reeresreerestesaesaeareeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiiiiieieeeeeececeee ettt eseae seebebeseeee e e nees 136,051 e 136,051
Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 .....iiitieiiiiieieietetet ettt ettt ettt s e st a et et et e s e se s ee et et eseb et esess s eses et et et esesesess s es et e s et et esesnss s ss s seseseses bbb ebee et et ne e et bbb et 0

3.2 TOtAlS, PArt 3, COIUMN 17 .ottt ettt te e bt e bbb ee b b€t E b b1 ee b b £ E e E b e 2o bbbttt 2o s ensnsea et s en e s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt ettt ettt e e st e ea et she e sheesh £ e bt e bt e e bt ea et ea et eae e 4R e e eh e e b e e bt e abeem bt eabeeaeeeaeeaheeas oeneeseeseesseesteenseeanens 0
Deduct amounts received on diSPoSals, Part 3, COIUMN 15 .......oiiiiiiiiii ettt ettt et esbe e s bt e s beesbe e beeaseeasesasesseeebeeebeesbeenbeeabeenseenseeaseasaeas Seseemseeasesaeeaesaeeaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...utiiieiietetiri ettt b et ee bbb te bbb ee R b £ 8 b o bbbttt e o s ensns et et es et se s 0

6.2 TOtAlS, PArt 3, COIUMN T3 .....ouiuiieiiieieietetet ettt ettt ettt ae e et et ea et e b et e s eae s eseseteses et esess s eses et et et esesessas s as et e s et esesesess s eses et e s et et es bbb ebee et et se e b bbb eanae e 0 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oviieieiiieieeeeetetet ettt ettt ettt e et et ea et e s et e s e se s ee e s et et eb et esess s eses et esesesesessas s as et e s et esesesess s eseseseseseses bbb ebee et st neea e bbb senae e 0

7.2 TOtAIS, Pt 3, COIUMN 10 ...utiiieteetetierecetietetse st eee et te et e st ee bbb ee b b e oo eE b e e 1 £ ee bbb £ h e E bR 2o bbbttt 2o s ensnsea et esen s et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiieiiitetiresi ettt b bbb bt E e E b o bt h bbbttt b et ts b ennna et s s 1,229,109

8.2 TOtAlS, PAMt 3, COIUMN D ....ovieie ettt e ettt e e eescaet et e s es s s saetesesesnssseseseseseesssstesesasensssesesesasensesesesasassnsssstesasasanas 16t etetEebeb e n et bbbt e s 0 1,229,109
Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+8-T-8) ..........cceruiuereririiiririsietetetesesese st sessesesesesesess e s ssesetesesesese s e sesesese ssesesnnesenanns 35,526,822
[DI=o [0 o) =T M To o E=To (g g 11 C=To JR= a0 ToT0 L OO P 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eiuiiiiriiiriiietetetisetststsistetetetesesese st sssaesesesesesesessssssesesesesesesessssssesesesesesesssssesesesesans oeseseseseassnaes 35,526,822

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .........c.cviiieieieieieieeiieieietete et <eeseseasneneeenas 5,000,000

Cost of acquired:

2.1 Actual cost at time of acquUISItion (PArt 2, COIUMN 7) ........cviuiuiueueiiieiiiisisteteteteree sttt tes e e e et be bt s ese e sssseseseseseseseessssseeseneressenanas 45,000,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeecececee ettt s s s seas seeeeaesebebeeese et neeaeneneeis 0 e 45,000,000
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....oveieieiiieeeeetetetet ettt ettt ettt a ettt a et et et e s e se s ee e s et et eb et essss s es et et e s et esesesnas s eseseseseseseaess s es st et et eses bbb ebee et st neea e b bbb st 0

KT e I = T T ) [FT4 Vo e OO P SO S R ORRR SRR 0 0
AACCTUAI OF QISCOUNT .......cvovieeececeet ettt ee et tetesesssaeaeteseseesssesesesesenssssaesesesessssesesesssassesetesesaseesssesesasesessnsetesesasansssetesassesesssesasasessnsesesesesaesssseesesesassnsns bt taches et et st eaet et ennas 0

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9 ............... et eteteaeeetetetiteuetetesteesetesesisesesesestetesesesitesesesisttesatesetetetesesettteteteseseseseasas s eseses neee R R b b e ettt ettt retetn 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvoviuieieieeeeieeeteteteeeeeteeet et et et et eeeesesesesee et et eseseas s ases et et et et esess s et esee et esesessesesesasaseseseseseenss s seesasasesesen ebebesene e aeseasesetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt e s et eae e she e ebeeeh £ e b e e bt e a bt ea bt ea e e eae e £H e e eh e e b e e bt e a bt em bt em bt eaeeeaeeabeeas oeneeseeseesaeante et e aneens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........ccccoeeveveevivennnne .22,500,000
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ..........iiiiiiiiiiiii ettt es et et 0
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:

LI e = Es =Ty IR 7o ¥ T T B OO 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcvivieieieieeieee ettt ettt et ea e et e s et sesesesesesseseseseset et et eseas s es s e s et e s e s esess e s es et et et et esess s esesesesa se e e b eb bt eee ettt eebebetis 0 e 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocervrirrererereiiiirieieieeeiees ceeeeeeieeeenas 27,500,000
ez Y= TUE= Lo I[N T g o PN 0
SUDLOLAI (LINE 11 PIUS T2) 1.ttt ettt ettt esese s e e e s e s et e s e s e s ese e e s a2 e s e s e s e ses e s e s s s e s e s ese s e st s e s s e s e s e s ese s e e s et s s et e s ese s e e e st esesesesene e ssas o eseeenessananas 27,500,000
[DI=e [0 o) =T Mo o E=To (g g 11 C=To IR= 0 a0 L OO 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......cciuiiiiiiiriiieieieieetee sttt b et s e aenas 27,500,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiririeteteteteses ettt st teteses et e st st e besesesese e sessesesesesesesese st s s s s esesesesese st ss s e bebebesesane e <eeseesansennas 10,929,919
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............ouiuiueueuiriiiiie ettt sttt s ese sttt e st besesesese s ss st sesesesesese s seseseeneneseenananas 762,392

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.oiiiiieieieieececcceeeee ettt ese s seesesebebeeene e e sees 69,964 ..o 832,356
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieieiiieieietetet ettt ettt ettt st et a et e s et e s ese s es e s et et esesesess s es et et e seseseseseas s es et es et et esesess s eseseseseseses bbb eeee et st ne e et et ebebneeaeae 0

3.2 TOtAlS, Pt 3, COIUMN 12 ....iitiiietietetierice ettt te bt e bbb ee b4 £t E b b £ 1R b £ E e E b ot b ettt 20 s emsns et et ns et se s 0 e 0
ACCTUAL OF QISCOUNL ........cvoeceeeceeeeceee et ceeee e eee s eeesetee s eee e aes s aee st ee s eeesseeeesaes s eessseeesseessseessseessseeeseeensesenseeessssens et ees et ensseansseessseensesenseeensseenseeansntansetensetan eeesseeenseee s esaraeea 14,955
Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 3 ..ot eeee et e et ee et ee e tee st ee st en e et ens e ens e ens s ensseenseeensseensseensseensseenseeensneensneenae et s se et neen (939,823)

5.2 TOLAIS, PArt 3, COIUMN G ...ttt ettt ee et ee bbb ee b b0t e e E b b€ ee LR b £ h LR s bbbttt 2o s ensnsea et s enn et se s 0 (939,823)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........o.cuiuiieiieeececteie e eeectete et et eescaete et eseessaetete s et enssaesetesesensssesesesesesssessesasesnsssesesesesensssesesesasnansesesesasanas febesestasaeseses 3,794,446
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........c.ccuiuiiiiuiiiieiiteteetete et ettt ettt ee et eae st ete st ese st etessete et ebessatens et esssaessssessssesessebensesessebensssesssas ceeeseseeseneneaen 5,164,469
Deduct amortization of PremMium ANA AEPIECIAtION .............cccueveveieeceeeeteteeeeeeceeteteseeeesseeseseses s ssassesesessssssssesesesssssesesas s s sssssesasessssssesesasasssansesesessssansnsnsas <eesstsesesesasasasaes 478,660

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovvieieieiiieieietetee ettt ettt ettt st ee et a et et et e s e se s ee a2 et et ebesesess e es e s et et et eseseseas s es s e s et et esesnss s eseseseseseses bbb ebee et st ne e e b bbb et 0

9.2 TOAIS, Pt 3, COIUMN T4 ..ottt ettt sttt te e bt e b b ee bbb £ E b e eE LR b £ h b £ ot b bttt 2o e emsn s et et en s na s en 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b e £t E b et b b et E b b ettt bbb e nsna et et e s ennsna et es s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oieieitieieie ettt ettt et ea e ee e st a et e s s esessee s a2 e s e b eseseseas s es s et esesesesese s e s es et et et et esess s as s sasa se s e e bbbt eet et e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceerriririririririeteteteriist sttt sesee st se st bt e s s st sesesen <eesesessisaseeinas 8,988,725
[DI=o [0 o) =T Mo o E=To (g a 11 C=To IR= a0 To 0L OO PRSOPP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiieieietett sttt ettt ettt et sese e ss s s s s s st esese e sessesebebebesese e ssssssesesens oseeeseseseananaes 8,988,725

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovurueueueeeeeeececeeteteeeeeeeete et eseeseseaetesesessssaesesesesssseesesesesessssssesasesensssesesesesnsssntesesasensnsnsn seesesesnas 1,044,786,841
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuiuiiiiuiieiteeeiteeeetete ettt et et et et e e et e e et eaeetese st eae st ete et et et eseas et essetess et essssesessese st ebesebessesessabessasensassensesenneneneas 417,823,379
ACCIUAI OF QISCOUNT .......cvveeieeecect et eeecee et ee e et teseseessa et tesesenssaeaetesesensesesesesesensesetesesesensss et sesesansesetesesesensseetessesnsnantesasasnsnsesesasesnsnsntesesansneren 1,568,805

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 ....(556,554)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt (2,275,112)
4.3, Part 2, SECHON 2, COIUMN 13 .........ouiiieieieeieeie et 19,884,928
4.4, Part 4, COIUMN T .ottt ettt bbb b £s b £ E b £ oS E R H £t o bR E e £ e E Rt bbbttt et et en (84,898) .... 16,968,364
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ...........ouiiuiiiieeieeeceeeeceeeeeeeee e tee e eee et e e e tee e tee s aee s ees st eessees s eesesees s eee s e es s ees s eee s ses s ees st esnsesssasenannanan Saesessseesaseanaeens (849,769)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiueuiieeeieteeeteeeete et et ettt e et e e et e st esseseseeseseaseseaseeeseeesenenn 222,112,675
DedUCt aMOTHZAtION OF PIEMIUM .........iceceeeeee i ccecectete e e eeeteeeteteesssaetesesesessssssesesesessssseesesessasssseses s s ssssseseses s sssnseses s s ssanseses s s sssnseses s ssanseseses s nsnansnsasas sesstsesesetasanas 1,550, 128

Total foreign exchange change in book/adjusted carrying value:

LTS R = TR 0713731 e TSP PO 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt sttt h e b e st e b ettt s bt et taeae 2osensnseaetesesennsnae s sen s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieieiieeeieeeeeie e eeeeeee e eseseeeee e esesesesesee s eseseeee e e e eseseseeee e e seseseeee e e seseseeee e s e seaesesesasnas Soisnensebetss s s e e s es 0

8.4, Part 4, COIUMN 15 ...ttt ettt ettt e b te bt E bbb £ eo e b4 £ e L6 E b £ oL E e E b £t E bttt bbb s eeensnsna et en s s et s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN 14 .ottt bbb bbb bt E R b€t o b H £ E e E R e £ £t E e E b0t E e h bt et bbbt nsma et s enensnanaeea 149,324

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt es e e e e e e s eseeesee 2 e s e s eeee e 222 s e s esee a2 22 s e s esee e e e e aeses e e e e e s e e s eseeesasnas Soisnens et et s s s se s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt e bt e et s s bt e et a s b b e ettt a et et et et e csebens nsnsetasasansnsnsasas 798,420

9.4, Pt 4, COIUMN 13 ..oooooieoieieiecieiect ettt s s a2 ss s s st s a2t s sttt s st (859,737) oo 588,007
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiiiiiiiiiniese s e 11,244
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........coccevevereeeeeerereeeeeeeescaeteteseseeseaetesesesesssaesesesesesssassesasesensssnaess <eesesesanas 1,256,058,053
Deduct total NONAAMIEEA BIMOUNLS ..........c.iuiuitiiieieeietiere ittt te ettt esee bt e e es e ee b e e eseE R eseeee s es e e E e b e e e s £ et E e b e b o e eseE b b e e ot bbb e e st E e bbb eb e bt e 2emmsnanansesnas 2,292,367
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ccuiuiieeiececeeieeeeeececte e eescae et esesseae et esesesssaetesesesssssaesesesesssssesesesansnsntesesesensnsnan seesesesanas 1,253,765,686
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveereeeecee e 13,005,955 |...coooiinene 12,891,426 |................ 13,322,794 |...ooee 9,340,605
Governments 2. CANAAA ..o e 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 13,005,955 12,891,426 13,322,794 9,340,605
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 1,391,021 1,328,203 1,431,382 1,335,000
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 87,884,239 83,731,099 90,110,989 86,399,263
Industrial and Miscellaneous, SVO 8. United States .....ooeveveeeeeeeeeeeeeeeeeeer o 669,242,986 |................ 620,263,713 |............... 669,520,402 |................ 683,412,967
Identified Funds, Unaffiliated Bank 9. CANAGA ... s 4,038,873 |..cccvvne 4,036,369 |......coonvee. 3,974,140 |.......co....... 4,593,280
Loans, Unafilated Cortiicates of 10._ Other Countries 209,431,359 202,448,029 209,191,535 214,056,620
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 882,713,218 826,748,111 882,686,077 902,062,866
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 984,994,433 924,698,839 987,551,243 999,137,734
PREFERRED STOCKS 14, United States ........cccceueveveeeeeceeeeeeeeesfoereeieieeeene 18,302,495 |....oovivnene 18,302,495 |................ 19,660,266
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 795,151 795,151 1,000,000
17.  Totals 19,097,646 19,097,646 20,660,266
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 19,097,646 19,097,646 20,660,266
COMMON STOCKS 20. United States .......cccceceeeeieevcercccennnn e ..5,439,641 |. 5,439,641 |. ..3,954,999
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 1,250,587 1,250,587 641,331
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 6,690,228 6,690,228 4,596,330
Parent, Subsidiaries and Affiliates 24. Totals 245,275,746 245,275,746 165,033,584
25.  Total Common Stocks 251,965,974 251,965,974 169,629,914
26. Total Stocks 271,063,620 271,063,620 190,290, 180
27. Total Bonds and Stocks 1,256,058,053 1,195,762,458 1,177,841,423
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Governments

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

............... 1,076,205

............. 10,245,526

............... 1,683,151

...................... 1,073

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

............... 7,400,198

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

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

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

1,476,820

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 3,594,654

625,459

1,391,021

3,594,654

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

5.1 NAIC 1

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

22,014,727

87,884,239

125,903,859

13,955,524

22,014,727

14,386,925

14,787,991

22,739,072

87,884,239

125,903,859

87,884,239




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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

90IS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 86,026,634 |.......... 423,773,685 15,100,500 659,195,089 9 515,760,311 T e 91,184,763 |.......... 568,010,326
6.2NAIC 2 .. ....14,041,957 |... . 135,276,927 |.... ..1,867,475 |... ...207,024,108 |.. . 133,725,872 |.... . .89,761,428 |.. .
B.3NAIC 3 . e 084,208 | 8,598,288 |.................900,999 [ 17,465 | O [ XK e 10,200,954 ..o 1.0 oo 3,330,092 | 0.4 [ 7,084,454 |.............. 3,116,500
BANAICA e e 190,932 | 56,936 ..o 71,70 |90, 149 | O o XK oo 369,188 [ 0.0 [oriiee 1,089,398 ..o 0.1 o [V 369,188
B.5NAICS .o e 208,417 122,216 | 2 829,928 e 3 [ XK e e 805,566 |......cocveveerecncanns 0.1 oo 325,704 [ 0.0 [orieeeee [V 805,566
6.6 NAIC 6 0 0 0.0 0 0.0 0 0
6.7 Totals 567,828,053 877,594,905 89.1 654,231,377 82.1 188,030,645 689,564,260
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals
8. Parent, Subsidiaries and Affiliates

BANAIC T e 0
82NAIC 2 e 0
8.3NAIC3 .. 0
8.4 NAIC4 .. w0
B.5NAIC S ..ot 0
BBNAICE ... 0

8.7 Totals 0

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

R 2425445 | 0B Ol 0
............... 173604 | 0.

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e (d) ....101,058,364 |........... 456,659,398 38,605,134 | 0 o 761,476,304 193,465,978 |........... 568,010,326
12.2NAIC 2 ... ) ... , .136,282,625 |.... ..1,867,475 |... ...........208,151,010 |.. .90,888,330 |.. . 117,262,680
123 NAIC 3 e (D) e 684,203 |......ocn... 8,598,288 , JABD | O e O 10,200,954 ..o 120 [ XK e XXX e e 7,084,454 |.............. 3,116,500
124 NAICH oo (D) e 150,932 |............... 4,048,347 |.coceee 7170 o 90,149 [ (11 A [ 4,360,599 ..o 004 L XK e e XK o 2,301,419 | 2,059,179
125 NAICS i (D) e 253,417 | 122,216 | 2 | 429,928 |.....ovee [ 0](C) wovererr 805,566 |......ocoeverereeeeee 001 |t XXX e e e XX o 0 fooeiiiiis 805,566
12.6 NAIC6 ... 0 0 0 0 0 0](c) 0 0 0
12.7 TOtalS .o 116,188,872 |........... 605,710,873 |........... 163,710,163 |............ 58,911,913 |.......... 40,472,612 |...coeee 0 [(b) ....984,994,433 293,740,182 |........... 691,254,251
12.8 Line 12.7 as a % of Col. 7 11.8 61.5 16.6 6.0 4.1 0.0 100.0 29.8 70.2
13. Total Bonds Prior Year
13ANAIC T e 133,502,238 |........... 348,755,552 |........... 112,999,055 |.............37,636,059 |.............21,242 937 |....ooriiiirrneec O [ X e e XK [ 654,135,840 |.....cocveveenn 82.1.......... 222,516,525 |........... 431,619,315
13.2NAIC 2 oo 10,227,090 |............. 85,489,133 |............24,556,118 |...............8,540,874 |...............5,033,863 [....ocorrrrnrrrrcean O | XK e XK e 133,847,076 |.........oonc... 16.8 |............. 64,602,919 |............. 69,244,158
13.3NAIC3 ... ..2,535,745 |... 3,084,457 |.ooiiee 83,278 | 16,808 [o34,948 | O XK [ XXX e e 5,755,236 |.... ...5,755,236 |.. 0
134 NAIC4 ... 400,301 [ 0]. 2,813,022 |.... ..1,723,624 |. 1,089,398
13.5NAICS ... ....41,681 |... 152,223 | 84,041 [ 12 e BT TAT [ O | XXX e e XX [ (€) e 325,704 ... 0.0 [ 150,103 |.. 175,602
13.6 NAIC6 ... 0 0 0 . 0 0
13.7 TOtalS .o 146,707,055 |........... 437,481,365 ....796,876,880 |..........c......... 100.0 |........... 294,748,408 |........... 502,128,472
13.8 Line 13.7 as a % of Col. 9 18.4 54.9 100.0 XXX 37.0 63.0
14. Total Publicly Traded Bonds
TAANAIC T e 21,484,945 |............ 92,171,673 |.............34,616,258 |.............20,883,267 |.............24,309,836 |.......cececeevreccrcnn. 0 |-enr... 193,465,978 .o 1906 o 222,516,525 |...ococvcreciian 27.9 | 193,465,978
14.2NAIC 2 ... ..5,393,296 |... ...53,153,267 |.... ...64,602,919 |.... ..8. .90,888,330 |..
T43NAIC 3 e 684,203 |.............. 6,313,273 |.ooooeeeeeen69,514 [ 17,465 e O [ 0 7,084,454 (0T e 5,755,236 |.... ...0. ...1,084,454 |
T4ANAIC 4 oo 0. 2,301,419 |.... 1,723,624 |.... ...0. 2,301,419 |..
TAE5NAIC S oo (V] A 0 [ O oo O e O e O e O [ 000 e 150,103 |.voveeeeieeeeeen 000 [ 0
T4B NAIC B ..o 0 0 0 0
14.7 TOtalS .o e 27,562,443 |........... 153,939,632 |.............65,062,965 |.............22,835,332 |.............24,339,810 |.........coeeeeeeeen. 0 ... 293,740,182 | 298 [ 294,748,408 293,740,182
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 9.4 | 524 [ 221 | 128 8.3 e 000 0010000 o XK e XXX ovovveren e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.8 15.6 6.6 2.3 2.5 0.0 29.8 XXX XXX XXX 29.8 XXX
15. Total Privately Placed Bonds
151 NAIC T e 79,573,419 |........... 364,487,725 14,295,298 |...ococveeee [V 568,010,326 |......ccceveveennne 57.7 | 431,619,315 [ 54.2.......... D00, GOV 568,010,326
15.2NAIC 2 ... . 8,648,661 |... ...83,129,358 |.... ..1,837,502 |... e, 117,262,680 .. ...69,244 158 |... 117,262,680
15.3NAIC 3 e 0 [ 2,285,015 [ 831,485 | O e 0 fooreeeeeeeeieeeeen 0 o 3,116,500 . ORI D%, © G RO 3,116,500
154 NAIC 4 oot 150,932 |............... 1,746,928 |......cocoeeeeee 71,170 | 90,149 (11 A [V A 2,059,179 oo 0.2 | 1,089,398 ..o 0.1 D%, & CTUIITY RO 2,059,179
155 NAIC S oo 253,417 oo 122,216 | [ 429,928 | [ [V A 805,566 |.......covvveeene. 0.1 | 175,602 |- 0.0 ........... D0, ©, TR RO 805,566
15.6 NAIC 6 ... 0 0 0 0 0 0.0 XXX 0

15.7 Totals ....ccooevrveirccee ....88,626,429 |... 451,771,242 |.... .36,076,581 |..
15.8 Line 15.7as @ % of Col. 7 ..oveuevvenennnnforeicccc 12.8 | 65.4 | 143 [ 5.2
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 9.0 45.9 10.0 3.7 1.6 0.0 70.2 XXX XXX XXX XXX 70.2
(@) Includes $  ooeerenn 674,564,260 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........c.ccccceeuuve. 210,282 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $  orriieries 375,641 current year, $

175,602 prior year of bonds with 5G| designations and $

0 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 $§

0; NAIC2 $

; NAIC3 $...........

0 NAICA $ oo

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

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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 ............cccureireineennenseens oo, 500,684 |......c.cee 8,458,736 |...coovvvrerereeceenn O [ 0 e 0 e XXX o 8,959,420 |....cevvveeiennn 0.9 | 2,638,553 ... 003 [ 8,959,420

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

1.05 Totals

575,521 |.

1,786,790 |..

.. 4,046,535 |..

. 4,761,645 |...

4,046,535 |.

N

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

2.05 Totals

w

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

3.05 Totals

1,476,820

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

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

.............. 3,594,654

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0.0 .

4.05 Totals 0 625,459 0 0 765,562 XXX 1,391,021 0.1 3,594,654 0.5 1,391,021 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccccceuee. [ P 8,547,433 |.......c.... 7,292,225 |ocoooeeieiene [V 1,613,092 [ O e XX o 17,452,750 |ooeoriciieiiiee 1.8 | 34,345,296 |....ooooevieeen 4.3 e 17,452,750

5.02 Residential Mortgage-Backed Securities ... 3,297,907 |. .. 1,605,074 |.. ..3,112,131 |.. .925,525 |... .15,085,603 |.. 21,097,400 |... ..15,085,603 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T [0 T 0 Jooeeeeeeeeeeeieeeen O [ XK [ 0 v 000 oo 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 2,110,184 7,117,429 11,274,793 12,249,373 22,594,107 XXX 55,345,887 . 70,461,163 . 55,345,887

5.05 Totals 13,955,524 22,014,727 14,386,925 14,787,991 22,739,072 XXX 87,884,239 8.9 125,903,859 15.8 87,884,239 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccoceeeeeeeeeeeieeiceeeeeieees e, 12,346,923 |........... 168,643,929 |............. 59,611,315 |.............. 7,600,577 [oooeieeiiiene (V1 D,9, 0. NI RURN 248,202,738 |..covvereeieiins 25.2 [ 179,147,273 | 22.5 [ 172,292,660 |............. 75,910,078

6.02 Residential Mortgage-Backed Securities ... O AR 20,274,977 |..oonnee. 68,649,234 |............. 24,141,255 |...ccee 19,820,116 |............. 10,532,840 |............ D,9,0. RN RURN 143,418,422 | 14.6 [ 53,563,089 |.c.coveiriiiiienne 6.7 |ooeeiine 11,955,252 |........... 131,463, 170

6.03 Commercial Mortgage-Backed Securities .......... [............. 7,525,741 | 1,764,849 |....cooeee 987,686 |......covveveiiiine [V (V1 D,9,0 NN RUN 10,278,276 |.ocveeeeeeicee 1.0 [ 14,729,039 |[.o.ooveiiiiicis R [V 10,278,276

6.04 Other Loan-Backed and Structured Securities ... 61,009,502 328,770,041 62,778,626 16,702, 162 6,435,138 XXX 475,695,469 48.3 406,791,975 1.0 3,782,733 471,912,736

6.05 Totals 101,157, 143 567,828,053 147,518,882 44,122,849 16,967,978 XXX 877,594,905 89.1 654,231,377 188,030, 645 689,564,260
7. Hybrid Securities

7.01 Issuer Obligations ...........cceoeeereeeeieieeeeeeeeeees e, 0 121,205 oo 0 i 0 s D,9, 0. CUNIN U 121,205

7.02 Residential Mortgage-Backed Securities ... L0 e 0 e O e 0 [ XXX 0]

7.03 Commercial Mortgage-Backed Securities .. B N 0 e 0 [ 0 oo 0 e 0 [ D,0, 0. CNN R 0

7.04 Other Loan-Backed and Structured Securities ... 0

7.05 Totals

oo

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

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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

60I1S

1 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years 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 Total Current Year Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX 0 0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ..........cccooevees foerieniiniiniiniccn0 0 et 0 o0 0 e XXX i o 0 e 000 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 4,997,108 0 0 0 4,997,108 4,148,769 3,307,117 1,689,991
10.03 Totals 0 4,997,108 0 0 0 4,997,108 4,148,769 3,307,117 1,689,991
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccveevrceineinciinneenns oo 21,395,039 |............. 185,020,349 59,732,520 |....cvvvvnnene 9,213,664 |.....cocvvinnene 765,562 276,127,134 | 280 e XXX [ XXX 200,217,056 |.............. 75,910,078
12.02 Residential Mortgage-Backed Securities .......... [o..coccccee. 24,148,406 |.............. 78,041,097 28,936,538 |......ccnne 20,746,714 10,677,805 1. 162,550,560 |....cocvevevrreenne. 16,5 [, D.9,0 SN XXX oovvireene e 31,087,389 |............ 131,463,170
12.03 Commercial Mortgage-Backed Securities ........ [..c.ccoeenee. 7,525,741 | 1,764,849 10,278,276 ..o 10 e XXX [t XX o0 e 10,278,276
12.04 Other Loan-Backed and Structured Securities . |- 63,119,686 335,887,469 .531,041,356 |. 471,912,736
12.05 SVO Identified Funds XXX 0
12.06 Affiliated Bank LO@Ns ..........ccccovevenerenenenenes foeeeecieieicieeeeeen 0 o 0 e XXX oo XXX i [0 e 0
12.07 Unaffiliated Bank LO@ans ...........cccoveevncevnccenes fooveeiiviiiiciieenn 0l 4,997,108 |, [V RO 0 [ 0 [ XXX o, 4,997,108 | 0.5 | XXX [ XXX oo o 3,307, 117 [ociis 1,689,991
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0 0 XXX XXX 0 0
12,09 TOtalS ..o [ 116,188,872 |............. 605,710,873 163,710,163 |.....cocnve 58,911,913 40,472,612 [.ooooveiiciiciceeenl0 e 984,994,433 |.......oceeeveenn 100.0 e XXX [ XXX 293,740,182 |............. 691,254,251
12.10 Line 12.09 as a % of Col. 7 1.8 61.5 16.6 6.0 4.1 100.0 XXX XXX 29.8 70.2
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 53,255,770 |............. 141,413,681 23,946,969 ...221,323,800 170,131,083 |.......c..... 51,192,717
13.02 Residential Mortgage-Backed Securities .......... .. 17,502,263 |... . 35,166,691 |.. 13,144,717 . 79,422,134 |. .37,839,941 |.. 41,582,193
13.03 Commercial Mortgage-Backed Securities ........ . 5,273,221 8,469,890 . 14,729,039 |. ...1,467,015 |.. .. 13,262,024
13.04 Other Loan-Backed and Structured Securities . |. 70,675,802 250,005,958 477,253,138 |. . 81,161,600 |.. .396,091,538

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ..........ccccovirirenininins fooereiciciciceceee [ P 2,425,145 |................ 1,723,624 4,148,769 . 148769 | 0

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX

13.09 Totals ... [ 146,707,055 |............. 437,481,365 139,446,116 |.............. 46,882,849 26,359,495 796,876,880 [.....c.cvveveernnns 100.0 294,748,408 |............. 502,128,472

13.10 Line 13.09 as a % of Col. 9 18.4 54.9 17.5 5.9 3.3 100.0 XXX 37.0 63.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 18,370,909 |............. 126,122,488 46,754,264 |................ 8,203,834 ... 765,562 ... 200,217,056 ...170, 131,083 200,217,056

14.02 Residential Mortgage-Backed Securities .6,263,006 |... . 14,428,119 |.. .7,033,908 2,382,125 |. .. 31,087,389 |. .37,839,941 |. . 31,087,389 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans

................ 3,307,117

....... 1,467,015
81,161,600

....... 4,148,769 |

14.08 Unaffiliated Certificates of Deposit 0 0 XXX
14.09 TOtalS ... [eeeiinennns 27,562,443 |, 153,939,632 ...204,748,408
14.10 Line 14.09 as @ % 0f COL. 7 ....oocvvvivninininininns foeeeiciciceen 904 | 52.4
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 2.8 15.6 6.6 2.3 2.5 29.8 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccoceerreneennennenines oerereninens 3,024,130 |.cecenenene 58,897,861 12,978,256 |....coveenneee 1,009,830 75,910,078 51,192,717 oo 84 | XXX i [ 75,910,078
15.02 Residential Mortgage-Backed Securities .......... [ 17,885,300 |.......co.e. 63,612,978 21,902,630 |....ccuenvee 18,364,589 ...131,463,170 41,582,193 131,463,170
15.03 Commercial Mortgage-Backed Securities ........ |..cccocceee. 7,525,741 | 1,764,849 10,278,276 13,262,024 | 1T e XXX [ 10,278,276
15.04 Other Loan-Backed and Structured Securities . |. 60,191,248 325,805,561 .471,912,736 |. 396,091,538 |. .471,912,736

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

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

XXX

................ 1,689,991
0

...691,254,251
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
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: N/A
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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, PIIOM YEAI) ........cuuiuiiuiiuiitiitiite ettt sttt sttt bbbt bbbttt b bt b e bt bt bt bt e bt e bbb 2o mmeese e e e e e s e e eeeeennens 0
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumN 12 .........cccoviiiiiiniiiie e 0

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 ............ccccoiiiiiinies s 0 0

Unrealized valuation increase/(decrease):

3.1 SCHON 1, COIUMN 17 ..ot s Seessetseeseeees (2,801,926)

3.2 SECHON 2, COIUMN M9 ..ttt b b e s b e e e e £ e s b b e b et e s b et et e s b ettt aeae 2oesensns et et s esennsnae s s s 0 e (2,801,926)
SSAP NO. 108 AGJUSIMENLS ........oeoececeeeeeecceceeeeeeeeeeeaeeesesetessssassesesesessssssssesesesssssssesasesssassssesesassssssssssessssssssesesasssassnsesas s s ssssseses s s ssssseses s s sssssesesssasanan ebtseseses et es et taesetanennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ...ttt et e st e s e e st e s e e s s e s e e s e e e e st eaeen e e st et estae e e e e e e e e e e e e e e eneannes 0
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t ittt b e bt e bt e bt ea et e et e sh e e sbe e s b e e be e beenbeanbe Sesseerte et e aateenseaasenanenes 0
Amortization:

% =TT T o TR )13 1T e TSSOSO PO TP 0

7.2 SECHON 2, COIUMN 27 ...ttt e e h b b0 s b b e b e e e st b b e bt e e E et e b e b e s b b et et et taeae 2oesensns et et s esennsna et s s s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ..ottt ettt h ettt b e et s b b e e e e s h b et e e £ e st b e b et et eeE e b et e bt s b b ettt tseae 2esensnsea et s esennsnae s sen s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et s s e e et e s et e s e s s s s s st s et e s e s e se s s s s st as et et et e s e s sasssas st et et eseseasasas st eseseses febebeseet e st neea et et ebebseeaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ...ttt ettt ettt e e e s e e e e e e e seseeeeee e e se s e e e e a2 2 e s e s e e ee a5 22 Ae s e s eeee 2 e se A e s ee a2 22 An A e s e e e e e e e s e e e s eeasnana SosinenEsbeb s s e e 0

9.2 SECHON 2, COIUMN 20 ...ttt h ettt s bt e e e s b b e b e 2a s h b et e e 2t s e b e b e b et £ et s h b et e bt s s e b et et et ts e 2eesensnseae st esennanae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ccouiiiieeieereeeeeeeeceeteeeeeeeeecaetesesesesssaeae et esesssassesesesessesesssesensnssaesa sessesesenenanas (2,801,926)
(DTt [N Tet g ToTgFoTo T (=T IR EoT T £ SN 0
Statement value at end of current period (LiN@ 10 MINUS LINE T1) ....c.cvciueuiiee et ettt seeeesetete e esessseetetesesesscseaesesssssssetesesesnsssesesasssenssassesesansnanas ceebesesessacaes (2,801,926)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIOr YBAI)........c.uiiiieieieieieet ettt ettt ettt e e e esees Saeesee e e e e e e e e e e e e e anaeea

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 ...........ccerueriiriiiirierieieieis coesie e
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiieitiiteite sttt ses sareabe s e e e s e sb s e s e aress sabesseaseaaearesaesaesaesresnesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........cccerieriiriiiiirieieieieis coesie e
B2 B ST o] o e TR @] [T o o Ty K o T T = TR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiis coeieieie e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . (RS o

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 ......oiuiiiiieiiiie et eis cobeatesb e s e s b e s e s b e s b e s b e s b e s b e es Sabeabeabeabeab e s b e s b e s b e s b e ab e e b e es Seseeaee e e
Subtotal (Line 3.1 minus Line 3.2)

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

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

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

4.23 SSAP NO. 108 AJUSEMENES ...t ene eareare s e s e s et e s e et e e besbestesresresaesresresnesresne 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 TN PHIOT V@I ........oiiiiiiiiii ittt bbb bbb bbb e b e bbb bbb e e bt b e bt bt e b e b Seseese e s 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 ..........ciiiiiiiie et Sesee e e e e e aeas
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) ..ottt Saeee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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 NATIONAL INTERSTATE 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 14 ...ttt ettt e e e e e e e e e e s e 2 a2 e a2 e e S b s s s ee st sesne s ensene febseebseeuses (2,801,926)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ............c.cccoooiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s st et ea s e s st et esessssann s sesesesessanansnsnenenenenenines s (2,801,926)
Part D, SECHON 1, COIUMN B ...ttt et et e e e eseeeeees e esesesesee e eseseseeee e e aesesee a2 e e s e s eseseeae e seseseees s nseaesesesesmanansess | febibassasessesssasasnereananas 0
Part D, SECHON 1, COIUMN 7 ..ottt ettt s e s s s s e s s s s s e s s et en s nseseniess febseebseesses (2,801,926)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt ettt sttt ettt st s sieesieesbeesieennesnesnes e 0

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt ettt e a et e st e e et e e a e e s e e s e e as e ea e e e m e e em e e ea e e eae e s e e st enseenseaneeeneeeneesneenneannen

Part D, SECHON 1, COIUMN O ...ttt et e e e s e e ae e e esesesesee e e s eseeee e 222 s e s e e ee e 2 e e s e s eseeee e e s eseeeeee s nseaesesesessanansens  febibessasessesssasasanereenanas 0

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s s e s s n s s s st e s e st n st ensesenseseninis febssebaseeases (2,801,926)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiie ettt sttt st st sis e e e e sbeenbeene e e ennesnes s 0

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ..uiieiiieiieeiiee ittt ee et seee e es e es e es bbb s b es bbb es e b eb bbb eb bttt s bbb bbbt ebens | fesinbesneesanees 1,286,477

Part B, SECHON 1, COIUMN 20 .......c.tuiuitiieieieetetieris ettt e see s bt te et s e es bbbt ee b eb s e £ e eh e b b e et et E b b e et et b bbbt ebebebes febabisisssneetetasinneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt s s s et ettt et eie fesiniesnaesanans 1,286,477

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiee et snenenenenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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 103,194,967 |...oveeeervnccnennnn 0 o 103,194,967 |.oeovcveeeecceeee
2. Cost of cash equivalents aCQUIrEd .............ccoeueueveveccuceeeeeeeeeeceeeeeee e seseeaeas [ 319,276,267 |..ovevvvevenenieennn 0 o 319,276,267 |..ovoveeeereeiiiicierin
3. ACCIUAI OF DISCOUNL ... [roneen s O TP | TS [0 T
4. Unrealized valuation inCrease (dECrease) ..........ccovuereereenieeiienieenenseeseeseens |oereesieenieen e 0 oo 0 (1 T
5. Total gain (105S) 0N diSPOSAIS .......ccoueiiiiiiiiieieieieeee s |oe e O TP | TS [0
6. Deduct consideration received on diSPOSAIS .............cccoevvveveuerereeieeeeieeieieieiens |oerereiienees 412,768,112 [ 0 o 412,768,112 |
7. Deduct amortization of Premilm ...........ccoiciiiiiiiiiiesiee e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01
8. Total foreign exchange change in book/adjusted carrying value ............cccco. foreviiininiiniiciicn, 0 oo 0 (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis O TP | TS [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 9,703,121 [ 0 o 9,703,121 [
11.  Deduct total nonadmitted @MOUNES ............c.cooveveueueuiiiiieiereeeeeecee e [eeee e 0 oo 0 e (1 O
12. Statement value at end of current period (Line 10 minus Line 11) 9,703,121 9,703,121

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: N/A

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Land and Office Building, 3250 Interstate Drive ... [........... Richfield .....evvvnnnnnnne [0 . 1170172000 .. |. 11/01/2000 .. [....ceveeeee 15,385,474 |.ooooveeiiiiiiinieens (1 O 8,672,778 |....euveeeee 8,672,778 |...evvvvrrnnnnne 383,663 |...evveeieiiiniiiinnnns (VN N [V O (383,663)|..ccvveeeeeeereiinnnnn O fooeeiiiiiiis 1,600,863 |................ 840,788
Land and Office Building, 4059 Kinross Lakes
Parkiay .......cceeemmnmiiiiiiiiies [ eeeeeeeens Richfield .....cocvvvnnnnnnne [0 . 10/17/2006 .. |. 10/17/2006 .. |.......ee.... 9,387,875 |oeeveeeiiiiiiiieeeees (1 O 5,978,132 |.ocoeeeeenns 5,978,132 |.eeveeeeeeenns 241,024 |.eevviiiiiiiiiiiiinns (VN N [V (241,024)].ccvvveveiiiiiiiinnnnn 0 s 1,406,496 |........evvvnnee 411,511
Land and Office Building, 4049 Kinross Lakes
Parkiay ......eeeeeeessisiiiiiiiiiiiiiiiiiiiiiiiiiiiine | ceeeeeeees Richfield ....cccvvennneeeee OHooooiiiiiiiiiiiiiiee, . 07/15/2018 .. |. 07/15/2018 .. |............ 23,590,002 |.....coeeiiiiiiinnnn [ 20,875,911 |............ 20,875,911 |..oeueeennnnnens 604,421 |.eevviiiiiiiiiiinnnns [V N [ (604,421)].cceveeeeieiiiiiiinennn O [ 1,870,315 [..ooeeennnnnn 838,010
0299999. Property occupied by the reporting entity - Administrative 48,363,351 0 35,526,822 35,526,822 1,229,109 0 0 (1,229,109) 0 4,877,674 2,090,310
0399999. Total Property occupied by the reporting entity 48,363,351 0 35,526,822 35,526,822 1,229,109 0 0 (1,229,109) 0 4,877,674 2,090,310

0699999 - Totals

48,363,351

0 35,526,822

35,526,822

1,229,109

(1,229,109)

4,877,674

2,090,310
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Showing All Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Land and Office Building, 4059 Kinross Lakes Parkway Richfield ... Snavely ... 0 0 ... 39,412 ... 40,010
Land and Office Building, 4059 Kinross Lakes Parkway Richfield ... Tri-County Elect 0 0 ... 22,100 ... 22,195
Land and Office Building, 4059 Kinross Lakes Parkway Richfield ... Snavely .... 0 0 ... 11,428 ... 11,452
Land and Office Building, 4059 Kinross Lakes Parkway Richfield ... Jamco 0 0 ... 20,754 ... 20,798
Land and Office Building, 3250 Interstate Drive ...... Richfield ... Jamco 0 0 ... 20,754 ... 20,798
Land and Office Building, 4049 Kinross Lakes Parkway ... . |Richfield ... Jamco ... ...0 |.. ...0 |.. 20,754 |.. 20,798

0199999. Acquired by Purchase 0 0

135,200

136,061

0399999 - Totals

135,200

136,061
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- |Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
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
Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
054612729 ... U PO Stuart FL... ....08/25/2022 .| 2.944 22,500,000 |... 33,825,137 |...08/01/2022 ...
684262221 ... T RO, Columbus ... | OH... e L...07/29/2021 L. iiiiiiiiiannn 3.006 |ivvviiiiiiiinnns 5,000,000 .. P PPPPP L1 IFTPTTPYCUPPOIN 7,285,727 |...07/13/2021 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 27,500,000 0 0 0 0 0 41,110,864 XXX
0899999. Total Mortgages in good standing 27,500,000 0 0 0 0 0 41,110,864 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 27,500,000 0
General Interrogatory:
1. Mortgages in good standing $

0 0 0 0 41,110,864 XXX

0 unpaid taxes $

69,319 interest due and unpaid.

2. Restructured mortgages $ 0 unpaid taxes § - -0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP 0 unpaid taxes $ e 0 interest due and unpaid.
4. Mortgages in process of foreclosure $ oo 0 unpaid taxes $ 0 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
054612229 03/25/2022 .......covu]oeiiiiiiiiiiiiii i 2.944 22,500,000 [..eevvnnniiiiiniinierrrniienerrnreeeeeenn O o 33,825,137
279837222 Naples 03/25/2022 ...ooeeeeee]ierinn e 2.940 22,500,000 37,615,385
0599999. Mortgages in good standing - Commercial mortgages-all other

45,000,000

71,440,522

0899999. Total Mortgages in good standing

45,000,000

71,440,522

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

olo|o|o|o

3399999 - Totals

45,000,000

71,440,522
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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
279832222 .vvvvvviiiiiiiiiiiienns Naples .ooovvieiiiiiiiiiiiiieeeeees o, T PPN FPPPPON 03/25/2022 .....|...... 06/24/2022 ... |veveiiiiiiiiiaenes [V [ [V [ o [\ [V o 0f.cun. 22,500,000 |........ 22,500,000 [....oovvvvnnnnnnenee O feeeiiiiiiiiii O e
0199999. Mortgages closed by repayment 0 0 0 0 0 0 0 22,500,000 22,500,000

0599999 - Totals

22,500,000

22,500,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1B.
2B.
3B.
4B ..
5B ..

coooo
©» B » BB

cocoococo

1C.
2C.
3C.
4C.
5C.

P R TS

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Canal Capital Partners 11, LP .....ccovveennnees Reveeees TWINSDUPG oeeeeveeee e [ {0/, I Canal Capital Management 11, LLC ....... .|-...05/01/2015 ... |...... pJUUUU TR 930,000 |[.......... 672,144 |.......... 672,144 |.......... (95,087)]ceveeneeaenes [ [ [ P [ P 0f.... 6,120,000 |..... 37.500
000000-00-0 . [Canal Mezzanine Partners Il, LP ..c.cceuuvinnnns Roeunnns TWINSOUrg wevvevnnvennnninnnninnnes foovnnnend OH.oevnnees Canal Mezzanine Partners I, LP ......... ...08/28/2012 ... |...... 2T 2,790,117 |........ 2,734,946 |........ 2,734,946 |.......... (15,275)].cevvennnns (O (O (O (O 0 eee 557,332 |..... 24.590
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 3,720,117 3,407,090 3,407,090 (110,312) 0 0 0 0 0 6,677,332 | XXX
Fort Washington Private Equity Opportunities, Fort Washington Investment Advisors,
000000-00-0 . [Fund I, LP Reveeees Cincinnati . .|....06/30/2014 ... ...2,088,546 |....... 1,768,688 |....... 1,768,688 |........... (3,978)|... L0t 1,300,000 |...... 3.070
000000-00-0 . [Primus Capital Fund VII, LP . oo [Reciin Cleveland ... Primus Capital Fund VII, LP .... ...12/31/2012 ... ...2,793,142 |........ 3,605,639 |........3,605,639 |......... (734,154)|... Nl 685,891 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 4,881,687 5,374,327 5,374,327 (738,132) 0 1,985,891
44931B-AC-1 .. [ 1CG 2015-1A SUB 0 10/19/2028 .......cvvvvvvnnnnns | unneennes Grand Cayman Transferred from Schedule D .....ooevvvvnn fooeeeeens s 12/19/2022 ... feeeeeee e | 146,663 |............ 92,424 |............ 92,424 |.......... (51,238)]......... (3,001)|
05616M-AE-6 . [BABSN 2015-2 SUB 0 10/20/2030 . Grand Cayman .. Transferred from Schedule D .... .|....06/02/2022 ...|. ....36,529 [.... 66,634 ... (9,368)|..
50188R-AA-7 .. [LCM 19A SUB 0 07/15/2027 Grand Cayman .. Transferred from Schedule D .... .|....12/08/2022 ... |. L. 61,145 ... 20,798
67389Y-AB-1 .. [ OAKCL 2015-1A SUB 0 10/20/2027 ... Grand Cayman .. JUUTR R Transferred from Schedule D .... .|....05/25/2022 ... |. .. 442,516 |.... 23,200
55953P-AE-5 .. [MAGNE 2015-16A SUB 0 01/18/2028 .. voo |oeeeeeen.. |Grand Cayman .. [P O o) (R Transferred from Schedule D .... . ...01/01/2022 ... |. ... 75,538 [........... 75,538
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 762,392 278,593 207,308 (91,379) (463,705)
6099999. Total - Unaffiliated 9,364,196 9,060,010 8,988,725 (939,823) (463,705)
6199999. Total - Affiliated 0 0 0 0 0
6299999 - Totals 9,364,196 9,060,010 8,988,725 (939,823) (463,705) 0 0 0 90,405 8,663,223 | XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA

- PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 ......... Primus Capital Fund VIT, LP ...oooiiiiiiiiiiiiiiiiiiiccceccccc e Cleveland ......ooovveeiiiiiiiiiiiiiiiiii Primus Capital Fund VI1, LP ...ccooiiiiiiiiiiiiiiiiiiiicccccc e ... 12/31/2012 ... |...... T, [ 69,964 |...evvviiiiiiiiiiiiiiiiins [ PP 2.362
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 69,964 0 XXX
44931B-AC-1 ......... 1CG 2015-1A SUB 0 10/19/2028 . |Grand Cayman .... Transferred from Schedule D ....12/19/2022 ... ... 146,663 .0 |.
05616M-AE-6 ......... BABSN 2015-2 SUB 0 10/20/2030 . |Grand Cayman ... Transferred from Schedule D ....06/02/2022 ... ... 36,529 .0 |.
50188R-AA-7 ......... LCM 19A SUB 0 07/15/2027 . |Grand Cayman .... Transferred from Schedule D ....12/08/2022 ... ...61,145 .0 |.
67389Y-AB-1 .. .| OAKCL 2015-1A SUB 0 10/20/2027 . Grand Cayman Transferred from Schedule D .. ....05/26/2022 ... 442,516 | .0
55953P-AE-5 ......... | MAGNE 2015-16A SUB 0 01/18/28 .. Grand Cayman ... Transferred from Schedule D ...01/01/2022 ... ... 75,538 .0 |..
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income 762,392 0
6099999. Total - Unaffiliated 762,392 0
6199999. Total - Affiliated 0 0

6299999 - Totals

762,392
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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 Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... Primus Capital Fund VII, LP ... Cleveland Primus Capital Fund VII, LP .... . 12/31/2012 ..|. 04/26/2022 .., .. .. 0. cen0 feens ...0 UV s o0 [ 18,740 .. 18,740 |...
000000-00-0 ..... Primus Capital Fund VII, LP Cleveland .. .|Primus Capital Fund VII, LP . . 12/31/2012 ... 06/23/2022 .. .. 393,729 .0 0 .0 .0 393,729 |.. 1,123,381 0 729,653
000000-00-0 ..... Primus Capital Fund VII, LP Cleveland .. .|Primus Capital Fund VII, LP . . 12/31/2012 ..|. 07/11/2022 .. .. 111,456 .0 0 .0 .0 111,456 |.. 247,679 0 136,223
000000-00-0 ..... Primus Capital Fund VII, LP Cleveland .. .|Primus Capital Fund VII, LP . . 12/31/2012 ..|. 09/02/2022 .. .. 149,183 .0 0 .0 .0 . 149,183 |.. 331,518 0 182,335
000000-00-0 ..... Primus Capital Fund VII, LP Cleveland .. .|Primus Capital Fund VII, LP . . 12/31/2012 ..|. 10/24/2022 ..|............... .0 0 .0 JLON PO 0. ,129,249 0 ,129, .2,129,249
000000-00-0 ..... Primus Capital Fund VII, LP ... Cleveland R R Primus Capital Fund VII, LP .... e |- 1273172012 .. 1170972022 .. .0 .0 o0 [l 695,146 |........ 1,263,902 |ovveennennnnn0 o 568,756 |....... 568,756 |...
Fort Washington Private Equity Opportunities Fort Washington Investment Advisors,
000000-00-0 ..... Fund 111, LP .. .. |Cincinnati . . 06/30/2014 ..|. 06/23/2022 .., ....9,295 ... 25,000 |...
Fort Washington Private Equity Opportunities
000000-00-0 ..... Fund 111, LP oo Cincinnati . 06/30/2014 ... 11/18/2022 ......... 11,216 [ (U (U (U (U (U [V 11,215 [ 25,000 |.oeeenniinnns U 13,785 [........ 13,785 [oooiiiiinnnnn 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,370,023 0 0 0 0 0 0 1,370,023 5,164,469 0 3,794,446 3,794,446 0
6099999. Total - Unaffiliated 1,370,023 0 0 0 0 0 0 1,370,023 5,164,469 0 3,794,446 3,794,446 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 1,370,023 0 0 0 0 0 0 1,370,023 5,164,469 0| 3,704,446 | 3,704,446 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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
912828-5P-1 ..... UNITED STATES TREASURY L SD [ e | s LA e 503,516 |...98.3438 |.......ccvvunnnns 491,719 | 500,000 |.eeevvrnnninnnnns 500,684 |................ (U R /4< 2 I AN | Y AR (B KN 2.875 |...... 272 [MN oot v 1,264 [ooieiiiinnnnns 14,375 |....12/07/2018 ...|....11/30/2023 ...
912828-XT-2 ..... UNITED STATES TREASURY .. .. SD.. 1.A .. .. 230,485 |...96.3438 |... ....229,436 JO I U (1) IRt | B IR | ) AU 2.000 |...... 1.863 ....06/06/2019 ...|....05/31/2024 ...
912828-Y8-7 ..... UNITED STATES TREASLRY .. .. SD.. 1.4 .. ... 59,700 |...95.6563 |... LU R 1) I AU | N RN | B FN 1.750 |...... 1.855 ....07/26/2019 ...|....07/31/2024 ...
912828-YH-7 ..... UNITED STATES TREASURY .. 1.A .. .. 995,859 |...94.9688 |... . .. O [ 841 0 0 e 1.500 |...... 1.587 ...10/22/2019 ...|....09/30/2024 ...
912828-77-8 ..... UNITED STATES TREASLRY .. 1.4 .. .. 295,031 ...90.3750 |... ... 300,000 |.. . O 831 |0 [0 1.500 |...... 1.852 ....02/22/2022 ...|....01/31/2027 ...
91282C-AZ-4 ..... UNITED STATES TREASURY .. 1.A .. .. 849,867 |...89.5313 |... ... 850,000 |.. ....849,922 O i e 27 o0 o0 e 0.375 |...... 0.378 ....12/08/2020 ...|....11/30/2025 ...
912820-00-1 ... UNITED STATES TREASLRY .. 1.A ... .. 989,609 |...89.6406 |... .1,000,000 |.. ....991,573 O e 1,964 |0 [0 1.250 |...... 1.468 ....01/13/2022 ...|....12/31/202%6 ...
91282C-EC-1 ..... UNITED STATES TREASURY .. 1.A FE . ...91.6719 |... .1,000,000 |.. O o520 0 o0 e 1.875 |...... 1.944 ....08/11/2022 ...|....02/28/2027 ...
91282C-ET-4 . UNITED STATES TREASURY 1.AFE. ...94.3750 |. .1,300,000 .0 .2.625 |......3.030 ...06/08/2022 .. 05/31/2027
91282C-EW-7 ..... UNITED STATES TREASURY 1.A FE . ...96.7969 |. .1,095,000 .0 (493) | .3.250 |......3.135 ....07/08/2022 .. 06/30/2027
912820-EW-7 ..... UNITED STATES TREASURY 1.AFE. ...96.7969 |. ..155,000 .0 L(74) |. ......3.280 |......3.135 ....07/08/2022 .. 06/30/2027 ...
912820-GA-3 ..... UNITED STATES TREASURY .. .. SD.. ] eeeneeeen |- TLAFE ...99.4688 |... .1,500,000 |.. ....1,501,912 0 . e (26) [0 0 [ 4.000 |...... 3.954 ... 12/15/2022 ...|....12/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 8,955,096 | XXX 8,989,000 8,959,420 0 5,199 XXX XXX XXX XXX
36241L-S7-2 ..... [GN 783242 - R\BS . 4 . 40,126 |...97.3280 |. 37,081 |. ..38,743 |.. .0 (1,946) |. .3.000 |......1.713 ...06/27/2016 .. 02/15/2026 ...
38373A-D9-4 . GNR 2009-069 PV - CMO/RVBS 4 . 14,851 [...97.7709 |. 13,811 |. ..14,603 |.. .0 (311) . ......4.000 |......3.121 ... 12/19/2017 .. 08/20/2039 ...
383756-26-5 ..... GNR 2012-102 DN - CMO/RMBS N . 81,431 ...96.7507 |... ...78,834 |.... 0 . e 101 [0 0 [ 1.500 |...... 1.509 ....08/27/2012 ...|....09/20/2040 ...
38376E-VJ-1 ..... GNR 2009-110 AB - CMO/RMBS i L ..20,454 |...98.3904 |... ... 27,689 |.... 0 | U C: 707 IO | ) AU | B NN 4.000 |...... 2.847 ....08/16/2011 ...|....04/16/2039 ...
38378T-AF-7 ..... GNR 2013-071 GA - CMO/RMBS N AL 122,114 |...94.9541 |... 0 . e (92) [0 0 [ 2.500 |...... 2.447 ....09/25/2013 ...|....07/20/2041 ...
38379X-KD-1 ..... GNR 2016-083 AP - CMO/RVBS i L 1.4 .. ... 70,953 ]...95.7572 |... JLUI I (25,734) |eeeeeeeeeeenl0 [0 s 3.000 |...... 1.848 ....07/28/2016 ...|....10/20/2045 ...
38382H-N4-8 ... GNR 2020-123 PI - CMO/RMBS 13 ... LA ) 4,008,771 |...15.1274 |... ....3,692,898 |...ooieiiinnnnn0 [ (523,256) |-eevvnuneneeeenn0 [0 e 3.000 |..... 10.326 ...02/10/2021 ...|....08/20/2050 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 4,367,699 | XXX 4,397,866 351,605 4,046,535 0 (552,114) 0 0 XXX XXX XXX 67,854 885,590 XXX XXX
0109999999. Total - U.S. Government Bonds 13,322,794 | XXX 12,891,426 9,340,605 13,005,955 0 (546,915) 0 0 XXX XXX XXX 114,838 958,720 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
604280-CD-7 ..... MINOCQUA HAZELHURST ETC WIS JT SCH DIST ..oevvvneis feen e L ACFE e 153,000 |- 100.7630 |-.eveeneeeeennnnn 151,145 oo 150,000 |-vvvenreeeennnnn 150,617 |vveeeeeeennnd 0 ....12/31/2010 ...|....03/01/2025 ...
68609T-DM-7 ..... OREGON 2 e [ 1B FE L .. 495,259 |. 100.0310 |... 460,143 |.... . 460,000 |.. ... 474,842 0. ....12/14/2017 ...|....12/01/2048 ...
68609T-SH-2 ..... v |2 s .. 1.BFE ..|... .. 783,123 |...98.8850 |... ..725,000 |.. ....765,562 0 s A , , ...10/17/2019 ...|....12/01/2049 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 1,431,382 | XXX 1,328,203 1,335,000 1,391,021 0 (23,805) 0 0 [ XXX XXX XXX 6,348 58,440 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 1,431,382 | XXX 1,328,203 1,335,000 1,391,021 0 (23,805) 0 0 XXX XXX XXX 6,348 58,440 XXX XXX
01179R-LA-9 ..... ALASKA MUN BD BK ALASKA MUN BD BK AUTH .... .. SD.. |- LFFE ... 1,390,257 |. 101.8650 |... 1,227,473 |.... ... 1,232,445 0. ....05/14/2015 ...|....03/01/2024 ...
130536-QR-9 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. 1.G FE ..|... 1,500,000 |...97.6520 |... 1,464,780 |.... .... 1,500,000 0 . ...06/19/2015 ...|....07/01/2025 ...
130536-QW-8 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W .... .. 1.G FE ..|... .. 1,000,000 |...97.0780 |... 970,780 |.... ....1,000,008 0. ....10/30/2015 ...|....11/01/2040 ...
312432-VS-3 ... FAYETTE CNTY KY SCH DIST FIN CORP SCH BL ... |- 1.DFE ... .100.0710 |... .. 1,496,061 |.... .... 1,495,000 0 . ...06/22/2012 ...|....04/01/2023 ...
413890-CX-0 ..... HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ... .- LEFE ... . 101.5440 |... ....1,492,118 ....02/04/2016 ...|....11/15/2023 ...
413890-CX-0 ..... HARRIS CNTY-HOUSTON TEX SPORTS AUTH REV ... |- 1L.EFE ... . 101.5440 |... ....12/10/2014 ...|....11/15/2023 ...
45506D-DR-3 ..... INDIANA ST FIN AUTH REV | TAFE L . . 100.1470 |... ....07/25/2014 ...|....02/01/2032 ...
47770V-AJ-9 ..... JOBSOHI0 BEVERAGE SYS OHIO STATENIDE LIQ ... .. 1.DFE ..|... .. 1,716,967 |. 100.0000 |.............. 1,500,000 |.... .... 1,500,000 . ...06/27/2016 ...|....01/01/2023 ...
59465H-UA-2 ... MICHIGAN ST HOSP FIN AUTH REV ... 1.BFE ..|... .. 1,000,000 |...99.8320 |... 998,320 |.... 999,982 0. ....02/23/2017 ...|....11/15/2047 ...
645791-CZ-5 . NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE .. 1.LAFE .. . 104.7670 |. .. 1,859,614 |. 1,780,445 |.. .0 ...07/28/2016 .. 09/01/2026
646136-TM-3 ..... NEW JERSEY ST TRANSN TR FD AUTH .. .. 1.BFE .. ...85.4140 |. ..854,140 |. 779,327 |.. .0 ....09/04/2013 .. 12/15/2027
647200-5U-4 ..... NEW MEXICO MTG FIN AUTH - MBS . 1AFE .. ...96.3950 |. ..612,869 |. .635,789 |.. .0 ....05/03/2017 .. 08/01/2038
756872-HV-2 ..... RED RIV ED FIN CORP TEX ED REV .1.DFE .. . 100.3910 |. ..501,955 |. .500,722 |.. .0 ....08/28/2013 .. 03/15/2027 ...
896221-AD-0 ..... TRIMBLE CNTY KY ENVIRONMENTAL FACS REV .......ooeoonn[--SD.ifiennees L 1.FFE ..|.. ...99.8410 |... 998,410 |.... ,000,000 |.. .... 1,000,000 0. ...05/18/2017 ...|....06/01/2033 ...
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960660-BA-5 ..... WESTMINSTER COLO ECONOMIC DEV AUTH TAX | ............|. LD 2 i LADFE o 1,604,849 |. 100.0790 |.........en... 1,466,157 |....ooeeennen 1,465,000 |...ccvvunnnnns 1,465,000 [o.ovvvvvrnnnnnns 0 |eeens (14,178) [cneeeiinnnnnnn (U 0 |..... 4.000 |...... 2.962 (D coovies |eviiniieeees 4,883 | 58,600 |....07/25/2012 ...|....12/01/2023 ...
97712D-E2-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV ............. 8D 2 teeeennns L ADFE s 970,730 |...96.8290 |...ccevuunianns 968,290 |.eevuunnnnns 1,000,000 |..eeeneeeennnnss 977,308 [ooiieeeinnnnnnns (U R 1,399 [ooeeiiiiininnnnss (U [ 3.375 [...... 3.600 [FA oooee eeenieieennes 12,750 [ooeeeinnnnnnnes 33,750 |....11/30/2017 ...|....08/15/2035 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 18,313,588 | XXX 17,494,253 17,625,789 17,452,750 0 (103,012) 0 0 [ XXX XXX XXX 182,722 664,271 XXX XXX
3128MN-UN-3 ..... FH G18587 - RMBS . N LA .. 392,982 |...95.2553 |... ..355,770 |.... 1.385,358 |oeeeiiieeennnn0 e (12,300) |0 [0 3.000 |...... 1.975 [MON ..... . 16,075 |....07/22/2016 ...|....02/01/2031 ...
3128P7-58-5 ... FH C91742 - RMBS . i L LA .. 491,219 ]...96.0854 |... L A84.438 0 [ (20,394) 10 [0 3.500 |...... 2.044 [MON ..... . 21,959 |....09/27/2016 ...|....01/01/2034 ...
3128P7-7L-1 ..... FH €91799 - RMBS . N LA .. 478,518 |...96.0842 |... 74,603 o0 e (15,810) |0 [0 3.500 |...... 2.597 [MON ..... . 22,834 |....12/07/2016 ...|....11/01/2034 ...
3128P7-06-3 ..... FH C91377 - RVBS . i L LA .. 460,420 |...99.4385 |... 449,905 |0 [ (A7477) L0 [0 4.500 |...... 2.483 [MON ..... . 24,772 |....12/13/2016 ...|....06/01/2031 ...
3128P7-ON-6 ... FH C91361 - RMBS . N LA .. 333,495 |...97.0217 |... 827,298 o0 e (11,980) |0 [0 4.000 |...... 2.332 | MON ..... . 16,711 |....02/14/2017 ...|....03/01/2031 ...
3128P7-W5-8 ..... FH C91568 - RVBS . i L LA .. 462,554 |...94.2646 |... . .. 456,364 |0 [ (12,173) L0 [0 3.000 |...... 1.928 [MON ..... . 17,414 1....07/22/2016 ...|....10/01/2032 ...
3128P7-XX-6 ..... FH C91594 - RIBS ... N LA .. 492,002 |...94.2633 |... 441,037 |.... . 467,878 |.. .. 485,642 |0 [ (12,160) |0 [0 3.000 |...... 1.962 [MON ..... . 18,423 |....08/16/2016 ...|....01/01/2033 ...
3128PV-BS-8 ..... FH J15449 - RIBS .... i L LA .. 111,328 |...97.7642 |... 102,017 |.... ..104,350 |.. 107,168 o0 e (6,796) |0 [0 4.000 |...... 1.972 ....09/27/2016 ...|....05/01/2026 ...
31294L-6V-0 ..... FH E02684 - RVBS . N LA .. 11,493 ]...99.98% |... ...10,964 |.... 10,965 |oeeeinieeeeenl 11,010 [0 e (298) [0 o0 e 4.500 |...... 3.897 ....12/31/2010 ...|....03/01/2025 ...
3132J4-H3-6 FH G30949 - RMBS . 4 1.4 .. ...96.0848 |. ..493,105 .3.500 |......2.614 ....11/16/2016 .. 08/01/2036
3133N3-U9-3 ......[FH RE6008 - RMBS . 4 1.A .. ...90.4162 |. ..308,900 .3.500 |......3.318 ....11/08/2019 .. 11/01/2049
3133N3-VG-6 . FH RE6015 - RMBS . 4 1.4 .. ...90.4624 |. ......3.500 |...... 3.339 ...10/18/2019 .. 09/01/2049 ...
3136A5-BB-1 ..... FNR 2012-40 PA - CMO/RMBS . N LA ...93.8093 |...oevviniieeeennl 57,491 | 61,285 | B1,816 [0 e (127) [0 0 e 2.000 |...... 1.899 ....04/25/2012 ...|....09/25/2040 ...
3136A5-P6-7 ..... FNR 2012-53 PB - CMO/RMBS . i L LA ...95.2386 |...ooevnininnnnnnn 87,544 | 91,020 il 92,547 0 e (2,727) [0 0 2.250 |...... 1.438 ....07/16/2012 ...|....02/25/2041 ...
3136A7-5E-8 ..... FNR 2012-96 PD - CMO/RMBS . N LA 98,2511 | 14,025 | 14275 14,282 0 e (B79) [0 0 e 2.000 |...... 1.538 ....08/27/2012 ...|....07/25/2041 ...
3136AA-MJ-1 ... FNR 2012-139 BH - CMO/RMBS i L LA ...90.0999 |.....eiiiennn 172,289 |onnnniiinnnnn 191,220 i 193,183 |0 e (1,220) vl 0 o0 e 2.000 |...... 1.676 ....02/20/2013 ...|....02/25/2042 ...
3136AA-Y7-4 ..... FNR 2012-145 TA - CMO/RVBS N LA L 941424 | 48,011 050,998 50,905 a0 e 169 [0 0 e 1.250 |...... 1.324 ...01/24/2013 ... |....11/25/2042 ...
3136AA-YL-3 ..... FNR 2012-133 GE - CMO/RWBS .. i L LA L..93.4801 |.ooiivniieeen 17,869 e 19,116 019,091 |0 e 28 [0 [0 1.500 |...... 1.523 ....03/22/2013 ...|....08/25/2041 ...
3136AB-H7-1 ..... FNR 2013-5 BD - CMO/RVBS N LA ...99.6217 |... eeeereeeeeeenneen 2,828 [0 2,824 0 [ 187 0 [0 2.000 |...... 1.113 ....05/20/2013 ...|....03/25/2040 ...
3136AC-A5-0 ..... FNR 2013-18 PA - CMO/RMBS ... i L LA . ...92.0165 |... 125,538 |.... 134,988 0 [ 1,287 0 0 2.000 |...... 2.359 ....06/25/2014 ...|....11/25/2041 ...
3136AC-EK-3 ..... FNR 2013-10 NE - CMO/RMBS . 4 1.A .. 394,949 |...92.6161 ..361,605 |. .392,381 |.. .2.000 |......1.760 ....02/21/2013 .. 01/25/2042
3136AD-2H-1 . FNR 2013-43 XP - CMO/RMBS . 4 1.4 .. 168,900 |...91.9707 |. ..159,194 |. 171,533 |.. .1.500 |......1.889 ....06/12/2013 .. 08/25/2041
3136AE-EZ-6 ..... FNR 2013-53 iG - CMO/RMBS . 4 1.A .. . 76,671 |...90.8007 |. ... 72,524 |. ..78,873 |.. .2.000 |......2.541 ....06/24/2013 .. 06/25/2042
3136AE-S7-3 ..... FNR 2013-53 WL - CMO/RMBS . |4 1.4 .. 140,178 |...92.3543 |. 146,824 |.. .1.500 |......2.380 ....07/23/2013 .. 01/25/2042 ...
3136AE-24-2 ..... FNR 2013-70 VA - CMO/RMBS |4 1.A .. 582,367 |...96.8605 |. 570,718 |.. ......3.000 |......2.653 ...06/21/2013 .. 08/25/2026 ...
3136AF-NE-O ..... FNR 2013-75 VG - CMO/RMBS ... i L LA .. 230,847 |...96.8451 |... 226,261 |0 e (1,326) |0 [0 3.250 |...... 2.766 ....00/24/2013 ...|....08/25/2026 ...
3136AL-YX-3 ..... FNR 2014-81 CA - CMO/RMBS . N LA .61,372(...99.1822 |[....coevnineee 58,327 | 58,808 [ 58,977 0 [ (15,605) 0 [0 | 3.000 |...... 1.515 ...08/25/2016 ...|....03/25/2041 ...
3136AR-R4-2 ..... FNR 2016-25 A - CMO/RVBS .. i L LA L..98.4734 |l T3 | 78,510 [ 78,994 |0 ] (10,398) [0 0 3.000 |...... 1.507 ....08/19/2016 ...|....11/25/2042 ...
3136AT-CK-8 ..... FNR 2016-50 BN - CMO/RMBS ... N LA ...90.5636 |.......ooeeeennn796,180 |oeeenieinnnnn 879,139 | iin906,256 |.eennieeeeninl0 e (12,415) |0 o0 e 3.000 |...... 2.354 ....09/26/2016 ...|....02/25/2046 ...
3136AT-JR-6 ..... FNR 2016-49 PA - CMO/RMBS ... i L LA L..92.2029 |.ooiiieneee 57127 | 495,783 | 505, 37 0 e (3347 [0 0 3.000 |...... 2.479 ....06/24/2017 ...|....09/25/2045 ...
3136AT-U8-5 ..... FNR 2016-77 BA - CMO/RMBS ... N LA L. 92,4272 |.ooeiiiie e 260,655 [nnneeennnn 282,011 286,366 a0 e (B,873) [0 o0 e 2.500 |...... 1.718 ...09/13/2017 ...|....01/25/2045 ...
3136AV-VO-7 ..... FNR 2017-22 BE - CMO/RMBS . 4 1.4 .. ...99.4836 |. .3.500 |......2.301 ....04/26/2017 .. 08/25/2040 ...
3136AN-JZ-1 ... FNR 2017-31 QA - CMO/RMBS . 4 1.A .. ...95.9813 |. .3.500 |......2.086 ...05/24/2017 .. 11/25/2045 ...
3137A2-W9-8 ..... FHR 3752 PD - CMO/RMBS .. 4 1.4 .. ...92.8609 |. .2.750 |......2.087 ....12/26/2012 .. 09/15/2040
3137AJ-6F-6 ..... FHR 3955 BG - CMO/RMBS 4 1.A .. ...94.1526 |. .2.500 |......3.018 ....03/24/2014 .. 02/15/2041
3137AP-GN-4 . FHR 4029 NE - CMO/RMBS 4 1.4 .. ...94.7384 |. ......2.500 |......1.648 ....03/25/2013 .. 03/15/2041 ...
3137AR-RT-5 ..... FHR 4080 DA - CMO/RMBS .. N LA 1..92.6890 |.oeeeenniieeeenn 72,318 | 78,028 [ 78765 |0 e (890) [0 [0 e 2.000 |...... 1.516 ....01/24/2013 ...|....03/15/2041 ...
3137AS-BZ-6 ..... FHR 4077 MA - CMO/RMBS . i L LA L..97.6564 |..ooevnnee IO | T9LTBT L 79,927 0 e (2,446) [0 0 2.000 |...... 1.469 ....08/08/2016 ...|....08/15/2040 ...
3137AT-KB-7 ..... FHR 4097 GJ - CMO/RMBS .. N LA ...96.5467 |..eeevuuiiieeennn53,869 |ouiiiiiiinnnn 55,796 | 56,202 a0 e (1,382) [0 o0 e 2.500 |...... 1.888 ....09/13/2017 ...|....10/15/2031 ...
3137AT-WS-7 ..... FHR 4106 EC - CMO/RMBS .. i L LA L..92.1979 | 207,855 [ 225,227 225,459 0 e (B37) [0 0 1.750 |...... 1.686 ...09/10/2012 ...|....04/15/2041 ...
3137AU-ML-0 ..... FHR 4102 LA - CMO/RMBS .. N LA L.95.1701 |oeeeeenee et 19,679 | 20,678 [ 20,55 [0 el 378 0 0 e 1.750 |...... 2.284 ....02/25/2014 ...|....01/15/2040 ...
3137AU-VJ-5 ... FHR 4119 PA - CMO/RVBS 4 s | 1.A ... ...93.2782 | 90,952 i 97,506 [ 97,620 0 o (828) 0 0 1.500 |...... 1.408 ...10/22/2012 ... |....09/15/2041 ...
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3137A0-VA-0 ..... FHR 4145 UC = CMO/RMBS ....oevviiviiiieiieiiieeeeens foee ven | s 4 s LA ...93.7017 s s 33 | (U Y £ - I AN | N AU | B RN 1.500 |...... 1.583 ....03/20/2013 ...|....12/15/2027 ...
3137AY-NZ-0 ..... FHR 4161 TB - CMO/RMBS . LA ...99.1598 |... JLO I R {511 )N FORRRRRR | B ISP | ) AU 2.500 |...... 2.439 ....06/24/2013 ...|....11/15/2039 ...
3137AY-UE-9 ..... FHR 4163 YA - CMO/RMBS .. LA ...93.2780 |... O [ (4,048) |0 o0 e 2.500 |...... 2.255 ....03/14/2013 ...|....10/15/2041 ...
313780-DU-1 ..... FHR 4183 ME - CMO/RMBS .. LA ...93.6891 |... JLO I U & D ARt | B IR | ) AU 2.000 |...... 1.782 ....08/29/2016 ...|....02/15/2042 ...
3137B0-TR-5 ..... FHR 4186 MC - CMO/RMBS .. LA ...93.6019 |... O 2,482 o0 [0 1.500 |...... 2.429 ....07/22/2013 ...}|....03/15/2028 ...
3137B4-4F-0 ..... FHR 4236 WiC - CMO/RMBS .. LA ...97.0682 |... O [ (483) |0 o0 e 3.000 |...... 2.662 ....08/15/2013 ...|....05/15/2042 ...
3137B7-3L-1 ..... FHR 4289 WIE - CMO/RVBS .. LA ...97.5445 |... . JLO I R ( N[+ N N | I RPN | ) A 3.000 |...... 2.369 ....02/12/2014 ...|....08/15/2031 ...
3137B7-WH-8 ..... FHR 4311 EA - CMO/RMBS .. LA ...94.3016 |... ... 23,855 |.... 0 [ 854 |0 [0 2.000 |...... 2.236 ....07/22/2014 ...|....09/15/2043 ...
3137BA-HX-3 ..... FHR 4345 AB - CMO/RMBS 1.4 .. ...98.6038 |. 56,463 |. .0 (2,534) |. .3.000 |......2.232 ....07/24/2014 .. 02/15/2040 ...
3137BA-XY-3 ..... FHR 4342 BD - CMO/RMBS 1.A .. ...92.6484 |. 40,974 |. .0 905 |. .2.500 |......2.783 ....06/02/2014 .. 12/15/2043 ...
3137BB-FW-5 ..... FHR 4349 CD - CMO/RMBS 1.4 .. ...92.2844 |. 23,184 |. .0 672 |. ......2.500 |......2.805 ....06/25/2014 .. 03/15/2044 ...
3137BD-4U-7 ..... FHR 4378 AC - CMO/RVBS .. LA ...95.3911 |... ...12,889 |.... O [ 1,896 |0 o0 e 2.000 |...... 2.740 ....08/26/2014 ...|....02/15/2044 ...
3137BN-28-0 ..... FHR 4569 A - CMO/RMBS ... LA ...95.2968 |... ....420,566 O e AT [0 [0 2.500 |...... 1.945 ....09/13/2017 ...|....11/15/2040 ...
3137BS-GS-6 ..... FHR 4621 KA - CMO/RMBS .. LA ...89.1404 |... ...542,587 O [ (1,484) |0 [0 e 2.500 |...... 2.300 ...11/10/2016 ...|....04/15/2046 ...
3137BS-YX-5 ..... FHR 4631 AC - CMO/RVBS .. LA ...97.6143 |... O [ (L972) [0 [0 3.500 |...... 2.357 ....12/19/2016 ...|....08/15/2043 ...
3138EQ-6P-2 ..... FN AL8077 - RMBS LA ...98.2222 |... . 0 [ (10,064) |0 [0 e 3.500 |...... 2.035 ....07/22/2016 ...|....12/01/2029 ...
3138ER-VP-2 ..... FN AL9621 - RMBS . LA ...96.4071 |... ....231,365 O [ (68,942) [0 [0 4.000 |...... 2.810 ....08/27/2017 ...|....01/01/2037 ...
3138ES-B8-0 ..... FN AL9962 - RMBS . LA ...95.9789 |... 191,459 |.... ....206,361 0 [ (8,081) |0 [0 e 3.500 |...... 2.646 ...04/26/2017 ...|....01/01/2036 ...
3138W9-DC-1 ... FN AS0098 - RMBS LA ...95.9821 |... 464,873 |.... ....500,054 O [ (12,981 [0 [0 3.500 |...... 2.601 ...12/09/2016 ...|....08/01/2033 ...
313978-XM-1 ... FNR 2011-40 KA - CMO/RMBS 1.A .. ...97.6577 |. ..154,201 |. 157,276 |.. .0 e 102 | .3.500 |...... 3.652 ....06/15/2011 .. 03/25/2026
3140JX-EE-4 ..... FN B02832 - RMBS . 1.4 .. ...87.1987 |. .211,987 |.. .0 .. (24,312) |. .3.000 |......2.766 ....02/28/2020 .. 09/01/2049
31400B-N5-3 . FN CA4011 - RMBS . . 1.A .. ...90.4244 |. .0 .. (44,470) |. .3.500 |......3.345 ....10/11/2019 .. 08/01/2049
31400C-DT-0 . FN CA4613 — RMBS ......covvvnniiiiiiiiiiniiiiiinineecceans fean e 1.4 .. ...90.4241 .0 .. (45,282) |. .3.500 |...... 3.363 ...11/07/2019 .. 11/01/2049 ...
314120-SE-0 ..... [FN 932117 = RMBS ..eereeeeieeeeeeee e [ e 1.A .. ...97.6610 |. .0 ...(640) . ......4.000 |......3.478 ....01/28/2011 .. 11/01/2024 ...
31416W-ZA-3 ..... FN AB1636 - RMBS . LA ...96.9763 |... O e (L9 [0 [0 3.500 |...... 3.116 ....06/16/2011 ...|....10/01/2030 ...
31417Y-GK-7 ..... FN MAO201 - RMBS ... LA ...97.6610 |... 0 [ (1,087) |0 o0 e 4.000 |...... 3.350 ....06/16/2011 ...|....10/01/2024 ...
31417Y-8D-0 ..... FN MA0515 - RMBS ... LA ...97.8643 |... O [ (2,3 [0 [0 3.500 |...... 2.546 ....06/16/2011 ...|....09/01/2025 ...
31418A-AJ-7 ..... FN MAO908 - RMBS ... LA ...96.9094 |... O e (7,928) |0 o0 e 4.000 |...... 2.672 ....12/28/2016 ...|....11/01/2031 ...
31418A-F2-9 ..... FN MA1084 - RMBS ... LA ...96.9693 |... O [ (22,920) o0 [0 3.500 |...... 1.975 ...09/13/2017 ...|....06/01/2032 ...
31418A-H-4 ..... FN MA1138 - RMBS . LA ...96.9688 |... O [ (1,469) |0 [0 e 3.500 |...... 2.047 ....08/11/2016 ...|....08/01/2032 ...
31418A-SN-9 ..... [FN MA1424 - RMBS . 1.4 .. ...95.9793 |. .0 (5,254) |. .3.500 |......2.660 ....09/13/2017 .. 04/01/2033 ...
314188-7E-0 ..... FN MA2692 - RMBS . 1.A .. ...95.7290 |. .0 ..(10,038) | .3.500 |......2.615 ....11/16/2016 .. 07/01/2036
31418D-HY-1 ..... FN MA3846 - RMBS . 1.4 .. ...87.8142 |. .0 (2,558) |. .3.000 |......2.973 ...10/25/2019 .. 11/01/2049
31418V-T5-1 ..... FN AD7771 - RMBS . 1.A .. ...97.6610 |. .0 ...(675) |. .4.000 |......3.174 ....06/16/2011 .. 07/01/2025
31419D-MQ-1 ..... [FN AE3066 - RMBS . 1.4 .. ...97.8642 |. A .0 (802) |. ......3.500 |......2.977 ....06/16/2011 .. 09/01/2025 ...
31419D-NI-7 ..... FN AE3104 - RMBS ... 4 i | 1AL ...97.2134 |... ...34,418 |.... 0 . (43 [0 0 [ 3.500 |...... 2.807 ...12/19/2017 ...|....09/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revel ntial Mortgage-

Backed Securities 15,257,669 | XXX 13,908,867 14,759,540 15,085,603 0 (474,953) 0 0 XXX XXX XXX 37,670 848,884 XXX XXX
196479-20-0 ..... COLORADO HSG & FIN AUTH - RMBS | TAFE L 1,865,058 |. 100.7260 |... .1,765,000 |.. .... 1,823,563 O [ (27,484) |0 o0 4.250 |...... 3.499 |WN ...... . 82,867 |....11/28/2018 ...|....05/01/2049 ...
19647P-BA-0 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG |- 1.BFE ... ... 85,145 ]...95.7770 |... JLO N ORI (& & D ARt | B ISR | ) AP 3.200 |...... 3.200 [MON ..... ....06/20/2013 ...|....02/01/2044 ...
19647P-BiI-2 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG | TAFE L ...82.9400 |.......oennnns 1,887,039 |.... ....2,275,186 JLUJ RN /0 1 PO | I RPN | ) AN 3.750 |...... 3.750 [MON ..... ....08/04/2017 ...|....10/01/2057 ...
196480-D0-7 ..... COLORADO HSG & FIN AUTH - RMBS |- TAFE L ...99.9200 |....covnunnnns 1,503,796 |.... .... 1,607,020 0 [ (36,336) |oeeeeeeeeeeen0 o0 e 3.875 |...... 2.615 [MN ...... ....10/18/2019 ...|....05/01/2050 ...
20775C-LV-4 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... | TAFE L ...94.9090 |... ... 690,000 0. NV O | N RN | B SN 3.050 |...... 3.050 [MN ...... ...11/02/2016 ...|....11/15/2031 ...
20775C-TU-8 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... . weveeneen | TAFE Lt . ...96.7390 |... .. ....124,999 0 ... JUUR T PR | B IO | ) IO 3.400 |...... 3.400 [MN ...... ....04/26/2017 ...|....11/15/2032 ...
20775C-ZE-7 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ...oovvvvvnn foon vee e |2 wennnnnns LAFE 497,608 |...99.2580 |.................466,513 |................ 470,000 |.......ccooerens 483,273 |.ooviiiieee 0 .. (7,542) |0 o0 e 4.000 |...... 3.366 [MN ...... ...02/07/2018 ...|....11/15/2041 ...
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31350A-BR-8 ..... FEDMFH 15M034 A = CMBS .....evvvnvviiinieeiceinieeees foee e e | s L ABFE s 46,238 |. 100.0560 (0 (VIR R | N RN | ) RN 4.150 |...... 4.145 ....09/11/2015 ...|....04/15/2025 ...
34074M-A6-8 ..... FLORIDA HSG FIN CORP REV - RMBS .. N2 e | LA FE L . 104.1850 |... 0 [ (1,455) |0 [0 e 5.000 |...... 4.233 ....05/18/2022 ...|....01/01/2053 ...
34074M-SJ-1 ... FLORIDA HSG FIN CORP REV - RMBS .. 2 e [ TAFE L . 100.4680 |... O [ (30,937) o0 [0 4.250 |...... 3.507 ....11/15/2018 ...|....01/01/2050 ...
373539-5F-8 ..... GEORGIA ST HSG & FIN AUTH REV - RMBS . N2 e | LA FE L ...98.7920 |... O e (3,945) |0 o0 e 3.500 |...... 2.911 ...10/06/2016 ...|....06/01/2039 ...
451200-\B-3 ..... IDAHO HSG & FIN ASSN - RMBS 4 1D FE L ...97.5260 |... O [ 3439 [0 [0 3.500 |...... 2.810 ....05/05/2014 ...|....05/21/2044 ...
45129Y-F4-3 ... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . N2 e 1B FE L . . 100.0000 |... O [ (3,783) |0 [0 e 4.000 |...... 2.507 ....06/12/2015 ...|....07/01/2034 ...
45201L-WF-8 ..... ILLINOIS HSG DEV AUTH - RWBS 2 e [ TAFE L .. 243,285 ]...93.5120 |... ....243,284 O 0 o0 [0 3.875 |...... 3.875 ....10/11/2013 ...|....12/01/2043 ...
45201Y-6B-8 ..... ILLINOIS HSG DEV AUTH REV - RMBS ... 2 ... .. 1.AFE ..|... ,723,060 |...99.5490 |... .... 1,670,827 0 [ (43,069) |eeeeeeeeeen0 o0 e 3.750 |...... 2.283 ....03/06/2020 ...|....04/01/2050 ...
45201Y-N2-9 . ILLINOIS HSG DEV AUTH REV - RWBS 2 1AFE .. ...98.6790 |. 723,165 |.. .0 .3.125 |......3.125 ....01/25/2017 .. 02/01/2047
45201Y-85-7 . ILLINOIS HSG DEV AUTH REV - RMBS 2 .1.CFE .. . 100.1510 |. .1,083,084 |.. .0 .4.000 |......3.368 ....06/01/2018 .. 08/01/2048
45201Y-YK-7 . ILLINOIS HSG DEV AUTH REV - RWBS ... 2 1AFE .. ...80.1330 |. 429,319 |.. .0 ......2.450 |......3.325 ....08/06/2014 .. 06/01/2043 ...
45203L-CL-5 ... ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE . 2 ... .. 1.AFE ..|... ...93.7700 |... ....968,416 JLO I N | [ AP | B ISP | B FOU 4.050 |...... 4.050 ...02/03/2017 ...|....03/01/2059 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . I VAN .. 1.AFE ..|... ...94.5670 |... ....543,158 0. IR | N NN | B RN 2.875 |...... 2.875 ...04/18/2017 ...|....11/01/2038 ...
56052F-BR-5 ..... MAINE ST HSG AUTH MTG PUR - RVBS 2 ... .. 1.BFE ..|... ...99.8950 |... .. 101,719 0 [ (3,089) |0 o0 e 4.000 |...... 3.047 ....06/17/2015 ...|....11/15/2045 ...
56052F-CE-3 ..... MAINE ST HSG AUTH MTG PUR - RVBS I VAN .. 1.B FE ..|... . ...99.0350 |... 257,856 0 | o (4,897) [0 |0 3.500 |...... 2.880 ....08/07/2015 ...|....11/15/2035 ...
5741R-89-7 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 2 ... .. 1.AFE ..|... 2,000,000 |...95.8360 |... ....2,000,064 O e (16) 0 o0 e 3.350 |...... 3.349 ...07/27/2017 ...|....09/15/2034 ...
S5T41R-YB-5 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... I VAN .. 1.B FE ..|... .. 105,863 |...99.3050 |... ....101,495 O [ (L2799 [0 [0 3.500 |...... 2.912 ....11/18/2015 ...|....09/01/2045 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 ... .. 1.BFE ..|... .. 354,512 ]...98.9200 |... ...346,772 0 [ (4,635) |0 o0 e 3.500 |...... 2.602 ...10/04/2019 ...|....03/01/2050 ...
57586P-8H-2 MASSACHUSETTS ST HSG FIN AGY HSG REV - R .... I VAN .. 1.B FE ..|... ...99.9190 |... 0 | 2 (2,208) [0 0 4.000 |...... 3.127 ....10/24/2013 ...|....12/01/2043 ...
57587A-HY-7 ..... [MASSACHUSETTS ST HSG FIN AGY HSG REV - R . 2 .1.BFE .. ...99.5580 |. .0 (1,326) | .4.000 |......3.699 ....03/12/2015 .. 06/01/2039
594653-6J-1 . MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. ...99.9140 |. .0 (7,808) |. .4.000 |......3.218 ....08/06/2015 .. 06/01/2046
594654-CM-5 ..... [MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. . 100.0930 |. .0 .. (15,934) |. .4.000 |......3.268 ....03/09/2018 .. 12/01/2048
594654-GD-1 MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . -2 .1.CFE .. ...99.5730 |. .0 .. (29,877) | .3.750 |......2.627 ...10/09/2019 .. 06/01/2080 ...
604160-FT-6 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . .2 1AFE . ...94.1930 |. .0 ......2.600 |......2.600 ....08/01/2012 .. 09/01/2042 ...
604160-FY-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... ...95.1270 |... L RN | N RPN | B A 3.000 |...... 3.000 ....06/11/2014 ...|....07/01/2044 ...
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... ...94.8350 |... JLO I N | I ARt | B APPSR | B FOT 2.875 |...... 2.875 ....10/15/2014 ...|....11/01/2044 ...
604160-GC-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... I VAN .. 1.AFE ..|... ...94.6600 |... O o0 o0 [0 2.800 |...... 2.800 ....01/13/2015 ...|....02/01/2045 ...
604160-G0-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F . 2 ... .. 1.AFE ..|... ...94.9630 |... . .. . 0 . PN | N (SRR | N RN 2.930 |...... 2.930 ....02/10/2017 ...|....03/01/2047 ...
60416S-HX-1 ..... MINNESOTA ST HSG FIN AGY - RMBS 2. .. 1.B FE ..|... ...99.5150 |... 174,151 |.... . 175,000 |.. ....176,469 JLURS PO V781 [:1: 1 AUUUUUURRRRUROR | I IO | B R 4.000 |...... 3.421 ....09/30/2022 ...|....01/01/2045 ...
60416S-TC-4 ..... MINNESOTA ST HSG FIN AGY - RUBS .... 2 ... .. 1.BFE ..|... ...99.8840 |... 199,768 |.... . 200,000 |.. ...203,027 0 . e (8,205) [oeeeeiiieeeeen0 0 4.000 |...... 3.465 ...12/14/2016 ...|....01/01/2047 ...
60416S-WD-8 ..... MINNESOTA ST HSG FIN AGY - RMBS .... 2 .1.BFE .. . 100.0510 |. ..430,219 |. ..430,000 .443,687 |.. .0 (8,034) |. .4.000 |......3.147 ...12/05/2017 .. 01/01/2048 ...
605350-ND-8 . MISSISSIPPI HOME CORP SINGLE FAMILY MTG 2 1AFE . ...98.7830 |. ..215,000 .218,237 |.. .0 (3,547) |- .3.500 |......2.957 ....11/03/2016 .. 12/01/2038
60637B-GM-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. ...99.4820 |. ..340,000 343,717 |.. .0 (4,898) |. .4.000 |......3.507 ....08/12/2015 .. 11/01/2045
60637B-PZ-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. . 100.0600 |. .489,934 |.. .0 (7,730) |- .4.000 |......3.216 ...12/01/2017 .. 05/01/2047
61212R-4G-8 ..... MONTANA ST BRD HSG - RMBS ... 2 .1.BFE .. ...99.4660 |. ..40,056 |.. .0 . ......3.500 |......3.159 ....08/29/2013 .. 12/01/2044 ...
61212R-84-2 ..... MONTANA ST BRD HSG - RMBS ... 2 ... .. 1.BFE ..|... . 100.0600 |... ....655,077 0 [ (10,708) |0 [0 e 4.000 |...... 3.298 ...03/23/2018 ...|....06/01/2049 ...
63968M-NY-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... I VAN .. 1.B FE ..|... ...99.1090 |... ....333,276 O e (5,218) |0 o0 e 3.500 |...... 2.984 ....10/26/2016 ...|....09/01/2046 ...
63968\-RE-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... 2 ... .. 1.BFE ..|... . 100.1010 |... ....486,346 0 [ (7,806) |0 [0 e 4.000 |...... 3.335 ....03/07/2018 ...|....09/01/2048 ...
63968M-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... 2 e [ 1B FE L ...99.0690 |... ....623,352 O [ (11,084) |0 o0 e 3.750 |...... 2.901 ....10/03/2019 ...|....09/01/2049 ...
64613A-AC-6 ..... NEW JERSEY ST HSG & MTG FIN AGY REV - RM .... 2 e | 1.CFE Ll . 101.5270 |... ....533,342 0 [ (9,001) Jeveeeeeee0 o0 e 4.500 |...... 3.783 ....06/15/2018 ...|....10/01/2048 ...
647200-5T-7 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 e [ TAFE L . ...98.3180 |... ....366,573 JLO N R € 016N PO | N RPN | ) AN 3.500 |...... 2.378 ....10/26/2016 ...|....03/01/2045 ...
647200-X6-6 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 e |- 1.BFE ..|... .. 363,531 |. 100.8290 |... 352,447 |.... . . ...351,376 0 [ (5,8392) |0 o0 e 4.500 |...... 4.461 ...08/08/2013 ...|....10/01/2043 ...
647201-HC-9 ..... NEW MEXICO MTG FIN AUTH - RMBS 2. .. 1.AFE ..|... .. 1,156,164 |...99.5660 |.............. 1,060,378 |.... .1,065,000 |.. ,125,950 |ooviiiiiniinn0 [ (22,292) [0 0 3.750 |...... 2.7110 ....07/10/2019 ...|....01/01/2050 ...
649661I-DH-7 ..... [NEW YORK N Y CITY HSG DEV CORP REV - RMB . 2 .1.BFE .. ,624,410 |. 101.0030 |. 1,515,045 |. .1,500,000 .1,507,590 |.. .. (14,739) | ......5.000 |......3.969 ...08/30/2013 .. 07/01/2024 ...
649720-BD4 ... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .... 4 ... . 1.CFE ..|... .. 108,343 1...92.9670 |.......oenvnnnnns 100,724 |.... ..108,343 |. ... 108,343 0 0 0 3.050 |...... 3.049 ...06/19/2014 ...|....06/15/2036 ...
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64988Y-CS-4 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV - ........coeuifors on]vnnnnns 2 i CABFE e 1,593,057 |...97.9160 |..........n... 1,449,157 |ovveennnnnnns 1,480,000 |....ooevevnnn 1,657,302 [oiiiiinnnnnnn 0 fooeeeeenn (25,764) |oeevvneeeennn0 [0 | 3.500 |...... 2.589 ....09/12/2019 ...|....10/01/2032 ...
658207-SL-0 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. 2 ... .. 1.BFE ..|... ...98.9180 |... ....289,860 0 [ (5,736) |0 e l0 e 3.500 |...... 2.902 ....10/20/2016 ...|....07/01/2039 ...
658207-TX-3 ..... NORTH CAROLINA HSG FIN AGY HOMEQWNERSHIP .. I VAN .. 1.B FE ..|... ...97.9430 |... ....594,9% LU R (<) N PO | N RN | ) AN 3.850 |...... 3.850 ....05/17/2017 ...|....07/01/2037 ...
658207-T2-8 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .. 2 ... .. 1.BFE ..|... ...99.9700 |... ....413,356 O e (7,976) |0 [0 e 4.000 |...... 3.106 ...05/17/2017 ...|....07/01/2047 ...
658909-HII-9 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS I VAN .. 1.B FE ..|... ...99.9020 |... ....105,955 O e (L413) |0 o0 e 4.000 |...... 3.373 ....06/22/2015 ...|....01/01/2036 ...
658909-MA-1 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS ... 2 ... .. 1.BFE ..|... ...99.9310 |... ....436,948 0 [ (8,097) |0 [0 e 4.000 |...... 3.145 ...04/05/2017 ...|....07/01/2047 ...
658909-PF-7 ..... NORTH DAKOTA ST HSG FIN AGY - RMBS ... I VAN .. 1.B FE ..|... . 100.0130 |... ....531,2382 0 | .. (8,862) [c.uvviiiiiiinn0 |0 e 4.000 |...... 3.155 ....12/01/2017 ...|....07/01/2048 ...
677560-N0-6 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... .. 1.AFE ..|... ...95.6100 |... ....264,239 0 . 0 o0 o0 e 2.800 |...... 2.800 ....02/17/2016 ...|....03/01/2046 ...
677560-10-0 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV 2 1AFE .. ...97.3900 |. .509,99% |.. .0 .0 .2.800 |......2.800 ....10/06/2016 .. 09/01/2031
677560-UZ-8 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV 2 1AFE . . 100.3600 |. .376,454 |.. .0 (6,861) . .4.500 |......3.578 ....03/14/2017 .. 03/01/2047
677560-20-0 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV 2 1AFE .. . 101.3670 |. ,580,227 |.. .0 .. (42,943) |. ......4.500 |......2.982 ....06/26/2019 .. 03/01/2080 ...
686087-B6-3 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2 e | 1.CFE Ll . 101.4500 |... 628,457 JU Y O (13,284) |vveeeeeeennn0 o0 e 4.750 |...... 3.702 ...11/29/2018 ...|....01/01/2050 ...
686087-NS-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2 e [ 1.CFE L ...99.4530 |... 0. IR | N NN | B RN 2.500 |...... 2.500 ....06/31/2013 ...|....07/01/2034 ...
686087-PG-6 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2 e | 1.CFE Ll ...99.9390 |... 0 [ (2,664) |eeeeeeen0 [0 e 4.000 |...... 3.088 ....03/29/2016 ...|....07/01/2043 ...
686087-SU-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2 e [ 1.CFE L ...99.4560 |... O e (U778 [0 [0 3.500 |...... 3.116 ....08/05/2015 ...|....07/01/2036 ...
686087-VE-4 ... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2 ... .. 1.CFE ..|... ...99.9410 |... . 0 [ (15,285) |0 o0 e 4.000 |...... 3.116 ....05/03/2017 ...|....07/01/2047 ...
708796-4R-5 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 e [ 1B FE L ...99.9320 |... ....636,689 O [ (9422) [0 [0 4.000 |...... 3.387 ....01/11/2017 ...|....10/01/2046 ...
708796-T8-0 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... N2 e 1B FE L ...99.2210 |... 372,079 |.... ....377,314 0 [ (3,440) |0 [0 e 3.500 |...... 3.134 ...08/19/2015 ...|....04/01/2040 ...
708790-RC-9 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... I VAN .. 1.B FE ..|... ...95.1140 |...coovnnnnnns 1,902,280 |.... ....2,068,093 0 | 2 (8,227) [0 |0 e 3.000 |...... 2.563 ....02/17/2022 ...|....10/01/2052 ...
76221R-XN-8 ..... RHODE ISLAND HSG & MTG FIN CORP - RMBS ... 2 1.B FE .. ...96.2180 |. 1,924,360 |. .2,000,020 |.. .0 (D)) .3.150 |......3.150 ....09/14/2016 .. 10/01/2031
76221T-KB-4 ..... RHODE ISLAND HSG & MTG FIN CORP REV - RM . 2 .1.CFE .. ...95.9360 |. ..959,360 |. .1,000,001 |.. .0 .0 .3.800 |......3.800 ....11/30/2017 .. 10/01/2037
83712D-UH-7 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 2 1AFE . ...96.5060 |. ..226,789 |. .0 (1,195) | .4.000 |......4.000 ....06/25/2015 .. 07/01/2037
83755N-EZ-1 ..... SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY -2 .1.BFE .. ...96.7240 |. ..435,258 |. .0 (2,861) . .3.500 |......3.156 ...10/14/2016 .. 11/01/2041 ...
83756C-0K-4 ..... SOUTH DAKOTA HSG DEV AUTH - RMBS ......... .2 1AFE . ...95.7990 |. 67,059 |. .0 .8 ......3.700 |......3.700 ....05/16/2017 .. 11/01/2036 ...
880461-BP-2 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2. .. 1.B FE ..|... ...99.8310 |... ...64,890 |.... O [ (1540) [0 [0 [ 4.000 |...... 3.198 ....10/24/2013 ...|....07/01/2043 ...
880461-ER-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... ...97.4400 |... 516,432 |.... O e 2,197 o0 o0 e 3.550 |...... 3.827 ....08/22/2017 ...|....07/01/2039 ...
880461-EU-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... I VAN .. 1.B FE ..|... ...99.5570 |... 169,291 |.... O [ 2,017) [0 [0 4.000 |...... 3.660 ....05/14/2015 ...|....07/01/2045 ...
880461-KB-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... ...98.7100 |... 612,002 |.... . 0 [ (11,166) |0 [0 e 3.500 |...... 2.822 ....09/14/2016 ...|....01/01/2047 ...
880461-NL-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... ...99.9700 |... 339,703 |.... ....348, 447 0 | . (6,763) [cueiiiiiiinn0 |0 e 4.000 |...... 3.226 ....02/23/2017 ...|....07/01/2042 ...
880461-NP-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... ...99.2970 |... 357,469 |.... ...3712,721 0 e (7,998) |0 o0 e 4.000 |...... 3.291 ...05/18/2017 ...|....01/01/2042 ...
880461-PS-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 .1.BFE .. ...97.3580 |. ..217,470 |. .284,99% |.. O A .3.700 |......3.700 ....05/18/2017 .. 07/01/2036 ...
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 .1.BFE .. ...95.1930 |. ..775,823 |. 869,722 |.. .0 .. (14,677) |. .3.750 |......2.846 ....02/26/2020 .. 07/01/2050
88275F-PA-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . 2 .1.BFE .. ...94.3260 |. ..508,178 |. .538,747 |.. .0 ... 629 | .3.100 |......3.115 ....06/08/2017 .. 09/01/2047
88275F-RD-3 . TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . 2 .1.BFE .. . 100.3190 |. L 772,456 | .835,544 |.. .0 ..(16,080) | .4.000 |......2.910 ....07/17/2019 .. 03/01/2050
88275L-AC-0 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . .. 1.AFE .. ...83.1840 |. ..802,325 | .964,518 |.. .0 ......2.300 |......2.322 ....06/12/2020 .. 07/01/2037 ...
88275L-AD-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... B .. 1.AFE ..|... ...83.1840 |... 802,325 |.... ...964,518 JLO I N | [ AR | B ISR | B AU 2.300 |...... 2.322 ...06/12/2020 ...|....07/01/2037 ...
917436-X7-7 ..... UTAH HSG CORP SINGLE FAMILY MTG REV - RM .... 2 e [ 1.CFE L . 100.0130 |... ...15,002 |.... LU R ) N | N RN | ) F 4.000 |...... 3.989 ....06/21/2011 ...|....07/01/2024 ...
91743P-AH-8 ..... UTAH HSG CORP - RMBS 4 e 1D FE L ...99.79%0 |... 0 [ (4,098) |0 o0 e 4.000 |...... 3.536 ....06/03/2014 ...|....06/21/2044 ...
924190-HG-9 ... VERMONT HSG FIN AGY - RMBS 2. .. 1.B FE ..|... ...99.4300 |... O e (4,489) |0 [0 e 3.750 |...... 2.535 ....04/10/2015 ...|....11/01/2045 ...
924190-WD-0 ..... VERMONT HSG FIN AGY - RMBS 2 ... 1.B FE ..|... ...99.2560 |... . JLO I O (< 117/ N ARt | B IR | ) AU 4.000 |...... 3.245 ....08/09/2017 ...|....11/01/2047 ...
92812U-R3-4 ..... VASHSG 2022 SERIES A A - CMO/RWBS .. 4 [ TAFE L ...83.7140 |... ....962,647 O o0 o0 [0 2.875 |...... 2.865 ....02/03/2022 ...|....02/25/2052 ...
92812V-MA-1 ... VIRGINIA ST HSG DEV AUTH - RMBS .... 4 .. .. 1.AFE ..|... ...94.6910 |... ....115,757 O e () 0 o0 e 3125 |...... 3.110 ...05/24/2017 ...|....11/25/2039 ...
93978T-\VD-8 ..... WASHINGTON ST HSG FIN COMMN - RWBS ...... 2. 1.AFE ..|... ...99.0130 |... ....289,885 O e (5,37 |0 o0 e 3.500 |...... 2.968 ...10/20/2016 ...|....12/01/2046 ...
983220-HV-2 ..... WYOMING CMNTY DEV AUTH HSG REV - RMBS .. L2 ... 1.B FE ..|... ...99.0460 |... .. 110,411 O e (T4 |0 o0 3.000 |...... 2.729 ...01/07/2015 ... |....12/01/2044 ...
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983220-MK-0 ... WYOMING CMNTY DEV AUTH HSG REV - RMBS .........occoevufoes ven]vnnnnns 2 iiiiinnns L ABFE i 785,000 |...96.6960 |.......ccoeenens 759,064 |...oiiiiinnnn 785,000 [.oiivvvnnniinnns 784,994 ..ol 0 Joeeeeeeeee [() 1 [ 0 )...... 3.450 |...... 3.450 [JD cooviin orviiiiiiiins 2,257 o 28,538 |....04/26/2017 ...|....12/01/2032 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 56,539,732 | XXX 52,327,979 54,013,933 55,345,887 (531,953) 564,232 2,265,243 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 90,110,989 | XXX 83,731,099 86,399,263 87,884,239 (1,109,917) 784,624 3,778,398 XXX XXX
00080Q-AF-2 ..... ABN AMRO BANK NV . .|..2.BFE .. 997,320 |...96.7900 |. .1,000,000 .999,201 |.. . 20,188 . 47,500 |....07/21/2015 .. 07/28/2025 ...
00206R-MM-1 ... AT&T INC ........... .2.BFE .. 921,853 |...77.1564 |. .918,593 |.. . 22,925 |....12/07/2020 .. 12/01/2033 ...
009088-AB-1 ..... AIR CANADA 2015-2 PASS THROUGH TRUSTS - .. 2.BFE ..|... .. 343,280 |.. 81.0000 |... ... 343,359 ....12/01/2015 ...|....06/15/2029 ...
012653-AD-3 ..... ALBEMARLE CORP .. 2.BFE ..|... .. 999,080 |...97.4609 |... ....999,210 ...05/10/2022 ...|....06/01/2027 ...
01748T-AC-5 ..... ALLEGION US HOLDING COMPANY INC .. .. 2.BFE ..|... ...96.0403 |... ....999,999 ....06/07/2022 ...|....07/01/2032 ...
023135-BX-3 ..... AMAZON.COM INC .. 1.DFE ..|... ...88.7891 |... . .. ....2,991,214 ...05/10/2021 ...|....05/12/2026 ...
02377U-AB-0 ..... AMERICAN AIRLINES 2013-2 PASS THROUGH TR ......oevnn fon voe ] eeeen [T i .. 3.BFE ..|... ...99.2500 |... ... 161,106 |.. ....07/24/2013 ...|....07/15/2024 ...
02772A-AA-T ... AMERICAN NATIONAL GROUP, INC. ...eveeeeeemeeeeeeemnnns oo vee e [1,2 s .. 2.BFE ..|... ...94.7809 |... 947,809 |.... .1,000,000 |.. ....1,000,000 ...06/06/2022 ...|....06/13/2032 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC ...oovvvviiiiveiiiniiieeeennnn [0 8D e 1,2 i .. 1.G FE ..|... ...97.4045 |... 487,023 |.... ... 500,000 |.. 499,909 ....06/10/2022 ...|....05/13/2032 ...
03666H-AA-9 ..... ANTARES HOLDINGS LP .eeeeieeennnieeeeeenieeeeeenenees oo e | Connn 1,2 s .. 2.CFE ..|... ...99.1250 |... .1,000,000 |.. ....1,000,014 ....07/19/2018 ...|....08/15/2023 ...
03761U-AH-9 ..... MIDCAP FINANCIAL INVESTMENT CORP .2.CFE .. ...87.9844 |. ..879,844 |. ,000,000 .999,065 |.. ...07/09/2021 .. 07/16/2026 ...
03770D-A*-4 ..... APOLLO DEBT SOLUTIONS BOC . ...2.CPL .. . 100.0000 |. ..2,000,000 |. .2,000,000 |.. ....12/21/2022 .. 12/21/2025 ...
037833-CG-3 . APPLE INC .... .1.BFE .. ...97.6423 |. .. 2,929,269 |. .2,99,786 |.. ....02/02/2017 .. 02/09/2024 ...
037833-CU-2 ..... APPLE INC .... .. 1.BFE ..|... ...97.4413 |... 2,923,239 |.... ....2,999,418 ...05/04/2017 ...|....05/11/2024 ...
037833-EN-6 ..... APPLE INC .. 1.B FE ..|... ...92.9752 |... 1,859,504 |.... .... 1,997,655 ....08/01/2022 ...|....08/08/2029 ...
038923-AD-0 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|... . 100.0655 |... 2,001,310 |.... ....2,000,014 ....03/08/2018 ...|....05/01/2023 ...
038923-AlI-8 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|.. ...87.9321 |... ....2,000,000 ....04/30/2021 ...|....04/30/2026 ...
038923-AX-6 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|... ...84.7980 |... ....1,000,000 ....08/31/2021 ...|....09/01/2026 ...
04015C-AA-6 ..... ARES FINANCE CO LLC ... .. 2.AFE ..|... ...95.4939 |... ....996,413 ....10/01/2014 ...|....10/08/2024 ...
045487-AB-1 ..... ASSOCIATED BANC-CORP . .. 2.AFE ..|... ...95.3664 |... 953,664 |.... ....999,1% ...11/05/2014 ...|....01/15/2025 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...80.6408 |... 1,209,612 |.... ....1,186,254 ....10/13/2022 ...|....08/19/2028 ...
04685A-3D-1 ..... ATHENE GLOBAL FUNDING .. 1.EFE .. ...85.8524 |. ..1,287,786 |. .1,266,443 |.. ....10/13/2022 .. 10/02/2026
05580M-81-9 ..... B RILEY FINANCIAL INC L2.APL L ...18.2400 |. ..729,600 |. .1,000,000 |.. ....08/04/2021 .. 08/31/2028
05580M-82-7 ..... B RILEY FINANCIAL INC ... L2.APL L. ...22.3000 |. ..1,784,000 |. .2,000,000 |.. ....08/25/2021 .. 03/31/2026
05684B-AB-3 ..... BAIN CAPITAL SPECIALTY FINANCE INC .2.CFE .. ...86.2555 |. .1,000,000 994,732 |.. ....03/03/2021 .. 03/10/2026 ...
060505-17-9 ..... BANK OF AMERICA CORP ............. .2.CFE .. ...25.1300 |. ..625,000 .625,000 |.. ...12/31/2010 .. 12/15/2086 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON CORP .. .. 1.F FE ..|... . 104.3178 |... .2,000,000 |.. ....2,000,000 ....10/18/2022 ...|....10/25/2033 ...
073096-AA-7 ..... BAYPORT POLYMERS LLC . .. 2.AFE ..|... ...93.0790 |... .3,000,000 |.. ....3,000,000 ....04/11/2022 ...|....04/14/2027 ...
07330M-AC-1 ..... TRUIST BANK .. 1.F FE ..|... ...93.7115 |... .1,000,000 |.. ....1,000,000 ....09/09/2019 ...|....09/17/2029 ...
084664-CZ-2 ..... BERKSHIRE HATHAWAY F INANCE CORP .. 1.CFE ..|... ...92.3041 |... .. 10,000,000 |.. ....9,998,418 ....08/07/2022 ...|....08/15/2027 ...
092533-A#-5 ..... BLACKROCK CAP INVT CORP A 5.820 12/09/20 . ..2.CPL ..|.. ...95.8732 |... ....2,000,000 |.. ....2,000,000 ....04/21/2022 ...|....12/09/2025 ...
09257W-AC-4 ..... BLACKSTONE MORTGAGE TRUST INC .... . |--3.CFE ..|... ...98.4602 |... 492,301 |.... ... 500,000 |.. 492,301 . ...03/23/2018 ...|....03/15/2023 ...
09259E-AB-4 . BLACKROCK TCP CAPITAL CORP ..... .2.CFE .. ...89.1653 |. ..891,653 |. .1,000,000 1,010,951 |.. (3,349) |. ....08/18/2021 .. 02/09/2026 ...
09261H-AD-9 . BLACKSTONE PRIVATE CREDIT FUND .2.CFE .. ...82.9369 |. ..1,142,870 |. .1,378,000 1,307,621 |.. . 4,216 |. ....10/14/2022 .. 12/15/2026
09261L-AC-2 ..... BLACKSTONE SECURED LENDING FUND .2.CFE .. ...91.8342 |. .. 1,836,684 |. .2,000,000 .2,004,087 |.. (1,357) | ....11/23/2020 .. 01/15/2026
09261X-AB-8 ..... BLACKSTONE SECURED LENDING FUND .2.CFE .. ...87.5538 |. ..875,538 |. .991,660 |.. ..2,099 |. ....08/09/2021 .. 09/16/2026
09261X-AD-4 ..... BLACKSTONE SECURED LENDING FUND .2.CFE .. ...82.6939 |. ..826,939 |. .990,949 |.. .2,078 |. ....07/20/2021 .. 02/15/2027 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND ...covvveneveernnneeee oo e e 1,2 s .. 2.CFE ..|... ...78.1500 |... 781,500 |.... ....819,739 ... 10,549 |. ...08/08/2022 ...|....09/30/2028 ...
093662-AJ-3 ..... BLOCK FINANCIAL LLC ..oevvvenniiiiiiieeeccvnineeeeenns foee e e 1,2 s .. 2.CFE ..|... ...85.3677 |... 853,677 |.... ....996,305 ....06/22/2021 ...|....07/15/2028 ...
09581J-AA-4 ..... BLUE OWL FINANCE LLC .evveeeeeeeenieeeeeemeieeeeeeee foee ven e [1,2 s .. 2.BFE ..|... . s ... 74.7928 |... s . s .. ....989,021 ....06/03/2021 ...|....06/10/2031 ...
107015-AA-7 ..... BREMER FINL CORP .......ccevvviviiivnnnninirinnnnnnenrennnsfone von | oneeees | veeeeenes L2BFE e 1,000,000 |...98.2234 |........evvnnens 982,234 [...oovvnnnnnns 1,000,000 |.......cc...e 1,000,015 ...12/29/2014 ... |....12/30/2024 ...
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1004811-AA-1 ... BRIGHTSPHERE INVESTMENT GROUP INC ......ovvvvvvnnnnnn oo vee | e [T s L3AFE L 921,250 |...90.8893 |.......ccvvunnnns 908,893 |..evvunnnns 1,000,000 |.eveennirrennnnd 908,893 |......... (17,723) |evvvennnnne 5,366 |.eeuniiiiiinnnd (U 0 |..... 4.800 |...... 7.165 ....00/13/2022 ...|....07/27/2026 ...
11135F-BE-0 ... BROADCOM INC ..eeeeeeeee e eeeee e e eeeme e e eeenns oo een | [1,2 s .. 2.CFE ..|... .. 997,430 |...84.8278 |... 1,000,000 |-eevenieeeennnnn998,109 [oooeiieiiiiii 0 e 347 o0 0 1.950 |...... 1.989 ....01/04/2021 ...|....02/15/2028 ...
11135F-BL4 ..... BROADCOM INC ..vvvvieviiiiiieieciiineeeceeiieeecevniins foee ven e [1,2 s .. 2.CFE ..|... 1,011,070 |...79.5343 |... 1,000,000 |.....ereeeeeen 1,009,830 [oeivivninnenn0 Jveviieee e (722) [0 0 s 3.469 |...... 3.363 ...03/31/2021 ...|....04/15/2034 ...
114259-AV-6 ..... BROOKLYN UNION GAS €O .evvveeeeeneieeeeeeeeeeeeeeee foee ven e [1,2 s .. 2.AFE ..|... .. 1,000,000 |...95.4842 |... 1,000,000 |-..euneeeenn 1,000,000 foeeeenniieeee0 Joveiieiiieennnl0 [0 0 s 4.632 |...... 4.632 ....08/02/2022 ...|....08/05/2027 ...
115637-AS-9 ..... BROWN-FORMAN CORP .....evvneivivnnnieeieinnineeeeennnn [ 8D e 1,2 i .. 1.G FE ..|... .. 1,991,060 |...97.5076 |... e 2,000,000 fo.nnninnnnn. 1,996,899 0 e 1,281 L0 0 3.500 |...... 3.571 ...03/22/2018 ...|....04/15/2025 ...
118230-AN-1 ... BUCKEYE PARTNERS LP ....eeeeeeiieeeeeeieeeeeeneeeee [ e e [1,2 s ..3.BFE ..|... .. 106,400 |...96.0000 |... 120,000 |.... 120,000 |-eevenneeeenn (344) [oeiieen 2,384 |0 [0 4.350 |...... 6.598 ....12/15/2015 ...|....10/15/2024 ...
12325J-Ad-0 ..... FRANKLIN BSP LENDING CORP .......ceevvvvvenivreinnnnnns foon ven e [1,2 il .. 2.CFE ..|... ...87.6269 |... .. 3,505,076 |.... .. 03,946,046 |.......coevnnnn0 oo (13,738) [0 o0 e 3.250 |...... 3.316 ....03/24/2021 ...|....03/30/2026 ...
125491-AN-0 ..... Cl FINANCIAL CORP ....eeeeevreeeeeeemnneneeeemmmneeeeee foen wen | Connn 1,2 s .. 2.BFE ..|... ...76.8594 |... ..1,537,188 |.... .2,000,000 |.. e 1,456,512 [0 e 10,617 [0 o0 e 3.200 |...... 7.857 ....10/19/2022 ...|....12/17/2030 ...
136385-AV-3 ..... CANADIAN NATURAL RESOURCES LTD L2.AFE .. ...97.5334 |. ..487,667 |. . 500,000 .493,206 |.. .3.900 |......4.591 ....08/21/2015 .. 02/01/2025
138616-AK-3 ... CANTOR FITZGERALD LP .... .2.CFE .. ...93.0297 |. ..930,297 |. .1,000,000 997,225 |.. .4.500 |......4.572 ....04/07/2022 .. 04/14/2027
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP L2.AFE .. ...97.0026 |. 1,940,082 |. .2,000,000 .2,000,000 |.. .0 ... 4927 ... 4929 ....06/056/2022 .. 05/10/2028 ...
140501-AB-3 ..... CAPITAL SOUTHWEST CORP .. 1.GPL ..|.. ..1,021,100 |...92.6563 |... 926,563 |.... .1,000,000 |.. ....1,013,727 e (4,106) |oeeeeneeeeeenn0 [0 | 4.500 |...... 4.022 ...02/22/2021 ...|....01/31/2026 ...
140501-AC-1 ..... CAPITAL SOUTHWEST CORP .. 1.GPL ..|.. .. 994,180 |...86.4082 |... 864,082 |.... .1,000,000 |.. 995,646 e 1,082 0 [0 3.375 |...... 3.500 ....08/24/2021 ...|....10/01/2026 ...
14912L-6G-1 ..... CATERPILLAR FINANCIAL SERVICES CORP .. .. 1.F FE ..|... ...97.1279 |... .. 1,942,558 |.... .2,000,000 |.. .... 1,993,964 e 3,001 o0 [0 3.250 |...... 3.414 ....03/12/2018 ...|....12/01/2024 ...
149130-2L-2 ..... CATERPILLAR FINANCIAL SERVICES CORP .. .. 1.F FE ..|... ...99.5085 |... 1,990,170 |.... .2,000,000 |.. 1,999,905 [0 i 281 0 0 3.450 |...... 3.463 ...05/09/2018 ...|....05/15/2023 ...
150890-AM-6 ..... CELANESE US HOLDINGS LLC .. 2.CFE ..|... ...98.8668 |... 2,966,004 |.... .3,000,000 |.. +2223,000,000 [...eeeeennnnen0 o0 0 o0 6.165 |...... 6.165 ....07/07/2022 ...|....07/15/2027 ...
15089Q-AR-5 ..... CELANESE US HOLDINGS LLC .vvvvnvvviviniieiceinineeeees oo vee [ [T .. 2.CFE ..|... ...99.9925 |... .. 2,999,775 |.... .3,000,000 |.. 002,999,653 [onniiiiiiiennn0 i 3 0 0 5.900 |...... 5.908 ....07/07/2022 ...|....07/05/2024 ...
15201P-AA-7 ... SOUTHSTATE CORP .eveeeeeeeeeieeeeeeeeieeeeeemnneeeeee foee ven | oo [2,5 it .. 2.BFE ..|... ...95.6832 |... 956,832 |.... .1,000,000 |.. 1,000,000 |...oeeeevnnnenn e 0 o0 e 5.750 |...... 5.751 ...05/21/2020 ...|....06/01/2030 ...
166764-BT-6 ..... CHEVRON CORP ...eevvveieiiiiiieeeecviiineeecevnieeeeens [0 8D e 1,2 i .. 1.CFE ..|... ...97.7206 |... ..2,399,041 |.... . 2,455,000 |.. 002,455,000 [o.oniiiiiinnnnn0 o0 0 0 2.8%5 [..... 2.89% ....02/28/2017 ...|....03/03/2024 ...
17288X-AB-0 ..... CITADEL LP ... .2.BFE .. ...93.7028 |. ..468,514 |. . 500,000 .498,999 |.. .4.875 |......4.923 ....09/11/2019 .. 01/15/2027
172967-NU-1 ... CITIGROUP INC .. .1.GFE .. ...94.1462 |. 1,412,193 | .1,500,000 .1,500,000 |.. 4910 |......4.911 ...05/17/2022 .. 05/24/2033
172967-PA-3 ..... CITIGROUP INC .. . 1.GFE .. . 103.4717 |. ..1,034,717 |. .1,000,000 .1,000,000 |.. .6.270 |......6.272 ....11/09/2022 .. 11/17/2033
174610-BE-4 ..... CITIZENS FINANCIAL GROUP INC .2.BFE .. ...92.6677 |. .1,000,000 .1,000,000 |.. .5.641 |......5.640 ....06/18/2022 .. 05/21/2037 ...
222070-AE-4 ..... COTY INC e .3.CFE .. ...95.0000 |. . 500,000 .470,015 |.. ......5.000 |......7.079 ...06/15/2022 .. 04/15/2026 ...
225480-AA-9 ..... CREDIT OPPORTUNITIES PARTNERS JV LLC .... ..2.BPL ..|.. ...80.3481 |... .1,000,000 |.. +.1,000,000 |...noeeeiennnnnn v o0 0 3.620 |...... 3.620 ....08/17/2021 ...|....08/17/2026 ...
233851-DZ-4 ... MERCEDES-BENZ FINANCE NORTH AMERICA LLC |- 1.GFE ... ...93.7774 |... 1,000,000 |-eevenieeeennnnnn997,996 [ooeeiiiiiiii 0 902 [0 0 2125 |...... 2.219 ....08/05/2020 ...|....03/10/2025 ...
28422-UE-T ... JOHN DEERE CAPITAL CORP |- LFFE ... ...97.2742 |.............. 2,918,226 |.............. 3,000,000 |.............. 2,999,758 |.....ceerrrnnnn0 forriinnnnnnn 104 |l [0 e 3.450 |...... 3.454 ...03/08/2018 ...|....03/13/2025 ...
24422E-\F-3 ... JOHN DEERE CAPITAL CORP ... |- 1L.FFE ... . ...88.8634 |.......coeeeeenn. 44,432 |onnniie...50,000 [oiiiiiiiieeeeennn49,980 el 0 e B3 [0 0 e 1.750 |...... 1.760 ....03/04/2020 ...|....03/09/2027 ...
28422E-\F-3 ... JOHN DEERE CAPITAL CORP ... |- LFFE ... .. 949,373 |...88.8634 |... . 949,622 |oiiiiiiiiinn0 [ 8 0 0 1.750 |...... 1.760 ....03/04/2020 ...|....03/09/2027 ...
24703T-AA-4 ..... DELL INTERNATIONAL LLC .. 2.BFE ..|... . 100.0149 |... 132,020 |.... . L A31,997 0 T 0 [0 5.450 |...... 5.455 ....05/17/2016 ...|....06/15/2023 ...
24736X-AA-6 ..... DELTA AIR LINES 2015-1 PASS THROUGH TRUS . 1FFE .. ...91.2197 |. ..634,242 | ..695,291 695,414 |.. .3.625 |......3.619 ....08/10/2015 .. 01/30/2029 ...
24736Y-AA-4 ..... DELTA AIR LINES 2015-1 PASS THROUGH TRUS . L2.AFE .. ...88.3579 |. ..307,176 |. ..347,649 347,447 .. .3.875 |......3.891 ....08/10/2015 .. 01/30/2029
25461L-AA-0 ..... DIRECTV FINANCING LLC ... .3.BFE .. ...89.1250 |. ..891,250 |. .1,000,000 .891,250 |.. .5.875 |......8.550 ....06/13/2022 .. 08/15/2027
260543-CY-7 . DOW CHEMICAL CO ..... L2.AFE .. ...98.7653 |. .. 1,975,306 |. .2,000,000 1,998,743 |.. .4.800 |......4.812 ...11/28/2018 .. 11/30/2028
260543-DG-5 . DOW CHEMICAL CO L2.AFE .. . 105.7289 |. ..2,114,578 |. .2,000,000 ,994,748 |.. ......6.300 |......6.336 ....10/24/2022 .. 03/15/2033 ...
278642-Al-3 ..... EBAY INC .. 2.AFE ..|... ...85.3391 |... 853,391 |.... .1,000,000 |.. 998,829 |..evunieeeennnn0 feeiiei i 146 |0 [0 2.700 |...... 2.718 ...03/04/2020 ...|....03/11/2030 ...
285512-AD-1 ... ELECTRONIC ARTS INC .. 2.AFE ..|... ...99.8749 |... 998,749 |.... .1,000,000 |.. 998,815 |evviniiiiiinnn0 [t 339 0 0 4.800 |...... 4.841 ....02/17/2016 ...|....03/01/2026 ...
29250N-AF-2 ..... ENBRIDGE INC .. 2.AFE ..|... ...98.9610 |... ... 750,000 |.. e 745,782 o0 05,428 0 [0 4.000 |...... 4.777 ....09/11/2015 ...|....10/01/2023 ...
20278N-AP-8 ..... ENERGY TRANSFER LP .. 2.CFE ..|... s ...94.2220 |... +0999,635 |oeeveniiiiinnn0 e A7 0 0 2.900 |...... 2.916 ....01/07/2020 ...|....05/15/2025 ...
29336U-AE-7 ..... ENLINK MIDSTREAM PARTNERS LP .. .. 3.AFE ..|... .. 129,520 |...95.0000 |... ... 133,000 |-eeveneen (8,906) [oeeeeeenes 1,175 |0 [0 e 4.150 |...... 5.135 ....09/02/2015 ...|....06/01/2025 ...
314890-AC-8 ..... FERGUSON FINANCE PLC .. 2.BFE ..|... 1,994,040 |...94.0823 |... ,994,802 |.ovvvvvinieennd0 [ 762 o0 0 4.250 |...... 4.317 ...04/12/2022 ... |....04/20/2027 ...
31620M-BW-5 ..... FIDELITY NATIONAL INFORMATION SERVICES I .... .. 2.BFE ..|... 1,996,820 |...97.6969 |.............. 1,953,938 |.... e 1,997,092 [0 e 272 el o0 e 4.700 |...... 4.736 ....07/06/2022 ...|....07/15/2027 ...
316773-DJ-6 ..... FIFTH THIRD BANCORP | 2.AFE L .. 2,000,000 |. 103.1564 |.............. 2,063,128 |.... ....2,000,000 IR | N AR | B RN 6.361 |...... 6.365 ....10/24/2022 ...|....10/27/2028 ...
320209-AA-T7 ..... FIRST FINANCIAL BANCORP .. 2.BFE .. 2,125,640 |...95.5561 1,911,122 | .2,042,425 |.. ..(14,825) |. .....5.125 |......4.269 ....09/22/2016 .. 08/25/2025 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST ... . 1.FFE ..|.. .. 1,997,700 )...89.1227 |.....oovvnnens 1,782,454 |.... .2,000,000 |. ... 1,998,592 Ln 452 [0 0 1.625 |...... 1.649 ...01/08/2021 ...|....01/15/2026 ...
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37045X-CR-5 ... GENERAL MOTORS FINANCIAL COMPANY INC .....cevevevvunns foen vun] unnnns 1,2 e L 2.CFE Ll 997,860 |...99.4754 |.......nnenn 994,754 |...coovnnnnnns 1,000,000 |eeeennirrennnnnn 999,508 |...evvvvvivennnn0 foevinii 448 |0 [0 000050100 5.149 ....01/14/2019 ...|....01/17/2024 ...
38173\1-AA-0 ..... GOLUB CAPITAL BDC INC ... .. 2.CFE ..|... ..999,200 |...96.2748 |... .1,000,000 |.. 1002999,702 |eeeiiiieeenn0 o228 0 [0 8375 3.399 ....09/29/2020 ...|....04/15/2024 ...
38173\-AB-8 ..... GOLUB CAPITAL BDC INC ... .. 2.CFE ..|... .. 996,990 |...84.8501 |... .1,000,000 |.. 997,958 |0 528 0 0 ]4002.500 2.559 ....02/17/2021 ...|....08/24/2026 ...
381750-AA-5 ..... GOLUB CAP PARTNERS TRANCHE A 3.09 02/24/ ..cooveeeeecfoee o] ooeeiin | s ..2.BPL ..|.. .. 1,000,000 |...93.9345 |... .1,000,000 |.. +..1,000,000 |...oeeeeennneenn0 Joeeeiiiiieeeen0 feiiiil0 eeil0 0022032090 |- 3.090 ...02/24/2022 ... |....02/24/2025 ...
38982G-AA-4 ..... GREAT AJAX OPERATING PARTNERSHIP LP ..2.BPL ..|.. .. 1,980,180 |...95.7500 |... .2,000,000 |.. 1,981,342 [0 e 1,162 [0 0000080875 9.125 ....08/23/2022 ...|....09/01/2027 ...
40052T-AA-7 ..... GRYPHON FDG LTD - ABS ... - L R ....0.9850 |... 01,312,517 |.. ... 250.000 ....12/31/2010 ...|....05/11/2050 ...
40434L-AA-3 ... HP INC .. 2.BFE ..|... ...93.7995 |... 1,000,000 |.eevenniiennnnnn998,832 [ooniiiiiiiiii 0 e 457 [0 00 000002.200 . 2.249 ....06/09/2020 ...|....06/17/2025 ...
41283L-AY-1 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC .eeveevevenn fooe ven | e 1,2 it .. 2.CFE ..|... ...93.7092 |... 1,000,000 |-evveeneeeeennnn999,805 [oiiiiiiiiiie 0 e 270 [0 eeiiel0 002082350 | 3.380 ...06/03/2020 ...|....06/08/2025 ...
41283L-BA-2 ..... [HARLEY-DAVIDSON FINANCIAL SERVICES INC . .2.CFE .. ...89.2441 ..1,784,882 |. .2,000,000 .7.341 ....10/20/2022 .. 02/14/2027 ...
422340-AD-4 . HEARTLAND FINANCIAL USA INC . .2.BFE .. ...98.1191 ..490,5% |. . 500,000 .5.750 ....12/12/2014 .. 12/30/2024 ...
42234Q-AE-2 ..... [HEARTLAND FINANCIAL USA INC . .2.BFE .. ...85.8008 |. ..858,008 |. .1,000,000 e 2.750 ....08/31/2021 .. 09/15/2031 ...
432748-AB-7 ..... HILLTOP HOLDINGS INC .. 2.AFE ..|... ...97.2162 |... 972,162 |.... .1,000,000 |.. +..1,000,083 |o.eeeeeeiiieenn0 e (13) [0 o0 0022050000 |- 5.000 ...04/06/2015 ...|....04/15/2025 ...
44891A-BF-3 ..... HYUNDA| CAPITAL AMERICA .. 2.AFE ..|... ...93.7121 |... 937,121 |.... .1,000,000 |.. 999,185 |ovvveevvveennnn0 [l 371 0 [0 002,650 L 2.690 ....02/05/2020 ...|....02/10/2025 ...
45005*-AB-6 ..... IRG INDUSTRIAL LLC .. 2.CFE ..|... ...87.6244 |... .. 1,752,488 |.... .2,000,000 |.. 422,000,000 [...oeeeeeennnenn0 v feiil0 eel0 40020 . 4.020 ....08/03/2021 ...|....03/02/2028 ...
459200-KM-2 ..... INTERNATIONAL BUSINESS MACHINES CORP ... .. 1.G FE ..|... ...90.0674 |... 2,251,685 |.... .2,500,000 |.. 2,499,734 o0 el 84 0 0 ]00002.200 ). 2.203 ...02/02/2022 ...|....02/09/2027 ...
46590X-AG-1 ..... JBS USA LUX SA .. 2.CFE ..|... ...94.6250 |... .2,000,000 |.. 1,977,270 [0 e 2,180 [0 0l 50125 5.383 ....06/10/2022 ...|....02/01/2028 ...
46647P-BH-8 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... .. 1,000,000 |...92.4899 |... .1,000,000 |.. +...1,000,000 |.oeevievnnnnn Jovviiiiiiiin0 o0 00 00002.005 . 2.005 ...03/10/2020 ...|....03/13/2026 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO ... .. 1.G FE ..|... ...98.6698 |... . .1,500,000 |.. e 1,382,828 [0 e 1,563 [0 o0 [ BUTAT ) 6.755 ....10/19/2022 ...|....09/14/2033 ...
46849L-SS-1 ..... JACKSON NATIONAL LIFE GLOBAL FUNDING . .. 1.F FE ..|... ...97.6910 |... 1,953,820 |.... .2,000,000 |.. 1,999,784 L0 220 [0 00000030250 ). 3.262 ....01/24/2017 ...|....01/30/2024 ...
501797-AQ-7 ..... BATH & BODY WORKS INC ........... .3.BFE .. ...99.3750 |. .. 4,047,544 |. .4,073,000 . 4,047,544 |.. .. (22,413) | .5.656 ....04/14/2022 .. 01/15/2027
527288-BE-3 ..... [ JEFFERIES FINANCIAL GROUP INC . .2.BFE .. ...99.7942 |. ..997,942 | .1,000,000 .998,642 |.. .1,630 |. .5.678 ....10/15/2013 .. 10/18/2023
539439-AQ-2 ......[LLOYDS BANKING GROUP PLC .. . 1.GFE .. ...90.1041 .. 2,252,608 |. .2,500,000 .2,156,101 |.. . 9,876 |. .6.437 ....10/19/2022 .. 11/07/2028
55272X-AA-0 ..... [MFA FINANCIAL INC ..... ..2.CPL .. ...90.2044 |. 000,000 .991,532 |.. 4,032 |. .6.872 ....04/08/2022 .. 06/15/2024 ...
55336V-AA-8 ..... MPLX LP ..ceveeees |--2.BFE .. ...97.0054 |. . ..250,000 245,322 |.. ..2,043 |. ......4.940 ...08/19/2015 .. 02/15/2025 ...
58013V-FL-3 ..... MCDONALD'S CORP .. .. 2.AFE ..|... ...91.5%6 |... ,000,000 .. +20999,088 |ueviiiiiiinnnn0 oot 333 0 [0 ]l 10450 L 1.485 ....03/03/2020 ...|....09/01/2025 ...
59408T-AA-8 ..... MICHAEL KORS (USA) INC .. 2.CFE ..|... ...95.0000 |... .1,000,000 |.. 971789 0 e 7,989 0 0 ]l 40250 5.895 ....06/10/2022 ...|....11/01/2024 ...
61774A-AD-5 ..... MORGAN STANLEY DIRECT LENDING FUND . .. 2.CFE ..|... ...92.43%8 |... .1,000,000 |.. 997,910 |0 [ 430 |0 0 ]0040500 4.556 ....02/08/2022 ...|....02/11/2027 ...
637432-NL-5 ... NATIONAL RURAL UTILITIES COOPERATIVE FIN .... .. 1.EFE ..|... ...97.6926 |... 1,000,000 |-eeveeeeeeennnn999,670 [oeiiiiiiiie 0 e 291 [0 002,950 |- 2.981 ...01/31/2017 ...|....02/07/2024 ...
639057-AF-5 ..... NATWEST GROUP PLC .. 1.G FE ..|... ...98.8872 |... .3,000,000 |...oeennn...nn 2,816,018 [ooeeiiiiniinn 0 i 5,428 [0 000050516 | 6.821 ....10/19/2022 ...}|....09/30/2028 ...
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC . L. 2.APL ... .. 2,000,000 |...96.5000 |... .2,000,000 |.. 422,000,000 [...oeeeeennneenn0 o0 feiil0 eeil0 150750 . 5.747 ...04/15/2021 ...|....04/30/2026 ...
651229-BC-9 ..... NEWELL BRANDS INC ..... L3.AFE .. 1,000,000 |...99.2500 |. ..992,500 |. .1,000,000 ....992,500 |.. .6.375 ....00/09/2022 .. 09/15/2027 ...
665859-AX-2 ..... NORTHERN TRUST CORP ... 1FFE .. 2,989,380 |. 105.6795 |. ..3,170,385 |. .3,000,000 .2,989,510 |.. .6.173 ....10/26/2022 .. 11/02/2032
680277-AC-4 ..... OLD SECOND BANCORP INC .. 2.CFE .. ...83.1058 |. ..831,058 |. .1,000,000 .1,000,000 |.. .3.500 ....04/06/2021 .. 04/15/2031
682680-BA-0 ..... ONEOK INC ... .2.BFE .. ...91.9392 |. ..919,392 |. .1,000,000 .999,607 |.. .2.215 ....03/05/2020 .. 09/15/2025
68389X-BN-4 ..... ORACLE CORP .. .2.BFE .. ...91.9421 .. 1,838,842 |. .2,000,000 .2,051,555 |.. ......2.654 ....01/18/2022 .. 11/15/2027 ...
69120V-AM-3 ..... OWL ROCK CORE INCOME CORP . .. 2.CFE ..|... ...85.2515 |... 852,515 |.... .1,000,000 |.. 998,025 |-.vveueeeeeeennn0 oot 510 |0 [0 80125 3.182 ...09/21/2021 ...|....09/23/2026 ...
69120V-AN-1 ..... OWL ROCK CORE INCOME CORP . .. 2.CFE ..|... ...99.6421 |... 1,992,842 |.... .2,000,000 |.. 1,994,962 [0 i 262 [0 0000072750 . 7.815 ....09/09/2022 ...|....09/16/2027 ...
69506Y-SC-4 ..... PACIFIC WESTERN BANK L. 2.APL ... ...91.9558 |... 1,839,116 |.... .2,000,000 |.. 422,000,000 [...oeeeeennnnenn0 e el 0 01000032250 . 3.251 ....04/27/2021 ...|....05/01/2031 ...
741530-CL-1 ..... PRICOA GLOBAL FUNDING | ...95.3743 |... .2,000,000 |.. 1,999,046 [0 i 32 [0 0000020400 . 2.402 ....09/16/2019 ...|....09/23/2024 ...
742730-AB-9 ..... PRIT CORE REALTY HOLDINGS LLC .... ...99.7100 |... +..1,000,000 |...ooeeeennenenn0 Joeeiiiiiieeen0 feiieil0 o0 0002030850 |- 3.849 ....02/14/2013 ...|....02/14/2023 ...
744320-CH-6 ..... PRUDENTIAL FINANCIAL INC .. ...90.4548 |.................904,548 |.............. 1,000,000 |.........ceeeeenn997,683 |oveeeniiiinnnn0 fooniniinnnnn 712 |0 [0 010500 1.575 ....03/05/2020 ...|....03/10/2026 ...
74930B-AG-0 ..... RBB BANCORP .......cccvvuuunnns ...92.8570 |... . 422,000,000 [...oeeeeeennnenn0 Joeeiiiiiieien0 o0 eeeieel0 11242000 - 4.001 ...08/23/2021 ...|....04/01/2031 ...
75574U-AC-5 ... READY CAPITAL CORP .. 2,000,000 |...97.3243 |... 1,946,486 |.... +.2.2,000,000 [.oeereiinnnnnn v o0 0l 60125 | 6.124 ....04/08/2022 ...|....04/30/2025 ...
75951A-AN-8 ..... RELIANCE STANDARD LIFE GLOBAL FUNDING 11 . 1,994,440 |...90.2912 |. .. 1,805,824 |. 1,996,676 |.. eeen 2.794 ....01/13/2020 .. 01/21/2027 ...
771196-BV-3 ..... ROCHE HOLDINGS INC ... .. 3,500,000 )...91.2109 |.............. 3,192,382 |.... .3,500,000 |. ....3,500,000 J......oceeeeennn0 foviiiiiinnnn0 o0 00002314 ) 2.314 ...03/03/2022 ... |....03/10/2027 ...
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79588T-AD-2 ..... SAMMONS FINANCIAL GROUP INC .....eevnvvvvvvnnneieninnnnsfoen wen e 1,2 il L 2AFE L 1,995,440 |...76.2187 |.............. 1,524,374 |ooveennnnnnns 2,000,000 |.eeevunninnns 1,996,117 |ooovvvinnnennnl0 o400 o0 el s 3.350 |...... 3.377 ....04/13/2021 ...|....04/16/2031 ...
828730-AB-7 ..... SIMMONS FIRST NATIONAL CORP .....eeneeeemenneeeemnnnnn foee ven e [2,5 i .. 2.BFE ..|... 2,000,000 |-..99.0000 |... .2,000,000 |.. 02,000,011 [0 e (43) [0 [0 e 5.000 |...... 4.998 ....03/21/2018 ...|....04/01/2028 ...
82067N-BA-5 ..... SIRIUS XM RADIO INC .. 3.CFE ..|... .. 932,500 |...92.3750 |... 1,000,000 |.eevenireennnnn 923,750 [ooeeeenn (14,711) e 5,961 [0 Jeiiieennl0 e 5.000 |...... 6.577 ...06/22/2022 ...|....08/01/2027 ...
83012A-AA-T ..... SIXTH STREET SPECIALTY LENDING INC .. 2.CFE ..|... 1,681,500 |...87.6875 |... .2,000,000 |-eeeunieeeenn. 1,695,942 [0 | 14,442 [0 |0 [ 2.500 |...... 7.408 ....10/19/2022 ...|....08/01/2026 ...
84858D-AA-6 ..... SPIRIT AIRLINES CLASS A PASS THROUGH CER .. .. 2.BFE ..|... ..611,5191...89.2680 |.................545,891 [ 811,519 oo 811,744 |0 e (2) |0 0 4.100 |...... 4.089 ....07/28/2015 ...|....10/01/2029 ...
8532501-AA-6 ..... STANDARD CHARTERED PLC .. 1.G FE ..|... .. 999,990 |...93.1262 |... 21,000,023 |.eeieeeeeiieen0 o8 0 0 2.819 [...... 2.820 ...01/07/2020 ...|....01/30/2026 ...
86275#-AA-1 ..... STRATEGIC CR OPP 4.25 04/01/2026 .......ovvvvvvnnnnnnns fooe e oo | s ..2.BPL ..|.. ...90.696 |... 422,000,000 |...oereiiinnnnnn v o0 0 4.250 |...... 4.253 ....03/31/2021 ...|....04/01/2026 ...
874060-AT-3 ..... TAKEDA PHARMACEUTICAL CO LTD ..veeeeeeieeeeemenieeeee oo e [ Connn | 1,2 s .. 2.BFE ..|... ...99.2472 |... reeeeneneeeea 1,000,000 [oeeniieinnnnn999,937 0 [ 7 0 [0 4.400 |...... 4.407 ....11/19/2018 ...|....11/26/2023 ...
87612E-BM-7 ..... TARGET CORP ....oevvvvvvnniiennns 1FFE .. ...90.8247 |. .. 1,362,371 |. .1.950 |......1.986 ....01/19/2022 .. 01/15/2027
88023U-AH-4 . TEMPUR SEALY INTERNATIONAL INC L3.AFE .. ...84.0000 |. ..840,000 |. .4.000 |......7.402 ....06/13/2022 .. 04/15/2029
882508-BB-9 ..... TEXAS INSTRUVENTS INC ............ .1.DFE .. ...97.4058 |. .. 2,556,902 |. .2,625,000 .2,620,777 |.. ...n2.625 |......2.745 ....04/27/2017 .. 05/15/2024 ...
88731E-AF-7 ..... TIME WARNER CABLE ENTERPRISES LLC .. .. 2.CFE ..|... .. 634,245 |. 100.4895 |... 502,448 |.... ... 500,000 |.. 504,006 |......ccevnneeeni0 oeeennnnn (19,487) [oeeeeeeiinnennl0 o0 e 8.375 |...... 4.316 ...04/23/2015 ...|....08/15/2023 ...
89214P-DD-8 ..... TOWNEBANK .. 2.AFE ..|... .. 2,000,000 |...83.7123 |..ceuunnnnnnns 1,674,246 |.... .2,000,000 |.. 422,000,000 |.oneieeiinnnnnn v o0 0 3125 |...... 3.125 ....02/02/2022 ...|....02/15/2032 ...
89236T-GL-3 ..... TOYOTA MOTOR CREDIT CORP .. .. 1.EFE ..|... ...95.1620 |...ccovnnnnnns 1,903,240 |.... .2,000,000 |.. e 1,999,355 [0 o356 [0 [0 2.000 |...... 2.019 ....10/02/2019 ...|....10/07/2024 ...
89677Y-AG-9 ..... TRIPLEPOINT VENTURE GROWTH BDC CORP. ...cevvvnnvvvvnns fooe ven | eeeeen | s .. 2.BFE ..|... ...90.3099 |.......oennnns 2,709,298 |.... B N 00 0V R | N RN | I AU | B RPN | ) RN 4.500 |...... 4.500 ...03/01/2021 ...|....03/01/2026 ...
89788N-AA-8 ..... TRUIST FINANCIAL CORP .. 1.G FE ..|... ...94.0186 |..ccevnnnnnnns 1,880,372 |.... e 1,789,325 [0 3,085 [0 o0 e 4.916 |...... 6.297 ....10/18/2022 ...|....07/28/2033 ...
90187B-AB-7 ..... TWO HARBORS INVESTMENT CORP .......vvvvvvvnnnnvvrvrnnnnsfoee von | eeeeeen | s .. 2.CFE ..|... ...84.6571 |..oooiniennnns 1,693,142 |.... 1,981,632 [0 e 14,082 [0 0 6.250 |...... 7.582(d ....... ... 62,500 |....04/14/2022 ...|....01/15/2026 ...
904764-AX-5 ..... UNILEVER CAPITAL CORP .. 1.EFE ..|... L..97.1342 |t 3,933,935 |.... 041,707 [0 i 5,986 [0 [0 2.600 |...... 2.756 [MN ...... .. 105,300 |....05/02/2017 ...|....05/05/2024 ...
904764-BB-2 ..... UNILEVER CAPITAL CORP .. 1.EFE ..|... ...97.1845 |... .. 2,915,535 |.... 002,990,136 [onnieiiiinnnnn0 i 4,200 [0 o0 3.375 |...... 3.530 MS ...... ..101,250 [....03/19/2018 ...|....03/22/2025 ...
909319-AA-3 . UNITED AIRLINES PASS THROUGH TRUST 2013 .2.CFE .. ...93.0540 |. ..561,216 |. .603,254 |.. .4.300 |......4.287 . 27,541 |....08/01/2013 .. 02/15/2027
91159H-JJ-0 . US BANCORP ... 1FFE .. . 104.6147 |. .. 2,092,204 |. .2,000,000 |.. .5.850 |......5.851 ....10/18/2022 .. 10/21/2033
919794-AE-7 ..... [VALLEY NATIONAL BANCORP .2.BFE .. ...88.2322 |. ..882,322 |. .1,000,000 |.. .3.000 |......3.000 ....06/25/2021 .. 06/15/2031
92343V-ER-1 . VERIZON COMMUNICATIONS INC ...ovvveniiiiiinnieeeeiinnas fenn o L2.AFE .. ...96.2110 |. ..2,511,107 |. .2,590,587 |.. .4.329 |......4.478 ....06/21/2018 .. 09/21/2028 ...
925650-AB-9 . VICI PROPERTIES LP .eeeeeeeieeeeeeeeeie e eeeeneees foen e .2.CFE .. ...94.7500 |. .. 1,895,000 |. .2,000,000 1,998,660 |.. e 4750 |......4.765 ...04/20/2022 .. 02/15/2028 ...
92840V-AG-7 ..... VISTRA OPERATIONS COMPANY LLC ...evvvnrvviinnnniiviinnn oo e e 1,2 s .. 2.CFE ..|... ...91.8750 |...coovnnnnnns 1,837,500 |.... .2,000,000 |.. 1,916,324 [0 e 13244 0 0 3.700 |...... 4.843 ....04/11/2022 ...|....01/30/2027 ...
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC oeveeeeeeeineneeeeeeens o vee | [T s .. 2.CFE ..|... ...97.9600 |....coevnnnnns 5,387,800 |.... .5,500,000 |.. 5,491,547 |0 i 2,107 0 [0 e 5125 |...... 5.195 ....05/10/2022 ...|....05/13/2025 ...
92852L-AC-3 ..... VITERRA FINANCE BV .. 2.CFE ..|... L 944127 | 1,888,254 |.... .2,000,000 |.. 1,003,494 L0 934 0 0 4.900 |...... 4.985 ....04/13/2022 ...|....04/21/2027 ...
957638-AD-1 ..... WESTERN ALLIANCE BANCORP .......eeevmemmereermnnnaeeans foun oee .. 2.BFE ..|... . ...85.0132 |... .1,000,000 |.. 1,000,000 |...oeeeeennneni o0 0 o0 e 3.000 |...... 3.000 ....06/03/2021 ...|....06/15/2031 ...
96524V-A*-7 ..... WHITEHORSE FINANCE, INC. ...oviiviiviiniiiiiiiiinieans foen e L. 2.APL ... .. 1,000,000 |...98.2900 |... .1,000,000 |.. . 1,000,000 [..onieeiiinnnnnn o0 0 0 6.000 |...... 5.998 ...08/07/2018 ...|....08/07/2023 ...
984851-AH-8 ..... YARA INTERNATIONAL ASA ..iievriiiierinnnnneeeennnannes foen o L 2BFE | 2,000,000 |. 105.3609 |....eenneneees 2,107,218 | 2,000,000 |.eeveunnaannns 2,000,000 J.eeeeenieeeeenns0 fooeiiiiiiii0 0 0 7.378 |...... 7.378 ...11/08/2022 ...|....11/14/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 248,293,450 | XXX 235,857,348 253,186,471 248,202,738 XXX XXX XXX XXX
007036-GS-9 ..... ARMT 2005-2 2A1 — CMO/RMBS .......ovvvvvvirnnnnnneennns foee ven | s 4 s AR e 11,407 |...96.6619 |.....ovvveennnn 11,785 [ 12,191 | 11508 [0 | 1,097 [0 0 s 4.780 |...... 7.830 ....07/24/2013 ...|....06/25/2035 ...
02149M-AB-5 ..... CWALT 2007-J1 1A2 - CMO/RMBS .. N L TAFRM ... ...93.0886 |... teeerreneeeeennn 85,943 |l ..80,008 [ooeieennnn (1,290) |eeeenee 3,491 [0 0 [ 5.750 |...... 3.501 ....09/13/2013 ...|....08/25/2037 ...
03464H-AA-3 . AOMT 225 A1 - CMO/RMBS .. 4 1AFE .. ...95.6708 |. ..2,758,143 |. .2,807,273 |.. .4.500 |......5.607 ....07/20/2022 .. 05/25/2067 ...
03464J-AA-9 . AOMT 217 A1 - CMO/RMBS . 4 1AFE . ...84.1204 |. 1,625,312 |. .1,890,383 |.. .1.978 |......2.930 ....02/10/2022 .. 10/25/2066
059475-AG-8 ..... [BOAA 2007-2 2A2 - CMO/RMBS 4 CARN L ...82.1119 [ .. 151,742 |. 111,499 .. .6.000 |.. ....09/18/2013 .. 06/25/2037
05949C-PP-5 .| BOAMS 2005-L 4A1 - CMO/RMBS . 4 C1LARN L ...93.5113 |. ..555,386 | 564,467 |.. .3.064 |......4.989 ...06/02/2020 .. 01/25/2036
05950M-AJ-9 . BAFC 2006-G 3A3 - CMO/RMBS 4 CARM ...97.41% |. ..126,851 |. 125,208 |.. ......7.303 |.....28.240 ....04/08/2016 .. 07/20/2036 ...
059522-AA-0 ..... BAFC 2007-C 6A1 - RMBS N L 1AFM . ... 36,728 |...96.2387 |... 41,101 ... . weeermeeeeeenn AATA 0 10,556 [0 [0 e 4.773 |...... 7.440 ....02/25/2016 ...|....05/20/2047 ...
059522-AU-6 ... BAFC 2007-C 1A2 - CMO/RMBS i L . 1TAFM . .. 137,991 |...91.5647 |... 138,865 |.... L 151,658 |eeeeinnnnnn 136,108 el 0 o 1,743 |l 392 [0 e 3.473 |...... 4.904 ....02/12/2016 ...|....05/20/2036 ...
07336F-AA-4 ..... BVINV 2022-INV3 A1 - CMO/RMBS .... N 1.A .. ...83.8744 |... ..3,177,910 |.... 3,788,892 |.....oeeeeenn 3,719,328 [0 | (6,810) [0 0 [ 3.000 |...... 3.314 ....02/17/2022 ...|....01/25/2052 ...
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RMBS .... i L 1.4 .. ...80.6602 |... 4217714 e 4,049,608 [0 | (5,320) [0 0 [ 2.500 |...... 3.143 ...02/10/2022 ...|....06/26/2051 ...
07384M-S7-8 ..... BSARM 2004-5 2A - CMO/RVBS N 2.CFM . ...90.5931 141,665 |.ooeennnieeeennn 140,058 [0 o570 [0 0 e 3.169 |...... 3.908 ....01/27/2017 ...|....07/25/2034 ...
07386H-02-7 ... BALTA 2005-2 2A3 - CMO/RMBS .......cevvvivivnnnnnninins fooe venfvunnnns 4 | 1.AFM. ...88.8554 |....ooooeeenn 279,423 |iiiiinnnnns 314,469 |...ooooinnnnnn 242,350 [0 i 9,267 [0 0 3.690 |...... 7.661 ...02/11/2016 ...|....04/25/2035 ...
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1248ME-AG-4 ..... CBASS 2007-CB4 A2D - RVBS 4 s AR L 207,612 ]...85.7392 |...covvnnnnnnnnns 217,079 |ovvveneieeinnnnn 253,186 [.ooeevivrnnnnnnn 209,868 |........ccooeeeni0 [oeeennnnn 13,018 [0 0 30592 1L 110823 MON Lo [ 758 e 9,328 |....08/16/2011 ...|....04/25/2037 ...
12520L-AA-8 ..... CFMT 2020-HB4 A - RMBS . N .. 1.AFE ..|... ...96.0000 |....covvnnnnns 1,755,276 |.... 1,828,413 |.. .... 1,825,068 . 17,299 |....12/11/2020 ...|....12/26/2030 ...
12530B-AA-7 ..... CFMT 2021-3 A - CMBS .... i L .. 1.AFE ..|... ...94.8470 |.....oonnnnnns 3,653,522 |.... .3,852,017 |.. .... 3,857,928 . 44,342 |....10/22/2021 ...|....10/27/2031 ...
12530J-AA-0 ..... CFMT 22AB2 A - CMO/RMBS ... N .. 1.AFE ..|... ...86.6450 |.............. 2,597,836 |.... 2,998,254 |.. ....2,871,0382 . 51,303 |....02/14/2022 ...|....02/26/2052 ...
12546Y-AA-9 ..... CHNGE 222 A1 - CMO/RMBS ... i L .. 1.F FE ..|... ...93.8456 |... . 2,229,167 |.. ... 2,224,575 . 69,792 |....02/22/2022 ... |....03/25/2067 ...
12663D-AC-8 ..... CSNC 22NaM5 A1 - CMO/RMBS N .1 ...97.59% |... . 2,438,519 |.. ... 2,426,257 . 52,520 |....08/01/2022 ...|....06/25/2067 ...
12667F-5E-1 ..... CWALT 2005-6CB 1A3 - CMO/RMBS . i L .1 ...84.8238 |... 213,874 |.... ..252,139 |.. 215,023 . 15,332 |....01/16/2014 ...|....04/25/2035 ...
126694-UN-6 ..... CWHL 2005-31 2A3 - CMO/RMBS ... N .1 ...90.8469 |... ..455,864 |.... ..501,793 |.. ....458,413 . 18,314 |....07/10/2019 ...|....01/25/2036 ...
12669F-V8-3 ..... CWHL 2004-HYB4 3A - CMO/RVBS 4 1. ...99.0092 |. ... 109 | ....110 L1 ....01/27/2017 ..
16159W-AC-8 ..... CHASE 2019-1 A3 - CMO/RVBS 4 ...87.9556 |. ..139,355 |. ..158,438 162,011 |.. ..(11,834) | ....01/14/2020 ..
17030J-AA-4 ..... CHNGE 2022-1 A1 - RMBS ... 4 ...91.9085 |. .2,012,242 .2,008,536 |.. (3,691) |. ...01/721/2022 .. .
17309A-AD-1 ... CMALT 2006-A1 1A4 - CMO/RMBS .. N ...89.6029 |......eiiieeennn 74,626 [ 83,285 | 78,276 el 0 [ 2,152 |. ...07/17/2013 ...|....04/25/2036 ...
19687Y-AA-3 ..... COLT 2020-RPL1 A1 - RMBS i L ...85.8547 |... ....679,893 ....10/06/2020 ...|....01/26/2065 ...
251510-DP-5 ... DBALT 2005-2 1A7 - CMO/RMBS . N ...92.9847 |... ....148,556 ....01/29/2014 ...|....04/25/2035 ...
204450-AB-1 ... EQLS 2007-1 A2B - RMBS .... i L ...89.0585 |... ....407,556 ....10/28/2014 ...|....04/25/2037 ...
32027L-AE-5 ..... FFML 2006-FF14 A5 - RMBS .. N ...96.9364 |... ....131,819 ....03/18/2015 ...|....10/25/2036 ...
32051G-EZ-4 ..... FHAMS 2004-AA7 1A1 - CMO/RMBS ... i L .. 88.6887 |... ....139,613 ....02/19/2016 ...|....02/25/2035 ...
32052€-AB-1 ..... FHASI 2006-AR2 2A1 - CMO/RMBS .... N .. 66.0000 |... 436,200 |.... ....371,556 ...08/01/2016 ...|....07/25/2036 ...
33851R-AA-9 ..... FSMT 2110IN A1 - CMO/RMBS ... i L ...84.0334 |......oeunnnns 2,239,302 |.... ... 2,483,674 ....04/08/2022 ...|....11/27/2051 ...
33851T-AD-9 . FSMT 2111IN A4 - CMO/RMBS ... 4 ...80.88% |. 1,451,914 |. . 1,802,466 |.. ....10/20/2021 .. 11/27/2051
33852H-AB-8 . FSMT 2021- 8INV A3 - CMO/RMBS . 4 ...80.9626 |. .. 1,414,337 |. 1,700,264 |.. ....01/27/2022 .. 09/25/2051
33853G-AB-9 . FSMT 2021-12 A2 - CMO/RVBS .. 4 ...80.4676 |. ..1,119,008 |. .1,390,556 |.. ...11710/2021 .. 11/27/2051
36168-AA-9 ..... GCAT 22NQM5 A1 = CMO/RMBS ......ceevvveniieiiiniinenees foen oe |4 ...98.5453 |. .960,621 |.. ....10/14/2022 .. 08/25/2067 ...
36170H-AA-8 ..... GCAT 2022-NaM4 A1 - RVBS |4 ...97.1412 |. . .974,069 |.. ...08/12/2022 .. 08/25/2067 ...
362257-AB-3 ..... GSAA 2006-17 A2 - RMBS ... i L ...27.0238 |... ....383,765 ...12/31/2010 ...|....11/25/2036 ...
3622EA-AA-8 ..... GSAA 2007-3 1AA - RMBS N ...55.8234 |... ....405,195 ....01/05/2016 ...|....03/25/2037 ...
362341-78-2 ..... GSR 2006-1F 4A1 - CMO/RMBS .. i L ...76.2660 |... .. 120,810 ...12/16/2014 ...|....02/25/2036 ...
362341-XC-8 ..... GSR 2005-AR7 4A1 - CMO/RVBS .... N ...60.0120 |... ....02/26/2016 ...|....11/25/2035 ...
362341-XG-9 ..... GSR 2005-AR7 6A1 - CMO/RMBS .... i L ...93.0962 |... ....02/22/2016 ...|....11/25/2035 ...
362381-AA-3 ..... GSAA 2006-12 A1 - RMBS N ...29.4801 |... ...12/31/2010 ...|....08/25/2036 ...
362420-FS-7 ... GSR 2004-11 2A1 - CMO/RVBS 4 ...95.1324 |. ....01/27/2017 .. 09/25/2034 ...
36298Y-AA-8 ..... GSAA 2006-14 A1 - RMBS ... 4 ...25.7822 |. ....12/31/2010 .. 09/25/2036
41161P-EZ-2 ..... HVMLT 2004-5 3A - CMO/RVBS 4 ...91.9059 |. ....01/27/2017 .. 06/19/2034
41161V-AC-4 ..... HVMLT 2006-7 2AA - RMBS ... 4 ...89.0302 |. ....12/04/2014 .. 09/19/2036 ...
43739H-AA-8 ..... HVBT 2006-2 A1 - RMBS ... 4 . 40,730 |...98.3063 |. ..43,310 |.. ....02/11/2016 .. 12/25/2036 ...
4378%K-AA-0 ..... HOF 221 A1 - CMO/RMBS ... N .. 954,474 1...98.3979 |... . . ....952,113 ...08/05/2022 ...|....07/25/2067 ...
45276K-AA-5 ..... IMPRL 22NQM3 A1 - CMO/RMBS .. i L ,885,417 |...94.4770 |... .1,885,439 |.. ....1,880,270 ....04/14/2022 ...|....05/25/2067 ...
452760-AA-2 ..... IMPRL 22NQM5 A1 - RMBS N ,914,306 |...97.5446 |... 01,914,329 |.. ,908,309 ...08/02/2022 ...|....08/25/2067 ...
45660K-AA-9 ..... INDX 2006-AR39 A1 - RMBS i L ...87.4507 |... ..392,751 |.. ....325,386 ....00/22/2015 ...|....02/25/2037 ...
45660L-CK-3 ..... INDX 2005-AR2 1A1 - CMO/RVBS N ...72.4613 |... ..318,901 |.. ....234,8% ....02/16/2016 ...|....02/25/2035 ...
46592(-AC-6 ..... JPMNMT 2021-3 A3 - CMO/RVBS i L ...80.8033 |... .1,124,9% |.. ,104,962 ...01/10/2022 ...|....07/25/2051 ...
466247-SE-4 ..... JPMMT 2005-A5 1A2 - CMO/RMBS .. 4 .. ...96.8462 |... ...91,120 |.. ...01/31/2012 ...|....08/25/2035 ...
46627M-CY-1 ..... JPALT 2006-A1 3A1 - CMO/RMBS ..... 4 .. ...82.0014 |... ..243,6% |.. 184,396 ....04/06/2017 ...|....03/25/2036 ...
46654C-AE-5 . JPMNMT 2021-INV7 A2A - CMO/RMBS 4 ...81.4600 |. .. 7,429,757 |. .9,120,748 . 8,745,423 |.. ...02/10/2022 .. 02/26/2052 ...
46654D-AD-5 ... JPMNMT 211NV4 A2 - CMO/RMBS ..... 4. .. 1,037,961 )...84.3662 |.............. 1,111,818 |.... 1,317,849 |. .... 1,036,704 ...10/19/2022 ... |....01/25/2052 ...
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466541-AE-1 ..... JPMMT 221 A3 = CMO/RMBS ......cevvvvnniiviinnnnniecrnnnns oo vee | s 4 s e LA e 909,588 |...80.6072 |.......ccvvunnnns 751,151 | 931,866 |.......cevnnnnnn 908,642 [...oeevvvvnnnnnn (VI N (7122 AN | Y AP | R RO 1) 1 I RN 2.874 ....01/28/2022 ...|....07/25/2052 ...
55284P-AC-9 ..... MFRA 22NQM1 A1 - CMO/RMBS ... 4 | LA FE L L..94.7251 |t 2,449,833 |.... . 2,586,256 |.. ....2,588,020 O e 177 0 0 4112 4.404 ....08/21/2022 ...|....12/26/2066 ...
55284T-AA-5 ... MFRA 22INV1 A1 - CMO/RMBS ... 4 [ TAFE L ...94.1089 |.......oennnns 1,749,426 |.... .1,858,939 |.. .... 1,843,363 O 2,372 o0 [0 000023.907 | 4.332 ....04/05/2022 ...|....04/25/2066 ...
552850-AA-0 ..... MFRA 22NQM2 A1 - RMBS ... 4 | LA FE L ...94.5425 |... 1,834,832 |.. ....1,797,925 O 2,984 |0 00000030966 |- 4.817 ....06/07/2022 ...|....05/25/2067 ...
55285U-AA-1 ..... MFRA 221NV2 A1 - RMBS ... 4 [ TAFE L ...96.1526 |... ..983,477 |.. O e (1,993) el [0 el 4950 | 5.780 ....07/15/2022 ...|....07/16/2057 ...
585490-AC-9 ..... MELLO 22INV1 A2 - CMO/RVBS N ...84.209 |... 5,752,194 |.. ....5,689,567 0 feeeeeenna (5,106) [oveeeeeeeeenn0 o0 J..2223.000 ... 3.189 ...02/10/2022 ...|....03/25/2052 ...
58549R-AC-0 ..... MELLO 21MTG3 A3 - CMO/RMBS i L ...80.7612 |... ..759,591 |.. 760,177 JLOJ R (0161 N N N RPN | ) RN 41 ) AN 2.499 ....10/22/2021 ...|....07/25/2051 ...
58550N-AC-5 ... MELLO 21INV4 A3 - CMO/RVBS .. N ...80.8134 |... . 2,336,993 |.. .... 2,258,286 O e (1,295) [0 o0 el 2,344 | 3.035 ...02/09/2022 ...|....12/25/2051 ...
59020U-TC-9 . MLCC 2005-A A2 - CMO/RMBS . 4 ...93.5253 |. 104,841 |.. .0 .5.882 ....06/02/2017 .. 03/25/2030
61748H-AW-1 ... MSM 2004-5AR 4A - CMO/RVBS 4 ...95.0961 112,366 |.. .0 .3.531 ....01/27/2017 .. 07/25/2034
61772L-AJ-0 ..... MSRM 2021-2 A3 - CMO/RMBS . 4 ...80.8271 .1,565,302 |.. .0 ... 2.907 ....01/27/2022 .. 05/25/2051 ...
61772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RMBS ... N .. 1,746,107 |...80.7534 |... ....1,743,379 O e (4,370) [0 feeeiieeeeenl0 02,500 |- 2.386 ...10/14/2021 ...|....08/25/2051 ...
67448X-AA-4 ... 0BX 2021-J3 A1 - CMO/RMBS i L 2,204,598 |...80.5414 |... ....2,201,217 O e (3,212) eeveinnl0 [0 00002.500 |- 2.355 ....10/01/2021 ...|....10/25/2051 ...
69359Y-AC-1 ..... PMTLT 2021-INV1 A3 - CMO/RMBS ... N .. 883,356 |...80.7193 |... 0 e (1,160) [0 o0 el 2,500 |- 2.49%4 ....10/21/2021 ...|....07/25/2051 ...
693684-AA-0 ..... PSMC 2020-1 A1 - CMO/RMBS ... i L . 93,110 |...97.6897 |... JLOJ Y (Y10 N NN N RPN | ) AR 8- 41 I AN 1.858 ....01/24/2020 ...}|....01/25/2050 ...
69374X-AA-8 ..... PSNMC 2019-2 A1 - CMO/RMBS ... N ..41,425|...98.6877 |... O e (12,924) |0 e l0 0022282500 |- 1.812 ....10/08/2019 ...|....10/25/2049 ...
69375B-AA-5 ..... PSNMC 2019-3 A1 - CMO/RMBS ... i L .. 118,544 1...98.0732 |... . O e (11,098) el o0 1000232500 |- 2177 ....10/28/2019 ...|....11/26/2049 ...
74387L-AC-5 ..... PFMT 2019-1 A2 - CMO/RMBS ... N .. 330,710 |...83.4670 |... 274,447 |.... . . ....330,359 0 e (6,110) e e l0 0 J.22223.000 |- 2.834 ...11/26/2019 ... |....12/27/2049 ...
749357-AA-T ..... RCKT 191 A1 - CMO/RMBS .... i L .. 237,999 |...88.6636 |... 207,804 |.... ..234,374 |.. 239,787 JLO U (18- 10[0 DN N N RPN | AR 8- 41 I AN 2.633 ....10/11/2019 ...|....09/27/2049 ...
749384-AA-1 ... RCKT 2021-5 A1 - CMO/RMBS . 4 1,808,177 |...80.7831 1,456,434 |. . 1,802,895 .1,800,204 |.. .0 .2.540 ... 11/12/2021 .. 11/25/2051
T4938F-AA-6 ..... RCKT 221 A1 - CMO/RMBS .. 4 3,716,120 |...80.8054 |. .. 3,064,59% |. . 3,792,564 3,711,134 |.. .0 .2.821 ....01/10/2022 .. 01/25/2052
749381-AB-7 ..... RCKT 222 A2 - CMO/RMBS .. 4 1,766,512 |...80.7562 |. 1,508,349 |. .1,867,781 1,764,669 |.. .0 .3.333 ....02/17/2022 .. 03/25/2052
T4939K-AA-4 . RCKT 2021-6 A1 - CMO/RMBS |4 ...80.8722 |. ..2,230,616 |. .2,758,199 .2,719,702 |.. .0 .2.718 ....01/06/2022 .. 12/26/2051 ...
T4968R-AA-3 ..... RPIT 191 A - CMO/RMBS ... |4 ...84.1200 |. ..307,420 .305,572 |.. .0 een. 2.939 ...10/09/2019 .. 10/25/2063 ...
T4969T-AA-8 ..... RBIT 2021-HB1 A - RMBS . i L ...93.8243 |... . 1,236,400 |.. .... 1,236,410 O e 3 0 [0l 12259 | 1.265 ... 11/17/2021 ...|....11/25/2031 ...
T4969V-AA-3 ..... RPIT 212 A - CMO/RMBS ... N ...79.7630 |... 1,252,504 |.. ....1,238,811 O e (28) [0 o0 2,125 | 2.164 ....09/24/2021 ...|....09/25/2061 ...
T4969X-AA-9 ..... RPIT 221 A - CMO/RMBS ... i L ...85.1060 |... 1,923,032 |.. ... 1,920,399 O e 2 0 fl00002223.000 |- 3.022 ....01/21/2022 ...|....01/25/2062 ...
T4970F-AA-5 ... RPIT 2022-3 A - CMO/RVBS N ...89.6739 |... .1,000,000 |.. ....936,881 0 e 6,501 [0 e l0 002224000 |- 6.118 ....08/04/2022 ...|....08/25/2062 ...
74978B-AA-6 ..... RAAC 2007-RP3 A - CMO/RVBS .. i L ...92.7570 |... ..414,100 |.. ....404,629 LU R [+ 0 O N RPN | I SO S {1 B AN 6.489 ....08/11/2014 ...|....10/25/2046 ...
74981C-AA-9 ..... RUN 22NQM1 A1 - CMO/RMBS N ...94.0639 |... . 4,271,926 |.. ... 4,232,753 0 e (6,156) e o0 ]...2.4.000 |- 4.469 [MON ..... .. 140,501 |....04/01/2022 ...|....01/25/2070 ...
75115B-AC-3 ..... RALI 2006-QA5 2A1 - CMO/RMBS 4 ...89.3289 |. .. 247,350 |. ..276,898 ....230,319 |.. .0 .6.283 . 18,156 |....02/11/2016 .. 07/25/2036 ...
75409J-AA-5 . RATE 21J1 A1 - CMO/RMBS 4 ...80.4317 |. .. 1,422,687 |. 1,768,813 1,780,100 |.. .0 .2.428 . 44,220 |....10/13/2021 .. 07/25/2051 ...
75409X-AA-4 ..... RATE 21HB1 A1 - CMO/RMBS 4 ...80.5828 |. ..2,103,242 |. .2,610,040 . 2,564,105 |.. .0 ......2.768 . . 59,813 |....01/07/2022 .. 12/25/2051 ...
76110W-SZ-0 ..... RASC 2003-KS7 Al5 - RUBS .. 4 ...96.3364 |. ..165,688 |. ..171,989 .153,801 |.. 0 e 6,817 el o0 el 4513 ) . . . . ....08/04/2011 .. 09/25/2033
761118-FI-5 ... RALI 2005-QA9 N41 - CMO/RVBS 4 ...85.1739 [. ..116,590 |. 122,273 |.. .0 ....02/24/2016 .. 08/25/2035 ...
76112B-NM-8 ..... GMACM 2005-AA1 1A1 - CMO/RMBS ... N .. 354,949 ]...93.2933 |... ..3%, ....370,975 0 . ...07/05/2016 ... |....05/18/2035 ...
76971E-AA-2 ..... RBIT 20HB1 A1 - RMBS .... i L 1,819,988 |...85.0000 |... 1,819,990 ....1,819,990 0. ....10/14/2020 ...|....10/25/2050 ...
T8434K-AA-5 ..... SGR 222 A1 - CMO/RMBS ... N .. 974,098 |...99.2933 |... 0 . ....07/29/2022 ...|....08/25/2062 ...
81743A-AA-T ..... SEMT 2019-5 A1 - CMO/RMBS ... i L .. 404,795 |...86.2819 |... ... 11/14/2019 ...|....12/27/2049 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS ... N ...88.5542 |... ....10/08/2019 ...|....11/25/2049 ...
81748K-AA-0 ..... SEMT 2020-2 A1 - CMO/RMBS ... i L ...90.1989 |... . K ....02/13/2020 ...|....03/25/2050 ...
81748M-AA-6 ... SEMT 2020-1 A1 - CMO/RMBS ... 4 .. ...90.4425 |... 440,670 |.... ....497,641 .0 ...01/08/2020 ...|....02/25/2050 ...
81748T-AA-1 ... SEMT 217 A1 - CMO/RMBS 4 .. ...80.4634 |... 2,213,926 |.... ....2,776,222 0 [ (3,914) | ....10/06/2021 ...|....11/25/2051 ...
81749C-AA-7 ..... SEMT 2022-1 A1 - CMO/RMBS 4 ...80.3607 |. .. 1,507,405 |. 1,825,917 |.. .0 (2,399) | ...01/19/2022 .. 02/26/2052 ...
863579-C3-0 ..... SARM 2005-21 6A3 - CMO/RMBS ... 4. ...92.8988 |... ..99.673 | 107,293 i 83,926 0 [l 11,784 . ...02/10/2016 ...|....11/25/2035 ...
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863579-UW-0 ..... SARM 2005-15 4A1 — CMO/RMBS ........oevvvvririnnnninnes AR L 162,181 |...88.8579 |...oevvvviiinnnn 163,476 [.eeevinnnnnnns 183,975 [ooviiviiies 162,228 [ooovvvevvnnnnn0 i 6,546 [0 foiiiiiinnnl00000.3.688 |l 8.536 ....01/15/2016 ...|....07/25/2035 ...
863587-AE-1 ..... SAIL 2006-3 A5 - RMBS ... L TAFRM ... .. 174,575 |...92.0752 |... 195,041 |0 e 13,978 0 0 ]l 40689 . 4.241 ....11/06/2015 ...|....06/25/2036 ...
86358R-DX-2 ..... SASC 2001-SB1 A5 - RVBS L TAFRM L. 75,431 ..92.1764 [.oooovvnneee e TA237 80,538 [ 70,639 0 e (172) L0 0 ]03L375 3.500 ....02/07/2013 ...|....08/25/2031 ...
86363B-AA-3 ..... SASC 2007-RM1 A1 - CMO/RMBS . .1 ...90.0000 |... . ....07/09/2020 ...|....05/25/2047 ...
872225-AD-9 ..... TBW 2006-5 A3 - RMBS .1 ...87.5688 |... ...220,467 ....02/18/2014 ...|....11/25/2036 ...
881561-VY-7 ..... TMTS 2005-12ALT AF4 - RMBS .. .1 ...93.0512 |... ...03/08/2017 ...|....07/25/2036 ...
88156E-AB-2 ..... TMTS 2006-17HE AB1 - RWBS ... .1 . 105.2954 |... ....03/04/2016 ...|....01/25/2038 ...
89175J-AB-6 ..... TPMT 176 A2 - CMO/RMBS . ...90.1587 |... B ....03/04/2019 ...|....10/25/2057 ...
89176E-AB-6 ..... TPMT 2018-1 A2 - RMBS ... ...92.5101 ..925,101 | 978,250 ....03/04/2019 .. 01/25/2058
90354T-AC-3 . UM 2021-INV2 A3 - CMO/RVBS . ...80.9025 |. .. 1,822,449 |. 2,181,071 ....02/04/2022 .. 09/25/2051
90355R-AC-6 . UWMMT-211INV3-A3 - CMO/RVBS ...80.4157 |. ..2,203,801 |. .2,651,157 |.. ....02/04/2022 .. 11/25/2051 ...
91824N-AC-6 ..... UM 211 A3 - CMO/RMBS ... 1 ...80.7103 |..ccovrnnnnnns 1,671,688 |.... ....2,084,741 ...10/13/2021 ...|....08/25/2051 ...
92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RVBS .. .1 ...85.6218 |.......eennnns 1,741,272 |.... .... 1,993,673 ....02/10/2022 ...|....11/26/2066 ...
92538N-AA-5 ... VERUS 224 A1 - CMO/RMBS .1 ...96.4479 |....oonnennnns 1,694,608 |.... . .. ... 1,757,754 ....04/22/2022 ...|....04/25/2067 ...
92538U-AA-9 ... VERUS 2022-3 A1 - CMO/RMBS .. .1 ...92.8187 |... .2,744,329 |.. ... 2,734,944 ....03/22/2022 ...|....02/25/2067 ...
92530N-AA-4 ... VERUS 227 A1 - CMO/RVBS .1 ...97.9707 |... ..959,632 |.. ....07/28/2022 ...|....07/25/2067 ...
92838C-AA-6 ..... VISIO 221 A1 - RMBS .1 . ...98.1662 |... 1,932,476 |.. ...07/14/2022 ...|....08/25/2057 ...
92922F-3N-6 ..... WAMU 2005-AR12 1A8 - CMO/RMBS .... L 1AFM . .. 104,097 |...93.9059 |... 103,511 |.... 104,204 ....02/23/2016 ...|....10/25/2035 ...
92990G-AJ-2 WAMU 2007-HY5 3A1 - CMO/RMBS .1 .. 124,295 |...88.1223 |... 120,454 |.... s ....128,133 ....04/14/2016 ...|....05/26/2037 ...
933636-AA-0 ..... [WAMU 2007-HY4 1A1 - CMO/RMBS .. ...90.7537 |. ..195,776 |. 215,722 212,383 |.. ....08/04/2016 .. 04/25/2037
93363P-AC-4 ..... [WAMU 2006-AR14 1A3 - CMO/RMBS . ...85.0000 |. ..266,815 |. 313,900 323,172 |.. ...09/16/2016 .. 11/25/2036
939336-X9-9 ..... [WAMU 2005-AR1 A2B - CMO/RMBS .. ...89.5571 254,840 225,171 |.. ...01/22/2016 .. 01/25/2045
94984D-AC-8 . WFMBS 2006-AR13 A3 - CMO/RMBS . ...92.9732 |. 25,051 ..23,290 |.. ....02/24/2016 .. 09/25/2036 ...
95002F-AA-2 ..... WFMBS 2019-4 A1 - CMO/RMBS .. ...87.9617 |. ..285,370 .291,577 |.. ...11/19/2019 .. 09/27/2049 ...
95002K-AA-1 ..... WFMBS 2020-1 A1 - CMO/RMBS ...88.2656 |... ..640,935 |.. ....641,362 ....02/14/2020 ...|....12/27/2049 ...
95003H-AA-7 ..... WFMBS 221 A1 = CMO/RMBS ...evveieiiiiiiiiaieeinnniaes ...80.5090 |..............2,266,033 |.....coeenn 2,814,633 |......cceennn 2,761,609 ...01/13/2022 ...|....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 144,014,892 [ XXX 127,942,697 149,657,044 143,418,422 (24,962) XXX XXX
05490T-AA-0 ..... BBCCR 2015-GTP A = CMBS ......cevvvvviiiininneeeiiinines foee vee | s I 1,801,701 [...92.4555 |.............. 1,617,971 |t 1,750,000 [...oeerennnnn 1,764,849 |..oovvvnnnnnns 0 ....09/09/2015 ...}|....08/12/2033 ...
05608B-AA-8 ..... BX 2019-IMC A - CMBS .... .. 2,000,000 |...97.6618 |... ....2,000,000 0 . ....05/02/2019 ...|....04/17/2034 ...
05608V-AA-4 ..... BX 2021-MFM1 A - CMBS ... ...96.7679 |... ....1,000,000 0. ....01/05/2021 ...|....01/17/2034 ...
193051-AA-7 ... COLD 2020-1CE5 A - CMBS ... ...97.2379 |... .... 1,965,981 0 . ....10/22/2020 ...|....11/16/2037 ...
30205M-AS-1 ..... FREMF 2016-K723 B - CMBS .. ...97.7547 |... 0. ....11/03/2016 ...|....10/25/2039 ...
35709C-AS-2 ... FREMF 2019-K87 B - CMBS ... . ...91.7567 |... 987,686 0 . ...01/23/2019 ...|....01/25/2051 ...
95003L-AA-8 ..... WFCM 2021-SAVE A - CMBS ... [T 1,818,044 |...93.4352 |... ... 1,818,044 0. ...01/29/2021 ... |....02/15/2040 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Un

Commercial Mortgage-Backed Securities 10,269,141 | XXX 9,799,986 10,284,025 10,278,276 0 3,506 0 0 [ XXX XXX XXX 27,569 310,653 XXX XXX
000366-AA-2 ..... AASET 2017-1 A - ABS ... .. 265,351 |...78.6226 |... 208,627 |.... ..265,352 |.. ....265,352 0 . . 10,857 |....05/25/2017 ...|....05/16/2042 ...
00038P-AA-8 ..... AASET 211 A - ABS .. ...82.0320 |. ..505,621 |. . 616,371 .610,305 |.. .0 . 18,183 |....11/02/2021 .. 11/16/2041 ...
000823-AJ-3 ..... ABPCI |1 A1 -CDO ..... ...96.3444 |. ..5,780,666 |. .6,000,000 5,914,236 |.. .0 107,219 |....12/15/2022 .. 04/20/2032
000825-AA-7 ..... ACAM 19FL1 A - CDO/CMBS ...99.479%4 |. ..486,219 |. ..488,764 .488,764 |.. .0 . 15,575 |....12/10/2019 .. 11/16/2034
000844-AA-8 ..... ABPCI 8 A1A - CDO ..... ...98.4306 |. ..1,968,612 |. .2,000,000 .2,000,000 |.. .0 . 58,679 |....03/10/2020 .. 04/20/2032
000844-AC-4 ..... ABPCI 8 A1B - CDO .. ...89.8861 ..1,707,836 |. 1,901,988 |.. .0 46,778 |....04/27/2021 .. 04/20/2032 ...
00085U-AL-5 ..... ABPCI 4R ATR = CDO ...eeeeeeeeeeneeeeermnnneeeeeemenneees fon vee [ Cenna s ...96.2420 |.......oenn.n. 6,736,942 |.... . s . ....6,659,595 0 . ....12/02/2022 ...|....10/27/2033 ...
00086A-AS-3 ..... ABPCI | AB2 = CDO ...eevvvvenniiiiiinniniiiiiiiniiiencinns fonn e Coeree |4 coveeeos | LAFE Lo 2,000,000 ...86.0323 |.............. 1,720,646 |.............. 2,000,000 J..cevennnnns 2,000,000 J..eeeuniiiinnns 0 55,000 |....04/29/2021 ...|....07/20/2033 ...
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00090N-AC-4 ..... ABDLF 11 A2 = CDO ovvvvveeeieiinnineeveeneieeeeennnns foeeeen | e |4 s LAFFE e 2,000,000 |...88.7277 |..ceuunrnnnnns 1,774,554 |ooveennnnnens 2,000,000 |.eeevunninnns 2,000,000 |oeevvenrirreennn0 fooeiiiiiiiiinn0 0 o0 3.550 |...... 3.565 ...02/15/2022 ...|....03/01/2032 ...
001406-AA-5 ..... DCAL 2015 A1 - ABS . |--4.CFE ..|... ...67.5913 |... 202,242 | 136,698 .. (87,639) [ () [0 o0 e 4.213 |...... 4.213 ....02/13/2015 ...|....02/15/2040 ...
00180A-AA-T7 ..... AMSR 2020-SFR1 A - CMBS | TAFE L ...91.4499 |... 01,998,083 |.evenneennnn 1,995,125 [0 e (3,508) [0 0 1.819 |...... 1.924 ....03/04/2020 ...|....04/17/2037 ...
00180A-AB-5 ..... AMSR 2020-SFR1 B - CMBS ... .. 1.BFE ..|... ...91.2642 |... 1,000,000 |-.eveneeeennn.n998,406 [.ooeeeeenieeein0 e (2,591) [0 0 2.120 |...... 2.239 ...03/04/2020 ...|....04/17/2037 ...
00217L-AA-0 ..... AREIT 2019-CRE3 A - CMBS .. .. 1.AFE ..|... ...98.0628 |... 46,951 46,951 [0 0 0 [0 e 5.437 |...... 5.558 ....08/09/2019 ...|....09/16/2036 ...
00217L-AC-6 ..... AREIT 2019-CRE3 AS - CMBS . .. 1.AFE ..|... ...97.0622 |... .2,000,000 |.. n1,986,937 |oiieiiiienl0 e 1,554 0 [0 e 5.740 |...... 7.713 ...12/15/2022 ...|....09/16/2036 ...
00255U-AA-3 ..... AASET 2020-1 A - ABS .. 2.AFE ..|... ...80.1032 |... ..498,175 |.. 498,174 [ooveeeiiiniennl0 e o0 [0 e 3.351 [...... 3.375 ....02/03/2020 ...|....01/17/2040 ...
00256D-AA-0 ..... AASET 2019-1 A - ABS . ..4.CFE ..|... ...63.9862 |... ..363,344 |.. 282,490 |eeeennee (1,747) [l 2,891 ]l 132,005 [0 | 3.844 |...... 7.658 ....06/12/2019 ...|....05/15/2039 ...
00436M-AA-3 ..... AALLC 181 A - RMBS ... 1FFE .. ...95.8813 |. .. 242,630 .242,601 |.. .3.870 |......3.911 ....06/13/2018 .. 12/02/2033 ...
00500J-AA-1 ... ACRES 2021-FL2 A - CMBS 1AFE . ...95.6017 |. .2,000,000 .2,000,000 |.. .5.726 |......5.797 ...12/07/2021 .. 01/16/2037
014480-AA-8 ..... ALESC IV A1 - CDO .. .1.CFE .. ...96.7257 |. .. 122,096 116,035 |.. ......4.920 |......6.690 ....09/29/2016 .. 07/30/2034 ...
014491-AA-4 ..... ALESC X A1 -CDO ... |- TAFE L ...88.0752 |... 19,711,788 |.. ...8,735,948 |...oooiiiniin 0 el 43,898 |0 [0 5.069 |...... 7.302 ...04/28/2022 ...|....09/23/2036 ...
02665X-AB-5 ..... AH4R 2014-SFR3 B - RMBS ... | TAFE L ...96.9473 |... .1,000,000 |.. +.1,000,000 |..onoreeiiinnnnn ovviiiiiiiin0 o0 0 4.201 |...... 4.141 ....11/20/2014 ...|....12/18/2036 ...
02666B-AA-4 ..... AH4R 2015-SFR2 A - RMBS ... |- TAFE L ...94.6026 |........co.eeeenn826,947 |oeiiiiiinnn 874,126 | 878,56 |0 e 0 [0 e 3.732 |...... 3.754 ...09/11/2015 ...|....10/17/2052 ...
02666B-AG-1 ..... AH4R 2015-SFR2 XS - RMBS .. .. 5.B Gl ..[.. ....0.0010 |... R I R N R | N | N RPN | ) RN 0.000 |...... 0.000 ....09/11/2015 ...|....10/17/2052 ...
03027W-AJ-1 ..... AMTT 2013-2A 2A - RMBS .... .. 1.AFE ..|... ...99.4947 |... .2,000,000 |-eevunieeeenn. 1,997,612 [0 e 11,435 [0 |0 [ 3.070 |...... 3.681 ....06/11/2018 ...|....03/15/2048 ...
03235T-AA-5 ..... ACEF 2014-1 A - ABS .. .. 5.B Gl ..|.. .. 60.0000 |... ..327,446 |.................165,350 |.......... 25,219 |.......... 41,481 |......ennni 960 [ooiiiiiiiiinnnn 0 | 8.000 ....12/10/2014 ...|....12/20/2024 ...
03290A-AA-8 ..... ANCHF 13 A1 - CDO .. 1.AFE ..|... ...86.2000 |... .2,000,000 |.. 422,000,000 [...eeeeennnnena0 o0 0 o0 e 2.875 ...06/25/2021 ...|....07/27/2039 ...
033295-AA-4 ... ANCHF 14 A - CDO . .. 1.AFE ..|... .. 2,000,000 |...85.9000 |... s 422,000,000 |...ooieiivinnnnn v o0 0 e 3.000 ....11/16/2021 ...|....01/23/2040 ...
03330P-AA-7 ..... ANCHF 5 A - CDO .. 1AFE . 2,000,000 |...95.1703 |. 2,000,000 .2,000,000 |.. .4.100 |.. ....01/26/2018 .. 04/25/2036
03331F-AA-8 ..... ANCHF 7 A - CDO .. 1AFE .. 1,000,000 |...95.2917 |. 1,000,000 .1,000,000 |.. .4.620 |.. ....02/19/2019 .. 04/25/2037
03331F-AJ-9 ..... ANCHF 7R BR - CDO .. .1.CFE .. 2,000,000 |.. 86.7077 |. 2,000,000 .2,000,000 |.. .3.133 |.. ....04/13/2021 .. 04/25/2037
03789X-AD-0 ..... DIN 2019-1 A21 - RMBS .2.BFE .. ...98.2566 |. . 1,485,000 .1,485,000 |.. 4,19 .. ....06/28/2019 .. 06/07/2049 ...
038370-AA-0 ..... AQFIT 19A A - ABS ..... 1FFE .. ...94.1910 |. ..206,921 .206,884 |.. ......3.140 |.. ...09/16/2019 .. 07/16/2040 ...
03880V-AA-8 ..... ARCLO 2019-FL2 A - CMBS ... .. 1.AFE ..|... ...99.7195 |... 1,315,765 |.. 1,315,765 [0 0 0 0 5.650 ...11/01/2019 ...|....09/15/2034 ...
03880V-AC-4 ..... ARCLO 2019-FL2 AS - CMBS .. .. 1.AFE ..|... ...96.8565 |... .2,000,000 |.. 1,942,892 [0 i 1,296 [0 [0 e 5.867 ....12/15/2022 ...|....09/15/2034 ...
03880W-AA-6 ..... ARCLO 2020-FL1 A - CMBS ... .. 1.AFE ..|... ...99.2411 |... .5,319,874 |.. 5,276,077 foeeeiiinennn0 i 361 o0 o0 e 5.517 ....12/15/2022 ...|....02/15/2035 ...
03880W-AC-2 ..... ARCLO 2020-FL1 AS - CMBS .. .. 1.AFE ..|... . ...97.5703 |... .1,500,000 |.. e 1,501,969 |oeeneeiiinieenl0 e (1,078) [0 feeeiil0 e 5.817 ....01/05/2021 ...|....02/15/2035 ...
03881C-AA-9 ..... ARCLO 2021-FL1 A - CMBS ... (SRR [ 1.AFE ..|... .. 3,000,000 |...97.3722 |... +003,000,000 [..onoeiiivnnnnnn ovviiiiiiin0 o0 0 5.288 ....02/18/2021 ...|....12/17/2035 ...
04016U-AE-7 ..... ARES XLVI A2 - CDO . .. 1.AFE ..|... ...97.1833 |... ....1,188,016 e 2,604 |0 [0 | 5.309 ...12/18/2018 ...|....01/15/2030 ...
05072L-AA-3 ..... AUDAX 3 A - CDO .. 1AFE .. ...98.1692 |. 1,043,162 |.. (1,678) . .5.883 |.. ....01/05/2022 .. 01/20/2030 ...
05377R-DQ-4 ..... [AESOP 193 A - ABS ..... 1AFE . ...93.1226 |. A .1,500,000 1,497,522 |.. (1,578) |. .2.360 |.. ...08/19/2019 .. 03/20/2026
05492K-AA-7 ..... [BDS 2019-FL4 A - CDO/CMBS . 1AFE .. ...98.9343 |. ...55,612 |. ...56,211 ..56,211 |.. L 103 | .5.426 |.. ....01/08/2021 .. 08/15/2036
054920-AA-4 . BDS 2020-FL5 A - CMBS ... 1AFE . ...98.9540 |. ..1,771,966 |. 1,790,698 1,788,544 |.. (3,029) | .5.073 |.. ....01/12/2021 .. 02/18/2037
05493N-AA-0 . BDS 21FL9 A - CMBS .... 1AFE .. ...95.6648 |. ..2,391,620 |. .2,500,000 .2,500,000 |.. ......5.439 |.. ...10/01/2021 .. 11/18/2038 ...
055328-AC-2 ... BMMC 2018-1 A2 - CDO . |- 1.CFE ... ...95.9136 |... ...11,893,283 |.... 12,400,000 |.. L A812,797 [0 el 32,797 0 [0 e 6.393 ....11/07/2022 ...|....10/21/2030 ...
05553E-AA-T7 ..... BFNS 221 A - CDO ... .. 1.DFE ..|... ...92.6583 |... .2,500,000 |.. i 2,434,657 |ooiiiiiiinennn0 i 3,407 o0 0 5.000 ...07/06/2022 ...|....07/10/2035 ...
05584A-AA-8 ..... HGVGI 17A A - RMBS . .. 1.F FE ..|... ...96.4941 |... 1..86,688 |eeeiiiiieeeennnn86,677 [0 e 18 [0 0 e 2.940 ....04/04/2017 ...|....05/25/2029 ...
05602C-AA-2 ..... BSPRT 2021-FL7 A - CMBS ... [CRR—. .. 1.AFE ..|... ...95.7535 |... .2,000,000 |.....ereeeennn2,000,000 fo.iiieiinnenn0 Joveniiniiiinnnnd0 [0 0 e 5.638 ...12/09/2021 ...|....12/15/2038 ...
06759F-AC-0 ..... BABSN 2015-11 B1R - CDO ... [V .. 1.BFE ..|... ...96.6528 |.................288,025 |.................298,000 |...cevuuuineeennn298,000 |oeeenieeennnnnn0 foreeeiiiiien0 0 [0 e 5.833 ....07/23/2015 ...}|....10/21/2030 ...
06759F-AE-6 ..... BABSN 2015-11 C1R - CDO ... [CRR—. .. 1.EFE ..|... . ...95.0313 |... e 2,250,000 [nnniiinnnnnn 2,172,473 0 el 718 L0 [0 6.193 ....12/16/2022 ...|....10/21/2030 ...
072917-AC-1 ..... BXCMM 2022-1 A2 - CDO .. 1.AFE ..|... .. 2,500,000 |...87.1469 |.............. 2,178,671 |.... 022,500,000 [...ieeeennnnen0 o0 0 o0 e 3.410 ...02/10/2022 ...|....04/20/2035 ...
09261M-AA-4 ..... BLKMM VI A - CDO .. 1.AFE ..|... .. 2,000,000 |...97.0492 |............. 1,940,985 |.... ....2,000,000 IR | N N | B RN 5.943 ....02/08/2021 ...|....04/20/2033 ...
10901U-AA-O ..... BDF | A -CDO .... 1AFE . 2,030,000 |...95.6177 |. 1,912,354 |. .2,017,512 |.. (7,402) | e 4250 .. ....04/16/2021 .. 04/25/2036 ...
12327F-AA-6 ... BJETS 2020-1 A - ABS .... .. 1.GFE ..|.. .. 427,626 ]...91.0839 |........coeenens 389,504 |.... ....427,628 o 0 0 2.981 ...10/21/2020 ...|....11/15/2035 ...
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12434L-AA-2 ..... BXMT 2020-FL2 A = OMBS ..oeeviiiiiiiniiiceiineeeeeens o een | s 45 ... L LAFE e 2,301,783 [...98.7391 [.....ceunnnnns 2,277,266 |oeveeeennnnn 2,306,348 |.......ccennnn P V7Y 720 R | FOR [N -'< 0 I R | R RO | I R, 5.227 |...... 5.260 [MON ..... |eeeeeeeniirnnns 5,358 | 58,100 |....03/10/2020 ...|....02/18/2038 ...
12479R-AE-7 ..... CAUTO 2017-1 A2 - ABS ... 4 | LEFE L ...95.9157 |... 228,748 e 224,894 |0 e (B31) [0 0 e 4.180 |...... 3.79 ....01/09/2020 ...|....04/15/2047 ...
12510H-AA-8 ..... CAUTO 2020-1 A1 - ABS ... 4 [ TAFE L ...93.2628 |... 1,839,717 e 1,339,268 [0 e (99) [0 0 [ 2.690 |...... 2.72 ....01/15/2020 ...|....02/15/2050 ...
12510H-AC-4 ..... CAUTO 2020-1 A3 - ABS ... 4 | LA FE L ...85.3874 |... ...669,424 |0 e 88 0 [0 3.250 |...... 3.283 ...01/15/2020 ...|....02/15/2050 ...
12520K-AA-0 ..... CFMT 21GRN1 A - ABS 4 1D FE L ...92.0637 |... 07921 0 [0 0 0 1.100 |...... 1.103 ....02/11/2021 ...|....03/20/2041 ...
12563L-AS-6 ..... CLIF 203 A - ABS ... 4 | LFFE L ...86.8942 |... 485,521 |.... . . 558,643 |0 o8 0 0 2.070 |...... 2.084 ....10/02/2020 ...|....10/18/2045 ...
12803V-AA-3 ..... CAJUN 211 A2 - RWBS 4 [ 2B FE L ...84.6623 |... 833,924 |.... ..985,000 |.. 22985,000 |oevveiiiiiennnn0 [0 0 0 3.931 [...... 3.931 ....10/29/2021 ...|....11/20/2051 ...
14576A-AA-0 ... CARM 201 A1 - RMBS ... N .. 1.AFE ..|... ...84.6637 |... ..2,489,112 |.... .2,940,000 |.. 02,938,849 o0 e 31 0 [0 2.010 |...... 2.012 ....11/18/2020 ...|....12/15/2050 ...
14576A-AC-6 ..... CARM 201 A3 - RMBS . 4 1FFE .. ...87.3385 |. ..864,651 |. 990,000 .989,431 |.. .3.100 |......3.103 ....11/18/2020 .. 12/15/2050
14856G-AA-8 ..... CLAST 2021-1 A - ABS . 4 . 1.GFE .. ...84.0040 |. ..520,019 |. 619,040 .619,027 |.. .3.474 |......3.500 ....01/20/2021 .. 01/15/2046
15137E-BN-2 ..... CECLO 21 A1R - CDO . 4 1AFE .. ...98.3812 |. ..979,830 |. ..995,952 .995,952 |.. ......5.328 |......5.386 ....03/23/2021 .. 07/29/2030 ...
15186P-AA-6 ..... CBCF 1 A - CDO .. 1.AFE ..|... ...88.5570 |... 885,570 |.... .1,000,000 |.. 1,000,000 |...oeeeevnnnenn o0 0 o0 e 3.164 |...... 3.176 ....04/08/2021 ...|....07/25/2039 ...
15672R-AA-3 ... CERB 24 A1 - CDO . [CR—. 4 .. 1.AFE ..|... ...98.7182 |..ocivninnnnns 2,310,987 |.... . 2,340,993 |.. 02,345,408 |...ooiiiiinennn0 i 5,108 [0 o0 5.479 |...... 5.539 ....02/04/2021 ...|....07/15/2030 ...
15673N-AA-1 ... CERB 22 A - CDO .. [V 4 .. 1.AFE ..|... ...98.5684 |........eennnt 1,971,367 |.... .2,000,000 |.. 1,999,524 |0 e (920) [0 [0 e 5.479 |...... 6.221 ....02/08/2018 ...|....04/15/2030 ...
15674H-AA-3 ..... CERB 29 A - CDO [CRR—. 4 .. 1.AFE ..|... ...99.0244 |... ....1,000,000 IR | N AR | N RN 4.412 |...... 2.130 ....10/16/2020 ...|....10/15/2032 ...
15674J-AA-9 ..... CERB 30 A - CDO [V 2 .. 1.AFE ..|... ...98.3430 |... .... 1,002,684 e (1,988) |0 [0 e 5.929 |...... 6.342 ....12/21/2021 ... |....01/17/2033 ...
15674P-AA-5 ..... CERB XXXIII A - CDO .. [CR—. 2 .. 1.AFE ..|... . ...96.2501 |... ... 2,924,830 e 1167 0 [0 5.639 |...... 6.769 ... 12/165/2022 ... |....07/23/2033 ...
171519-AA-9 ..... CHWML 1 A - CDO [V 4 .. 1.AFE ..|... .. 6,736,800 |...96.3913 |......enneeeen 6,747,389 |.... ....6,744,062 e 1,262 |0 [0 5.198 |...... 7.782 ....12/13/2022 ...|....10/01/2032 ...
19421U-AA-2 CASL 2019-A A1 - ABS .... .. 1.AFE ..|... .. 524,259 |...96.8405 |... 510,162 |.... ....524,897 L1062 [0 |0 [ 5.789 |...... 1.665 ....06/26/2019 ...|....12/28/2048 ...
19421U-AB-0 ..... |CASL 2019-A A2 - ABS . 1AFE . ...89.7774 |. ..236,477 |. .263,328 |.. .3.280 |......3.310 ....06/26/2019 .. 12/28/2048
19423D-AB-6 . CASL 2018-A A2 - ABS . .1.DFE .. ...93.0894 |. ..618,534 |. .664,262 |.. 4.130 |......4.174 ....06/12/2018 .. 12/26/2047
19424K-AB-9 . CASL 2021-A A2 - ABS . 1AFE . ...85.9505 |. ..1,862,181 |. .2,166,183 |.. .1.600 |......1.610 ....02/09/2021 .. 07/25/2051
20267U-AA-7 CBSLT 2016-B A1 - ABS 1AFE .. ...94.5501 ..68,529 |.. .2.730 |......2.752 ....10/13/2016 .. 10/25/2040 ...
218721-AA-0 ..... [CAFL 182 A - CMBS .. 1AFE . ...98.4759 |. .381,944 |.. ......4.026 |......3.934 ....12/06/2018 .. 11/15/2052 ...
22540N-AA-9 ... CSRT 18PS1 A - ABS .... |- 1.DFE ... ...94.5084 |... .. . 4,550,870 [oeniiiiiiiinnn0 et 5,510 [0 o0 e 5.658 |...... 6.655 ....12/15/2022 ...|....01/01/2037 ...
233046-AF-8 ..... DNKN 2017-1 Al'l - RMBS . |--2.BFE ... ...90.8460 |... 1,166,813 |.. 1,149,491 |0 e 1,839 [0 [0 4.030 |...... 4.351 ....04/26/2022 ...|....11/20/2047 ...
233046-AK-7 ..... DNKN 2019-1 A22 - RUBS .. |- 2.BFE ... ...92.7103 |... 967,500 |oeevveinennnnnnd927,519 [0 [ 2,347 o0 [0 e 4.021 |...... 5.381 ....07/14/2022 ...|....05/20/2049 ...
233046-AN-1 ..... DNKN 211 A2 - RMBS ... |--2.BFE ... ...85.3285 |... .5,445,000 |.............. 4,975,620 [.....cooiieeii0 |oennnnn i 66,612 [0 0 2.045 |...... 4.549 ...05/10/2022 ...|....11/20/2051 ...
233046-A0-4 ... DNKN 211 A22 - RWBS ... |- 2.BFE ... ...81.3563 |... reveereneeeennd990,000 [oanniiiinnn 877,347 0 9,550 0 [0 2.493 |...... 4.816 ....06/13/2022 ...|....11/20/2051 ...
238021-AA-9 ..... COLO 2021-1 A2 - ABS .... .. 1.G FE ..|... . ...86.4719 |t 2,161,798 |.... . i 2,499,626 |....oeeeeennnnn0 s 99 [0 o0 2.060 |...... 2.074 ....02/24/2021 ...|....02/27/2051 ...
244608-A0-8 ..... DPATH 2018-1 A2R - CDO 1AFE .. 1,500,000 |...93.3311 1,399,967 |. .1,500,000 .1,500,000 |.. .4.946 |......4.976 ....06/06/2022 .. 07/15/2033 ...
25216A-AA-2 ..... DEXT 2020-1 A - ABS 1AFE . 166,308 |...98.6401 ..164,050 |. . 166,311 .166,309 |.. .1.460 |......1.470 ....10/28/2020 .. 02/16/2027
25402J-AA-T ... DBRG 211 A2 - ABS ..... .2.BFE .. ...85.8116 |. ..1,716,231 |. .2,000,000 .2,000,000 |.. .3.933 |......3.933 ....06/30/2021 .. 09/25/2051 ...
25755T-AE-0 ..... DPABS 2015-1 A2 - RUBS .. L2.AFE .. ...95.2774 |. ..895,608 |. ..940,000 929,228 |.. 4474 |......4.949 ...07/25/2022 .. 10/25/2045 ...
25755T-AJ-9 . DPABS 2018-1 A21 - RMBS L2.AFE .. ...94.6365 |. ..2,725,531 |. .2,880,000 2,747,215 |.. ......4.116 |...... 5.950 ... 11/02/2022 .. 07/27/2048 ...
25755T-AN-0 ... DPABS 2021-1 Al - RUBS .... |- 2.AFE L. ...83.1151 |... 1,637,367 |.... .1,970,000 |.. 1,970,000 eenneeeeiiieen0 o0 0 o0 e 2.662 |...... 2.662 ....04/08/2021 ...|....04/25/2051 ...
26208L-AC-2 ..... HONK 2018-1 A2 - RMBS ... |- 2.CFE ... ...92.8637 |... ..955,000 |.. eI OIS N | Y IR (<7 [ FPRRRRUUN | I FRRRRR (B RN 4.739 |...... 4.762 ....04/17/2018 ...|....04/20/2048 ...
26209X-AA-9 ..... HONK 201 A2 - RVBS |- 2.CFE ..|... ...85.7301 |... .2,394,875 |.. 2,334,874 o0 e 8,108 [0 [0 e 3.786 |...... 4.431 ....04/21/2022 ...|....07/20/2050 ...
26209X-AC-5 ..... HONK 2020-2 A2 - RWBS |- 2.CFE ... ...82.6330 |... ....982,500 IR | N AR | N RN 3.240 |...... 3.240 ....10/29/2020 ...|....01/20/2051 ...
26827E-AC-9 ..... ECAF | A2 - ABS . |--5.BFE ..|... . ...61.9722 |... ....429,925 e (2,173) o0 [0 | 4.947 |...... 3.779 ....06/15/2015 ...|....08/15/2040 ...
26829C-AZ-0 ..... GLGU 2015-7 AX - CDO .... | TAFE L .. 199,875 ]...99.8498 |... ... 200,011 837 [0 0 4.943 |...... 4.9% ....02/15/2018 ...|....04/22/2030 ...
26857E-AA-6 ..... ELFI 2019-A A - ABS |- TAFE L .. 783,055 |...91.2889 |... 714,989 |.... .. . .. 783,100 ceen 250 feeeiiiii 0 0 [ 2.540 |...... 2.558 ....10/16/2019 ...|....03/25/2044 ...
28852E-AA-T ..... ECLO Il A -CDO ..... .. 1.AFE ..|... .. 635,622 |...99.0538 |... 629,608 |.... ..635,622 |.. 635,626 n 831 0 0 [ 6.306 |...... 6.409 ....12/18/2017 ...|....02/15/2029 ...
28852L-AA-1 ..... ECLO Il A1 - CDO 1AFE . 1,417,116 |...99.2742 |. .. 1,406,830 |. 1,417,116 1,417,483 |.. L2385 | ......5.893 |......6.002 ...06/06/2018 .. 07/22/2030 ...
28852L-AN-3 ... ECLO 3 AR - CDO .... L 1AFE ... .. 1,889,488 )...98.9920 |.............. 1,870,442 |.... .1,889,488 |. .... 1,891,465 2,088 [0 0 5.993 |...... 6.027 ...08/23/2021 ... |....07/22/2030 ...
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28853R-AL-3 ..... ECLO IV AR = CDO ..vvvvvvieieiciniineeeeenneeeeevennns oo ven | s 4 s LLAFE L 613,986 |...99.3106 |.......e0vvvnnnns 609,753 |evvunnrnennnnnd 613,986 |........counnnnn 613,986 |........ceunnnnn (U R N R | I R | B SO 1<t Y FN 5.924 JJAJO ... e 7,335 |oeeeieiiins 16,096 |....05/19/2021 ... |[....04/15/2029 ...
30259R-AH-8 ... FMMSR 2021-GT1 A - RMBS ... o |--2.CFE ... ...81.3381 |t 1,220,071 |.... .1,500,000 |.. .... 1,499,867 O e 28 o0 [0 0000030620 |- 3.622 ....07/28/2021 ...|....07/25/2028 ...
30259R-AM-7 ..... FMMSR 22GT1 A - CMO/RMBS .. |- 2.CFE ... ...89.0204 |.............. 1,780,588 |.... .... 1,999,365 O e 83 o0 [0 0000060190 |l 6.198 ....04/26/2022 ...|....04/26/2027 ...
302637-AG-8 ..... FSKMM 1R AR - CDO .... |- TAFE L . ...98.4007 |... .... 1,500,000 O 0 0 [0 40362 | 5.959 ....12/14/2020 ...|....01/15/2031 ...
302637-AJ-2 ..... FSKMM 1R A2R - CDO .... | TAFE L .. 1,000,000 |...98.3029 |... ....1,000,000 O 0 0 [0l 40762 | 6.673 ....12/14/2020 ...|....01/15/2031 ...
302637-AL-7 ..... FSKMM 1R B1R - CDO .... .. 1.CFE ..|... ...95.8838 |... ....1,000,000 O 0 0 0 50112 6.724 ...12/14/2020 ...|....01/15/2031 ...
30328D-AA-1 ..... FSRIA 22FL6 A - CMBS . .. 1.AFE ..|... ...99.0148 |... ... 4,944,498 O e 748 fenl0 [0 00060905 |l 7.310 ....12/15/2022 ...|....08/19/2037 ...
32010L-AN-4 ..... NWSTR 161R 1BR - CDO .... .. 1.AFE ..|... ...96.7203 |... O e 28 o0 000008353 | 3.375 ....12/17/2019 ...|....01/25/2032 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - RVBS 1AFE .. ...94.5642 |. ..1,880,648 |. .0 .5.261 ....06/15/2022 .. 07/19/2039
33768N-AA-0 ..... FKH 2022-SFR1 A - RUBS .. 1AFE . ...93.9194 |. ..2,801,738 |. .2,983,130 .0 .4.139 ....04/05/2022 .. 05/19/2039
33830J-AB-1 ..... FIVE GUYS FDG LLC - ABS ... .1.CFE .. ...95.4852 |. ..942,916 |. ..987,500 .0 ......4.085 ....06/12/2020 .. 07/25/2047 ...
344170-AB-4 ..... FOCUS BRANDS FUNDING LLC - ABS |- 1.CFE ... ...91.73%4 |... 660,524 |.... . 720,000 |.. ....156,683 0 e (1,190) [0 o0 e 4434 | 2.542 ...09/05/2019 ...|....10/30/2048 ...
34955Y-AN-9 ... FCBSL VI B2R - CDO .... |- 1.CFE ... ...88.6065 |... 1,329,098 |.... .1,500,000 |.. .... 1,500,000 O 0 0 [0 002,904 . 2.914 ....08/05/2020 ...|....07/23/2031 ...
34956N-AA-0 ..... FCBSL VIl A1 - CDO .... |- TAFE L ...98.1954 |... 5,278,005 |.... .5,375,000 |.. ....5,344,748 O e 1118 0 0l 5U775 6.482 ....12/15/2022 ...|....07/23/2032 ...
34960J-BC-8 ..... FCO 6RR BFR - CDO .. |- 1.CFE ... ...94.2335 |... .1,000,000 |.. .... 1,000,096 O e A L0 [0 el 4940 |l 4.966 ....06/29/2018 ...|....07/10/2030 ...
34961J-AY-0 ..... FCO 9R A1T - CDO ... |- TAFE L . ...95.6253 |... . .1,500,000 |.. .... 1,500,000 O 0 0 k0000050629 | 5.963 ....09/20/2021 ...|....10/15/2033 ...
34961P-AL-4 ..... FCBSL 5R B2R - CDO . |- 1.CFE ... .. 2,500,000 |...89.4721 |... 2,236,803 |.... ....2,500,000 O 0 0 [0 000002723 | 2.723 ....09/14/2020 ...}|....07/11/2030 ...
349610-AU-9 ..... FCO 11 BFR - CDO .... |- 1.CFE ... ...88.7090 |... 1,774,180 |.... . . ....2,000,000 O 0 0 00000032320 |- 3.334 ...08/18/2020 ...|....04/15/2031 ...
34963V-AA-3 ..... FCO 17 A - CDO .. 1.AFE ..|... ...97.8948 |... .. 1,639,014 |.... 1,674,262 |.. .... 1,674,262 O 0 0 [0 000052234 | 5.471 ....01/21/2022 ...|....01/15/2030 ...
35041J-AA-3 . FFIN 2019-1 A - ABS 1.A FE .. ...97.9250 |. ..319,323 |. ..326,089 .319,788 |.. .0 .7.608 ....03/20/2019 .. 11/15/2034
36165V-AQ-9 ..... GCIC Il A2R - CDO .. 1AFE .. ...90.7450 |. .907,450 .1,000,000 .1,000,000 |.. .0 .2.509 ....12/15/2020 .. 01/20/2031
36166V-AE-5 ..... GCl CREDIT SUISSE A - RWBS 1FFE .. ...85.0816 |. 1,445,928 |. . 1,699,460 1,699,041 |.. .0 .2.381 ...06/04/2021 .. 06/18/2046
361837-AA-5 ..... GARR 151 A1 - CDO .. 1.AFE .. ...99.0424 |. ..342,320 |. ..345,629 344,717 .. .0 .6.336 ...12/12/2018 .. 09/21/2029 ...
36656R-AH-4 . GRWML 191 A1S - CDO 1.A FE .. ...98.7936 |. ..4,939,678 |. .5,000,000 . 4,943,678 |.. .0 ieeenn 1.782 ....11/15/2022 .. 07/21/2031 ...
375415-AC-0 ..... GILBT 1B - CDO |- 1.CFE ... ...96.9466 |... 581,679 |.... ... 600,000 |.. JLU U~ (VI N | N RPN | ) AN 74 N AN 6.315 ....12/18/2018 ...|....10/15/2030 ...
381362-AL-6 ..... GTCOP 121R A2R - CDO . [V 4 |- TAFE L ...98.0723 |... ..672,855 |.. O 0 0 [0 |l 40604 . 4.629 ....06/08/2018 ...|....06/15/2034 ...
38172F-AA-6 ..... GOCAP 34R AR1 - CDO ... [CR—. 4 | TAFE L ...98.7013 |... . .2,300,000 |.. O e (937) eeeeinnl0 [0 00006232 | 6.484 ....12/14/2021 ...|....03/14/2031 ...
38175B-AA-2 ..... GOCAP 36 A - CDO . [V 2 |- TAFE L ...97.9308 |... 3,917,232 |.... .4,000,000 |.. O e 1,701 [0 feeiiiel0 0000050832 | 6.097 ....09/08/2021 ...|....02/05/2031 ...
38175D-AC-4 ..... GOCAP 38 B - CDO . [CRR—. 4 |- 1.CFE ... ...97.7985 |... 1,466,977 |.... .1,500,000 |.. 1,499,955 O e 88 feinnl0 [0l 60143 | 6.228 ....07/17/2018 ...|....07/20/2030 ...
38175J-AA-5 ..... GOCAP 17-R A1R - CDO .... .. 1.AFE ..|... ...98.3792 |... 491,89 |.... ... 500,000 |.. 500,713 O 883 o0 [0 |.....6.008 ... 5.325 ...08/07/2017 ...|....10/25/2030 ...
381750-AA-6 ..... GOCAP 31 A1R - CDO . 1AFE .. ...99.0245 |. .. 1,344,086 |. .1,357,328 1,357,325 |.. .0 .6.009 ....12/14/2021 .. 08/05/2030 ...
38176P-AC-6 ..... GOCAP 44 A2A - CDO . 1AFE . ...97.899%4 |. ..978,994 |. .1,000,000 973,591 |.. .0 .7.800 ....06/02/2020 .. 06/21/2031
38176V-AA-7 ..... GOCAP 47(M) A1 - CDO . 1AFE .. ...98.1284 |. ..5,887,705 |. .6,000,000 .5,988,820 |.. .0 .6.539 ....04/27/2022 .. 05/05/2032 ...
38177G-AA-9 ..... GCTLF 2020-1 A - CDO . 1AFE . ...99.6838 |. ..2,273,898 |. .2,281,106 .2,281,106 |.. .0 .6.289 ....08/04/2022 .. 10/22/2029 ...
3B177X-AA-2 ..... GBDC3 1 A - CDO ..... 1AFE .. ...96.5906 |. .. 3,380,671 |. .3,500,000 . 3,451,437 |.. .0 ......6.881 ... 12/16/2022 .. 04/15/2033 ...
38178E-AA-3 ..... GOCAP 16RR 1R2 - CDO . .. 1.AFE ..|... ...96.7809 |... 212,918 |.... ..220,000 |.. 220,000 O 0 0 [0 1000050968 | 6.027 ....06/08/2021 ...|....07/25/2033 ...
38178E-AC-9 ..... GOCAP 16RR 2R2 - CDO . .. 1.AFE ..|... ...95.4480 |... 439,061 |.... ... 460,000 |.. 460,000 O 0 0 [0l 60158 | 6.173 ....06/08/2021 ...|....07/25/2033 ...
38178G-AA-8 ..... GOCAP 49 AR - CDO .. 1.AFE ..|... ...95.8992 |... ..2,876,976 |.... .3,000,000 |.. ....3,000,000 O 0 0 [0 5773 5.814 ....08/06/2021 ...|....08/26/2033 ...
38178X-AA-1 ..... GCPAF 2021-2 A - CMO/RMBS . .. 1.F FE ..|... ...86.3622 |... .2,000,000 |.. ....2,000,000 O 0 0 [0 2,944 | 2.954 ...10715/2021 ...|....10/19/2029 ...
390556-AL-2 ..... GRTLK 141R AR - CDO .. 1.AFE ..|... ...99.6661 |... O e 18 0 [0 00050699 | 5.820 ....10/06/2017 ...|....10/15/2029 ...
39809L-AA-2 ..... GSTNE 19FL2 A - CDO/CMBS .. .. 1.AFE ..|... ...98.2369 |... 3,087,923 |.... O e 7,038 [0 i l0000.5.568 |l 5.909 ....12/16/2020 ...|....09/15/2037 ...
39809L-AC-8 ..... GSTNE 19FL2 B - CDO/CMBS .. |4 ... .. 1.BFE ..|... ...96.5526 |... 1,448,289 |.... . . ....1,501,754 O e (1,273) [0 o0 00050918 |l 1.648 ...01/08/2021 ...|....09/15/2037 ...
39809P-AA-3 ... GSTNE 21FL3 A - CMBS .... 4 .. .. 1.AFE ..|... ...96.6658 |... ..2,899,978 |.... .3,000,000 |.. ....2,9%,761 O e (5 0 [0 000050518 | 5.531 ....10/05/2021 ...|....07/15/2039 ...
411707-AD-4 ..... HNGRY 2018-1 A2 - RMBS . 4 .2.BFE .. ...93.9022 |. ..899,114 |. ..957,500 .957,500 |.. .0 ......4.989 ....05/23/2018 .. 06/22/2048 ...
411707-AH-5 ... HNGRY 2020-1 A2 - RUBS .. 4.........]..2BFE ..|.. ...85.5859 |......cnnns 3,103,345 |.... .3,626,000 |. ... 3,497,229 O 13,329 0 i 0000.3.981 . 4.826 .. 124,844 |....05/12/2022 ...|....12/20/2050 ...
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43133J-AA-6 ..... HITR 2019-2 A1 = CDO ..ovvivviiiiieiecciiii e [ e [CR—. 4 s LACFE s 447 547 |...93.0000 |.................416,218 |.ooeeenniiinnnnn 447 547 v Q47 547 e (O S | R PN | AR | B EN 6.425 |...... 6.541 [FMAN ... |eeeveeiiiinnns 3,195 | 13,821 |....06/13/2019 ... |[....05/23/2039 ...
43133K-AC9 ..... HCOMF 1 ARR - CDO oo |- 1.CFE ). ...83.0833 |... .4,000,000 |.. .... 3,993,762 O e 1,762 |0 o0 e 2.600 |...... 2.639 ...01/25/2022 ...|....11/01/2035 ...
43283A-AA-3 ..... HGVT 2017-A A - RMBS .... oo |- 1.CFE ..)... ...98.4283 |... ..120,689 |.. O e 15 0 [0 2.660 |...... 2.680 ....02/22/2017 ...|....12/26/2028 ...
433674-AA-6 ..... NZES 20PLS1 A - CMO/RVBS .. o |--2.CFE ... ...91.1765 |... 1,013,859 |.. O e (8) o0 o0 e 3.844 |...... 3.871 ....12/14/2020 ...|....12/25/2025 ...
44040H-AA-0 ..... HORZN 2019 A - ABS |- 2.BFE ... . ...78.8126 |... LU R (N PO | RN | ) AN 3.721 |...... 3.721 ...06/21/2019 ...|....07/15/2039 ...
44931A-AL-3 ..... 1CG 2015-1 AR - CDO . |- TAFE L .. 291,399 |...98.3393 |... 356,971 |.... ....363,000 JLO N I | [ APt | B APPSR | B AP 5.777 |...... 5.882 ....06/11/2015 ...|....10/19/2028 ...
44931A-AN-9 ... 1CG 2015-1 BR - CDO ... |- 1.CFE ... .. 557,913 ]...96.9380 |... 673,719 |.... ....695,000 O o0 o0 [0 e 6.327 |...... 6.435 ....06/11/2015 ...|....10/19/2028 ...
45112A-AA-5 ... ICONX 2012-1 A2 - ABS ... .. 5.B Gl ..|.. .. 60.0000 |... . ....210,282 O o0 0 o0 e 4.229 |...... 4.250 ....11/16/2012 ...|....01/26/2043 ...
45783N-AA-5 ... INSTR 2021-1 A - RMBS 1FFE .. ...83.8963 |. ..762,271 |. ..908,587 .908,063 |.. .0 .2.300 |......2.302 ....02/03/2021 ..
46604E-AG-7 ..... IVYH IX-R A2R - CDO 1AFE . ...87.1590 |. ..1,743,180 |. .2,000,000 .2,000,000 |.. .0 .3.380 |[......3.39%4 ....02/14/2022 ..
466365-AD-5 ..... JACK 221 A21 - RMBS .2.BFE .. .. 86.6606 |. ..1,707,214 |. .1,970,000 |.. .0 ......3.445 |...... 3.460 ....02/02/2022 .. .
4665IN-AA-2 ..... JOLAR 2019-1 A - ABS . |- 2.AFE L. .. 1,488,481 ...81.6912 |.............. 1,213,626 |.... .... 1,485,638 JLO I O (1)) FORRRRRt | B IR | ) AU 3.967 |...... 3.889 ...09/10/2019 ...|....04/15/2044 ...
476681-AB-7 ..... JUIKE 211 A21 - ABS .. |- 2.BFE ... .. 1,990,000 |...84.1942 |.............. 1,675,465 |.... .... 1,990,000 O 0 o0 [0 e 2.891 [...... 2.891 ....12/03/2021 ...}|....02/15/2052 ...
48254V-AE-3 ..... KKRLP 111 A2 - CDO .... .. 1.AFE ..|... .. 2,000,000 |...97.5445 |.............. 1,950,889 |.... ....2,000,000 JLO N N | [ AP | B IR | B AU 5.798 |...... 5.873 ....08/20/2021 ...|....10/21/2030 ...
48669R-AA-9 ..... KCAP F3C A - CDO . .. 1.AFE ..|... .. 700,545 |...99.5565 |... ....700,459 O e 122 |0 [0 6.646 |...... 6.673 ...12/11/2018 ...|....12/20/2029 ...
501880-AE-1 ..... LCM XIX C - CDO .. .. 1.BFE ..|... .. 375,059 |...98.7032 |... ....494,000 JLO N N | [ APPSRt | B IR | B AU 6.779 |...... 7.510 ....06/30/2015 ...|....07/15/2027 ...
501880-AL-5 ..... LCM 19R BR - CDO .. 1.AFE ..|... .. 160,197 |...98.8701 |... ... 211,000 O o0 o0 [0 e 5.829 |...... 6.050 ....06/30/2015 ...|....07/15/2027 ...
50209T-AA-8 ..... LMREC 2019-CRE3 A - CMBS .. .. 1.AFE ..|... .. 942,309 |...99.5360 |... 937,937 |.... ....942,309 JLO I I | [ AP | B IEUPRRPRRPIN | B FOU 5.786 |...... 5.848 ...04/16/2021 ...|....12/24/2035 ...
543190-AA-0 ..... LTRAN I11 A1 - RMBS .. .. 1.F FE ..|... ...96.3756 |... 319,940 |.... ....328,060 O 30432 |0 [0 2.980 |...... 4.234 ....07/22/2016 ...|....01/17/2045 ...
543190-AB-8 ..... LTRAN |11 A2 - ABS . 1FFE .. ...91.0984 |. ..442.841 | 479,271 |.. .0 .4.060 |......4.834 ....01/19/2017 .. 01/17/2045
55280H-AI-7 ..... MCFCL 4RR ARR - CDO 1AFE .. ...94.9930 |. ..4,369,678 |. .4,600,000 |.. .0 .5.743 |......5.914 ....09/28/2021 .. 10/20/2033
552800-AU-1 ..... MCFCL V ARR - CDO .. 1AFE . ...97.0608 |. 1,941,217 | .2,000,000 .2,000,000 |.. .0 .5.793 |......6.451 ...03/10/2021 .. 04/20/2033
55281F-AN-0 ..... MCFCL VIT AR - CDO . 1AFE .. ...96.1000 |. .. 1,441,500 |. .1,500,000 1,415,293 |.. .0 .5.863 |......7.788 ....12/15/2022 .. 07/20/2033 ...
55283A-AA-7 ..... MCA 3 A - CDO ....... 1FFE .. ...94.0408 |. ..1,743,037 |. . 1,853,490 . 1,853,603 |.. .0 3179 ... 3.225 ...11/09/2020 .. 11/15/2035 ...
55283T-AA-6 ..... MF1 2021-FL6 A - CMBS ... .. 1.AFE ..|... .. 2,500,000 |...95.8112 |... 2,395,280 |.... .2,500,000 |.. 2,500,000 O 0 o0 [0 5.4% |...... 5.497 ....06/10/2021 ...|....07/18/2036 ...
56577G-AA-7 ..... MRNON 201 A - CDO .. 1.AFE ..|... 2,500,000 |...98.8627 |... 2,471,568 |.... .2,500,000 |.. 2,500,000 JLO I N | [ AR | B IR | B FUT 6.029 |...... 6.366 ....11/20/2020 ...|....01/15/2034 ...
56577J-AA-1 ... MRNON 212R AR - CDO ... | TAFE L ...96.2655 |... 3,321,161 |.... .3,450,000 |.. 3,450,000 L RN | AR | RN | B FN 5.769 |...... 5.803 ....056/28/2021 ...|....07/15/2033 ...
56577J-AC-7 ..... MRNON 212R BR - CDO .. 1.CFE ..|... ...93.9709 |... .. 10,000,000 |.. 9,697,231 O [ 1,731 |0 o0 e 6.129 |...... 6.807 ....12/15/2022 ...|....07/15/2033 ...
56577L-AA-6 ..... MRNON 2021-1 AR1 - CDO .. .. 1.AFE ..|... ...97.0000 |... 1,000,000 U RN | I A | RPN | B SN 5.779 |...... 6.502 ...04/2772021 ... |....07/17/2034 ...
56577N-AC-8 ..... MRNON 2021-3 A - CDO ... .. 1.AFE ..|... ...94.7712 |... 6,633,985 |.... 6,634,887 O [ 14,418 |0 [0 e 5.629 |...... 7.792 ....11/16/2022 ...|....01/17/2034 ...
58003U-AC-2 ..... MF1 2020-FL4 AS - CMBS . 1AFE .. ...98.5514 |. .. 4,927,569 |. . 4,963,387 |.. .0 .6.550 |[......7.152 ....12/15/2022 .. 12/17/2035 ...
610331-AA-8 ..... MCAF 2021-1 A2 - ABS . 1FFE .. ...91.8144 |. .. 1,836,289 |. .2,000,000 .2,000,000 |.. .0 .2.815 |......2.826 ....02/18/2021 .. 04/22/2031
61034J-AC-4 ..... MCMML 13 A2 - CDO .. 1AFE .. ...88.4026 |. ..2,210,066 |. .2,500,000 .2,500,000 |.. .0 .3.270 |......3.283 ....02/09/2022 .. 02/24/2034
61034V-AC-7 ..... MCMML XI1 A1 - CDO . 1AFE . ...96.1115 |. .. 1,441,673 |. .1,500,000 .1,500,000 |.. .0 .6.253 |......6.275 ....08/17/2021 .. 09/15/2033
62848F-AC6 ..... MYERS 1 A2 - CDO . 1AFE .. ...95.8%68 |. ..958,968 |. .1,000,000 .989,729 |.. .0 ......5.643 |......6.017 ....12/20/2018 .. 10/20/2030 ...
62946A-AA-2 ..... NPRL 161 A1 - ABS .. |- 1.GFE L. ...95.5699 |... ..342,183 |.. ....342,194 O e (D o0 o0 e 4.164 |...... 4.164 ...04/25/2016 ...|....04/30/2046 ...
62946A-AB-0 ..... NPRL 161 A2 - ABS |- 2.AFE L ...94.8590 |... .1,000,000 |.. ....1,008,723 JLO R 7 <+ N N | I RPN | ) AN 5.438 |..... 21.836 ...07/20/2016 ...|....04/30/2046 ...
62946A-AC-8 ..... NPRL 2017-1 A1 - ABS .... |- 1.GFE L. ...93.8063 |... O [ 1,476 |0 o0 e 3.372 |...... 5.202 ....07/14/2022 ...|....10/21/2047 ...
62047A-AB-9 ..... NPRL 2019-2 A2 - ABS . | 1R FE L ...88.9360 |... O e 1,849 |0 [0 3.098 |...... 3.930 ....06/02/2022 ...|....11/19/2049 ...
62947A-AF-0 ..... NPRL 211 A1 - RMBS .... |- 1LFFE L ...86.9800 |... .. O o294 |0 0 e 2.230 |...... 2.247 ....08/23/2021 ...|....03/19/2051 ...
62955M-AA-4 ..... NZES 20FHT1 A - CMO/RMBS .. |- 2.CFE ... ...92.6709 |... ..611,258 |.. . LU R I NN | N RN | ) AN 4.212 |...... 4.213 ... 11/12/2020 ...|....11/25/2025 ...
62955M-AB-2 ...... NRZ FHT EXCESS LLC - ABS .. |- 2.CFE ..|... ...87.3385 |... 621,475 |.... . 711,570 |.. ....111,558 O 8 0 [0 e 3.104 |...... 3.105 ...07/20/2021 ...|....07/25/2026 ...
6295501-AA-2 ..... NZES 21FNT2 A - ABS .. 2.CFE ..|... ...88.6197 |... 908,612 |.... .... 1,025,289 O o 0 [0 e 3.228 |...... 3.228 ....06/18/2021 ...|....05/25/2026 ...
62960N-AA-5 ..... NXTC 201 A - CDO . 1AFE . ...98.2121 1,964,242 |. .2,000,000 |.. .0 ......6.093 |.. ....12/04/2020 .. 01/20/2031 ...
643821-AA-9 ..... USRE 211 A1 - ABS ..... ... 1.DFE ..|... ...84.6046 |.......ccoennns 846,046 |.... .1,000,000 |. ....982,223 O 302 0 0 1.910 ...10/25/2021 ... |....10/20/2061 ...
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64830Y-AC-1 ..... NZES 21FNT1 A = CMO/RMBS .....oevveniivinniinnniriinnnns foee vee | s 4 s .. 2.CFE .. ...88.8040 |.......coeeeeenn 571,820 [onniiiinnnnnns 643,912 |..oeenniiiinnnd 643,907 [.oiiiiiinnnnnnnd (U S [ N | Y AR | B RN 2.981 |...... 2.981 ....08/12/2021 ...|....03/25/2026 ...
67108L-BE-2 ..... OZLM VI 28BS - CDO 4 e [ 1.CFE L ...91.4545 |... .1,000,000 |.. ....1,000, 139 O e 140 |0 o0 e 4.490 |...... 4.517 ....04/11/2018 ...|....04/17/2031 ...
67181D-AA-9 ..... OAKIG 2020-1 A1 - CMBS ... i L .. 1.AFE ..|... ...88.8325 |... .1,445,503 |.. ... 1,445 471 O o 1 0 [0 e 1.850 |...... 1.851 ....11/06/2020 ...|....11/21/2050 ...
67181D-AB-7 ..... OAKIG 2020-1 A2 - CMBS . N .. 1.AFE ..|... ...85.4081 |... . 1,445,503 |.. .... 1,445,073 O e 83 |0 0 e 2.210 |...... 2.212 ....11/06/2020 ...|....11/21/2050 ...
67190A-AA-4 ..... OAKIG 2021-1 A1 - ABS ... i L .. 1.AFE ..|... ...87.3954 |... O i o0 [0 1.480 |...... 1.481 ....01/20/2021 ...|....01/20/2051 ...
67190A-AB-2 ..... OAKIG 2021-1 A2 - ABS ... N .. 1.AFE ..|... ...82.9720 |... 788,159 |.... ....949,788 O 8 0 [0 e 1.930 |...... 1.931 ...01/20/2021 ...|....01/20/2051 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO .... i L .. 1.AFE ..|... ...97.1257 |... 956,688 |.... ....985,000 O o0 o0 [0 e 5.329 |...... 6.042 ....08/02/2021 ...|....07/16/2029 ...
682337-AA-8 ..... OELF Il A1 - CDO .. 2. .. 1.AFE ..|... ...97.2024 |... .. 1,944,049 |.... ....2,000,000 O o0 0 o0 e 4.250 |...... 4.212 ....05/24/2019 ...|....07/19/2037 ...
691204-AA-9 ..... OR Il AL - CDO . 1AFE .. ...97.6899 |. ..488,449 |. .490,379 |.. .0 .6.043 |......7.029 ....03/13/2020 .. 04/20/2032
691204-AG-6 ..... OR Il ATF - CDO . 1AFE . ...90.7884 |. ..1,815,767 |. .2,000,000 |.. .0 .2.750 |......2.759 ....03/06/2020 .. 04/20/2032
69120L-AA-1 ..... ORTF 201 A - CDO . 1FFE .. ...98.2915 |. ..2,948,746 |. .3,000,000 .2,992,578 |.. .0 ... 7.029 |......3.304 ... 11/24/2020 .. 01/15/2031 ...
69120W-AA-7 ..... OR VI A - CDO .. 1.AFE ..|... ...96.9505 |... ..305,000 |.. 294,041 O i n 97 el o0 6.196 |...... 7.824 ....12/21/2022 ...|....06/21/2032 ...
69546M-AA-5 ..... PAID 221 A - ABS . .. 1.G FE ..|... ...96.0189 |... .1,410,823 |.. ....1,410,823 O 0 o0 [0 e 2.030 |...... 2.039 ....01/26/2022 ...|....10/15/2029 ...
69547M-AA-4 ..... PAID 223 A - ABS . .. 1.G FE ..|... ...98.8020 |... O 0 0 o0 6.060 |...... 6.137 ....08/03/2022 ...|....03/15/2030 ...
70163Q-AE-8 ..... PARLI 2R AR - CDO .. .. 1.AFE ..|... ...98.9453 |... O 0 o0 [0 5.493 |...... 5.731 ....11/15/2021 ...|....10/20/2031 ...
70806U-AA-O ..... PNTPK 2 A1 - CDO ... [V 4 |- TAFE L ...98.4012 |... .. JLO I N | [ APt | B APPSR | B AU 5.979 |...... 6.009 ....12/24/2020 ...|....01/15/2032 ...
72353P-AA-4 ... PIONEER AIRCRAFT FINANCE LTD = ABS ......cevvvunvrenns foun one [CR—. 2 |- 2.CFE ... ...79.4642 |... ..387,703 |.. . O i o0 [0 3.967 |...... 4.000 ....06/23/2019 ...|....06/15/2044 ...
74331C-AB-4 ..... PROG 2020-SFR1 B - RWBS |- TAFE L ...91.2807 |... 912,808 |.... .1,000,000 |.. ....999,636 O e (142) |0 o0 e 2.030 |...... 2.026 ...03/04/2020 ...|....04/17/2037 ...
74331U-AA-6 ..... PROG 22SFR3 A - RMBS .. 1.AFE ..|... ...90.7754 |... 1,361,631 |[.... s ... 1,442,421 JLUJ SRR 1Y I AR | N RPN | ) FN 3.200 |...... 4177 ....04/05/2022 ...|....04/19/2039 ...
743320-AA-1 ... PROG 2019-SFR3 A - RMBS 1AFE . ...94.6517 |. 1,874,223 |. 1,980, 126 1,976,082 |.. .0 2.271 |...... 2.458 ....08/07/2019 .. 09/17/2036
T43320-AC-7 . PROG 2019-SFR3 B - RMBS 1AFE .. ...94.8178 |. ..948,178 |. .997,704 |.. .0 .2.571 |......2.784 ....08/07/2019 .. 09/17/2036
T6042E-AA-T ... REPS 2020-A A - ABS .. .1.CFE .. ...94.4303 |. ..944,303 |. 999,843 |.. .0 .2.470 |......2.498 ....10/06/2020 .. 11/20/2030
T7587A-AU-0 ..... RMRK WM-R B2R - CDO .1.CFE .. ...84.6529 |. .. 1,481,426 |. .1,750,000 .1,750,000 |.. .0 .2.540 |......2.548 ....09/17/2020 .. 04/21/2031 ...
T7588E-AA-5 ..... RCF I A -CDO ....... 1AFE . ...92.5171 .1,000,000 .1,000,000 |.. .0 ......3.572 |......3.5M1 ...01/30/2020 .. 04/28/2038 ...
78403D-AN-0 ..... SBATOW 2019-1 1C - RMBS ... | 1R FE L ...94.1731 |... .1,500,000 |.. 1,500,000 O o0 o0 [0 e 2.8%6 |...... 2.853 ....09/10/2019 ...|....01/17/2050 ...
78433D-AA-2 ..... SEB4P 211 A2 - ABS .... |- 2.CFE ..|... ...84.4638 |... ..997,500 |.. O o0 0 o0 e 4.969 |...... 4.944 ....11/22/2021 ... |....01/30/2052 ...
78433X-AA-8 ..... SALTT 211 AA - ABS .... |- 1.CFE ... ...88.95% |... . 1,264,504 |.. O 3 0 [0 e 2.301 |...... 2.340 ....10/18/2021 ...|....02/28/2033 ...
78449P-AB-5 ... S\B 2018-A A2A - ABS ... |- TAFE L ...95.3249 |... 1,527,255 |.. O e 55 0 o0 e 3.500 |...... 3.528 ....03/14/2018 ...|....02/15/2036 ...
T8472J-AE-3 ..... SPART 20T2 AT2 - RUBS ... | TAFE L ...85.6028 |... O o o0 [0 1.830 |...... 1.831 ....10/23/2020 ...|....11/15/2055 ...
803169-A0-4 ..... SRANC 3R AFR - CDO .... .. 1.AFE ..|... ...96.6926 |... . 1,783,456 O e B o0 o0 e 4.088 |...... 4.104 ...04/30/2018 ...|....06/24/2030 ...
80349B-BD-8 ..... SARAT US 2R3 - CDO . 1AFE .. ...96.7645 |. .2,000,000 1,977,847 |.. .0 .5.893 |......6.277 ....12/15/2022 .. 04/20/2033 ...
81742L-AA-4 ... SEQI 1 A -CDO ... 1AFE . ...99.1063 |. . 1,040,365 .1,040,365 |.. .0 .5.479 |......5.798 ....02/22/2021 .. 04/15/2031
81761T-AE-5 ..... SERV 211 A21 - RMBS .2.CFE .. ...80.0960 |. .1,975,000 .1,975,000 |.. .0 .2.865 |......3.019 ....07/26/2021 .. 07/30/2061 ...
817743-AA-5 ..... SPRO 2019-1 A2 - ABS . .2.CFE .. ...88.5461 . 970,000 979,782 |.. .0 .3.882 |......3.608 ....01/22/2020 .. 10/25/2049 ...
817743-AE-7 ..... SPRO 2021-1 A2 - RWBS .2.CFE .. ...78.1712 |. . 1,477,500 . 1,477,500 |.. .0 2,394 .....2.391 ....03/03/2021 .. 04/25/2051 ...
83404R-AB-4 ..... SOFI 2018-B A2F - ABS ... .. 1.AFE ..|... ...96.8619 |... ..620,266 |.. 620,020 JLO I Y- 1 I AP | B ISP | B FOU 3.340 |...... 3.388 ...03/13/2018 ...|....08/25/2047 ...
83546D-AL-2 ..... SONIC 2020-1 A21 - RMBS ... .. 1.CFE ..|... ...89.6000 |... ..732,500 |.. 744,558 O e (38 |0 [0 e 3.3% |...... 3.303 ....02/03/2020 ...|....01/20/2050 ...
83546D-AN-0 ..... SONIC CAPITAL LLC - ABS ... .. 1.CFE ..|... ...85.8000 |... . 1,953,333 |.. ....2,057,327 0 [ (15,048) |0 o0 e 2.745 |...... 1.369 ....06/15/2020 ...|....01/20/2050 ...
83546D-AN-8 ... SONIC 2021-1 A21 - RMBS ... |- 2.BFE ... ...81.4764 |... ..987,500 |.. O o0 o0 [0 e 2.190 |...... 2.200 ....07/29/2021 ...|....08/21/2051 ...
85208N-AD-2 ..... SPRNTS 1A1 - RWBS |- 2.AFE ... ...98.8244 |... .1,687,500 |.. JLO N N | [ AR | B ISP | B FOT 4.738 |...... 4.765 ....03/14/2018 ...|....09/20/2029 ...
85572R-AA-T ..... STARR 2018-1 A - ABS .... |- 2.AFE L ...81.0392 |... . O e 1,212 |0 [0 4.089 |...... 4.343 ....06/15/2018 ...|....05/15/2043 ...
86212V-AA-2 ..... STR 2016-1 A1 - ABS .. 1.EFE ..|... ...92.6147 |... ... 879,111 O i 52 o0 [0 e 3.960 |...... 3.999 ...10/12/2016 ...|....10/22/2046 ...
86271P-AA-3 ..... STRTA |1 A1 -CDO .. .. 1.AFE ..|... . ...98.5700 |... .... 1,500,000 O o0 o0 [0 e 5.833 |..... 5.910 ....09/20/2021 ...}|....10/20/2033 ...
87240P-AJ-0 ..... TCP 1R AR - CDO .. 1AFE . 1,000,000 |...95.6908 |. .1,000,000 |.. .0 ......4.484 |......6.278 ....08/26/2021 .. 08/20/2033 ...
872440-Ad-5 ... CHUML 1 AR = CDO ..iiiveveeniiiiiiniiiiiiniiiineeiaanans 1.AFE ..|.. .. 1,000,330 )...98.9072 |... .1,000,000 |. .... 1,000,243 O i (82) |0 o0 5.773 |...... 5.837 ...12/14/2021 ...|....10/21/2030 ...
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87267C-AA-6 ..... TRP 211 A = MBS ivieiiiiiiiiineeeceen e o e | s 4 s LA FFE e 3,558,577 |...84.5102 |.............. 3,299,502 [...eeeevnnnnn 3,904,265 |....oeeeennnnn 3,568,410 [....covvunnnnnnns 0 foeeeennn 9,828 |oeiiiiiiinnnnnl0 [0 10022.070 | 4.361 [MON ... oevinnnininenns 3,143 | 47,143 |....11/03/2022 ...|....06/19/2051 ...
87267J-AA-1 ... TFINS 2018-2 A1 - CDO ... |- 1.BFE ... ...93.7553 |.oeeiiiiinnns 2,809,950 |.... 2,997,112 |.. ....2,902,970 O e 417 o0 0 1160530 | 7.080 | MJSD ....12/15/2022 ...|....09/30/2039 ...
87342R-AC-8 ..... BELL 2016-1 A23 - RMBS . |- 2.BFE ... ...95.8004 |.........ennnt 1,366,564 |.... .... 1,406,597 O 3734 0 [0 00040970 | 5.601 | FMAN ...06/16/2022 ...|....05/25/2046 ...
87342R-AG-9 ..... BELL 2021-1 A21 - RMBS ... |--2.BFE ... ...84.4666 |.............. 1,672,439 |.... .... 1,632,303 O 9,940 [0 0 el 10946 | 7.012 | FMAN ....11/03/2022 ...|....08/25/2051 ...
8734R-AH-T ..... BELL 2021-1 A22 - RMBS .... e |- 2.BFE ... ...80.2132 |...ooeeiinnnns 1,588,221 |.... . 1,751,771 O i 20,276 o0 foeeiiiil0 002,294 | 4.542 | FMAN ....04/22/2022 ...|....08/25/2051 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. [V 4 |- 1LFFE L .. 81.8006 |... 881,005 O 999 0 [0l 10940 | 2.223 | MON ..... . ...10/27/2021 ...|....08/20/2046 ...
88603U-AA-7 ..... THRST 2021 A - ABS .... [CR—. 4 | 1R FE L ...75.5586 |... .... 2,840,021 O i o0 [0 il 40163 | 4.163 [MON ..... .. 118,232 |....06/17/2021 ... |....06/15/2040 ...
886061-AA-0 ..... TBOLT 2017 A - ABS . [V 4 .. 2.BFE ..|... ...86.0333 |... ....501,894 O e (85) [0 o0 4212 | 4.221 . 22,152 |....04/25/2017 ...|....05/17/2032 ...
89412K-AA-8 ..... TRAP XI A1 -CDO ... 1AFE .. ...90.4349 |. ..712,510 | .821,639 |.. .0 .1.542 . 10,265 |....02/12/2019 .. 10/10/2041
89656C-AA-1 ..... TRL 2010-1 NTS - RMBS 1FFE .. ...95.0313 |. .. 1,050,407 |. 1,146,613 |.. .0 L4.244 . 59,740 |....01/17/2019 .. 10/16/2040
89656G-AA-2 ..... TRL 211 A - RMBS ... 1FFE .. ...82.4375 |. .1,886,553 |.. .0 ... 2.272 . 42,639 |....06/22/2021 .. 07/19/2061 ...
89656R-AA-8 ..... TRL 221 A - RMBS ... .. 1.F FE ..|... ...92.5467 |... ....1,970,391 O e 17 o0 e l0 el 40550 | 4.550 [MON ..... . 57,621 |....04/20/2022 ...|....05/19/2052 ...
89656Y-AB-1 ..... TRL 202 A2 - ABS .. 1.F FE ..|... ...84.5031 |... ....839, 141 O e 5,704 L0 [0 000.2.560 |- 6.491 ....10/14/2022 ...|....11/19/2050 ...
89657A-AC-0 ..... TRL 2020-1 A - RMBS .. .. 1.F FE ..|... ...87.1913 |... ....936,602 O e 3 0 [0 el 10960 |- 1.974 ....10/14/2020 ...|....10/17/2050 ...
89657B-AB-0 ..... TRL 2019-2 A1 - RMBS .... .. 1.F FE ..|... ...92.9348 |... ....1,107,999 O e 110 0 [0 000022.390 | 2.410 ....10/08/2019 ...|....10/18/2049 ...
89683L-AA-8 ..... TRP 212 A - CMO/RMBS .... |- 1LFFE L ...85.2933 |... .... 1,859,997 O e 19 0 [0 2,150 | 2.152 ....06/25/2021 ...|....06/20/2051 ...
89820X-AA-6 ..... TFINS 2020-2 A1 - CDO ... |- 1.CFE ... ...89.8770 |... ....2,201,317 O 0 0 000022232000 |- 5.114 ....11/24/2020 ...|....07/15/2041 ...
89821J-AA-6 ..... TFINS 2019-1 A1 - CDO ... |- 1.CFE ... ...98.1000 |...ccvvvnnnnns 3,222,742 |.... ....3,193,616 O 890 [0 0 el 82510 |l 7.297 ...12/15/2022 ... |....02/02/2039 ...
89822P-AA-1 ..... TFINS 201 A1 - CDO .... .. 1.CFE ..|... ...91.1283 |t 1,562,123 |.... ... 1,714,202 O 0 0 000000072079 | 5.79% ....07/15/2020 ...|....04/16/2040 ...
903521i-AD-6 . STEAM 2021-1 A - ABS . 1FFE .. ...84.3200 |. ..2,309,463 |. .2,674,651 |.. .0 .2.820 ....02/25/2022 .. 02/28/2051
91823A-AU-5 . VBTEL 2022-1 C21 - RMBS 1FFE .. ...86.6042 |. .. 1,732,084 |. .2,000,000 .2,000,000 |.. .0 .3.177 ....02/18/2022 .. 02/15/2052
92257C-AA-8 . VCC 2019-1 A - CMBS .. 1AFE . ...93.2867 |. ..314,317 |. ..336,937 .336,937 |.. .0 .3.663 ....03/11/2019 .. 03/25/2049
92258X-AA-1 ..... VCC 221 A - ABS .. 1AFE .. ...92.2035 |. . 1,711,012 | . 1,855,691 .1,845,638 |.. .0 .3.636 ....02/14/2022 .. 02/25/2052 ...
92259K-AA-8 . VCC 224 A - CMBS . 1AFE . ...96.98%5 |. ..940,984 |. ..970,192 .969,961 |.. .0 ......5.606 ...08/05/2022 .. 08/25/2052 ...
92259L-AB-4 ... VCC 2020-1 AFX - CMBS .. 1.AFE ..|... ...88.1133 |... . 769,008 |.. ....768,743 JLUJ R £ 1<) AR N RPN | I A~ -} [ ) AN 2.538 ....02/10/2020 ...}|....02/25/2050 ...
92259T-AA-9 ... VCC 211 A1 - ABS ... .. 1.AFE ..|... ...88.5773 |... 1,147,207 |.. .... 1,147,065 O e (26) o0 o0 el 10400 |- 1.397 ....05/10/2021 ...|....05/25/2051 ...
92250U-AA-6 ... VCC 222 A - ABS | TAFE L ...94.0210 |... .2,843,107 |.. ... 2,842,577 JLU I R 170 PR N RPN | I R 3 (1 I AN 4.671 ....04/05/2022 ...|....04/25/2052 ...
94354K-AA-8 ..... WAAV 2019-1 A - ABS |- 2.AFE L. ... 75.7249 |... . 607,873 |.. ... 607,862 O 8 0 000080597 | 3.625 ....09/30/2019 ...|....09/15/2044 ...
94945P-AA-3 ... WLKRG 2017-A A - RMBS ... | 1R FE L ...99.3724 |... ....404,658 O v 185 0 [0 000.2.820 | 2.854 ...07/20/2017 ...|....06/15/2033 ...
95058X-AE-8 ..... WEN 2018-1 A22 - RMBS ... .. 2.BFE ..|... ...90.0193 |... ....856,622 O 3,255 [0 [0 0000030884 | 6.210 ....10/06/2022 ...|....03/16/2048 ...
95058X-AG-3 ..... WEN 2019-1 A21 - RMBS .2.BFE .. ...91.9600 |. 910,000 |.. .0 .3.801 ....06/13/2019 .. 06/15/2049 ...
95058X-AK-4 ..... WEN 211 A2 - RMBS .. .2.BFE .. ...80.6809 |. 1,515,915 01,279,592 |.. .0 .5.472 ....06/16/2022 .. 06/15/2051
96034J-AA-4 . WESTR 221 A - RMBS . 1AFE .. ...94.2467 |. ..750,456 .748,892 |.. .0 .1.986 ...01/14/2022 .. 08/20/2036
96034J-AB-2 . WESTR 221 B - RMBS . 1FFE .. ...94.0677 |. ..375,228 .373,962 |.. .0 .2.641 ....01/14/2022 .. 08/20/2036
96034L-AA-9 ..... WESTR 2020-1 A - RMBS 1AFE .. ...97.4100 |. ..505,438 .505,309 |.. .0 ......2.766 ....07/08/2020 .. 03/20/2034 ...
97064F-AA-3 ..... WESTF 2020-A A - ABS .... |- 1LFFE L .. 77.0881 |... . .1,688,523 |.. ....1,688,523 O e 0 [0 000003228 | 3.228 ...02/18/2020 ...|....03/15/2045 ...
97064G-AA-1 ... WESTF 2021-A A - ABS . | 1R FE L ...73.5872 |... 1,388,166 |.... .1,886,423 |.. .... 1,886,329 O i3 0 [0 0000030104 | 3.104 ....06/07/2021 ...|....05/15/2046 ...
974153-AB-4 ..... WSTOP 201 A2 - RMBS ... |--2.BFE ... ...84.4550 |... 1,672,209 |.... .1,980,000 |.. ....1,888,734 O e 8971 0 [0 2,841 | 3.895 ....06/02/2022 ...|....12/05/2050 ...
979888-AS-3 ..... WDNMNT 2018-4 A2R - CDO .. .. 1.AFE ..|... ...92.0000 |... ....2,500,000 O 0 0 [0 00005913 | 6.066 ....02/18/2022 ...|....04/20/2034 ...
97988P-BA-3 ..... WDMNT 171RR A1R - CDO ... .. 1.AFE ..|... ...95.3340 |... ... 2,438,417 O e 720 [0 o0 5714 6.638 ...12/15/2022 ...|....10/18/2033 ...
979880-A0-7 ..... WDMNT 172R BR - CDO ... |- 1.CFE ... ...94.4435 |... O 429 L0 0000006393 |l 7.807 ....12/15/2022 ...|....04/20/2033 ...
97988I-AA-9 ..... WDMNT 207 A1A - CDO .. |- TAFE L ...99.0965 |... ....3,000,000 O 0 0 feel0 100050979 | 6.315 ...11/20/2020 ...|....01/15/2032 ...
98875N-AJ-4 ..... ZAIS9 9 B2 - CDO ......... .. 1.CFE ..|... .. 1,000,000 |...89.1934 |... .... 1,000,038 JLUJ RN € PR N RPN | I AR .11 I AN 3.554 ....06/19/2018 ...|....07/21/2031 ...
98877G-AQ-1 ..... 2CCP 2019-1 A1R - CDO 1AFE . 3,000,000 |...98.5025 |. A .3,000,000 |.. .0 ......6.301 ....09/17/2021 .. 07/16/2031 ...
98878C-AA-4 ..... ZCCP 181 A1 - CDO ..... L 1AFE ... 1,979,602 |...98.1409 |.............. 1,942,799 |.... 1,979,602 |. .... 1,979,602 O i o0 0 ).00.5.849 .l 6.042 ...11/29/2018 ...|....01/16/2031 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year

8L'0L3

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
98878C-AC-0 ..... Z0CP 181 A2 = CDO ..evvvvvvviiiieiciirie e eeceniineeeees foee ven | s 4 s .. 1.AFE .. ...98.9053 |.....oouiiiinns 978,966 |......eerrnnnnnd 989,801 |.... 985,436 |...vvririiennnn0 fooniiinn3,820 il 000050639 Ll 2112 [JAJD s [ 11783 25,988 |....02/07/2019 ...|....01/16/2031 ...
98878F-AE-9 ..... ZCCP 2021-1 A2A = CDO ...eeeeeeieeieeeeeeeeeeeeeeeeens feen e [V 4 s .. 1.LAFE .. ...96.4066 |.............. 8,676,592 |...eeeeennnnn 9,000,000 |-eeveunnanenn 8,812,282 |oeeieeeeennn0 o362 |0 o0 L5879 6.516 | JAJO ... |oeeenneeeennn 110,234 [l 171,807 |....12/15/2022 ...|....07/15/2033 ...
98920M-AA-0 ..... ZAXBY 211 A2 = ABS ..evviiiiiiieeeiiviineeecneieee o een | s 4 s ..2.BFE .. ...80.4378 | 794,323 |.oooviiiis 987,500 |......cc0veeennn887,500 ocveeinniiiinnnnl0 foeniiiiiiiinl0 0 0000032238 3.288 [JAJD ... [oeeeieiinnn 5,418 | 31,975 |....06/27/2021 ...|....07/31/2051 ...
98955R-AG-4 ... OR 2R AFR - CDO T ..o 4 . L AFE e 2,000,000 |...85.6792 |..eeuunrnnnens 1,713,584 [....oooeennnn 2,000,000 |.eeveunnaannns 2,000,000 |.eeeeeneeeeennnn0 foeeiiiiiiiin 0 o0 0 ] 2.480 .. 2.488 [JAJO ... [eeeeeeieennn 9,782 | 49,600 [....03/10/2021 ...|....04/20/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 474,917,810 [ XXX 447,99, 920 483,464,604 475,695,469 (211,284) 536,225 132,965 0 XXX XXX XXX 3,084,497 11,208,795 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 877,495,293 | XXX 821,596,950 896,592, 143 877,594,906 (473,532) 991,808 149,324 0 XXX XXX XXX 6,151,270 21,579,741 XXX XXX
22080R-20-6 ..... |STRUCTURED PRODUCTS CORP CORTS TR FOR PE ............ | ...... | ....... | ............ 2.CFE . |ouaiiaeeennnns 121,205 |...28.3500 [....ccvvunneens 141,750 [oeeiiieinnnnnns 125,000 fooeevennenniaens 121,205 [oooenniiees (U [ (U 0 |...... 8.000 |...... 8.251 [AO .oeven foeeermnniieieeeiinnans [ 10,000 |....12/31/2010 ...|....04/06/2028 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 121,205 | XXX 141,750 125,000 121,205 0 0 0 0 [ XXX XXX XXX 0 10,000 XXX XXX
1309999999. Total - Hybrid Securities 121,205 | XXX 141,750 125,000 121,205 0 0 0 0 XXX XXX XXX 0 10,000 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 XXX XXX
000000-00-0 ..... SPEEDSTAR HOLDING LLC - DELAYED DRAN TER ......ccevwufors von]vunnnns 5 e e e feeeeee 0 0.0000 241,349 |.... ....08/08/2021 ...|....01/22/2027 ...
247360-8S-2 ... SKYMILES IP LTD. (DELTA AIR LINES, INC.) .. . . 101.8000 |.. ..1,000,000 21,833 |....06/17/2022 ...|....10/20/2027 ...
35180Y-AB-9 ..... FRANCHISE GROUP, INC. - INITIAL TERM LOA JU PO (P 5 s 4AFE | 2,373,338 [...96.0000 [......ceennnn 2,301,419 |.oceeeninnnnns 2,397,312 |.... . 122,931 |....02/24/2021 ...|....03/10/2026 ...
84771#-AB-3 ..... SPEEDSTAR HOLDING LLC - INITIAL TERM LOA ....coovviifone ven]unnnnns 5 s LABPL e 1,689,991 ]...99.0000 |.............. 1,689,991 [......oceeen 1,707,062 |.............. 1,689,991 |.......... (2,905) |.eeevnnnnns 3470 fooeiiiiiinnnnnns [ 0 J....11.735 |..... 12128 [JAJD oo [oevviiiinnnnnns 17,849 [..ooiviennnnns 139,944 ....08/09/2021 ... |....01/22/2027 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 5,069,580 | XXX 5,009,411 5,345,723 4,997,108 (83,022) 7,973 0 0] XXX XXX XXX 80,916 285,466 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 5,069,580 | XXX 5,009,411 5,345,723 4,997,108 (883,022) 7,973 0 0 XXX XXX XXX 80,916 285,466 XXX XXX
2419999999. Total - Issuer Obligations 277,114,720 [ XXX 263,315,114 281,261,260 276,127,134 (237,286) 26,777 0 0 XXX XXX XXX 2,952,937 7,092,062 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 163,640,260 [ XXX 146,249,430 164,768, 189 162,550,560 (24,962) (723,385) 16,359 0 XXX XXX XXX 427,844 5,513,545 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 10,269,141 | XXX 9,799,986 10,284,025 10,278,276 0 3,506 0 0] XXX XXX XXX 27,569 310,653 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 531,457,542 | XXX 500,324,899 537,478,537 531,041,356 (211,284) 4,272 132,965 0 XXX XXX XXX 3,648,729 13,469,039 XXX XXX
2459999999. Total - SVO Identified Funds o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 5,069,580 | XXX 5,009,411 5,345,723 4,997,108 (883,022) 7,973 0 0 XXX XXX XXX 80,916 285,466 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 087,551,243 | XXX 924,698,839 999, 137,734 984,994,433 (556,554) (680,857) 149,324 0 XXX XXX XXX 7,137,996 26,670,765 XXX XXX

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

Number
1A 1ALS 484,479,047 1B ..$............ 39,329,389 1C..$... DS 23,416,804 1E..$............. 20,709,826 1F ..$............. 82,001,320 1G..$............ 30,570,967
1B  2A..§$.. 49,627,313 2B ..$ .. . 77,891,310 2C..$
1C 3A..8 .. .3,096,197 3B..$.. ...5,218,692 3C..$ . 1,886,066
1D 4A.8 .. .2,301,419 4B ..$.. 1,689,991 4C..$ .369,188
1E 5A..$ .. 0 BB 805,566 5C..$ ...
1F 6..... $
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Showing All PREFERRED STOCKS Owned December 31 of Current Year
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fication Description Code |eign Shares Value Actual Cost but Unpaid Unpaid (Decrease) | Accretion (15+16-17)| Value Symbol | Acquired
025816-CH-0 ... [AMERICAN EXPRESS CO ...ooovvvveeeeeeeeeeeieees v [ | 2,000,000.000 |.... .... 1,642,500 .2,000,000 ... (360,000)f... 0. 0. .. (360,000)... ....0[.. 2.C FE ..|..07/27/2021 ..
06055H-AB-9 ... [BANK OF AMERICA CORP ... [ RO 4,000,000.000 |.... .... 3,892,000 .4,000,000 ... (108,000)f... 0. 0. ....0|.. 2.C FE ..|.. 04/19/2022 ..
064058-AH-3 ... [BANK OF NEW YORK MELLON CORP ............... .| orniis 1,000,000.000 |.... .1,000,000 ... 0. 0. ....0[.. 2.A FE ..|.. 05/12/2020 ..
313148-87-6 .. [FEDERAL AGRICULTURAL MORTGAGE CORP ....... [......cccof.oeeeis ....40,000.000 |.... .1,000,000 ... 0. 0. ....0[.. 1.D FE ..|..06/17/2014 ..
313400-64-0 ... |FEDERAL HOME LOAN MORTGAGE CORP ........co. [veveeeeerns|vernnns|oee ...5,000.000 |.... ...1,500... 0. O ....0[...6. FE .. [.. 12/31/2010 ..
313400-67-3 ... [FEDERAL HOME LOAN MORTGAGE CORP .........c. |eeeeeeeeees]oemenen fonn ... 4,575]... 0. 0. ....0[...6. FE .. [.. 12/31/2010 ..
313400-69-9 ... |FEDERAL HOME LOAN MORTGAGE CORP ... ...1,500... 0. O ....0[...6. FE .. [.. 12/31/2010 ..
313400-73-1 ... |FEDERAL HOME LOAN MORTGAGE CORP ... ...2,200]... 0. 0. ....0[...6. FE .. [.. 12/31/2010 ..
369604-B0-5 ... | GENERAL ELECTRIC CO .. ....650,440 |... .. O ....0[.. 3.A FE ..|..01/20/2016 ..
404280-CQ-0 ... [HSBC HOLDINGS PLC .. .1,000,000 0 0 .0[.. 2.C FE ..|.. 03/02/2021 ..
48128B-AH-4 ... [ JPMORGAN CHASE & CO .. .1,000,000 0 0 .0[.. 2.B FE ..|..02/19/2020 ..
524E8C-63-9 ... |LEHVAN BROS HLDG ESCROW COM .23 0 0 .0/....6. * ... [.. 12/31/2010 ..
524ESC-70-4 ... [LEHVMAN BROS HLDG C 5.94 0. O ...0[....6. % ...[..12/31/2010 ..
524E8C-72-0 ... |LEHVAN BROTHERS HOLDINGS . 0. 0. ...0[....6. * ... [..12/31/2010 ..
59156R-BT-4 ... [METLIFE INC ,910,000 .2,000,000 ... 0. O ....0[.. 2.B FE ..|..03/20/2018 ..
693475-BC-8 ... [PNC FINANCIAL SERVICES GROUP INC .......... 792,500 .1,000,000 ... 0. 0. ....0[.. 2.B FE ..|..09/08/2021 ..
693475-BD-6 ... [PNC FINANCIAL SERVICES GROUP INC .......... ,890,000 .2,000,000 ... O ....0|.. 2.B FE ..|.. 04/21/2022 ..
743315-AU-7 ... [PROGRESSIVE CORP ....957,500 .1,000,000 ... 0. ....0[.. 2.A FE ..|.. 03/09/2018 ..
898320-AF-6 ... [ TRUIST FINANCIAL CORP ........eevmemmmmnnnnnnn [ evveenennns [ e | 1,000,000.000 |.... ....918,750 .1,000,000 ... . . O ....0|.. 2.B FE ..|..06/16/2020 ..
902973-BC-9 ... [US BANCORP ......ceevvvveenneriiinnnnniinrinnnns | enneeeeeees [ oo 1,000,000.000 |.... ....817,500 .1,000,000 ... (186,000)f... 0. ....0[.. 2.A FE ..|.. 10/19/2021 ..
949746-55-6 ... |WELLS FARGO & CO ..40,000.000 |. .914,800 |.. .1,000,000 . (161,600) 0 .0[.. 2.B FE ..|..07/15/2013 ..
949746-TD-3 ... [WELLS FARGO & CO ... M [T OO 1,000,000.000 |.... ...873,750 .1,000,000... (146,250))... .01 ...0].. 2.B FE ..|..01/19/2021 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) P

Preferred 19,097,646 20,660, 266 129,137 0 (2,275,112), (316) 0 (2,275,428 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 19,097,646 20,660,266 129,137 0 (2,275,112) (316) 0 (2,275,428 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 0 0 0 0 0 0 0 0f XXX XXX
4509999999 - Total Preferred Stocks 19,097,646 20,660, 266 129,137 0 (2,275,112), (316) 0 (2,275,428 0] XXX XXX

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

Number
1A 1A LS 0 1B.. 1C..
1B 2A ... .2,737,630 2B.. 2C ..
1C 3A ... ....638,365 3B.. 3C..
1D ....0 4B.. 4C ..
1E 5B .. 5C ..
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03762U-10-5 ... [APOLLO COMM REAL EST FIN REIT ORD .... ....20,554.000 |.... ... 221,161 .... 201,635 |.. . .0 .... (49,330)f... ... (145,837) |... ...0].. 09/01/2016 ..
041356-20-5 ....[ARLINGTON ASSET INVESTMENT CL A REIT ....68,000.000 |.... .. 199,240 ... 129,531 |.. .0 ....(38,760)f... (40,780) |... ...0 .. 10/30/2015 ..
06738E-20-4 ... [BARCLAYS ADR REP 4 ORD .... .35,500.000 |.... 177,855 |.. .0 ...(90,525) |... ...0.. 03/18/2014 ..
10922N-10-3 ... | BRIGHTHOUSE FINANCIAL ORD .. 32,090 |.. .0 ...0|.. 08/07/2017 ..
163851-10-8 ... | CHEMOURS ORD . ....7,700 |.. .0 ...0]..07/01/2015 ..
172967-42-4 ....|CITIGROUP ORD .... . 235,196 . 254,690 |.. .0 . ...0 .. 01/14/2015 ..
20825C-10-4 ... | CONOCOPHILLIPS ORD . 826,000 . 281,890 |.. .0 .... 320,740 |... ...0].. 06/27/2011 ..
25401T-60-3 ... [DIGITALBRIDGE GROUP CL A ORD .. ...13,150 ....8,414 . .0 ... (26,901)]... ...0].. 01/1172017 ..
20273V-10-0 ... [ENERGY TRANSFER UNT . 355,930 |.. .0 ... 281,649 |... ...0.. 10/19/2018 ..
354613-10-1 ... [FRANKLIN RESOURCES ORD . .0 . (60,435) 0.. 09/10/2015 ..
37045V-10-0 ... [ GENERAL MOTORS ORD ... .0 0.. 08/12/2015 ..
38741L-10-7 ... [GRANITE POINT MORTGAGE TRUST ORD .17,721.000 |. .0 0. 11/02/2017 ..
389375-10-6 ... [GRAY TELEVISION ORD ....30,000.000 |.... .0 ...0|.. 09/05/2019 ..
628351-10-8 ... [MUTUAL RISK MANAGEMENT LTD. .. 140,000.000 |.... .0 ...0 .. 12/31/2010 ..
T17420-10-3 ... [PHENIXFIN ORD ....oovneeniiiiiiiiiiiiiiiiines [ evvnnnnnnns [evveeencfon 4,783.000 |.... . 148,512 .0 . (51,537)]... .... (250,401) |... ...0.. 10/19/2017 ..
75574U-10-1 ... |READY CAPITAL ORD ....50,857.000 |.... .... 566,547 .0 ... (228,348)|... .. (228,348) |... ...0 .. 03/22/2021 ..
780259-30-5 ....[SHELL ADR EACH REP 2 ORD .... ....14,500.000 |.... ... 825,775 . . .0 .... 315,370 |... ...0|.. 09/28/2015 ..
876030-10-7 ... [ TAPESTRY ORD .. ....15,000.000 |.... .... 571,200 ... 475,410 |.. .0 ...0|.. 05/04/2022 ..
87901J-10-5 ... [ TEGNA ORD ....20,000.000 |.... ... 423,800 ... 294,702 |.. .0 . ...0|.. 09/04/2019 ..
90187B-80-4 ... [ TWO HARBORS INVESTMENT ORD ....13,814.250 |.... ... 217,851 .... 210,529 |.. .0 .. ....(100,982) |... ...0|.. 08/02/2018 ..
934423-10-4 ... WARNER BROS. DISCOVERY SRS A ORD .30,000.000 |. . 284,400 |.. . 284,400 .0 . 265,551 . (265,551) 0. 04/28/2022 ..
D18190-89-8 ... [DEUTSCHE BANK N ORD .. -|C.. .12,646.000 |. . 145,682 |.. . 103,085 .0 ...0 ...(12,393) 0. 03/30/2017 ..
630401-10-6 ... [ENDO INTERNAT[ONAL ORD . o .]C...... .31,500.000 |.... ....2,230 ....3,046 |.. .0 . .. 126,734 .. .. (116,210) |... ...0].. 05/06/2016 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 6,690,228 XXX 6,690,228 4,596,330 40,443 0 (108,766)| 798,420 (907, 186) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 6,690,228 XXX 6,690,228 4,596,330 40,443 0 (108,766)) 798,420 (907, 186) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 XXX

63655#-10-2 ... [NATIONAL INTERSTATE INS CO OF HAWAII .. 500,000.000 |.... . 16,531,970 .. 16,531,970 ..6,641,936 |.. .0 . .0 .... 923,59 |... 0. 923,5% |... ...0].. 01/01/1999 ..
89684#-10-2 ... | TRIUMPHE CASUALTY CO ....75,000.000 |.... . 23,530,427 ...23,530,427 12,990,027 |.. .0 . .0 . 1,611,290 |... 0. ... 1,611,290 |... ...0].. 01/01/2006 ..
89391#-10-6 ... [ TRANSPROTECTION SVCS CO . ...2,292,367 |..... 7,641.222 ....2,292,367 .. .0 . .0 .... 569,465 |... 0. 559,465 |... ...0.. 07/30/2013 ..
92206@-10-7 ... [VANLINER INS CO. ........ I e 3,000.000 202,920,982 |..... 67,640.327 . 202,920,982 . 145,401,621 |.. .0 .. .0 . 16,899,343 ... .0, ..16,899,343 |... ...0].. 07/30/2013 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 245,275,746 XXX 245,275,746 165,033,584 0 0 19,993,694 0 19,993,694 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 245,275,746 XXX 245,275,746 165,033,584 0 0 19,993,694 0 19,993,694 0 XXX
5989999999 - Total Common Stocks 251,965,974 XXX 251,965,974 169,629,914 40,443 393,754 0 19,884,928 798,420 19,086,508 0 XXX
5999999999 - Total Preferred and Common Stocks 271,063,620 XXX 271,063,620 190,290, 180 169,580 1,273,391 0 17,609,816 798,420 16,811,080 0 XXX

Line
Number
1A 1A ...
1B 2A ...
1C 3A ...

cooo

1B..
2B ..
3B ..
4B ..
5B ..

cooo

1C ..
2C ..
3C..
4C ..
5C ..

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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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
912828-77-8 ......... UNITED STATES TREASLRY ... . |-...02/22/2022 ... | GOLDVAN .. ....295,031 |.. 300,000 ..
91282C-D0-1 ......... UNITED STATES TREASLRY ... . |--..01/13/2022 ... | GOLDVAN .. ....989,609 |.. .... 1,000,000 |..
912820-EC-1 ......... UNITED STATES TREASLRY ... ...03/11/2022 ... [WELLS FARGO SECURITIES LLC ... 996,719 |.. .... 1,000,000 |..
91282C-ET-4 ......... UNITED STATES TREASLRY ... .| JP Morgan ... 1,275,828 |.. .... 1,300,000 |..
912820-EW-7 ......... UNITED STATES TREASLRY ... . .| JP Morgan .. 1,256,543 |.. .... 1,250,000 |..
91282C-GA-3 ......... [UNITED STATES TREASWRY .... ...12/15/2022 ... [PERSHING DIV OF DLJ SEC LNDING ... 1,501,938 |.. .... 1,500,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 6,315,669 6,350,000
34074M-A6-8 ......... FLORIDA HSG FIN CORP REV ... ..eeeeeeee e eeeeeee e e e e ee s e e e e e e s e e e e e e s e e e e e e e e e e enna s e e e e e nnnn e e e eennnas ...05/18/2022 ... [MORGAN STANLEY €O ...eerrueeeeeeeneeeeeeens e e e e eeene s e e e eenne e e e e eenna s e e e eennnaneeeemnnnnaeeeennnnnneeeennnnnees |oennnnneeermnnnnsseeemnnnnnseeerens [ornasseeeennnnnneeeeennnns 528,595 |.eeeeeriieeeeeeieeees 500,000
60416S-HX-1 ......... MINNESOTA ST HSG FIN AGY ....ccvvvnnivvirnnnnns .| Corporate Action s s
708790-RC-9 . .| PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 02/17/2022 ... | WELLS FARGO SECURITIES LLC 2,073,320 2,000,000

92812U-R3-4 ......... [ VIRGINIA ST HSG DEV AUTH COMWLTH TG ... ...02/03/2022 ... | WELLS FARGO SECURITIES LLC .veusestssesissestsesstaessesasenesuensssensssenessenesnenessanensasesssensssensssenens |onsssensarensssensnsenessenennnnns foeresssnessansnsnnneas 1,000,000 |.. ... 1,000,000 |.
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,611,915 3,510,000
000823-AJ-3 ......... ABPCI |1 A1 - CDO 102 12/15/2022 .. [NALIXTS wvereeverieteneetesestesestesessesesseseseeseeeseneeseneeseseeseseesenessesessesessesensesensesenteseneaseneaseneane |oueesseensesenseseneesenesseeane |oreeesessenesneennens 1,912,501 [oovereiieie 2,000,000
00085U-AL-5 ......... ABPCI 4R A1R - CDO ... 12/02/2022 ... |PIPR 6,652,188 |.. ....7,000,000 |..
00090N-AC4 .........| ABPCI DIRECT LENDING FUND ABS I LLC 02/15/2022 .. | DEUTSCHE BANK SECURITIES, INC. .2,000,000 .2,000,000
00217L-AC-6 .........| AREIT 2019-CRE3 AS - CMBS 12/15/2022 ... | MORGAN STANLEY CO .. 985,383 .1,000,000
012653-AD-3 ......... | ALBEMARLE CORP ...... 05/10/2022 ... Bank of America Merrill Lynch . 999,080 . 1,000,000
014490-AA-4 ........ ALESC X A1 - CDO ... .+ |-..04/28/2022 ... | WELLS FARGO SECURITIES LLC 8,692,050 |.. ....9,711,788 |..
01748T-AC5 ........ ALLEGION US HOLDING COMPANY INC . . |-...08/07/2022 ... | P Morgan .. .999,980 |.. ... 1,000,000 |..
021490-AB-5 ........ CHALT 2007-J1 1A2 - CMO/RMBS |- 1270172022 ... | Direct

02772A-AAT ......... AVERICAN NATIONAL GROUP, INC. . . |-..06/06/2022 ... |BMO Capital Markets

03076C-AL0 ......... AVERIPRISE FINANCIAL INC veer |-...05/10/2022 ... |Bank of America Merrill Lynch .. ..

03464H-AA-3 ......... AOMT 225 A1 - RVBS ..|....07/29/2022 .. | DEUTSCHE BANK SECURITIES, INC. . 2,925,497 |.. ..
03464J-AA-O ......... AOMT 217 A1 - CMO/RMBS ... .+ |--..02/10/2022 ... | WELLS FARGO SECURITIES LLC 2,237,079 |.. . 2,290,769 |..
03770D-A*-4 APOLLO DEBT SOLUTIONS BOC ... ...12/21/2022 ... | AFG Private Placement . 2,000,000 |.. ....2,000,000 |..
037833-EN-6 .........|APPLE INC .oovovrrrennens 08/01/2022 ... | P Morgan ........ . 1,997,520 .2,000,000
03880V-AC-4 .........| ARCLO 2019-FL2 AS - CMBS . ....12/15/2022 ... | INTERCOMPANY . . 1,941,596 .2,000,000
03880H-AA-6 .........| ARCLO 2020-FL1 A - CNBS ... 12/15/2022 ... | Various .. ..2,234,347 .2,279,946
04685A-3C-3 ......... | ATHENE GLOBAL FUNDING .. 10/13/2022 ... | KEYBANK CAPITAL MARKETS INC .1,176,705 . 1,500,000
04685A-3D-1 ......... | ATHENE GLOBAL FUNDING 10/13/2022 ... | GOLDMAN . . 1,254,915 . 1,500,000
05072L-AA-3 . .| AUDAX 3 A - CDO ... ....01/05/2022 ... | Amherst Securities Group . 2,005,000 .2,000,000
055328-AC-2 ......... | BVNC 2018-1 A2 - CDO . ...11/07/2022 ... | Anherst Securities Group LLC 11,780,000 12,400,000
05553E-AA-7 ..o BFNS 221 A - CDO ....07/06/2022 ... |PIPR 1t 2,431,250 |.. ... 2,500,000 |..
059475-AG-8 .........|BOAA 2007-2 2A2 - CMO/RMBS .. . |--..07/0172022 ... |Direct ... .0 .. .307 |..
05949C-PP-5 ......... |BOANS 2005-L 4A1 - CMO/RMBS .|-...04701/2022 ... |Direct ... .9,208 |.. .9,208 |..
06406R-BI-8 BANK OF NEW YORK MELLON CORP .. . |-.. 1071872022 ... | CITIGROWP .. ....2,000,000 |.. ....2,000,000 |..
06759F-AC-0 . .| BABSN 2015-11 B1R - CDO ... ....06/02/2022 ... | EXCHANGE . 298,000 . 298,000
06750F-AE-6 BABSN 2015-11 C1R - CDO ... ....12/16/2022 ... | EXCHANGE ... (e 2,171,755 |.. 12t 2,250,000 |..
072917-AC-1 ... BXCMM 221 A2 - OO ... < |--.02/10/2022 ... | SG AMERICAS SECURITIES, LLC .. ... 2,500,000 |.. ... 2,500,000 |..
073096-AA7 ......... BAYPORT POLYMERS LLC . . |--..0471172022 ... | CITIGROLP ... 3,000,000 |.. ... 3,000,000 |..
07336F-AA-4 BVINV 22INV3 A1 - CHO/RIBS ...02/17/2022 ... |Bank of America Merrill Lynch .. ... 4,000,000 |..
07336L-AB-9 . .| BVINV 2021-INV2 A2 - CMO/RVBS . 02/10/2022 ... |BANC OF AMERICA/FIXED INCOME . 4,624,915

084664-CZ-2 .
092533-A#-5 .
09261H-AD-9 .
09261X-AG-7 . .
1094811-AA-1 .........

BRIGHTSPHERE INVESTMENT GROUP INC .. -|--..00/13/2022 ... | WELLS FARGO SECURITIES LLC ... ... 921,250 |.. .... 1,000,000 [..
114259-AV-6 ......... BROOKLYN UNION GAS CO ... .|----08/02/2022 ... | JP Morgan .... 1,000,000 [.. .... 1,000,000 [..
12530J-AA-0 ......... CFMT 22AB2 A - CMO/RMBS +|----02/14/2022 ... |NOMURA SECURITIES/FIXED INCONE .... .... 2,840,466 |.. ... 3,000,000 [..
12546Y-AA-9 ......... CHNGE 222 A1 - CMO/RMBS ...02/22/2022 ... [CANTOR FITZGERALD + CO. ...eeveieeeeiiiiiiie ettt et e e et e e e e bae e e e e e innnees [seeeeesisineeeeeeeiteeeeeeenaaees [oeeeeeeiiieeeeeeeaanes 2,499,979 |.. .... 2,500,000 [..
125491-AN-0 . .| Cl FINANCIAL CORP 10/19/2022 ... [Stifel, Nicolaus & Co., . 1,445,8% . 2,000,000

12663D-AC-8 .........

CSMC 22NQM5 A1 - CMO/RMBS .| CREDIT SUISSE SECURITIES (USA) ... ... 2,487,415 |.. ... 2,500,000 [..
138616-AK-3 ......... CANTOR FITZGERALD LP -|---.04/07/2022 ... | GOLDMAN 996,810 |.. .... 1,000,000 [..
14040H-CS-2 ......... CAPITAL ONE FINANCIAL CORP .. +|----05/05/2022 ... | MORGAN STANLEY CO ....2,000,000 [.. ....2,000,000 [..
150890-AN-6 ......... CELANESE US HOLDINGS LLC .. -|--..07/07/2022 ... |Bank of America Merrill Lynch ... 3,000,000 [.. ... 3,000,000 [..
150890-AR-5 ......... CELANESE US HOLDINGS LLC .. ...07/07/2022 ... [Bank of America Merrill Lynch .... 2,999,610 |.. .... 3,000,000 |..

.. | BERKSHIRE HATHAWAY FINANCE CORP ...
.. | BLACKROCK CAP INVT CORP A 5.820 12/09/20 .
.. | BLACKSTONE PRIVATE CREDIT FUND ..
.| BLACKSTONE SECURED LENDING FUND .

03/07/2022 ...
. | AFG Private Placement ....
.| GOLDMAN ..
.| OPPENHE IMER & CO.

...08/01/2022 ...

Bank of America Merrill Lynch

. 9,998,100
. 2,000,000
.310,020
.809, 190

10,000,000
. 2,000,000
.378,000
. 1,000,000
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15674P-AA-5 . .| CERB XXXI11 A - CDO ..... C ....12/15/2022 ... | WELLS FARGO SECURITIES LLC . 1,923,662 . 2,000,000
17030J-AA-4 . ..| CHNGE 2022-1 A1 - CMO/RMBS ...01/21/2022 ... [CANTOR FITZGERALD + CO. . ..2,499,982 . 2,500,000
171519-AA-9 ......... CHWML 1 A - CDO ....12/13/2022 ... |PIPR ....6,736,800 |.. .... 7,000,000 |..
172967-NU-1 ......... CITIGROUP INC ... .|--..05/17/2022 ... .... 1,500,000 |.. .... 1,500,000 |..
172967-PA-3 ......... CITIGROUP INC ... .|...11/09/2022 ... | CITIGROUP .... 1,000,000 |.. .... 1,000,000 |..
174610-BE-4 ......... CITIZENS FINANCIAL GROUP INC .. ...05/18/2022 ... |MORGAN STANLEY CO .... 1,000,000 |..
222070-AE-4 . .| COTY INC 06/15/2022 ... |Bank of America Merrill Lynch . 465,625 500,000

_-|csRT 18pst A - B . 3,200,623 |

22540N-AA-9 ........ ....12/15/2022 ... [CREDIT SUISSE SECURITIES (USA) ... .... 2,981,930 [..

233046-AF-8 ......... DNKN 2017-1 Al - RMBS ... -|--.-04/26/2022 ... |CREDIT SUISSE SECURITIES (USA) .... .... 1,156,890 [.. .... 1,176,000 |..
233046-AK-7 ......... DNKN 2019-1 A22 - RUBS .... +|----07/14/2022 ... |BARCLAYS CAPITAL INC FIXED INC .... .. ..
233046-AN-1 DNKN 211 A21 - RWBS ...05/10/2022 ... Bank of America Merrill Lynch .. ... 4,946,197 |.. ... 5,486,250 |..
233046-A0-4 . .. | DNKN 211 A22 - RUBS .. 05/13/2022 ... | JP Morgan .874,371 .997,500
244608-A0-8 ......... DPATH 181R AR - CDO .... ....06/06/2022 ... | GREENSLEDGE CAPITAL MARKETS LLC .. .... 1,500,000 [.. .... 1,500,000 [..
25461L-AA-0 ......... DIRECTV FINANCING LLC .|----06/13/2022 ... |CREDIT SUISSE SECURITIES (USA) .... ....890,000 |.. .... 1,000,000 [..
25755T-AE-0 ......... DPABS 2015-1 A2 - RMBS .... -|---.07/25/2022 ... |Bank of America Merrill Lynch ....930,208 |..

25755T-AJ-9 ......... DPABS 2018-1 A21 - RMBS ... o |----11/02/2022 ... | GUGGENHEIM . .... 1,780,500 [..

260543-DG-5 ......... DOW CHEMICAL CO - |--.-10/24/2022 ... | CITIGROUP .. .... 1,994,760 |.. ..
26209X-AA-9 HONK 201 A2 - RMBS ...04/21/2022 ... [BARCLAYS CAPITAL INC FIXED INC .oeeeieneieiiie et e e [oeee e et e e e eiiees [eeeeee e e e 2,342,262 |.. ... 2,410,750 |..
30259R-AN-7 . .. | FMMSR 22GT1 A - CMO/RMBS . 04/26/2022 ... | CREDIT SUISSE SECURITIES (USA) . . 1,999,282 . 2,000,000
30328D-AA-1 . ..|FSRIA 22FL6 A - CMBS . 12/15/2022 ... | BARCLAYS CAPITAL INC FIXED INC . . 4,943,750 .5,000,000
314890-AC-8 . .| FERGUSON FINANCE PLC ... ....04/12/2022 ... [Bank of America Merrill Lynch . 1,994,040 . 2,000,000
31620M-BW-5 FIDELITY NATIONAL INFORMATION SERVICES | . .|----07/06/2022 ... | JP Morgan 1,996,820 |.. 2,000,000 |..
316773-DJ-6 FIFTH THIRD BANCORP ....10/24/2022 ... | GOLDVAN 2,000,000 |.. 2,000,000 |..
33767P-AA-6 FKH 228FR2 A - RIBS .|--..06/15/2022 ... | MORGAN STANLEY CO ... 1,929,187 |.. 2,000,000 |..
33768N-AA-0 FKH 228FR1 A - RWBS ...04/05/2022 ... [MORGAN STANLEY CO ... 2,999,872 |.. 3,000,000 |..
33851R-AA-9 . ..|FSMT 2110IN A1 - CMO/RMBS ... 04/08/2022 ... |J P MORGAN SECURITIES . . 2,626,618 . 2,817,693
33852H-AB-8 . .. | FSMT 2021- 8INV A3 - CMO/RMBS . 01/27/2022 ... |Bank of America Merrill Lynch .1,857,7% . 1,906,042
34956N-AA-0 . ..|FCBSL VII A1 - CDO ....12/15/2022 ... (MITSUBISHI UFJ SECLRITIES .... . 2,968,630 . 3,000,000
34963V-AA-3 . ..|FCO 17 A - CDO ...... ...01/21/72022 ... [DEUTSCHE BANK SECURITIES, INC. . 2,000,000 . 2,000,000
3616811-AA-9 . ..| GCAT 22NQM5 A1 - CMO/RMBS 10/14/2022 ... [CREDIT SUISSE SECURITIES (USA) . .968,378 . 1,000,000
36170H-AA-8 . .| GCAT 22NQM4 A1 - CMO/RMBS 08/12/2022 ... | CREDIT SUISSE SECURITIES (USA) . . 999,997 . 1,000,000
36656R-AH-4 GRMML 191 A1S - CDO .|-.-.11/15/2022 ... |Amherst Securities Group LLC 4,937,500 |.. 5,000,000 |..
381756-AA-5 GOLUB CAP PARTNERS TRANCHE A 3.09 02/24/ . -|---.02/24/2022 ... | AFG Private Placement 1,000,000 |.. 1,000,000 |..
38176V-AA-7 . .| GOCAP 47(M) A1 - CDO . ...04/27/2022 ... [DEUTSCHE BANK SECURITIES, INC. . 3,976,000 . 4,000,000

38177G-AA-9 GCTLF 201 A - CDO :...03/04/2022 ... | WELLS FARGO SECURITIES LLC 2,717,222 |.. 2,717,222 |..
...12/15/2022 ... [DEUTSCHE BANK SECURITIES, INC.

BITTX-AA-2 ......... GBDC3 1 A - CDO .| .. 1,450,438 |.. 1,500,000 |..
389826-AA-4 ......... GREAT AJAX OPERATING PARTNERSHIP LP -|-...08/23/2022 ... 1,980,180 |.. 2,000,000 |..
A1707-AH-5 ... HNGRY 201 A - RMBS ...06/12/2022 ... [BARCLAYS CAPITAL INC FIXED INC . 1,831,813 |.. 1,975,000 |..
41283L-BA-2 . HARLEY-DAVIDSON FINANCIAL SERVICES INC . 10/20/2022 ... [Bank of America Merrill Lynch . 1,687,900 . 2,000,000

43133K-AC-9 HCOMF 1 ARR - CDO ...01/25/2022 ... [PIPR

...08/05/2022 ... [CREDIT SUISSE SECURITIES (USA) ...

1,992,000 |.. 2,000,000 |..

4378K-AA-0 ......... HOF 221 A1 - CMO/RMBS .. .| ....989,626 |.. 1,000,000 |..
44931A-AL-3 ......... 1CG 2015-1 AR - CDO ... ....06/24/2022 ... | EXCHANGE ....363,000 |.. 363,000 |..
44931A-AN-9 ........ 1CG 2015-1 BR - CDO ....06/24/2022 ... [EXCHANGE ... ....695,000 |.. ....695,000 |..
44931B-AC-1 ......... 1CG 2015-1 SN - CDO . |----06/24/2022 ... |EXCHANGE ... ... 143,741 )L ... 442,000 |..
45276K-AA-5 ......... INPRL 22NQM3 A1 - RMBS .... ...04/14/2022 ... [BARCLAYS CAPITAL INC FIXED INC . .... 1,999,976 |.. 2,000,000 |..
45276Q-AA-2 ......... INPRL 22NQM5 A1 - RUBS .... .| BARCLAYS CAPITAL INC FIXED INC . ... 1,999,976 |.. 2,000,000 |..
459200-KM-2 ......... INTERNATIONAL BUSINESS MACHINES CORP . . . . |HSBC SECURITIES ... ... 2,499,650 |.. 2,500,000 |..
46590X-AG-1 . ..[JBS USA LUK SA .....oeeennnnns 06/10/2022 ... |Various ............. . 1,975,090 . 2,000,000

46592K-AC-6 . .. | JPMMT 2021-3 A3 - CMO/RVBS 01/10/2022 ... | WELLS FARGO SECLRITIES LLC . 1,196,905 . 1,216,676

46604E-AG-7 . ..| IVYH 9RR AR - CDO ... 02/14/2022 ... |Natixis .... . 2,000,000 . 2,000,000

466365-AD-5 ......... JACK 221 A21 - RUBS .. - |--..02/02/2022 ... | GUGGENHEIM . ....2,000,000 |.. 2,000,000 |..
46647P-DK-9 ......... JPMORGAN CHASE & CO +|---.10/19/2022 ... | Various .... 1,381,260 |.. 1,500,000 |..
46654C-AE-S ......... JPMMT 2021-INV7 A2A - CMO/RMBS .. -|---.02/10/2022 ... |J P MORGAN SECURITIES .... .... 9,303,210 |.. ... 9,692,421 |.
46654D-AD-5 ......... JPMMT 21INV4 A2 - CMO/RMBS .. <. |-...10/19/2022 ... [MORGAN STANLEY & COMPANY ... ... 1,054,480 |.. ... 1,338,821 [.
46654M-AE-1 ......... JPMMT 221 A3 - CMO/RNBS -|---.01/28/2022 ... | JP Morgan 969,979 |.. 993,736 |..
501797-A0-7 ......... BATH & BODY WORKS INC .. .|-.-.04/14/2022 ... |WELLS FARGO SECURITIES LLC ... .... 4,246,108 |.. .... 4,073,000 [..
501880-AE-1 ......... LOM XIX C - CDO ...12/08/2022 ... [ EXCHANGE 494,000 |.. 494,000 |..
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501880-AL-5 . ..|LCM 19R BR - CDO ... ....12/08/2022 ... | EXCHANGE .211,000 .211,000
539439-AQ-2 .. | LLOYDS BANKING GROUP ....10/19/2022 ... |Various .. . 2,146,225 . 2,500,000
55272X-AA-0 .........[MFA FINANCIAL INC .|....04/08/2022 ... [Stifel, Nicolaus & Co., Inc. 987,500 |.. 1,000,000 |..
55281F-AN-0 .........[MCFCL VIl AR - CDO . |--..12/15/2022 ... |Natixis .. 1,414,275 |.. 1,500,000 |..
55284P-AC-9 ......... [MFRA 22NQM1 A1 - CMO/RMBS ... .|-...03/21/2022 ... |CREDIT SUISSE SECURITIES (USA) .... 2,999,991 |.. 3,000,000 ..
55284T-AA-5 ......... MFRA 22INV1 A1 - CMO/RMBS ... ...04/05/2022 ... |WELLS FARGO SECURITIES LLC 1,980,691 |.. 2,000,000 ..
552850-AA-0 . .. [MFRA 22NQM2 A1 - RMBS .. 06/07/2022 ... |BARCLAYS CAPITAL INC FIXED INC . . 1,956,518 . 2,000,000
55285U-AA-1 . .. |MFRA 22INV2 A1 - RMBS 07/15/2022 ... | WELLS FARGO SECURITIES LLC . 983,932 . 1,000,000
56577J-AC-7 . ..|MRNON 212R BR - CDO .. ....12/15/2022 ... |WELLS FARGO SECURITIES LLC . 4,695,500 .5,000,000
56577N-AC-8 . .| MRNON 2021-3 A - CDO . ....11/16/2022 ... | Jefferies ..... . 6,620,469 . 7,000,000
58003U-AC-2 MF1 2020-FL4 AS - CMBS .... ....12/15/2022 ... | INTERCOMPANY . 2,462,252 |.. 2,500,000 |..
585490-AC-9 ......... MELLO 22INV1 A2 - CMO/RVBS .. . |--..02/10/2022 ... | Amherst Securities Group LLC 6,009,415 |.. 6,070,116 |..
58550N-AC-5 ......... MELLO 21INV4 A3 - CMO/RVBS .. .|-...02/09/2022 ... |J P MORGAN SECURITIES 2,386,142 |.. 2,467,891 |..
59408T-AA-8 ......... MICHAEL KORS (USA) INC . ...06/10/2022 ... 1,000,000 |..
61034J-AC-4 . .. [MCMML 13 A2 - CDO ........ 02/09/2022 ... [DEUTSCHE BANK SECURITIES, INC. . 2,500,000 . 2,500,000
61772L-AJ-0 . .| MSRM 2021-2 A3 - CMO/RMBS 01/27/2022 ... |CANTOR FITZGERALD + CO. . . 1,744,933 . 1,790,249 |.
61772N-AJ-6 . .| MSRM 215 A3 - CMO/RMBS ....... 03/01/2022 ... | CANTOR FITZGERALD + 00. evvuuuiiiiiuiiiieiiiiis e e et e s e resi e s s esaai s s e e srani s e s esanns s e sssannnnssssnnnns [oonnseessennnnnseeeennnnneseennnns [oosseseeesnunneesemmnnneeeeeennns 0
61774A-AA-1 ......... MORGAN STANLEY DIRECT LENDING FUND . |--..02/08/2022 ... |SMBC SECURITIES INC ....997,480 |..
62946A-AC-8 ......... NPRL 2017-1 A1 - ABS .... .|....07/14/2022 ... | CANTOR FITZGERALD + CO. .... ....536,192 |.. .560,724 |..
62947A-AB-9 ......... NPRL 2019-2 A2 - ABS .... . |-...06/02/2022 ... | CANTOR FITZGERALD + CO. .... ... 748,599 |.. ... 794,532 |..
639057-AF-5 ......... NATWEST GROUP PLC ...10/19/2022 ... |Various 2,810,590 |.. 3,000,000 ..
651229-BC-9 . .. |NEWELL BRANDS INC .. 09/09/2022 ... | JP Morgan . 1,000,000 . 1,000,000
665859-AX-2 . .. | NORTHERN TRUST CORP 10/26/2022 ... |CITIGROUP ..... . 2,989,380 . 3,000,000
68389X-BN-4 . ..| ORACLE CORP .......... 01/18/2022 ... |BARCLAYS CAPITAL INC FIXED INC . . 2,061,340 . 2,000,000
BIT20V-AN-1 ......... ONL ROCK CORE INCOME CORP .|--..00/09/2022 ... | SWBC SECLRITIES INC 1,994,700 |.. 2,000,000 |..
69120W-AA-7 ......... OR VI A - CDO . 12/21/2022 ... [ Jefferies 293,944 |.. 305,000 |..
69546M-AA-5 . ..|PAID 221 A - ABS 01/26/2022 ... | CANTOR FITZGERALD + CO. .... . 2,000,000 . 2,000,000
69547M-AA-4 . ..|PAID 223 A - ABS ... 08/03/2022 ... |CREDIT SUISSE SECURITIES (USA) . . 1,000,000 . 1,000,000
74331U-AA-6 . ..| PROG 22SFR3 A - RMBS . 04/06/2022 ... |ROYAL BANK OF CANADA ........... . 1,436,390 . 1,500,000
74938F-AA-6 . ..|RCKT 221 A1 - CMO/RMBS . 01/10/2022 ... |Bank of America Merrill Lynch . 3,919,375 . 4,000,000
749381-AB-7 . .| ROKT 222 A2 - CMO/RMBS . 05/25/2022 ... [MORGAN STANLEY CO ............ . 1,891,563 . 2,000,000
T493K-AA-4 ......... RCKT 2021-6 A1 - CMO/RMBS ... . |-...01/06/2022 ... | CANTOR FITZGERALD + CO. .... 2,962,500 |.. 3,000,000 ..
T4969X-AA-9 ......... RPIT 221 A - CMO/RVBS .. .|-...01/21/2022 ... | BARCLAYS CAPITAL INC FIXED INC .... .. 1,997,237 |.. 2,000,000 ..
T4970F-AA-5 ......... RPIT 223 A - CMO/RMBS ... . |--..08/04/2022 ... NOMURA SECURITIES/FIXED INCOME .... .. 1,000,000 |..
74981C-AA-9 ......... RUN 22NQM1 A1 - CMO/RMBS ... .|...04/01/2022 ... | Various .. 4,465,220 |.. 4,500,000 |..
75409X-AA-4 ......... RATE 21HB1 A1 - CMO/RMBS ... . |--..01/07/2022 ... |WELLS FARGO SECURITIES LLC 2,671,230 |.. .. 2,715,355 |..
75574U-AC-5 ......... READY CAPITAL CORP . ...04/08/2022 ... 2,000,000 .. 2,000,000 ..
771196-BV-3 ......... ROCHE HOLDINGS INC . .| DEUTSCHE BANK SECURITIES, INC. 3,500,000 |.. 3,500,000 |..
T8434K-AA-5 ......... SGR 222 A1 - CMO/RVBS . .| CREDIT SUISSE SECURITIES (USA) . ....999,375 |.. 1,000,000 |..
80349B-BD-8 . ..| SARAT US 2R3 - CDO .... 12/15/2022 ... |GOLDMAN .......eeneeeees .977,614 . 1,000,000
81749C-AA-7 . .| SEMT 221 A1 - CMO/RVBS . 01/19/2022 ... | MORGAN STANLEY CO . 1,949,375 . 2,000,000
82967N-BA-5 . .| SIRIUS XM RADIO INC ........ 06/22/2022 ... | GOLDVAN ......ccvvennnns . 932,500 . 1,000,000
83012A-AA-7 SIXTH STREET SPECIALTY LENDING INC .|-...10/19/2022 ... | BARCLAYS CAPITAL INC FIXED INC . 1,681,500 |.. 2,000,000 ..
87267C-AA-6 TRP 211 A - ABS ...11/08/2022 ... | Amherst Securities Group LLC ... 1,611,416 |.. 1,957,680 |..
87267J-AA-1 . ..| TFINS 2018-2 A1 - CDO 12/16/2022 ... |Bank of America Merrill Lynch . 1,458,461 . 1,555,981
87342R-AC-8 . .. |BELL 2016-1 A23 - RMBS . 06/16/2022 ... |Bank of America Merrill Lynch . 1,410,286 . 1,432,671
87342R-AG-9 . .. |BELL 2021-1 A21 - RMBS . 11/03/2022 ... |MIZUHO SECURITIES USA INC. . 1,626,459 . 1,985,000
87342R-AH-7 . .. |BELL 2021-1 A22 - RMBS . 04/22/2022 ... |RW Baird ... . 1,744,612 . 1,995,000
87612E-BM-7 . .| TARGET CORP .....evvnnnnnne 01/19/2022 ... |CITIGROUP .. . 1,497,450 . 1,500,000
88023U-AH-4 ......... TEMPUR SEALY INTERNATIONAL INC .. .|--..06/13/2022 ... |Bank of America Merrill Lynch .. .. 1,000,000 |..
89214P-0D-8 ......... TOWNE BANK .|...02/02/2022 ... |PIPR 2,000,000 .. 2,000,000 ..
89656R-AA-8 ......... TRL 221 A - RMBS ... . |--.-04/20/2022 ... |CREDIT SUISSE SECURITIES (USA) . .. 1,999,914 |.. 2,000,000 ..
89656Y-AB-1 TRL 202 A2 - ABS ...10/14/2022 ... |Bank of America Merrill Lynch .. 833,438 |.. 1,000,000 |..
89788N-AA-8 . ..| TRUIST FINANCIAL CORP 10/18/2022 ... |Various .......ceeeeeeeeeeennnnnens . 1,786,290 . 2,000,000
89821J-AA-6 . .| TFINS 2019-1 A1 - CDO ....12/15/2022 ... |Bank of America Merrill Lynch . 1,550,446 . 1,642,580
90187B-AB-7 TWO HARBORS INVESTMENT CORP . ...04/14/2022 ... [ODEON CAPITAL .... 1,917,500 |.. .... 2,000,000 |..
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903521i-AD-6 ......... STEAM 2021-1 A - ABS .|....02/25/2022 ... |DEUTSCHE BANK SECURITIES, INC. . ... 1,353,558 |.. ... 1,428,557 |..
90354T-AC-3 ......... UM 2021-1NV2 A3 - CMO/RMBS ... . |--..02/04/2022 ... |BANC OF AMERICA/FIXED INCOME ... ... 2,334,910 |.. .... 2,408,675 |..
90355R-AC-6 ......... UWMMT-211INV3-A3 - CMO/RVBS ...02/04/2022 ... |BANC OF AMERICA/FIXED INCOME ... e 2,849,654 | 2,942,053 |..
91159H-dJ-0 ......... US BANCORP ......eeeeenannnns .| US BANCORP .... 2,000,000 |.. .... 2,000,000 |..
91823A-AU-5 ......... VBTEL 2022-1 C21 - RMBS ... . | BARCLAYS CAPITAL INC FIXED INC . .... 2,000,000 |.. .... 2,000,000 |..
92258X-AA-1 . ..|VCC 221 A - RWBS ... | CITIGROUP e . 1,986,304 . 2,000,000
92259K-AA-8 . ..|VCC 224 A - CMBS . | BARCLAYS CAPITAL INC FIXED INC . .999,775 . 1,000,000
92259U-AA-6 . ..|vcc 222 A - RUBS ... 04/05/2022 ... |BARCLAYS CAPITAL INC FIXED INC . ..2,999,469 . 3,000,000
92538G-AA-0 ......... VERUS 218 A1 - CMO/RMBS ... .|-...02/10/2022 ... |BARCLAYS CAPITAL INC ... 2,349,300 |.. .... 2,401,456 |..
92538N-AA-5 ......... VERUS 224 A1 - CMO/RMBS veor|....04/22/2022 ... |CREDIT SUISSE SECURITIES (USA) .... ... 1,999,988 |.. .... 2,000,000 |..
92538U-AA-9 ......... VERUS 2022-3 A1 - CMO/RMBS .. ..|....08/22/2022 ... [CREDIT SUISSE SECURITIES (USA) .... .. 2,992,119 |.. .... 3,000,000 |..
92530N-AA-4 ......... | VERUS 227 A1 - CMO/RMBS ... . |--..07/28/2022 ... |CREDIT SUISSE SECURITIES (USA) .... .. .... 1,000,000 |..
925650-AB-9 . ..|VICI PROPERTIES LP .|-...04/20/2022 ... | JP Morgan 1,998,640 |.. .... 2,000,000 |..
92838C-AA-6 ......... VISIO 221 A1 - RMBS . |--..07/14/2022 ... |BARCLAYS CAPITAL INC FIXED INC . .. 1,999,969 |.. .... 2,000,000 |..
92840V-AG-7 ......... VISTRA OPERATIONS COMPANY LLC . . |...04/11/2022 ... | JP Morgan 1,908,080 |.. .... 2,000,000 |..
92840V-AL-6 ......... VISTRA OPERATIONS COMPANY LLC . ...05/10/2022 ... [CITIGROUP .... 5,489,440 |.. .... 5,500,000 |..
92852L-AC-3 . .| VITERRA FINANCE BV ....04/13/2022 ... [ JP Morgan . 1,992,560 . 2,000,000
95003H-AA-7 WFMBS 221 A1 - CMO/RMBS ... . |--..01/13/2022 ... |WELLS FARGO SECURITIES LLC ... .. 2,942,813 |.. 3,000,000 ..
95058X-AE-8 ......... WEN 2018-1 A22 - RMBS .. .|....10/06/2022 ... |BARCLAYS CAPITAL INC FIXED INC . 855,613 |.. 952,500 |..
95058X-AK-4 ......... WEN 211 A2 - RMBS .|--..06/16/2022 ... |Bank of America Merrill Lynch .. ... 1,269,834 |.. 1,523,610 |..
96034J-AA-4 ......... WESTR 221 A - RMBS ... ...01/14/2022 ... | Amherst Securities Group LLC ... ....998,998 |.. 1,000,000 |..
96034J-AB-2 .......... WESTR 221 B - RMBS ... . | Amherst Securities Group LLC ... .... 499,406 |..
974153-AB-4 ......... WSTOP 201 A2 - RMBS . .|RW Baird .
979888-AS-3 . ..| WDNNT 184R A2R - CDO . 02/18/2022 ... | DEUTSCHE BANK SECURITIES, INC. . 2,500,000 . 2,500,000 ....0
97988P-BA-3 . ..| WDMNT 171RR A1R - CDO 12/16/2022 ... |DEUTSCHE BANK SECURITIES, INC. .937,697 . 1,000,000 ..9,205
979880-A0-7 . ..| WDMNT 172R BR - CDO .. 12/15/2022 ... [CITIGROWP ..... . 944,300 . 1,000,000 ..9,944
984851-AH-8 . ..| YARA INTERNATIONAL ASA . ....11/08/2022 ... |CITIGROUP .. . 2,000,000 . 2,000,000 ....0
98878F-AE-9 ......... Z0CP 2021=1 A2A = CD0 ....ieeinnuueeeeennne e eeeennnaseeennnsasseennns s seernnnasseesnnnnaseeennnnnaeeennnnnaraes ...12/15/2022 ... [Amherst Securities Group LLC .......iiiiiiiisiiiieiienaeieeiiuneasseennnnasseernnnnnaseeennnnnseaernnnnssseernnnnns |rernnnnsssenennnnnssseennnnnnseeree |oennnnsseerennnnnneeeees 3,834,544 |.. .... 4,000,000 |.. 37,888
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 392,067,085 405,748,118 1,280,269
24736C-BS-2 . ..|SKYMILES IP LTD. (DELTA AIR LINES, INC.) . ...05/17/2022 ... [WELLS FARGO SECURITIES LLC ... .... 1,006,250 |.. .... 1,000,000 |.. .0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,006,250 1,000,000 0
2509999997. Total - Bonds - Part 3 403,000,918 416,608,118 1,285,088
2509999998. Total - Bonds - Part 5 7,615,611 7,617,591 9,797
2509999999. Total - Bonds 410,616,529 424,225,709 1,294,885
693475-BD-6 ......... |PNC FINANCIAL SERVICES GROUP INC ...uueuiiiiiuusnniiiiisssniisiinesnisssissnsssesisassnssssssnnsnsssssenesnnssssnenes | ................ |....04/21/2022 |C|TIGHOUP ..................................................................................................................... | .................. 2,000,000.000 |...ccvvnniiiiiinnnnnnns 2,000,000 f..oiiiiiiiiiiiiiiiiiis 0.00 fooriiiiiiiiniiiiiiiiee i 0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,000,000 XXX 0
06055H-AB-9 ......... |BANK OF AMERICA CORP ... iiiusuussiseiusus s s et tisti st e s eeaeie s s s s eaaai s s e s sees s e s s seabassessennnasessaennnnnsss | ................ |....04/19/2022 |Bank of America Merrill Lynch .iivuueiiiiiiiiiiiiiiiiii it s e e r e e e e e craai e e s e eanea e e e eaanas | .................. 4,000,000.000 |...ccvvuniiiiinnnnnnns 4,000,000 0
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 4,000,000 0
4509999997. Total - Preferred Stocks - Part 3 6,000,000 0
4509999998. Total - Preferred Stocks - Part 5 0 0
4509999999. Total - Preferred Stocks 6,000,000 0
780259-30-5 .........|SHELL ADR EACH REP 2 ORD .. .|C... ....01/31/2022 ... | EXCHANGE ....6,500.000 |.. .... 163,605 |.. ....0
876030-10-7 ......... TAPESTRY ORD ....06/04/2022 ... | KEEFE BRUYETTE & WOODS .. ...15,000.000 |.. ... 475,410 |.. .0
934423-10-4 ......... WARNER BROS. DISCOVERY SRS A ORD .....eeeesuussseernsnunseeennnnnseernnnnnssaerennnnnsseennnnnssasennnnnsseenennnnnnes | cosnnnseeseennnn [one .04/28/2022 ... [ IS GROUP INC. ....iieireuuuseemnnnuneeernnnneseaennnneasaeenensseeennnsasseennnnaasaeennnnaaseernnnnnseennnnnnnsse [ennnnnnseeeennnnnnaes 30,000.000 f-.ieeeerniniiiieiniiinnns 549,951 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,188,966 0
92206€-10-7 ......... VANLINER INS CO. ... ....01/31/2022 ... [STOCK OPTIONS ... ... 0.000 |.. L. 425 .. ....0
92206€-10-7 ......... VANLINER INS CO. ... ....02/28/2022 ... |STOCK OPTIONS ... ... 0.000 |.. ...672 |.. ....0
92206€-10-7 ......... VANLINER INS CO. ... ....08/31/2022 ... STOCK OPTIONS ... ... 0.000 |.. .. 1,701 .. ....0
92206€-10-7 ......... VANLINER INS CO. ... ....04/30/2022 ... |STOCK OPTIONS ... ... 0.000 |.. ... 1,646 |.. ....0
92206@-10-7 VANLINER INS CO. ... ....05/31/2022 ... STOCK OPTIONS ... .. 0.000 .. . 1,701 .. ....0
92206@-10-7 . ..| VANLINER INS CO. ....06/30/2022 ... |STOCK OPTIONS 0.000 |.. 1,646 .0
92206@-10-7 . ..| VANLINER INS CO. ....07/31/2022 ... |STOCK OPTIONS 0.000 |.. 1,701 .0
92206@-10-7 . ..| VANLINER INS CO. ....08/31/2022 ... |STOCK OPTIONS 0.000 |.. 1,701 .0
92206@-10-7 . .| VANLINER INS CO. ....09/30/2022 ... |STOCK OPTIONS 0.000 |.. 1,646 .0
92206@-10-7 VANLINER INS CO. ... ...10/31/2022 ... [STOCK OPTIONS ... .. 0.000 |.. . 1,701 |.. .0
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92206€-10-7 ......... VANLINER INS CO. .... ....11/30/2022 ... |STOCK OPTIONS .... 0.000 ... 1,701 ....0
92206€-10-7 ......... VANLINER INS CO. ... ....12/31/2022 ... | STOCK OPTIONS .... 0.000 ... 1,646 ....0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 17,883 0
5989999997. Total - Common Stocks - Part 3 1,206,849 0
5989999998. Total - Common Stocks - Part 5 0 0
5989999999. Total - Common Stocks 1,206,849 0
5999999999. Total - Preferred and Common Stocks 7,206,849 0
6009999999 - Totals 417,823,379 XXX 1,294,885
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36241L-S7-2 .. | GN 783242 - RMBS ..12/01/2022 . | Paydown ... 22,495 |.. 0 1,207 |... ...23,701 |.... .0 N R ....(475)[..02/15/2026 .
38373A-D9-4 ...| GNR 2009-069 PV - CMO/RMBS ..12/01/2022 .| Paydown . ..3,389 L0 3,576 | 0 .0 .(136)]..08/20/2039 .
38375G-2G-5 .. | GNR 2012-102 DN - CMO/RMBS ..12/01/2022 . | Paydown . 41,768 L0 41,706 |. 0 .0 .(637)]..09/20/2040 .
38376E-VJ-1 .. | GNR 2009-110 AB - CMO/RVBS ..12/01/2022 .| Paydown . 18,390 L0 18,866 |. 0 .0 . (440)|..04/16/2039 .
38378T-AF-7 .. |GNR 2013-071 GA - CMO/RWBS .. ..12/01/2022 . | Paydown ... .. 45,605 |.. 0 ... 45,657 |.... .0 0. 0. ...(530)[..07/20/2041 .
38379X-KD-1 .. | GNR 2016-083 AP = CMO/RMBS .......cccvvvunneeee |eneens ..12/01/2022 . | Paydown 31,349 |oieiieienes 023,861 oo 0 e 23,861 [ 0 s 55,209 [ociiiiiiiinnnns [ T [ 0 fieeennnnns (13 087)[.. 10/20/2045 .
0109999999 Subtotal - Bonds - U.S. Governments 188,716 188,716 193,540 162,996 0 188,716 0 0 0 (15,304) XXX
93974C-L7-3 ...|WASHINGTON ) PP PPPRTTTTPTN TTTTTN |..07/01/2022 .|Ca|| @ 100.00 ....ceevvvne]oneeeennineeeeees foeeeennns 1,500,000 |.......... 1,500,000 ......... 1,455,000 |......... 1,478,361 |oevvnnieieenes 0 ,500,000 [..oeevvnnnnnnnns [ T [ (O PP 60,000 {..07/01/2028 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,500,000 1,500,000 1,455,000 1,478,361 0 23,180 0 23,180 1,500,000 0 0 XXX
021807-KC-5 .. | ALTOONA PA AREA SCH DIST evvveeiieeeiinieeeee [ oo ..12/01/2022 .|Call @ 100.00 ...535,000 ... ... 535,000 .... 553,334 . 536,922 |.. 0. 0. 0. ..12/01/2023 .
604280-CD-7 .. |MINOCQUA HAZELHURST ETC WIS JT SCH DIST ..03/01/2022 .| Call @ 100.00 .50,000 .. 50,000 |.. ..51,000 |.. 50,000 L0 0 .0 ..03/01/2025 .
68609T-DM-7 .. | OREGON ... ..12/01/2022 .|Direct ........ 145,000 . 145,000 |.. . 156,114 |.. . 145,061 L0 0 .0 ..12/01/2048 .
68609T-SH-2 .. | OREGON ...eevvvniiiiiiiiiiiiiiiiiiececcvniineeeens [ eeeees .12/01/2022 .| Call @ 100.00 .. ...145,000 |... .... 145,000 .... 156,625 0. s . N .. 145, .0 0. ..12/01/2049 .
735014-JR-4 ...|PORT OLYMPIA WASH ...eeeeiiiiiiiiinieieiiiianees | ..12/01/2022 . | Maturity @ 100.00 ...... | eeceemuieeeeemmnnnns Jonnnnnns 1,295,000 |-eevvennnns 1,295,000 [......... 1,347,588 (U (6,844)[....cccvnnnnnnnns [V N (6,844) ........ 1,295,000 |eevvuniiaannes 0 0 .. 12/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 2,170,000 2,170,000 2,264,661 2,179,827 0 0 0 XXX
047870-BA-7 .. | ATLANTA GA WTR & WASTEWTR REV . ..11/01/2022 . |Maturity @ 100.00 ..1,075,000 |.......... 1,075,000 |......... 1,240,013 |......... 1,081,164 |.. 0. 0. 0. ..11/01/2022 .
19463P-DF-8 .. | COLLIER CNTY FLA GAS TAX REV ... ..06/01/2022 . |Maturity @ 100.00 ,055,000 ......... 3,268,667 |......... 3,055,000 |.. .0 0. 0. ..06/01/2022 .
196479-2D-0 .. | COLORADO HSG & FIN AUTH ..eovveeeieeiieeeeeeene [ oo ..11/01/2022 .|Direct ... . 465,000 ... 491,361 . 466,774 |.. 0. 0. 0. ..05/01/2049 .
19647P-BA-0 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .....[....... ..12/01/2022 . | Paydown . .0 L0 0. ..02/01/2044 .
19647P-Bli-2 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .....[....... ..12/01/2022 .| Paydown . 0. 0. 0. ..10/01/2057 .
196480-DQ-7 .. | COLORADO HSG & FIN AUTH .....evvniviininnninnins [ e ..11/01/2022 .|Direct ... .0 0. 0. ..05/01/2050 .
20775B-N8-5 .. | CONN ST HSG FIN AUTH HSG MTG FIN PG ......eee | unenns ..02/22/2022 . |Call @ 100.00 . 0. 6)|... ..11/15/2032 .
20775C-LV-4 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....|....... ..04/22/2022 . |Call @ 100.00 .... 260,000 .... 260,000 . 260,000 |.... .0 L0 L0 ..11/15/2031 .
20775C-TU-8 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....|....... .04/22/2022 . |Direct ... 385,000 .... 385,000 ..385,000 |.... 0. 0. 0. ..11/15/2032 .
20775C-ZE-7 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... 06/13/2022 .|Call @ 100.00 .. . 145,000 |.. . 153,517 |.. . .. 145,000 |. 0 .0 .0 .. 11/15/2041 .
29509P-JB-6 ...|ERIE CNTY N Y INDL DEV AGY SCH FAC REV . 05/01/2022 . [Maturity @ 100.00 ,000,000 |.. . 2,430,240 |.. . 2,006, 187 ..2,000,000 |. 0 .0 .0 ..05/01/2022 .
3128MB-DN-4 .. | FH G12609 - RMBS ... ..04/01/2022 .| Paydown ....eeenvivviinnnnnsfoevinniinnnieiiiins feneeeinnnn 466 [ 466 |..evnniiiiinnnns 475 |. .... 466 0 .0 .0 ..04/01/2022 .
3128MM-UM-3 .. | FH G18587 - RMBS .... ..12/01/2022 .| Paydown ... ... 127,384 .... 134,032 120,743 |.. 0. 0. 0. ....(8,101)]..02/01/2031 .
3128P7-5B-5 .. |FH 091742 = RMBS ....oevvriiiiiiiiiiiiiiiiiineeees [ s ..12/01/2022 . | Paydown ... .... 125,49 ... 134,554 114,441 (.. .0 L0 0. .... (4,000)]..01/01/2034 .
3128P7-7L-1 .. |FH C91799 = RMBS ..eeeeeeeeeeeeeeeeceeneeeeee [ s .12/01/2022 . | Paydown ... .... 107,244 ... 112,170 .. 96,613 |.. 0. 0. 0. ... (5,128)]..11/01/2034 .
3128P7-06-3 .. |FH CO1377 = RMBS ....ovviiiiiriniiiiiiiiiinieeens [ s ..12/01/2022 . | Paydown ... .. 114,863 ... 124,196 . 106,511 |.. .0 L0 0. .... (3,180)]..06/01/2031 .
3128P7-QN-6 .. |FH C91361 = RMBS .....eeeeeeeeeieeeeennieeeeeens [ ..12/01/2022 .| Paydown ... .... 101,408 0. 0. 0. .... (2,411)]..03/01/2031 .
3128P7-W5-8 .. |FH 91568 — RMBS ......covvvvveneiiiiiiiiinineins [ eeeees ..12/01/2022 . | Paydown ... ... 112,470 .... 118,375 .0 L0 0. .... (2,634)..10/01/2032 .
3128P7-XX-6 .. |FH C91594 - RMBS .... ..12/01/2022 .| Paydown ... .. 111,299 .. 117,038 0. 0. 0. .... (2,809)]..01/01/2033 .
3128PV-BS-8 .. |FH J15449 - RMBS .... ..12/01/2022 . | Paydown ... .0 L0 0. .. (1,275)[..05/01/2026 .
31294L-6V-0 .. | FH E02684 - RMBS . ..12/01/2022 .| Paydown . 0 .0 .0 .(434)..03/01/2025 .
3132J4-H3-6 ...|FH G30949 - RMBS . ..12/01/2022 . | Paydown . 0 .0 .0 . (4,651)(..08/01/2036 .
3133N3-U9-3 ...| FH RE6008 - RMBS . ..12/01/2022 .| Paydown . 0 .0 .0 ..11/01/2049 .
3133N3-VG-6 .. | FH RE6015 - RMBS . ..12/01/2022 . | Paydown . 0 .0 .0 ..09/01/2049 .
31350A-BR-8 .. | FEDMFH 151034 A - CMBS ..04/15/2022 .|Call @ 100.00 . 670,257 0 .0 .0 ..04/15/2025 .
3136A4-VH-9 .. |FNR 2012-14 HA - CMO/RMBS ......ovvvvvvvrinnienes | ennnns .03/25/2022 . | Paydown 2,517 | .0 L0 0. ..07/25/2040 .
3136A5-BB-1 .. | FNR 2012-40 PA - CMO/RMBS ... ..12/01/2022 .| Paydown ... .. 31,877 |.. 0. 0. 0. ..09/25/2040 .
3136A5-P6-7 .. |FNR 2012-53 PB - CMO/RMBS .... ..12/01/2022 . | Paydown ... .. 82,444 |.. .0 L0 0. ..02/25/2041 .
3136A7-5E-8 .. |FNR 2012-96 PD - CMO/RMBS .. ..12/01/2022 . | Paydown ... .. 36,365 |.. 0. 0. 0. ..07/25/2041 .
3136AA-MJ-1 .. | FNR 2012-139 BH - CMO/RMBS . ..12/01/2022 . | Paydown ... .. 53,546 |.. .0 L0 0. ..02/25/2042 .
3136AA-Y7-4 .. |FNR 2012-145 TA - CMO/RMBS ... ..12/01/2022 .| Paydown ... .. 30,761 |.. 0. 0. 0. .. 11/25/2042 .
3136AA-YL-3 .. |FNR 2012-133 GE - CMO/RMBS ..12/01/2022 . | Paydown . 12,194 0 .0 .0 ..08/25/2041 .
3136AB-H7-1 .. | FNR 2013-5 BD - CMO/RMBS .. ..12/01/2022 .| Paydown . .33,423 0 .0 .0 ..03/25/2040 .
3136AC-A5-0 .. |FNR 2013-18 PA - CMO/RMBS .... ..12/01/2022 . | Paydown ... .. 48,359 |.. .0 .. 0. 0. .. 11/25/2041 .
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3136AC-EK-3 .. |FNR 2013-10 NE - CMO/RMBS ... ..12/01/2022 . | Paydown ... .. 112,615 (... .. 112,615 .. 113,917 0 .0 OV ....(307)[..01/25/2042 .
3136AD-2H-1 .. | FNR 2013-43 XP - CMO/RMBS . ..12/01/2022 .| Paydown . .60,463 L0 0 .0 .(136)|..08/25/2041 .
3136AE-EZ-6 .. |FNR 2013-53 WG - CMO/RMBS . ..12/01/2022 . | Paydown . . 27,604 L0 0 .0 ..06/25/2042 .
3136AE-S7-3 .. |FNR 2013-53 WL - CMO/RMBS . ..12/01/2022 .| Paydown . 74,108 L0 0 .0 ..01/25/2042 .
3136AE-Z4-2 .. |FNR 2013-70 VA - CMO/RMBS ... ..12/01/2022 . | Paydown ... 0 .0 L0 ..08/25/2026 .
3136AF-NE-0 .. |FNR 2013-75 VG - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..08/25/2026 .
3136AG-LA-8 .. |FNR 2013-93 VA - CMO/RMBS ......ovvvvvivrninienes | ennns ..06/27/2022 .| Paydown ... 0 .0 L0 ..01/25/2025 .
3136AL-YX-3 .. |FNR 2014-81 CA - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. 0. 0. ..03/25/2041 .
3136AR-R4-2 ...|FNR 2016-25 A - CMO/RMBS ..12/01/2022 . | Paydown ... . 0 .0 L0 .. 11/25/2042 .
3136AT-CK-8 .. |FNR 2016-50 BN = CMO/RMBS ......ceeeeeveeneeeeen | s ..12/01/2022 .| Paydown ... .... 183,328 .... 191,463 0. 0. 0. ..02/25/2046 .
3136AT-JR-6 .. |FNR 2016-49 PA - CMO/RMBS ......ovvvvvvvrninnenes | s ..12/01/2022 . | Paydown ... ... 125,366 .... 128,598 0 .0 L0 ..09/25/2045 .
3136AT-U8-5 .. |FNR 2016-77 BA - CMO/RMBS ......covvveereeenenn] s ..12/01/2022 .| Paydown ... .. 132,444 .... 136,732 0. 0. 0. ..01/25/2045 .
3136AV-V9-7 .. |FNR 2017-22 BE - CMO/RMBS . ..12/01/2022 . | Paydown . 101,081 |.. L0 0 .0 ..08/25/2040 .
3136AW-JZ-1 .. |FNR 2017-31 QA - CMO/RMBS . ..12/01/2022 .| Paydown . L0 0 .0 .. 11/25/2045 .
3137A2-W9-8 .. |FHR 3752 PD - CMO/RVBS .. ..12/01/2022 . | Paydown . L0 0 .0 ..09/15/2040 .
3137A9-J7-2 .. |FHR 3843 GJ - CMO/RMBS ..09/15/2022 . | Paydown ... 0. 0. 0. ..10/15/2039 .
3137AJ-6F-6 .. | FHR 3955 BG - CMO/RMBS ..12/01/2022 . | Paydown ... 0 .0 L0 ..02/15/2041 .
3137AJ-HiI-7 .. |FHR 3960 YH - CMO/RMBS ..03/15/2022 . | Paydown ... 0. 0. 0. ..08/15/2040 .
3137AP-GN-4 .. |FHR 4029 NE - CMO/RMBS ..12/01/2022 . | Paydown ... 0 .0 L0 ..03/15/2041 .
3137AR-RT-5 .. | FHR 4080 DA - CMO/RMBS ..12/01/2022 .| Paydown ... 0. 0. 0. ..03/15/2041 .
3137AS-BZ-6 .. |FHR 4077 MA - CMO/RMBS .. ..12/01/2022 . | Paydown ... 0 .0 L0 ..08/15/2040 .
3137AT-KB-7 .. |FHR 4097 GJ - CMO/RMBS .. ..12/01/2022 .| Paydown ... 0. 0. 0. ..10/15/2031 .
3137AT-W5-7 .. |FHR 4106 EC - CMO/RMBS ..12/01/2022 . | Paydown ... 0 .0 L0 ..04/15/2041 .
3137AU-ML-0 .. |FHR 4102 LA - CMO/RMBS .. ..12/01/2022 .| Paydown . L0 0 .0 ..01/15/2040 .
3137AU-VJ-5 .. |FHR 4119 PA - CMO/RMBS .. ..12/01/2022 . | Paydown . L0 0 .0 ..09/15/2041 .
3137AW-VA-0 .. |FHR 4145 UC - CMO/RVBS .. ..12/01/2022 .| Paydown . L0 0 .0 .. 12/15/2027 .
3137AY-NZ-0 .. |FHR 4161 TB - CMO/RMBS .. ..12/01/2022 . | Paydown . L0 0 .0 ..11/15/2039 .
3137AY-UE-9 .. |FHR 4163 YA - CMO/RMBS .. ..12/01/2022 .| Paydown . L0 0 .0 ..10/15/2041 .
3137B0-DW-1 .. | FHR 4183 ME - CMO/RMBS ..12/01/2022 . | Paydown ... 0 .0 L0 ..02/15/2042 .
3137B0-TR-5 .. | FHR 4186 MC - CMO/RMBS ..12/01/2022 .| Paydown ... 0. 0. 0. ..03/15/2028 .
3137B4-4F-0 .. |FHR 4236 WC - CMO/RMBS ..12/01/2022 . | Paydown ... 0 .0 L0 ..05/15/2042 .
3137B7-3L-1 .. |FHR 4289 WE - CMO/RMBS ..12/01/2022 .| Paydown ... 0. 0. 0. ..08/15/2031 .
3137B7-WH-8 .. |FHR 4311 EA - CMO/RMBS ..12/01/2022 . | Paydown ... 0 .0 L0 ..09/15/2043 .
3137BA-HX-3 .. | FHR 4345 AB - CMO/RMBS ..12/01/2022 .| Paydown ... 0. 0. 0. ..02/15/2040 .
3137BA-XY-3 .. |FHR 4342 BD - CMO/RVBS .. ..12/01/2022 . | Paydown . L0 0 .0 .. 12/15/2043 .
3137BA-ZV-7 .. |FHR 4336 WV - CMO/RMBS .. ..04/15/2022 .| Paydown . L0 0 .0 ..10/15/2025 .
3137BB-FW-5 .. | FHR 4349 CD - CMO/RWBS .. ..12/01/2022 . | Paydown . L0 0 .0 ..03/15/2044 .
3137BC-GX-0 .. |FHR 4360 KA - CMO/RMBS .. ..02/15/2022 .| Paydown . L0 0 .0 ..05/15/2040 .
3137BD-4U-7 .. |FHR 4378 AC - CMO/RMBS ..12/01/2022 . | Paydown . . . L0 0 .0 ..02/15/2044 .
3137BN-28-0 .. |FHR 4569 A - CMO/RMBS ... ..12/01/2022 .| Paydown ... .... 145,812 0. 0. 0. ..11/15/2040 .
3137BR-6T-7 .. |FHR 4608 HA - CMO/RMBS ..07/16/2022 . | Paydown ... ...74,373 0 .0 L0 ..06/15/2041 .
3137BS-GS-6 .. |FHR 4621 KA = CMO/RMBS ......coveeeeeeieeeeenenn | s .12/01/2022 . | Paydown ... ...92,307 0. 0. 0. ..04/15/2046 .
3137BS-YX-5 .. |FHR 4631 AC - CMO/RMBS .. ..12/01/2022 . | Paydown ... ...32,456 0 .0 L0 ..08/15/2043 .
3138EQ-6P-2 .. |FN AL8BO77 = RMBS ....eeveeeeeeeeeieeeeeeeneees [ ..12/01/2022 .| Paydown ... .. 76,638 0. 0. 0. ..12/01/2029 .
3138ER-VP-2 .. | FN AL9621 - RMBS ... ..12/01/2022 . | Paydown ... 0 .0 L0 ..01/01/2037 .
3138ES-B8-0 .. | FN AL9962 - RIBS ... ..12/01/2022 . | Paydown ... . 0. 0. 0. ..01/01/2036 .
3138W9-DC-1 .. | FN AS0098 - RMBS ....... ..12/01/2022 . | Paydown ... ... 142,957 .... 148,988 0 .0 0. ..08/01/2033 .
31397P-PN-4 ...| FHM MO12 AA2 - CMBS ..06/15/2022 . |Various . . 570,513 |.. . 543,414 |.. L0 N 0 .0 ..08/15/2051 .
31397P-PP-9 ...| FHM MO12 AA3 - CMBS ... ..06/15/2022 .| Various .... , 141,06 |......... 1,141,026 0. 1 141 023 |.... .0 .. 0. ..08/15/2051 .
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313978-XM-1 .. |FNR 2011-40 KA - CMO/RMBS . ..12/01/2022 . | Paydown ... .. 56,383 |.. 0 ...56,643 |.... 0 e O e 0 e 1,344 1..03/25/2026 .
3140JX-EE-4 .. | FN B02832 - RMBS .... ..12/01/2022 .| Paydown . . (18,025)(.. L0 .6,120 | 0 (12,805)..09/01/2049 .
31400B-N5-3 ...|FN CA4011 - RMBS . ..12/01/2022 . | Paydown . 96,482 L0 0 (52,137)(..08/01/2049 .
3140QC-DT-0 .. |FN CA4613 - RBS . ..12/01/2022 .| Paydown . . 169,541 L0 0 (57,903)[..11/01/2049 .
314120-SE-0 .. |FN 932117 - RMBS .... ..12/01/2022 . | Paydown ... . 42,732 |.. 0 .0 ..11/01/2024 .
31416W-ZA-3 .. |FN AB1636 - RMBS .... ..12/01/2022 .| Paydown ... ..28,212 |.. 0. 0. ..10/01/2030 .
31417Y-GK-7 .. | FN MA0201 - RMBS .... ..12/01/2022 . | Paydown ... .. 48,692 |.. 0 .0 ..10/01/2024 .
31417Y-8D-0 .. | FN MA0515 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..09/01/2025 .
31418A-AJ-7 .. | FN MAO908 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 ..11/01/2031 .
31418A-F2-9 .. | FN MA1084 - RMBS .... ..12/01/2022 .| Paydown ... 0. 0. ..06/01/2032 .
31418A-HQ-4 .. |FN MA1138 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 ..08/01/2032 .
31418A-SN-9 .. | FN MA1424 - RIBS ... ..12/01/2022 .| Paydown ... 0. 0. ..04/01/2033 .
31418B-7E-0 .. | FN MA2692 - RMBS . ..12/01/2022 . | Paydown . L0 0 ..07/01/2036 .
31418D-HY-1 .. | FN MA3846 - RMBS . ..12/01/2022 .| Paydown . L0 0 ..11/01/2049 .
31418V-T5-1 .. |FN AD7771 - RMBS . ..12/01/2022 . | Paydown . L0 0 ..07/01/2025 .
31419D-MQ-1 .. | FN AE3066 - RMBS .... ..12/01/2022 .| Paydown ... 0. 0. ..09/01/2025 .
31419D-NI-7 .. | FN AE3104 - RMBS ..12/01/2022 . | Paydown . 0 .0 ..09/01/2025 .
34074M-SJ-1 .. | FLORIDA HSG FIN CORP REV ...eevvveeeeeennieees | ..07/01/2022 .|Direct ... 0. 0. ..01/01/2050 .
373539-5F-8 ...| GEORGIA ST HSG & FIN AUTH REV . ..09/01/2022 .|Direct ... 0 .0 ..06/01/2039 .
451291/-MB-3 .. | IDAHO HSG & FIN ASSN - RMBS .... . ..12/01/2022 .| Paydown . 0. 0. ..05/21/2044 .
45129Y-F4-3 ...| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... |....... ..07/01/2022 .|Direct ... 0 .0 ..07/01/2034 .
45201L-WF-8 .. | ILLINOIS HSG DEV AUTH = RMBS .....ceeveeemeeaes | e ..12/01/2022 .| Paydown . 0. 0. ..12/01/2043 .
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV ....ovvvivviiinnninnns | eeeeees ..01/03/2022 .| Adjustment ... 0 .0 ..04/01/2050 .
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV .... ..10/03/2022 . |Direct ... L0 0 ..04/01/2050 .
45201Y-N2-9 ...| ILLINOIS HSG DEV AUTH REV - RMBS ..12/01/2022 . | Paydown . L0 0 ..02/01/2047 .
45201Y-85-7 .. | ILLINOIS HSG DEV AUTH REV ....... ..11/01/2022 . |Direct L0 0 ..08/01/2048 .
45201Y-YK-7 .. | ILLINOIS HSG DEV AUTH REV - RMBS . ..12/01/2022 . | Paydown . L0 0 ..06/01/2043 .
45203.-CL-5 ...| ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE .. ..12/01/2022 .|Call @ 100.00 . . L0 0 ..03/01/2059 .
54627D-BX-8 .. | LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... |....... .12/01/2022 . | Paydown ... 173,882 ....173 882 0 .0 ..11/01/2038 .
56052F-BR-5 .. |MAINE ST HSG AUTH MTG PUR ......coeeermeeeeeeen | e ..11/17/2022 .| Call @ 100.00 .. .... 110,000 .... 118,437 0. 0. ..11/15/2045 .
56052F-CE-3 .. |MAINE ST HSG AUTH MTG PUR ......ccovvvvvnnnvennns | eeeenns ..11/17/2022 . |Direct .. 195,000 ... 204,627 0 .0 .. 11/15/2035 .
57419R-YB-5 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/19/2022 .|Call @ 100.00 . . 0. 0. ..09/01/2045 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..12/19/2022 .| Call @ 100.00 ....50,000 |... 0 .0 ..03/01/2050 .
574298-CS-2 ...| MARYLAND ST TRANSN AUTH ARPT PKG REV .........|.ceeee. ..03/01/2022 .| Call @ 100.00 .2,990,000 |... ..2,990,000 |......... 3,410,544 . 0. 0. ..03/01/2023 .
57586P-8H-2 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV . ..07/18/2022 .| Call @ 100.00 115,000 . 115,000 |.. .123,235 |.. . 114,337 L0 0 ..12/01/2043 .
57587A-HY-7 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV .... ..07/18/2022 .|Direct 101,821 |.. 94,867 L0 0 ..06/01/2039 .
594653-6J-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . ..12/01/2022 . |Direct . 253,551 |.. . 234,855 L0 0 ..06/01/2046 .
594654-CM-5 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . ..12/01/2022 . |Direct 297,237 |.. . 280,201 L0 0 ..12/01/2048 .
594654-GD-1 ...| MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . ..12/01/2022 . |Direct . 305,295 |.. . 282,026 L0 0 ..06/01/2050 .
60416Q-FT-6 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... [.. 12/01/2022 . [ Paydown . .. 48,444 |.. 0. 0. ..09/01/2042 .
60416Q-FY-5 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... ..12/01/2022 . | Paydown ... .. 20,745 |.. 0 .0 ..07/01/2044 .
60416Q-GB-4 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... .12/01/2022 . | Paydown ... .. 34,287 |.. 0. 0. ..11/01/2044 .
60416Q-GC-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... ..12/01/2022 . | Paydown ... 0 .0 ..02/01/2045 .
60416Q-GQ-1 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... ..12/01/2022 .| Paydown ... 0. 0. ..03/01/2047 .
60416S-HX-1 .. | MINNESOTA ST HSG FIN AGY - RMBS .......ccvvvuns | nnnnns ..12/01/2022 .| Call @ 100.00 0 .0 ..01/01/2045 .
60416S-TC-4 .. | MINNESOTA ST HSG FIN AGY - RMBS .. ..12/01/2022 .|Call @ 100.00 .... 110,000 .... 116,521 0. 0. ..01/01/2047 .
60416S-WD-8 .. | MINNESOTA ST HSG FIN AGY - RMBS ............... ..12/01/2022 .| Call @ 100.00 .. .... 130,000 .... 139,811 s 0 .0 ..01/01/2048 .
605350-LY-4 .. |MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..01/03/2022 . |Paydown ....... . 118,404 |.. . 118,404 |.. 118,404 L0 . N 0 ..12/01/2032 .
605350-ND-8 ...|MISSISSIPPI HOME CORP SINGLE FAMILY MTG ..12/01/2022 .| Call @ 100.00 .. 120,000 .. 127,421 . 119,898 |. 0. .. 120,000 |.... .0 .. ..12/01/2038 .
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60637B-GM-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..... ..11/01/2022 .|Direct ... .... 220,000 .... 236,476 0 ..220,000 |.... .0 ..11/01/2045 .
60637B-PZ-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..11/01/2022 .| Direct . 125,000 |.. .133,898 |.. L0 ..125,000 |. 0 ..05/01/2047 .
61212R-4G-8 .. | MONTANA ST BRD HSG - RMBS . ..12/01/2022 . |Direct .. 75,000 |.. L T7,121 | L0 ...75,000 |. 0 ..12/01/2044 .
61212R-8H-2 .. | MONTANA ST BRD HSG - RMBS .... ..12/01/2022 . |Direct .200,000 |.. .212,324 |.. . 200,487 L0 . 200,000 |. 0 ..06/01/2049 .
63968M-NY-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... .12/01/2022 . |Direct ... .... 115,000 ... 123,459 . 114,028 |.. 0 .... 115,000 |.... .0 ..09/01/2046 .
63968M-RE-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..12/01/2022 . |Direct ... 130,000 .... 138,298 0. ... 130,000 |.... 0. ..09/01/2048 .
63968M-UU-1 .. | NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..12/01/2022 .| Call @ 100.00 .. .... 170,000 ... 181,737 0 L 171,477 .0 ..09/01/2049 .
64465P-UN-8 .. |NEW HAMPSHIRE MUN BD BK ..eeeeeeeeeenenieieeens | eeeeens ..08/15/2022 .|Call @ 100.00 1 ..1,780,000 ......... 2,106,203 0. ,780,000 |.... 0. ..08/15/2026 .
646080-QL-8 .. |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH .....|....... .. 12/01/2022 . [Maturity @ 100.00 .. 1, ..1,000,000 ......... 1,137,150 0 .0 .. 12/01/2022 .
64613A-AC-6 .. |NEW JERSEY ST HSG & MTG FIN AGY REV .. ..10/03/2022 . |Direct .... 125,000 .... 133,985 0. 0. ..10/01/2048 .
647200-5T-7 .. |NEW MEXICO MTG FIN AUTH - RMBS ..12/01/2022 .| Call @ 100.00 .. .... 100,000 .... 106,846 0 .0 ..03/01/2045 .
647200-5U-4 .. |NEW MEXICO MTG FIN AUTH - MBS .... ..12/01/2022 .| Paydown .... 140,844 .... 140,844 0. 0. ..08/01/2038 .
647200-V3-5 .. |NEW MEXICO MTG FIN AUTH ......... ..03/01/2022 .| Call @ 100.00 .. 85,000 |.. ..90,082 |.. L0 0 ..03/01/2043 .
647200-X6-6 .. |NEW MEXICO MTG FIN AUTH - RMBS ..12/01/2022 .| Paydown . .. 55,167 |.. .. 57,373 |.. L0 0 ..10/01/2043 .
647201-HC-9 .. |NEW MEXICO MTG FIN AUTH ............ ..10/03/2022 . |Direct . 220,000 |.. .238,832 |.. L0 0 ..01/01/2050 .
64972C-BD-4 ...|NEW YORK N Y CITY HSG DEV CORP MULTIFAMI ... |....... [ 12/15/2022 .| Paydown ......oeeeeeennneees foeemnieeeeenieees feeeeeeeeenn 4,665 | 4,665 |...cccennnnnnns 4,665 0. 0. ..06/15/2036 .
64988Y-CS-4 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV .......|....... ..09/30/2022 . |Direct ... .... 265,000 ... 285,243 0 .0 ..10/01/2032 .
658207-SL-0 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ....|....... ..08/01/2022 .|Direct ... .... 160,000 .... 169,110 0. 0. ..07/01/2039 .
658207-TX-3 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ....[....... ..07/01/2022 .|Direct ... .. 130,000 .. 130,000 0 .0 ..07/01/2037 .
658207-TZ-8 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ....|....... ..08/01/2022 .|Direct ... 0. 0. ..07/01/2047 .
658909-HI-9 .. |NORTH DAKOTA ST HSG FIN AGY .....vvvvivvnnnnes | eeenns ..07/01/2022 .|Direct ... 0 .0 ..01/01/2036 .
658909-MA-1 .. |NORTH DAKOTA ST HSG FIN AGY .eeeeneeeeennneees | ..07/01/2022 .|Direct ... . .. 135,000 .... 145,851 . . 0. 0. ..07/01/2047 .
658909-PF-7 .. |NORTH DAKOTA ST HSG FIN AGY .....ovvvvvvvnnnnnns | eenns ..07/01/2022 . |Direct 140,000 |... 140,000 |............ 150,242 ... 140,320 |.. 0 .0 ..07/01/2048 .
665306-KS-4 .. |NORTHERN KY WTR DIST REV ........ ..02/01/2022 .| Call @ 100.00 ,000,000 . 3,000,000 |.. . 3,547,350 |.. ,005,450 L0 0 ..02/01/2024 .
67756Q-N0-6 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... ..12/01/2022 . | Paydown . . 52,552 52,552 |.. .. 52,552 |.. 52,552 L0 0 ..03/01/2046 .
67756Q-TQ-0 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... ..09/01/2022 . |Direct .80,000 .. 80,000 |.. ..80,000 |.. 80,000 L0 0 ..09/01/2031 .
67756Q-UZ-8 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... ..12/01/2022 . |Direct . 75,000 .. 75,000 |.. .. 81,504 |.. 73,961 L0 0 ..03/01/2047 .
67756Q-Z0-0 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ... ..09/01/2022 . |Direct 295,000 . 295,000 |.. . 330,447 |.. . 297,385 L0 .(2,385) 0 ..03/01/2050 .
686087-B6-3 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... .11/01/2022 .|Direct ... .. 170,000 .. 183,571 171,363 |.. 0 ..(1,363) ... .0 ..01/01/2050 .
686087-NS-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..11/01/2022 .|Direct ... ..80,000 .. 0. 0. ..07/01/2034 .
686087-PG-6 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..11/01/2022 .|Direct ... 170,296 |.. 0 .0 ..07/01/2043 .
686087-SU-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..11/01/2022 .|Direct ... . 0. 0. ..07/01/2036 .
686087-VE-4 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..11/01/2022 .| Direct ... .... 260,000 ... 281,775 0 .0 ..07/01/2047 .
708796-4R-5 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ... |....... ..10/03/2022 . |Direct ... ... 235,000 .... 249,995 0. 0. 0. .... (3,874)]..10/01/2046 .
708796-T8-0 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . ..10/03/2022 . |Direct ... .170,000 |.. 78,177 |.. L0 0 .0 . . (4,396)(..04/01/2040 .
76221R-E9-0 .. |RHODE ISLAND HSG & MTG FIN CORP ..... ..11/21/2022 .| RBC CAPITAL MARKETS ..1,825,000 |.. . 1,987,571 |.. L0 0 (113,268). . (113,268) . 71,514 (..10/01/2049 .
83712D-G4~-2 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ..11/14/2022 . | MORGAN STANLEY CO ..1,755,000 |.. . 1,927,148 |.. L0 0 (146,921)[. . (146,921) . 86,250 [..01/01/2050 .
83712D-UH-7 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. ..10/03/2022 . |Direct ... .. 65,000 |.. .. 67,452 |.. L0 0 . (1,413)[..07/01/2037 .
83755N-EZ-1 .. | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY ..10/03/2022 .| Call @ 100.00 . 180,000 |.. .186,698 |.. L0 0 .(755)[..11/01/2041 .
83756C-QK-4 .. | SOUTH DAKOTA HSG DEV AUTH ....cevveeeeecennnas | s o 10/07/2022 . |Call @ 100.00 .. 795,000 ... 795,000 0. 0. .... 15,165 |..11/01/2036 .
880461-BP-2 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .........|....... ..11/01/2022 .| Direct ... 0 .0 .. (1,050)(..07/01/2043 .
880461-ER-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY . . ..07/01/2022 .|Direct ... 0. 0. ..07/01/2039 .
880461-EU-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....|....... ..12/01/2022 . |Direct 0 .0 ..07/01/2045 .
880461-G9-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY .........|....... ..12/01/2022 .| RBC CAPITAL MARKETS ... .. 0. 0. ..01/01/2050 .
880461-KB-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....|....... ..12/01/2022 .|Direct ... .... 215,000 .... 230,656 0 .0 ..01/01/2047 .
880461-NL-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... ..12/01/2022 .|Direct ... .... 140,195 .... 151,028 0. 0. ..07/01/2042 .
880461-NP-9 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY ......... ..11/01/2022 .| Direct ... .... 125,000 ... 135,513 0 .0 ..01/01/2042 .
880461-PS-1 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ..12/01/2022 . |Direct . 255,000 |.. . 255,000 |.. L0 . 0 ..07/01/2036 .
880461-03-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R .... ..12/01/2022 .| Direct .. .. 135,000 .. 146,606 . 136,028 |. 0. L (1,028)].0eeeeiiiiieeenn O] ...(1,028)]... .0 .. ..07/01/2050 .
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88275F-PA-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... . | Paydoun ...130,635 |... .... 130,635 . 131,264 |.. ... (629)[... ..130,635 |.... ..09/01/2047 .
88275F-RD-3 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. .|Call @ 100.00 .125,000 |.. . 126,937 ..(1,079) ..125,858 |. ..03/01/2050 .
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . .| Adjustment ... ..07/01/2037 .
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . .|Call @ 100.00 ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... |[....... .| Adjustment 0. ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... [....... .|Call @ 100.00 ....3,883 [.. ..07/01/2037 .
89952P-DS-1 ...| TULSA CNTY OKLA INDL AUTH EDL FACS LEASE ... |....... .|Maturity @ 100.00 .. .. 1,500,000 . 1,509,771 |.. ..09/01/2022 .
917436-X7-7 .. |UTAH HSG CORP SINGLE FAMILY MTG REV ..........|....... |.. .|Direct ... .. 10,000 ..07/01/2024 .
91743P-AH-8 .. |UTAH HSG CORP - RMBS ........cevvvvrivirnnnninnnns | aeeees [oe .| Paydown . ...22,597 ..06/21/2044 .
91754R-UY-1 .. |UTAH ST BRD HIGHER ED REV ....evvvnn [ oo e .|Direct ... .. 150,000 .. 11/01/2027 .
924190-HG-9 ...| VERMONT HSG FIN AGY ....oovvivvieiiiiiiiiiiieees [ eeeees .|Direct ... ..11/01/2045 .
924190-MD-0 .. | VERMONT HSG FIN AGY .....oooeveriiiiinninin [ .|Direct ... ..11/01/2047 .
92812U-R3-4 ...|VIRGINIA ST HSG DEV AUTH COMWLTH MTG . . | Paydown . ..02/25/2052 .
92812U-R3-4 ...| VASHSG 2022 SERIES A A - CMO/RMBS .. . | Paydown . ..02/25/2052 .
92812U-R3-4 ...| VASHSG 2022 SERIES A A - CMO/RMBS . | Paydown . . ..02/25/2052 .
92812V-MA-1 .. | VIRGINIA ST HSG DEV AUTH - RMBS ........ccevves [eeeeen |-t .| Paydown .... ... 125,330 . 125,330 |.. . ..11/25/2039 .
93978T-VD-8 .. | WASHINGTON ST HSG FIN COMMN - RMBS ... .|Direct .. 175,000 . 174,816 |.. . 175,000 |.... ..12/01/2046 .
983220-HV-2 ...|WYOMING CMNTY DEV AUTH HSG REV . .|Call @ 100.00 .. . s .. 90,101 |.. K ...90,207 |.... ..12/01/2044 .
983220-MK-0 .. | WYOMING CMNTY DEV AUTH HSG REV .......ccevvenes [oeeens 1Call @ 100.00 ..vvvvvvvvne]eereiiiiiiiiiiiiiiees |oveeeeeens 215,000 215,000]............215,000 |............ 215,000 fo.ovvvvvnvnnnnnnn O e O v O e 0 o 0 214,999 ..12/01/2032 .
0909999999. Subtotal - Bonds - U.S. Special Revenu 43,776,054 43,910,254 44,117,530 0 80,473 44,283,291 XXX
000366-AA-2 .. | AASET 2017-1 A = ABS ......evvvvvvrrrnnnnnnnnnnnns [ eeeeens .| Paydown ... ...108,795 |... .... 108,79 ..05/16/2042 .
00038P-AA-8 .. | AASET 211 A = ABS ....ervrrieiiinninniinininnininns [ eeeeees .| Paydoun ... ...120,532 |... .. 120,532 .. 11/16/2041 .
000825-AA-7 .. | ACAM 19FL1 A - CDO/CMBS . .| Paydown .... ...511,236 |... ..11/16/2034 .
001406-AA-5 .. | DCAL 2015 A1 - ABS .... .| Paydown . . 18,192 ..02/15/2040 .
00180A-AA-7 .. | AMSR 2020-SFR1 A - CMBS . .| Paydown . .0 L0 ..04/17/2037 .
00213R-AB-9 .. | ARLFR 121 A2 - ABS ....... .| Paydown . 1,500,000 ,500,323 ..1,500,000 |. .. 12/15/2042 .
00217L-AA-0 .. | AREIT 2019-CRE3 A - CMBS .. .| Paydown .... ... 371,661 |.. ... 371,661 |.... ..09/16/2036 .
00255U-AA-3 .. | AASET 2020-1 A - ABS .... .| Paydoun ... ..296,660 |.... ..01/17/2040 .
00256D-AA-0 .. | AASET 2019-1 A - ABS .... .| Paydown ... ..195,069 |.... ..05/15/2039 .
00436M-AA-3 .. | AALLC 181 A = RMBS .......evvvvmvmmnnnnnnnnnnnnnnns [ ceeeeen e .| Paydown ... . . ...90,163 |.... .. 12/02/2033 .
007036-GS-9 .. | ARMT 2005-2 2A1 - CMO/RMBS JUTR [P .| Paydown .... ... 22,073 ... ...22,073 |.... ..06/25/2035 .
0083311-AA-2 .. | AFFRM 2021-A A = ABS ......ovviiiviiiiiiiiiieens .| Paydown ... ..1,000,000 |.... ..08/15/2025 .
009088-AB-1 .. | AIR CANADA 2015-2 PASS THROUGH TRUSTS .| Paydown . .24 111 . ..06/15/2029 .
01448Q-AA-8 .. | ALESC IV A1 - CDO .| Paydown ... (7 250)... ...95,874 |.... ..07/30/2034 .
01749P-AN-8 .. | ALLEG Il CN - CDO .... .| Paydown .... .(35,242)]... . 616,747 |.... ..07/26/2027 .
01749P-AU-2 .. | ALLEG |11 B2R - CDO ... .| Paydown . ...(13) , ..07/26/2027 .
02149M-AB-5 .. | CWALT 2007-J1 1A2 - CMO/RMBS .| Paydoun .. .. (3,283)f... .... (3,634)[..03/25/2037 .
02361D-AL~4 .. | AMEREN ILLINOIS CO oovvvvveeiiiiiiieiieeieeeeeee [ e .| Maturity @ 100.00 . .... 30,780 [..00/01/2022 .
02377U-AB-0 .. | AMERICAN AIRLINES 2013-2 PASS THROUGH TR ....[....... . | Paydown .. (1,052)(..07/15/2024 .
02666B-AA-4 .. | AHAR 2015-SFR2 A - RIBS .... .| Paydown . ..10/17/2082 .
02666B-AG-1 .. | AHAR 2015-SFR2 XS - RMBS .. .|Direct ... ..10/17/2082 .
03235T-AA-5 .. | ACEF 2014-1 A - ABS .| Paydown ... .. 12/20/2024 .
03464H-AA-3 .. | AOMT 225 A1 - CMO/RMBS .| Paydown . 117,049 ). ..05/25/2067 .
03464J-AA-9 .. | AOMT 217 A1 - CMO/RMBS .. .| Paydown . ..10/25/2066 .
03789X-AD-0 .. | DIN 2019-1 A21 - RMBS [ Adjustment ... e O .. ..06/07/2049 .
038370-AA-0 .. |AQFIT 19A A = ABS ....evvvrrrernnnnnenennnnnnnnnnns [ eeeeeen oo . | Paydoun . .... 315,459 ..07/16/2040 .
03879X-AA-7 .. | ARCLO 2018-FL1 A - CMBS ... .| Paydown .... ...2,000,000 |.......... 2,000,000 ..06/15/2028 .
03880V-AA-8 .. | ARCLO 2019-FL2 A - CMBS . .| Paydown . 1,184,234 ..1,184,235|.. ..09/15/2034 .
0388011-AA-6 .. | ARCLO 2020-FL1 A - CMBS ... . .| Paydoun .... ...2,960,072|........... 2,960,072 ..02/15/2035 .
04544N-AD-6 ...| ABSHE 2006-HE6 A4 - RUBS .........cccevvvvveenene [eeeeen|on L [Paydown ....eeeeeiiiiiiiiins i feeiiiiin, 28,749 28,749 ..11/25/2036 .
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04685A-2B-6 .. | ATHENE GLOBAL FUNDING ... ..01/256/2022 . |Maturity @ 100.00 .. ...2,000,000 |.......... 2,000,000 |......... 1,999,380 1,999,992 |.. 0 ..2,000,000 |.... .0 ..01/25/2022 .
05072L-AA-3 .. | AUDAX 3 A - CDO ..... ..10/20/2022 . | Paydown ... ....60,010 .. 60,010 |.. 60,160 [oeeeeieeiiiins L0 ...60,010 |. 0 ..01/20/2030 .
05377R-C0-5 ...| AESOP 2017-1 A - ABS . ..06/20/2022 . | Paydown . 1,487,514 ..1,485,000 |.. . 1,484,763 |.. 1,484,362 L0 .. 1,484,369 |. 0 ..09/20/2023 .
05492K-AA-7 .. |BDS 2019-FL4 A - CDO .. ..11/18/2022 .| Paydown . 2,190,857 ..2,190,857 |.. . 2,191,314 |.. . 2,191,004 L0 ..2,190,857 |. 0 ..08/15/2036 .
054920-AA-4 ...|BDS 2020-FL5 A - CMBS ... ..10/18/2022 . | Paydown ... 2,584,302 ..2,584,302 |.. . 2,586,933 |.. 2,585,522 L0 ..2,584,302 |. 0 ..02/18/2037 .
05579H-AE-2 .. | BNZ INTERNATIONAL FUNDING LTD (LONDON BR ..02/21/2022 . | Maturity @ 100.00 1,000,000 . 1,000,000 |.. 998,240 |.. . 999,949 L0 ..1,000,000 |. 0 ..02/21/2022 .
05584A-AA-8 .. |HGVGI 17A A - RMBS .... ..12/25/2022 . | Paydown ... . 34,629 ...34,629 |.. .. 34,621 |.. 34,636 L0 0 ..05/25/2029 .
05587T-AA-4 .. | BSPRT 2019-FL5 A - CMBS . ..09/15/2022 . | Paydown . 136,648 . 136,648 |.. . 136,648 |.. . 136,648 L0 0 ..05/15/2029 .
05587T-AA-4 .. | BSPRT 2019-FL5 A - CMBS ... . [..12/15/2022 . [ Paydown ... 1,335,150 |... ..1,335,150 |......... 1,335,150 0 .0 ..05/15/2029 .
05601G-AA-4 .. | BPCRE 21FL1 A - CDO ..04/19/2022 .| Paydown .... ... 744,044 |... ... 144,044 ... 744,044 0. 0. ..02/17/2037 .
05607Y-AC-5 .. |B2R 2015 - 1 A2 - RMBS ..04/18/2022 . | Paydown . 292,924 . 292,924 |.. 294,258 |.. L0 0 ..06/15/2048 .
05616M-AG-1 .. | BABSN 2015-11 CN - CDO .. ..06/02/2022 . | EXCHANGE ... .. 1,084,529 |.......... 1,500,000 |......... 1,143,331 0. 0. ..10/21/2030 .
059475-AG-8 .. | BOAA 2007-2 2A2 - CMO/RMBS ..12/01/2022 . | Paydown ... 0 .0 ..06/25/2037 .
05949C-PP-5 ...| BOAMS 2005-L 4A1 = CMO/RMBS ......eeevvrmeeeeee | eeeens ..12/01/2022 .| Paydown ... 0. 0. ..01/25/2036 .
05950M-AJ-9 .. | BAFC 2006-G 3A3 - CMO/RMBS .........ceevvvrvvenn | neenns ..12/01/2022 . | Paydown ... 0 .0 ..07/20/2036 .
059522-AA-0 .. | BAFC 2007-C 6A1 - RMBS ..12/20/2022 .| Paydown ... 0. 0. ..05/20/2047 .
059522-AU-6 ...| BAFC 2007-C 1A2 - CMO/RVBS ..12/01/2022 . | Paydown ... 0 .0 ..06/20/2036 .
07336F-AA-4 .. | BVINV 2022-INV3 A1 - CMO/RMBS . ..12/01/2022 .| Paydown . L0 0 ..01/25/2052 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS . ..12/01/2022 . | Paydown . L0 0 ..06/26/2051 .
07384M-S7-8 .. | BSARM 2004-5 2A - CMO/RMBS ... ..12/01/2022 .| Paydown . L0 0 ..07/25/2034 .
07386H-QZ-7 .. | BALTA 2005-2 2A3 - CMO/RMBS ........cccvvvvnvees | unnnnnn o 12/01/2022 . [ Paydown .... . . .. 63,687 .. 0. N . .0 .0 ..04/25/2035 .
10373Q-AD-2 .. | BP CAPITAL MARKETS AMERICA INC ...covvenneeeens [eeene ..08/24/2022 .| Various ......ceeeeeeeeeenn foevemmmninneeennnins Joneens 2,010,606 |.......... 2 000 000 [|.eeeennns 2,000,000 |......... 2,000,014 [..ccevrnnnnnnnees [ IR L. IO (U L3 A [V PO 2 000 015 |ooeeeiiies 0 ..02/06/2024 .
PERSHING DIV OF DLJ SEC
111021-AM-3 .. | BRITISH TELECOMMUNICATIONS PLC ......eennneeees [P, ..09/28/2022 . |LNDING ....eeeeenneieeeeen foeeemmnneeeeeenes Jenins 1,986,260 |.......... 2,000,000 |......... 1,999,460 |.......... 1,999,805 |...oeevvvnnnnnnns O e T e O [ 74 [0 e 1,999,878 0 .. 12/04/2023 .
123260-AA-2 .. | BJETS 191 A - ABS ..05/16/2022 . | Paydown ... ...466,413 |... ... 466,413 .... 466,397 . 466,414 |.. 0 .0 ..07/15/2034 .
12327F-AA-5 .. | BJETS 2020-1 A - ABS . ..12/15/2022 .| Paydown ... ...266,766 |... ... 266,766 .... 266,762 0. 0. ..11/15/2035 .
12434L-AA-2 .. | BXMT 2020-FL2 A = CMBS .....evvvvvvvininiiiieinnn [ eeeees ..12/16/2022 . | Paydown ... ...693,682 |... .... 693,652 .... 692,279 0 .0 ..02/18/2038 .
12479R-AD-9 ...| CAUTO 2017-1 A1 = ABS oerreeiieeeieeieeeeeenenn [ e ..03/17/2022 .| Paydown ... ...126,627 |... .. 126,627 .. 126,590 0. 0. ..04/15/2047 .
12479R-AE-7 .. | CAUTO 2017-1 A2 = ABS ....cevvvniivriinnieeeeens [ eeeeenn [ 12/16/2022 . | Paydown ... .. 2,372 ... 0 .0 ..04/15/2047 .
1248ME-AG-4 .. | CBASS 2007-CB4 A2D - RMBS . ..12/01/2022 .| Paydown . . 79,966 L0 0 ..04/25/2037 .
12510H-AA-8 .. | CAUTO 2020-1 A1 - ABS ..12/156/2022 . | Paydown . 8,693 L0 0 ..02/15/2050 .
12510H-AC-4 .. | CAUTO 2020-1 A3 - ABS ..12/15/2022 .| Paydown . 4,347 L0 0 ..02/15/2050 .
12520K-AA-0 .. | CFMT 21GRNT A - ABS ... ..12/20/2022 .| Paydown . 529,215 L0 0 ..03/20/2041 .
12529L-AA-8 .. | CFMT 2020-HB4 A - RVBS ..12/25/2022 . | Paydown . ,651,530 L0 0 ..12/26/2030 .
12530B-AA-7 .. | CFMT 2021-3 A - CMBS ......covvvnviiviinnnninenns [eeeeenn [n 05/25/2022 . | Paydown ... 414,628 |... 0 .0 ..10/27/2031 .
12530B-AA-7 .. | CFMT 2021-3 A - CMBS .... ..12/25/2022 . | Paydown ... ...649,821 |... .... 649,821 ....649,820 0. 0. ..10/27/2031 .
12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS . ..12/25/2022 . | Paydown .....oviiiiiinnnns oerinineniiis feeeeeeeiiian 1,746 | 1746 [ 1,653 0 .0 ..02/26/2052 .
12546Y-AA-9 .. | CHNGE 222 A1 - CMO/RMBS . ..12/01/2022 .| Paydown ... ...270,833 |... .. 270,833 ... 270,831 0. 0. ..03/25/2067 .
12563L-AS-6 .. | CLIF 203 A - ABS ..12/18/2022 . | Paydown ... ....85,000 |... 0 .0 ..10/18/2045 .
12663D-AC-8 .. | CSMC 22NQM5 A1 = CMO/RMBS ...ceveeeeeeeeneees [ oo ..12/01/2022 .| Paydown ... ....61,481 ... 0. 0. ..06/25/2067 .
12667F-5E-1 .. | CWALT 2005-6CB 1A3 - CMO/RMBS . ..12/01/2022 . | Paydown . . 46,386 L0 0 ..04/25/2035 .
126694-UN-6 .. | CIHL 2005-31 2A3 - CMO/RMBS . ..12/01/2022 .| Paydown . . 57,405 L0 0 ..01/25/2036 .
12669F-V8-3 .. | CWHL 2004-HYB4 3A - CMO/RMBS ..12/01/2022 . | Paydown . . 14,628 L0 0 ..09/20/2034 .
12803V-AA-3 .. | CAJUN 211 A2 - RMBS ... ..11/20/2022 .| Paydown . . 15,000 L0 0 ..11/20/2051 .
14576A-AA-0 .. | CARM 201 A1 - RMBS . ..12/156/2022 . | Paydown . .30,000 L0 0 ..12/16/2050 .
14576A-AC-6 .. | CARM 201 A3 - RMBS .... ..12/15/2022 .| Paydown ... ..5,000 |... 0. 0. ..12/15/2050 .
14856G-AA-8 .. | CLAST 2021-1 A - ABS . ..12/16/2022 . | Paydown ... ... 142,691 |... ... 142,691 ... 142,687 0 .0 ..01/15/2046 .
15137E-BN-2 .. | CECLO 21 A1R - CDO . ..10/27/2022 .| Paydown . 4,048 ....4,048 |.. ....4,048 |.. L0 0 ..07/29/2030 .
15672R-AA-3 .. | CERB 24 A1 - CDO .... ..10/17/2022 .| Paydown . 159,007 . 159,007 |.. . 158,949 |.. L0 0 ..07/15/2030 .
16159-AC-8 .. | CHASE 2019-1 A3 - CMO/RMBS ..12/01/2022 . | Paydown ... ... 44,516 |... 0. .0 .. ..03/25/2050 .
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166764-BN-9 .. | CHEVRON CORP ..02/03/2022 .| Call @ 100.00 .. .. 2,000,000 ......... 2,000,000 . 2,000,000 |.. 0 .0 ..2,000,000 |.... .0 ..03/03/2022 .
17030J-AA-4 .. | CHNGE 2022-1 A1 - RWBS ..12/01/2022 .| Paydown . . 487,758 |.. 87,754 | 0 L0 .4 ..487,758 |. 0 ..01/25/2067 .
17181C-AA-6 .. | CIMLT 181 A - ABS .. ..12/20/2022 . | Paydown . 140,556 140,556 . 140,551 L0 ..140,556 |. 0 ..03/20/2043 .
17309A-AD-1 .. | CMALT 2006-A1 1A4 - CMO/RMBS ..12/01/2022 .| Paydown . .. 18,100 .. 17,209 .. 17,268 L0 ... 17,183 |. 0 ..04/25/2036 .
174010-A0-4 .. | CITIZENS BANK NA ..06/13/2022 .| Jefferies .. . 3 000,000 |......... 2 995,650 . 2,998,886 |.. 0 ..2,999,286 |.... .0 ..03/29/2023 .
19421U-AA-2 .. | CASL 2019-A A1 - ABS . ..12/27/2022 .| Paydown ... . 101,906 ..101,413 . 102,293 |.. 0. . 101,906 |.... 0. .. 12/28/2048 .
19421U-AB-0 .. | CASL 2019-A A2 - ABS .. ..12/25/2022 . | Paydown ... .. 50,966 |.. 0 ...50,953 |.... .0 .. 12/28/2048 .
19423D-AB-6 .. | CASL 2018-A A2 - ABS . ..12/25/2022 . | Paydown ... . . 168,533 |.. 0. ..168,489 |.... 0. .. 12/26/2047 .
19424K-AB-9 .. | CASL 2021-A A2 - ABS .. ..12/25/2022 . | Paydown ... .. 704,938 ... 704,797 0 ..704,938 |.... .0 ..07/25/2051 .
19687Y-AA-3 .. | COLT 2020-RPL1 A1 - RWBS .. ..12/01/2022 .| Paydown ... . . . 0. . 116,785 |.... 0. ..01/26/2065 .
20267U-AA-7 .. | CBSLT 2016-B A1 - ABS ..12/25/2022 . | Paydown ... ... 46,957 |... .. 46,985 |.. 0 ... 46,957 |.... L0 .... (1,538)[.. 10/25/2040 .
21872M-AA-0 .. | CAFL 182 A - CMBS ..12/01/2022 .| Paydown 203,681 |... s s .... 203,666 |.. 0. 203,681 |.... cer 0 e O e 0 [ 4,039 |..11/15/2052 .
219868-BS-4 .. | CORPORACION ANDINA DE FOMENTO C. ..06/156/2022 . Malurlty @ 100.00 1,400,000 . 1,400,000 |.. . 1,547,678 |.. . 1,411,220 L0 .. 1,400,000 |. 0 ..06/15/2022 .
22549N-AA-9 ...| CSRT 18PS1 A - ABS ....... ..07/25/2022 .| Paydown ... ..105,212 . 105,212 (.. 102,055 |.. . 102,874 L0 ..105,212 |. 0 ..01/01/2037 .
22822R-BF-6 .. | CROCAS 2018-1 C - RMBS .. ..03/156/2022 .| Various . 1 000,000 . 1,000,000 |.. . 1,000,000 |.. . 1,000,015 L0 ..1,000,000 |. 0 ..07/15/2043 .
233046-AF-8 .. | DNKN 2017-1 All - RWBS .. ..11/20/2022 .| Paydown . ....9,188 .. ....9,038 |.. ...0 L0 .9,188 | 0 .. 11/20/2047 .
233046-AK-7 .. | DNKN 2019-1 A22 - RMBS .. ..11/20/2022 . | Paydown . .0 L0 .5,000 | 0 ..05/20/2049 .
233046-AN-1 .. | DNKN 211 A2] - RMBS ... ..11/20/2022 .| Paydown . .0 L0 41,250 |. 0 ..11/20/2051 .
233046-A0-4 ...|DNKN 211 A22 = RMBS ....oevvriiiiiniiiiciinines e .11/20/2022 . | Paydown .. s s 0] 0 .0 .. 11/20/2051 .
23311V-AB-3 .. | DCP MIDSTREAM OPERATING LP ..eevvveeeeeeennieee | s ..01/03/2022 .|Call @ 100 00 1,250,000 1,312,715 |......... 1,250,000 |.. 0. . 0. ..04/01/2022 .
233851-CS-1 ...| DAIMLER FINANCE NORTH AMERICA LLC ..01/06/2022 . |Maturity @ 100.00 ..2,305,000 |.. . 2,324,270 |.. . 2,305,060 L0 ..2,305,000 |. 0 ..01/06/2022 .
244608-AA-3 .. | DPATH 181 A1 - CDO . ..07/06/2022 . |Paydown .. . 1,000,000 |.. . 1,000,000 |.. . 1,000,102 L0 ..1,000,000 |. 0 ..01/15/2031 .
244608-AJ-4 .. | DPATH 181 A2 - CDO .... ..07/06/2022 .| Paydown . . 1,000,000 |.. . 1,000,000 |.. . 1,000, 181 L0 ..1,000,000 |. 0 ..01/15/2031 .
24736X-AA-6 .. | DELTA AIR LINES 2015-1 PASS THROUGH TRUS .... ..07/30/2022 . | Paydown ... 0. 0. ..01/30/2029 .
24736Y-AA-4 .. | DELTA AIR LINES 2015-1 PASS THROUGH TRUS ....|....... ..07/30/2022 . | Paydown ... . . 0 .0 ..01/30/2029 .
251510-DP-5 ...| DBALT 2005-2 1A7 - CMO/RMBS ........ceeunnreens ..12/01/2022 .| Paydown ... .. 36,093 |.. 0. 0. ..04/25/2035 .
25216A-AA-2 .. | DEXT 2020-1 A - ABS ...... ..12/16/2022 . | Paydown ... . 338,607 |.. 0 .0 ..02/16/2027 .
25755T-AE-0 .. | DPABS 2015-1 A2 - RMBS ..10/25/2022 .| Paydown . L0 0 .. 10/25/2045 .
25755T-AJ-9 ...|DPABS 2018-1 A21 - RWBS . ..10/25/2022 . | Paydown . L0 0 ..07/27/2048 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS .. ..10/25/2022 .| Paydown . L0 0 ..04/25/2051 .
26208L-AC-2 .. |HONK 2018-1 A2 = RMBS .....ovvvvvnnnniiiiinnnnns | s o 10/20/2022 . [ Paydown ... 0 .0 ..04/20/2048 .
26209X-AA-9 .. |HONK 201 A2 - RMBS ..10/20/2022 . | Paydown ... 0. 0. ..07/20/2050 .
26209X-AC-5 .. |HONK 2020-2 A2 - RMBS ..10/20/2022 . | Paydown . L0 0 ..01/20/2051 .
26827E-AC-9 .. |ECAF | A2 - ABS .. ..12/15/2022 .| Paydown . . . . . ,130 |. . N 0 ..08/15/2040 .
26829C-AZ-0 .. | GLGU 2015-7 AX - CDO .. ..10/20/2022 . | Paydown . .400 000 |.. .399 750 |.. . 400,028 L0 . 400,000 |. 0 (2 463)[..04/22/2030 .
26857E-AA-6 .. |ELFI 2019-A A - ABS ..12/25/2022 . | Paydown . . 263,987 |.. . 263,933 |.. . 264,179 L0 ..263,987 |. 0 (12,506)|..03/25/2044 .
28852E-AA-7 .. |ECLO 1 A - CDO .. ..11/16/2022 . | Paydown . . 878,075 |.. .873,075 |.. . 872,529 L0 ..873,075 |. 0 13,713 [..02/15/2029 .
28852L-AA-1 .. |ECLO |11 A1 - CDO ... ..10/20/2022 .| Paydown .....oeveeeeenieees foeennneeeeeeniees fereeeeeeeennn 6,207 | 6,207 0. 0. ..07/22/2030 .
28852L-AN-3 .. |ECLO 3 AZR = CDO ..oevvvveniiiiiniiieeeccnniieees | e ..10/20/2022 .| Paydown ......oveiiiiiinines foenninneeeiiiines feeineeeenn 8,276 | 8,276 0 .0 ..07/22/2030 .
28853R-AL-3 .. |ECLO IV AR = D0 evvveneeeeennneeeeemennaeeeees | e o 10/17/2022 . [ Paydown .. .... 932,533 0. 0. ..04/15/2029 .
29336U-AE-7 .. |ENLINK MIDSTREAM PARTNERS LP ......evvvvvivunnns | eeenns ..08/24/2022 . Adjustmenl ... 210,000 0 .0 ..06/01/2025 .
29445U-AB-1 ...| EQLS 2007-1 A2B - RWBS .. ..12/27/2022 .| Paydown . 72,511 L0 0 ..04/25/2037 .
30070R-AA-0 .. | XAN 20RS08 A - CDO . ..01/19/2022 . | Paydown . .15, .. 15,586 |.. .. 15, .. s L0 s N 0 ..03/16/2035 .
30070R-AC-6 .. | XAN 20RS08 AS - CDO ..03/17/2022 .| Paydown . ,000,000 ,000 000 |.. . ,005 625 |.. ,000,445 L0 ,000,000 | 0 ..03/16/2035 .
302635-AC-1 .. |FS KKR CAPITAL CORP ... ..04/15/2022 .| Call @ 100.00 .. 500,000 |... 500,000 [o.eunnnnnnee 498,420 ... 499,907 |.. 0 499,979 |.... .0 ..05/15/2022 .
30288B-AE-5 .. | FREMF 2015-K721 B - CMBS .. ..09/26/2022 . | Paydown ... ,000,000 |... . 1,000,000 ....909,719 987,254 |.. 0. 0. .. 11/25/2047 .
32010L-AN-4 .. |NISTR 161R 1BR - CDO ..... ..10/25/2022 .| Paydown . . 259,753 |.. .259,749 |.. . 259,725 L0 0 ..01/25/2032 .
32027L-AE-5 .. | FFML 2006-FF14 A5 - RMBS .. ..12/27/2022 .| Paydown . .. 96,830 [.. ..85,816 |.. 98,954 L0 0 ..10/25/2036 .
32051G-EZ-4 .. | FHAMS 2004-AA7 1A1 - CMO/RVBS . ..12/01/2022 . | Paydown . ...35,913 [.. .. 30,52 |.. L0 0 ..02/25/2035 .
32052K-AB-1 .. | FHASI 2006-AR2 2A1 - CMO/RMBS .........ccevveni]nnees o 12/01/2022 . [ Paydown ... .. 155,352 .. 119,986 0. .0 .. ..07/25/2036 .
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33767P-AA-6 .. | FKH 2022-SFR2 A - RMBS ..11/01/2022 .| Paydown ... 11,247 ... 0 LG 11,247 .0 N R ..07/19/2039 .
33768N-AA-0 .. | FKH 2022-SFR1 A - RMBS .. ..10/01/2022 .| Paydown . L0 16,870 |. 0 .0 ..05/19/2039 .
33830J-AB-1 .. |FIVE GUYS FDG LLC - ABS ..10/25/2022 . | Paydown . . . L0 .5,000 | 0 .0 ..07/25/2047 .
33851R-AA-9 .. | FSMT 2110IN A1 - CMO/RMBS . ..12/01/2022 .| Paydown . . 152,918 |.. . 142,548 |.. L0 ..152,918 |. 0 .0 .. 11/27/2051 .
33851T-AD-9 .. |FSMT 2111IN A4 - CMO/RMBS .......ccvvvenvvrcinnn | eeenns .12/25/2022 . | Paydown ... .... 170,499 ... 171,485 0 .0 L0 .. 11/27/2051 .
33852H-AB-8 .. | FSMT 2021- 8INV A3 - CMO/RMBS ......ccevveueeeee] cenenne ..12/01/2022 .| Paydown ... .. 159,141 .. 155,112 0. 0. 0. ..09/25/2051 .
33853G-AB-9 .. | FSMT 2021-12 A2 - CMO/RMBS .......cccvvvunveens | oeeenns ..12/01/2022 . | Paydown ... 0 .0 L0 .. 11/27/2051 .
344170-AB-4 .. | FOCUS BRANDS FUNDING LLC - ABS ..10/30/2022 . | Paydown ... 0. 0. 0. ..10/30/2048 .
34963V-AA-3 .. |FCO 17 A - CDO ...... ..10/156/2022 . | Paydown . L0 0 .0 ..01/15/2030 .
35041J-AA-3 .. |FFIN 2019-1 A - ABS ..12/15/2022 .| Paydown . . 311,670 L0 0 .0 ..11/15/2034 .
36166V-AE-5 .. | GCI CREDIT SUISSE A - RMBS ..12/18/2022 .| Paydown . . 188,715 L0 0 .0 ..06/18/2046 .
3616811-AA-9 .. | GCAT 22NM5 A1 = CMO/RMBS ...oeeeeeeeeenineeee | s o 12/01/2022 . [ Paydown .... 0. 0. 0. ..08/25/2067 .
36170H-AA-8 .. | GCAT 2022-NaM4 A1 - RMBS .. ..12/01/2022 . | Paydown ... 0 .0 L0 ..08/25/2067 .
361837-AA-5 .. | GARR 151 A1 - CDO ..11/25/2022 .| Paydown ... ... 348,161 0. 0. 0. ..09/21/2029 .
362257-AB-3 .. | GSAA 2006-17 A2 = RMBS ........covvvivivnnnninnes | oeeens ..12/27/2022 .| Paydown ... ... 126,443 0 .0 L0 .. 11/25/2036 .
3622EA-AA-8 .. | GSAA 2007-3 TAA = RUBS ...covvveneieiiniieeees [ s ..12/27/2022 .| Paydown ... .. 120,679 0. 0. 0. ..03/25/2037 .
362341-78-2 ...| GSR 2006-1F 4A1 - CMO/RVBS ..12/01/2022 . | Paydown ... 0. .0 L0 ..02/25/2036 .
362341-XC-8 .. | GSR 2005-AR7 4A1 - CMO/RMBS .... ..08/01/2022 .| Paydown ... . 0. 0. .. 11/25/2035 .
362341-XG-9 .. | GSR 2005-AR7 6A1 - CMO/RMBS . ..12/01/2022 . | Paydown ... 0 .0 0. .. 11/25/2035 .
362381-AA-3 .. | GSAA 2006-12 A1 - RIBS ..... ..12/27/2022 .| Paydown . L0 0 .0 ..08/25/2036 .
36242D-FS-7 ...| GSR 2004-11 2A1 - CMO/RMBS ..12/01/2022 . | Paydown . L0 0 .0 ..09/25/2034 .
36298Y-AA-8 .. | GSAA 2006-14 A1 - RMBS .. ..12/27/2022 .| Paydown .. . .. B .. L0 0 .0 ..09/25/2036 .
37254B-AB-6 .. | GENPACT LUXEMBOURG SARL . N ..04/01/2022 . |Maturity @ 100.00 .500 000 .. . 499,885 |.. L0 0 .0 ..04/01/2022 .
381362-AL-6 .. | GTCOP 121R A2R - CDO C......|..12/15/2022 .|Paydown ... 809,904 ....809,884 0. 0. 0. ..06/15/2034 .
38175L-AC-6 .. | GOCAP 18 BR = DO ..eevvvniviiinnnniiiiiiiinnens [ eeeees ..04/21/2022 .| Call @ 100.00 .. .... 600,000 ....600,000 0 .0 ..229 |... .. 10/25/2029 .
38175W-AA-6 .. | GOCAP 31 A1R - CDO . . [-.11/07/2022 . [ Paydown ... 142,672 ... 142,715 0. 0. 0. ..08/05/2030 .
38177G-AA-9 .. | GCTLF 2020-1 A - CDO .. ..10/20/2022 . | Paydown ... .... 496,116 .... 496,116 .. 0 .0 0. .. 10/22/2029 .
390556-AL-2 .. | GRTLK 141R AR - CDO ... ..10/17/2022 .| Paydown . . 232,984 |.. 232,984 |.. . 232,992 L0 0 .0 ..10/15/2029 .
39809L-AA-2 .. | GSTNE 19FL2 A - CDO/CMBS ..12/156/2022 . | Paydown . ..1,366,656 |.. ,356,289 |.. ,359,588 L0 0 .0 ..09/16/2037 .
40052T-AA-7 .. | GRYPHON FDG LTD - ABS ... ..02/01/2022 .| Adjustment . 0 0 .0 L0 0 .0 ..05/11/2050 .
40139L-AD-5 .. | GUARDIAN LIFE GLOBAL FUNDING ..05/08/2022 . |Maturity @ 100 00 ..2,450,000 |.. ,446,913 |.. ,449,930 L0 0 .0 ..06/08/2022 .
41161P-EZ-2 .. [HVNLT 2004-5 34 — CUO/RUBS ....ovvevecercees | e |- 12/01/2022 . | Paydown L T7,492 |.. 0. 0. 0 ..06/19/2034 .
41161V-AC-4 .. [HVILT 2008-7 2AA = RUBS ....ovoeerececrcens | crens ..12/19/2022 . Paydown ... .. 70,194 |.. 0l 0. 0 ..00/19/2036 .
411707-AD-4 .. [HNGRY 2018-1 A2 - RUBS ..12/20/2022 . Paydown ... .. 10,000 |.. 0. 0. 0 ..06/22/2048 .
411707-AH-5 .. [HNGRY 2020-1 A2 - RIBS .. ..12/20/2022 . Paydown ... .. 17,000 |.. 0l 0. 0 ..12/20/2050 .
43133J-AA-6 .. |HITR 2019-2 A1 - CDO .. ..05/23/2022 . | Paydown . 27,601 L0 0 .0 ..05/23/2039 .
43283A-AA-3 .. |HGVT 2017-A A - RMBS . ..12/25/2022 . | Paydown . 79,860 L0 0 .0 .. 12/26/2028 .
433674-AA-6 .. |NZES 20PLS1 A - CMO/RMBS ..12/25/2022 . | Paydown . . 404,537 L0 0 .0 .. 12/25/2025 .
43739H-AA-8 .. | HMBT 2006-2 A1 - RMBS ..12/27/2022 .| Paydown ... .. 88,802 |.. 0 .0 L0 .. 12/25/2036 .
43789K-AA-0 .. |HOF 221 A1 = CMO/RMBS .....eeeeeieeeeeeeei [ s ..12/25/2022 . | Paydown ... .. 0. 0. 0. ..07/25/2067 .
44040H-AA-0 .. |HORZN 2019 A = ABS ....evviiiiiiiiiiieiiiiiieeees [ s ..12/16/2022 . | Paydown .. 82,630 |.. 0 .0 L0 ..07/15/2039 .
44891A-AM-9 .. |HYUNDAI CAPITAL AMERICA . ..04/05/2022 . |Maturity @ 100.00 . 500 000 . . 499,972 |.. 0. 0. 0. ..04/05/2022 .
44931B-AC-1 .. | 10G 2015-1 SN - CDO ..12/19/2022 . |Reclassification .... 442,000 .... 354,817 0 .0 L0 ..07/19/2027 .
44931B-AE-7 .. | 10G 2015-1 CN - CDO ..06/24/2022 . | EXCHANGE .. 1,500,000 ......... 1,204,129 0. 0. 0. ..07/19/2027 .
45112A-AA-5 .. | ICONX 2012-1 A2 = ABS ...eeviiviiiiiiiiiiiinnnes [ eeees ..02/01/2022 . | Adjustment ... 0 .0 L0 ..01/26/2043 .
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV .eeeeiieeiiiieeeeeee | s ..07/05/2022 .|Direct ... ... 235,000 ... 262,934 0. 0. 0. ..04/01/2050 .
45276K-AA-5 .. | INPRL 22NQM3 A1 - CMO/RMBS ..12/25/2022 . | Paydown . . 114,561 |.. . 114,559 |.. L0 0 .0 ..06/25/2067 .
452760-AA-2 .. | INPRL 22NQM5 A1 - RMBS .. ..12/01/2022 . | Paydown . .. 85,671[.. .. 85,670 |.. L0 0 .0 ..08/25/2067 .
45660K-AA-9 .. | INDX 2006-AR39 A1 - RWBS .. ..12/27/2022 .| Paydown . L0 0 .0 ..02/25/2037 .
45660L-CK-3 .. | INDX 2005-AR2 1A1 - CMO/RMBS ... .. 12/27/2022 .| Paydoun ... 0. .0 .. .0 .. ..02/25/2035 .




8'vl3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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
45783N-AA-5 .. | INSTR 2021-1 A - RWBS ..12/16/2022 . | Paydown ... 0 . 47,924 ... .0 ..02/16/2054 .
46185J-AA-6 .. | IHSFR 2018-SFR1 A - RWBS ..05/18/2022 .| Various . L0 ..1,701,547 |. 0 ..03/19/2037 .
46592K-AC-6 .. | JPMMT 2021-3 A3 - CMO/RMBS ..12/01/2022 . | Paydown . L0 91,680 0 ..07/25/2051 .
466247-SE-4 .. | JAMMT 2005-A5 1A2 - CMO/RMBS ..12/01/2022 .| Paydown . L0 27,234 |. 0 ..08/25/2035 .
46627M-CY-1 .. [ JPALT 2006-A1 3AT = CHO/RUBS .....ooveerceens | wecenes .12/01/2022 . |Paydown ... 0l ...59,303 |.... 0. ..03/25/2036 .
466365-AA-1 .. [JACK 2019-1 A21 = RUBS ....oveeencecececens | e ..02/24/2022 . |Paydown ... 0. 2,977,500 |.... 0. ..08/25/2049 .
466365-AD-5 .. [JACK 221 A21 = RUBS ..vovvvoerreeenceerceeineaes | oeens .. 11/25/2022 . Paydown .. 0] ...30,000 [.... 0. ..02/26/2052 .
DEUTSCHE BANK
46639J-AE-0 .. | JPMCC 2013-C10 A5 - CMBS .. ..06/05/2022 .| SECURITIES, INC. s .. 1,473, 1,436,731 0 ..1,468,609 |.... .0 .. 12/17/2047 .
46651N-AA-2 .. | JOLAR 2019-1 A - ABS ....... ..12/15/2022 .| Paydown . 170,603 . 170,603 |.. 170,931 |.. L0 . 170,603 |. 0 ..04/15/2044 .
46654C-AE-5 .. | JPMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2022 . | Paydown . 571,673 571,673 |.. 548,716 |.. L0 0 ..02/26/2052 .
46654D-AD-5 ...| JPMMT 21INV4 A2 - CMO/RMBS ..12/25/2022 . | Paydown . 17,534 ...20,972 (.. .. 16,518 |.. L0 0 ..01/25/2052 .
466541-AE-1 .. | JPMMT 221 A3 = CMO/RMBS ...oovvvviiviiiiiiiiiins [ ees ..12/25/2022 . | Paydown ... 0 .0 ..07/25/2052 .
476681-AB-7 .. | JMIKE 211 A2l - ABS ... ..08/15/2022 . | Paydown 0. 0. ..02/15/2052 .
478160-CD-4 .. | JOHNSON & JOHNSON ..03/03/2022 . |Maturity @ 100.00 .. .. 1,400,000 ......... 1,396, 192 0 .0 ..03/03/2022 .
48669R-AA-9 .. |KCAP F3C A = D0 evvveeeeeeeeeeeeeeeenneeeeee [ s ..12/20/2022 .| Paydown ... 299,674 .... 299,768 0. 0. .. 12/20/2029 .
50188N-AA-6 .. |LCM 19 ON = DO .evvvveniiiiiiiiiiicccinieeeees [ s .12/08/2022 . | EXCHANGE ... .... 1,000,000 ... 759,228 0 .0 ..07/15/2027 .
50209T-AA-8 .. | LMREC 2019-CRE3 A - CMBS .. ..12/23/2022 . | Paydown ......oveeeenennees|oeeenniieeeeeeniees .. 1,057,691 [ 1,057,691 |......... 1,057,691 . 0. 0. .. 12/24/2035 .
532457-B0-0 ...|ELI LILLY AND CO ..06/16/2022 . |Maturity @ 100.00 ...... |.ecevveerrvrinnnnnns Jounnnn... 3,085,000 |........... 3,055,000 |......... 3,050,387 |......... 3,054,800 .. 0 .0 ..05/15/2022 .
543190-AA-0 .. |LTRAN 11 A1 - RMBS ... ..11/15/2022 .| Paydown ... .. 13,880 .. 13,448 15,414 |.. 0. 0. ..01/17/2045 .
543190-AB-8 .. |LTRAN 11 A2 - ABS . ..06/15/2022 . | Paydown . ....3,082 .. 3,79 .. ..4,223 L0 0 ..01/17/2045 .
55283A-AA-7 .. |MCA 3 A - CDO .. ..11/01/2022 .| Paydown . . 495,304 |.. . 495,381 |.. . 495,364 L0 0 ..11/15/2035 .
55284P-AC-9 ...|MFRA 22NQM1 A1 - CMO/RMBS . ..12/25/2022 . | Paydown . L413,744 (.. 413,743 |.. .0 L0 0 ..12/26/2066 .
55284T-AA-5 .. |MFRA 22INV1 A1 = CMO/RMBS ......ceemveeieeeeennn | e .12/25/2022 . | Paydown ... ... 141,061 .... 139,700 0. 0. ..04/25/2066 .
552850-AA-0 .. | MFRA 22NOM2 A1 = RMBS ......ovvviiiiiiiieiiiinins [ e ..12/25/2022 . | Paydown ... .. 165,168 .. 161,577 0 .0 ..06/25/2067 .
55285U-AA-1 .. | MFRA 22INV2 A1 = RMBS ....eeieeeeiieieeeecennns | o 12/01/2022 . [ Paydown .. 0. 0. ..07/16/2057 .
55953P-AE-5 ...| MAGNE 16 SUB - CDO ..12/01/2022 . Adjustmenl ... 312,500 .... 108,421 0 . .0 ..01/18/2028 .
57643L-LC-8 .. | MABS 2005-AB1 A4 - RUBS ......cevvenvveeeemnnnans | o 12/27/2022 .| Paydown ... .. 158,117 .. 157,919 0. . 158 17 |.... 0. .. 11/25/2035 .
Amherst Securities
58003U-AA-6 .. | MF1 2020-FL4 A - CDO ..05/05/2022 .| Group LLC .. ..3,992,500 |.......... 4,000,000 |......... 4,000,000 0. .4,000,000 |.... 0. .. 12/17/2035 .
585490-AC-9 ...|MELLO 22INV1 A2 - CMO/RMBS .. ..12/25/2022 . | Paydown ... 317,922 |........eee. 314,743 .. 0 317,922 |.... .0 ..03/25/2052 .
58549R-AC-0 ...|MELLO 21MTG3 A3 - CMO/RVBS .. ..12/25/2022 . | Paydown 107,944 ... 108, 180 .... 108,179 |.. 0. 107,944 |.... 0. ..07/25/2051 .
58550L-AA-3 .. | MWST 211 A - CMO/RMBS ...... ..09/23/2022 .| Call @ 100.00 ,000,000 |.. ,000,000 |.. . 1,000,000 L0 ..1,000,000 |. 0 ..02/25/2085 .
58550N-AC-5 ...|MELLO 21INV4 A3 - CMO/RMBS ..12/27/2022 .| Paydown . . 130,897 |.. . 126,561 |.. .0 L0 ..130,897 |. 0 .. 12/25/2051 .
58551V-AA-0 .. | MIST 2020-2 A - CMO/RWBS .. ..08/19/2022 . | Paydown . . 3,000,000 L0 ..3,000,000 |. 0 .. 11/25/2063 .
59020U-TC-9 ...| MLCC 2005-A A2 - CMO/RMBS . ..12/25/2022 . | Paydown . 42,691 L0 ...42,686 |. 0 ..03/25/2030 .
593191-AA-9 .. | MF1 2020-FL3 A - CDO .... ..07/156/2022 . | Paydown . . 823,807 L0 ..823,807 |. 0 ..07/16/2035 .
61748H-AW-1 .. | MSM 2004-5AR 4A - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..07/25/2034 .
61772L-AJ-0 .. | MSRM 2021-2 A3 - CMO/RMBS ......evvvvviirninienes | enns ..12/01/2022 . | Paydown ... .. 0 .0 ..05/25/2051 .
B1772N-AJ-6 .. | MSRM 2021-5 A3 = CMO/RMBS ...oeveeeeeeerieeeee | s o 12/01/2022 . [ Paydown .... . 154,342 |.. 0. 0. ..08/25/2051 .
62946A-AA-2 .. |NPRL 161 A1 - ABS ..12/20/2022 . | Paydown ... 112,436 |.. 0 .0 ..04/30/2046 .
62946A-AC-8 .. |NPRL 2017-1 A1 - ABS . ..12/20/2022 .| Paydown ... 0. 0. ..10/21/2047 .
62947A-AB-9 .. |NPRL 2019-2 A2 - ABS .. ..12/19/2022 . | Paydown ... ... 419,411 .... 415,500 0 .0 .. 11/19/2049 .
62947A-AF-0 .. |NPRL 211 A1 - RMBS .... ..12/19/2022 .| Paydown .....eieeeenniiees feeenneeeeeeniees feeeieeeeeennn 8,026 | 8,026 |ceeuneaenen 8,023 0. 0. ..03/19/2051 .
Bank of America Merrill
629470-BA-5 .. ..11/03/2022 . |Lynch .... .. 1,000,000 ....999,710 0. 0. ..03/01/2024 .
62955M-AA-4 .. |NZES 20FHT1 A - CMO/RVBS ..12/25/2022 . | Paydown . . 149,406 |.. . 149,403 |.. L0 0 .. 11/25/2025 .
62955M-AB-2 .. |NRZ FHT EXCESS LLC - ABS ..12/25/2022 . | Paydown . . 176,831 |.. 176,827 |.. L0 0 ..07/25/2026 .
6295511-AA-2 .. |NZES 21FNT2 A - ABS ... ..12/25/2022 . | Paydown . . 255,380 |.. . 255,378 |.. L0 0 ..05/25/2026 .
63939E-AB-9 .. |NAVSL 2015-A A2A = ABS ......cevvveireeermnnnane]nnnes oo 05/25/2022 . |Various .... .. 205,075 ... 205,000 0. .0 .. .. 12/15/2028 .
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64830Y-AC-1 .. |NZES 21FNT1 A = CMO/RMBS .......ceevvvnniivinnnn [ enns ..12/21/2022 .| Paydown ....oeenvivviinnnnns|oeriiiineeiiiis e 174,230 |.oovvvnennnns 174,230 |oevvennnnnns 174,228 |............ 174,228 |oveiiiiiinnnnns (U O 2 [ [ 2 | [V PO 174,230 |oevevennnninne [V O [V (U 2,487 |..03/25/2026 .
CREDIT SUISSE
64831J-AA-7 .. |NRART 20T1 ATT = RUBS ....oovvvveiiiiiiiiieees [ e ..09/30/2022 .| SECURITIES (USA) .. 3,957,031 |.......... 4,000,000 |.......... 3,999,995 ..4,000,000 |.... .. 12/16/2052 .
649604-AD-7 .. |NEW YORK MORTGAGE TRUST INC .... ..01/15/2022 . |Maturity @ 100.00 1,030,000 . 1,030,000 |.. . 1,019,700 |.. ..1,030,000 |. ..01/15/2022 .
654740-AV-1 .. |NISSAN MOTOR ACCEPTANCE COMPANY LLC ..01/13/2022 . |Maturity @ 100.00 2,000,000 . 2,000,000 |.. . 1,998,800 |.. ..2,000,000 |. ..01/13/2022 .
65535H-AP-4 ...| NOMURA HOLDINGS INC ..08/04/2022 .| GOLDMAN ..1,916,300 |.......... 2,000,000 |......... 2,000,000 ..01/16/2025 .
67181D-AA-9 .. | OAKIG 2020-1 A1 - CMBS .. ..12/20/2022 . | Paydown ... ....26,159 |... .. 11/21/2050 .
671810-AB-7 .. | OAKIG 2020-1 A2 - CMBS .. ..12/20/2022 .| Paydown ... ...26,159 |... ..11/21/2050 .
67190A-AA-4 .. | OAKIG 2021-1 A1 - ABS ... ..12/20/2022 . | Paydown ... ..01/20/2051 .
67190A-AB-2 .. | 0AKIG 2021-1 A2 - ABS ..12/20/2022 .| Paydown . s . s ..01/20/2051 .
67389Y-AF-2 .. | OAKCL 2015-1 CN - CDO ... ..06/25/2022 . | Paydown ... . 2 000 000 |..cvueen 1 526 160 ..10/20/2027 .
67448X-AA-4 .. | 0BX 2021-J3 A1 = CMO/RMBS ......oveeeeeeeeeeeen | s ..12/01/2022 .| Paydown ... .... 236,249 .... 239,386 ..10/25/2051 .
68267B-AA-8 .. |OMFIT 2018-1 A - ABS ..06/14/2022 . | Paydown .. .. 558,938 ... 558,786 ..03/14/2029 .
BARCLAYS CAPITAL INC
68267B-AB-6 .. |OMFIT 2018-1 B - ABS .... ..05/18/2022 .| FIXED INC .. .. 1,997,500 |.......... 2,000,000 |......... 1,999,861 . . ..03/14/2029 .
68267D-AA-4 .. |OMFIT 2019-1 A - ABS .... ..05/16/2022 . | Paydown ... 523,210 |... 523,210 [...ccevennn 523,138 ... 523,206 |.. 0. .0 s 0. N .. B ..02/14/2031 .
68268H-AA-4 .. |OMFIT 2016-3 A - ABS ..07/18/2022 .| Paydown .....eevivviinnnnnsfoeriniinieeniiins e 685,857 |............. 685,857 |....uuunnnnn 699,574 |............ 686,900 [......ccvvnnnnnns (VN F (INV7)] S, (U (1,082) |-eevvvnennens [V PO 685,857 |ovvvveniiiinnns [V O [V [N R 7,529 ..06/18/2031 .
CANTOR FITZGERALD + CO.
68269C-AA-4 .. |OMFIT 2018-2 A = ABS ....eovvveviiiiiinniiincens | s o 05/24/2022 . | euneeeeiiiieeeeeeiieeeeees L e 1,979,375 |.......... 2,000,000 |......... 1,999,571 |.......... 1,999,882 [..oovvvvvennnnnns (U RN -2 [ O 22 R [V PO 1,999,904 |.......oeennnnns 0 ..03/14/2033 .
686330-AL-5 .. | ORIX CORP ..08/04/2022 .| INC ...2,006,360 |.......... 2,000,000 1,999,265 |.. ..1,999,476 |.... .0 ..01/16/2024 .
69359Y-AC-1 .. | PMTLT 2021-INV1 A3 - CMO/RMBS . ..12/01/2022 .| Paydown . .. 87,136 |.. ...86,880 |.... 0. ..07/25/2051 .
693684-AA-0 .. |PSMC 2020-1 A1 = CMO/RMBS ......ovvvvvvnnneienns | enes ..12/01/2022 . | Paydown ... .. 63,888 |.. .0 ..01/25/2050 .
69374X-AA-8 .. | PSMC 2019-2 A1 - CMO/RMBS ... ..12/01/2022 .| Paydown ... 0. .. 10/25/2049 .
69375B-AA-5 .. | PSMC 2019-3 A1 - CMO/RMBS . ..12/01/2022 . | Paydown ... .0 .. 11/26/2049 .
69546M-AA-5 .. |PAID 221 A - ABS ... ..12/15/2022 .| Paydown . N 0 ..10/15/2029 .
69546R-AA-4 .. |PAID 213 A - ABS . ..04/12/2022 .| Various . ..1 915 126 |. 0 ..05/15/2029 .
69546T-AA-0 .. | PAID 2020-3 A - ABS ..08/15/2022 . | Paydown . . 182,187 |. 0 ..05/17/2027 .
69547J-AA-1 .. |PAID 211 A - ABS ..10/14/2022 . |Various .... .0 .. 11/15/2027 .
69547M-AA-4 .. |PAID 223 A - ABS . ..12/15/2022 .| Paydown ......eoeeeeemnnnesfoerenniineeeeeeies e 101,570 [l 101,570 | s 0. ..03/15/2030 .
713448-DT-2 .. | PEPSICO INC ..04/11/2022 .| Call @ 100.00 .. 3,902,102 .0 ..05/02/2022 .
718546-AC-8 .. | PHILLIPS 66 ..04/01/2022 . |Maturity @ 100.00 .. 373,114 0. ..04/01/2022 .
72353P-AA-4 ...|PIONEER AIRCRAFT FINANCE LTD - ABS . ..12/16/2022 . | Paydown ... .. 50,629 |.. . N 0 ..06/15/2044 .
72703P-AA-1 .. | PLNT 2018-1 A21 - ABS ... ..02/10/2022 . | Paydown . . 435,375 |.. . 435,391 435 375 |. 0 ..09/08/2048 .
743321-AA-1 .. | PROG 2019-SFR3 A - RMBS . ..08/01/2022 .| Paydown . .29,371 .. ..9,376 ... 9,372 | 0 ..09/17/2036 .
743338-AA-6 .. |PROG 2019-SFR1 A = RMBS ..eeveeeeieeiiiiieeeeens [ ..02/17/2022 .| Paydown ... 1,997,959 ..1,998,027 |.... 0. ..03/17/2036 .
T4387L-AC-5 .. |PFMT 2019-1 A2 - CMO/RMBS .......ccvvvenvvrcinnn | eenns ..12/01/2022 . | Paydown ... . . .0 .. 12/27/2049 .
749357-AA-7 .. |RCKT 191 A1 = CMO/RMBS .....eeeeeeeieeeeeenee s o 12/01/2022 . [ Paydown .... .. 81,649 |.. . 0. ..09/27/2049 .
749384-AA-1 .. |RCKT 2021-5 A1 = CMO/RMBS ......ovvvvvvnnneinnns | eenes ..12/01/2022 . | Paydown ... L 177,112 L 177,139 177,139 |.. 77,112 .0 .. 11/25/2051 .
74938F-AA-6 .. |RCKT 221 A1 = CMO/RMBS .....eeeeeeeeeeeeceeennn e ..12/01/2022 .| Paydown ... ... 207,436 .... 203,255 ..207,436 |.... 0. ..01/25/2052 .
T4938W-AB-7 .. |RCKT 222 A2 = CMO/RMBS .......eevnvivvrrnnnniinnns | eeeees ..12/25/2022 . | Paydown ... ... 132,219 .... 125,051 .0 ..03/25/2052 .
T4939K-AA-4 .. | RCKT 2021-6 A1 - CMO/RMBS . ..12/25/2022 . | Paydown ... .... 241,801 .... 238,779 0] 0. .. 12/26/2051 .
T4968R-AA-3 .. |RPIT 191 A - CMO/RMBS ... ..12/25/2022 . | Paydown ... ... 181,938 .... 180,529 . 181,835 |.. .0 ..10/25/2063 .
74969T-AA-8 .. |RBIT 2021-HB1 A - ABS ..05/25/2022 . | Paydown . . 553,480 |.. . 553,480 |.. . 553,471 0 .. 11/25/2031 .
74969T-AA-8 .. |RBIT 2021-HB1 A - RWBS .. ..12/25/2022 . | Paydown . . 580,643 |.. .580,642 |.. . 580,633 0 .. 11/25/2031 .
74969V-AA-3 .. |RPIT 212 A - CMO/RMBS ..11/25/2022 .| Paydown . . 234,133 .. .231,569 |.. 0 ..09/25/2061 .
T4969X-AA-9 .. |RPIT 221 A = CMO/RMBS .....ovvviiiiiiniiiiiiinins [ eees ..12/25/2022 . | Paydown ... . .0 ..01/25/2062 .
74978B-AA-6 .. | RAAC 2007-RP3 A - CMO/RMBS ... ..12/27/2022 .| Paydown ... (1,921 ] 0. ..10/25/2046 .
74981C-AA-9 .. |RUN 22NOM1 A1 - CMO/RMBS .......eovvvvvvvnnnnnns | nnnnn fon 12/25/2022 . | Paydown ... ...(17,852) |... .0 .0 ..01/25/2070 .
75115B-AC-3 .. |RAL| 2006-0A5 2A1 - CMO/RMBS .......ccevvuieeeee]onnnens ..12/01/2022 .| Paydown .....oooiviniiniensornnnnnnneeeninnnes foneeeeeeeen 44185 | 039,784 | BTBT [ 48275 | O e (224) ) (1,084 860 |eeveiiieeennns 0 0 ..07/25/2036 .
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75409J-AA-5 .. | RATE 21J1 A1 - CMO/RWBS ... ..12/01/2022 . | Paydown ... ... 121,770 122,721 .122,716 |.. L0 ... (946)]... L 121,770 ... .0 R (8 TS . ..07/25/2051 .
75409X-AA-4 .. |RATE 21HB1 A1 - CMO/RVBS ..12/25/2022 . | Paydown . . 105,315 |.. 103,604 |....coeveeiinines 0 L0 1,711 0 L0 .0 .. 12/25/2051 .
75575J-AA-3 .. | RCMT 2020-FL4 A - CMBS .. ..06/05/2022 .| Various . ..2,729,960 |.. . 2,729,960 |.. 2,729,960 L0 0 .(3,682)[. .(3,682) ..02/26/2035 .
76110W-SZ-0 .. | RASC 2003-KS7 Al5 - RMBS .. ..12/01/2022 .| Paydown . . 156,89% |.. .136,498 |.. . 158,639 L0 0 ..09/25/2033 .
761118-FM-5 .. |RALI 2005-QA9 N41 - CMO/RMBS ... ..12/01/2022 . | Paydown ... .. 18,789 |.. 0 .0 ..08/25/2035 .
76112B-NM-8 .. | GMACM 2005-AA1 1A1 - CMO/RMBS .... ..12/01/2022 .| Paydown ... . .. 98,728 |.. 0. 0. ..05/18/2035 .
76971E-AA-2 .. |RBIT 20HB1 A1 - RMBS . ..12/25/2022 . | Paydown .. s 179,571 |.. 179,571 |.. . 180,290 L0 0 ..10/25/2050 .
78012K-ZG-5 .. | ROYAL BANK OF CANADA .. ..02/01/2022 . | Maturity @ 100.00 ,000,000 . 2,000,000 |.. . 1,999,540 |.. ,999,990 L0 0 ..02/01/2022 .
784034-AB-6 .. | SCFET 2019-2 A2 - ABS ..05/17/2022 .| Various .... ,985,297 . 2,000,000 |.. . 1,999,590 |.. ,999,875 L0 0 ..04/20/2026 .
78403D-AM-2 .. | SBATON 2018-1 1C - RVBS ..12/15/2022 .| Paydown . ,000,000 . 2,000,000 |.. .2,000,000 .. . 2,000,021 L0 0 ..03/16/2048 .
784054-AB-4 .. | SCFET 201 A2 - ABS .... ..03/21/2022 . | Paydown . . 947,635 |.. . 947,590 |.. . 947,621 L0 0 ..10/20/2025 .
78433D-AA-2 .. | SEBAP 211 A2 = ABS ..eeeiieeeieeieeeeeeeieeeeee | e 04/30/2022 . | Paydown ....eeeueeeeeeemnnnsforeeemniiecciis e 2,500 [ 2,500 | eeeeeeninnns 2,500 ....2,500 |.. 0. 0. ..01/30/2052 .
78433X-AA-8 .. | SALTT 211 AA - ABS ..12/16/2022 . | Paydown ... .. 152,570 .. 152,566 . 152,566 |.. 0 .0 ..02/28/2033 .
78434K-AA-5 .. | SGR 222 A1 - CMO/RMBS ... ..12/25/2022 . | Paydown ... .. 0. 0. ..08/25/2062 .
784480-AB-4 .. | SMB 2015-B A2A - ABS .... ..03/16/2022 . | Paydown ... .. 22,706 |.. 0 .0 ..07/15/2027 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS . ..12/15/2022 .| Paydown . . 551,386 |.. .551,285 |.. . 551,380 L0 0 ..02/15/2036 .
803169-AQ-4 .. | SRANC 3R AFR - CDO .. ..12/22/2022 . | Paydown . . 192,502 |.. .192,502 |.. . 192,519 L0 0 ..06/24/2030 .
81742L-AA-4 .. |SEQI 1 A - CDO .... ..10/15/2022 . | Paydown . . 633,939 [.. . 633,939 |.. . 633,939 L0 0 ..04/15/2031 .
81743A-AA-7 .. | SEMT 2019-5 A1 - CMO/RMBS . ..12/01/2022 . | Paydown ... ... 146,484 .... 149,048 . 137,999 |.. 0 .0 .. 12/27/2049 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RMBS ... ..12/01/2022 .| Paydown ... .... 106,677 .... 108,911 .. 96,860 |.. 0. 0. .. 11/25/2049 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RMBS . ..12/01/2022 . | Paydown . .310,883 |.. . 318,558 |.. .307,795 L0 0 ..03/25/2050 .
81748M-AA-6 .. | SEMT 2020-1 A1 - CMO/RMBS . ..12/01/2022 .| Paydown . . 161,026 |.. 164,724 |.. . 139,558 L0 0 ..02/25/2050 .
81748T-AA-1 .. | SEMT 217 A1 - CMO/RWBS .. ..12/01/2022 . | Paydown . . 221,747 |.. . 224,069 |.. . 224,058 L0 .(2,310) 0 .. 11/25/2051 .
81749C-AA-7 .. | SEMT 2022-1 A1 = CMO/RMBS .....ceeveveeeeeecennn | s .12/01/2022 . | Paydown ... .. 124,202 .. 121,058 0. 0. ..02/26/2052 .
81761T-AE-5 .. | SERV 211 A21 - RWBS ... ..11/01/2022 .| Paydown ... 0 .0 ..07/30/2051 .
817743-AA-5 .. | SPRO 2019-1 A2 - ABS .. ..10/25/2022 .| Paydown ... 0. 0. .. 10/25/2049 .
817743-AE-7 .. | SPRO 2021-1 A2 - RMBS ... ..10/25/2022 . | Paydown ... 0 . .0 ..04/25/2051 .
81788Y-AA-1 .. | 767 LLC ..09/06/2022 . | Paydown .. .. 118,875 .. 118,875 0. . 118 875 |.... 0. ..10/05/2022 .
TORONTO DOMINION BANK
82620K-AS-2 .. | SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . ..11/03/2022 . | LONDON ... .. 2,000,000 |......... 1,997,880 ..1,999,308 |.. 0. . 1,999,569 |.... 0. ..03/16/2024 .
82652K-AA-2 .. | SRFC 171 A - RWBS ..01/20/2022 . | Paydown . 100,219 |.evveennnnns 100,212 .. 100,216 |.. 0 100,219 |.... .0 ..03/20/2034 .
83404R-AB-4 .. | SOF| 2018-B A2F = ABS ...ceeevreeiieerrniieeeees e ..12/25/2022 . | Paydown ... .. 489,373 ... 488,865 0. 0. ..08/25/2047 .
83546D-AL-2 .. | SONIC 2020-1 A21 - RMBS . ..12/20/2022 . | Paydown . ....7,500 7,631 L0 0 ..01/20/2050 .
83546D-AM-0 .. | SONIC CAPITAL LLC - ABS . ..12/20/2022 .| Paydown . 20,000 21,255 L0 0 ..01/20/2050 .
83546D-AN-8 .. | SONIC 2021-1 A21 - RMBS . ..12/20/2022 . | Paydown . 10,000 10,000 L0 0 ..08/21/2051 .
84858D-AA-6 .. | SPIRIT AIRLINES CLASS A PASS THROUGH CER .. ..10/01/2022 .| Paydown . .. 48,286 |.. .. 48,286 |.. L0 N 0 ..10/01/2029 .
85208N-AD-2 .. | SPRNTS 1A1 - RMBS ... ..09/20/2022 . | Paydown . . 187,500 |.. .187,500 |.. . 187,500 L0 . 187,500 |. 0 ..09/20/2029 .
85208N-AD-2 .. | SPRNTS 1A1 - RMBS ... . [-.12/20/2022 . [ Paydown .... ...562,500 ... .. 562,500 .... 562,500 . 562,500 |.. 0. ..562,500 |.... 0. ..09/20/2029 .
85572R-AA-7 .. | STARR 2018-1 A - ABS . ..12/16/2022 . | Paydown ... 110,340 |... 110,340 |.evvennnnnns 109,321 ... 109,925 |.. 0 110,340 |.... .0 ..05/15/2043 .
85816B-DE-7 .. | STCR 151RR BR2 - CDO ..03/21/2022 .| Paydown . 1,000,000 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ..1,000,000 |. 0 ..05/21/2029 .
86212V-AA-2 .. | STR 2016-1 A1 - ABS ... ..12/20/2022 .| Paydown . .21,646 .. 21,646 |.. .. 21,634 |.. 21,648 L0 0 ..10/22/2046 .
863579-C3-0 .. | SARM 2005-21 6A3 - CMO/RMBS . ..12/01/2022 .| Paydown . .51,35 47,957 |.. .. 42,103 |.. 52,382 L0 .(1,026) 0 .. 11/25/2035 .
863579-UU-0 .. | SARM 2005-15 4A1 - CMO/RMBS . ..12/01/2022 . | Paydown . . 29,679 29,913 L0 .(235) 0 ..07/25/2035 .
863587-AE-1 .. | SAIL 2006-3 A5 - RMBS ... ..12/27/2022 .| Paydown . .84,765 L0 .(4,741) 0 ..06/25/2036 .
86358R-DX-2 .. | SASC 2001-SB1 A5 - RMBS . ..12/01/2022 . | Paydown ... ....31,682 ... 0 . .0 ..08/25/2031 .
86363B-AA-3 .. | SASC 2007-RM1 A1 = CMO/RMBS .....ceeeveeeeeeeee | s ..12/27/2022 .| Paydown ... ...931,713 |... 0. ....25,624 |... 0. ..05/25/2047 .
872225-AD-9 ...| TBIW 2006-5 A3 - RVBS ..12/01/2022 . | Paydown ... ... 75,185 |... 0 ...(1,628) ... .0 .. 11/25/2036 .
87233G-AE-0 .. | TCP 1612 ATJ = CD0 wevveeeeeeeenieeeeeenieeeee [ ..03/15/2022 . | Paydown ... 0. 0. .. 12/15/2028 .
87267C-AA-6 .. | TRP 211 A - ABS ..12/17/2022 .| Paydown . .37, . .. 36, .. L0 0 ..06/19/2051 .
87267J-AA-1 .. | TFINS 2018-2 A1 - CDO ... ..12/30/2022 . | Paydown ... ..200 694 .. 197 094 0. .0 .. ..09/30/2039 .
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87342R-AC-8 .. | BELL 2016-1 A23 - RMBS .. ..11/25/2022 . | Paydown ... .. 7,540 |... ....7,540 7,423 L A18 cn 1,540 ... .0 N R ..05/25/2046 .
87342R-AG-9 .. | BELL 2021-1 A21 - RMBS ..11/25/2022 .| Paydown . 5,000 .5,000 |.. 4,097 |.. 5,000 | 0 .0 ..08/25/2051 .
87342R-AH-7 .. | BELL 2021-1 A22 - RWBS .. ..11/25/2022 . | Paydown . . 15,000 .. 15,000 |.. L 13,117 ...15,000 |. 0 .0 ..08/26/2051 .
874060-AT-3 .. | TAKEDA PHARMACEUTICAL CO ..10/27/2022 .| Call @ 100. ,000,000 ,000,000 |.. ,999,200 |.. ,999,740 ..1,999,849 |. 0 161 ). .. 11/26/2023 .
881561-VY-7 .. | TNTS 2005-12ALT AF4 - RVBS - ..12/01/2022 . | Paydown .. 74,630 |.. .0 0 ..07/25/2036 .
88156E-AB-2 .. | TMTS 2006-17HE AB1 = RMBS ...oeeveeeeeeneneeeee| s ..12/27/2022 .| Paydown .. 46,119 |.. 0. 0] ..01/25/2038 .
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . ..08/26/2022 .|Call @ 100.00 10,402 0 .0 ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . ..08/26/2022 .|Call @ 100.00 10,402 0 .0 ..07/01/2037 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ... ..12/20/2022 .| Paydown . 78,807 s N 0 .0 ..08/20/2046 .
88603U-AA-7 .. | THRST 2021 A - ABS . ..12/15/2022 .| Paydown . . 122,226 ..122,228 |. 0 .0 ..06/15/2040 .
886061i-AA-0 .. | TBOLT 2017 A - ABS .... ..12/16/2022 . | Paydown ... .. 75,552 |.. ...75,538 |[.... .0 L0 ..06/17/2032 .
89412K-AA-8 .. | TRAP XI A1 - CDO ..10/11/2022 .| Paydown ... .. 58,265 |.. ...60,740 |.... 0. 0. ..10/10/2041 .
89656C-AA-1 .. | TRL 2010-1 NTS - RWBS ..12/16/2022 .| Paydown ... .. 89,867 |.. .0 L0 ..10/16/2040 .
89656G-AA-2 .. | TRL 211 A - RMBS .... ..12/19/2022 . | Paydown ... 82,647 |.. 0. 0. ..07/19/2051 .
89656R-AA-8 .. | TRL 221 A - RMBS . .. 12/17/2022 .| Paydown ....eeenviviinnnnnns foevnininnneciiiins e 20,541 020,541 [ 29,540 [ 0 0 .0 ..05/19/2052 .
89657A-AC-0 .. | TRL 2020-1 A - RMBS ..12/17/2022 .| Paydown . . 141,701 s 0 .0 ..10/17/2050 .
89657B-AB-0 .. | TRL 2019-2 A1 - RWBS .. ..12/17/2022 .| Paydown . . . . 289,254 289,242 0 .0 ..10/18/2049 .
89683L-AA-8 .. | TRP 212 A - CMO/RMBS ..12/17/2022 .| Paydown . . 105,898 |.. .105,854 |.. . 105,854 105,898 0 .0 ..06/20/2051 .
89820X-AA-6 .. | TFINS 2020-2 A1 - CDO ..04/15/2022 . | Paydown . . 298,683 |.. . 298,683 |.. . 298,683 0 .0 ..07/15/2041 .
89821J-AA-6 .. | TFINS 2019-1 A1 - CDO ... ..11/02/2022 .| Paydown ... 0. 0. ..02/02/2039 .
89822P-AA-1 .. | TFINS 201 A1 - CDO .... ..04/156/2022 . | Paydown ... .0 L0 ..04/16/2040 .
903521-AD-6 .. | STEAM 2021-1 A - ABS . ..12/28/2022 .| Paydown . 0 .0 ..02/28/2051 .
90354T-AC-3 ...| UM 2021-INV2 A3 - CMO/RMBS . ..12/01/2022 . | Paydown . 0 .0 ..09/25/2051 .
90355R-AC-6 ...| UNMMT-21INV3-A3 - CMO/RMBS ..... ..12/01/2022 .| Paydown . 0 .0 .. 11/25/2051 .
909319-AA-3 .. |UNITED AIRLINES PASS THROUGH TRUST 2013 ..08/15/2022 . | Paydown . 0 .0 ..02/16/2027 .
91824N-AC-6 .. |UlIM 211 A3 - CMO/RMBS ... ..12/01/2022 .| Paydown . 0 .0 ..08/25/2051 .
92257C-AA-8 .. |VCC 2019-1 A = OMBS .....ovvivriiiiiiiiiiiineeees [ s ..12/01/2022 . | Paydown ... .0 L0 ..03/25/2049 .
92258X-AA-1 .. |VCC 221 A = RMBS .eeeeeeeeieeiieeeceeeeeeeeees [ ..05/25/2022 . | Paydown ... 0. 0. ..02/25/2052 .
92258X-AA-1 .. |VCOC 221 A = ABS ..evvviiiiiiiiniiiiininceeeeenns | s o 12/25/2022 . | Paydown ... .0 L0 ..02/25/2052 .
92259K-AA-8 .. |VCC 224 A = CMBS ..eeeeeeeeeeeeeeeeeceeeeeeee [ s ..08/25/2022 .| Paydown ... 0. 0. ..08/25/2052 .
92259K-AA-8 .. |VCC 224 A = CMBS ....oevvriiiiiiiiiiiiiiiiinieees [ eeees ..12/01/2022 . | Paydown ... .0 L0 ..08/25/2052 .
92259L-AB-4 ...|VCC 2020-1 AFX - CMBS ..12/01/2022 .| Paydown ... 0. 0. ..02/25/2050 .
92259T-AA-9 ...|VCC 211 A1 - ABS .... ..12/25/2022 . | Paydown . 0 .0 ..05/25/2051 .
92259U-AA-6 ...|VCC 222 A - RMBS . ..05/25/2022 . | Paydown . 0 .0 ..04/25/2052 .
92259U-AA-6 ...|VCC 222 A - ABS ..... ..12/25/2022 . | Paydown . . . 0 .0 ..04/25/2052 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS ..12/01/2022 .| Paydown . . 367,778 |.. .359,790 .. 0 .0 ..11/26/2066 .
92538N-AA-5 ...| VERUS 224 A1 - CMO/RMBS .... ..12/25/2022 . | Paydown . . 242,981 |.. . 242,979 |.. 0 .0 ..04/25/2067 .
92538U-AA-9 ...| VERUS 2022-3 A1 = CMO/RMBS ....oeveeeeeeennieee | s .12/01/2022 . | Paydown ... .... 255,671 ... 255,000 0. 0. ..02/25/2067 .
92539N-AA-4 ...| VERUS 227 A1 = CMO/RMBS ......ovivviinnniiiiinn [ eeeens ..12/25/2022 . | Paydown ... .. 40,368 .0 L0 ..07/25/2067 .
92838C-AA-6 .. | VISIO 221 AT = RMBS ...ooeeeeeeieeeeeeeieeeee | o 12/25/2022 . | Paydown ... 0. 0. ..08/25/2057 .
92922F-3N-6 ...| WAMU 2005-AR12 1A8 - CMO/RMBS .........eevvvvees]ceenns ..12/01/2022 . | Paydown ... .0 L0 .. 10/25/2035 .
92990G-AJ-2 ...| WAMU 2007-HY5 3A1 - CMO/RMBS ......ccvvveeeeeee | ceeenns ..12/01/2022 .| Paydown ... 0. 0. ..05/26/2037 .
933636-AA-0 .. | WAMU 2007-HY4 1A1 - CMO/RMBS .........evvvvrvven|vnnnnns ..12/01/2022 . | Paydown ... .0 L0 ..04/25/2037 .
93363P-AC-4 ...| WAMU 2006-AR14 1A3 - CMO/RMBS . ..12/01/2022 .| Paydown ... 0. 0. ..11/25/2036 .
939336-X9-9 ...| WAMU 2005-AR1 A2B - CMO/RMBS ... ..12/25/2022 . | Paydown ... .0 L0 ..01/25/2045 .
94354K-AA-8 .. |WAAV 2019-1 A - ABS ... ..12/15/2022 .| Paydown . 0 .0 ..09/15/2044 .
94945P-AA-3 ...| WLKRG 2017-A A - RMBS ... ..12/156/2022 . | Paydown . 217 460 |.. 0 .0 ..06/15/2033 .
94984D-AC-8 ...| IFMBS 2006-AR13 A3 - CMO/RMBS . ..12/01/2022 .| Paydown . ....6,756 |.. 0 .0 ..09/25/2036 .
95002F-AA-2 .. | WIFMBS 2019-4 A1 - CMO/RVBS [T .12/01/2022 . | Paydown ... .. 114,584 .0 L0 ..09/27/2049 .
95002K-AA-1 .. | IFMBS 2020-1 A1 - CMO/RMBS .....coeveieeecennnn |nnnns ..12/01/2022 .| Paydown ......ooiiiiiiininesfoennnnnneeeennines feeeeeeeeen 181,108 | 181,108 ............ 183,259 |............ 177,027 |.....oevvvveeee O foeeennnn. ... 4,082 | O e 4,082 o O f . 181,108 [ T 0 .. 12/27/2049 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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
95003H-AA-7 .. | IFMBS 221 A1 - CMO/RMBS . ..12/25/2022 . | Paydown ... ...185,367 |... ... 185,367 .... 181,834 ..08/26/2051 .
95058X-AE-8 .. | WIEN 2018-1 A22 - RIBS ..12/15/2022 .| Paydown . 2,500 ....2,500 |.. L..2,246 |.. ..03/16/2048 .
95058X-AG-3 .. | WEN 2019-1 A21 - RWBS ..12/156/2022 . | Paydown . 10,000 10,000 ..06/15/2049 .
95058X-AK-4 .. |WEN 211 A2 - RWBS ... ..12/15/2022 .| Paydown . ....1,69 ....6,413 ..06/15/2051 .
960331I-AA-6 .. | WESTR 181 A - RMBS . ..01/20/2022 . | Paydown ... .. 201,14 .... 200,787 ..12/20/2031 .
960331I-AB-4 .. | WESTR 181 B - RMBS .... ..01/20/2022 . | Paydown ... ... 402,281 .... 400,270 ..12/20/2031 .
96034J-AA-4 .. |WESTR 221 A = RMBS .....oovvvviiniiiiiiiniiieeees [ e ..12/20/2022 .| Paydown ... ... 249,544 ... 249,204 ..08/20/2036 .
96034J-AB-2 .. |WESTR 221 B = RMBS .....ceeeeeeeeeeeeeeneiieeeeen [ oo ..12/20/2022 .| Paydown ... ... 124,772 .... 124,624 ..08/20/2036 .
96034L-AA-9 .. | WESTR 2020-1 A = RUBS .....ccevvveniiiriiinnnenes [ eeeees ..12/01/2022 . | Paydown ... .... 384,990 .... 384,485 ..03/20/2034 .
965251-AC-7 .. |WITEH 10 B2 - CDO ..12/22/2022 . | Paydown ... .... 107,256 .... 107,256 ..04/19/2027 .
97064F-AA-3 .. | WESTF 2020-A A - ABS . ..12/16/2022 . | Paydown ... .. 112,854 ... 112,853 ..03/15/2045 .
97064G-AA-1 .. | WESTF 2021-A A - ABS . ..12/15/2022 .| Paydown ... .. 78,560 ..05/15/2046 .
974153-AB-4 .. | WSTOP 201 A2 - RWBS ... ..12/06/2022 . | Paydown . . ....9,494 |.. N ..12/05/2050 .
979888-AC-8 .. | WDNNT 2018-4 A2 - CDO ..04/19/2022 .| Paydown . 2 500 000 |.. . 2,500,000 |.. 2 500 000 | ..04/22/2030 .
98877G-AA-6 .. | ZCCP 2019-1 A1 - CDO ..03/01/2022 .| Various ........ceevvvvennn foovvvnnnnnneniinninns foveennnnvennnns O L O el 0 [0 et O [ 1,992 e O e 1,912 [0 [ 1,912 | ..07/16/2031 .
98878C-AA-4 .. | ZCCP 181 A1 - CDO ..10/17/2022 .| Paydown ... . ...20,3%8 |.... ..01/16/2031 .
98878C-AC-0 .. | ZCCP 181 A2 - CDO ... ..10/17/2022 .| Paydown ... ....10,199 |... ...10,199 [.... ..01/16/2031 .
98920M-AA-0 .. | ZAXBY 211 A2 - ABS . | eeeeen -2 10/30/2022 . | Paydown .. ....10,000 |... ...10,000 |.... ..07/31/2051 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaff|l|ated) 165,627,593 165,939,878 XXX
35180Y-AB-9 .. |FRG TL B 1L USD ..oeeeeeeeeeeeeeeeeeeeceeeee e ..08/04/2022 . |Direct ..02/24/2026 .
84771#-AB-3 .. | SPEEDSTAR HOLDING LLC - INITIAL TERM LOA ... |....... ..12/30/2022 . |Direct .0 .0 ..01/22/2027 .
84771#-AC-1 .. | SPEEDSTAR HOLDING LLC - DELAYED DRAW TER ... |....... ..02/01/2022 . .. .. .0 .0 .. ..01/22/2027 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 82,99 82,99 82,166 82,861 47 88 0 135 0 82,996 0 XXX
2509999997. Total - Bonds - Part 4 213,345,359 215,689,256 216,969, 108 203,428,215 15,107 699,542 46,398 668,251 0 214,164,880 0 (830,765) (830, 765)| 2,984,021 XXX
2509999998. Total - Bonds - Part 5 7,614,711 7,617,591 7,615,611 0 0 5 0 5 0 7,615,616 0 (905) (905) 26,069 XXX
2509999999. Total - Bonds 220,960,070 223,306,847 224,584,719 203,428,215 15,107 699,547 46,398 668,256 0 221,780,496 0 (831,670) (831,670), 3,010,091 XXX
369604-BQ-5 ... | GENERAL ELECTRIC CO ...evvvvvvvvnnnniiiiinininnes | eeeees ..02/01/2022 .| Adjustment ........ccoooiii]iiiiiinnnins [N 0[0[0 I | f K 0.00 ... (2094)].. .0 .0 R (8 TS PV A
46625H-HA-1 ... | JPMORGAN CHASE & €O ..eevvveeeeeeeeieeeeeeeenn | e ..10/31/2022 .| Call @ 100.00 .. .489,000.000 |............489,000 |....eoeeeeennnn 0.00 .... 507,949 . 489,000 .. .0 0. 301 ... ..301 |...
902973-83-3 ... | US BANCORP ......cevuniiiiiiunnniiiiiinniniinniinnns | oeeeeas ..01/18/2022 .| Call @ 25.00 .......cceuun|oeennnn 20,000.000 |............ 500,000 |.eevunnniiiinnnnn 0.00fienns 518,400 |............ 499,600 0. (18,400)|......... (18,400)
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 989,000 XXX 1,026,349 988,306 18,490 303 0 18,793 0 1,007,099 0 (18,099) (18,099), 31,059 XXX
4509999997. Total - Preferred Stocks - Part 4 989,000 XXX 1,026,349 988,306 18,490 303 0 18,793 0 1,007,099 0 (18,099) (18,099), 31,059 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 989,000 XXX 1,026,349 988,306 18,490 303 0 18,793 0 1,007,099 0 (18,099) (18,099), 31,059 XXX
03762U-10-5 ... | APOLLO COMM REAL EST FIN REIT ORD ...oevvvveee | ennnnns ..02/01/2022 .| Adjustment ........ccoooiii]iiiiiinnnins 0.000 |... 0. .0 .0
041356-20-5 ... | ARLINGTON ASSET INVESTMENT CL A REIT .....cc. |oennns ..02/01/2022 .| Adjustment .........ccoeiiienniiiinnnens 0.000 |... 0. .0 0.
172967-42-4 ... | CITIGROUP ORD .....evvvvvvivnnnnineiiiiiiieeieinns [ eeeenns ..02/01/2022 .| Adjustment ........ccoooiii]iiiiinninnnns 0.000 |... 0. .0 .0
19626G-10-8 ...| COLONY CAPITAL CL A ORD ..eeeveeeeennieeeeeenns [ eeeeee ..02/01/2022 .| Adjustment ........cceeiiiennniiinnnens 0.000 |... 0. .0 0.
37045V-10-0 ...| GENERAL MOTORS ORD .......eevvvvriivnnnnirriinnnnns [ eeeeens ..02/01/2022 .| Adjustment ........ccoooiii]iiiiiinnnins 0.000 |... 0. .. 0 .0 .0
58503F-10-6 ... | MEDLEY CAPITAL ORD .....eeeeevemmnereeemmnnaeeeens [ eeeees ..02/01/2022 .| Adjustment ........ccoeiiienniiiinneens 0.000 |... 0. (198,864)|.. e 0 e B .0 0.
780259-20-6 ... | SHELL ADR EACH REP 2 ORD .......ccevviiiiinnnnns C...... ..01/31/2022 . |EXCHANGE .........coooveeee |oerinnnnn 6,500.000 J...oonnnnens 163, 605 ............ 282,100 |........ (118,495)]..eeeeeeeeennn [ 0eeeees (118 46) | 0 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 163,605 XXX 163,605 (124,035) (118,495) 0 (406, 135) 287,640 0 163,605 0 0 0 (30,691), XXX
5989999997. Total - Common Stocks - Part 4 163,605 XXX 163,605 (124,035) (118,495) 0 (406, 135) 287,640 0 163,605 0 0 0 (30,691), XXX
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - Common Stocks 163,605 XXX 163,605 (124,035) (118,495) 0 (406, 135) 287,640 0 163,605 0 0 0 (30,691), XXX
5999999999. Total - Preferred and Common Stocks 1,152,605 XXX 1,189, 954 864,271 (100,005); 303 (406, 135) 306,433 0 1,170,704 0 (18,099) (18,099), 368 XXX
6009999999 - Totals 222,112,675 XXX 225,774,673 204,292,485 (84,898), 699,850 (359,737) 974,689 0 222,951,200 0 (849,769) (849,769) 3,010,458 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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
12661P-AA-7 .. [ CSL FINANCE PLC [CR—. ..04/20/2022 .|Bank of America Merrill Lynch .|..04/28/2022 .|MORGAN STANLEY CO ........ . eeeenns.. 2,000,000 [....... 1,998,020 |....... 1,997,120 |......... 1,998,025 0 .. 0. 0 e [CSL03)] PO (905)|.. ... 1,089 |...
38177N-AA-4 .. [GCTLF 202 A - CDO ... ..o ..03/04/2022 .| WELLS FARGO SECURITIES LLC ..... ..04/22/2022 .| Various .......ccceeeereenees beeennn.. 5,617,501 [ 5,617,591 |....... 5,617,591 |......... 5,617,591 .. .. .0 .. 0 e [U PO 0].. ...25,000 ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 7,617,591 7,615,611 7,614,711 7,615,616 0 5 0 5 0 0 (905) (905) 26,069
SPEEDSTAR HOLDING LLC - DELAYED DRAN TER
BATTAH-AC-1 .. [ | ....... |..06/29/2022 DIRECT weeniiiiiiiiiiiiiiiiiiis |..06/30/2022 .‘DIRECT ........................................... (U P [ PO [ PP {1 PO [ U P [0 PO [U P [ Ol 0 loeeeeiiieieens [ OO [V O [ OO 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2509999998. Total - Bonds 7,617,591 7,615,611 7,614,711 7,615,616 0 5 0 5 0 0 (905)] (905), 26,069 9,797
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

7,615,611

7,614,711

7,615,616

(905)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC Goodwill Included in
CUSIP Controlled Company ID Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX XXX
63655#-10-2 NATIONAL INTERSTATE INS CO OF HAWAII 11051 99-0345306 ....500,000.000 ... 100.0
89684#-10-2 TRIUMPHE CASUALTY CO 95-3623282 ... . .. 75,000.000 |. ..100.0
922068-10-7 .......... VANLINER INS €0 .ottt snenesnsnesnenenenes | wenensenesnssesnsnenens |oonsnees 21172 aenvenes 86-0114294 ... oo 8Bl 00.202,920,982 [ 0 o 0 i 3,000.000 100.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 0 0 XXX
89391#-10-6 ........... [ TRANSPROTECTION SVCS €0 v.vvovorissssssesssssssessssssnsssssenssssssnsssssenssesssnssssssnsssssenssnssensssssanssnssensonssenssnssans | avessssonessssenesaneas | [......43-1254631 ....... | T T I 2,292,367 | 0 | 2,292,367 | 300.000 [roeeieiiaieieieeee. 100.0
1799999. Subtotal - Common Stock - Other Affiliates 0 2,292,367 XXX XXX
1899999. Total Common Stocks 0 2,292,367 XXX XXX

2,292,367

1999999 - Totals
1. Total amount of goodwill nonadmitted $ ................................ 0
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP 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

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

E17
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST Chicago Mercantile
RATE SWAPS ............. FLOATING RATE 3L .... |D1 ............ [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 10/17/2022 |. 01/15/2027 |............... 1f...... 49,000,000 |......... 4.07914% |.ooeeennnees (U S [ . (23,994)..... (1,173,596)( ...eveeee |-neee (1,173,59)..... (1,173,596)[....cevvennnnnee (U S [V O [V 492,444 [—— ...... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST Chicago Mercantile
RATE SWAPS ............. FLOATING RATE 3L .... |D1 ............ Corvrrrrnnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 10/17/2022 |. 10/15/2026 |............... 1f..... 65,000,000......... 4.07914% |.oovvennins [ R 0ferns (33,206)f..... (1,486, 149)( ...oneeeen | (1,486, 149)|..... (1,486, 149)......cevvnnnnnn [ [V R (U R 632,707 [-—- ...... 100/100 ........
RECEIVE SWAPTIONS *PAY
VARIABLE* INTEREST Chicago Mercantile
RATE SWAPS ............. FLOATING RATE fmL .... |D1 ............ Coreerrnninnnns Exchange ............ SNZ20JLFK8MNNCLQOF39 ). 12/15/2022 |. 07/15/2024 |............... 1f...... 26,000,000......... 4.31786% |.neeeeeeennnns (U] [ 47,162 |....... (142,181)[ v [ (142, 181)....... (142, 181)[....coeeeeennnns [ [V T [l 161,326 [—— ...... 100/100 ........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 (10,038 (2,801,926) XXX (2,801,926 (2,801,926) 0 0 0 1,286,477 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (10,038 (2,801,926) XXX (2,801,926 (2,801,926) 0 0 0 1,286,477 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (10,038 (2,801,926)] XXX (2,801,926 (2,801,926) 0 0 0 1,286,477 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (10,038 (2,801,926) XXX (2,801,926 (2,801,926) 0 0 0 1,286,477 XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (10,038 (2,801,926) XXX (2,801,926 (2,801,926) 0 0 0 1,286,477 | XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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

1'8L3

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)
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (10,038 (2,801,926) XXX (2,801,926 (2,801,926) 0 0 0 1,286,477 | XXX XXX
(a) Code Description of Hedged Risk(s)
[ LT T N RPN

(b) I Code I Financial or Economic Impact of the Hedge at the End of the Reporting Period |




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE 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 XXX XXX 0 0 0 0 0 0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 6,448,985 0 0 (2,801,926) 0 0 (2,801,926) 0 1,286,477 0

0999999999 - Gross Totals 6,448,985 0 0 (2,801,926) 0 0 (2,801,926) 0 1,286,477 0

¢c3d

1. Offset per SSAP No. 64 0 0

2. Net after right of offset per SSAP No. 64 0 (2,801,926)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date

. SNZ20JLFKBMNNCLQOF39 .. [ Cash.......

Morgan Stanley (0B17HUTT3) ....

............... 6,448,985

............ 6,448,985

......... 6,448,985 |..

(I, Vor IV)

0199999999 - Total

6,448,985

6,448,985

6,448,985 XXX XXX
Collateral Pledged to Reporting Entity
1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Fair Value Par Value (1, V or IV),

0299999999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Fifth Third Bank ......ccooovieiiiiiieiienieniens Cincinnati, OH .oooooieeiiieieereeieeiee [ 00000 | 0 e 0 e 33,065,407 |..XXX.
The Bank of New York Mellon . New York, NY .. 1,778 XXX,
First Hawaiian Honolulu, HI oooveeiiiieieiccnieen e e 00000 [ O e 0 [ 6,778 |..XXX.
0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 525 0 33,079,963 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 525 0 33,079,963 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 750 | XXX

0599999 Total - Cash

33,080,713

XXX 525 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 40,878,436 4, i 29,776,636 7. 38,696,901 10. October. ....31,249,739
2. February...|.ccooonnenne 38,659,297 5. 21,465,663 8. 21,177,644 11.  November... ....39,509, 161
3. March 33,248,032 6. 20,756,343 9. September 39,285,832 12.  December 33,080,713

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

Description

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

ololo|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

0

31846V-80-7 .......
825252-40-6 .......
94975H-20-6 .......
94975P-40-5 .......

. | ALLSPRING:TRS+ MM I ...
. | ALLSPRING:GOVT MM | ...

FIRST AMER:TRS 0BG Y
.| INVESCO TREASURY INST

[ N 12/15/2022 ..........
...................... 12/30/2022 ..........
[ N 10/04/2022 ..........
Do 12/02/2022 ..........

...... 2,000,001 |..
...... 7,702,661 |..
VR
.458 |..

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

9,703, 121

8609999999

- Total Cash Equivalents

9,703, 121

198,289

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

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..%
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

Type of Book/Asdjusted ¢ Book/Adeusted °
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlADAMA .ot AL ot ] s [t (V1 [V [V 0
2. AIESKA e AR i ] s [ [V [V [V 0
3. Arizona .....coceveieiiieeeeeen AZ | 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccoeveereennne (V1 [0 R 379,410 |oeveenne. 348,812
4. Arkansas ........ccceereienceienennn. AR B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccovuvvrinnne [V [ R 254,977 oo 228,305
5. California .......cc.cceeveeveeveeviennene. CA o 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........ccceueereennne (V1 [V 85,403,951 |......... 81,702,410
6. Colorado .....
7. Connecticut
8. Delaware ........cccocevieviiieeicnnene
9. District of Columbia
10. Florida .....ccoovvvniiiiiicicceciee FL |.... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccovvvvennne [V [ R 348,979 |.ooveee 311,483
R PR € T-Te ) o = S GA |.... 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccoeveereennee (V1 [0 R 105,327 | 110,006
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ..o, MA |..... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccovuvvrennne [V [ R 799,626 |.............. 720,804
23, Michigan ......ccocooviviieiiiiieeee MI ... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccvveereennnee (V1 [0 R 504,954 |.............. 452,133
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire .........c.ccccoeveunn. NH i e e [t [0 [0 [0 0
31, New JEersey ......coceveeveniesienienns
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovvieiiiirir
37. Oklahoma ...
38, Oregon ....cccovrininiiiiineeenes
39. Pennsylvania ..............c.cccceuennnn. PA [ | e [oeee et (V1 [V [V 0
40. Rhode Island .........ccccovivierereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cceveveveneee SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e e [V [V [V 0
43, TenNeSsSee ......ccceovveevevevevererennn TN oot ceiiies] ettt fersese et (V1 [V [V 0
44, TEXAS cueeeieeeieeereeeenenenenneeeenes TX [ v | e [ [V [V [V 0
45, UtAN e UT i ] s [t (V1 [V [V 0
46, VerMONt ....coeveveeeeeeereeeeeeeeee VT i i e [oetese et [V [V [V 0
A7, Virginia ...oocooeeeeeeceeeeeee PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccevevreennee (V1 [0 R 200,289 |.............. 200,782
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52, AMEriCan Samoa ........ccccceveveec AS [oiiit civiis] e [ O e O e [V 0
53, GUAM ..oocvcveeeeeeeeeeeieeeeeeneeeeeens QU ot ] e eesesesnees [reeeeeneneneneneneeees O foevinsseeenenenn O o [V 0
54, PUEMO RICO ...oveieieicicieiiisee e PR it ] ciiicccceeeeceeeeseeeseeeeieeensnenees [reeeeeerennsneneeeees O oo O o [V 0
55.  U.S. Virgin ISIands .........coceeeeeee e VI oot ] ceeiicceeeesesieeeeeeesesesesesseseeenenesnnes [reeseenenenenesnseenes O foovnseescenenn O oo [V 0
56. Northern Mariana ISIands ........ MP | coos] coriiiiniieccccceeseeeeeeeeeeeeeseseeeeieeenesneeees [reeeerenenesneneeeees O oo 0 o [V 0
57. Canada ..........ccocoeeeerrernennns 0. ]
58. Aggregate Alien and Other 600,782 584,031
59. Subtotal XXX XXX 3,488,365 3,402,946 91,100,119 87,066,200
DETAILS OF WRITE-INS
5801. U.S. DEPT OF LABOR .....cccoovvvririrrcan e B...... WORKERS' COMPENSATION ..o [V [ R 600,782 |.............. 584,031

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

600,782

584,031

E29
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