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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oovvveieiieieeieieii ettt s 25,843,949 |............ 0.229 |....... 25,843,949 ..o [ — 25,843,949 |............. 0.235
1.02 All Other GOVEIMMENLS ..........ovvveeeeeeeeceiiieeeeeteeeeee e e 77,002,388 |............. 0.682 |........ 77,002,388 | [ 77,002,388 |............ 0.700
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [reeeeeereeeeeeeenes [V [0 [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ... 109,938,009 |............. 0.974 |..... 109,938,009 |......cvovrvcines 0f..... 109,938,009 |............. 0.999
1.06 Industrial and MIiSCElIANEOUS .............ccocueueveeeeeeceeeeeeeeeeeeeeeeeeeeseeeeaeeeana e 2,519,323,691 |............ 22.318..2,519,323,691 |.....cocriee 0(.2,519,323,691 |........... 22.897
1.07 Hybrid securities ............. f R 37,601,942 |............. 0.333 |........ 37,601,942 [ [ R 37,601,942 |............ 0.342
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 boNdS ..........cociiiiiiiiieeeeeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccoeoeevevevevereveveeeenes o 42,514,165 |.............. 0.377 |....... 42,514,165 | 0f.... 42,514,165 |............. 0.386
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred StOCKS .........cciieieieieiciereeeeceeeeeeisieie e e 42,514,165 |.............. 0.377 |....... 42,514,165 | 0f.... 42,514,165 |............. 0.386
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 469,178,089 |............. 4.156 |..... 469,178,089 |.....c.cveeene 0f..... 469,178,089 |............. 4.264
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccoooveervreeeecc e 24,276,376 |............. 0.215 |........ 24,276,376 |....cooveeeccerne [ 24,276,376 |............ 0.221
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 ...........cccoccenienicnienienecenni e 4,612,550,246 |............ 40.862 |.. 4,592,609,173 |......coovvvrrinee. 0.4,592,609,173 |........... 41.740
3.05 MUUAI fUNDS ... s 114,857,058 |............. 1.018 |...... 114,857,058 |......cocoveeene 0f..... 114,857,058 |............. 1.044
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 funds ............coeeieiciiiiininiccceeeeeeeeeeeee e 251,224,733 |............. 2.226 |..... 251,224,733 [ 0f..... 251,224,733 |............. 2.283
3.09 Total COMMON STOCKS .....c.eveeeeeeieiiiieriresieeeiei et ..5,472,086,502 |............ 48.477 (..5,452,145,429 |......ooovviee 0.5,452,145,429 |........... 49.551
4. 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 10ans ..o,
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY .........c.cceerereiieeiereieiiseeie e e 24,705,413 |............. 0.219 |........ 24,705,414 | oo [ 24,705,414 |............. 0.225
5.02 Properties held for production of iNCOME ..............coeveueveverereeeeeieceeee e 832,608 |............. 0.007 |...cvnveeeee 832,607 [ [ 832,607 |............ 0.008
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo 0 oo [ [0 I 0.000
5.04 Total real ESTate .......c.oeuiiiieeeeeeeeeece e e 25,538,021 |............. 0.226 |....... 25,538,021 ..o [ — 25,538,021 |............. 0.232
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorriieieiinnnnseeeeeesesesesee e e (29,264,847)............ (0.289)...... (29,264,847 ..ceceeeeeeeeeienen e (29,264,847)........... (0.266)
6.02 Cash equivalents (Schedule E, Part 2) ...........cccocoeeeeiereneninseeeeeens froeen 48,243,819 |............ 0.427 |........ 48,243,818 | [ 48,243,818 |............. 0.438
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 3,500,000 |............. 0.031|........ 3,500,000 |........ 17,778,636 |........ 21,278,636 |............. 0.193
6.04 Total cash, cash equivalents and short-term investments .....................fooe.o... 22,478,972 |............ 0.199 |....... 22,478,971 |........ 17,778,636 |........ 40,257,607 |............. 0.366
7. CONTACE IOBNS ...ttt e 142,492,679 |............ 1.262 |...... 142,492,679 |..oovorceens | 142,492,679 |............ 1.295
8.  Derivatives (SChedule DB) ...........ccooeueueieiieieieieiieeieieee e eeseeeeaenes 195,701 | 0.002 |............ 195,707 | [ 195,701 |............. 0.002
9. Other invested assets (Schedule BA) ............ccoceeveeeeccueeeeeeeeeee e ..2,736,187,664 |............ 24.240 |.. 2,471,001,276 |.....cooveeeeeeeee .. 2,471,001,276 |.......... 22.458
10.  ReCeivables fOr SECUMHES ...........ceiuiiiieiiieiiieiieiesce e e 3,296,333 |............ 0.029 |......... 3,296,333 | oo 3,296,333 |............ 0.030
11.  Securities Lending (Schedule DL, Part 1).. i 17,778,636 |............ 0.157 |........ 17,778,636
12.  Other invested assets (Page 2, LiNe 11) ....cccovieueueeeieiieeieeeieeeeiee e 0 0.000 0
13. Total invested assets 11,288,119,341 100.000 |11,002,991,879 17,778,636 | 11,002,991,879 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiiiiririetetetetese ettt bt etese sttt sesse bt sesese e sessesesesebesesesese s s s s ebesesese st s ss s e s ebebesesane e <eesesnanesenanas 22,458,696
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........ciuiiiiiiiii ittt bbbt bbbttt b bt e R e e aeeaeebeeteebeereeaeeaesseare e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouoiiiiieieeeeeeeece ettt sene seeeesebereinaeaea 5,347,586 .....cccoviennne 5,347,586
Current year change in encumbrances:

B B ] = S =T i TR o1 10 1o e PPN

3.2 TOtalS, Part 3, COIUMN 11 ...ttt ettt b ekttt e b bbb e £ £ 102 E e h b b e £o 600 h bkt £ ot e e 4040 b bk ek e b mbeReRe e ae e e e s et et ebeaese s s as  2etesessssssanannseseseanananas 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..ottt h e e bt e bt e bt e bt e a et ea et eaeeeh e e eh e e eE e e Re e bt e a bt ea bt eae e ea e e ehe e eheeebeeab e e beanbeen Soeembeeaseeateasseessenseensenanes
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt s et e e bttt e abeeaeesheesbeesheesbe e beeabeeabeeaseeaseessesheesheesbeesbeenbeen Seseesaesssesasesaaeesaesaaesaaeans

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b e bbb e b b e s b bt b et b e e be A8 s E e R e e R e bt bbbt b e

6.2 TOLAIS, PArt 3, COIUMN T3 ... .oitiuiiiieiie ettt ettt et ettt et et s e et et et et e te s et eseseaseses et ese b et eseseae s es a2 et et et et esess s es s e s et et esesese s eses st eseses bbb eb e e ea bt et e e b e b ek ek eb e bt re tteteseseseaes e see e eeeseaeaene 0
Deduct current year’s other than temporary impairment recognized:

A B ) = o =T i TR O 10 o e PPN

7.2 TOtalS, Part 3, COIUMN 10 .....uiuiiiiiiiiiiiitetetet ettt ettt b ettt e b bbb £ 16428 h bk e o€ £ 6100 E bbb o £t e e e e 40 bbbk e b e b eseRe e ae s e e s et et e b eses e s s ss  2esesessssssansnnseseseseananas 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiieieeteiise sttt b et bbb st b bt E b o b eE bbbt e bbbt ts et ennne et et s e nneee 2,268,261

8.2 TOtAlS, PArt 3, COIUMN O .......ouuitiiiiieieietetetet ettt ettt ettt s e e st e st et et e s ese s ee e s et e s ebesesess s eses et et et esesessas s es et e s et et esesess s eseseseseseses bbb ebee et st nesa et ettt naeae e 0 2,268,261
Book/adjusted carrying value at the end of current period (LINES 1#2+3+4-5+8-T-8) ..........ccsururuereririiriririsieteteteseest st st seseseseses et st sessssesesesesese s s seseses ssesessnesenanas 25,538,021
[DI=Te [0 o) =T W To o E=To (g g 11 C=To JR= a0 Lo T0 L OO OPRP 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiriiietetetisitst sttt teteteses et stsaesesesesesessssssssesesesesesese st ssssesesesesese s ssssesesesesens oesesenessaeanans 25,538,021

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIIOT YEAT .........ccviieieieieieieieeieie ettt <eeeeseeesenenas 56,947,387
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bbbt bbbt aR e e b e e resbesrestesaeeteeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..ottt eae eesreessneabesabeeareeareereeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieieiieeieeetetet ettt ettt s ettt a et et et e s e se s es e s et e s ebesesess s eses a2 esesesesesnas s es et e s et et esesnss s es e s seseseses bbb ee et st st sa e b bbb et 0
3.2 TOtAIS, PArt 3, COIUMN T L..uiiiiitiiiiiiiieieietetet ettt sttt ettt sttt s et e be s e s ese e sesees s e b e s e s ese st se s 28 e s e s e s esene e es s s b b e s e s e st e se st b b eben s s eseee s sese e nenenessinanan 0 e 0
AACCTUAI OF QISCOUNT .......cvviieeeeceet et eeecae et ee et teteseessaeaetesesesssaesetesesesssssaesesesensssesesesesessesesesesasaesssesesasesensnsetesesesnsssetesasasnsssesasesessnsesesesesassnsnsesasesassnsns feb s taeheb et et et tachetetesnae 0

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9 ............... et eteteaeeeteteteteseteteseeesesesesetesesesiseetesesisitesesesesttesatatetetesesessatt s et et etet et eseas et s et eses seee R R b bt ettt et n et ts 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvoviuieieeeeeeieeetetetceee et eeetet et et s seees s et et et st esesesses s esasee et et et esees s asaseeesesesessssesesasaseseseseseanss s ssesasesesesen ebebesen e e aeseaseaetebereneaea 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ...ttt sb bt b e et e st e eaeeoheesheeoh e e be e beea bt ea bt ea e e eae e 4R e e Hhe e b e e bt e abeem bt eabeemeeameesaeeas oemeeseeseenseenteenseaanens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........ccccoeeveveevirennnn. 1,106,699
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiuiiiiiiiii ettt ss et e e a e 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:

10,1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt b et b bt E b0t E e E b £ ot E b b e et bbbttt bbb e nsns et et s enns et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcvivieieieiieeeee ettt ettt et ea e e ee et et s e b et esesesses e s e s e s et et eseseas s ss s et eses et esess st es et e s et et esess s es s sasa se e e b eb bt eae ettt neenerebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........oceovrvrirurrereeeiiniieieieieieies coeeceeieeeenas 55,840,688
el e Y= TV Lo g I [ o 1= T g Lo OO ERRPERRRRRONY
SUDLOLAI (LINE 11 PIUS T2) 1.ttt ettt ettt esese e e e st e s e s e s e s ese e e s e s e s e s e s e ses e s e s s s s e s e s e s e s e s e s e s s e s e s e s e s e s e se s et st e s et e s e s e e et esesesesene e seas o eseseneseaeanas 55,840,688
[DI=Te [0 o) =T Mo o E=To (4 a 11 C=To JR= a0 o0 OO 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......cciuiiiiiiiiiiieieieieieiee ettt e s eanas 55,840,688
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ..........cceueuiriiiiirieieietetetie ettt ettt st se s s s sesese st e s e ssesebesesesese e ss s e s ebebesesese e e ss s sesesesenenes <eeseseanaes 2,415,564,786
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ..........c.cueueuiuiiiiiririeieteteteet sttt es e se st ss et betesese e se s ssebesesesesessesseseseneressasanas 188,029,529

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...........oocrueueieeececeeeeeeeee et ee e s s s eesesensaeaeas ceeseseeresseees 375,956,462 ............... 563,985,991

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 1...ieiieiieieitieet ettt see et eee s e s st s s et e s se s s e st ens ettt et b b e 60,107,375

5.2 TOtAIS, PArt 3, COIUMN O ...ttt ettt b bbbt h e E 8o bbb b et b ettt nsna et s enensnanaena 181,516 .o 60,288,891
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ... ..ottt ettt et a et e a et she e sheesh e e bt e bt e a bt ea bt ea et eae e £R e e eh e e b e e bt e a bt em bt embeemteeaeeaheeas oemeeneeseesaeanseenteennens 0
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ..........c.cciiiiuiiiitiiiteectet st et etete et ete et et et et es et essetese st ess st ese et etesseseesebessesessasessssessssesessesesseseasass cesesensesennann 286,504,758
Deduct amortization of PremMium ANA AEPIECIAtION ............ccoceueueieececeeeeteeeeeeeceeteteeeeesseaeeetesesessassesesssssssseseses s sssssesesesesssassesesassssssssesesasssssssssessnsnanenss 2eetststsssesesasasacaes 45,818

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ..ottt ettt ettt ettt a ettt a et et et e s e se e se e s et et e b e s esess e es e s a2 et e s e s eseseas s ee et e s et et esesnss s ss e st et et eses bbb ebee et et ne ettt b et 0

9.2 TOtAlS, Pt 3, COIUMN 14 ....ouiiieiiitetierice ettt ettt te et ee bbb te b b4 e E b8 £t E b £t E bt s bbbttt 2o s ensn s ettt enen et se s 0 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ... ..ottt sttt ee bbbt ee bbb es bbb bbbttt bbbttt ensn s e et s 17,106,000

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieieieieeeeee ettt ettt ettt e e et s s e b et et eseseee e s e s e s et et es e s e as s es s et esebesesess e s es et et et esesess s es s sesa seee e bbb b eae ettt neeaebebetie 0 e 17,106,000
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) .........cceerrriiriririririeteterisitne sttt se s s esesesesens <eeseseanans 2,736,187,660
Deduct total NONAAMITEEA BMOUNTS ...........o. ittt ettt ettt eee e eae e eee s e s ee 2 e e s e a2 e a2 e e £ e a2 e a5 e e e S e e S e e e e S s s e s na bbb es s en s st s s ebesienesienans 265,186,388
Statement value at end of current period (LINE 11 MINUS LINE 12) .......ccuiiiiiiiiiiiieieieieriit st sistete ettt sttt ese e e s s b besese st s ssss b besesesese e ss st sesesens oeseeesenann 2,471,001,272

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.cvovueueueeeeeeeeececteteteeeeeeeete et esesssseaetesesesssssaesesesesssseesesesssessssssesasesensssssesssesansssntesesesanananss shesesesasas 8,498,124,201
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuouiiiiuieiiteeiteee ettt etete et et et ete et et e s etesestessetese st ese st esessese et ebe s ebeasabessssessssessssesessesesseteesetensasens s sennesennane 1,279,102,430
AACCTUAI OF GISCOUNT ........vvviieeceet et te et e eescaeteteseseeseaetesesesesssaetesesesensssetesasesessssesesasesensssesesasasassssesesesasansssesesesesensssesesasesnsesesesesessnssentesesessnsssntesasasans et et estecacaetes 1,263,648
Unrealized valuation increase (decrease):

4.1, PA T, COIUMN T2 .ottt ettt ettt et ae et et e s et et et e s eaess s eses et et et et esess s eses et e s et e s eseas s es s e s e s e b et esess s eseses et et et essasases e e e b bbb eb e ettt e bbbt 0

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt ettt sttt s s h ettt b et et et a s b et ettt et et etnas 2eesesansnantasas (2,891,598)

4.3. Part 2, SECHON 2, COIUMN 13 ..ottt ettt s e s s s s s se s s s s s essnens sescbesecbses (483,557,308)

4.4, Pt 4, COIUMN 11 Lottt te s e es bt s b8 8 b8 £ 8 b8 28 b8 h 28 b 28 h e 8 eb 8 b s b £ s bt s s bt b s b e (66,884,452) .............. (553,333, 358)
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 .........o.o.iieiiiieeieeeeeeeee oo teeee e eeeeeeeeeeeaeeeseeee s ee et ee et ee st ensseensseensseeeseeensseessseeesseensseensseanssesnsseenanaenanan 2eeessessseeaes 49,894,171
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiieuiieeeeeteeeeeeeeet ettt ettt e e s e s et et et ese s eseaeeseaeeseasesseseseeseneas 958,846,008
DedUCt @MOMZAHON OF PFEIMIUM ..........o..o oot oo e et ee e e eee e s ee e e e ee e ees e e ee e e ee s e es s eee s eee s eee e eee s e e s s eee e s e e e e e e s e eenese s s eenase e eenaseenseeananens sesesassesaseesaees 9,833,509
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt ettt et et ea et et e s sese s et e s et et et e s e s e esas et s e s et et et e s ese e es s st et e b e s esesesseses e s e s et et eseasas s es s s et bk ebee et st et et ettt 0

8.2. Part 2, SECHON 1, COIUMN 19 ...ttt sttt sttt ...0

8.3. Part 2, Section 2, Column 16 ..(558,901)

R =Y 0o ) (¥4 oo T < PR 767,365 oo 208,464
Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 .ottt ettt e bt E e E b £t E b £ £ ot E b1 E £ ot E e E b et et b e E bbb bt ensnsna et s s ensnaeaeta 59,079

9.2, Part 2, SECHON 1, COIUMN 17 ....eiuieiiieeeeeeeceeee ettt et a st et e s e s e s e s s s e s s e s et e s s asasa s sttt eseseses s s s st eseseseans febebebtett et st asebebebebeaeaeas 0

9.3. Part 2, SECHON 2, COIUMN 14 ...ttt st b ettt h e b ettt b et ettt s b et et etnas 2eemenananansasas 22,189,707

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt ettt ettt e e s et et et e s e s ese s e s e s e s et et et e s e se s es e s et et e s e s esese s es s et et et esesese s es et et e s et et et esnss s ss s esebeb et ee ettt ne et ebenetis 1,264 ..ot 22,250,050
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiiiiiiiiiiincsie s e (19,278)
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-0+10) ........c.cceueverereieerereeeeeeeesceeteteseeeeeeaetetesesesssaesesesesesssassesesesenssaesess ceesesenanas 8,284,310,712
Deduct total NONAAMILEEA BIMOUNLS ..........c.iuitiiriieieetetiereie ettt ceteetes et te et es et es e et s et ee e eb e e e seee e b e b e E £t e b e b e e e £ o eE e b e b s e et et b e b e b e e st s eb b e bttt s bbb e et smmanansnsnsnas 19,941,073
Statement value at end of current period (LiN@ 11 MINUS LINE 12) .......ccuiuoieeiececeeeeeeeeeeceete e eeeeeceete e s s esscaete et esesseaetesesesssssaesesesesssssesesesensssntesesesensnsnes seesesesaras 8,264,369,639
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 25,843,949 |........ccoec.. 25,798,648 |................. 25,965,692 |................ 25,744,226
Governments 2. CANAGA ... e 19,947,896 |................ 19,660,551 |..ccvvneee 23,071,183 ... 16,750,000
(Including all obligations guaranteed 3. Other Countries 57,054,492 44,708,659 57,112,625 56,590,000
by governments) 4. Totals 102,846,337 90, 167,858 106,149,500 99,084,226
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals
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 109,938,009 102,911,876 110,648,665 108,569,090
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 2,093,206,616 |............ 1,923,435,162 |............ 2,116,636,798 |............ 2,067,776,715
Identified FUUS’S’ Unaffilia}ted Bank 9. Canada ....ocooiieee e 104,032,756 |...cccvvveneee 99,614,383 |............... 105,735,815 |....coceeeee 100,652,000
Loans, Unafilated Cortiicates of 10._ Other Countries 359,686,256 349,374,515 362,477,968 354,033,300
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,556,925,628 2,372,424 ,060 2,584,850,581 2,522,462,015
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 2,769,709,974 2,565,503,794 2,801,648,746 2,730,115,331
PREFERRED STOCKS 14.  United States .......ccoceovveevnevnivnrnrneee e 42,514,164 |.....ccoene. 42,514,164 |................. 44,868,055
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 42,514,164 42,514,164 44,868,055
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 42,514,164 42,514,164 44,868,055
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o ..840,304,466 |.. ..840,304,466 |.. . 661,245,521
Industrial and Miscellaneous 21, CaANAdA ..o e 12,650,800 |................. 12,650,800 |................. 13,251,082
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 6,580,988 6,580,988 6,361,224
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 859,536,254 859,536,254 680,857,827
Parent, Subsidiaries and Affiliates 24. Totals 4,612,550,246 4,612,550,246 3,879,494 ,853
25. Total Common Stocks 5,472,086,500 5,472,086,500 4,560,352,680
26. Total Stocks 5,514,600,664 5,514,600,664 4,605,220,735
27. Total Bonds and Stocks 8,284,310,638 8,080,104,458 7,406,869,481
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

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

1. U.S. Governments

TANAIC T e 1,833,403 |....coocnvee. 7,329,571 | 13,534,747 |.....oeee 3,146,230

1.2NAIC2..

T3 NAIC 3 o

TANAIC A .o

1.5NAICS ..

T.BNAIC 6 ..

1.7 Totals 1,833,403 7,329,571 13,534,747 3,146,230 25,843,951 90,749,390
2. All Other Governments

2.1 NAIC 1 19,947,896 |...cooviicccn 0
2.2NAIC 2 ..oiieveneeseeeeeeeeeseeeeeeeefrenseeneecciieens O o O e 0 4,863,727
2.3 NAIC 3 ..iiiererreeeeereenesseeseesereessenseinseenssinnees 0 o 0 f.3,034,635 | 10,075,007
24 NAIC4 ..
25NAICS ..
26 NAICG ..

34,822,580 | 1.2 | 43,448,324 | 1.4 | 28,420,949 |............... 6,401,631
29,070,166 |.......cocvcrcrcnne. 1.0 | 35,616,129 ..o L 1 16,528,470 |............. 12,541,696
13,109,642 ..o <3 - 10,099,916 .o < 2N OO | I RSN

2.7 Totals 89,164,369
3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 .. . . O 3,000,000

3.2NAIC2 ..
3.3NAIC3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

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

5ANAIC T oo 9,082,580 ...l 28,107,985 |............ 18,283,388 |............. 33,787,783 |........... 15,757,502 |............ ) 0.0 NN O 105,019,328 |.......oovvccnnes 3.8 [ 123,381,140

52NAIC2 .. e 3,918,683 |... ..3,918,683 [ 001 | 3,937,970 |....

53NAIC 3 Lo O L O e O O 0 e X e O o 000 L 0.

54 NAIC4 .. 0 . . .. O 0. ..

55 NAICS ..o 0 o 1,000,000 [....ceeerierienes 0 Jooeiccene O 0 [ D 0.0 GRS NRR 1,000,000 [ 0.0 oo 1,000,000 ..o 020 o 0 1,000,000

5.6 NAIC 6 0 0 XXX 0 0.0 0 0

0.0
5.7 Totals 9,082,580 29,107,985 18,283,388 33,787,783 19,676,275 XXX 109,938,011 3.9 128,319,110 4.1 107,238,011 2,700,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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

NAIC Designation

1

1 Year or Less

Over 1 Year

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years

Through 20 Years

5
Over 20 Years

7

Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1
6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

363,710,621
192,642,441

471,630,320

.491,932,040 |...

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)

........ 1,353,445,944

1,107,784,689 |.

........ 1,607,424,204

..1,090,373,676 |....

79,416,992
10,488,347
496,033

4

978,397,549

...859,738,665 |.

R 54.316. 495
............. 12/570.979

2,788,199,256

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

90IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

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

BB NAICE ...,

8.7 Totals

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

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

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 The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
124 NAICT o (D) ... 68,990,206 ... 150,813,995 |........... 415,476,652 |........... 381,588,354 |........... 502,262,596 |......cccoverrrrnne 0f.... 1,519,131,803 | D45 [ XK e XXX e o 1,135,981,777 |........... 383,150,026
12.2NAIC 2 ... 192,642,441 .. 313,204,745 |.. .548,847,417 |... ........1,178,375,481 |.. ...917,787,761 |.. .260,587,720
123 NAIC 3 e (D) e 1,796,004 7,929,280 |............. 28,650,384 |............ 13,620,009 |.............24,563,734 |....cooorrniiennn O e 76,559,411 [ 27 e XX e XXX e fee 54,316,495 |............ 22,242,916
124 NAIC A o (D) e 40,910 | 582,551 |...coovneeee. 9,458,329 |......c..c..... 3,052,189 | 0 i 0 o 13,133,979 [ 005 | XXX e feee e XK o 12,570,979 |..coovene 563,000
125 NAICS i (D) el 0 1,000,000 |....ovvrerereee (11 A 0 [(c IR 1,000,000 [..voveeerereeeeeeenn 020 o XXX e e XK o 0 [ 1,000,000
12.6 NAIC6 ... 0 0 0 (c) 4 0 4
12.7 Totals ...ooveiieiieceeeeeeeeeeseneseneneeec e 107,496,555 |l 247,337,269 |........... 646,227,806 |........... 711,465,297 |........ 1,075,673,751 |.ooovoeeeee 0 [(b) 2,788,200,678 |......cevveeueeees 1000 [t XXX e [ XK [ 2,120,657,012 |........... 667,543,666
12.8 Line 12.7 as a % of Col. 7 3.9 8.9 23.2 25.5 38.6 0.0 100.0 76.1 23.9
13. Total Bonds Prior Year
13ANAIC T e 324,957,531 |........... 244,917,674 |........... 429,063,294 |........... 424,290,712 |........... 444 773,847 |.....everee 90,440 oo XXX oo XXX e 1,868,093,498 |........cocvveenne 59.4 (... 1,217,703,078 |........... 650,390,420
13.2NAIC 2 oo 14,352,471 |............. 55,062,694 |........... 207,514,432 |........... 319,827,647 |........... 570,772,038 |...............5,904,030 |............ XXX oeovoeerer feorreeee e XK [ 1,173,433,312 | 37.3 | 970,784,375 |........... 202,648,937
13.3NAIC 3 e, O89, 10T |08, 740,490 |............36,484, 760 |..... ....17,530,025 |.. ...89,516,908 .65,645,113 |..
134 NAIC A et O i 0 10,488,347 [ 0 foorereeeeeeeeeereeen O o O o XK e XXX e ...10,488,347 |.... ...9,387,876 |..
135 NAICS it O 1,396,826 | 099,207 [ 0. ) e 1,496,033 | 0.0 [ 0.
13.6 NAIC6 ... 0 (c) 4 . 0
13.7 TOtalS .o 340,159,153 |........... 310,117,689 |........... 683,650,045 |........... 761,648,384 |........ 1,041,458,361 (b) 3,143,028,102 |.......ocvriecrnee 100.0 |........ 2,263,520,442
13.8 Line 13.7 as a % of Col. 9 10.8 9.9 21.8 24.2 33.1 100.0 XXX 72.0
14. Total Publicly Traded Bonds
TAANAIC T e 53,259,725 |............. 93,508,133 |........... 226,137,429 329,245,693 |........... 433,830,797 |.ocvvveeee 0f.... 1,135,981,777 ..o 40.7 |........ 1,217,703,078 |.....cocvveeee. 38.7 |....... 1,135,981,777
14.2NAIC 2 ... ....11,208,690 |... ...64,510,426 |.... 183,669,548 .. 207,659,423 |.. .450,739,674 |... . 917,787,761 . 970,784,375 |.... ...917,787,761 |..
T43NAIC 3 e 162,004 ....6,864,418 |.... ..23,061,435 226,876 ..24,001,767 | O 54,316,494 |.. ...65,645,113 |.... ....54,316,494 |.

15.8 Line 15.
15.9 Line 15.

7asa% Of COL 7 wooveeeeeeeces o 6.4

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

144 NAIC4 ... 40,910 |... 19,551 |... ....9,458,329 3,052,189 | 0. .12,570,979 |.. .9,387,876 |... .12,570,979 |..
TAE5NAIC S oo [V (1 [V (1 O [0 TN B ST [0 O | Y | ST [0 O | Y | S 0
T4B NAIC 6 ... 0 0 0 0 0 0 0 0
14.7 TOtalS ..o e 64,671,329 |.......... 164,902,528 |........... 442,326,741 |........... 540,184,181 |........... 908,572,232 | 0 [ 2,120,657,011 oo 761 [ 2,263,520,442 |.....cooveveeeeeen. 12,0 o 2,120,657,011
148 Line 14.7asa % of Col. 7 ... o 3.0 [ 7.8 [ 20.9 | 25.5 [ 2.8 [ 000 | 100.0 XXX e oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.3 5.9 15.9 19.4 32.6 76.1 XXX XXX XXX 76.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 15,730,481 |............. 57,305,862 |........... 189,339,223 |............. 52,342,661 |............ 68,431,799 ..o 0 o 383,150,026 |......ccooovveean 137 o 650,390,420 383,150,026
15.2NAIC 2 ... ....25,460,745 |... ....8,972,893 ..105,545,322 |.. ...98,107,743 |... eeeeenn 260,587,720 |.. .202,648,937 |.... .260,587,720
15.3NAIC 3 oo 1,634,000 |.............. 1,064,862 |.............. 5,588,949 |............. 13,393,133 [ 561,978 |t 0 22,242,917 | 008 [ 23,871,795
154 NAIC 4 oot 0 [orreeeeeenenn 563,000 [oooneeceeerieieieeees O Joeeciccee O e 0 i 0 e 0002563,000 | 0.0 [ 1,100,471
155 NAIC S oo 0 [ereereeeene 1,000,000 [oooeeceeeereiceneees 0 Joccicceee O e 0 e 0 0. 1,000,000 e 0.0 [ 1,496,033
15.6 NAIC 6 ... 0 4
15.7 Totals ....ccooevrveirccee ....42,825,226 |...

Section 12 1.5 3.0 7.3 6.1 6.0 0.0 23.9 XXX XXX XXX XXX 23.9
(@) Includes $ e 637,323,908 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.c........ 6,000,000 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 $  orreeiins 1,000,000 currentyear, $ ..ococoeerenenee 1,000,000 prior year of bonds with 5GI designations and $ ........cccccoeereeueernenenes 4 currentyear,$ oo 4 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

............ 3,500,000 ; NAIC2 $

.......... 14,990,701 : NAIC 3 $.ovvvvvvvcveeceercceene 2 NAIC A $ e 3 NAIC S $ v 3 NAIC B $ v
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ............cccoveeirecineeneineienens e, 1,353,562 |.....ccoev.e. 6,110,674 |............. 12,790,034 |.............. 3,086,698 |.......ocoovevereieiinne 0 [ooreeee e XK [ 23,340,968 |.....ccccovvvriinne 0.8 |eeeine 87,594,383
1.02 Residential Mortgage-Backed Securities ... ...252,276 |. ...1,155,946 |.. .0.0 .. .1,638,582 |...
1.03 Commercial Mortgage-Backed Securities .......... [.....ccc....... 227,565 |.oveiieennn020,168 o839, 772 [0 59,532 | O e XXX [ 1,347,037 [ 0.0 | 1,516,426
1.04 Other Loan-Backed and Structured Securities ... 0 0 0.0 0
1.05 Totals 13,534,747 3,146,230 0 25,843,951 0.9 90,749,391

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

............. 22,982,531

w

3.01 Issuer Obligations

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

0 0 .
0 0 22,982,531 14,938,734 39,081, 122 XXX 77,002,387 2.8 89,164,368
.............. 3,000,000
0
0 | 0
0 0 0 0 0 XXX 0 0.0 0
0 0 0 0 0 XXX 0 0.0 3,000,000

Possessions, Guaranteed
4.01 Issuer Obligations

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities

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

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

4.05 Totals 0 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccooeiiiiiiiniiinicieiiees e, [V 7,910,000 |..cooveeeinenene 211,692 | 1,264,157 [ 419,362 |............ D.9.% CHUII TR 9,805,211 oo 0.4 | 9,800,996 |.....coovrvrrenne 0.3 [ 9,805,211

5.02 Residential Mortgage-Backed Securities ... .16,926,372 |.. .12,903,717 |.. 12,096,752 |... 2,290,004 ... .51,426,029 |.. 59,890,857 |... ..51,426,029 |.

5.03 Commercial Mortgage-Backed Securities .......... [ 0 o [0 T [0 T [0 R (V1 TSR 6 & R RO 0 O | 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 1,873,3% 4,271,613 5,167,979 20,426,874 16,966,910 48,706,772 1.7 58,627,256 46,006,772 2,700,000

5.05 Totals 9,082,580 29,107,985 18,283,388 33,787,783 19,676,276 XXX 109,938,012 9 128,319, 109 107,238,012 2,700,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............ccceeeereeirecinccencieneies [oeiiieeinens 82,704,769 |........... 160,161,488 |........... 522,263,290 |........... 640,384,796 |........... 978,796,241 |............ XXX [ 2,384,310,584 | 85.5 [....... 2,633,171,307 [.ceceiiiiies 83.8 |....... 1,865,391,725 |........... 518,918,859

6.02 Residential Mortgage-Backed Securities ... I 7,138,374 |............. 11,846,024 |............. 34,738,901 |..cocveeeee 5,288,987 |....coone. 9,329,201 |............ XXX ovvivies oo 68,341,487 |..ooveeciiin 2.5 | 77,170,314 oo 2.5 | 31,547,749 |............. 36,793,738

6.03 Commercial Mortgage-Backed Securities .......... [................. 259,054 |..ooeiiiiine 31,668 |............. 14,093,015 |..coovveveeee 7,121,333 | 0 e XXX ovvivies oo 21,505,070 |...cocvvveiiiinee 0.8 |eeeine 41,539,636 | 1.3 [ 6,906,377 |............ 14,598,693

6.04 Other Loan-Backed and Structured Securities ... 6,478,376 36,351,301 20,331,933 494,979 XXX 63,657,246 2.3 36,318,002 1.2 1,177,838 62,479,408

6.05 Totals 96,580,573 208,390,481 591,427,139 653,290,095 XXX 2,537,814,387 91.0 2,788,199,259 88.7 1,905,023,689 632,790,698
7. Hybrid Securities

7.01 Issuer Obligations ..........ccceeveveeeeerieerieeeeeeeeies |ooeeeesee e 0 e O foe 0 6,302,455

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

7.04 Other Loan-Backed and Structured Securities ... 0 2,509,233 0 0 15,381,250 XXX 17,890,483 0.6 17,893,178 0.6 17,890,483 0

7.05 Totals 0 2,509,233 0 6,302,455 28,790,255 XXX 37,601,943 1.3 37,601,507 1.2 37,601,943 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ............ccocveveveveueueeeieeeeeeeees [ 0

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 5,994,470 0.2 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccveevrceineinciinneenns oo 84,058,331 |............. 174,182,162 |............. 558,247,547 |............. 665,976,840 |.......... 1,031,705,730 |....cenve XXX oo oo 2,514,170,610 |....ocooviiicnnns 90.2 [ XXX [ XXX oo 1,963,198,782 |............ 550,971,828
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeeee. 14,599,834 |.............. 29,371,125 |.ceeenene 47,947,559 |....covenenee 17,385,739 |...cveunneee. 11,619,205 |............ XXX e 120,923,462 |....cveveveiiieienn 4.3 | D.9,0 SN XXX oovvireene e 84,129,724 | 36,793,738
12.03 Commercial Mortgage-Backed Securities ........ 14,532,787 |..ooveveenns 7,180,865 22,852,107 |.eeeveeeeeeieieenne 0.8 [ XXX e e XXX [ 8,263,414 |............ 14,598,693
12.04 Other Loan-Backed and Structured Securities . |- 25,499,912 20,921,853 |.. . 130,254,501 |. . 65,075,093 |...cceneee 65,179,408
12.05 SVO Identified FUNAS .......cccooveeieinieieeeeeies oot XXX e XX [t XX e XXX e XXX o0 s 0 e 000 [ XXX o XXX i o 0 0
12.06 Affiliated Bank LOANS ..........cccceveveneneneninenes foeeeneneicneieeeeeens 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V R 0
12.07 Unaffiliated Bank LO@ns ..........ccccovveneeneenieeniens foeviiniiniicc0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0
12.09 Totals ....cooeiiiicccccccccecececeeees. e, 107,496,556 ... 247,337,270 |............. 646,227,805 |.............711,465,297 |.......... 1,075,673,752 |..ecvieeieieicieies [V 2,788,200,680 |........ccoevvene 10010 | XXX [ XXX oo 2,120,657,013 |............. 667,543,667
12.10 Line 12.09 as a % of Col. 7 3.9 8.9 23.2 25.5 38.6 0.0 100.0 XXX XXX XXX 76.1 23.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 297,187,864 |............. 236,585,565 |............. 591,396,272 |............. 727,546,778 |............. 989,722,904 |............ D.9,0 SN XXX 0.4 | 2,086,217,329 |............. 756,222,054
13.02 Residential Mortgage-Backed Securities .......... ... 21,311,094 |... . 48,247,541 |.. 42,912,546 15,348,962 |.. .. 10,879,610 [.eeeeee. XXX [ XXX e XXX 138,699,753 |. 4.4 1. ... 100,059,835 |.. .. 38,639,918
13.03 Commercial Mortgage-Backed Securities ........ . 20,756,269 ..596,665 14,484,174 ..7,218,954 |.. ..43,056,062 |. 1.4 1. ...8,513,374 |.. .. 34,542,688
13.04 Other Loan-Backed and Structured Securities . |. 903,927 4,687,920 .. 34,857,052 11,533,690 |.. 112,838,436 |. 3.6 |.. . 62,735,434 |..
13.05 SVO Identified Funds ...........cccecevcincinniniiens foevneee e XXX [t XX o XX o XXX | 5,994,470 |. 0.2 |.. 5,994,470 |..
13.06 Affiliated Bank Loans ... 0 .0 .0 0 o0 e O o XX e XXX i [ 0 0.0 [ooveiiiiiieiieee 0.
13.07 Unaffiliated Bank LOANS ..........ccccovirirenininins fooereiciciciceceee [V R [V R [V R (V1N FUURRRRRRN | N INSSIORIND 0. 6. COURURRN RUSIVRIORD. o, ¢, SHUURNN RSVRRRRIRD ¢, O, CUSRURI RO 0 0.0 | 0
13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX
13.09 Totals ... [ 340,159,154 |............. 310,117,691 |............. 683,650,044 |............. 761,648,384 |.......... 1,041,458,361 |..........e.... 5,994,470 [t XXX foeeee XXX o 3,143,028,104 |....oceevveeeiennne 100.0 |ooenenee 2,263,520,442
13.10 Line 13.09 as a % of Col. 9 10.8 9.9 21.8 24.2 33.1 100.0 XXX 72.0
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ...........ccccoeeirevncenciinccines o, 50,683,515 |............. 132,089,241 |............. 413,509,122 |............. 502,312,036 |............. 864,604,868 |............ XXXoooovviees | 1,963,198,782 |....cocvvvcviiinene 70.4 ... 2,086,217,329 |....ocooiiiinnnn. 66,4 [ 1,963, 198,782
14.02 Residential Mortgage-Backed Securities 12,409,016 |... . 26,412,274 |.. 16,303,491 17,385,739 |.. .. 11,619,205 .. 84,129,725 |. 100,059,835 |. . 84,129,725 |..

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
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

................ 7,346,149
................ 5,167,979

....... 8,263,414
65,075,004

....... 8,513,374
62,735,434

I 8,253,414

65,075,004

Section 12 2.3 5.9 15.9 19.4 32.6 0.0 76.1 XXX XXX XXX 76.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccecerenienienivnieninininns |oeeeeieene. 33,374,816 |l 42,002,921 |, 144,738,425 ...550,971,828 156,222,054 | 241 | D,9.0, CUNUNI RUN 550,971,828
15.02 Residential Mortgage-Backed Securities .......... [................2,190,818 |................2,958,851 |............. 31,644,068 36,793,737 38,639,918 | 12 e XXX [ 36,793,737
15.03 Commercial Mortgage-Backed Securities ........ | 259,064 |0 31,668 o 7,186,638 14,598,693 34,542,688 14,598,693
15.04 Other Loan-Backed and Structured Securities . |. 20,331,933 .. 65,179,407 |. ..50,103,002 |. 65,179,407

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOF YEAT ..........ccueviiiriiieeteiieeeectete ettt st se sttt sss s s s es s e s e s e s s s sssse s e s ssssseseses st s sesese s s s nsssesessasas [eoceesesanciceceenanas 130,123,027 |.oooeeeiiicicine 130,123,027 [oooeeieeeeeceeeeeeceene [0 O [0 O 0
2. Cost Of SHOM-tErM INVESIMENLS OGUITE .........c.cecueveieeecececeeteeeeeeeceetetetee e seeaetetesee s asaesesesesssseesesesessssssesesasessssssesesasessssssesesesessssssssesasasassssnsesasasssssssssssasnsnsnes |oestseseeetesasneseseeees 10,293,704 | 10,293,704 |eioiececreserenierine et et
3. ACCIUAI OF GISCOUNL ...ttt h e E b b ee bt E bt E £t b E b e E b e E b b E b h b E bbbt b bbb bbb bbbt h bbbt eis [srnsesns et 0 e 0 o ettt ettt
4. Unrealized valuation INCIEASE (ECTEASE) .......ciuuiitieiiieitieitieit ettt ettt e et e e st et e e bt e et eaeeaaeeeaeeeheeabe e bt e a st easeeae e eaeeeaeeeh e e b e e b e e et e ab e emseemseeaeeeheeebeeebe e bt anseanseanneanneans [reeneeenneatenteease s it e et e e seeaeeens [OOSR 0 [ o [
5. TOtal gaiN (I0SS) ON QISPOSAIS .........cuivivevieieieitetetiieietete st eesssese st s sssssese s s s ssesese s st e s e s e s s s e sss e s e st s s s e s et e s s s s e s e s e b s es e s e s e bbb s e s e s e s s ssns et e b st s e sesesssenns [oescsesseensicicesessen s acaceennas 652 [ B52 [oneeeeeceeeeeeeeeeeceee e e enenes e eeaes
6. Deduct consideration reCeIVEA ON QISPOSAIS .............cocveveviuiueuiuieieieeeet et eteteteteeee et et e tetetesesesese et et esesesesessas s es st et esesessssas st et et esesesesessss s ssesesesesessssssasasasesesesesnsssnans |eeesesesenenenenrenenes 136,917,383 | 136,917,383 | ooeeiecerererienis e |
7.  Deduct amOortiZation Of PIEIMIUM ..........ccuiiiiiiiiiecie ettt e st e e bt e s te e teeseesbeesseeaeeebeesbeeabeeaseenseemseesseesseesseeseeebeenseenseenseanseessesseeeseeaseeseenseenseenseansesnnesnes |sessessessanensesteetesessraesaaesnes [0 R [0 O OO RSSO
8. Total foreign exchange change in book/adjusted CArTYING VAIUE ..........cc.ciuiiiiiiiiieiieiie ettt ettt et e e aeesheesbe e beeebeenbeensesnsesnsesneesseesseensees |eneenseeiseeite et e et e et e e e naneeaes [OOSR 0 [ o [
9. Deduct current year’s other than temporary iMmpairMeENt FECOGNIZEM ..........ciiiiiiiiiiii ettt b ettt b e bt et e e bt ebe e bt e bt ebeebesbe et e ebeabeabeateas [sramstestestesae st e st e st e saesaenaeeanaes [0 T 0 [oeeeeeeeeeeeeeceeeeeeeeeees o [
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) .........cocueveuiuiuiiieieieteteeeeee ettt teaea st s s s st sesessas s sseseseseses [esesenereneneeseneeeaeaens 3,500,000 |...ovovereeeeierine 3,500,000 J..evveeeeiereeeeee O R 0 [ 0
{0 O B T=To 18 Toa @ (o] e= T W T qE=To T q gL =T =T g T U g Y F ST L0 ST APPSO
12. Statement value at end of current period (Line 10 minus Line 11) 3,500,000 3,500,000 0 0 0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIrIOT YEA) ........cuiuiuiueueuereriirtsisiesetetesesesestssssssesesesesesessssssssesesesesesessssssssesesesesasssssssssses ssesssesssssssanenens 107,114
Cost paid/(consideration received) on additions:

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

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

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ottt ettt s e s e e 2 e s s e s e o2 e 2 s e a2 s e e 2 e e 2 s s e a2 s e s s s s e s s e b ansesas sebebesechenecbesecb s 88,585

3.2 SECHON 2, COIUMN T ...ttt s e s e s e s e a2 s b b s s b et £etnesene s 292,353 e 380,938

SIS N o M S I | U i 4 1= | OO

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccoiiiiirieieieieeeeeesie ettt ettt et esese e es e e s et esesesese s e s sesesesesesesese s s s et esesesesess s eseeeeeeenenens (294,737)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ... ...t ittt e bttt e bttt e e bt e heesa e e sb e e ebe ekt e beeabeeabe Sorseerteante et e easeaanenaeenes 0

Amortization:

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

7.2 SECHON 2, COIUMN 27 ..ottt ettt e st e e s e b e b2 £ s s b b e b2 e e e b e b e b e et s e b et ettt s bt et et naca e bt sensnsetetasenansnantesas 5,622 i 5,622

Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ....eetiiiieieei ettt b ettt b et e s b b e b £ st s s b e b e e 2 et s b e b e b et et e h b e e e bt e b e b et et et es e 2oesensns et et s asennsnae s sen s 0

8.2 SECHON 2, COIUMN 23 ...ttt ettt et s sttt et e s es e s e s e s e st s et e s e s e seas s s st st et et esessssasas s s et et eseseasa s s st eseseses febebebeet e st neea et et et b neeaene 0 0

Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ...ttt ettt ettt e e s e e e e e e seseeeeee e e s e s e e ee e 22 e s e s eees e e 22 e s e s eeee a2 esn s e s e e eE 22 An A e s e e e s a2 e an e e s e s eeesnana SosnenE st eb s en s se s s 0

9.2 SECHON 2, COIUMN 20 ...ttt ettt e s et et a et et £ e s s b et e £ £t s e s b et e e et e s b et ettt s st et e bt e a b et sesnsetesesasansnansesas (3,239) oo (3,239)
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......cceuiiiieiieeeeeeieeeeececeeteseeeeecaeteteseseessaeaetesesesssaesesesesenssassesesesenssaeaa sessesesesesensaeaes 195,698

(DTt [N Tet g ToTg oo T (=T IR EoT T S SSS

Statement value at end of current period (LiNE 10 MINUS LINE 11) ......cocruiuiieieececeeteieeeece et tee e cactetetee e seaetetesesessssste st esensssetesesesensssetesesesensssssesesessnsnas Seesesesessasaeeetans 195,698

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIO YEAI)........c..iiiiiieieieie ettt e et e et e e sees Saeesee e s e e e e e e e e e s asanaeea

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 ...........ccerurriirieieiieieieieis coresiesese e
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiitiitiiieite ettt aes sareaseare e s sr s e s e areas sabessessesaesresresresaesresnesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........cccueririiirieieiiieierieis ceeirse e
B2 B Y=o i) o e TR @] [T o o Ty K oy T T = TS
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiis corieieieie e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS e

Change in amount recognized

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

3.25 SSAP NO. 108 AGJUSTMENES ......oouiiiiiiiiee e eis eabe it e et e s e s e s e e b s b e s b e s b e s b e es Sabeabesbeab e s b e sb e sb e s b e s b e s b e e b e es Seaeeae e e
Subtotal (Line 3.1 minus Line 3.2)

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

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

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

4.23 SSAP NO. 108 AGJUSEMENLES .....coiuiiiiiiiiiee e eate s et e e s e e e abe s besbestestesresaesresresnesresne 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 terMINALIONS IN PIOT V@I ........oiuiiiiiii ittt bbb bbb bbb bR b e Rt b e e bt b e bbbt e b 2eseese e s e e e e e s anas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........cuiiiiiii ettt 2esee 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 ettt Saeee e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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 The Western and Southern Life 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 ..ottt es st s et s et es et es et ee s eees b s e e st e s s e s s es e e e s s e st ee s s e s es e en e ensceene . 195,699

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ..............ccooeeiiiiiiiiiiiiiiiicies e 0

Total (LINE 1 PIUS LINE 2) ..ottt ettt a e b e b e e e e s b e emteen e e eaeeeneesneenseenseeneenesnnesnesnennnenneneenee i

Part D, SECHON 1, COIUMN B .......iuiuieitiitei ettt ee ettt e et s s s e s s s s e e e s n s s e s e s e s s s s e s s st nsesensesensess febseebseebaseenses 195,699

Part D, SECHON 1, COIUMN 7 ...ttt eaetee et ses e e eseseeeee e esesesesee e e s eaeeeeee e e sesesee a2 e e seseses a2 e e s e s eeeees s nsnaesesesasnsnsnsess  febtsssaseseesssasasrireatanas 0

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiiet ettt sttt besnesnesneseeneenie s

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uuiuiuiiieiectieeteieceeesete et ees s eeeeseas e eeees e eeseeeesee s e 2 e e 2 ee s ee 2 e e s e e s ee s s s es st ses s ens s et ese febteebseetaseebses 195,699

Part B, SeCtion 1, COIUMN 13 ... ..o e R E e s et e e e e e e e e s e e e e e e h e e e e s e e s e e s e e s eeabestees Sheebessessessessessesseeseaseaseas

Total (LINE 7 PIUS LINE B) ...ttt ettt et e et e et e e st e st e s e e s e e b e e nseenbeeneeeneesseenseenbeeneenesnesnenneneenes i

Part D, SECHON 1, COIUMN O ......iiiiiiii ettt ettt s a2 e s s s e s s e s s e s et s s s s ensesnsenes febseebseetaseenses 195,699

Part D, SECHON 1, COIUMN M0 ....ouiuiuititeiiieieeceeee ettt ees e e eseeeeeeseseseseseseees e seseeesesaeeseaeseeee e esesesesee e e seseseees s nseaesesesasnansnsess | febibassssessesasssanrireananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt sb et e et snesneseeseesies s
Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...ttt ettt ettt te bbb ee bbb £ ee b E b £ et E b b e bbbttt bbbttt ebes febebassnsneesesas s neneennas 0

Part B, SeCion 1, COIUMN 20 ........ocoiiiiiiiiiiiiiei bbb bbb bbb bbb bbbt aae eabeeateae et

Part D, SECHON 1, COIUMN M2 ...ttt e et a et e e b et et e b b ettt te bt e b bt s e bebene febetisisnsneesesas s neneennas 0

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et sneeenens i

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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 .............cccoeveueeer foeerececnnens 248,607,957 |..ccovuenne 140,482,868 |.............. 108,125,089 |...vveececeeieeeeceeaae 0

2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeaeeeeenas e 9,403,402,151 |............ 7,495,943,533 |............ 1,907,458,618 |......covvevereiiiciciern

3. ACCIUAI Of GISCOUNL ...t [resessessessesse e (U R (U (|

4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (O TR

5. Total gain (108S) ON ISPOSAIS ........c.cueveveieieiieieieiieeieiete e [eoceseseseseesececaeenees 7,812 | 7,812 | [V

6. Deduct consideration received on diSPOSalS ..............ccocoeuevevevececueueeeeeececeeens e 9,603,774,101 |........... 7,621,443,509 |........... 1,982,330,592 |.ovviiicieieeeieie

7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (O TR

9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0 O
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

TH89) oot e 48,243,819 |....occoece. 14,990,704 |.ovvvnnee. 33,253,115 [ 0

11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ e [

12. Statement value at end of current period (Line 10 minus Line 11) 48,243,819 14,990,704 33,253,115 0

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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
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 Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
400 Broadway COmplex ..........eeeeeeeeeeeeeeemeesemnennnns [eeeeeeennns Cincinnati L 01/01/71901 L. |oeeeeees e [ 52,830,833 |..oooeiiiiiiiiiiieiin [ 16,947,254 |............ 16,562,000 [.......ee... 1,882,274 |.eevvveiiiiiiiiiiiiiiiins fooveiiii e (1,882,274) e feiiiiiinnns 7,405,379 |...ooeennnns 3,364,552
Woodford Land -424 E. 4th St. . . |Cincinnati ... . 06/18/1960 .. |.. ..2,797,227 |.. 703,037 (15,618)]....
Guilford Building .|Cincinnati ... . 11/03/1992 .. 12,216,719 |.. .... 3,928,016 ... (293,880)]....
425 Arch Street Land . . |Cincinnati ... . 07/17/1990 .. ....234,854 .
Broadway Garage ........ .|Cincinnati . 01/01/1950 .. .. 5,918,259 477,087 |.. . 1,325,796 |..
421-23 Arch Street Land .|Cincinnati . 01/14/1997 .. ..756,784 .603,223 |.. .500 |..
420 E. Fourth Land .... .|Cincinnati . 06/05/1990 .. .. 3,666,391 1,414,456 |.. .. 0.
318 Broadway Building ... . |.eeeee. [ Cincinnati ... . 06/05/1990 .. |.. .. 1,004,697 |.. e 397,536 s 107,877 |..
0299999. Property occupied by the reporting entity - Administrative 79,584,804 0 24,705,413 0 9,946,165
0399999. Total Property occupied by the reporting entity 79,584,804 0 24,705,413 2,241,677 0 0 (2,241,677) 0 9,946, 165 4,934,201
1324 Walnut R .|Cincinnati ... . 08/27/1997 .. |. 09/30/2022 .. |... ..511,366 |.. .228,374 ..(13,548)].... 42,706 |.. ... 46,417
314 Broadway Building ... .|Cincinnati . 01/31/2002 .. |. 12/15/2020 .. .259,698 |.. ..(13,036)[. .7,000 .. . 47,928
Florence Mall Outparcel ... o |eeeeennnnn. |Florence . 04/15/1993 .. |. 09/30/2022 .. |... ....344,541 ... .| .. 0. ... 12,671
0499999. Properties held for the production of income 832,608 (26,584) 0 49,706 107,016

0699999 - Totals

81,003, 147

25,538,021

27,794,927

2,268,261

(2,268,261)

9,995,871

5,041,217
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

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
400 Broadiay COMPIEX ...vevueeruneerieerineesineesineerreeaneear e eaa e eaa e eaan e eaaneeaans Cincinnati . T R RO (0 <. S N 4,494,283
420 E. Fourth Land ..... Cincinnati Various .. ..37,281
Woodford Land-424 E 4th St . Cincinnati Various .. .211,258
Broadway Garage ......... Cincinnati Various .. 14,273
Gui I ford Building Cincinnati Various . 590,491
5,347,586

0199999. Acquired by Purchase

0399999 - Totals

23,469,800

5,347,586
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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
550 Apartments ........cooeeiiiiiinns Cincinnati vovevvvvveveeeeeeenefoniiiinnnnn, OH.oooveenes ...11/01/2021 .. | INTERNAL TRANSFER ..........ccevvvveeeni]onnnns 8,741,755 |.ovvveeeeeenes [0 oy L o P AP | B AP AP APy AP FPPP PPy Uyyyy Uy UUU FEPPTUUUUUUPPPPR [ (12,410)|......... (99,965)
0299999. Property Transferred 8,741,755 0 0 0 0 0 0 0 0 0 0 0 0 (12,410)! (99,965)

0399999 Totals 8,741,755 0 0 0 0 0

0 0 0 0 0 0 0 (12,410) (99,965)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

03

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
........... CINCINNATI OH... ....12/01/2011 ... ......5.000 ...01/30/2009 ...
........... NORTH CHARLESTON SC... ....10/28/2016 ... ......3.900 10,890,371 .. 22,400,000 |...08/31/2016 ...
........... NORTH CHARLESTON SC.... ....11/01/2016 ... ......3.900 .... 1,507,897 |.. 22,400,000 |...08/31/2016 ...
SAN JOSE ...... . |CA ....12/01/2017 ...|. ...4.350 |. 4,948,161 |.. ...11,260,000 |...09/12/2017 ...
MILTON oo WA... . |....10/17/2018 ... 21,240,000 |.. 35,400,000 |...08/02/2018 ...
CINCINNATI ... OH... .. |....07/01/2019 ... 10,513,485 |.. 14,850,000 |...05/09/2019 ...
44701 LADY LAKE .... ... |FL... ....02/20/2020 ...[....................3.700 [.................. 6,676,388 |.. .. 11,100,000 |...01/31/2020 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 55,796,209 0 0 0 0 0 117,451,064 XXX
0899999. Total Mortgages in good standing 55,796,209 0 0 0 0 0 117,451,064 XXX
B2 o] s |Cincinnali ........................................... |0H ......................................................................... 12/01/2011 .. lveeeiieiiiiiieees 5.250 |ouviiiiiiiiiiiiiiinns 4480 | [0 N O [0 N O [0 478,910 |...09/01/2006 ...
1399999. Restructured mortgages - Commercial mortgages-all other 44,480 0 0 0 0 0 478,910 XXX
1699999. Total - Restructured Mortgages 44,480 0 0 0 0 0 478,910 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 55,840,689 0 0 0 0 0 117,929,974 XXX

General Interrogatory:

1. Mortgages in good standing $
Restructured mortgages $

Mortgages with overdue interest over 90 days not in process of foreclosure $
Mortgages in process of foreclosure $

2.
3.
4.

unpaid taxes $

unpaid taxes $

unpaid taxes $

interest due and unpaid.
interest due and unpaid.

unpaid taxes $

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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
L0 Lo Y 0y R A AN 1270172011 oo e [ 21182 0 e 0 e O e O 0 el O [ 1274 1,274
[0 11O U SN 1'; RN IOPPPPPPR SN 12/0172011 Lo e 85728 0 e 0 e O e O 0 el O [ 1283 | 1,243

... |NORTH CHARLESTON
... |NORTH CHARLESTON ..
... | SAN JOSE
... [MILTON .....

. | CINCINNATI

LADY LAKE ....

... 10/28/2016 ..
... 11/01/2016 ..
... 12/0172017 ..
... 10717/2018 ..
.. 07/01/2019 ..

02/20/2020

11,272,365 |.

..1,560,789 |.
..5,177,183 |
... 21,240,000 |.
... 10,682,085 |.
PN PO, 6,948,063 |....

o

o ocooo

o ocooo

repayments

56,947,390

1,106,699

0599999 - Totals

56,947,390

1,106, 69

1,106,699




SCHEDULE BA - PART 1

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

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

03

1 2 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 18 20
NAIC 13 14 17
Designation,
NAIC Current Total
Designation Year's Foreign
Modifier (Depre- Exchange
and ciation) Change in
SVO Unrealized or Deferred Book/ Percen-
CusIP Admini- Date Type Valuation | (Amorti- Adjusted Invest- tage of
Identi- Name of Vendor strative Originally and Actual Fair Increase zation)/ Carrying ment Owner-
fication Name or Description City or General Partner Symbol Acquired | Strategy Cost Value (Decrease) | Accretion Value Income ship
000000-00-0 . [PearlImark Mezz Realty Partners V-WS, LP ...... Chicago ..veeriveerniiaiieeiiniaees Pear | Mark ...ocooveeieiiiiiiiinieeiiiiiinnees foeiiiiens ceveiiinns . 12/02/2021 L[ | 5,101,830 |........ 4,930,153 |........4,879,795 |......... (222,085)]+eevvnmnareernnn Joermmnnnnreernenn Jornnnnnnreennnnns Jornnnnaneernnnnns foonnaaeeeennnnnns ... 80.000
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 5,101,830 4,930,153 (222,035) 0 0 0 0 XXX
000000-00-0 . [First Eagle Direct Lending Fund Il1, LLC ..... BOSTON . ... 11/18/2016 ... |l 765,209 |........ 1,222,814 ... 2 (29,586)] e o L [ s 1000 3,576,220 . 1.560
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by th 765,209 1,222,814 (29,586) 0 0 0 0 XXX
34920#-10-2 .. [FORT WASHINGTON HIGH YIELD INV LLC .... CINCINNATI ... FORT WASHINGTON HIGH YIELD INV LLC ..... ...04/17/2000 ...|. 411,491 |........ 5,466,891 |... .. (617,755)[...
FT WASHINGTON FLEX INCOME LLC FLEX INC! ET WASHINGTON FLEX INCOME LLC FLEX
BA921F-10-1 . [ eeeeeeee e CINCINNATL e INCOME LLC wevvniiiiiniieeciiiieeeceiiiin Jovenens 4A .. 0471772001 L[ 25,000,000 |...... 26,402,716 (725552 ) ] R AP RN RO RN 10.160
FT WASHINGTON FIXED INCOME LLC FIXED INCOME FT WASHINGTON FIXED INCOME LLC FIXED
34918@-10-8 .. [LLC . ivvvvunniiiiiiiiiiiiiiiiii e CINCINNATI ooiiiiiiiiiiiiiiiinnnes INCOME LLC .oevniiiiiniiiiiiiiiieeiiiiiins |oeennns 3B ... ...09/27/2007 .. foeeeien i 305,063,949 |..... 263,037,032 (41,594,517)].ceevvvnnnniiinnn fovvvnnnnnniniinns Jovennnnnniinnns Jovviinnnniiinnnns Jovvinniniiinnnnns
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by th ted 330,475,440 294,906,639 (44,975,231) 0 0 0 0
000000-00-0 . [ABRY ADVANCED SECURITIES FUND IV . CAYMAN I SLANDS ABRY ADVANCED SECURITIES FUND IV ........ .]....02/20/2019 ... |. .. 16,199,289 |...... 14,485,668 |...
000000-00-0 . [Ares Capital Europe Il CAYMAN I SLANDS Ares Capital Europe |l .|....08/27/2013 ...|. .
000000-00-0 . [Audax Direct Lending Solutions D . WILMINGTON ... Audax Direct Lending Solutions D . .|....10/24/2018 ...|...... Toeii]on...6,769,490 |........ 6,951,745 coee foeeen 1,201,901
000000-00-0 . [AUDAX MEZZANINE IV WILMINGTON ... AUDAX MEZZANINE IV . .|-...09/30/2016 ...{...... 1 .. 10,254,637 |...... 10,428,750 T . P 1,612,904
000000-00-0 . [ABRY ADVANCED SECURITIES FUND I1 LP .. CAYMAN I SLANDS ABRY ADVANCED SECURITIES FUND 11 LP .... ....06/04/2011 ... |...... 2 201,418 |.......... 279,342 |.......... 279,342 |......... (124,298)]...
000000-00-0 . [ABRY ADVANCED SECURITIES FUND |11 CAYMAN I'SLANDS .. . | ABRY ADVANCED SECURITIES FUND 111 .. .06/04/2014 .. 2. . 13,255,310 |. 12,208,935 .. (1,236,862)
000000-00-0 . [ABRY ADVANCED SECURITIES FUND LP . CAYMAN I SLANDS . [ABRY ADVANCED SECURITIES FUND LP .08/01/2008 .. 2. ..6,469 |. 4,033
000000-00-0 . [ABRY SENIOR EQUITY I LP ..... BOSTON ... .| ABRY SENIOR EQUITY 11 LP .. .07/27/2006 .. 3. 45,292 |. ..42,550
000000-00-0 . [ABRY SENIOR EQUITY III LP . BOSTON . .| ABRY SENIOR EQUITY 11 LP . ....08/09/2010 .. 3. 51,843 |. ..35,155
000000-00-0 . [ABRY SENIOR EQUITY IV LP BOSTON ... ABRY SENIOR EQUITY IV LP .. P P 12/28/2012 L[ e 6,378 |.......... 743,632 |...
Benefit Street Partners Debt Fund IV LP
000000-00-0 . [Benefit Street Partners Debt Fund IV LP ...... WILMINGTON ... .|....01/24/2017 ...|. ...4,228,761 |........ 4,388,950 |...
000000-00-0 . [CHAMBERS Energy Capital Il LP ......ccvvunrennens HOUSTON CHAMBERS Energy Capital |1 LP . ...07/06/2012 ... |. 973,684 |........ 2,122,649 |...
CONGRUENT CREDIT STRATEGIES Oppor tunities Fun CONGRUENT CREDIT STRATEGIES
000000-00-0 . (Il ... . DALLAS . .| Oppor tunities Fund 111 .08/30/2013 .. .3,852,864
000000-00-0 . [ENERGY FUND XV . LOS ANGELES .|ENERGY FUND XV ............ .12/10/2010 .. .2,204,533
000000-00-0 . [GARRISON OPPORTUNITIES FUND I A LLC . SAN FRANCISCO .| GARRISON OPPORTUNITIES FUND |1 A LLC ... ....03/08/2011 ..
000000-00-0 . [GARRISON OPPORTUNITIES FUND I B LLC . NEW YORK . .| GARRISON OPPORTUNITIES FUND |1 B LLC ... ....04/19/2011 ..
000000-00-0 . MIAMI .|....06/17/2008 ...|[.
000000-00-0 . [MCP PRIVATE CAPITAL FUND II .... CAYMAN I'SLANDS .. MCP PRIVATE CAPITAL FUND II .... .|....09/30/2014 ... |. .
000000-00-0 . [PROVIDENCE DEBT OPPS |11 L.P. .. PROVIDENCE PROVIDENCE DEBT OPPS |11 L.P. . .|....09/16/2013 ... [....... .......]........4,703,506 |........ 4,633,637 |...
000000-00-0 . [REGIMENT CAPITAL SSF V LP . BOSTON REGIMENT CAPITAL SSF V LP . e 0771572011 L 20 e 150,317 120,505 |...
000000-00-0 . [ROYALTY OPPORTUNITIES LUXEMBOURG . ROYALTY OPPORTUNITIES .|....08/30/2011 ... [...... 2.......]........ 1,554,316 |........ 1,898,451 |...
000000-00-0 . [Summit Partners Il LP ... CAYMAN I'SLANDS .. Summit Partners 11 LP ... ... 11/25/2014 ... |.........oevit|-eenn...6,539,656 |........ 6,398,560 |... P . 929,381
000000-00-0 . [TCW Direct Lending LLC .. LOS ANGELES .| TCW Direct Lending LLC .03/31/2015 .. .1,954,087 ..143,003
000000-00-0 . [WATERFALL EDEN FUND LP .. NEW YORK . .| WATERFALL EDEN FUND LP .. .11/01/2017 .. | . 26,004 . 21,899
000000-00-0 . [WATERFALL VICTORIA FUND LTD . .. |NEW YORK ... oo Jeeeenn NYLL .| WATERFALL VICTORIA FUND LTD . .|....02/01/2022 ... |. .. 4,000,000 |........ 3,963,649 |... ... (36,351)]... .
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 84,766,076 85,016,426 2,343,748 0 0 0 5,071,725
000000-00-0 . |57 STARS Global Opportunity Fund 3 . WASHINGTON . 57 STARS Global Opportunity Fund 3 ..... ....06/04/2013 ... feeeeien e | 17,262,856 17,628,634 |... .. (1,982,279))... P 2,987,284
000000-00-0 . [ABRY VI LP ... BOSTON . .| ABRY VI LP ... .03/26/2008 .. ..32,039 . (3,653)
000000-00-0 . [APAX EUROPE VII .. LONDON . . [ APAX EUROPE VI .06/25/2007 .. ..33,852 . 18,907
000000-00-0 . [Astor Place Holdings FUND | . NEW YORK . .| Astor Place Holdings FUND | . .06/26/2007 .. .3,165,49%4 650,775
000000-00-0 . [AUDAX [I1 PRIVATE EQUITY FUND . WILMINGTON . .| AUDAX 111 PRIVATE EQUITY FUND . .11/14/2007 .. ... 128,020 ...1,350 .
000000-00-0 . [BRIDGE GROWTH PARTNERS LP . | BRIDGE GROWTH PARTNERS LP o) 0771472014 e e 7,969,649 . 12,811,709 |... .2,622,560 |... P 2,018,212 |....
000000-00-0 . [Canapi Ventures FUND I . Canapi Ventures FUND 11 . ..|....08/26/2022 ...|. ... 433,180 |... eeennn.. (68,391))...
000000-00-0 . [C/R ENERGY JADE LLC C/R ENERGY JADE LLC ..|....08/12/2007 ...|. .. (2,037,619)]...
000000-00-0 . [CARLYLE/RIVERSTONE |11 L.P. .ieevvuniiiiiinnnnnnns WASHINGTON ...vvvvvvenniiiiinnnnnes CARLYLE/RIVERSTONE |11 L.P. tivvvvnviinns foveeeenes eeeeiinnns ....04/03/2006 ... |...... 3....oni)oveennn... 39,976 |........... 17,300 [........... 17,300 |............ (3,942)




SCHEDULE BA - PART 1

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

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company
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1 2 3 6 7 8 10 11 Change in Book/Adjusted Carrying Value 19 20
NAIC 13 14 15 17
Designation, Current
NAIC Current Year's Total
Designation Year's Other- Foreign
Modifier (Depre- Than- Exchange Commit-
and ciation) |Temporary Change in ment
SVO Unrealized or Impair- Book/ for Percen-
CusIP Admini- Date Valuation | (Amorti- ment Adjusted Additional | tage of
Identi- Name of Vendor strative Originally Actual Fair Increase zation)/ Recog- Carrying Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired Cost Value (Decrease) | Accretion nized Value ment ship
000000-00-0 . |CINCYTECH FUND IV ..oooiiiiiiiiieeiiiiiieeeeeeins [ eveeeeeees |CINCINNATI Lo CINCYTECH FUND IV 0472772016 L | [ 500,000 |........ 1,379,273 |........1,379,278 |.......... 203,14 [ Jeeeeeiieeeeee o e o 41,208 [ e 1.630
000000-00-0 . |CINTRIFUSE Syndicate Fund | LLC ................. weveveeeee [CINCINNATE oo, CINTRIFUSE Syndicate Fund | LLC ......... L A2/3172012 L T 4,115,124 |........ 7,845,390 |........7,845,390 |......... (569,704) - .evveveeeeens foreeeeiiiiiins i foee | 1 T14542 826,809 |...... 8.730
Cintrifuse Syndicate Fund Il Syndicate Fund 11 Cintrifuse Syndicate Fund |1 Syndicate
000000-00-0 . |LLC Fund |1 LLC ....09/18/2017 ... |. ...3,908,073 5,861,618 |... 1,083,996 [ [ [ foe |00 284,202 1,048,381
000000-00-0 . |Core Innovation Capital 11 LP ... .|Core Innovation Capital II1 LP ... .07/29/2019 .. 5,173,674 |. .8,845,246 .3,244,162 . 2,039,942
000000-00-0 . |CORSAIR 111 FS CAPITAL PARTNERS LP . .|CORSAIR 111 FS CAPITAL PARTNERS LP . .06/29/2007 .. 3,048,243 |. .2,864,951 .. (390,692) .317,408
000000-00-0 . |CORSAIR IV FS CAPITAL PARTNERS LP CORSAIR 1V FS CAPITAL PARTNERS LP ....... ...06/20/2011 ...|. ...3,740,260 |........ 3,635,065 |... ..884,728 |... .936,531 [... 686,163
DECHENG CAPITAL CHINA MGT Life Sciences Fund | DECHENG CAPITAL CHINA MGT Life Sciences
000000-00-0 . |LP oo | ereeeens Fund | LP oo o | .01/26/2012 ... 7,426,107 |........ 8,252,040 (7,686,457)|.eeeeeiieees Joeeeiineeeeees o e o e
DRAPER FISHER JURVETSON FUND IX PARTNERS L.P DRAPER FISHER JURVETSON FUND IX PARTNERS
000000-00-0 . | .eeiuurrrereeiiiiiieee e | e LPe e foes .04/12/2007 ... | T 4,134,559 10,088,962 |...... 10,088,962 |........ 3,955,022 |...eeveeeeeiiin [ e e 781,15 [ 0.530
DRAPER FISHER JURVETSON GROWTH FUND 2006 L.P DRAPER FISHER JURVETSON GROWTH FUND 2006
000000-00-0 . | .eeeuurreereeeiiiiiiee e | e LP e o ..07/12/2007 ... feweees e 2,657,952 6,016,090 |....... 6,016,090 |........ 1,832,978 | [ e e 419,473 [ 0.750
000000-00-0 . [EnCap Energy Capital Fund IX EnCap Energy Capital Fund IX .]....01/18/2013 ... |. ... 380,960 |... everieeeneees Jeeeeeiinnees e 81,437 | 96,218 |...... 0.050
000000-00-0 . [Energy Recap and Restruct Fund ... Energy Recap and Restruct Fund ... . .|.... 1072172011 ... ). ... 288,918 |... 43,420 [ e e [l 149,369 . 0.760
000000-00-0 . |EUROPEAN STRATEGIC PARTNERS | LP .. EUROPEAN STRATEGIC PARTNERS | LP ....... - |-...05/04/2000 ...|. [T 3,971 [... 3,623 [cuvveeeeiiiiies [eeeeiiiiieeeee foeeeeeeiees [0 230,060 |...... 0.000
000000-00-0 . |FTV Capital IV FTV Capital IV ....12/27/2013 .. .. 10,427,666 e (3,881,078) . e [ e [ 5,117,228 | [ 1.400
000000-00-0 . |FTV Capital VII FTV Capital VII ...01/14/2022 ... |. 1,900,000 |........ 1,844,484 |........1,844 484 |.......... (55,516) - ..evveveeeeiinn foreeneeiiiiiins e o e e 3,100,000 |...... 0.000
Further Global Capital Further Global Capital Further Global Capital Further Global
000000-00-0 . | .eevuveeerureeeieeeeieeenieeeenieeesieeesieeesnneeeene [eeeeeneee [NED YORK coiiiiiiiiiiiciiiee Capital wevvveeeieiiiieiiie s [ e o 10/28/2019 ... feveeeee e | 8,745,123 |........ 9,563,961 |........9,563,961 [......... (466,182)|-..vvveeeeeeenn forveeeiiiiiiiins i foeei |00l 706,215 811,829 |...... 0.020
Goldman Sachs LP WEST STREET GLOBAL GROWTH Goldman Sachs LP WEST STREET GLOBAL
000000-00-0 . |PART GROWTH PART ... o|....07/2772022 ... ...2,038,328 1,980,768 |... o (57,560) ] v [ [ o e e 3,050,000 |...... 0.500
000000-00-0 . |HITECVISION VI . HITECVISION VI . o|-.. 1271672011 L) .. 4,686,316 |........ 9,394,761 |... 2,768,318 [...eooeeiiiiiis [eeeeiiieeiee o feeee i 1002 3,427,941 [ 900,124 |...... 0.640
000000-00-0 . |Hither Creek Venture QIV LLC ... Hither Creek Venture QIV LLC -|....06/30/2021 ...|. 819,376 |t 819,376 | [ ferreeeeeeeiies [ [ e |00 180,624 0.800
000000-00-0 . |KKR ASSOCIATES KKR ASSOCIATES ...10/05/2006 ... |. 036,506 |...uueeeen 36,506 oo (119,736) [ | o e e [0 206,163 ... 0.070
Liberty 77 Fund International Liberty 77 Fund Liberty 77 Fund International Liberty 77
000000-00-0 . | International ........ccccoevreciuimmneriniiiinnnnnnns [evveeeenns [WASHINGTON Lo Fund International ..........cccooovviiiins fos s ..03/25/2022 ... 17,290,293 |...... 17,290,293 |...... (4,284,107)|..ccceeiiuniinns Jereiinieeiies o [ ...78,425,700 |...... 0.000
Liberty 77 Fund International Liberty 77 ZIM Liberty 77 Fund International L|berty 7
000000-00-0 . |CO INVEST ZIM CO INVEST ....07/20/2022 ... |.....cooieiiit]nnnn 10,151,920 | 9,991,887 |... I 1.000
000000-00-0 . |MPC NC 2017 Energy LP .|MPC NC 2017 Energy LP .10/01/2014 .. 152,000
000000-00-0 . [Portag3 Mowat L.P. .... ..|Portag3 Mowat L.P. ....... .02/04/2022 .. 930,839
000000-00-0 . |OAK INVESTMENT PARTNERS L.P. .| OAK' INVESTMENT PARTNERS L.P. ....00/23/2004 .. 173,223
000000-00-0 . | OCM EUROPEAN OPP FUND I1 LP . .| OCM EUROPEAN OPP FUND 11 LP . ....10/09/2008 ... [...cc. Beeeiii )i [
000000-00-0 . |Portag3 L.P. Portag3 L.P. ..|....00/23/2019 ...|. oo o [ [ 61,980 1,897,406 |...... 2.340
000000-00-0 . |Portag3 Ventures 111 L.P. Portag3 Ventures |11 L.P. o|-...07/23/2021 ... | 356,872 [ e [ e 7,001,250 |...... 1.530
000000-00-0 . |PROVIDENCE EQUITY PARTNERS VII L.P. PROVIDENCE EQUITY PARTNERS VII L.P. .... .|-...03/04/2013 ...|. . e e feeeeiiieeeen [ [0, 1,976,809 |..........582,280 |...... 0.180
000000-00-0 . |PROVIDENCE EQUITY PRINS V L.P PROVIDENCE EQUITY PRTNS V L.P .... . |---.04/05/2005 ... e (4,398) s [ [ e e [n..440,858 | 0.120
000000-00-0 . |PROVIDENCE EQUITY PRTNS VI L.P. .. PROVIDENCE EQUITY PRTNS VI L.P. .. .|-...03/16/2007 ... . , L BTTL310 s [ | e |00 496,734 |.....1456,666 |...... 0.100
000000-00-0 . |QCA FIRST FUND V QCA FIRST FUND V .|-...03/31/2016 ...|. 219 283 | 409 787 254,028 | [ e e |11012240,000 |............ 40,000 |...... 9.620
000000-00-0 . |REFINERY VENTURE FUND |1 LP . REFINERY VENTURE FUND I LP . . ...09/20/2021 ... |. .. 1,400,000 1,306,018 2 (93,982) s [ e e e [....600,000 . 5.290
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . | Innovation Fund C-1 Innovation Fund C-1 .......ooooiiininnnnnn. ....06/29/2017 .. .. 15,043,933 17,674,598 (11,409,902)[... [ R 0.040
000000-00-0 . |Sands Capital Private Growth F | BYJ ... Sands Capital Private Growth F | BYJU . ...10/01/2020 ...|. 5,000,000 |........ 9,094,167 |........9,094,167 |......... (228,765)|... I 0.110
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . | Innovation Fund I1 .... Innovation Fund I1 .... ...05/06/2021 ...|. ...1,855, 112 [........ 1,893,622 |... .. 42,182 |... 166,519 [ oo [ |22 2,836,315 [ 0.000
Sands Capital Private Grow Sands Capital Private Grow
000000-00-0 . | Innovation Fund I1-GST ........cccoiiiunnnnnnnce | eeeeeenee |Arlington oo, Innovation Fund 11-GST ......cccoeviiiiiis oviiiis e L11/15/2021 e e 1,926,698 |........ 1,926,693 |........1,926,693 |...ooveeiriiiiiins Joeienieeeeinn foomeeeiiies e o e e 0.300
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . | Innovation Fund IN1-KLV Innovation Fund I1-KLV .. ...07/2172021 ...|. 1,000,000 1,000,000 I 0.080
Sands Capital Private Growtl Sands Capital Private Grow
000000-00-0 . Fund | ....ccceeveeeeiiiiiiiineeiiiiieeeeesiiiieeeee | eeeeeeeen |AClington eeeiiiiiiieniiin, Venture Fund | ...ooeeeeiiiiinnnenniiiiiinnes foove i, ...06/28/2017 ... 11,438,734 19,731,579 |...... 19,731,579 |........ 3,080,462 |.......coeeeeee foennnnneeiiiins feeeniiiiiieeens e [0 1,081,804 | [ 0.070




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 1

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

[AVXIE

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
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Sands Capital Private Growth F Global Venture Sands Capital Private Growth F Global
000000-00-0 . [Fund IT1 «oooeereiiiiiiiiiiiiii [ Arlington .ooovvvvieiniiiiiiiinneens [ VAeens Venture Fund 111 ..oooiviiniiiiiiiiiiiinins foeeeeee s L 1271572021 e e 1,866,510 |....... 1,717,713 |....... 1,717,713 |......... (QLIE°LC)] AU RPN R R R R 2,632,034 |...... 0.040
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 . [Pulse Fund | ......coovvviriniiiiiiiiiiiiiiiiineeenens [ Arlington .oooovvvveiniiiiiiiinneees [ VAeens Sciences Pulse Fund | ........oevvvvivinnns fooeeeeens ceieiiiins L 12/23/2019 L e e 9,635,937 |........ 9,409,336 |........ 9,409,336 |...... (RO TN0ET)] R IR (RO R R 1,747,060 |........ 329,557 |...... 0.210
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 . [Pulse Fund T1 .....covvvnviiiiininiiiiiiiniiniiniins | Arlington .ooovvvvieiniiiiiiiinneens [ VAeens Sciences Pulse Fund Il ......ooovviiiinnnns fooeeenens ceeiiiiins ....08/20/2021 ... [ e e, 5,978,943 |........ 6,294,086 |........ 6,294,086 |.......... L O O R N .... 12,523,537 |...... 0.030

Sands Capital Private Growth F | Uhnder

000000-00-0 . |Sands Capital Private Growth F I Unnder ...... . Arlington ... -|---.06/28/2017 ... ... 733,750 |... ... (32,220)]... . e el 315,142 [ 0.090
000000-00-0 . |SILVER LAKE PARTNERS |11 .....ccovviiiiiniiinnes WILMINGTON . SILVER LAKE PARTNERS 111 .. . |--..08/30/2007 ...|. 133,252 | 183,252 |l (82,877 e [ e [ [l 242,588 . 0.030
000000-00-0 . |SILVER LAKE PARTNERS L.P .. WILMINGTON ... SILVER LAKE PARTNERS L.P .. +[---.04/30/2019 ... |. .. 402,768 |.......... 402,768 |......... (103,497)[..ccceiiiiiinens fonininneiiins feneeniiiiieens e o 1,929 | 0.020
000000-00-0 . |SixThirty Il LP SixThirty 111 LP <|-.. 1072172021 L) oo 861,512 [ 086,512 [ (48,558) [ [ e [ e [0, 1,689,035 | 6.310
000000-00-0 . | SNOW PHIPPS 11 LP ... NEW YORK ... SNOW PHIPPS I LP ... ....08/11/2010 ... foueeees i | 2,743,429 | 3,040,662 |........3,040,662 |.......... 127,747 |.ecuvriiieninis o s [ i [nn0..240,566 | 0.010
000000-00-0 . |SNOW PHIPPS [ 11 LP . NEW YORK . .| SNOW PHIPPS 111 LP . .01/19/2017 .. .3,653,056 0.010

.06/20/2014 ..
...11/20/2018 ...|.

000000-00-0 . | SOLAMERE CAPITAL FUND Fund Il A ..
000000-00-0 . | SOLAMERE CAPITAL FUND Fund III ...

BOSTON .
BOSTON ...

.| SOLAMERE CAPITAL FUND Fund 11 A
SOLAMERE CAPITAL FUND Fund I11 ...
SOLAVERE CAPITAL FUND Fund 111 Co-

.. 11,185,797 11,185,797 . . K 4.930
16,879,989 |...... 22,105,506 |...... 22,105,505 |........1,930, . coee [oeeennn 526,796 |..... 3,301,467 |...... 0.910

000000-00-0 . | SOLAMERE CAPITAL FUND Fund Il Co-Investment BOSTON ... Investment ... ...04/29/2019 ...|. ...2,331,866 |........ 3,104,883 |........3,104,883 |.. I 4.110
SOLAMERE CAPIT,
000000-00-0 . |SOLAMERE CAPITAL FUND 11 A Co-lInvestment ..... |.......... BOSTON .o o MA e [ o ... 11/03/2014 ... [ s 1,166,792 |........ 1,539,162 |........ 1,539,162 |.......... 211,275 | [ e e s 26,720 |..... 1,115,436 |...... 3.680
Vestigo Ventures LP Vestigo Ventures
000000-00-0 . |Vestigo Ventures LP Vestigo Ventures Fund | . |.......... BOSTON .o o VA......... FUnd | oo o ....01/18/2018 ... |oeeeee i | 4,525,352 |........ 7,933,307 |........ 7,933,307 |......... (189,618)|..cceeeeeaees foeeeeeeeieies [ o [ 1,053,151 |........ 250,000 |...... 8.490
Vestigo Ventures LP Vestigo Ventures Fund |1 Vestigo Ventures LP Vestigo Ventures
000000-00-0 . LP eoiiiiiiiiiiiiiiiiiiie e eeee | eeeeeeans BOSTON ..o founee VA......... Fund 11 LP oo o s ....10/22/2020 ... |ocoooiiiiiiii].nnnes 1,883,751 |........ 1,809,579 |........ 1,809,579 |.......... (58,154)]cceveeeeeeiiis [ 12,489 | [ | s 3,000,000 |...... 4.260
1999999. Joint Venture Interests - Common Stock - Unaffiliated 242,514,343 302,833,704 302,833,704 (9,693,301) 0 1,972,905 0 0 33,502,113 | 142,435,635 | XXX
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY 11 LP ..cccoeeess [eeeeennns CINCINNATI FT. WASHINGTON PRIVATE EQUITY 1 LP ... feceeerins ceeeeeenn ... 12/12/2008 ... [oeeeen e el 0 e [\ F 0 ....26,665,576 |...... 7.630
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY 111 LP ....... CINCINNATI ... FT. WASHINGTON PRIVATE EQUITY 111 LP o[ 1272871999 L. s i [en 2,296,636 ... 1,818,464 |....... 1,818,464 |.. .... 13,852,628 |..... 45.280
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY IV L.P. ......... CINCINNATI ... FT. WASHINGTON PRIVATE EQUITY IV L.P. . ...12/08/2000 ... |. 276,028 |....... 1,096,266 |....... 1,096,266 |......... (180, 411).ccceeeeieiiiiins o [ e [ 197,446 | 1,489,110 |..... 35.410
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . |FUND T1 LP ooiieiiiiiieiiiiiieee e [ eeeeeeas CINCINNATI OPPORTUNITIES FUND 11 LP e o i ....11/20/2004 ...|...... Tovofoeene 270,346 |........ 1,328,589 |........ 1,328,589 |.......e. (267,039)]..cceeeeeiiiins foeeeieiiiieeees foieeeeeeeeies [ [ 134,004 oL 1,657,776 |...... 9.940
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . |FUND 111 LP oeeiiiiiiieiiiiee s [ oo CINCINNATI OPPORTUNITIES FUND 111 LP e o s ....07/14/2014 ... |...... U 947,639 |........ 1,246,929 |........ 1,246,929 |..ooeeeeeei 17,985 | oo o [ foeeieeeeeeies [ 916,499 |...... 2.160
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . |FUND I11-B LP CINCINNATI ... OPPORTUNITIES FUND I11-B LP .... ...07/14/2014 ... .. 12,473,642 |........ 6,057,743 |........6,057,743 |....oeeeees 48,565 |- [ e o |00, 7,739,557 | 4,654,187 |..... 84.030

FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES
000000-00-0 . |FUND IV LP oo [ e CINCINNATI
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES
000000-00-0 . |FUND IV-B LP ...

FT. WASHINGTON PRIVATE EQUITY
OPPORTUNITIES FUND IV LP oot o s ....06/28/2021 ... [oeeies i | 2,150,860 |....... 2,181,517 [....... 2,181,517 |......... (219,980) |- vvveeeeeeis [ e e e e 174,250 |...... 2.500
FT. WASHINGTON PRIVATE EQUITY

CINCINNATI . .| OPPORTUNITIES FUND IV-B LP .. .12/28/2020 .. ..9,000,000 |. .8,863,052 8,863,052 ..(832,816) .6,000,000 |..... 99.400

000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY V L.P. CINCINNATI . .|FT. WASHINGTON PRIVATE EQUITY V L.P. . .05/15/2006 .. .. 8,381,890 |. 10,418,713 10,418,713 |...... (1,299,356) . |....6,277,774 |..... 2,755,461 |..... 41.900
000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY VI L.P. .........|.......... |CINCINNATI .... FT. WASHINGTON PRIVATE EQUITY VI L.P. . .. [-...10/725/2007 ... ...9,632,967 |........ 8,341,262 |........ 8,341,262 |...... (2,219,810)f... . JUR R 6,331,628 |..... 6,464,926 |..... 24.820
000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY VIT L.P. ...cco. |eeeeenne CINCINNATI FT. WASHINGTON PRIVATE EQUITY VII L.P. [ e ....07/23/2010 ... [...... [N 23,075,259 |...... 21,615,918 |...... 21,615,918 |...... (O | O R .... 15,264,263 |..... 7,469,251 |..... 27.990

FT. WASHINGTON PRIVATE EQUITY VIII L.P.
... 11/25/2014 ... |.
.07/17/2017 ..

000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY VIII L.P.
000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY IX L.P.

CINCINNATI ...
CINCINNATI .

.... 41,083,580 |...... 55,304,286
.5,419,864

..... 13,072,403 |...
... 420,156

N 2,531,351 |..... 1,710,449
..610,875 |..... 1,153,875

FT. WASHINGTON PRIVATE EQUITY IX L.P. .

000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY X L.P. .... CINCINNATI ... FT. WASHINGTON PRIVATE EQUITY X L.P. .. ...06/07/72021 ... foveeees i -..03,996,000 ... 5,853,078 |... B R A PPN RO 3,836,160

FT. WASHINGTON PRIVATE EQUITY VII1-B
000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY VITI-B L.P. ... |.ceeeennne CINCINNATI 1271772013 el 3]sl 20,846,250 | 27,453,403 |...... 27,453,403 |...... L | O R .... 11,043,750 |..... 7,853,750 |..... 99.490
000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY IX-B L.P. ...... CINCINNATI ... -|---.06710/2016 ... | 65,800,997 |..... 123,402,296 |..... 123,402,296 |........6,746,59% |... UV R 6,878,153 |....25,907,678 |..... 99.500
000000-00-0 . |FT. WASHINGTON PRIVATE EQUITY X-B L.P. ....... CINCINNATI ... FT. WASHINGTON PRIVATE EQUITY X-B L.P. ... 11/23/2018 ...|. 55,000,000 |...... 83,840,081 |...... 83,840,081 |.. 8,041,880 |... R FOC ....43,000,000 |..... 99.500

FT. WASHINGTON PRIVATE EQUITY Srall Market | N FT. WASHINGTON PRIVATE EQUITY Sral|
000000000 . | 1B L.P. voovroreeeeeeeenssssssssesesseeessensennas | eosseenees CINGINMAT | seeeressseeeeeessenae feesseeeeed T Market |1-B L.P. rrveereeceeeeesmsnesieecees Joccssess cesseeeees 03/01/2022 so | v |, 8,288,000 |..... 8,288,000 ... 8,288,000 |.cooiirsrriiiiiieee eeeeeeeeneennnns foessensseseeess |oossseseesssesees |oesesseseesacenee fesseeeeeennnnn ...48,456,000 |.....98..130
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FT. WASHINGTON PRIVATE EQUITY XI-B L.P.
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY XI-B L.P. ..coo. |eeeeeeens CINCINNATL e [ 0 R RN .03/01/2022 ... [eeeeeee et e 11,544,000 |...... 11,544,000 |...... 11,544,000 [oennnivviennennnnns foovrniinnn [ o s e ....31,712,000 |..... 99.500
000000-00-0 . [TRI-STATE GROWTH CAPITAL FND 1 .eovvevneeienniis | s CINCINNATL e [ {0/, I TRI-STATE GROWTH CAPITAL FND 1 .oovveees [ e fens .12/18/2006 ... [...... | FUTPT IO 114,017 |.......... 113,801 |.......... 113,801 [-ooeeeenneens (772 B O 72,940 [ oo o e 700,000 |..... 12.200
TRI-STATE FUND Il GROWTH CAPITAL FUND |1
000000-00-0 . [TRI-STATE FUND || GROWTH CAPITAL FUND Il LP . |.......... CINCINNATL e [ {0/, I LP e [ v e 11/30/2001 ... |...... | FUTPT IO 595,556 |.......... 977,673 |oeeennneen 977,673 |oueeenneen 302,586 |-evvnueeeeennnnn Jornneeeeeemnns feneeeeeenenes feeeeeeeenees feeeeeeeeee e 196,005 |.... 30.110
000000-00-0 . [WSL PARTNERS L.P. .....cccvvviiiiiinnnnnniiiiinnnnns |onneeenes CINCINNATI wevviiiviniiniiiiini o OH......... WSL PARTNERS L.P. ..iiiivvveniiiiiiiniiiines fovieeeees eeeeiinnns L 11/14/2008 L[ 718,998 |.......... 592,244 |.......... 592,244 |......... (443,510)].ceevvvnnnninninn fovvvnnnnnnnnninns fovvennnnnnniinns fovennnnnnninnns foinnnnnninnes Joeees 6,859,946 |..... 99.990
2099999. Joint Venture Interests - Common Stock - Affiliated 279,479,130 385,757,179 385,757,179 21,210,487 0 586,815 0 0 57,008,801 | 243,285,527 XXX
000000-00-0 . [RealTerm Logistics Fund IV, LP Annapolis ... Real Term .... .|....02/23/2022 ... |.ccooee ot ]ll 4,668,473 . 4,385,352 |........4,385,352 |.. ... 15,322,300 |...... 2.900
000000-00-0 . [Al. Neyer Industrial Fund I1-Q, LLC .. Cincinnati . Al. Neyer .... .|....08/12/2022 ... {|..............]........3,635,087 |........ 3,619,305 |... ....14,364,913 |...... 4.500
000000-00-0 . [309 Holding LLC .....vvvvvvvneniiiiiiiiinieeceinnn Cincinnati .... CITY CLUB .... .|....08/02/2016 ... |. ...894,8% ... .. P NN N AR 0o 0 < 3 540,3% |...... 1.000
000000-00-0 . [EQT Exeter Industrial Core Plus Fund IV ...... Conshohocken .. EQT Exeter ... .|....12/03/2021 ... |. ceeennn.. 437,302 |... 437,302 |.......... (44,69)... JUPPRN IO PPN 4,518,000 |...... 0.200
000000-00-0 . [Pretium SFR FUND |1 LP New York . PRETIUM PARTNERS LLC .. .|....06/30/2017 ...|[. 0 31,990,398 |...... 31,990,398 |...... 19,162,022 |... T R 6,789,209 |..... 1,099,389 |...... 2.000
000000-00-0 . [Cabot Industrial Value Fund V, L.P. Boston .... CABOT PROPERTIES ....08/22/2017 .. JUPTL VN FO (V8 PO | I (400,000)... P . 458,115 [
000000-00-0 . [Cincinnati Equity Fund, LLC Cincinnati .... CINCINNATI EQUITY FUND LTD .. ....04/24/1997 .. 1,218,658 |........ 1,276,454 |........1,279,245 |............. 9,152 |... L0
000000-00-0 . [Cincinnati Equity Fund II, LLC .. woee | eeeeeeeee. | Cincinnati ... ...10/14/2018 ... |. 1,120,000 |........ 1,176,259 |....... 1,182, ... 15,735 |... L0]....
2199999. Joint Venture Interests - Real Estate - Unaffiliated 11,124,218 43,779,966 42,893,869 18,443,308 7,756,356 | 35,844,998
000000-00-0 . [W&S Real Estate Holdings LLC ...........cceeeeee. Cincinnati .|-...12/01/2006 ... |...cceeviiinin ] 989,950,011 |.. 1,296,913,974 |.. 1,213,989,190 |...... 15,740,033 ...123,310,552 |... 148,315,424 |... 100.000
000000-00-0 . [Queen City Square, LLC Cincinnati .... INTERNAL TRANSFER .......eeevvvneen ....06/08/2004 ... | eeeeer e i [ 95,743,093 |... .. O N N N AR R 99.750
000000-00-0 . [Chestnut Healthcare Partners, L.P. Chat tanooga .| CHESTNUT HEALTHCARE GP, LLC . .12/14/2018 .. | ... 132,658 . 132,658 .. (1,859,330) ..2,001,371 TP 21.350
000000-00-0 . [TruAmerica Workforce Housing Fund I-A, LP .... Los Angeles .[TruAmerica Multifamily .. .06/25/2021 .. . 47,105,866 |...... 69,562,735 69,562,735 .. 17,795,137 ..... 4,675,992 |.... 11.000
000000-00-0 . [Chestnut Healthcare Partners II, L.P. ......... .. |Chattanooga ... CHESTNUT HEALTHCARE GP, LLC . ...09/28/2021 ... |. ... 12,520,414 |...... 15,865,631 |...... 15,865,631 |........3,345,217 |... ....12,500,000 |..... 25.000
2299999. Joint Venture Interests - Real Estate - Affiliated 1,049,576,291 | 1,478,218,091 [ 1,299,550,214 35,021,057 165,491,416 | XXX
000000-00-0 . | Pear Inark Mezz Realty Partners GP V, LLC ..... |.......... [Chicago cveeeeereereerererereees [......... L......... [Pear! Mark .vovvevereereesreseeseeseereeae [ [oo12/02/2021 oo oo v 25,99 |........ 207,095 |.......... 206,231 |.......... X0 R P D e e 1,004,008 ]....25.000
2599999. Joint Venture Interests - Other - Unaffiliated 245,992 207,095 206,231 (39,761) 0 0 0 0 0 1,004,008 | XXX
000000-00-0 . [Gerber Life Agency, LLC ...cevveeveeermnninaaeens . |CINCINNATI .......................... | .......... {0/, I Gerber Life Agency, LLC .ooovveeivevennnns oo v es 07/07/2005 ... |. 55,251,758 |...... 54,303,446 |...... 54,303,446 |........ 2,657,241 |oeeeeeieeeennnn oo 6,926,836 |.....ccemnemenne feeeeeeei o e
000000-00-0 . [W & S Investment Holdings LLC ..........cceeennn CINCINNATI wevviiiviniiniiiiini o OH......... W& S Investment Holdings LLC ....cooueves foeeennnnn covvinii]ons 12/01/2006 ... |. 77,137,504 |..... 194,563,518 |..... 194,563,518 |...... 37,818,870 [...oovvvevennens foovviiiiniin fooni [ [ ..35,000,000 J.eevevnnniiiiinnn Jovennnnnnns
2699999. Joint Venture Interests - Other - Affiliated 132,389,262 248,866,964 248,866,964 40,476,111 0 6,926,836 0 0 35,000,000 0 XXX
GUARDIAN LIFE INSURANCE 7 3/8% Due 9/30/2039 GUARDIAN LIFE INSURANCE 7 3/8% Due
401378-AA-2 .. [MS30 ..eeeeeeiieeeeee e eeeennee [ [ e [ 9/30/2039 MS30 ....ceeeeeeeeeeeeneieeeeeen fens 1.0 ........ ....01/01/2015 ... |....... ocevit |oennnn 1,070,660 |....... 1,098,566 |....... 1,065,167 [.ooeeeeeeiieeeeen o (1,731 eeeeeeeeeee Joeeemmeeeeeeene Joeeereeeeeeeeeen Jeeeennans FETE V) T
GUARDIAN LIFE INSURANCE 4 7/8% Due 6/19/2064 GUARDIAN LIFE INSURANCE 4 7/8% Due
401378-AB-0 .. [D19 .. eeeeeees e [ e [ 6/19/2064 D19 ..eeeeeeeeeeeeee e [ 1.0 ........ ....01/01/2015 ... |.....co oevinis |-eenn . 10,172,776 ... 7,700,183 |...... 10,162,464 |...eoeeeeeneeeees feeees (10,941)]
NEW YORK LIFE 6 3/4% Due 11/15/2039
64952G-AF-5 .. [NEW YORK LIFE 6 3/4% Due 11/15/2039 MN15 ... |.oovvvvven | vovvnniiiiiiiiivieieeeees [ MNTS e [ 1.0 ..o ....01/01/2015 ... |....cevvevnnns|onnnnn. 1,680,681 |........ 1,656,933 |....... 1,636,161 |oeeeeeeeieeeeennn Joeeennnns (5,067)|
NORTHWESTERN MUT LIFE 6.063% Due 3/30/2040 NORTHWESTERN MUT LIFE 6.063% Due
668131-AA-3 .. [MS30 ...eeeeeeee e veer [3/30/2040 MS30 ....ceeeveiiieeeeiee e fens 1.0 ..o ....01/01/2015 ... |.ocoeenvvvninn |eennn 11,217,440 ... 11,239,698 |...... 11,167,845 [.ooeeeeeeieeeiei e (5,638)|
878091-BC-0 .. [TIAA 6.85% Due 12/16/2039 JD16 .. .| TIAA 6.85% Due 12/16/2039 JD16 .. ....01/01/2011 .. . ... (9,244)|..
878091-BD-8 .. [TIAA 4.9% Due 9/15/2044 NS15 .| TIAA 4.9% Due 9/15/2044 MS15 .... ....09/15/2014 ... | iiinnnn]erenn...9,279,069 |........ 7,990,333 |... ..(12,980)f..
2799999. Surplus Debentures, etc - Unaffiliate: 35,760,690 (45,601),
000000-00-0 . |0TR HOUSING ASSOCIATES L.P. eveeeeieeiniiianes OTR HOUSING ASSOCIATES L.P. weveeeeeeenns oo e e 11/27/1991 ... ‘ ....... 5,174,778 |....... 5,757,888 |........ 2,325,9% |........... 90,744 |.ccovenne
000000-00-0 . [RANDOLPH TOWER AFFORD INV FUND LLC ............. .. VILLAGE GREEN .....ovvvvvvenniiviinnnnnniiiins fooeeenen vevvnnen | 08/26/2011 ... foeeeeee e | 2,113 | 3,680 [....uunnnnn. 2,13 | (190, 773)].eeeeeeeeee
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 5,176,891 5,761,568 2,328,107 (100,029) 0
Fort Washington 20212A FIIA CLO 2021-2A SUB | Fort We_ishinglcn 20212A FWIA CLO 2021-2A ‘ ‘
34918T-AC-0 .. [Adj % Due 10/20/2034 JAJO20 ......eevevvevnnnnnne |nnennens CINCINNATI ..eeiieiiieeeeeeeiies feeeeees OH......... SUB Adj % Due 10/20/2034 JAJO20 .......o. foeeiiiien ceviiiiiii]ies 09/15/2021 ... foeiiiee iiiiinn e 39,963,246 |...... 28,700,994 |...... 28,700,994 |...... (2,327,3%)[.......... 4,351 )..... 6,066,754 |..evvvnnneeeeennn foerrmnnnnnrernnnn Joornnnnnareernnnn Jornnnaanreennnns foonnnnaaeaes
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 39,963, 246 28,700,994 28,700,994 (2,327,393) 4,351 6,066,754 0 0 0 o] XXX
6099999. Total - Unaffiliated 383,834,814 473,750,848 476,077,566 10,802,373 (45,601)] 3,525,595 0 0 48,440,851 | 278,096,975 | XXX
6199999. Total - Affiliated 1,837,060,260 | 2,442,211,435 | 2,260,110,097 49,305,002 4,351 13,580,405 0 0| 219,402,605 | 408,776,943 | XXX
6299999 - Totals 2,220,895,074 | 2,915,962,283 | 2,736,187,664 60,107,375 (41,250)( 17,106,000 0 0| 267,843,456 | 686,873,919 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... Pear Imark Mezz Realty Partners V-lS, LP ........ccccccciuuuuuinnunnniiiiiiiiiiiiiiiiiinnennnnnnns Chicago ..ooeeevviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies Jeveeeees IL......... Pear | Mark .........oceeiiiiiiiiiiiiiiiiiiiiiiii i L. 12/02/2021 | e e | 6,847,285

1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 0 6,847,285

000000-00-0 ......... [First Eagle Direct Lending FUNd 111, LLC w.veoveveereeeeseeseeseesssessessesssssnsseseeseas [BOSTON oo seeseeeneeenas | M......... [First Eagle Direct Lending FUnd 111, LLC v.vovoeveeeeeeeeesessesssssnsnseesnans Iz A D 74,986
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 74,986
000000-00-0 ......... ABRY ADVANCED SECURITIES FUND IV ... ... [CAYMAN TSLANDS ... ... | ABRY ADVANCED SECURITIES FUND IV .. oo ]...02/20/2019 ... ..

1072472018 .
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000000-00-0 . ..| Audax Direct Lending Solutions D WILMINGTON .. Audax Direct Lending Solutions D .

000000-00-0 . ..| AUDAX MEZZANINE 1V ....oeveeennnnee . [WILMINGTON .. AUDAX MEZZANINE IV ...ocoiienannnns ....09/30/2016 ..

000000-00-0 . ..| ABRY ADVANCED SECURITIES FUND |1 LP CAYMAN SLANDS ABRY ADVANCED SECURITIES FUND I LP . ....05/04/2011 ..

000000-00-0 ......... ABRY SENIOR EQUITY IV LP ... |BOSTON ...|ABRY SENIOR EQUITY IV LP ....12/28/2012 ...

000000-00-0 ......... CHAMBERS Energy Capital Il LP .... |HOUSTON . ... | CHAMBERS Energy Capital Il LP ....07/06/2012 ...|....

000000-00-0 ......... CONGRUENT CREDIT STRATEGIES Opportunities Fund |11 . [DALLAS .. .| CONGRUENT CREDIT STRATEGIES Oppor tunities Fund 111 . ....08/30/2013 ..

000000-00-0 ......... Summit Partners |1 LP CAYMAN ISLANDS ... ... |Summit Partners 11 LP ....11/25/2014 .. ..

000000-00-0 .........| WATERFALL VICTORIA FUND LTD ... ... | WATERFALL VICTORIA FUND LTD .. .. |....02/01/2022 ... ... 4,000,000 |..
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 4,000,000 10,869,454
000000-00-0 ......... 57 STARS Global Opportunity Fund 3 ... ... | WASHINGTON .. ...|57 STARS Global Opportunity Fund 3 .. ....06/04/2013 ... ..346,801 |....
000000-00-0 ......... Astor Place Holdings FUND | ... | NEW YORK ...|Astor Place Holdings FUND | ....06/26/2007 ... 966,560 |....
000000-00-0 ......... BRIDGE GROWTH PARTNERS LP ... ... | CHICAGO ... | BRIDGE GROWTH PARTNERS LP .. ....07/14/2014 ... ..

000000-00-0 ......... Canapi Ventures FUND |1 <... | WILMINGTON .. ...|Canapi Ventures FUND |1 ....08/26/2022 ... ....515,976 |..

000000-00-0 ......... Cintrifuse Syndicate Fund |1 Syndicate Fund Il LLC .... | CINCINNATI .|Cintrifuse Syndicate Fund 11 Syndicate Fund Il LLC . ....00/18/2017 ...

000000-00-0 ......... Core Innovation Capital I11 LP . |LOS ANGELES .... ...|Core Innovation Capital Ill LP ....07/29/2019 ...

000000-00-0 CORSAIR |11 FS CAPITAL PARTNERS LP ... NEW YORK .| CORSAIR |11 FS CAPITAL PARTNERS LP .. ....06/29/2007 ...

000000-00-0 . ..|CORSAIR IV FS CAPITAL PARTNERS LP . .| NEW YORK CORSAIR IV FS CAPITAL PARTNERS LP ....06/20/2011 .. K
000000-00-0 EnCap Energy Capital Fund IX ... | HOUSTON ... <eeevee.. |EnCap Energy Capital Fund IX ....01/18/2013 ... |...... o ...10,719 ...
000000-00-0 ......... FTV Capital VII .| SAN FRANCISCO .o |oeeiins CA.........[FTV Capital VII ....01/14/2022 ... +...850,000 |..oooiiiininnnne 1,050,000 |....
000000-00-0 ......... Further Global Capital Further Global Capital NEW YORK ...|Further Global Capital Further Global Capital .. ....10/28/2019 ... .. 2,972,558 |....
000000-00-0 Goldman Sachs LP WEST STREET GLOBAL GROWTH PART . WILMINGTON .. .|Goldman Sachs LP WEST STREET GLOBAL GROWTH PART .. ....07/27/2022 ... .... 2,038,328 |.

000000-00-0 . ..|HITECVISION VI ... GUERNSEY .. HITECVISION VI .. ....12/16/2011 ..

000000-00-0 ......... KKR ASSOCIATES ... NEW YORK .| KKR ASSOCIATES .. ....10/05/2006 ...[...... .

000000-00-0 ......... Liberty 77 Fund International Liberty 77 Fund International .. WASHINGTON .. ...|Liberty 77 Fund International Liberty 77 Fund International . ....03/25/2022 ... ... 17,531,780 |..

000000-00-0 ......... Liberty 77 Fund International Liberty 77 ZIM CO INVEST WASHINGTON .. .|Liberty 77 Fund International Liberty 77 ZIM CO INVEST oo |....07/20/2022 ... ...10,151,920 |..

000000-00-0 ......... Portag3 Mowat L.P .... | TORONTO . Portag3 Mowat L.P. .. oo |-...02/04/2022 ...

000000-00-0 ......... Portag3 L.P. ...... .... | TORONTO . Portagd L.P. .......... ....09/23/2019 ...

000000-00-0 Portag3 Ventures |11 L.P. ............ . | TORONTO ... Portag3 Ventures Il1 L.P. ........... ....07/28/2021 ... |....

000000-00-0 . ..| PROVIDENCE EQUITY PARTNERS VII L.P. PROVIDENCE PROVIDENCE EQUITY PARTNERS VII L.P ....03/04/2013 ..

000000-00-0 ......... REFINERY VENTURE FUND 1 LP ... | CINCINNATI .. ... | REFINERY VENTURE FUND |1 LP ....09/20/2021 ... 800,000 |....
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund C-1 .. . |Arlington .... ..|Sands Capital Private Growth F Global Innovation Fund C-1 .... ....06/29/2017 ... ... 29,802 |....
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund I .... . |Arlington .... ...|Sands Capital Private Growth F Global Innovation Fund Il ....05/06/2021 ...

000000-00-0 ......... Sands Capital Private Growth F Global Venture Fund |11 . |Arlington .... .| Sands Capital Private Growth F Global Venture Fund |11 . |.... 1271572021 ...

000000-00-0 ......... Sands Capital Private Growth F Life Sciences Pulse Fund | .. . |Arlington .... .|Sands Capital Private Growth F Life Sciences Pulse Fund | .... ....12/23/2019 ...

000000-00-0 Sands Capital Private Growth F Life Sciences Pulse Fund I1 . Arlington .... .|Sands Capital Private Growth F Life Sciences Pulse Fund Il .. ....08/20/2021 ...|....

000000-00-0 . ..| SILVER LAKE PARTNERS L.P . WILMINGTON SILVER LAKE PARTNERS L.P ... ....04/30/2019 ..

000000-00-0 ......... SixThirty 111 LP ST LOUIS ...|SixThirty I11 LP ....10/21/2021 ...

000000-00-0 ......... SNOW PHIPPS [ LP .. NEW YORK ... | SNOW PHIPPS 11 LP .... ....08/11/2010 ...

000000-00-0 ......... SNOW PHIPPS [11 LP . .| SNOW PHIPPS 111 LP .. ....01/19/2017 ...

.| SOLAMERE CAPITAL FUND Fund I A ...

000000-00-0 ......... SOLAMERE CAPITAL FUND Fund 11 A .... . ....06/20/2014 ...

000000-00-0 ......... SOLAMERE CAPITAL FUND Fund 111 ...| SOLAMERE CAPITAL FUND Fund 111 .... ....11/20/2018 ...

000000-00-0 ......... SOLAMERE CAPITAL FUND Fund |11 Co-Investment .. .| SOLAMERE CAPITAL FUND Fund |11 Co-Investment ....04/29/2019 ...

000000-00-0 . ..| SOLAMERE CAPITAL FUND 1 A Co-Investment .... BOSTON .. N . SOLAMERE CAPITAL FUND |1 A Co-Investment ...... ....11/03/2014 ..

000000-00-0 .........| Vestigo Ventures LP Vestigo Ventures Fund I LP ... BOSTON ... w.o......| Vestigo Ventures LP Vestigo Ventures Fund |1 LP ....ccevuvevenvvenniiiniiiiaannnns ....10/22/2020 ... |euuiin e ...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 32,007,388
000000-00-0 . WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV LP ... |CINCINNATI .. .|FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV LP . |-...06/28/2021 ...

000000-00-0 . . WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV-B LP . | CINCINNATI FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV-B LP ....12/28/2020 ..

000000-00-0 . WASHINGTON PRIVATE EQUITY VIIT L.P. weeeeeieieiiiieeeees CINCINNATI .. ... |FT. WASHINGTON PRIVATE EQUITY VITI L.P. ooeeeeieieieeiis . |-...11/25/2014 ... ... 38,608,432 |..
000000-00-0 . WASHINGTON PRIVATE EQUITY IX L.P. .. CINCINNATI .. ...|FT. WASHINGTON PRIVATE EQUITY IX L.P. . ....07/17/2017 ...

000000-00-0 . WASHINGTON PRIVATE EQUITY X L.P. ... CINCINNATI .. .|FT. WASHINGTON PRIVATE EQUITY X L.P. .. ....05/07/2021 ...
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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 ......... FT. WASHINGTON PRIVATE EQUITY X-B L.P. eeeriiiiiiiiiiiiiiiiiiiiiiicceeceeeeeeeeeceeecee e CINCINNATI FT. WASHINGTON PRIVATE EQUITY X-B L.P. eeevviiiiiiiiiiiiiiiiiiiiccccecceeeeeeeeeeeees R V72T Y O F P R 14,000,000
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY Small Market 11-B L.P. .. . | CINCINNATI .. ...|FT. WASHINGTON PRIVATE EQUITY Small Market 11-B L.P. .... ....03/01/2022 ... PR 7 /U 4,144,000 |....
000000-00-0 .........|FT. WASHINGTON PRIVATE EQUITY XI-B L.P. ............. CINCINNATI .. .| FT. WASHINGTON PRIVATE EQUITY XI-B L.P. ...ccovvveiiinnnnnns ...03/01/2022 ... ... 5,328,000 |[.................. 6,216,000 |....
2099999. Joint Venture Interests - Common Stock - Affiliated 48,080,432 28,498,907
000000-00-0 ......... RealTerm Logistics Fund IV, LP ....ooooiiiiiiiiiiii Annapolis L (27777 O F P R 4,677,700
000000-00-0 ......... Al. Neyer Industrial Fund 11-Q, LLC . |Cincinnati .| Al. Neyer ...08/12/2022 ... .. 3,635,087 |....

000000-00-0 ..

EQT Exeter Industrial Core Plus Fund IV ..

. |Los Angeles ....

.| EQT Exeter ...

...12/03/2021 ...

482,000 |....

2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 8,7%4,787
000000-00-0 ......... W&S Real Estate Holdings LLC ......oocueeiiiiiiiiiiiie e Cincinnati ... 12/01/2006 . feeeeee e e 103,085,431 |....cocunennns 165,871,275
000000-00-0 ......... TruAmerica Workforce Housing Fund I-A, LP Los Angeles .... ...06/25/2021 ... .... 15,683,723 [....

000000-00-0 ..

Chestnut Healthcare Partners I, L.P. .....

Chattanooga ....

...09/28/2021 ...

6,425,000 |....

. Joint

103,085,431

2299999 Venture Interests - Real Estate - Affiliated 187,979,998

000000-00-0 ......... [Pear Inark Mezz Realty Partners 6P V, LLC ..o.cueueruesesseseesesesseseeseoseesesseeseeseeses EE P R e 225,365

2599999. Joint Venture Interests - Other - Unaffiliated 0 225,365

000000-00-0 ......... Gerber Life AGENCY, LLC ..oieerereeeeieiei e e e e e e e e e e e e CINCINNATL e ‘ .......... OH......... Gerber Life AGEnCY, LLC ..oieerreeieeeieeie e ee e e e ....07/07/2005 | ............................................................. 50,796,278 |..eeeeeeeeiee e [
000000-00-0 ......... FABRIC INSURANCE AGENCY LLC INSURANCE AGENCY LLC ...ievvveniiiiiiiniiiiiiiiiiiniiiiininnnas CINCINNATI evniiiiiiiiniiiiiiiinneecciiiinees foreeiinns OH......... FABRIC INSURANCE AGENCY LLC INSURANCE AGENCY LLC ....eeevviiiiivnnniiiiiiininnnnns ...09/01/2022 ... |eeeeeee e 796,278 |..eoiiiiiinnnnns 50,000,000 [..evvvenniiiiiiiniiniiiiiiinns oo
2699999. Joint Venture Interests - Other - Affiliated 796,278 100,796,278 0 XXX
401378-AB-0 ......... |GUARDIAN LIFE INSURANCE 4 7/8% Due 6/19/2064 JD19 .......ccevvvunniiiiiiinnnniiiiiiiiinennes | .................................................... | ..................... |GUARDIAN LIFE INSURANCE 4 7/8% Due 6/19/2064 JD19 .......cccvvvunniiiiiinnnnnnnees ...01/01/2015 | .............................................................. 5,189,526 |..vuuniiiiiiiiiiiiiiiiiiinins i
2799999. Surplus Debentures, etc - Unaffiliated 0 5,189,526 0 XXX
6099999. Total - Unaffiliated 36,097,388 58,681,279 0 XXX
6199999. Total - Affiliated 151,932, 141 317,275,183 0 XXX
6299999 - Totals 188,029, 529 375,956,462 0 XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... Pear Imark Mezz Realty Partners V-WS, LP ..... ChiCag0 ..eeeeeerreeneeeeenniinaees Jornnnnnes || Cash Return Distribution ........ccceeeeees . 12/02/2021 ..). 12/15/2022 . |....... 386,773 [-ooeieeiiiiiees Joermemneeeeennn fooeeieeiiiiiies Joriiiinieienn foeeins (U] PPN AT 2,132,228 |........ 2,132,228 |.oeeeviiiieieiee feieeieeiiiies foreernnnaaeees [U] R
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 386,773 0 0 0 0 0 0 2,132,228 2,132,228 0 0 0 0
First Eagle Direct Lending Fund 111, LLC‘ |
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... |BOSTON ......cccvvvuniiiiiinnnnninnes foovennnnn MA e ] e . 11/18/2016 ... 01/14/2022 . ....... 669,356 |.....ooviiiinnnn fooviiiiiiiiinnns Joviiiniiiiiii foiiii o, [ N AT 669,356 |........... 669,356 |..evvniiiiiinnn v o [V
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 669,356 0 0 0 0 0 0 669,356 669,356 0 0 0 0
FT WASHINGTON FIXED INCOME LLC FIXED INCOME FT WASHINGTON FIXED INCOME LLC FIXED ‘ |
34918@-10-8 ..... LLC iieiiini e e e e e e e r e e e e e eeenes CINCINNATI ..iiiiiiieieeeniiines |eeennnnnas OH......... INCOME LLC oeeeeeiieniie e eeeiie e e eeennes . 09/27/2007 ..|. 08/22/2022 ..|.... 3,969,940 |...ceevuueeieee Jomnnnrrermnnnns foorermmnnnnnnens Joonnnnreernnnnns fooeernennnnneee0 foooinnniiiiniins fooeeens 3,969,940 |........ 3,969,940 |..eevvvniiiiinnn foianieiiiiins foreernenaeeeas [U]
1699999. Joint Venture Interests - Fixed Income - NAIC Designation ASS|gned by the SVO - Affiliated 3,969,940 3,969,940 3,969,940 0 0 0 0
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND IV .. ... | CAYMAN ISLANDS . ABRY ADVANCED SECURITIES FUND IV . . |- 02/20/2019 ..|. 03/31/2022 ..|..... 2,474,549 |.. J PO 2,474,549 |........ 2,474,549 |... .0 ..
000000-00-0 ..... Audax Direct Lending Solutions D ... ... [ WILMINGTON .| Audax Direct Lending Solutions D . . |- 1072472018 ..|. 02/10/2022 ..|.... 2,396,714 |.oeervrrnviiins foeiniiiiiiins foevvvnniiniiies feeeniiviinins foevvvvneennnnd0 s s 2,396,714 |........ 2,396,714 |... .0 ..
000000-00-0 ..... AUDAX MEZZANINE IV ... . [WILMINGTON . AUDAX MEZZANINE 1V . . |- 09/30/2016 ..|. 01/04/2022 ..].....9,122,555 [...ccemrmuiereee Joummnereemmnns fooreemmmieeeeee Joemeeeeeinns om0 e e 9,122,555 9,122,555 |... .0 ..
000000-00-0 ..... AUDAX MEZZANINE V ... WILMINGTON . .| AUDAX MEZZANINE V ... . 12/27/2021 ..|. 02/01/2022 .., 182,551 0
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND |1 LP . CAYMAN [SLANDS . . [ ABRY ADVANCED SECURITIES FUND |1 LP . 05/04/2011 ..|. 03/30/2022 .., . . 56,891 0
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND 111 . CAYMAN [SLANDS . . [ABRY ADVANCED SECURITIES FUND 111 . 06/04/2014 ..|. 01/21/2022 .. . 2 964 695 |.. 2,964,695 0
000000-00-0 ..... ABRY SENIOR EQUITY IV LP .... . |BOSTON ... ABRY SENIOR EQUITY IV LP ..... . 12/28/2012 ..|. 02/25/2022 .. ... 249,151 ... 249,151 |... .0 ..
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON . .. |- 01/24/2017 .. 02/15/2022 .. ... 738,925 ... 738,925 |... .0 ..
000000-00-0 ..... CHAMBERS Energy Capital 11 LP ... ... | HOUSTON CHAMBERS Energy Capital |1 LP .. .. |- 07/06/2012 ..[. 11/28/2022 .. .. 96,343 |... 0
CONGRUENT CREDIT STRATEGIES Oppor tunities CONGRUENT CREDIT STRATEGIES
000000-00-0 ..... Fund 111 . [DALLAS Opportunities Fund 111 .. . |- 0873072013 ..[. 01/21/2022 ..[.... 1,584,080 |..cevvunrivinnnn foovriiiiniiinns Jovvniiiiiiin oo o0 [ s 1,584,080 |........ 1,584,080 |...
000000-00-0 ..... ENERGY FUND XV LOS ANGELES .| ENERGY FUND XV . 12/10/2010 ..|. 02/02/2022 .., .. 598,259 598,259 |.. 598,259

000000-00-0 ..... GARRISON OPPORTUNITIES FUND 11 A LLC SAN FRANCISCO .| GARRISON OPPORTUNITIES FUND Il A LLC ... |.03/08/2011 ..|. 11/02/2022 ..[.......817,784 .817,784 |.. 817,784

000000-00-0 ..... GARRISON OPPORTUNITIES FUND 1 B LLC NEW YORK ... .| GARRISON OPPORTUNITIES FUND |1 B LLC ... |. 04/19/2011 ... 11/02/2022 ..[.... 3,376,999 . 3,376,999 |.. ,376,999
000000-00-0 ..... HoLG WP s MIAMI ....... JHG LR . 06/17/2008 .[. 01/31/2022 ..|.... 1,031,320 . 1,031,320 |.. 1,031,320
000000-00-0 ..... MCP PRIVATE CAPITAL FUND 11 CAYMAN ISLANDS . . |MCP PRIVATE CAPITAL FUND I1 . . 09/30/2014 ..|. 03/04/2022 ..|........ 94,893 . 94,893
000000-00-0 ..... PROVIDENCE DEBT OPPS 11 L.P. . .. | PROVIDENCE .| PROVIDENCE DEBT OPPS II1 L.P. .. . |- 09/16/2013 ..[. 02/15/2022 ..|....... 799,221 |.. ... 799,221 |...
000000-00-0 ..... ROYALTY OPPORTUNITIES ... | LUXEMBOURG ROYALTY OPPORTUNITIES ... . 08/30/2011 ..[. 04/29/2022 . [....... 264,499 |.. , 264,499 |...
000000-00-0 ..... Summi t Partners 11 LP .. CAYMAN ISLANDS . .| Summit Partners Il LP . 11/25/2014 ..|. 06/14/2022 ..|.... 1,572,127 . 1,572,127 |.. 1,572,127
000000-00-0 ..... TOW Direct Lending LLC . LOS ANGELES .. .| TCW Direct Lending LLC . 03/31/2015 ..|. 02/01/2022 .. 196,179 |.. 196,179

clocoocoooooocoooo

000000-00-0 ..... WATERFALL EDEN FUND LP . NEH_YORK WIATERFALL EDEN FUND LP .. | 11/01/2017 ... 02/03/2022 .. . e | N o e, 652,792 ...652,792 |...

1799999. Joint Venture Interests - leed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 29 087,976 182,551 0 0 0 182,551 0 29,270,527 29,270,527

000000-00-0 ..... 57 STARS Global Opportunity Fund 3 ........... WASHINGTON ...vevvveevveveseenens [eerereeeeDCureiennn 57 STARS Global Opportunity Fund 3 ...... L 06/04/2013 .. 02/15/2022 .[.... 2,453,084 [o.euvrvevreecs [eoeireiiians Jorveeneienes Jooeeeeerinenns feerereseennns ([ U 2,453,084 |........ 2,453,084 0

000000-00-0 ..... BRIDGE GROWTH PARTNERS LP . | CHICAGO ... | BRIDGE GROWTH PARTNERS LP . . | 0771472014 ). 06/30/2022 ..|........ 77,737 |.. L T7,737 . .0 .

000000-00-0 ..... Canapi Ventures FUND |1 WILMINGTON . .| Canapi Ventures FUND 11 . . 08/26/2022 ... 11/07/2022 . 14,405 . 14,405 0

000000-00-0 ..... CINCYTECH FUND IV ... CINCINNATI . .| CINCYTECH FUND IV ......... . 04/27/2016 ... 09/28/2022 .. 41,203 . 41,203 0
0.

000000-00-0 ..... CINTRIFUSE Syndicate Fund | LLC . CINCINNATI ... . 12/31/72012 ..|. 02/04/2022 ..[....... 509,238 .. . 5091238

CINTRIFUSE Syndicate Fund | LLC . ...509,238 |...

Cintrifuse Syndicate Fund |l Syndicate Fund Cintrifuse Syndicate Fund Il Syndlcate
000000-00-0 ..... 11 LLC CINCINNATI ... Fund |1 LLC .. |- 09/18/2017 ..[. 01/28/2022 ..[....... 284,282 |.. T JR I O R 284,282 |........... 284,282 |... 0.
000000-00-0 ..... Core Innovation Capital |11 LP .. LOS ANGELES .|Core Innovation Capital Il LP . 07/29/2019 ..|. 06/10/2022 ..|.... 1,080,148 X . .. X 1,080,148 |.. 1,080, 148 0
000000-00-0 ..... CORSAIR |11 FS CAPITAL PARTNERS LP ... .. | NEW YORK J CORSAIR |11 FS CAPITAL PARTNERS LP ...... . 06/29/2007 ..|. 02/07/2022 ..[........ 37,825 |.. T 0 e e 37,825 | 37,825 |... 0.
000000-00-0 ..... CORSAIR IV FS CAPITAL PARTNERS LP ............ NEW YORK e CORSAIR 1V FS CAPITAL PARTNERS LP ....... . 06/20/2011 .|. 01/18/2022 ..|.... 1,444,901 1,444,901 |........ 1,444,901 0
DECHENG CAPITAL CHINA MGT Life Sciences Fund DECHENG CAPITAL CHINA MGT Life Sciences

000000-00-0 ..... . | CAYMAN ISLANDS . Fund | LP . 01/26/2012 .|. 12/29/2022 ..[....... 303,630 |.. ...303,630 ...303,630 |... .0 ..

000000-00-0 ..... EnCap Energy Capital Fund IX HOUSTON ... .|EnCap Energy Capital Fund IX . 01/18/2013 . [. 03/10/2022 ..|....... 542,274 542,274 |.. 542,274 0

000000-00-0 ..... Energy Recap and Restruct Fund .. [HOUSTON ..... .|Energy Recap and Restruct Fund . . 10/21/2011 . |. 10/03/2022 ..[....... 371,819 .371,819 |.. 371,819 0

000000-00-0 ..... FTV Capital IV . | SAN FRANCISCO FTV Capital IV .. |- 12/27/2013 ..|. 01/31/2022 ..|.... 3,550,969 |.. 3,550,969 3,550,969 |... 0.
Further Global Capital Further Global Further Global Capital Further Global

000000-00-0 ..... Capital . | NEW YORK ... .| Capital . 10/28/2019 .|. 03/09/2022 ..|.... 1,505,574 |.. 1,506,574 |........ 1,505,574 |...

. |HITECVISION VI .
.|KKR ASSOCIATES ....
. |LEXINGTON CAPITAL Il LP .
.| OCM EUROPEAN OPP FUND I LP ..
. |Portag3 L.P.
. | Portag3 Venlures
. | PROVIDENCE EQUITY PARTNERS VII L.P.

000000-00-0 ..... HITECVISION VI
000000-00-0 ..... KKR ASSOCIATES ...
000000-00-0 ..... LEXINGTON CAPITAL 11 LP ..
000000-00-0 ..... OCM EUROPEAN OPP FUND |1 LP
000000-00-0 ..... Portag3 L.P.
000000-00-0 ..... Por tag3 \/entures
000000-00-0 ..... PROV IDENCE EQUITY PARTNERS VI L.P.

GUERNSEY
NEW YORK
WILMINGTON .
CAYMAN SLANDS .
TORONTO ..
TORONTO ..
. | PROVIDENCE .

. 12/16/2011 ..|. 04/29/2022 ..
. 10/05/2006 ..|. 04/11/2022 ..
. 04/08/1998 ..|. 05/10/2022 ..
. 10/09/2008 ..|. 04/13/2022 ..
. 09/23/2019 ..|. 09/26/2022 ..
. 07/23/2021 ..|. 02/23/2022 . [.......
. 03/04/2013 ..|. 03/07/2022 ..|....

. 8,707,631
. 1,703,261

. 8,707,631 |.. 8,707,631
.1,703,261 1,703,261

24620 | 244,620
1,605,304 | 0. 1,605,304 |

coocoooooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... PROVIDENCE EQUITY PRTNS VI L.P. . PROVIDENCE ... PROVIDENCE EQUITY PRTNS VI L.P. .. . 03/16/2007 ..|. 04/13/2022 .., ceee | eeennn.. 263,113 ... 263,113 |... . JU T .
000000-00-0 ..... QCA FIRST FUND V .. |CINCINNATI ... QCA FIRST FUND V . 03/31/2016 ..|. 01/18/2022 .. ...290,000 ...290,000 |...
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 ..... Venture Fund | ... ... |Arlington Venture Fund | .... ... |- 06/28/2017 ... 05/24/2022 .. ... 987,899 ...987,899 |...
Sands Capital Private Sands Capital Private
000000-00-0 ..... Venture Fund 111 ..ooooviiviiiiiiiiiiinnn Arlington coovvvviiiiiiiiiines s VAeens Venture Fund 111 ..ooooviiiiiiiiiiiiiis . 12/15/2021 ..|. 08/30/2022 . |....... 918,803 [oiiviiiiines Jovvnnniniiiiinn oo i [ [V O R 918,803
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 ..... Pulse Fund | .. .. |Arlington Sciences Pulse Fund | ... . 12/23/2019 ..|. 04/22/2022 ..|.... 1,494,928 |......oovvvviinr Joinnnnnninnnns foovvrnnnininnns fovveeninviinens fovvinnennnd0 s s 1,494,928
Sands Capital Private ife Sciences Sands Capital Private Grow
000000-00-0 ..... Pulse Fund 11 Arlington .. Sciences Pulse Fund |1 . 08/20/2021 ..|. 09/27/2022 ..|.... 1,497,520 |...ccevvvnviinnr Jonnnnrrninnnnns foovvvnnnininnns foieniiiiinins foovvviiinnnd0 s s 1,497,520

000000-00-0 ..... SILVER LAKE PARTNERS 111 . WILMINGTON . .| SILVER LAKE PARTNERS |11 ) . 08/30/2007 ..|. 06/28/2022 .. . 1,611 1,611

1’603

000000-00-0 ..... SILVER LAKE PARTNERS L.P . WILMINGTON . .| SILVER LAKE PARTNERS L.P . 04/30/2019 ..|. 06/06/2022 .. . 3,788 3,788 |..
000000-00-0 ..... SNOW PHIPPS [ 11 LP ............ NEW YORK .| SNOW PHIPPS Il LP .......... . 01/19/2017 ..|. 03/09/2022 .., .. 251,987 251,987 |..
000000-00-0 ..... SOLAMERE CAPITAL FUND Fund 11 A . BOSTON ... .| SOLAMERE CAPITAL FUND Fund 11 A . 06/20/2014 ..|. 04/11/2022 .. .. 305,401 .305,401 |..
000000-00-0 ..... SOLAMERE CAPITAL FUND Fund 111 . BOSTON ... JUUUN VU SOLAMERE CAPITAL FUND Fund 111 ... . 11/20/2018 ..|. 04/06/2022 .., .. 69,720 |..
SOLAMERE CAPITAL FUND Fund 111 Cc Inveslment SOLAMERE CAPITAL FUND Fund 111 Co-
000000-00-0 ..... [.eeevueiiiiiiiiie i BOSTON ..eeeeeeeeeeeeen e eeeens Jeenins MA......eet Investment .......ccoovniiiiiiiiieeees . 04/29/2019 ..|. 02/23/2022 ..|....... 178,001 |oeeeeeeeeeeeen oo e oo e (V1) S AT 178,001 |........... 178,001
SOLAMERE CAPITAL FUND Il A Co-Investment
000000-00-0 ..... SOLAMERE CAPITAL FUND 1 A Co-Investment ... [BOSTON ... . 11/03/2014 ... 04/11/2022 .., ... 55,217 |.. ceee e P T .. 55,217 ... 55,217 |... .0 ... ..
1999999. Joint Venture Interests - Common Stock - Unaffiliated 30,885,608 (1,035) 0 0 0 (1,035) 0 30,884,573 30,884,573 0 0 0 0
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY IV L.P. ....... CINCINNATI e e {0/, I FT. WASHINGTON PRIVATE EQUITY IV L.P. . |. 12/08/2000 ..|. 06/22/2022 ..|....... 354,000 |-evvnneeeeennnn forreeemmiiieeee Jeereeeeeeiee oo e (V1) S AT 354,000 |........... 354,000 |-evenneeeeennnn foreeeeemiieeee e (V1)
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 ..... FUND T1 LP e CINCINNATI e e {0/, I OPPORTUNITIES FUND 11 LP oveeieeiiiinnns . 11/29/2004 ..|. 03/29/2022 ..|....... 126,288 [.ooeeeeenieeeee Joemmieeeeemnens foeeeemeeeieeee foeeeeeeiees e (V1) S AT 126,288 |........... 126,288 |oeeeeeeeeeeeees Joeemmeieeeeenn foeeiieiiiis (V1)
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 ..... FUND T LP e CINCINNATI e e {0/, I OPPORTUNITIES FUND I11 LP weeeeieeiannnns . 07/14/2014 ... 06/23/2022 ..|........ 35,250 [.eeeeiniiieeenn ferreeeeeennnies feeeenneeeeeen feeeeeeeeee e (V1) SR R 35,250 |.oeeennnnnnn 35,250 |eeeenniieieenn feeeeeeeinns e (V1)
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 ..... FUND I11-B LP CINCINNATI ... OPPORTUNITIES FUND I11-B LP ....eeeees . 07/14/2014 .. 06/23/2022 . |....... 205,938 |-evveeeeeeennnn foeeeeemnnieeeee Jeereeeeeiis oo |0 [ [ 205,938 |.....ceennn 205,938 |... .0 ..
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY V L.P. CINCINNATI . . WASHINGTON PRIVATE EQUITY V L.P. ... |. 05/15/2006 ..|. 03/29/2022 ..|.... 1,712,250 N . 1,712,250 |.. 1,712,250 0
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VI L.P. ....... [CINCINNATI .... . WASHINGTON PRIVATE EQUITY VI L.P. . |. 10/25/2007 ..|. 06/22/2022 ..|.... 2,839,500 [...cevvrueeeeee foummmmmeeemmnnns foovemmmmineeeen foeeeeeemnies foeeeemeieeeen0 e e 2,839,500 |........ 2,839,500 |... . JU T .0 ..
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VII L.P. ...... [CINCINNATI . WASHINGTON PRIVATE EQUITY VI L.P. |. 07/23/2010 ..|. 03/01/2022 ..|.... 5,570,290 |....ccvvuuvrrnnr fonvrrriinnnns foovvrnnninnnnns fovvenniiiiinins foovvvvnennnnd0 e s 5,570,290 |........ 5,570,290 |...covvvniiiinn forreeniiiiiiis [ () O
. WASHINGTON PRIVATE EQUITY VIII L.P.
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VIII L.P. .... [CINCINNATI .... F T 0 N TN . 11/25/2014 ..|. 03/31/2022 ..|.... 2,331,013 |..cevvvriiiiins Joninriiiiinns v foeniiiiinins foevviiiiennd0 s s 2,331,013 |........ 2,331,013 |...

000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY IX L.P. CINCINNATI . . WASHINGTON PRIVATE EQUITY IX L.P. . |.07/17/2017 ... 08/17/2022 ......... 543,000 .543,000 |.. 543,000
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY X L.P. ... CINCINNATI ... . WASHINGTON PRIVATE EQUITY X L.P. ... |. 05/07/2021 ..[. 08/22/2022 ..|....... 159,840 |.. .. 159,840 .. 159,840 |...
. WASHINGTON PRIVATE EQUITY VIII-B

000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VITI-B L.P. .. [CINCINNATI ...ooovriiiiniiinnniins foeeeeeee QR L i . 12/17/2013 .|. 06/22/2022 ..|.... 1,710,000 [.....coecuvmnnns foumeenriiiiinns oo foiiniiis foiinnd0 s s 1,710,000 |........ 1,710,000 |...
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY X-B L.P. ...... [CINCINNATI . -[FT. nasHiNGTON PRIVATE EQUITY X-B L.P. |. 11/23/2018 ..|. 08/22/2022 ..|.... 2,000,000 . 2,000,000 |.. 2,000,000
000000-00-0 ..... TRI-STATE GROWTH CAPITAL FND 1 ......ceeveeees CINCINNATI ... TRI-STATE GROWTH CAPITAL FND 1 .......... . 12/18/2006 ..|. 03/11/2022 ..[........ 37,500 [.evveeiiinienns forneiiiiiiiins o o 0 e 37,500 |............ 37,500

TRI-STATE FUND || GROWTH CAPITAL FUND Il LP TRI-STATE FUND || GROWTH CAPITAL FUND |1
000000-00-0 ... | eeeiureriiiiieiiie it CINCINNATI vvveveriiininiiininins |oneenend OH......... LP it . 11/30/2001 ..|. 07/26/2022 ..|....... 280,000 [o.oooveeennenns forrriiiiiiiiins o oo o0 i i 280,000 |........... 280,000 [.oooiiicvnnnns foeiiiiiiiiiiins o, [ T,
2099999. Joint Venture Interests - Common Stock - Affiliated 17,904,869 17,904,869 17,904,869 0 0 0 0
000000-00-0 ..... RealTerm Logistics Fund IV, LP .. Annapol is .. . [Cash Return Distribution oo |- 02/23/2022 ..|. 08/22/2022 ..[............... 0. P 9,227 |ovvvrinnnnnd 9,227 |... .0 ..
000000-00-0 ..... Pretium SFR FUND I LP . . [New York . Cash Return Distribution . |. 06/30/2017 ..[. 02/16/2022 ..|... 11,523,546 |. e | I R (1,304,830)|....... (1,304,830)|... .0 .. .
2199999. Joint Venture Interests Real Estate - Unaff|l|ated 11,523,546 0 0 0 0 0 0 (1,295,603) (1,295,603) 0 0 0 0
000000-00-0 ..... 'Wi&S REAL ESTATE HOLDINGS, LLC ................ CINCINNATI Cash Return Distribution .................. . 12/01/2006 ..|. 10/26/2022 ..[1,035,538,646 |..........evvees foureerricinnns o o s (VN FOURRUUUURTRUP RO 106,216,195 |...... 106,216,195
000000-00-0 ..... TruAmerica Workforce Housing Fund I-A, LP .. [Los Angeles .. Cash Return Distribution . 06/25/2021 ..|. 08/12/2022 ..|... 39,471,270 [..cceuvivnvienn Joonnvrennienns foreveneveiinnen fovevinviiiiins o0 [ s 3,387,395 |........ 3,387,395 |...
000000-00-0 ..... Chestnut Healthcare Partners, L.P. ........... Chattanooga ... [ PP Cash Return Distribution ... |. 12/14/2018 ..]. 10/03/2022 ..|.... 9,560,988 |.. | e | I R O 7,569,000 |........ 7,569,000 ...
2299999. Joint Venture Interests - Real Estate - Affiliated 1,084,570,904 0 0 0 0 0 0 117,172,590 117,172,590 0 0 0 0

FABRIC INSURANCE AGENCY LLC INSURANCE AGENCY FABRIC INSURANCE AGENCY LLC INSURANCE
000000-00-0 ..... CINCINNATI ... AGENCY LLC . 09/01/2022 ..|. 09/06/2022 ..[...50,796,278 |......cccuvvrens formrerriniiinns o o o0 s s 50,796,278 |....... 50,796,278 |... 0.
000000-00-0 ..... W & S Investment Holdings LLC CINCINNATI ... IO O W & S Investment Holdings LLC .. . 12/01/2006 . |. 11/21/2022 ..|... 35,000,000 |[.. e | 0 i |, 35,000,000 |....... 35,000,000 |... . I .0 ..
2699999. Joint Venture Interests - Other - Aff|||ated 85,796,278 0 0 0 0 0 0 85,796,278 85,796,278 0 0 0 0
6099999. Total - Unaffiliated 72,553,259 181,516 0 0 0 181,516 0 61,661,081 61,661,081 0 0 0 0
6199999. Total - Affiliated 1,192,241,991 0 0 0 0 0 0 224,843,677 224,843,677 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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
690353-3F-2 ..... DFC AGENCY DEBENTURES ........ccevvnvvrrvrmnnnnninninnnnns foon von | oeeeenn | s LA e 2,220,000 |. 100.0000 |......ceunnnn. 2,220,000 [ouuuierennnnn 2,220,000 |...ccvvrennnns 2,220,000 [.oeeevvnnnnnnns (0 (VIR R | N RN | ) RN 4.350 |...... 3.271 ...10/04/2022 ...|....06/15/2028 ...
690353-5H-6 ... DFC AGENCY DEBENTURES ... LA . 100.0000 |....ccvvennnns 1,377,600 |.... 1,377,600 |.. .... 1,377,600 0 . o0 o0 0 e 4.230 |...... 2.898 ....09/01/2022 ...|....04/20/2035 ...
690353-YE-1 ..... DFC AGENCY LA . 100.0000 |.......eennnns 3,735,244 |.... ... 3,735,244 0. FN VN R | N | B RN 4.350 |...... 0.369 ....07/10/2018 ...|....06/15/2034 ...
90376P-BG-5 ..... INT DEV FIN CORP AGENCY DEBENTURES ... LA . 100.0000 |....ccvvunnnns 2,115,385 |.... ....2,115,385 0 . 0 0 o0 e 4.230 |...... 2.446 ....07/18/2022 ...|....06/20/2028 ...
90376P-EU-1 ..... INT DEV FIN CORP AGENCY DEBENTURES ... LA . 100.0000 |.......eennnns 4,926,600 |.... .... 4,926,600 0. FRN VN R | RN | B RO 4.230 |...... 2.899 ....09/01/2022 ...|....11/20/2037 ...
912810-FM-5 ..... U S TREASLRY ... LA . 113.9690 |..ccovvnnnnnns 3,419,063 |.... ... 3,104,565 0 [ (11,180) |0 o0 e 6.250 |...... 5.664 ...08/24/2000 ...|....05/15/2030 ...
912828-3I-8 ..... U S TREASLRY ... LA ...94.0160 |.......oeennn. 4,700,781 |.... ....5,012,619 LU R 7. ) N N | I RPN | ) AN 2.750 |...... 2.697 ...02/28/2019 ...|....02/15/2028 ...
912828-77-8 ..... U S TREASURY NOTES .... LA ...90.2810 |... 45,141 ... 0 . e 169 [0 0 [ 1.500 |...... 1.961 ...03/11/2022 ...|....01/31/2027 ...
91282C-AJ-0 . US TREASLRY ... LA ...89.9450 |. ..314,809 |. .348,059 |.. .0 .282 | .0.250 |......0.452 ...10/18/2022 .. 08/31/2025
91282C-AN-3 . US TREASLRY . LA ...89.7810 |. ..405,991 |. ..452,200 .450,997 |.. .0 . 435 | ......0.250 |......0.347 ...10/07/2020 .. 09/30/2025 ...
91282C-AN-3 ... US TREASLRY . J T R . ...89.7810 |... ....800 [.. 0. L1 0 0.250 |...... 0.347 ...10/07/2020 ... |....09/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 23,494,580 | XXX 23,261,332 23,227,829 23,340,967 0 (12,606) 0 0| XXX XXX XXX XXX
36202K-W-5 ... G2 G2 8696 U I LA 2,088 |...97.1190 |... 1,972 .. .2,030 |.. 1,984 O o 14 0 [0 2.625 |...... 4.311 ...06/13/2008 ...|....09/20/2025 ...
36203C-ZE-5 . GNMA GN 345541 4 1.A .. . 100.0040 |. .546 .0 .6.500 |......2.959 ....11/14/1994 . 02/15/2024 ...
36203D-J4-3 ..... [GNMA GN 345983 4 1.4 .. ...99.9720 |. 173 .0 ......6.500 |......2.760 ... 11/14/1994 .. 12/16/2023 ...
362030-JE-1 ..... GNMA GN 34591 ... N LA .100.0110 |... G811 O i e 29 o0 o0 6.500 |...... 2.694 ... 11/14/1994 ... |....11/15/2023 ...
36203D-JL-5 ... GNMA GN 345967 ... i L LA ...99.9500 |... 144 O i o0 [0 6.500 |...... 3.486 ....12/13/1994 ... |....11/15/2023 ...
36203K-7M-0 ..... GNMA GN 352000 ... N LA ...99.9%0 |... ... 765 |.. O i e 29 o0 o0 6.500 |...... 2.668 1171471994 ... |....12/15/2023 ...
36203K-KX-1 ..... GNMA GN 351410 ... i L LA . 100.0080 |... 224 .. O i 10 0 [0 6.500 |...... 3.159 ... 12/13/1994 ... |....01/15/2024 ...
36203L-4H-2 ... GNMA GN 352824 ... N LA . 100.0470 |... O e 286 |0 o0 6.500 |...... 3.379 ...12/13/1994 ...|....04/15/2024 ...
36203L-S5-2 ... GNMA GN 352540 ... i L LA . 100.0040 |... O o 164 0 [0 6.500 |...... 3.489 ...01/12/1995 ... |....01/15/2024 ...
36203\1-J-3 ..... GNMA GN 353168 ... N LA . 100.0020 |... JLO N N - ) AP | B APPSR | B AU 6.500 |...... 2.823 1171471994 ... |....12/15/2023 ...
36203N-6L-7 ..... GNVA GN 354675 i L LA ...99.9750 |... O i o0 [0 6.500 |...... 2.731 ....11/14/1994 ... |....10/15/2023 ...
36203P-AP-8 . GNMA 30 YR GN 354714 . 4 1.A .. . 100.0080 |. .0 .6.500 |......2.740 ....11/14/1994 . 12/15/2023 ...
36203R-5K-1 ..... [GNMA 30 YR GN 357350 . 4 1.4 .. . 100.0040 |. .0 .6.500 |......2.613 ... 11/14/1994 .. 11/15/2023 ...
36203U-Z7-0 ..... [GNMA 30 YR GN 359966 . 4 1.A .. . 100.0040 |. .0 .6.500 |......3.241 ...12/13/1994 .. 12/15/2023 ...
362031-Nil-4 . GNMA 30 YR GN 361405 . |4 1.4 .. . 100.0150 |. .0 .6.500 |......2.737 ... 11/14/1994 .. 02/15/2024 ...
36204C-7L-9 . GNMA 30 YR GN 366399 . |4 1.A .. . 100.0130 |. .0 ......6.500 |......2.979 ...11/14/1994 .. 01/15/2024 ...
36204G-Y3-0 ..... GNMA 30 YR GN 369830 .... i L LA . 100.0030 |... L Y A N | RN | B SN 6.500 |...... 3.364 ....12/13/1994 ... |....12/15/2023 ...
36204J-KH-8 ..... GNMA GN 371196 ... N LA ...99.9750 |... O e 85 el o0 6.500 |...... 2.813 . 11/14/1994 ... |....12/15/2023 ...
36204J-KN-5 ... GNMA GN 371201 ... i L LA . 100.0090 |... L Y £ N RN | B SN 6.500 |...... 2.879 . 1171471994 ... |....12/15/2023 ...
36204J-L2-0 ..... GNMA GN 371245 ... N LA . 100.0050 |... O [ 184 |0 [0 6.500 |...... 3.234 ...01/12/1995 ...|....01/15/2024 ...
36204J-L7-9 ..... GNMA GN 371250 ... i L LA . 100.0040 |... O 49 0 [0 6.500 |...... 3.2717 ...12/13/1994 ... |....01/15/2024 ...
36204K-511-9 ..... GNMA GN 372661 ... N LA . 100.0050 |... O e 183 |0 o0 6.500 |...... 3.284 ...01/12/1995 ...|....01/15/2024 ...
36204K-DN-0 . GNMA GN 371909 4 1.4 .. . 100.0100 |. .0 .6.500 |......3.446 ....12/13/1994 .. 02/15/2024 ...
36204K-EA-7 GNMA GN 371929 ... 4 1.A .. . 100.0400 |. .0 .6.500 |......2.972 ....11/14/1994 . 03/15/2024
36204N-FK-8 ..... [GNMA 30 YR GN 374670 . 4 1.4 .. . 100.0180 |. .0 .6.500 |......3.497 ...01/12/1995 .. 02/15/2024
36204N-ND-5 ..... [GNMA 30 YR GN 374888 . 4 1.A .. ...99.9520 |. .0 .6.500 |......3.314 ...12/13/1994 .. 01/15/2024
36204P-0A-3 . GNMA 30 YR GN 375849 . 4 1.4 .. . 100.0010 |. .0 ......6.500 |......2.794 ... 11/14/1994 .. 01/15/2024 ...
362040-CC-2 ..... GNMA 30 YR GN 376367 .... N LA . 100.0290 |... O i e 27 o0 o0 6.500 |...... 2.718 ...11/14/1994 .. |....01/15/2024 ...
362040-EA-4 ..... GNMA 30 YR GN 376429 .... i L LA . 100.0190 |... O i 70 0 [0 6.500 |...... 3.417 ....12/13/1994 ...|....03/15/2024 ...
36205B-EE-8 ..... GNMA 30 YR GN 385433 ... N LA . 100.0070 |... JLO N Y ¥ A IR | B IEUPRRRRRIN | B FOTN 6.500 |...... 3.271 ...12/13/1994 ... |....02/15/2024 ...
36205B-LD-2 ..... GNMA 30 YR GN 385624 .... i L LA . 100.1760 |... O e 84 0 [0 7.500 |...... 1.415 ...07/12/1994 ...|....05/15/2024 ...
36205J-0F-5 ... GNMA 30 YR GN 392054 ... N LA . 100.0080 |... O e 85 |0 0 6.500 |...... 3.312 ....12/13/1994 ...|....04/15/2024 ...
36207N-D4-3 ... GNMA GN 436723 .......ccvvuniiiiiinnnnniiiiininninnrennnns foee ven | oeeens 4 s | 1.A ... . 101.8020 0 fooeiiiiinnnnn 357 i o0 s 7.500 |...... 5.850 ...08/01/2001 ...|....11/15/2026 ...
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36210E-7C-7 ..... GNMA 30 YR GN 490591 ......ccovvvnniiiiinnnnniniiininnns foee ven | s 4 s LA . 101.4840 (O 2 2 RN | N AU | B RN 7.000 |...... STEST 10\ RN . A AN 1,049 [....08/01/2001 ...|....09/15/2028 ...
36224R-KG-8 ..... GNMA 30 YR GN 336095 .... N 1.A .. ...99.9750 |... O e 18 0 o0 6.500 |...... 3.240 .25 [....11/14/1994 ... |....11/15/2023 ...
36225C-EV-4 ..... GNMA ARM G2 80147 i L 1.4 .. ...96.8300 |... . O e 14 0 [0 2.000 |...... 3.044 ... 78 |....06/13/2003 ... |....12/20/2027 ...
38373R-6H-7 ..... GNMA - CMO 2001-60 ZL ... e 4L 1A ) . 104.6520 |... . .. ....196, 121 JLO N RS S(s ) AP | B ISP | B FOUN 6.500 |...... 6.753 . 12,840 |....07/26/2002 ...|....12/20/2031 ...
383735-RX-7 ..... GNMA - CMO 2003-21 PG ... 4. LA . 102.4500 |... . 863,788 |.. ... 863,788 O 0 o0 0 5.500 |...... 5.535 . 47,508 |....04/04/2003 ... |....03/20/2033 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 1,149,316 | XXX 1,186,621 1,155,682 1,155,944 XXX XXX 66,597 XXX XXX
38373V-N8-9 ..... GNMA - CMO 2002-81 Z .... .‘4 1.A .. .. 349,439 |...99.8450 |... 352,586 |.... ..353,135 |.. 351,345 |0 e (B4) |0 [0 6.112 |...... 0.093 . 21,584 |....11/29/2002 ...|....09/16/2042 ...
38373Y-62-2 ..... GNMA - CMO 2003-16 Z .... . 4. LA .. 972,357 ]...99.0600 |... 998,109 |.... .1,007,580 |.. ....995,693 |...ooooiiiinnnn0 e (72,613) |0 0 5.681 |...... 0.309 . 57,270 |....02/04/2003 ... |....02/16/2044 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-
Backed Securities 1,321,796 | XXX 1,350,695 1,360,715 1,347,038 0 (73,457) 0 0 XXX XXX XXX 6,569 78,854 XXX XXX
0109999999. Total - U.S. Government Bonds 25,965,692 | XXX 25,798,648 25,744,226 25,843,949 0 (83,461) 0 0 XXX XXX XXX 125,397 660,349 XXX XXX
748148-QR-7 ..... PROV OF QUEBEC .......ceevvvenniiiiiiiiiniecceiiineeecenns foen e A e LADFE L 23,071,183 |. 117.3760 |............. 19,660,551 |.......cceen 16,750,000 |[............. 19,947,896 |...covvvvvennnnn0 fonnnnns (405,321) |.evvveneeeennnnd (U [V P 7.500 |...... 4201 [MS oooees oo 369,89 |........... 1,256,250 |....02/14/2014 ...|....09/15/2029 ...
085209-AH-7 ..... GOVT OF BERMUDA SOVEREIGN ... |- LFFE L ...70.9920 |....coonennnns 4,259,508 |.... ....6,401,631 ... (9,461) | .... 73,688 |... ..202,500 |....01/11/2021 ...|....08/20/2050 ...
168863-D0-8 ..... REPUBLIC OF CHILE SOVEREIGN . | 1R FE L ...62.4020 |.............. 1,248,034 |.... .... 1,992,880 ... 27,383 ... ... 62,000 [....01/19/2021 ...|....01/22/2061 ...
25714P-EP-9 ... DOMINICAN REPUBLIC SOVEREIGN ... .|--8.CFE ..|... . ...92.0140 |..ccovnnnnnnns 2,760,422 |.... .... 3,034,635 ... (4,365) | ... 59,125 |... .. 70,125 |....02/17/2022 ...|....02/22/2029 ...
445545-AN-6 ... REPUBLIC OF HUNGARY SOVEREIGN . .. 2.BFE ..|... .. 7,669,840 |...60.3140 |.............. 4,825,120 |.... e 1,677,969 |oeniiiiinnnl0 ol 6,592 |. ... 69,444 |... ....09/14/2021 ...|....09/21/2051 ...
445545-A0-9 REPUBLIC OF HUNGARY SOVEREIGN ... . |--2.BFE ..|... 4,859,400 |...93.8430 |....cceunnnnn. 4,692,131 |.... .... 4,863,727 4,327 |. ... 11,458 |... ....06/08/2022 ...|....06/16/2034 ...
455780-CE-4 . REPUBLIC OF INDONESIA SOVEREIGN ..2.BFE .. 4,958,300 |.. 86.1880 |. .. 4,309,422 |. . 4,962,239 |.. ... 814 | 102,708 ....12/04/2017 .. 01/11/2048
46513J-XN-6 ..... [STATE OF ISRAEL SOVEREIGN . .. 1.EFE .. 6,502,500 |...76.5670 |. .. 4,593,996 |. .6,480,173 |.. .. (11,490) | . 93,375 ....01/11/2021 .. 01/15/2050
636203-AA-9 ..... [NATIONAL GAS CO ............. .3.BFE .. . 10,112,655 |...91.9730 |. ..8,820,164 |. 10,075,007 |.. .. (24,909) |. 267,534 ....06/10/2021 .. 01/15/2036 ...
698299-BH-6 ..... REPUBLIC OF PANAMA SOVEREIGN .. vee |--2.BFE ... .. 8,961,210 |...75.5710 |... 6,801,359 |.... ....8,963,514 ... 84,375 |... ...04/09/2018 ...|....04/16/2050 ...
698299-BS-2 ... REPUBLIC OF PANAMA SOVEREIGN |- 2.BFE ... 1,642,000 |...70.8020 |... .... 1,643,381 .... 40,500 |... ....06/07/2022 ...|....01/19/2063 ...
760942-BA-9 ..... REPUBLICA ORIENT URUGUAY SOVEREIGN ......eoveeevevvnnnsfonn oue D...... ceveenenns |- 2.B FE LLf... .. 955,000 |...98.2470 |.................982,468 |.............. 1,000,000 |................959,336 |........cccceeen.0 fooiiiinin 688 |0 o0l 50100 11l 58390 [ D il e 1,842 |... ...07/29/2015 ...|....06/18/2050 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 80,183,808 | XXX 64,369,210 77,002,388 (440,995) XXX XXX XXX 1,201,328 3,479,570 XXX XXX
0309999999. Total - All Other Government Bonds 80,183,808 | XXX 64,369,210 73,340,000 77,002,388 (440,995) ,201,328 3,479,570 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 XXX XXX
150105-AX-2 ..... CEDAR CLIFF OHIO LOC SCH DIST ... .. 7,910,000 |. 103.3340 |...eeuvnnnnnnn 8,173,738 |.... .7,910,000 |.. ....7,910,000 .. 477,764 |....04/16/2010 ...|....12/01/2026 ...
915137-5R-0 ..... UNIVERSITY OF TEXAS .. e 1,856,440 |...98.6050 |.............. 1,972,093 |.... .2,000,000 |. ....1,895,211 . 95,880 |....11/09/2010 ...|....08/15/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 9,766,440 | XXX 10,145,831 9,910,000 9,805,211 573,644 XXX XXX
3128\B-YE-1 ..... FGLMC FG G13209 .. N LA ...99.6230 |... ... 13,645 |.... ...13,697 |.. ....08/13/2009 ...|....07/01/2023 ...
3128\T-PK-8 ..... FGCI FG HO1326 ... 4 1.4 .. . 101.5910 |. ..103,042 |. ....08/05/2005 ..
3128PP-M3-4 . FGLMC FG J10378 4 1.A .. ...99.1520 |. 23,872 |. ...08/05/2009 ..
3128PP-MJ-9 . FGLMC J10361 ... 4 1.4 .. ...98.9320 |. 15,518 |. ....07/29/2009 .. .
3128PR-LS-6 ..... FG FG J12137 ... N LA ...98.7070 |... ...84,142 |.... . . ....04/29/2010 ...|....05/01/2025 ...
3132G7-H3-2 ... FG FG U80250 i L LA ...96.0730 |... ..925,299 |.. ....05/30/2013 ...}|....03/01/2033 ...
3136A3-EE-7 ..... FNR 2011-143 PZ .. N LA ...98.7510 |... .4,681,139 |.. ....09/01/2022 ...|....01/25/2042 ...
3136A5-32-7 ..... FNR 2012-51 TP ... i L LA ...97.6530 |... .1,000,000 |.. ....06/31/2012 ...|....03/25/2041 ...
3136AH-VS-6 ..... FNR 2013-136 CZ .. N LA ...93.0140 |... . 2,409,428 |.. ....04/01/2022 ...|....01/25/2044 ...
3136AU-09-5 ..... FNR 2016-98 BZ ... i L LA . 10,846,799 |...86.1330 |... 10,625,111 |.. ...12/01/2022 ...|....01/25/2057 ...
313745-Y4-7 ..... FNVA FN 323031 ... N LA ....19,449 |. 102.5490 |... ...78,612 |.. ....04/30/2003 ...|....04/01/2028 ...
3137A6-65-6 ..... FHR FHR 3798 AY i L LA .. 170,299 |...97.9070 |... ... 158,717 |.. ....06/15/2012 ...|....01/15/2026 ...
3137B3-KM-9 ..... FHR FHR 4223 CL 4 .. LA 3,939,754 |...89.4550 |... .3,975,033 |.. ...06/04/2014 ...|....07/15/2043 ...
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3137BC-6T-0 ..... FHR FHR 4361 WV oo oo e | s 4 s LA e 1,609,985 |...96.1740 |........eenn.. 1,560,398 [....oeeeennnnn 1,622,471 |.ooovvnnnnnnns 1,616,074 |ooveennneennnnd 0 Jooeeeeeeee e (672) [0 0 e, 3.500 |...... 3.613 ....06/24/2014 ... [....06/15/2044 ...
3137F3-KA-1 ... FHR FHR 4768 ZQ .. 1A ...94.1180 |... ....4,187,282 I PO« N7 R | [ AP | B R 4.000 |...... 3.715 ....02/20/2018 ... |[....10/15/2047 ...
3138E0-YE-3 ..... FN FN AJ7908 1A ...96.3200 |... O [ (428 [0 [0 3.000 |...... 3.877 ....11/16/2011 ... [....01/01/2027 ...
31389-V-3 ..... FN FN AS0275 1A ...93.5740 |... LU PO 774 ) I R | [ FORRPNN | B R 3.000 |...... 3.003 ....10/04/2013 ... [....08/01/2033 ...
313920-TL-3 ... FAR 2003-20 MZ ... 1A . 102.3110 |... O [ (349 [0 [0 5.750 |...... 6.325 ....05/04/2016 ... [....03/25/2033 ...
31393U-A6-0 ..... FNI 2003-W19 1A7 ... 1A . 102.5160 [...eevvvennnes 1,192,458 |.... ....1,201,662 O [ (1,588) [0 [0 e 5.620 |...... 4.648 ...12/10/2009 ... |....11/25/2033 ...
31393U-AK-9 ..... FNI 2003-W17 1A7 ... 1A . 102.5930 [...vvvivinnnns 2,972,699 |.... ....3,009,281 O [ (11,388) [0 [0 5.750 |...... 4.728 ....12/04/2009 ... |[....08/25/2033 ...
31394R-VIi-6 ..... FHLMC FHR 2758 26 .. 1A . 102.3330 [.eeveennnnns 1,855,907 |.... ... 1,789,312 LU PO €'5'5) f R | I AR | B MR 5.500 |...... 5.930 ....03/19/2004 ... |....03/15/2034 ...
313970-3L-0 . FAR 2010-149 ZC .. 1.A .. ...98.7070 |. .. 7,444,809 |. 7,829,914 |.. .0 .4.500 |...... 3.523 ....05/01/2022 .. 01/25/2041 ...
31398F-WS-6 ..... FNR 2009-95 EY 1.A .. ...98.9570 |. ..540,019 |. .542 477 |.. .0 .4.000 |...... 4.594 ...01/29/2010 .. 11/25/2024 ...
31398M-BZ-8 ..... [FNMA 2010-9 B .. 1.A .. ...98.9590 |. 37,727 |, .138,291 |.. .0 ......4.000 |......4.670 ....01/28/2010 .. 02/25/2025 ...
31398R-CD-5 ..... FNR 2010-43 BM ... 1A ...98.2690 |... 723,330 |.... . 736,071 |.. ....725,987 O feeeennnn2,582 [0 [0 e 3.500 |...... 4.786 ...04/21/2010 ... |....05/25/2025 ...
314125-D3-6 ..... FN FN 933122 1A . 102.9220 |... ...18,266 |.... L AT,747 JLU FONR: -7 FUUUUUTUUTURUSOR | [ AN | B R 5.500 |...... 4.760 ....01/09/2009 ... [....01/01/2038 ...
31414D-UF-1 ..... FNMA FN 963282 ... 1A ...99.5610 |... ...5,502 [.... ....5,616 |.. LI PO (< +) f R | I AR | B R 5.000 |...... 3.517 ...08/04/2009 ... [....05/01/2023 ...
31414M-40-3 ... FNMA FN 970737 ... 1A ...99.3650 |... ... 12,530 |.... ...12,610 |.. JLUI PO £ 4 f FUUUUUUUTUUUTUOR | [ FPPN | B R 5.000 |...... 3.172 ...08/31/2009 ... [....11/01/2023 ...
314150-AP-1 ..... FNMA FN 985714 ... 1A ...99.5350 |... ... 3,336 ... ....3,351 .. LU PO 14 ) I R | N FOPRRPIN | B R 5.000 |...... 3.050 ...08/14/2009 ... [....06/01/2023 ...
31416M-W4-2 ..... FNVA FN AA4266 ... 1A ...98.9590 |... LU PO (- ) FUUUUTUUTURUOR | I AN | B R 4.500 |...... 3.556 ....05/27/2009 ... |[....05/01/2024 ...
31416R-VA-8 ..... FNMA FN AA7808 ... 1A ...98.4930 |... . ....129,862 LU PPN - B R | [ FOPRN | B R 4.000 |...... 4.043 ....07/20/2009 ... [....08/01/2024 ...
31417C-0F-5 ... FN FN AB5853 1A ...93.7440 |... 985,344 |.... .... 1,045,440 LU PO - RUUTUTUUTUR | N AN | B R 3.000 |...... 3.112 ...08/06/2013 ... |....08/01/2032 ...
31417K-ZN-0 ..... [FNMA FN AC1648 1.A .. ...08.4960 |. 117,414 . 118,940 |.. .0 .4.000 |......3.980 ....07/17/2009 .. 09/01/2024
31417V-RS-4 . FAMA FN AC8596 1.A .. ...98.3050 |. ..234,670 |. .0 . ......4.000 |......3.575 ....01/04/2010 .. 01/01/2025 ...
S1417Y-E3-7 ..... FNMA FN MAO153 ... 4 | 1AL ...98.8800 |... ... 39,567 |.... .0 .. ...(180) |. 0 ... 4.500 |...... 3.573 ...08/31/2009 ... |[....08/01/2024 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities XXX 48,194,281 50,853,881 51,426,025 0 (21,025) XXX XXX XXX 175,916 2,097,219 XXX XXX
072024-YC-0 ..... BAY AREA CA TOLL AUTH TOLL BRI TRANSPORTATION . 2 .1.DFE .. ...74.6940 |. ..5,041,874 | .6,750,000 .6,750,000 |.. .0 .3.176 |......3.176 166,740 |....12/09/2021 .. 04/01/2041 ...
13079P-XC-2 ..... CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY HSG 4 1.6 FE .. . 100.0000 |. ..2,205,000 |. . 2,295,000 . 2,295,000 |.. .0 .4.450 |......4.488 . 26,49 |....08/29/2022 .. 03/01/2057
19625A-AG-7 ..... COLONY TX LOCAL DEV CORP SALES ... -4 .1.BFE .. ...94.9080 |. .1,000,000 .982,881 |.. .0 .4.881 |......5.002 . 48,810 |....03/27/2014 .. 10/01/2047 ...
40727T-DK-7 ... HAMILTON CO OH HLTH MEDICAL ....... .4 1EFE .. ...77.2180 |. .2,000,000 .2,000,000 |.. .0 .3.756 |......3.756 . 75,120 |....12/19/2019 .. 06/01/2042 ...
546475-VT-8 ..... LOUISIANA ST GAS & FUELS TAX R TRANSPORTATION .... 4 i | 1D FE L ...72.5720 |... .7,500,000 |.. ....7,500,000 0 | 2.962 |...... 2.952 .. 168,510 |....01/13/2022 ... |....05/01/2041 ...
56052F-BD-6 ..... MAINE ST HSG AUTH MTGE .... ]2 ceeeeeeen | 1B FE Ll ...82.3190 |... ..950,000 |.. .0 . 3.950 |...... 3.950 ... 37,525 |....02/04/2015 ... |....11/15/2040 ...
502643-AA-8 ..... MET WASHINGTON DC ARPTS ... 4 e | 2AFE L . 122.8910 |... ..3,686,738 |.... .3,000,000 |.. 0 | 7.462 |...... 5.201 ..223,860 |....07/31/2014 ...|....10/01/2046 ...
626207-YM-0 ..... MEAG TXB PLT 4 e | LFFE L . . 106.3300 |... ....15,308,264 |.... 14,397,000 |.. ... 14,397,000 .0 . 6.655 |...... 6.655 .. 958,120 |....03/05/2010 ... [....04/01/2057 ...
626300-JY-4 ..... TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION .... ]2 ceeeieens | LFFE L .. 1,700,000 . 100.0000 |.............. 1,700,000 |.... ....1,700,000 0 | 4.560 |...... 4.603 ... 28,625 |....00/30/2021 ... |....12/31/2023 ...
646108-QL-7 NEW JERSEY ST HSG & MTGE FIN A MULTIFAMILY HSG ....|... ... 2. .. 1.DFE ..|... .. 4,000,000 |...93.8010 |....ceeennnns 3,752,030 |.... ....4,000,000 .0 . 4.272 |...... 4.272 ..170,880 |....03/06/2015 ... [....11/01/2030 ...
792905-DU-2 ..... | ST PAUL MN HEALTH PARTNERS .. 4 1.FFE .. ...97.1810 |. .. 2,429,527 |. .2,500,000 |.. .0 .3.969 |...... 3.969 . . 99,225 |....05/29/2015 .. 07/01/2025 ...
928120-M2-1 . VASHSG 2013-C A ..... 4 1AFE ...89.7340 |. ..639,991 | ..713,209 713,209 |.. .0 .4.250 |......4.271 . , . 30,313 |....10/18/2013 .. 10/25/2043 ...
PORTCI-NB-D . PORT OF GREATER CINCINNATI DEV BOND .. 4 .5.BGI .. . 100.0000 |. 875,000 . 875,000 875,000 |.. .0 .0.150 |......0.150 ..0 |....06/01/2021 .. 06/01/2026 ...
PORTCI-NN-T ..... |PORT OF GREATER CINCINNATI DEV NOTE SERIES 2021 . . 4 .5.B Gl .. . 100.0000 |. 125,000 ..125,000 .125,000 |.. .0 .0.150 |......0.150 ..0 |....06/01/2021 .. 06/01/2026 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 48,839,639 [ XXX 44,571,764 47,805,209 48,706,773 0 (18,943) 0 0 XXX XXX XXX 504,705 2,034,224 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 110,648,665 | XXX 102,911,876 108, 569, 090 109,938,009 0 (35,754) 0 0 XXX XXX XXX 756,656 4,705,087 XXX XXX
00115A-AF-6 ..... AEP TRANSMISSION CO LLC 1FFE . 983,640 |...78.9650 |. ..789,652 |. .1,000,000 .985,424 |.. .0 0 0 3,333 . 40,000 |....05/25/2017 .. 12/01/2046 ...
001192-AH-6 ..... SOUTHERN CO GAS CAPITAL .2.AFE .. 2,994,990 |...99.5520 |. ..2,986,562 |. .3,000,000 .2,99,6% |.. .0 0 0 . 51,896 ....03/16/2011 .. 03/15/2041
001192-AK-9 ..... SOUTHERN CO GAS CAPITAL L2.AFE .. . 11,230,200 |...82.1070 |. ..9,852,791 |. 12,000,000 11,306,202 |.. .0 0 0 . 44,000 ....10/22/2018 .. 06/01/2043 ...
00139P-AA-6 ..... AIG SUNAMERICA GLOBAL ... L 1EFE ..|... ... 28,489,932 |. 106.7510 |... ....28,198,389 |.... ...26,415,000 |.. ... 27,487,844 Ol (84,103) 0 0 f0.0.6.900 ... 6309 [MS ... ...536,665 |... ...10/31/2002 ... |....03/15/2032 ...
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00206R-BA-9 ..... AT&T INC T L 2BFE | 1,986,720 |...96.1960 [.............. 1,923,917 |ovveenes 2,000,000 |.eeevunninnns 1,989,306 |..cevvvvnninnnns (U < 1 [ RN | Y AR | B RN 5.550 |...... 5.5% 111,000 |....08/15/2011 ...|....08/15/2041 ...
00206R-DK-5 ..... AT&T INC e 2B FE L .... 11,989,200 |.. 81.8870 |... ....10,218,647 |.... ...12,479,000 |.. ...12,034,165 O e 8,364 |0 o0 e 4.550 |...... 4.790 .. 567,795 |....12/20/2016 ...|....03/09/2049 ...
00206R-MM-1 ..... AT&T INC A1 [ 2B FE L .... 34,510,317 |...76.9000 |... ....25,024,009 |.... ...32,541,000 |.. ...34,315,907 JLON U 111 15t . N | N RN | ) AN 2.550 |...... 1.988 ..829,796 |....09/09/2021 ...|....12/01/2033 ...
002819-AC-4 ..... ABBOTT LABORATORIES .. e | LEFE L .. 4,980,000 |. 111.5460 |.............. 5,577,310 |.... .... 4,985,667 0 889 |0 o0 6.150 |...... 6.179 .. 307,500 |....11/06/2007 ...|....11/30/2037 ...
002824-BH-2 ..... ABBOTT LABS A1 [ LEFE L . 15,060,750 |...97.8460 |... ....14,676,866 |.... ...15,053,580 O e (1,351 a0 [0 e 4.900 |...... 4.874 .. 735,000 |....01/12/2017 ...|....11/30/2046 ...
00287Y-AS-8 ..... ABBVIE INC ... e [ 2.AFE L 2,998,560 |...89.3280 |.....c..eunnn. 2,679,855 |.... .... 2,998,604 O e 3 0 [0 e 4.700 |...... 4.703 ...05/05/2015 ...|....05/14/2045 ...
00287Y-CA-5 ..... ABBVIE INC ... A1 [ 2AFE L ...85.6420 |.............. 4,282,097 |.... .... 4,984,076 O o838 o0 [0 4.050 |...... 4.076 ....11/19/2020 ...|....11/21/2039 ...
00287Y-DB-2 ..... ABBVIE INC N L .. 2.AFE ..|... ...89.7990 |...coovnnnnnns 9,428,913 |.... ...10,505,700 JLO N U ( [+ -} ARt | B IEUPRPRRTRIN | B FOT 4.750 |...... 4.745 ....11/19/2020 ...|....03/15/2045 ...
00440E-AW-7 ..... ACE INA HOLDINGS INC . 1 1FFE .. ...86.7820 |. ..5,206,901 |. .5,986,742 |.. .0 .4.350 |......4.365 ....10/27/2015 .. 11/03/2045
007589-AC-8 ..... ADVOCATE HEALTH .. 1 .1.CFE .. ...71.6940 |. .. 3,584,680 |. .5,000,000 |.. .0 .3.387 |......3.387 ....11/07/2019 .. 10/15/2049
010392-FP-8 ..... ALABAMA POWER CO . 1 .1.GFE .. ...83.3090 |[. 1,735,336 | .2,401,189 |.. .0 ......4.300 |......3.341 . 89,569 |....12/04/2019 .. 01/02/2046 ...
020002-AS-0 ..... ALLSTATE CORPORATION ... e [ G FE L . 102.0210 |..ccevvnnnnnns 6,529,363 |.... ....6,065,897 O e 17,579 |0 o0 e 5.550 |...... 6.158 .. 355,200 |....10/17/2006 ...|....05/09/2035 ...
022095-AV-5 ... ALTRIA GROUP INC . A1 [ 2B FE L ...66.7460 |.............. 2,669,825 |.... .. .... 3,804,650 O e 4731 |0 [0 3.875 |...... 4.202 .. 155,000 |....04/27/2017 ...|....09/16/2046 ...
023135-AP-1 ..... AMAZON.COM INC ... e | LEFE L . 100.0290 |... ....10,002,887 |.... .. 10,000,000 |.. ...10,073,224 O [ (4,763) |0 [0 e 4.800 |...... 4.717 ..480,000 |....08/05/2015 ... |....12/05/2034 ...
025537-AP-6 ..... AMERICAN ELECTRIC POWER ... A1 [ 2B FE L ...67.4260 |.............. 1,348,522 |.... .2,000,000 |.. ....1,9%,716 LU R £ TN N | RN | B SN 3.250 |...... 3.259 . 65,000 |....03/03/2020 ...|....03/01/2050 ...
025537-AU-5 ... AMERICAN ELECTRIC POWER ... 2 e [ 2.CFE L. ...78.5050 |....coeuunnnns 2,355,156 |.... .3,000,000 |.. ....2,321,770 JL N U (1 I ARt | B ISP | ) AU 3.875 |...... 5.225 . 58,125 |....06/17/2022 ...|....02/15/2062 ...
026351-AZ-9 ..... AMERICAN GENERAL CORP ... . |- 2.BFE ..|... .. 8,028,270 |. 104.0740 |.....euvnnnenn 8,325,905 |.... .8,000,000 |.. ....8,010,477 O [ (1,482) |0 [0 e 6.625 |...... 6.59 ..530,000 |....06/19/2002 ...|....02/15/2029 ...
03040W-AD-7 ..... AMERICAN WATER CAPITAL . |- 2.AFE ... . 13,901,333 |. 110.3500 |... ....15,448,9% |.... 14,000,000 |.. ... 13,927,444 O 2,722 el o0 e 6.593 |...... 6.647 .. 923,020 |....06/18/2008 ...|....10/15/2037 ...
03040W-AM-7 ..... AMERICAN WATER CAPITAL .... |- 2.AFE L .. 1,973,680 |...85.0790 |.....ouvnnnnns 1,701,578 |.... ....1,977,327 JLUJN RS- Y4 T AR | N RPN | ) AN 4.300 |...... 4.379 ....08/10/2015 ...|....09/01/2045 ...
030955-AN-8 ... AMERITECH CAPITAL FUNDING . . .. 2.AFE .. . 102.3730 |. .. 2,047,466 |. .2,016,180 |.. .0 (2,660) |. .6.550 |......6.359 ....09/10/2002 .. 01/15/2028
031162-BZ-2 ..... AMGEN INC .... 1 L2.AFE .. ...83.5400 |. .. 3,633,969 |. .4,162,980 |.. .0 4,645 |. .4.400 |......4.713 ....02/04/2019 .. 05/01/2045
032177-AJ-6 AMSTED INDUSTRIES .. 1 .3.CFE .. ...85.4610 |. ..1,618,630 |. .1,894,000 |.. .0 0] .4.625 |......4.625 ....12/09/2019 .. 05/15/2030
03522A-AJ-9 . ANHEUSER-BUSCH CO/ INBEV 1 L2.AFE .. ...91.5100 |. ..9,150,902 |. 10,000,000 .9,480,100 |.. .0 11,301 .4.900 |......5.292 ....06/15/2019 .. 02/01/2046 ...
03523T-BF-4 ..... [ ANHEUSER-BUSCH ... N L2.AFE .. . 124.2950 |. ..2,485,901 |. .2,000,000 1,995,825 |.. .0 119 | ......8.200 |......8.228 ...03/15/2011 .. 01/15/2039 ...
03523T-BJ-6 ..... ANHEUSER-BUSCH ... N |- 2.AFE L . 122.0660 |.............. 6,103,296 |.... .5,000,000 |.. .... 4,966,369 0. 893 [0 0 [ 8.000 |...... 8.072 ....08/15/2011 ...|....11/15/2039 ...
035240-AG-5 ..... ANHEUSER-BUSCH INBEV FIN N A |- 2.AFE ... ...93.7340 |...coonnnnnnns 2,812,017 |.... .3,000,000 |.. ... 3,155,963 0 . o (5,072) |oeeeeiiiieeeen0 0 | 4.950 |...... 4.539 ....12/16/2016 ...|....01/15/2042 ...
035240-AN-0 ... ANHEUSER-BUSCH INBEV WOR N |- 2.AFE L ...88.0260 |.............. 1,760,527 |.... .2,000,000 |.. .... 1,989,511 O 212 o0 [0 4.600 |...... 4.635 ....03/20/2018 ...|....04/15/2048 ...
037833-BA-7 ..... APPLE INC .... N A .. 1.BFE ..|... ...80.4790 |...covnnnnnnns 8,047,881 |.... .. 10,000,000 |.. ....9,360,237 O [ 17,877 0 o0 e 3.450 |...... 3.882 ....11/29/2017 ...|....02/09/2045 ...
037833-BX-7 ..... APPLE INC .... A1 [ 1B FE L ...95.0860 |.........ennns 1,901,722 |.... .... 1,989,781 O o288 o0 [0 4.650 |...... 4.686 ....02/16/2016 ...|....02/23/2046 ...
037833-CD-0 ..... APPLE INC .... N L .. 1.BFE ..|... ...85.1540 |....coonunnnns 4,257,698 |.... .... 4,988,323 O 295 |0 o0 e 3.850 |...... 3.865 ...07/28/2016 ...|....08/04/2046 ...
037833-CH-1 APPLE INC .... 1 .1.BFE .. ...92.4250 |. .. 2,772,744 |. . 2,994,500 |.. .0 .4.250 |......4.262 ....02/02/2017 .. 02/09/2047 ...
04352E-AA-3 ..... [ASCENSION HEALTH . 1 .1.BFE .. ...85.6720 |. ..4,283,608 |. .5,000,000 .5,000,000 |.. .0 .2.5%2 |......2.5382 ....10/16/2019 .. 11/15/2029
04650N-AB-0 ..... AT&T INC ........ 1 .2.BFE .. ...94.6000 |. ..946,001 |. .1,000,000 974,726 |.. .0 .5.350 |[......5.576 ....00/24/2013 .. 09/01/2040
049560-AN-7 ..... ATMOS ENERGY 1 1EFE .. ...82.2630 |. .. 2,467,886 |. .3,000,000 3,101,722 |.. .0 .4.125 |......3.891 ....06/05/2017 .. 10/15/2044
049560-AU-5 ..... ATMOS ENERGY ... 1 .1.GFE .. . 16,890,690 |...65.1980 |. .11,083,588 |. 17,000,000 16,892,926 |.. .0 R ......2.882 ....09/21/2021 .. 02/15/2052 ...
05279%-AJ-8 ..... AUTOLIV ASP INC PP . e 2B FE L .. 4,000,000 |...94.5470 |.....ennnneenn 3,781,877 |.... ....4,000,000 |.. ....4,000,000 JLO N N | [ AP | B IR | B AU 4.440 |...... 4.440 ..197,600 |....04/16/2014 ...|....04/23/2029 ...
05379B-AK-3 ..... AVISTA CORP A1 [ TG FE L 2,045,560 |. 104.0740 |.............. 2,081,482 |.... .2,000,000 |.. .... 2,029,463 O e (1473) |0 o0 e 6.250 |...... 6.083 ..125,000 |....12/20/2005 ... |....12/01/2035 ...
05526D-BF-1 ..... BAT CAPITAL CORP . N A |--2.BFE ... .. 5,000,000 |.. 71.0810 |... .5,000,000 |.. ....5,000,000 O o0 0 o0 e 4.540 |...... 4.540 ...11/23/2018 ...|....08/15/2047 ...
05574L-FY-9 ..... BNP PARIBAS .. 1.DFE ..|... ...99.8000 |... O o899 |0 [0 3.250 |...... 4.851 ....11/17/2022 ...|....03/03/2023 ...
057224-AK-3 ..... BAKER HUGHES INC . 1.G FE . . 102.1340 |... JLO I Y 150 < 7.0 IOt | B ISP | ) FOUN 6.875 |...... 5.971 ....02/18/2014 ...|....01/15/2029 ...
059165-DX-5 ..... BALTIMORE GAS & EL CO ... | 1.GFE L .. 882,270 |...96.8520 |... O e 4881 |0 [0 5.200 |...... 6.098 ....09/29/2006 ...|....06/15/2033 ...
06051G-FH-7 ..... BANK OF AMERICA CORP .... .. 2.AFE ..|... 3,997,080 |...98.4550 |... . . s ... 3,999,244 O o326 |0 o0 e 4.200 |...... 4.209 ...08/21/2014 ...|....08/26/2024 ...
06051G-HA-O ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... .... 10,000,000 |...77.2480 [........cceuen 7,724,813 |.... .. 10,000,000 .. 10,000,000 O o0 o0 [0 e 3.946 |...... 3.946 ....01/18/2018 ...|....01/23/2049 ...
064058-AF-7 ..... BANK OF NY MELLON CORP .. L2.AFE .. . 15,000,000 |...85.2850 |. 12,792,753 |. 15,000,000 15,000,000 |.. .0 ..o 4.625 |......4.625 ....07/25/2016 .. 01/01/9999 ...
066836-AB-3 ..... BAPTIST HLTH SO FLOR INC . 1.EFE ..|.. .. 5,000,000 )...83.8870 |.............. 4,194,359 |.... .5,000,000 |. ....5,000,000 O 0 0 0 4.342 |...... 4.342 ...01/10/2017 ...|....11/15/2041 ...
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067316-AH-2 ..... BARCARDI ..eiiiiiiieiiviiiiis v eeeenes foe ven | s T L 2.CFE .| 5,502,130 |...89.6860 |.............. 3,705,829 |......ovunnnns 4,132,000 |[..ccevvrnnnnns 5,440,376 |o.evunniininnnnnd 0 |eeens (31,973) |evvenneeennnnnd (U (VI P 5.300 |...... 3.422 |WN ...... 218,996 |....01/12/2021 ...|....05/15/2048 ...
07274N-AQ-6 ..... BAYER US FINANCE Il LLC ... e 2B FE L ...86.4500 |.............. 4,322,515 |.... .5,000,000 |.. .... 4,984,038 O 309 [0 o0l 40875 | 4.897 (D ....... .. 243,750 |....06/18/2018 ...|....06/25/2048 ...
07274N-BE-2 ..... BAYER US FINANCE Il LLC ... A1 [ 2B FE L ...76.9640 |........eennn. 4,617,867 |.... ....5,817,469 O 4,940 L0 [0 0040650 |l 4.884 [MN ...... ..279,000 |....07/10/2018 ...|....11/15/2043 ...
072863-AC-7 ..... BAYLOR SCOTT & WHITE ..eeeeeeeieeeieee e foen e A1 e [ 1D FE L ...84.3540 |.............. 1,687,071 |.... ....2,000,000 0 . o0 o0 o0 40185 4.185 [MN ...... . 83,700 |....04/15/2015 ...|....11/15/2045 ...
072863-AF-0 ..... BAYLOR SCOTT & WHITE ...eevvveiiiiiniinieeiiiieeeees feen e A1 [ 1D FE L ...80.6490 |.............. 1,209,736 |.... .... 1,500,000 0. FUN 1 R RN | I SRR R <7 A AN 3.967 [MN ...... . 59,505 |....04/06/2016 ...|....11/15/2046 ...
079860-AD-4 ..... BELLSOUTH CORP ....eeeeeeeeeee e e eeeeeie e e e eeeeneeeeees foen e e 2B FE L . 102.4070 |....covnnnnnnn 2,048,133 |.... ....2,105,946 0 e (8,908) [oeeeeeeeeein0 o0 |l 62875 |l 6.086 | AO ...... .. 137,500 |....02/24/2004 ...|....10/15/2031 ...
080555-AF-2 ..... BELO A H CORP .. A1 [ 3.CFE L L..95.1370 |..ooivnnnnnnns 1,601,159 |[.... .... 1,809,454 O [ (23,051) [0 [0 [l 7.250 .o 5.417 [MS ...... ..122,018 |....08/01/2017 ...|....09/15/2027 ...
084664-C0-2 ..... BERKSHIRE HATHAWAY INC .. ..LS.. A e [ 1.CFE Ll . ...88.3170 |..eevrnnnnnnns 5,299,045 |.... ....5,971,773 O e 897 o0 [0 40200 |- 4.230 [FA ...... ....08/07/2018 ...|....08/15/2048 ...
097023-AU-9 . BOEING CO ......ccevue 1 .2.CFE .. 8,087,730 |. 101.6000 |. ..8,128,013 |. .8,047,954 |.. .0 (3,401) |. .6.044 ....11/20/2008 .. 02/15/2033
110122-AB-4 ..... BRISTOL-MYERS SQUIBB . . .. 1.F FE .. . 15,551,960 |. 107.2200 |. .16,077,634 |. 15,147,582 |.. .0 .. (34,045) |. .6.495 ....10/31/2002 .. 11/15/2026
110122-CR-7 ..... BRISTOL-MYERS SQUIBB . 1 1FFE .. ...86.4890 |. .. 4,324,457 |. . 4,959,665 |.. .0 L. 784 | ......4.301 ....07/17/2020 .. 10/26/2049 ...
110122-0G-0 ..... BRISTOL-MYERS SQUIBB .... N A |- LFFE L ...94.9730 |...cornnnnnnns 4,273,769 |.... ....5,902,431 O e (47,019) [0 o0 100052250 |- 3478 |FA ...... ...01/08/2022 ...|....08/15/2043 ...
11135F-BF-7 ..... BROADCOM INC ... N |- 2.CFE ... L. 74.9590 |....ooonnnnnns 2,998,373 |.... ... 3,992,151 O 664 0 [0 00002.600 |- 2.622 [FA ...... ....01/04/2021 ...|....02/15/2033 ...
11135F-BJ-9 ..... BROADCOM INC ... N A |- 2.CFE ..|... L 715910 |t 4,188,102 |.... ....5,831,133 O e 727 o0 fel0 0022282500 |- 3.524 |FA ...... ....01/04/2021 ...|....02/15/2041 ...
114259-AP-9 ..... BROOKLYN UNION GAS CO A1 [ 2AFE L ... 79.5910 |..oooinnnnnnns 2,387,724 |.... ....3,000,000 O 0 0 [0l 40504 . 4.504 [MS ...... ....03/07/2016 ...|....03/10/2046 ...
115637-AT-7 ..... BROWN-FORMAN CORP CL B ... e [ G FE L ...87.6550 |....ccouunnnns 4,382,740 |.... ... 4,952,331 O e 2,197 o0 [0 002224000 |- 4.084 [AO ...... ....03/22/2018 ...|....04/15/2038 ...
115885-AK-1 ..... BROWNING FERRIS INDUSTRIES .. A1 [ 2B FE L . 109.6820 |.............. 3,444,011 |.... 3,504,217 [0 (23,704) |.eeeeeeeeeeeel0 feiiiiiiiiinnnnnn0 7,400 ..., 5.776 |MS ...... . ....11/20/2013 ...|....09/15/2035 ...
12189L-AA-9 ..... BURLINGTON NORTH SANTA FE ... A1 e [ 1D FE L . 104.6640 |.............. 2,822,791 |.... .... 3,159,745 JU Y O (18,413) [eeeeeeeneen0 Joeeeiiiieeeeennl0 1enl 50750 |- 4.324 1N ...... .. 155,078 |....04/24/2018 ...|....05/01/2040 ...
12189L-AG-6 ..... BURL INGTON NORTH SANTA FE . B L .. 1.DFE ..|... ...95.9870 |... ..5,759,191 |.... ....5,942,768 O e 1,796 [0 [0 sl 4950 | 5.029 [MS ...... ..297,000 |....08/25/2011 ...|....09/15/2041 ...
12189L-AS-0 ..... BURL INGTON NORTH SANTA FE . 1 . 1.GFE .. ...94.6520 |. ..946,517 |. 1,045,515 |.. .0 (1,298) | . 4.561 . 49,000 |....09/26/2014 .. 04/01/2044
12189T-AX-2 ..... BURL INGTON NORTH SANTA FE . 1 .1.DFE .. . 108.5510 |. .. 7,598,596 |. 7,115,983 |.. .0 (5,399) |. .6.019 434,000 |....09/15/2006 .. 08/15/2036
124857-AJ-2 ..... [0 1 .2.BFE .. ...74.0970 |. ..2,222,921 |. .2,717,8% |.. .0 L7,782 |. .5.652 145,500 |....02/10/2016 .. 07/01/2042
125896-BV-1 ..... CMS ENERGY CORP 1 .2.CFE .. ...75.4290 |. .. 3,959,997 |. 5,271,414 |.. .0 (2,304) |. .3.722 196,875 |....11/20/2020 .. 12/01/2050 ...
12626P-AN-3 ..... CRH AMERICA INC ..... N L2.AFE .. ...88.9830 |. .. 2,669,502 |. .3,000,000 .3,020,3% |.. .0 ...(486) |. ......5.073 153,750 |....01/27/2016 .. 05/18/2045 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC A1 [ 2AFE L ...82.4340 |.....counnnnns 4,121,682 |.... .5,000,000 |.. ....5,184,060 O o (4488) [0 [0 [llll040400 ). 4.157 [MN ...... ....06/21/2017 ...|....05/09/2047 ...
126408-HC-0 ..... CSX CORP ... e [ 2.AFE L ...80.2130 |..ccornnnnnnns 2,463,341 |.... .3,071,000 |.. ....2,716,761 O e 6,194 0 010020030950 |- 4.701 ....09/27/2017 ...|....05/01/2050 ...
126408-HF-3 ..... CSX CORP ... A1 [ 2AFE L L. 78.7810 |ooeeiennnnnnns 6,633,345 |.... .8,420,000 |.. ....8,168,817 LU R ([T R N RPN | AR 1 - 4[4 I AN 3.9% ....10/03/2017 ...|....11/01/2046 ...
12658P-AA-2 ..... CP CANYONS WFH . o 1B FE L . 100.0000 |....ccvvennnns 3,400,000 |.... .3,400,000 |.. ... 3,400,000 O 0 0 [0 0022232890 |- 3.168 ....11/16/2022 ...|....09/01/2061 ...
126650-CN-8 ..... CVS CORP A1 [ 2B FE L ...91.1180 |... ... 11,845,311 |.... ... 13,559,779 O e (14,249) 0 [0 000050125 | 4.807 ....08/13/2015 ...|....07/20/2045 ...
126650-CX-6 ..... CVS CORP ... N L .. 2.BFE ..|... ...96.7260 |...ccennnnnnns 4,836,278 |.... .... 4,959,270 O e 8,716 [0 e l0 00242300 |- 4.475 ...03/06/2018 ...|....03/25/2028 ...
126650-CZ-1 ..... CVS CORP ... 1 .2.BFE .. ...90.2670 |. ..2,708,006 |. . 3,471,842 |.. .0 . 4.047 ....11/20/2019 .. 03/25/2048 ...
14149Y-BM-9 ..... CARDINAL HEALTH INC 1 .2.BFE .. ...78.7730 |. .. 3,938,653 |. .5,000,000 .5,000,000 |.. .0 .4.368 ....06/01/2017 .. 06/15/2047 ...
141781-BF-0 ..... CARGILL INC ...cevvnnnnns 1 1FFE .. ...91.3170 |. 1,131,413 | . 1,239,000 1,291,426 |.. .0 .4.463 ....11/24/2015 .. 11/23/2045 ...
14314C-10-5 . CARLYLE FINANCE LLC PREFERRED . 3 .2.BFE .. ...16.1900 |. ..2,029,821 |. ..125,375 .2,531,076 |.. .0 2.905 ....05/10/2022 ..
14338H-AA-4 . CARMEL VALLEY SR LIVING .. 1.BFE .. . 100.0000 |. ..2,850,000 |. .2,850,000 .2,850,000 |.. .0 ......0.660 ....07/20/2022 .. 09/01/2061 ...
14448C-AS-3 ..... CARRIER GLOBAL CORP |- 2.CFE ..|... ... 71.6260 |...ccevnnnnnns 2,148,774 |.... ....2,999,678 O e 0 [0l 80577 3.577 ...12/10/2020 ...|....04/05/2050 ...
149123-BJ-9 ..... CATERPILLAR INC | LR FE L . 114.3340 |... ....7,888,667 LU R £ [+1e) N N N RPN | I R (44 I AN 6.117 ....06/01/2007 ...|....05/01/2031 ...
14916R-AD-6 ..... CATHOLIC HEALTH INITIATIVES . |- 1.GFE ... ...84.0570 |... .. O e 2517 feiiiiiinl0 i l0 40350 |- 5.013 ...03/06/2014 ...|....11/01/2042 ...
151890-AN-0 ... CENTERPOINT I S| .G FE ... ...99.9540 |... ..496,000 |.. O 0 0 000000052279 | 0.688 ....02/26/2021 ...|....03/02/2023 ...
15189X-AT-5 ..... CENTERPOINT ENER HOUSTON .. e | LFFE L ...87.2310 |... .2,500,000 |.. O e 288 o0 k0 40250 |- 4.286 ....01/10/2019 ...|....02/01/2049 ...
161175-BA-1 ... CHARTER COMM OPT LLC/CAP .. A1 [ 2.0 FE L .. 1,750,000 |...90.6260 |... O 0 0 [0l 60484 | 6.484 ....12/06/2016 ...|....10/23/2045 ...
171232-A0-4 ..... CHUBB 1T |- LFFE .t . 106.1060 |.....ceennnn.. 5,305,276 |.... .... 4,888,644 0 | 4,666 |oeeeeeeennnn0 e l0 |.....6.000 ... 6.236 ...06/01/2007 ...|....05/11/2037 ...
171875-AD-9 ..... CINCINNATI BELL TEL 1. ..4.BFE ..|... L..87.2410 |.oooiinnnnnnns 8,724,107 |.... . ... 9,458,329 JL O R (Y- 5 O N RPN I SN o <44 I AN 7.447 ....06/29/1999 ...|....12/01/2028 ...
172062-AE-1 ..... CINCINNATI FINANCIAL . 1 . 1.GFE .. . 102.9330 |. ..9,624,250 |. .9,350,000 .9,303,330 |.. .0 ..(12,095) |. ......6.036 ....07/10/2017 .. 11/01/2034 ...
172520-AG-5 ..... CINTAS CORP NO 2 ..iivvvennniiiiiinniiiiiiininninininannns 1.. .. 1.GFE ..|.. .. 1,987,040 ). 105.9830 |.............. 2,119,660 |.... .2,000,000 |. .... 1,991,088 0. Ln399 0 0 fLL6.150 6.198 |FA ...... .. 123,000 |....08/17/2006 ...|....08/15/2036 ...
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172967-CC-3 ..... CITIGROUP .veiiiiiniie e L 2BFE | 1,990,500 |. 100.5620 |.............. 2,011,236 |oevneeennnnn 2,000,000 |.eeevunninnns 1,904,313 [0 329 feeeniinnnl0 e l0 00006000 . 6.034 120,000 |....08/10/2004 ...[....10/31/2033 ...
172967-KM-2 ... CITIGROWP ... oo |- 3.AFE ... .. 4,000,000 |...96.8620 |.............. 3,874,485 |.... .4,000,000 |.. 14,000,000 [...oeeeeenniinenn0 o0 o0 k0 62250 . 6.250 ..250,000 |....04/18/2016 ...|....01/01/9999 ...
172967-WV-0 ..... CITIGROUP ... |- SAFE L ...85.4790 |.....cvvnnnnns 4,273,934 |.... .5,000,000 |.. +...5,000,000 [...eerivinnnnnn Joeviiiiiiiin0 o0 00000030875 | 3.875 .. 193,750 |....02/10/2021 ...|....01/01/9999 ...
191219-AU-8 ..... COCA COLA ENTERPRISES ... .. 1.F FE ..|... . . 101.2340 |...covnnnnnnns 4,049,370 |.... .4,000,000 |.. en 4,019,508 o0 e (26,935) [0 o0 el 62750 . 6.016 ..270,000 |....11/15/2002 ...|....09/15/2023 ...
191219-AX-2 ..... COCA COLA ENTERPRISES ... .. 1.F FE ..|... .. 8,664,720 |. 110.3500 |............e. 8,828,028 |.... .8,000,000 |.. ....8,430,808 |.......ccevvnenn0 |oreennnnn (19,497) [0 o0l 62700 . 6.115 . ..536,000 |....01/13/2003 ...|....10/15/2036 ...
191219-AY-0 ..... COCA COLA ENTERPRISES ... B .. 1.F FE ..|... . 106.1700 |... ....17,003,100 |.... 16,015,000 |.. ...16,969,961 |....oeeeennnnnnn0 oeeennn (221,534) [0 eeeieel0 62950 | 5.209 .. 142,222 |... ,113,043 |....11/29/2012 ...|....11/15/2026 ...
191219-BE-3 ..... COCA COLA ENTERPRISES ... N .. 1.F FE ..|... . 108.6390 |.............. 3,259,162 |.... RN 0 (7[0S R N R ([ J -7 ARt | N RPN | I SN o i £ 1 I AN 6.000 .... 59,625 ... .. 202,500 |....01/15/2003 ...|....09/15/2028 ...
195869-AD-4 ..... COLONIAL PIPE LINE .... N A .. 1.G FE ..|... . 114.5430 |........ee..es 5,727,126 |.... 4,965,508 |....oeeevnnnienni0 e 2,913 [0 0l 8L375 | 8.494 .... 69,792 |[... ....10/24/2000 ...|....11/01/2030 ...
195869-AG-7 ..... COLONIAL PIPE LINE .... 1 .1.GFE .. . 112.8300 |. ..2,256,601 |. .2,060,057 |.. .7.181 . 13,141 ....06/16/2002 .. 04/15/2032
195869-AJ-1 ..... COLONIAL PIPE LINE BASIC 1 . 1.GFE .. . 103.3300 |. ..7,000,625 |. .6,767,981 |.. .6.593 152,313 ....07/09/2008 .. 08/28/2032
195869-AQ-5 ..... COLONIAL PIPE LINE ....... 1 .1.GFE .. ...79.4910 |. .. 3,954,690 |. . 4,831,939 |.. ......4.440 . 44,637 ....04/24/2018 .. 04/15/2048 ...
198280-AH-2 ..... COLUMBIA PIPELINE GROUP N A |- 1.GFE ... ...96.8950 |......ouunnnns 2,469,862 |.... +...3,300,857 |.cooeeeeennnnnnn0 e (21,195) [0 e l0 0022050800 - 3.826 e 12,320 ... .. 147,842 |....01/13/2022 ... |....06/01/2045 ...
199575-AT-8 ..... COLUMBUS SOUTHERN POWER . B L .. 2.AFE ..|... . 105.5440 |.......oennnn. 2,517,218 |.... 202,489,906 |....ooeeevnnnnn e (7,320) [0 o0 06,600 . 6.014 ... 52,470 |... .. 157,410 |....12/13/2005 ...|....03/01/2033 ...
20030N-AN-3 ..... COMCAST CORP N L .. 1.G FE ..|... . 109.8100 |...ccvvnnnnnns 1,098,103 |.... 1,138,766 |0 e (6,544) [0 fel0 ]l 60450 ). 5.067 ... 18,992 |... ... 64,500 |....01/23/2012 ...|....03/15/2037 ...
20030N-AV-3 ..... COMCAST CORP ... B L .. 1.G FE ..|... . 114.1490 |...coovnnnnnns 2,120,897 |.... ....2,066,944 [0 i (8,892) [0 feiil0 0l 60950 .l 5.798 ... 48,783 |... .. 129,131 |....08/25/2011 ... |....08/15/2037 ...
20030N-BE-0 ..... COMCAST CORP ... N L .. 1.G FE ..|... ...90.2990 |...covnnnnnnns 1,805,984 |.... e 1,998,695 |oieieiinienn0 e 39 [0 0 40650 . 4.655 ... 42,883 |... ... 93,000 |....06/26/2012 ...|....07/15/2042 ...
20030N-BK-6 ..... COMCAST CORP ... B L .. 1.G FE ..|... ...90.9750 |......ounnnnns 4,548,734 |.... 5,177,507 [0 e (4,982) [0 0 il 40750 . 4.488 e 19,167 ... .. 237,500 |....01/21/2016 ...|....03/01/2044 ...
20030N-BZ-3 ..... COMCAST CORP ... N L .. 1.G FE ..|... . ...80.2930 |...cconnunnnns 4,014,670 |.... 4,962,622 [ooeeeeieeineen0 868 o0 0 ]1l1140000 - 4.048 veen 75,556 |... ..200,000 |....08/07/2017 ...|....08/15/2047 ...
20030N-CE-9 COMCAST CORP ... B L .. 1.G FE ..|... .. 4,068,040 |...79.6550 |.............. 3,186,199 |.... ....4,061,750 e (1,328) [0 00000032999 | 3.905 .... 26,660 |... .. 159,960 |....01/17/2018 ...|....11/01/2049 ...
20030N-CK-5 . COMCAST CORP 1 . 1.GFE .. 4,909,650 |...80.5180 |. ..4,025,918 |. .4,917,868 |.. . 1,832 |. .4.105 . 66,667 ....02/01/2018 .. 03/01/2048
20030N-CU-3 . COMCAST CORP ... 1 .1.GFE .. 5,996,580 |...95.9020 |. ..5,754,121 |. .5,997,321 |.. . 4.256 . 53,833 ....10/02/2018 .. 10/15/2030
202795-HG-8 . COMMONWEALTH EDISON 1 1FFE .. . 103.1840 |. .. 3,095,530 |. 2,992,825 |.. .5.906 . 73,438 ....01/14/2003 .. 02/01/2033
202795-HK-9 . COMMONWEALTH EDISON ...evvivviviinnieiiineieeeeinninns fean o 1 1FFE .. . 104.5510 |. ..6,273,038 |. 5,770,744 |.. .6.330 104,233 ....10/12/2007 .. 03/15/2036 ...
202795-JA-9 . COMMONWEALTH EDISON .....eeeeeeeeeeeeeeeeeeeeeeens feen o N 1FFE .. ...81.5490 |. .. 1,630,990 |. .2,000,000 .2,067,232 |.. ......3.560 . 19,000 ...06/20/2019 .. 10/01/2042 ...
207597-DV-4 ..... CONN LT & PWR B L .. 1.EFE ..|... . 104.3010 |...covvnnnnnns 5,215,042 |.... .5,000,000 |.. +...5,005,483 |.oooeiiiinnennn0 v (269) [0 o0 062350 . 6.337 .... 26,458 |... ....12/17/2007 ...|....06/01/2036 ...
207597-DX-0 ..... CONN LT & PUR .. N L .. 1.EFE ..|... ...98.8590 |... ....10,380,204 |.... 10,500,000 |.. ....9,910,839 [.cooeeeeeininnni0 e 25,001 feeeeiiiieienn0 o0 el 50750 . 6.355 ...201,250 |... ....08/17/2007 ...|....03/01/2037 ...
207597-EA-9 ..... CONN LT & PUR .. B L .. 1.EFE ..|... . 103.2650 |.............. 4,130,595 |.... .4,000,000 |.. 03,992,762 oieiiiiienn0 i 278 [0 0l 6L375 6.393 .... 85,000 |... ...09/10/2007 ...|....09/01/2037 ...
20826F-BC-9 ..... CONOCOPHIL CO N L .. 1.F FE ..|... ...83.7080 |... ....10,044,933 |.... 12,000,000 |.. ...11,861,438 |.oooeeeeiiien 0 o856 [0 01l 80758 3.843 .. 132,783 |... ....10/03/2022 ...|....03/15/2042 ...
209111-GB-3 ..... CONSOL IDATED EDISON OF NY . B L .. 1.G FE ..|... L. 71,9200 |..ocoiinnnnnns 3,596,012 |.... 4,980,278 oeeiiiiiennn0 i 288 o0 0000030600 . 3.619 ....06/03/2021 ...|....06/15/2061 ...
210518-CP-9 ..... CONSUMERS ENERGY CO ... N L .. 1.F FE ..|... . 101.3300 |...cevvnnnnnns 1,013,300 |.... n1,024,868 |.....ceeevneienn0 e (1,326) [0 eeeeiieeeeel0 0022050800 - 5.524 ...09/01/2005 ...|....09/15/2035 ...
210518-DA-1 ..... [ CONSUMERS ENERGY CO 1 1FFE .. ...81.4590 |. ..4,072,926 |. . 4,981,240 |.. .3.974 ....02/15/2017 .. 07/15/2047 ...
225310-AN-1 . CREDIT ACCEPTANC . 1 .3.CFE .. ...94.3120 |. .. 2,050,353 |. .2,174,000 . 2,153,410 |.. .5.623 ....08/27/2020 .. 12/31/2024 ...
22822R-BH-2 ..... [CROWN CASTLE ... 1 1FFE .. ...91.3850 |. .13,707,696 |. 15,000,000 15,000,000 |.. .4.241 ....06/26/2018 .. 07/15/2028
23338V-AH-9 . DTE ELECTRIC CO 1 1EFE .. ...83.3390 |. ..4,166,960 |. .5,000,000 . 4,979,363 |.. .4.076 ....04/30/2018 .. 05/15/2048
233851-BII-3 . DAIMLER FINANCE NA LLC . 1 .1.GFE .. ...96.1100 |. .999,430 |.. ... 3.324 ....06/11/2015 .. 05/19/2025 ...
250847-EB-2 ..... DETROIT EDISON e | LFFE L . 108.6990 |... 25,044,167 |ocoeeeieennienn0 e (2,029) [0 o0 62625 |l 6.524 ...07/05/2006 ...|....06/01/2036 ...
2517M-AL-7 ..... DEVON ENERGY CORPORATION .. N |- 2.BFE ... ...93.4280 |... . ...12,966,949 [....oooiiininnnn0 i 982 o0 iiiennl0 000050600 . 5.622 ....07/05/2011 ...|....07/15/2041 ...
254687-DV-5 ... - 1.GFE ... . 110.4320 |....covnnnnnns 6,625,947 |.... e 7,407,949 |oiiieiienl0 e (111,346) [0 o0 el 6.550 | 3.759 ....11/18/2019 ...|....03/15/2033 ...
254687-ER-3 ..... | TG FE L . 108.0230 |.......oennnn. 2,160,453 |.... 2,511,570 [0 e (18,671) [0 o0l 62150 ). 4.131 ....11/18/2019 ...|....02/15/2041 ...
25468P-BII-5 ..... e [ 2AFE L . 112.9740 |...coonnennnns 1,129,737 |.... .en1,058,196 |..oeeeeennninnn0 e (4,615) [0 feeeeeiieeeeeenl0 0 J0022.7.000 - 6.158 ....03/03/2004 ...|....03/01/2032 ...
25746U-AV-1 ..... DOMINION RESOURCES ... A1 [ 2B FE L . 100.5590 |........oennns 5,027,929 |.... ... 6,045,996 [oooeiiiinnnnn0 e (71,342) [0 o0 000050950 .l 3.719 ...01/04/2021 ...|....06/15/2035 ...
25746U-DC0 ... DOMINION RESOURCES .... 1o |- 2B FE ... ...99.7060 |....cevvnnnnnn 2,241,383 |.... i 2,287,085 o0 e BTAT o0 k0 ]l 2,450 . 3.515 ....08/16/2022 ...|....01/15/2023 ...
260543-CV-3 ... DOW CHEMICAL CO ..... 1. .. 2.AFE ..|... ...84.8460 |.............. 3,818,090 |.... 4,498,413 [0 e 28 [0 010040800 . 4.802 ....11/14/2019 ...|....05/15/2049 ...
264399-DK-9 ..... [DUKE ENERGY CORP . 1 L2.AFE .. . 106.4320 |. ..9,350,075 |. . 8,435,258 |.. ......6.828 ....05/08/2002 .. 12/01/2028 ...
26884A-Bl-4 ..... ERP_OPERATING .. 1.. .. 1.GFE ..|.. ...83.4510 |......oounnnns 4,172,570 |.... .5,000,000 |. 4,982,117 |0 2288 0 il 0000.2.500 ). 2.555 .. 125,000 |....08/20/2019 ...J....02/15/2030 ...
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276480-AB-6 ..... EASTERN GAS TRAN ...ovvvviiiiiiiniineerceneineeevenens oo vee | s T L 1GFE e 1,989,283 |...70.5570 |........eunn.. 1,411,148 | 2,000,000 |.eeevunninnns 1,989,376 |..oovvvennenns (U R (ST R | N RN | ) AN 3.900 |...... 3932 IMN ooes [ 9,97 ....08/31/2022 ...|....11/15/2049 ...
277432-AL-4 ..... EASTMAN CHEMICAL ... e 2B FE L ...84.8830 |... .1,000,000 |.. 1,192,177 0 [ (6,928) |0 o0 e 4.800 |...... 3.445 NS ...... .... 16,000 |... ....01/08/2022 ...|....09/01/2042 ...
277432-AP-5 ... EASTMAN CHEMICAL ... A1 [ 2B FE L ...82.8190 |... .1,010,000 |.. .... 1,190,981 JLO R () /0N PO | I RPN | ) AN 4.650 |...... IV 1210 R E 9,915 |... ....01/03/2022 ...|....10/15/2044 ...
278865-BA-7 ..... ECOLAB INC e [ G FE L ...81.9600 |... .7,000,000 |.. ....6,966,825 JLO N Y (:1c ) AR | B ISP | B AU 3.950 |...... 3.980 (D ....... ... 23,042 |... ....04/18/2018 ...|....12/01/2047 ...
283695-BE-3 ..... EL PASO NATURAL GAS ... e [ 2B FE L . 106.2390 |... .9,000,000 |.. ....9,026,563 O e (5,979) |0 o0 e 7.500 |...... 7.407 |IN ...... .... 86,250 |... ....10/18/2001 ...|....11/15/2026 ...
29266M-AF-6 ..... IBERDROLA FINANCE e [ 2.AFE L . 106.1950 |... .... 14,569,975 |.... 13,720,000 |.. ... 14,167,151 0 [ (21,768) |0 [0 6.750 |...... 6.377 | ....... ... 427,085 |... ...09/11/2014 ...|....07/15/2036 ...
20273R-AZ-2 ..... ENERGY TRANSFER PARTNERS .. A1 [ 2.0 FE L ...92.5550 |.....ceuunnnns 2,776,635 |.... .3,000,000 |.. ... 3,312,130 JLUNS PO t- - T RUUUUUUURURURROR | [ IO | B R 5.950 |...... 5.127 (A0 ...... .. 44,625 |... ....12/08/2020 ...|....10/01/2043 ...
29273R-BJ-7 ..... ENERGY TRANSFER PARTNERS 1 e 2.0 FE Ll 92,7310 |oeeeiiiins 2,318,273 |.... .2,500,000 |.. .... 2,491,369 0 [ 166 |0 o0 e 6.125 |...... 6.153 ...06/18/2015 ...|....12/15/2045 ...
29278N-AL-7 ..... |ENERGY TRANSFER PARTNERS .. 1 .2.CFE .. ...99.7710 |. .. 2,893,352 |. .2,900,000 .2,891,997 |.. .0 .4.250 |......5.539 ....10/25/2022 .. 03/15/2023 ...
29364D-10-0 . ENTERGY ARKANSAS INC PFD .. 3 1FFE .. ...20.1000 |. ..2,010,000 |. . 100,000 .2,316,000 |.. .0 .5.262 |......5.262 ....05/02/2017 ..
29364N-10-8 . ENTERGY MISSISSIPPI INC PFD . 3 1FFE .. ...20.3700 |. ..2,037,000 |. . 100,000 .2,312,000 |.. .0 ......5.298 |......5.298 ....06/03/2017 ..
293641-10-8 ..... ENTERGY LOUISIANA HOLDINGS LLC PFD . A8 e | LFFE L ...20.2700 |...covvnnnnnns 2,027,000 |.... . 100,000 |.. ....2,302,000 O o0 0 o0 e 5.29% |...... 5.294 .. 121,875 |....05/03/2017 ...|.
293658-AE-6 ..... ENTERGY NO PP A [ 2B ...82.1200 |.....covnnnnns 4,927,185 |.... .6,000,000 |.. ....6,000,000 O 0 o0 [0 4.510 |...... 4.510 [MN ...... ..270,600 |....11/16/2021 ...|....11/19/2036 ...
29379V-BC-6 ..... ENTERPRISE PRODUCTS ... e [ 2.AFE L ...90.3410 |..ccernnnnnnns 1,806,812 |.... .2,000,000 |.. ... 1,997,254 JLO I R - < I FOPPRRY | B IR | B AU 5.100 |...... 5.110 |FA ...... ..102,000 |....02/05/2014 ...|....02/15/2045 ...
20379V-BJ-1 ... ENTERPRISE PRODUCTS ... A1 [ 2AFE L ...87.6200 |........oennn. 2,190,508 |.... .... 2,500,472 LU SRR ( £ PO | N RPN | ) AN 4.900 |...... 4.898 [MN ...... .. 122,500 |....05/04/2015 ...|....05/15/2046 ...
29379V-BQ-5 ... ENTERPRISE PRODUCTS ... e [ 2.AFE L ...80.6380 |...ccevnunnnnn 2,015,945 |.... .... 2,496,825 JO N R .Y A AR | B ISR | B AU 4.250 |...... 4.258 [FA ...... .. 106,250 |....02/01/2018 ...|....02/15/2048 ...
30231G-Al-2 ..... EXXON MOBIL CORP . A1 [ 1D FE L ...85.5250 |.......ouunnns 4,276,274 |.... ....5,000,000 O 0 o0 [0 4.114 ... 4114 (MS ...... .. 205,700 |....02/29/2016 ...|....03/01/2046 ...
302491-AV-T7 ..... FMC CORP 1 e [ 2.CFE Ll L. 79.5770 |ooeeeennnnnns 1,591,547 |.... .... 1,998,942 O e 18 0 0 e 4.500 |...... 4.503 [AO ...... ...90,000 |....09/17/2019 ...|....10/01/2049 ...
31428X-All-6 ..... FEDEX CORP ... A1 [ 2B FE L ...89.0290 |........oennn. 4,451,472 |.... ....5,022,574 LU SRR (170 N | I RPN | ) AN 5.100 |...... 5.065 ....03/10/2014 ...|....01/15/2044 ...
337738-AV-0 ..... FISERV INC ... 1 .2.BFE .. ...81.3300 |. 1,626,592 |. 2,225,374 |.. .0 .4.400 |......3.726 ....12/04/2019 .. 07/01/2049
337932-AC-1 . FIRST ENERGY CORP .. 1 L3.AFE .. . 112.9420 |. ..5,647,097 |. .5,102,067 |.. .0 .7.375 |......7.059 ....06/03/2010 .. 11/15/2031
341081-FD-4 ..... [FLORIDA PR & LT CO . 1 1EFE .. ...99.6960 |. .. 3,987,829 |. .3,919,331 |.. .0 .5.250 |......5.426 ....03/03/2011 .. 02/01/2041
341099-CB-3 . FLORIDA POWER CORP . 1 1FFE .. . 102.6200 |. .. 2,052,398 |. .1,984,297 |.. .0 .5.900 |......6.003 ....09/15/2006 .. 03/01/2033 ...
341099-CL-1 FLORIDA POWER CORP . N 1FFE .. . 110.1470 |. ..6,608,817 |. .5,981,133 |.. .0 ......6.400 |......6.432 ...06/11/2008 .. 06/15/2038 ...
34959J-AH-1 ... FORTIVE CORPORATION ... A1 [ 2B FE L L. 77.7060 |...ccevnennnns 6,234,345 |.... 8,130,344 O e (3191 |0 [0 e 4.300 |...... 4.205 ...05/08/2018 ...|....06/15/2046 ...
35561R-AA-5 ..... FRED HUTCH CNCR CTR ... e | LFFE L ...93.3680 |... 8,513,428 JLO I U ( [51:) N ARt | B IUUUPURPRRTIN | B AT 4.966 |...... 4.871 ....08/23/2022 ...|....01/01/2052 ...
35671D-CC-7 ..... FREEPORT-MC C&G A1 [ 2.0 FE L ...97.2850 |... O e 8,613 |0 [0 5.000 |...... 8.817 ....03/24/2020 ...|....09/01/2027 ...
373298-BR-8 ..... GEORGIA PACIFIC e [ G FE L . . 113.4400 |... 0 [ (79,385) |veeeeeeeeen0 o0 e 7.750 |...... 4.254 ....07/21/2014 ...|....11/15/2029 ...
41242%-(D-2 ... HARDIVOOD FUNDING PP ... A1 [ TG FE L .. 1,000,000 |...85.2460 |... O 0 o0 [0 2.250 |...... 2.250 ....01/10/2022 ...|....06/07/2029 ...
41242%-CE-0 HARDIVOOD FUNDING PP ... N L .. 1.G FE ..|... .. 2,000,000 |.. 68.8800 |... ....2,000,000 JLO I N | [ FOPPRRt | B IR | B AU 2.710 |...... 2.710 ...01/10/2022 ...|....06/07/2037 ...
41242%-CF-T7 . HARDIVOOD FUNDING PP ... 1 .1.GFE .. 1,000,000 |...64.8570 |. ..648,568 |. .1,000,000 |.. .0 .2.99 |......2.990 ....01/10/2022 .. 06/07/2042 ...
422250-AG-9 ..... |HEALTHCARE TRUST OF AMER 1 .2.BFE .. 4,982,900 |...83.8860 |. ..4,194,285 |. . 4,987,546 |.. .0 .3.100 |......3.139 ....09/05/2019 .. 02/15/2030
437076-AS-1 ..... [HOME DEPOT ... 1 1.F FE . . 19,534,560 |. 106.9990 |. .25,679,865 |. 20,694,489 |.. .0 .5.875 |......7.433 ....01/24/2007 .. 12/16/2036
437076-BF-8 ..... HOME DEPOT 1 1.F FE .. ...89.3330 |. .. 4,466,660 |. .5,314,363 |.. .0 .4.400 |......3.969 ....01/12/2017 .. 03/15/2045
446150-AS-3 ..... HUNTINGTON BANCSHARES INC . 1 L2.AFE .. ...82.2560 |. .. 2,467,668 |. .2,991,074 |.. .0 ......2.550 |......2.596 ....01/28/2020 .. 02/04/2030 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC .... N2 e [ 2.AFE L ... 72.3830 |..coeinnnnnnns 1,926,123 |.... .... 2,549,475 O e 4,368 |0 [0 e 2.487 |...... 2.861 ...06/05/2022 ...|....08/15/2036 ...
45138L-AT-0 ..... IDAHO POWER CORP A1 [ LR FE L . 102.8520 |.............. 3,085,585 |.... ... 2,993,921 LU R 1 I N N RPN | ) AN 6.250 |...... 6.270 ....10/15/2007 ...|....10/15/2037 ...
454889-AR-7 ..... INDIANA MICHIGAN PONER e [ G FE L ... 73.9820 |...covnnnnnnns 3,440,166 |.... ... 4,945,431 O e (7,902) |0 o0 e 3.750 |...... 3.366 ....12/05/2019 ...|....07/01/2047 ...
458140-AY-6 ..... INTEL CORPORATION .. A1 [ LEFE L ...81.0240 |.......oennnns 8,102,409 |.... ....9,947,729 O e 1,216 |0 [0 e 4.100 |...... 4.134 ....05/08/2017 ...|....05/11/2047 ...
459200-AS-0 ..... e [ G FE L . 107.0350 |... .... 12,073,537 |.... ...11,303,341 0 . o (4,092) [0 [0 | 6.500 |...... 6.449 ....10/11/2002 ...|....01/15/2028 ...
460146-CN-1 ..... INTERNATIONAL PAPER CO .. A1 [ 2B FE L ...90.5080 |... O 165 |0 [0 e 5.150 |...... 5.207 ....05/14/2015 ...|....05/15/2046 ...
460690-BS-8 ..... INTERPUBLIC GROUP 1o |- 2B FE ... ...70.4850 |... . . ... 2,040,653 0 [ (1,687) |0 o0 e 3.375 |...... 3.226 ...12/29/2021 ...|....03/01/2041 ...
46284V-AE-1 ..... IRON MOUNTAIN INC .. ..LS.. 1. [ 3.CFE ... .. 108,803 |...91.9870 |... ... 128,000 |.. 114,174 JLO N R £ T N | N RN | ) AN 5.250 |...... 7.812 ....03/23/2020 ...|....03/15/2028 ...
465685-AD-7 ..... ITC HOLDINGS CORP 1 .2.BFE .. 5,082,966 |. 100.6060 |. N .5,400,000 .5,176,881 |.. .0 . 9,510 |. ......6.375 |......6.842 ....08/17/2007 .. 09/30/2036 ...
465685-AG-0 ..... ITC HOLDINGS CORP ....evvvuuniiiiiiiiniiiiiiininiieiennnns 1.. ... 2.BFE ... 1,994,300 ]...99.3000 |.............. 1,985,996 |.... .2,000,000 |. .... 1,999,657 0. L. 666 [0 0 4.050 |...... 4.085 ...06/26/2013 ...|....07/01/2023 ...
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465685-AH-8 ..... ITC HOLDINGS CORP ....eevveeneeeeivnieeeeenniieeeeevnnns feen oo [ eennann T L 2BFE | 5,983,920 |...89.3780 [.....cccevnnn 5,362,676 |...oeeeennnnn 6,000,000 |..eevunnnnnnns 5,986,615 [.....cevvnnnnnnns 0 fooeiriiinnnnnn 34 |0 0 5.300 |...... 5.318 [ coveies v 159,000 [.ooevvvvnnnnns 318,000 |....06/26/2013 ... |....07/01/2043 ...
46625H-dM-3 ... JP MORGAN CHASE & CO . - 1.GFE ... L.97.7380 |oeeeeenninnnns 3,909,503 |.... ... 3,974,141 O e840 |0 o0 e 5.625 |...... 5.678 ... 84,375 |... ....08/14/2013 ...|....08/16/2043 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO ... | LR FE L ...94.0100 |.....cevnnnnns 4,700,500 |.... ....5,000,000 O o0 o0 [0 4.452 |...... 4.452 ...11/28/2018 ...|....12/05/2029 ...
46655F-AA-5 ..... JUA-RM LLC .- 1.BFE ..|... . 100.0000 |... JLO I N | [ AP | B IEUPRPRRIN | B FOU 3.880 |...... 3.880 ....08/29/2022 ...|....03/01/2072 ...
478160-AJ-3 ..... JOHNSON & JOHNSON ... e [ TAFE L . 118.1630 |... . JLOJ R (72 {170 N | N RPN | B SO 6.950 |...... 6.301 ....07/25/2002 ...}|....09/01/2029 ...
478160-CK-8 ..... JOHNSON & JOHNSON ... e | LA FE L ...93.2180 |..eeeernnnnnns 4,194,825 |.... .... 4,375,200 O e 22,266 v [0 e 2.900 |...... 3.505 .. 130,500 |....04/19/2018 ...|....01/15/2028 ...
478160-CM-4 ..... JOHNSON & JOHNSON ... A1 [ TAFE L ...81.8050 |.......ounnnns 4,090,255 |.... .... 4,983,409 O SR 11 - I N | N RN | ) AN 3.500 |...... 3.520 .. 175,000 |....11/08/2017 ...|....01/15/2048 ...
478165-AH-6 ..... JOHNSON (S.C.) & SON INC .. N L .. 1.G FE ..|... ...89.5180 |...ccvvnnnnnns 4,475,887 |.... ....5,088,235 0 [ (2,083) |0 o0 e 4.750 |...... 4.626 .. 237,500 |....11/05/2015 ...|....10/15/2046 ...
478375-AH-1 ..... JOHNSON CONTROLS ... 1 .2.BFE .. . 103.7260 |. .. 1,087,257 |. 1,001,481 |.. .0 (4,865) |. .6.000 |......5.034 .60,000 |....12/28/2016 .. 01/15/2036
478375-AN-8 ..... JOHNSON CONTROLS . 1 .2.BFE .. ...83.6360 |. ..4,135,791 |. .5,570,211 |.. .0 (4,238) | .4.950 |......4.295 122,389 |....03/03/2022 .. 07/02/2064
482480-AJ-9 ..... KLA CORPORATION .. 1 .1.GFE .. ...72.4980 |. ..2,174,947 |. .2,822,380 |.. .0 ... 3.645 ...03/13/2020 .. 03/01/2080 ...
482480-AN-0 ..... KLA CORPORATION e [ G FE L ...96.4010 |..ccovnnnnnnns 4,820,034 |.... .... 4,992,403 O e 108 [0 0 00050250 |- 5.259 ....06/21/2022 ...|....07/15/2062 ...
487836-AT-5 ..... KELLOGG CO A1 [ 2B FE L . 113.7880 |... ....2,186,957 JLOJ R % (123N N | I RPN | ) AN 7.450 |...... 5.99% .. 149,000 |....01/18/2007 ...|....04/01/2031 ...
491674-BG-1 ..... KU ENERGY CORP e | LFFE L ...94.7290 |... O o876 |0 o0 e 5125 |...... 5.359 ... 51,250 |....07/07/2011 ...]....11/01/2040 ...
493267-AK-4 ..... KEYCORP 2 e [ SAFE L ...87.5200 |... 0. 0 0 [0 5.000 |...... 5.000 ..200,000 |....09/06/2016 ...|....09/15/2026 ...
49338C-AA-1 ..... KEYSPAN GAS EAST . e [ 2.AFE L ...96.2490 |... 0 . o0 o0 0 e 5.819 [...... 5.819 .. 58,190 |....03/28/2011 ...|....04/01/2041 ...
494368-AS-2 ... KIMBERLY CLARK ... A1 [ LR FE L . 104.5020 |... O [ (1949 [0 [0 6.375 |...... 6.305 ....06/19/2002 ...|....01/01/2028 ...
494368-BC-6 ..... KIMBERLY CLARK ... e | LFFE L . 115.2870 |..ccevnnnnnnns 4,611,485 |.... ... 3,969,460 O e 1,194 |0 0 e 6.625 |...... 6.707 ...07/25/2007 ...|....08/01/2037 ...
494550-BU-9 ..... KINDER MORGAN PARTNERS .. B L .. 2.BFE ..|... L..90.7410 |ooeeieinnnnnns 2,722,235 |.... ....2,917,166 LU PR I 1T N | N RN | ) AN 5.500 |...... 5.726 ....12/17/2014 ...|....03/01/2044 ...
49456B-AH-4 . KINDER MORGAN .. 1 .2.BFE .. ...91.6280 |. ..4,581,383 |. . 4,985,103 |.. .0 L322 | .5.550 |......5.573 ....11/24/2014 .. 06/01/2045
49456B-AJ-0 . KINDER MORGAN 1 .2.BFE .. ...85.2380 |. ..7,671,416 |. .8,982,416 |.. .0 .382 | .5.050 |[......5.064 ....02/23/2015 .. 02/15/2046
49456B-A0-4 . KINDER MORGAN .. 1 .2.BFE .. ...87.3620 |. ..2,620,856 |. .2,993,101 |.. .0 .126 | .5.200 |......5.216 ....02/22/2018 .. 03/01/2048
50075N-AZ-7 ..... KRAFT FOODS INC | e [ 2AFE L . 104.6750 |. ..2,616,871 |. . 2,480,952 |.. .0 .6.500 |......6.574 ....02/04/2010 .. 02/09/2040 ...
50077L-AB-2 ..... KRAFT HEINZ FOODS CO . N L .. 2.CFE .. ...81.6840 |. .. 2,450,524 |. .3,000,000 2,991,619 |.. .0 ... 4375 |......4.394 ...08/19/2016 .. 06/01/2046 ...
50077L-AM-8 ..... KRAFT HEINZ FOODS CO ... A1 [ 2.0 FE L ... 92.1460 |.......eennnns 1,842,926 |.... .2,000,000 |.. ....1,993,119 O e 196 |0 [0 e 5.200 |...... 5.226 ....08/19/2016 ...|....07/15/2045 ...
501044-BV-2 ..... KROGER CO ... e [ 2.AFE L L 112.3120 |ooeeeennennnns 3,369,356 |.... .3,000,000 |.. .... 3,153,809 O [ (17,484) |0 [0 e 8.000 |...... 7.025 ....04/28/2006 ...|....09/15/2029 ...
501044-CT-6 ..... KROGER CO ... A1 [ 2AFE L L..92.1680 |.....covnnnnns 4,608,389 |.... .5,000,000 |.. ....5, 147,787 O [ (4,478) |0 [0 e 5.150 |...... 4.914 ....01/08/2016 ...|....08/01/2043 ...
51808B-AE-2 ..... LASMO (USA) INC .. e 2B FE L . 106.4710 |... ... 14,373,636 |.... 13,500,000 |.. ...13,907,817 0 [ (69,292) |0 [0 e 7.300 |...... 6.562 ....10/21/2002 ...|....11/15/2027 ...
532457-AP-3 ... ELI LILLY A1 [ LR FE L . 112.0980 |... ....3,513,186 O e (B19) |0 o0 6.770 |...... 6.726 ....07/25/2002 ...}|....01/01/2036 ...
532457-BT-4 ELI LILLY N L .. 1.F FE ..|... ...88.9860 |... . ....4,973,871 0 [ 888 |0 o0 e 3.950 |...... 3.982 ...02/20/2019 ...|....03/15/2049 ...
536797-AE-3 ..... [LITHIA MOTORS INC-CL A 1 .3.BFE .. ...91.0870 |. ..546,523 |. . 600,000 ....545,451 |.. .0 .4.625 |......6.817 ....03/24/2020 .. 12/15/2027 ...
539830-AR-0 . LOCKHEED MARTIN .. 1 . 1.GFE .. . 108.4670 |. . 15,185,396 |. 14,000,000 13,851,153 |.. .0 .6.150 |......6.266 ....07/12/2007 .. 09/01/2036
539830-Al-9 . LOCKHEED MARTIN .. 1 .1.GFE .. . 105.5230 |. .. 5,434,415 |. .5,150,000 .5,150,000 |.. .0 .5.720 |......5.720 ....07/29/2011 .. 06/01/2040
548661-DS-3 . LOWES COMPANIES .. 1 L2.AFE .. ...83.5610 |. ..2,089,020 |. .2,500,000 . 2,489,963 |.. .0 .4.550 |......4.576 ....04/03/2019 .. 04/05/2049
559080-AJ-5 . MAGELLAN MIDSTREAM PRTNS 1 L2.AFE .. ...71.5410 |. .. 1,430,815 |. 1,999,326 |.. .0 ......4.200 |......4.202 ....02/25/2015 .. 03/15/2045 ...
565849-AN-8 ..... MARATHON OIL CORP 1 e [ 2.CFE Ll ...85.5510 |...ccvnnnnnnns 3,422,042 |.... .... 3,997,706 O i 49 |0 0 e 5.200 |...... 5.204 . ...06/01/2015 ...|....06/01/2045 ...
56585A-AH-5 ... MARATHON PETROLEUM CORP A1 [ 2B FE L ...83.7160 |.....cevnnnnns 2,511,468 |.... ... 2,967,473 O 828 o0 [0 4.750 |...... 4.831 .. 142,500 |....09/04/2014 ...|....09/15/2044 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIALS ... e 2B FE L ...80.9010 |..ccevnnnnnnns 8,899,130 |.... ...10,967,911 JO N Y 1 - I AR | B ISP | B AT 4.250 |...... 4.269 .. 467,500 |....12/06/2017 ...|....12/15/2047 ...
576360-AK-0 ..... MASTERCARD INC ... A1 [ 1D FE L ...85.6590 |..........n... 4,282,953 |.... .... 4,995,851 LU SRR | I N | I RN | ) FN 3.950 |...... 3.955 .. 197,500 |....02/21/2018 ...|....02/26/2048 ...
58013\-EC-4 ..... MCDONALD'S CORP .. e [ 2.AFE L . 108.7240 |.............. 5,436,211 |.... ....5,016,129 JO I U (-4 DN ARt | B ISP | ) AU 6.300 |...... 6.265 .. 315,000 |....12/14/2007 ...|....10/15/2037 ...
58013\-FA-7 ..... MCDONALD'S CORP .. A1 [ 2AFE L ...92.7000 |.....cevnnnnns 4,009,294 |.... ... 4,341,892 O e (A13) |0 [0 e 4.875 |...... 4.846 ..210,844 |....12/23/2015 ... |....12/09/2045 ...
585055-BU-9 ... MEDTRONIC INC 1T |- 1.GFE ... ...92.9630 |...coennunnnns 2,788,900 |.... ....3,030,714 JLO I U € ) ARt | B IUUUPRRPRRTIN | B AU 4.625 |...... 4.550 .. 138,750 |....03/14/2017 ...|....03/15/2045 ...
58506Y-AS-1 ..... MEDSTAR HEALTH INC ....... T | LFFE Lt .. 7,707,600 |...72.3710 |oeeeuennnnnnns 5,065,956 |.... ....7,672,093 JLO U (V810N AR | I RPN | ) AN 3.626 |...... 3.075 .. 253,820 [....12/07/2020 ...|....08/15/2049 ...
586054-AC-2 . MEMORIAL SLOAN-KETTERING 1 .1.DFE .. 2,142,196 |...82.5400 |. ..1,774,604 |. 2,142,814 |.. .0 ......4.200 |......4.219 . 90,300 |....02/04/2015 .. 07/01/2055 ...
58942H-AA-9 ... MERCY HEALTHCARE SYSTEM ... 1.. L 1EFE L .. 4,000,000 )...94.3530 |.....coeennns 3,774,112 |.... .4,000,000 |. ....4,000,000 O 0 0 0 3.382 [...... 3.382 .. 135,280 |....04/22/2015 ...|....11/01/2025 ...
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59022C-AJ-2 ..... MERRILL LYNCH & CO ...ovvvvvninieeiiiiineeeceviieeeeees foee ven | s T L 2AFE L 1,497,605 |. 101.8070 |........eenn.. 1,527,008 |.oeveeennnn 1,500,000 [...overennnnn 1,498,336 [...ooeeevvnnnnnn (VR R A RPN | I AR | B SO - T (VI RN 6.122 ...02/05/2007 ...|....01/29/2037 ...
59217G-EE-5 ..... MET LIFE GLOB .... voo |- 1.DFE ..|... 1,988,460 |...99.9240 |.......cceenen 1,998,473 |.... .2,000,000 |.. ....1,998,748 0 e 10,288 o0 o0 el 12950 |l 3.79% ....09/16/2022 ...|....01/13/2023 ...
59217G-GU-7 ..... MET LIFE GLOB .... e [ 1D FE L ...6,969,690 |...77.2580 |.......oe.een 5,408,081 |.... .7,000,000 |.. ....6,975,317 LU U~ (¢Xc TN N N RPN | I R <1 I AN 1.597 ....01/04/2021 ...|....01/07/2031 ...
594918-BL-7 ..... MICROSOFT CORP ... e | LA FE L ...94.7980 |... ....12,323,738 |.... 13,000,000 |.. ...12,960,489 O 962 o0 0 el 40450 | 4.471 ....10/29/2015 ...|....11/03/2045 ...
594918-BT-0 ..... MICROSOFT CORP ... A1 [ TAFE L ...85.4190 |......ounnnnns 4,270,972 |.... .5,000,000 |.. ... 4,978,797 O 549 0 000002232700 |- 3.721 ....08/01/2016 ...|....08/08/2046 ...
594918-CA-0 ..... MICROSOFT CORP e | LA FE L ...93.9330 |...covnnnnnnns 9,393,278 |.... .. 10,000,000 |.. en 9,975,735 o0 o560 [0 el 0 40250 . 4.266 ...01/30/2017 ...|....02/06/2047 ...
595017-BA-1 ..... MICROCHIP TECHNOLOGY INC .. A1 [ 2B FE L ...97.1090 |... ... 11,109,263 |.... ...11,440,000 |.. ...11,643,208 O ] (132,192) [.oooeeeeeeeenennl0 0 [l 42250 ..o 3.365 ....02/15/2022 ...|....09/01/2025 ...
595620-AB-1 ..... MIDAMERICAN ENERGY CO ... N L .. 1.EFE ..|... . 112.5050 |...ccvvnnnnnns 5,625,260 |.... ....4,888,587 0 . 28,599 [0 0 [ 6.750 o 7.089 ....05/13/2002 ...|....12/30/2031 ...
604059-AE-5 ..... MM CORP ....oevvvvnnnnnns 1 .1EFE .. . 107.7360 |. ..9,696,216 |. .8,994,354 |.. .0 .6.387 ....06/18/2002 .. 02/15/2028
60856B-AC-8 ..... MOLEX ELECTRONICS TECH . 1 L2.AFE .. ...95.5680 |. .. 1,911,355 |. 1,999,084 |.. .0 .3.919 ....04/01/2015 .. 04/15/2025
60871R-AH-3 ..... MOLSON COORS BREWING CO . 1 .2.CFE .. ... 77.9370 |. .. 3,896,835 |. 4,971,798 |.. .0 ... 4.238 ....06/28/2016 .. 07/15/2046 ...
609207-AM-7 ..... MONDELEZ INTERNATIONAL INC .. e 2B FE L ...96.2730 |..ceerrnnnnnns 4,813,639 |.... ....4,971,077 O e 4,684 |0 0 4125 4.246 ...05/03/2018 ...|....05/07/2028 ...
609207-AP-0 ..... MONDELEZ INTERNATIONAL INC .. N |- 2.BFE ... ...86.8150 |.......eennnns 4,340,736 |.... ... 4,924,814 JLUJ R 107 O N RN | I AR 72T AN 4.721 ....05/03/2018 ...|....05/07/2048 ...
61761J-2N-2 ..... MORGAN STANLEY L] 2.AFE L. ...94.6240 |.............. 5,677,463 |.... ....5,986,065 O e 2,848 |0 010000030950 |- 4.008 ...04/22/2015 ...|....04/23/2027 ...
628530-AV-9 ..... MYLAN LABORATORIES INC .. |- 2.CFE ... ...99.8800 |......oounnnns 1,920,699 |.... ....1,921,575 O 406 L0 [0 0000030125 | 4.962 ... 11/17/2022 ...|....01/15/2023 ...
62912X-AC-8 ..... NGPL PIPE LLC .. 2.CFE ..|... . 104.5000 |.............. 3,134,996 |.... ... 3,476,777 0 e (19,049) [0 o0 1l 70768 | 6.129 ....06/11/2018 ...|....12/15/2037 ...
637432-CT-0 ..... NATIONAL RURAL UTILITY . | LR FE L L 117.8470 |...covvnennns 9,427,767 |.... ... 7,993,454 O 369 L0 [0 00228000 |- 8.010 ....02/28/2002 ...|....03/01/2032 ...
648684-AA-6 ..... NEW SEASONS LLC .. 1.BFE ..|... . 100.0000 |....ccvvunnnns 2,095,000 |.... ....2,095,000 O 0 0 fel0 0022232890 |- 3.890 ...04/18/2022 ...|....04/01/2062 ...
64909D-AA-T7 ..... NEW VILLAS ZIONSVILLE ... .. 1.B FE ..|... . 100.0000 |.......eennnns 1,300,000 |.... .... 1,300,000 0. RPN | N AR (N N 35 VI IS 0.951 ....06/18/2022 ...|....05/01/2062 ...
651229-AY-2 . NEWELL BRANDS INC ..... .. 3.AFE .. ...78.6250 |. .. 3,931,269 |. .5,502,957 |.. .0 .. (12,056) | L4775 ...04/27/2016 .. 04/01/2046
65339K-BU-3 . NEXTERA ENERGY CAPITAL . .. 2.AFE .. ...99.3310 |. .. 1,042,917 |. .1,945,643 |.. .0 22,915 | .3.839 ....11/03/2022 .. 03/01/2023
654730-AX-1 ..... [NISOURCE FINANCE CORP .2.BFE .. . 101.0190 |. ..9,078,551 |. 10,358,476 |.. .0 .. (48,397) | .4.688 ....10/06/2016 .. 06/15/2041
655844-BI-9 . NORFOLK SOUTHERN CORP L2.AFE .. ...82.3580 |. .. 2,470,731 |. .2,621,454 |.. .0 11,088 |. .4.959 ....06/25/2013 .. 10/01/2042 ...
665772-B0-1 ..... NORTHERN STATES PUR-MINN ..ooveeieeiiieeeeeeeeeee e e N .. 1.F FE .. . 105.5510 |. ..9,467,891 |. .8,970,000 .8,877,842 |.. .0 14,304 |. ......6.736 194,350 ...06/11/2002 .. 03/01/2028 ...
665789-AW-3 ..... NORTHERN STATES PWR A1 [ LR FE L . 107.0280 |.......oennnn. 2,140,569 |.... .2,000,000 |.. ....1,988,418 O 411 L0 00006375 | 6.433 ... 42,500 |... .. 127,500 |....09/03/2008 ...|....09/01/2038 ...
665859-A0-7 ..... NORTHERN TRUST CORP ... 2 ... .. 2.AFE ..|... .. 87.7000 |....cceunnnnnn 4,385,013 |.... .5,000,000 |.. ....5,000,000 O e 0 [0l 40600 |- 4.600 .... 57,500 |... ..230,000 |....08/01/2016 ...|....01/01/9999 ...
665859-AS-3 ..... NORTHERN TRUST CORP ... 2 e | LFFE L ...91.0450 |............nt 2,731,356 |.... .3,000,000 |.. ....3,000,000 O 0 0 00000030375 | 3.375 ... 14,906 |... .. 101,250 |....05/03/2017 ...|....05/08/2032 ...
666807-BP-6 ..... NORTHROP GRUMMAN CORP e [ 2.AFE L ...82.8830 |...ccennnnnnns 4,144 153 |.... .5,000,000 |.. ... 4,992,744 0 . e 162 [0 0 [ 140030 o 4.039 ... 42,539 ... ....10/10/2017 ...|....10/15/2047 ...
674599-CL-7 ..... OCCIDENTAL PETROLEUM CORP . A1 [ SAFE L L T6.4770 | 3,059,085 |.... ... 3,992,540 0. n 175 [0 0 [ 40100 . 4.112 .... 61,956 ... ....11/02/2016 ...|....02/15/2047 ...
675553-AA-9 ..... OCHSNER CLINIC FND .... N L .. 1.G FE ..|... ...99.0980 |...ccvvnunnnns 6,183,728 |.... ....6,323,674 0 e (2,066) [oeeeeeeeeeen0 o0 000050897 |l 5.786 ... 47,019 |... ...06/02/2017 ...|....05/15/2045 ...
677415-CF-6 ..... OHIO POWER COMPANY ... 1 L2.AFE .. . 104.7380 |. ..5,236,919 |. .5,224,700 |.. .0 . (15,777) | .6.000 124,667 ... 12/15/2005 .. 02/15/2033 ...
678858-BM-2 ..... OKLAHOMA GAS & ELECTRIC 1 . 1.GFE .. ...90.4460 |. .. 1,808,928 |. .2,000,000 .1,990,306 |.. .0 .5.291 . 13,417 ....05/24/2011 .. 05/15/2041
678858-BR-1 ..... OKLAHOMA GAS & ELECTRIC 1 .1.GFE .. ...79.9110 |. ..2,617,086 |. .3,275,000 . 3,355,575 |.. .0 .3.989 . 33,978 ....06/05/2017 .. 04/01/2047
678858-BT-7 ..... OKLAHOMA GAS & ELECTRIC 1 . 1.GFE .. ...93.7810 |. ..1,875,628 |. .2,000,000 1,997,631 |.. .0 .3.823 .28,711 ....08/14/2018 .. 08/15/2028
679574-AG-8 ..... OLD DOMINION ELECTRIC 1 .1EFE .. . 101.0850 |. ..2,021,706 |. .2,000,000 .2,000,000 |.. .0 ......6.210 . 10,350 ....12/12/2002 .. 12/01/2028 ...
680665-AL-0 ..... OLIN CORPORAT [ON e [ SAAFE L ...94.8210 |... 289,204 |.... 281,942 0 e 2,665 o0 feeeeiiiiieeel0 nnl5.625 |l 7.080 |FA ooees Joeeeeeeeeeennnns 7,148 |... ...04/01/2020 ...|....08/01/2029 ...
681936-BB-5 ..... OMEGA HEALTHCARE ... A1 [ 2.0 FE L ...98.7430 |... 997,744 O v 1,645 L0 [0 00l 4950 |l 5.132 (A0 ...... L 12,375 | ....10/16/2014 ...|....04/01/2024 ...
681936-BM-1 ..... OMEGA HEALTHCARE ... N L .. 2.CFE ..|... ... 77.3190 |... ... 4,928,506 O e 7,492 |0 k0000080375 | 3.580 [FA ...... ... 70,313 |... ....10/07/2020 ...|....02/01/2031 ...
68233J-AS-3 ... ONCOR ELECTRIC DELIVERY ... A1 [ LR FE L ...99.7430 |... ... 3,237,228 O e (28477 |eeeeveennl0 00000252300 |- 3.531 (D ....... cn 11,475 | ....06/20/2019 ...|....06/01/2042 ...
682680-BA-0 ..... ONECK INC e 2B FE L ...91.8370 |... 0 e 18,659 o0 feeiiel0000022.200 |- 4.366 [MS ... |eeennnniieaenns 6,478 |... ....03/11/2020 ...|....09/15/2025 ...
68268N-AG-8 ..... ONEOK PARTNERS LP .. A1 [ 2B FE L ...94.9130 |... O v 194 L0 [0l 60125 | 6.186 .. 25,521 |, ....01/24/2011 ...|....02/01/2041 ...
68389X-BJ-3 ..... ORACLE CORP .......... 1o |- 2B FE ... ... 73.4390 |... . ....8,828,937 O 284 |0 00122240000 |- 4.127 ... 166,000 |... ...04/28/2017 ...|....07/15/2046 ...
693475-AN-7 ..... PNC FINANCIAL .. 2. .. 2.BFE ..|... .. 9,767,500 |...94.6340 |.............. 9,463,440 |.... . ....9,767,500 O 0 0 0000040850 |l 4.965 ... 40,417 |... ....07/20/2016 ...|....01/01/9999 ...
69349L-AR-9 . PNC BANK NA . .. 1.G FE .. 4,987,800 |...94.2810 |. ..4,714,031 |. .5,000,000 4,992,481 |.. .0 ......4.080 . 87,188 ....07/23/2018 .. 07/26/2028 ...
69349L-AS-7 ... PNC BANK NA ... .. 1.GFE ..|.. 5,974,980 [...84.2800 |[.............. 5,056,771 |.... .6,000,000 |. ....5,982,106 O 2,32 |0 o 0000.2.700 . 2.748 [AQ ...... .... 31,050 |... ...10/17/2019 ...|....10/22/2029 ...
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694308-JM-0 ..... PACIFIC GAS & EL ovvvveniiiiiniiniiiiiiniececeenenens foen e | s T L 2.CFE .| 2,794,375 |...90.6510 [.....cceevenn 2,266,266 |......cceennnn 2,500,000 |.....ccvvnnnns 2,725,760 |[.ooevvvvennnns 0 |eeens (28,458) |..evvnneeennnnd (U (VI P 4.550 |...... 3.163 s 113,750 |....07/13/2020 ...|....07/01/2030 ...
694308-N-8 ..... PACIFIC GAS & EL . e 2.0 FE Ll ...78.3460 |.....oouennnnt 1,958,639 |.... .2,500,000 |.. ....2,883,338 O oo (7,761) |0 o0 e 4.950 |...... 4.022 ... 61, .. 123,750 |....07/13/2020 ...|....07/01/2050 ...
695114-BT-4 ..... PACIF | CORP B L .. 1.EFE ..|... . 116.8160 |.............. 3,504,479 |.... .3,000,000 |.. .... 2,994,832 O 362 o0 [0 7.700 |...... 7.725 e 29, ..231,000 |....11/16/2001 ...|....11/15/2031 ...
695114-CD-8 ..... PACIFICORP ... N L .. 1.EFE ..|... . 101.590 |....ccevnnnnns 3,637,147 |.... .3,580,000 |.. ....4,116,926 0 [ (26,942) |0 o0 e 5.750 |...... 4.324 ... 51, .. 205,850 |....10/06/2016 ...|....04/01/2037 ...
695114-CG-1 ..... PACIFICORP ... N .. 1.EFE ..|... . 106.2690 |.............. 3,188,088 |.... .... 3,210,930 JLO U £ 1270 N I RPN | ) AN 6.250 |...... 5.546 e 39, .. 187,500 |....02/17/2011 ...|....10/15/2037 ...
69512E-FR-1 ..... SCOTTISH POWER .. 1.EFE ..|... . 100.1040 |....cevnnnnnns 9,009,329 |.... ....8,963,675 0 [ 61,388 |0 [0 e 7.260 |...... 8.014 ...02/23/2001 ...|....07/21/2023 ...
69512E-GB-5 ..... SCOTTISH POWER SCOTTISH POWER PLC .. e [ LEFE L . 100.7660 |... .... 13,099,585 |.... ...12,940,263 JLON Ut 18- < ST N | I RPN | ) AN 7.240 |...... 8.000 ....02/06/2001 ...|....08/16/2023 ...
69512E-GK-5 ..... SCOTTISH POWER ... N L .. 1.EFE ..|... L 103.7710 |oeeeeennennnns 7,263,962 |.... ....6,747,922 0 [ 70,460 veenieeinnn0 [0 6.710 |...... 8.068 ....05/11/2001 ...|....01/15/2026 ...
701094-AJ-3 ..... PARKER HANNIFIN 1 L2.AFE .. ...93.4850 |. .. 4,674,254 |. .4,916,545 |.. .0 .3.250 |......3.685 ....04/19/2018 .. 03/01/2027
701094-AL-8 ..... PARKER HANNIFIN .. 1 L2.AFE .. ...79.7920 |. .. 3,989,605 |. . 4,981,513 |.. .0 .4.100 |......4.124 ....12/11/2017 .. 03/01/2047
70109H-AN-5 ..... PARKER-HANNIFIN CORP . 1 L2.AFE .. ...85.9460 |. .998,844 |.. .0 ... 4,450 |......4.458 ....11/18/2014 .. 11/21/2044 ...
70213H-AD-0 ..... PARTNERS HEALTHCARE SYST .. A1 e [ 1D FE L ...77.9390 |... . ....5,000,000 JLO I N | [ APPSRt | B IR | B FOT 3.765 |...... 3.765 ... 94, .. 188,250 |....12/14/2017 ...|....07/01/2048 ...
708696-BV-0 ..... PENNSYLVANIA ELECTRIC CO .. A1 [ 2B FE L ...99.0500 |.......ounnnns 2,080,040 |.... ....2,850,021 0 [ (36,014) |0 o0 6.150 |...... 3.237 e 32, .. 129,150 |....12/16/2021 ...|....10/01/2038 ...
713448-CZ-9 ..... PEPSICO INC N L .. 1.EFE ..|... ...92.0430 |...coonnnnnnns 1,932,8% |.... ....2,298,318 0 [ (5,557) |0 [0 e 4.600 |...... 3.961 ... 44, ... 96,600 [....02/04/2019 ...|....07/17/2045 ...
T13448-EG-9 ..... PEPSICO INC N .. 1.EFE ..|... . 112.3310 |oooeieennnnnns 1,797,300 |.... .... 1,863,343 JLO O (V1D N N | N RPN | B AN 7.000 |...... 3.964 s 37, ..112,000 |....01/04/2019 ...|....03/01/2029 ...
TAT13U-AT-9 ..... PHARMACIA CORPORATION BASIC . ..LS.. .. 1.EFE ..|... . 107.7290 |..eeevnnnnnnns 1,615,941 |[.... .... 1,535,258 0 e (5,922) |0 o0 6.750 |...... 6.191 s ..101,250 |....08/06/2002 ... |....12/15/2027 ...
TAT13U-AW-2 ... PHARMACIA CORPORATION BASIC .... ..LS.. .. 1.EFE ..|... . 109.9710 |... ....10,238,323 |.... ....9,706,532 0 [ (55,284) |0 o0 6.600 |...... 5.737 I N ..614,460 |....04/01/2004 ...|....12/01/2028 ...
718172-BD-0 ..... PHILIP MORRIS INTERNAT-I/1 .. 1.F FE ..|... ...87.9670 |...ccvvnnnnnns 2,975,046 |.... .... 3,534,083 0 [ (4,306) |oeeeeeeeeen0 [0 e 4.875 |...... 4.539 AR .. 164,873 |....05/31/2018 ...|....11/15/2043 ...
718172-BL-2 ..... PHILIP MORRIS INTERNAT-W/1 .. I .. 1.F FE ..|... ...80.5660 |.............. 1,029,634 |.... ....1,320,238 0 | (1,190 [0 0 e 4.250 |...... 4.021 ....12/20/2017 ...|....11/10/2044 ...
718546-AH-7 ..... PHILLIPS 66 ......cevvennnnn 1 L2.AFE .. . 102.5230 |. .. 2,050,465 |. 1,999,588 |.. .0 .6 | .5.875 |......5.876 ....01/29/2013 .. 05/01/2042
72650R-AR-3 . PLAINS ALL AMER PIPELINE 1 .2.CFE .. ...98.6290 |. .. 1,972,582 |. 1,988,762 |.. .0 .6.650 |......6.712 ....07/19/2007 .. 01/15/2037
731020-AA-4 ..... POLAR TANKERS INC ........ 1 1FFE .. . 101.4500 |. 15,641,197 |. 14,612,529 |.. .0 .5.951 |......6.820 ....02/04/2009 .. 05/10/2037
737679-DB-3 ..... POTOMAC ELECTRIC PR CO 1 1FFE .. . 109.5840 |. .. 3,287,518 |. .2,973,699 |.. .0 .6.500 |......6.592 ....03/24/2008 .. 11/15/2037 ...
743756-AC-2 ..... PROV ST JOSEPH HLTH OBL N 1EFE .. .. 77.6110 |. .. 1,940,278 |. .2,500,000 .2,500,000 |.. .0 ......3.744 |......3.744 .23, . 93,600 |....09/20/2016 .. 10/01/2047 ...
T43756-AE-8 ..... PROV ST JOSEPH HLTH OBL ... B L .. 1.EFE ..|... ... 78.6720 |....covnnnnnns 3,146,889 |.... .4,000,000 |.. ....4,000,000 O 0 o0 [0 3.930 |...... 3.930 e 39, .. 157,200 |....01/30/2018 ...|....10/01/2048 ...
744448-CJ-8 ..... PUBLIC SERVICE COLORADO ... N L .. 1.F FE ..|... L..79.9580 |...coonninnnns 3,997,875 |.... .5,000,000 |.. .... 4,697,424 O e 9,130 i o0 e 3.950 |...... 4.405 ... 58, ..197,500 |....01/15/2019 ...|....03/15/2043 ...
T44448-0N-9 ... PUBLIC SERVICE COLORADO ... B L .. 1.EFE ..|... ...79.4060 |.............. 5,014,480 |.... .6,315,000 |.. ....6,012,821 LU SR N1 T N | RPN | B A 3.800 |...... 4.112 ... 10, .. 239,970 |....05/15/2018 ...|....06/15/2047 ...
744560-BF-2 ..... PUBLIC SVC EL & GAS N L .. 1.F FE ..|... L. 79.7590 |.oeeiiniinnnns 3,987,928 |.... .5,000,000 |.. ....5,323,973 0 [ (10,298) |0 o0 e 4.000 |...... 3.563 D ....... ..200,000 |....12/27/2017 ...|....06/01/2044 ...
745332-BIi-5 ... PUGET SOUND ENERGY INC .. B L .. 1.F FE ..|... . 106.2870 |......oennnnn. 4,251,493 |.... .... 4,167,359 O e (7,788 |0 o0 e 6.724 |...... 6.259 (D ....... .. 268,960 |....10/18/2007 ...|....06/15/2036 ...
745332-CB-0 ... PUGET SOUND ENERGY INC .. N L .. 1.F FE ..|... ...99.5470 |....connennnns 1,990,942 |.... ... 2,471,102 JU Y O (18,917) [eeeeeeeeeeee 0 e [t 5.795 |...... 3.902 MS ...... .. 115,900 |....12/05/2012 ... |....03/15/2040 ...
745332-CC-8 PUGET SOUND ENERGY INC 1 1FFE .. ...97.9750 |. .. 5,633,544 |. .6,748,8% |.. .0 .. (37,373) | .5.764 |...... 4.339 ....06/24/2018 .. 07/15/2040 ...
745332-CD-6 ..... [PUGET SOUND ENERGY INC 1 1FFE .. ...98.0330 |. ..980,327 |. .1,000,000 999,902 |.. .0 0 | .5.638 |[......5.638 ....08/22/2011 .. 04/15/2041
747525-AV-5 . QUALCOMM ......cvvvnnnnnns 1 1FFE .. ...86.7210 |. .. 4,336,058 |. .5,000,000 . 4,999,050 |.. .0 17 .4.300 |......4.301 ....06/19/2017 .. 05/20/2047
761713-BB-1 ..... REYNOLDS AMERICAN INC 1 .2.BFE .. ...85.3710 |. .. 4,268,547 |. .5,887,069 |.. .0 839) |. .5.850 |......4.577 ....05/24/2017 .. 08/15/2045
771196-AU-6 ..... ROCHE HLDGS INC ........ 1 .1.CFE .. . 119.6240 |. 1,196,244 |. 978,79 |.. .0 ......7.000 |......7.223 ....02/18/2009 .. 03/01/2039 ...
771367-CD-9 ..... ROCHESTER GAS & ELECTRIC .. e | LFFE L ...91.8340 |....covnennnns 1,836,670 |.... ....2,046,818 0 [ (10,527) |0 [0 e 3.100 |...... 2.522 ...08/20/2019 ...|....06/01/2027 ...
TT340R-AM-9 ..... ROCKIES EXPRESS PIPELINE .. A1 [ SAFE L ...83.9890 |... ....3,318,126 JLO R ( (1t ¢ N N | N RPN | ) AN 6.875 |...... 5.888 ...06/27/2019 ...|....04/15/2040 ...
78015K-7D-0 ..... ROYAL BANK OF CANADA o | LEFE L ...99.9050 |... O e 4764 |0 [0 e 1.950 |...... 4.561 ....10/21/2022 ...|....01/17/2023 ...
78349A-AB-9 ..... RWJ BARNABAS HEALTH ... A1 [ 1D FE L . ...81.0910 |... O 0 o0 [0 3.949 |...... 3.949 ....10/19/2016 ...|....07/01/2046 ...
78516F-AB-5 ..... SABAL TRAIL TRANS e [ 2.AFE L .. 3,006,500 |...89.9340 |... JLO I O 111 ) I ARt | B ISP | B FOU 4.682 |...... 4.665 ....04/26/2018 ...|....05/01/2038 ...
797440-BL-7 ..... SAN DIEGO GAS & EL .... A1 [ LR FE L ...5,840,350 |...95.3980 |... O [ (27,843) |0 o0 e 5.350 |...... 4.173 ....06/01/2018 ...|....05/15/2040 ...
797440-BV-5 ..... SAN DIEGO GAS & EL .... 1T |- LFFE .t .. 4,977,700 |...78.3930 |eeruunnnnnnnn 3,919,667 |.... .... 4,980,043 O [ 488 |0 0 e 3.750 |...... 3.775 ...06/05/2017 ...|....06/01/2047 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP .. ..LS.. 1. .. 1.G FE ..|... ...80.8220 |.............. 4,041,113 |.... ... 4,979,341 O 404 |0 0 4.800 |...... 4.828 ....02/11/2019 ...|....04/15/2048 ...
817826-AB-6 ..... 7-ELEVEN INC ..ovveenneeeen 1 .2.BFE .. ...95.1250 |. .. 9,512,535 |. 10,000,000 .9,764,878 |.. .0 ......0.800 |......2.972 ....08/31/2022 .. 02/10/2024 ...
824348-BN-7 ..... SHERWIN-WILLIAMS CO/THE ....eevvvnniiiiiininiiiiiininnnns 1.. ... 2.BFE ... L..68.7730 [...oiiininnnns 1,375,465 |.... .2,000,000 |. ....1,9%,716 O i 72 o0 0 3.300 |...... 3.309 ...03/03/2020 ... |....05/15/2050 ...
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832696-AN-0 ..... SMUCKER M €O v eeeeenees o een | s T L 2BFE | 1,090,840 |...89.2500 |....eunvirrnnnn 892,497 |...ccovnnnnnns 1,000,000 [...oeerennnnn 1,076,206 |..vvunneeennnnns [V IO (4,939) |..covvnninnnnns (U (VI P 4.250 |...... 3.478 [MS ...... ....12/04/2019 ...|....03/15/2035 ...
837004-CB-4 ..... SOUTH CAROLINA ELE & GAS .. e | LFFE L . 104.8740 |.............. 5,243,705 |.... .5,000,000 |.. .... 4,996,398 O e 137 0 o0 6.050 |...... 6.057 |JJ ....... . ....01/07/2008 ...|....01/15/2038 ...
842320-AA-2 ... SOUTHERN BAPTIST HOSP. ..... A1 [ 1.CFE L ...88.2500 |.........onnns 1,147,256 |.... .1,300,000 |.. .... 1,300,000 O o0 o0 [0 e 4.857 |...... 4.857 [JJ ....... ... 63,141 |....05/21/2015 ... |....07/15/2045 ...
842400-EV-1 ..... SOUTHERN CAL EDISON ... e [ 2.AFE L . 100.2610 |... ... 3,944,351 0 e 3,002 |0 o0 e 5.750 |...... 5.910 (A0 ...... ..230,000 |....10/19/2006 ...|....04/01/2035 ...
842400-GG-2 ..... SOUTHERN CAL EDISON ... A1 [ 2AFE L ...78.5170 |... O e 15 o0 [0 e 4.000 |...... 4.004 (A0 ...... ... 40,000 |[....03/21/2017 ...|....04/01/2047 ...
842400-GK-3 ..... SOUTHERN CAL EDISON ... e [ 2.AFE L ...79.8890 |...covnnnnnnns 3,994,478 |.... .... 4,854,795 O 3,142 |0 0 e 4125 |...... 4.315[MS ...... .. 206,250 |....05/30/2018 ...|....03/01/2048 ...
842400-GY-3 ..... SOUTHERN CAL EDISON ... A1 [ TG FE L ...64.1090 |.......oennnns 3,205,439 |.... ....4,966,806 O SR 1T N | N RN | ) SN 2.950 |...... 2.985 [FA ...... .. 147,500 |....01/05/2021 ...|....02/01/2061 ...
842587-80-0 ..... SOUTHERN CO PFD .. 8 e [ 2.CFE ... ...19.6400 |......ooennnn. 3,928,000 |.... ....5,000,000 JLO I N | I ARt | B APPSR | B FOT 2.500 |...... 2.500 ....01/06/2020 ... |eeiiiiinn s
844895-AL-6 ..... SOUTHWEST GAS ..... . ..2.BFE .. . 106.5180 |. .. 5,006,355 |. . 4,574,549 |.. .0 .8.000 |......8.882 ....06/24/2001 .. 08/01/2026
853496-AD-9 . STANDARD INDUSTRIES INC . 1 .3.BFE .. ...89.9890 |. ..539,932 |. .546,140 |.. .0 .4.750 |......6.888 ....03/24/2020 .. 01/15/2028
85434V-AA-6 ..... [STANFORD HEALTH CARE .... 1 .1.DFE .. ...79.5530 |. .. 3,182,109 |. .4,000,000 |.. .0 3,795 ... 3,795 ....01/09/2018 .. 11/15/2048 ...
854502-AJ-0 ..... STANLEY BLACK & DECKER INC .. e [ G FE L ...87.3060 |....covvunnnnn 1,746,114 |.... ....1,997,831 O e 39 0 [0 e 4.850 |...... 4.857 ...10/30/2018 ...|....11/15/2048 ...
855244-AN-9 ... STARBUCKS CORP . A1 [ 2AFE L ...99.7270 |..ocovvnnnnnns 1,795,085 |.... ... 1,794,589 O e 2,617 o0 [0 e 3.100 |...... 4.868 ....11/29/2022 ...|....03/01/2023 ...
863667-AJ-0 ..... STRYKER CORP ... e [ 2.AFE L ...88.7640 |....covnnnnnnn 4,438,199 |.... ....5,294,410 O e (7,625) |0 [0 e 4.625 |...... 4.222 ....05/24/2016 ...|....03/15/2046 ...
871829-BR-7 ..... SYSCO CORP ... A1 [ 2B FE L ...66.3760 |.............. 6,637,562 |.... . . ... 9,947,237 O e 1,098 |0 [0 e 3.150 |...... 3.178 ....12/03/2021 ...|....12/14/2051 ...
87612E-AU-0 ..... TARGET CORP . e | LFFE L . 116.8460 |.............. 4,673,841 |.... ....4,000,000 |.. .... 4,047,826 O e (779 |0 o0 e 7.000 |...... 6.871 ....01/22/2008 ...|....01/15/2038 ...
880451-AU-3 ..... TENNESSEE GAS PIPELINE .... e [ 2B FE L . 108.4770 |...ccvvnnnnnns 5,857,746 |.... ....5,400,000 |.. ....5,397,173 L R & T P | RN | B FON 7.625 |...... 7.629 ....11/15/2001 ...|....04/01/2037 ...
882384-AE-0 ..... TEXAS EASTERN TRANSMISSI .. e [ G FE L ...81.0530 |...covnnnnnnns 8,105,346 |.... .. 10,000,000 |.. ...10,055, 106 O e (A7) |0 o0 e 4.150 |...... 4.114 ...02/17/2022 ...|....01/15/2048 ...
88579Y-BD-2 ..... M CO. i B L .. 1.EFE ..|... L..79.0210 |..ocevnnnnnnns 3,160,847 |.... .... 3,956,073 O 951 |0 [0 4.000 |...... 4.069 ....09/11/2018 ...|....09/14/2048 ...
887317-AX-3 ..... TIME WARNER INC .. 1 L3.AFE .. ...74.1050 |. ..1,482,109 |. 1,944,388 |.. .0 .4.850 |......5.058 ....11/17/2015 .. 07/15/2045
88732J-BB-3 ..... TIME WARNER CABLE INC 1 .2.CFE .. ...83.5190 |[. ..5,011,155 |. .5,887,550 |.. .0 .5.500 |......5.663 ....06/04/2015 .. 09/01/2041
889175-BD-6 ..... TOLEDO EDISON COMPANY 1 . 1.GFE .. . 103.2710 |. ..3,098,116 |. .2,956,761 |.. .0 .6.150 |......6.303 ....05/16/2007 .. 05/15/2037
889184-AA-5 ..... TOLEDO HOSPITAL/THE 1 .3.BFE .. ...62.2400 |. 1,244,791 |. .2,000,000 |.. .0 .4.982 |......4.982 ....00/23/2015 .. 11/15/2045 ...
891160-MJ-9 ..... TORONTO-DOMIN BK ... .2 1FFE .. ...92.0820 |. .. 3,913,464 |. . 4,250,000 . 4,245,907 |.. .0 ......3.625 |......3.637 ...09/08/2016 .. 09/15/2031 ...
89417E-AM-1 ... TRAVELERS COS INC .. A1 [ LR FE L .. 81.0760 |... 1,621,525 |.... .2,000,000 |.. ... 1,992,221 O e 183 |0 [0 4.000 |...... 4.025 ....06/15/2017 ...|....05/30/2047 ...
89566E-AH-1 ..... TRISTATE GEN/TRANS ASSN ... e [ G FE L ... 77.8290 |... 7,393,759 |.... .9,500,000 |.. ....9,613,531 0 [ (3,098) |0 [0 e 4.700 |...... 4.612 ....09/03/2015 ...|....11/01/2044 ...
896516-AA-9 ..... TRINITY A1 [ 1D FE L ...83.7980 |... 1,173,172 |.... .1,400,000 |.. ....1,398,723 O e 32 o0 [0 4125 |...... 4.131 ...02/05/2015 ...|....12/01/2045 ...
89788N-AA-8 ..... TRUIST FINANCIAL CORP ... N2 e [ 1GFE L ...93.8120 |... 4,690,575 |.... .5,000,000 |.. ....5,000,000 JLO I N | [ AR | B ISP | B AT 4.916 |...... 4.916 ....07/25/2022 ...|....07/28/2033 ...
902494-8D-4 ..... TYSON FOODS INC A1 [ 2B FE L ...85.6000 |... 6,848,007 |.... ... 7,957,645 O 921 0 [0 4.550 |...... 4.586 ....06/23/2017 ...|....06/02/2047 ...
902917-AH-6 ..... WASTE MANAGEMENT INC .... N L .. 2.AFE ..|... . 110.3780 |... 8,017,892 |.... ....8,156,366 JLON U KT 11V DN ARt | B AU | ) AU 7.000 |...... 4.471 ...08/25/2014 ...|....07/15/2028 ...
902973-AZ-9 ..... U S BANCORP .......... 2 L2.AFE .. ...87.1520 |. ..6,100,612 |. .7,017,500 |.. .0 A .5.300 |......5.287 ....02/02/2017 .. 01/01/9999 ...
907818-EM-6 ..... UNION PACIFIC CORP . 1 . 1.GFE .. .. 80.0860 |. .. 4,373,498 |. .5,461,000 5,720,019 |.. .0 (8,574) |. .3.799 |......3.518 ....12/22/2016 .. 10/01/2051
907818-FG-8 ..... UNION PACIFIC CORP . 1 .1.GFE .. ...77.6320 |. ..7,763,166 |. 10,000,000 11,833,335 |.. .0 .. (49,428) |. .3.839 |...... 2.994 ....06/18/2020 .. 03/20/2060
911312-AN-6 ..... UNITED PARCEL SERVICE 1 1FFE .. ...96.9790 |. 1,939,581 |. .2,000,000 .1,979,8% |.. .0 .4.875 |......4.960 ....11/08/2010 .. 11/15/2040
911365-BF-0 ..... NA UNITED RENTALS .. 1 L3.AFE .. ...98.7380 |. ..284,366 |. . 288,000 .261,647 |.. .0 ......5.500 |......8.022 ...08/24/2020 .. 05/15/2027 ...
911365-BL-7 ..... NA UNITED RENTALS A1 e [ 8B FE L ...93.9180 |... 112,701 |.... . 120,000 |.. ....105,130 O e 1,551 |0 o0 e 5.250 |...... 7.551 ....08/24/2020 ...|....01/15/2030 ...
913017-BP-3 ..... UNITED TECHNOLOGIES ... A1 [ 2AFE L . 106.6810 |.....cevnnnnns 3,200,418 |.... .3,000,000 |.. ....2,954,772 JLUJ R (77 A PO | N RPN | ) AN 6.125 |...... 6.278 . ....05/29/2008 ...|....07/15/2038 ...
913017-CA-5 ..... UNITED TECHNOLOGIES ... e [ 2.AFE L ...83.3830 |...cconnnnnnns 4,169,160 |.... .5,000,000 |.. ... 4,994,002 O e 185 |0 o0 e 4.150 |...... 4.158 [MN ...... ..207,500 |....04/29/2015 ... |....05/15/2045 ...
913017-CJ-6 ..... UNITED TECHNOLOGIES ... A1 [ 2AFE L L. 77.8680 |...ccvvnnnnnns 3,893,392 |.... ... 4,854,590 O 3,622 o0 [0 3.750 |...... 3.939 |WN ...... .. 187,500 |....01/12/2017 ...|....11/01/2046 ...
91324P-DF-6 ... UNITEDHEALTH GROUP INC e | LFFE L L..79.9150 |..ocomnnnnnnns 3,995,757 |.... ... 4,958,305 O o998 |0 o0 e 3.750 |...... 3.802 (A0 ...... .. 187,500 |....10/18/2017 ...|....10/15/2047 ...
91324P-DL-3 ... UNITEDHEALTH GROUP INC .. A1 [ LR FE L ...87.2020 |.......ounnnns 4,360,084 |.... .... 4,968,325 L R .72 U | RN | B AN 4.250 |...... 4.201(D ....... ..212,500 |....06/14/2018 ...|....06/15/2048 ...
91324P-EL-2 ..... UNITEDHEALTH GROUP INC .. 1T |- LFFE .t ...94.1030 |..ccovrnnnnnns 5,646,195 |.... .... 5,941,094 0 . PR (015) 1 SR | R IO | B 4.950 |...... 5.007 |MN ...... .. 144,375 |....05/17/2022 ... |....05/15/2062 ...
91913Y-AV-2 ..... VALERO ENERGY CORP ....... T [ 2B FE ... ...96.5800 |........oennns 3,818,774 |.... .... 3,946,269 O e 1,218 o0 [0 e 4.350 |...... 4390 (D ....... .. 171,999 |....06/22/2018 ...|....06/01/2028 ...
92343V-CQ-5 ..| VERIZON COMMUNICATIONS 1 L2.AFE .. ...91.9370 |. .. 3,677,469 |. .3,979,707 |.. .0 . 1,265 |. R eeen. 4,455 ....10/22/2014 .. 11/01/2034 ...
92343V-CX-0 ... VERIZON COMMUNICATIONS .. 1.. L 2.AFE L .. 18,170,528 )...85.5510 |... ....15,986,921 |.... .. 18,687,000 |. ... 18,227,299 0 [ 9,022 |ovoeeiviiinnnn o0 4.522 |...... 4.687 IS ...... ...08/25/2015 ... |....09/15/2048 ...
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92343V-08-0 ..... VERIZON COMMUNICATIONS T L 2AFE L 12,933,781 |...91.8030 |............. 12,178,629 |.....ceen 13,266,000 |..eovnnnnnees 12,960,081 |evveennnnnnnd (U 5,366 |..eoeririinnnnn0 [0 00050012 FIRVAT (21 R R 140,366 |.............. 664,892 |....07/11/2017 ...|....04/15/2049 ...
92345Y-AE-6 ..... VERISK ANALYTICS INC . e 2B FE L ...93.7280 |..ccernnnnnnns 5,623,661 |.... .6,000,000 |.. ....8,156,368 JU Y O (66,808) |-eevvvnnreeeeenn0 [0 |00 5,500 ... 3.282 | ....... ... 14,667 |... .. 330,000 |....01/12/2021 ...|....06/15/2045 ...
925524-AH-3 ...... VIACOM INC. ..eevvvnnnnns A1 [ 2B FE L . 106.3280 |........eennn. 7,442,927 |.... ....7,672,853 O | (70,179) [evvvvvvvvvnnnnnn0 foeeeeeeiiiinl0 |l 7,875 [ 6.282(dJ ....... ...231,219 |... ....056/16/2014 ...|....07/30/2030 ...
925524-AX-8 ..... VIACOM INC. .... e 2B FE L ...97.0570 |...ccvvnnnnnns 1,941,137 |.... ....1,986,146 0 e 604 |0 0 ]l 6875 | 6.954 e 23,299 ... ....10/27/2006 ...|....04/30/2036 ...
92826C-AF-9 ..... VISA INC A1 [ 1D FE L ...91.4100 |....cevvennnns 4,570,480 |.... .... 4,992,681 O e 181 0 0000040300 |-l 4.310 .... 10,153 |... ....12/09/2015 ...|....12/14/2045 ...
929160-AV-1 ..... VULCAN MATERIALS CO ... e 2B FE L ...83.5790 |..ccovnnnnnnns 4,178,928 |.... .... 5,064,550 O e (1,497) el o0 40500 |- 4.413 .... 10,000 |... ...10/18/2017 ...|....06/15/2047 ...
929290-AQ-0 ..... WASTE MANAGEMENT INC . e | 2.AFE L. . 107.2790 |...oovvnnnnnns 5,042,098 |.... .... 4,996,802 O e (74178) L0 0000007100 |- 5.139 ... 139,042 |... ....10/04/2013 ...|....08/01/2026 ...
931108-AA-2 ..... WAKEMED .... |- LFFE L . ...66.3100 |....covnnnnnns 4,973,270 |.... ....1,500,000 0 . eeeereeeeeeennd0 o0 ]000.3.286 . 3.286 ....61,613 [... ....01/20/2022 ...|....10/01/2052 ...
931142-CK-7 . WAL-MART .. 1.CFE .. . 15,488,543 |. 117.1570 |. 17,954,287 |. 15,439,536 |.. .0 (4,741)|. .6.419 376,314 ....08/06/2008 .. 08/15/2037
931142-CY-7 . WAL-MART ... .. 1.CFE .. 3,767,240 |. 100.5530 |. ..4,022,124 |. .3,819,379 |.. .0 ..5,909 |. .5.397 . 36,667 ....06/30/2011 .. 10/25/2040
931427-AR-9 . WALGREENS BOOTS ALL IANCE ..2.BFE .. 3,472,560 |...79.7180 |. ..2,790,121 |. .3,475,670 |.. .0 . 558 |. ......4.699 . 13,563 ....06/26/2016 .. 06/01/2046 ...
94974B-FP-0 ..... WELLS FARGO CO v |- 2.BFE ... 4,035,160 |...93.0640 |.............. 3,722,566 |.... .... 4,029,169 0 e (760) [0 o0 050375 | 5.316 een 35,236 ... ...10/28/2013 ...|....11/02/2043 ...
94980V-AG-3 ..... WELLS FARGO BANK NA e | 2.AFE L. 9,982,000 . 100.6790 |... ....10,067,891 |.... . . ....9,987,037 O 888 o0 00000050950 |l 5.963 ... 206,597 |... ....08/22/2006 ...|....08/26/2036 ...
950000-26-7 ..... WELLS FARGO & COMPANY ... vee |- 2.AFE )., ...85.0190 |...covnnnnnnns 4,250,956 |.... ....5,000,000 |.. ....5,000,000 O 0 0 feel0 010 2.879 | 2.879 e 24,392 ... ....10/24/2019 ...|....10/30/2030 ...
95763P-EF-4 ..... WESTERN ALLIANCE BANK ... oo |- 2BPL ... ...96.8970 |.......ounnnns 1,937,944 |.... .2,000,000 |.. ....2,000,000 O 0 0 000000052250 |l 5.250 (D ceveees oeviiniiiieiee 8,750 |... ....056/20/2020 ...|....06/01/2030 ...
960413-AU-6 ..... WESTLAKE CHEMICAL CORP .. oo |--2.BFE ... L. 75.5290 |..eeiinnnnnnns 3,021,156 |.... .4,000,000 |.. .... 3,962,673 O e 806 [0 e l0 el 4375 | 4.437 e 22,361 ... . ....11/13/2017 ...|....11/15/2047 ...
962166-AW-4 ..... WEYERHAEUSER CO .. e | 2B FE ... . 106.7890 |.....cevnnnnns 2,456,158 |.... .2,300,000 |.. .... 2,268,265 JLUJ R <) N AR N RPN | ) RN . <1 I AN 7.29%5 ... 39,963 ... .. 159,850 |....01/23/2002 ... |....10/01/2027 ...
969457-8D-1 ..... WILLIAMS COS INC . |--2.BFE ... . . 109.5380 |... ....16,430,727 |.... 15,000,000 |.. ...14,847,292 0 e 12,054 [0 k00l 72750 |- 7.915 .... 51,667 |... ,162,500 |....12/14/2001 ...|....06/15/2031 ...
976656-BP-2 ..... WISC ELEC POWER .. 1.G FE ..|... . 13,221,505 |. 105.5230 |... ....14,802,806 |.... 14,028,000 |.. ...13,737,348 O e 39,771 L0 [0 00006.500 |- 6.947 ... 75,985 |[... ....02/25/2014 ...|....06/01/2028 ...
976826-BE-6 ..... WISCONSIN POWER & LIGHT . 1.GFE .. 5,821,410 |. 105.7800 |. ..5,288,976 |. .5,000,000 .5,776,255 |.. .0 L4777 120,417 ....10/22/2021 .. 08/15/2037
98419M-AK-6 ..... XYLEM INC .... .2.BFE .. ...82.5670 |. ..6,473,231 |. .7,840,000 . 7,992,457 |.. .0 .4.239 . 57,167 ....06/12/2018 .. 11/01/2046
98934K-AB-6 ..... ZENECA WILMINGTON .. 1.G FE .. . 101.2390 |. .. 7,592,909 |. .7,500,000 . 7,547,587 |.. .0 .6.229 . 67,083 ....08/15/2002 .. 11/15/2023
98978V-AB-9 ..... Z0ETIS INC ... L2.AFE .. ...99.8510 |. 1,597,624 |. .1,600,000 .1,600,000 |.. .0 .2.110 . 21,667 ....02/28/2022 .. 02/01/2023 ...
013716-AW-5 ..... ALCAN INC .... 1FFE .. . 102.3040 |. .. 3,069,110 |. .3,000,000 .2,881,472 |.. .0 ......6.210 . 14,375 ...03/29/2006 .. 06/01/2035 ...
03746A-AA-8 ..... APACHE FINANCE CANADA ... .. 3.AFE ..|... . 104.2780 |....oevvnnnnns 5,213,921 |.... .5,000,000 |.. .... 5,470,943 JLO U (-1 1N )N NN N RPN | I R (i £ 1 I AN 6.069 L 17,222 | ....01/22/2007 ...|....12/15/2029 ...
06417M-C4-5 ..... BANK OF NOVA SCO A..... - TAFE L. . 100.0170 |..eeevrnnnnnns 1,300,222 |.... .1,300,000 |.. .... 1,300,000 O i 0 e l0 002225000 |- 2.980 [FMAN ... Jeeeeeeieeeennns 9,064 |... ....08/08/2022 ...|....08/08/2023 ...
136375-BD-3 ..... CANADIAN NATL RAILWAYS . A 1 | LR FE L . 110.2690 |........eenn.. 2,977,289 |.... .2,700,000 |.. ....3,077,171 JLOJ SR (1o 10:5) N N N RPN o RN o 1844 I AN 4.058 [JJ ....... .... 85,905 [... ....10/04/2013 ...|....07/15/2028 ...
136375-BN-1 ... CANADIAN NATL RAILWAYS .... A..... 1 |- LFFE L . 108.3280 |....cevvnnnnns 9,749,477 |.... .9,000,000 |.. ....8,879,246 O 5543 |0 [0 0001062200 |- 6.349 (D ....... .... 46,500 |... ....08/10/2007 ...|....06/01/2036 ...
136375-CV-2 ..... CANADIAN NATL RAILWAYS .... A 1 vee |- 1.F FE L) ...90.0040 |......connnnns 4,500,212 |.... .... 4,999,866 O 0 0 [0l 40450 .l 4.450 [ ....... .... 99,507 |[... ....10/31/2018 ...|....01/20/2049 ...
136385-AC-5 ..... CANADIAN NATL RESOURCES ... A..... 1 |- 2.AFE ... . 108.1140 |..ceevnnnnnnns 8,254,526 |.... ....8,197,339 0 [ (45,463) |oeneeeeeeeeen0 e l0 000027200 |- 6.126 |JJ ....... .. 253,482 |... ...04/06/2006 ...|[....01/15/2032 ...
13645R-AF-1 ..... | CANADIAN PACIFIC RAILWAY .2.BFE .. . 103.5240 |. ..6,527,210 |. .6,328,482 |.. .0 .5.907 . 47,936 ....08/24/2011 .. 05/15/2037 ...
13645R-AU-8 . CANADIAN PACIFIC RAILWAY .2.BFE .. ...90.9840 |. ..1,819,672 |. .2,000,000 1,993,363 |.. .0 .4.824 . 40,000 ...07/29/2015 .. 08/01/2045 ...
292505-AD-6 . ENCANA CORP ....... .2.CFE .. . 101.1430 |. .. 1,011,429 |. .1,000,000 .1,000,956 |.. .0 ......6.487 . 24,556 ....07/14/2006 .. 08/15/2034 ...
67077M-AQ-1 ..... NUTRIEN LTD COM .. oo |--2.BFE ... . 102.5510 |..ccevnnnnnnns 5,127,551 |.... . ....7,006,817 O e (84,728) |0 feeeiiiieel0 el 8125 | 3.177 . 141,215 |... ...06/24/2021 ...|....01/15/2041 ...
67077M-AR-9 ..... NUTRIEN LTD COM voo |- 2.BFE ... ...88.2420 |.............. 1,764,830 |.... ....2,065,176 O e (1,988) [0 0000040900 |- 4.650 ....04/12/2018 ...|....06/01/2043 ...
698900-AG-2 ..... PANCANADIAN ENERGY CORP vee |--2.CFE ... . 105.1740 |...ccevnnnnnns 8,413,887 |.... ....7,984,815 O e 1,104 0 k00020072200 |- 7.221 ....11/02/2001 ...|....11/01/2031 ...
T1644E-AE-2 ..... PETRO-CANADA |- 2.AFE L . 107.2740 |.....coennnnns 1,072,745 |.... .... 1,040,930 JLOJ R ( (1) N NN N RPN | I SO (74T AN 6.531 ....04/20/2006 ...|....06/15/2026 ...
725906-AN-1 ..... PLACER DOME INC .. L2.AFE .. . 104.2980 |. ..7,300,839 |. .6,791,762 |.. .0 .6.800 ....03/05/2008 .. 10/15/2035
775109-BB-6 ..... ROGERS COMMUNICATIONS L2.AFE .. ...85.1550 |. ..1,883,618 |. . 2,464,803 |.. .0 .4.178 ....01/18/2018 .. 03/15/2044 ...
775109-BN-0 ..... ROGERS COMMUNICATIONS L2.AFE .. ...75.9160 |. ..3,795,814 |. .5,000,000 4,984,172 |.. .0 .4.370 ...04/23/2019 .. 05/01/2049 ...
867224-AB-3 ..... SUNCOR ENERGY INC .. L2.AFE .. .. 76.0170 |. ..5,821,179 |. .7,000,000 .6,968,049 |.. .0 .4.029 ....11/08/2017 .. 11/15/2047 ...
867229-AC-0 ..... SUNCOR ENERGY INC L2.AFE .. . 107.3450 |. .. 3,220,339 |. .3,000,000 .3,218,042 |.. .0 .. (17,550) | ......6.005 ....10/24/2006 .. 02/01/2032 ...
867229-AD-8 ..... SUNCOR ENERGY INC .. veo |- 2.AFE ). ...99.5080 |.......oennnns 2,985,246 |.... .3,000,000 |.. ... 2,932,356 O e 3728 Leiiiinnnl0 [0 0000050950 | 6.220 ....04/26/2006 ...|....12/01/2034 ...
878742-AE-5 ..... TECK RESOURCES LIMITED .. vee |- 2.CFE ... ...98.9970 |...cornnnnnnns 4,454,851 |.... ... 4,473,233 O e 1,320 [0 feeeiiil0 el 60125 | 6.192 ....01/19/2006 ...|....10/01/2035 ...
893526-DJ-9 ..... TRANS-CANADA PIPELINES .. L 2.AFE L . 100.5560 |.............. 5,027,812 |.... ....4,970,032 O 930 0 0,006,100 . 6.156 ...05/27/2010 ... |....06/01/2040 ...
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98417E-AC-4 ..... XSTRATA FINANCE CANADA ......covvvenviiiiinnnnniniinnnnns foan oe A T L 2AFE L 996,870 |. 106.1050 |.............. 1,061,047 |.ooevvvnnnnnns 1,000,000 |.eveennirrennnnd 997,587 [coiiiiiiinnnnnn (U P | AN | Y AP | R SN . T 1[0 I RN 6.925 ....11/13/2007 ...|....11/15/2037 ...
98417E-AN-0 ..... XSTRATA FINANCE CANADA .. .. LS..[A...... 1 |- 2.AFE ... .. 4,007,960 |...94.0400 |.............. 3,761,589 |.... .4,000,000 |.. .... 4,006,145 O e (182) 0 e l0 J...2.6.000 ... 5.986 ...11/04/2011 ...|....11/15/2041 ...
0236411-AP-0 ..... AMERICA MOVIL SA de CV . L2.AFE .. 5,942,820 |. 104.6380 |. ..6,278,288 |. .6,000,000 .5,959,047 |.. .0 .6.195 ....10/24/2007 .. 11/15/2037 ...
06849A-AB-5 ..... BARRICK INTL BK CORP . . 1.GFE .. 1,950,932 |. 103.4850 |. ..2,069,692 |. .2,000,000 1,964,777 |.. .0 .6.544 ...11/19/2009 .. 10/15/2036 ...
096591-2\1-5 . BNP PARIBAS .......... .1.GFE .. .10,000,000 |...83.3380 |. .. 8,333,802 |. 10,000,000 10,000,000 |.. .0 .0 .1.904 ....00/23/2020 .. 09/30/2028 ...
103730-BQ-2 . BP CAPITAL MARKETS . 1FFE .. . 10,625,400 |...69.1390 |. ..6,913,942 |. 10,000,000 10,614,447 |.. .0 (8,541) | .3.103 ....09/14/2021 .. 02/08/2061
111021-AE-1 ... BRITISH TELECOM PLC .2.BFE .. . 24,969,690 |. 119.3680 |. .27,454,620 |. .0 ..(88,99) |. ......8.806 ....07/12/2001 .. 12/15/2030 ...
117788-AB-8 ..... BSKYB FINANCE K ... |- 1.GFE ... . 109.1400 |....coennnnnns 1,091,402 |.... 0 . .0 |-.....6.500 |...... 6.621 ....10/13/2005 ...|....10/15/2035 ...
12565W-AC-5 ..... CK HUTCHISON INTNTL 21 | LR FE L ...72.8820 |....ooonnnnnns 3,644,078 |.... 0 |...oeee... 3,065 | 125 ... 3.238 ...04/12/2021 ...|....04/15/2041 ...
19123M-AD-5 ..... COCA-COLA EUROPEAN PARTN .. D...... 1 |- 2.AFE ... ...98.2930 |...ccovnnnnnns 1,844,968 |.... . . ....1,852,8% 0 |.eeenn.. 21,468 | .500 |...... 4.280 ...09/15/2022 ...|....05/05/2023 ...
21987B-AW-8 ..... CODELCO INC D...... 1 | 1.GFE L ...94.0690 |........onnnns 5,644,133 |.... .6,000,000 |.. .... 5,946,369 .0 |......... 10,482 |. 625 |...... 3.839 ...07/25/2017 ...|....08/01/2027 ...
22546Q-AP-2 ..... [CREDIT SUISS NEW YORK .. 1.G FE .. ...93.3320 |. ..2,799,957 |. .3,000,000 .2,99,574 |.. .0 . 1,865 |. .3.693 ....09/04/2014 .. 09/09/2024 ...
23291K-Ad-4 . DH EUROPE FINANCE 11 . .1.GFE .. ...80.2030 |. .. 2,406,100 |. .3,000,000 2,994,885 |.. .0 el .3.263 ...10/29/2019 .. 11/15/2039 ...
24820R-AG-3 . STATOIL eveveeennns .1.DFE .. . 19,072,098 |. 106.9500 |. .21,753,548 |. 20,340,000 19,834,075 |.. .0 ... 7.019 . B ,322,100 |....04/19/2002 .. 12/01/2028 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM . .. 2.BFE ..|... .. 19,255,950 |. 117.9890 |... 22,417,920 |.... ...19,000,000 |.. ...19,129,981 JLOJ R (-8 (15N N N RPN | I A - 1 44 I AN 8.622 e 13, .. 1,662,500 [....09/20/2001 ... |....06/15/2030 ...
268317-AC-8 ..... ELECTRICITE DE FRANCE ... v |- 2.AFE ... . 103.3490 |....covnnnnnns 8,267,882 |.... .8,000,000 |.. ....7,910,390 O e 2,910 [0 0 62950 | 7.067 ... 239, ..556,000 |....01/21/2009 ...|....01/26/2039 ...
268317-AL-8 ..... ELECTRICITE DE FRANCE ... - 2.AFE L. ...88.2570 |.......oeunnns 2,647,702 |.... .3,000,000 |.. ... 4,221,704 O v (1128) eeceveeennl0 o0 0226000 |- 4.236 e 19, .. 180,000 |....02/18/2021 ...|....01/22/2114 ...
268317-A0-7 ..... ELECTRICITE DE FRANCE ... |--2.BFE ... ...80.2900 |....cevnunnnns 4,014,517 |.... ....5,000,000 |.. e 4,988,797 o0 e 252 [0 k0 40950 . 4.966 ....10/07/2015 ...|....10/13/2045 ...
279158-AN-9 ..... |- SAFE L. . ...90.7810 |..oeevrnnnnnns 9,078,080 |.... .. 10,000,000 |.. ...11,514,133 0 [ (178,997) Loveeccevnnl0 eeeiiiieennl0 006,875 |l 4.419 ....09/28/2021 ...|....04/29/2030 ...
29268B-AC-5 ..... ENEL FINANCE ... .. 2.AFE ..|... . 12,395,970 |...99.5170 |... ... 11,942,002 |.... 12,000,000 |.. ...12,280,156 O e (11,33 0 i l0 |....6.800 |- 6.547 ...10/22/2007 ...|....09/15/2037 ...
35177P-AL-1 ... ORANGE SA . L2.AFE .. 5,959,027 |. 122.3270 |. 7,339,592 .6,000,000 .5,976,069 |.. .0 .9.066 ....11/14/2008 .. 03/01/2031 ...
35177P-AX-5 ..... ORANGE SA ... L2.AFE .. 8,340,990 |...96.8490 |. 6,779,406 .7,000,000 .8,159, 111 |.. .0 L4112 ...01/04/2018 .. 01/13/2042 ...
40052V-AE-4 ..... GRUPO BIMBO SAB DE CV .2.BFE .. . 14,966,400 |...85.0000 |. .12,750,000 |. 15,000,000 14,968,553 |.. .0 ......4.714 ....11/07/2017 .. 11/10/2047 ...
404280-BK-4 ..... HSBC HOLDINGS PLC-SPONS . |- 1.GFE L. .. 5,000,000 |...92.2300 |.eeeunnnnnnnn 4,611,490 |.... .5,000,000 ....5,000,000 O 0 0 [0 el 40040 | 4.041 ...03/06/2017 ...|....03/13/2028 ...
423012-AD-5 ... HEINEKEN N.V. ...oovnennnns |- 2.AFE L ...99.2100 |....coevnnnnns 3,430,699 |.... .... 3,448,536 O e 12,633 [0 [0 000002.750 | 3.829 ....08/22/2022 ...|....04/01/2023 ...
448415-AC-3 ... HUTCHISON WHAMPOA INTL .. |- 1L.FFE ... . 116.4140 |...cconneennnt 6,984,813 |.... . .. ....6,456,833 0 e (28,364) [0 o0 el 72450 |l 6.462 ....07/27/2007 ...|....11/24/2033 ...
456472-AB-5 ... INDUSTRIAS PENOLES SAB D .. 2.BFE ..|... ...92.4280 |......ounnnnns 1,848,563 |.... .2,000,000 |.. ... 1,997,927 LU Y1) I R | N RPN | I SR iy [0 I AN 4.167 ...09/05/2019 ...|....09/12/2029 ...
456873-AF-5 . INGERSOLL-RAND LUX FINAN .2.BFE .. 4,986,900 |...81.8490 |. .. 4,092,439 |. .5,000,000 . 4,987,444 |.. .0 ......4.516 ...03/19/2019 .. 03/21/2049 ...
46590X-AJ-5 ..... JBS USA FOOD FINANCE |- 2.CFE ... .. 9,872,600 |...95.0700 |.............. 9,506,982 |.... .. 10,000,000 |.. ....9,872,845 O e 245 0 [0 00006500 |- 6.597 ...06/06/2022 ...|....12/01/2052 ...
500631-AH-9 ..... KOREA ELECTRIC & POWER .. |- 1.CFE ..|... .. 3,731,760 |. 106.0850 |.............. 3,712,974 |.... .... 3,572,054 0 |eeennn(15,046) [oeeeeeeeeeenn0 o0 1.022.7.000 |- 6.417 ....05/05/2006 ...|....02/01/2027 ...
50066A-AP-8 ..... ... 1.CFE ..|... ...4,955,750 |...87.5640 |.............. 4,378,205 |.... .... 4,969,558 O v 4151 0 [0 ]00002.875 | 2.978 ....07/09/2019 ...|....07/16/2029 ...
50201D-AA-1 ..... |- 4AFE ... .. 563,000 |...93.9470 |... e eeeeneneeeeenn563,000 [onnnniiiinnnnnn 563,000 |oeiiiiiiiieieee0 0 [0 0 6750 o 6.750 ....10/22/2019 ...|....10/15/2027 ...
612380-AA-6 ..... BASELL FINANCE CO BV . . |- 2.BFE ..|... 6,720,504 . 108.9990 |... ..5,711,521 |.... .. 0 ] (120,892) [0 o0 00082100 |- 5.134 ....12/18/2013 ...|....08/15/2027 ...
65558U-YC-0 ..... NORDEA BANK ABP NEW YORK .. e | LAFE e .. 2,100,000 |...99.9570 |...eeuunnneenn 2,099,090 |.... .2,100,000 |.. ....2,100,000 O 0 0 0 el 4940 |- 3.631 ...10/26/2022 ...|....04/28/2023 ...
656531-AJ-9 . STATOIL ASA ..ovvvviiennns .|D. .. 1.DFE .. 8,500,859 |. 109.1540 |. ..7,891,815 |. .7,230,000 .7,807,8%8 |.. .0 .5.550 ....03/18/2014 .. 01/15/2029 ...
71568P-AM-1 ... PERUSAHAAN LISTRIK NEGAR .. 2.BFE .. 2,496,875 |...74.7860 |. .. 1,869,649 |. .2,500,000 . 2,497,419 |.. .0 .4.381 ....11/22/2019 .. 02/05/2050
716540-CC-4 . PETROLEOS MEXICANOS ... .3.CFE .. 1,317,701 |...64.0030 |. . 1,275,000 .1,314,172 |.. .0 ......6.498 ....01/27/2017 .. 09/21/2047 ...
716540-DD-1 ..... PETROLEOS MEXICANOS ... .|--8.CFE ..|... .. 562,446 |...69.2880 |... ..541,000 |.. O e (252) [0 feeeiiiel0 100007690 |- 7.357 ....10/26/2020 ...|....01/23/2050 ...
75405U-AA-4 ..... RAS LAFFAN LNG [11 . . D...... T | LEFE L. .. 814,300 |. 100.4940 |... ..814,300 |.. O 0 0 [0 0000.5.838 |l 5.839 ....08/04/2005 ...|....09/30/2027 ...
780641-AH-9 ..... KONINKL I JKE . D...... 1o |- 2B FE ... 5,617,500 |. 111.9270 |... .7,000,000 |.. ....6,197,629 0 [ 684,121 |0 [0 )L 8L375 10.573 ...10/30/2001 ...|....10/01/2030 ...
78392B-AC-1 ..... SK HYNIX INC D...... .. 2.CFE ..|... 2,969,640 |...73.4350 |... .3,000,000 |.. ... 2,974,966 O e 2778 Loeinnl0 [0 0000.2.375 | 2.490 ....01/13/2021 ...|....01/19/2031 ...
80414L-2F-1 ..... SAUDI ARABIAN OIL CO . D...... |- 1L.FFE ... .. 4,890,000 |...85.8420 |......ennneeen 4,292,089 |.... .5,000,000 |.. .... 4,896,742 O e 2,014 0 0 el 40375 | 4.510 ....04/12/2019 ...|....04/16/2049 ...
822582-AD-4 ... SHELL INTERNATIONAL FIN ... D...... 1 |- 1.DFE ... ...9,946,900 |. 110.3620 |... ....11,036,219 |.... .. 10,000,000 |.. ....9,960,002 O 1,398 L0 [0 00080375 | 6.415 ....12/08/2008 ...|....12/15/2038 ...
822582-B0-4 ... SHELL INTERNATIONAL FIN ... D...... 1o |- 1.DFE ... . 11,783,760 |...82.3730 |oeevuunnnnennn 9,884,743 |.... ...12,000,000 |.. ...11,811,368 O e 4731 0 0 .02224.000 |- 4.105 ....05/05/2016 ...|....05/10/2046 ...
82929R-AC-0 ... SING TELECOMMUNICATIONS ....ovvvivvvvnnnniiiiinninninnenns fonn oae D...... 1o LAFFE L 26,349,950 |. 115.4250 |............. 29,889,307 |.....uvnnnnns 25,895,000 |............. 26,136,072 [.......cceuennnn 0 fooeeeeen (18,936) |.ovvvvenneeeennn [0 L 7.376 s 7.230 ...02/15/2002 ... |....12/01/2031 ...
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87927V-AF-5 ..... TELECOM ITALIA CAPITAL wevvniiiiiiiineieciinieeeecenas fen o [ R s I LAAFE e 3,089,839 |...82.2590 |.............. 2,467,769 |.evveerennnnn 3,000,000 |.eevvunninnns 3,052,189 |..vuunniiiinnnnnd [V IO (3,308) [cevvvvvrrennennnd fooiiinnl0 s 6.375 |...... 6.152 [MN ..o [oeviininnnnn 24,438 | 191,250 |....09/30/2004 ...|....11/15/2033 ...
87938II-AW-3 ..... TELEFONICA EMISIONES . D...... vee |--2.CFE ... L 771460 |.oooeennnnnnns 3,857,296 |.... .5,000,000 |.. ....5,000,000 0 . 0 o0 o0 e 4.8% |...... 4.895 .. 244,750 |....02/27/2018 ...|....03/06/2048 ...
902613-AL-2 ..... UBS GROUP AG D...... woo |- 1.GFE ... ...67.6270 |......ouunnnns 3,381,371 |.... ....5,000,000 0. FN VN R | RN | B RN 3.179 |...... 3.179 ... 92,700 |....01/04/2022 ...|....02/11/2043 ...
9285711-AB-6 ..... VODAFONE GROUP PLC .... D...... oo |--2.BFE ... . 104.5210 |..ccovnnnnnnns 8,884,277 |.... ....8,618,726 0 [ (8,564) |0 [0 e 6.250 |...... 6.060 ..531,250 |....11/20/2003 ...|....11/30/2032 ...
92857-BD-1 ..... VODAFONE GROUP PLC .... D...... voo |- 2.BFE ... ... 79.7890 |...covnnnnnnns 3,191,567 |.... .... 3,546,995 LU O 1/ 1T N | N RPN | ) AN 4.375 |...... 5.29% .. 175,000 |....09/13/2013 ... |....02/19/2043 ...
(G9338#-AB-9 ..... VESUVIUS PLC PP .. D...... c|--2.BPL ... .. 1,000,000 |...98.7570 |... 987,569 |.... ....1,000,000 JLO I N | [ APPSRt | B APPSR | B FOT 4.610 |...... 4.610 ... 46,100 |....11/22/2013 ...|....12/03/2023 ...
N7338@-AC-5 ..... RED ELECTRICA PP . .. ...5,734,950 |...99.8310 |... .. 4,991,542 |.... ... 5,223,894 O e (74,772) |0 o0 ) 5.310 [...... 3.612 .. 265,500 |....04/17/2015 ...|....10/19/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 2,377,002,948 | XXX 2,192,953, 169 2,321,671,308 2,365,819,888 0 (2,071,916) 0 0 XXX XXX 119,289,071 XXX XXX
02148J-AD-9 ..... CWALT 2006-39CB 1A4 .. L TAFRM ... ...82.2920 |... ....416,056 0 [ (16,367) |oveeeeeeeeen0 [0 6.000 . 32,755 |....12/14/2006 ...|....01/25/2037 ...
02660T-ER-O ..... AHV 2005-2 5A1 L TAFRM L. ...83.4470 |... O [ (1,023) [ 174 [0 5.064 ...1,394 |....09/06/2005 ...|....09/25/2035 ...
05946X-E7-4 ..... BAFC 2005-5 2A1 .. . 1.CFM ..|... ...94.0010 |... O 8 0 [0 e 5.500 . 13,911 |....08/30/2005 ... |....09/25/2035 ...
05946X-S6-1 ..... BAFC 2005-7 3A1 .. C1ARN L ...94.8600 |. .0 .5.750 |.. . 30,288 |....01/25/2006 .. 11/25/2035 ...
05946X-U9-2 . BAFC 2005-7 4A3 .. C1LARN L ...92.8030 |. .0 .5.750 |.. . 30,369 |....03/02/2006 .. 11/25/2035 ...
05946X-2Z-9 ..... [BAFC 2005-4 2A1 .. C1ARN L ...92.5030 |. . A .0 ......5.500 |.. . 15,255 |....09/20/2007 .. 08/25/2035 ...
059515-BF-2 ..... BAFC 2007-3 XA2 .. L TAFRM ... ...91.9310 |... 316,199 |.... . . ...300,974 0 e n 907 0 o0 e 5.500 . 18,849 |....07/03/2007 ...|....09/25/2034 ...
1248MG-AX-2 ..... CBASS 2007-CB1 AF1B .. . 1TAFM . ...30.6040 |... 278,903 |.... .911,337 |.. 231,099 |ooeveeiiieinnnnn0 oo (20,548) |0 [0 | 3.103 ....10/30/2009 ...|....01/25/2037 ...
12653T-AA-9 ..... CSMC 2018-J1 A1 1A ...88.4410 |... ..2,922,798 |.... .3,304,815 |.. 3,251,394 [0 e (17,783) [0 [0 e 3.500 ....07/11/2018 ...|....02/25/2048 ...
12667G-AH-6 ..... CWALT 2005-13CB A8 .... . 1AFM . ...84.6060 |... ..345,247 |.. 312,031 |0 [ (8,327) e B3 [0 5.500 ....10/13/2006 ...|....05/25/2035 ...
12667G-PV-9 ..... CWALT 2005-20CB 1A3 .. L 1AFM . . ... 73.4340 |... ..408,390 |.. 312,238 0 e (18,656) |0 [0 5.500 ....04/12/2006 ...|....07/25/2035 ...
12667G-Pi-7 ..... CWALT 2005-20CB 1A4 .. L TAFRM L. ,851,684 |...73.4340 |... . 1,047,518 |.. FRTTORN /0 R N R (1Y () N AU | I RPN | ) IR 5.500 ....06/16/2005 ...|....07/25/2035 ...
12667G-XD-0 ..... CWALT 2005-28CB 2A4 ... L TAFRM ... .1,053,512 |...67.5390 |... 816,206 |.... 1,208,494 |.. 881,371 |eeeeneeeeeenn0 [ (47,140) |0 [0 s 5.750 ...11/04/2005 ...|....08/25/2035 ...
12668A-AL-9 ..... CWALT 2005-47CB A11 .. L TAFRM L. ,070,347 |...58.1710 |... 740,461 |.... .1,272,8% |.. 791,968 |0 [ (95,261) |0 0 5.500 ....12/13/2006 ...|....10/25/2035 ...
12668A-Ni-1 ... CWALT 2005-54CB 1A4 C1LARN L ... 77.9270 |. 162,814 |.. .5.500 |.. ....09/07/2005 .. 11/25/2035 ...
12668B-YF-4 ..... CWALT 2006-7CB 1A14 C1ARN L ...53.7580 |. .230,228 |.. .6.000 ....04/07/2006 .. 05/25/2036 ...
126694-JX-7 ..... CWHL 2005-24 A7 ..... C1LARN L ...57.6700 |. 154,145 |.. .5.500 |.. ....10/28/2005 .. 11/25/2035 ...
17309A-AD-1 ..... CMALT 2006-A1 1A4 ..ovenniiiiiiiiiiiiiiiie e [een e L2.AFN L ...84.8440 |. .1,619,948 |.. .5.750 |.. ....12/08/2006 .. 04/25/2036 ...
17312H-AE-9 ..... CRUSI 2007-2 A5 ...eeeeeeeeeeeeeee e e eeee e eeenns feen e AR ...98.9050 |. . .643,332 |.. ......4.988 |.. ...06/20/2007 .. 06/25/2037 ...
17322N-AA-2 ... CMLTI 2014-J1 A1 ... e 1A .. 297,234 |...94.8780 |... 278,957 |.... 295,283 |oeveeiieiennnn0 e (B17) 0 0 3.500 ....10/08/2014 ...|....06/25/2044 ...
225458-PR-3 ...... CSFB 2005-4 2A4 e AN L .. 350,370 |...74.4430 |... 277,636 |.... 286,447 o0 [ (20,139) |0 [0 5.500 ...10/19/2006 ...|....06/25/2035 ...
225470-VY-6 ..... CSMC 2006-1 4A9 - 2.CFM L .. 135,891 |...96.7860 |... 136,647 |.... 142,105 |0 [0 0 0 5.500 ....01/25/2006 ...|....02/25/2036 ...
251510-M—4 ..... DBALT 2006-AB1 A3 e AN L ...99.6490 |... ,126,243 |.... 041,148 |eeieeinl0 [ 3,481 |0 [0 e 6.365 ....10/04/2006 ...|....02/25/2036 ...
361856-DX-2 ..... GMAC MORTGAGE CORP LOAN TRUST 2004-HES A5 ... e AN L ...99.3390 |... 108,618 |.... . .. TR T RN | B AR o o N AR | B RPN | I 5.865 ...02/01/2022 ...|....09/25/2034 ...
3622MII-AH-6 GSR 2007-3F 2A7 .. ..4.BFM ..|.. . 134.1250 |... ..60,178 |eeeeiiieeeeenn 80,460 |.eeeieiien0 e (85) [0 o0 e 5.750 ....07/06/2007 ...|....05/25/2037 ...
362334-CZ-5 ..... [GSR 2006-2F 2A13 . .3.BFM .. ...85.2500 |. ..312,316 292,517 |.. .5.750 |.. ... 12/04/2006 .. 02/25/2036 ...
362341-MR-7 . GSAMP 2005-7F 2A6 C1LARN L ...94.4100 |. ..286,690 .281,064 |.. .5.500 |.. ....09/20/2007 .. 09/25/2035
45660L-2V-0 ..... [RAST 2005-A16 A3 . CARN L ...41.1100 |. . 1,263,072 601,001 |.. .6.000 |.. ....04/01/2022 .. 02/25/2036
46412R-AD-7 . IRWHE 2007-1 2A3 . C1LARN L . 103.8990 |. 1,072,438 779,812 |.. .6.650 ....05/11/2007 .. 08/25/2037 ...
466247-JU-8 . JPMNMT 2004-S2 4A4 C1ARN L ...78.5200 |. ..470,750 425,766 |.. ...(310) . ......5.500 |.. ....06/16/2005 .. 11/25/2034 ...
466247-20-9 ..... JPNMT 2005-S3 1A3 e AN L ...50.4330 |... .3,025,654 |.. ,602,567 (252,682) |-eevveeeeeeennn0 [0 e 5.750 ...10/04/2006 ...|....01/25/2036 ...
466247-20-9 ..... JPMNMT 2005-S3 1A3 |- 5.BFM ... ...50.4330 |... P | R ) N U | R | N FP 5.750 ....10/04/2006 ...|....01/25/2036 ...
466285-AH-6 ..... JPMAC 2006-WF1 A5 e AN L ...32.1370 |... .2,207,978 |.. 10896,857 |eeeiieieeennn0 e (98,910) |0 [0 4.584 ....08/11/2006 ...|....07/25/2036 ...
466285-AJ-2 ..... JPMAC 2006-WF1 A6 .. v [ ARM L) ...30.8640 |... 1,216,900 |.. ...393,622 |oeveeiiiiinnn0 o (56,369) |0 [0 6.500 ....08/11/2006 ...|....07/25/2036 ...
52521H-AJ-2 ..... LMT 2006-9 1A9 |- 3.CRM ... . B ...66.4490 |... ..603,528 |.. 445,340 o0 e (82,883) |0 [0 5.750 ....01/11/2007 ...|....01/25/2037 ...
52523K-AJ-3 ..... LXS 2006-17 WF5 ...ovvnviiviinnnniiiiiiiinniiiiininnnnens oo vee [ |4 it LSAFRM 1,035,873 |...81.8020 |.............. 1,077,922 | 1,317,722 | 1,229,864 |.......coooeeen0 [oeennnn.. (8,840) |0 o0 6.637 ...10/04/2006 ... |[....12/25/2042 ...
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61749E-AF-4 ..... MORGAN STANLEY 2006-12XS ASA .................. CTARN e 675,823 [...33.5720 |...ooooeeeen 410,135 [ 1,221,661 [oovvennninnnnns 437,431 |l 0 |.eeeren i (56,830) [ouvenveniiinnnnn0 o0 [, 1.230 |...... 6.528 [MON ..... [oceeeeunnnnnnns 1,202 [oeniiiiiinnnns 16,567 |....09/22/2006 ...|....10/25/2036 ...
617510-AH-7 ..... MSM 2006-17XS ASW .. AR L) 6,786,269 |...59.9500 |... 10,680,806 |.. ... 3,845,734 JUIS PO (¢!< X3 ) R | I FORPNN | B R 4.1% ... 12/12/2006 ... |....10/25/2046 ...
61752R-AL-6 ..... MSM 2007-3XS 245 ... 1.AFM . .. 146,707 |...31.3810 |... ....460,764 [...cooiiiiin 146,714 [0 e (17,624) el 6,692 [0 ) 6.207 ....02/15/2007 ...[....01/25/2047 ...
62042K-AA-4 ..... NRPMT 2013-1 A1 .. .. 88.8010 [.................902,543 |.............. 1,016,367 |.............. 1,002,610 [......ccceeeeess0 Jooreennnn (3,848) [eunennnniinnnnnn0 |0 e 3.250 ....00/17/2014 ...|....07/25/2043 ...
65538P-AF-5 ..... NAA 2007-1 1A5 ... ...95.0330 [.......evven.. 1,565,376 |.............. 1,636,662 |.............. 1,307,932 [....cccoeeiinnnnl0 | 7,831 [0 0 e, 6.347 ...05/08/2007 ... |....03/25/2047 ...
T4922E-AF-6 ..... RALI 2006-0S6 1A6 .. .. 78.0710 |... . wevernnneeeeennd O, TA0 [ 49,402 [0 e (440) [0 0 6.250 ....06/01/2006 ...|[....06/25/2036 ...
75970J-AD-8 ..... RANC 2007-1 AF1 ...20.9040 |... ..426,839 |.... .. 376,489 [0 | (46,734 [0 0 3.620 ....10/30/2009 ... [....04/25/2037 ...
75970J-Ad-5 ... RANC 2007-1 AF6 ...20.7350 [oueevverennnns 2,351,626 |.... .7,908,572 |.. 2,109,910 [oeneiiiinn0 | (287, 146) [0 |0 e, 5.710 ....03/14/2007 ... [....04/25/2037 ...
761118-MD-7 ..... RALI 2005-0S16 A4 ...83.4730 |. ..2,216,891 |. .2,665,810 . 2,416,556 |.. .5.750 |.. ....12/09/2005 .. 11/25/2035 ...
761118-X0-6 ..... RALI 2006-083 1A12 . ...80.7510 |. ..176,082 |. ..218,019 .195,255 |.. .6.000 |.. ....03/22/2006 .. 03/25/2036
76112H-AD-9 ..... RAST 2006-A9CB A4 ...30.5100 |. 2,202,725 |. .7,514,611 .2,612,220 |.. ......6.000 |.. ....12/14/2006 .. 09/25/2036 ...
81745D-AE-1 ..... SEMT 2013-9 A1 A .. 670,537 |...90.5220 |... 617,697 |.... 676,363 [...evvvevvennnnnn0 fooeeeeeens (1,529) |oveiiiiiiiiiinnn0 o0 s 3.500 ...07/19/2013 ... |....07/25/2043 ...
863579-AN-0 ... SARM 2004-12 1A2 . 1.AFM . .. 126,775 |...95.4090 |... 136,966 |.... L A37370 [0 2,895 [0 0 3.944 ....10/30/2009 ... [....09/25/2034 ...
863579-CB-2 ..... SARM 2004-14 1A .. 1.AFM . .. 105,508 |...96.5430 |... ....120,979 e 1,729 [0 0 e 3.902 ....10/30/2009 ... [....10/25/2034 ...
89177J-AC-2 ..... TPNMT 2019-2 M1 ... 1.A .. .... 15,473,438 |...79.5660 |... ....11,934,840 |.... ...15,293,603 [.....cccoeenn0 e (30,364) |.oeeeeeeeeeeennnl0 [0 s 3.750 ....08/26/2019 ... |[....12/25/2058 ...
80177L-AE-3 ..... TPMT 2019-3 M1 ... 1.A ... .. 16,050,000 |...87.2380 |... ...13,085,741 |.... ...15,703,184 [..oeeeniiiinnnnn0 s (79,163) [cvvvvvvvrvnnnnnnd Jeeel0 s 4.250 ....12/11/2019 ... [....02/25/2089 ...
93934F-BL-5 ..... WMALT 2005-7 2CB1 .. 4. 1.AFM . .. 178,239 (...90.0850 |... ... 477,274 283 [0 |0 5.500 ....09/30/2005 ... [....08/25/2035 ...
949831-AA-Q ..... WFMBS 2019-3 A1 e |4 1.A .. .. 576,531 [...89.7470 |... ....571,301 5380 [0 0 [, 3.500 ...09/10/2019 ... |[....07/25/2049 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 80,566,008 | XXX 63,814,057 68,341,487 0 (1,937,877) XXX XXX XXX 381,419 4,193,847 XXX XXX
05525M-AA-4 ..... BAMLL 2014-520M A 4. 7,209,979 |...78.8890 |.............. 5,522,214 |.... e 1,121,333 [0 (17,156) [evvvvvvvvvinnnnn0 0 s 4.185 |...... 4.185 [MON ..... ... 16,275 |... ..297,040 |....08/01/2014 ... [....08/15/2046 ...
065400-BD-4 ..... BANK 2019-BN19 A3 4. 7,096,451 |.. 88.1800 |.............. 5,543,864 |.... ....6,906,378 [....oevniinnnnnn0 it (90,571) [evvvvvvvrinnnnnndd e l0 s 3.183 |...... 1.571 | MON ..... .. 16,676 |... ..200,115 |....11/19/2020 ... |....08/15/2061 ...
23312B-AE-0 ..... DCOT 2019-MTC B .. 4. 5,149,690 |...82.5960 |.............. 4,129,815 |.... ...5,101,568 [0 el [RVAR VL) FOUTTTUUTUTUTURR [ IO | B R 3.072 .. 155,733 |....10/16/2019 ... [....09/15/2045 ...
61770Y-AA-3 ..... MSC 2020-CNP A ... 4 2,107,344 |. 1,573,446 |. .2,085,069 |.. ..(10,939) |. .2.428 |.. . 49,226 |....12/09/2020 .. 04/05/2042
78457J-AC6 ..... SWRT 2022MINI 2022-MINI XCP . 4 4,287,457 |. ..286,798 |. .259,054 |.. . (4,028,403) |. ......0.703 |.. ,860,849 |....05/13/2022 .. 01/15/2039 ...
90117P-AG-0 ..... AOTA 2015-1211 XB e |4 .. 105,272 L2414 [ 0 [l 31,668 0 e, (12,168) [o.evvvvvneennnnn0 o0 e, 0.051 .. 14,985 |....07/07/2017 ... [....08/10/2035 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 25,956,193 17,085, 551 20,287,000 21,505,070 0 (4,176,413) XXX XXX XXX 339,798 4,577,948 XXX XXX
02665U-AA-3 ..... AHAR 2014-SFR2 A . 4 .1,891,998 .1,867,902 |.. .0 ..3,693 |. .3.786 |.. ...08/25/2022 .. 10/17/2036 ...
02666A-AG-3 ..... AH4R 2015-SFR1 XS A B 40000010 35 e 0 4| .0 .2.000 |.. ....02/26/2015 .. 04/17/2052
02666B-AA-4 ..... AH4R 2015-SFR2 A .. -4 21,557,544 |. .0 3732 |.. ...06/28/2022 .. 10/17/2052 ...
02666B-AG-1 ..... AH4R 2015-SFR2 XS .4 1..0.0010 [eeveeeeiiiiiiiiiiieeenn 76 | 0 e 1. .0 ......2.000 |.. ....09/11/2015 .. 10/17/2052 ...
03027W-AJ-1 ..... AMETOW B L ...98.3430 |... ....2,671,997 O [ 11,908 [0 [0 3.070 ....10/17/2022 ... |....03/15/2023 ...
36255X-AC-7 ..... GLS Auto Receiva20183A st 2018-3A C . 4. ...99.9170 |... .... 1,308,557 LU PO 751 T R | [ AP | B R 4.180 ....01/31/2022 ... |....07/15/2024 ...
36258X-AB-6 ..... GCAR 2020-1A B 4. ...99.9100 |... O [ (3,264) [0 [0 2.430 ....02/04/2022 ... |....11/15/2024 ...
46617T-AA-2 ..... HENDR 2014-1A A .. 4. ...86.9990 |... LI PO |+ I R | [ AR | B R 3.960 ....02/10/2014 ... |....03/15/2063 ...
66981F-AB-6 ..... AMSR 2020-SFR4 B . 4. ...88.7650 |... O [ (12,088) [0 [0 1.706 ....09/16/2020 ... [....11/17/2037 ...
80285R-AF-5 ..... Santander Drive 20202 eivabl 2020-2 C 4. 1,180,792 |...99.5320 |... . ....1,177,838 LI PO (778 '<T:) T R | [ AP | B R 1.460 ...01/31/2022 ... |....09/15/2025 ...
88576X-AA-4 ..... HENDR 2010-1A A .. 4 .. 913,243 [...97.6250 |. ..777,851 |. . 796,776 ....842,546 |.. .0 .5.560 |.. ....02/13/2014 .. 07/15/2089 ...
05682V-AE-5 ... BCC 2018-2A B .. .4 9,000,000 |...95.4870 |. .. 8,503,867 |. .9,000,000 .9,000,000 |.. .0 .5.509 |.. ....06/01/2018 .. 07/19/2031
884338-A0-0 ..... WINDR 2016-2A A1R .|D......|4 4,200,000 |...97.3580 |. ..4,089,062 |. .4,200,000 .4,200,000 |.. .0 .5.630 |.. ....11/16/2018 .. 11/01/2031 ...
89531M-AC-6 ..... TREST 2018-2A A2 . .[D......]4 .. . 10,000,000 |...96.4190 |. ..9,641,895 |. 10,000,000 10,000,000 |.. .0 .6.028 |.. ...05/15/2018 .. 07/25/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 63,655,956 | XXX 60,731,986 64,080,283 63,657,246 0 34,014 0 0 XXX XXX XXX 355,025 1,428,682 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,547,181,105 | XXX 2,334,584,763 2,501,579,014 2,519,323,691 0 (8,152,192) 59,079 XXX XXX 29,679,269 129,489,548 XXX XXX
020002-AU-5 ..... ALLSTATE CORPORATION .. N A . |--2.BFE ... 2,978,280 |...97.0200 |.. ..3,000,000 .0 .. (2,968) |-.eueeeeeennnn0 foveeeiiiiieienn0 ]-eel.6.500 ... 6.544 |MN . ... 24,917 |... ....10/22/2014 ...|....05/15/2057 ...
060505-EU-4 ..... BANK OF AMERICA CORP .. LS.. ..2.CFE ..|.. .. 8,217,500 |...99.7870 |.. 8,000,000 L0 NV O R B NN o R 44 I AN 6.133 |MS . .. 155,400 |... ....04/01/2016 ...|....01/01/9999 ...
064058-AH-3 ..... BANK OF NY MELLON CORP . |- 2.AFE L. .. 2,000,000 |...95.8020 |.. . ..2,000,000 0 [.. et o0 0]l 40700 - 4.700 |NS . ... 26,372 |... ...05/12/2020 ...|....01/01/9999 ...
59156R-AV-0 ..... METLIFE INC ovvviniiiiiiiiee e eeeeeennins foeven | s T 2B FE | 5,251,460 |. 133.6130 [.......eunnnns 5,057,254 |...covvnnnnnns 3,785,000 |.............. 5,215,933 |..ccooevrennnnnn0 [ (35,527) |.evvveeeeeeennnnl0 feniiiiiiiiinnnnnn0 ... 10,750 ..., 6.856 |FA ...... 169,536 ....07/28/2022 ...|....08/01/2039 ...
976657-AH-9 ..... WISCONSIN ENERGY CORP ...eevveeeeeeerrnnnneeeemnnnnneeenefons ven [ nnnees 1 s L 2BFE | 1,309,740 |...82.4200 |.............. 1,300,586 [....cceeennnnn 1,578,000 |.....cceennnn 1,317,001 [oooovniiens (U] R 1,673 [0 Joiieieieeennn 0 [...6.762 ... 5.660 [FMAN ... |oeeeeiieennes 13,931 ...07/09/2019 ...|[....05/15/2067 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 19,756,980 | XXX 19,167,473 18,363,000 19,711,459 0 (36,822) 0 XXX XXX 390, 156 846,734 XXX XXX
05567S-AA-0 ..... BNSF FUNDING TRUST | eeeeeeeeeeie e eeeeeee o e | s ‘1 ......... | 2BFE | 2,531,250 |...94.3210 [.eeeeennn 2,358,025 |..cccvnnnnnnns 2,500,000 |...ccevvunnnns 2,509,233 |..cevvniiieeens (V1 (2,695) |ovveeeeeeeennnn 0 feeereeeeneneenn0 |l 6,613 | 6.476 | oeeennn | 76,233 |oeeerennnnns 165,325 |....10/20/2011 ...|....12/15/2055 ...
902973-86-6 ..... U S BANCORP PRFD .....ccvvniiivinnnnnninniinnnnnnnnnnnnnnnn foon vee | oneeees | oeeeeenns [ 2AFE i, 15,381,250 |. 815.6900 |............. 16,313,800 [..oovvvvnnnnnnns 20,000 f............. 15,381,250 [..oovvvvnnnnnnnns [ [ 0 [0 ]......0.586 |...... 0.586 |JAJO ... Jovevnniiiinnns 260,623 |...oeiinnns 711,358 |....08/03/2010 ... |eeeeunnns ceeenns
1249999999. Subtotal - Bonds - Hybrid Securities - Other Loan-Backed and
Structured Securities 17,912,500 | XXX 18,671,825 2,520,000 17,890,483 0 (2,695) 0 0 XXX XXX XXX 336,856 876,683 XXX XXX
1309999999. Total - Hybrid Securities 37,669,480 | XXX 37,839,298 20,883,000 37,601,942 0 (39,517) 0 0 XXX XXX XXX 727,012 1,723,417 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 2,510,204,756 | XXX 2,309,897,015 2,446,512,132 2,495,679,913 0 (2,558,125) 0 0 XXX XXX XXX 30,383,824 124,703,917 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 133,757,910 | XXX 113,194,959 147,549,991 120,923,456 0 (1,956,300) 59,079 0 XXX XXX XXX 562,885 6,357,663 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 27,277,989 | XXX 18,436,246 21,647,715 22,852,108 0 (4,249.870) 0 0 [ XXX XXX XXX 346,367 4,656,802 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 130,408,095 | XXX 123,975,575 114,405,492 130,254,502 0 12,376 0 o[ XXX XXX XXX 1,196,586 4,339,589 XXX XXX
2459999999. Total - SVO Identified Funds 0| 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 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 2,801,648,750 | XXX 2,565,503,795 2,730,115,330 2,769,709,979 0 (8,751,919) 59,079 0 XXX XXX XXX 32,489,662 140,067,971 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B.§.n 36,170,722 1C..$ ... 69,289,331 1D .$........ 154,674,378 1E..$........... 204,480,675 1F ..$......... 443,770,035 1G..$........... 362,687,055
2B..$........578,229,427 2C..$ . 130,289,138
3B..$.. . 13,613,647 3C..$ 11,327,158
4B ..$ .. ...9,518,789 4C..$ .0
.0 5B.S ... 1,000,001 5C..$...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

(g

Beam Technologies Inc. Series E Preferred

#BEAMT-EC-H .. [Stock wevveviniiiiiiiiiiiiiiieiiiiieen [ [ | ..71,289.000 |.... ... 5,451,501 ... 76.472 ..o 5,451,591 .2,999,991]... .0l 0. . 2,451,600 |... ¥ ). 0170472021 ..
#THREE-OC-E ... | Three Oceans PFD Three Ocean PFD ..........|..ocooooes [ oo ool 4.000 |.... .... 1,000,000 [250,000.000 [.............. 1,000,000 0. 0. . ¥ ... 00/01/2018 ..
#AFXCL-AS-S .. [AFX AFX Class B Units .....cooovvimmemiiiins [ evnniens [ 4.000 |oreeeeeenn25.00 [oveeeiiiins ferneeeniiiiiieeeennnd |, 0.648 |... .0l 0. . ¥ ... 08/06/2020 ..
#BEXIO-N1-2 .. [Bexion Pharmaceuticals Bexion Series C .. |...........|....... .203,240.000 |.... ... 4,999,989 |...... 24.601 |... .4,999,989|... 0. 0. LX) 12/07/2022 .

#MICRU-IT-Y .. [MICRUITY INC. MICRUITY INC. .cevvvvivneais | eemeiees [ e el 2,219,509.000 |........... 25.00 [.ooeeiiiiinns feereeeiiinns 1,000,000 |....... 0.451
Kingfield Corporation Kingfield Series A

1,000,000

o
o

SR 1272272021 .

#KINGF-IE-L .. |.. B I .542,462.000 |. . 3,000,005 |.. .3,000,005 |. 0 0 . 05/27/2022 ..
020002-81-2 .. [ALLSTATE CORPORATION PREFERRED 6,363.000 |. 127,324 .. .125,885 0 0 .|-.05/10/2022 ..
06055H-40-0 ... [BANK OF AMERICA CORP PREFERRED ............ |eeeeeeeeees]eeeens ..90,000.000 |.... .... 1,579,500 .1,640,500 ... 0. 0. .| 05/05/2022 ..
06055H-80-6 .. [BANK OF AMERICA CORP PREFERRED ............ |eeeeveveens|ovvenns foun .. 100,000.000 |.... .... 1,695,000 .2,153,000 ... 0. 0. .| 02/22/2022 ..
33616C-69-6 ... [FIRST REPUBLIC BANK/CA PREFERRED .. J RO R ...348,000.000 |.... .... 6,006,480 .6,621,500... . 0. 0. . ... 04/25/2022 ..
33616C-72-0 ... [FIRST REPUBLIC BANK/CA PREFERRED .......... ... 235,050 ....302,250 ... ...(67,200)|... 0. 0. ....(67,200)... N .- 02/17/2022 ..
33616C-74-6 ... [FIRST REPUBLIC BANK/CA PREFERRED .......... ... 300,587 ....375,273 ... eeeenn... (74,687)]... 0. 0. ....(74,687)... ....0|.. 2.C FE ..|.. 04/20/2022 ..
33616C-78-7 .. [FIRST REPUBLIC BANK/CA PREFERRED ..........|.eeveeveees]vevvvnn fooreneennnnnnnnnnn 10,000,000 |....eeert25.00 |oeveenneeeens Joevnnnnneeen... 185,500 |...... 18.550 |....ceennnn'e.. 185,500 [ 202,900 [ eeeeeeeeeeeeeeeen O e 5,875 | O [ (17,400)]-ceveeeeeeeennn 0 (VN FO (17,400)....cceeeennennns 0].. 2.C FE ..|.. 04/13/2022 ..
GRAPHENE ENABLED TECHNOLOGIES GRAPHENE

37949%-12-2 ... [ENABLED TECHNOLOGIES ....evvveneeeeemninnees | eeenvnnn [ oeveees oo 3,500.000 |......... 100,00 [oeeeeereeeennn Joummreeeeennnns 133,068 019 | 133,088 | 145,331 0 0 ..|--06/17/2016 ..
61762V-86-1 .. [MORGAN STANLEY PREFERRED ...........ccovvvveen |ennnneeenns]ceeens ..53,727.000 |.cevvennnnn .... 923,030 .1,081,742{... 0. 0. .. 04/13/2022 ..
67034#-12-1 .. [NUCLEUS SCIENTIFIC, INC SERIES B ..41,309.000 |. JLV [V O FE PP 0. ...403 0 0 08/23/2017 ..
67034#-12-2 ... [ Indigo Technologies, INC Class A ..64,010.000 |. .. 12,500 |.. .. 12,500 0 0 02/07/2020 ..
744601-39-6 ... [PUBLIC STORAGE PREFERRED .... . ..50,000.000 |. .854,000 |.. .1,095,000 0 0 02/15/2022 ..
74460W-42-0 ... [PUBLIC STORAGE PREFERRED . P ..31,002.000 |. 517,733 |.. .663,598 0 0 02/15/2022 ..
744601-44-6 ... [PUBLIC STORAGE PREFERRED ........cceeueereee |evvvvvvnns | eerens 9,333.000 |. . 153,248 |.. .19,814 0 0 .|.. 02/15/2022 ..
74460W-51-1 .. [PUBLIC STORAGE PREFERRED ..........ccevvvvens |evnnneeenns]oeeens ..18,331.000 |.... .... 298,245 0. 0. .|.. 02/14/2022 ..
744601-55-2 ... [PUBLIC STORAGE PREFERRED .........eeeeveeeeee |evnvvrvennn | eerenen foun ..71,439.000 |.... ... 1,365,199 . . 0. 0. .| 02/17/2022 ..
74460W-57-8 .. [PUBLIC STORAGE PFD ........eeuvvevrvvvnnnninnes | neeeeeenn [ eeeeees fon .350,000.000 |.... ... 7,059,500 |...... 20.170 |... . . (2,159,500)|... 0. 0. .| 1271172019 ..
808513-86-5 .. [SCHWAB CORP PREFERRED ........eeeeeeremeneene |evvvrvvnnn [ evvenes fonn .102,995.000 |.... .... 1,905,408 |...... 18.500 [-eeeeeeennnns 1,905,408 .2,307,312]... (401,904))... 0. 0. .|.. 02/14/2022 ..
902973-71-8 ... [U S BANCORP PREFERRED .......cceovvvvvvnnvnnns | ennneeenns | eeees ..80,000.000 |.... ... 1,299,200 |...... 16.240 [...oovvveennn 1,299,200 1,501,600 ... (202,400))... 0. 0. .|.. 0471372022 ..
902973-73-4 ... [U S BANCORP PREFERRED .......covvevememnnnnee | evnnvinnnn | eeeees .104,790.000 |........... ... 1,624,245 |...... 15.500 |... .. 1,624,245 .1,865,006 |... . (240,761)|... 0. 0. . ...0]. .|-.04/28/2022 ..
94988U-15-1 ... [WELLS FARGO & COMPANY PFD .. e ..43,000.000|...........25.00 |..... 787,760 |...... 18.320 |... ... 187,760 ....840,650 ... ...(52,890)|... 0. 0. ... (52,890)... L0 ..|.. 05/05/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 42,514,165 XXX 42,514,165 44,868,056 60,720 1,224,765 0 (2,891,598) 0 0 (2,891,598 0f XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 42,514,165 | XXX 42,514,165 44,868,056 60,720 1,224,765 0 (2,891,598) 0 0 (2,891,598 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX
4509999999 - Total Preferred Stocks 42,514,165 XXX 42,514,165 44,868,056 60,720 1,224,765 0 (2,891,598) 0 0 (2,891,598 of XXX XXX

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

Number
1A 1A ... 1B..$ .. 1C..$ ..
1B 2A ... 2B..$.. 2C..$..
1C 3A ... 3B..5.. 3C..$..
1D 4A 4B ..$ .. 4C ..$ ..
1E 5B ..% 5C ..$
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
BYPBTG-41-2 ... [SMART GLOBAL HOLDINGS INC COMMON .. 702.000 |.... ...10,446 .. 17,638 |.. .0 . (14,472)]... ...(14,472) |... ...0 .. 02/02/2022 ..
00206R-10-2 ... [AT&T INC .49,573.000 |.... . 912,639 . 928,678 |.. .0 .. (7,807)f... ....(7,807) ... ...0 .. 03/22/2018 ..
009066-10-1 ... [AIRBNB [NC-CLASS A COMMON ... .12,708.000 |.... ..2,098,774 |.. .0 ... (936,5%4)... ... (936,594) |... ...0|.. 05/24/2022 ..
01748X-10-2 ... [ALLEGIANT TRAVEL CO ..1,206.000 |.... ....215,517 |.. .0 ...(133,168)f... ... (133,168) |... ...0|.. 04/25/2022 ..
02079K-10-7 ... | ALPHABET CLASS C ... .66,140.000 |.... . 1,367,083 |.. .0 (3,700,500)f... ...0|.. 07/18/2022 ..
02079K-30-5 ... |ALPHABET CLASS A ... ..9,740.000 |.... . . ... 161,536 |.. .0 . ...0|.. 07/18/2022 ..
02215L-20-9 ....[ALTUS MIDSTREAM CO -A COMMON .. ....19,200.000 |.... 635,136 |......... 33.080 .... 635,136 .... 636,958 |.. .0 . 0. 1171772022 ..
023135-10-6 ... | AMAZON.COM INC ....57,820.000 |.... .. 4,856,880 |......... 84.000 ..4,856,880 ..1,343,228 |.. .0 (4,782,697)... ...0 .. 06/03/2022 ..
025932-10-4 ... [ AMERICAN FINANCIAL GROUP . .. 306,676.000 |.... . 42,100,481 42,100,481 .. 26,347,271 |.. .0 ... (12,267)... ...0 .. 02/23/2021 ..
03073E-10-5 ... | AMERISOURCEBERGEN CORP . .21,057.000 |. ..3,489,355 |.. . 1,860,829 .0 . 691,001 0.. 10/13/2021 ..
03676B-10-2 ... [ ANTERO MIDSTREAM CORP 208,968.000 |. 2,254,765 ..2,064,436 .0 . 206,055 0 .. 10/03/2022 ..
037833-10-0 ... [APPLE INC ........euveee .75,269.000 |. 9,779,701 ..1,422,270 .0 (3,585,815)| 0].. 01/22/2013 ..
060505-10-4 ... [BANK OF AMERICA CORP ...111,289.000 |.... ....608,751 |.. .0 .. (1,265,356)... ...0].. 07/19/2011 ..
084670-70-2 ... |BERKSHIRE HATHAWAY INC DEL CL B ....25,238.000 |.... 308.900 ..3,830,084 |.. .0 . 249,856 |... ...0 .. 11/04/2021 ..
090616-10-1 ... [BIOMARIN PHARMACEUTICAL INC ....30,914.000 |.... 103.490 ..2,421,460 |.. .0 ... 481,747 |... ...0.. 03/03/2022 ..
097023-10-5 ... [BOEING CO ....11,176.000 |.... 190.490 . 1,613,864 |.. .0 .... 515,052 |... ...0|.. 10/25/2022 ..
10316T-10-4 ... |BOX INC - CLASS A . ....52,685.000 [..........eeeee.. 1,640,084 |......... 31.130 . 1,100,416 |.. .0 ... 253,205 |... ...0|.. 08/26/2022 ..
110122-10-8 ... | BRISTOL-MYERS SQUIBB ... .41,427.000 |..................2,980,673 |......... 71.950 ..2,342,704 |.. .0 .... 397,69 |... . ...0 .. 1173072021 ..
12514G-10-8 ... | CDW CORP/DE ..6,218.000 |.... 178.580 . ... 262,431 |.. .0 ...(162,912)]... ... (162,912) |... ...0|.. 01/24/2017 ..
14427M-10-7 ... |US AUTO PARTS NETWORK INC COMMON .. ....36,021.000 [....uuunnnnnnnnnnn.. 225,491 Lo, 6.260 ... 225,491 ...50,429 |.. .0 ... (177,944)]... . (177,044) ). ...0.. 07/28/2020 ..
16411R-20-8 ... | CHENIERE ENERGY INC .. .16,550.000 |. 149.960 ..2,481,838 |.. ..1,709,842 .0 . 803,337 ...803,337 0. 12/16/2021 ..
166764-10-0 ... | CHEVRON CORPORATION .. .10,539.000 |. 179.490 ..1,891,645 |.. . 998,624 .0 . 654,893 ...654,893 0].. 03/06/2020 ..
172062-10-1 ... | CINCINNATI FINANCIAL 992,622.000 |. 102.3% . 101,634,567 |.. 23,354,625 .0 . (11,454,858) (11,454,858) 0 .. 05/18/2020 ..
184496-10-7 ... | CLEAN HARBORS INC . 3,970.000 |. 114.120 . 453,056 |.. . 390,287 .0 .. 61,578 ....61,578 0.. 05/10/2022 ..
20030N-10-1 ... [ COMCAST CORP CL A .... .65,270.000 |. 34.970 ..2,282,492 |.. ..1,799,004 .0 (1,002, 547) ..(1,002,547) 0.. 02/11/2016 ..
220027-10-8 ... [ CORPORATE OFFICE PROPERTIES REIT .. ....21,000.000 |.... .... 544,740 .... 535,201 |.. .0 ... (42,630)]... (42,630) [... ...0|.. 04/30/2021 ..
224441-10-5 ....[CRANE HOLDINGS CRANE ..2,730.000 |.... ... 214,229 ... 245,001 |.. .0 L. 20137 | ...0|.. 05/17/2022 ..
226344-20-8 ....|CRESTWOOD EQUITY PARTNERS LP LIMITED PARTNERS .... ..5,850.000 |.... .. 153,212 ... 154,300 |.. .0 L (11,321) ). ...0|.. 11/15/2022 ..
233450-10-7 ....|DT MIDSTREAM INC COMMON .. .21,600.000 |.... ..1,143,377 |.. .0 ....50,239 |... ...0 .. 10/03/2022 ..
244199-10-5 ....[DEERE & COMPANY ..2,786.000 |.... .... 361,076 |.. .0 ...0 .. 03/27/2020 ..
24703L-20-2 ....|DELL TECH COMMON 325.000 |.... .0 , .. ...0].. 06/30/2021 ..
254687-10-6 ... [DISNEY ............. .11,442.000 |. . ..1,243,288 .0 (778,170), . (778,170) 0.. 03/21/2019 ..
25809K-10-5 ... [DOORDASH INC - A COMMON 9,296.000 |. . 453,831 |.. . 488,226 .0 . 574,214 ..1,504,558 . (930,344) 0.. 09/23/2021 ..
26614N-10-2 ... [DUPONT DE NEMOURS INC .. .34,390.000 |. ..2,360,186 |.. ..2,088,482 .0 (417,839) . (417,839) 0.. 03/02/2021 ..
20273V-10-0 ... [ENERGY TRANSFER EQUITY LP 267,796.000 |. ..2,020,072 .0 . 866,004 ...866,004 0.. 11/15/2022 ..
20336T-10-0 ... [ENLINK MIDSTREAM LLC ...... 103,800.000 |. ..1,059,137 .0 .217,603 217,603 0. 12/02/2022 ..
203792-10-7 ....|ENTERPRISE PRODUCTS PARTNERS .. 146,616.000 |.... . 2,988,671 |.. .0 ... 214,782 |... ...274,782 ... ...0|.. 11/16/2022 ..
30231G-10-2 ... [EXXON MOBIL CORP ... ....56,681.000 |.... 110.300 ..3,229,550 |.. .0 ... 2,783,604 |... ...2,783,604 |... ...0 .. 02/02/2021 ..
30303M-10-2 ... [Meta Platforms, Inc ....25,714.000 |.... 120.340 ..3,071,023 |.. L0 .. .0 .. (4,500, 177)f... ..(5,554,481) |... ...0|.. 05/18/2021 ..
31428X-10-6 ... [FEDEX CORP ......covvvvviiiiiiiiiiiiiiiiiiiiiinneineeeeeeens [ ennnnnnnnns [eveeeencfo 2,926.000 |.... 173.200 . .. 426,064 ... 3,365 |.. .0 ... (249,9097)... (249,997) |... ...0].. 04/08/2020 ..
316773-10-0 ... [FIFTH THIRD BANCORP .. ...3,125,738.000 |.... . 102,555,464 76,013,869 |.. ...1,031,494 |... .0 .(30,758,707)... ... (30,758,707) |... ...0|.. 09/02/2022 ..
320209-10-9 ....|FIRST FINANCIAL BANCORP .. ...123,642.000 |.... ..2,99%,846 . 3,006,561 |.. .0 . .0 ... (18,546)]... ...(18,546) |... ...0 .. 04/13/2021 ..
35137L-10-5 ... [FOX CORP +...13,568.000 [.....ovnnnnnnnee... 412,060 |......... .... 412,060 .... 261,520 |.. .0 . .0 .... (88,59)... ...(88,599) |... ...0.. 03/19/2019 ..
371927-10-4 ... | GENESIS ENERGY L.P. ....... ..8,000.000 |.... .0 . .0 , ...0|.. 11/15/2022 ..
38141G-10-4 ... [GOLDMAN SACHS GROUP INC .21,416.000 |. .0 .0 (838,865)| . (838,865) 0.. 03/27/2020 ..
38173M-10-2 ... [GOLUB CAPITAL BDC INC ....oovveeeeeeeeeeeeeeeeeeeeeeeeees fveviiinnns v 173,000.000 |.... .. 2,276,680 ..2,276,680 ..2,6569,010 |.. .0 .. 0. .. (394,440)].. ... (394,440) |.. ...0].. 09/16/2019 ..
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40412C-10-1 ... [HCA HOLDINGS INC ....15,660.000 |.... ..3,757,774 ..1,656,941 |.. ....35,019 |... .0 .... (260,763) |... ...0|.. 04/22/2022 ..
428103-10-5 ... [HESS MIDSTREAM LP - CLASS A COMMON .. ....12,300.000 |.... .... 368,016 328,962 [ 0 e 6,471 |... .0 . ...0|.. 11/15/2022 ..
43300A-20-3 ....[HILTON WORLDWIDE HOLDINGS IN .......eevvvvrvmnnnnnnnnee .19,968.000 |.... ..2,523,156 1,633,024 [l 0 e 8,986 |... .0 ... (591,652) |... ...0|.. 05/18/2021 ..
435763-10-7 ... [HOLLY ENERGY PARTNERS LP MASTER LIMITED PARTNER . ..5,900.000 |.... .... 106,908 112,807 e 0 e 7,50 |... 0 8402 | O [ 8,402 |... ...0 .. 03/24/2022 ..
443510-60-7 ... |HUBBELL INC -CL B ....11,603.000 |.... ..2,722,992 . 1,490,711 |.. .0 . . . ...01..07/01/2020 ..
446150-10-4 ... [HUNTINGTON BANCSHARES INC ... ...185,231.000 |.... ..2,611,757 .0 ... (244,505)(... ... (244,505) |... ...0|.. 04/05/2021 ..
459200-10-1 ... ....17,410.000 |.... .. 2,452,895 .0 . 125,874 |... 125,874 |... ...0.. 08/05/2020 ..
46185L-10-3 ... [ INVITAE CORP COMMON .. ....26,554.000 |.... .0 .. 16,99 |... .... (356,089) |... .0 .. 1271772021 ..
46625H-10-0 ... | JP MORGAN CHASE & CO ..9,308.000 |.... .0 ... (225,719)... ... (225,719) ... ...0.. 03/06/2020 ..
478160-10-4 ... [ JOHNSON & JOHNSON ..... .30,320.000 |. .0 . 169, 186 ...169,186 0.. 10/28/2020 ..
480200-10-7 ... [JONES LANG LASALLE INC . .12,729.000 |. .0 (1,399,808) ..(1,399,808) 0|.. 09/03/2020 ..
482420-10-6 ... [KBR INC COMMON .. 4,570.000 |. .0 .. 20,628 ....20,628 0].. 07/07/2022 ..
49456B-10-1 ... |KINDER MORGAN .... ...125,817.000 |.... . . .0 . 240,854 |... ...240,854 |... ...0|.. 10/25/2022 ..
55336V-10-0 ... [MPLX LP LIMITED PARTNERS .... . 993,907 |.. .0 . 144,167 |... ... 144,167 |... ...0 .. 11/16/2022 ..
556269-10-8 ... [STEVEN MADDEN LTD COMMON ... ... 211,286 |.. .0 ....(6,977) |... ...0 .. 10/11/2022 ..
550080-10-6 ... [MAGELLAN MIDSTREAM PRTNS .... ..1,120,939 |.. .0 L T1743 ...0|.. 11/15/2022 ..
56117J-10-0 ... [MALIBU BOATS INC - A COMMON ... 269,264 |.. .0 ....(5,429) ... ...0|.. 10/11/2022 ..
570535-10-4 ....[MARKEL CORP COMMON . . ..2,555,433 |.. .0 ...0|.. 06/12/2022 ..
576485-20-5 ....[MATADOR RESOURCES CO COMMON ...........coovveeeenennennn [LSeeiiiiis om0, 8,200,000 o, 183,168 | 57.240 .... 183,168 ... 221,312 .0 .0 .. 1172172022 ..
594918-10-4 ....|MICROSOFT CORP . e 11,420,102 239.820 11,429,102 ..1,619,051 |.. .0 ...0.. 04/01/2015 ..
508251-10-6 ... [MIDWEST BANC HOLDINGS INC .71,325.000 |. 0.005 |oooeeiiiiiiiiiies 364 |.. ... 364 .0 0.. 01/26/2010 ..
61174X-10-9 ... [MONSTER BEVERAGE CORP .37,420.000 |. .101.530 |.. ..3,799,263 |.. ..2,083,411 .0 0.. 05/18/2021 ..
64110L-10-6 ... [NETFLIX INC ............ 5,755.000 |. .294.880 |.. ..1,697,034 |.. ..2,012,027 .0 0|.. 04/07/2022 ..
65342K-10-5 ... [NEXTDECADE CORP COMMON . .11,500.000 |. .4.940 ...56,810 |.. .. 78,752 .0 0.. 10/03/2022 ..
67058H-10-2 ... [NUSTAR ENERGY LP ... .28,260.000 |. 16.000 . 452,160 |.. . 441,837 .0 0.. 11/15/2022 ..
670704-10-5 ... [NUVASIVE INC ..5,550.000 [....uuniiiinnnnnn. . 228,882 |.......e. 41.240 ... 228,882 .... 266,652 |.. .0 . ...0 .. 1071172022 ..
682680-10-3 ... [ONEOGK INC .32,988.000 [....oevnnneeennnn 2,167,312 | 65.700 ..2,167,312 ..1,014,290 |.. .0 ... 238,483 |... . ...0|.. 11/15/2022 ..
683344-10-5 ....[ ONTO INNOVATION INC ONTO .... ..6,927.000 [...ouunniiiinnnnnn. 471,659 | 68.090 ... 471,659 .... 300,915 |.. .0 ...(187,126)f... ... (187,126) |... ...0 .. 12/21/2022 ..
68389X-10-5 ... | ORACLE CORP ....44,161.000 |.... ..3,609,720 ..1,349,086 |.. .0 ... (241,561)]... ... (241,561) |... ...0]..07/01/2013 ..
70450Y-10-3 ... [PAYPAL HOLDINGS INC .. ....17,994.000 |.... .0 ... (943,002)f... ...0|.. 05/16/2022 ..
718172-10-9 ... [PHILIP MORRIS INTERNAT-W/I .... ....32,384.000 |.... . .0 ... 201,105 |... ...0.. 09/17/2020 ..
72651A-20-7 ... [PLAINS GP HOLDINGS LP-CL A . 200,600.000 |. . ..2,065,247 .0 . 422,796 , 0. 1172172022 ..
74051N-10-2 ... [PREMIER INC-CLASS A .. .14,400.000 |. . 503,712 |.. . 493,310 .0 . (82,904) (82,904) 0.. 08/29/2022 ..
75513E-10-1 ... |RAYTHEON CO RAYTEHON .40,218.000 |. ..4,058,801 |.. ..2,295,046 .0 . 597,639 ...597, 0.. 11/02/2020 ..
75737F-10-8 ... [REDFIN CORP ... .40,020.000 |. .. 169,685 |. . 169,685 |.. . 822,133 .0 (1,366,683)| ..(1,366,683) 0.. 08/07/2019 ..
759916-10-9 ... |REPLIGEN CORP COMMON . .. 307,208 |. . 307,298 |.. . 337,862 .0 . (30,565) ...(30,565) 0.. 12/01/2022 ..
760841-20-5 ... |RESCAP LIQUIDATING TRUST .... . . .0 .. (2,763)]... ....(2,763) |... ...0|.. 03/27/2014 ..
78467J-10-0 ... [SS&C TECHNOLOGIES .... ....29,270.000 |.... .0 ...(875,758)... ... (875,788) |... ...0].. 01/07/2021 ..
79466L-30-2 ... | SALESFORCE.COM INC ... ...23,064.000 |.... .0 (2,803,199))... ...0|.. 05/18/2021 ..
806857-10-8 ... | SCHLUMBERGER LTD .0 . 837,238 |... ...0 .. 03/22/2018 ..
827048-10-9 ... [SILGAN HLDS INC COMMON . .0 .. 87,107 |... ...0.. 08/10/2022 ..
833445-10-9 .... [ SNOWFLAKE INC-CLASS A COMMON .. .0 (1,845,515)|... . ...0 .. 12/03/2021 ..
844741-10-8 ... | SOUTHWEST AIR . . .0 ... (463,942)]... ... (463,942) |... ...0|.. 04/06/2022 ..
855244-10-9 .... | STARBUCKS CORP ....19,464.000 |.... .0 ...(107,493)(... ... (107,493) |... ...0 .. 05/13/2022 ..
868157-40-5 ... [ SUPERIOR ENERGY SERVICES INC .31,406.000 |. .0 . 847,962 0.. 05/13/2021 ..
876126-10-1 ... [ TARGA RESOURCES CORP ... ...30,750.000 |.... ..2,260,125 ..1,640,625 |.. 0. ... 292,455 |.. ...0.. 12/02/2022 ..
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947890-10-9 ... [WEBSTER FINANCIAL CORP ........covemiiiiiiiieieiiiics .
958669-10-3 ... | WESTERN GAS EQUITY PARTNERS LIMITED PARTNERS .
969457-10-0 ... |WILLIAMS COS INC ...
98138H-10-1 ... | WORKDAY INC-CLASS A

....10,830.000 |....

.23,401.000 |
.65,641.000 |.
.10,122.000 |

.. 04/30/2021 ..
.. 11/15/2022 ..
.. 03/23/2022 ..
.. 06/03/2021 ..
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879181-10-5 ... [ TELARIA TELARIA INC . ....18,971.000 |.... ... 113,826 ... 113,826 |.. ...0 .. 12/01/2021 ..
87968A-10-4 ... [ TELLURIAN INC .. 160,000.000 |.... .... 268,800 ... 759,260 |.. .... (490,460) |... ...0|.. 11/15/2022 ..
882508-10-4 ... [ TEXAS INSTRUMENTS . ....17,657.000 |.... . 1,958,006 |.. ... (410,525) |... ...0.. 08/05/2020 ..
88642R-10-9 ... | TIDEWATER INC ....42,506.000 |.... ... 453,539 |.. 1,111,107 ) ...0|.. 08/02/2017 ..
91324P-10-2 ... [UNITEDHEALTH GROUP INC . ....10,909.000 |.... ...0|.. 07/24/2020 ..
92826C-83-9 .... ...17,159.000 |.... ...0 .. 03/10/2022 ..
928542-10-9 ....[VIVINT SMART HOME INC COMMON .. 6,663.000 |.... ...0 .. 0172972021 ..
928563-40-2 .... | VMWARE INC-CLASS A ..143.000 |.... ...0 .. 11/02/2021 ..
...0
0
0
0

65960L-10-3 ... ....33,062.000 |.... . .... (163,105) [... ...0 .. 12/28/2022 ..
000000-00-0 ... | PIERIDAE ENERGY LTD ...205,353.000 |.... .... 189,387 ...145,716 |... (5,518)].. 10/12/2021 ..
86828P-10-3 ... | SUPERIOR PLUS CORP COMMON ... .. 140,000.000 |.... ..1,159,969 ...(73,696) |... ....(93,716)].. 04/21/2022 ..
000000-00-0 ... | GIBSON ENERGY INC ... ....76,200.000 |.... ..1,329,049 ....31,329 .. .... (63,203)].. 10/18/2022 ..
493271-10-0 ... |KEYERA CORP ....85,350.000 |.... ....45,849 |... .. (82,089)|.. 10/05/2022 ..

... (41,293)].. 11/15/2022 ..
...(107,002)].. 08/31/2022 ..
... (183,322)].. 12/28/2022 ..

.. (4,300)|.. 10/05/2022 ..

000000-00-0 ... |PEMBINA PIPELINE CORP ..
000000-00-0 ... | TC ENERGY CORP
29250N-10-5 ... [ENBRIDGE INC

....45,500.000 |....
....54,300.000 |....
.. 112,700.000 |....

O 0O 0 0000000000000 ODOODODOOOOO O OO O OO

D27348-26-3 ....|FRESENIUS SE & CO KGAA . .|B.. .14,300.000 | . (106,980)

F92124-10-0 ... [TOTAL SA .... -|B.. 8,500.000 |. 124,593 . (18,796)].. 05/20/2021 ..
016091/-10-2 ... | ALIBABA GROUP HOLDING-SP ADR RECEIPTS .. -|D.. .10,877.000 | ..(333,924) ...0 .. 05/24/2021 ..
780259-30-5 ....|ROYAL DUTCH SHELL PLC-ADR RECEIPTS .. -|D.. .23,713.000 | . 349,572 0].. 02/01/2022 ..
F00189-12-0 ... | ACCOR SA COMMON ... .|B.. .15,200.000 | . 379,942 |.. . 493,430 . (67,119) (67,119) . (17,389)|.. 10/05/2022 ..
F5333N-10-0 ....[ JODECAUX SA B ....26,400.000 |.... .... 500,788 ....521,388 |.. .... (76,395)... ...(76,3%5) |... .. (11,663).. 08/22/2022 ..
F61824-87-0 ... [MICHELIN (CGDE) COMMON .... B |- ...15,800.000 |.... ..439,423 .... 400,096 |.. .. 12,743 .. 08/22/2022 ..
(623969-10-1 ... [ CONVATEC GROUP PLC COMMON B . 382,229 .... 326,611 |.. ....38,342 |... .. 10/05/2022 ..
H57312-64-9 ....| NESTLE SA-REG COMMON B |- . . .... 347,680 ... 329,202 |.. ... (1,19) |... .. 10/05/2022 ..
H5820Q-15-0 ....|NOVARTIS AG-REG B ..4,800.000 |.... ... 434,013 .... 420,048 |.. ... 17,104 . .. 05/20/2021 ..
P60694-11-7 ... | KIMBERLY-CLARK DE MEXICO-A .... B |- ...275,200.000 |.... ... 466,692 .. 415,745 |.. .. 08/22/2022 ..
Y74718-10-0 SAMSUNG ELECTRONICS CO LTD ... B...... . ..8,800.000 |.... .. 386,100 .. 403,323 |.. .... (166,668) |... .. 10/05/2022 ..

5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 469,178,089 XXX 469,178,089 277,551,188 1,913,687 15,828,532 0 (69,810,398) 3,385,818 (73,19, 216) (558,901 XXX

38174*-10-0 ... [Golub Capital Investment Corp BDC 3 .... ...192,130.000 |.... .. 2,860,813 ..2,860,813 . 2,880,000 |.. . (21,134))... .. 09/11/2020 ..
PFF#CS-00-1 ... [Pro Football Focus ..1,989.000 ... . 21,415,563 ).... .21,415,563 ..9,993,432 |.. .. 03/19/2021 ..

5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 24,276,376 XXX 24,276,376 12,873,432 0 201,383 0 (21, 134)] 0 (21,134) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 493,454,465 XXX 493,454,465 290,424,620 1,913,687 16,029,915 0 (69,831,532) 3,385,818 (73,217,350) (558,901) XXX XXX
056823-38-8 ... |BGF EM EQUITIES FUND-INST MUTUAL FUND .......ccooios [eemmmmmnnns [ 166,689.000 |.........ccvnnn 2,882,046 |......... 17.200 |ooenniennn. 2,882,046 [....ooeeiinnnnns 3,548,338 |..vviiiieiiiiii 0 foveereenennnn 151,887 | 0 [ (938, 123)]- .o (V) FOUR (938,123) [-evvvvreeeaiiiiiaanns 0.. 09/02/2022 ..{...... ......
115233-20-7 ....|BRONN ADV SUSTAIN GRW-INST MUTUAL FUND ... ....76,958.000 |.... ..2,677,371 ..3,107,384 |.. .0 . ...(688,191)... -0 ... (688,191) [... ...0 .. 08/02/2022 ..
128119-88-0 ... | CALAMOS MRKT NEU INC-1 MUTUAL FUND 155,982.000 |. ..2,147,875 |.. . 2,184,000 .0 . (36,125) 0 ...(36,125) 0].. 09/02/2022 ..
14064D-86-5 ... |Fuller & Thaler MUTUAL FUND ... 206,271.000 |. ..7,130,787 |.. ..7,138,192 .0 (449,798) 0 . (449,798) 0].. 09/02/2022 ..
252648-84-1 ....| DIAMOND HILL LONG/SHORT-I1 MUTUAL FUND .. 128,591.000 | ..3,734,289 |.. ..4,004,399 .0 (549,208) 0 . (549,208) 0].. 09/02/2022 ..
256219-10-6 ... |DODGE & COX STOCK MUTUAL FUND ... .22,677.000 | ..4,891,587 |.. ..5,284,020 .0 (392,433), 0 ..(392,433) 0].. 09/02/2022 ..
589509-20-7 ....[MERGER FUND-INST MUTUAL FUND .... ...125,075.000 |.... ..2,086,257 . 2,184,000 |.. .0 . ... (97,743)]... 0. ... (97,743) |... ...01.. 09/02/2022 ..
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61756E-46-1 ... [MFAIX MUTUAL FUND .. 178,750.000 |.... . .0 .. ...154,658 |... 0. (1,481,958)|... ..(1,481,958) |... ...0 .. 09/02/2022 ..
72201F-49-0 ... [PIMCO E/M LCL CUR & BND-INST MUTUAL FUND ... ...442,651.000 |.... ..4,590,289 .0 .. .0 ...(260,731)]... ... (260,731) |... ...0 .. 09/02/2022 ..
89154)-10-8 ... [ TOUCHSTONE SANDS CAPITAL INTL GROWTH R6 .. ...2,500,000.000 |.... 14,775,000 .0 .. 0. .(10,850,000)|... ... (10,850,000) |... ...0].. 03/09/2021 ..
801540-18-2 ....[ TOUCHSTONE INTERNATIONAL EQUITY-Y e 69,429.000 |.... .... 938,686 .0 .. .0 ...0|.. 12/28/2022 ..
801540-22-4 .... [ TOUCHSTONE SMALL COMPANY-Y ......cccovviiiiiiiiiiinnnns . 431,459.000 |.... ..2,407,540 .0 .. 0. ...0.. 1271972022 ..
89154V-83-5 ....[ TOUCHSTONE CORE MUNICIPAL BOND FUND INSTITUTIO ... ...1,720,284.000 |.... 18,303,817 . .0 .. .0 . . ...0.. 1273072022 ..
891541-78-3 ... [ TOUCHSTONE ACTIVE BOND - CLASS | .. 370,396.000 |.... ...3,396,535 |.... ..3,39,535 ..3,756,184 |.. .0 .. 0. ... (677,527) |... ...0|.. 01/05/2022 ..
8915411-79-1 ... | TOUCHSTONE CORE BOND FUND-Y ... 1,241,354.000 |.... . 11,383,212 |.... 11,383,212 13,508,411 |.. .0 .. .0 . ..(2,213,736) |... ...0|.. 12/28/2022 ..
891541-81-7 ... [ TOUCHSTONE HIGH YIELD-Y ...286,164.000 |.... .. 2,066,103 |.... ..2,066,103 ..2,360,447 |.. .0 .. 0. ... (348,223)... .ee (348,228) |... ...0.. 12/28/2022 ..
80154X-22-9 ....| TOUCHSTONE FOCUSED EQUITY FUND CLASS Y 149,501.000 |. ..7,623,067 |.. ..6,919,569 .0 .0 (1,894,782)| ..(1,8%,782) 0. 12/28/2022 ..
89154X-44-3 ....[ TOUCHSTONE VALUE FUND CLASS Y . 228,018.000 |. ..2,305,258 |.. ..2,220,7% .0 .0 . (221,502) 0[.. 12/28/2022 ..
89154X-53-4 .... [ TOUCHSTONE MID CAP GROWTH - Y ... 128,761.000 |. ..3,714,742 |.. ..4,416,548 .0 .0 ..(1,340,842) 0. 12/19/2022 ..
89154X-63-3 ....[ TOUCHSTONE LARGE CAP GROWTH FUND CLASS | . ....13,324.000 |.... ... 267,141 L 271,791 | .0 .. 0. (65,798) |... ...0.. 12/28/2022 ..
89155H-37-1 .... [ TOUCHSTONE MID CAP VALUE FUND CLASS Y .... ....60,700.000 |.... ..1,263,166 ..1,202,791 |.. .0 .. .0 ... (184,278) |... ...0|.. 12/28/2022 ..
89155H-82-7 ....[ TOUCHSTONE SANDS CAPITAL SELECT CLASS Y .. ...500,082.000 |.... ..4,750,776 ..8,985,740 |.. .0 .. 0. ..(4,596,826) |... ...0.. 1271972022 ..
89155T-64-9 ....[ TOUCHSTONE MID CAP FUND CLASS | ....43,866.000 |.... ..1,817,816 ..2,105,320 |.. .0 .. .0 0. . (325,767) |... ...0 .. 08/25/2022 ..
89155T-66-4 ... [ TOUCHSTONE ULTRA SHORT FIXED CLASS Y ...362,008.000 |.... ..3,261,690 ..3,306,207 |.. .0 .. 0. 0. ...0.. 1271572022 ..
922020-81-3 ... [ VANGUARD GROUP MUTUAL FUND ........eecevvvnnvirrrnnnnnns [oommmnnnens |evvnnnn]ivinniiniiinnnnnns 138,823.000 |..................3,045,766 |......... 21.940 |.......ccoonns 3,045,766 |.......ooeeunnnnns 3,091,578 |..evvveiiiiiiiinns 0 0 605,287 0].. 01/05/2022 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 114,857,058 XXX 114,857,058 135,169, 155 0 2,929,480 0 (28,019,790) 2,895,013 (30,914,803) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 114,857,058 XXX 114,857,058 135, 169, 155 0 2,929,480 0 (28,019,790); 2,895,013 (30,914,803) 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
46090A-40-8 ... [ INVESCO GROWTH MULTI-ASSET A CLOSED END FUND ..... ...422,000.000 |.... .. 6,882,820 ..6,882,820 ... 7,161,660 |.. .0 .. .0 ...(278,840)f... ... (278,840) |... ...0|.. 12/05/2022 ..
464287-62-2 .... [ ISHARES RUSSELL 1000 INDEX .....cevveeeeeemmnnnnnaeens .. 171,711.000 |.... . 36,148,600 36,148,600 .. 36,438,509 |.. .0 .. .0 (8,293,462)|... ...0 .. 08/25/2022 ..
464287-65-5 ... [ ISHARES RUSSELL 2000 .21,234.000 |.... 3,702,360 ..3,702,360 ..4,530,461 |.. .0 .. .0 (1,021,143)f... ...0|.. 03/04/2021 ..
46432F-33-9 ... | ISHARES CORE MSC| EAFE ETF CLOSED END FUND . ..4,511.000 |.... ..514,074 |........ 113.960 .... 514,074 .... 439,993 [.. .0 .. .0 ... (142,548)|... ...0 .. 07/09/2020 ..
89157W-10-3 ... [ TOUCHSTONE DIVIDEND SELECT ETF ...1,000,000.000 |.... . 25,295,400 ...25,295,400 .. 24,674,140 |.. .0 .. .0 ...0 .. 09/28/2022 ..
891571-20-2 ... [ TOUCHSTONE STRATEGIC INCOME OPP ETF . ...4,000,000.000 |.... . 98,260,000 .. 98,260,000 .100,224,270 |.. .0 .. .0 . . ...0|.. 09/26/2022 ..
89157W-30-1 ... [ TOUCHSTONE ULTRA SHORT INCOME ETF ...2,000,000.000 |.... . 49,750,000 .. 49,750,000 .. 50,033,275 |.. .0 . .0 ... (283,275) |... ...0 .. 10/10/2022 ..
891571-40-0 ... [ TOUCHSTONE US LARGE CAP FOCUSED ETF .... 1,000,000.000 |. . 24,123,900 |. .24,123,900 |.. 24,952,660 .0 .0 . (828,760) 0 [.. 09/23/2022 ..
921943-85-8 ... | VANGUARD FTSE DEVELOPED ETF CLOSED END FUND .64,442.000 |. 2,704,631 |. . ..2,704,631 |.. ..2,777,154 .0 .0 . (119,142) 0].. 09/02/2022 ..
922042-77-5 ....[VANGUARD ~ CLOSED END FUND ... .54,422.000 |. 2,728,719 |. 50.140 |.. ..2,728,719 [.. ..2,991,463 .0 .0 . (584,467) 0[.. 08/25/2022 ..
922908-62-9 ... [ VANGUARD FDS CLOSED END FUND .. . e 5,467.000 |. 1,114,229 |. .203.810 |.. . 1,114,229 |.. . 1,040,467 .0 .0 . (278,598) 0].. 02/17/2021 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 251,224,733 XXX 251,224,733 255,264,052 0 0 (13,173, 245) (13,173, 245) 0 XXX
19933%-10-2 ....| COLUMBUS LIFE INSURANCE COMPANY . . 10,000,000.000 |. 369,704,274 |. .. 36.970 |.. . 369,704,274 |.. . 577,569,203 .0 .0 . (52,736,524) .(52,736,524) 0. 12/27/2022 ..
30304*-10-0 ... [FABRIC TECHNOLOGIES INC. ...eeeereeeieeeemmniieeeeeens [evvvvnnnns v 100.000 17,741,134 |...177,411.340 |.. 17,741,134 |.. .. 35,879,526 .0 .0 (2,229,516) (18,138,392) 0[.. 12/13/2022 ..
37371#-10-9 ... [GERBER LIFE INSURANCE COMPANY 5,940,000.000 |. 1,149,907,587 |. .193.587 |.. 1,149,907,587 |.. . 1,042,993,518 .0 .0 . (52,027,937) .(52,027,937) 0. 12/31/2018 ..
45824#-10-5 ....[ INTEGRITY LIFE INSURANCE COMPANY 1,500,000.000 |. 1,295,774,536 |. .863.850 |.. 1,295,774,536 |.. . 823,133,542 .0 .0 (185,658,971, .. (185,658,971) 0 .. 03/02/2000 ..
95953#-10-3 ... [WESTERN & SOUTHERN AGENCY, INC. ... - R S 1,000.000 [vevneeervnnnnnns 2,199,939 |....... 2,199.939 ....2,199,939 . .0 .. L0 .. ....2,193,356 |... O 2,193,356 |... ...0 .. 01/20/2004 ..
95956*-10-4 ... [ WESTERN-SOUTHERN LIFE ASSURANCE COMPANY ............[..... T T T 2,500,000.000 |..cevnnnnnns 1,777,222,776 |........ 710.889 |......... 1,777,222,776 |...coennns 1,399,908,064 |..evvvuueiaeininnnes 0 [V (82,073, 149)]. e [V (82,073,149) [-.ooeevnenaiiaeinnnnns 0f.. 12/27/2022 ..|...... ...
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 4,612,550, 246 XXX 4,612,550, 246 3,879,494,853 0 80,000,000 0 (372,532, 741)| 15,908,876 (388,441,617) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 4,612,550,246 XXX 4,612,550,246 3,879,494,853 0 80,000,000 0 (372,532,741) 15,908,876 (388,441,617) 0 XXX XXX
5989999999 - Total Common Stocks 5,472,086,502 XXX 5,472,086,502 4,560,352, 680 1,913,687 102,528, 105 0 (483,557, 308)f 22,189,707 (505,747,015) (558,901) XXX XXX
5999999999 - Total Preferred and Common Stocks 5,514,600,667 XXX 5,514,600,667 4,605,220,736 1,974,407 103,752,870 0 (486,448,906 22,189,707 (508,638,613) (558,901) XXX XXX
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690353-3F-2 ......... DFC AGENCY DEBENTURES ~ 4.350% 06/15/28 ... .|-...10/04/2022 ... |BANK of AMERICA SEC ... 2,320,909 |.. ... 2,320,909 |..
690353-5H-6 ......... DFC AGENCY DEBENTURES ~ 4.230% 04/20/35 .... . |--..09/01/2022 ... | STIFEL NICOLAUS & CO-EQ .... ... 1,393,950 |.. ... 1,393,950 |..
90376P-BG-5 ......... INT DEV FIN CORP AGENCY DEBENTURES ~ 4.230% 06/20/28 .... ...07/18/2022 ... |WELLS FARGO ... 2,307,692 |.. ... 2,307,692 |..
90376P-EU-1 ......... INT DEV FIN CORP AGENCY DEBENTURES ~ 4.230% 11/20/37 .... 09/01/2022 ... | STIFEL NICHOLAS ... ... 4,972,815 |.. ... 4,972,815 |..
912828-77-8 ......... U S TREASURY NOTES 1.500% 01/31/27 .. . . | MORGAN STANLEY FIXED INC ... .. 50,000 |..
91282C-AJ-0 .........[US TREASURY  0.250% 08/31/25 ........... ...10/18/2022 ... [ GOLDMAN SACHS .. 15,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 11,057,621 11,060,366
25714P-EP-9 . .. | DOMINICAN REPUBLIC SOVEREIGN ~ 5.500% 02/22/29 .... D... ....02/17/2022 ... |BARCLAYS .... 3,039,000 |.. .... 3,000,000 |..
445545-AQ-9 . |REPUBLIC OF HUNGARY SOVEREIGN  5.500% 06/16/34 ....06/08/2022 ...|J P MORGAN SEC . . 4,859,400 .5,000,000
698299-BS-2 . .. |REPUBLIC OF PANAMA SOVEREIGN  4.500% 01/19/63 ... D... ...06/07/2022 ... [CITIGROUP GLOBAL MKTS . .... 1,642,000 |.. .... 2,000,000 |..
0309999999. Subtotal - Bonds - All Other Governments 9,540,400 10,000,000
13079P-XC-2 . ..|CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY HSG ~ 4.450% 03/01/57 ....oeeeeeeeeeeeeeeee e eeeene e e eeeneas 020872972022 ... [ STERN .t e e eee et e e et e et e e e e e e e e e e e et e e e e e e e e nnan e e e eennn e e eeennnaneeeennnannaeeennn |oennuneeeeennnaneeeennnaneeerenn |rrrianeeerenn e aeen 1,700,000 |.. .... 1,700,000 |.
3136A3-EE-7 . ..|FNR 2011-143 PZ ~ 4.500% 01/25/42 ... 09/01/2022 ... | Interest Capitalization . . 161,059 . 161,059
3136AH-VS-6 ......... FNR 2013-136 CZ  3.500% 01/25/44 ... . |-...04/01/2022 ... | Interest Capitalization .... .. 30,99 |..
3136AU-09-5 ......... FNR 2016-98 BZ ~ 4.000% 01/25/57 ... .|....12/01/2022 ... | Interest Capitalization .... . .. ....415,938 |..
313970-3L-0 ......... FNR 2010-149 ZC  4.500% 01/25/41 ... .|-...05/01/2022 ... | Interest Capitalization .... .. ... 154,811 |.. ... 154,811 |..
546475-VT1-8 ......... LOUISIANA ST GAS & FUELS TAX R TRANSPORTATION  2.952% 05/01/41 .....iiiiiiiunniiiiiiiiiniiiiiiiiiiiiiinnns [eneeeeeennnnnnns B O 0 = 1 P AP PN 7,500,000 f..ooiiiiiiiiiiiiiinnnns 7,500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,962,804 9,962,804
025537-AU-5 ......... AMERICAN ELECTRIC POWER ~ 3.875% 02/15/62 .... .|....06/17/2022 ...|BANK of AMERICA SEC .... 2,325,000 |.. .... 3,000,000 |..
02665U-AA-3 ......... AH4R 2014-SFR2 A 3.786% 10/17/36 . |--..08/25/2022 ... | INTL FCSTONE FINANCIAL INC ... .... 1,876,076 |.. ... 1,004,042 |..
02666B-AA-4 ......... AH4R 2015-SFR2 A 3.732% 10/17/52 .|...06/28/2022 ... [WELLS FARGO ...21,729,115 |.. .. 22,222,169 |..
03027W-AJ-1 ......... AMETOW  3.070% 03/15/23 . |--..10/17/2022 ... | SEAPORT GROUP LLC ... .... 1,666,056 |..
05574L-FY-9 ......... BNP PARIBAS ~ 3.250% 03/03/23 ... 11/17/2022 ... | TD SECURITIES ... ... 398,172 |..
110122-0G-0 ......... BRISTOL-MYERS SQUIBB  5.250% 08/15/43 .. 01/08/2022 ... | STIFEL NICHOLAS ..5,949,450 |..
12658P-AA-2 ......... CP CANYONS WFH  3.890% 09/01/61 . . .... 3,400,000 |..
14314C-10-5 . .. | CARLYLE FINANCE LLC PREFERRED ....... 05/10/2022 ... . 2,531,076
14338H-AA-4 . ..|CARMEL VALLEY SR LIVING ~ 3.890% 09/01/61 . 07/29/2022 ... . 2,850,000
198280-AH-2 . ..| COLUMBIA PIPELINE GROUP  5.800% 06/01/45 . 01/13/2022 ... ..3,322,052 . 2,549,000
20826F-BC-9 ......... CONOCOPHIL CO  3.758% 03/15/42 .|...10/03/2022 ... ... 11,860,582 |.. ... 12,000,000 |..
25746U-DC0 ......... DOMINION RESOURCES ~ 2.450% 01/15/23 .. .|-...08/16/2022 ... ... 2,238,289 |.. .... 2,248,000 |..
276480-AB-6 ......... EASTERN GAS TRAN  3.900% 11/15/49 .... .|....08/31/2022 ... |Tax Free Exchange ... ... 1,989,283 |.. .... 2,000,000 |..
217432-AL-4 ......... EASTMAN CHEMICAL ~ 4.800% 09/01/42 . . |--..01/03/2022 ... [MESIROW FINANCIAL ... .... 1,199,100 |.. .... 1,000,000 |..
277432-AP-5 ......... EASTMAN CHEMICAL ~ 4.650% 10/15/44 .. .|-...01/03/2022 ... [MESIROW FINANCIAL ... ... 1,196,598 |.. .... 1,010,000 |..
20278N-AL-T7 ......... ENERGY TRANSFER PARTNERS ~ 4.250% 03/15/23 . |--..10/25/2022 ... | GOLDMAN SACHS ... .... 2,885,674 |.. .... 2,900,000 |..
30166A-AC-8 ......... Exeter Automobil20213A ables 2021-3A A3 0.350% 02/18/25 .. .|....01/28/2022 ... ... 44,831,250 |.. ...45,000,000 |..
35561R-AA-5 ......... FRED HUTCH CNCR CTR  4.966% 01/01/52 ...08/28/2022 ... .. 8,513,585 |.. .... 8,390,000 |..
361856-DX-2 . ..| GMAC MORTGAGE CORP LOAN TRUST 2004-HES A5  5.865% 09/25/34 . 02/01/2022 ... | Interest Capitalization . ... 6,070 ... 6,070
36255X-AC-7 . ..|GLS Auto Receiva20183A st 2018-3A C  4.180% 07/15/24 . 01/31/2022 ... |BNP SECURITIES .... 12,414,053 12,240,080
36258X-AB-6 . ..| GCAR 2020-1A B 2.430% 11/15/24 ....... 02/04/2022 ... | INTL FCSTONE FINANCIAL INC . 8,807,422 . 8,750,000
41242%-CD-2 ......... [HARDWOOD FUNDING PP 2.250% 06/07/29 .... . |--..01/10/2022 ... |PRIVATE PLACEMENT .... 1,000,000 |.. .... 1,000,000 |..
41242%-CE-0 ......... HARDIOOD FUNDING PP 2.710% 06/07/37 ... .|-...01/10/2022 ... | PRIVATE PLACEMENT ... .... 2,000,000 |.. .... 2,000,000 |..
41242%CF-T ......... HARDINOOD FUNDING PP 2.990% 06/07/42 .... .|--..01/10/2022 ... | PRIVATE PLACEMENT ... .... 1,000,000 |.. .... 1,000,000 |..
446150-AX-2 ......... HUNTINGTON BANCSHARES INC ~ 2.487% 08/15/36 .. .|....05/05/2022 ... Tax Free Exchange .... 2,545,107 |.. .... 2,661,000 |..
45660L-2V-0 ......... RAST 2005-A16 A3 6.000% 02/25/36 veer|-...04/01/2022 ... [ Interest Capitalization .... .. ..
46655F-AA-5 ......... JUA-RM LLC  3.880% 03/01/72 ..|....03/29/2022 ... | STERN ....260,000 |.. 260,000 ..
478375-AN-8 ......... JOHNSON CONTROLS ~ 4.950% 07/02/64 .. . |--..08/03/2022 ... | AMHERST SECURITIES GROUP ... ..5,574,449 |.. .... 4,945,000 |..
482480-AN-0 KLA CORPORATION  5.250% 07/15/62 ... ...06/21/2022 ... [CITIGROUP GLOBAL MKTS . .... 4,992,300 |.. .... 5,000,000 |..
59217G-EE-5 . ..|MET LIFE GLOB 1.950% 01/13/23 ..... 09/16/2022 ... | US BANCORP . . 1,988,460 . 2,000,000
595017-BA-1 . ..|MICROCHIP TECHNOLOGY INC ~ 4.250% 09/01/25 02/15/2022 ... |Various .. 11,775,400 11,440,000
628530-AV-9 . ..|MYLAN LABORATORIES INC ~ 3.125% 01/15/23 11/17/2022 ... | GOLDMAN SACHS . 1,921,169 . 1,923,000
648684-AA-6 . ..|NEW SEASONS LLC ~ 3.890% 04/01/62 ... 04/18/2022 ... | STERN .... . 2,095,000 . 2,095,000
64909D-AA-7 . ..|NEW VILLAS ZIONSVILLE ~ 4.390% 05/01/62 . 05/18/2022 ... | STERN . . 1,300,000 . 1,300,000
6533%K-BU-3 ......... NEXTERA ENERGY CAPITAL ~ 0.650% 03/01/23 .. .|....11/03/2022 ... |Various .. ..1,922,728 |.. .... 1,956,000 |..
78015K-7D-0 ......... ROYAL BANK OF CANADA 1.950% 01/17/23 . |--..10/21/2022 ... |RBC/DAIN .. .... 1,000,000 |..
78457J-AC6 ......... SMRT 2022MIN12022-MINI XCP_ 0.703% 01/15/39 .. ...06/13/2022 ... [BANK of AMERICA SEC . ... 4,287,457 |..




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - PART 3

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

L€

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
80285R-AF-5 ......... Santander Drive 20202 eivabl 2020-2 C  1.460% 09/15/25 .... .|....01/31/2022 ... |J P MORGAN SEC .... 5,014,844 |.. .... 5,000,000 |..
817826-AB-6 ......... 7-ELEVEN INC  0.800% 02/10/24 . |--..08/31/2022 ... |CITIGROUP GLOBAL MKTS . ....9,611,800 |.. ...10,000,000 |..
855244-AN-9 ......... [ STARBUCKS CORP  3.100% 03/01/23 .|....11/29/2022 ... | TD SECURITIES L 1,791,972 . .... 1,800,000 |..
882384-AE-0 .........| TEXAS EASTERN TRANSMISSI 4.150% 01/15/48 ... ...02/17/2022 ... | SEAPORT GROUP LLC .... 5,097,050 |.. .... 5,000,000 |..
89788N-AA-8 TRUIST FINANCIAL CORP  4.916% 07/28/33 .... . .... 5,000,000 |.. .... 5,000,000 |..
91324P-EL-2 . .. |UNITEDHEALTH GROUP INC ~ 4.950% 05/15/62 05/17/2022 ... |BANK of AMERICA SEC . . 5,941,200 . 6,000,000
931108-AA-2 . ..|WAKEMED ~ 3.286% 10/01/52 .. 01/20/2022 ... |J P MORGAN SEC . . 7,500,000 . 7,500,000
98978V-AB-9 . .| ZOETIS INC  3.250% 02/01/23 . . 02/28/2022 ... |BANK of AMERICA SEC . . 1,616,400 . 1,600,000
06417M-C4-5 . ..| BANK OF NOVA SCO  5.000% 08/08/23 .. A ....08/08/2022 ... | GOLDMAN SACHS . 1,300,000 . 1,300,000
19123U-AD-5 ......... COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 ... D... ....09/15/2022 ... |Various 1,831,428 |.. .... 1,877,000 |..
423012-AD-5 HEINEKEN N.V. 2.750% 04/01/23 D... L...08/22/2022 ... | TD SECURITIES ...eiveiniiiiiiiii e et ce et s e eai s e et e s s e s eaai e s e s e rnaa s s s senanassessnnnnnssssnnnns [oonesseseennnnnsesernnnnnneeerennns [oosseeseesnnnneeseennnnn 3,435,903 |.. .... 3,458,000 |..
46590X-AJ-5 . ..[JBS USA FOOD FINANCE ~ 6.500% 12/01/52 .. D ....06/06/2022 ...|BMO CAPITAL MARKETS CORP . 9,872,600 10,000,000
65558U-YC-0 . .. |NORDEA BANK ABP NEW YORK  4.940% 04/28/23 . [D. ....10/26/2022 ... |BANK of AMERICA SEC . . 2,100,000 . 2,100,000 .
902613-AL-2 ......... UBS GROUP AG  3.179% 02/11/43 ... ieereiiieeieenneeeeeenn s s eecnnn s e s eennnnnnseeennnnseeeennnnaseeennnnnnnas D... ... |--..01/04/2022 ... |UBS WARBURG . - .... 5,000,000 |.. .... 5,000,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 250,758,230 242,389,736 878,722
59156R-AV-0 ... ..|METLIFE INC_ 10.750% 08/01/39 .. ...07/28/2022 ... |J P MORGAN SEC .... - .... 5,251,460 |.. .... 3,785,000 |.. ....0
1309999999. Subtotal - Bonds - Hybrid Securities 5,251,460 3,785,000 0
2509999997. Total - Bonds - Part 3 286,570,515 277,197,906 949,167
2509999998. Total - Bonds - Part 5 176,418,247 176,129,427 260,803
2509999999. Total - Bonds 462,988,762 453,327,333 1,209,970
#MICRU-IT-Y ......... MICRUITY INC. MICRUITY INC. ..iiiiiiiiniiiiiiiis e et e e e e e e e e s e e s e e e seana e s s e eannns | nnnnneeesennnnn ....01/01/2022 ... | PRIVATE PLACEMENT ...oniiiiiiii it s e e s e aaa e s s s eaaa e s s eennns [onieseeeenanannes 2,219,509.000 |..eeunniiiiinnininnns 1,000,000 0
#KINGF-IE-L Kingfield Corporation Kingfield Series A . ....05/27/2022 ... |PRIVATE PLACENENT ... 542,462.000 |.. .... 3,000,005 |..
#BEXI0-N1-2 . .|Bexion Pharmaceuticals Bexion Series C . ...12/07/2022 ... |PRIVATE PLACEMENT ... ..203,240.000 |.. ..4,999,989

....05/10/2022 ... [ JANNEY MONTGOMERY SCOTT NINC
....06/05/2022 ... [J P MORGAN SEC ....
....02/22/2022 ... [ JP MORGAN - EQ .
....04/25/2022 ... [ JANNEY MONTGOMERY SCOTT NINC
....02/17/2022 ... |PIPER JAFFRAY
...04/20/2022 ... | JANNEY ~MONTGOMERY SCOTT NINC

..| ALLSTATE CORPORATION PREFERRED
..|BANK OF AMERICA CORP PREFERRED
06055H-80-6 . ..|BANK OF AMERICA CORP PREFERRED
33616C-69-6 . ..|FIRST REPUBLIC BANK/CA PREFERRED
33616C-72-0 ......... FIRST REPUBLIC BANK/CA PREFERRED ...

020002-81-2 .
06055H-40-0 .

.6,363.000 |..
90,000.000 |..
..100,000.000 |..
..348,000.000 |..
...15,000.000 [..

. 125,885
. 1,640,500
. 2,153,000
. 6,621,500
302,250 |..

SCoboboooooooooooooo

33616C-74-6 ......... FIRST REPUBLIC BANK/CA PREFERRED ... N ... 18,295.000 |.. ... 375,273 |..

33616C-78-7 ......... FIRST REPUBLIC BANK/CA PREFERRED ... ....04/13/2022 ... | JANNEY MONTGOMERY SCOTT NINC ...10,000.000 |.. ....202,900 |..

61762V-86-1 ......... MORGAN STANLEY PREFERRED .. ....04/13/2022 ... | JANNEY MONTGOMERY SCOTT NINC .. ... 1,081,742 |..

744600-39-6 ......... PUBLIC STORAGE PREFERRED .. ....02/15/2022 ... |JP MORGAN - EQ .... 1,095,000 |..

744600-42-0 ......... PUBLIC STORAGE PREFERRED .. ....02/15/2022 ... | JANNEY MONTGOMERY SCOTT NINC . . ....663,598 |..

744600-44-6 ......... PUBLIC STORAGE PREFERRED .. ....02/15/2022 ... | JANNEY MONTGOMERY SCOTT NINC ....9,333.000 |.. ....196,814 |..

744600-51-1 ......... PUBLIC STORAGE PREFERRED .. ....02/14/2022 ... | JANNEY ~MONTGOMERY SCOTT NINC ...18,331.000 |.. 385,134 |..

744601-55-2 . ..|PUBLIC STORAGE PREFERRED ....02/17/2022 ... | JANNEY MONTGOMERY SCOTT NINC .. 80,000.000 |.. . 1,849,600

808513-86-5 . ..| SCHWAB CORP PREFERRED ....02/14/2022 ... | JANNEY MONTGOMERY SCOTT NINC 102,995.000 . 2,307,312

902973-71-8 . ..U S BANCORP PREFERRED ....04/13/2022 ...|J P MORGAN SEC . 80,000.000 . 1,501,600

902973-73-4 ......... U S BANCORP PREFERRED ... woe |....04/28/2022 ... |Various . . . .... 1,865,006 |..

94988U-15-1 ......... WELLS FARGO & COMPANY PFD ... ieiessuiseerennnnseennnnnnssarnnnnsnssaeenennaseeennnnsassaernnnnnsseennnnnnsseennnnnnnes | onnnseessennnns ....05/05/2022 ... [ JANNEY MONTGOMERY SCOTT NINC ....eeersuuunieeemnnuunaeeennnuuaseennnnnsssanennnnssaeennnnnssaennnnnnnsseennnnnnssennns [snnasseeennnnnnseeeees 43,000.000 f-.oiiiiiiniiiieeiiiinnns 840,650 0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 32,157,758 0
4509999997. Total - Preferred Stocks - Part 3 32,157,758 0
4509999998. Total - Preferred Stocks - Part 5 249,874 0
4509999999. Total - Preferred Stocks 32,407,632 0
BYPBTG-41-2 ......... SMART GLOBAL HOLDINGS INC COMMON ... ....02/02/2022 ... |Stock Split 351.000 |.. .. ....0
009066-10-1 . ..| AIRBNB INC-CLASS A COMMON ....06/24/2022 ... |VIRTU FINANCIAL ... . 3,905.000 |.. .557,516 .0
01748X-10-2 . ..| ALLEGIANT TRAVEL CO ....04/25/2022 ... |S. G. COWEN SECURITIES CORP .451.000 |.. 73,948 .0
02079%K-10-7 . ..| ALPHABET CLASS C ... ....07/18/2022 ...|Stock Split ..... 62,833.000 |.. .0 .0
02079%-30-5 ......... ALPHABET CLASS A ... ....07/18/2022 ... |Stock Split ....9,253.000 |.. 0. ....0
02215L-20-9 ......... ALTUS MIDSTREAM CO -A COMMON ....11/17/2022 ... |Various ...13,700.000 |.. ....0667,3% |.. ....0
02215L-20-9 ......... ALTUS MIDSTREAM CO -A COMMON ....06/09/2022 ... |Stock Split ....6,400.000 |.. ....0
023135-10-6 ......... AMAZON.COM INC ....06/03/2022 ... |Stock Split ...54,929.000 |.. ....0
03676B-10-2 ......... ANTERO MIDSTREAM CORP ....10/03/2022 ... |Various ...66,818.000 |.. ....0
09061G6-10-1 ......... BIOMARIN PHARMACEUTICAL INC . ....08/03/2022 ... |VIRTU FINANCIAL ... ....1,066.000 |.. .. ....0
097023-10-5 ......... BOEING CO ...10/25/2022 ... [Various ...11,176.000 |.. ... 1,613,864 |.. .0
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10316T-10-4 ......... BOX INC - CLASS A .. ....08/26/2022 ... |Various ...10,080.000 |.. ... 271,054 |.. ....0
184496-10-7 ......... CLEAN HARBORS INC .. ....05/10/2022 ... |PIPER JAFFRAY 520.000 |.. ....0
224441-10-5 ......... CRANE HOLDINGS CRANE ....06/17/2022 ... |Tax Free Exchange ... ....5,200.000 |.. ....0
226344-20-8 ......... CRESTWOOD EQUITY PARTNERS LP LIMITED PARTNERS ....11/15/2022 ... |RBC/DAIN ....1,500.000 |.. ....0
23345M-10-7 ......... DT MIDSTREAM INC COMMON ...... ....10/03/2022 ... |Various .. ....0
29273V-10-0 . .| ENERGY TRANSFER EQUITY LP ....11/15/2022 ... |Various .0
293367-10-0 . ..|ENLINK MIDSTREAM LLC .... ....12/02/2022 ... |Various .0
293792-10-7 . .. | ENTERPRISE PRODUCTS PARTNERS ....11/16/2022 ... |Various .. .0
316773-10-0 ......... FIFTH THIRD BANCORP ....09/02/2022 ... |S. G. COWEN SECURITIES CORP ....0
371927-10-4 ......... GENESIS ENERGY L.P. .. ....11/15/2022 ... ....0
40412C-10-1 ......... HCA HOLDINGS INC . |....04/22/2022 ... [VIRTU FINANCIAL ... .. ....0
428103-10-5 ......... HESS MIDSTREAM LP - CLASS A COMMON ....11/15/2022 ... |Various ...12,300.000 |.. ....0
435763-10-7 ......... HOLLY ENERGY PARTNERS LP MASTER LIMITED PARTNER . ....03/24/2022 ... |HEIGHT SECURITIES ... ....2,000.000 |.. .. ....0
482420-10-6 ......... KBR INC COMMON ... ....07/07/2022 ... | INSTINET ....4,570.000 |.. ....220,668 |.. ....0
494568-10-1 ......... KINDER MORGAN ... ....10/25/2022 ... |Various .. ...42,300.000 |.. ... 121,184 .. ....0
55336V-10-0 ......... MPLX LP LIMITED PARTNERS . ....11/16/2022 ... |Various .. ....6,000.000 |.. ....193,666 |.. ....0
556269-10-8 . ..| STEVEN MADDEN LTD COMMON .. ....10/11/2022 ... |Various .8,270.000 |.. .271,286 .0
559080-10-6 . .| MAGELLAN MIDSTREAM PRTNS . ....11/15/2022 ... |Various .4,300.000 |.. . 214,487 .0
56117J-10-0 . ..| MAL1BU BOATS INC - A COMMON ....10/11/2022 ... |Various . 4,950.000 |.. .0
570535-10-4 ......... MARKEL CORP COMMON ....06/12/2022 ... |Various .. ....1,938.000 |.. .. . ....0
576485-20-5 ......... MATADOR RESOURCES CO COMMON . ....11/21/2022 ... |Various ....5,200.000 |.. .... 370,503 |.. ....0
64110L-10-6 ......... NETFLIX INC ....04/07/2022 ... |VIRTU FINANCIAL ... .. .. 153,773 |.. ....0
65342(-10-5 ......... NEXTDECADE CORP COMMON . ....10/03/2022 ... [Various .. ...11,500.000 |.. ....0
67058H-10-2 ......... NUSTAR ENERGY LP ....11/15/2022 ... |Various .. ...18,900.000 |.. . .. ....0
670704-10-5 ......... NUVASIVE INC ....10/11/2022 ... |Various .. ....5,550.000 |.. ... 266,652 |.. ....0
682680-10-3 ......... ONEOK INC ... ....11/15/2022 ... |Various .. ...12,200.000 |.. ....0
683344-10-5 ONTO INNOVATION INC ONTO .. ....12/21/2022 ... |VIRTU FINANCIAL ... ....1,390.000 |.. ....0
70450Y-10-3 . ..| PAYPAL HOLDINGS INC ..... ....05/16/2022 ... |Various .. 17,994.000 |.. .0
72651A-20-7 . ..|PLAINS GP HOLDINGS LP-CL A ....11/21/2022 ... |Various .. 78,500.000 |.. .0
7405IN-10-2 . ..| PREMIER INC-CLASS A ..... ....08/29/2022 ... |VIRTU FINANCIAL ... . 1,340.000 |.. .0
759916-10-9 . ..| REPLIGEN CORP COMMON . ....12/01/2022 ... |PRIVATE EQUITY DIST . . 1,815.000 |.. .0
827048-10-9 . .| SILGAN HLDS INC COMMON . ....08/10/2022 ... |Various .. 10,614.000 |.. . 456,379 .0
844741-10-8 ......... SOUTHIEST AIR ....04/06/2022 ... |Various .. ...18,044.000 |.. ....791,010 |.. ....0
855244-10-9 ......... STARBUCKS CORP ....06/13/2022 ... |Various .. ....6,321.000 |.. ....0
876126-10-1 ......... TARGA RESOURCES CORP . ....12/02/2022 ... |Various .. ... 17,400.000 |.. ....0
87968A-10-4 ......... TELLURIAN INC . ....11/15/2022 ... |Various ..160,000.000 |.. ....0
928260-83-9 ....03/10/2022 ... |VIRTU FINANCIAL ... ....1,267.000 |.. ....0
958669-10-3 WESTERN GAS EQUITY PARTNERS LIMITED PARTNERS .. ....11/15/2022 ... |Various ....2,500.000 |.. ....0
969457-10-0 . .| WILLIAMS COS INC ... ....03/23/2022 ... |BMO CAPITAL MARKETS CORP EQ .8,000.000 |.. . 260,620 .0
G5960L-10-3 . .|MDT ... ....12/28/2022 ... |Various 33,062.000 |.. . 2,732,683 .0
86828P-10-3 . .| SUPERIOR PLUS CORP COMMON . ....04/21/2022 ... |Various ..140,000.000 |.. . 1,327,380 .0
000000-00-0 . ..| GIBSON ENERGY INC ..... ....10/18/2022 ... |Various .907,036 .0
493271-10-0 . ..| KEYERA CORP .......... ....10/05/2022 ... |Various . . 789,587 .0
000000-00-0 ......... PEMBINA PIPELINE CORP ....11/15/2022 ... |Various .. ...12,500.000 |.. ... 440,847 |.. ....0
000000-00-0 ......... TC ENERGY CORP ... ....08/31/2022 ... |Various .. ... 38,500.000 |.. ... 1,919,867 |.. ....0
29250N-10-5 . .. |ENBRIDGE INC ..... ...12/28/2022 ... |Various .. 48,900.000 |.. . 2,079,745 .0
D27348-26-3 . .. |FRESENIUS SE & CO KGAA .... 10/05/2022 ... | BERENBERG CAPITAL MARKETS . . 3,200.000 |.. .. 69,931 .0
780259-30-5 . .. |ROYAL DUTCH SHELL PLC-ADR R 02/01/2022 ... |Tax Free Exchange 23,713.000 |.. . 1,000,883 .0
F00189-12-0 . ..| ACCOR SA COMMON .. 10/05/2022 ... |KEPLER CHEUVREUX . 2,400.000 |.. .. 53,714 .0
F5333N-10-0 . .. | JCDECAUX SA ....... 08/22/2022 ... [Various .......... .9,700.000 |.. . 174,456 .0
F61824-87-0 . ..|MICHELIN (CGDE) COMMON . 08/22/2022 ... |KEPLER CHEUVREUX .. 15,800.000 |.. . 400,055 .0
623969-10-1 . ..| CONVATEC GROUP PLC COMMO! 10/05/2022 ... | JEFFERIES & CO INC-EQ . ..136,000.000 |.. .326,611 .0
H57312-64-9 . .. [NESTLE SA-REG COMMON .... 10/05/2022 ... | BERENBERG CAPITAL MARKETS . . 3,000.000 |.. . 329,202 .0
P60694-11-7 . .| KIMBERLY-CLARK DE MEX1CO-A 08/22/2022 ... [ JPM FUNDS RECAP ... ..275,200.000 |.. . 415,745 .0
Y74718-10-0 . SAMSUNG ELECTRONICS CO LTD 10/05/2022 ... |CLSA ... .900.000 |.. .. 35,412 .0

0

5019999999. éubtotal - Common Stocks -

Industrial and Miscellaneous (Unaffiliated) Publicly Traded

45,498,231
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056823-38-8 ......... BGF EM EQUITIES FUND-INST MUTUAL FUND ....00/02/2022 ... |PCG Model Accts ... ...47,339.000 |.. 904,462 |.. ....0
115233-20-7 ......... BROWN ADV SUSTAIN GRI-INST MUTUAL FUND .... ....09/02/2022 ... |PCG Model Accts ... ...61,735.000 |.. .... 2,608,512 |.. ....0
128119-88-0 ......... CALAMOS MRKT NEU INC-1 MUTUAL FUND ... ....00/02/2022 ... |PCG Model Accts ... ..155,982.000 |.. .... 2,184,000 |.. ....0
14064D-86-5 ......... Fuller & Thaler MUTUAL FUND ............ ....09/02/2022 ... |PCG Model Accts ... ...85,579.000 |.. .... 3,016,000 |.. ....0
252645-84-1 ......... DIAMOND HILL LONG/SHORT-I MUTUAL FUND .. ....00/02/2022 ... |PCG Model Accts ... .... 3,645,000 |.. ....0
256219-10-6 . ..| DODGE & COX STOCK MUTUAL FUND .... ....09/02/2022 ...|PCG Model Accts . 5,284,020 .0
589509-20-7 . .. |MERGER FUND-INST MUTUAL FUND ....00/02/2022 ... |PCG Model Accts . . . 2,184,000 .0
61756E-46-1 . .| MFATX MUTUAL FUND .......ccomnnnnn ....09/02/2022 ...|PCG Model Accts ...56,020.000 |.. . 1,159,480 .0
72201F-49-0 ......... PIMCO E/M LCL CUR & BND-INST MUTUAL FUND . ....00/02/2022 ... |PCG Model Accts ... ..442,651.000 |.. .... 4,851,020 |.. ....0
891540-18-2 . .. | TOUCHSTONE INTERNATIONAL EQUITY-Y . ....12/28/2022 ... | TOUCHSTONE SECURITIES ... ...11,351.000 |.. .... 162,140 |.. ....0
891540-22-4 ......... | TOUCHSTONE SMALL COMPANY-Y . |....12/19/2022 ... | TOUCHSTONE SECURITIES .... ... 34,901.000 |.. .... 206,220 |.. ....0
89154V-83-5 ......... TOUCHSTONE CORE MUNICIPAL BOND FUND INSTITUTIO .. ....12/30/2022 ... |DIVIDEND REINVESTMENT . ... 33,511.000 |.. ... 363,937 |.. ....0
8915411-78-3 ......... TOUCHSTONE ACTIVE BOND - CLASS | ....01/05/2022 ... |PCG Model Accts ....2,715.000 |.. .. ....0
8915411-79-1 ......... TOUCHSTONE CORE BOND FUND-Y . ....12/28/2022 ... | TOUCHSTONE SECURITIES ... ...54,146.000 |.. ....525,788 |.. ....0
8915411-81-7 ......... TOUCHSTONE HIGH YIELD-Y ....12/28/2022 ... | TOUCHSTONE SECURITIES .... ... 32,888.000 |.. ... 268,952 |.. ....0
89154X-22-9 ......... TOUCHSTONE FOCUSED EQUITY FUND CLASS Y . ....12/28/2022 ... | TOUCHSTONE SECURITIES ... ...10,103.000 |.. ....550,333 |.. ....0
89154X-44-3 . .. | TOUCHSTONE VALUE FUND CLASS Y .... ....12/28/2022 ... | TOUCHSTONE SECURITIES . 27,010.000 |.. .281,500 .0
89154X-53-4 . ..| TOUCHSTONE MID CAP GROWTH - VY ... ....12/19/2022 ... | TOUCHSTONE SECURITIES . 10,014.000 |.. . 311,645 .0
89154X-63-3 . ..| TOUCHSTONE LARGE CAP GROWTH FUND CLASS | . ....12/28/2022 ... | TOUCHSTONE SECURITIES . . 3,626.000 |.. .. 82,630 .0
89155H-37-1 ......... TOUCHSTONE MID CAP VALUE FUND CLASS Y ....12/28/2022 ... | TOUCHSTONE SECURITIES .... ... 7,149.000 |.. .... 156,331 |.. ....0
89155H-82-7 ......... TOUCHSTONE SANDS CAPITAL SELECT CLASS Y .. ....12/19/2022 ... | TOUCHSTONE SECURITIES . ... 35,702.000 |.. ... 459,379 |.. ....0
89155T-64-9 ......... TOUCHSTONE MID CAP FUND CLASS | ....08/25/2022 ... |PCG Model Accts .... 8,594,000 |.. ... 387,755 |.. ....0
89155T-66-4 ......... TOUCHSTONE ULTRA SHORT FIXED CLASS Y . ....12/15/2022 ... | TOUCHSTONE SECURITIES . ..168,744.000 |.. ... 1,630,713 |.. ....0
922020-81-3 ......... VANGUARD GROUP MUTUAL FUND ...01/05/2022 ... [PCG Model Accts 302.000 |.. .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 31,146,39% 0
46090A-40-8 ......... INVESCO GROWTH MULTI-ASSET A CLOSED END FUND ....ceeeeeeeeeeennie e e e eeeee e e e e eene e e e eeene e e e e e e e e e e eennes | eerennnnnneneens 00 12/05/2022 ... [VAITOUS +ereeeeeeeeeeeee e e e ettt e e e e et e e e e e et e e e e e e e e e e e ennn e e e e e ennn e e eennnn e e eennnnneeeeennnnaeeeernnn |oennnnnneeeennns 422,000.000 [..eeeeeemmneneeeeennnas 7,161,660 0
464287-62-2 ......... ISHARES RUSSELL 1000 INDEX ....08/25/2022 ... |Various .. ... 6,704,992 |.. ....0
891570-10-3 ......... TOUCHSTONE DIVIDEND SELECT ETF ....09/28/2022 ... |Various .. ... 24,674,140 |.. ....0
891570-20-2 ......... TOUCHSTONE STRATEGIC INCOME OPP ETF .. ....00/26/2022 ... |Various .. ..100,224,270 |.. ....0
891570-30-1 ......... TOUCHSTONE ULTRA SHORT INCOME ETF .... ....10/10/2022 ... |Various .. ... 50,083,275 |.. ....0
891570-40-0 ......... TOUCHSTONE US LARGE CAP FOCUSED ETF ....00/23/2022 ... |Various ,000. ... 24,952,660 |.. ....0
921943-85-8 . ..| VANGUARD FTSE DEVELOPED ETF CLOSED END FUND ....09/02/2022 ...|PCG Model Accts ...60,247.000 |.. . 2,609,576 .0
922042-77-5 . .. [ VANGUARD  CLOSED END FUND . ...08/25/2022 ... [PCG Model Accts ... el 2,100.000 |.. .... 106,894 |.. ....0
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 216,467,467 0
19933%-10-2 ......... Columbus Life Insurance Compan ... ....12/27/2022 ... |Capital Contribution .. ... 0.000 |.. ...50,000,000 |.. )
30304*-10-0 . ..|FABRIC FABRIC TECHNOLOGIES INC ....12/13/2022 ... |Capital Contribution 0.000 |.. 12,990, 152 .0
30304*-10-0 . .|FABRIC FABRIC TECHNOLOGIES INC ....03/31/2022 ... |Tax Free Exchange .100.000 |.. .0
95956*-10-4 .........|Western-Southern Life Assuranc .. ... 12/27/2022 ... | Capital ContribUbion ..iee.ieeeseeeseie et ettt e ettt e et e et e et e et eaeeeeeneeenneeennaeennaeennsesnnaees [reeuneeenneeenneeenneeennees 0.000 |.. .. ...0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 406,675,804 0
5989999997. Total - Common Stocks - Part 3 699,787,898 0
5989999998. Total - Common Stocks - Part 5 83,918,138 0
5989999999. Total - Common Stocks 783,706,036 0
5999999999. Total - Preferred and Common Stocks 816,113,668 0

6009999999 - Totals

1,279,102,430

1,209,970
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36202K-UV-5 .. | G2 G2 8696  2.625% 09/20/25 ..12/01/2022 . | Paydown ... .. 854 ... 879 ... 829 .. 0 ....85 |.... .0 N R ..09/20/2025 .
36203C-ZE-5 .. | GNMA GN 345541  6.500% 02/15/24 ..12/01/2022 .| Paydown . 756 |.. 677 |.. . 738 L0 756 |. 0 .0 ..02/15/2024 .
36203D-J4-3 ...| GNMA GN 345983  6.500% 12/15/23 .. ..12/01/2022 . | Paydown . 508 |.. 455 |.. . 4% L0 .508 |. 0 .0 .. 12/15/2023 .
36203D-JE-1 .. | GNMA GN 345961  6.500% 11/15/23 .. ..12/01/2022 .| Paydown . 968 |.. 867 |.. . 947 L0 0 .0 .. 11/15/2023 .
36203D-JL-5 ...| GNMA GN 345967  6.500% 11/15/23 ..12/01/2022 . | Paydown ... 0 .0 L0 ..11/15/2023 .
36203D-MZ-0 .. | GNMA GN 346076  6.500% 01/15/24 ..07/01/2022 .| Paydown ... 0. 0. 0. ..01/15/2024 .
36203K-7M-0 .. | GNMA GN 352000  6.500% 12/15/23 ..12/01/2022 . | Paydown ... 0 .0 L0 .. 12/15/2023 .
36203K-KX-1 .. |GNMA GN 351410  6.500% 01/15/24 ..12/01/2022 .| Paydown ... 0. 0. 0. ..01/15/2024 .
36203L-4H-2 ...| GNMA GN 352824  6.500% 04/15/24 ..12/01/2022 . | Paydown ... 0 .0 L0 ..04/15/2024 .
36203L-S5-2 ...| GNMA GN 352540  6.500% 01/15/24 ..12/01/2022 .| Paydown ... 0. 0. 0. ..01/15/2024 .
36203M-JM-3 .. |GNMA GN 353168  6.500% 12/15/23 ..12/01/2022 . | Paydown ... 0 .0 L0 .. 12/15/2023 .
36203N-6L-7 .. | GNMA GN 354675  6.500% 10/15/23 .....ccceeee | connnns ..12/01/2022 .| Paydown ... 0. 0. 0. ..10/15/2023 .
36203P-AP-8 .. |GNMA 30 YR GN 354714  6.500% 12/15/23 ..12/01/2022 . | Paydown . L0 0 .0 .. 12/15/2023 .
36203R-5K-1 .. | GNMA 30 YR GN 357350  6.500% 11/15/23 ... ..12/01/2022 .| Paydown . L0 0 .0 .. 11/15/2023 .
36203U-27-0 .. | GNMA 30 YR GN 359966  6.500% 12/15/23 ... ..12/01/2022 . | Paydown . L0 0 .0 .. 12/15/2023 .
362031-Ni-4 .. |GNMA 30 YR GN 361405  6.500% 02/15/24 .....|....... .. 12/01/2022 . [ Paydown .... 0. 0. 0. ..02/15/2024 .
36204C-7L-9 .. |GNMA 30 YR GN 366399  6.500% 01/15/24 .....|....... ..12/01/2022 . | Paydown ... 0 .0 L0 ..01/15/2024 .
36204G-Y3-0 .. |GNMA 30 YR GN 369830  6.500% 12/15/23 .....[|....... .12/01/2022 . | Paydown ... 0. 0. 0. .. 12/15/2023 .
36204J-B2-1 .. |GNMA GN 370957  6.500% 12/15/23 ..10/01/2022 .| Paydown ... 0 .0 L0 .. 12/15/2023 .
36204J-KH-8 .. |GNMA GN 371196  6.500% 12/15/23 ..12/01/2022 .| Paydown ... 0. 0. 0. .. 12/15/2023 .
36204J-KN-5 ...| GNMA GN 371201  6.500% 12/15/23 ..12/01/2022 . | Paydown ... 0 .0 L0 .. 12/15/2023 .
36204J-L2-0 .. |GNMA GN 371245  6.500% 01/15/24 ..12/01/2022 .| Paydown ... 0. 0. 0. ..01/15/2024 .
36204J-L7-9 .. |GNMA GN 371250  6.500% 01/15/24 ..12/01/2022 . | Paydown ... 0 .0 L0 ..01/15/2024 .
36204K-51-9 .. |GNMA GN 372661  6.500% 01/15/24 .. ..12/01/2022 .| Paydown . L0 0 .0 ..01/15/2024 .
36204K-DN-0 .. | GNMA GN 371909  6.500% 02/15/24 .. ..12/01/2022 . | Paydown . L0 0 .0 ..02/15/2024 .
36204K-EA-7 .. |GNMA GN 371929  6.500% 03/15/24 ..... ..12/01/2022 .| Paydown . L0 0 .0 ..03/15/2024 .
36204N-FK-8 .. |GNMA 30 YR GN 374670  6.500% 02/15/24 ..12/01/2022 . | Paydown . L0 0 .0 ..02/15/2024 .
36204N-ND-5 ...| GNMA 30 YR GN 374888  6.500% 01/15/24 ... ..12/01/2022 .| Paydown . L0 0 .0 ..01/15/2024 .
36204N-R9-0 ...| GNMA 30 YR GN 375012  6.500% 01/15/24 .....|....... ..01/01/2022 .| Paydown ... 0 .0 L0 ..01/15/2024 .
36204P-0A-3 ...| GNMA 30 YR GN 375849  6.500% 01/15/24 .....|....... ..12/01/2022 .| Paydown ... 0. 0. 0. ..01/15/2024 .
362040-CC-2 ...| GNMA 30 YR GN 376367  6.500% 01/15/24 .....|....... ..12/01/2022 . | Paydown ... 0 .0 L0 ..01/15/2024 .
362040-EA-4 .. |GNMA 30 YR GN 376429  6.500% 03/15/24 .....|....... ..12/01/2022 .| Paydown ... 0. 0. 0. ..03/15/2024 .
36204R-YP-7 .. |GNMA 30 YR GN 377918  6.500% 01/15/24 .....|....... ..12/01/2022 . | Paydown ... 0 .0 L0 ..01/15/2024 .
36204R-YQ-5 ...|GNMA 30 YR GN 377919  6.500% 01/15/24 .....|....... ..02/01/2022 . | Paydown ... 0. 0. 0. ..01/15/2024 .
362058-EE-8 .. |GNMA 30 YR GN 385433  6.500% 02/15/24 ... ..12/01/2022 . | Paydown . L0 0 .0 ..02/15/2024 .
36205B-EF-5 .. |GNMA 30 YR GN 385434  6.500% 02/15/24 ... ..09/01/2022 . | Paydown . L0 0 .0 ..02/15/2024 .
362058-LD-2 .. |GNMA 30 YR GN 385624  7.500% 05/15/24 ... ..12/01/2022 . | Paydown . L0 0 .0 ..05/15/2024 .
36205D-C7-1 .. | GNMA 30 YR GN 387194  6.500% 02/15/24 ... ..08/01/2022 .| Paydown . L0 0 .0 ..02/15/2024 .
36205J-QF-5 ...| GNMA 30 YR GN 392054  6.500% 04/15/24 ..12/01/2022 . | Paydown . L0 0 .0 ..04/15/2024 .
36207N-D4-3 ...|GNMA GN 436723 7.500% 11/15/26 .....ccevvne | unnnns |- 12/01/2022 . [ Paydown .... 0. 0. 0. ..11/15/2026 .
36210E-7C-7 .. |GNMA 30 YR GN 490591  7.000% 09/15/28 .....|....... ..12/01/2022 . | Paydown ... 0 .0 L0 ..09/156/2028 .
36224R-KG-8 .. | GNMA 30 YR GN 336095  6.500% 11/15/23 .....[|....... .12/01/2022 . | Paydown ... 0. 0. 0. .. 11/15/2023 .
36225C-EV-4 ...|GNMA ARM G2 80147  2.000% 12/20/27 ........ |.eee.e. ..12/01/2022 . | Paydown ... 0 .0 L0 .. 12/20/2027 .
38373R-6H-7 .. |GNMA - CMO 2001-60 ZL  6.500% 12/20/31 ... |....... ..12/01/2022 .| Paydown ... 0. 0. 0. ..12/20/2031 .
38373S-RX-7 .. |GNMA - CMO 2003-21 PG~ 5.500% 03/20/33 ... |....... ..12/01/2022 . | Paydown ... 0 .0 L0 ..03/20/2033 .
38373V-N8-9 .. |GNMA - CMO 2002-81 Z  6.112% 09/16/42 .... ..12/01/2022 . | Paydown ... 0. . 0. 0. ..09/16/2042 .
38373Y-6Z-2 .. |GNMA - CMO 2003-16 Z  5.681% 02/16/44 .... ..12/01/2022 . | Paydown ... 0 ....(3,516) [... .0 0. ..02/16/2044 .
38375B-JII-3 .. |GNR 2011-H02 BA  4.740% 02/20/61 ........... ..07/01/2022 .| Paydown ... 0. ...(2,168) ... .0 .. .0 .. ..02/20/2061 .
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STIFEL NICOLAUS & CO-EQ
690353-2F-3 ...|DFC AGENCY DEBENTURES ~ 0.091% 04/20/35 ... |....... ..08/31/2022 .| cooiviiiiiiieeiiiieeeeees feeee e s 11,058,670 |......... 11,058,670 |........ 11,058,670 |........ 11,058,670 |eeeeeereeennnnns [ [V [ [V O [V PO 11,058,670 |....cevvvnnnnnns [V [V [V AU 69,179 |..04/20/2035 .
Redempt ion
690353-2F-3 ...|DFC AGENCY DEBENTURES ~ 0.091% 04/20/35 ... |....... ..07/21/2022 .1 100.0000 ...eeumneeeemnnnnn foeeemnnneeeeeennees forneeeeens 378,420 |............. 378,420 |.ccvennnnnn 378,420 |............ 378,420 |oeeuueeeeennnnnn [ [V [ [V O [V PO 378,420 |....coevvnnnnnns [V [V (U O 586 |..04/20/2035 .
Redempt ion
690353-3F-2 ...|DFC AGENCY DEBENTURES ~ 4.350% 06/15/28 ... |....... ..12/15/2022 .| 100.0000 100,909 |... ... 100,909 |............ 100,909 .. 0. 100,909 |.... ..06/15/2028 .
690353-4D-6 ...|DFC AGENCY DEBENTURES ~ 4.350% 01/20/35 ....|....... ..08/31/2022 .| STIFEL NICHOLAS .. ... 7,363,200 |... ..7,363,200 |......... 7,363,200 . 7,363,200 |.. 0. ..7,363,200 |.... ..01/20/2035 .
Redempt ion
690353-4D-6 ...|DFC AGENCY DEBENTURES ~ 4.350% 01/20/35 ....|....... ..07/20/2022 .1100.0000 ....eunnvirirnnnns foerernnnnneeiiinins foneneens 259,200 |..evunnnnnnns 259,200 |............ 259,200 |............ 259,200 |vvveniiiinnnnns (U O [V [ [V [V PO 259,200 |.....cevvnnnnnns [V O [V (U A 401 [..01/20/2035 .
STIFEL NICOLAUS & CO-EQ
690353-5H-6 ...|DFC AGENCY DEBENTURES ~ 4.230% 04/20/35 ....|....... L.08/31/2022 .| e e [ 9,293,000 |........... 9,293,000 |......... 9,293,000 |.......... 9,293,000 [o.veuniiiiinnnnns (U O [V [ [V [V PO 9,293,000 |.....cevvnnnnnns [V O [V (U A 58,137 |..04/20/2035 .
Redempt ion
690353-5H-6 ...|DFC AGENCY DEBENTURES ~ 4.230% 04/20/35 ....|....... ..10/20/2022 .1100.0000 ....evnnvvvrinnnns foorernnnneerininins Jeneneens 334,350 |..evunnnnnnns 334,350 |..........n. 334,350 |oeuvuunnnnns 318,000 [.oievvveennnnnns (U O [V [ [V [V PO 334,350 [oeuiiiiiiinnnns [V O [V (U A 601 |..04/20/2035 .
STIFEL NICOLAUS & CO-EQ
690353-T5-6 .. | DFC AGENCY DEBENTURES ~ 4.240% 01/20/35 ....|....... L.08/31/2022 .| oo L [ 9,204,000 |........... 9,204,000 |......... 9,204,000 |......... 9,204,000 [..evuniiiiinnnnns (U O [V [ [V [V PO 9,204,000 |......cvvnnnnnne [V O [V (U A 57,580 |..01/20/2035 .
Redempt ion
690353-T5-6 .. | DFC AGENCY DEBENTURES ~ 4.240% 01/20/35 ....|....... ..07/20/2022 .1100.0000 ....eunnvirirnnnns foerernnnnneeiiinins foneneens 324,000 |............. 324,000 |....eunnnnnn 324,000 |............ 324,000 |evvenniiiinnnnns (U O [V [ [V [V PO 324,000 |......cevnnnnnns [V O [V (U A 502 ..01/20/2035 .
STIFEL NICOLAUS & CO-EQ
690353-V8-7 .. |DFC AGENCY DEBENTURES ~ 4.240% 04/20/35 ....|....... L.08/31/2022 .| oo e e 12,080,900 |......... 12,080,900 |........ 12,080,900 |........ 12,080,900 [..oovvvvennnnnnns (U O [V [ [V (VN FO 12,080,900 [oeeniiivinnnnns [V O [V (U A 75,578 |..04/20/2035 .
Redempt ion
690353-V8-7 .. |DFC AGENCY DEBENTURES ~ 4.240% 04/20/35 ....|....... ..07/20/2022 .1100.0000 ....euunvirrrnnnns foovrnnnnneeriiiiins foieneens 413,400 |............. 413,400 |.....ounn.n. 413,400 |............ 413,400 |oevveniiiinnnnns (U O [V [ [V [V PO 413,400 |.....cevvnnnnnns [V O [V (U A 640 [..04/20/2035 .
Redempt ion
690353-YE-1 .. |DFC AGENCY ~ 4.350% 06/15/34 ....eevvvrvvvnnnns] cennnns ..12/156/2022 .1 100.0000 ....evvnrivvrnnnns foerennnnnnreeiinninns Jonneeeens 324,133 |oeveen 324,133 |....cevnnnnn 324,133 |ovevnennnnns 324,133 [ (U O [V [ [V [V PO 324,133 [oiiiiiiinnnns [V O [V (U 2,819 (..06/15/2034 .
INT DEV FIN CORP AGENCY DEBENTURES  4.350%
90376P-AU-5 .. | 03/15/30 ..euvniiiiiiiiiiiiiiiiiin i [ s ..01/31/2022 .| BANK of AMERICA SEC .... | ccevveiviiiiiinnnnns fonnnnns 18,000,000 |......... 18,000,000 |........ 18,000,000 |........ 18,000,000 [..eeuunrivrnnnnns (U O [V [ [V 0l..... 18,000,000 |.......ceennnnns [V O [V [N . 2,239 1..03/15/2030 .
INT DEV FIN CORP AGENCY DEBENTURES  4.230% Redempt ion
90376P-BG-5 .. |06/20/28 .......cevvvnniiiiiiiiiiniiciiii e eerinaan | e ..12/20/2022 .1100.0000 ...cevnnvvvrrnnnns foerennnnnneeniinins foieneens 192,307 |ooevvvnnnnnns 192,307 |vvvennnnnns 192,307 [.oovviiiiiiiiens [ (U O [V [ [V [V PO 192,307 |vevveenniiennns [V O [V (U 1,948 [..06/20/2028 .
INT DEV FIN CORP AGENCY DEBENTURES  4.230% Redempt ion
90376P-EU-1 .. | 11/20/37 eeeiiiiiiiiiiiiiiiiieeeeciinieeecvinias | s ..12/156/2022 .1100.0000 ...cevunnivvrnnnns foorennninineiiiiins e 46,215 [ouunnieinnnnn 46,215 [...cceeeennn 46,215 [.oooiiiiiiiiee [ (U O [V [ [V [V PR 46,215 |..ooovvnninnnns [V O [V (U A 658 |..11/20/2037 .
ADVANTUS CAPITAL
912810-FH-6 .. |U S TREASURY TII 3.875% 04/15/29 .......... | ..04/06/2022 . | MANAGEMENT ........oovvvns Joovrmmnnnnnnrinnnnns Jovnnnnnns 1,107,077 [oevennnnnn 500,000 |......... 1,015,547 |......... 1,015,725 |........ (155,572)[..vvveenn (E T4 11)] (U (160,782) [..veeevvnnnnnns [V PO 854,944 |.oiiiiiinnnnns [V 252,133 |oevnennnnn 252,133 |ovviniinnnns 15,868 |..04/15/2029 .
ADVANTUS CAPITAL
912810-FR-4 .. |U S TREASURY ~ 2.375% 01/15/25 ....ocvvveeens | ennnnns ..04/06/2022 . | MANAGEMENT .......eevvvvee |oovrvmnnnnniriinninns Jonnennens 820,581 |............. 500,000 [.eunennnene 737,604 |............ 771,785 |........ (118,733)..ccve (2,817)] e (U (121,550) |ooevvvennns [V PO 650,235 [...ccvvvnnnnnnns [V 170,346 ..01/15/2025 .
ADVANTUS CAPITAL
912810-QF-8 .. |U S TREASURY  2.125% 02/15/40 ......cevvvvees | onnnnns ..04/06/2022 . | MANAGEMENT .......eevvvves |oovvvmnnnnnniiinninns Jonenennens 266,835 |.......cee 150,000 |............ 210,748 |............ 234,060 |.......... (33,576))..cceeennes (1] S (U (34,061) |evveneneinnnnn [V PO 199,999 [.....ocovvnnnnns [V 66,836 ..02/15/2040 .
ADVANTUS CAPITAL
912828-N7-1 .. |U S TREASURY  0.625% 01/15/26 ......coevvvven | ennnnns ..04/06/2022 . | MANAGEMENT .......eevvvvee |oovvvmnnnnniriinninns Jonneneens 685,223 ... 550,000 |............ 577,499 |............ 646,366 |.......... (74,338)).cceeeennes [[X15))] A (U (74,674) |oevveneeeeinnnnn [V PO 571,693 [....covvvnnnnnns [V . 113,530 ..01/15/2026 .
ADVANTUS CAPITAL
912828-UH-1 .. |U S TREASURY TI| 0.125% 01/15/23 .......... | ..cceee ..04/06/2022 . | MANAGEMENT ... ...944,750 |... ... 750,000 ... 737,304 . 894,307 [........ (136,905)]..... (136,241) |... ..758,065 |.... . 186,684 ..01/15/2023 .
ADVANTUS CAPIT,
912828-VM-9 .. |U S TREASURY TI| 0.375% 07/15/23 ........o. | oeeeee ..04/06/2022 . | MANAGEMENT .......evvvvvee |oovvmmnnnnnrriinninns Jonnennens 632,267 |.......ceen 500,000 [.eunennnene 498,750 |............ 593,956 |.......... (92,572)[.cccceeiinnnn <[ (U N (92,486) |...ccvvnnnnnnnns (VN PO 501,469 |........oeunnnns [V 130,798 ..07/15/2023 .

ADVANTUS CAPITAL
..04/06/2022 . | MANAGEMENT ...
ADVANTUS CAPIT

912828-WU-0 .. |U S TREASURY  0.125% 07/15/24 .. ..1,018,033 |... .. 825,000 ...826,449 . 955,233 ..183,333 |.... ..07/15/2024 .

912828-XL-9 .. |U S TREASURY ~ 0.375% 07/15/25 .. ..04/06/2022 . | MANAGEMENT ... ... 700,000 ... 720,483 . 814,292 |.. .0 . 146,009 |.... ..07/15/2025 .
690353-2F-3 ...| DFC AGENCY DEBENTURES .. 12/29/2022 . | Various .. .. .0 ..04/20/2035 .
0109999999 Subtotal - Bonds - U.S. Governments 76,294,526 74,425,808 75,266,217 75,523,817 (824,155) (10,586) 0 (834,741) 0 75,044,856 ,249,669 1,249,669 373,366 XXX

448814-EJ-8 .. |HYDRO-QUEBEC ~ 8.050% 07/07/24 ............... A..... ..00/30/2022 . [Various .......ceeeeeeiuns feeeeeeiiiiiiiiiiiis e, 4,233,600 |.......... 4,000,000 |......... 4,945,200 |.......... 4,217,343 oo 0 foueenes (62,798)|...0vveeeennnns 0 fiiennes (62,798) |-ceevvreeennnne 0f....... 4,154,545 |l 0 e, 79,085 |........... 79,085 |............ 399,817 |..07/07/2024 .

REPUBLIC OF PANAMA SOVEREIGN  4.300%

698299-BB-9 .. | 04/29/53 . |D......]..06/07/2022 .|CITIGROUP GLOBAL MKTS ...1,665,000 |.......... 2,000,000 |......... 1,770,000 |......... 1,785,799 |.. .0 1,802 [ 0 1,302 |... .0 |.....n 1,787,101 | 0. (122,101) ... 52,556 |..04/29/2053 .
698299-BD-5 ...|REPUBLIC OF PANAMA  4.000% 09/22/24 D. ..05/23/2022 . [Various ................ .. 11,181,936 11,110,000 |.. 11,509,960 |.. 11,276,018 L0 (25,683) .0 ]...... 11,250,335 | 0 . (68,399)]. 299,106 |..09/22/2024 .
831594-AG-1 .. |REPUBLIC OF SLOVENIA  5.250% 02/18/24 D. ..02/23/2022 . |Cal | 106.8250 . 2,136,500 . 2,000,000 |.. . 1,964,940 |.. 1,990,729 0 .. ..705 20 el 1,901,434 ). 0 ..8,566 242,968 |..02/18/2024 .
857524-AC-6 .. |REPUBLIC OF POLAND  4.000% 01/22/24 D. ..08/09/2022 . | GOLDMAN SACHS ..... coo foreee.... 2,012,500 §.......... 2,000,000 |......... 1,965,000 |..... ..1,991,495 |. 0] . O 2,441 ..0)........ 1,993,936 |.... 0. 18,564 |........ . .... 84,222 ..01/22/2024 .
0309999999. Subtotal - Bonds - All Other Governments 21,229,536 21,110,000 22,155,100 21,261,384 0 (84,033) 0 (84,033) 0 21,177,361 0 (84,315) (84 315) 1,078,659 XXX

MET GOVT NASHVILLE & DAVIDSON  2.767%
592112-L0-7 .. | 07/01/24 woveeeeiieeeeeeiieeeeeeeiieeeeeeee [ e | 05/11/2022 .| CITIGROUP GLOBAL MKTS . |...cvveeeeeeeiiens oo 2,984,790 |.......... 3,000,000]......... 3,000,000 |......... 3,000,000 ).....cuvueeeen. O f e, 0 i, [0 o, 0 oo 0f....... 3,000,000 f...eeeeennnnenns 0 e (15,210)|......... (15,210)f............. 71,942 [..07/01/2024 .
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0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,984,790 3,000,000 3,000,000 3,000,000 0 0 0 0 0 3,000,000 0 (15,210) (15,210), 71,942 XXX
CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY
13079P-XC-2 .. |HSG  4.450% 03/01/57 ..eevvvvvinnnniiiiiinnnnns [ eeeeenn [ 08/29/2022 .| STERN ...evvviviiiinieiens foevviiiiniiiiiiiins o 3,500,000 |........... 3,500,000 |......... 3,500,000 |......... 3,500,000 [..eevvvvnnnnnnnns (U R | I R | I AR | RPN | ) I 3,500,000 0 ..03/01/2057 .
3128MB-YE-1 .. | FGLMC FG G13209  5.000% 07/01/23 ... ..12/01/2022 .| Paydown ... ....53,672 |... .. 54,085 |.. 0. ...53,572 |.... 0. ..07/01/2023 .
3128MT-PK-8 .. |FGCI FG H01326  5.500% 08/01/35 ..12/01/2022 . | Paydown ... ....86,924 |... .. 86,527 |.. 0 L0 ..08/01/2035 .
3128PP-M3-4 ...|FGLMC FG J10378  4.500% 07/01/24 ......ceee | nnnnnn ..12/01/2022 .| Paydown ... ....51,642 ... .. 51,860 |.. 0. 0. ..07/01/2024 .
3128PP-MJ-9 ...|FGLMC J10361  4.500% 07/01/24 .. ..12/01/2022 . | Paydown . . 17,433 17,553 L0 .0 ..07/01/2024 .
3128PR-LS-6 .. |FG FG J12137  4.500% 05/01/25 ..12/01/2022 .| Paydown . . 62,194 63,177 L0 .0 ..05/01/2025 .
3132G7-H3-2 ...|FG FG UB0250  3.500% 03/01/33 .. ..12/01/2022 . | Paydown . . 246,296 L0 .0 ..03/01/2033 .
313615-H\N-9 ...| FNMA FN 50637  8.000% 12/01/22 ... ..12/01/2022 .| Paydown ... 0. 0. ..12/01/2022 .
3136A3-EE-7 .. |FNR 2011-143 PZ  4.500% 01/25/42 .... ..12/01/2022 . | Paydown ... .... 180,898 .... 197,736 0 L0 ..01/25/2042 .
3136AH-VS-6 .. |FNR 2013-136 CZ ~ 3.500% 01/25/44 .... ..12/01/2022 .| Paydown ... .. 266,749 ... 226,536 0. 0. ..01/25/2044 .
313748-Y4-7 .. |FNMA FN 323031  6.000% 04/01/28 .. ..12/01/2022 . | Paydown ... 0 L0 ..04/01/2028 .
3137A6-6S-6 .. |FHR FHR 3798 AY  3.500% 01/15/26 . ..12/01/2022 .| Paydown ... 0. 0. ..01/15/2026 .
3137B3-KM-9 .. |FHR FHR 4223 CL  3.000% 07/15/43 .... ..12/01/2022 . | Paydown ... .. 0 . L0 ..07/15/2043 .
3137BC-6T-0 .. |FHR FHR 4361 WV 3.500% 05/15/44 .... ..12/01/2022 .| Paydown ... 1,130,037 . 1,134,782 |.. 0. . ,138 800 |.... 0. ..05/15/2044 .
3137F3-KA-1 .. |FHR FHR 4768 ZQ  4.000% 10/15/47 . ..12/01/2022 . | Paydown ... ,350,604 ..1,334,414 |.. 0 ..1,329,431 |.... L0 ..10/15/2047 .
3138E0-YE-3 .. |FN FN AJ7908  3.000% 01/01/27 .. ..12/01/2022 .| Paydown . . 359,105 |.. . 363,643 L0 ..369,678 |. .0 ..01/01/2027 .
3138W9-JV-3 .. |FN FN AS0275  3.000% 08/01/33 .. ..12/01/2022 . | Paydown . . 423,271 |.. . 423,185 L0 ..423,735 |. .0 ..08/01/2033 .
31392J-TL-3 ...|FNR 2003-20 MZ  5.750% 03/25/33 ..12/01/2022 .| Paydown . . 326,889 |.. . 333,939 L0 ..340,450 |. .0 ..03/25/2033 .
31393U-A6-0 .. | FNIi 2003-W19 1A7  5.620% 11/25/33 ..12/01/2022 . | Paydown . . . 224,941 |.. . 216,312 L0 ..209, 111 . .0 .. 11/25/2033 .
31393U-AK-9 ...|FNIi 2003-W17 1A7  5.750% 08/25/33 .. ..12/01/2022 .| Paydown . . 580,666 |.. 631,111 |.. . 605,327 L0 . 580,666 |. .0 ..08/25/2033 .
31394R-VIi-6 .. |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 .........|....... .12/01/2022 . | Paydown ... .... 374,655 .... 363,659 0 L0 ..03/15/2034 .
313970-3L-0 .. |FNR 2010-149 ZC  4.500% 01/25/41 ......cccee | eunnnnn ..12/01/2022 .| Paydown ... .... 807,381 ... 877,477 0. 0. ..01/25/2041 .
31398F-WS-6 .. |FNR 2009-95 EY ~ 4.000% 11/25/24 ..12/01/2022 . | Paydown ... .. 806,892 ... 763,269 0 L0 .. 11/25/2024 .
31398L-NV-6 .. |FHR FHR 3609 LE  3.000% 12/15/24 ........... | ceeeeee ..04/01/2022 . | Paydown ... 0. 0. .. 12/15/2024 .
31398\-BZ-8 .. |FNMA 2010-9 B 4.000% 02/25/25 ... ..12/01/2022 . | Paydown ... ... 181,040 ... 173,233 0 L0 ..02/25/2025 .
31398R-CD-5 ...|FNR 2010-43 BM  3.500% 05/25/25 .. ..12/01/2022 .| Paydown ... .. 575,483 ...518,833 0. 0. ..05/25/2025 .
314128-D3-6 ...|FN FN 933122  5.500% 01/01/38 .. ..12/01/2022 . | Paydown . L0 .0 ..01/01/2038 .
31414D-UF-1 .. |FNMA FN 963282  5.000% 05/01/23 .. ..12/01/2022 .| Paydown . L0 .0 ..05/01/2023 .
31414M-4W-3 .. |FNMA FN 970737 5.000% 11/01/23 .. ..12/01/2022 . | Paydown . L0 .0 ..11/01/2023 .
314150-AP-1 .. |FNMA FN 985714  5.000% 06/01/23 .. ..12/01/2022 .| Paydown . L0 .0 ..06/01/2023 .
31416M-W4-2 .. |FNMA FN AA4266  4.500% 05/01/24 .. ..12/01/2022 . | Paydown . . . . L0 .0 ..06/01/2024 .
31416R-VA-8 .. |FNMA FN AA7808  4.000% 08/01/24 .. ..12/01/2022 .| Paydown ... 134 112 ....133 709 0. 0. ..08/01/2024 .
31417C-QF-5 .. |FN FN AB5853  3.000% 08/01/32 ..12/01/2022 . | Paydown ... ... 284,197 ... 282,332 0 L0 ..08/01/2032 .
31417K-ZN-0 .. |FNMA FN AC1648  4.000% 09/01/24 .. ..12/01/2022 .| Paydown ... ... 119,144 .... 119,032 0. 0. ..09/01/2024 .
31417V-RS-4 .. |FNMA FN AC8596  4.000% 01/01/25 ..12/01/2022 . | Paydown ... .. 236,481 ... 239,041 . .. 0 L0 ..01/01/2025 .
31417Y-E3-7 .. |FNMA FN MA0153  4.500% 08/01/24 ..12/01/2022 .| Paydown . .. 42,946 |.. 0. 0. ..08/01/2024 .
Redempt ion
40727T-CR-3 .. |HAMILTON CO OH HLTH ~ 5.000% 06/01/42 ......[|....... ..06/01/2022 . 100.0%00 ................................................ 4,000,000 |.......... 4,000,000 |......... 3,950,880 |.......... 3,959,197 |eeeeiiieeeeee (U 40,808 [.eeeeeeeeiinnns (V) N 40,808 |eevuneeeeennnn [V PO 4,000,000 [oeeuuereeennnnns [V 0 ..06/01/2042 .
Redempt ion
594653-7M-3 ...|MICHIGAN ST HSG ~ 3.500% 12/01/41 ....ccceven | onnnns ..06/01/2022 . 100.0%00 ................................................... 195,000 |-eeevvvnnnnns 195,000 |-evvennnnnns 177,938 |oeeveennneee 180,180 |ovvveeeeeeennnns (U 14,820 |eeeeeieeeeee (V) N 14,820 |oeveiiieeennnnn [V PO 195,000 [oveeeeeeennnnns [V [V [V A 1,969 [..12/01/2041 .
626207-YM-0 .. |MEAG TXB PLT  6.655% 04/01/57 ..ooevvvvvvnnnn| onnnnns ..04/01/2022 .| Various ........ceeevevvenn foevevnninnnnnnnnnnns Jovvennennnns 165,000 |..evvnnnnnens 165,000 |............ 165,000 |.oevvennnnns 165,000 [...ovvvvennnnnnns (U O [V [ [V (VN FO 165,000 [ovveniiviinnnnns [V O [V [N R 5,490 |..04/01/2057 .
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
62630W-EL-7 .. |4.560% 09/01/30 ..evvviiviirnnniiiiiiiineeviinnns | eeeees ..08/29/2022 .| BARCLAYS ....ooviviiniees foevrninniieciiiins e 7,470,000 |.......... 7,470,000 |......... 7,470,000 |......... 7,470,000 [.ooovvvvennnnnnns (U O [V [ [V [V PO 7,470,000 [oeveeiiiiinnnnns [V O [V (U A 58,735 |..09/01/2030 .
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME Redempt ion
62630W-EL-7 .. |4.560% 09/01/30 ..eevvviviirnnniiiiiiineeeciinnnn | e ..07/14/2022 .1100.0000 ....evunvivrrnnnns foorennnnnineiiinins fonennns 1,715,000 |.......... 1,715,000 |......... 1,715,000 |......... 1,715,000 |.oevveennnnnnne [ O [V [ [V [V PO 1,715,000 [oeervvinnnnnns [V O [V (U 7,304 {..09/01/2030 .
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME Redempt ion
62630W-GF-8 .. [3.520% 11/15/54 . .ovvvvniiiiiiniiiiiiiiiiiiiniiiiis | s ..08/18/2022 .1 100.0000 ...eevunvivvinnnns forrrrnnnnniniiiniinns Joviinninnens 100,000 J..oeevnennens 100,000 |............ 100,000 |............ 100,000 |...eeuiiiinnnnns [U [ [ [ [/ PO 100,000 f.....cceennnnnns [0 [ [U 242 |..11/15/2054 .
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TXBL MUNI FUNDING TRUST VARIOU
62630W-JY-4 .. | TRANSPORTATION ~ 4.560% 12/31/23 ....cccvvvne] cnnnns ..08/29/2022 .| BARCLAYS ....oeeiviiieeeee foeremnnneeeeennies Jenns 1,800,000 |.......... 1,800,000 |......... 1,800,000 |......... 1,800,000 [-.eeueeeeennnnns [ [V [ [V O [V PO 1,800,000 |...ccvvvnnnnnnne [V [V [V AU 14,152 [..12/31/2023 .
Redempt ion
92812U-M2-1 .. | VASHSG 2013-C A 4.250% 10/25/43 ...ccovvee | eunnnne ..12/01/2022 . 100.0%00 212,163 |... .. 212,163 ...212,163 .212,163 |.. 0. ..212,163 |.... 0. .. 10/25/2043 .
62630W-FM-4 .. | TXBL MUNI FUNDING TRUST VARIOU GENERAL . ..12/29/2022 . |Various . .0 L0 0 ..02/01/2031 .
10620N-BT-4 .. | BRAZOS .....ceeeeeeeeeeeeenne e e eeee e e eeeeeas ..12/29/2022 . |Various . .0 L0 0 ..06/25/2029 .
62630W-EL-7 .. | TXBL MUNI FUNDING TRUST VARIOU NURSING HOME ..12/29/2022 . |Various . .0 L0 0 ..09/01/2030 .
62630W-GF-8 .. | TXBL MUNI FUNDING TRUST VARIOU NURSING HOME |....... ..12/29/2022 . | Various .... 0. 0. ... 0].. .0 .. .. 11/15/2054 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 28,336,448 28,336,448 28,282,471 0 0 410 984 XXX
00206R-AN-2 .. |AT&T INC ~ 6.400% 05/15/38 ....ccevvueveeernnn | eeeens ..05/26/2022 .|Cal | 116.7840 ... 1,167,840 |.......... 1,000,000 ... 994,800 0. 0. ...201,79 |..05/15/2038 .
02148J-AD-9 .. | CWALT 2006-39CB 1A4  6.000% 01/25/37 . ..12/01/2022 . | Paydown ... . 57,605 L0 0 ..01/25/2037 .
02660T-ER-0 .. | AHM 2005-2 5A1  5.064% 09/25/35 ..12/01/2022 .| Paydown . . 22,702 L0 0 ..09/25/2035 .
02665U-AA-3 .. | AHAR 2014-SFR2 A 3.786% 10/17/36 ...ooeven | onnnnnn ..12/01/2022 . | Paydown ... .. 12,044 |... 0 .0 ..10/17/2036 .
02666A-AG-3 .. | AHAR 2015-SFR1 XS 0.000% 04/17/52 .........|.eeeeee ..12/01/2022 .| Paydown ... 0. 0. ..04/17/2052 .
02666B-AA-4 .. | AHAR 2015-SFR2 A 3.732% 10/17/52 ......oet|ennnnns ..12/01/2022 . | Paydown ... 0 .0 ..10/17/2052 .
02666B-AG-1 .. | AHAR 2015-SFR2 XS 0.000% 10/17/52 . ..12/01/2022 .| Paydown 0. 0. ..10/17/2052 .
038336-C#-8 .. | APTARGROUP PP 3.250% 09/05/22 ... . ..06/02/2022 .| Cal | 100.5955 .... .. 2,000,000 ......... 2,000,000 0. .0 ..09/05/2022 .
Atalaya Equipmen20211A g Fund 2021-1A A1
046497-AA-1 .. 1 0.326% 11/15/22 . ..06/15/2022 . | Paydown ... ...364,391 |... .. 364,391 ... 364,391 0 .0 .. 11/15/2022 .
05946X-E7-4 .. | BAFC 2005-5 2A1  5.500% 09/25/35 . ..12/01/2022 .| Paydown ... ... 36,250 |... 0. 0. ..09/25/2035 .
05946X-S6-1 .. | BAFC 2005-7 3A1  5.750% 11/25/35 . ..12/01/2022 . | Paydown ... ...408,002 |... .... 408,002 .... 404,639 0 .0 .. 11/25/2035 .
05946X-U9-2 ...| BAFC 2005-7 4A3  5.750% 11/25/35 . ..12/01/2022 .| Paydown . 144,463 . 144,463 |.. L 141,449 |.. L0 0 .. 11/25/2035 .
05946X-2Z-9 .. | BAFC 2005-4 2A1  5.500% 08/25/35 . ..12/01/2022 . | Paydown . .19,210 .. 19,210 |.. .. 18,279 |.. L0 . 0 ..08/25/2035 .
059515-BF-2 .. | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. ..12/01/2022 . | Paydown .. 72,620 ...74,958 |.. .. 62,756 |.. L0 7,226 0 ..09/25/2034 .
110122-AA-6 .. | BRISTOL-MYERS SQUIBB  7.150% 06/15/23 ............ ..10/19/2022 .| BANK of AMEHICA SEC . 4,820,490 |... ..4,750,000 |......... 5,217,600 L0 (30,574)|... L0 ..06/15/2023 .
110122-AB-4 .. | BRISTOL-MYERS SQUIBB  6.800% 11/15/26 .....{....... ..10/27/2022 .| Various ... 5,329,450 |.......... 5,000,000 |......... 5,402,156 0. (19,902)|... 0. ..11/15/2026 .
110122-DJ-4 .. | BRISTOL-MYERS SQUIBB ~ 5.000% 08/15/45 .....{[....... ..03/04/2022 .| Call ceo foerennnn 3,135,525 | 2,500,000 |......... 2,814,986 0. .0 . . ..08/15/2045 .
1248MG-AX-2 .. | CBASS 2007-CB1 AF1B  3.103% 01/25/37 ......[....... ..12/01/2022 .| Paydown ...eeeneveeemnniesfoeeeenieeeeees e 50,852 ... 50,852 ....ccevnnnnn 29,749 0 [V ST | N FES ..01/25/2037 .
ADVANTUS CAPITAL
125896-85-2 .. | CMS ENERGY CORP PREFERRED ..........ceveeeevennns [eevene ..04/06/2022 . | MANAGEMENT ....oovvueveee Joevmmmmeeeeemnnees Jorneeeeens 263,19 [..cceennnnnns 10,400 |............ 258,707 |oeeeeennnnnn 258,707 [ceeeeeeeinnees 0 0 foeeeeeenn 441 T 638 e ]
12592B-AH-7 .. | CNH INDUSTRIAL CAPITAL L 4.375% 04/05/22 |....... ..04/05/2022 . |Maturity ... . . 0 .0 ..04/05/2022 .
12653T-AA-9 .. | CSMC 2018-J1 A1 3.500% 02/25/48 ........... [....... ..12/01/2022 .| Paydown ... .... 933,166 |.. 0. 0. ..02/25/2048 .
12667G-AH-6 .. | CWALT 2005-13CB A8  5.500% 05/25/35 ....... |....... ..12/01/2022 . | Paydown ... .. 61,653 [.. 0 .0 ..05/25/2035 .
12667G-PV-9 .. | CWALT 2005-20CB 1A3  5.500% 07/25/35 . ..12/01/2022 .| Paydown . . . . 72,110 L0 0 ..07/25/2035 .
12667G-Pli-7 .. | CWALT 2005-20CB 1A4  5.500% 07/25/35 . ..12/01/2022 . | Paydown . . 424,410 (.. 403 525 |.. . 359,274 L0 0 ..07/25/2035 .
12667G-XD-0 .. | CWALT 2005-28CB 2A4  5.750% 08/25/35 . ..12/01/2022 .| Paydown . . 138,500 |.. 120,738 |.. . 106,413 L0 0 ..08/25/2035 .
12668A-AL-9 .. | CWALT 2005-47CB A11  5.500% 10/25/35 . ..12/01/2022 . | Paydown . . 193,460 |.. . 162,676 |.. . 134,845 L0 0 .. 10/25/2035 .
12668A-NIi-1 .. | CWALT 2005-54CB 1A4  5.500% 11/25/35 . ..12/01/2022 .| Paydown . .. 48,418 .. L0 0 .. 11/25/2035 .
12668B-YF-4 .. | CWALT 2006-7CB 1A14  6.000% 05/25/36 ......|[....... ..12/01/2022 . | Paydown ... 0. .0 ..05/25/2036 .
126694-JX-7 .. | CWHL 2005-24 A7~ 5.500% 11/25/35 ........... [...cc. ..12/01/2022 .| Paydown 0 0 .. 11/25/2035 .
CATERPILLAR FINANCE SERV ~ 3.300% 06/09/24
14912L-6C-0 .. ..05/18/2022 .| TD SECURITIES ...eeveeeeee |oevemmnnneeeeennnns Jovnnnn... 3,508,762 |........... 3,499,000 |......... 3,484,987 L0 14,766 |.... ..06/09/2024 .
ADVANTUS CAPITAL
15189T-AS-6 .. | CENTERPOINT ENERGY  6.125% Perpet. .........|....... ..04/06/2022 . | MANAGEMENT ... 300,000 ....300,000 0. 0. L(2,121)f.... ..01/01/9999 .
15189-AN-0 .. | CENTERPOINT ~ 5.279% 03/02/23 ... ..01/31/2022 .| Cal | 100.0000 . .364,000 |.. .364,000 |.. L0 . 0 L0 ..03/02/2023 .
17309A-AD-1 .. | CMALT 2006-A1 1A4  5.750% 04/25/36 . ..12/01/2022 .| Paydown ... . 362,002 |.. . 333,454 |.. L0 .(8,041) 0 .0 ..04/25/2036 .
17312H-AE-9 .. | CRMSI 2007-2 A5  4.988% 06/25/37 .... ..12/01/2022 . | Paydown ... .. 564,228 ... 564,211 cen 0 e 8515 [ 0 e 8,515 |... .0 L0 ..06/25/2037 .
17322N-AA-2 .. | CMLTI 2014-J1 A1 3.500% 06/25/44 .. ..12/01/2022 .| Paydown . 0. 0. 0. ..06/25/2044 .
185508-AH-1 .. | CLECO POWER LLC ~ 5.269% 06/15/23 .... . ..06/23/2022 .| Call 100.0000 .... oo foerernnn 1,050,000 |.......... 1,050,000 |......... 1,050,000 L0 . L0 1 050 000 |.... .0 L0 ..06/15/2023 .
208251-AE-8 .. | CONOCO INC  6.950% 04/15/29 .....ceeevvvvnnaes | oanens ..03/11/2022 .| Various .....c..oceeeeeeees foorennnnnnneennnnnnns Jonnaaens 15,207,960 |......... 12,000,000 ........ 13,424,790 (O (12,977)]- oo (U (12,977) |veeeeeeennne [V PO 12,617,238 |...cooieennnnnns 0 ... 2, 590 722 ....... 2,590, 722 .................... 0 [..04/15/2029 .
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AMHERST SECURITIES
22160K-AM-7 .. | COSTCO WHOLESALE CORP  3.000% 05/18/27 ....|....... ..12/12/2022 .| GROUP ..1,903,600 |.......... 2,000,000 |......... 1,925,220 ..1,951,293 |.. 0. ..7,983 |... 0. . (55,676)......... (55,676)|... ..05/18/2027 .
22532X-QL-5 ...| CREDIT AGRICOLE CIB NY 1.680% 07/15/22 ..07/16/2022 . | Maturity 800,000 .800,000 |.. .800,000 .. .800,000 L0 0 ..07/15/2022 .
225458-PR-3 ...| CSFB 2005-4 2A4  5.500% 06/25/35 . ..12/01/2022 .| Paydown . . 76,367 73,497 |.. .. 69,047 |.. 60,419 L0 0 ..06/25/2035 .
225470-VY-6 .. | CSMC 2006-1 4A9  5.500% 02/25/36 .... ..12/01/2022 . | Paydown ... . 54,947 ...54,961 |.. .. 52,900 |.. 55,320 L0 N 0 ..02/25/2036 .
23283P-AR-5 ...| CYRUSONE LP/CYRUSONE FIN  3.450% 11/15/29 |....... ..04/11/2022 .| Cal | 103.8881 ... 1,860,637 |.......... 1,791,000 ......... 1,909,958 . 1,895,778 |.. 0. ..1 892 313 ... 0. ..11/15/2029 .
251510-ML-4 .. | DBALT 2006-AB1 A3 6.365% 02/25/36 ........ | ....... ..12/01/2022 . | Paydown ... 175,458 |... 175,458 .... 160,456 161,001 |.. 0 ..175,458 |.... .0 ..02/25/2036 .
254687-DH-6 .. |DISNEY ~ 7.430% 10/01/26 ....ccevvveeeeeeennn | s .10/26/2022 .| DEUTSCHE BANK .. 2,157,360 |.......... 2,000,000 ..2,458,324 2,329,639 |.. 0. ..2,276,3% |.... 0. ..10/01/2026 .
ADVANTUS CAPITAL
26441C-40-2 ...| DUKE ENERGY PREFERRED ..04/07/2022 . | MANAGEMENT 198,714 |.oeeenie 7,800 .... 194,190 e 194,190 |.. 194,190 |oeeeveeeeneeenn O oo 4,524 | 4524 [ 2,782 | ]
26875P-AP-6 .. |EOG RESOURCES ~ 4.150% 01/15/26 . ..05/23/2022 . | KEY BANC-MCDONALD ... ieeeennn. 1,405,868 |... ..7,265,000 ..7,499,224 ..7,397,055 |.. 0 s . s .0 ...l 7,383,798 ... .0 ..01/15/2026 .
276480-AA-8 .. | EASTERN GAS TRAN  3.900% 11/15/49 ..........|.eeeeee ..08/31/2022 .| Tax Free Exchange .......|eceeeeeereeeemnnns Joununens 1,989,283 |.......... 2,000,000 |......... 1,998,908 |......... 1,989,158 [..coeeeeeennnnees [ IR 125 [ (U1 IR 125 oo [V PO 1,989,283 |oeevveiieeennee 0 ..11/15/2049 .
ENERGY TRANSFER PARTNERS ~ 5.000% 05/15/50
20278N-AR=4 .| ceeeeiiiiiii s | .04/27/2022 . |ROBERT W. BAIRD ....cceen |oevemmmnneeeeennies Joveieeeees 899,080 |.......... 1,000,000 |............ 999,140 |............ 999,087 |ovvveeeeernnnnns [ IR [ O (U 38 | [V PO 999,076 |[...ccevvnnnnnnns 0 ..05/15/2050 .
Exeter Automobil20213A ables 2021-3A A3
30166A-AC-8 .. |0.350% 02/18/25 .....eoeeeeeeeeeeeeeeeeieeeeeennn | e ..09/28/2022 .| BARCLAYS ....eieeviiieeeee Joeemmneeeeeeeniees s 14,734,893 |......... 14,780,505 |........ 14,725,078 |oeeeeeeeeeeinennnns (U} (U 47,585 |oveeeeeeeininnnn (V) N 47,585 |[.ooeeeieninnnns [V PO 14,772,663 |...ceeeeeennnnns 0 ..02/18/2025 .
Exeter Automobil20213A ables 2021-3A A3
30166A-AC-8 .. |0.350% 02/18/25 .....eeeeeeeeeeeeeeeeeneeeeeennn | s .09/15/2022 .| Paydown .eeeeuneeeeeenees feeeenne s s 30,219,495 |......... 30,219,49%5 |........ 30,106,172 |+eevveneeeeennnnns (U} (U 13,328 oo (U 13,328 |eeeeiis [V PO 30,219,495 |....ceeeeenennns 0 ..02/18/2025 .
345397-1IK-5 ...| FORD MOTOR CREDIT ~ 4.375% 08/06/23 .........|....... ..06/21/2022 .| Cal | 100.4500 ..ovw |evvveniiiiiiiinnees oo 1,004,500 |.......... 1,000,000 |............ 990,660 |............ 998,178 [...oevvvvennnnnns [N N 507 [ooeiiiiiiiins [V O LIV 7 PR [V PO, 998,685 |.......eeuunnnns 0 ..08/06/2023 .
GMAC MORTGAGE CORP LOAN TRUST 2004-HE5 A5
361856-DX-2 .. |5.865% 09/25/34 ....oovvvnniiiiiiiiiiiiiiiiiineees [ s ..12/01/2022 .| Paydown .....ovvvviinnnnnes oevinninineeiiiinns feeeennnn 165,358 il 184,462 [V FPR (23,398).evevviennnenn 0 e (23,398) v 0 o 165,358 |.oevvenniiinns 0 ..09/25/2034 .
36192H-AA-2 .. | GSMS 2012-ALOH A 3.551% 04/10/34 .. ..04/01/2022 . | Paydown ... .. 20,000,000 0. .(24,222)|... .20,000,000 |.... 0. ..04/10/2034 .
3622M-AH-6 .. | GSR 2007-3F 2A7  5.750% 05/25/37 .....cceeee | unnnnn |oe 12/01/2022 . [ Paydown .... L0 ..(2,034)[... .0 ..05/25/2037 .
362334-CZ-5 ...|GSR 2006-2F 2A13  5.750% 02/25/36 ......cceo|eeneens ..12/01/2022 .| Paydown ... 0. 0. ..02/25/2036 .
362341-MR-7 .. | GSAMP 2005-7F 2A6  5.500% 09/25/35 .........|....... ..12/01/2022 . | Paydown ... 0. .0 ..09/25/2035 .
36249K-AC-4 ...|GSMS 2010-C1 A2 4.592% 08/10/43 .....cceeee | cunnnne ..01/01/2022 .| Paydown O foeeeeeeneene88 o 0 88 e 0 | 121,476 [ 0 ..08/10/2043 .
GLS Auto Receiva20183A st 2018-3A C
36255X-AC-7 .. |4.180% 07/15/24 ....ceiieeeeeieeeeeieeeeeeeeeee e ..12/15/2022 .| Paydown ... ... 10,934,323]........ 11,089,737 0 0. ..07/15/2024 .
36258X-AB-6 .. |GCAR 2020-1A B 2.430% 11/15/24 .. ..12/156/2022 . | Paydown . ..8,209,489 |.. . 8,263,364 |.. .0 L0 ..11/15/2024 .
36962G-XZ-2 .. | GEN ELEC CAP CORP  6.750% 03/15/32 ..cevvvee|unnnne ..12/02/2022 .|Various .... .. 1,775,000 |......... 1,773,306 . 1,772,865 |.. 0. ..03/15/2032 .
MORGAN STANLEY FIXED
37331N-AD-3 ...| GEORGIA-PACIFIC LLC ~ 3.734% 07/15/23 ......|.ccee. |- 09/13/2022 .| INC .. 1,992,520 |.......... 2,000,000 |......... 1,917,640 |......... 1,985,016 |.. L0 ..07/15/2023 .
HUNTINGTON BANCSHARES INC ~ 2.487% 08/15/36
A4B150-A-4 .. | eeeeeiiiiii s [ ..05/05/2022 .| Tax Free Exchange .......|eceeeeeereeeemnunns Joununens 2,545,107 |.......... 2,661,000 |.......... 2,542,532 |.......... 2,542,867 |c.eueeeeeennnnnn O foeiieeeeennn2,240 [ooeeiiiieeeee 0 [ 2,240 [ 0 e 2,545,107 |.oeevvrennnnns 0 ..08/15/2036 .
45660L-2V-0 .. |RAST 2005-A16 A3 6.000% 02/25/36 ..........|....... ..05/01/2022 . | Paydown ... L2214 . 0 ...52,244 ... .0 ..02/25/2036 .
459200-AM-3 .. | IBM  7.000% 10/30/25 ................ ..11/03/2022 .| Various . 8,244,562 L0 ..8,198,770 |. 0 ..10/30/2025 .
46412R-AD-7 .. | IRWHE 2007-1 2A3  6.650% 08/25/37 ..12/01/2022 . | Paydown . . 525,343 L0 0 ..08/26/2037 .
46617T-AA-2 .. |HENDR 2014-1A A 3.960% 03/15/63 . ..12/15/2022 .| Paydown . . 162,899 L0 0 ..03/15/2063 .
466247-JU-8 .. | JPMMT 2004-S2 4A4  5.500% 11/25/34 . ..12/01/2022 . | Paydown . 46,652 L0 0 .. 11/25/2034 .
466247-20-9 .. | JAMMT 2005-S3 1A3  5.750% 01/25/36 . ..11/01/2022 .| Paydown . L0 0 ..01/25/2036 .
46628S-AH-6 .. | JPMAC 2006-WF1 A5 4.584% 07/25/36 .........|....... ..12/01/2022 . | Paydown ... 0 .0 ..07/25/2036 .
46628S-AJ-2 .. | JPMAC 2006-WiF1 A6 6.500% 07/25/36 . ..12/01/2022 .| Paydown . 0. 0. ..07/25/2036 .
50075N-AC-8 .. |KRAFT FOODS INC ~ 6.500% 11/01/31 .... ..03/16/2022 .| Cal | 125.4540 ... .. 1,254,540 |... 0 . 1 010 152 |.... .0 ..11/01/2031 .
52521H-AJ-2 ...|LMT 2006-9 1A9  5.750% 01/25/37 . ..12/01/2022 .| Paydown ... .69,872 ... . . 0. ...69,872 |.... 0. ..01/25/2037 .
52523K-AJ-3 ...|LXS 2006-17 WF5  6.637% 12/25/42 . ..12/01/2022 . | Paydown ... . 1,473 ... .. 33,291 [.. 0. .. . . .0 L 1,473 .0 .. 12/25/2042 .
576291-CR-9 ...| MASSMUTUAL GLOBAL FUND  0.376% 01/07/22 ....... ..01/07/2022 . IMaturity .oocooveeieeeeees foeremnnieeeeeeeies s 1,600,000 |.......... 1,600,000 |......... 1,600,000 |......... 1,600,000 [..eeeeeeeennnnnns [ [V [ [V O [V PO 1,600,000 |...cccvvennnnnne 0 ..01/07/2022 .
MORGAN STANLEY 2006-12XS ASA  1.230%
B1749E-AF-4 .. | 10/25/36 ...eeoeeeeeeeieeeeeeeee e | e ..12/01/2022 .| Paydown 0 [V 0 ..10/25/2036 .
61751D-AH-7 .. | MSM 2006-17XS ASW ~ 4.195% 10/25/46 ........ ..09/01/2022 . | Paydown ... 0 .0 L0 ..10/25/2046 .
61752R-AL-6 .. | MSM 2007-3XS 2A5  6.207% 01/25/47 ..12/01/2022 .| Paydown . . L0 0 .0 ..01/25/2047 .
62942K-AA-4 .. |NRPMT 2013-1 A1 3.250% 07/25/43 .... ..12/01/2022 . | Paydown ... 129 340 |.. L0 0 .0 ..07/25/2043 .
65330K-BT-6 .. |NEXTERA ENERGY CAPITAL  4.935% 02/22/23 .. |....... ..12/28/2022 .| Cal | 100.0000 ... .. 1,310,000......... 1,310,000 0. .0 .. .0 .. ..02/22/2023 .
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65538P-AF-5 .. |NAA 2007-1 1A5  6.347% 03/25/47 ............ ..12/01/2022 . | Paydown ... s 307,641 |............ 255,830 ... 244,378 |.. 0 ...63,263 |... 307,641 |.... e 0 e O e 0 e 5,670 [..03/25/2047 .
665772-BN-8 .. |NORTHERN STATES PWR-MINN  7.125% 07/01/25 ..10/27/2022 .| Various . 6,999,233 . 6,666,000 |.. . 6,719,007 |.. . 6,680,459 L0 ..6,676,422 |. 0 ..07/01/2025 .
679574-AG-8 .. | OLD DOMINION ELECTRIC ~ 6.210% 12/01/28 .. ..12/01/2022 .| Various .... 333,333 . 333,333 [.. .333,333 |.. . 333,333 L0 ..333,333 |. 0 ..12/01/2028 .
68235P-AK-4 .. |ONE GAS INC ~ 5.345% 03/11/23 ......... ..09/26/2022 .| Cal | 100.0000 . 1,050,000 . 1,050,000 |.. . 1,050,000 |.. . 1,050,000 L0 ..1,050,000 |. 0 ..03/11/2023 .
731020-AA-4 .. |POLAR TANKERS INC ~ 5.951% 05/10/37 .......oe|ennnnns .11/10/2022 .| Various 332,372 ... 332,372 |..cccennnnnn 300,207 .. 313,746 |.. 0 .0 ..06/10/2037 .
T4922E-AF-6 .. |RALI 2006-0S6 1A6  6.250% 06/25/36 ........ |....... ..12/01/2022 .| Paydown ... e 8,897 |oeeeeeeeeeeee 7,443 ....7,680 [.. 0. 0. ..06/25/2036 .
761118-MD-7 .. |RALI 2005-QS16 A4  5.750% 11/25/36 .........[....... ..12/01/2022 . | Paydown ... ...630,742 |... .... 638,004 ... 577,560 .588,179 |.. 0 L0 ..11/25/2035 .
761118-X0-6 .. |RALI 2006-0S3 1A12  6.000% 03/25/36 .......[....... ..12/01/2022 . [Paydown ... 41,573 | ...44,214 .. 40,071 |.. 0. 0. ..03/25/2036 .
76112H-AD-9 .. [RAST 2006-A9CB A4  6.000% 09/25/36 .... ..12/01/2022 . | Paydown . ...109,623 ... ...98,979 .. 40,258 |.. 0] 0. ..09/25/2036 .
JANE STREET EXECUTION
771196-BJ-0 .. [ROCHE HLDGS INC  3.000% 11/10/25 ..vvuns | cevee . 10/04/2022 . [SERVICES ..ovvvvnvvvries foovreneirieinieinns oo 1,917,760 |c.ovcn 2,000,000 |-........ 1,925,600 [.......... 1,959,325 | cvoeeeene 0 |oeeerreens 70822 |ooviiirienis 0 oo 7,62 | A 1,966,946 .........couvn. 0 .. 11/10/2025 .
Santander Drive 20202 eivabl 2020-2 C
80285R-AF-5 .. | 1.460% 09/15/25 .....ovvvviiiiiiiiiiiiiiinieeciins e .. 12/16/2022 .| Paydown .....eenviviiinnnensfoeriiiineciii e 3,822,703 |........... 3,822,703 |......... 3,834,051 [..oovvvveniiiiinnn0 v O e (11,349) e O e (11,349) [ 0 e 3,822,703 |..ccvvvvnnnnnnns [V O [V (U A 34,809 |..09/15/2025 .
ADVANTUS CAPITAL
816851-60-4 .. | SEMPRA ENERGY PREFERRED .......coovvvvvvvnnnnnns | oeeeens ..04/06/2022 . | MANAGEMENT ... ...304,313 |...
81745D-AE-1 .. | SEMT 2013-9 A1 3.500% 07/25/43 .. ..12/01/2022 .| Paydown ..07/25/2043 .
842400-HE-6 .. | SOUTHERN CAL EDISON  1.100% 06/13/22 ...... ..06/13/2022 . |Maturity ... ....850,000 850 000 |.... ..06/13/2022 .
863579-AM-0 .. | SARM 2004-12 1A2  3.944% 09/25/34 ..12/01/2022 .| Paydown . .. 57,644 |.. ...65,275 |. ..09/25/2034 .
863579-CB-2 .. | SARM 2004-14 1A 3.902% 10/25/34 . ..12/01/2022 . | Paydown . . 117,363 |.. .. 10/25/2034 .
88576X-AA-4 .. |HENDR 2010-1A A 5.560% 07/15/59 . ..12/15/2022 .| Paydown ... .260,234 |.. ..07/15/2059 .
911365-BF-0 .. |[NA UNITED RENTALS ~ 5.500% 05/15/27 . ..06/23/2022 . |Cal | 102.7500 ... .... 254,825 ..06/16/2027 .
91913Y-AV-2 .. | VALERO ENERGY CORP  4.350% 06/01/28 ....... |....... ..09/13/2022 .| Cal | 99.2850 ..... |oeeeeruieeeeenniees enennn... 1,821,880 [ 1 835 000 |.eveennnn 1,830,706 ..06/01/2028 .
929160-AS-8 .. | VULCAN MATERIALS CO  4.500% 04/01/25 ......[|....... ..06/09/2022 . | Various .. 2,601,000 |......... 2,601,000 ..04/01/2025 .
93934F-BL-5 ...| WMALT 2005-7 20B1  5.500% 08/25/35 . ..12/01/2022 .| Paydown ......eeeeeennnees foeennneeeeeeniees feeeeeeenn . 50,184 48,901 [ 46,945 ..08/25/2035 .
949831-AA-9 .. | IFMBS 2019-3 A1 3.500% 07/25/49 ... ..12/01/2022 . | Paydown . . 466,514 |.. 473,075 |.. 468 472 L0 ..07/25/2049 .
071734-AC-1 .. | BAUSCH HEALTH COS INC ~ 5.750% 08/15/27 A ..09/09/2022 . | RBC/DAIN . 225,000 |.. .206,381 |.. . 209,985 s N . (51,799)[. ..08/15/2027 .
65334H-AE-2 ...|NEXEN INC ~ 5.875% 03/10/35 ... A ..11/01/2022 .| Various .... . 4,000,000 |.. . 3,889,200 |.. 3,926,624 ..3 929,799 |. (111,323)[. ..03/10/2035 .
65334H-AG-7 .. |NEXEN INC ~ 6.400% 05/15/37 ... A ..11/01/2022 .| JPM FUNDS RECAP . 1,000,000 |.. . 944,990 |.. . 959,085 ..960,461 |. 42,979 |. ..05/15/2037 .
71644E-AG-7 .. |PETRO-CANADA  5.950% 05/15/35 A ..10/11/2022 .| Various .......... . 3,000,000 |.. . 2,728,320 |.. . 2,810,820 ..2,817,915 |. . 182,085 |. ..05/15/2035 .
12615T-AB-4 .. | CNOOC FINANCE ~ 5.500% 05/21/33 . .. [D......]..11/01/2022 .| CITIGROUP GLOBAL MKTS .. 2,000,000 |......... 1,769,130 ..1,855,352 |.. ..1,862,893 |.... ...81,427 |.... ..05/21/2033 .
225351-AA-5 ...| CREDIT AGRICOLE LONDON  3.375% 01/10/22 .. |D......[..01/10/2022 . Maturity .. s s .... 603,477 |.. .... 603,000 |.... ..01/10/2022 .
22550U-AA-9 ...|CREDIT SUISSE NEW YORK  0.500% 02/04/22 .. |D. ..02/04/2022 . |Maturity .. ,900, . 1,900,000 |.. . 1,900,000 .. . 1,900,000 ..1,900,000 |. ..02/04/2022 .
36164Q-NA-2 .. | GE CAPITAL INTL FUNDING ~ 4.418% 11/15/35 .|D. ..12/02/2022 .| Call 93.5810 . ..17,579,191 18,785,000 |.. 19,270,495 |.. 19,170,009 .19,151,220 |. (702 917)[..11/15/2035 .
372319-AB-9 .. |GENNEIA SA  8.750% 09/02/27 ....ccrvuunnneenn D ..04/26/2022 .| TPCG FINANCIAL 496,081 ... 507,500 |..cvvnnnnnen 494,953 ..496,033 |.. 496,798 |.... .... 29,234 1..09/02/2027 .
MITSUBISHI UFJ FINL-SPON ADR  2.998%
606822-AL-8 .. |02/22/22 ...cevveeeieeeenieeeeeeeeeeeeeeeneeees | Dl ..02/22/2022 . IMaturity ...ocooeeeieeeeeen foeremnnieeeeeenes s 2,372,000 |........... 2,372,000 |......... 2,414,672 |.......... 2,381,382 |ceeueieeeiennnns (U (9,382)f-cceeeeeiiins (V) N (9,382) |+ eeevvnneeeens [V PO 2,372,000 |...ccvvennnnnnnn [V [V [V AU 35,556 |..02/22/2022 .
PERNOD RICARD SA UNSPON ADR  4.250%
T14264-AH-1 .. | 07/15/22 .oeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeenn | D ..07/15/2022 . IMaturity ....ooovenieeeeenn foermmnieeeeeenies e 856,000 [-eevvvnnnnnns 856,000 [......cc... 879,860 |............ 873,488 (17,488) |-vveeeeeeenns [V PO 856,000 |eeveunnieeennne [V [V [V AU 36,380 |..07/15/2022 .
Redempt ion
75405U-AA-4 .. | RAS LAFFAN LNG 111 5.838% 09/30/27 ....... ..09/30/2022 . 100.0%00 102,900 |... 102,900 |-evvennnnnns 102,900 .... 102,900 |.. 102,900 |.... 0. ..09/30/2027 .
826200-AD-9 .. | SIEMENS FINANCING ~ 6.125% 08/17/26 . ..10/26/2022 . | RBC/DAIN 2,047,340 . 2,000,000 |.. . 2,011,390 |.. . 2,003,816 (678) ..2,003,138 |. 0 ..08/17/2026 .
879385-AD-4 .. | TELEFONICA EUROPE  8.250% 09/15/30 . ..04/19/2022 .| BARCLAYS ..10,013,040 . 8,000,000 |.. . 8,262,740 |.. 8,139,948 .(8,051) ..8,136,897 |. 0 ..09/15/2030 .
N7660#-AM-9 .. | SHV NEDERLAND BV PP 4.420% 03/28/22 ..03/28/2022 . | Maturity 2,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 . ..2,000,000 |. 0 ..03/28/2022 .
W0805#-AM-0 .. | ASSA ABLOY PP 3.480% 08/09/22 ... ..08/09/2022 . | Maturity . 2,000,000 |.. .2,000,000 .. . 2,000,000 ..2,000,000 |. 0 ..08/09/2022 .
208251-AE-8 .. | CONOCO INC ..12/29/2022 . |Various .... .0 ..04/15/2029 .
872225-AF-4 .. | TBIN 2006-5 ABA ...ceevvreeeeeeeniieeeeeenneeees [ e ..12/29/2022 . |Various .... 0. ..11/25/2036 .
025297-AC-6 .. | American Credit 20203 ce Rec 2020-3 C ..... | ....... ..12/29/2022 . |Various .... . 0f. O .0 .0 ..06/15/2026 .
05377R-C0-5 ...J AESOP 2017-1A A ..oiiiiriiiieeiniiee e cennines e .. 12/29/2022 .| Various .........ceeeeeeeen foorennnnnnerrnnninns fonnaeeeeeeennnnnnns [V TR [V PP [U PP 0 foeeiiiiiiiie e O e O e O e 0 0 ..09/20/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 246,075,339 239,271,566 243,448,958 172,549, 365 621,340 0 0 4,798,616 4,798,616 6,725,582 XXX
JP MORGAN CHASE & CO SERIES 1 7.885%
46625H-HA-1 .. |Perpet. .oooviiiiiiiiiiiiiriiceens [ s ..10/31/2022 .| Various ...4,890,000 |... . 134,475 |..........134,475 |... ... 229,336 |..01/01/9999 .
976657-AH-9 .. | WISCONSIN ENERGY CORP  6.762% 05/15/67 ....|....... ..01/20/2022 . | MARKET AXESS ... 47,625 ... 47,625 | 2,426 |..05/15/2067 .
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1309999999. Subtotal - Bonds - Hybrid Securities 5,393,674 5,440,000 5,209,275 5,211,508 0 66 0 66 0 5,211,574 0 182,100 182,100 231,762 XXX
ADVANTUS CAPITAL
464287-17-6 .. | ISHARES CLOSED END FUND ......cevvvvvvnnvvvinnnnn | eeeees ..04/06/2022 . | MANAGEMENT .......covvvven Jovvnnnnnnnnnns 0.000 foreerennnnn 85,148 [...oovvniiiiiiinnn [V FO 76,377 |oveeennnnnns 90,440 [.......... [QEVCE)] F [V (U [RENVCK) N F [V PR 76,377 |oeeeiiiinnnnns [V 8,771 | 8,771 | 1,06 [cccceen ool
ISHARES 10+ YEAR CREDIT BOND  CLOSED END
464289-51-1 .. [FUND ..oeovvnniiiiiniiiiiiiiiiinine i cciinins | e ..01/13/2022 .| JP MORGAN - EQ ...ooovvve |ovvvvnnnnnnns 0.000 |......... 5,752,049 |..uuviiiiiiinnns [V I 5,009,987 |.......... 5,904,030 |........ (894,042).ccvvenniiinnnnn [ (U (894,042) [.....cvvvnnnnnns [ IO 5,009,987 |.....ccevunnnnns [ 742,062 |......... 742,062 |...ooiiiininnnens (U]
1619999999. Subtotal - Bonds - SVO Identified Funds 5,837,197 0 5,086,364 5,994,470 (908, 105), 0 0 (908, 105) 0 5,086,364 0 750,833 750,833 1,026 XXX
2509999997. Total - Bonds - Part 4 386,151,567 371,583,822 382,448,385 311,824,638 (1,732,260), 556,356 1,264 (1,177,168) 0 379,294,567 0 6,881,693 6,881,693 8,893,321 XXX
2509999998. Total - Bonds - Part 5 175,739,324 176, 129, 427 176,418,247 0 0 (374,298) 0 (374,298) 0 176,043,949 0 (310,042) (310,042) 1,879, 148 XXX
2509999999. Total - Bonds 561,890,891 547,713,249 558,866,632 311,824,638 (1,732,260), 182,058 1,264 (1,551,466) 0 555,338,516 0 6,571,651 6,571,651 10,772,469 XXX
ADVANTUS CAPITAL
008492-20-9 ... | AGREE REALTY CORP PREFERRED ..........cccevvunns [eeeeene ..04/06/2022 . | MANAGEMENT ... ..18,700.000 |... 1.0 355,208 [ 0.00 ... 465,743 . 443,564 |.. L2279 | ..22,179 ... ..465,743 |.... .. (110,445)|........ (110,445) (..
ADVANTUS CAPIT,
02665T-88-4 ... | AMERICAN HOMES 4 RENT PREFERRED ............... |.eeees ..04/06/2022 . | MANAGEMENT ........cccovven |ovvnnnnn 21,370.000 |eeuunnnnens 534,247 |ovvveiiiiinnnn (LN 00 529,716 |............ 562,031 |.......... (32,315)].cccevvis [V (U (32,315) |ooeevviins [V PO 529,716 [...ccvvvvnnnnnns [V 4,532 | 4,532 | Y O,
ADVANTUS CAPITAL
04208T-20-7 ...| ARMADA HOFFLER PROP PFD ......ccevvvvvviinnnnnnns] ceeens ..04/07/2022 . | MANAGEMENT ........cceevven |orvnnnnn 11,275.000 [oveennnnnnns 284,416 [.ooeeininannns (LN 00 281,875 |..ocvvennnn 303,526 |.......... (21,651)]ceveneeiiinnn [V (U (21,651) |ovveeneeieinnnnn [V PO 281,875 |ovvveeiiiinns [V 2,541 [ 2,541 [ 8,079 [ceeeeers et
ADVANTUS CAPITAL
15202L-20-6 ...| INVESTORS REAL ESTATE TRUST PREFERRED ....... |[....... ..04/07/2022 . | MANAGEMENT ........ccovvves |ovvunnnn 11,314,000 [ooeennennnns 283,583 |..ovuniiiiiinnn (LN 00 280,147 |..ooovnennns 295,069 |.......... (14,923)]...ccvvnnnns [V (U (14,923) |.ooevvvinns [V PO 280,147 |oeveeiieinns [V 3,437 [ 3437 | 4,685 [ccceeees ennnns
ADVANTUS CAPITAL
162087-20-1 ...| CHATHAM LODGING TRUST PREFERRED ............cc. [ceeeeee ..04/08/2022 . | MANAGEMENT ........covvven |ovvunnnn 11,000.000 |............ 258,988 |.......covvunnnns (LN 00 276,501 |...ceveeenn 291,610 |.......... (15,109)].cevveciinnnn [V (U (15,109) |.vvveniieinnnnn [V PO 276,501 |oovveeeiiinnns [V . (17,513)|......... [REAE-1 )] AR 9,109 [ovvenns e
ADVANTUS CAPITAL
253868-82-2 ... |DIGITAL REALTY TRUST INC PREFERRED ...........|.eee.. ..04/06/2022 . | MANAGEMENT ........cccvver |orvunnnn 11,300.000 |............ 275,847 |ovveeieiiinnn 0.00 fouuunieennne 282,500 |............ 302,614 |.......... (20, 114)).ceveiinnnn [V (U N (20,114) |oeveneeeiinnn [V PO 282,500 |......cevnnnnnns [V (7,083)f........... [A115K)] R 3,673 [ceeiiens
ADVANTUS CAPITAL
26884U-50-5 ... |EPR PROPERTIES PREFERRED .........ccevvrrviinnnn [oeeeens ..04/07/2022 . | MANAGEMENT ........covvves |oevvnnnnn 9,822.000 |............ 229,343 |.ooiiiiis (LN 00 207,085 |....cevvenn 248,104 |.......... (41,019).ceveeiiinnnn [V (U (41,019) |ovvveniiiiinnnn [V PO 207,085 |oeeveennininns [V 22,258 |oueennnnnn 22,258 |oevis 7,060 |oeeeeenn e
ADVANTUS CAPITAL
29273V-50-6 ...|ENERGY TRANSFER EQUITY LP PREFERRED ..........|....... ..04/06/2022 . | MANAGEMENT ........cccovven |ovvnnnnn 13,200.000 [veennennnns 316,214 [...ooeiiiinennnns (LN 00 262,944 |...ooennnn 330,924 |......... (67,980)....cccevvnnnnnns [V (U R (67,980) |-vvvenereennnnn [V PO 262,944 |ooiiiiiiinnnns [V 53,270 |ouvvunnnnnn 53,270 [ocovereeinnnnn 6,201 [ceeeeees et
ADVANTUS CAPITAL
69360J-55-2 ... |PS BUSINESS PARKS INC PREFERRED ..........cccun |ennnnne ..04/06/2022 . | MANAGEMENT ........cccovves |ovvvnnnn 11,428.000 [.eevnnnnees 265,700 |......ccvvunnnnns (LN 00 282,802 |............ 309,242 |.......... (26,440)|.c0vvnniiiinnnnn [V (U (26,440) |...ccvvnnnnnnnns [V PO 282,802 [.....ccvvnnnnnns [V . (17,102)|......... (17,102)]. v 3,482 | e
ADVANTUS CAPITAL
70509V-60-5 ...| PEBBLEBROOK HOTEL TRUST PREFERRED .............|.eee.. ..04/08/2022 . | MANAGEMENT ........ccoevven |ovvnnnnn 18,035.000 [.eevnnnnens 421,072 [t 0.00 fouuunieennne 380,165 |............ 456,646 |......... (76,481)|...cccvvnnnnnnnns [V (U R (76,481) |ovvveneeeinnnnn (VN PO 380,165 |..eevvennnnnnns [V 40,907 |........... 40,907 |...coeeeennn 14,372 fceeeeeen s
ADVANTUS CAPITAL
70509V-80-3 ...| PEBBLEBROOK HOTEL TRUST PREFERRED .............|.eee... ..04/07/2022 . | MANAGEMENT ........cceevven |orvnnnnn 15,900.000 [..euvnnnnnns 388,416 [......ccevnnnnnns (LN 00 397,500 |............ 417,534 |.......... (20,084)].ceveniiiinnnn [V (U (20,034) |..ccvvvnnnnnnns [V PO 397,500 |......cevnnnnnns [V (9,084)f........... (9,084)]...ccvvnnnnns 12,670 |oeeeeen cennnns
ADVANTUS CAPITAL
70509V-88-6 ...| PEBBLEBROOK HOTEL TRUST PREFERRED .............|.eee... ..04/07/2022 . | MANAGEMENT ........cccevves |orvnnnnn 16,000.000 |............ 31,14 [ (LN 00 400,000 |........e.n. 393,600 |.....ennn.n. 6,400 |..eueniiiiinnnnn [V [N N 6,400 |oeueniiiiinnnnn (VN FO 400,000 |eevvennininnns [V . (48,886)......... (48,886)]...ccuunnnnnnns 9,512 | s
ADVANTUS CAPITAL
74460W-46-1 ...|PUBLIC STORAGE PREFERRED ........cooevevvvvnnnens [eeeens ..04/07/2022 . | MANAGEMENT ........ccoevver |orvunnnn 13,600.000 |............ 269,279 |.evveniieiinnnnn (LN 00 340,000 |.....cevnnn 341,224 |........... (1,228)]. v [V (U (1,224) |oeovvins [V PO 340,000 |eeveenniiiinnns [V (70,721)|......... (70,721) v 3,400 [oooeenns e
JANNEY  MONTGOMERY
74460W-55-2 ... | PUBLIC STORAGE PREFERRED ........cooevvevvvnnens [neeens ..08/04/2022 .| SCOTT NINC ...ovvvnnvvvinnnovvvnnnnn 8,561.000 |..ueunnnnens 212,822 |oevviieiiinnnn 0.00 fouuunieennne 197,930 [.oovviiiiiniienee [ (U O [V [ [V [V PO 197,930 |vvvveenininne [V 14,891 | 14,891 [...ooovnnennnns 4,949 |.ves i
ADVANTUS CAPITAL
74460W-62-8 ...|PUBLIC STORAGE PREFERRED ........cooevvvvvvnnnens [neeens ..04/06/2022 . | MANAGEMENT ........ccevven |ovvnnnnn 20,600.000 |............ 492,212 |oeeneeeein (LN 00 515,000 |....cevvenn 550,844 |.......... (35,844)]...cccvnnnnnns [V (U (35,844) |..ccvvvnnnnnnnns [V PO 515,000 |oveveenniininnns [V (22,788)......... (22,788)|....cccvvnnnns 6,277 |eeveenns e
ADVANTUS CAPITAL
76169C-40-7 ...|REXFORD INDUSTRIAL REALT PREFERRED ........... [..cccon|.. 04/04/2022 . | MANAGEMENT ........ovveees forrens 11,000.000 |............ 275,827 |ovvveeeeiiinnnn (LN 00 270,867 |.....cevunnn 287,980 |[......... [RVAREK)] SR [V (U R (17, 13) |eeeeieeiinnnn (VN FO 270,867 |oeevvunniininnns [V 4,560 |............ 4,560 [...cccvvnnnnnns 3,305 |-evunes eeenenn
ADVANTUS CAPITAL
804395-80-4 ... | SAUL CENTERS INC PREFERRED ...........ccoveveevunn|oneeens ..04/08/2022 . | MANAGEMENT ........ccevvven |ovvnnnnn 12,756.000 [ooeennennnns 314,284 |oovveiiiinnnn 0.00 fouuunieennne 315,846 |............ 331,656 |......... (15,810)f...cccvvvvnennnns [V (U R (15,810) |vvveneeeinnnnn [V PO 315,846 [.......evvnnnnnn [V (1,562)f........... (1,562)]..ccvvnennnns 8,082 [.coceens e
ADVANTUS CAPITAL
804395-87-9 ... | SAUL CENTERS INC PREFERRED ...........ccovevvevuns|eneeens ..04/08/2022 . | MANAGEMENT ........ccoevven |ovvnnnnn 15,200.000 [.eenrenenes 364,816 [.......cevvennnns 0.00 fouuunieennne 380,000 |.....ceveen 417,544 |.......... (37,544)]..ccovvnnnns [V (U N (37,544) .o (VN FO 380,000 |vevvenniiinnnns [V (15,184)|......... (15,184)[............. 11,400
ADVANTUS CAPITAL
866082-60-5 ...| SUMMIT HOTEL PROPERTIES PREFERRED .............|.eeeee. ..04/07/2022 . | MANAGEMENT ........cceevven |ovvnnnnn 10,100.000 |............ 245,875 |.evveniiiiiinnnn (LN 00 249,575 |..oouennnnnn 256,035 |...eennnnnn (6,460)]...veeeeinnnnnns [V (U (6,460) |.vvvnnreeennnnn [V PO 249,575 |ieiiiiiiinnnns [V (3,700)]ccevvennns (3,700)
ADVANTUS CAPITAL
867892-80-4 ...| SUNSTONE HOTEL INVESTORS PREFERRED ............|.eeee.. ..04/07/2022 . | MANAGEMENT ... ..16,500.000 |... .394,019 [ 0.00 ... 412,500 . 422,070 |.. ..(9,570)|.... ..(9,570) |... ..412,500 |.... . (18,481)[......... (18,481))...
ADVANTUS CAPIT,
929042-81-0 ... | VORNADO REALTY TRUST PREFERRED ...........ccovees|eeens ..04/06/2022 . | MANAGEMENT ........coevves |oevvnnnnn 9,700.000 |uueurennens 212,429 |oevviieiiinnnn 0.00 fouuunieennne 242,500 |............ 256,953 |.......... (14,453)]...ccvvnnnnnnnns [V (U (14,453) |.ccovvninnns [V PO 242,500 |......cevnnnnnns [V (30,071)f......... (30,071)
ADVANTUS CAPITAL
EP0597-28-6 ... | BROOKFIELD INFRASTRUCTUR PREFERRED .. ..04/06/2022 . | MANAGEMENT . .. 14,664.000 |... ... 280,814 [ 0.00 ... 366,606 . 371,439 |.. .. (4,833)].... .. (4,833))... .. 366,606 |.... . (85,792)|......... (85,792)[...

4019999999. Subtotal -

Preferred

Preferred Stocks

Industrlal and Miscellaneous (Unafflllated) Perpetual

7,025,815

XXX

7,337,802

7,590,209

(450,338) 0 0 (450,338)

7,337,802

o

(311,986)

(311,986),

156,761
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4509999997. Total - Preferred Stocks - Part 4 7,025,815 7,337,802 (450,338) (450, 338) 7,337,802 0 (311,986), 156,761 XXX
4509999998. Total - Preferred Stocks - Part 5 232,841 249,874 0 0 249,874 0 (17,0833), 3,267 XXX
4509999999. Total - Preferred Stocks 7,258,656 7,587,676 (450,338) (450, 338) 7,587,676 0 (329,019) 160,028 XXX
ADVANTUS CAPITAL
00130H-10-5 ...] AES CORP ...evvvnniiiiiiiiieiiiiiineeecceiieeees [ e ..04/08/2022 . | MANAGEMENT ........ccoevver |ovvnnnnn 38,200.000 |..euunnnnens 965,139 |.evenniiiiiiiiiiieees oo 529,685 |............ 928,260 |........ (398,575)-cevuenieiinnnnn (398,575) [...eevvvvenennn 0 feveinnns 529,685 |......cevvnnnnnn 0[.........435,454 |.......... 435,454 |..oovnnnnnnnnn 6,036 [.ccoeeen wunnnns
00206R-10-2 ... | ATAT INC ..eieeeeeeeeeeeeeeie e eeeeeee e eeeennns | e ..04/11/2022 .| Spin Off ..ooveveiiiiiieees e 0.000 [oeeuneeeens 301,724 [ s 301,724 |............ 299,050 |............ 2,674 | O e 0 e 2,674 |oeeeeeieeee 0 [ 301,724 |...coonnnnnnnnes [V ST | N FES (U R (V] .
ADVANTUS CAPITAL
008492-10-0 ... | AGREE REALTY CORP REIT ...ooieeeeeeeeeeemnieee [ e ..04/08/2022 . | MANAGEMENT ........cevvvee Joevnnnnn 14,000.000 |............ 946,108 |....cevvveeeeeeeni Jeeeieees 621,408 |............ 999,040 |........ (377,632)-ceveeeeeeennnn (377,632) |+ eevveeeeeennn 0 e 621,408 |ooevveeeeenee 0[....... 324,700 |......... 324,700 12,712 oo s
ADVANTUS CAPITAL
015271-10-9 ...| ALEXANDRIA REAL ESTATE REIT .oevvveneeeeennn [ e ..04/08/2022 . | MANAGEMENT .......eeeevvee Joevennnnn 2,500.000 |eueunennnns 509,731 [oeeeeeeeeeeeee s 323,405 |............ 557,400 |........ (233,995)|..ccevvnnns (233,995) |.veueeeeeeennnn O o 323,405 |o.eieieeenennns 0[....... 186,326 |......... 186,326 |-eevvennnnnens 5,750 feeveeies wennnns
S. G. COWEN SECURITIES
01748X-10-2 ... | ALLEGIANT TRAVEL CO .eevvveeeeeeeeneeeeeeennen [ ..12/09/2022 .| CORP. eeveeeeeeenneeeeee foeeeennnn 3,784.000 |oveuunnnnens 273,028 [.eeeeeeeieeeeeeee e 709,538 |............ 707,759 |............ 1779 [ 0 et 0 e 1779 | 0 e 709,538 (436,510) [ eeeeevneeeens (V] .
02079K-30-5 ... | ALPHABET CLASS A ..02/03/2022 . | Various .. 1,436,524 |... .. 163,049 ..(1,355,000)).... (1,355,000) |... ..163,049 [........oeeenn 0]l 1,273,475 .l 1,273,475 |...
02215L.-20-9 ... | ALTUS MIDSTREAM CO -A COMMON ... ..10/18/2022 .| HOWARD VWEIL ..........eent |oeeennnn. 1,700,000 |ooeenneeenn 87,800 |oeeeeennneeeeeniies [ 86,093 [..eieel.. 49,048 | 6,647 |oeeeeeeeeeenenn O e 0 e 6,647 |... 86,093 [0 e 1,707 [ 1,707 |...
S. G. COWEN SECURITIES
023135-10-6 ... | AMAZON.COM INC .....eovevemneneeeeeenieeeeeenens [ eeeeeen [on 12/09/2022 .| CORP. .veeeeeeeenneeeeee foeeennins 379.000 |vvuunees 676,466 |.eevveeeeeeeenieees feeeeees 1,244,428 |......... 1,263,715 |.......... (19,287)]-cveeeeeeeennnn (19,287) |-vveeeeeeeenn 0 o 1,244,428 |.....ooeneeee. 0 (567,961)]cceeeneeeeeennnnn (V] .
STIFEL NICOLAUS & CO-EQ
02361E-10-8 ...| AMERESCO INC-CL A evveeeeeeieeieeeeeeeeieeeeee [ ..01/06/2022 .| oeviiiiiieeeiiiiineeeees e 5,000.000 |.euunnnennn 348,566 |.....cevvnnieeeennn Jeeeeiees 247,037 |............ 407,200 |........ (160,163)|...ceeeeerennnns (160,163) [.+.eeeeeeeenenn O o 247,087 [ooeeeeeinnnnnns 0 ... 101,529 |......... 101,529 [ooeeeeiiiieeeees (V] .
ADVANTUS CAPITAL
024835-10-0 ... | AMERICAN CAMPUS COMMUNITIES REIT oevvveeeeeee | s ..04/08/2022 . | MANAGEMENT .......eeeveee Joevennnnn 8,300.000 |euuunnnenns 472,907 [ooeeeeeeeeeeeee e 358,386 |............ 475,507 |........ (M7, 120)fceeeeees (M7,121) [ 0 e 358,386 [.....cevvuunnnns 0o 113,721 | 13,721 | 3,901 [ooeriees s
ADVANTUS CAPITAL
025537-10-1 ... | AMERICAN ELECTRIC POWER ......ceeeevvreiieeeeens [ oeeens ..04/08/2022 . | MANAGEMENT ........cevveer Joevnnnnn 13,900.000 |......... 1,440,433 [ s 978,843 |......... 1,236,683 |........ (257,840) - cevveeeeeennnn (257,840) |- eevveneeeeennn O e 978,843 |....covvnnnnnnns 0[........ 461,590 |......... 461,590 10,842 [cooeeees et
ADVANTUS CAPITAL
03027X-10-0 ...| AMERICAN TOWER CORP REIT ..eevveeeeeeinnieeees [ ..04/08/2022 . | MANAGEMENT .......eeeeveee Joevennnnn 2,800.000 |eeuunenenns 684,145 [...oeeieeiieiii s 627,962 |............819,000 |........ (191,088)..ceeeeeeeannns (191,088) |- eevveneeeeennn 0 e 627,962 |....covvnnnnnnns 0f.eeeernnn 56,183 | 56,183 [...ccevvnnnnnns 3,892 |.iees e
ADVANTUS CAPITAL
03064D-10-8 ... | AMERICOLD REALTY TRUST REIT .eeeieeiiieiieeeee [ oo ..04/08/2022 . | MANAGEMENT .......eeevvee |oevennnnn 4,779.000 |oveunnnnnenn 135,574 [ oeeeeeninns 147,620 |............ 156,708 |........... (9,084 (9,084) |.eeevveeeeeenn 0 e 147,620 |oveeeeeeeennnnns 0[..ennne (12,046).......... (12,046)f....ccevnennn. 1,927 [oveeen e
ADVANTUS CAPITAL
03750L-10-9 ...| APARTMENT INCOME REIT CO REIT ..eeveeevennieee | e ..04/08/2022 . | MANAGEMENT .......eeeveee Joevennnnn 8,900.000 |.euunnneens 478,989 [.eeeieeeeeeeee s 468,898 |............ 486,563 |......... (17,665)|....ccevvnnennnns (17,665) |-vveeeeeeeennn O o 468,898 |...oeunieeeenne 0f.eeeeenn 10,001 | 10,091 |oeeveeees 4,005 [cceiiies s
S. G. COWEN SECURITIES
037833-10-0 ... | APPLE INC weveeeeeieeeiie e eceree e eeerneeeeee [ s ..01/21/2022 .| CORP. evveeeeeeeeneeeeee Joeeeennnn 5,498.000 |............ 900,031 [.eeeeeeieeeeeeei Jeeeeieees 110,351 |............ 976,280 |........ (865,929)]-cevveeeeennnnn (865,929) [....cevvveeeeen O Jeeeees 110,351 o 0[....... 789,679 |......... 789,679 |.eeeeeeieeeeenn (V] .
ADVANTUS CAPITAL
053484-10-1 ... | AVALON BAY COMMUNITIES REIT ..ooeevvveiieeeeenn [ e ..04/08/2022 . | MANAGEMENT .......eeeeveee Joevennnnn 4,600.000 |......... 1,152,618 |oeeeeeeeeeceeeeeee [ 825,150 |......... 1,161,914 |........ (336,764)]-..eeueeeeennnnn (336,764) |.eevveeeeeennn 0 e 825,150 [...ccevennnnnnns 0[....... 327,468 |......... 327,468 14,628 [.cooeeee wennnns
S. G. COWEN SECURITIES
053807-10-3 ... ] AUNET INC ...eeieeineieeeeeeeeee e eeeeeeeeeeeene [ e ..08/04/2022 .| CORP. ..eeeeeeeenneeeees Jeeennnan 10,775.000 |............ 512,286 [..ooeeeeeeeeeeeeii e 339,809 |............ 444,253 |........ (104,445))..ceeeecennn (104,445) [....covvveeeee e O e 339,809 [....covvnnnnnnns 0o 172,477 ... 172,477 v 5,603 [cceviees s
ADVANTUS CAPITAL
05722G-10-0 ... | BAKER HUGHES CO COMMON ....eevveeeeeeeemniieeeee [ e ..04/08/2022 . | MANAGEMENT .......eevveen Joeennnnn 18,000.000 |............ 615,331 [ e 398,679 |............ 433,080 |.......... (34,401)]-ceeeeeecennn (34,401) [-oeeeevneeeee i O e 398,679 [...ccvvvnnnnnnns 0[....... 216,653 |......... 216,653 [...oeeeennn 2,808 [.ccoeees s
S. G. COWEN SECURITIES
084670-70-2 ...| BERKSHIRE HATHAWAY INC DEL CL B ..eeeeeeenes | s ..12/09/2022 .| CORP. evveeeeeeennieeeeee foeeeennnn 5,882.000 |......... 1,804,652 |.eevvveeeeeeeiieees [ 1,700,875 |......... 1,758,718 |.......... (57,843 (57,843) [..eeeeenneeee e 0 e 1,700,875 |oceeeeeeennnnns 0[........ 103,777 |......... 103,777 |oeeeeeeeeeeeend (V] .

0925711-10-0 ... | BLACKSTONE MORTGAGE TRU-CL A REIT

101121-10-1 ...[BOSTON PROPERTIES INC REIT
110122-10-8 ... [BRISTOL-MYERS SQUIBB ..

11120U-10-5 ... [BRIXMOR PROPERTY GROUP INC REIT
11135E-20-3 ... [BROADSTONE NET LEASE INC-A COMMON
11284V-10-5 ... [BROOKFIELD RENEWABLE COR-A COMMON
125896-10-0 ... CMS ENERGY CORP
133131-10-2 ... [ CAMDEN PROPERTY TRUST REIT

141747-10-7 ... CARETRUST REIT INC REIT

..04/08/2022 .

..04/08/2022 .
..10/20/2022 .

..01/05/2022 .

..04/08/2022 .

..04/08/2022 .

..04/08/2022 .

..04/08/2022 .

..04/08/2022 .

ADVANTUS CAPITAL
MANAGEMENT ...
ADVANTUS CAPITAL
MANAGEMENT ...
Various ....
ADVANTUS CAP
MANAGEMENT ...............
ADVANTUS CAPITAL

MANAGEMENT ...
ADVANTUS CAPIT
MANAGEMENT ...............
ADVANTUS CAPITAL

MANAGEMENT ...............
ADVANTUS CAPITAL

MANAGEMENT ...............
ADVANTUS CAPITAL

MANAGEMENT ...............

........ 3,800.000

....... 15,130.000
........ 4,300.000
........ 4,800.000

....... 28,800.000

..25,560.000 ...

...4,960.000 ...
..31,062.000 ...

..14,800.000 ...

............ 633,827
........... 279,948
........... 825,130

........... 548,401

...804,006 |...

...726,138

502,442

P 1,856,786

...250,717

............ 614,970
............ 243,692
............ 363,736

............ 634,336

...(56,510)|....

.. (68,851)]....
...(79,930))....

(50,849)

(36,023),
(493,928)

(23,168),

...(56,510) |...

.. (68.851)]...
...(79,930) |...

(50,849)

(36,023)
(493,928)

(23,168)

........... 614,970

........... 243,692
........... 363,736

........... 634,336

..726,138 |....

502,442 |....
..1,856,786 |....
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ADVANTUS CAPITAL
15189T-10-7 ... [ CENTERPOINT ENERGY .........ccoeiiiiiiiiaiiiens ..04/08/2022 . | MANAGEMENT ............... [........22,200.000 [............ 709,903 [.veeeeeeiiiiiieies [, 466,268 |............619,602 |........ (153,334)|.....cceureeeis 0 i 0 [ (153,334) |.oeeeniiiies [\ 466,268 |................0 |..........243,635 |..........243,635 |.............. 3774 s e
ADVANTUS CAPITAL
162087-10-2 ... [ CHATHAM LODGING TRUST REIT ..04/08/2022 . | MANAGEMENT ... , ....157,715 ...(24,781) |... ..157,715 |.... 0.
16411R-20-8 ... [ CHENIERE ENERGY INC ..00/19/2022 . | Various . 620,348 . 456,983 |.. ... 46,232 ..456,983 |. 0
172062-10-1 ... CINCINNATI FINANCIAL ..01/25/2022 . |Various . .. 14,999,986 .550,961 |.. .(14,034,243) ..550,961 |. 0
184496-10-7 ... CLEAN HARBORS INC ... ..12/09/2022 . |Various . 3,307,493 |. . 2,838,581 |.. ..(9,853) ..2,838,581 |. 0
ADVANTUS CA
18539C-10-5 ... [NRG YIELD INC-CLASS A COMMON ................... ..04/08/2022 . | MANAGEMENT ............... [........29,739.000 [............ 978,637 [cvvveeeeiiiiiieeiis [ 689,081 |............ 995,662 |........ (306,580)|........000vvune (VN F 0 feienns (306,580) [-vvvvrreennnes 0 foeenenn. 689,081 0].........289,556 |..........289,885 |............. 10,313 [ o
S. G. COWEN SECURITIES
20030N-10-1 ... [ COMCAST CORP CL A ...evvrieiiiiiieiiiiiiiieee ..01/2172022 . [CORP. ..o [ 3,602.000 [............ 179,986 |..vvvveeeeeiiiieenes o 113,413 il 181,289 |l (67,876) e [V FTU | O (67,876) [.ceeeennnnnnnnn [\ T 3,413 |0 [l 66,544 |.........66,544 [...oiiiiiiiin, 10X Y T
ADVANTUS CAPITAL
20369C-10-6 ... [ COMMUNITY HEALTHCARE TRUST | REIT .. ..04/08/2022 . | MANAGEMENT ... 300,848 |..oooeiiiiiiiiiiiiiins [evveeeennn AA3,472 [ 480,672 [ (7,201 0 e O (7,201) ... 443,472 |....
22002T-10-8 ... CORPORATE OFF ICE PROPERTIES REIT .... ..12/12/2022 . | Various 3,392,925 |... (107,722) |... ..3,558,306 |....
ADVANTUS CAPITAL
222795-50-2 ... [ COUSINS PROPERTIES INC REIT .. ..04/08/2022 . | MANAGENENT 437,304 |...
224399-10-5 ... [ CRANE CO ..05/17/2022 . | Tax Free Exchange ... .. 2,756,154 |...
224441-10-5 ... [ CRANE HOLDINGS CRANE .........ccccciiiiieennnnns ..00/08/2022 . |Various ........cccoeeeenns frnenn. 2,470,000 ..., 244,773
CRESTWOOD EQUITY PARTNERS LP LIMITED
226344-20-8 ... |PARTNERS .........cooiiiiiiiiiiiiiiiie e ..08/04/2022 . [ CAPITAL ONE SECWRITIES |......... 2,150.000 |............. 56,023 [cueeeeeeiiiiiiet [ 57,874 |.evveeneennn 59,319 | (1,445 0 el O e (1,448) [0 [ 57,874 | O e (1,851 [ (1,88T) e 2,782 [cuveeens s
ADVANTUS CAPITAL
22822V-10-1 ... CROWN CASTLE INTL CORP REIT .........cccoeeen. ..04/08/2022 . MANAGEMENT .........ccee |oeeenns 8,000.000 |......... 1,579,600 [eeveeeeiiiiiiiiiiis [ 755,233 755,233 |ooooeeiiiennnn 0 el 824,367 |......... 824,367 |............. 11,760 |ooeeinn e
ADVANTUS CAPITAL
229663-10-9 ... | CUBESMART REIT ......cooviiiiiiiiiiiiiiiieeea, ..04/08/2022 . MANAGEMENT ........cccoe |oeeenns 9,392.000 |............ 502,218 [cueeeeeeiiiieeees [ 500,672 500,672
ADVANTUS CAPITAL
23311P-10-0 ...| DCP MIDSTREAM PARTNERS LP .........cccveeeeenn. ..04/08/2022 . | MANAGEMENT ............... |........ 34,400.000 |......... 1,168,019 [ooeeeeel [ 791,529 791,529
ADVANTUS CAPITAL
233331-10-7 ... | DTE ENERGY COMPANY ..........ccccoiiiiiiiiinnes ..04/08/2022 . MANAGEMENT ........cccees |oenennns 2,990.000 |............ 396,131 [oueeeeeis e, 237,218 237,218
CREDIT SUISSE FIRST
233450-10-7 ...| DT MIDSTREAM INC COMMON . ..06/21/2022 . |BOSTON ... ...66,376 |....
244199-10-5 ... | DEERE & COMPANY .. 11/22/2022 . |Various . . 763,088 |....
ADVANTUS CAPITAL
252784-30-1 ... | DIAMONDROCK HOSPITALITY CO REIT ..03/10/2022 . | MANAGEMENT ... ...27,516 |....
ADVANTUS CAPIT
253868-10-3 ... [DIGITAL REALTY TRUST INC REIT ......ccconnnes ..04/08/2022 . MANAGEMENT ..........ccer |-....... 11,096.000 |......... 1,644,605 1,243,605 1,243,605 |................0 [......... 401,000 |......... 401,000 [......oevnns 26,408 [..vvvvnn e
ADVANTUS CAPITAL
25746U-10-9 ... | DOMINION RESOURCES .. ..04/08/2022 . | MANAGEMENT ... .. 1,353,895 |... P 1,110,500 ..1,110,500 |....
ADVANTUS CAPIT
26441C-20-4 ... | DUKE ENERGY .....ocovvmmiiiiiiiiiiiiiieeiiiiees ..04/08/2022 . [ MANAGEMENT ........ccceees [oevennns 5,500.000 |............ (S R AN 447,061 |............ 576,950 |........ (129,889)......evvvrrennnn O oo 0 | (129,889) o 0 | 447,061 0]........ 181,166 |......... 181,166 |.............. S48 [ s
ADVANTUS CAPITAL
27616P-10-3 ... | EASTERLY GOVERNMENT PROPERTI COMMON .. ..04/08/2022 . | MANAGEMENT ... 655,428 ....724,868 ..724,868 |.... 0
20261A-10-0 ... [ ENCOMPASS .. ..07/07/2022 . [ VIRTU FINANCIAL . 2,450,155 |.. .. 2,450,155 |. 0
20261A-10-0 ... [ ENCOMPASS .. ..07/01/2022 .| Spin Off 0
20273V-10-0 ...| ENERGY TRANSFER EQUITY LP .... ..06/07/2022 . | Various 0.
20336T-10-0 ... |ENLINK MIDSTREAM LLC ..10/18/2022 . [ CAPITAL ONE SECLRITIES 0.
ADVANTUS CAPITAL
20364G-10-3 ... [Entergy Corp ..04/08/2022 . | MANAGEMENT ... 554,053 |... 431,050 |....
203792-10-7 ... | ENTERPRISE PRODUCTS PARTNERS ..00/30/2022 . | Various ..1,754,808 |... ..1,574,576 |....
ADVANTUS CAPITAL
20444U-70-0 ... | EQUINIX INC REIT ..04/08/2022 . | MANAGEMENT ... ... 1,246,200 |... ....914,378 (502,404) |... 914,378 |....
294600-10-1 ... | EQUITRANS NIDSTREAM CORP ..12/06/2022 . |Various 1,214,973 ... ..1,529,933 (36,277)|... .. 1,529,983 |....
ADVANTUS CAPITAL
20670E-10-7 ... | ESSENT|AL PROPERTIES REALTY REIT .............. ..04/08/2022 . | MANAGEMENT ............... |........32,700.000 [............ 835,146 [oveeeiiiiiiiiis [ 630,385 [.....ovenn.. 942,741 |........ (312,356))...cceeeinnn... 0o 0 (312,356) |.ooeeinnennn Ofeeennn. 630,385 [......oooennn 0 )., 204,761 |......... 204,761 |............. 16,901 )........ ...,
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ADVANTUS CAPITAL
297178-10-5 ...| ESSEX PROPERTY TRUST INC REIT ...cevvvnnennee ..04/08/2022 . | MANAGEMENT .......eeeveee Joevennnnn 4,000.000 |......... 1,406,649 |..cevveeeeeeennneees feeeee.. 1,053,629 |......... 1,408,920 |........ (355,291). e eeeevieeeeen O e 0 e (355,291) [.eeeeeninns 0....... 1,053,629 |......ccevnnnnnn [V 353,020 |.......... 353,020 [.....ccennnnn 17,160 |oevveens e
ADVANTUS CAPITAL
30225T-10-2 ... | EXTRA SPACE STORAGE INC REIT ... ..04/08/2022 . | MANAGEMENT ... ... 4,733.000 |......... 1,004,856 |.....coeeeemrnineeeen forreeennn.. 360,121 |ooeeeel 1,073,113 [Leeooes (712,992)+cevveeeeeeeenn O e 0 e (712,992) [.oeeeveiee e 0 22360, 121 [l 0 e 644,734
30303\-10-2 ... |Meta Platforms, Inc ... ..12/09/2022 . |Various .... ..16,437.000 |......... 2,511,660 |...ouvvvvreennnnnnnnns foennn. 4,325,180 |..........5,528,585 |...... (1,203,405)]....cceeeeeeeeenn O [ 0 o (1,203,405) |.... (1,813,520
ADVANTUS CAP
337932-10-7 ... | FIRST ENERGY CORP ... ..04/08/2022 . | MANAGEMENT ...5,700.000 |... ... 237,063 |.. L (17,437) |... ...48,957
344849-10-4 ... | FOOT LOCKER INC .. ..03/09/2022 .| VIRTU FINANCIAL ..66,400.000 2,897,032 394,154 .(1,292,304)|.
35137L-10-5 ...|FOX CORP ......... ..09/23/2022 . |Various .... .. 23,303.000 (98,268) .29,614 |.
371927-10-4 ... | GENESIS ENERGY L.P. ... ..04/08/2022 . |Various .... ..48,150.000 |... ...(98,280) |... 177,926 |....
ADVANTUS CAPITAL
374297-10-9 ... | GETTY REALTY CORP REIT ..oeeeereeeeieeiiniiees ..04/08/2022 . | MANAGEMENT .......eevveen Joeennnnn 19,000.000 |............544,753 |...oeeeeeeinnieeeees foeeeeennnn. 553,166 |ooeeeeeneees 609,710 (56,544) |..covvnnnnns 0 |oeeeneenn853,166 [oeeeieeiiinenn 0 e (8,413
S. G. COWEN SECURITIES
38141G-10-4 ...| GOLDMAN SACHS GROUP INC .....eeeevvennireernnnnnns ..12/09/2022 .| CORP. eeveeeeeeennieeeee foeeeennnn 9,714.000 |......... 3,471,784 | [eeeenn.. 3,285,012 ... 3,716,001 |........ (431,078)|..eeeeeeeeieeen O o 0 e (431,078) |-eevvveeeeees 0nnnnn 3,285,012 [oeeiieeinnnnns [ 186,772 |......... 186,772 |eevenennnnns 73,395 |.oeviis e
40412C-10-1 ... | HCA HOLDINGS INC ....covvvnniiiiiiiiinieiciiiinnns ..12/09/2022 .| Various .......cccoveeveenn |oevennnnn 5,962.000 |......... 1,444,823 [ e 1,138,117 [ 1,831,757 |........ (393,640))...cvvvneeeeennn O o 0 (393,640) [..vvvvvvvnnnnnns 0., 1,138,117 |l [V . 306,706 |......... 306,706 [.....ccvnnnnn. 8,716 |.ceeeees e
ADVANTUS CAPITAL
41068X-10-0 ...|HANNON ARMSTRONG SUSTAINABLE REIT ............. ..03/29/2022 . | MANAGEMENT ........covvves |oevvnnnnn 7,924.000 |............ 325,919 |oeveeiieiiiiiiiieeees e 167,872 e 420,923 |........ (253,051)].cevveeiieeennnn O e 0 (253,051) [.oeevvvvnnnnnns 0 |oeeeenn 167,872 [oneniiiinnnnns [V 158,048
ADVANTUS CAPITAL
42250P-10-3 ... | HEALTHPEAK PPTYS INC NPV REIT ..04/08/2022 . | MANAGEMENT ... .. 1,288,425 |... 21,324,792 |oeeennns (383,961) [ O e 0 [ (383,961) |... ..347,595 |....
428103-10-5 ... | HESS MIDSTREAM LP - CLASS A COMMON .... ..06/16/2022 .| BARCLAYS 163,017 [ (10,201) e O e 0 e (10,291) |... ...21,951 [....
ADVANTUS CAPITAL
431284-10-8 ... | HIGHIOODS PROPERTY ..04/08/2022 . | MANAGEMENT ... ...567,051 [......eetn(80,872)) e O e 0 e (30,872) |... ...20,151 ...
43300A-20-3 ... |HILTON WORLDWIDE HOLDINGS IN ... ..12/09/2022 . | Various L (1,677,565) ... O | 0 e, (1,677,565) |... ..892,224 |....
HOLLY ENERGY PARTNERS LP MASTER LIMITED
435763-10-7 ... | PARTNER .....ooiiiiiiiiiiiiiiiin e ..01/26/2022 .| RBC/DAIN .eevniviiiiines |oeeeinnnn 1,000.000 |........on... 18,376 |oeevvveeeeiiiiiines feeeeeeennnn 20,276 [ 16,490 |............ 3,786 |oeveeeveeennnnn O [ 0 e 3,786 |oevueniieiinnnnn (VI PO 2 (N R (VN FR, (1,900)]........... (1,900)[ceevvnnnieeennnd (1)
ADVANTUS CAPITAL
44107P-10-4 ... | HOST HOTELS & RESORTS INC .... ..04/08/2022 . | MANAGEMENT ... ... 547,785 |........ (127,687).... (127,687) |.... . 148,103 |....
443510-60-7 ... |HUBBELL INC -CL B ... ..12/02/2022 . |Various .... ..1,545, 155 (465,241)).... (465,241) |... ..561,245 |....
ADVANTUS CAPITAL
444097-10-9 ... |HUDSON PACIFIC PROPERTIES IN REIT ............. ..02/22/2022 . | MANAGEMENT ......oeeeveeen Joeennnnn 20,800.000 |............ 502,206 |....cevvnnneeeeennnnn Jeeeennenn . 517,736 [ 513,968 |......nnn.e. 3,768 |oeeeeeeeeeenenn O e 0 e 3,768 |oeeeeeeeennnnn 0 oeeeeeeenB17,736 [ [V (15,531)f......... (15,531 [ (V] .
ADVANTUS CAPITAL
45378A-10-6 ... | INDEPENDENCE REALTY TRUST IN REIT ..04/08/2022 . | MANAGEMENT ... 1,146,008 [...covvveieeeeiinis Jovennnnn.... 599,844 | 1,100,358 |........ (500,514) - ccvveeeeeeennn O [ 0 e (500,514) |... . 546,164 |......... 546,164 |...
ADVANTUS CAPIT,
46187W-10-7 ...| INVITATION HOMES INC REIT . ..04/08/2022 . | MANAGEMENT ... . 652,866 |... . 125,440 |........ (368,526)|-.vvvueeeeeeennn O [ 0 e (368,526) |... ..295,952 |....
480200-10~7 ...| JONES LANG LASALLE INC .. ..12/12/2022 .| Various . ..18,220.000 3,121,453 |. 4,907,375 .. (1,927,329)|. ..(1,927,329) . 141,408 |.
KEY BANC CA
48123V-10-2 ... | ZIFF DAVIS ..oeviriiiiiiiiiieieeciii e ..02/09/2022 . |MARKETS .....covvnnvvriinnn Joeennnnn 24,200.000 |......... 2,492,701 |oueeniiiiiiieees [REELT(0))] R 1 I RPN | [ A, (196,703) |-eevvvenneannns 0].eenn. 2,486,109 [oenniiiinnnnnns [V 6,592
ADVANTUS CAPITAL
49427F-10-8 ... | KILROY REALTY CORP REIT ....oevvvvvvnnniieinnnnn ..04/08/2022 . | MANAGEMENT ........ccoevves |ovvnnnnn 14,200.000 |[......... 1,035,939 [.ooeivniiiiiiiiii Joveenen..... 888,149 L., 943,732 | (55,583)]...cevvviiieenn 0 e 0 [ (55,583) [-ooeeeiiiiennn 0].........888,149 |................ [V 147,790 |......... 147,790 |ooeeennnnnnns 14,456 ... oennnns
ADVANTUS CAPITAL
49446R-10-9 ... | KIMCO REALTY CORP ... ..04/08/2022 . | MANAGEMENT ... 911,449 |... . (115,960)).... (115,960) |... ...93,421 |...........93,421 |...
49456B-10-1 ... | KINDER MORGAN ..11/21/2022 .| Various 1,223,591 [ Jeeeennnn. 1,090,766 |............ 930,252 |............ 2,755 |eeeeeeieeeeeen O e 0 o 2,75 |... ..132,825 |..........132,825 |...
ADVANTUS CAPITAL
49803T-30-0 ... |KITE REALTY GROUP TRUST REIT ..04/08/2022 . | MANAGEMENT 611,482 |... 606,268 |..........(36,534)]ceeeeiiiiiinn O [ 0 e (36,534) |.... ...41,748
527064-10-9 ...|LESLIE'S INC COMMON ..07/07/2022 .| VIRTU FINANCIAL .. .. 1,239,166 |... . 1,843,114 |........ (236,551)].... (236,551) |... (367,397)
ADVANTUS CAPITAL
53223X-10-7 ... |LSI weeiiiiiiiiiii i ..04/08/2022 . | MANAGEMENT ........covvves |oevvnnnnn 4,400.000 |eeuunnnnnns 644,336 |..ounnieeiiiiinnneens o 268,011 |l 673,992 |........ (415,981)..cceeeeeeeeeeenn 0 [ O [ (415,081) |0 258,011 [, [V 386,324
ADVANTUS CAPITAL
55303A-10-5 ... | MGM GROWTH PROPERTIES LLC-A REIT .............. ..04/08/2022 . | MANAGEMENT ........covvven |ovvunnnn 12,300.000 [.eennennnns 470,336 [...ooeevvnieieiiinnn Joveennnn... 398,869 ...l 502,455 |........ (103,586)]...vvvvvvveeeeenn O fonniiniienns 0 e, (103,586) oo 0 )0l ..398,869 |l [V 71,467 |........... 71,467 |ooeeennnnnnns 12,977 [eeeeeeen s
55336V-10-0 ...|MPLX LP LIMITED PARTNERS ..09/19/2022 . |Various .... ..60,831.000 |......... 2,023,113 |... . (418,253)).... . .
559080-10-6 ...| MAGELLAN MIDSTREAM PRTNS - ..09/19/2022 . |Various .... ..25,048.000 |......... 1,217,973 |... . 16,139 |.... .0 ...38,028 |........... 38,023 |...
576485-20-5 ...|MATADOR RESOURCES CO COMMON ...........ccevennnns ..12/01/2022 .| CAPITAL ONE SECWRITIES |......... 2,000.000 |euuunenenns 132,621 | e 143,191 [0 O foeeeeemmeee s O o O et O e 0 e 143,101 [ [V (10,570)|......... (10,570) ]+ ccevveeeeeeeen (V] .
S. G. COWEN SECURITIES
594918-10-4 ... | MICROSOFT CORP .....eevvvuusseermnnunaaarennnnnnnns ..01/21/2022 .| CORP. ..eveeeeieenniiinenee foeeennnns 4,198.000 |......... 1,262,409 (1,175,123))-wveeeeeeeeeenn O e 0 e (1,175,128) [ 0 .. 236,749 | 0 ... 1,025,661 |....... 1,025,661 |.oeveniieennnnnnns (0]
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ADVANTUS CAPITAL
59522J-10-3 ... | MID-AMERICA APARTMENT COMM REIT .....ccoveeeeee|ennnns ..04/08/2022 . | MANAGEMENT .......eeeveee Joevennnnn 1,668.000 |............ 358,141 [ e 120,001 (262,615)]-ceveeeeeecnnnn [V [V (262,615) |-eevvveeeeees [V PO 120,001 [oeeeeeieeininnns [V 238,051 |......... 238,051 [oeueeeennn 1,814 [ s
S. G. COWEN SECURITIES
61174X-10-9 ...|MONSTER BEVERAGE CORP ... ..12/09/2022 .| CORP. ..27,684.000 |......... 2,766,345 |... [ IO 2,520,354 (138,417)|.... (138,417) |... ..2,520,354 |.... ..245,991 |....

.. 3,065,823 |...

61218C-10-3 ... | MONTAUK RENEWABLES INC ..06/16/2022 .| Various ....
ADVANTUS CAP
629377-50-8 ... [NRG ENERGY INC .....eovvviiuimiiiiiiiiiiiiaeiins [ oo ..04/08/2022 . | MANAGEMENT ..........ccee ferreees 10,677.000 |............ L S 360,725 ..o 459,965 |.......... (99,240)]...0vveeeeninns (VN F (V) R (99,240) [evvvveiennnnns [V RO 360,725 [oevieiiiinnnn 0 e,
ADVANTUS CAPITAL
637417-10-6 ... NATL RETAIL PROP REIT ..04/08/2022 . | MANAGEMENT

64051T-10-0 ... | NEOPHOTONICS CORP ......... ..08/04/2022 . |Various .

...264,339.000 ... 2,395,880 (313,595)f.... (313,599) |... ..2,39%,880 |.... ..669,943 |....

..17,762.000 811,215 .

.. 5,360

. 759,848 |..
....2,392 |..

. 853,819
..5,149

(93,971)|.
-(2,787)|.

(93,971)
.(2,757)

..759,848 |.
....2,302 |

644393-10-0 ... [NEW FORTRESS ENERGY INC COMMON ........cceeoveii] vennnee ..04/06/2022 . |Various .... 1,745,253 |... 1,252,974 . 1,127,338 |.......... 125,636 |.... ...125,636 |... .. 1,252,974 |....
ADVANTUS CAPITAL
65330F-10-1 ... [ NEXTERA ENERGY INC .....ovvvviiiiiiiiiiieiiiiins [ e ..04/08/2022 . [ MANAGEMENT ........cceeve [oevennns 9,000.000 f........... 774,359 |oeoiiiiieeeiiies | 697,719 |............ 840,240 |........ (142,521)]..cvveeeenis (VN F 0 feienns (142,521) |eeeeiiiieenn 0 foeeinnnns 697,719 |..vviieinns 0 finennnn 76,641 |........... 76,641 | 3,698 [.cccees e
NEXTERA ENERGY PARTNERS LP LIMITED PARTNERS ADVANTUS CAPITAL
65341B-10-6 ...| ... ..04/08/2022 . [ MANAGEMENT ........cceves [oevennns 8,400.000 [............ 1:1: 87 R R 318,918 |....oeeenn. 708,960 |........ (390,042)]...vvveeeinines (U E 0 feienns (380,042) |.eoeeniirinnnn 0 foeeinnnns 318,918 |.vveiieinns [ A 369,900 |.......... 369,909
ADVANTUS CAPITAL
67058H-10-2 ... [NUSTAR ENERGY LP ...coovvvriiiieiiiiiiiieciiiiins [ e ..04/08/2022 . | MANAGEMENT ..........ccee ferreees 38,200.000 |............ 590,536 |..eeeuirreieeeiiiiies feeeiiiens 625,201 |............ 606,616 |........... 18,675 | (VN F 0 frieeaanns 18,675 |ooveeeiiiieenn [\ T 625,201 [...ooooiiiiiis [ A (34,785).......... (34,755)|ceeeies 14,040 |.vveees s

ADVANTUS CAPITAL

681936-10-0 ... | OMEGA HEALTHCARE REIT ..04/08/2022 . | MANAGEMENT 8,900.000 .261,999 |.. . 263,351 . (1,352)|. .(1,382) ..261,999 |. 0 .(5,914)[. .(5,914)

682680-10-3 ... ONEOK INC ................ ..12/02/2022 . |Various . 8,500.000 .554,780 |.. 28,715 |. .28,715 ..554,780 |. 0 -(9,713)[. .(9,713)

683344-10-5 ... [ ONTO INNOVATION INC ONTO ..12/12/2022 . |Various . ..33,640.000 . 2,289,987 |.. ..(1,115,390)]. ..(1,115,300) ..2,289,987 |. 0 339,086

701094-10-4 ...| PARKER HANNIFIN [ P ..06/23/2022 . |Various .... ..7,630.000 ... 977,231 |..........2,427,256 |...... (1,450,024)f.... (1,450,024) |... 977,231 |.... 0. 1,108,299 |...
ADVANTUS CAPITAL

70509V-10-0 ... |PEBBLEBROOK HOTEL TRUST REIT .....cceeiiieieees | e ..04/08/2022 . | MANAGEMENT ...........cce. fereeeees 18,200.000 |............407,083 |..ccuuririieiiiins |eeiiies 399,728 I T (7,406)|...cceeennnnnes [\ R 0 forieeannns (7,406) [oeeeennnnnannns 0 foeenennn. 399,728 .oeeeiennnens 0 foueenanns 7,385 |ouveenee. 7,385 [cueeeeeeins 364 | s
ADVANTUS CAPITAL

71844V-20-1 ... |PHILLIPS EDISON & COMPANY IN REIT ........coof.eeees ..04/08/2022 . | MANAGEMENT ... ...696,500 |... ....562,800 . (101,304)).... (101,304) |... 133,700 |...

718549-20-7 ... |PHILLIPS 66 PARTNERS LP LIMITED PARTNERS ....|....... ..02/15/2022 . | Various ...345,418 |... ...205,714 .. (81,728)).... (81,728) ... 139,704 |...
ADVANTUS CAPITAL

71943U-10-4 ... |PHYSICIANS REALTY TRUST REIT ..oooviiiiiiiiienis [ e ..04/08/2022 . | MANAGEMENT ..........ccee ferreees 40,400.000 |............ F T S 663,376 (97,358). i (VN F (V) R (97,386) [+evenvvennnenn 0 L 663,376 |t 0 | 52,251 | 52,251 |oooeeeiiins 18,584 |....ocee s
ADVANTUS CAPITAL

726503-10-5 ... [PLAINS ALL AMER PIPELINE LP .....ovvvviieniiiis | e ..04/08/2022 . | MANAGEMENT .........cceees feueens 135,000.000 [......... 1,469,707 [oeveeeeiiiiiieis e 1,296,917 ,260,900 |....vveens 36,017 [ovveeeeeiis (VN F 0 frieeaanns 36,017 | 0f....... 1,206,917 [oooeeiiininis 0 fueenns 172,790 |......... 172,790 |oeenneenen 23,922 |eeiin e

72651A-20~7 ... |PLAINS GP HOLDINGS LP-CL A ....oooveeiiiiiiieii] e ..00/19/2022 . |Various .......ccceeeeeens fernenis 77,400.000 [............ 895,028 [....oooeeniiiiieeiis [, 911,146 126,310 [oooeeeeeennns [\ R 0 fiiennes 126,310 |eeevneeennns [\ S 911,146 |...oeeeeeenns 0 foueenes (16,118))......... (16, 118) ]t 30,201 [ouveeees s
ADVANTUS CAPITAL

737630-10-3 ... | POTLATCH CORPORATION REIT ....oooeeiiiiieeeecis | e ..04/08/2022 . MANAGEMENT ........cccees |oenennns 8,800.000 |............ 450,320 |.ooeiiiiiieeeiies | 489,375 |............ 529,936 |.......... (40,561 [\ R 0 fiiennes (40,561) |-oeevvreeennns [\ 489,375 |ooeeiiiniens [ R (39,0%5)].......... (39,055)|..cuunnnnns 3,872 s e

7405IN-10-2 ... [PREMIER INC-CLASS A ..eovviviiiiiiiiieiiiiiiieeen | e .. 12/12/2022 . |Various ........ccceveeninn fornenis 93,740.000 |......... 3,183,080 [.oeouiiiiiieeiiiiins | 3,348,753 |.......... 3,859,276 |........ (510,523)[..vvveeeeenines (VN F 0 feienns (510,523) |.eeeenivrinnnnn 0f....... 3,348,753 |.vvveiieinnns [V R (165,673)........ (165,673)|............ 64,313 [coeees il
ADVANTUS CAPITAL

7434001-10-3 ... [PROLOGIS INC REIT ..evvveieeeiiiiiiieeiiiiiieees [ e ..04/08/2022 . | MANAGEMENT ..........ccee fereeees 17,046.000 |......... 2,876,962 |..cooiiiiiieeiiiiies | 766,442 |......... 2,869,865 |...... (2,103,423))....cvviiiennns (VN F 0fenns (2,103,423) |.ceevvveeeannnn [\ RO 766,442 oooooiiinnnnns [\ R 2,110,520 |....... 2,110,520 |............. 13,466 |........ .o
ADVANTUS CAPITAL

744600-10-9 ... [PUBLIC STORAGE INC REIT ...oovvviiiiiiiiiiiiis [ e ..04/08/2022 . [ MANAGEMENT ........cceves [oevennns 5,000.000 [......... 2,039,678 |.oooiiiiiiieeiiiins | 1,001,604 |......... 1,872,800 |........ (871,198)]..cvvvvieeanns (VN F 0 feienns (871,196) |...vvvveeennnne 0f....... 1,001,604 |................ [\ S 1,038,074 |....... 1,038,074 |............. 10,000 |-eeeens oo

ADVANTUS CAPITAL
..04/08/2022 . | MANAGEMENT ...
..07/26/2022 . |Various .

..12/12/2022 . [Various ....
ADVANTUS CAPITAL

74965L-10-1 ... [RLJ LODGING TRUST REIT
75419T-10-3 ... | RATTLER MIDSTREAM LP LIMITED PARTNERS
75513E-10-1 ... | RAYTHEON CO RAYTEHON

..28,200.000 ...
..11,700.000
..51,184.000 ...

....379,340 ...(13,487) |...
117,906 |.. . .. ...(15,240)
3,987,493 ..4,404, .. (417 403)f.... . (417,403) |...

L (12,217))....eeenl (12,217)).0.
.34,864

1,021,850 ...

758849-10-3 ... [REGENCY CENTERS CORP REIT ......ccovvimieiiieni [ vennee ..04/08/2022 . | MANAGEMENT ... ..7,500.000 ... .. 352,825 . 565, (212,300)|.... .0 .. (212,300) [.vvvveeeeiinnnn 0 fnen .. 352,825 [ouueiieiiinnnn 0 fenneen 173,304 |, 173,304 |...
ADVANTUS CAPIT

76131N-10-1 ... [RETAIL OPPORTUNITY INVESTMEN REIT ......ccooee | oneeee ..04/08/2022 . | MANAGEMENT ..........ccoee fereeees 21,131.000 |............ 403,870 [oveeeeeeiiiiiieeis e 287,868 |............ 414,168 |........ (126,299)]...ceeeeenines (VN F 0 fenenns (126,299) |..oooninniennn 0 foeenenn. 287,868 |....eevieiennnns 0 fueenns 116,001 |......... 116,001 |oovvvvvnnnnnns 6,226 [....cc.. oo
ADVANTUS CAPITAL

78440X-80-4 ...| SL GREEN REALTY CORP REIT .... ..01/05/2022 . | MANAGEMENT ... ...500.000 |... ...39,536 |... .. 35,850 |ooiiiinns 1,400 | 0 e 0 e 1,400 |... .0 ...37,250 |.... 2,286 |....

78440X-80-4 ...| SL GREEN REALTY CORP REIT . ..01/24/2022 . |Tax Free Exchange 6,132.000 . 453,144 ..6,541 . ..459,685 |. .0

78440X-80-4 ...|SL GREEN REALTY CORP REIT ...cccovvvviiiiiiiins | e ..01/24/2022 . | Various R
ADVANTUS CAPITAL

78573L-10-6 ... | SABRA HEALTH CARE REIT INC REIT ....ovvvveeess [ neee ..04/08/2022 . | MANAGEMENT ...........coee foueee.s 35,300.000 |............ 488,795 [ovveeieiiiiiiiiiin [, 611,377 |.vveeenn. 477,962 |.......... 133,415 )i [\ O Ofinnnns 133,415 fovveeeiinnnnns Ofueenn.. 611,377 J.ooveieeennns 0funes (122,582))........ (122,582) ). 10,590 [..vveeee e

188.000 |...
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S. G. COWEN SECURITIES
79466L-30-2 ... | SALESFORCE.COM INC ..eevvveeeeeeeenieeeeeeeei [ s ..12/09/2022 .| CORP. .eeeeeeeeeenneeeees Jeeennnan 11,695.000 |[......... 1,537,142 [ e 2,535,598 |.......... 2,972,050 |........ (436,457))-cevveeeeeennnnn [V [V (436,457) [...ccevennnnnnns [V PO 2,535,593 |.oevvuiiiaenne [V (998,451)|........ (998,451).ceeeeerieeeens (V] .
ADVANTUS CAPITAL
816851-10-9 ...| SEMPRA ENERGY .....ceieeeeeeeieeeeennieeeeeeenns [ e ..04/08/2022 . | MANAGEMENT .......eeeveee Joevennnnn 8,500.000 |......... 1,423,491 [ e 1,082,383 |......... 1,124,380 |.......... (41,997)-ceeeeeeceenn [V (U (41,997) |oeeeenees [V PO 1,082,383 |oeevvnnieeenne [V 341,109 |......... 341,109 [.eeeee 18,739 [coeeeees s

SHELL MIDSTREAM PARTNERS LP LIMITED PARTNERS

822634-10-1 ... ..10/19/2022 . |Various .... 174,350 |... ..126,720 |...........16,079 [.... L.31,551 | 31,551 |...

82669G-10-4 ... | SIGNATURE BANK . . ..06/30/2022 . |Various .... . e 3,001,1721)..0 ......(2,282,772)[.... . . 0 0]l 1,841,576 |....... 1,841,576 |...

827048-10-9 ... SILGAN HLDS INC COMMON .......ccevvrreeeiiiiines | e ..12/21/2022 . [VIRTU FINANCIAL ......... |oeeeeeee 1,210.000 |.......ceeeen 63,497 [coeeeeeeiiii e 85,982 [0 (VN R [\ R [V R [\ U (I IO 55,982 [ooeeeieinnnns 0 foueeeannns 7,515 | 7,515 |, -7 IR
ADVANTUS CAPITAL

828806-10-9 ... [ SIMON PROPERTY GRP LP REIT .....coeeumiiiieeiaiis | e ..04/08/2022 . | MANAGEMENT ...........cco. fereeeeis 14,839.000 |......... 1,879,450 [...ooooeiiiiiiiiiis [0, 2,033,088 |......... 2,370,827 |........ (337,764)|...eveeeenns [\ R 0 foeeees (337,764) [cevveeeenns 0f....... 2,083,063 |....ceveeennnn. [ R (153,614)(........ (153,614)|............. 24,484 ... o
ADVANTUS CAPITAL

838518-10-8 ... [ SOUTH JERSEY INDUSTRIES ........cooeemrieieeiacis| e ..01/26/2022 . [ MANAGEMENT .........ccoe |oenenns 5,700.000 [............ 139,425 148,884 |........... (9,989)]..cuuviiiennns [\ R 0 forieeannns (9,989) |.ceevviiennns [\ 138,895 |.....ooeennnns [\ R K[V I 530 [oeeeeeiiiiees (1) FO
ADVANTUS CAPITAL

842587-10-7 ... [ SOUTHERN CO ......oeveeeeiiiiiiiieeiiieceeeeiis [ e ..04/08/2022 . | MANAGEMENT ...........cco. fereeeeis 14,300.000 |......... 1,054,310 [oooeeeeis e 919,548 |............ 980,694 |......... (61,146)|....cceennns [\ R [V R (61,146) |-..evvreeennne [\ 919,548 |......ccceniens 0 foueenes 134,762 |......... 134,762 |............... 9,438 [.vveees it
ADVANTUS CAPITAL

84860W-30-0 ... SPIRIT REALTY CAPITAL INC REIT ..oooeeiiiiiies | e ..04/08/2022 . | MANAGEMENT ...........cco. feueeeeis 11,900.000 |............ 545,645 |.oooniiiiiieeeiis | 564,086 |............ 573,461 |........... (9,375)]- e [\ R 0 forieeannns (9,375) |-euiiiieenns [\ S 564,086 |................ 0 foueenes (18,441)|......... (18,441)|........... LIV R
ADVANTUS CAPITAL

85254J-10-2 ... [ STAG INDUSTRIAL INC REIT ..ooooriiiiiiiiiiiiiis | e ..04/08/2022 . | MANAGEMENT ...........cco. feueeeeis 34,500.000 |......... 1,432,655 |oconniiiiieeiies | 838,837 |......... 1,654,620 |........ (815,783 [\ R 0 foeeees (815,783) [euvveeeenns [\ T 838,837 |...ceeeeennnns 0 foueenes 593,818 |......... 503,818 |............. 16,761 |.conn o
ADVANTUS CAPITAL

85571B-10-5 ... [ STARIOOD PROPERTY TRUST INC REIT ... ..04/08/2022 . | MANAGEMENT ... ..29,800.000 ... ...702,882 |... ... 730,403 L724,140 |l 6,263 [c.oveeeeeein 0 | 0 [ 6,263 |... ..730,408 |.... ..(27,552)|..........(27,562)|...
ADVANTUS CAPITAL

866082-10-0 ... | SUMMIT HOTEL PROPERTIES REIT ...occouniiiiieii | e ..04/08/2022 . | MANAGEMENT ...........coo. fereeeees 28,500.000 |............ 262,661 [coeeeeeeiiiieeeees e 262,679 |............ 278,160 |.......... (15,481, [\ R 0 fiiennes (15,481) |.ceernieenne [\ S 262,679 |..eeeeeennneens [V R [§1:)] S (§1:))] ST (1) FO
ADVANTUS CAPITAL

866674-10-4 ... SUN COMMUNITIES INC REIT .ocevvviiiiiiiiiies e ..04/08/2022 . | MANAGEMENT ... ...563,892 |... ... 366,215 .650,907 |........ (284,692)|.... (284,692) |... ..366,215 |.... 197,677 |......... 197,677 |...

ADVANTUS CAPIT
....... ..04/08/2022 . | MANAGEMENT ...
..10/18/2022 . [ Various .
ADVANTUS CA

867892-10-1 ...| SUNSTONE HOTEL INVESTORS REIT
87612G-10-1 ...| TARGA RESOURCES CORP

169,183 |...
2,443,877 |.

188,602
. 1,672,484 |..

.. 179,469 |..

... 179,469 |............ 9,133 |....
. 2,071,316

. (398,832)|.

............. 9,133 |...
. (398,832)

.. 188,602 |....

. - (19,419))......... (19,419)f...
.. 1,672,484 |.

771,392 |

..39,650.000

902653-10-4 ... [UDR INC REIT ..ocuvriiieiiiiiiiiieeeiiieeeecen | e ..04/08/2022 . | MANAGEMENT ... ..23,600.000 |......... 1,394,029 |... ....851,246 . 1,415,764 |........ (564,518)|.... (564,518) |... ..542,783 |....

91324P-10-2 ... [ UNITEDHEALTH GROUP INC ...ooenniiiiiiiiiiiiics | e ..01/06/2022 . | INSTINET 830.000 |... 390,170 |... ...278,254 ... 416,776 |........ (138,522)|.... (138,522) |... 111,016 |....
ADVANTUS CAPITAL

92276F-10-0 ... [ VENTAS INC REIT ..ooevieiiiiiiiiiiiiieceee | e ..04/08/2022 . | MANAGEMENT ...........cco. feueeeees 12,900.000 |............ TH.439 | | 724197 | 659,448 |........... 64,749 ..ol [\ R 0 forieeannns 64,749 |..oveeiiiiiinn 0 e 724,997 [0 e 70,242 |........... 70,242 |............. 11,610 |ooeenn oo
ADVANTUS CAPITAL

92343V-10-4 ... | VERIZON COMMUNICATIONS ......cccuvveeieeeiiiians | e ..04/08/2022 . MANAGEMENT ........cccees |oenennns 7,100.000 |.......cc... 376,200 [.veeeeeeiiiiieeeeis [ 377,677 |............ 368,916 |............ 8,761 |, [\ R 0 foiieeanns 8,761 [coeeeeennns 0 foeeennn. 377,677 |oeerieaeennns 0 frinnnns (1,477)]ceeees (1,477)]eeieee 6,848 |........ ...
ADVANTUS CAPITAL

926652-10-9 ... [VICI PROPERTIES INC REIT ...occvviiiiiiiiiiis e ..04/08/2022 . | MANAGEMENT ...........cce. fereeeeis 20,500.000 |............ 581,885 [..ooeeeeiiiiieeis e 483,225 |.......eel 617,255 |........ (134,030)f...vveeeennes [\ R 0 foeeees (134,030) [evvveeeennns [\ 483,225 |.ocuenieenn. 0 fiinnens 98,660 |........... 98,660 |............. 12,672 )eviees s
ADVANTUS CAPITAL

92763M-10-5 ... | VIPER ENERGY PARTNERS LP LIMITED PARTNERS .. |....... ..04/08/2022 . | MANAGEMENT ...........cco. feueeeies 17,800.000 |............ 549,359 |..evveeiieiiiiiiee e 312,268 |............ 379,318 |......... (67,080)|...cceeennnnnes [\ R [V R (67,080) |-eeevvreeennne [\ 312,268 |.oeeeeennnens 0 foueenes 237,090 |......... 237,090 |.ooeeennnnes 7,990 |ooinn e
ADVANTUS CAPITAL

92840M-10-2 ... [ VISTRA ENERGY CORP ......ccoeeuiiiiiiiieiiiieeee [ e ..04/08/2022 . | MANAGENENT 499,988 |... 395,067 ....478,170 |..........(83,103)[.... ...(83,103) |... 395,067 |.... . 104,921 |......... 104,921 |... 3,060 |...

947890-10-9 ... [WEBSTER FINANCIAL CORP .......ccovviimiiieeniiiins | e ..12/09/2022 . | VIRTU FINANCIAL .. ..2,883,195 |... 3,264,260 ..3,345,933 |......... (81,673)[.... .. (81,673) ... ..3,264,260 |.... (381,065)........ (381,065)... .. 95,872 ...
ADVANTUS CAPITAL

950400-10-4 ... [WELLTONER INC WELLTOWER INC ......oovvreeiiiins | e ..04/08/2022 . | MANAGEMENT ..........coeee fereeees 18,530.000 [......... 1,790,645 [ooeeeeeiiiiies e 1,072,906 |......... 1,589,318 |........ (516,412)[...eveeeennes (VN F 0 fenennns (516,412) [.ovveeeennnns 0f....... 1,072,906 |....oeveeennnne 0 fueenns 717,738 |....en 7,738 [ 11,303 [ e

WESTERN GAS EQUITY PARTNERS LIMITED PARTNERS

958669-10-3 ... [ .eveeeeeeiiiiiee e [ ..09/30/2022 . [Various ..........coeeeeees |oeeeenns 51,900.000 |......... 1,270,549 | | 968,530 |......... 1,155,813 [........ (187,283)].c.cevveeeeennnn O foreineiiiiii O | (187,283) | 0 | 968,530

969457-10-0 ... [WILLIAMS COS INC ...oooenviiiiiiiiiiiieceeis [ e .. 11/23/2022 . |Various .... 48,800.000 [......... 1,574,491 ... [ R 1,100,019 ..1,100,019 |.... .

000000-00-0 ...[PIERIDAE ENERGY LTD .....oevveeiiiiiiiieiiiiiins [ e ..12/28/2022 . |Various .... .5,017,179.000 |... e 1,783,316 [ O | 0] 1,783,316 .l (59, 146))........ 2,993,632 |......... 67,662 |.......1,850,8%4 |....... 1,918,556 |...

000000-00-0 ... | TIDEWATER MIDSTREAM .......ooveriiiiiiiiiiiaiis [ e ..04/07/2022 . |RBC/DAIN ... ..12,309,462.000 |... 12,364,978 |...... cevrreeeeeen 0 [ 0 (4,728,656) |....... (138,739))........ 7,884,132 |........ 381,549 |....... 4,320,458 |....... 4,702,007 |...

493271-10-0 ... [KEYERA CORP .....oooiiiiiiiiiiiiiiiieeeiiiiieeee [ e ..05/19/2022 . |Various .... 12,500.000 ... 330,370 .. 275,564 |.. L B2,013 [ 0 e 0 [l 42,018 [ 12,793 318,317 (16,278)|...

000000-00-0 ...|PEMBINA PIPELINE CORP ..10/13/2022 . |Various .... ..17,000.000 ... ... 413,197 .504,024 |.. ..440,652 ...195,753 |...
.. 347,929

000000-00-0 ...| TC ENERGY CORP . ..11/30/2022 . |Various .... ...6,700.000 ... ..334,363 .. (28, 111)f...
20250N-10-5 ... [ENBRIDGE INC ...ooounniiiiiiiiiiiiieeeiee | e .. 12/13/2022 . [Various ......ccoeeeeiuiis feeeeenns 4,200.000 184,118 170,622 (15,804)
ADVANTUS CAPITAL

112750-10-7 ... [BROOKFIELD INFRASTRUCTURE-A .........cceeeeee... A..... ..04/08/2022 . [MANAGEMENT .........ceee |oeeeenn.. 9.290.000 |............ 705,238 [ooeeeeeeiiieeeeen [, 461,630 |............ 634,135 |........ (172,505)|.....cccveeeee O fonneeeen 0 (172,505) f..vveeennnnns 0. 461,630 |...oeeeenn.... 0 e 243,608 |......... 243,608
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ADVANTUS CAPITAL
20250N-10-5 ... | ENBRIDGE INC . | MANAGEMENT ... ..22,500.000 |... . 879,300 . 306,620 |......... 306,620 |... .. 13,182 ...
4811311-10-2 ...| JOURNEY ENERGY INC COMMON . .|Various . ..96,516.000 .201,360 405,548 |. ...405,548
GOLAR1-AS-2 ...| GOLAR LNG LTD COMMON .. .|Various ... ..20,000.000 |... . 247,800 |[. . 182,002 182,002 |...
BERENBERG CA
D27348-26-3 ... | FRESENIUS SE & CO KGAA .. . | MARKETS ... ..56,900.000 |......... 1,552,338 |... . 2,271,884 |.. (1,033,155) (1,402,909)
F92124-10-0 ...| TOTAL SA ... .| EXANE INC .. ..50,200.000 2,942,797 .. 588,631
J94462-10-5 ... | USS CO LTD .|Various .... .176,400.000 |......... 3,217,480 |... 198,667 |...
S. G. COWEN SECURITIES
0160911-10-2 ...| ALIBABA GROUP HOLDING-SP ADR RECEIPTS D...... B 2 KRR 1,374.000 |............ 146,735 [ | 167,785 | 163,217 | (5,482) [ O | 0 e (5,482) [ 0 [ 157,78 [l O | (11,000)]......... (11,000)
780259-20-6 ...|ROYAL DUTCH SHELL PLC-ADR ... D... .| Tax Free Exchange ... ..23,713.000 |......... 1,000,883 |...
F00189-12-0 ...| ACCOR SA COMMON B... .| EXANE INC ..61,900.000 |......... 1,627,966 |... . (259,724)]........ (484,328)]...
F5333N-10-0 ...| JDECAUX SA ......vvvvvrimmnnriiiiiiiiniinniiinannnns B...... .| JPM FUNDS RECAP ......... |.coeenn 80,400.000 |......... 1,467,132 [ [0l 2,368,497 |l 1 995,030 |.......... 194,667 [.......oooeeeen 0 Jovevnnnnnnnnnnn. 0 [l 194,667 |........ 178,801 [........ 2,046,227 (579,006)........ (901,366)
ADVANTUS CAPITAL
G16252-10-1 ...| BROOKFIELD INFRASTRUCTURE ..........eevvvvvunnnns D...... . | MANAGEMENT ....vvvvvvvanns foeeeeennn 6,413.000 |............ 395,449 [ | 141,604 389,975 |........ (248,370).....cvvvvinnccs O Jeeeeeenei 0 [ (248,370) [eunniiiiiin 0 [ 141,604
H00392-31-8 ... | ADECCO GROUP AG-REG B...... .| Various ..53,030.000 |......... 1,512,875 |... . 2,708,927 |.. .. 3,062,550 )
H3816Q-10-2 ... | LAFARGEHOLCIM LTD-REG ... B...... .| JPM FUNDS RECAP ...2,220,560 |... ..2,625,689 .. )
H58200-15-0 ... | NOVARTIS AG-REG B...... .| Various ... 2,640,858 |...ooeeiiiiiiiiiiiiens feaeennnn. 2,564,041 ...l 2,578,486 |.. .
Y2679D-11-8 ...| GALAXY ENTERTAINVENT GROUP L .| JEFFERIES & CO INC-EQ 417 000.000 2,407,474 . 2,160,771 ..3,220,521 |. (813 046)|. . (846,101)
Y74718-10-0 ...| SAMSUNG ELECTRONICS CO LTD ... .| CLSA .. ..38,100.000 1,736,181 2,509,195 ..2,312,849 |. (576,668)|. . (917,604)
253868-10-3 ...|DIGITAL REALTY TRUST INC REIT . Various . 0.000 ...0 .0 .0
78440X-88-7 ...| SL GREEN REALTY CORP Various .... .. 0.000 .0 ..
5019999999. Subtotal - Common Stocks - Industrlal and M|sce||aneous (Unaffiliated) Publicly
Traded 226,046,437 174,746,625 45,225,506 42,922,192
056823-38-8 ...|BGF EM EQUITIES FUND-INST MUTUAL FUND ....... .| PCG Model Accts (152,541)]........ (152,541)[...
115233-20-7 ... |BROWN ADV SUSTAIN GRW-INST MUTUAL FUND ...... | .eeeens |.. .|PCG Model Accts ... 14,861
14064D-86-5 ...[Fuller & Thaler MUTUAL FUND .............ooooees | annnnnn foe .| PCG Model Accts
252645-84-1 ... | DIAMOND HILL LONG/SHORT-I MUTUAL FUND .| PCG Model Accts . . ...58,209 .
61756E-46-1 ...|MFAIX MUTUAL FUND .| PCG Model Accts .. ....106,653.000 |... ... (480,647)
808509-31-9 ... | SCHWAB S&P 500 INDEX-SEL MUTUAL FUND . .| Various ....118,585.000 |... .. (404,506)
89154Q-18-2 ... | TOUCHSTONE INTERNATIONAL EQUITY-Y ....ovvin]veeennn .| TOUCHSTONE SECURITIES ..|.........6,681.000 |... A(7,739)....
891540-22-4 ... | TOUCHSTONE SMALL COMPANY-Y ........evvvvvvmmmnnns]|venenns |oe .| TOUCHSTONE SECURITIES ..J........55,429.000 |... 31,765 |.... .
891541783 ...| TOUCHSTONE ACTIVE BOND - CLASS | ..cooeeeea | weeean o .| PCG Model Accts ....534,384.000 |... . (502,581)........ (502 581)[...
891541-79-1 ...| TOUCHSTONE CORE BOND FUND-Y .| TOUCHSTONE SECURITIES . .216,638.000 ..2,149,700 |. 4,388 | 4,388
89154-81-7 ...| TOUCHSTONE HIGH YIELD-Y . .| TOUCHSTONE SECURITIES . ..98,591.000 . 839,008 ..836,635 |. (102,566)|. . (102,566)
89154X-22-9 ... | TOUCHSTONE FOCUSED EQUITY FUND CLASS Y .| TOUCHSTONE SECURITIES . ..10,960.000 . 705,058 . 137,167 |.
89154X-44-3 ... | TOUCHSTONE VALUE FUND CLASS Y .. .| TOUCHSTONE SECURITIES . ..28,035.000 . 313,156 .33,686 |.
89154X-53-4 ... | TOUCHSTONE MID CAP GROWTH - Y .. .| TOUCHSTONE SECURITIES . .. 14,556.000 . 581,530 47,657 |.
89154X-63-3 ... | TOUCHSTONE LARGE CAP GROWTH FUND CLASS | ....|.......|.. .| TOUCHSTONE SECURITIES ..|. .. 75,128 |.. ... (632)]....
89155H-37-1 ... | TOUCHSTONE MID CAP VALUE FUND CLASS Y ........|.eeeees |- .| TOUCHSTONE SECURITIES ..|. ... 298,564 |.. ...62,816
89155H-82-7 ... | TOUCHSTONE SANDS CAPITAL SELECT CLASS Y .....|[....... .| TOUCHSTONE SECURITIES ..|. . 1 145,124 |.. (112,117)
89155T-64-9 ... | TOUCHSTONE MID CAP FUND CLASS | .| PCG Model Accts . 2,168,519 |.. . (148,536)
89155T-66-4 ... | TOUCHSTONE ULTRA SHORT FIXED CLASS Y . .| TOUCHSTONE SECURITIES . . . ... 470,752 |.. eeeeen... 467,776 ... ...(1,541)
922020-81-3 ... | VANGUARD GROUP MUTUAL FUND .........cceevvvvvenne|ovnnnns |oe .| PCG Model Accts .........|....... 67,820.000 |......... 1,516,172 [ [enee.... 1,882,106 |......... 1,808,093 [........... 74,018 | O [ O e 74,013 o 0 e, 1,882, 106 (365,934) ,
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 22,308,498 26,081,186 24,254,743 (1,946,244) (1,946,244) 203,059 XXX
464287-62-2 ... | ISHARES RUSSELL 1000 INDEX ......ccccoeiiiiiiiia|veeennn .| PCG Model Accts .........|oeeens 61,919.000 |........ 14,586,483 |...ovvvveeeiiiiiiiinns fornnnnn. 12,911,355 [l 16,373,241 |......(3,461,886)|....ccevvvvvennen O oo 0 e (3,461,886) . 0 | 12,911,355 [ovviieiiiennnnn 0 | 1,675,129 |....... 1,675,129 [o.ovvvvnnnee 86,294 [..ovvvnn wenins
S. G. COWEN SECURITIES
464287-65-5 ... | ISHARES RUSSELL 2000 ........ceevvvvvvvvevennnnnns [ eeeeens B 603 R 20,050.000 |......... 3,617,672 [cuvveeeveeeiiniininnns fornnnnnn. 4,256,984 |.......... 4,460,123 |........ (203,139)]..ccvvvverinnnnnn O oo 0 e (203,139) [oiiiiieeenn 0 | 4,256,984 (639,312)]........ (639,312)[..cevvvnnnnes 35,191 [evveinn e
464287-80-4 ... | ISHARES S&P SMLCAP 600 ........covvvvvreerreeenens | veeenn .| PCG Model Accts ..29,327.000 |......... 3,001,574 |... ..3,368,236 |.. ..2,658,228 |.... ...343,346 |...
46432F-33-9 ... | ISHARES CORE MSC| EAFE ETF CLOSED END FUND . |.......|.. .| PCG Model Accts 900.000 |... 103,647 |... .. 131,004 |.. ...87.,784 |.... ...15,868 |...
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46432F-38-8 ... | ISHARES CORE MSCI EAFE ETF CLOSED END FUND . |....... ..08/25/2022 .| PCG Model Accts .... ... 3,421.000 |.... . 358,637 0. cer 0 e (15,860) [ 0]..........388,637 |ooeeeeeeeeennnnn 0 o (25,079 (25,079) [, - 72 O,
46432F-39-6 ... | ISHARES CORE MSC| EAFE ETF CLOSED END FUND . |....... |.. 08/25/2022 . |PCG Model Accts .... ... 3,164.000 |.... . . 446,271 0. eeeennns (129,008) |oveeieeeeeena 0[.. RPN | I FUUUPRRRY A 7 A FOUURS I AN 1Y A RO 2,374 |ovves e
78462F-10-3 ...| SPDR TRUST SERIES 1 ..ooivvviiiiiiiiiiiicecciinn oo ..12/09/2022 . |Various .......ccocoveeeen |onn ..63,704.000 |........ 25,457,000 ... R . 26,314,041 |........ 30,256,852 OV U | RN (3,942,811) |.ceevvnennns (VN FO 26,314,041 [.....cvveeennn 0 Joueennns (857,041)[........ (857,041)
922042-77-5 ...| VANGUARD ~ CLOSED END FUND ..12/01/2022 . |PCG Model Accts 59,356.000 |. .. 3,083,504 N .. 3,216,346 |... .3,637,336 |. (420,989)|.. .0 . . (420,989) |- ..0]........ 3,216,346 eeeenn. (132,843)]........ (132,843)[.
922908-62-9 ... | VANGUARD FDS CLOSED END FUND . ..12/01/2022 .| PCG Model Accts ... ..49,147.000 |........ 10,915,042 |... A 9,776,186 |........ 12,521,181 |...... (2,744,99)|.. 0. T U PO (2,744,99) |...ovviiiiinnnns [ IO 9,776,186 |.......ooeeeenn 0 foniins 1,138,856 |....... 1,138,856
5819999999 Subtotal - Common Stocks - Exchange Traded Funds 61,561,898 60,025,832 71,687,747 (11,661,915), 0 0 (11,661,915) 0 60,025,832 0 1,536,066 1,536,066
30304*-10-0 ...|FABHIC FABRIC TECHNOLOGIES INC ........ccuvenns | ....... |..09/01/2022 .|Capila| Distribution | .............. 0.000 Jouuunnens 796,278 [..oooivvviiiiiiiiiinn Jovviiins 796,278 |..vvvviniiiiinnnnns [U [ [ [ [ T [/ IO, 796,278 |ivvvuiiiiinns [ [ JU T [
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 796,278 XXX 79,278 0 0 0 0 0 0 796,278 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 304,638,806 XXX 262,126,794 323,815,370 (64,701,854), 0 0 (64,701,854) 767,365 259,823,478 (2,308,314) 44,815,328 42,512,014 3,424,114 XXX
5989999998. Total - Common Stocks - Part 5 85,057,655 XXX 83,918,138 0 0 0 0 0 0 84,357,096 438,956 700,569 1,139,525 392,303 XXX
5989999999. Total - Common Stocks 389,696,461 XXX 346,044,932 323,815,370 (64,701,854), 0 0 (64,701,854) 767,365 344,180,574 (1,864,358) 45,515,897 43,651,539 3,816,417 XXX
5999999999. Total - Preferred and Common Stocks 396,955, 117 XXX 353,632,608 331,405,579 (65,152, 192) 0 0 (65,152,192) 767,365 351,768,250 (1,864,358) 45,186,878 43,322,520 3,976,445 XXX
6009999999 - Totals 958,846,008 XXX 912,499,240 643,230,217 (66,884,452) 182,058 1,264 (66,703,658) 767,365 907,106, 766 (1,864,358) 51,758,529 49,894, 171 14,748,914 XXX
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38375B-JIi-3 .. [GNR 2011-H02 BA  4.740% 02/20/61 ..... |....... ..06/01/2022 .| Interest Capitalization ........ ..07/01/2022 . |Paydonn ....covvvnvvvviinnnns fooviinnnnnnnns 1,354 | 1,354 | 1,354 | 1,354 | [ [V [ P [V [V [ [ P [V L[ PO 0
INT DEV FIN CORP AGENCY DEBENTURES
90376P-EU-1 .. [4.230% 11/20/37 ...covvvveniiiiiiiiineieinn [ eeenenn ..02/28/2022 .| STIFEL NICHOLAS .......ccevvvvennns ..08/31/2022 .| STIFEL NICHOLAS .....coovee |ovvivnnnns 8,951,067 |....... 8,951,067 |....... 8,951,067 |......... 8,951,067 |..evunniiiiinnnnn [ [V [ P [V [V [ [ P (VN 39,312 [ 0
INT DEV FIN CORP AGENCY DEBENTURES Redemption 100.0000
90376P-EU-1 .. [4.230% 11/20/37 ....cevvvnviiiiinnnnniniiinnn [ eennnnn ..02/28/2022 .| STIFEL NICHOLAS ........cccvvunnnns L.07/20/2022 ] eeenniiiiiiieeeeiiiieeeees i 48,933 |........... 48,933 [........... 48,933 [............. 48,933 |...ovvviniinns [ U P [0 PO [U P [ [0 o [U [ U P [ PP, 13,017 [t 0
0109999999. Subtotal - Bonds - U.S. Governments 9,001,354 9,001,354 9,001,354 9,001,354 0 0 0 0 0 0 0 0 52,339 0
GOVT OF BERMUDA SOVEREIGN ~ 4.138%
085209-AB-0 .. [01/03/23 ..eevrueiiiiiiiiie e eeeiie e eeennes | ...... |..06/06/2022 .‘OPPENHEIMER 800 i |..08/15/2022 .| Call 100.3412 ..ooeen |t 1,410,000 |....... 1,420,575 |....... 1,414,811 [......... 1,417,093 [.ooeiiiniinnnns (O PO (3,482)]cevveneaeennnns (U PO (3,482)]ccevvnnnaens [ PP (U T (7,003)]-ceenennnes (7,093)]-ccvvnnnnes 40,791 |.oooeeennns 25,121
0309999999. Subtotal - Bonds - All Other Governments 1,410,000 1,420,575 1,414,811 1,417,003 0 (3,482) 0 (3,482) 0 0 (7,003) (7,093) 40,791 25,121
TXBL MUNI FUNDING TRUST VARIOU GENERAL Redemption 100.0000
62630W-CZ-8 .. [4.560% 01/16/25 .....evvvnviviinnnnieiiinnnn [ eennnnn ..03/15/2022 .| BARCLAYS ...evviiiiiiiiiiiiiininnns L 04/13/2022 | eeeeeeeiie s | 100,000 |......... 100,000 |......... 100,000 |............ 100,000 |..oevvvvennnnns [ [V [ P [V [V [ [ P [V [S1:0 P 19
TXBL MUNI FUNDING TRUST VARIOU GENERAL Redemption 100.0000
62630W-FM-4 .. [2.180% 02/01/31 ..evveriiiiiininiiiiiiiins [ eeenann ..03/08/2022 .| BARCLAYS ....evviviiiiiiiiiiiininnns L 07/2172022 | eeeeeeeeiiieeeeeeeieeeees | 1,000,000 |....... 1,000,000 |....... 1,000,000 |......... 1,000,000 |..ccvvvunnnnnns [ [V [ P [V [V [ [ PO [V FP 3,134 [t 101
W JEFFERSON AL INDL DEV BRD SO POLLUTION
95345P-AB-4 ...[0.880% 12/01/38 ....ovvvvvvvnnniiiiinnnanns [eeennnn ..03/29/2022 .| GOLDMAN SACHS ........covvviiinnnnn ..06/21/2022 .| GOLDMAN SACHS .......ooeeee |vvevnnnns 3,000,000 |....... 3,000,000 |....... 3,000,000 |......... 3,000,000 [..ocevvunnnnnns [ U P [0 PO [U P [ [ o [U [ U P [ P 4,452 [...ooiiiinnnnns 657
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,100,000 4,100,000 4,100,000 4,100,000 0 0 0 0 0 0 0 0 7,654 777
00287Y-BM-0 .. [ABBVIE INC ~ 2.300% 11/21/22 ......cccee | eennnnn ..02/28/2022 .| CITIGROUP GLOBAL NKTS ... ..08/29/2022 .| KEY BANC-MCDONALD .. ..4,000,000 |.......4,028,120 [....... 3,990,760 |......... 4,008,885 |....
American Credit 20203 ce Rec 2020-3 C
025297-AC-6 .. [1.850% 06/15/26 ....eevvvvvvvvnnniriiiininns [ eennnnn ..01/31/2022 .| J P MORGAN SEC .......ovvvvrvnnnns ..10/21/2022 .| CITIGROUP GLOBAL MKTS ... |.......... 6,883,068 |....... 6,918,559 |....... 6,812,624 |......... 6,896,429 [.......ovvvnnnnns [V FRR (22,130)]. e [V FO (22,130)]- e [V [V FO (83,805)].......... (83,805),
American Credit 20203 ce Rec 2020-3 C
025297-AC-6 .. [1.850% 06/15/26 ....eevvvvvvvrnnniieiiininns [ eevnnnn ..01/31/2022 .| J P MORGAN SEC .......ovvvvivnnnns ..10/21/2022 . |Paydoun .....oevvveiiiinnnnns fovvinnnnns 4,958,932 |....... 4,984,501 |....... 4,958,932 |......... 4,958,932 |..oovveiiinnnnns [V FRR (25,569)]...ccceeeeennnn [V FO (25,569)[...ccceeeennnnn (VN FTRR [ [ P 0
American Credit 20193  ce Rec 2019-3 D
02520N-AG-2 ...[2.890% 09/12/25 .......cevvvnviiiiininninnes [ eennann ..01/31/2022 .| J P MORGAN SEC .......evvvvrvnnnns ..10/21/2022 .| BARCLAYS ...ovvivviiiiiines foevinnnnns 2,758,174 |....... 2,792,328 |....... 2,734,902 |......... 2,770,201 |oooeeeeeeeennns [V FRR (22,036)]-.ccceeeeeeennnn [V FO (22,036)]-.ccceeeeeennnn [V [V FO (35,390)f.......... (35,390)
American Credit 20193  ce Rec 2019-3 D
02520N-AG-2 ...[2.890% 09/12/25 .......cevvvnvviiiiininninnes [ eennnnn ..01/31/2022 .|J P MORGAN SEC .......ovvvvinnnnns ..10/21/2022 . |Paydoun .....ovvvveviinnnnnns fovvinnnnns 1,741,826 |....... 1,763,395 |....... 1,741,826 |......... 1,741,826 |oooeeeeennennns [V FRR (21,569)]...cceeeeennnn [V FO (21,569) [V 0
05377R-CQ-5 ...[AESOP 2017-1A A 3.070% 09/20/23 ..... |....... ..05/17/2022 . |MITSUBISHI UFJ SECURITIES . ..09/20/2022 .|Paydoun ... ...6,791,667 |.......6,800,687 |....... 6,791,667 |......... 6,791,667 |.... ... (9,020)).... L0 .. .0
05377R-DJ-0 .. [AESOP 2019-1A C  4.530% 03/20/23 ..... |....... ..03/08/2022 .|BANK of AMERICA SEC ..03/20/2022 . |Paydoun .... .. 1,974,667 |....... 1,975,901 [....... 1,974,667 |......... 1,974,667 |.... cen (1,284)).0 0. .0
126650-C0-1 .. [CVS CORP  4.750% 12/01/22 ....covvveeees | eunnnns ..02/22/2022 . |BANK of AMERICA SEC .. .. [--09/01/2022 . [Cal | 100.0000 ....... [............. 140,000 |.......... 142,372 |.......... 140,000 |.... .(2,372).... L0 .. .0
172967-LG-4 .. [CITIGROUP ~ 2.750% 04/25/22 .........eve | uunnnns ..03/30/2022 .| TD SECURITIES . |..04/25/2022 . [Maturity s ..ee.. 1,090,8% |....... 1,090,000 |......... .. .. 0. ... (894)f.... 0. .0 .
20826F-AW-6 .. [CONOCOPHIL CO  3.758% 03/15/42 ........ |....... ..03/11/2022 .| Taxable Exchange .................. ..10/03/2022 .| Tax Free Exchange ........ |oeceeunnn 12,000,000 |...... 11,858,040 |...... 11,860,582 |........ 11,860,582 |...ccvvvnnnneens (U PP 2,542 oot (U PP 2,542 [ PO 0
CREDIT AGRICOLE CIB NY  4.200%
22532%-SA-T ...[11/21/22 ooeeeiieeeee e e ..05/17/2022 .| CREDIT AGRICOLE SECURITIES ..... L 1172172022 .| Maturity .oooeeeenniineeenns e 1,200,000 |....... 1,200,000 |....... 1,200,000 |......... 1,200,000 |-oevvvvenneeens [ PO [V PP (U PO [V O [V PO [V [ PO 0
DT Auto Owner Tr20213A  0.330%
23344Q-AA-T7 ...[04/15/25 oieeeiiiiieeeee e [ e ..01/27/2022 .| WELLS FARGO ......cevvvuureeeennnnnn ..10/21/2022 .| WELLS FARGO .....eevvveneees foevmnnnnnn 5,521,577 |....... 5,500,224 |....... 5,446,302 |......... 5,514,733 |.cevvrnieeens [V PO 14,509 |oeveeeeeeeeennn [V PO 14,509
DT Auto Owner Tr20213A  0.330%
233440-AA-T7 ...[04/15/25 ..o ..01/27/2022 .| WELLS FARGO . |--10/15/2022 . | Paydoun e |oeeennnn.. 8,902,614 |....... 8,868,186 |....... 8,902,614 |......... 8,902,614 |.... ... 34,428 ...
256677-AC-9 .. [DOLLAR GENERAL CORP  3.250% 04/15/23 ..06/10/2022 .| BANK of AMERICA SEC .. ..10/06/2022 .| Call 100.0000 .... .1,806,120 |....... 1,800,000 |......... 1,800,000 |.... .. (6,120)f....
Drive Auto Recei20212 rust 2021-2 A3
262104-AC-6 .. [0.350% 03/17/25 ..01/31/2022 .| RBC/DAIN ..12/01/2022 . |Paydoun .... 17,164,838 |...... 17,245,000 |........ 17,245,000 |.... ...80,162 |....

26441C-Al-5 ..
3016IN-A-1 ..

301656-AJ-3 ..

33845F-AC-0 ..

340711-AV-2 ..
64186A-AA-7 ..
647540-AA-1 ..
647540-AA-1 ..
743263-AS-4 ...

785592-AD-8 ..

DUKE ENERGY  2.400% 08/15/22
EXELON CORP  3.497% 06/01/22 ..........
Exeter Automobil20181A ables 2018-14 E
4.640% 10/15/24

Flagship Credit 20194 st  2.530%
AT/ i,
FLORIDA GAS TRANSMISSION ~ 3.875%
07/15/22 ovvieiiiiiiieiiee e

NEW ALLEGRO | LLC
NEW MILLSTONE LLC

0.000% 07/01/62 ..
4.300% 01/01/62 ..
NEW MILLSTONE LLC ~ 4.300% 01/01/62 ..
PROGRESS ENERGY INC ~ 3.150% 04/01/22
SABINE PASS LIQUEFACTION  5.625%

04/15/28 1ooiiiiiiieiiiiii e

.04/07/2022 .
..01/07/2022 .

..01/31/2022 .

..01/27/2022 .

..02/22/2022 .
..07/28/2022 .
..01/12/2022 .
..08/09/2022 .
..02/24/2022 .

.. 10/31/2022 .

TD SECURITIES
RBC/DAIN

WELLS FARGO

WELLS FARGO

TD SECURITIES
STERN ...
STERN ...

GOLDMAN SACHS ..

Various

..08/15/2022
..05/02/2022 .

. [Maturity

09/15/2022 .
.. 12/15/2022 .

..07/15/2022 .
.. |--12/07/2022 .
.. |--08/08/2022 .
..|--08/31/2022 .

..04/01/2022 .

.. 12/30/2022 .

Call 100.0000 .

Paydoun

Paydoun

Maturity
Call

Call

.......... 7,890,000

.......... 8,240,000

............. 190,000

.......... 1,720,000

...1,800,000 |...
..20,000,000 ...
...3,500,000 [...
290,000 |...

..847,400

....... 8,044,102
....... 8,308,881

.......... 190,789
.1,800,000
20,000,000
.3,500,000
..290,600

....... 1,729,923

1,808,924 |..

..1,800,000 |.
.......... 840,000 |....

1,800,000 |.
840,000 |....

....... 7,890,000 |......... 7,890,000

....... 8,240,000 |......... 8,240,000

.......... 190,000 |............ 190,000

....... 1,800,000 |......... 1,800,000 |....

...... 20,000,000 |........20,000,000 |....

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

.......... 290,000 |.... 290,000 |....

....... 1,720,605 |......... 1,721,841 |................. 0

. . (3,924)|.

.. (7,400)f.....

(1.841)

o o oo
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90270R-BE-3 ..

UBSBB 2012-C4 A3 2012-C4 A5~ 2.850%
12/10/45

.| BARCLAYS

. |--09/01/2022
..04/23/2022 .

. | Paydown ....

...9,415,000 |...

.9,487,084

....... 9,415,000 |....

.. 9,415,000 |....

....(72,084)

...(72,084)|....

119,023 |...

1613

918204-AZ-1 .. |VF CORP  2.050% 04/23/22 . .| GOLDMAN SACHS .. Maturity .. 900,000 |..........901,188 |.......... 900,000 |.... 900,000 |.... .eea(1,188)).... L0 9,225 ...
llestlake Automob20212A ivable — 0.320% AVHERST SECURITIES GROU
96042R-AB=4 .. | 04/15/25 ....cuveeeieeriieieieie e JVarious ceeveeeiiece 11072172022 [ e [ 4,387,542 |....... 4,370,108 |....... 4,319,672 |......... 4,379,602 (L] 9,493 [ovvenrieienns (L] 9,493 |.oeveviiennn 0 Joeiiiiin0 [ (59,930)]. e (59,930)|.vcvvenee 10,881 [eovvrerrirenns 624
llestlake Automob20212A ivable — 0.320%
96042R-AB=4 .. | 04/15/25 ....cuveeeiieiieieieieie e [ Various ceeveeeiiece .. 10/15/2022 .| Paydonn ..c.cvevevererienes ferveines 6,896,006 |....... 6,868,605 |....... 6,896,006 |......... 6,896,006
969457-BU-3 .| WILLIAMS COS INC ~ 3.700% 01/15/23 .... .| CITIGROUP GLOBAL MKTS ... ..10/17/2022 .| Cal | 100.0000 ....... eveeens 2,042,000 [....... 2,044,205 |....... 2,042,000 |......... 2,042,000 |....
98978V-AB-9 .. | ZOETIS INC  3.250% 02/01/23 ............ .| BANK of AMERICA SEC ..08/31/2022 .| CITIGROUP GLOBAL MKTS ... [......... 10,000,000 |......10,102,500 |....... 9,990,000 |........ 10,025,427 |.... ...(77,073)
CANADIAN NATL RESOURCES ~ 2.950%
136385-All-1 .. [01/15/23 1.vevenieeiieieeeeeeee e .| TD SECURITIES wovvvveeeene ..12/30/2022 .| Cal | 100.0000 ..vnt foreenenne 1,800,000 |....... 1,802,916 |....... 1,800,000 |......... 1,800,000 (1) (2,916)] e (L) (2,916)]- e O Joiiiiined0 o 0 e (L] 50,888 |........... 19,470
HSBC HOLDINGS PLC-SPONS  4.000%
404280-AN-9 .. | 03/30/22 ...ecuvieiiieiieiee e .| TD SECURITIES wovvevieenes ..03/30/2022 . {Matur ity ..oevveveeevenenns forveines 1,500,000 |....... 1,506,180 |....... 1,500,000 |......... 1,500,000 (1) [CIREV)] A (L) (6,180)-.vevveverrenns 0 [0 oo 0 o (L] 30,000 ..o 22,667
MONDELEZ INTL HLDINGS NE  2.125%
B0920L-AE=4 .. | 09/19/22 ...eeuveeeiieririeieieieeeieesins .| GOLDMAN SACHS ...vevevennene ..00/19/2022 .| Maturity .ovvvenerveneriens oo 600,000 |.......... 601,488 |......... 600,000 |............ 600,000 (1) (1,488)| e (L) (1,488)]- e 0 [0 oo 0 e (L] 12,750 [oovrvenenns 6,233
SAUDI ARABIAN OIL CO  2.750% 04/16/22
B0ATAL-2A-2 .. [ ceeeeeeeee e .| TD SECURITIES woveveevieenes ..04/16/2022 . | Maturity .ovvvenerveneriens oo 300,000 [.evenne 300,900 [-.vvene 300,000 |............ 300,000 (| (1)) P (1] (900)]-veveverenns 0 feeiriniinnnd0 oo 0 e (1] 4125 [ 2,773
SUMITOMO MITSUI FINL GRP  2.784%
865620-A0-3 .. | 07/12/22 vevviviriiieiiiieiiieiiiieesiaienas .| TD SEQURITIES .vevvreceirianene ..07/12/2022 [ Maturity .oovoeereieneien fooniiicnnas 500,000 [.......... 501,360 |.......... 500,000 [.ocoeeneene 500,000 [\ R [GIC0)) PO () (1,360)]ccevereeneene 0 fovvvrieriened0 oo 0 i (L] P 6,960 |..ceeene 4,253
1109999999. Subtotal - Bonds - Industrial and Mis: (Unaffiliated) 161,618,073 161,896,318 | 161,223,159 161,525,502 0 (370,816) 0 (370,816) (302,949) 1,778,364 234,905
2509999998. Total - Bonds 176, 129,427 176,418,247 | 175,739,324 176,043,949 0 (374,298) 0 (374,298) (310,042) 1,879,148 260,803
ADVANTUS CAPITAL
008492-20-9 .. | AGREE REALTY CORP PREFERRED .............. ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 .| MANAGEMENT ......coeovrvens [oenervennnes 900.000 [...oocoee 21,501 [ovveennee 17,100 |ovevvennne 21,501 (| (| (| T 0 foverrerrerens 0 o0 oo (4,401) | (4,401)[ccveinnn 239 | 0
ADVANTUS CAPITAL
16208T-20-1 .. | CHATHAM LODGING TRUST PREFERRED ......... .| ADVANTUS CAPITAL MANAGEMENT ....[..04/08/2022 . |MANAGEMENT ........cevveves |oveerens 1,000.000 |.....eve.. 24,309 [.vovnee 23,375 |oevennne 24,309 (| (| (| T 0 fovereenrenens 0 feriiiiiiend0 oo (938) | (] Ha [, 0
ADVANTUS CAPITAL
26884U-50-5 .. | EPR PROPERTIES PREFERRED .................. .| ADVANTUS CAPITAL MANAGEMENT ....[..04/07/2022 . |MANAGEMENT ........cerveven |overernnns 1,600.000 |........... 37,830 [ovveennen 37,360 [coveveinnne 37,830 (| (| (| T 0 foverrerrenens 0 o0 [ (470) | (CY01)] I 575 [oreeeeeeinieen 0
ADVANTUS CAPITAL
69360J-55-2 .| PS BUSINESS PARKS INC PREFERRED ......... .| ADVANTUS CAPITAL MANAGEMENT ....[..04/06/2022 .|MANAGEMENT ........cvevvrves |overereenne 248.000 |............ 5,628 |oevverenns 5,766 |.vevereenene 5,628 (| (| (| 0 foeererreeneeen O o0 [ 138 [ 138 v L) 0
ADVANTUS CAPITAL
70509V-80-3 .. | PEBBLEBROOK HOTEL TRUST PREFERRED ....... .| ADVANTUS CAPITAL MANAGEMENT ....[..04/07/2022 .|MANAGEMENT .......coveverves |overereenne 900.000 [...oocoee 22,750 [oovenennne 21,986 [covoveenene 22,750 (| (| (| T 0 feverrererens 0 fviiiiiiennd0 [ (764) | (€(2))] — 359 | 0
ADVANTUS CAPITAL
744600-46-1 .. |PUBLIC STORAGE PREFERRED .................. .| ADVANTUS CAPITAL MANAGEMENT ....[..04/07/2022 . |MANAGEMENT ........cerveves |overernnns 1,300.000 ... 28,884 [..veueennn 25,740 v 28,884 (| R (| (| T 0 foverrerrerens 0 o0 oo (3,144) | (TR 7S] 325 | 0
ADVANTUS CAPITAL
866082-60-5 .. | SUMMIT HOTEL PROPERTIES PREFERRED ....... .| ADVANTUS CAPITAL MANAGEMENT ....[..04/07/2022 . |MANAGEMENT ........cevveves |overerenns 1,100.000 |.v.eeve.. 26,809 |...oevene 26,730 [coeeveinnne 26,809 (| (| (| T 0 [overrerenenns 0 o0 foeiic (7)o (€4)] P 125 [oveeeceieieriene 0
ADVANTUS CAPITAL
929042-81-0 .. | VORNADO REALTY TRUST PREFERRED .......... .| ADVANTUS CAPITAL MANAGEMENT ....[..04/06/2022 . |MANAGEMENT ........cerveves |overernens 1,900.000 |........... 44,804 |.......... 42,229 | 44,804 (| (| (| T 0 |overrerrerens 0 o0 oo (2,575) | (2,575) v (-7 T TR 0
ADVANTUS CAPITAL
EP0597-28-6 .. | BROOKFIELD INFRASTRUCTUR PREFERRED ..... ADVANTUS CAPITAL MANAGENENT ....|..04/06/2022 . | MANAGEMENT .....ovevvveree fovneeene 1,700.000 |..o.cevee 37,359 [ooeiinne 32,565 |.ecvrienne 37,359 [\ (o] PR [\ PR 0 |oerenennns 0 o0 oo (4,804) | (4,804)].c.vcvinne 531 |ooerieriniinnen 0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 249,874 232,841 249,874 0 0 0 0 (17,033) 3,267 0
4509999998. Total - Preferred Stocks 249,874 232,841 249,874 0 0 0 0 (17,083) 3,267 0
ADVANTUS CAPITAL
00130H-10-5 .. | AES CORP +..evreevenevenesienesiene e ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 .| MANAGEMENT ........ocovrvens [oenvrrennnns 800.000 |...oeee 18,758 |.vevvevee 20,415 [rveeiienne 18,758 (| SR | S (| 0 |oveeveeenenen O o0 [ 1,857 [ 1,657 [oeuerveniine 126 [ooveeenirienennes 0
ADVANTUS CAPITAL
008492-10-0 .. | AGREE REALTY CORP REIT ..ovevveveveneneene, .| ADVANTUS CAPITAL MANAGEMENT ....[..04/06/2022 .|MANAGEMENT ........cevirves |overereenne 400.000 ........... 25,956 [.vevenee 27,052 [oveviienne 25,956 (| SR | S (| 0 |oeeereeeneeen O o0 o 1,006 [ 1,008 [ooveverenene 1L:72) P 0

01748%-10-2 ..
02215L-20-9 ..

023135-10-6 ..

024835-10-0 ..

03064D-10-8 ..

ALLEGIANT TRAVEL CO
ALTUS MIDSTREAM CO -A COMMON ...

AMAZON.COM INC ..

AMERICAN CAMPUS COMMUNITIES REIT ........

AMERICOLD REALTY TRUST REIT ..............

.|S. G. COWEN SECURITIES CORP. ...|..
.[Stock Split coveenieiiiiiiieannns

.[Stock Split coveeniiiiiiiiieannns
.| ADVANTUS CAPITAL MANAGEMENT ....|..

- | ADVANTUS CAPITAL MANAGEMENT ....|..

12/08/2022 .
..10/18/2022 .

.. 12/09/2022 .

04/06/2022 .

04/07/2022 .

S. G. COWEN SECURITIES
CORP. .......
HOWARD WEIL

S. 6. CONEN SECRITIES |
......... 7,201.000

CORP. e
ADVANTUS CAPITAL
MANAGEMENT ........ceeeeees
ADVANTUS CAPITAL
MANAGEMENT .................

......... 1,800.000

......... 2,000.000

...2,278.000 |...
800.000 ...
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ADVANTUS CAPITAL
03750L-10-9 .. [ APARTMENT INCOME REIT CO REIT ...oovvvvves | eeenns ..03/15/2022 .| ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 .|MANAGEMENT ...........ocoe. |oveeenens 2,200.000 |......... 116,142 ... 118,562 [oeveeeennnn 116,142 et 0 e 0 e 0 e 0 i O 0 2,420 |.eenennnee 2,420 oeeiiiinnnns 630 [o.oeeviiiininnnee 0

ADVANTUS CAPITAL
..04/06/2022 . | MANAGENENT
..12/09/2022 . [ VIRTU FINANCIAL
ADVANTUS CAPITAL

.938 |....

053484-10-1 .. | AVALON BAY COMMUNITIES REIT .... R ..02/02/2022 . [ ADVANTUS CAPITAL MANAGEMENT .
...70,081 |....

10316T-10-4 .. |BOX INC - CLASS A ... ..08/26/2022 . Various .

200.000 |...
49,640.000 ...

...49,841
.1,334,843

11135E-20-3 .. | BROADSTONE NET LEASE INC-A COMMON ....... [....... ..03/16/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT .........ccoovns |ooninnnnn 4,400.000 |......... 101,451 |........... 96,862 |............ 101,451 | 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns [V I (4,590)f........... (4,590)..ceeeennnnn 1,166 |ooeeniiiienn 0
ADVANTUS CAPITAL

11284V-10-5 .. | BROOKF IELD RENEWABLE COR-A COMMON ...... [....... ..01/27/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . [MANAGENENT ... ...3,900.000 |......... 134,743 ...28,808 |
ADVANTUS CAPIT;

133131-10-2 .. | CAMDEN PROPERTY TRUST REIT .....cccvvvvnnns [enens ..01/26/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ........cooevss Joninnnnnnnnn 200.000 |........... 31,852 [ 34,959 |..ooiiiiens 31,852 [ovviiiiiiiiis 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns [V FTIN 3,406 |............ 3,406 |..ouvniiennn 188 [oveeeiiiiiis 0
ADVANTUS CAPITAL

14174T-10-7 .. | CARETRUST REIT INC REIT ..ooovviiiiiiianns [iees ..03/29/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . [MANAGENENT ... ...3,500.000 [...
ADVANTUS CAPI

15189T-10-7 .. | CENTERPOINT ENERGY .......cccvvvvireniiiinns [neies ..02/24/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . [ MANAGENENT ...3,800.000 |......... 101,444

16411R-20-8 .. | CHENIERE ENERGY INC ... O O ..02/18/2022 . | Var ious ..03/29/2022 . |Various .... oo |oeneenn.. 1,260,000 |......... 146,961

184496-10-7 .. | CLEAN HARBORS INC .....ceoouvvviiinniiiinns [ ..05/10/2022 . [PIPER JAFFRAY ......ccoeeeviiiinnis ..12/09/2022 . [VIRTU FINANCIAL ......oooes |oeeennnnns 2,560.000 |......... 232,721
ADVANTUS CAPITAL

18539C-10-5 .. |NRG YIELD INC-CLASS A COMMON ............. [..c.c ..01/28/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT .........ccooens |oonninnnnn 1,500.000 |........... 45,038
ADVANTUS CAPITAL

20369C-10-6 .. | COMMUNITY HEALTHCARE TRUST | REIT ...... |..eeees ..01/04/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/07/2022 . MANAGEMENT ........cooevss Joniinnnnnnnn 400.000 |........... 18,965
ADVANTUS CAPITAL

222795-50-2 ...| COUSINS PROPERTIES INC REIT ...ccocviiins | eeeens ..01/21/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT .........cooevss Jonrrnnnnnnnn 500.000 |........... 19,176

224441-10-5 ...| CRANE HOLDINGS CRANE ........cceoveeeeins | aveeens ..05/17/2022 . [Tax Free Exchange ................. .. 12/09/2022 . [Various ......cceeeeeiunenns |oeennns 25,500.000 |....... 2,289,314

CRESTWOOD EQUITY PARTNERS LP LIMITED

226344-20-8 ...|PARTNERS ........cccoiiiiieiiiiiiiiiceiiiies [ e ..02/02/2022 . [BARCLAYS .....coimiiiiiiiieiiies ..08/04/2022 . CAPITAL ONE SECURITIES .. |.......... 2,200.000 |........... 62,547
ADVANTUS CAPITAL

22822V-10-1 .. | CROWN CASTLE INTL CORP REIT .....ccccccees |uenens ..03/16/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ..........ccooet Jonnnnnnennn. 400.000 |........... 67,877
ADVANTUS CAPITAL

229663-10-9 .. | CUBESMART REIT ...oooeiiiiiiiiiiiiiiiieeees | e ..03/24/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT ..........ccooe |oennnnees 5,500.000 |......... 280,5%
ADVANTUS CAPITAL

23311P-10-0 .. | DCP MIDSTREAM PARTNERS LP ........cccceees | annenns ..01/26/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ..........ccooe |oennnnnens 1,200.000 |........... 33,654
ADVANTUS CAPITAL

253868-10-3 .. | DIGITAL REALTY TRUST INC REIT .....cccoe | oeeeens ..01/07/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ..........ccooet Jonnnnnennn. 500.000 |........... 79,392

29261A-10-0 .. | ENCOMPASS .. ..06/13/2022 . [VIRTU FINANCIAL .. ..07/07/2022 . [VIRTU FINANCIAL .. ...6,570.000 |......... 293,676

20261A-10-0 .. | ENCOMPASS ..
20273V-10-0 .. | ENERGY TRANSFER EQUITY LP .
20332G-10-2 ...|ENHABIT INC-/1 COMMON ..
20336T-10-0 .. | ENLINK MIDSTREAM LLC ....

.06/13/2022 .| VIRTU FINANCIAL
.02/18/2022 .| Various .
. .07/01/2022 .| Spin Off
....... ..09/30/2022 .| Various ....

07/01/2022 .| Spin Off ...
06/07/2022 .|Various ....
07/07/2022 .|ROBERT W. BAIRD
..10/06/2022 .| Various

..0.000
..23,000.000
..23,785.000
OO AR 58,000.000 |...
J AR 3,500.000 |...

75,684 |..

203792-10-7 .. | ENTERPRISE PRODUCTS PARTNERS ............. |..cec. ..03/11/2022 . Various . ..06/30/2022 . | Various .

204600-10-1 .. | EQUITRANS MIDSTREAM CORP .......ccevvvveens | uveeans ..12/13/2022 .| Various . ..12/16/2022 . [HEIGHT SECURITIES ........ |........ 276,500.000 |...
ADVANTUS CAPITAL

29670E-10-7 .. | ESSENTIAL PROPERTIES REALTY REIT ........ |.eeeees ..01/21/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT .........ccoovss |oonnnnnnnn 1,600.000
ADVANTUS CAPITAL

297178-10-5 .. | ESSEX PROPERTY TRUST INC REIT ..ocoocviis | eeeenns ..02/23/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/07/2022 . MANAGEMENT .........ccooviss Jonirnnnnnnnn 900.000 |......... 289,510 |.......... 318,247 | 289,510
ADVANTUS CAPITAL

30225T-10-2 .. | EXTRA SPACE STORAGE INC REIT ....cceevees | aveens ..01/26/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . [ MANAGENENT 200.000 |... ... 42,203 |.... ...39,108 |....

344849-10-4 ...|FOOT LOCKER INC .....eevveeeiiiiiiiieeeiis | e ..02/24/2022 . [ STIFEL NICHOLAS ..........cceeeeens ..03/09/2022 . [VIRTU FINANCIAL .. ...7,370.000 |... ..221,864 |.... ..301,158 |....
ADVANTUS CAPITAL

36467J-10-8 .. | GAMING AND LEISURE PROPERTIE REIT ...... |....... ..01/18/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . [MANAGEMENT ..........ccooes |oennnnnens 6,600.000 |......... 308,153 |.......... 304,915 |............ 308,153
ADVANTUS CAPITAL

374297-10-9 .. | GETTY REALTY CORP REIT .....eovveeiiiiiins | aeeens ..03/17/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/07/2022 . MANAGEMENT .........ccccoes |oonnnnnnes 1,600.000 |........... 44,759 |........... 45,634 |............. 44,759 o [V ORI [V O (VN R, (V8 U 0 foreeeeiiinns (1 R 876 [ceveeeeennns 876 |.uvveeeennn. (3 0

ADVANTUS CAPITAL
42250P-10-3 ...| HEALTHPEAK PPTYS INC NPV REIT ..o | veeeee ..02/07/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . |MANAGEMENT .........ccoee foennnnennn... 900.000 |........... 20,474 |........... 31,700 |............. 20,474 .ovveeennns 0 foreeaeines 0, 0 i, 0, 0 foeeeeinnnes [V FRROOOON 2,26 |............ 2,206 [.uueenen... 270 | 0
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428103-10-5 .. [HESS MIDSTREAM LP - CLASS A COMMON ..... |....... ..02/18/2022 .|Various .........ceeeeviriinnnnnnnns ..06/16/2022 .| Various ........cceeevrvvvnnn fovvennnnns 6,300.000 |......... 188,178 |......... 186,076 |........... 188,178 [ouvvvvvivivinnnns [V FO (U A [V (VN O (VN FTRR [V FO (2(17))] S (2,102)]..ccnnnnn 3,460 [oevvvviiiniinnns 0
ADVANTUS CAPITAL
431284-10-8 .. [HIGHWOODS PROPERTY .......covevvvvvuenvinnens [ eevnnnn ..02/09/2022 .| ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 .|MANAGEMENT ........ccoeevees |ovvinnnnns 1,200.000 |........... 51,449 |........... 51,814 [ooveeenes 51,449 [oooiiiiiiinns [V FO [V O [V (VN O (VN FTRR [V O 366 |....ooeeeennnn 366 ..o 600 |....cceeeeeenns 0

ADVANTUS CAPITAL

44107P-10-4 .. | HOST HOTELS & RESORTS INC .......covveeiis | eeeeans ..03/21/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . [MANAGENENT ... ...4,900.000 [...
ADVANTUS CAPIT;
45378A-10-6 .. | INDEPENDENCE REALTY TRUST IN REIT ...... |..c.... ..01/04/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..03/04/2022 . [ MANAGENENT 900.000 |...

.1,085,957 |..

4824211-10-6 .. |KBR INC COMMON .... .07/07/2022 .| INSTINET 12/09/2022 .| VIRTU FINANCIAL
ADVANTUS CAPITAL
..04/07/2022 . | MANAGENENT
..11/21/2022 .| Various ....

ADVANTUS CAPITAL

..22,490.000

49427F-10-8 .. | KILROY REALTY CORP REIT .
49456B-10-1 .. | KINDER MORGAN

....... ..01/21/2022 . [ ADVANTUS CAPITAL MANAGEMENT .
....... ..10/26/2022 .| Various

400.000 |...
..73,000.000 |...

...25,576
. 1,296,346

498037-30-0 .. |KITE REALTY GROUP TRUST REIT ...cooouvvins | eeeens ..01/04/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . [ MANAGENENT [ RO 1,864.000 |...........41,175
527064-10-9 .. |LESLIE'S INC COMMON .........coooveiiiiennes | aenens ..03/28/2022 . | Var ious ..07/07/2022 .|Various .... R 115,290.000 |.......2,331,641
ADVANTUS CAPITAL
53228X-10-7 .. |LSI wooeiiiies e ..02/22/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . | MANAGENENT ...1,000.000 |......... 132,857 .0 0. .0 . .0
55336V-10-0 .. |MPLX LP LIMITED PARTNERS .......covviviiss | eeeeens ..04/04/2022 . | Var ious ..09/19/2022 . |Various .... oe |oeeeennn.. 3,300.000 |......... 107,429 .0 0. .0 ...0
556269-10-8 .. | STEVEN MADDEN LTD COMMON .............cccc |oeeeees ..10/11/2022 . [Various . ..12/09/2022 . [VIRTU FINANCIAL ........... .........40,730.000 |....... 1,335,965 .0 0. .0 . .0
559080-10-6 .. | MAGELLAN MIDSTREAM PRTNS R ..06/08/2022 . [Various . ..09/19/2022 . [CAPITAL ONE SECURITIES .. |.......... 1,900.000 |......... 101,29 .01 0. .0 .0
56117J-10-0 .. | MALIBU BOATS INC - A COMMON ...........cc. |.eeees ..10/11/2022 . | Var ious ..12/12/2022 . [VIRTU FINANCIAL ........ooe |oennnins 24,390.000 |....... 1,326,592 (VN R, (V0 S 0 0
ADVANTUS CAPITAL
50522J-10-3 ...| MID-AMERICA APARTMENT COMM REIT ......... |....... ..02/28/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ..........ccooet |onnnnnnennn. 900.000 |......... 182,543 (VN R, (V0 S 0 foreeeeiiiens [V R 11,024 |........... 1,924 | [V SRR 0
ADVANTUS CAPITAL
629377-50-8 .. |NRG ENERGY INC .....ccevvviiiiiiiiiiciei | ..03/01/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ..........ccooe |oennnnns 1,900.000 |........... 72,487
ADVANTUS CAPITAL
63633D-10-4 .. |NATL HEALTH INV REIT ..ooooiiiiiiiiiiiiis | e ..03/29/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT ..........ccocoe |oennnnens 6,300.000 |......... 374,213

ADVANTUS CAPITAL
. .01/21/2022 . [ ADVANTUS CAPITAL MANAGEMENT . 04/07/2022 . | MANAGENENT
....... ..01/26/2022 . [RBC/DAIN ....covvvvvienieinnnnee... .. 04/25/2022 . Various ...
ADVANTUS CAPITAL

637417-10-6 .. |NATL RETAIL PROP REIT ...
644393-10-0 .. | NEW FORTRESS ENERGY INC COMMON

21,887 |..
. 285,414

65339F-10-1 .. | NEXTERA ENERGY INC ......cooovriiiiiniiiins | eeeeens ..03/22/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . [MANAGENENT ... 577,138 | 657,126 |....
NEXTERA ENERGY PARTNERS ADVANTUS CAPIT;
65341B-10-6 .. |PARTNERS .......cooiirimiiiiiiiiiiiiniiiins [ eeeeens ..02/14/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . [ MANAGENENT ...1,504.000 [......... 114,372 |.......... 129,581 |....
670704-10-5 .. |NUWASIVE INC ...ovvvrieeeiiiiieieeiiieeee | e ..10/11/2022 . | Var ious ..12/09/2022 . [VIRTU FINANCIAL .. ..27,350.000 |.......1,313,766 |....... 1,135,628 |....
ADVANTUS CAPITAL
681936-10-0 .. | OMEGA HEALTHCARE REIT ......ooevvieiiiiiiis | s ..01/03/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . | MANAGENENT ...1,300.000 |...........38,662
683344-10-5 .. | ONTO INNOVATION INC ONTO ...couvvriiiianss | eeeens ..04/19/2022 . |PIPER JAFFRAY ..08/02/2022 . [RAYMOND JAMES .. ...4,230.000 |......... 304,917
ADVANTUS CAPITAL
70509V-10-0 .. | PEBBLEBROOK HOTEL TRUST REIT .....ccccoees | eeeens ..03/04/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT .........ccoovs |oonrnnnnn 4,400.000 |........... 98,304 |........... 97,809 [.....cnnnne 98,304 [.vvveiiiiiiins 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns [V E (494)).ceniiins (€51 E L RO 0
ADVANTUS CAPITAL
71844V-20-1 .. | PHILLIPS EDISON & COMPANY IN REIT .......|..ccct ..01/18/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT .........ccooess |oonninnnnn 1,600.000 |........... 50,367 482 | 50,367 |eeiiiiiiiaans 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns [V FTIN 5114 | 5,14 | 288 | 0
72651A-20-7 .. | PLAINS GP HOLDINGS LP-CL A ......ccceeeees | aneenns ..04/22/2022 . [Various .......coceeeiuiiiiieiennns ..09/19/2022 . [Various ......cceeeeecuneens |eennns 47,100.000 |......... 556,537 556,537 |ceeeeeeiiiiinnns [V ORI [V O (VN R, (V0 S 0 foreeeeiiiens (1 R, 997 |oeeiiee 997 [eeeeennne 15,269 [ooeeeinnnniens 0
ADVANTUS CAPITAL
729640-10-2 .. | PLYMOUTH INDUSTRIAL REIT INC REIT ...... |....... ..03/01/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT ..........ccooes |oennnnens 8,800.000 |......... 246,041 246,041 |...oooeiennns [V ORI [V O (VN R, (V0 S 0 foreeeeiiinns (VN RS (16,568)|......... (16,568)
ADVANTUS CAPITAL
737630-10-3 .. | POTLATCH CORPORATION REIT ......coeeeeis | aeeenns ..02/03/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . | MANAGENENT ...2,300.000 |......... 124,048 124,048 |.... ...(5,678)|...........(5,678) .
74051N-10-2 .. | PREMIER INC-CLASS A .vvvviiiiieiiiiiiiaes | eeeeens ..08/29/2022 . [VIRTU FINANCIAL ......oovveennnnes ..12/09/2022 . [VIRTU FINANCIAL .. ...6,590.000 |......... 240,662 240,662 |.... ...(20,949)|.
ADVANTUS CAPITAL
743400-10-3 .. |PROLOGIS INC REIT ..ooveviiiiiiiiiiiiiiines | eeeeens ..03/01/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ........cooevis Jonrrnnnannnn 700.000 |......... 101,706 101,706 |[ooeeeeniinaeenns 0 forreieiiiinis [V O (VN (VN FO 0 forreaiiiiiinns [V I 17,078 | 7,073 |oeeeiinned 553 [oueiieiiiiiiis 0
ADVANTUS CAPITAL
74965L-10-1 .. |RLJ LODGING TRUST REIT ..oeoviiiiiiiiiiniiis | eeeens ..03/01/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/07/2022 . MANAGEMENT .........cooevss |oonnnnnnnn 6,200.000 (VN E (VN FO 0 (9,285) ... (9,285).ceeeennnns (72 PO 0
754197-10-3 .. | RATTLER MIDSTREAM LP LIMITED PARTNERS . |....... ..01/07/2022 . [RBC/DAIN .ooeennniiiiiiiiiiiees ..07/21/2022 . | Var ious ...4,500.000 ... .0 0. .0 . 15,503 |........... 15,508 |. .0
78440X-80-4 .. | SL GREEN REALTY CORP REIT .... .01/18/2022 . [ ADVANTUS CAPITAL MANAGEMENT . 01/24/2022 .| Tax Free Exchange 169.000 0 .0 .0 .0 .0 0
78440X-80-4 .. | SL GREEN REALTY CORP REIT ... ..01/18/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..01/24/2022 .|Cash Adjustment ..... ..0.000 |... .01. .01 .0 3. 3. .0
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78440X-80-4 .. [SL GREEN REALTY CORP REIT ......cevevvvvvnn [ eennnnn ..01/18/2022 .| ADVANTUS CAPITAL MANAGEMENT ....|..01/24/2022 .|Various .........ccceevvrunnn |ovnnnnnirnnnnns 5.000 |oeeeniiiiiinnnns [V [V (U O [V FO [V O [V (VN O (VN FTRR [V PO [V [V O [V FO 0
ADVANTUS CAPITAL
78440X-88-7 .. [SL GREEN REALTY CORP ........eevnvrrvviunnnn [ eennnnn ..01/26/2022 .| ADVANTUS CAPITAL MANAGEMENT ....|..04/07/2022 .|MANAGEMENT .......ccovvvvinn |ovrmnnnnnnnns 500.000 [...evveens 37,539 [cvvnnnnns 36,859 [..eevvrennns 37,539 [ooiiiiiiiinnn [V FO [V O [V (VN O (VN FTRR (V) FO (680)]............. [(C2:10)] O E 2 O 0

ADVANTUS CAPITAL

78440X-88-7 .. | SL GREEN REALTY CORP .........cceeiviviiiens | eeeenns ..01/24/2022 . [ Tax Free Exchange ..04/08/2022 . [ MANAGENENT ... ...6,301.000 [... 473,544 |....
SHELL MIDSTREAM PARTNER

822634-10-1 .. |PARTNERS .......coviimiiiiiiiiiiiiiininiiiins [ eeeees ..06/16/2022 . [ BARCLAYS .. ..10/19/2022 . | Var ious [ PR 28,500.000 |......... 389,796 |.......... 451,725 |.... 389,79 |.... . .0 .0 . .

827048-10-9 .. | SILGAN HLDS INC COMMON .08/10/2022 .| Various . 12/12/2022 .| VIRTU FINANCIAL ..52,264.000 .2,247,269 |....... 2,752,892 |. .. 2,247,269 |. . .. .0 . .. ..506,623 |..
ADVANTUS CAPITAL

828806-10-9 .. | SIMON PROPERTY GRP LP REIT ......ccoeeeees | oneenns ..02/25/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT ..........ccocoe |oennneens 1,400.000 |......... 199,671 |......... 176,824 |............ 199,671 | [V ORI [V O (VN R, (V0 S 0 foreeeeiiiens (VN RS (22,747)|......... (22,747)|............ 2,310 foeeeeeiiiies 0
ADVANTUS CAPITAL

848601/-30-0 .. | SPIRIT REALTY CAPITAL INC REIT ....cccee | eeeeens ..02/02/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT ..........ccooe |oennnenns 1,575.000 |........... 73,607 |........... 71,878 | 73,607 oo, [V ORI [V O (VN R, (V0 S 0 foreeeeiiinns [V R (1,784)|........... (1,784) e 1,005 |.evveieeennns 0
ADVANTUS CAPITAL

85254J-10-2 ...| STAG INDUSTRIAL INC REIT ..cvvviiiiiiiis | aeeens ..03/11/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT ..........ccooe |oennnnnens 2,300.000 |........... 92,929 |........... 95,603 |............. 92,929 [ooiiiiiiiienns [V ORI [V O (VN R, (V0 S 0 foreeeeiiiens [V R 2,674 |............ 2,674 |l 511 | 0
ADVANTUS CAPITAL

867892-10-1 .. | SUNSTONE HOTEL INVESTORS REIT ......cccee | veeens ..02/28/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT ..........ccooe |oennnnnens 4,900.000 |........... 53,348 |........... 53,017 [oeeeeeniis 53,348 [oveeeieinnns [V ORI [V O (VN R, (V0 S 0 foreeeeiiiens (1 R, 569 | 569 [oeeeeeiiiiiees [V ORI 0

876126-10-1 .. | TARGA RESOURCES CORP .........coveviiiinnns | eeeeens ..09/30/2022 . [Various .......ccceeeeuviiiaiiinnnns .. 10/12/2022 . [Various .......cccceeeunenns |oerennne 17,400.000 |....... 1,045,257 |....... 1,199,102 |......... 1,045,257 |ooeeeiiiniinnns 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns 0 feienns 153,845 |.......... 153,845 |............ 1,365 [ 0
ADVANTUS CAPITAL

902653-10-4 .. JUDR INC REIT ..oovvveiiiiiiiiiiiiiiiiieenas | eeeens ..03/30/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/06/2022 . MANAGEMENT .........ccoovss |oonnnnnnnn 2,100.000 |......... 118,627 |.......... 124,574 | 18,627 [oovveeiiinieenn 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns [V FTIN 5,047 |.veeenn. 5,947 [ovvieiieiiiis [V O 0
ADVANTUS CAPITAL

92276F-10-0 .. | VENTAS INC REIT .oooviniiiiiiieiiiiiiiienas | oo ..01/03/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT .........ccooovss Jorrrnnnnnnnn 800.000 |........... HA70 | 49,001 [oooeennnns HATO | 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns [V FTIN 7,921 [ 7,921 oo 360 i 0
ADVANTUS CAPITAL

92343V-10-4 ...| VERIZON COMMUNICATIONS .....ovvvvieiiiiiins | eeeeans ..04/01/2022 . [ ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 . MANAGEMENT .........cccooes |oonnnnnnnn 2,100.000 |......... 107,385 |.......... 111,085 [ 107,385 |oueiiiieeenns 0 forreiieiiinis [V O (VN E (VN FO 0 forreaiiiiiinns [V FTIN 4,580 |............ 4,580 |ouvniennn 1,344 [, 0

934423-10-4 .| DISCOVERY INC-W/1 COMMON
934423-10-4 .| DISCOVERY INC-W/1 COMMON
WESTERN GAS EQUITY PARTNERS LIMITED

....... ..04/11/2022 .| Spin Off
....... ..04/11/2022 . |Spin Off

. |--12/06/2022 . | Var ious
..04/11/2022 .|Cash Adjustment ..

2301710 foeeee 182,951 801,710 | 0 i 0 e 0 el O [0 [0 (168,759)

958669-10-3 .. [PARTNERS ........evvvvvmmmmmnnnninniniiniiniinns | eeeeees ..03/22/2022 .| Various ........cceeeviinnnnnnnnnnnn ..00/30/2022 .| Various .......cceeeeiiiiiien foeneeeenns 3,800.000 |........... 97,619 |t 94,910 [covvvrrnnnns 97,619 |oooeeiiiininins [V FO [V O [V (VN O (VN FTRR [V FO (2,700)
ADVANTUS CAPITAL
962166-10-4 .. [ WEYERHAEUSER CO .......evvvmmmmmmnnnniniininnn | eeeeens ..02/04/2022 .| ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 .[MANAGEMENT ...............o. |oeeeeeens 3,300.000 |......... 133,045 |..........129,263 |............ 133,046 [ooooiiiiiiinnns [V FO [V O [V (VN O (VN FTRR [V FO (3,782)..evvnnnnne (3,782)].ccceennnnn 3,586 [ceevrriiiiiiinns 0
969457-10-0 .. [WILLIAMS COS INC ... [ eeeees ..04/05/2022 .| Various .........cceeeunnnnnnnnnnnns ..07/14/2022 .| Various .......ccceeeeiiiiinn foereeennns 5,700.000 |......... 181,244 |......... 170,417 |............ 181,244 |...oooooeeiil [V F [V O [V PO, (1 O (VN [V P (10,828)]......... (10,828)|............ 1,913 [ 0
ADVANTUS CAPITAL
98389B-10-0 .. [XCEL ENERGY INC. ...coooeevrriiiiiiiiiiiinns | oenees ..04/01/2022 .| ADVANTUS CAPITAL MANAGEMENT ....|..04/08/2022 .|MANAGEMENT ...........ooe. |oveeenens 4,000.000 |......... 274,576 |..........299,527 |............ 274,576 |.oooeeeeieeennns [V F [V O [V PO, (1 O (VN 0 0
S. G. COWEN SECURITIES
G5960L-10-3 .. |MDT ... . .11/08/2022 .| Various . 12/09/2022 . [ CORP. . .. 15,546.000 1,207,721 |.. ..1,207, 721 0 .0 0. 0
000000-00-0 .. | PEMBINA PIPELINE CORP .07/06/2022 . |NAT BK FINANCIAL EQ .. 10/13/2022 . [NAT BK FINANCIAL EQ 4,500.000 . 151,792 |.. 0 L0 .. (8,643)].. 0
000000-00-0 .. [ TC ENERGY CORP .... .07/07/2022 .|BMO CAPITAL MARKETS CORP EQ . 11/30/2022 . [Various .... ..12,500.000 . 640,743 |.. 0 .0 .5,302 |.. 0
20250N-10-5 ...[ENBRIDGE INC ... .04/14/2022 .| Various ............ 12/13/2022 . [Various .... ..10,200.000 ..449,541 |.. 0 L0 .(21,899)|.. 0
000000-00-0 .. {JD.COM INC - CL A COMMON .. ..02/11/2022 .| JPM FUNDS RECAP .. ..02/11/2022 .| JPM FUNDS RECAP .. e |oeeeenn... 2,585,000 |...........95,897 0. .0 . .0
BERENBERG CAPITAL MARKETS
D27348-26-3 ...|FRESENIUS SE & CO KGAA .. B......|..10/05/2022 .| BERENBERG CAPITAL MARKETS ...... .. 12/12/2022 . e 17,400.000 |......... 380,248
F00189-12-0 .. [ ACCOR SA COMMON .10/05/2022 .| KEPLER CHEUVREUX . 12/12/2022 . [EXANE INC ... K ..21,900.000 . 490,140 |..
F5333N-10-0 .. | JCDECAUX SA B......[..08/22/2022 .|Various ..12/12/2022 .| JPM FUNDS RECAP .. [ R 58,300.000 |....... 1,024,092
BERENBERG CAPITAL MARKETS
F61824-87-0 .. [MICHELIN (CGDE) COMMON B......|..08/22/2022 .|KEPLER CHEUVREUX L 12/12/2022 | e [ 84,200.000 |.......2,131,939 [....... 2,352,330 |......... 2,238,781 |.... 0. 0. .0 106,841 |.......... 113,549 |.... ...0
(G23969-10-1 .. [ CONVATEC GROUP PLC COMMON . B .10/05/2022 . | JEFFERIES & CO INC-EQ ... 12/12/2022 . | JEFFERIES & CO INC-EQ ... |. 737,000.000 .1,769,940 |....... 2,050,332 |. ..1,890,702 |. 0 L0 .0 120,762 |.. . 159,630 |. 0
H57312-64-9 ...[NESTLE SA-REG COMMON .. B .10/05/2022 .| BERENBERG CAPITAL MARKETS 12/12/2022 . | JEFFERIES & CO INC-EQ ... |. ..16,100.000 .1,766,716 |....... 1,878,804 |. .. 1,852,914 |. 0 .0 .0 ..86,198 |.. 25,890 |. 0
P60694-11-7 .. [KIMBERLY-CLARK DE MEXI B .08/22/2022 .| JPM FUNDS RECAP .. 12/13/2022 . [ JPM FUNDS RECAP .. .....1,462,700.000 .2,209,704 |....... 2,493,092 |. ..2,252,607 |. 0 L0 .0 . 240,486 |. 0
Y74718-10-0 .. [ SAMSUNG ELECTRONICS CO LTD ... B......|..10/05/2022 .| CLSA .. 12/12/2022 .| CLSA [ P 10,100.000 |..........397,399 |.......... 460,248 |.... 435,382 |.... .. .0, .0 .. .0 .. ...24,866 |.... ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 42,370,117 44,189,779 42,809,075 0 0 0 0 0 1,380,711 0
056823-38-8 .. [BGF EM EQUITIES FUND-INST MUTUAL FUND . ..08/18/2022 .|PCG Model Accts .. ..12/01/2022 .| PCG Model Accts [ 16,995.000 |......... 319,000 ..319,000 |.... 0. 0. 0. ...0
128119-88-0 .. | CALAMOS MRKT NEU INC-1 MUTUAL FUND . .08/18/2022 .|PCG Model Accts .. 12/01/2022 . [PCG Model Accts .. ..27,137.000 .381,000 |.. ..381,000 |. 0 L0 .0 0
14064D-86-5 .. |Fuller & Thaler MUTUAL FUND .............. .08/18/2022 .|PCG Model Accts .. 12/01/2022 . [PCG Model Accts .. . 265,000 |.. ..265,000 |. 0 .0 .0 0
252645-84-1 ...[DIAMOND HILL LONG/SHORT-I MUTUAL FUND . ..... |..01/05/2022 . [PCG Model Accts .. 09/02/2022 .| PCG Mode! Accts .. 10,118 |.. 0 L0 .0 0
589509-20-7 .. [MERGER FUND-INST MUTUAL FUND ............. |..ccc.. ..08/18/2022 .| PCG Mode! Accts .. ..12/01/2022 .| PCG Model Accts . 381,000 0. 0. .0 .0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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
61756E-46-1 .. [MFAIX MUTUAL FUND .....oovnviviinnniniiiinns [ eennens ..08/18/2022 .|PCG Model Accts ......ocovveennnnns ..12/01/2022 .|PCG Model Accts ...........|oveeeenns 19,869.000 |......... 425,000 |.......... 413,675 |ooevnennnnns 425,000 |...covvnnniinnns [ PO (U A (U (U} [V [V AR (11,325)f......... (11,325) [ [ PO 0
PIMCO E/M LCL CUR & BND-INST MUTUAL FUND
T2201F-49-0 .. [ ceeeeereeeeeeeeiie e [ e ..08/18/2022 .|PCG Model Accts .......coevvennns .12/01/2022 .|PCG Model Accts .......ooou]oveeens 126,123.000 |....... 1,376,020 |....... 1,335,641 |......... 1,376,020
891540-23-2 ...[ TOUCHSTONE TOUCHSTONE SMALL COMPANY .... |....... ..10/24/2022 .| TOUCHSTONE SECURITIES ..12/07/2022 .| TOUCHSTONE SECLRITIES ... |.... ... 1,000 |.... 0. 0. 0. ...0
891541I-78-3 .. [ TOUCHSTONE ACTIVE BOND - CLASS | ........ [eeeeeen ..01/05/2022 .|PCG Model Accts ..09/02/2022 .|PCG Model Accts ...........|.... ...61,0%6 |.... L0 L0 0. .0
89155T-64-9 .. [ TOUCHSTONE MID CAP FUND CLASS | ..cccvven [ evvnnnn ..01/05/2022 .| PCG Model Accts .. .. |.09/02/2022 .|PCG Model Accts ...10,408 |.... 0. 0. 0. ...0
922020-81-3 .. [ VANGUARD GROUP MUTUAL FUND ...........cccoe feeennnn ..01/05/2022 .| PCG Model Accts .. ... |..09/02/2022 .| PCG Model Accts .17, . 17,770 0. 0. .0, .. (3, ... (3, .. .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,247,372 3,182,785 3,247,372 0 0 0 0 0 0 (64,584) (64,584) 11,527 0
001620-67-6 .. [ ALERIAN MLP ETF CLOSED END FUND ......... [....... .. 12/06/2022 .| Various .........cceeerrvvinnnnnnnnns .. 12/13/2022 .| KNIGHT SECURITIES ........ |....cc.. 142,000.000 |....... 3,087,516 |....... 3,129,690 |......... 3,087,516 |..eeuuniiiinnnnn [ PO (U A (U (U} [V (U R L7 VL P 2174 |........... 44,003 |.ovveenniinnnnns 0
ISHARES CORE MSCI EAFE ETF CLOSED END
46432F-33-9 ...[FUND ....ccovvnniiiiiiiiinieiiieeceii [ e ..08/15/2022 .| PCG Model Accts .. .. |..12/01/2022 .|PCG Model Accts .. 52,000.000 |.......6,521,835 |....... 6,287,098 |......... 6,521,835 |....
78462F-10-3 .. [SPDR TRUST SERIES 1 ... ..04/13/2022 .| VIRTU FINANCIAL .. .. |..08/04/2022 .|Various P O 11,000.000 |.......4,870,811 |....... 4,447,251 |......... 4,870,811
922042-77-5 ...| VANGUARD  CLOSED END FUND ..........cce [oeennnn ..08/18/2022 .| PCG Model Accts .....oocvvvennnnnns ..12/01/2022 .| PCG Model Accts ......ccoofiveeennnns 2,600.000 |[......... 134,835 |.......... 135,405 |............ 134,835
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 14,614,997 13,999,439 14,614,997 0 0 0 0 0 0
30304*-10-0 .. [FABRIC .. ..01/10/2022 .| PRIVATE PLACEMENT 03/31/2022 .| Tax Free Exchange ... ...100.000 |......20, 185,652 |...... 20,185,652 |........ 20,185,652 |.... L0 L0 0. .0
30304*-10-0 .. [FABRIC .. coee | oeeeeen [-.02/23/2022 . [ Capital Contribution . ..03/31/2022 .| Tax Free Exchange ........ |oeeeeeeuienes 0.000 |.......3,500,000 |....... 3,500,000 |......... 3,500,000 |.... .. .0, 0. ...0].. 0. .0 .. .0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 23,685,652 23,685,652 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 83,918,138 85,057,655 84,357,096 0 0 0 0 0 438,956 700,569 1,139,525 392,303 0
5999999999. Total - Preferred and Common Stocks 84,168,012 85,290,496 84,606,970 0 0 0 0 0 438,956 683,536 1,122,492 395,570 0
6009999999 - Totals 260,586,259 261,029,820 260,650,919 0 (374,298) 0 (374,298) 0 438,956 373,494 812,450 2,274,718 260,803
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks 0 XXX

19933*-10-2 ........... COLUMBUS LIFE INSURANCE COMPANY 31-1191427 ... 369,704,274 |....ocvvverreincineenns 0 Jocicicicicieeen 0 [ 10,000,000.000 ... 100.0
37371#-10-9 GERBER LIFE INSURANCE COMPANY ... 13-2611847 ... 1,149,907 ,587 |.. . .5,940,000.000 |. ..100.0
45824#-10-5 INTEGRITY LIFE INSURANCE COMPANY ..... 86-0214103 1,295,774,536 |....cevveerneenneeennennes 0 foeciniinciciieenn 0 Lo 1,500,000.000 100.0
95956*-10-4 ........... [WESTERN-SOUTHERN LIFE ASSURANCE COMPANY .......o.cccoreennns 31-1000236 1,777,222,776 |.ovovevcvvcneciniiie 0 i 0 i 2,500,000.000 [.oovoeiiieiiiiiiicinnnes 100.0

1299999. Subtotal - Common Stock - U.S. Life Insurer 4,592,609, 173

95953#-10-3 ........... |WESTERN & SOUTHERN AGENCY, INC. .......cecveene 311413821 L [ BB e 2,199,939 [oooiiiiiiiiiiiieiieinn 0 e 2,199,939
30304*-10-0 ........... |FABRIC TECHNOLOGIES INC. .....cocoveriiriiniinians 17,741,134 17,741,134
1799999. Subtotal - Common Stock - Other Affiliates 19,941,073 19,941,073
1899999. Total Common Stocks 4,612,550,246 19,941,073

567,328,347 19,941,073

1999999 - Totals 4,612,550,246
1. Total amount of goodwill nonadmitted $ ......................c.co.c.......
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
34918#-10-6 ... . | W&S BROKERAGE SERVICES, INC. ........... WESTERN-SOUTHERN LIFE ASSURANCE COMPANY

44951#-10-3 IFS FINANCIAL SERVICES, INC. .............. .| WESTERN-SOUTHERN LIFE ASSURANCE COMPANY .
63654@-10-5 NATIONAL INTEGRITY LIFE INSURANCE COMPANY . .| INTEGRITY LIFE INSURANCE COMPANY ...........
98259#-10-8 W&S FINANCIAL GROUP DISTRIBUTORS, INC. ............. WESTERN-SOUTHERN L IFE ASSURANCE COMPANY

0299999. Subtotal - Common Stock

0399999 - Total 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
NATIONAL BANK OF CANADA CP ...eeevvenieeeernnieeeee | eeeeenienn [ eevvinnnnns | 07/12/2022 .|GOLDMAN SACHS ... | 0171872023 . |........... 1,500,000 |.... 0. 1,500,000 |........... 1,500,000
SOCIETE GENERALE CP D......... . 11/14/2022 . | BANK of AMERICA SEC .. 08/10/2023 . |....eenn.ns 2,000,000 |.... 0. 2,000,000 |........... 2,000,000 )
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 3,500,000 0 0 0 0 3,500,000 3,500,000 8,884 0 XXX XXX XXX 33,609 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,500,000 0 0 0 0 3,500,000 3,500,000 8,884 0] XXX XXX XXX 33,609 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 3,500,000 0 0 0 0 3,500,000 3,500,000 8,884 0] XXX XXX XXX 33,609 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 3,500,000 0 0 0 0 3,500,000 3,500,000 8,884 of XXX XXX XXX 33,609 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX XXX 0 0
7709999999 - Totals 3,500,000 0 0 0 0 XXX 3,500,000 8,884 of XXX XXX XXX 33,609 0

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

1A ...0 1B.. S

1B 0 2B.. .$

1C 0 3B.. .$

1D 0 4B.. .$

1E 0 5B.. WS

1F .0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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 1 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
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .......cco.... Tidewater .......c...... N/A o i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 1,663 [eeeeeeeeeeeeeenn feeeeeeeennes 0,00 [erneeeeemmmneeee Jeemmmmeeeeemmnen fereereeemieeeee e [ e [l [V U IFUURRRRUUURRRR AUURUPRPPRRRRUP FOURRUPPPRRT IR RN
NOBEL CORP-CIi2 NOBEL
CORP-WARRANT 2 BMBQ572 US - Chicago Board
........................... Noble COrp wvevvvevere [N/A ceveveveves | eeeeeeieeees [ oo, BBGOT1CBCKGO .......... |- 08/25/2021 |. 02/05/2028 |......cocd,621 |oovvecerevrrn [oeiereenn28013 020,332 [ e [ 92,820 [ [ 92,420 55,683 [ovoeeees e foeeeeeeeeeees foeeeeccecee | e | e
NOBLE HOLDINGS CORP
NOBLE CORP-WARRANT 1 US - Chicago Board
BMBQ583 ....cevvinnees Noble Corp .eveennneees N/A oo i [ BBGO11C8CKGO .......... . 08/25/2021 |. 02/05/2028 |.......... 4,621 |eeeeieeiiiiiees o 19.27|.......... 30,087 |.ueeeeeeeenninnes foerrennaeeeeenenn foreeeees 103,279 [.eveneieeis [ 103,279 |.......... 32,902 |.eeeiieieeeiiis fooreeenineeeenn feeeeeeiiieees feeeeieeeeeeen [ [ i
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 50,369 0 0 195,699 | XXX 195,699 88,585 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 50,369 0 0 195,699 | XXX 195,699 88,585 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 50,369 0 0 195,699 | XXX 195,699 88,585 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 50,369 0 0 195,699 | XXX 195,699 88,585 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
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 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 0 0 XXX 0 0 0 0 0 0 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 0 0] XXX 0 0 0 0 0 0] 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 0 0 XXX 0 0 0 0 0 0 XXX XXX
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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)
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 50,369 0 0 195,699 | XXX 195,699 88,585 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 50,369 0 0 195,699 | XXX 195,699 88,585 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During 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 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
Canada - Canadian
PIERIDAE ENERGY LTD WARRANT National Stock
ES7507042 .oovvviiiiiininnnnn Pieridae Energy ............. NA o Jeeeeennennns EXChANge iiuvevies  wareseiesieiiiiaiinss 02/01/2019 |05/06/2022 |05/06/2022 |Expiration .... |......... E L] P APy S5.67fueunnns 289,115 | eeeeeeeeeee foeeeieiiein e e feeee 292,353 ... .. (3.239)).0euuenne 5,622]........ (V2D O OO PPPPPS IRTTTTTTTPPTPPPPPR
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 289,115 0 0 0 0] XXX 292,353 (3,239 5,622 (294,737 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 289,115 0 0 0 of XXX 292,353 (3,239 5,622 (294,737 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 289,115 0 0 0 0] XXX 292,353 (3,239 5,622 (294,737 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 289,115 0 0 0 of XXX 292,353 (3,239 5,622 (294,737 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 289,115 0 0 0 of XXX 292,353 (3,239 5,622 (204,737 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 289,115 0 0 0 of XXX 292,353 (3,239 5,622 (294,737 0 0 XXX
Description of Hedged Risk(s) |

(a)l Code I
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Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

(o) |
[




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

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

E20, E21



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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 195,699 195,699 195,699 195,699 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0

0999999999 - Gross Totals 0 0 195,699 0 195,699 195,699 0 195,699 0 0

¢c3d

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 195,699 0
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Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

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

NONE

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

NONE

E23, E24
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ......... Short term investment from reverse repo program ..........ocoooovevieniiniiniininnnininnns | e LE e L 1,361,182 | 1,361,182 |....... 01/02/2023
000000-00-0 .. Short term investment from reverse repo program 1,361,182 |.. 1,361,182 |....... 01/02/2023
000000-00-0 .. Short term investment from reverse repo program 4,991,001 |.. 4,991,001 |....... 01/02/2023
000000-00-0 ......... Short term investment from reverse repo program 5,444,728 |.. 5,444,728 |....... 01/02/2023
000000-00-0 ......... Short term investment from reverse repo program ........ooeeeesennnnnennnsenenennnnnnne | i Jrosesenenenn 2.0 o |, 4,620,544 |oovviiieiins 4,620,544 |....... 01/02/2023 ......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 17,778,637 17,778,637 XXX
9999999999 - Totals 17,778,637 17,778,637 XXX
General Interrogatories:
1. Total activity for the year FairValue$ ... (15,849,642) Book/Adjusted Carrying Value $ .............. (15,849,642)
2. Average balance for the year ~ FairValue $ .............. 23,667,919 Book/Adjusted Carrying Value $ ................. 23,667,919
3.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3A $ 0 1E..$ .. 1,361,182 1F .$............ 1,361,182 1G..$........... 4,991,001
3B .S
3C .S
3D $
3E $
3F

E25
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2 3 4
NAIC
Designation,
NAIC
Designation

Modifier and SVO

6

7

CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-3F-2 ......... DFC AGENCY DEBENTURES ....euueeuneirineieieeniieeeieeeieenieenieenaneennneennneennneennneennnees | ooiiiiins foeeenneennns TA .. 2,220,000 |... 2,220,000 |....... 06/15/2028 ..
690353-5H-6 ......... DFC AGENCY DEBENTURES ...eeeueeeeneeenneeenneeanneeanneeanneeanneeenneennnesannessnneesnneennnennnnees | oiiiiiiss foeeenneennns 1.A .. ..1,377,600 |... 1,377,600 |....... 04/20/2035 ..
690353-YE-1 . .| DFC AGENCY ..evvvvvnieiiieinanes 1A ...3,735,244 |... 3,735,244 |....... 06/15/2034 ..
90376P-BG-5 .........| INT DEV FIN CORP AGENCY DEBENTURES ........ooomoeemiiieieieieec | LA e e 2,115,385 |... .. 2,115,385 |....... 06/20/2028 .......
90376P-EU-1 .........| INT DEV FIN CORP AGENCY DEBENTURES ........oocooiininiiiiiinininiinisisisisiscninienes | e A e 4,926,600 |-.eoviiiiiiiiiinnns 4,926,600 |....... 11/20/2037 ......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 14,374,829 14,374,829 XXX
0109999999. Total - U.S. Government Bonds 14,374,829 14,374,829 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
13079P-XC-2 .........| CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMI e LGFE o 2,295,000 |... ... 2,295,000
626300-JY-4 ......... TXBL MUNI FUNDING TRUST VARIOU TRANSPORT | ________ 1,700,000 |... ... 1,700,000

0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 3,995,000 3,995,000

3,995,000 3,995,000

0909999999. Total - U.S. Special Revenues Bonds

05574LFY-9 ......... BNP PARIBAS ~.ov.ovoovvoeoromomoomosmososonomonomsmsmeoeeoeeneon e | oo
0B417M-C4-5 ... BANK OF NOVA SCO

12658P-AA-2 ... OP CANYONS VIFH

14338H-AA~4 .........| CARMEL VALLEY SR LIVING .

G1BIN-AN-0 ..o | CENTERPOINT oo essenssnsensensensensenennennenns | oo
19123M-AD5 ... | COCA-COLA EUROPEAN PARTN .....eoveoeeoeeeeeeseeeseeseeseesnesnesnessessenseseenesneenesnesneenens | oo,
25746U-DC0 ........ | DOMINION RESOURCES .......

29278N-AL-7 .........| ENERGY TRANSFER PARTNERS

423012-AD-5 HEINEKEN N.V. oo

46655F-AA-5 JIA-RI LLC

59217G-EE-5 .........| MET LIFE GLOB .......

628530-AV-9 ......... | MYLAN LABORATORIES ING ...vovoeoeoeeeeeeeeeeeeseeeeeeeeseeee e seeseeeeeseneeneenes | o)
648684-AA—6 ........[ NEW SEASONS LLC ..voveveeeecece e seneeneenaenennes | o)
64909D-AA-7 .........| NEW VILLAS ZIONSVILLE

.| NEXTERA ENERGY CAPITAL ..
NORDEA BANK ABP NEW YORK ...
......... ROYAL BANK OF CANADA
. | STARBUCKS CORP ...

65339K-BU-3 .
65558U-YC-0
78015K-7D-0
855244-AN-9 .

398,871

1,300,000 |..
3,400,000 |..
2,850,000 |..

1,945,643 |..
2,100,000 |..
...998,824 |..
1,794,589 |..

....... 03/02/2023
05/05/2023

.. 01/13/2023 ..
01/15/2023
04/01/2062

98978V-AB-9 Z0ETIS INC ersernnennns s | [ S A TE i 1,597,624 |... ... 1,600,000
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 34,863,533 34,899,714
030270-Ad-1 ... IS | I 1,652,164 [oororoorrn, 1,672,804
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
Securities 1,652, 164 1,672,894 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 36,515,697 36,572,608 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 49,238,362 49,274,543 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 5,647,164 5,667,894 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 54,885,526 54,942,437 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| NATIONAL BANK OF CANADA CP ...ooouiuiiiiiiiiiiiiiiiciiscen [ s TD e | 1,499,867 |... ...1,500,000 |[....... 01/13/2023 ......
000000000 ......... SOCIETE GENERALE CP oo | s [ DE e 2,000,000 |... ... 2,000,000 |....... 08/10/2023 .......
3,499,867 3,500,000 XXX

9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type)
262006-20-8 .........| DREYFUS GOVERN CASH MGMT INS MONEY MARKE

.. 4,197,783 |...

| MONTANA-DAKOTA UTILITIES CP ....... 01/03/2023
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 4,228,345 4,228,345 XXX
9999999999 - Totals 62,613,738 62,670,782 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $ ...
Fair Value $ ...

E26

34,000,084 Book/Adjusted Carrying Value $
53,179,316  Book/Adjusted Carrying Value $

34,054,243
53,174,247




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life 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 *
BANK OF NEW YORK MELLON ..........cccccceene. e NEWYORK, NY e e e o e (3,851,857)|..XXX.
FIFTH THIRD BANK .........coce. ... CINCINNATI, OH .. .9,665,025 [..XXX.
GENERAL ELECTRIC CREDIT UNION ... CINCINNATI, OH .. 3,185,404 |..XXX.
HUNTINGTON BANK ... . COLUMBUS, OH .. .302,288 |..XXX.
JP MORGAN/CHASE ... NEW YORK, NY oo | e forre s oot oo ieeee oo 432,573 |.. XXX.
KEYCORP (KEY BANK) CLEVELAND, OH ...ooviiiiiiieicicinicicienn | e fornniciiiiiis o o oo 2,483,611 |..XXX.
PNC BANK CINCINNATI, OH .. . (45,959,414) [..XXX.
US BANK CINCINNATI, OH wooveviiiiciiciiciiciiiies [ v fooeiiciiiiie i oo oo 4,100,330 |..XXX.
0199998 Deposits in ... 5 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 324,063 | XXX
0199999. Totals - Open Depositories XXX XXX 0 (29,317,977)| XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 | XXX
0399999. Total Cash on Deposit XXX XXX 0 (29,317,977)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 53,130 | XXX
0599999 Total - Cash XXX XXX 0 0 (29,264,847)] XXX

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

1. January...).. (21,801,925) 4. (29,786,387) 7. (8,108,855) 10. October ...(25,214,112)
2. February...|.oooiiinis 37,262,385 5. (1,711,020) 8. (14,899,027) 11.  November... ....(5,814,762)
3. March (18,100, 218) 6. (10,424 ,896) 9. September (30,763,147)]  12. December (29,264,847)

E27




8¢

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

ol|o|o|e|o

ol|o|o|e|e

AMEREN [LLINOIS CO CP ....
CABOT CORP CP
CONSTELLATION EN GEN LLC CP
MONTANA-DAKOTA UTILITIES CP ...
OTIS WORLDWIDE CORP CP ...
S&P GLOBAL INC CP .........
TRISTATE GEN&TRANS ASSN CP .
TYCO ELECTRONICS GRP SA CP ...

01/03/2023 ...
.. 01/03/2023
01/05/2023 ...
01/03/2023 ...
.... 01/03/2023

.. 01/06/2023

[ 12/30/2022
12/30/2022 .
U R 12/28/2022

[ O 12/30/2022
12/30/2022 .
12/29/2022 .
12/28/2022 .
12/29/2022

01/03/2023 ...

...... 1,299,350 |..

...2,498,736 |..
...... 1,498,615 |..
...... 4,197,783 |..

.. 01/05/2023 ...499,489 |..
999,354 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 14,990,702
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 14,990,702
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 14,990,702
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 14,990,702
Q4GT5H-29-6 ........ | e A [s0......... [ 10/01/2022 ......... [ooreoeeeeeseeeeeen X 50,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 50,000
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eeeeuueseeemnnuueeeennnneseeennnaeseeeneseseeesessaeseeemsseseesnnss et eeernnseseeenns s aseennnnsaaaseennnnnsaseennnnnnns | ........... | ........... 12/30/2022 .......... | ............................ 0.000 | ................................................................ 33,203, 117
8309999999. Subtotal - All Other Money Market Mutual Funds 33,203,117

8609999999 - Total Cash Equivalents

48,243,819

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE The Western and Southern Life Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

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

1. Alabama ... AL [ | e e e [reesnee s e e ssneeninnees |eerneennee e e e sreenee ereesir e e s e e e e nne [rreere e

2. Alaska

3. Arizona

4. Arkansas .........cccceenienienee. AR | Basi | Payment of policynolders and creditors ... 124,307 | 112,832 [ o

5. California

6. Colorado

7. Connecticut

8. Delaware ........cccocevieviiieeicnnene

9. District of Columbia
10. Florida ..............
11, Georgia .....ccceceeveeveeseeieeneeee. GA[LLSTL | Protection of policyholders and creditors ...[|................00,000 |.................00,000 |
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccocovevvvenenieeneee. MD s,
22. Massachusetts ..........cccoceevvennenne MA [ ] e [ nns [ e o
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25.  MissisSIppi «.ccevveeveveeiiereenee . MS |
26.  Missouri .......cccoveevvcvrciniicnien . MO |,
27. Montana ......cccoeeeeveeveeieeieeeen. MT i
28. Nebraska .......c.ccceeevvecvecneece . NE |
29. Nevada .....ccccoooeveveieveenceeeeee . NV |,
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina .........cccoevvvrinnnnens
35. North Dakota ...
36.
37, OKIGhOMA ...t OK e ] s [oosis s ienies [oosiesiesis s [eeseeeesise s e
38, Oregon ..ooeeeeeeeieeeeeneeeneeees OR e | e [oeee e enies eeeeee e reeies eeeeee s nes eeee e
39. Pennsylvania
40. Rhode lIsland .........cccoceevvvveneee . RE [ s
41.  South Carolina .........cccovvvvrininnens SC [ orie | e e s e e
42. South Dakota .........ccceeeeveeiceeeeeeSD i s
43. Tennessee
44.
45, Utah ..o UT
46.  Vermont ......cocoocevevenenenencenn VT |
47, Virginia .....ccoceeveeveecencencenen . VA [
48. Washington .........cccceevveenence. WA |,
49. West Virginia ........cccoeevvvenveeee . WV [l
50. Wisconsin
51.  Wyoming
52.  American Samoa ..........c.ccccueenen. AS [ i e sne e | s ene eeeesr e e e e nneesne [reeeere e s enrees e
53, GUAM o QU L ] e [ s
54, PUEIO RICO .oovieiiiiiiirireeeee et PR e ] e oo eeeees oeeee oo
55. U.S. Virgin Islands wvereemeee e V] e [ e e [
56. Northern Mariana Islands ........... MP o] e e ee e e e e s e e nnee [reeerre e e e e snnees [erree e e eeree e
57. Canada ......c.ccccoevriiiiiiinienin CAN [ ] e e s [ereeee s e e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 5,910,776 5,516,721 0 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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