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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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. QOVEIMMENES ....ooviriiiiieieieieiceee sttt [eeeeenenenas 0.000 [o.eeeeeevererrreeeies e [ e 0.000
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [eeeeeeeeeeeerinreieens frreeeirneiereenns [oerereeeeesenees e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 825,000 825,000 825,000
1.04 U.S. political subdivisions of states, territories, and possessions,
QUATANTEET ...t e 152,503,896 |.............. 3.847 |...... 152,503,896 |....cocvvcececrererens o 152,503,896
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 449,903,803 |............ 11.380 |...... 449,903,803 |.......coovveererrens [ 449,903,803 |........... 11.353
1.06 Industrial and MISCEllANEOUS ...........c.cooveueueeeeeeeeceeeeeeeeeeeeeee e .. 3,235,082,179 |............ 81.616 |.. 3,235,082,179 |....oooivreeeee .. 3,235,082,179 |.......... 81.632
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [ foerereeieeeeererenes oo e 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOoSit ............cccvcveevreeiieieiereeeeeeeeieeeseeesee e oo 0.000 [ foerereeieeeeererenes oo e 0.000
1.12 Total long-termM DONAS ........c.ovrirurereeeeieieieeceeeeie e eseseees ...3,838,314,878 |............ 96.835 |...3,838,314,878 |.....cococeee ...3,838,314,878 |........... 96.853
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccoeoeevevevevereveveeeenes o 10,644,000 |............. 0.269 |....... 10,644,000 |-...eovoveeccieeaen foreene 10,644,000 |............. 0.269
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred StOCKS .........cciieieieieiciereeeeceeeeeeisieie e e 10,644,000 |............. 0.269 |....... 10,644,000 |-...eovoveeccieeaen foreene 10,644,000 |............. 0.269
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) .................o..foreeecns 22,500 |............. 0.001 [ 22,500 [ e 22,500 |............. 0.001
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON SEOCKS ........c.cvevevieieiiieieieteieieeee e e 22,500 |............. 0.001 [ooreereenne 22,500 [ e 22,500 |............ 0.001
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceurririereinceeneeseeersene e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrnieenrnneeeesseseeseesessseseesseses o 26,535,937 |....coonv. 0.669 |........ 26,535,937 ..o o 26,535,937 |....coenee 0.670
6.02 Cash equivalents (Schedule E, Part 2) .........cccccoeeeveririrrneeeeenenenens froeeeccciiis v 0.000 [.eeeeverereeeeieins e [ e 0.000
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................fooe.o... 26,535,937 |............ 0.669 |....... 26,535,937 ..o o 26,535,937 |............. 0.670
7. CONTACE I0BNS ....eveeiececieieeiieieeeeeee e eae e s e es s s esesesnsssesess [rosnnas 30,763,802 |.............. 0.776 |....... 30,007,145 [ [ 30,007,145 |............. 0.757
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 3,963,773,543 100.000 | 3,963,016,886 3,963,016,886 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiiiririitetetetese ettt tetese et sese st ebesesesese e sessese st esesesese st ss s s ebesesese st s ss s e bebebesesane e <oessenanesenanas 57,161,894
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............cuiueueurririiriririeieie ettt sttt st se e st st bt e sese st sessssesesetesaseesseesesnereressasanas 2,387,383

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...........cccueueieiecceeeeeeeeeeeeeete et seseaeee et eesassetesesesesasasseas ceeseeseassseenanas 2,892,606 .........c....... 5,279,990
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN T2 ...ttt bbb b e b oo b e e b e e bt e b e hE e b e b e e b e b e se b e se b e e ebe A0S E SRS A E e R e e b e R e e b e bbb e b et e b es eabeseseseeesee et eas
ACCTUAL OF QISCOUNL ........cvoeceeeceeeceeee et e cteee e eee e eeeeete s saee s aes s aee st ee s eeesseeseseessseessseessseessseessseessseensssensesansesensneens et ees st enseeensneenssseesesensseenansensseensetansesansesas eeebsesassseesaeeenaeea 15,974
Unrealized valuation increase (decrease):

5.1 TOtals, PArt 1, COIUMN 13 ...e.viiiiceceeeeee ettt eectete e e e s e st s s eeesssa et s e s esensssetesasesesssassesesesensssese st es s sssesesasassnssentetesannsnae sesteeb et s et sceee (383,375)

LT e R = Ty B T ) [V Vo T IO PO O SRRROOORN (383,375)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........oouiuiuiieeeeeeceete et ee et teseeees st ete e s eseessaetetesesessesetesesesensssssetesesensesesesesasansssssesesessnsnsssesesasessnsnsesasasas esesesesetssescaeses 114,357
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ..........c.couiuiiiiuiiiieiitetestete et ettt eteet st et et ese st ese st esestetessete et et essatess et essstessssese st esessebessebeasatensssesssae ceeeseseeseseaneaen 4,419,888
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveieeceeeeteeeeeeeeeeeteteseeeesseeeeseses s asaesesesessssssssesesesssssssseses s s sssssesasassssssesesasasssassesesassssansnsssas <eessesesesesassacaes 276,525

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S = e TR o1 10 1o e I AP

9.2 TOtalS, Part 3, COIUMN T4 ...t bbbt b bbb bbb b oo b e e b e e b e b e et s b b e e b e b Ese b e e e b e e ke A0S E oA S A E e R e e b e R e e b e b et e b et e b es Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e bbbt bbb bbb b e e b e b bt b e bt ab e R e S e R e e e b e b s bbb ne s

L0 e = e Ty A o] [0y o T o W B OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........cccerriiriririririeietetirisie sttt ss e st e e e sssesesesen <sesessnesenaeas 57,492,427
[D2=Yo (W1 o) =T aTo T E=To (g g 11 C=To IR= 10 T UL RN

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciiiiiriiiiirieteieieiiist sttt bt se e e s bbb s ese et ssesesese s et ase s sessesesesesen oeseseneseananans 57,492,427

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.cvoverueueieeeeeeececteteteeeeeeeetetesesesssseaetesesesssasaesesesesssssesesesesesssessesesesensssesesesasnsssntesesessnansnen shesesesnas 3,746,040,057
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccviuiiiiuiiiteeitetesteteete et et et et et et e e et ese st ese st eaessete et et et es e s esessetess et essssese st ese st ebe s ebessesessabessssensasseneesenneseneas 453,325,223
ACCTUAL OF QISCOUNL <.......cvoce ettt eee e eeeeee e ee e e e e e e e e ena e e enaesen s e s ens et ene e s enseeensesenseeensesensesenseeenaesensesensseenaseenseeensseensseanseaensnsansesansnaanen 4,454,349

Unrealized valuation increase (decrease):

0 I == T i T o) [0 o1 o e P PP PP PPPPN

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt (2,424,000)

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt s s s s s s s s s s s eneeeessnen 22,500

4.4. Part 4, Column 11 .... (2,401,500)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiiieeeectete et eececte et et e et ctete e s eesseaetesesesssssaetesesesssssaesesesessssssesesesesessssetesesasssssesesasasensssnsesesanas febesesesatscaesesaes (364,913)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiuiiieuiieieeeteee et et ettt ettt e et e et e s et eseeseseaseseaseeesenesennene 343,775,260
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeeeee i cececectete e e eeeeeeete s s s eaeaesesesesssssseseses s s sseesesessssssseses s s ssasseses s s sssnsssss s s ssasseses s s sssnseses s sssnseseses s ssnsnsnsasas sesatsesesetesanas 8,567,717

Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o 11T o o e T PPN

8.2. Part 2, SECHON 1, COIUMN T ...t b bbb bbb bbb e et e e s S80s8eReaE e b e s e b e bbb b e

LR T o=V G2 T=or oo 2 @70 (30 1o e I J PPN

8.4, Part 4, COIUMN 15 ..ottt b bbb bbb b e oo b e bt b oo b e H e b b e E e b e s 4o b e e e e b e e b et bt beae e RS A RS EA R SRR bRt R et e s esbeseteseeesee et ens
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt b et b £t E R bbb £ o bbbttt bbbttt en et 1,620,138

[ I oV G Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et b et h e bbbt e e b e be s S80a8eReaE e b e b e b e s et e et et

9.4, PArt 4, COIUMN 13 ...ttt ettt ettt ettt e et et et et et e s essae et esss s eses et esese s eseses et et et es e st as s e s s et e s et esesess s es e s s et et esessas s es s st e b b ebee et et st e e b e bbbttt ntne teteseeeseseneanaes 1,620,138
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccooviiiiiiiiiiininiiiscse s e 1,891,276
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ........coccceuererereieerereeeeeeeeecaetetesesesscaetetesesesssaesesesesssseaesesssesensssnsess seesesenanns 3,848,981,378
(DTt [N Tet i (o)l gTeT g F=Te o Ty (=T o JR=T 40U S

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieeeieceeteieeeeeeceete e eeeescae et esesssaetetesesesseaetesesesssssaesesesesssssesesesassnsntesesesensnsnes <eesesesanas 3,848,981,378
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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 ......coooveeeiiecieecce o e e [
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 825,000 768,814 825,000 825,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 152,503,896 124,856,584 152,482,002 152,600,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 449,903,803 398,829,981 449,991,571 449,866,000
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 2,933,643,246 |............ 2,720,978,751 |........... 2,945,617,217 |............ 2,861,814,783
Identified FUV)S’S' Unaffilia}ted Bank 9. Canada ....ocooiieee e 108,384,729 |..coviennne 92,415,982 |............... 109,452,669 |................. 95,159,000
Loans, Unafilated Cortiicates of 10._ Other Countries 193,054,204 181,756,722 192,898,085 189,418,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 3,235,082,179 2,995,151,455 3,247,967,971 3,146,391,783
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 3,838,314,878 3,519,606,833 3,851,266,544 3,749,682,783
PREFERRED STOCKS 14.  United States .......ccoceovveevnevnivnrnrneee e 10,644,000 |.....ccoovneeee 10,644,000 |................. 12,900,000
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 10,644,000 10,644,000 12,900,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 10,644,000 10,644,000 12,900,000
COMMON STOCKS 20. United States ...22,500 |.. ...22,500 |..
Industrial and Miscellaneous 21, CANAAA .....eoeieeeeeeeeeeeee e s [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 22,500 22,500
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 22,500 22,500
26. Total Stocks 10,666,500 10,666,500 12,900,000
27. Total Bonds and Stocks 3,848,981,378 3,530,273,333 3,864,166,544
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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

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

1. U.S. Governments

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

7

Total Current Year

8
Col. 7 as a % of

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

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

2.7 Totals

GoIs

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

Guaranteed

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

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

225,000

600,000

825,000

825,000

825,000

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

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

.............. 1,220,000

............. 14,842,994

............. 21,560,114

........... 111,505,788

...3,375,000 |.

149,128,896

...3,375,000 |.

........... 143,300, 156
..... 3,375,000 |....

........... 149,128,896
...3,375,000 |.

14,842,994

21,560,114

114,880,788

152,503,896

146,675, 156

152,503,896

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

68,096,040

113,924,990

228,477,773

449,903,803

298,961,524

449,903,803

39,155,000

68,096,040

113,924,990

228,477,773

449,903,803

298,961,524

449,903,803
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 95,893,043 |.......... 437,285,173 |.......... 138,468,934 |........... 247,500,790 [oooeeeeeeeeeeeceenns oo XX e 919,147,939 | 23.9 | 844,803,358 |.......cccceeeerenn 226 | 666,933,581 |........... 252,214,358
6.2 NAIC 2 .. .. 122,584,034 |... .862,560,350 |.... 699,861,804 .. 379,308,520 |.. 2,089,298, 158 |.. ......2,180,028,344 |... . 1,597,552,286 |.. .491,745,872
B.3NAIC 3 ..o 18,347,691 |............. 78,183,005 |............. 75,553,165 |..cooovevnee 8,077,349 |.............. 5,608,458 ... XXX.ooooiores frereeeennne 185,769,667 |.......coovcvrrrenn 4.8 | 219,328,608 |.......ccoccvveeen 5.9 | 165,165,654 |............. 20,604,013
B.4ANAIC 4 ..ot 1,182,899 |............ 25,591,238 |............... 2,401,876 |..ececeeeeeeeeeerneees [ o XX [ 29,176,013 | 0.8 [ 31,330,068 B 23,176,013 |...ccvev 6,000,000
B.5NAIC S .o o 3,077,902 |.............. 8,592,500 [....ovoioiiereeriecenns e [ XX e 11,670,402 |......oooovveeeen 0.3 [ 11,000,000 |....ooorveerericncenns 0.3 [ 5,592,500 |...coveeenenne 6,077,902
6.6 NAIC 6 20,000 20,000 0.0 20,000
6.7 Totals 238,007,666 1,406,697,667 924,878,279 634,886,658 3,235,082,179 3,286,510,379 88.0 2,458,440,034 776,642,144
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..

7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

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

BB NAICE ...,

8.7 Totals

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

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

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 CINCINNATI 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

15.6 NAIC 6 ...
15.7 Totals

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e (d) ....136,268,043 |........... 520,449,207 |........... 274,554,038 |........... 587,484,351 250,000 |...ovvevrreeeeieeeeeen [ 1,519,005,638 |....cocvoveveiieeen 3906 [ XK e e XX e o 1,266,791,280 |........... 252,214,358
12.2NAIC 2 ... (d) ....122,584,034 |... .862,560,350 |.... 699,861,804 .. 382,683,520 |.. . 2,092,673,158 |.. 1,600,927,286 |.. .491,745,872
123 NAIC 3 e d) .o 18,347,691 |............ 78,183,005 |............ 75,553,165 |.............. 8,077,349 |............. 5,608,458 |......ooooveveieeieieies o 185,769,667 |....cvcveerevrereee b8 [ XX o XXX o 165,165,654 |............. 20,604,013
124 NAIC A o (D) e 1,182,899 |........... 25,591,238 |............... 2,401,876 |.ececeeeeeeeeiernines [ e [ 29,176,013 | 008 o XXX e e XK o 23,176,013 |.............. 6,000,000
125 NAIC S i (D) e s 3,077,902 |............. 8,592,500 [....ovoeeeeeiiieieieeeie oo e ) ... 11,670,402 ..o 0.3 | XXX e e XK [ 5,592,500 |..cccoveen.. 6,077,902
12.6 NAIC6 ... 20,000 (c) 20,000 20,000
12.7 TOtalS .o 278,382,666 |........ 1,489,861,701 |........ 1,060,963,383 |.......... 978,245,219 |............. 30,861,909 ..o (b) 3,838,314,878 |........ccveveeeeenn 100.0 [ XK e X [ 3,061,672,733 |........... 776,642,144
12.8 Line 12.7 as a % of Col. 7 7.3 38.8 27.6 25.5 0.8 100.0 79.8 20.2
13. Total Bonds Prior Year
13 ANAIC T e 65,123,004 |.......... 555,610,206 |.......... 390,302,117 |.......... 274,854,711 oo 2,000,000 [.voveeerrrereeeeeeeeies oo X% e foeeeee e XK o 1,287,890,088 |.....ocvcvcvereennne 34.5 (... 1,072,445,632 |........... 215,444,406
13.2NAIC 2 ettt 196,120,966 |........... 956,528,564 588,361,768 |........... 418,330,623 |............. 24,061,422 ..o oot XX e XXX e o 2,183,403,344 |......coovvne 58.5 |....... 1,678,723,577 |.......... 504,679,767
13.3NAIC3 ... ....27,446,186 |... 115,913,186 |.............63,267,497 |..... ..7,113,087 |.. 05,588,652 ..o et XX oo XXX e fo 219,328,608 |.... ...198,555,103 |.. ...20,773,505
134 NAIC4 ... .1,000,000 |... 21,718,069 o 8,611,999 | e s [t XX [ XX e e 31,330,068 |... .25,330,068 |.. .... 6,000,000
135 NAIC S e [ 6,000,000 |.............. 5,000,000 |..... R ) ... 11,000,000 |.... ..5,000,000 |.............. 6,000,000
13.6 NAIC6 ... 20,000 (c) 20,000 . 20,000
13.7 TOtalS .o 289,690,157 |........ 1,655,770,025 |........ 1,055,543,381 |........... 700,298,421 |............. 31,670,074 (b) 3,732,972,059 |.......occvviecunee 100.0 |........ 2,980,074,380 |........... 752,897,679
13.8 Line 13.7 as a % of Col. 9 7.8 44 .4 28.3 18.8 0.8 100.0 XXX 79.8 20.2
14. Total Publicly Traded Bonds
TAANAIC T e 89,130,827 |.......... 372,993,654 |.......... 231,673,692 |.......... 572,743,107 |..cocvevennes 250,000 |...ovvevrreeeeieeeeeen [ 1,266,791,280 |..........cc0c........ 33.0 ..o 1,072,445,632 |.....oooveveeee 287 | 1,266,791,280
14.2NAIC 2 ... ....96,547,929 |... .618,385,267 |.... 531,121,956 21,167,482 |... 1,600,927,286 |.. ......1,678,723,577 |.... 1,600,927,286 |..
14.3NAIC 3 ... ....17,814,818 |... ...68,405,568 |.... 65,259,462 .... 5,608,458 |... ...165,165,654 |.....cooveveveeen 8.3 198,555,103 |.... ...165,165,654 |..
144 NAIC4 ... 1,182,899 |... ...19,591,238 |.... 201,876 | [ e [ 23,176,013 |.. ...25,330,068 |.... . .23,176,013 |..
TAE5NAIC S oo [ 1,000,000 |.............. 4,592,500 [.ovvoeeeeeiiieieieeee oo eeeeiees e [ 5,592,500 [.coovevererereeeen 001 o 5,000,000 [..cooveverererereeene 001 o 5,592,500
14.6 NAIC 6 20,000 20,000 20,000 20,000
14.7 TOtalS .o e 204,676,472 |........ 1,080,375,726 |........... 835,049,487 |...........914,525,108 |............. 27,045,940 ..o o 3,061,672,733 |...ocoveveeenen 79.8 [ 2,980,074,380 |.......ccocvenen.. 79.8 | 3,061,672,733
14.8 Line 14.7asa % of COL 7 ...oovveueererereeforercccce [T 35.3 | 273 [ 2929 | 0.9 [ o 100.0 [ XX o DLO 0. SN NINTD 6o  CNIY SR 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.3 28.1 21.8 23.8 0.7 79.8 XXX XXX XXX 79.8 XXX
15. Total Privately Placed Bonds
151 NAIC T e 47,137,217 |..eeee. 147,455,553 |............. 42,880,346 |............. 14,741,243 | e e 252,214,358 | 6.6 [ 215,444,406 252,214,358
15.2NAIC 2 ... ....26,036,104 |... .244,175,083 |.... 168,739,848 .48,978,868 |.. ...491,745,872 |.. .504,679,767 |.... .491,745,872
15.3NAIC 3 e 532,873 | 9,777,437 |............. 10,293,703 [o.eoeeieeeccieieirininiie Joeeeeeeinereneeisieieenenes freinieeseseneenessennes foeeeeeeinens 20,604,013 D 20,773,505 B e XK [ 20,604,013
154 NAIC 4 oottt [ 6,000,000 [....oovveereieecieeeieiees oo [ [ [ 6,000,000 |.....cevverrnnne. 0.2 | 6,000,000 [....oooverereeerinenee 0.2 ... D, 0,0, ORI A 6,000,000
155 NAIC S ot | 2,077,902 |.............. 4,000,000 [..vovoveeeiieieieieieeies e eeeeeeeees e [ 6,077,902 |.coovvrerern 0.2 | 6,000,000 [....coovrereeererennee 0.2 ... D9, ORI A, 6,077,902

....13,706,194 |...

.409,485,975 |....

225,913,896

15.8 Line 15.7as @ % of COl. 7 ..ooveveueevennforcccccc 9.5 [ 52.7 | 29.1
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 1.9 10.7 5.9 1.7 0.1 20.2 XXX XXX XXX XXX 20.2
(@) Includes $  ooeerenn 612,039,418 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $  orrrrrrnene 926,000 current year of bonds with Z designations and $  ......cccccueenve. 5,000,000 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 $ i 7,000,000 currentyear,$ ...ccccoceeene 11,000,000 prior year of bonds with 5GI designations and $ .........cccccceuveenee 20,000 currentyear, $  oeecerieiiienens 20,000 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§ ......ccccccviiiiinne i NAIC2 $§ e i NAIC3 $iiiie i NAICA $oie i NAICS $ e P NAICE $ i




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

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments
1.01 Issuer Obligations ...........ccccoeeiieiiininiiiieceeene
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

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

2.05 Totals

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........ccoceevreereeeseeeeeeennes . 825,000
3.02 Residential Mortgage-Backed Securities .
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 225,000 600,000 XXX 825,000 0.0 825,000 0.0 825,000

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............ccccooiviiiiiiiiieiiciicciees o 1,220,000 |............. 14,842,99% |............. 21,560,114 |........... 114,880,788 ..o D, SRR N 152,503,896 |....eoveveieiiieienne 4.0 [ 146,675,156 |..covovevereiiiienne 3.9 [ 152,503,896 |....eoveveieniieiiieiene
4.02 Residential Mortgage-Backed Securities ... . .. .. . RO
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 1,220,000 14,842,994 21,560,114 114,880,788 XXX 152,503,896 4.0 146,675, 156 3.9 152,503,896

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

5.01 Issuer Obligations ...........ccccceeuenee

5.02 Residential Mortgage-Backed Securities ...

5.03 Commercial Mortgage-Backed Securities ..........

5.04 Other Loan-Backed and Structured Securities ...

B IR 39,155,000 |............. 68,096,040 |........... 113,924,900 |........... 228,477,773 | 250,000 |........... b 0,9 TN RS 449,903,803 |.......cvoveinne 1.7 [ 298,961,524 |...cocvviiie 8.0 [ 449,903,803 |........ccccvveviiiene

5.05 Totals 39, 155,000 68,096,040 113,924,990 228,477,773 250,000 XXX 449,903,803 1.7 298,961,524 8.0 449,903,803
6. Industrial and Miscellaneous
6.01 Issuer Obligations ..........ccccccvieeriiienieneseesees [, 182,433,046 |........ 1,290,534,441 |........... 904,922,877 |........... 634,886,658 |............ 30,611,909 |............ D,0. 0 SRR N 3,043,388,930 |.coveiveiiinee 79.3 |....... 3,072,892,276 |.....cevevvennee 82.3 |....... 2,305,554,674 |........... 737,834,256

6.02 Residential Mortgage-Backed Securities ...
6.03 Commercial Mortgage-Backed Securities ..........
6.04 Other Loan-Backed and Structured Securities ...

6.05 Totals

~

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

7.05 Totals

oo

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

8.07 Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

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

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviieinienieeieeeeeees e 222,808,046 |.......... 1,373,698,475 |.......... 1,041,007,981 |..ocvenenee 978,245,219 |...ocvennee 30,861,909 |............ ).9.0 NI RO 3,646,621,629 [....ocooveveiiennn 95,0 [ XXX [ XXX e 2,908,787,373 |..ccveneenee. 737,834,256

...191,693,248

12.02 Residential Mortgage-Backed Securities .......... |
12.03 Commercial Mortgage-Backed Securities ........ ....55,574,620
12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

60I1S

12.09 Totals ............. 278,382,666 |.......... 1,489,861,701 |.......... 1,060,963,383 |......ceeunee 978,245,219 |...occvennee 30,861,909 |.oveeieeieieieieiens e 3,838,314,878 |.....cccvvvvieeee 100.0 oo XXX [t XX o 3,061,672,733 |............. 776,642,144

12.10 Line 12.09 as a % of Col. 7 7.3 38.8 27.6 25.5 0.8 100.0 79.8 20.2
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens ,293,961 |.......... 1,484,476,043 |.......... 1,035,615,456 |.............700,298,421 |.............. 31,670,074 |............ XXX oeooiens foreereeee e XXX [ XXX o000 3,519,363,955 | 9423 [ 2,817,047,834 |............. 702,306, 121

50,591,557

13.02 Residential Mortgage-Backed Securities .......... [ e e
13.03 Commercial Mortgage-Backed Securities ........ . .
13.04 Other Loan-Backed and Structured Securities . [.........cccociivnines v
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . .
13.07 Unaffiliated Bank LOGNS ..........cccoviiiiiiiininins fooereieicicicicicien oo sicieee Jooceeese e
13.08 Unaffiliated Certificates of Deposi

13.09 Totals TR RO 289,690,157 |.......... 1,655,770,025 |.......... 1,055,543,381 |............. 700,298,421 |.............. 31,670,074 |..corviiriiniinicnes Jorvereeene XX foeeee e XXX [ 3,732,972,089 |...cveeveiiienne 100.0 |ooenenee 2,980,074,380
13.10 Line 13.09 as a % of Col. 9 7.8 4.4 28.3 100.0 XXX 79.8

14. Total Publicly Traded Bonds
.......... 2,908,787,373

14.01 Issuer Obligations ..........ccceoeroiiiiiieiineeeeeeene ,276,461 | 979,845,779 |.eevenns 815,094,085 |............. 914,525,108 |.....ccvenvee 27,045,940 |............ ).9.0 ORI RO 2,908,787,373 |ooeeeiieienne 75.8 |ooerienn 2,817,047,834
14.02 Residential Mortgage-Backed Securities .. .. .
14.03 Commercial Mortgage-Backed Securities ........ |[.............. 32,400,012 |............. ,529,947 ..o
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,
Section 12

152,885,360 |.

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ......ccovvviiiiiiicce
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 1.9 10.7 5.9 1.7 0.1 20.2 XXX XXX XXX XXX 20.2




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE
Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards
NONE
Schedule DB - Part B - Verification - Futures Contracts
NONE
Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open
NONE
Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open
NONE
Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives
NONE
Schedule E - Part 2 - Verification - Cash Equivalents
NONE
Schedule A - Part 1 - Real Estate Owned
NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

SI10, SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [CITYMARK CAPITAL GP I11, LLC ..eeeevrvninannaeee | nnienes WILMINGTON .oevvveeieeceniineeeeee o DE......... CITYMARK CAPITAL GP 111, LLC .oeeeevinnnn foiiies eevvivnnns ..04/29/2022 ... |oeeiiiiiiiiiii e 5,279,990 |........ 5,092,402 |........ 5,092,402 |......... (187,588)|- -+ eevvvnmmeereee forrermmmmnnnieenn foovemmmnnnnneennn Joorrmnnnnnneennes Jovennnnnneeennns Joeeee 4,720,010 |..... 12.565
2199999. Joint Venture Interests - Real Estate - Unaffiliated 5,279,990 5,092,402 5,092,402 (187,588) 4,720,010 ] XXX
000000-00-0 . [CLIC BP INVESTMENTS B, LLC .eevvveeeeeeennineeee | FAIRFIELD CLIC BP INVESTMENTS B, LLC .evvveeeeeeenn foeeeeeee cvevevnnanfenn .03/23/2016 ... [.ceeiieiiiiiis | 14,579,514 ... 100.000
000000-00-0 . [CLIC BP INVESTMENTS H, LLC FAIRFIELD .. CLIC BP INVESTMENTS H, LLC .|....12/09/2016 ... |. .. 4,850,000 ... 100.000
000000-00-0 . [CLIC WSD INVESTMENTS |, LLC .... FAIRFIELD .. CLIC WSD INVESTMENTS I, LLC .... ....05/24/2017 .. ... 100.000
000000-00-0 . [CLIC DISTRICT INVESTMENTS I, LLC ... FAIRFIELD .. CLIC DISTRICT INVESTMENTS I, LLC ....04/13/2018 .. .. 100.000
000000-00-0 . [CLIC DUVENECK INVESTMENTS I, LLC ... .. | FAIRFIELD .. CLIC DUVENECK INVESTMENTS I, LLC ...08/23/2016 ... |. ..
2299999. Joint Venture Interests - Real Estate - Affiliated 20,268,344 4,647,571 4,647,571 (195,787) 1,297,710
29226R-AA-5 .. [EMPLOYERS MUTUAL CASUALTY COMPANY .....eeeveeeee [ovvvvmmnnn | vovvemniiiiiiiiinnccieineeeeens e e EMPLOYERS MUTUAL CASUALTY COMPANY .......|[..... 2.AFE ...... ...08/15/2019 ... feeeiein it e 5,000,000 |....... 4,900,000 |....... 5,000,000 [-eeeeeennneeeeemnn oeeemmmneeeeennn Jeeemmnnneneeeenen Joermmmeeereeennnn Jeereneeeeeeeeenn Jeeneeans 287,500
GUARDIAN LIFE INSURANCE COMPANY OF AMERI
401378-AA-2 .. [GUARDIAN LIFE INSURANCE COMPANY OF AMERICA ... |... ....12/17/2010 ...|. 5,505,529 |........4,960,665 [.....ccvvuereeeenn Joevemnnnes 154 | e e s 368,750
575767-AD-0 .. MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ MASSACHUSETTS MUTUAL LIFE INSURANCE CO ....12/18/2017 ...|. 2,307,302 |... RN €10 -leis)| PR [ R R 170,400
592173-AE-8 .. [METROPOLITAN LIFE INSURANCE CO ... METROPOLITAN LIFE INSURANCE CO ... ....06/29/2014 ... |. 5,511,582 |........5,723,959 |..coeiiiieiinines fennnnn (171,521)] e e Joeeeeeeeeecenein Jeeeenens 405,600
628312-AA-8 .. [MUTUAL OF OMAHA INSURANCE CO MUTUAL OF OMAHA INSURANCE CO ....03/25/2010 ...|. 8,357,750 |ovuueen 7,702,257 [oenniiviiiininnns foeeeenn 12,752 [ [ [ e 544,000
628312-AB-6 .. [MUTUAL OF OMAHA INSURANCE CO MUTUAL OF OMAHA INSURANCE CO ....10/12/2010 ...|. 2,038,954 |........ 1,945,506 |...eeuneeeeeennnnns foumneeens TATA | [ o e 139,000
638671-AK-3 .. [NATIONWIDE MUTUAL INSURANCE CO .| NATIONWIDE MUTUAL INSURANCE CO .08/05/2009 .. .7,750,239 ..(15,556)f.. 562,500
64952G-AF-5 .. [NEW YORK LIFE INSURANCE CO ... .| NEW YORK LIFE INSURANCE CO .. .12/17/2010 .. .2,239,083 96 135,000
668131-AA-3 .. [ NORTHIESTERN MUTUAL LIFE INSURANCE CO .| NORTHIESTERN MUTUAL LIFE INSURANCE CO .12/17/2010 .. .. 2,500,000 |. .2,567,5% . 2,500,000 ..151,575
677400-AG-1 .. [ CONSTELLATION INSURANCE INC .... .| CONSTELLATION INSURANCE INC .... .04/19/2011 .. 2,990,730 |. .2,902,575 2,994,957 ..198,750 |.
677412-AF-5 .. [OHIO NATIONAL LIFE INSURANCE CO .. OHIO NATIONAL LIFE INSURANCE CO ......... ...06/06/2012 ... |. .. 4,000,000 |........ 3,794,774 |....... 4,000,000 |....euuvrrrirnnnnns founnnrnrinnnnnns forvennnniininns oo foe 275,000
TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF TEACHERS INSURANCE AND ANNUITY ASSOCIATI
878091-BC-0 .. [AMER ...evvvniiiiiiiiiiiiiiiiiiiiinniiiiiiinnrciiiins | oneeeeeens | eeveeiiieieeeeiiiieee e eeeeees [ NY . ] e [ 1.DFE ...... L 12/17/2010 L e 1,997,487 |........ 2,212,273 |....... 1,998,088 [....oovvvvvenniine fooviiiiinnnnns B8 [ foii [ [ 137,000
2799999. Surplus Debentures, etc - Unaffiliated 49,385,176 50,087,656 47,752,454 (251,698) 3,375,075 XXX
6099999. Total - Unaffiliated 54,665, 166 55,180,058 52,844,855 (187,588), (251,698) 3,375,075 4,720,010 XXX
6199999. Total - Affiliated 20,268,344 4,647,571 4,647,571 (195,787) 1,297,710 XXX
6299999 - Totals 74,933,510 59,827,629 57,492,427 (383,375) (251,698) 4,672,785 4,720,010 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL B 1C..$.. ....4,496,925 1D .$ ... 9,328,187 1E .8 oo F .S 5,723,959 1G..$............. 16,208,426
1B 2A.. .S 2C.$ .. ....6,994,957
1C 3A ... S 3C..$.. .
1D 4A ... .S 4C ..$ ..
1E 5A ... F T 5C .8 e,
1F 6.




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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 ......... CITYMARK CAPITAL U.S. APARTMENT FUND I 11 L.P. tieevvviiiiiiiiiiiiiiiiiiiiiiiiciiiiicceeeeeeees WILMINGTON .vvvvvvvvvenennninnenennssnnnssininnes foveeeenns DE......... CITYMARK CAPITAL GP 111, LLC ..uuuiiiiiiiiiiiiiiiiiiiiiii L 1170172022 e e 2,387,383 [.....ceeneeeeeee 2,802,606 |......ooooeeeiiiiiiiiiiinns o, 12.565
3299999. Non-collateral Loans - Affiliated 2,387,383 2,892,606 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 2,387,383 2,892,606 XXX

2,387,383 2,892,606

803
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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 Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... CLIC DISTRICT INVESTMENTS I, LLC ....ccvvennnns FAIRFIELD ovveeiiiiiiiiiieneeennnn |eennnnnas OH......... DISTRIBUTION ...ieeeeneiseeecnnninneeeeennas . 04/13/2018 ..). 10/26/2022 . |....... 467,500 [.oiieeinininns Joeenmmnnneeennn foeeeeeiiiiees foreiieeneiine feee e e 467,500 |........... 467,500 |.oeeeniiiiinnnn fooreiiiiiine e o
2299999. Joint Venture Interests - Real Estate - Affiliated 467,500 467,500 467,500
256141-AA-0 ..... DOCTORS €O .eveveeeeeeemeneeeeeeeen e e e eeeennnas | DOCTORS €O ..eeeeeeeeeeeeeeee e e eeee e e ‘ 07/23/2014 ..|. 02/22/2022 ..|.... 3,061,839 JUTT 3,057,105 |........ 3,224,388 |..cevevieeeeaen Jernnnnn 167,283 |....... 167,283 |........ 68,250
575767-AD-0 ..... MASSACHUSETTS MUTUAL LIFE INSURANCE CO ...... .| MASSACHUSETTS MUTUAL LIFE INSURANCE CO |. 12/18/2017 ... 03/01/2022 ..|....... 785,045 N TP 780,925 |........... 728,000 [ovvvvvvnrnnnnnnn Joveens (52,925)]....... (52,925))........ 27,300
2799999. Surplus Debentures, etc - Unaffiliated 3,846,883 3,838,031 3,952,388 114,357 114,357 95,550
6099999. Total - Unaffiliated 3,846,883 3,838,031 3,952,388 114,357 114,357 95,550
6199999. Total - Affiliated 467,500 467,500 467,500
6299999 - Totals 4,314,383 (8,853). (8,853). 4,305,531 4,419,888 114,357 114,357 95,550
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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
0109999999. Total - U.S. Government Bonds XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
419792-8V-9 ..... HAWALT ST ... 1. |- 1.CFE ... ...95.2680 |... . 100,000 |.. ... 100,000 ....05/11/2017 ...|....05/01/2026 ...
419792-SH-7 . HAWALL ST . .1.CFE .. ...94.2460 |. ..125,000 .125,000 |.. ....05/11/2017 .. 05/01/2027
419792-8X-5 . HAWAILL ST . .1.CFE .. ...93.2910 |. . 200,000 200,000 |.. ....05/11/2017 .. 05/01/2028 ...
419792-8Y-3 . HAWALL ST . B .1.CFE .. ...92.3920 |. . . 200,000 200,000 |.. ....05/11/2017 .. 05/01/2029 ...
419792-82-0 ... HAWAILL ST ... e (1,2 1O FE L ...92.1860 |... 184,372 |.... . 200,000 |.. .. 200,000 ...05/11/2017 ... |....05/01/2030 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 825,000 | XXX 768,814 825,000 825,000 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 825,000 | XXX 768,814 825,000 825,000 27,550 XXX XXX
00344N-XR-0 ..... [ABILENE TEX .... -2 .1.BFE .. 3,000,000 |...80.6340 |. .. 2,419,020 |. .3,000,000 .3,000,000 |.. .97,710 |....11/13/2019 .. 02/15/2037 ...
018100-DS-3 ..... ALLEN TEX CMNTY DEV CORP SALES TAX REV . 2 .1.CFE .. 645,000 |...87.9960 | ..567,574 |. ..645,000 .645,000 |.. . 18,531 |....08/17/2016 .. 09/01/2029 ...
018100-D7-1 ..... ALLEN TEX CMNTY DEV CORP SALES TAX REV .... 2 e [ 1.CFE L ..705,000 |...86.9110 |... . 705,000 |.. ... 705,000 . 20,960 |....08/17/2016 ...|....09/01/2030 ...
018100-DU-8 ..... ALLEN TEX CMNTY DEV CORP SALES TAX REV . 2 ... .. 1.CFE ..|... ..500,000 |...85.9790 |... . 500,000 |.. ... 500,000 . 15,365 |....08/17/2016 ...|....09/01/2031 ...
033896-KS-9 ..... ANDERSON IND SCH BLDG CORP 2 e [ 1B FE L ..500,000 |...94.1050 |... . 500,000 |.. ... 500,000 . 19,750 |....02/20/2015 ...|....07/05/2029 ...
080023-NT-7 ..... BELLWOOD ILL 2 e | 1.CFE Ll 1,031,919 |...74.1560 |... .... 1,032,452 . 34,008 |....03/24/2021 ...|....12/01/2039 ...
087023-EG-8 ..... BETHEL PARK PA ... 2 e [ 1.CFE L ..900,000 |.. 76.6600 |... . 28,350 |....10/10/2019 ...|....12/01/2039 ...
087347-70-7 ..... BETHLEHEM PA 2 e | 1.CFE Ll .. 3,000,000 |...82.0190 |.eeeunnnnnnnn 2,460,570 |.... ....3,000,000 ... 91,230 [....10/25/2019 ...|....10/01/2034 ...
091096-NQ-6 ..... BIRMINGHAM ALA WTRWKS BRD WTR REV .. 2 e [ 1.CFE L .. 3,000,000 |...79.9920 |......oeennns 2,399,760 |.... ....3,000,000 .. 103,890 |[....11/06/2019 ...|....01/01/2039 ...
107781-NP-7 ... BREWTON ALA . 2 ... .. 1.CFE ..|... ..750,000 |...75.9660 |... . 23,475 |....10/23/2020 ...|....12/01/2040 ...
108152-FV-6 ..... BRIDGEPORT ... 2 .1EFE .. 2,000,000 |...76.4170 |. A s . 73,020 |....10/11/2019 ..
111746-K-0 ..... BROCKTON MASS 2 1EFE .. 1,850,000 |...76.9620 |. .. 1,423,797 |. 1,850,000 ....10/21/2021 ..
120829-KB-1 ..... BURBANK ILL .... 2 .1.GFE .. 4,040,000 |...73.0820 |. .. 2,952,513 |. .4,040,000 |.. ....10/22/2021 .. .
141195-NA-1 ... CARBONDALE ILL ... 2 e | 1.CFE Ll .. 1,585,000 |...82.4620 |... 1,307,028 |.... .... 1,585,000 ...02/16/2022 ...|....12/01/2039 ...
143735-WF-1 ..... CAROL STREAM ILL PK DIST .. 2 e | LEFE L .. 1,000,000 |...75.2040 |... ....1,000,000 ....08/13/2020 ...|....11/01/2035 ...
143735-WG-9 ..... CAROL STREAM ILL PK DIST .. N2 e | LEFE L .. 1,310,000 |...73.6990 |... ....1,310,000 ....08/13/2020 ...|....11/01/2036 ...
150429-2Y-3 ..... CEDAR HILL TEX INDPT SCH DIST .... 2 e [ TAFE L 1,000,000 |...77.4130 |... ....1,000,000 ....10/17/2019 ...|....02/15/2039 ...
172217-WX-5 ... CINCINNATI OHIO 2 ... .. 1.CFE ..|... .. 250,000 |...99.5080 |... ....12/16/2015 ...|....12/01/2040 ...
179162-KD-3 ..... CLACKAMAS CNTY ORE SCH DIST NO 62 C OREG .. I VAN EFE ... .. 1,000,000 |...73.0190 |... ....12/03/2020 ...|....06/15/2039 ...
182252-XT-8 ..... CLARKSTON MICH CMNTY SCHS 2 ... BFE ..|... .. 1,000,000 |...76.7490 |... ....1,000,000 ...02/10/2022 ...|....05/01/2041 ...
185468-RS-6 ..... CLEBURNE TEX ... I VAN DFE ..|.. 1,415,000 |...93.7420 |... .... 1,415,000 ....01/13/2016 ...|....08/15/2029 ...
185468-RT-4 ..... CLEBURNE TEX ... 2 .DFE .. ...93.4600 |. ... 500,000 |.. ....01/13/2016 .. 08/15/2030
189342-H7-6 . CLOVIS CALIF UNI SCH DIST . 2 .CFE .. ...80.4490 |[. .1,000,000 .1,000,000 |.. ...10731/2019 .. 08/01/2037
214183-PN-9 . COOK CNTY ILL SCH DIST NO 088 BELLWOOD . 2 .CFE .. ...96.4370 |. ...25,000 ..25,000 |.. ....09/21/2017 .. 12/01/2031
214183-PS-8 ..... [COOK CNTY ILL SCH DIST NO 088 BELLWOOD . -2 .CFE .. ...92.6930 |. . 810,000 810,000 |.. ....09/21/2017 .. 12/01/2031 ...
214291-HK-5 ..... [COOK CNTY ILL SCH DIST NO 094 .......... .2 .CFE .. ...75.8260 |. . 910,000 910,000 |.. ...12/03/2020 .. 12/01/2040 ...
222867-DY-6 ..... COVENTRY OHIO LOC SCH DIST SUMMIT CNTY . I VAN .CFE ..|... ...75.6200 |... .3,135,000 |.. .... 3,135,000 ....12/03/2020 ...}|....11/01/2038 ...
239864-BU-4 ... DAYTON OHIO METRO LIBR 2 ... BFE ..|... ...79.9120 |... .4,150,000 |.. ....4,150,000 ....11/14/2019 ...|....12/01/2037 ...
240361-QM-0 ..... DEKALB & KANE CNTYS ILL CMNTY UNIT SCH D . 2. .CFE ..|... ...86.1240 |... .1,650,000 |.. .... 1,650,000 ....12/05/2019 ...|....02/01/2034 ...
246199-LE-1 ..... DELAWARE OHIO CITY SCH DIST . N2 e | 1D FE L ...78.8970 |... .1,020,000 |.. .... 1,020,000 ...11/15/2019 ...|....12/01/2039 ...
255651-LC-3 ..... DIXON CALIF UNI SCH DIST 2 e | LEFE L ...72.1200 |... ..285,000 |.. 285,000 ....01/13/2021 ...|....08/01/2040 ...
270198-CZ-5 ..... EARLIMART CALIF ELEM SCH DIST .... 2 e | 1.CFE Ll . ...79.6750 |... ... 500,000 |.. 500,000 ...12/03/2020 ...|....08/01/2037 ...
274407-E7-6 ..... EAST PEORIA ILL .. 2 .1.CFE .. 1,690,000 |...86.5680 |. . 1,690,000 .1,690,000 |.. ....11/13/2019 .. 01/01/2033 ...
277641-ML-7 ... EASTON PA ... 2 .1.CFE .. 3,000,000 |...75.1420 |. .3,000,000 .3,000,000 |.. ....10/22/2020 .. 11/15/2040 ...
27806E-BA-5 ..... EATON COLO AREA PK & REC DIST ... ]2 e | 1.CFE L .. 850,000 |...79.7870 |... ... 850,000 |.. 850,000 ...10/30/2020 ... |....12/01/2040 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
280455-FF-8 ..... EDGEWOOD OHIO CITY SCH DIST .evvvvnniiviiiiiiiiiiiinnnns LADFE L 1,000,000 |...79.0020 |.................790,020 |.............. 1,000,000 [...oeerennnnn 1,000,000 |eeennevervvnnnns foorvviiiniiiis s oo 10000030250 Ll 3.250 ....12/05/2019 ...|....12/01/2037 ...
290047-HP-7 ..... ELMWOOD PARK ILL . .. 1.CFE ..|... 1,470,510 |...70.3290 |... .1,500,000 |.. e 1,472,095 [oeeiiiiieeeee e 1,148 [ e 002,875 | 3.005 ....08/11/2021 ...|....12/01/2041 ...
300155-EW-4 ..... EVERGREEN ALA .... .. 1.CFE ..|... .. 394,860 |.. 76.1870 |... ... 400,000 |.eveniiiennnnnn395,400 [ e 282 [ i 40222232000 |l 3.100 ....10/16/2020 ...|....05/01/2037 ...
300155-EX-2 ..... EVERGREEN ALA .... oo |- 1.CFE ..)... .. 367,965 |...74.7010 |... 375,000 |oeeevnnnneeeennnn 368,647 [oiiiiiiiiiiies e 318 e e ]-222223.000 |- 3.140 ....10/16/2020 ...|....05/01/2038 ...
346208-BK-6 ..... FOREST VIEW ILL .. oo |- 1.CFE ..)... 1,545,000 |...73.4360 |... .. 1,134,586 |.... 1,545,000 |oooveeneeennn 1,645,000 [oiiiiiiiiiis Jovviiiiiiiiiies oo s [0002223.200 | 3.200 ....12/09/2021 ...|....12/01/2039 ...
356640-KT-8 ..... FREEPORT ILL oo |- 1.CFE ..)... .. 3,000,000 |...79.2200 |-.eeuunnnnnnnn 2,376,600 |.... 10008,000,000 ..eeeeeenniiiiees Jeeeemnnieeeeeenee e e 00232316 ol 3.316 ...10/02/2020 ...|....01/01/2038 ...
376087-GL-0 ..... GILROY CALIF UNI SCH DIST . oo |- 1.DFE ..]... .. 3,000,000 |...77.9380 |......eennnnn 2,338,140 |.... 203,000,000 [enniiiiiiiininns v feeeeeeiiis i 32214 3.215 ....10/09/2019 ...|....08/01/2039 ...
378280-UD-1 ..... GLENDALE ARIZ .. e | 1.CFE Ll ...94.5860 |... .. 1,182,325 |.... e 1,250,000 [.eneeeeeiiiiiieee feeeeeniieeeeeenee e e nnn2.3.064 | 3.064 ...04/07/2016 ...|....07/01/2026 ...
378280-UE-9 ..... GLENDALE ARIZ .. 2 .1.CFE .. ...93.6100 |. .250,000 |.. .3.214 ....04/07/2016 .. 07/01/2027
385234-DL-0 . GRAND BLANC MICH . 2 .1.CFE .. ...88.9580 |. .355,000 |.. .3.320 ....09/08/2016 .. 05/01/2030
396352-GT-7 ..... [GREENVILLE OHIO CITY SCH DIST . 2 .1.CFE .. ...81.4090 |[. .1,270,000 |.. ......3.101 ....10/31/2019 .. 01/01/2035 ...
397370-JK-4 ..... GREENWOOD TEX INDPT SCH DIST ... N2 e | LA FE L ...80.3670 |... 002,250,000 [.eeeeeeiniiiieee Jeeeeenieeeeeeenee e e [0002.3.263 |l 3.263 ...11/08/2019 ...|....02/15/2039 ...
397370-JK-4 ..... GREENWOOD TEX INDPT SCH DIST 2 e [ TAFE L ...80.3670 |... e 750,000 |vveiniiiiiiiiins oo i [ 000030263 | 3.263 ....11/08/2019 ...|....02/15/2039 ...
428885-BZ-9 ..... HICKORY HILLS ILL 2 e | 1.CFE Ll ...92.4410 |... 1002955,000 |-eveeeieeeeiies foeeeeees e e [ 40700 4.700 ....04/29/2022 ...|....12/01/2033 ...
428885-CA-3 ..... HICKORY HILLS ILL 2 e [ 1.CFE L ...92.4550 |... e 1,000,000 [oenneiiiiiiiniees oeviriiiiiiiiiien feeeeeieeiis e o0 4.850 | 4.850 ....04/29/2022 ...|....12/01/2034 ...
434452-KT-4 ... HOFFMAN ESTATES ILL .. N2 e | LEFE L . L..97.7920 |.oeeeenieee e 977,920 |oneiiieeennnn 1,000,000 [oceeniiee el 994,747 s o989 | e e 40250 4.370 ....09/30/2015 ...|....12/01/2027 ...
434452-KU-1 ... HOFFMAN ESTATES ILL .. 2 e | LEFE L .. 990,620 |...98.0270 |... e 1,000,000 [onnnniiinnnn995, 114 L [ 707 e e [ 42375 4.470 ....09/30/2015 ...|....12/01/2028 ...
435164-SJ-8 ..... HOLLAND MICH B .. 1.CFE ..|... 1,000,000 |...95.9410 |... 959,410 |.... e 1,000,000 [.enneeeeniiiiieee Jeeeeeniieeeeeene e e [00022.3.420 | 3.420 ...11/18/2015 ...|....12/01/2025 ...
438670-6D-8 ..... HONOLULU HAWATT CITY & CNTY .... 1 .. 1.B FE ..|... .. 2,600,000 |...87.3930 |....oeurnnns 2,272,218 |.... 200:2,600,000 [oeeniiiiiiiiininns v e e e 30118 3.118 ....10/06/2016 ...|....10/01/2031 ...
457110-MR-2 ..... INGLEWOOD CALIF UNI SCH DIST 2. .2.BFE .. ...75.6430 |. .3,375,000 |.. .2.967 ....04/16/2021 .. 08/01/2037
467107-CH-9 ..... JACKSON CNTY MICH .. 2 .1.DFE .. ...91.0610 |. .2,000,000 |.. .3.629 ....12/01/2017 .. 12/01/2029
494791-SM-9 . KING CNTY WASH PUB HOSP DIST NO 002 2 .1.DFE .. ...75.6110 |. .1,580,000 .1,580,000 |.. .3.101 ....10/14/2021 .. 12/01/2039
496856-ED-3 ..... [KINGSWAY N J REGL SCH DIST ....ccvvvvniiiviinniniiieeinns fon o -2 .1.DFE .. ...75.5130 |. ..575,000 .575,000 |.. L2773 ... 12/17/2020 .. 02/01/2037 ...
498422-J5-4 .| KLAMATH & TRINITY CALIF JT UNI SCH DIST ..eevvveeeeefenn e .2 .1.CFE .. ... 77.2340 |. . 1,265,000 .1,265,000 |.. ......3.076 ...10/26/2021 .. 08/01/2037 ...
534247-PH-8 ... LINCOLN NEB ARPT AUTH 2 e [ 1B FE L ...89.8350 |... ... 500,000 |.. LIV L0000 R AR R R SR T 11V I, 3.140 ....10/13/2016 ...|....07/01/2029 ...
537292-LF-9 ..... LITTLE MIAMI OHIO LOC SCH DIST ... 2 e [ 1D FE L ...89.0070 |... 2,000,000 [-eevnueeeeeennes feeeeeeeemiiinee e e 2222232310 | 3.310 ...06/29/2016 ...|....12/01/2030 ...
543553-WL-1 ..... LORAIN CNTY OHIO 2 e [ 1.CFE L ...70.8390 |........ooeeeennn 162,930 oeiinnnnnnnnnnn230,000 [oiiiinnnnnnn230,000 |oveeiniiiiiininns fooviiiiiiis e e 4000.2.600 ...l 2.600 ....12/17/2020 ...|....12/01/2039 ...
557531-NH-9 ... MADISON HEIGHTS MICH . 2 e | 1.CFE Ll . ...91.5300 |....coenneeeenn 947,336 |.oennneeennnn 1,085,000 [oieeennnennn 1,085,000 |oveeeeeeenniies foeeeeeieiiis e e 11222232360 ... 3.360 ....09/15/2016 ...|....01/01/2029 ...
581170-KN-6 ..... MC HENRY ILL 2 e [ 1.CFE L .. 1,000,000 |...77.0090 |... 1,000,000 |eeenevreivnnnns foorrviiiiiiiis s oo 14000.3.376 |l 3.376 ....10/30/2020 ...|....12/30/2039 ...
607114-3K-9 ..... MOBILE ALA .. B .. 1.CFE ..|... .. 3,400,000 |...93.4430 |... . 3,400,000 [.oeeeermniiieeenn Jeemeeeeeeeennies foreeeeeis e [.3.024 [ 3.024 ...11/16/2017 ...|....02/15/2027 ...
608557-C5-1 ..... MOLINE ILL 2 .1EFE .. 1,000,000 |...75.2260 |. .1,000,000 .1,000,000 |.. .3.056 ....11/18/2021 .. 12/01/2036 ...
608557-C6-9 ..... MOLINE ILL 2 1EFE .. 1,000,000 |...73.4980 |. .1,000,000 .1,000,000 |.. .3.114 ....11/18/2021 .. 12/01/2038
608557-C7-7 ..... MOLINE ILL ... 2 .1EFE .. 1,000,000 |...71.1510 |. .1,000,000 .1,000,000 |.. .3.254 ....11/18/2021 .. 12/01/2041
627780-TR-0 ..... MUSKEGON MICH 2 .1.DFE .. 905,000 |...78.6500 |. ..905,000 .905,000 |.. .3.330 ....10/10/2019 .. 10/01/2039
642713-6J-5 ..... NEW BRITAIN CONN . . .. 1.EFE .. 2,000,000 |...98.7810 |. A .2,000,000 .2,000,000 |.. ......3.784 ....04/01/2015 .. 02/01/2024 ...
667712-CM-3 ..... NORTHWEST OHIO LOC SCH DIST HAMILTON & B .. 2 e | 1.CFE Ll .. 1,100,000 |...83.2520 |... 915,772 |.... e 1,100,000 [-eeeeeeeniiieeee foeeemniieeeeeenee feeeereeeeeieeee e 00022232403 | 3.403 ...11/05/2019 ...|....12/01/2037 ...
669402-F9-5 ..... NORWICH CONN 2 e [ 1.CFE L 1,540,000 |...76.6960 |... 1,181,118 |.... R 7 [V O R AR R R 1) B AN 3.551 ....02/11/2022 ...|....08/01/2041 ...
692020-S7-6 ..... OXNARD CALIF SCH DIST ... 2 e | 1.CFE Ll ...76.5310 |... 2,295,930 |.... 2,971,828 | e 1,268 [ e 2222282300 |- 3.375 ....11/01/2019 ...|....08/01/2039 ...
692039-SU-5 ..... OXNARD CALIF UN HIGH SCH DIST . 2 e [ 1.CFE L ...75.5060 |........coeeeeenn877,530 |oeniiiiiiinnnnn 500,000 [oiiiiiinnnnnn 500,000 |oveeeniiiiiiiinns fooviiiiiiiiis i e 002032077 | 3.077 ....10/22/2021 ...|....08/01/2039 ...
7T13178-EM-9 ..... PEORIA ILL 2 ... .. 1.CFE ..|... ...72.6420 |.............. 2,738,608 |.............. 8,770,000 |....cevveeeenn 8,770,000 |oeveeneeeeemnnnnns foeeeeeiniiiiis e oo 1222223.008 . 3.003 ....10/28/2021 ...|....01/01/2041 ...
720560-QL-8 ..... PIERCE CNTY WASH SCH DIST NO 400 CLOVER e [ TAFE L . 101.8070 |... o A9BL247 s [ B e e 000052220 5.310 ....08/05/2010 ...|....06/01/2027 ...
729192-FR-0 ..... PLUM BORO PA 2 weeeeenen |- 1.OFE ... ...82.0380 |... 1 0835,000 |-eeeiieeeeiies foeeeee e e 2230150 3.150 ...10/30/2019 ...|....06/01/2034 ...
729192-FS-8 ..... PLUM BORO PA 2. .. 1.CFE ..|... ...78.5220 |... <7 B[V R RN AR R R 1< <1 I AN 3.350 ....10/30/2019 ...|....06/01/2038 ...
73473R-EK-7 ..... [PORT MORROW ORE FULL FAITH & CR OBLIGS . 2 1.G FE .. ... 77.9750 |. ..575,000 571,872 |.. ......3.301 ....03/19/2021 .. 06/01/2036 ...
T347TR-EL-5 ..... PORT MORROW ORE FULL FAITH & CR OBLIGS .... 2. .. 1.GFE ..|.. .. 77.0110 |... ..505,000 |. 591,584 s e 182 i e [2000.3.300 Ll 3.351 ...03/19/2021 ... |....06/01/2037 ...
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749845-1K-5 ..... RACINE ONTY WIS ..oiiiiiiiiiieiiiieeeccvnieeeecvvnens oo vee | e |2 s L ACFE e 5,000,000 |...78.3760 |.............. 3,918,800 [...uvierirnnnn 5,000,000 |.eeevunnnnns 5,000,000 |oevveeniiiriiinnns foorrriiiiiiiins e e 020.3.378 | RIRTE N [T R, 56,300 [oooviiiinnnnns 168,900 |....10/24/2019 ...|[....09/01/2039 ...
755553-F2-5 ... READING PA vee |- 1.CFE ..)... ...85.0950 |.......eennnns 1,914,638 |.... .2,250,000 |.. 002,250,000 [.eneeeeeiiiiiieee Jeeeernieeeeeene e e [0000.2.982 | 2.982 [MN ...... . 67,095 |....10/10/2019 ...|....11/01/2031 ...
762494-RC-8 ..... RIALTO CALIF UNI SCH DIST . woo |- 1.DFE ... ...99.2020 |.......ounnnns 1,211,362 |.... .1,220,000 |.. e 1,220,000 [eeniiiiiiiineens v e e [00000.3.328 | 3.328 [FA ...... . 40,602 |....03/11/2015 ...|....08/01/2023 ...
762494-RF-1 ..... RIALTO CALIF UNI SCH DIST . oo |- 1.DFE ..)... ...97.1550 |... .1,165,000 |.. e 1,165,000 [.eeeeeiniiiieeee eeveeniieeeeeine e e [0002.3.948 | 3.947 [FA ...... . 45,994 |....03/11/2015 ...|....08/01/2026 ...
763614-G7-3 ..... RICHLAND CNTY OHIO oo |- 1.DFE ..]... ...76.1390 |... 425,000 |oeeviiinenennnnd25,000 [ounniiiiiiiinenns v e fevein 00030190 | 3.190 (D ....... . 13,558 |....10/23/2020 ...|....12/01/2040 ...
772487-2P-8 ..... ROCK ISLAND ILL .. vee |- 1.GFE ... ...83.4540 |... .1,955,000 |.. e 1,955,000 [..eeeieiiiiiiieee foeeeeniieeeeeine e e 002280750 | 3.750 (D ....... . 78,313 |....09/25/2019 ...|....12/01/2037 ...
776154-WX-0 ..... ROMEOVILLE ILL ... oo |- 1.CFE ..)... ...80.3030 |... 633,704 [.ooiiiiiiiiiiiiees v 88 e [ 00030150 | 3AT1|dD ... . 20,003 |....10/29/2019 ...|....12/30/2034 ...
776154-WY-8 ..... ROMEOVILLE [LL |- 1.CFE ... ...78.9090 |... e 668,610 |-eeeeeeeeeenies feeeiieiieei e 85 s e 14222232200 . 3.20 (D ....... . 10,720 |....10/29/2019 ...|....12/30/2035 ...
802385-SB-1 ..... SANTA MONICA CALIF CMNTY COLLEGE DIST .1.CFE .. ...70.2720 |. 500,000 |.. .2.704 ...12/03/2020 .. 08/01/2040
80467P-EJ-7 ..... SAVANNA CALIF ELEM SCH DIST . .1.CFE .. .. 70.7860 |. .250,000 |.. .2.662 ... 12/17/2020 .. 08/01/2038
80467P-EK-4 ..... SAVANNA CALIF ELEM SCH DIST . .1.CFE .. ...69.6280 |. . A 500,000 |.. ......2.812 ... 12/17/2020 .. 08/01/2040 ...
810827-YR-0 ..... SCRANTON PA SCH DIST vee |- 1LEFE ). ...86.1030 |... 645,773 |.... e 750,000 |-eeeeieeeeeiiies foeeeeeiis e e 80154 3.154 ...10/11/2019 ...|....04/01/2031 ...
815626-GQ-3 ..... SEDGWICK CNTY KANS UNI SCH DIST NO 259 W .. vee |- 1.CFE ..)... . . 105.3650 |.........onn.. 2,107,300 |.... +00:2,000,000 [oueniiiiiiiiiniens v e v [00000.6.220 | 6.220 (A0 ...... .. 124,400 |....05/06/2009 ...|....10/01/2028 ...
830728-UY-5 ..... SKOKIE ILL oo |- 1.CFE ..)... .. 2,000,000 |...73.2400 |.....ennnnnnnn 1,464,800 |.... 100:2,000,000 ..eeeeeenniiiieee Jeeeemnnieeeeeenee e e 002232389 | 3.388 (D ....... ... 54,977 |....01/21/2022 ...|....12/01/2040 ...
83412P-FII-7 ..... SOLANO CALIF CMNTY COLLEGE DIST . vee |- 1.CFE ..)... ..700,000 |...81.4200 |.................569,940 [................ 700,000 |..eevvennnnnnnnn 700,000 [ouennviiininnnnns oovvvnnnnniniinnn foveeneeeiiiiiinees fovvvvvviiiinnieenn 00023017 o 3.017 |FA ...... . 21,119 |....11/14/2019 ...|....08/01/2034 ...
837752-KR-4 ..... SOUTH EUCLID OHIO oo |- 1.DFE ..)... 1,000,000 |...81.1400 |... reeerneneeees 1,000,000 [oeeneieinniiiiees oeeeeiiieeeeeens e o [e0ee2.3.403 | 3.403 . 34,030 |....11/20/2019 ...|....06/01/2038 ...
859332-GY-8 ..... STERLING ILL ... oo |- 1.CFE ..)... ..990,000 |...70.5290 |... ..990,000 |oevvvvnnneenennn890,000 founniiiiiiiininns oeviiiiiiiiiiiinn e foveiiin [0000222.850 | 2.849 . 28,215 |....01/14/2021 ...|....11/01/2039 ...
859332-GZ-5 ... STERLING ILL ... oo |- 1.CFE ..)... 1,015,000 |...69.4580 |... 1,015,000 |.. e 1,015,000 [.eeeeeeniiiieees eeeemniieeeeeenes e e [00222.2.900 ... 2.899 . 29,435 |....01/14/2021 ...|....11/01/2040 ...
859332-JL-3 ..... STERLING ILL |- 1.CFE ... .. 1,755,000 |...79.4190 |... 1,785,000 [enneiciiiineees oo e e 00022232300 | 3.300 . 45,689 |....02/03/2022 ...|....12/01/2036 ...
871089-HK-7 ..... [SWITZERLAND OHIO LOC SCH DIST . .1.CFE .. ...80.8220 |. . N .1,070,000 |.. .3.175 . 33,973 |....11/06/2019 .. 12/01/2035
873465-XS-2 . TACOMA WASH . .1.CFE .. . 100.7090 |. ..765,388 |. 760,000 |.. .5.040 ....10/27/2010 .. 12/01/2025
873465-XX-1 ..... TACOMA WASH ... .1.CFE .. . 102.4600 |. ..2,049,200 |. .2,000,000 |.. .5.397 ....10/27/2010 .. 12/01/2030
876014-GE-5 ..... TAOS N MEX MUN SCH DIST NO 001 .1.DFE .. . 101.1510 |. ..758,633 |. 750,000 |.. .5.149 ....08/26/2010 .. 09/01/2027 ...
879828-MY-4 ..... TEMPLE CITY CALIF UNI SCH DIST .1.DFE .. ...78.5190 |. .. 2,355,570 |. .3,000,000 |.. ...... 3.456 ...11/20/2019 .. 08/01/2039 ...
888514-KJ-4 ..... TITUS CNTY TEX oo |- 1.CFE ..)... .. 1,250,000 |...84.3880 |... 1,054,850 |.... R I [V R RN AR R R 72 £ ) A 3.278 ....11/07/2019 ...|....03/01/2034 ...
92603P-EX-6 ..... VICTOR VALLEY CALIF CMNTY COLLEGE DIST .... oo |- 1.DFE ..)... 1,500,000 |...92.5240 |... e 1,500,000 [.eeneeeeeiiiiiieee Jeeeeeniieeeeeenes e e 02222230078 | 3.078 ....04/08/2016 ...|....08/01/2027 ...
937414-CN-8 ... WASHINGTON CALIF UNI SCH DIST FRESNO CNT .. oo |- 1.CFE ..)... ..750,000 |...73.3970 |.................560,478 [...ooeeiinnnnnn 750,000 |oovvvvnnnnnnnnnn 750,000 [oeenneiiiniinnnes ovvvrnniiniiniinnn foveineeeiiiiinnes v [00000.2.933 | 2.933 ....08/28/2020 ...|....08/01/2039 ...
942860-UR-6 ..... WAUKEGAN ILL oo |- 1.F FE ). ...2,255,000 |...74.9360 |.............. 1,689,807 |.............. 2,255,000 |.....uoeeeeenn 2,255,000 [oeeeeemnniiinees Joevmmnnieeeernnns fereeeeeeeeniieeeee foeeeeeniieeeeeenn e 30133 | 3.13%2 ....08/05/2021 ...|....12/30/2037 ...
974535-LZ-7 ..... WINNEBAGO & BOONE CNTYS ILL SCH DIST NO |- 1.DFE ... .. 1,000,000 |...96.2340 |... . e 1,000,000 [oenniiiiiiiinnnns v e i 10002223.800 | 3.800 ....04/27/2016 ...|....12/01/2026 ...
984521-Ui-2 ..... YAKIMA WASH .. e e e eeeeees L1EFE 1,550,000 |.. 81.8860 |........c..... 1,269,233 |oeveennenees 1,550,000 [..eeevvnnnnnns 1,550,000 J-eeevvmmnnereennns Jornnanreeeennnnns fooveeenninnneeeens Joreeenneeeeenenes foenee.3.953 [ollls 3.953 ...04/08/2020 ...|....12/01/2040 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 152,482,002 | XXX 124,856,584 152,600,000 152,503,896 XXX XXX 1,315,800 4,942,962 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 152,482,002 [ XXX 124,856,584 152,600,000 152,503,896 XXX XXX 1,315,800 4,942,962 XXX XXX
02765U-PH-1 ..... AMERICAN MUN PWR OHIO INC REV ...evvnniiviinnnnniniinns foen ven | s 2 s LAFFE e 3,000,000 |...84.7320 |....eeuvnnnnns 2,541,960 |.....covnnnnns 3,000,000 |.eevvunninnns 3,000,000 |oevvveniiiriiinnns fooriiiiiiiiis i e 200003014 | 3.014 [FA ...... 90,420 |....11/07/2019 ...|....02/15/2031 ...
033167-CL-9 ..... ANCHORAGE ALASKA CTFS PARTN ....oieeeeeeeeeeeemmnneeee oo wee [ e [T s .. 1.DFE ..|... 2,000,000 |...93.6170 |... 100:2,000,000 [..eeeeeenniiieee Jeeeeeneieeeeeenee e e 02022232360 | 3.356 [0 ....... . 67,200 |....12/08/2017 ...|....07/01/2027 ...
033252-AU-1 ... ANCHORAGE ALASKA PORT REV .....eevvvvenvvecivninnneeeens foen vee e 1,2 il .. 1.CFE ..|... ...73.4260 |... evevneneeeeenn 190,000 [ounnniiiiiinnn 750,000 [oriiiiiiniiiiiin foeeeieiiiiienns foeveeii e [000003.390 ol 3.390 (D ....... . 25,425 |....11/20/2020 ...|....12/01/2040 ...
039063-AR-3 ..... ARCADIA CALIF PENSION OBLIG |- TAFE L ...76.7920 |... 767,920 |.... . e 1,000,000 [.eeneeeeniiieeee Jeeeemnnieeeeeene e e [ 30173 3AT1| D ....... . 31,730 |....10/28/2020 ...|....12/01/2040 ...
052404-NG-1 AUSTIN TEX CMNTY COLLEGE DIST REV .1.DFE .. ...93.5360 |. ..467,680 |. . 500,000 500,000 |.. .3.109 . 15,545 |....04/14/2016 .. 02/01/2027 ...
052404-NH-9 ..... [AUSTIN TEX CMNTY COLLEGE DIST REV .1.DFE .. ...92.5690 |. ..462,845 |. . 500,000 500,000 |.. .3.259 . 16,295 |....04/14/2016 .. 02/01/2028
052404-NK-2 . AUSTIN TEX CMNTY COLLEGE DIST REV .1.DFE .. ...90.7460 |. ..453,730 |. . 500,000 500,000 |.. . 3.459 . 17,295 |....04/14/2016 .. 02/01/2030
052404-NL-0 . AUSTIN TEX CMNTY COLLEGE DIST REV .1.DFE .. ...90.1490 |. ..450,745 |. . 500,000 500,000 |.. .3.559 . 17,795 |....04/14/2016 .. 02/01/2031
066616-AL-7 ..... BANNING CALIF REDEV AGY SUCCESSOR AGY TA . .1.CFE .. ...89.5670 |. .1,000,000 |.. ... 3.506 . 35,050 |....09/23/2016 .. 09/01/2031 ...
067780-AP-1 ..... BARNES CNTY N D NORTH PUB SCH DIST N0 7 oo |- 1.CFE ..)... ...83.4700 |... . . 100:2,000,000 |..eeeeeenniiieee Jeeeeeniieeeeennee fereereeeeeieeee e 2222230000 ... 3.000 |FA ...... .60,000 |....11/14/2019 ...|....08/01/2033 ...
091341-AH-0 ..... BISBEE ARIZ PLEDGED REV OBLIGS .......coevvvvvvennninnns foun one v |- 1.CFE ... ...94.7830 |... 644,524 |.... . 680,000 |.. [S2 0000 R AR R RN RN N 1310 4649 (JJ ....... ....06/13/2022 ...|....07/01/2032 ...
091341-AJ-6 ..... BISBEE ARIZ PLEDGED REV OBLIGS ...eevuneeeeenennaeeees foun o |- 1.CFE ... B ...97.2350 |... .. 2,231,543 |.... . 2,295,000 |.. 002,295,000 [.ueeeeeenniiiieee Jeeeeeniieeeeeenee fereereeeeeneeee eeeeeeeeieeeeeeee 005,250 | 5.249 |UJ ....... ....06/13/2022 ...|....07/01/2037 ...
106295-DE-5 ..... BREA CALIF WTR REV ..eevvviiiiiiinnnniiiiinniniiiiinnnnns fonn e LACFE 2,500,000 |...75.2580 |.......oeeeees 1,881,450 |.....ooeeneen 2,500,000 [.....ccoennnns 2,500,000 f....covveiiiiiinn Jovninniiiiinnns i Jovviiinnniiiiinnn [2200.3.062 | 3.062 |JJ ....... ...10/16/2020 ... |....07/01/2040 ...
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11609D-CE-1 ..... BROWNSBURG IND REDEV AUTH LEASE RENT .......cccevvunns foen ven] unnnns 2 i L ACFE e 1,020,000 |...73.6510 |.....oeeeeeenen.. 751,240 [ocennennnns 1,020,000 [...oeevennnn 1,020,000 |oveeeevrevvnnnns fooriviiniiiiis e oo 102223.000 |l 3.000 ....03/19/2021 ...|....08/01/2039 ...
116475-3P-7 ..... BROWNSVILLE TEX UTIL SYS REV .. N2 e | LEFE L 4,000,000 |...93.5240 |... .4,000,000 |.. veee,000,000 [..neeeeeniiiieee Jeeeeenieeeeeene e e e 40556 | 4.557 ....05/26/2022 ...|....09/01/2033 ...
130179-JZ-8 ..... CALIFORNIA EDL FACS AUTH REV .. A1 [ 1D FE L ..750,000 |...97.4130 |... o 750,000 |ovvvenniiiinnnnn 750,000 [oniiiiiiiiiiis Jvviiiiiiiiiiiies e i [0 2.675 | 2.675 ....07/21/2017 ...|....04/01/2024 ...
130179-KA-1 ... CALIFORNIA EDL FACS AUTH REV .. A1 e [ 1D FE L ...95.5220 |... 750,000 |eeeevnnneeeennn 750,000 fueneieinniiieee eeeeeniiieeeennes o e 2814 | 2.814 ....07/21/2017 ...|....04/01/2025 ...
130179-KB-9 ..... CALIFORNIA EDL FACS AUTH REV .. A1 [ 1D FE L ...93.8400 |... e 750,000 |vveeniiiiiiiiins oo i [ 2914 2.914 ....07/21/2017 ...|....04/01/2026 ...
143287-BY-5 ..... CARMEL IND LOC PUB IMPT BD BK .... 2 e | 1.CFE Ll ...92.0450 |... 920,450 |.... e 1,000,000 [.enneeeenniiieee Jeeeemmiieeeeenne e e [ 3.192 3.192 ...07/21/2016 ...|....07/15/2030 ...
143287-BZ-2 ..... CARMEL IND LOC PUB IMPT BD BK .... 2 e [ 1.CFE L ...89.7890 |... 704,844 ... 785,000 |oevvvveniirrinnnn forvennriviiiiinns oo e [0 32392 [l 3.392 ....07/21/2016 ...|....07/15/2032 ...
154727-N-2 ..... CENTRAL OKLA TRANSN & PKG AUTH REV 2 ... .. 1.CFE ..|... ...78.3020 |....covnnnnnns 1,280,238 |.... e 1,685,000 [.eeeeeiiniiiiees Jeeeeenieeeeeine e e 30143 3.143 ....10/09/2019 ...|....09/01/2039 ...
162542-AU-8 . CHAUTAUQUA CNTY N Y CAP RESOURCE CORP RE 2 .1.DFE .. ...63.8970 |. ..2,185,217 |. .3,420,000 |.. .3.252 ....10/27/2021 .. 11/01/2041
167727-S0-7 ... CHICAGO ILL WASTEWATER TRANSMISSION REV 1 1FFE .. . 108.7010 |. ..2,717,525 |. .2,500,000 |.. .6.900 ....10/27/2010 .. 01/01/2040
180782-EH-3 ..... CLARK CNTY KY SCH DIST FIN CORP SCH BLDG 2 .1EFE .. . 101.8360 |. ..2,036,720 |. .2,000,000 |.. ......5.200 ...10/27/2010 .. 06/01/2026 ...
182369-BA-5 ..... CLARKSVILLE 2 e | 1D FE Ll ...78.2330 |... ... 300,000 |.. 300,000 |oeeeemmuereremnnn ferneeeeeemniiiees foeeeeeniees e [2022.3.300 ...l 3.299 ....01/13/2022 ...|....02/01/2039 ...
18926P-FJ-2 ..... CLOVERLEAF OHIO LOC SCH DIST CTFS PARTN 2 e | LEFE L ...76.3390 |... .2,755,000 |.. R 53V R R AR R R (X 1 RN 2.943 ....09/11/2020 ...|....03/01/2038 ...
19021E-GM-0 ... COALINGA CALIF PUB FING AUTH REV 2 e | 1.CFE Ll ...70.3860 |... .1,000,000 |.. e 1,000,000 [.eeneeeeniiiieee Jeeeemniieeeeeenee oo e [0002.3.269 | 3.269 ....03/04/2021 ...|....04/01/2041 ...
191872-AP-5 ..... COCONINO CNTY ARIZ PLEDGED REV 2 e [ 1.CFE L ...74.2160 |... 203,000,000 [enniiiiiiiiiniens Joeviiniiiniiiiien fereeiiiiis e 000000 2.976 | 2.976 ....08/31/2021 ...|....07/01/2038 ...
194689-A0-8 ..... COLLIERS HILL MET DIST NO 2 COLO ... 2 e | 1.CFE Ll ...82.3210 |... .. e 1175,000 [oeeneeeeiiiieeeee eeeeeniieeeeeenee e e 2222230600 ... 3.600 ....02/02/2022 ...|....12/01/2037 ...
20281P-KH-4 ..... COMMONWEALTH FING AUTH PA REV .... A1 [ LEFE L ...93.6230 |... ..350,000 |oeeevrnnnennennn350,000 [ounniiiiiiininns oeviiiiiiniiiiien e fevviiin 3513 |l 3.513 ....10/20/2016 ...|....06/01/2027 ...
20281P-KJ-0 ..... COMMONWEALTH FING AUTH PA REV .... e | LEFE L ...92.7410 |... 927,410 |.... .1,000,000 |.. 1eee 1,000,000 [.eeeeeeeniiiiieee Jeeeemniieeeeeene e e [0002.3.623 | 3.623 ...10/20/2016 ...|....06/01/2028 ...
20281P-KK-7 ..... COMMONWEALTH FING AUTH PA REV B L .. 1.EFE ..|... ...91.9940 |... 919,940 |.... e 1,000,000 [oenneiiiiiiiiiees oevviniiniiinen e v [0 3743 | 3.743 ....10/20/2016 ...|....06/01/2029 ...
207758-KH-5 CONNECTICUT ST SPL TAX OBLIG REV ... 1 .1.DFE .. . 103.0270 |. ..1,030,270 |. .1,000,000 |.. .5.739 ....10/29/2009 .. 12/01/2029
220228-B7-2 . CORPUS CHRISTI TEX REGL TRANSN AUTH SYS 2 .1.CFE .. ...79.4380 |. .. 1,588,760 |. .2,000,000 |.. .3.261 ....10/09/2019 .. 12/01/2038
23405A-AN-2 . DAISY MOUNTAIN FIRE DISTRICT ........c..... 2 1EFE .. ...77.1090 |. ..655,427 |. 850,000 |.. . 3.404 ....10/20/2021 .. 07/01/2041
235839-DZ-7 . DANA POINT CALIF CMNTY FACS DIST SPL TAX ....cccvvvenfonn nn -2 .1.CFE .. ...72.6840 |. ..494,251 |. 680,000 |.. .2.898 ....08/06/2020 .. 09/01/2041 ...
246053-BJ-0 ..... [DELAWARE CNTY PA VOCATIONAL TECHNICAL SC ....ccvvvennfens oen .2 .1.CFE .. ...77.8850 |. ..1,187,746 |. . 1,525,000 . 1,525,000 |.. .ee..3.236 ...11/18/2021 .. 11/01/2038 ...
24917R-AF-9 ..... DENVER COLO CITY & CNTY HSG AUTH REV 2. .. 1.DFE ..|... L. 74.6290 |...ooonnnnnnns 1,313,470 |.... .1,760,000 |.. 1,760,000 [oanniciiieees i e i 000003207 | 3.207 ....12/18/2020 ...|....12/01/2038 ...
254776-02-1 ..... DISTRICT COLUMBIA INCOME TAX REV ... 2 ... 1.B FE . L 77.9580 |ooeeeeeiinnnns 1,559,160 |.... 100:2,000,000 [..eeeeeenniiiieee Jeeeemnnieeeeeenee e e [0002223.200 | 3.200 ....11/14/2019 ...|....03/01/2039 ...
26371V-AT-4 ..... DUBLIN OHIO SPL OBLIG NONTAX REV ... I VAN 1B FE. ...93.1300 |...covvnnnnnns 1,862,600 |.... 1,986,929 [oiiiiiiiinins vl 1949 L e 0022230500 ).l 3.624 ....10/15/2015 ...|....12/01/2028 ...
283331-AR-7 ..... EL MONTE CALIF PUB FING AUTH LEASE REV . 2 ... 1.F FE . ...82.5090 |.......oeeeeennn825,090 |ooeennnnnnnnn 1,000,000 foiiieninneeenn 977,634 e feeeieee s 1,028 | e 120223850 .. 4.046 ....06/19/2020 ...|....06/01/2038 ...
28337L-DN-5 ... EL PASO CNTY COLO REV B L 1.DFE. ...92.1600 |... evevneneeen 1,465,000 [oannnniinnn 1,464,362 | e 121 [ e [0374T 3.751 ....06/03/2015 ...|....10/01/2027 ...
29634E-EQ-1 ESCONDIDO CALIF JT PWRS FING AUTH REV 2 ... 1.DFE. ...83.7680 |... 699,463 |.... 835,000 [.eeeeeeniiiiieee eeeememieeeeennns ferereeeeeeieees eeeeeeeeeeeeeeen [ 30149 |l 3.149 ...11/14/2019 ...|....09/01/2033 ...
299620-ED-2 . EVANSVILLE-VANDERBURGH IND SCH BLDG CORP .. 2 .1.BFE. . 101.3240 |. .. 1,013,240 |. .1,000,000 |.. .5.898 ....01/21/2010 .. 07/15/2026 ...
3130AQ-VP-5 . FEDERAL HOME LOAN BANKS 2 .1.BFE. ...80.3475 |. ..2,008,688 |. .2,500,000 . 2,497,614 |.. .3.008 ....02/08/2022 .. 02/24/2037
3130AQ-WU-3 . FEDERAL HOME LOAN BANKS 2 .1.BFE. ...92.9481 .. 4,647,407 |. .5,000,000 .5,000,000 |.. .1.997 ....02/08/2022 .. 02/27/2026
3130AS-DM-8 ..... FEDERAL HOME LOAN BANKS 2 .1.BFE. .10,000,000 |...95.2726 |. .. 9,527,256 |. 10,000,000 10,000,000 |.. .4.550 ...06/07/2022 .. 06/22/2032
3130AT-3X-3 ..... FEDERAL HOME LOAN BANKS 2 .1.BFE. .10,000,000 |...98.2631 ..9,826,310 |. 10,000,000 .. 10,000,000 |.. ......5.000 ....08/23/2022 .. 09/01/2032 ...
3130AT-EW-3 ..... FEDERAL HOME LOAN BANKS ... 2 ... ..1.BFE . .... 15,000,000 |...99.889%6 |... .... 14,983,436 |.... ...15,000,000 |.. +..15,000,000 |...oeeeeemniiieee Joeeemnnieeeeennee fereereeeeeiieeeee oeeeeeeeiieeeeeee [ .5.375 il 5.375 ....09/15/2022 ...|....09/27/2032 ...
3130AT-GR-2 ..... FEDERAL HOME LOAN BANKS ... I VAN ..1.BFE . .... 12,000,000 |...99.4128 |... ....11,929,539 |.... ...12,000,000 |.. ...12,000,000 [..enieveiininiens oevveniiiiiiiiiie feeeeeiiiiis v f00002.5.550 | 5.550 ....00/22/2022 ...]|....09/29/2032 ...
3130AT-JF-5 ..... FEDERAL HOME LOAN BANKS ... 2 ... ..1.BFE . .... 12,000,000 |...99.0014 |... ....11,880,166 |.... ...12,000,000 |.............12,000,000 |..eevruureeremnnn formmmmreeemmnnanes forveemmniiieeeees Jeieeeeeeeeeees [0 8,050 |o...e. 6.050 ....09/27/2022 ...|....10/13/2037 ...
3130AT-RZ-2 ..... FEDERAL HOME LOAN BANKS ... 2. 1.4 .. .. 7,000,000 |. 100.3044 |.............. 7,021,305 |.... .7,000,000 |..evenneeeennn 7,000,000 [onniiiiiiiiiiiies Jovviiiiiiiiiiiies feeeneieiiiiiis v [e0nn2.6.450 | 6.450 ....10/21/2022 ...|....11/09/2032 ...
3130AT-SB-4 ..... FEDERAL HOME LOAN BANKS ... 2 ... 1.A .. .. 5,000,000 |. 100.5760 |.............. 5,028,801 |.... .5,000,000 |-.evuneeeenn5,000,000 [oieiiiiiiiiiiie e e e [0022226.900 | 6.900 . ....10/24/2022 ...|....10/28/2037 ...
3130AT-UL-9 ..... FEDERAL HOME LOAN BANKS I VAN 1.A ... .10,000,000 |. 100.3197 |... ....10,031,974 |.... .. 10,000,000 |.. O (0[O 0V R RPN AR RN RN o 18 : <11 I AN 6.850 e 712,306 ... ....11/02/2022 ...|....11/23/2037 ...
3133EN-G6-1 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 2. 1.A FE . .. 7,000,000 |...95.8254 |.............. 6,707,775 |.... ....7,000,000 |.. 1,000,000 [.eeeeeeenniiiees Jeeeeenneeeeeeenee e e e 40700 | 4.700 ... 123,375 |... ....08/10/2022 ...|....08/16/2032 ...
3133EN-U24 ... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 2. .. 6,900,000 |. 100.1869 |.............. 6,912,894 |.... 208,900,000 [oeeniiiiiiiiiines v e i fe0nn0.6.450 |l 6.450 .... 89,010 [... ....10/13/2022 ...|....10/19/2037 ...
3133EN-VZ-0 ..... [FEDERAL FARM CREDIT BANKS FUNDING CORP . 2 5,000,000 |...94.9604 |. ..4,748,022 |. .5,000,000 |.. ......4.700 . 37,208 ...04/27/2022 .. 05/04/2037 ...
3133EN-IIA-4 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 2. .. 5,000,000 )...94.7163 |.............. 4,735,816 |.... .5,000,000 |. ...5,000,000 ....ooiiiiiininns fooviinniinniiiiins foeeinnniinns fovviiennennn el 4,430 ).l 4.430 [MN ...... .... 35,686 |... ...04/27/2022 ...]|....05/03/2034 ...
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3133EN-ZF-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ...........cev foee vuu]vunnnns 2 i CAFE e 10,000,000 |...97.1059 [.............. 9,710,591 |o.eennnnnens 10,000,000 |............ 10,000,000 |..cceuvrrrrrrrnnns foovvririinniniins Joovrvniininiiiins foeeeiiiiiiiis e 4.400 |...... 4400 [JD .oeees foreiiiniis 11,000 |ooeevennnnnnns 220,000 |....06/16/2022 ...|....06/22/2026 ...
3133EN-ZP-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 2 ... .. 1.AFE ..|... .10,000,000 |...97.2112 |.eeeennnneens 9,721,122 |.... .. 10,000,000 |............ 10,000,000 |-eeeveuureeremmnn fornemreeemmniineee foeeemmiieeeeeenes feeeeeeeeeeniieeee foeeees 4.900 |...... 4.900 ...06/23/2022 ...|....06/29/2032 ...
3134GX-02-3 ... FEDERAL HOME LOAN MORTGAGE CORP I VAN .. 1.AFE ..|... .. 5,000,000 |...97.9827 |.....oennnnn 4,899,135 |.... ....5,000,000 |..............5,000,000 |..cevuurirrirnnnn foreeriiiiiniiinnns oo e e 4.250 |...... 4.250 ....08/03/2022 ...|....08/25/2027 ...
3134GX-SH-8 ..... FEDERAL HOME LOAN MORTGAGE CORP . 2 ... .. 1.AFE ..|... .. 7,000,000 |...97.6229 |.............. 6,833,606 |.... .7,000,000 |-eveunieeeennn 7,000,000 [oreeeenniniiiens Jeerniieeeeeennes o s s 4.000 |...... 4.000 ....04/21/2022 ...|....05/17/2027 ...
338035-Eli-4 ..... FISHERS IND ECONOMIC DEV REV I VAN .. 1.AFE ..|... .. 1,160,000 |...88.5040 |.............. 1,026,646 |.............. 1,160,000 |.............. 1,160,000 [.....ccovvvririr Jormmninrrninnnns oo s e 3.083 |...... 3.083 ....10/27/2016 ...|....08/01/2030 ...
340325-8D-0 ... FLORENCE S C PUB FACS CORP INSTALLMENT P .. 2 ... .. 1.EFE ..|... 1,500,000 |...74.7460 |... . . e 1,500,000 [.eeeeeeniiieee feeeereiiieeeeene e e e 3.086 |...... 3.086 ...08/27/2020 ...|....11/01/2040 ...
349507-AG-8 ..... FORT WORTH TEX SPL TAX REV e [ LEFE L ..690,000 |...97.9290 |... 675,710 |.... ... 690,000 |.. IS0 000 Y R R AU RN 2.928 |...... 2.927 ....06/21/2017 ...|....03/01/2024 ...
349507-AH-6 ..... FORT WORTH TEX SPL TAX REV 2 ... .. 1.EFE ..|... 1,100,000 |...96.3230 |... .. 1,059,553 |.... .1,100,000 |.. eee 1,100,000 [oeeneeeeniiieeee foeeeeriiieeeeene e e e 3125 |...... 3.124 ....06/21/2017 ...|....03/01/2025 ...
358781-CZ-3 ..... [FRISCO TEX CMNTY DEV CORP SALES TAX REV 2 .1.CFE .. 765,000 |...92.2460 |. ..705,682 |. . 765,000 ... 765,000 |.. .3.870 |......3.870 ....01/14/2016 .. 02/15/2029
362835-CG-3 . GAINESVILLE FLA SPL OBLIG 2 .1.DFE .. 3,250,000 |...72.1580 |. .. 2,345,135 |. .3,250,000 .3,250,000 |.. .3.047 |......3.047 ....09/11/2020 .. 10/01/2040
37524P-CP-6 GILA CNTY ARIZ REV OBLIGS ... 2 .1.CFE .. 1,000,000 |...79.2120 |. ..792,120 |. .1,000,000 .1,000,000 |.. .3.222 |......3.222 ....10/23/2020 .. 07/01/2039 ...
386442-XS-1 ..... GRAND RIVER DAM AUTH OKLA REV .... o | LEFE L .. 595,000 |...98.9260 |... 595,000 [.eeeeernniiiieee eeeemenieeeeenne e e e 2.344 |...... 2.344 ...10/26/2016 ...|....06/01/2023 ...
386442-XX-0 ..... GRAND RIVER DAM AUTH OKLA REV .... 2 e | LEFE L ..450,000 |...91.4160 |... 850,000 |eeiiiiiiiiiis e i e e 2.959 |...... 2.959 ....10/26/2016 ...|....06/01/2028 ...
386442-X2-5 ..... GRAND RIVER DAM AUTH OKLA REV .... N2 e | LEFE L .. 340,000 |...89.3310 |... 840,000 |eeeeieeeeennies e e e e 3.209 |...... 3.209 ....10/26/2016 ...|....06/01/2030 ...
392684-E7-5 ..... GREEN BAY WIS REDEV AUTH LEASE REV ... 2 e [ 1.CFE L 2,085,000 |...68.8390 |... 002,085,000 [o.eniiiiiiiniees foevvriiiiiiiin e o e 3.000 |...... 3.000 ...10720/2021 ...|....06/01/2041 ...
395476-DE-1 ..... GREENSBORO N C LTD OBLIG N2 e 1B FE L .. 240,000 |...81.3600 |.....eeennn.enn. 195,264 |....oeeeee.....240,000 |ooeeennnnneeeennn240,000 [oeeeneecnniiinee foeeeemnnieeeeeen o oo e 3.068 |...... 3.068 ....10/11/2019 ...|....11/01/2034 ...
395476-DE-1 ..... GREENSBORO N C LTD OBLIG 2 e [ 1B FE L .. 1,000,000 |...81.3600 |.................813,600 |[.............. 1,000,000 |.............. 1,000,000 [.....ccevvvrrrrrrr Jormmminrrrrnnnnns forrrriiiiiiis i e 3.068 |...... 3.068 ....10/11/2019 ...|....11/01/2034 ...
395476-DF-8 ..... GREENSBORO N C LTD OBLIG N2 e 1B FE L .. 2,500,000 |...78.6480 |... 002,500,000 [..eiieeeniiiieee feeeeeriiieeeeene e e e 3.383 |...... 3.383 ...10/11/2019 ...{....11/01/2039 ...
395476-FN-1 ... GREENSBORO N C LTD OBLIG I VAN .. 1.B FE ..|... .. 1,000,000 |...74.7700 |... 747,700 |.... e 1,000,000 [oenniiiiiiinnees oevviiiiiiiiiiin e foii e 2.987 |...... 2.987 ....10/01/2021 ...|....04/01/2040 ...
407835-A0-0 ..... HAMILTON OHIO SPL OBLIG NONTAX REV 2 .1.CFE .. .. 77.0770 |. ..851,701 |. .1,105,000 |.. .3.181 |......3.181 ....09/03/2020 .. 01/01/2040
414009-0L-7 ..... HARRIS CNTY TEX CULTURAL ED FACS FIN COR . 2 .1EFE .. ...74.3000 |. ..824,730 |. .1,110,000 |.. .3.436 |......3.436 ....12/10/2020 .. 05/15/2040
41978C-AG-0 ..... HAWAI'L ST ARPTS SYS CUSTOMER FAC CHARGE 1 1FFE .. ...97.2560 |. ..826,676 |. 850,000 |.. 2,94 |......2.94 ....07/13/2017 .. 07/01/2024
41978C-AH-8 ..... HAWATT ST ARPTS SYS CUSTOMER FAC CHARGE 1 1FFE .. ...95.6260 |. ..478,130 |. 500,000 |.. .3.025 |......3.025 ....07/13/2017 .. 07/01/2025 ...
429343-BZ-8 . HIDALGO CNTY TEX REGL MOBILITY AUTH VEH .2 .1.CFE .. ...73.0680 |. ..2,192,040 |. .3,000,000 |.. 2,912 |......2.912 ...09/11/2020 .. 12/01/2040 ...
434159-BF-5 ..... HOCKING TECHNICAL COLLEGE OHIO GEN RCPTS .. 2 e [ 1.CFE L ...71.2590 |... 1,425,180 |.... 2,000,000 |oevevenrirriinnnns foorniiiiiiiiiins feeveiii e 3.002 |...... 3.002 ...11/20/2020 ...|....07/01/2038 ...
437765-AF-7 ..... HOMESTEAD FLA TRANSN SYS REV .. |- 1L.EFE ... ...98.9280 |... 00200,000 |eeenneeeeeennis e e e e 2.762 |...... 2.762 ....08/31/2017 ...|....07/01/2023 ...
437765-AG-5 ..... HOMESTEAD FLA TRANSN SYS REV .. .- LEFE ... ...96.9900 |... 175,000 |eeeeiiiiiiiis e i e e 2.962 |...... 2.962 ....08/31/2017 ...|....07/01/2024 ...
437765-AH-3 ..... HOMESTEAD FLA TRANSN SYS REV o | LEFE L L..95.1310 |ooeeeennie 351,985 ot 870,000 [oieeeniieeeeen 370,000 |.eeneeeiiiiiees foreeeennieeeeeen e oo e 3.093 |...... 3.093 ....08/31/2017 ...|....07/01/2025 ...
441107-BR-9 ..... HOT SPRINGS ARK HOTEL & RESTAURANT GROSS .. 2 e | LEFE L ...81.0140 |... LRSIV V[0[0 I PR AU R R RN 3.591 |...... 3.591 [MN ...... . 48,479 |....11/06/2019 ...|....11/01/2039 ...
446201-AR-6 ..... HUNTINGTON BEACH CALIF PENSION OBLIG .... NP .. 1.BFE ..|... ...74.8910 |... . 4,785,000 [.oeeeeeeeiiiieenn Joememieeeeeenees foeeeeees s et 3.276 |...... 3.276 (D ....... .. 156,757 |....03/18/2021 ...|....06/15/2040 ...
447154-EX-9 . HUNTSVILLE ALA PUB BLDG AUTH LEASE REV . 2. .1.BFE .. ...73.2260 |. ..549,195 |. . 750,000 ... 750,000 |.. .3.039 |......3.039 . 22,793 |....08/05/2021 .. 02/01/2041 ...
452650-JP-0 . IMPERIAL CALIF IRR DIST ELEC REV 1 .1.DFE .. ...88.6520 |. .. 2,659,560 |. .3,000,000 .3,000,000 |.. .3.032 |......3.032 . 90,960 |....06/23/2016 .. 11/01/2029
45506D-11V-3 . INDIANA ST FIN AUTH REV ... 1 .1.BFE .. ...89.5000 |. ..895,000 |. .1,000,000 .1,000,000 |.. .3.066 |......3.066 . 30,660 |....06/08/2016 .. 07/01/2029
45506D-1M1-1 ..... INDIANA ST FIN AUTH REV 1 .1.BFE .. ...88.4630 |. ..884,630 |. .1,000,000 .1,000,000 |.. .3.166 |......3.166 . 31,660 |....06/08/2016 .. 07/01/2030
45506D-11X-9 ..... INDIANA ST FIN AUTH REV 1 .1.BFE .. .. 87.6710 |. ..876,710 |. ,000,000 .1,000,000 |.. .3.266 |......3.266 . 32,660 |....06/08/2016 .. 07/01/2031 ...
45506D-11Y-7 ..... INDIANA ST FIN AUTH REV ... N L .. 1.BFE ..|... ...84.9150 |... ... 500,000 |.. 500,000 [+eeemmuneeeeemnnnn ferreeeeeemniineee e e e 3.624 |...... 3.624 . 18,120 |....06/08/2016 ...|....07/01/2036 ...
45656R-CS-9 ..... INDUSTRY CALIF SALES TAX REV 2 e | LEFE L . ...97.9580 |... ,000,000 .. 998,391 | e384 | e 4.000 |...... 4.044 .40,000 |....11/20/2015 ...|....01/01/2027 ...
45656R-CT-7 ..... INDUSTRY CALIF SALES TAX REV N2 e | LEFE L .. 981,730 |...96.9300 |... 991,333 | e 10528 e [ s 4.000 |...... 4.194 ...11/20/2015 ...|....01/01/2028 ...
468714-EP-1 ..... JACKSON ST UNIV EDL BLDG CORP MISS REV .... ... 1.CFE ..|... .. 235,000 |...94.990 |... 00235,000 |oeeeiiiiiiiiiins o i e e 3.120 |...... 3.120 ....10/18/2017 ...|....03/01/2026 ...
468714-EQ-9 ..... JACKSON ST UNIV EDL BLDG CORP MISS REV .... |- 1.CFE ..|... .. 525,000 |...93.7450 |... 1 00525,000 |eeeeieeeeenies feeeeee e e s 3.220 |...... 3.220 ....10/18/2017 ...|....08/01/2027 ...
490580-EW-3 ..... KENT HOSP FIN AUTH MICH REV |- 1.DFE ... .. 3,000,000 |...81.1530 |... 003,000,000 [.eniiiiiiiniens v e foiin e 3.121 ... 3.121 ....10/23/2019 ...|....07/15/2034 ...
49151E-7C-1 ..... KENTUCKY ST PPTY & BLDGS COMMN REVS .. |- LEFE L. .. 1,851,000 |. 100.4880 |... . e 1,851,000 [oeenieeiiiiieeee feeeeeeieeeeeeee e e e 5.373 |...... 5.372 ...10/26/2010 ...|....11/01/2025 ...
503433-AS-3 ..... LA HABRA .. 1.B FE ..|... .. 925,000 |...74.4120 |... ..925,000 |.. Lo 0 1V[V I U RN R R RN 3.397 |...... 3.397 ....01/13/2022 ...|....08/01/2041 ...
53945C-HB-9 LOS ANGELES CALIF WASTEWATER SYS REV . .1.CFE .. 2,000,000 |...96.1960 |. N .2,000,000 .2,000,000 |.. .3.044 |......3.044 ....05/10/2017 .. 06/01/2025 ...
544445-BC-2 LOS ANGELES CALIF DEPT ARPTS ARPT REV ... 1.CFE ..|... .. 2,000,000 )...99.4120 |.............. 1,988,240 |.... .2,000,000 |. ...2,000,000 ...oiiiiiiiiininns Jorviiiniiiniiiiin Joeieniis o eeeens 2.79% |...... 2.79% ...11/16/2016 ...|....05/15/2023 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

s'oL4

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
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
54628C-RJ-3 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & LADFE L 500,000 |...72.7090 |........coeeeeenn 363,545 |oiinniiiinnnnn 500,000 |oeeevvnnnienenn 500,000 [ounniiiiiiinniins foovvrnniiiiiiiiin foreeneeeiiiiinns v 30125 |l BABMS oot e 5,208 ...12/03/2020 ... |....03/01/2040 ...
54651T-BN-4 ..... LOUISIANA ST TRANSN AUTH .. 1.EFE ..|... ...71.2840 |... 250,000 |eeeevnnneeeeenn250,000 founiiiiiiniiiiies feeeeeeiiieeeeenee e e 42222230080 | 3.080 |FA ...... e 2,909 |... ....01/07/2021 ...|....08/15/2043 ...
546540-RM-9 ... LOUISIANA ST UNIV & AGRIC & MECHANICAL C .... .. 1.EFE ..|... ...80.2060 |... .2,530,000 |.evvennennnnnn2,580,000 [oiiiiiiiiinies Jeveiiiiiiiee e v [ 3.146 | 3.146 [JJ ....... 0 39,797 ... ....12/06/2019 ...|....07/01/2034 ...
550802-LJ-9 ..... LYCOMING CNTY PA AUTH COLLEGE REV |- 1.CFE ... ...78.4830 |............. 1,514,722 |0 1,980,000 [oeeeennnnnnn 1,930,000 |eveeeeeeeniies foeeeeeiiiiies e e 20030014 3.014(dJ ....... .. 29,085 |... ....04/01/2021 ...|....07/01/2037 ...
551785-CY-2 ..... LYNWOOD CALIF PUB FING AUTH LEASE REV .. |- 1.CFE ... ..830,000 |...86.3140 |.................716,406 [................ 830,000 |......ooeeeeenn 830,000 [oeeneeiiivnnnnnnns oovvvnnnininiinnn foveeneeeiiiiiinnes fovvviviiiiiienn 00000 3.583 | 3.583 ....11/08/2019 ...|....10/01/2034 ...
551785-DH-8 ..... LYNWOOD CALIF PUB FING AUTH LEASE REV .. .. 1.CFE ..|... 1,565,000 |...83.0000 |... . revrrnnnneeee 1,565,000 [oeeeiiiiiiiees e e e 12222032861 | 3.861 ...11/08/2019 ...|....10/01/2038 ...
561850-LZ-9 ..... MANATEE CNTY FLA PORT AUTH PORT REV .. 1.B FE ..|... .. 875,000 |...73.7750 |... .o 875,000 |ovvveiieeennnnn 875,000 [oiiiiiiiiiiiiis e e s [0022223.087 | 3.087 ....03/19/2021 ...|....10/01/2040 ...
561850-MA-3 ..... MANATEE CNTY FLA PORT AUTH PORT REV .. .. 1.BFE ..|... ..650,000 |...73.6180 |... 10 650,000 |-eevuiiiieeennnn 850,000 [oiiiiiiiiiiii e e e [202230187 | 3.187 ....03/19/2021 ...|....10/01/2041 ...
57433P-BG-5 . MARYSVILLE CALIF FING AUTH SIR REV .1.GFE .. 1,160,000 |...72.9350 |. .1,160,000 .3.094 ....08/12/2021 .. 11/01/2040
57586N-7S-4 ..... [MASSACHUSETTS ST HSG FIN AGY .. .1.CFE .. 1,220,000 |...81.6320 |. . 1,220,000 .3.490 ....11/21/2019 .. 12/01/2039
576000-XP-3 ..... [MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. .1.CFE .. 2,500,000 |.. 81.0070 |. ......3.166 ....11/07/2019 .. 10/15/2034 ...
592041-11J-2 ... MET GOVT NASHVILLE & DAVIDSON CNTY TEWN ... .. 1.F FE ..|... .. 1,500,000 |...96.4040 |... . . e 1,500,000 [.eeeeeeeniiiiieee Jeeeeeniieeeeeenee e oo e 42053 | 4.053 ...03/18/2016 ...|....07/01/2026 ...
592098-G4-3 ... METROPOL ITAN GOVT NASHVILLE & DAVIDSON C ... .. 1.CFE ..|... 1,000,000 . 107.1960 |... .1,000,000 |.. e 1,000,000 [enneiiiiiiinnees oeviiiiiiiiiiien feeeeeeiiiis v [00000.6.393 |l 6.392 ....12/09/2010 ...|....07/01/2030 ...
59333N-V6-7 ... MIAMI-DADE CNTY FLA SPL OBLIG .. 1.EFE ..|... ..730,000 |...71.6740 |... e 730,000 |eeeveieeeeennnn 780,000 [oeeeiiiiiiiie e e e [0 2,786 | 2.786 ....12/10/2020 ...|....10/01/2037 ...
604204-YX-9 ..... MINNETONKA MINN INDPT SCH DIST NO 276 CT .. |- 1B FE ... ..875,000 |...72.4460 |.................633,903 [......ccevnnnn 875,000 |ooviininnniennn 875,000 [ouenniiiiiiinins oovviiiiiniiniiinn e o [0022223.000 |l 2.999 ....00/24/2021 ...|....02/01/2041 ...
611581-AP-4 ..... MONROVIA CALIF PENSION OBLIG .- 1.BFE ..|... 2,600,000 |...97.6420 |.............. 2,538,692 [..............2,600,000 |..........eeen2,800,000 |...ooeeemnnninnee Joeeemmnieneeennne e oo 002222830062 | 3.062 ....12/01/2017 ...|....05/01/2024 ...
611581-AR-0 ..... MONROVIA CALIF PENSION OBLIG .. .. 1.B FE ..|... .. 2,765,000 |...94.4160 |... eeevneneeenn 2,765,000 [oonniinnnnnn 2,765,000 |oiiiiiiiiiiiiiiinn feeeeiiiiieeens foeveiiins e [0.3.263 oLl 3.263 . ....12/01/2017 ...|....05/01/2026 ...
612193-A0-5 ..... MONTCLAIR PENSION OBLIGATION ... .. 1.DFE ..|... .. 3,000,000 |...74.2410 |... 2,227,230 |.... 10008,000,000 ..eeeeeeiniiiees Jeeeemnnieeeeenne e e [002.3.283 | 3.283 ..107,792 |....10/14/2021 ...|....06/01/2041 ...
612200-BD-6 ..... MONTCLAIR CALIF REDEV AGY SUCCESSOR AGY ... .. 1.DFE ..|... .. 2,000,000 |...83.7690 |... .. 1,675,380 |.... 200:2,000,000 [oeenieiiiiiiiniens v fereeeiiis v [00000.3.328 | 3.328 . 66,560 |....12/05/2019 ...|....10/01/2035 ...
612285-AN-6 ..... MONTEBELLO CALIF PENSION OBLIG ... .1.CFE .. 1,000,000 |...84.3470 |. ..843,470 |. .1,000,000 |.. .4.056 . 40,560 |....05/28/2020 .. 06/01/2039
61945D-BK-6 ..... MOSAIC DIST CMNTY DEV AUTH VA REV 1.F FE .. 1,410,000 |...78.3470 |. .. 1,104,693 |. .1,410,000 |.. .2.991 . 42,187 |....10/21/2020 .. 03/01/2036
63910M-BB-3 ..... NAVAJO CNTY ARIZ PLEDGED REV ........ . 2 .1.CFE .. ...77.3990 |. .1,150,000 |.. .3.041 . 23,800 |....10/08/2021 .. 07/01/2038
63948II-AK-8 ..... NDSU RESH & TECHNOLOGY PK INC N D LEASE .........coet feun -on e [1 .1EFE .. ...94.7110 |. 500,000 .3.091 . 15,455 |....07/15/2016 .. 05/01/2026 ...
63968A-L5-2 ..... NEBRASKA PUB PWR DIST REV ... N 1EFE .. . 100.0000 |. . 790,000 790,000 el 2.337 . 18,462 |....10/19/2016 .. 01/01/2023 ...
63968A-L6-0 ..... NEBRASKA PUB PWR DIST REV ... B L .. 1.EFE ..|... ...97.4440 |... .1,000,000 |.. e 1,000,000 [enneiiiiiiniees v e i 00000 2.552 | 2.552 . 25,520 |....10/19/2016 ...|....01/01/2024 ...
63968A-L9-4 ..... NEBRASKA PUB PWR DIST REV N L .. 1.EFE ..|... ...92.1410 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiieee Jeeeemnieeeeeene e e 00002 2.952 | 2.952 . 29,520 |....10/19/2016 ...|....01/01/2027 ...
646067-DH-8 ..... NEW JERSEY ST EDL FACS AUTH REV . I VAN .. 1.EFE ..|... ...81.7590 |... o 715,000 |ovveeiiieennnnn 715,000 [oiiiiiiiiiiis Jeviiiiiniiiie oo i e 42331 | 4.331 . 36,988 |....04/09/2021 ...|....07/01/2041 ...
649711-6B-1 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... e | LA FE L ...95.2790 |... .5,000,000 |-eevuneeeenn5,000,516 [ooeeeeenniiiiie e (21) [ e [0002222.850 | 2.845 .. 142,500 |....06/22/2017 ...|....05/01/2025 ...
64972E-R-8 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI . 2 e [ 1.CFE L ...71.5360 |... .3,000,000 |..evenneeennnn3,000,000 [oniiiiiiiiiiiies Jvviniiiniiiiiin feeeeeieiiis i [0 2,948 | 2.948 ... 88,440 |....02/24/2021 ...|....11/01/2041 ...
649902-52-0 ... NEW YORK STATE DORMITORY AUTHORITY N L .. 1.BFE ..|... . 100.4190 |... ... 500,000 |.. 500,000 |oeeeemmnnreeremnnn formeeeeeemneiiees foeeeemiees e [0005.202 oLl 5.201 . 26,010 |....03/05/2010 ...|....02/15/2026 ...
660043-DR-8 ..... NORTH HUDSON SEW AUTH N J GROSS REV LEAS 2 1FFE .. ...85.4960 |. .1,500,000 .1,500,000 |.. .3.378 . 50,670 |....11/12/2019 .. 06/01/2034 ...
660043-DS-6 ..... NORTH HUDSON SEW AUTH N J GROSS REV LEAS 2. 1FFE .. ...83.1200 |. .1,000,000 .1,000,000 |.. .3.6% . 36,960 |....11/12/2019 .. 06/01/2039
665304-JG-7 ..... NORTHERN KY UNIV GEN RCPTS ........coeeeens 1, .1EFE .. ...69.1440 |. .1,000,000 .1,000,000 |.. .3.158 . 31,580 |....04/07/2021 .. 09/01/2040
678505-FU-7 ..... OKLAHOMA AGRIC & MECHANICAL COLLEGES REV . 2. .1.DFE .. ...89.3640 |. ..695,000 .695,000 |.. .3.250 . 22,588 |....04/14/2016 .. 08/01/2029
678505-FW-3 ..... OKLAHOMA AGRIC & MECHANICAL COLLEGES REV . 2 .1.DFE .. ...87.4650 |. ..550,000 .550,000 |.. eeeen 3,450 . 18,975 |....04/14/2016 .. 08/01/2031 ...
679191-LL-8 ..... OKLAHOMA ST UNIV AGRICULTURAL MECHANICAL ... .- 1.DFE ..|... 1,500,000 |.. 70.0610 |... . . .1,500,000 |.. e 1,500,000 [.eeneeeeeiiiieee Jeeeeeniieeeeeene e e [0000.2.982 | 2.982 . 44,730 |....04/15/2021 ...|....09/01/2041 ...
682832-Gll-4 ..... ONONDAGA N Y CIVIC DEV CORP REV .. .. 1.CFE ..|... .. 3,000,000 |...74.7270 |..ceuunnnnnnns 2,241,810 |.... .3,000,000 |.. R N 0 [V R RPN FURRUURR RPN R T [<': ) AN 3.158 ... 94,740 |....08/06/2020 ...|....12/01/2041 ...
684100-AR-1 ..... ORANGE CALIF PENSION OBLIG .. 1.CFE ..|... .. 5,000,000 |...71.8230 |... 3,591,150 |.... 105,000,000 [..eeeeeenniiiieee Jeeeemniieeeeeene e e [en2.3.015 |l 3.015 .. 150,750 |....03/04/2021 ...|....06/01/2040 ...
691875-D0-8 ..... OXNARD CALIF FING AUTH LEASE REV ... .. 1.CFE ..|... .. 2,000,000 |...84.1670 |... 1,683,340 |.... 200:2,000,000 [oueniiiiiiiiiniens v fereeeiiiis v o000 3.654 | 3.654 . 73,080 |....11/21/2019 ...|....06/01/2037 ...
69647R-BZ-6 ..... PALM BAY FLA SPL OBLIG .. 1.CFE ..|... ...2,335,000 |...83.5450 |... 002,335,000 [oueeeeeiniiiieee Jeeeernieeeeenne e e e 30174 3.174 . 74,113 |....12/05/2019 ...|....10/01/2034 ...
69674P-AP-9 ..... PALMDALE CALIF WTR DIST WTR REV .... .. 1.CFE ..|... ..500,000 |...79.7530 |.........oeee.... 398,765 [..eniiiiinnnnn. 500,000 |ooiiiiiiniinnnn 500,000 [oeeniiiiiiiiinns oovviniiiiiiiiiinn o i [0 2.961 | 2.961 . 14,805 |....10/21/2020 ...|....10/01/2034 ...
70227R-AM-2 ..... PASADENA CALIF PENSION OBLIG .. 1.CFE ..|... 1,250,000 |...98.7530 |... . e 1,250,000 [.eneeeeeiiiiiieee feeeeeniieeeeeine e e e 40165 | 4.164 . 52,063 |....04/24/2015 ...|....05/01/2029 ...
706716-CZ-8 ..... PENDER CNTY N C LTD OBLIG ............ |- 1.DFE ... .. 1,315,000 |...71.3670 |... 938,476 |.... R I S0 R R AR R R 21 ) 2 RN 3.012 ... 39,608 |[....10/22/2020 ...|....06/01/2040 ...
709224-V3-0 ..... [PENNSYLVANIA ST TPK COMMN TPK REV .1.DFE .. 5,000,000 |...80.0990 |. .. 4,004,950 |. .5,000,000 |.. eeeen 3.298 . 164,650 |....10/25/2019 .. 12/01/2036 ...
72331Y-BR-4 ..... PINETOP-LAKESIDE ARIZ PLEDGED REV .. ... 1.CFE ..|... ..710,000 |...73.1550 |.......oeeeennns 519,401 |.... . 710,000 |. L 710,000 )i [ i oo |00223.000 L 3.000 |JdJ ....... . 21,300 |....06/21/2021 ...|....07/01/2041 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

9013

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
73358W-TZ-7 ..... PORT AUTHN Y & N J e oo e | s 2 i LADFE L 1,500,000 |...92.8310 [....cevvernnn 1,392,465 |..ovvennnnnnns 1,500,000 [...overennnnn 1,500,000 oveenevrevvnnnes foorvvminiiiiiis e [ e 4.4% |...... 4.426 ....10/08/2014 ...|....10/15/2034 ...
734876-BD-6 ..... PORT NEINPORT ORE LEASE REV .. |- LEFE L. .. 530,000 |...85.8900 |... ..530,000 |+eeerrnnieeeennn530,000 foennieiiiiiiiines feeeeeniieeeeeee e e e 3.1% |...... 3.19% ....12/06/2019 ...|....08/01/2031 ...
735000-S0-5 ..... PORT OAKLAND CALIF REV | LR FE L 1,500,000 |...94.7920 |... 1,500,000 |..evenieeeennn 1,500,000 [oiiiiiiniiiiins Jovvveiniiiiinins oo e e 3.050 |...... 3.050 ....06/22/2017 ...|....11/01/2025 ...
735389-YV-4 ..... PORT SEATTLE WASH REV ... .. 1.DFE ..|... 1,000,000 |...97.6250 |... 1,000,000 |-eevuneeeeennn 1,000,000 [oeeeenniiiiiiins Joerenieeeeeennes oo s et 2.836 |...... 2.836 ....07/26/2017 ...|....05/01/2024 ...
735541-FR-0 ..... PORT VANCOUVER WASH REV .. 1.EFE ..|... ..630,000 |...91.0690 |... ... 630,000 |.. [C5C 0000 Y AR R AR RN 3.182 |...... 3.152 ...06/09/2016 ...|....12/01/2028 ...
735541-FT-6 ..... PORT VANCOUVER WASH REV ... .. 1.EFE ..|... ..200,000 |...89.2790 |... . 200,000 |.. 00200,000 |eeeenieeeeeennies e e e e 3.352 |...... 3.352 ....06/09/2016 ...|....12/01/2030 ...
735541-FU-3 ..... PORT VANCOUVER WASH REV ... .. 1.EFE ..|... .. 245,000 |...88.5930 |... ..245,000 |.. 285,000 |oeiiiiiiiiis e e e e 3.452 |...... 3.452 ....06/09/2016 ...|....12/01/2031 ...
735541-FV-1 ..... PORT VANCOUVER WASH REV ... .. 1.EFE ..|... ...88.1690 |... ..285,000 |.. 285,000 |eeeeniiieeeeiis feeeereeiiie e e e 3.552 |...... 3.552 ....06/09/2016 ...|....12/01/2032 ...
735541-FII-9 . PORT VANCOUVER WASH REV .1EFE .. ...87.4770 |. . 500,000 500,000 |.. .3.602 |......3.602 ...06/09/2016 .. 12/01/2033
735541-GG-3 . PORT VANCOUVER WASH REV 1EFE .. ...98.5830 |. . 270,000 270,000 |.. .2.966 |......2.966 ....05/10/2017 .. 12/01/2023
735541-GH-1 ..... [PORT VANCOUVER WASH REV ... .1EFE .. ...97.0680 |. . 300,000 300,000 |.. .3.116 |......3.116 ....05/10/2017 .. 12/01/2024 ...
752096-AN-7 ..... RANCHO ADOBE FIRE PROTECTION DISTRICT |- 1.CFE ... 1,375,000 |...75.5120 |... 1,375,000 |.. e 1,875,000 [.eeneeeiniiiiees feeeeeriieeeeene e e e 3.270 |...... 3.270 ...10/06/2021 ...|....08/01/2041 ...
759136-US-1 ..... REGIONAL TRANSN DIST COLO SALES TAX REV ... |- 1.CFE ... .. 1,500,000 |...78.2760 |... .1,500,000 |.. e 1,500,000 [oenniiiiiiiniees v e i e 3.258 |...... 3.258 ....11/18/2019 ...|....11/01/2038 ...
759911-56-1 ..... REGIONAL TRANSN AUTH ILL |- 1.CFE ... .. 3,510,000 |...73.5380 |... .3,510,000 |.. 003,510,000 [..eneeeeeniiiiieee foeeerrniieeeeenee e e e 3.000 |...... 3.000 ....10/05/2021 ...|....06/01/2039 ...
762243-Y2-3 ..... RHODE ISLAND ST HEALTH & EDL BLDG CORP R . .. 1.DFE ..|... .. 1,000,000 |. 100.1070 |... e 1,000,000 [oenniiiiiiiinines v e foiiin e 6.286 |...... 6.285 ....11/16/2010 ...|....05/15/2027 ...
763721-AM-9 ..... RICHLAND FACS CORP S C INSTALLMENT PUR R .. .. 1.BFE ..|... .. 1,000,000 |...85.6180 |... eee 1,000,000 [.eeneeeenniiiees foreerriiieeeeene e e e 3.100 |...... 3.100 ....10/18/2019 ...|....03/01/2033 ...
763721-AP-2 ..... RICHLAND FACS CORP S C INSTALLMENT PUR R |- 1B FE ... .. 3,000,000 |...81.8990 |... 2,456,970 |.... 003,000,000 [.eniiiiiiiinines foerriniiiiiiiinn e foiii e 3.463 |...... 3.463 ...10/18/2019 ...|....03/01/2039 ...
764464-AP-8 ..... RICHMOND CALIF PENSION FDG |- 1.DFE ... .. 2,500,000 |...99.2040 |......ennneeen 2,480,100 |.... 002,500,000 [..eiieeeniiiieee feeeeeriiieeeeene e e e 5.428 |...... 5.424 ....08/26/2022 ...|....01/15/2036 ...
764464-A0-6 ..... RICHMOND CALIF PENSION FDG .. 1.DFE ..|... .. 2,500,000 |...99.4130 |... 2,485,325 |.... 002,500,000 [oeeniiiiiiiiinens v e o e 5.508 |...... 5.504 ....08/26/2022 ...|....01/15/2037 ...
76913D-GJ-0 ..... RIVERSIDE CNTY CALIF INFRASTRUCTURE FING . .1.DFE .. 2,000,000 |...72.8690 |. .. 1,457,380 |. .2,000,000 |.. .3.185 |......3.185 ....09/29/2021 .. 11/01/2041
777865-BK-1 ..... ROSEVILLE CALIF REDEV AGY SUCCESSOR AGY .1.CFE .. 750,000 |...88.0820 |. ..660,615 |. 750,000 |.. .3.270 |......3.270 ....06/30/2016 .. 09/01/2031
786005-PM-4 ..... SACRAMENTO CALIF MUN UTIL DIST ELEC REV . .1.CFE .. 2,500,000 | 110.2990 .. 2,757,475 |. .2,500,000 |.. .6.322 |......6.321 ....05/05/2009 .. 05/15/2036
794678-DX-0 ..... SALES TAX SECURITIZATION CORP ILL ...oovvvvvveneeeeensfenn e .|..1.DFE .. 2,000,000 |...75.9880 |. ..1,519,760 |. .2,000,000 |.. .3.238 |......3.238 ....12/09/2021 .. 01/01/2042 ...
79489P-AP-3 ..... SALINAS CALIF WASTEWATER REV ..eeeeeeeeeeiieeeeeennas fen e .. 1.DFE .. 1,250,000 |...71.8940 |. ..898,675 |. . 1,250,000 1,250,000 |.. 2,94 |......2.94 ...12/11/2020 .. 08/01/2042 ...
79766D-UN-7 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . .. 1.EFE ..|... ..750,000 |...80.2190 |... ... 750,000 |.. 750,000 3.333 |...... 3.333 ....01/26/2022 ...|....05/01/2037 ...
797726-DZ-9 ..... SAN FRANCISCO CALIF CITY & CNTY CMNTY FA .... |- 1.BFE ... 1,100,000 |...79.2720 |... .1,100,000 |.. 1,100,000 3.091 |...... 3.091 ...10/20/2021 ...|....09/01/2036 ...
798541-BQ-2 ..... SAN LUIS ARIZ PLEDGED EXCISE TAX REV ... 1.CFE ..|... ...97.2300 |... ... 300,000 |.. . A 2.750 |...... 2.929 ....09/21/2017 ...|....07/01/2024 ...
798541-BR-0 ..... SAN LUIS ARIZ PLEDGED EXCISE TAX REV ... |- 1.CFE ..|... ...95.8860 |... . 100,000 |.. 16 e e e 3.000 |...... 3.129 ....09/21/2017 ...|....07/01/2025 ...
798541-BS-8 ..... SAN LUIS ARIZ PLEDGED EXCISE TAX REV ... ... 1.CFE ..|... ...94.2290 |... . 100,000 Joeevveeniinennnnnn 99,184 | [l 217 e [ e 3.000 |...... 3.249 ....09/21/2017 ...|....07/01/2026 ...
798541-BT-6 ..... SAN LUIS ARIZ PLEDGED EXCISE TAX REV B .. 1.CFE ..|... ...93.0630 |... 1. 100,000 |-eveeniieeeennnnnn 99,073 [ e 188 [ e [t 3125 |...... 3.349 ....09/21/2017 ...|....07/01/2027 ...
79876A-FC-1 ..... SAN MARCOS CALIF PUB FING AUTH SPL TAX R . 2 .1.CFE .. ...74.7810 |. .. 2,535,076 |. .3,390,000 .3,390,000 |.. .2.964 |......2.964 ....02/26/2021 .. 09/01/2036 ...
80083E-AP-6 ..... SANGER CALIF PENSION OBLIG ..... 2 1.E FE .. ...76.9280 |. ..2,692,480 |. .3,500,000 .3,500,000 |.. .3.022 |......3.022 ....08/11/2021 .. 07/15/2035
801809-BL-7 ..... SANTA CRUZ CNTY ARIZ PLEDGED REV 2 .1.CFE .. .. 76.1100 |. . 605,000 605,000 |.. .3.050 |......3.050 ....11/18/2021 .. 07/01/2036
801809-BM-5 ..... SANTA CRUZ CNTY ARIZ PLEDGED REV 2 .1.CFE .. ...74.1710 |. . 640,000 640,000 |.. .3.150 |......3.150 ....11/18/2021 .. 07/01/2038
80182Y-CV-7 ..... SANTA CRUZ CNTY CALIF REDEV SUCCESSOR AG . .. 1.CFE .. ...96.8480 |. . 500,000 .499,602 |.. .3.000 |......3.049 ....07/14/2017 .. 09/01/2024 ...
80375C-BC-5 ..... SARPY CNTY NEB LEASING CORP N2 e | LA FE L ...81.6310 |... .2,035,000 |.. 002,085,000 [..eeeeeeniiiiees foeeerrniieeeeene e o e 3.100 |...... 3.100 ...10/30/2019 ...|....12/15/2035 ...
818182-BK-2 ..... SEVIER CNTY ARK SALES & USE TAX 2 e [ 1.CFE L 1,640,000 |...73.3060 |... .1,640,000 |.. B 7 V[V R RN RN AR RN 3.032 |...... 3.032 ....09/11/2020 ...|....08/01/2040 ...
837123-KZ-0 ..... SOUTH CAROLINA ST PORTS AUTH PORTS REV . 2 ... .. 1.EFE ..|... ..500,000 |...80.7390 |.......eueeeern. 403,695 |....oieeennnnn 500,000 |oeeeeeniinieeens 500,000 [oeeeneeeiiiiiiiee foreeemnniieeeeen e oo e 3.156 |...... 3.156 ....11/14/2019 ...|....07/01/2033 ...
837123-1B-2 ..... SOUTH CAROLINA ST PORTS AUTH PORTS REV . 2. .. 1.EFE ..|... ..500,000 |...78.1850 |.........oeeeern390,925 |.oenniiiennnnt 500,000 |oieiviinnnnnnn 500,000 [oeeeniiiiiiinnnns oovvviniiiiiiiin o [ e 3.555 |...... 3.555 ...11/14/2019 ...|....07/01/2039 ...
837151-VD-8 ..... SOUTH CAROLINA ST PUB SVC AUTH REV .. 1.G FE ..|... ... 45,000 |. 102.1920 |...cevvuneeeennn 45,986 [oeenniieennnnnnnid5,000 |oeeeinniiieeeennnnd5,000 [oeeeneiiiiiiieees o e e e 6.224 |...... 6.223 ....05/08/2009 ...|....01/01/2029 ...
83755L-K8-8 ..... SOUTH DAKOTA ST BLDG AUTH REV .. 1.B FE ..|... 1,690,000 |...84.8420 |... reeeeeeneenn 1,690,000 [o.nniinnnnnn 1,690,000 [oiiiiiiiiiiiiiiis [ v e e 3.041 |...... 3.041 ....10/18/2019 ...|....06/01/2034 ...
83755V-L2-8 ..... SOUTH DAKOTA ST HEALTH & EDL FACS AUTHR . |- LEFE L. ..500,000 |...83.3320 |... 416,660 |.... 500,000 [oeeemmmneeeeemnnnn fereeeeeeemniieeee e e e 3.280 |...... 3.280 ...11/07/2019 ...|....07/01/2033 ...
850714-GU-4 ..... SPRINGFIELD ILL WTR REV ...cevvvenniiiiinnnnns .. 1.DFE ..|... .. 1,000,000 |...78.6350 |... 786,350 |.... e 1,000,000 [oenniiiiiiiiniees v e foii e 3.4%6 |...... 3.426 ....10/22/2020 ...|....03/01/2040 ...
854434-A0-0 ... STANISLAUS CONSOL IDATED FIRE PROTECTION .1.DFE .. 1,255,000 |...73.3310 |. ..920,304 |. . 1,255,000 |.. . ......3.300 ....09/29/2021 .. 04/01/2041 ...
86181R-BG4 ..... STONEGATE VLG MET DIST COLO WASTEWATER E .... ... 1.CFE ..|... .. 2,000,000 )...75.9230 |.....coeennns 1,518,460 |.... .2,000,000 |. ...2,000,000 ...oiiiiiiiiininns Jorviiiniiiniiiiin Joeieniis o eeeens 3.350 |...... 3.350 ...12/10/2021 ...|....12/01/2041 ...
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865063-CV-1 ..... SUISUN-SOLANO CALIF WTR AUTH WTR REV ........cceevnne LADFE L 500,000 |...73.9050 |........coeeeeenn 369,525 |oueinniiiinnnn 500,000 |.eevvrnnnennnns 500,000 ....04/09/2021 ...|....09/01/2041 ...
86607T-AL-6 ..... SUMMIT FIRE AND MEDICAL DISTRICT COCONIN .... |- 1LFFE L .. 2,500,000 |...82.2770 |... .2,500,000 |.. ....2,500,000 ....10/27/2021 ...|....07/01/2038 ...
87047S-AM-2 ..... SWEETWATER CALIF UN HIGH SCH DIST PUB FI .... |- 1.CFE ... .. 1,000,000 |...91.8490 |... .1,000,000 |.. ....1,000,000 ....10/20/2016 ...|....10/01/2028 ...
87047S-AN-0 ..... SWEETWATER CALIF UN HIGH SCH DIST PUB FI .... |- 1.CFE ... .. 1,000,000 |...91.0080 |... .1,000,000 |.. ....1,000,000 ....10/20/2016 ...|....10/01/2029 ...
87047S-AQ-3 ..... SWEETWATER CALIF UN HIGH SCH DIST PUB FI .... |- 1.CFE ... .. 1,000,000 |...89.5710 |... .1,000,000 |.. ....1,000,000 ....10/20/2016 ...|....10/01/2031 ...
87354T-BF-1 ..... TACOMA WASH REGL WTR SUPPLY SYS REV .. 1.CFE ..|... ..500,000 |. 101.9590 |... . 500,000 |.. ... 500,000 ...08/11/2010 ...|....12/01/2030 ...
876380-RH-4 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO . .. 1.EFE ..|... ..500,000 |...75.3640 |... . 500,000 |.. ... 500,000 ....12/11/2020 ...|....09/01/2040 ...
881182-BS-7 ..... TERREBONNE LEVEE & CONSV DIST LA PUB IMP .... .. 1.EFE ..|... 1,000,000 |...78.6650 |... .1,000,000 |.. ....1,000,000 ....08/27/2020 ...|....06/01/2039 ...
88213A-GG-4 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE .. .. 485,000 |.. 87.1070 |. ..485,000 .485,000 |.. ....06/29/2016 .. 05/15/2031
88213A-GG-4 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 1AFE . 1,030,000 |.. 87.1070 |. .1,030,000 .1,030,000 |.. ....06/29/2016 .. 05/15/2031
914023-\B-8 . UNIVERSITY AKRON OHIO GEN RCPTS .. 1FFE .. 1,625,000 |.. 77.6180 |. A . 1,625,000 .1,625,000 |.. ....10/24/2019 .. 01/01/2035 ...
914023-NC-6 ... UNIVERSITY AKRON OHIO GEN RCPTS .. .. 1.F FE ..|... .. 1,000,000 |...77.7630 |... 777,630 |.... .1,000,000 |.. ....1,000,000 ...10/24/2019 ...|....01/01/2038 ...
914072-4J-9 ..... UNIVERSITY ARK UNIV REV ... .. 1.CFE ..|... .. 5,000,000 |...80.6210 |... 4,031,080 |.... .5,000,000 |.. ....5,000,000 ....10/11/2019 ...|....03/01/2038 ...
914072-J4-6 ..... UNIVERSITY ARK UNIV REV ... .. 1.CFE ..|... .. 1,500,000 |...98.4220 |... 1,476,330 |.... .1,500,000 |.. .... 1,500,000 ....10/06/2016 ...|....09/15/2023 ...
91412G-E6-8 ..... UNIVERSITY CALIF REVS ... |- 1.CFE ... .. 1,185,000 |...88.0640 |... .1,185,000 |.. .... 1,185,000 ....04/08/2016 ...|....05/15/2030 ...
914126-E7-6 ..... UNIVERSITY CALIF REVS ... |- 1.CFE ... .. 1,000,000 |...87.2460 |... .1,000,000 |.. ....1,000,000 ....04/08/2016 ...|....05/15/2031 ...
91412G-M8-5 ..... UNIVERSITY CALIF REVS ... |- 1.DFE ... ...2,135,000 |...88.5710 |... .2,135,000 |.. ....2,135,000 ....06/23/2016 ...|....05/15/2029 ...
91412G-M9-3 ..... UNIVERSITY CALIF REVS ... |- 1.DFE ... .. 1,000,000 |...87.4230 |... 874,230 |.... .1,000,000 |.. ....1,000,000 ...06/23/2016 ...|....05/15/2030 ...
91412G-N2-7 UNIVERSITY CALIF REVS ... .. 1.DFE ..|... 1,000,000 |...86.4800 |... 864,800 |.... .1,000,000 |.. ....1,000,000 ....06/23/2016 ...|....05/15/2031 ...
914126-XV-2 ..... [UNIVERSITY CALIF REVS .1.DFE .. ...92.6850 |. ..648,795 |. . 700,000 ... 700,000 |.. ....03/13/2015 .. 05/15/2030
91412H-KC-6 . UNIVERSITY CALIF REVS .1.CFE .. ...69.2950 |. .. 1,039,425 |. .1,500,000 .1,500,000 |.. ....02/24/2021 .. 05/15/2041
91412H-LG-6 ..... UNIVERSITY CALIF REVS ... .1.DFE .. ...72.9150 |. .. 1,458,300 |. .2,000,000 .2,000,000 |.. ....02/26/2021 .. 05/15/2041
914639-KX-6 ..... UNIVERSITY NEB FACS CORP REV .1.CFE .. ...78.9400 |. ..1,578,800 |. .2,000,000 .2,000,000 |.. ....10/11/2019 .. 10/01/2039 ...
915455-NA-3 ..... [UPPER ALLEGHENY PA JT SAN AUTH SWR REV . .1.CFE .. ...80.2880 |. . 500,000 ... 500,000 |.. ...10/17/2019 .. 09/01/2039 ...
916087-BA-6 ..... UPPER MOHAVWK VALLEY MEMORIAL AUDITORIUM ... |- TEFE L ...76.6330 |... .5,530,000 |.. 5,530,000 .. 193,550 |....10/01/2021 ... |....12/01/2041 ...
91754T-B4-4 ..... UTAH ST CHARTER SCH FIN AUTH CHARTER SCH .. |- 1.CFE ... ...79.2240 |... . 500,000 |.. . 17,750 |....06/19/2020 ... |....10/15/2040 ...
917563-KJ-6 ..... UTAH ST NIV REV |- 1.CFE ... ...96.2650 |... . 49,619 |....06/24/2016 ...|....12/01/2031 ...
917567-EY-1 ..... UTAH TRAN AUTH SALES TAX REV .. 1.DFE ..|... ...83.8240 |... ..101,790 |....11/07/2019 ...|....12/15/2036 ...
91756T-AL-5 ..... UTAH ST MUN PIIR AGY PWR SUPPLY SYS REV . .. 1.EFE ..|... ..700,000 |...98.8090 |... ... 17,584 |....10/07/2016 ...|....07/01/2023 ...
92555F-CN-0 VIA MET TRAN ADVANCED TRANSN DIST TEX SA .... .. 1.BFE ..|... .. 1,000,000 |...70.2990 |... 702,990 |.... . 1,000,000 ... 26,730 |....12/10/2020 ...|....08/01/2038 ...
928172-WG-6 ..... [VIRGINIA PUBLIC BUILDING AUTHORITY ... .1.BFE .. . 104.8490 |. ..9,121,863 |. .8,700,000 .8,801,728 |.. 551,335 |....11/10/2010 .. 08/01/2030 ...
937220-GZ-8 ..... WASHBURN UNIV TOPEKA KANS REV ... 1EFE .. ... 77.2420 |. ..308,968 |. . 400,000 400,000 |.. . 13,000 |....04/08/2021 .. 07/01/2041
93730P-AJ-5 . WASHINGTON BIOMEDICAL RESH FACS 3 WASH L . .1.BFE .. . 106.4300 |. ..2,128,600 |. .2,000,000 .2,000,000 |.. 128,320 |....12/02/2010 .. 07/01/2030
958638-XD-5 . WESTERN MICH UNIV REVS .. 1FFE .. ...79.9880 |. ..467,930 |. ..585,000 .585,000 |.. . 21,206 |....11/07/2019 .. 11/15/2039
95984R-CS-7 WESTERN VA REGL JAIL AUTH VA REGL JAIL F . .1.CFE .. ...78.6030 |. .. 1,572,060 |. .2,000,000 .1,987,524 |.. .67,000 |....11/21/2019 .. 12/01/2038 ...
96062C-BI-5 ..... WESTMINSTER CALIF REDEV AGY SUCCESSOR AG ... |- 1.CFE ... .. 1,145,000 |...76.4490 |... 875,341 |.... .... 1,145,000 . 34,167 |....12/09/2020 ...|[....11/01/2038 ...
963210-AL-3 ..... WHEELING MUNICPAL BUILDING COMMISSION | 1R FE L .. 2,890,000 |...93.2560 |..........c... 2,695,098 |.... ....2,890,000 ....07/20/2022 ...|....08/01/2037 ...
966431-KY-3 ..... WHITLEY CNTY KY SCH DIST FIN CORP SCH BL . |- LEFE L. .. 1,500,000 |...99.9940 |.............. 1,499,910 |.... . .. .... 1,500,000 ....10/29/2010 ...|....11/01/2029 ...
98851W-AP-8 ..... YUMA ARIZ PLEDGED REV .....oeviiiiiinnnniiiiiiiiinnnes LADFE L 1,000,000 |...68.9470 [........evvnnens 689,470 |........e.... 1,000,000 J......oeeneen 1,000,000 . ...01/13/2021 ...|....07/15/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 449,991,571 | XXX 398,829,981 449,866,000 449,903,803 (3,731) XXX XXX 4,318,997 11,112,901 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 449,991,571 | XXX 398,829,981 449,866,000 449,903,803 (3,731) XXX XXX 4,318,997 11,112,901 XXX XXX
00101J-AH-9 ..... ADT SECURITY CORP ...eeeeeeeeeeeeeeeeeeee e e e eeeee e L 3.CFE | 3,982,713 [...99.0055 |.....ceeunnnns 3,960,219 |..coevrnnnnnns 4,000,000 |eeveunnnnns 3,999,056 |.uueeeeenniines feeeeeennnns 2,021 |oeeeeeeeeeiees o e 4.125 V) I R 7,333 |oeeeeeeeenee 165,000 |....06/05/2013 ...|[....06/15/2023 ...
00108W-AP-5 ..... AEP TEXAS INC .. 2.AFE ..|... 3,988,640 [...96.2113 |.............. 3,848,451 |.... .4,000,000 |.. .... 3,989,187 N ... ... 24,022 |... ... 92,433 |....05/16/2022 ...|....06/15/2032 ...
002030-AD-9 ..... AP MOELLER - MAERSK A/S ... .. 2.BFE ..|... .. 4,857,600 |...96.5107 |...eennnneenn 4,825,534 |.... .5,000,000 |.. .... 4,954,688 M ...... .... 50,082 |... .. 193,750 |....11/04/2015 ...|....09/28/2025 ...
002030-AE-7 ..... AP MOELLER — MAERSK A/S ivvvviiiiiiiiiiiiiiiiiininees L2BFE e 6,957,160 |...95.1840 |.............. 6,662,882 |.......ceenn 7,000,000 |..eeeunnnnnnns 6,970,139 Do i 9,625 |veuniinns 315,000 |....06/17/2019 ...J....06/20/2029 ...




8013

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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
00206R-AB-8 ..... ATET INC v eeerenns foeven | s T L 2BFE | 1,884,293 |. 104.7735 |.....cvvunnnns 1,445,874 |..oooennenns 1,380,000 [...eeerennnn 1,852,355 [cooeeiiiiiiiiinns Joeeeennnn (27,168) |oveccciiinees o [ 6.800 |...... 3.560 ....10/25/2021 ...|....05/15/2036 ...
00206R-DE-9 ..... ATET INC e e e e .. 2.BFE ..|... ...99.7981 |oeeiiiins 7,919,974 |..............7,936,000 |............. 10,685,388 |....covmuirreeennn Joumnneen (113,557 oo s [t 6.350 |...... 3.624 ....09/29/2021 ...|....03/15/2040 ...
00206R-DR-0 ..... ATET INC v [ e .. 2.BFE ..|... ...97.0762 |....ocvvnnnnns 1,970,647 |..............2,080,000 |..ccevueennnn 2,022,518 [oeniiiiinnnnnnns Jovvviineennnn 388 | [ e 5.250 |...... 5.287 ....01/31/2017 ...|....03/01/2037 ...
00206R-GM-8 ..... ATET INC e e e e .. 2.BFE ..|... . 104.2343 |..............5,211,716 |..............5,000,000 |..............5,403,816 |.cceeeeeemmuinnes forreennnn (B4,163) |oeeeeeccinnees oo e 6.375 |...... 4.670 ....04/06/2017 ...|....06/01/2028 ...
00206R-GQ-9 ..... ATET INC v [ e .. 2.BFE ..|... ...94.4702 |... reveeneeneeeennn 900,000 [anniiinnnn 500,581 i e (88) [ [ e 4.300 |...... 4.281 ....12/04/2017 ...|....02/15/2030 ...
00206R-GS-5 ..... ATET INC e e e e oo |--2.BFE ... 1071213 |t 1,178,334 |.... e 1,215,378 [ e (10,049) [ o e 6.875 |...... 5.362 ...02/18/2016 ...|....10/15/2031 ...
00206R-GW-6 ..... ATET INC v [ e |- 2.BFE ... . 102.0326 |.............. 2,040,652 |.... PNV V[V R RPN (1)) AU RPN RN 6.000 |...... 5.685 ....03/02/2016 ...|....11/15/2034 ...
00206R-HK-1 ..... ATET INC e e e e .. 2.BFE ..|... ...90.1621 |..ceennnnnnnns 4,508,104 |.... e 8,793,375 [ e 1975 s e e 4.850 |...... 5.232 ....02/14/2019 ...|....03/01/2039 ...
00206R-JD-5 ..... AT&T .2.BFE .. ...98.3310 |. .. 1,966,619 |. .2,000,000 |.. .6.200 |......6.199 ....03/03/2010 .. 03/15/2040
00217G-AB-9 ..... APTIV PLC .... .2.BFE .. ...82.14% |. ..821,4% |. .996,308 |.. .3.250 |......3.297 ....02/09/2022 .. 03/01/2032
002824-BE-9 ..... ABBOTT LABORATORIES .1EFE .. ...98.9351 .. 3,462,729 |. . 3,497,646 |.. .3.400 |......3.476 ....11/17/2016 .. 11/30/2023 ...
002824-BG4 ..... ABBOTT LABORATORIES ...evvveeeeeennneeeeemnneeeeeenns fooe wee e [1,2 s .. 1.EFE ..|... ...99.5102 |...coonnnnnnns 2,985,306 |.... e 2,985,117 [ e T38 [ e e 4.750 |...... 4.799 [MN ...... .. 142,500 |....11/17/2016 ...|....11/30/2036 ...
00287Y-CV-9 ..... ABBVIE INC 2 s .. 2.AFE ..|... ...98.3842 |.......oennnns 1,967,685 |.... 002,005,763 [o.eniiiiiiiinnnns fovvennnnns (4537) e o e 3.850 |...... 3.607 | D ....... . 77,000 |....02/07/2018 ...|....06/15/2024 ...
00774M-AL-9 ..... AERCAP |RELAND CAPITAL DAC .. [V 1,2 e .. 2.CFE ..|... ...95.6225 |...coennnnnnns 1,912,450 |.... e 1,998,682 .. e 369 [ e e 4.450 |...... 4.472 (A0 ...... .89,000 |....03/27/2019 ...|....04/03/2026 ...
008474-D*-6 ..... AGNICO EAGLE MINES LIMITED A 1 veo |- 2.AFE ). ...93.7466 |... 003,000,000 [eeniiiiiiinines v e forriin e 4.640 |...... 4.640 [N/A ..... .. 139,200 |....06/29/2017 ...|....06/29/2027 ...
008474-Da-4 ..... AGNICO EAGLE MINES LIMITED [V v |- 2.AFE ... L..91.3763 | 228,441 | 0.250,000 [oieiiiiieeeeeenn250,000 |oniiiiceiieee e e e | 4.740 |...... 4.740 [N/A ... ... 11,850 |....06/29/2017 ...|....06/29/2029 ...
008474-E*-5 ..... AGNICO EAGLE MINES LIMITED A e | 2.AFE L. ...91.4843 |... 125,000 |eeeeiiiiiis e e e e 4.380 |...... 4.380 ....04/05/2018 ...|....04/05/2028 ...
008474-E@-3 ..... AGNICO EAGLE MINES LIMITED [V L] 2.AFE L. ...88.8%1 |... 311,136 |.... 1000850,000 |eeveiieeeeinies feeeeeees e e e 4.480 |...... 4.480 ...04/05/2018 ...|....04/05/2030 ...
008513-AD-5 ..... AGREE LP ...92.8328 |... 928,328 |.... feich 1 R R ROy (- I AR RN RN 4.800 |...... 4.904 ....08/15/2022 ...|....10/01/2032 ...
00855@-AC-8 ..... AGREE LIMITED PARTNERSHIP . ...91.2191 .. 3,648,764 |. 4,000,000 |eeruneeieeennies feeeeeeeeiis N .4.420 |......4.420 ....07/28/2016 .. 07/28/2028
010392-EE-4 ..... ALABAMA POWER CO . . 100.6085 |. ..1,006,085 |. 01,226,234 |.. ..(18,692) |. .5.600 |......3.008 ....04/13/2021 .. 03/15/2033
010392-FD-5 ..... ALABAMA POWER CO . ...95.8945 |. ..5,753,670 |. . 7,927,055 |.. . (77,227) | .5.500 |......3.165 ....09/28/2021 .. 03/15/2041
010392-FF-0 ..... ALABAMA POWER CO . ...93.9600 |. .. 3,382,560 |. .4,642,270 |.. .. (41,344) | .5.200 |......3.121 ....06/08/2021 .. 06/01/2041 ...
012653-AD-3 ..... ALBEMARLE CORP ... ...97.6915 |. ..2,930,746 |. .3,000,000 . 2,997,630 |.. 0390 | .4.650 |......4.670 ...05/10/2022 .. 06/01/2027 ...
015271-AH-2 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. ...97.5059 |.....coeunnnns 2,925,176 |.... .3,000,000 |.. ....2,996,219 v B0 e [ e 4.300 |...... 4.345|1dJ ....... .. 129,000 |....11/05/2015 ...|....01/15/2026 ...
01748D-AZ-9 ..... ALLEGIANCE BANK ...99.7305 |..ceornnnnnnns 2,991,916 |.... .3,000,000 |.. 003,000,000 ..eeeeeerniiiees Joreereniieeeeene e o e 7.79 |...... 7.79% | ....... .. 157,500 |....12/11/2017 ...|....12/15/2027 ...
01748H-AA-5 ..... STELLAR BANCORP INC ...94.0035 |.......oounnns 2,820,105 |.... .3,000,000 |.. 003,000,000 [eeniiiiiiiiines v e foriiin e 4.700 |...... 4.701 A0 ...... .. 141,000 |....09/20/2019 ...|....10/01/2029 ...
01861E-AA-3 ..... ALLIANCE FUNDING GROUP, INC. ...95.0000 |....cevnunnnns 4,750,000 |.... .5,000,000 |.. 025,000,000 ..eeeeeenniiiees feeeeeriiieeeeene e e e 6.500 |...... 6.500 ....03/18/2021 ...|....04/01/2028 ...
020002-AT-8 ..... ALLSTATE CORP . . 104.8568 |.............. 5,618,225 |.... 05,406,451 [ooiiiiiiiiinnens e (2,368) [ e e 5.950 |...... 5.851 ....03/12/2010 ...|....04/01/2036 ...
020810-AA-5 ..... ALPINE BANKS OF COLORADO .. .. 2,000,000 |...95.9970 |...eeennnnnnnn 1,919,940 |.... ....2,000,000 UUTURRR FPRRTIRRRP IS 5.875 |...... 5.875 ...06/11/2020 ...|....06/15/2030 ...
022095-AH-6 . ALTRIA GROUP INC . 6,716,682 |. 126.4938 |. ..5,116,674 |. .6,479,305 |.. ..(98,483) |. 10.200 |......4.793 ....06/29/2020 .. 02/06/2039 ...
02209S-BF-9 ..... [ALTRIA GROUP INC . . 10,660,100 |...89.1909 |. ..8,919,098 |. 10,000,000 10,621,001 |.. ..(12,215) | .5.950 |......5.483 ....08/07/2019 .. 02/14/2049
023576-AA-9 ..... [ AMERANT BANCORP INC 2,000,000 |...97.9285 |. 1,958,509 |. .2,000,000 .2,000,000 |.. .5.750 ....06/18/2020 .. 06/30/2025
023576-AD-3 . AMERANT BANCORP INC ...86.9663 |. ..2,608,990 |. .3,000,000 |.. eeen 4.250 ....08/09/2022 .. 03/15/2032
0236411-AU-5 ..... AMERICA MOVIL SAB DE CV . 103.6840 |. .. 4,147,360 |. .3,959,735 |.. .6.125 |......6.221 ....03/23/2010 .. 03/30/2040 ...
025816-BK-4 ..... AMERICAN EXPRESS CO ...97.4066 |.............. 8,279,564 |.... 8,580,271 [ feeeeeeee (15,847 [ oo e 3.625 |...... 3.424 ...10/25/2017 ...|....12/05/2024 ...
025816-CA-5 ..... AMERICAN EXPRESS CO ... ...98.7764 |.....oovnnnnns 4,938,819 |.... 4,995,094 [ e 1891 e e e 4.200 |...... 4.237 ....11/01/2018 ...|....11/06/2025 ...
025816-CX-5 ..... AMERICAN EXPRESS CO ... . ...96.4436 |.......oeen... 1,928,872 |.... 002,000,000 ..eeeeeenniiiieee Jeeeerreieeeeene e e e 4.989 |...... 4.990 ....05/18/2022 ...|....05/26/2033 ...
025932-AP-9 ..... AMERICAN FINANCIAL GROUP INC 2.AFE ...98.1708 |....ccvvnnnnns 6,871,953 |.... 8,925,322 [ e 8,210 [ e e 5.250 |...... 5.430 ....03/26/2020 ...|....04/02/2030 ...
026874-CY-1 ..... AMERICAN INTERNATIONAL GROUP INC ...eeeeveeeennneeees oo vee | e [T [ 2.BFE ...98.9582 |....coouunnnns 4,947,909 |.... 425,000,580 |...eeeeenniiieee feeeeennnneee i (496) [ e e 4125 |...... 4.114 ....02/23/2016 ...|....02/15/2024 ...
029163-AD-4 ..... MUNICH RE AMERICA CORP .. . 108.0132 |... ... 11,501,241 |.... ...12,099,405 [oeniiiiiiiiinens e (334,942) | e e 7.450 |...... 3.1 ....07/14/2017 ...|....12/15/2026 ...
03027W-AJ-1 ..... AMTT 2013-2A 2A - RMBS . ...99.4401 |..ocoinninnnns 4,972,006 |.... e 4,999,395 | [ 2,909 |oeeeeieeieiiiees o e 3.070 |...... 3.149 ...03/03/2016 ...|....03/15/2048 ...
03027X-AD-2 ..... AMERICAN TOWER CORP ... ...99.6614 |.......oeenens 3,986,455 |.... e 3,997,466 |...ooiiiiiiiinens [ P X T O R RN 5.000 |...... 5.059 ....08/15/2013 ...|....02/15/2024 ...
03027X-AG-5 ..... AMERICAN TOWER CORP ... ...97.5220 |. .. 3,900,879 |. .3,991,483 |.. ..3,291 .4.000 |......4.094 ....05/04/2015 .. 06/01/2025 ...
03040W-BA-2 ..... AMERICAN WATER CAPITAL CORP ... ...96.0014 [.....oonennnns 2,880,043 |.... .3,000,000 |. ....2,991,104 |..... B4 i e 4.450 |...... 4.489 ...06/02/2022 ...|....06/01/2032 ...
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03076K-AA-6 ..... AMERIS BANCORP .....ovevvvviinieiirniineeecnviineeeeennns foee ven | s 2 i L 2BFE | 5,000,000 |...99.7302 |......evvnnnnn 4,986,511 |oeeeeennnnn 5,000,000 |.eeevunnnnns 5,000,000 |oeevveniirriiinnns foornriiiiiiii feevii e 8.385 |...... 8.384 [MJSD 357,399 |....03/08/2017 ...|....03/15/2027 ...
031162-CY-4 ..... AMGEN INC .. 2.AFE ..|... ...60.6967 |...ccevnunnnnn 2,507,382 |.... .4,131,000 |.. e 131,000 [oenceeiieeee e e e e 2.770 |...... 2.770 |MS ...... .. 114,429 |....08/17/2020 ...|....09/01/2053 ...
032359-AE-1 ..... AMTRUST FINANCIAL SERVICES INC ... .. 2.BFE ..|... ...96.4509 |.............. 1,929,018 |.... 002,000,000 [.eniiiiiiinines v e foin e 6.125 |...... 6.123 [FA ...... .. 122,500 |....08/12/2013 ...|....08/15/2023 ...
03349M-AD-7 ..... ANDEAVOR LLC .. 2.BFE ..|... ...97.0239 |..ccoinnnnnnns 4,808,507 |.... 5,158,851 [ e (49,877) | e e 5125 |...... 3.928 (D ....... .. 253,995 |....07/31/2019 ...|....12/15/2026 ...
034863-AR-1 ..... ANGLO AMERICAN CAPITAL PLC .. [CR—. T .. 2.AFE ..|... ...96.7228 |.......uunnnns 2,302,002 |.... 2,489,150 [oiiiiiiiiiinns o (23,264) L e e 4.750 |...... 3.582 A0 ...... .. 113,050 |....08/27/2019 ...|....04/10/2027 ...
034863-AT-7 ..... ANGLO AMERICAN CAPITAL PLC [V 1T os .. 2.BFE ..|... ...94.3606 |.......eennnn. 2,396,759 |.... e 2,552,527 oo e (2,423) [ e e 4.000 |...... 3.883 [MS ...... ..101,600 |....09/03/2019 ...|....09/11/2027 ...
034863-AU-4 ..... ANGLO AMERICAN CAPITAL PLC .. 2.BFE ..|... L 947381 | 4,736,903 |.... 4,986,928 [oniiiiiiiiiinnns e 2,181 L e e 4.500 |...... 4.557 [MS ...... ..225,000 |....03/13/2018 ...|....03/15/2028 ...
034863-AV-2 ..... ANGLO AMERICAN CAPITAL PLC .. 2.BFE ..|... ...98.9531 |..oooeiinnnns 2,968,593 |.... 02,998,684 |...iiiiiiiiiiees e BT e e e 5.375 |...... 5.396 (A0 ...... .. 161,250 |....03/30/2020 ... |....04/01/2025 ...
034863-Al-0 ..... ANGLO AMERICAN CAPITAL PLC .. .2.BFE .. ...99.5392 |. ..2,986,177 |. .2,986,790 |.. .5.625 |......5.700 ....03/30/2020 .. 04/01/2030
034863-BB-5 ..... ANGLO AMERICAN CAPITAL PLC ..... .2.BFE .. ...80.9784 |. ..899,784 |. 994,171 |.. .3.875 |......3.982 ....08/14/2022 .. 03/16/2029
035237-BU-1 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . L2.AFE .. . 11,730,600 |. 100.3099 |. ..9,027,898 |. 11,542,232 |.. .5.450 |......3.141 ....06/22/2021 .. 01/23/2039 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 2.AFE ..|... .. 4,960,800 |...95.3623 |...euuunnnnnns 4,768,114 |.... e 8977816 [ e 3760 [ e e 4.000 |...... 4.09% ...03/20/2018 ...|....04/13/2028 ...
035240-A0-3 ... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 2.AFE ..|... ...98.9370 |.....counnnnns 5,936,223 |.... 5,987,503 [ e 1739 e i e 4.750 |...... 4.790 ....01/10/2019 ...|....01/23/2029 ...
035240-AS-9 ... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 2.AFE ..|... ...88.2999 |l 2,648,997 |.... e 2,998,548 i e B8 e e e 4.350 |...... 4.354 ....04/01/2020 ...|....06/01/2040 ...
036752-AG-8 ..... ELEVANCE HEALTH INC .. .. 2.BFE ..|... ...96.0092 |.........ennnt 7,680,733 |.... i 1,996,072 [ i 870 [ e e 4.101 |...... 4.112 ....04/17/2018 ...|....03/01/2028 ...
037389-AU-7 ..... AON CORP .. 2.AFE ..|... . 103.4573 |...covnnnnnnns 2,069,145 |.... e 1,985,832 [ e 24 | e e 6.250 |...... 6.317 ....09/07/2010 ...|....09/30/2040 ...
037411-BE-4 ..... APACHE CORP .. .. 3.AFE ..|... ...90.0061 |...ccvvnnnnnns 4,500,304 |.... 03,063,551 [ i 208,683 [ e e 4.375 ....08/14/2018 ...|....10/15/2028 ...
037411-BG-9 ..... APACHE CORP .. .. 3.AFE ..|... .. 80.8107 |eeeerrnnnnnns 5,656,751 |.... 3,562,117 [ e 20,105 [ e e 5.350 ...06/06/2019 ...[....07/01/2049 ...
03765H-AA-9 ..... APOLLO MANAGEMENT HOLDINGS LP .....cccvvveenevvvinnnnnn fooe vee | e [T s .. 1.G FE ..|... ...97.0466 |.............. 2,911,398 |.... 002,998,633 [oiiiiiiiiinnnns v 928 e i e 4.000 ....06/27/2014 ...|....05/30/2024 ...
03765H-AB-7 ..... APOLLO MANAGEMENT HOLDINGS LP . . 1.GFE .. ...94.7052 |. .. 4,735,262 |. . 4,998,366 |.. .4.400 |.. ....05/24/2016 .. 05/27/2026
037735-CE-5 . APPALACHIAN POIER CO . L2.AFE .. ...97.9101 .. 4,797,597 |. .6,344,380 |.. ..(91,7%) | .5.800 |.. ....07/16/2021 .. 10/01/2035
037735-CG-0 ..... APPALACHIAN POIER CO . L2.AFE .. . 102.5195 |. .. 7,728,949 |. 10,064,153 |.. .(150,445) |. .6.375 |.. ....04/19/2021 .. 04/01/2036
037735-CK-1 ..... APPALACHIAN PONER CO ...evvvnivviiniiniiiiiinineeeennns fean e L2.AFE .. . 104.4255 |. ..1,111,087 |. 1,519,067 |.. .. (24,360) |. .6.700 |.. ....00/22/2021 .. 08/15/2037 ...
037833-BG-4 ..... APPLE INC e e e e [ e .1.BFE .. ...96.7030 |. .. 1,934,060 |. .2,000,000 1,998,165 |.. .3.200 |.. ...05/06/2015 .. 05/13/2025 ...
03881N-AC-1 ..... ARBOR REALTY SR INC .. 1.F FE ..|... ...99.0057 |... 4,950,283 |.... .5,000,000 |.. 005,000,000 [o.eniiiiiiinines v e foi e 8.500 ....10/06/2022 ...|....10/15/2027 ...
038923-AJ-7 ..... ARBOR REALTY TRUST INC .. |- 1FPL L ...97.1216 |... 2,913,647 |.... 003,000,000 ..eeeeeenniiiiees foeeereniieeeeene e e e 5.750 .. 172,500 |....03/22/2019 ...|....04/01/2024 ...
038923-AL-2 ..... ARBOR REALTY TRUST INC .. S| 1FPL L ...94.3382 |... 1,886,765 |.... 002,000,000 [.eniiiiiiinines v e forii e 4.750 ... 95,000 [....10/15/2019 ...|....10/15/2024 ...
038923-A0-1 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|... ...83.6936 |... 003,000,000 ..eeeeeenniiiees feeeereniieeeeene e e e 4.500 .. 135,000 |....03/04/2020 ... |....03/15/2027 ...
03938L-AZ-7 ..... ARCELORMITTAL SA .. 2.CFE ..|... ..500,000 |. 101.8888 |... reveenieneeeennn 900,000 [anniiiiinnnnn 500,000 [oiiiiiiiiiiiiiis [ e e e 6.125 ... 30,625 [....05/27/2015 ...|....06/01/2025 ...
03938L-BC-7 ARCELORMITTAL SA ... .. 2.CFE ..|... .. 3,960,160 |...89.8275 |... 3,593,099 |.... . 3,972,043 |oeeeeeeeeiniiieee foeeeeeeen 3819 | e e 4.250 ..170,000 |....07/11/2019 ...|....07/16/2029 ...
04015C-AA-6 ..... [ARES FINANCE CO LLC L2.AFE .. ...95.4914 |. ..6,684,400 |. .7,000,000 .6,974,877 |.. .4.000 |.. 280,000 |....10/01/2014 .. 10/08/2024 ...
040555-CH-5 ..... [ARIZONA PUBLIC SERVICE CO . . 1.GFE .. ...93.3392 |. ..237,082 |. ..254,000 .319,569 |.. .5.500 |.. . 13,970 |....04/19/2021 .. 09/01/2035
040555-CK-8 . ARIZONA PUBLIC SERVICE CO . .1.GFE .. . 108.1076 |. ..1,216,211 |. . 1,125,000 .1,605,515 |.. .6.875 |.. ....10/01/2021 .. 08/01/2036
040555-CN-4 . ARIZONA PUBLIC SERVICE CO . . 1.GFE .. ...88.65%8 |. .. 1,879,587 |. .2,700,583 |.. .5.050 |.. ....09/30/2021 .. 09/01/2041
042735-BC-3 . ARROW ELECTRONICS INC ... .2.CFE .. ...99.7884 |. 1,995,769 |. 1,999,685 |.. .4.500 |.. ....02/12/2013 .. 03/01/2023 ...
042735-BE-9 ..... ARROW ELECTRONICS INC ... .. 2.CFE ..|... ...96.6623 |... 966,623 |.... 997,512 |eeeeeeeeeeeniies foeeeeee et 1,087 e e s 4.000 ...02/23/2015 ...|....04/01/2025 ...
042735-BG-4 ..... ARROW ELECTRONICS INC .. 2.CFE ..|... ...96.1324 |... 1,922,649 |.... n1,996,808 [o.eniiiiiiiiiiens e 1,816 [ e e 3.250 ....09/05/2017 ...|....09/08/2024 ...
043176-AR-9 ..... ARTHUR J. GALLAGHER & CO. . ..2.BPL ..|.. ...91.4267 |... 3,657,069 |.... eeed,000,000 [.ennieeeeniiiieee feeeeeriiieeeeene o e e 4.550 ....06/02/2016 ...|....06/02/2028 ...
04318@-AD-9 ..... ARTISAN PARTNERS HOLDINGS LP ... e | 1.GPL L. ...96.9859 |... 3,976,422 |.... DR 100V R RN RN R RN 4.290 ....08/16/2017 ...|....08/16/2025 ...
04530D-AD-4 ... ASPEN INSURANCE HOLDINGS LTD ... |--2.BFE ... ...99.2133 |... 5,952,797 |.... e 5,999,345 [ e T2 s e e 4.650 ....11/05/2013 ...|....11/15/2023 ...
04621W-AC-4 ..... ASSURED GUARANTY US HOLDINGS INC ....eevvvveenvevrinnnn fooe vee | e [T s .. 2.AFE ..|... . ...99.8793 |... 2,636,813 |.... 002,639,705 [onniiiiiiiiinens v 184 L e e 5.000 ....06/17/2014 ...|....07/01/2024 ...
04621W-AD-2 ..... ASSURED GUARANTY US HOLDINGS INC ... - 2.AFE ... .. 3,988,680 |...84.4392 |... 3,377,568 |.... 03,990,299 [oiiiiiiieeee e 986 [ e e 3.150 ...05/19/2021 ...|....06/15/2031 ...
04685A-3L-3 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...4,545,350 |...89.2353 |... ..4,461,764 |.... 4,585,350 [oiiiiiiiinnens e 40,000 [ o e 3.205 ....07/15/2022 ...|....03/08/2027 ...
048269-AD-6 ..... SOUTHSTATE CORP ........... .2.BFE 1,000,000 |...94.7932 |. ..947,932 |. .1,000,000 |.. .5.500 |.. ....08/20/2020 .. 09/01/2030 ...
04965D-A*-7 ..... ATRESMEDIA CORPORACION DE MEDIOS DE COMU .. L. 2.0 ] .. 2,120,000 )...99.6897 |.............. 2,113,423 |.... .2,120,000 |. 02,120,000 ..oniiiiiiiinnnns v e o eeeens 4.480 ...07/11/2018 ...|....07/11/2023 ...
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04965D-A@-5 ..... ATRESMEDIA CORPORACION DE MEDIOS DE COMU ..........e.feur ... [ R s I ....2.0 ... L..99.1841 | XS (VI 440,000 [....coevvnunnnnns L7010 010V S N R N < I AN 4750 [JJ covrees | 9,882 ....07/11/2018 ...|....07/11/2025 ...
052769-AD-8 ..... AUTODESK INC ...eeeeeeeeeeeeemneeeeeeeeeee e eeeenenees oo ven | [1,2 s .. 2.AFE ..|... ...98.8338 |....counnnnnns 1,976,675 |.... .2,000,000 |.. e 1,997,942 | e TT8 [ e e 4375 | 4420 [ID coeeees e 3,889 |... ....06/02/2015 ...|....06/15/2025 ...
05329i-AN-4 ...... AUTONATION INC weevviiiiiieeeceiiieeeeceniineeeeennns foee ven e [1,2 s .. 2.CFE ..|... ...97.3381 | 1,946,761 |.... 1,997,903 [ v 702 [ e e0nen 40500 .l 4.541 (A0 ...... .eer 22,500 ... ....09/16/2015 ...|....10/01/2025 ...
053290-AN-2 ... AUTONATION INC e eeeee e eeeee e eeennes foeewen | [1,2 s .. 2.CFE ..|... ...96.0216 |...ccevnnnnnns 6,721,516 |.... 16,997,551 [ e 1,246 [ e 2222280500 |- 3.520 [MN ...... .... 31,306 |... ....11/07/2017 ...|....11/15/2024 ...
053200-AP-7 ... AUTONATION INC weevviiiiiieeeceiiieeeeceniineeeeennns foee ven e [1,2 s .. 2.CFE ..|... ...90.9400 |.......oennnns 5,456,399 |.... 5,997,775 e v 408 [ s 40022232800 | 3.808 |IN ...... 0 29,133 |... ....11/07/2017 ...|....11/15/2027 ...
053807-AS-2 ..... AVNET INC e eeeee e e eeeene e eeeemnnes o wen | [ 1,2 s .. 2.CFE ..|... ...96.6891 |... 966,891 |.... 997,290 |-eveeeeeeeennins foeeeeeeeeee 746 e e [ 40625 | LIRS 1210 R FE 9,764 |... ...03/21/2016 ...|....04/15/2026 ...
05401A-AG-6 ..... AVOLON HOLDINGS FUNDING LTD ...evvvnnvvvvinnnnninvvnnnns foen e [ Covnn | 1,2 i .. 2.CFE ..|... ...90.6736 |... .. 3,626,942 |.... 03,990,328 [eiiiiiiiiiienes 2,839 [ e e 82375 | 4454 |WN ...... ... 29,167 |... ....04/11/2019 ...|....05/01/2026 ...
054561-Ad-4 ..... EQUITABLE HOLDINGS INC ...eeeeeeeeeeeeeennieeeeeenes oo ven e [1,2 s .. 2.AFE ..|... ...95.4415 |... ..6,680,908 |.... 1 e8,992,705 [oiieieiiiieeeee e 1,199 [ e 040350 | 4.372 (A0 ...... .... 60,054 ... ....04/17/2018 ...|....04/20/2028 ...
05465C-AA-8 ..... AXOS FINANCIAL INC . .2.CFE .. ...93.8201 ..938,291 |. .1,000,000 |.. .4.876 . 12,188 ....09/15/2020 .. 10/01/2030
05490L-AA-7 ..... BCBSM INC ... L2.AFE .. ...95.5829 |. ..1,911,658 |. 1,999,983 |.. .3.79 . 12,633 ....04/21/2015 .. 05/01/2025
05526D-AZ-8 ..... BAT CAPITAL CORP . .2.BFE .. ...96.3259 |. ..4,816,297 |. .5,000,000 |.. 32221 . 60,860 ....08/08/2017 .. 08/15/2024 ...
05526D-BH-7 ..... BAT CAPITAL CORP ...eeeeeeeieeeeeeeneeeeememieeeeeemnnes oo wen | [ 1,2 s .. 2.BFE ..|... .. 5,000,000 |...85.8929 |.............. 4,294,644 |.... 105,000,000 [..eeeeeeniiiieee Jeeeerniieeeeeene e e 000232462 | 3.462 [MS ...... ... 55,296 |... ...09/04/2019 ...|....09/06/2029 ...
05526D-BN-4 ... BAT CAPITAL CORP ...ovvvvvenniieiinnineeecennieeevvnnnns foen wen e [1,2 s .. 2.BFE ..|... .. 2,000,000 |...91.7785 |... +00:2,000,000 [oueniiiiiiiiiniens v e o o0 4.906 |l 4.906 (A0 ...... e 24,257 ... ....03/30/2020 ...|....04/02/2030 ...
05526D-BT-1 ..... BAT CAPITAL CORP ...eeeeeeeeeeeeeeneeeeeeemneeeeeemnnes oo wen e [1,2 s .. 2.BFE ..|... ...68.4108 |... e 1,000,000 [.eeneeeeniiieeee Jeeeemniieeeeeene e oo [ 3734 BT34MS oo e 9,957 |... ....09/22/2020 ...|....09/25/2040 ...
055298-AA-1 ..... BCB BANCORP INC ...evvvviiviiiiieiiiiiineeecvenineeeeens oo ven oo [2,5 il .. 1.GPL ..|.. ...97.8892 |... +0003,000,000 [oeenieiiiiiiininns Joevviniiiniiiinen feeeeeiiis o [00000.5.625 | 5.625 ... 70,313 |... ....07/30/2018 ...|....08/01/2028 ...
05565E-AN-7 ..... BMW US CAPITAL LLC evvveeeeeeeeeee e eeeeneeeeeeenes oo wee | [ 1,2 s .. 1.F FE ..|... ...98.0910 |... 4,998,349 [ 2,809 [ e [000222.250 | 2.298 e 33,125 ... . ....09/08/2016 ...|....09/15/2023 ...
05565E-BS-3 ..... BMW US CAPITAL LLC .ovvveniiiiiiiiieeccvvnieeecveinins oo e e 1,2 s .. 1.F FE ..|... ...82.8583 |... e 1,993,207 [oeieiiiiiiniees v 730 [ e 000002550 |l 2.5% e 12,750 ... ..51,000 |....03/29/2021 ...|....04/01/2031 ...
055650-DN-5 ... BP CAPITAL MARKETS PLC ..eevvveeeeeeeneeeeeeeenieeeee [ e | Conn [ 1,2 s .. 1.F FE ..|... .. 941647 |.oeeieinnnnnns 4,002,001 |.... e 8,250,000 [.enieeieiiiiieee Jeeeeenieeeeeene e e [0023.279 | 3.279 ... 39,485 |... ...09/14/2017 ...|....09/19/2027 ...
05724B-AA-7 ..... BAKER HUGHES HOLDINGS LLC ....evvivvivnnniiiviininnnens oo e e 1,2 il .. 1.G FE ..|... ...95.5670 |.....couunnnns 1,911,339 |.... +00:2,000,000 [oeeniiiiiiiiininns oevieniiiniiiiien feeeeeiiiis s e 40486 | 4.486 e 14,053 ... ....04/28/2020 ...|....05/01/2030 ...
05990K-AC-0 ..... BANC OF CALIFORNIA INC .. .2.BFE .. ...97.0493 |. .. 1,940,986 |. 1,998,690 |.. .5.281 . 22,167 ....08/31/2015 .. 04/15/2025
06051G-FB-0 ..... BANK OF AMERICA CORP . .. 1.G FE .. ...99.1316 |. .. 2,973,948 |. .3,013,229 |.. ..(12,058) |. .3.696 . 54,656 ....02/12/2016 .. 01/22/2024
06051G-FH-7 ..... BANK OF AMERICA CORP . .. 2.AFE .. ...98.5052 |. .. 1,477,578 |. . 1,499,806 |.. M .4.208 . 21,875 ....08/21/2014 .. 08/26/2024
06051G-KP-3 ..... BANK OF AMERICA CORP ......ccvvvvenniriiinininerirnnnne fean e .1.GFE .. .10,000,000 |...95.7701 ..9,577,006 |. 10,000,000 10,000,000 |.. .4.378 L77,7% ....04/21/2022 .. 04/27/2028 ...
064227-AB-7 ..... BANK OF N T BUTTERFIELD & SON LTD .eevvveeeeeceenefeen e . 1.GFE .. 4,000,000 |...99.3835 |. .. 3,975,341 |. .4,000,000 .4,000,000 |.. ... 5.251 . 17,500 ...05/21/2018 .. 06/01/2028 ...
06652K-AA-1 ... BANKUNITED INC .. 2.BFE ..|... 3,961,040 |...98.5313 |.............. 3,941,251 |.... 203,986,863 [..oiiiiiiiiininns eveennnnn 4150 [ s e 40875 | 4.999 ... 23,833 [... ..195,000 |....11/12/2015 ... |....11/17/2025 ...
066849-AC-4 ..... BAR HARBOR BANKSHARES .. 2.CFE ..|... .. 3,000,000 |...93.3502 |.eeuunnnnnnnn 2,800,507 |.... .. 10003,000,000 ..eeeeeeiniiieee Jeeeemnnieeeeenne e e e 40625 | 4.625 ... 11,563 |... .. 138,750 |....11/26/2019 ...|....12/01/2029 ...
06849U-AD-7 ..... BARRICK (PD) AUSTRALIA FINANCE PTY LTD .... (SRR IR 1.6 FE ..|... . 102.7810 |... ....10,974,958 |.... .. 10,678,000 |.. 12,917,228 e | (99,704) L e 000205950 |l 4.128 ... 134,128 |... .. 635,341 |....02/26/2021 ... |....10/15/2039 ...
06849V-AA-1 ... BARRICK GOLD FINANCE CO [CF | I .. 2.AFE ..|... . 100.1538 |...ccvvnnnnnns 3,004,614 |.... .3,000,000 |.. 3,579,715 [ e (88,107) [ e [-222225.800 .. 3.766 e 22,233 ... ....08/28/2019 ...|....11/15/2034 ...
07177M-AB-9 ..... BAXALTA INC evvviiiiiiiiieeeciiineeecvvnineeeeeniens oo een | [ 1,2 e 2.BFE ..|.. . ...97.4088 |.......oennnns 4,870,440 |.... i 4,986,655 [ooiiiiiiiiiininnn v 5,022 [ s 40022242000 .. 30 RSN (V) I E N 4,444 |... ....03/27/2018 ...|....06/23/2025 ...
072035-AA-6 ..... BLUE RIDGE BANKSHARES INC . L. 2.APL ... .. 4,000,000 |...95.3770 |eeeuunnnnnnnn 3,815,079 |.... ....4,000,000 eeeereeeeeeennns fereeeeeeeniieeeee e 5625 |l 5.625 ... 47,500 |... ...10/07/2019 ...|....10/15/2029 ...
07330M-AB-3 ..... TRUIST BANK ...ccevvvinnnnns 1FFE .. 1,813,162 |...96.1036 |. .. 1,664,515 |. 1,757,297 |.. (9,127) |. .3.042 . 18,312 ....04/27/2016 .. 09/16/2025 ...
075887-BV-0 ..... BECTON DICKINSON AND CO . .2.BFE .. 5,000,000 |...97.7235 |. ..4,886,175 |. .5,000,000 .5,000,000 |.. ) .3.363 11,677 ....05/22/2017 .. 06/06/2024
07786D-AA-4 ..... VERIZON PENNSYLVANIA LLC .. 2.AFE .. 2,078,380 |...99.9531 1,999,062 |. .2,000,000 .2,038,770 |.. (5,391) | .5.610 . 10,000 ....10/24/2013 .. 12/01/2028
078167-AZ-6 ..... VERIZON PENNSYLVANIA LLC .. .. 2.AFE .. . 114.3020 |. ..5,715,100 |. .6,131,322 |.. .(113,937) | .4.883 . 18,556 ....08/02/2017 .. 12/15/2030
084659-AT-8 ..... BERKSHIRE HATHAWAY ENERGY CO .1.GFE .. ...98.5369 |. .. 3,941,475 |. .3,997,665 |.. ......4.077 . 34,200 ....03/20/2020 .. 04/15/2025 ...
084664-BL-4 ..... BERKSHIRE HATHAWAY FINANCE CORP .. .. 1.CFE ..|... . 109.0303 |....cevnennnns 5,451,514 |.... 4,965,799 [oiiiiiiiieeee e 1151 e e 050750 | 5.814 ... 132,569 |... ...03/11/2010 ...|....01/15/2040 ...
089380-AD-1 ..... BIG POPPY HOLDINGS, INC. ............. | TG FE L ...91.7583 |t 2,752,598 |.... 203,000,000 [oeenieiiiiiiinines Joeviiniiniiiiien feeeeiieiis v 00005750 | 5.750 .... 43,604 |... ....06/23/2022 ...|....06/23/2032 ...
09256B-AD-9 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . |- LEFE L. ...99.9465 |.........en... 1,998,930 |.... 1,999,445 | e 4,460 [ e e 4750 | 4.983 .... 35,889 ... ....08/14/2012 ...|....02/15/2023 ...
093662-AG-9 ..... BLOCK FINANCIAL LLC .. 2.CFE ..|... ...99.8537 |.....ounnnnns 2,995,612 |.... 2,997,151 [ e 940 [ e 000052250 |l 5.288 .en 39,375 ... ....09/25/2015 ...|....10/01/2025 ...
096630-AD-0 ..... BOARDWALK PIPELINES LP .. .. 2.CFE ..|... ...98.8429 |.............. 5,930,576 |.... 205,990,456 |..oieeeiiniiiieee e 538 [ e 42950 | 5.037 ... 13,200 |... ....08/10/2015 ...|....12/15/2024 ...
096630-AG-3 ..... BOARDWALK PIPELINES LP .. .. 2.CFE ..|... . ...94.3398 |....oounnnnns 2,830,194 |.... 002,998,206 o.oieiiiiiiiniens foeviininenn 237 e e 00002042800 | 4.811 ... 23,200 |... ....04/30/2019 ...|....05/03/2029 ...
097023-CU-7 ..... BOEING CO .. 2.CFE ..|... .. 5,000,000 |...99.0074 |.............. 4,950,369 |.... 100:5,000,000 [...oieeeenniiiieee Joeeemniieeeeeenee e e 0n22.5.040 |l 5.040 ... 42,000 |... ...05/01/2020 ...|....05/01/2027 ...
097023-CV-5 ..... BOEING CO .... .. 2.CFE ..|... 1,999,366 |...95.3601 |.........enn.. 1,907,208 |.... e 1,999,412 L fn 20 [ s o0l 5.705 | 5.708 ... 19,017 |... ....04/30/2020 ...|....05/01/2040 ...
097023-DC-6 . BOEING CO .... .2.CFE .. 2,998,080 |...88.0357 |. ..2,641,070 |. .2,998,329 |.. ......3.633 . 45,313 ....10/30/2020 .. 02/01/2031 ...
101137-AS-6 ..... BOSTON SCIENTIFIC CORP .. L. 2.AFE ... 1,996,560 |...96.4493 |.............. 1,928,986 |.... .2,000,000 |. ....1,998,063 |......ooevvennnne v 33 o foiiennns |ee.224.000 . 4.021 .. 26,667 |... ...02/23/2018 ... |....03/01/2028 ...
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10334#-AE-2 ..... BOYD WATTERSON GSA REIT ..ooevvveniiiiiiiinieeceiiinnnns L2.C0PL e 3,200,000 |...86.7148 |.............. 2,774,874 | 3,200,000 |....ccvvunnnns 3,200,000 [..eeevvvuniiiiinn Jovnenniiniiinnns oo e [ 4,400 | 4.400 [N/A ..o ooveinnennnnn 55,929 | 140,800 |....04/10/2018 ...|[....02/08/2030 ...
103730-AE-0 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.F FE ..|... .. 5,000,000 |...97.0807 |......enneeen 4,854,037 |.... .5,000,000 |.. 105,000,000 [..eeeeeenniiieee Jeeeeeniieeeeeene e oo e 42234 o 4. 234 |WN ...... ..211,700 |....11/01/2018 ...|....11/06/2028 ...
103730-BR-0 ..... BP CAPITAL MARKETS AMERICA INC ... .. 1.F FE ..|... .. 7,000,000 |...74.4538 |.............. 5,211,766 |.... .7,000,000 |.. 7,000,000 [enniiiiiiiiniees v e v 0002223.060 | 3.060 ....06/14/2021 ...|....06/17/2041 ...
107015-AA-7 ..... BREMER FINL CORP ....eeeeveeeeeeeemmnnneeeeemmneeeeeeenns [ vee e | s .. 2.BFE ..|... .. 5,000,000 |...98.2234 |.............. 4,911,172 |.... .5,000,000 |.. 100:5,000,000 [...eeeeenniiiieee Joeeeeniieeeeeeiee e e [00222.5.200 | 5.200 ....12/18/2014 ...|....12/30/2024 ...
110122-CZ-9 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... ...4,800,355 |...99.7771 |...ouennnnnnns 4,801,274 |.... .4,812,000 |.. B B11,672 [ 2,388 [ e 00000032250 |l 3.301 ....02/08/2018 ...|....02/20/2023 ...
11120V-AJ-2 ... BRIXMOR OPERATING PARTNERSHIP LP ... .. 2.CFE ..|... .. 535,860 |...87.7299 |... ... 500,000 |.. 528,050 [.oeeeeeeniiieeee eeeennnenn (3,388) [ oo [eennn 40050 |l 3.178 ...08/18/2020 ...|....07/01/2030 ...
11133T-AC-7 ..... BROADRIDGE FINANCIAL SOLUTIONS INC . .. 2.AFE ..|... ...93.7981 |... 02,100,343 [ v (T7) e e 0022230400 ..o 3.3% ....06/23/2016 ...|....06/27/2026 ...
11134#-AB-8 ..... BROADSTONE NET LEASE, INC. .. .. 2.BFE ..|... ...94.7130 |... 1,800,000 ..neeeeeniiiiieee Jeeeeeniieeeeeene e e 00222250090 | 5.089 ....09/13/2018 ...|....07/02/2028 ...
11134L-AP-4 ... BROADCOM CORP .......evvnnnnne .2.CFE .. ...96.1608 |. .2,999,872 |.. .3.127 ....10/10/2017 .. 01/15/2025
11135B-AA-8 ..... BROADMARK REALTY CAPITAL INC J1GPRL . ...87.8799 |. .5,000,000 |.. .5.000 ... 11/12/2021 .. 11/15/2026
11135F-AS-0 ..... BROADCOM INC ... .2.CFE .. ...88.4566 |. A 2,997,041 |.. ... 4.312 ....06/06/2020 .. 11/15/2032 ...
11135F-BJ-9 ..... BROADCOM INC ... .. 2.CFE ..|... ...71.8862 |... 3,594,312 |.... 105,089,355 [oeieieiiiiieeee feeeeennen (1,602) [ e 22222830500 .. 3.440 ...01/22/2021 ... |....02/15/2041 ...
112585-AH-7 ... BROOKFIELD CORP .. 1.G FE ..|... ...97.8175 |... 978,176 |.... e 1,000,000 [enneiiiiiiiniees oeviiniiiiiiiien e v 0002224.000 ..l 4.000 ....01/12/2015 ...|....01/15/2025 ...
11271L-AA-0 ..... BROOKFIELD FINANCE INC .. .. 1.G FE ..|... ...96.4134 |... ..4,820,671 |.... 4,981,214 [ e 998 [ e 4250 | 4.370 ....05/25/2016 ...|....06/02/2026 ...
11373M-AA-5 ... BROOKL INE BANCORP INC .. 2.CFE ..|... ...95.6388 |... 2,869,163 |.... R N 0 0V Y RPN AU RPN RN o 1[40 I AN 6.000 . ....09/11/2014 ...|....09/15/2029 ...
117665-AD-1 ... WSFS FINANCIAL CORP ... .. 2.AFE ..|... ...98.9868 |... 1,979,737 |.... 102,000,000 |..eeeeeenniiieee Jeeeemnnieeeeeenee e e [enn6.819 |l 6.823 (D ....... ... 85,000 [....12/08/2017 ...|....12/15/2027 ...
118230-AN-1 ... BUCKEYE PARTNERS LP ... .. 3.BFE ..|... ...96.2814 |... 1,925,627 |.... e 1,999,320 [ v 359 e e 0042350 |l 4.370 (A0 ...... ... 87,000 [....09/09/2014 ...|....10/15/2024 ...
118230-AR-2 ..... BUCKEYE PARTNERS LP ... ..3.BFE ..|... ...87.4900 |... 2,624,699 |.... 02,992,012 [ e 1,436 [ e e 4125 4.186 | ....... .. 123,750 |....11/09/2017 ...|....12/01/2027 ...
120568-AX-8 ..... BUNGE LIMITED FINANCE CORP .. 2.BFE ..|... ...93.2682 |... 1,865,364 |.... 1,999,278 [ e 185 e e 00000032250 |l 3.261 [FA ...... . 65,000 |....08/10/2016 ...|....08/15/2026 ...
120568-AZ-3 ..... BUNGE LIMITED FINANCE CORP .2.BFE .. ...93.5110 |. .. 1,402,665 |. . 1,497,978 .3.781 ...09/18/2017 .. 09/25/2027 ...
12325J-AB-7 ..... | FRANKLIN BSP LENDING CORP . .2.CFE .. . |- 100.0000 |. A . . . 4.750 ... 12/14/2017 .. 12/30/2022 ...
12325J-AD-3 ..... | FRANKLIN BSP LENDING CORP . L2.CPL .. ...99.0174 |. ..2,970,522 |. .3,000,000 . 2,998,457 .5.503 ....05/11/2018 .. 05/30/2023 ...
12325J-AF-8 . FRANKLIN BSP LENDING CORP . L2.CPL .. ...93.7287 |. ..2,811,862 |. .3,000,000 .3,000,000 |.. .4.850 ....12/03/2019 .. 12/15/2024 ...
124765-Ge-1 ..... CAE INC. ..eeeen ...2.CPL .. ...90.3984 |. .. 3,028,345 |. .3,350,000 .3,350,000 |.. e 4720 ...03/13/2019 .. 03/13/2034 ...
124786-AC-8 ..... CBC BANCORP INC. . .- 2.APL L. ...92.6641 |... 1,853,282 |.... .2,000,000 |.. 2,000,000 |oevvveiiriiinnnns fooveriiiiiiins e e 122225.000 |l 5.000 ....12/16/2020 ...|....12/30/2030 ...
12505B-AD-2 ..... CBRE SERVICES INC .. .. 2.AFE ..|... ...98.8313 |... .7,000,000 |.. 6,981,367 [..ccevmvniiiieenn e 5,817 [ s [ 4875 [ 4.967 ....08/06/2015 ...|....03/01/2026 ...
12508E-AD-3 ..... CDK GLOBAL INC .. 5.AFE ..|... ...99.5500 |... .1,000,000 |.. 1,000,000 |eeeneeveevnnnns foorvviiiiiiiiis e e 000.6.500 ...l 6.499 ....10/08/2014 ...|....10/15/2024 ...
12541W-AA-8 ..... CH ROBINSON WORLDWIDE INC . .. 2.AFE ..|... ...94.6050 |... .3,000,000 |.. 2,989,600 [..eeeevveieiienn e 1,720 [ s [ee104.200 .. 4.274 ....04/09/2018 ...|....04/15/2028 ...
125523-AH-3 ..... CIGNA CORP .. 2.AFE ..|... ...96.6315 |... 4,831,577 |.... 4,993,079 |oeenvevviinnninns fooviiinnn 1,029 | o | 4375 | 4.402 ....09/07/2018 ...|....10/15/2028 ...
125523-BZ-2 ..... CIGNA CORP .. 2.AFE ..|... ...98.5627 |... 5,913,759 |.... . 6,008,711 |oeereieeeeenies foeeeeeen (2,881) | e |eeen 42500 . 4.444 ...04/25/2017 ...|....02/25/2026 ...
12592B-AJ-3 . CNH INDUSTRIAL CAPITAL LLC .2.BFE .. ...98.5917 |. .. 2,464,792 |. .2,500,000 . 2,498,418 |.. .4.263 ....08/10/2018 .. 01/15/2024 ...
126340-AG-6 ..... CRB GROUP INC .. .. 2.BFE .. ...99.4683 |. ..2,984,048 |. .3,000,000 .3,000,000 |.. .6.249 ....06/01/2018 .. 06/15/2023
126340-AJ-0 ..... CRB GROUP INC .. .2.CFE .. ...97.1544 |. ..4,857,722 |. .5,000,000 .5,000,000 |.. .6.501 ....08/20/2020 .. 09/01/2030
126650-BY-5 ..... CVSPAS 2011 CTF - CMBS .. .2.BFE .. ...97.8198 |. ..645,888 |. ..660,283 .660,284 |.. .6.000 ....12/07/2011 .. 01/10/2034
126650-Cii-8 ..... CVS HEALTH CORP ..... .2.BFE .. ...98.6582 |. .. 1,973,163 |. .2,000,000 1,993,182 |.. ... 4.262 ....03/06/2018 .. 03/25/2025 ...
126650-DF-4 ..... CVS HEALTH CORP .. 2.BFE ..|... ...93.5217 |ooeeiinninnnns 1,870,433 |.... e 1,998,772 [ e 316 [ e [-222223.000 |- 3.018 ...08/09/2019 ...|....08/15/2026 ...
127055-AM-3 ..... CABOT CORP .. 2.BFE ..|... LLRTT24 1,855,449 |.... 1987178 [ vl 578 e s 40222252000 . 5.086 ....06/07/2022 ...|....06/30/2032 ...
127097-AG-8 ..... COTERRA ENERGY INC . .. 2.BFE ..|... ...93.5087 |..ccerrnnnnnns 4,675,433 |.... 15,066,447 |.ooeeieiiiiineee e (4,671 [ o 2222232900 .. 3.551 ....08/20/2019 ...|....05/15/2027 ...
127387-AL-2 ..... CADENCE DESIGN SYSTEMS INC .. .. 1.G FE ..|... ...99.2331 |t 1,984,663 |.... 1,998,404 [ vl 88 e e [ 82375 4.422 ....10/06/2014 ...|....10/15/2024 ...
12739A-AA-8 ..... CADENCE BANK .. 2.BFE ..|... ... 95.9442 |.............. 1,918,883 |.... 100:2,000,000 [..eeeeeenniiiieee Jeeeeenieeeeeene e e e 4750 | 4.751 ....06/20/2019 ...|....06/30/2029 ...
133131-AS-1 ..... CAVDEN PROPERTY TRUST .. 1.G FE ..|... ...99.7689 |.........ennnt 1,995,378 |.... 1,998,899 [ v 2,346 [ s e 40875 | 4.999 ....06/31/2011 ...|....06/15/2023 ...
136385-AP-6 ..... CANADIAN NATURAL RESOURCES LTD .. 2.AFE ..|... . . 103.9030 |....cevnnnnnns 1,273,851 |.... e 1,676,752 i oeeeenen (20,208) [eeeeeeceeieeeee foeeeeeeiieeeeeeen e0enn 62750 | 3.697 ...01/15/2021 ...|....02/01/2039 ...
140176-AA-6 ..... CAPITAL FDG BANCORP INC .. 1.GPL ..|.. .. 2,000,000 |...99.9468 |.............. 1,998,935 |.... +00:2,000,000 [oueniiiiiiiiiniees Joevieniiiiiiien feeeeeeiiis v 00022 7,500 | 7.499 ....02/23/2017 ...|....03/01/2027 ...
14017R-AE-2 ..... CAPITAL FUNDING GROUP, INC. .. 1.GPL .. 2,000,000 |...97.6750 |. 1,953,500 |. .2,000,000 |.. ......6.749 ....11/19/2018 .. 12/01/2028 ...
14040H-BT-1 ..... CAPITAL ONE FINANCIAL CORP L 2.AFE L 3,988,360 [...96.5620 |.............. 3,862,481 |.... .4,000,000 |. 503,996,734 | o 1,706 | oiieneens 10222230300 .l 3.346 .. 132,000 |....10/26/2017 ...]....10/30/2024 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

A=

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
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
14040H-Bi-4 ..... CAPITAL ONE FINANCIAL CORP ......ceeevvvunneriinnninnnns L 2AFE L 4,476,150 |...93.6308 |.............. 4,681,542 |.....oovennnns 5,000,000 |.eeevunnnnns 4,636,472 |.oeeeeiinnninnes foreeennnnn 80,565 i o e 3.800 |...... 5.458 [JJ oooeiis |eviininnnnn 79,694 |, 190,000 |....03/20/2020 ...|....01/31/2028 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CORP .. 2.AFE ..|... .. 6,000,000 |...96.8412 |.............. 5,810,475 |.... 008,000,000 ...eeeeenniiiees foeeeeriieeeeene e e e 4.927 |...... 4.929 .. 148,631 |....05/05/2022 ...|....05/10/2028 ...
14070T-AC-6 ..... CAPSTAR FINANCIAL HOLDINGS INC ... .. 1.GPL ..|.. .. 3,000,000 |...94.3331 |..eeuunnnnnnns 2,829,993 |.... 003,000,000 [eeniiiiiiinines forrvririiniiiinn e foiii e 5.250 |...... 5.250 .. 157,500 |....06/29/2020 ... |....06/30/2030 ...
14149Y-BH-0 ..... CARDINAL HEALTH INC ... .. 2.BFE ..|... 3,000,000 |...97.1082 |... 003,000,000 ..eeeeeenniiiees foreerrniieeeeene e e e 3.079 |...... 3.079 . 92,370 |....06/01/2017 ...|....06/15/2024 ...
14149Y-BJ-6 ..... CARDINAL HEALTH INC ... .. 2.BFE ..|... .. 750,000 |...93.6250 |... revevneneeeennn 190,000 [ounniiiiiiinn 750,000 [oeiiiiininiiiiis [ fererii e e 3.410 |...... 3.410 . 25,575 |....06/01/2017 ...|....06/15/2027 ...
142339-AG-5 ..... CARLISLE COMPANIES INC .. 2.BFE ..|... ...4,994,650 |...96.6813 |... 4,834,066 |.... 8,998,481 [ e T4 s e e 3.500 |...... 3.517 .. 175,000 |....11/13/2017 ...|....12/01/2024 ...
14268%-AA-2 ... CARLSBAD ENERGY HOLDINGS LLC [ SR L. 2.APL ... .. 2,500,000 |...82.9822 |... 2,074,554 |.... 002,500,000 [oeeniiiiiiiiinnns v e foii e 4.120 |...... 4.120 ..103,000 |....05/26/2017 ...|....10/31/2038 ...
144141-CY-2 ..... DUKE ENERGY PROGRESS LLC N L .. 1.F FE ..|... . 107.9714 |...ooeneeieen. 539,857 |ouiiiiiiinnnn 500,000 |oeeeeniieeeeen897,400 |oeeeieiiiiieeee foeeeeennn (10,041) | oo e 6.300 |...... 3.044 ... 31,500 |....03/04/2021 ...|....04/01/2038 ...
144523-AC-1 CARRINGTON HOLDING COMPANY LLC 2 .2.BPL .. ...90.5757 |. .8.000 |......8.000 800,000 |....02/26/2021 .. 01/01/2026
15089Q-AR-5 ..... | CELANESE US HOLDINGS LLC ..... 1 .2.CFE .. . 100.0077 |. . 4,999,421 |.. .5.900 |......5.908 e |--..07/07/2022 .. 07/05/2024
15189X-AD-0 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 1 1FFE .. . 112.3265 |. A 1,369,242 |.. .6.950 |......3.087 . 71,238 |....01/28/2022 .. 03/15/2033 ...
15201P-AA-7 ... SOUTHSTATE CORP .12, .. 2.BFE ..|... ...95.7820 |... 2,873,459 |.... 003,000,000 ..eeeeeenniinieee foreereniieeeeene e e e 5.750 |...... 5.751 .. 172,500 |....05/21/2020 ... |....06/01/2030 ...
152424-AA-5 ..... CENTRAL BANCSHARES, INC. .. 5 ..2.BPL ..|.. ...96.2706 |... 1,925,412 |.... 002,000,000 [.eniiiiiiiiniees v e foii e 5.750 |...... 5.750 ..115,000 |....06/19/2019 ...|....06/30/2029 ...
15912A-AC-6 ..... CHANGE COMPANY CDFI LLC ... .. 1.GPL ..|.. ...89.6355 |... 2,689,065 |.... 023,000,000 ..eeeeeenniiiiees feeeereniieeeeene o e e 4.750 |...... 4.751 .. 133,792 |....09/23/2021 ... |....09/30/2031 ...
166754-A-1 ..... CHEVRON PHILLIPS CHEMICAL COMPANY LLC ... .. 1.G FE ..|... ...99.9161 |... 3,996,645 |.... 003,999,826 [o.nniiiiiiinnees v 71 e e e 5125 |...... 5.127 .. 205,000 |....03/24/2020 ...|....04/01/2025 ...
171232-AE-1 ... CHUBB INA HOLDINGS INC .eeveeeeeeeennneeeeemnneeeeees foovee | e [T s .. 1.F FE ..|... . 107.6164 |... 2,602,165 |.... 2,571,194 [ e (12,842) [ e e 6.800 |...... 5.873 .. 164,424 |....03/12/2010 ...|....11/15/2031 ...
172070-CQ-5 ..... DUKE ENERGY OHIO INC ... |- 2.AFE L ...96.7998 |... 5,408,203 |.... DL (VN Vs R R i< 1:<7: ) AU AP RN 5.375 |...... 3.000 .. 300,301 |....04/16/2021 ...|....06/15/2033 ...
17275R-AF-9 ..... CISCO SYSTEMS INC |- 1.DFE ... . 104.8580 |... 5,242,901 |.... 4,908,282 e e 3301 [ e e 5.500 |...... 5.679 ..275,000 |....11/09/2009 ...|....01/15/2040 ...
172967-JT-9 ..... CITIGROUP INC .. .. 2.BFE ..|... ...98.2333 |... 7,858,663 |.... 8,091,178 [ [ (85,027) [ e e 4.400 |...... 3.905 ....08/02/2017 ...|....06/10/2025 ...
172967-KJ-9 ..... CITIGROUP INC .. .. 2.BFE .. ...98.4157 |. .. 1,968,314 |. 1,998,592 |.. .4.600 |......4.624 ....03/01/2016 .. 03/09/2026
172967-KN-0 ... CITIGROUP INC .. .. 1.G FE .. ...94.8820 |. ..4,744,008 |. .4,99%,317 |.. .3.400 |......3.424 ....04/26/2016 .. 05/01/2026
172967-MM-0 ... CITIGROUP INC .. . . 1.GFE .. ...95.7460 |. ..8,617,143 |. .9,000,000 |.. .5.316 |......5.316 ....03/20/2020 .. 03/26/2041
174610-AY-1 ..... CITIZENS FINANCIAL GROUP INC ....eevvvvvvnnnnninnninnns foun oe .2.BFE .. ...90.1383 |. ..2,704,149 |. .2,930,847 |.. .3.750 |......4.086 ....10/30/2018 .. 02/11/2081 ...
174610-BA-2 ..... CITIZENS FINANCIAL GROUP INC ...eeeeeeeeemneiaeeeeennnn feun o .2.BFE .. ...91.1280 |. ..2,209,854 |. . 2,425,000 . 2,469,785 |.. .4.300 |...... 3.665 ...10/21/2016 .. 02/11/2031 ...
174610-BC-8 ..... CITIZENS FINANCIAL GROUP INC ... |- 2.BFE ... ...91.7751 |... 1,835,502 |.... .2,000,000 |.. 2,000,000 |oeveveniiirirnnnns foorriiiiiiiiis feviiiis e 4.350 |...... 4.349 ....07/28/2015 ...|....02/11/2031 ...
18468H-AC-3 ..... CLEAR STREET CAPITAL, LLC |- 1FPL L ...89.0000 |... .5,000,000 |.. 5,000,000 |-eeeuunieeeemnnns feeeeeeeeeiiiieeee e e e 6.000 |...... 6.000 ....10/08/2020 ...|....10/15/2025 ...
186108-CE-4 ..... CLEVELAND ELECTRIC ILLUMINATING CO ... |- 2.CFE ... ...99.6269 |... .1,000,000 |.. 1,316,697 |.oevvvennneiiiinns foeeeee s (17,854) | e o 5.950 |...... 3.131 ....11/15/2021 ...|....12/15/2036 ...
189054-AY-5 ..... .. 2.AFE ..|... ...96.5299 |... .5,000,000 |.. 4,978 17T oo oo 1,827 [ s s 4.400 |...... 4.480 ....06/05/2022 ...|....05/01/2029 ...
189754-AA-2 ..... TAPESTRY INC ... .. 2.CFE ..|... ...97.7226 |... 1,954,453 |.... 1,997,159 [oooiiiiiiiiiiinns v 1,180 | o e 4.250 |...... 4.317 ....02/23/2015 ...|....04/01/2025 ...
189754-AC-8 ..... TAPESTRY INC .. 2.CFE ..|... ...93.3757 |... 3,735,027 |.... 3,924,414 oo o 14866 | [ [ 4125 |...... 4.591 ...05/03/2019 ...|....07/15/2027 ...
190897-AA-6 ..... BOKF MERGER CORPORATION NUMBER SIXTEEN . .2.BFE .. ...97.9545 |. ..2,938,634 |. .3,000,000 |.. A .5.625 |......5.626 ....06/22/2015 .. 06/25/2030 ...
191216-CP-3 ..... | COCA-COLA CO 1EFE .. ...86.9270 |. ..869,270 |. .1,000,000 .998,407 |.. .. 62 | 4,125 |......4.138 ....03/20/2020 .. 03/25/2040
20030N-AF-8 ..... COMCAST CORP .1.GFE .. . 105.2062 |. .. 1,707,496 |. . 1,623,000 1,936,209 |.. ..(19,414) | .5.650 |......3.707 ....05/06/2016 .. 06/15/2035
20030N-BB-6 ..... COMCAST CORP . 1.GFE .. . 104.8209 |. ..2,096,418 |. .2,000,000 01,992,779 |.. .6.400 |......6.435 ....02/24/2010 .. 03/01/2040
20369G-AA-5 ..... COMMUNITY FINANCIAL SERVICES, INC ..2.CPL .. ...98.2500 |. .. 4,912,500 |. .5,000,000 |.. .6.750 |......6.748 ....10/21/2020 .. 08/01/2025 ...
205887-CC-4 ..... CONAGRA BRANDS INC ...eveeeeeeeennneeeeeemnieeeeeemennas foee vee e [1,2 s .. 2.CFE ..|... ...97.4121 4,870,608 |.... . . e 8,998,993 [oniiiiieeee e 146 | e e 4.850 |...... 4.854 ...10/16/2018 ...|....11/01/2028 ...
205887-CD-2 ..... CONAGRA BRANDS INC .....evvnvivvinnnnniniiiniineevvinnnns foee ven e [1,2 s .. 2.CFE ..|... ...95.2661 |... 285,798 |.... . 300,000 |.. 208,919 |oevveiiiiiiiins foeiiiii 83 | e e 5.300 |...... 5.334 ....10/22/2018 ...|....11/01/2038 ...
20727P-AE-4 ..... FORBRIGHT INC ...eeeeeeeeeeeeeeee e e eeee e eeeeeneeee [ e | e [2,5 i L. 2.APL ... ...95.2932 |... .. 1,905,864 |.... .2,000,000 |.. 002,000,000 |..eeeeeenniiiees feeeerrniieeeeene e o e 5.750 |...... 5.751 ....11/21/2019 ...|....12/01/2029 ...
207597-DU-6 ..... CONNECTICUT LIGHT AND POWER CO ...ovvvvnneeecvniieees [ wee | e [T .. 1.EFE ..|... ...97.4680 |... 4,678,464 |.... 05,935,401 [oiiiiiiiiiinees e (74,328) [ o e 5.625 |...... 3.266 ....04/22/2021 ...|....04/01/2035 ...
20786W-AD-9 ..... CONNECTONE BANCORP INC .. 2.CFE ..|... ...99.4501 |... 1,989,181 |[.... 002,000,000 ..eeeeeenniiiees Joeeereniieeeeenn e e e 5.200 |...... 5.200 ....01/11/2018 ...|....02/01/2028 ...
20786W-AE-7 ..... CONNECTONE BANCORP INC .. .. 2.CFE ..|... ...94.6382 |... 2,839,147 |.... 003,000,000 [oeeniiiiiiinines v e foriiin e 5.750 |...... 5.752 ....06/10/2020 ...|....06/15/2030 ...
20825C-AP-9 ... CONOCOPHILL IPS . .. 1.F FE ..|... . 105.6112 |... 1,795,391 |.... 002,205,707 [oeeeeeeniiiieeee foeeeeena (30,083) fveeeeeeeieees o e 5.900 |...... 3.031 ...06/15/2021 ...|....05/15/2038 ...
20825C-AY-0 ..... CONOCOPHILLIPS ...ovvivviiiiiiiiiie e . s .. 1.F FE ..|... ...95.4722 |... 4,773,608 |.... 4,997,164 [ el T e i e 4.300 |...... 4.312 ....06/14/2018 ...|....08/15/2028 ...
209111-EB-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK L2.AFE .. . 102.6705 |. ..6,632,517 |. 7,974,131 |.. .(123,241) | .5.875 |......3.177 ....04/13/2021 .. 04/01/2033 ...
209111-EU-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... L 2.AFE L . 109.5488 |.............. 2,190,976 |.... .2,000,000 |. .... 2,836,330 P PO (41,79) [ovvvevnnnvnninnes Joveeeeeeeeeieeeees fouens 6.750 |...... 3.250 .. 135,000 |....03/03/2021 ...]....04/01/2038 ...
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209111-FA-6 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ...........ew foee vun]vunnnns T L 2AFE L 5,108,331 [...99.6801 |.............. 3,688,162 |.......cceunn 3,700,000 |.eevvennnnnns 5,025,366 |.......oooeeiinnns fevninnnns (56,830) [covvvvevvnnnniiees Jovvnnniiiiiiinnns fees 5.700 |...... RIVZIVN (V) F N 9,373 | 210,900 |....07/08/2021 ...|....06/15/2040 ...
21036P-BK-3 ..... CONSTELLATION BRANDS INC . .. 2.CFE ..|... ...97.5205 |..ccovrnnnnnns 4,876,027 |.... .5,000,000 |.. ... 4,997,441 LB e e e 40350 | 4.363 [MN ...... L. 31,417 | .. 108,750 |....05/02/2022 ... |....05/09/2027 ...
21684A-AC-0 ..... COOPERATIEVE RABOBANK UA . .. 2.AFE ..|... ...97.6936 |.......cc.... 2,930,809 |.... 002,998,663 [o..iiiiiiiiniees v 77 e e e 82375 | 4.393 |FA ...... ... 53,504 |... .. 131,250 |....07/28/2015 ...|....08/04/2025 ...
219023-AC-2 ... INGREDION INC .eveeeeeeeeeeeeeeeemeeeeeeeenee e eeenees [ vee [ | T .. 2.BFE ..|... . ...99.0556 |....cceuunnnns 1,485,834 |.... i 2,105,674 oo e (33,289) [ e enn 6625 | 3.104 (A0 ...... .. 20,979 |... ... 99,375 |....09/22/2021 ...|....04/15/2037 ...
221907-AB-4 ..... NICOLET BANKSHARES INC ....ovvvvvvvveniiiiiininnievinnns foee e e |2,5 i .. 2.CFE ..|... .. 2,000,000 |...98.5425 |......coeenenn 1,970,849 |.... 200:2,000,000 [ouenieiiiiniinines oevveniiiniiiin fereeeeiis v 0005875 | 5.875 (D ....... .. 117,500 |....05/29/2018 ...|....06/01/2028 ...
221907-AF-5 ..... NICOLET BANKSHARES INC .....oveeeeeeeeeeeemniieeeeeenen [ e e [2,5 i .. 2.CFE ..|... ...98.2284 |...oooeiinnnns 3,928,935 |.... veee4,000,000 [..neeeeeniiiiieee Jeeeeenieeeeeeenee e e 0222227000 .. 7.000 | ....... ..280,000 |....06/30/2020 ... |....06/30/2030 ...
225433-AC-5 ...... CREDIT SUISSE GROUP FUNDING (GUERNSEY) L .. [ (U .. 2.BFE ..|... ...90.0677 |.oeevvvnnnnnns 2,702,030 |.... 02,987,357 [eoeiiiiiiiiiineens 5319 [ e 000030750 | 3.949 |NS ...... .. 112,500 |....06/08/2016 ...|....03/26/2025 ...
225433-AT-8 ... CREDIT SUISSE GROUP FUNDING (GUERNSEY) L [V veveneens |- 2.BFE ... ...97.3750 |..eoeinnnnnnns 1,947,500 |.... 1en1,999,600 |...ieieeniiiiiiee feeveeneeeeee 890 [ e [-222223.800 .. 3.847 (D ....... .. 76,000 |....06/07/2016 ...|....06/09/2023 ...
22821C-AA-2 . CROWN CAPITAL HOLDINGS LLC ..... 1 L2.APL L ...88.3134 |. .. 3,532,536 |. .4,000,000 |.. .6.750 ....03/02/2022 .. 03/02/2027
22821C-AC-8 . CROWN CAPITAL HOLDINGS LLC .. 1 L2.APL L. ...95.3900 |. ..2,861,699 |. .3,000,000 |.. .8.000 ...06/01/2022 .. 06/01/2025
22821C-AE-4 . CROWN CAPITAL HOLDINGS LLC 2. L2.APL L ...99.9163 |. 1,998,325 |. .2,000,000 |.. .....12.546 ....12/28/2022 .. 01/15/2025 ...
20822V-AB-T7 ..... CROWN CASTLE INC NP .. 2.BFE ..|... ...97.8420 |....coonnnnnns 2,935,261 |.... 002,996,512 [ooiiiiiiiiieeee e 1,019 [ e e 40450 | 4.490 ...01/28/2016 ...|....02/15/2026 ...
23204G-AD-2 ... CUSTOMERS BANCORP INC ... .. 2.BFE ..|... .. 5,000,000 |...97.1266 |.............. 4,856,328 |.... 205,000,000 [o.enieiiiiiiinines Joevieiiiiiiiiiie e v e 4500 .l 4.500 ....00/23/2019 ...|....09/25/2024 ...
23317H-AE-2 ..... SITE CENTERS CORP .. 2.CFE ..|... .. 1,981,880 |...94.2837 |.cceeennnnnnnn 1,885,673 |.... e 1,993,687 ooeeieiiiiieeee e 1874 [ e 42250 | 4.361 ....10/14/2015 ...|....02/01/2026 ...
23331A-BG-3 ..... D R HORTON INC .. 2.AFE ..|... 5,000,000 |...99.9532 |......ceenees 4,997,662 |.... RN 0 [V Y RPN AU RN RN S £ 1 I AN 4.749 ....01/30/2013 ...|....02/15/2023 ...
23355L-AM-8 ..... DXC TECHNOLOGY CO .. .. 2.BFE ..|... ...5,994,600 |...84.3130 |....eeunnnnenn 5,058,781 |.... e 5,994,061 [oeeeeeeiniiiieee Jeeeeeneeee e (416) [ e 0022375 | 2.370 ....09/07/2021 ...|....09/15/2028 ...
233851-DT-8 ..... MERCEDES-BENZ FINANCE NORTH AMERICA LLC | 1.GFE L ...4,987,950 |...95.2991 |.............. 4,764,953 |.... 4,992,001 [ v 15 e e 0002040300 . 4.330 . ....02/19/2019 ...|....02/22/2029 ...
23422T-AC-2 ... DAKOTA FINANCIAL, LLC |- 1.GFE ... .. 3,000,000 |...95.7500 |.....ennnnennn 2,872,500 |.... +0028,000,000 [...eeeeenniiiees Jeeeemnnieeeeennee fereereeeeeeeeeee eeeeeeiieeeeeeeen [0222227.000 .. 6.99 (D ....... ..107,917 |....05/26/2022 ... |....06/01/2025 ...
243800-AB-4 ..... DEER DISTRICT LLC wevvivvviviiiiiiiiniieeeccnniieeee fean e ..2.BPL ..|.. ...87.4697 |...covvnnnnnns 3,337,818 |.... R TR (1 O R N R RN 124 I AN 5.040 (D ....... .. 192,325 |....11/15/2018 ...|....06/01/2044 ...
247361-IN-1 ... DELTA AIR LINES INC L3.AFE .. ...89.1234 |. .. 3,564,936 |. .3,960,164 |.. .4.589 ....04/22/2019 .. 04/19/2028
250847-EA-4 ..... DTE ELECTRIC CO ..... 1FFE .. ...98.9352 |. .. 1,931,215 |. .2,573,588 |.. .3.010 ....10/25/2021 .. 10/01/2037
25156P-BB-8 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B . .2.BFE .. ...96.0345 |. ..4,801,725 |. . 4,986,545 |.. .4.431 ...06/14/2018 .. 06/21/2028
25278X-Al-9 ..... DIAMONDBACK ENERGY INC ....evvvvvveniieiiiniineeecnnnas foan o .2.BFE .. ...97.3119 |. ..973,119 |. .999,826 |.. .6.252 ... 11/20/2022 .. 03/15/2053 ...
254687-DF-0 ..... WALT DISNEY €O eeeeeeeeeeeeeni e e eeene e e eeens feen e .. 1.G FE .. . 107.3732 |. ..1,610,598 |. .1,500,000 1,494,936 |.. .....7.836 ...10/26/1995 .. 10/30/2025 ...
254687-DT-0 ..... WALT DISNEY CO ... .. 1.G FE ..|... . 113.0217 |... 2,260,433 |.... .2,000,000 |.. 2,328,943 |.ooovviiiiiiiiiinn e (47,700) [ e [ 7.625 oLl 4432 |WN ...... .. 152,500 |....02/17/2016 ...|....11/30/2028 ...
254687-FN-1 ..... WALT DISNEY CO vee |- 1.GFE ... ...96.9181 4,845,905 |.... .5,000,000 |.. 4,998,722 |oueeeeeeeeniiees foeeeeeee B4 s e 2020080350 3.362 MS ...... .. 167,500 |[....03/19/2020 ...|....03/24/2025 ...
254709-AL-2 ..... DISCOVER FINANCIAL SERVICES . |- 2.CFE ... ...95.7991 |... 4,789,955 |.... .5,000,000 |.. 4,998,341 |oeeiieiiiiiinns oo 720 | e 0000080750 3.766 |MS ...... .. 187,500 |....01/25/2018 ...|....03/04/2025 ...
25470D-AN-1 ..... DISCOVERY COMMUNICATIONS LLC ... .. 2.CFE ..|... ...97.7124 |... 1,954,249 |.... .2,000,000 |.. 1,999,300 [.veeeeenniiieeee oeeemeneeeeeee 562 [ e 2222232800 ... 3.830 [MS ...... . 76,000 |....02/28/2017 ...|....03/13/2024 ...
25470D-BC-2 ... DISCOVERY COMMUNICATIONS LLC ... .. 2.CFE ..|... ...96.8266 |... .2,000,000 |.. 1,996,850 |.oevvvveviriinnnn foveeeennnna 1,592 [ e 20002232900 ...l 3.988 [MN ...... . 78,000 |....11/17/2014 ...|....11/15/2024 ...
25470D-BF-5 ..... DISCOVERY COMMUNICATIONS LLC ... .. 2.CFE ..|... ...86.9828 |... .3,000,000 |.. 2,996,497 |oveeeeeeeeniines foeeeeeee e A72 | e 4125 4.146 [MN ...... .. 123,750 |....05/16/2019 ...|....05/15/2029 ...
25470X-AU-5 ..... DISH DBS CORP ........ .4.CFE .. ...92.9234 |. ..232,308 |. ..250,000 ....250,000 |.. .5.874 ....11/05/2014 .. 11/15/2024 ...
256677-AF-2 ..... DOLLAR GENERAL CORP .2.BFE .. ...95.3%1 .. 1,430,942 |. .1,500,000 01,499,144 |.. L4137 ....03/26/2018 .. 05/01/2028
256746-AG-3 ..... DOLLAR TREE INC .. .2.BFE .. ...97.6831 .. 7,814,644 |. .8,000,000 7,997,131 |.. .4.016 ....04/06/2018 .. 05/15/2025
256746-AH-1 ..... DOLLAR TREE INC .. .2.BFE .. ...95.8274 |. ..4,791,372 |. 14,992,381 |.. L4.282 ....04/06/2018 .. 05/15/2028
257469-AJ-5 ... DOMINION ENERGY INC .2.BFE .. ...98.4700 |. .. 4,923,500 |. .5,015,540 |.. ......5.211 ....01/06/2005 .. 08/01/2033 ...
26078J-AE-0 ..... DUPONT DE NEMOURS INC .. 2.AFE ..|... ...96.4210 |..ccovnnnnnnns 1,928,420 |.... 102,000,000 ..eeeeeenniiieee Jeeeeennieeeeennee e e [e.5.319 il 5.319 . ...11/14/2018 ...|....11/15/2038 ...
263901-AB-6 ..... DUKE ENERGY INDIANA LLC ... vee |- 1.F FE L) . 107.8048 |.......eennnn. 2,451,481 |.... 03,268,571 [ooeiiiiiiiiiniens e (46,799) Lo o 0nnn6.450 |l 3.023 (A0 ...... .. 146,673 |....09/29/2021 ...|....04/01/2039 ...
26442C-AB-0 ..... DUKE ENERGY CAROLINAS LLC . vee |- 1.F FE ). . 105.3448 |.............. 4,213,790 |.... 5,438,593 oiiiiiiiiiieeee feeeeennn (74,665) [oeeeeeceieeeee [eeeeeeeiieeeeeeen [-2222.6.000 ... 3.009 (W ....... .. 240,000 |....06/03/2021 ...|....01/15/2038 ...
264420-AE-4 ... DUKE ENERGY CAROLINAS LLC . vee |- 1.F FE L) . 105.9245 |........eeens 2,727,556 |.... 203,528,390 [oooiiiiiiiiiininns foeeeennn (48,486) [ i 002262050 |l 3.010 |AO ...... .. 155,788 |....03/04/2021 ...|....04/15/2038 ...
26862E-AA-9 ..... EJF CAPITAL LLC |- 1FPL L ...83.5916 |...ccevnennnns 2,507,748 |.... 10028,000,000 [...eeeeenniiiees Jeeeeennieeeeennee fereereeeeeeieeeee feeeeeeiiieeeeeeen e .5.375 |l 5.375 [MS ...... ... 80,625 |....03/01/2022 ...|....03/01/2029 ...
26884U-AB-5 ..... EPR PROPERTIES ...evvniiiiiiiiiiiiiiniienevvcinineeeees foee ven e [1,2 s .. 2.CFE ..|... ...94.9284 |.......eeens 1,898,569 |.... e 1,998,120 [ v 778 [ e e0nen 40500 .l 4.545 | A0 ...... ... 90,000 |[....03/09/2015 ...|....04/01/2025 ...
26884U-AF-6 ..... EPR PROPERTIES ...eeeeeeeeeeieeeeeeneeeeeeeeeieeeeeeen foee ven e [1,2 s .. 2.CFE ..|... ... 78.4941 |l 3,924,704 |.... 970,721 [ e 30814 | e 020280750 3.851 [FA ...... .. 187,500 |....08/08/2019 ...|....08/15/2029 ...
268858-AC-4 ..... EQM MIDSTREAM PARTNERS LP .....ceevvvenvveiiinineeeeens oo e e 1,2 s .. 3.CFE ..|... ...80.4158 |......ccciins 4,470,790 |.... o 4,985,868 [..oiiiiiiiiinnenn foevinnnn2,125 [ s 0022252500 .l 5.560 ....06/21/2018 ...|....07/15/2028 ...
268858-AD-2 ..... EQM MIDSTREAM PARTNERS LP . .3.CFE .. ...98.1250 |. ..9,812,500 |. 10,000,000 9,997,218 |.. ......4.803 ....06/21/2018 .. 07/15/2023 ...
26942G-AC4 ... EAGLE BANCORP MONTANA INC ... .. 5.B Gl ..|.. .. 2,000,000 )...94.8840 |.............. 1,897,679 |.... .2,000,000 |. +..2,000,000 ...oiiiiiiininns fovienniinniiiiin Joeeinniiinns foveveiieneeens Jeee..5.500 ). 5.502 ...06/10/2020 ... |....07/01/2030 ...
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278058-AW-2 ..... EATON CORP [ (U L 2AFE L 2,780,160 |. 112.9314 |.............. 2,258,627 |...ccvvnnnnnns 2,000,000 |.eeevunninnns 2,485,001 [.ooovevvniiiiins e (B1,134) [ s [0 72650 o 3.630 [MN ... [ooeeeennnennnn 19,550 [onnennnnnnnnns 163,000 |....10/17/2017 ...|....11/15/2029 ...
278865-BE-9 ..... ECOLAB INC .. 1.G FE ..|... ...99.3420 |... 500,000 |eeeernunneeeennnnd99,639 [oiiiiiiiiiieees e A e e [-0e2240800 | 4.812[MS ...... ... 24,000 |[....03/23/2020 ...|....03/24/2030 ...
281020-AN-7 ..... EDISON INTERNATIONAL ... .. 2.CFE ..|... . 100.3092 |... . eveeneneennn 3,000,000 [onnninnnnnnn 3,178,612 o [ (36,146) [ e [0 5750 o 4.260 (D ....... .. 172,500 |....07/11/2019 ...|....06/15/2027 ...
281020-AQ-0 ..... EDISON INTERNATIONAL ... .. 2.CFE ..|... ...96.5959 |... 1,931,918 |..............2,000,000 |-.eevuunreeenn 1,998,921 [oieiiiiniiiiies oo 548 | o [0ee2 80550 | 3.580 [MN ...... . 71,000 |....11/15/2019 ...|....11/15/2024 ...
281020-AR-8 ..... EDISON INTERNATIONAL ... .. 2.CFE ..|... ...98.4118 |... 1,968,235 |......eeernn 2,000,000 f...eeeeennnn 1,997,781 |ocveniniiiiiiinns fooiiiiinnnn 895 s e 40950 |l 5.002 (A0 ...... .99,000 |....03/31/2020 ...|....04/15/2025 ...
28414H-AG-8 ..... ELANCO ANIMAL HEALTH INC ..3.CFE ..|... .. 2,000,000 |...95.1510 |... 1,908,020 |.... 100:2,000,000 ..eeeeeenniiiieee Jeeeemnnieeeeeenee e e 0nn2.6.400 ... 6.373 [FA ...... .. 123,000 |....08/15/2018 ...|....08/28/2028 ...
28932M-AD-7 ... ELM ROAD GENERATING STATION SUPERCRITICA ...eevvvvvenfon ven ] neeen [T s .. 1.F FE ..|... .. 4,000,000 |...99.7607 |... 3,990,430 |.... R 0 0V Y RPN AR R RN o 1 1<I0 I AN 6.089 |FA ...... .. 243,600 |[....02/03/2010 ...|....02/11/2040 ...
29082H-AA-0 ..... EMBRAER NETHERLANDS FINANCE BV ... ..3.BFE ..|... ...97.0510 |... 2,911,530 |.... 002,998,268 |..oieieiiiiiiieee feeeeenieee e 847 e e 022250050 |l 5.075 (D ....... .. 151,500 |....06/09/2015 ...|....06/15/2025 ...
291011-BB-9 ..... EMERSON ELECTRIC CO ... 1FFE .. . 105.2574 |. .. 1,105,208 |. 1,449,158 |.. .. (18,547) |. .3.128 . 64,313 |....06/20/2021 .. 04/15/2039
292480-AH-3 . ENERGY TRANSFER LP . .2.CFE .. ...97.4270 |. ..1,769,275 |. 1,833,545 |.. ..(15,125) |. .3.019 ....01/08/2021 .. 05/15/2024
292480-AL-4 ..... [ENERGY TRANSFER LP . .2.CFE .. ...96.2002 |. ..4,810,008 |. .3,380,784 |.. .. 194,160 |. 13.659 ....05/08/2018 .. 05/15/2028 ...
292480-AN-2 ...... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...90.5652 |... 3,622,610 |.... 2,056,916 |oeiiieieiiieee [ 151,525 |. 16.352 ...09/05/2019 ...|....09/15/2029 ...
292505-AD-6 ..... OVINTIV INC |- 2.CFE ... . 101.0301 |... 4,546,353 |.... .... 2,230,862 ... 63,530 | 16.312 ....03/05/2020 ...|....08/15/2034 ...
20278G-AL-2 ..... ENEL FINANCE INTERNATIONAL NV .... |- 2.AFE ... ...95.7179 |... 4,785,895 |.... .... 4,997,868 e 1,219 s e 022,650 . 2.676 ....09/05/2019 ...|....09/10/2024 ...
20278N-AF-0 ..... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...96.8677 |... 9,686,774 |.... ....9,989,152 e 1,893 s e 40950 L 4.973 ....06/06/2018 ...|....06/15/2028 ...
20278N-AG-8 ..... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...96.9908 |... 2,570,255 |.... i 2,646,076 |.oeeeeeiniieeee e 514 e e 0002225250 | 5.278 . ....01/08/2019 ...|....04/15/2029 ...
293641-BJ-6 ..... ENTERGY LOUISIANA LLC .. 1.F FE ..|... . ... 74.7918 |... 3,739,591 |.... 4,970,743 o e 1185 [ s 0022230100 . 3,142 ....... .. 155,000 |....03/04/2021 ...|....06/15/2041 ...
203712-AB-1 ..... ENTERPRISE FINANCIAL SERVICES CORP . .. 2.BFE ..|... .. 3,000,000 |...95.7820 |... 2,873,459 |.... ....3,000,000 UUUTRUUPRR FRUPRRRRRRRPI AP B £V I IS 5.751 (D ....... .. 172,500 |....05/15/2020 ... |....06/01/2030 ...
203791-AP-4 ... ENTERPRISE PRODUCTS OPERATING LLC .. 2.AFE ..|... 2,831,578 [. 105.7286 |... 2,141,005 |.... 2,739,014 [ e (49,624) |..oooveeeeennnnnns fonnnniniiiiiinins |-....6.650 |......3.063 | AQ ...... .. 134,663 |....02/09/2021 ...|....10/15/2034 ...
29379V-AG-8 ..... [ENTERPRISE PRODUCTS OPERATING LLC L2.AFE .. 2,845,740 |. 102.9204 |. ..2,058,407 |. .2,795,133 |.. .. (35,723) | ....07/26/2021 .. 10/15/2039
204429-AG-0 . EQUIFAX INC .... .2.BFE .. 6,359,576 |. 104.6046 |. ..6,197,822 |. .6,273,146 |.. ..(15,431) | ....02/26/2021 .. 07/01/2037
29460X-AC-3 ..... [EQUITY BANCSHARES INC . s L2.BPL .. ...98.4435 |. .. 3,937,742 |. 4,000,000 |eeruueeeeeennies feeeeeeeeies ....06/29/2020 .. 06/30/2030
20670V-AA-7 ..... ESSENTIAL PROPERTIES LP .eevviviiiiiiieeiiiiiieeeeceas fean e o A .2.CFE .. ...72.9489 |. .. 3,647,443 |. . 4,991,368 |.. ....06/22/2021 .. 07/15/2031 ...
20736R-AA-8 ..... ESTEE LAUDER COMPANIES INC ....oveeeeeieieeeceeeneee fen e T | I 1EFE .. . 103.7633 |. ..5,188,164 |. .5,000,000 4,964,774 |.. ...11/18/2009 .. 10/15/2033 ...
299110-AA-T7 ... EVANS BANCORP INC e 2,5 ..2.BPL ..|.. ...95.9376 |... 1,918,753 |.... .2,000,000 |.. 2,000,000 ....07/09/2020 ...|....07/15/2030 ...
29977G-AA-0 ..... TIAA FSB HOLDINGS INC ... oo |--2.BFE ... ...98.2366 |... 2,947,099 |.... .3,000,000 |.. 3,000,000 ....06/26/2015 ...|....07/02/2025 ...
29977G-AB-8 ..... TIAA FSB HOLDINGS INC ... e | 2B FE ... ...98.9555 |... 4,947,775 |.... .5,000,000 |.. 5,000,000 ....03/09/2016 ...|....03/15/2026 ...
30018M-AA-6 ..... EVERGREEN BANCSHARES, INC. .............. coo |- 2.APL ... ...93.7500 |... 2,812,500 |.... .3,000,000 |.. 3,000,000 U N ....10/23/2020 ...|....11/01/2030 ...
30161M-AG-8 ..... CONSTELLATION ENERGY GENERATION LLC .. |- 2.BFE ... . 102.7087 |... 2,054,174 |.... 1,997,940 O . A . 260 [AO ...... ....09/16/2009 ...|....10/01/2039 ...
30161N-AX-9 ..... EXELON CORP .. 2.BFE ..|... ...93.0729 |... 2,792,186 |.... 2,995,313 U N . 075 A0 ...... ...03/30/2020 ...|....04/15/2030 ...
30212P-AN-7 ..... EXPEDIA GROUP INC .2.CFE .. ...98.7836 |. ..1,975,671 |. .1,99,7% |.. ....12/01/2015 .. 02/15/2026 ...
30212P-BH-7 ..... [EXPEDIA GROUP INC .. .2.CFE .. ...80.7333 |. ..4,036,666 |. .5,000,000 4,961,604 |.. ....02/16/2021 .. 03/15/2031
30219T-AA-8 ..... EXPERITY VENTURES, LLC . 2.BFE ...96.5000 |. ..4,825,000 |. .5,000,000 .5,000,000 |.. ....06/17/2022 .. 06/24/2027
30225V-A@-6 ..... EXTRA SPACE STORAGE LP .. .2.B .. ...92.4617 |. .. 5,085,392 |. .5,500,000 |.. ....07/17/2018 .. 07/17/2028
30231G-BK-7 ..... EXXON MOBIL CORP . 1.0 FE ...93.4102 |. ..4,670,511 |. . 4,973,510 |.. . .. ....03/18/2020 .. 03/19/2030 ...
302508-A0-9 ..... FMR LLC 1.EFE . . 108.3020 |.............. 1,299,623 |.... .... 1,236,695 U R A . 973D ... ...02/18/2010 ...|....06/15/2029 ...
30251B-AB-4 ..... FMR LLC .... 1.EFE. . 102.8736 |.....cevnnnnns 1,028,736 |.... 998,354 O . A . 466 [MN ...... ....10/28/2009 ...|....11/15/2039 ...
302520-AB-7 ..... FNB CORP .. 2.BFE ...93.3809 |...ccovnunnnns 3,735,237 |.... ....4,000,000 U N . 874 A0 ...... ....09/29/2015 ...|....10/02/2025 ...
30288*-AA-8 ..... FLNG LIQUEFACTION 2, LLC 2.BFE ...86.6743 |.............. 3,013,838 |.... ... 3,477,200 O A . BT NS ... ....11/16/2016 ...|....03/31/2038 ...
30311R-AA-9 ..... F&M FINANCIAL CORP (TENNESSEE) 2.BPL ...95.7044 |.............. 2,871,132 |.... ....3,000,000 U N . 950 |NS ...... ....09/12/2019 ...|....09/17/2029 ...
30313R-AA-T7 ..... FS KKR CAPITAL CORP ... 2.CFE ...93.7944 |.....nnins 4,689,719 |.... ....5,000,000 O A . 250 |FA ... . ....02/11/2020 ...|....02/14/2025 ...
313747-AU-1 ..... FEDERAL REALTY OP LP . 2.AFE . ...98.7261 |oeeiennnnnnns 4,936,303 |.... .... 4,994,029 U .5, N . L069 [ ....... .. 197,500 |....12/04/2013 ...|....01/15/2024 ...
315921-Ad-5 ..... FIDELITY FEDERAL BANCORP ........ 1.GPL . ...95.4899 |.......cceens 1,909,798 |.... ....2,000,000 O A . .003 [MN ...... ..120,000 |....10/31/2019 ...|....11/01/2029 ...
31847R-AE-2 ..... FIRST AMERICAN FINANCIAL CORP . 2.BFE ...99.8970 |. ..2,996,911 |. .3,000,211 |.. . .. 129,000 |....01/24/2013 .. 02/01/2023 ...
31847R-AF-9 ..... FIRST AMERICAN FINANCIAL CORP ... 2.B FE ...98.3998 |......ccnnns 1,967,995 |.... .2,000,000 |. ... 1,999,922 i A . (602 |MN ...... . 92,000 |....11/05/2014 ...|....11/15/2024 ...
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319137-AP-0 ..... FIRST BANK ©.evvviieiciiie e L 2BPL e 3,000,000 |...95.0328 |.............. 2,850,983 |.......uunnnnn 3,000,000 |.eevvunninnns 3,000,000 |oevvveniiiriiinnns foerniiiiiiiiii e e 5.500 |...... 5.500 (D ....... 165,000 |....05/29/2020 ... |....06/01/2030 ...
319383-AD-7 ..... FIRST BUSEY CORP .. 2.BFE ..|... .. 3,000,000 |...95.6312 |...eennnneenn 2,868,935 |.... .3,000,000 |.. 023,000,000 ..eeeeeenniiiees foeeereniieeeeene e e e 5.250 |...... 5.251 (D ....... .. 157,500 |....05/28/2020 ... |....06/01/2030 ...
319820-AY-5 ..... FIRST COMWLTH BK IND PA ... .. 2.CFE ..|... .. 3,000,000 |...91.4783 |.............. 2,744,348 |.... 003,000,000 [oeeniiiiiiinines v e foriiin e 5.500 |...... 5.500 (D ....... .. 165,000 |....05/17/2018 ...|....06/01/2033 ...
320209-AA-T7 ..... FIRST FINANCIAL BANCORP ... v |- 2.BFE ... .. 5,000,000 |...96.6960 |.............. 4,834,798 |.... 025,000,000 ..eieeeenniiiees foreerriiieeeeene e e e 5125 |...... 5.124 [FA ...... .. 256,250 |....08/20/2015 ...|....08/25/2025 ...
32055R-A#-4 ..... FIRST INDUSTRIAL, L.P. .... . |- 2.BFE ..|... .. 3,000,000 |...91.7942 |.............. 2,753,826 |.... 003,000,000 [eeniiiiiiinines v e forriin e 4.400 |...... 4.39 | A0 ...... .. 132,000 |....04/20/2017 ...|....04/20/2029 ...
32055Y-AA-0 ..... FIRST INTERSTATE BANCSYSTEM INC . .. 2.BFE ..|... .. 3,500,000 |...96.5640 |.............. 3,379,740 |.... 003,500,000 ..eeeeeeniiiieee feeeeerniieeeeenee e e e 5.250 |...... 5.251 [MN ...... .. 183,750 |....05/13/2020 ... |....05/15/2030 ...
320844-PD-9 ..... HUNTINGTON NATIONAL BANK [ SR .. 2.AFE ..|... ...95.6945 |.............. 4,784,726 |.... 005,001,564 [o.eneiiiiiiinnns v (A01) s e e 4.270 |...... 4.260 [MN ...... ..213,500 |....11/19/2014 ...|....11/25/2026 ...
320867-AC-8 ..... OLD NATIONAL BANCORP ... N2 e [ 1GFE L . 101.1837 |... .. 3,085,510 |.... i, 987 767 oeeeeeeniiieeee oeeeeeeenn2,839 [ e e 5.875 |...... 5.998 ...09/22/2016 ...|....09/29/2026 ...
32115D-AB-2 . FIRST NBC BK HLDG CO . 2 .6 L ....1.0000 |. ...20,000 |. ..20,000 |.. .5.750 |[......0.000 ....02/10/2015 .. 02/18/2025
335720-AB-4 ..... [FIRST NATL NEB INC . 5 .2.BFE .. ...97.7149 |. ..4,885,744 |. .5,000,000 |.. .4.375 |......4.375 ....03/13/2018 .. 04/01/2028
337158-AJ-8 ..... FIRST HORIZON BANK ... 2 .2.CFE .. ...97.1918 |. .. 4,859,502 |. .5,000,000 |.. .5.750 |......5.750 ....04/23/2020 .. 05/01/2030 ...
33767U-AA-5 ..... FIRSTSUN CAPITAL BANCORP .. . |--2.CFE ..|... ...95.9966 |......eeunnnns 3,839,865 |.... eeed,000,000 [.enneeeeniiieeee feeeeeeieeeeeene e e e 6.000 |...... 6.000 ...06/26/2020 ...|....07/01/2030 ...
337915-AA-0 ..... HUNTINGTON BANCSHARES INC ....eevvvnneeiiirninenecvnnnn foee vee e | s .. 2.AFE ..|... ...99.8985 |........eennns 4,994,927 |.... 5,000,711 [ e (7,590) [ o e 4.350 |...... 4.193 ...06/01/2018 ...|....02/04/2023 ...
33830T-AC-7 ..... FIVE STAR BANCORP .....eevveeeeeeeemnnneeeeemmnineeeeenn foee von oo [2,5 i ...2.CPL ..|... ...94.7364 |......oeeen.nt 1,894,727 |.... 002,000,000 |..eeeeeenniiiees feeeerrniieeeeene e e e 6.000 |...... 6.001 ....08/17/2022 ...|....09/01/2032 ...
33938E-AU-1 ... (5117, N 3 R i A R, .. 2.CFE ..|... ...98.2850 |.......oeunnns 3,931,399 [.... 4,019,501 [ e (8,720) [ e e 4.750 |...... 4.505 ....11/30/2017 ...|....06/15/2025 ...
33938X-AA-3 ..... FLEX LTD v e eeeee e eeeee e eeeemee e eeemmneeeees oo wen | Conenn [ 1,2 s .. 2.CFE ..|... ...94.3390 |...coonnnnnnns 8,490,506 |.... e 8,975,406 |o.eieeeiiniiieee e 3167 s e e 4.875 |...... 4.925 ....05/30/2019 ...|....06/15/2029 ...
341081-FC-6 ..... FLORIDA POWER & LIGHT CO ...ooevvvvenneeeiivnnneeeeennns foeevee | e [T .. 1.EFE ..|... . 104.1984 |.............. 1,350,411 |.... e 1,785,537 [ e (19,183) L o v 5.690 |...... 3.026 ....01/18/2022 ...|....03/01/2040 ...
343412-AF-9 ... FLUOR CORP ... eeeeee e e eeene e e eeem e e e eemme o wen [ e [1,2 s .. 3.AFE ..|... ...90.0003 |....ccvvunnnns 1,800,006 |.... 002,020,980 [unneeeeniieeee fereeeennen (3,8352) [ e e 4.250 |...... 4.035 ...08/22/2019 ...|....09/15/2028 ...
34354P-AF-2 FLOWSERVE CORP .....cvvvvvveinieiienniineeecnnnineeeeennns foen ven e [1,2 il .. 2.CFE ..|... ...83.4183 |......eennnns 2,502,549 |.... 2,991,781 L el 912 e e e 3.500 |...... 3.541 ....09/14/2020 ...}|....10/01/2030 ...
34489*-AE-9 ..... [FOOTBALL CLUB TERM NOTES .. 1.F FE .. ...91.8038 |. .. 3,029,525 |. .3,300,000 |.. 4.210 |......4.272 ....08/15/2018 .. 10/05/2033
345370-CR-9 ..... [FORD MOTOR CO .. .3.BFE .. ...94.9121 ..1,186,401 |. .1,250,000 |.. .4.346 |......4.345 ....12/06/2016 .. 12/08/2026
345397-XU-2 ..... [FORD MOTOR CREDIT COMPANY LLC . .. 3.AFE .. ...93.4305 |. ..2,802,915 |. .3,000,000 |.. .4.389 |......4.389 ....01/05/2016 .. 01/08/2026
345397-ZR-7 . FORD MOTOR CREDIT COMPANY LLC ....covvnniiviiininnieeees feun e L3.AFE .. ...90.5545 |. ..2,716,635 |. .3,000,000 |.. 5,113 |......5.113 ....04/30/2019 .. 05/03/2029 ...
34964C-AE-6 ..... [FORTUNE BRANDS INNOVATIONS INC ...covvvmneirevmnniaenae forn e .2.BFE .. ...86.8721 ..2,606,162 |. .3,000,000 . 2,996,408 |.. .3.250 |......3.270 ...09/09/2019 .. 09/15/2029 ...
35137L-AN-7 ... L0 QRN e I | R, .. 2.BFE ..|... ...95.6650 |... 956,650 |.... .1,000,000 |.. 999,264 |.oevveniiiiiiiins foeiiiinnnn 809 | e e 3.050 |...... 3.084 ....03/31/2020 ...|....04/07/2025 ...
35802X-AJ-2 ..... FRESENIUS MEDICAL CARE US FINANCE 11 INC w.eeeeeveeen o ven | e 1,2 et .. 2.CFE ..|... .98 1718 |t 1,963,436 |.... .2,000,000 |.. 2,087,327 |oeeeeeeennninee foreeeenen (28,126) | oo e 4.750 |...... 3.498 ....01/25/2018 ...|....10/15/2024 ...
35805B-AA-6 ..... FRESENIUS MEDICAL CARE US FINANCE 11 IN coovvvvvnniforn e e 1,2 i .. 2.CFE ..|... ...84.8861 |.....oounnnnns 3,395,446 |.... .4,000,000 |.. 3,957,527 |ouuevveviiinninnes fovviiieneen 5,877 e oo e 3.750 |...... 3.938 ....06/13/2019 ...|....06/15/2029 ...
35805B-AE-8 ..... FRESENIUS MEDICAL CARE US FINANCE 11 IN .ooeeeeenns o e e 1,2 s .. 2.CFE ..|... . ...75.4009 |.....oouennnns 1,508,019 |.... .2,000,000 |.. 1,986,068 |...eeeeeeennnnnee foreeeennnns 1,338 | oo e 3.000 |...... 3.090 ....05/12/2021 ...|....12/01/2031 ...
360271-AJ-9 ..... FULTON FINANCIAL CORP .. 2.AFE ..|... .. 7,965,760 |...97.8613 |.............. 7,828,906 |.... 7,992,392 |.oovvviniiiiiinns o 3,815 i e e 4.500 |...... 4.554 ....06/08/2015 ...|....11/15/2024 ...
36079F-AA-4 ..... FUND STREET TECHNOLOGIES LLC ... L. 2.APL ... ...96.2500 |....cceunnnnns 4,812,500 |.... 5,000,000 |-eeemunieeeemnnns feeeeeeeeeniiieeee e e e 6.500 |...... 6.500 ...09/28/2021 ...|....09/30/2026 ...
361448-BD-4 ..... GATX CORP .......... .2.BFE .. ...98.5498 |. .. 4,927,489 |. . 4,999,191 |.. .4.350 |......4.365 ....11/01/2018 .. 02/15/2024 ...
361841-AF-6 ..... GLP CAPITAL LP .2.CFE .. ...99.6525 |. 1,245,656 |. . 1,250,000 1,250,000 |.. ) .5.375 |......5.373 ....10/23/2013 .. 11/01/2023
361841-AL-3 ..... GLP CAPITAL LP .2.CFE .. ...94.6190 |. 1,135,428 |. .1,200,000 1,277,585 |.. ..(11,655) |. . ......4.038 ....07/24/2019 .. 01/15/2029
361841-AR-0 ..... GLP CAPITAL LP .2.CFE .. ...79.9385 |. .. 1,598,770 |. .2,000,000 .1,988,686 |.. . 1,106 |. .3.250 |......3.323 ....12/07/2021 .. 01/15/2032
369550-BH-0 ..... GENERAL DYNAMICS CORP .1.GFE .. ...91.7641 .. 1,835,281 |. .2,000,000 1,978,785 |.. L. 813 | .4.250 |......4.338 ....03/24/2020 .. 04/01/2040 ...
369626-X2-2 ..... GENERAL ELECTRIC €O ..veeveeeeeeeemmnneeeeeemmmeeeeees oo wee | e [T .. 2.BFE ..|... . 110.8511 |... ....12,747,878 |.... 11,500,000 |.. ...13,660,074 (188,189) [ evvvveeeeeeennn foemeeeeeeeniiiees foeeees 6.750 |...... 4.261 ...07/26/2019 ...|....03/15/2032 ...
370334-CF-9 ..... GENERAL MILLS INC .. 2.BFE ..|... L..97.7334 |t 4,886,669 |.... .5,000,000 |.. .... 4,998,263 PV O R R 4.000 |...... 4.016 ....04/04/2018 ...|....04/17/2025 ...
370334-CG-7 ..... GENERAL MILLS INC .. 2.BFE ..|... ...96.8149 |.............. 1,936,298 |.... .2,000,000 |.. e 1,997,854 [ e 388 [ e e 4.200 |...... 4.225 ....04/04/2018 ...|....04/17/2028 ...
37045X-AL-0 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... ...99.5853 |... e 1,000,000 [oenniiiiiiiinines oevviiiiiiiiiie e foii e 4.250 |...... 4.249 ....06/07/2013 ...|....05/15/2023 ...
37045X-AZ-9 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... ...96.9421 |... e 1,499,402 [ e 219 [ e e 4.300 |...... 4.317 ....07/08/2015 ...|....07/13/2025 ...
37045X-CK-0 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... ...97.3589 |... 1,999,613 [ e 189 e e e 4.350 |...... 4.359 ....04/05/2018 ...|....04/09/2025 ...
37045X-CL-8 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... ...99.4632 |... 994,632 |.... 999,849 |.eeeeiiieieiies feeeeie 815 | e s 4.150 |...... 4.183 ...06/14/2018 ...|....06/19/2023 ...
37045X-DS-2 ... GENERAL MOTORS FINANCIAL COMPANY INC .... .. 2.CFE ..|... ...78.6333 |......oeunnnns 3,931,664 |.... 4,995,284 | e 834 e e e 3.100 |...... 3.112 ....01/07/2022 ...|....01/12/2032 ...
37045X-DII-3 ..... [GENERAL MOTORS FINANCIAL COMPANY INC . .2.CFE .. ...97.0338 |. ..4,851,690 |. 4,994,684 |.. .5.000 |......5.028 ....06/06/2022 .. 04/09/2027 ...
373334-GC-9 ..... GEORGIA POWER CO . L 2.AFE L L..94.3381 [ 273,580 |.... ....374,129 |..... o (4,667) [ e s 5.650 |...... 3.103 ...01/26/2021 ...|....03/01/2037 ...
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373334-K0-3 ... GEORGIA POWER CO ...coevvvvenneeiiiniieecciii e s L 2AFE L 996,820 |...96.7618 |................. 967,618 [....oeeeennnn 1,000,000 |.eveennirrennnnd 997,003 [onveiiiiiiiiinee oevvrnnennnn 183 e [ e 4.700 |...... 4.740 [MN ...... ....06/02/2022 ...|....05/15/2032 ...
378272-AH-1 ... GLENCORE FUNDING LLC ... .. 2.AFE ..|... ...98.8199 |l 4,940,9% |.... .5,000,000 |.. e 4,996,834 i e 2,268 s e e 4.625 |...... 4.675 A0 ...... ....04/22/2014 ...|....04/29/2024 ...
378272-AV-0 ..... GLENCORE FUNDING LLC ... .. 2.AFE ..|... ...96.0025 |..........n... 9,168,238 |.... 9,758,733 [ e (30,571) [ e e 4.875 |...... 4.448 [MS ...... ....08/09/2019 ...|....03/12/2029 ...
38141E-C2-3 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... ...97.9029 |....covnnnnnns 6,363,686 |.... 8,525,459 [ e (19,075) [ e e 3.850 |...... 3.535 | JJ ....... ....01/24/2017 ...|....07/08/2024 ...
38141G-ES-9 ..... GOLDMAN SACHS GROUP INC ... .. 2.BFE ..|... . 102.7185 |.ooovvvnnnnnns 1,335,341 |.... e 1,385,782 [ e (12,288) L o e 5.950 |...... 4770 | ....... ....02/17/2016 ...|....01/15/2027 ...
38141G-FD-1 ..... GOLDMAN SACHS GROUP INC ... .. 2.BFE ..|... .. 4,177,480 |. 106.3855 |.............. 4,255,418 |.... 8,130,074 [ e (5182) [ e e 6.750 |...... 6.406 | AO ...... ...09/23/2009 ... |....10/01/2037 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... .. 6,799,170 |...90.0484 |.............. 6,303,387 |.... 8,847,157 [ e 1,870 [ o e 3.800 |...... 4154 [MS ...... ....03/18/2020 ...|....03/15/2030 ...
38147U-AC-1 ..... GOLDMAN SACHS BDC INC .. 2.CFE ..|... .. 999,100 |...96.3074 |... reeeeneeeeeen 1,000,000 [oeeniiinnnnnn 999,600 eeiiiniiiieiiiis e 179 [ [ e 3.750 |...... 3.770 |FA ...... ...02/06/2020 ...|....02/10/2025 ...
38982G-AA-4 ..... GREAT AJAX OPERATING PARTNERSHIP LP .2.BPL .. 2,970,270 |...95.8470 |. .. 2,875,409 |. .8.875 [......9.125 ....08/23/2022 .. 09/01/2027
390905-AC-1 . GREAT SOUTHERN BANCORP INC .2.CFE .. 1,000,000 |...95.1752 |. ..951,752 |. .5.500 |......5.501 ....06/10/2020 .. 06/15/2030
39121J-AH-3 ..... [GREAT RIVER ENERGY .... .1.GFE .. 2,286,000 |...98.7521 .. 2,257,473 |. 4.478 |......4.478 . ....10/19/2010 .. 07/01/2030 ...
39808C-A*-6 ..... GRIDIRON FUNDING, LLC . |---2.CPL ..|... .. 4,000,000 |...99.2638 |.............. 3,970,551 |.... eee8,000,000 .enneeeeeniiiieee feeeeeriieeeeene e e e 5.640 |...... 5.640 | MJSD ... .. 169,200 |....05/15/2017 ...|....06/30/2027 ...
403949-AB-6 ..... HF SINCLAIR CORP . .. 2.CFE ..|... . 12,338,423 |. 100.1872 |... L. 11,007,444 ... 212,276,668 |..nneiiiiieees e (B1,758) [ e e 5.875 |...... 4.962 (A0 ...... .. 351,766 |....04/27/2022 ...|....04/01/2026 ...
403949-AC4 ... HF SINCLAIR CORP ... .. 2.CFE ..|... .. 2,814,776 |...88.0326 |.....eennneee. 2,640,978 |.... e 2,827,007 [oeeeeeeiniieeee e 12,282 [ e e 4.500 |...... 5.421 (A0 ...... ... 67,500 |....04/27/2022 ...|....10/01/2030 ...
404119-B0-1 ..... HCA INC ... .. 2.CFE ..|... ...99.4907 |.....oonnnnnns 2,984,722 |.... 03,024,148 o e (9,764) L e e 5.250 |...... 4.873 (A0 ...... .. 157,500 |....01/28/2016 ...|....04/15/2025 ...
404119-BX-6 ..... HCA INC ... .. 2.CFE ..|... L.91.5178 |t 1,830,357 |.... e 1,993,052 [ e n 920 [ e e 4125 |...... 4187 | ....... ... 82,500 [....06/06/2019 ...|....06/15/2029 ...
404119-BY-4 ..... HCA INC ... .. 2.CFE ..|... ...89.9423 |l 1,349,134 |.... 1,487,829 [ e 489 e e e 5125 |...... 5199 (D ....... ... 76,875 |....06/06/2019 ...|....06/15/2039 ...
404119-BZ-1 ..... HCA INC ... .. 2.CFE ..|... ...85.6373 |....connennnns 2,140,931 |.... e 2,465,174 o e B89 [ e e 5.250 |...... 5.349 | ....... .. 131,250 |....06/06/2019 ... |....06/15/2049 ...
40414L-AN-9 ..... HEALTHPEAK PROPERTIES INC . .. 2.AFE ..|... ...97.4568 |.........e.ent 4,872,838 |.... 8987 871 [ e 4,886 [ [ e 4.000 |...... 4107 |dD ....... 200,000 |....05/14/2015 ... |....06/01/2025 ...
40434L-AN-7 ..... HPINC ...t .2.BFE .. ...97.1817 |. ..2,915,451 |. 2,995,737 |.. 4.750 |......4.782 ....06/06/2022 .. 01/15/2028
406216-BJ-9 ..... HALL IBURTON CO L2.AFE .. ...92.9529 |. .. 3,546,152 |. . 4,427,143 |.. .4.850 |......3.263 ....01/28/2021 .. 11/15/2035
410345-AL-6 ..... HANESBRANDS INC .. . .3.CFE .. ...89.3571 ..1,787,142 |. .2,005,711 |.. .4.875 |......4.778 ....05/04/2016 .. 05/15/2026
410867-AF-2 ..... HANOVER INSURANCE GROUP INC .....cevvvvvnnneeieinninnens feun e .2.BFE .. ...97.9522 |. ..4,897,611 |. . 4,995,748 |.. .4.500 |......4.528 ....04/05/2016 .. 04/15/2026 ...
41138P-AC-7 ..... HAPPY BANCSHARES INC ..evveeeeeeeenee e eeeeneeeeeeen fen e .2.BFE .. ...94.9301 .. 1,898,602 |. .2,000,000 .2,000,000 |.. .5.500 |......5.500 ...07/30/2020 .. 07/31/2030 ...
413086-AH-2 ..... HARMAN INTERNATIONAL INDUSTRIES INC .. .. 1.G FE ..|... ...97.3024 |......oonnnnns 5,838,147 |.... .6,000,000 |.. 05,984,633 [oiiiiiiiiiiiiins i 6,038 [ e e 4.150 |...... 4.265 ....06/03/2015 ...|....05/15/2025 ...
418056-AS-6 ..... HASBRO INC |- 2.CFE ..|... ...98.3914 |............. 1,967,827 |.... .2,000,000 |.. 2,311,334 [ e (11,220) [ e e 6.350 |...... 4.991 ....09/12/2019 ...|....03/15/2040 ...
419870-Fe-4 ..... HAWATIAN ELECTRIC INDUSTRIES, INC. ...97.0313 |... .4,300,000 |.. 4,300,000 [oenniiiiiiniees v e foii e 4.580 |...... 4.578 ....10/04/2018 ...|....12/15/2025 ...
42217K-BC-9 ..... WELLTOWER OP LLC ... ...98.7564 |... .3,000,000 |.. 02,996,224 oiiiiiiiiieee e BT e e e 4.500 |...... 4.626 ....10/02/2013 ...|....01/15/2024 ...
A42217K-BF-2 ..... WELLTOWER OP LLC ... ...97.47%5 |... .... 1,999,611 4.000 |...... 4.009 ....06/20/2015 ...|....06/01/2025 ...
422340-AD-4 ...... HEARTLAND FINANCIAL USA INC ... ...99.4306 |... ....2,000,000 5.750 |...... 5.750 .. 12/12/2014 ... |....12/30/2024 ...
42824C-AN-9 . HEWLETT PACKARD ENTERPRISE CO . ...99.1330 |. ..991,330 |. ....999,129 |.. .4.900 |......4.931 ....09/30/2015 .. 10/15/2025 ...
42824C-AX-T7 . HEWLETT PACKARD ENTERPRISE CO . . 103.4636 |. ..5,173,182 |. .5,000,000 .6,260,059 |.. ..(80,135) | .6.200 |......3.637 ....01/21/2021 .. 10/15/2035
42824C-BE-8 ..... [HEWLETT PACKARD ENTERPRISE CO . ...99.2541 ..6,947,785 |. .7,000,000 .6,999,898 |.. G410 | .2.250 |......2.256 ....09/04/2019 .. 04/01/2023
431571-AB-4 ..... HILLENBRAND INC ..... . 21,666,799 |...96.5300 |. .20,947,010 |. 21,680,936 |.. ..4,633 |. .5.000 |......5.024 ....09/16/2019 .. 09/15/2026
432748-AB-T7 ..... HILLTOP HOLDINGS INC . 3,000,000 |...97.5394 |. ..2,926,181 |. .3,000,000 |.. .5.000 |......4.999 ....04/06/2015 .. 04/15/2025 ...
432748-AE-1 ..... HILLTOP HOLDINGS INC ... .. 3,000,000 |...95.4975 |........c...e. 2,864,924 |.... 023,000,000 |..eeeeeenniiiees feeeereniieeeeene e o e 6.125 |...... 6.126 |IN ...... .. 183,750 |....05/07/2020 ...|....05/15/2035 ...
43689E-AC-1 ..... HOME BANCORP, INC. . 3,000,000 |...91.8022 |.....euvvnnenn 2,754,066 |.... 003,000,000 [.eniiiiiiinines forveriiiiiiiin e o e 5.750 |...... 5. 749 [N/A ..... . 86,250 |....06/30/2022 ...|....06/30/2032 ...
437076-AU-6 ..... HOME DEPOT INC . 103.0414 |.............. 1,030,414 |..............1,000,000 |-eeevuunrreeennn997,882 [oeeiiiiiiiiiies v e 70 s oo e 5.400 |...... 5.419 [MS ...... . 54,000 |....09/07/2010 ...|....09/15/2040 ...
43785V-AD-4 ..... HOMESTREET INC ...94.6907 |....oovnnnnnns 3,787,629 |..............4,000,000 |..............4,000,000 [...coevrrrrmnnnns forrrvmmniniiiiins Joeenieiiiiiiines oo el 6.500 |...... 6.499 (D ....... ..260,000 |....05/17/2016 ...|....06/01/2026 ...
440327-AK-0 ..... HORACE MANN EDUCATORS CORP . ...95.9188 |...cornnnnnnns 1,918,376 |..............2,000,000 |-eeeeuuneeee 1,998,243 [oeeiiiiniiiiiies oo 552 | oo e 4.500 |...... 4.533 | ....... ...90,000 |....11/18/2015 ...|....12/01/2025 ...
44045A-40-9 ... HORIZON TECHNOLOGY FINANCE CORP .. .. 3,000,000 |...23.4500 |........cc.e. 2,814,000 |..............3,000,000 |..............3,000,000 [....oevvrrrmnnnns forrvvmmmniiiiiiins Joveenniiiiiiines oo o 4.875 |...... 4.875 | MJSD ... .. 146,250 |....03/23/2021 ...|....03/30/2026 ...
44045A-50-8 ..... HORIZON TECHNOLOGY FINANCE CORP .. ...23.3720 |.oeeeennnnnnns 2,804,640 |.... ....3,000,000 UUTURR FPRRTIRRRP IS 6.250 |...... 6.250 | MJSD ... .. 101,562 |....06/08/2022 ...|....06/15/2027 ...
44106M-AR-3 ..... SERVICE PROPERTIES TRUST ...98.2692 |........eennns 1,228,365 |.... ....1,182,899 131,819 [ooviiiiiiiiiiii v [ 4.500 ....01/10/2017 ...|....06/15/2023 ...
44106M-AS-1 ..... SERVICE PROPERTIES TRUST .. ...95.5122 |. ..5,730,732 |. .5,309,170 |.. ..489,270 |. .4.650 ....06/17/2015 .. 03/15/2024 ...
44106M-AT-9 ..... SERVICE PROPERTIES TRUST ..... ...86.2547 |....oovunnnnns 1,725,094 |.... .2,000,000 |. ... 1,683,872 17,305 [ o foens 4.500 ...09/09/2014 ... |....03/15/2025 ...
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44106M-AV-4 ..... SERVICE PROPERTIES TRUST LLABFE | 1,432,488 |...83.5086 |.............. L T{O T 2,000,000 |.eeevunninnns 1,612,354 [ e 95,311 e o e 5.250 105,000 |....01/29/2016 ...|[....02/15/2026 ...
44106M-AX-0 ..... SERVICE PROPERTIES TRUST ..4.BFE ..|... ... 70.9992 |.....enns 2,129,975 |.... .3,000,000 |.. i 2,401,876 o e 90,445 | e e 3.950 ..118,500 |....10/17/2017 ...|....01/15/2028 ...
44106M-AZ-5 ..... SERVICE PROPERTIES TRUST ..4.BFE ..|.. ...90.9072 |....covnnnnnns 4,545,358 |.... 4,300,464 [ [t 334,391 L e e 4.350 ..217,500 |[....09/10/2019 ...|....10/01/2024 ...
44107T-AV-8 ..... HOST HOTELS & RESORTS LP .. 2.CFE ..|... ...96.1659 |....coeuennnns 1,923,318 |.... e 1,999,085 |..eniiiiiiiiiees e 388 | e e 4.000 ... 80,000 |[....05/06/2015 ...|....06/15/2025 ...
44107T-AZ-9 ..... HOST HOTELS & RESORTS LP .. 2.CFE ..|... L..82.7709 |....covvnnnnns 4,138,543 |.... 4,941,801 [ e 6473 [ e e 3.500 .. 175,000 |....08/31/2020 ...|....09/15/2030 ...
4440M-AB-2 ..... HUDSON PACIFIC PROPERTIES LP ....oeeeeeeieeeeeeneeeeeefoes e e 1,2 s .. 2.CFE ..|... ...85.6380 |... 991,028 [.oeeeeeiniiieeee oeereennes 1,205 [ oo e 4.650 ...02/20/2019 ...|....04/01/2029 ...
444859-BM-3 ... HOMANA INC v eeeees foee e e 1,2 .. 2.BFE ..|... ...98.8527 |... 03,997,635 [ i 979 e i e 4.500 ....03/24/2020 ...|....04/01/2025 ...
44891A-BG-1 ..... HYUNDA| CAPITAL AMERICA ...eevvveeeeeeerneeeeeeenneee foee e e 1,2 s .. 2.AFE ..|... ...89.8541 |... 4,990,784 o e 2,075 [ e e 3.000 ....02/05/2020 ...|....02/10/2027 ...
44891A-BL-0 ..... HYUNDA| CAPITAL AMERICA L2.AFE .. . 101.5798 |. 1,999,078 |.. .6.375 |.. ....04/02/2020 .. 04/08/2030
44952F-AA-0 . IFB BANCORP, INC. ..... ..2.BPL .. ...94.6250 |. .2,000,000 |.. .6.500 |.. ....10/14/2020 .. 10/15/2030
45384B-AA-4 ..... | INDEPENDENT BANK GROUP INC . ..2.BFE .. ...98.5203 |. A 2,987,714 |.. .5.875 |.. ....06/22/2016 .. 08/01/2024 ...
45384B-AB-2 ..... INDEPENDENT BANK GROUP INC 2 e [ 2B FE L . 100.0000 |... 1,000,000 |.... e 1,000,000 .eeneeeenniiiiees foreerriiieeeeenee e e e 7.584 ... 25,000 |....12/14/2017 ...|....12/31/2027 ...
455434-BH-2 ...... INDIANAPOL IS POWER & LIGHT CO . A1 [ TG FE L . 101.5062 |... 3,045,186 |.... 03,969,745 [oiiiiiiiiniens e (85,856) [ounnieiiiiinns e e 6.050 .. 181,500 |....06/17/2021 ...|....10/01/2036 ...
45780D-BU-5 ..... INSTITUTE FOR ADVANCED STUDY ... N A |- TAFE L ...90.7590 |... 1,928,629 |.... 002,125,000 [.eeneeeeniiiieee feeeeeeiieeeeene e e e 3.662 ... 17,818 |....11/13/2015 ...|....12/01/2030 ...
458140-BL-3 ..... INTEL CORP 1 .. 1.EFE ..|... ...91.4555 |... 4,572,773 |.... i 4,995,862 [o.nniiiiiiiiininns v 185 e e e 4.600 ..230,000 |....03/20/2020 ... |....03/25/2040 ...
460599-AD-5 ... INTERNATIONAL GAME TECHNOLOGY PLC 1, ..3.BFE ..|... ...99.2500 |... 1,985,000 |.... e 2,108,790 [enneeeeiiiiieee foeeeeeeea (27,730) [ oo e 6.250 ..125,000 |....08/14/2019 ...|....01/15/2027 ...
46090U-AA-5 ..... INVESTCO LLC .. 2.BPL ... ...88.2673 |... 4,413,364 |.... 005,000,000 [o.eniiiiiiinines v o foiii e 5.125 .. 256,250 |....08/12/2021 ...|....08/13/2026 ...
461070-AG-9 ..... INTERSTATE POWER AND LIGHT CO ... |- 2.AFE ... . 103.2052 |... 1,444,872 |.... e 1,892,798 [ e (21,804) [ e e 6.250 ... 87,500 |....05/20/2021 ...|....07/15/2039 ...
46134L-AB-1 INVESTAR HOLDING CORP .. 2.CFE ..|... ...93.9953 |... 1,879,907 |.... 002,000,000 [.eniiiiiiinines v e foii e 5.125 ..102,500 |....11/12/2019 ...|....12/30/2029 ...
46625H-NJ-5 ..... [JPMORGAN CHASE & CO .. 1.G FE .. ...96.3601 ..4,818,005 |. . 4,993,187 |.. .4.250 |.. ....09/23/2015 .. 10/01/2027
46625H-RS-1 ..... [ JPMORGAN CHASE & CO 1FFE .. ...94.5306 |. . 1,417,959 |. . 1,498,643 |.. .3.200 |.. ....09/20/2017 .. 06/15/2026
466313-AH-6 ..... JABIL INC .... .2.CFE .. ...93.2557 |. .. 4,137,754 |. .4,336,167 |.. .3.950 |.. ....06/19/2019 .. 01/12/2028
466313-AN-5 ..... JABIL INC . .2.CFE .. ...94.6572 |. ..2,839,717 |. .2,988,997 |.. .4.250 |.. ....04/20/2022 .. 05/15/2027 ...
47102X-Ad-4 ..... JANUS HENDERSON US (HOLDINGS) INC .2.BFE .. ...98.4154 |. ..4,920,770 |. .5,000,000 . 4,985,105 |.. .4.875 |.. ...07/28/2015 .. 08/01/2025 ...
476556-CX-1 ..... JERSEY CENTRAL POWER & LIGHT CO .... .. 2.BFE ..|... ...98.1303 |... 2,243,258 |.... .2,286,000 |.. 3,062,991 |oeeenvvviiiinnnns foreeennnn (A1,874) | o e 6.150 .. 140,589 |....07/26/2021 ...|....06/01/2037 ...
476556-DB-8 ..... JERSEY CENTRAL PONER & LIGHT CO ... .. 2.AFE ..|... ...98.6281 1,972,562 |.... .2,000,000 |.. 1,998,549 [oieeiiiiiieeee oeeeeeeees 1,105 | e e 4.700 ... 94,000 |....08/14/2013 ...|....04/01/2024 ...
476556-DC-6 ..... JERSEY CENTRAL POWER & LIGHT CO .... .. 2.AFE ..|... ...96.5261 |... 2,895,782 |.... .3,000,000 |.. 3,019,966 [.....covvvvivvenn Jovvnneennn (6,582) [oviiiiiniiiiis s s 4.300 .. 129,000 |....02/06/2019 ...|....01/15/2026 ...
48203R-AN-6 ..... JUNIPER NETWORKS INC . .. 2.BFE ..|... ...89.3422 |... 1,786,845 |.... .2,000,000 |.. 1,999,296 |.veeeeennineeee foeeemrnineeees 92 e oo s 3.750 .. 75,000 |....08/19/2019 ...|....08/15/2029 ...
482480-AE-0 ..... KLA CORP .. 1.G FE ..|... ...99.7451 |... 6,982,157 |.... 7,086,840 |.eevvenniiiiiinnnn foeeeennnn (52,482) | e e 4.650 ...02/02/2018 ...|....11/01/2024 ...
482480-AL-4 ..... KLA CORP .. 1.G FE ..|... ...98.1354 |... 1,962,708 |.... . 1,998,933 [oneeeeeiiiieeee Joeeememeeeee 113 e e e 4.650 ....06/21/2022 ...|....07/15/2032 ...
48263C-AC-8 . KDM FUNDING | LLC .. 1.EPL .. ...98.4520 |. ..2,799,321 |. . 2,843,336 .2,843,3%6 |.. .7.000 |.. ....08/10/2022 .. 08/25/2027 ...
48263C-AE-4 . KDM FUNDING | LLC .. .. 2.APL .. ...94.3660 |. ..943,660 |. .1,000,000 .1,000,000 |.. .7.000 |.. ....08/17/2022 .. 09/25/2027
48263C-AG-9 ..... [KDM FUNDING | LLC .. .. 1.G FE .. ...98.1890 |. .. 2,945,670 |. .3,000,000 .3,000,000 |.. .7.500 |.. ...10/12/2022 .. 07/25/2027
48263C-AL-8 ..... KDM FUNDING | LLC .. .. 1.G FE .. ...99.5170 |. ..2,487,925 |. .2,500,000 |.. N .8.000 |.. ....12/07/2022 .. 01/25/2028
485134-BH-2 ..... EVERGY METRO INC ... 1FFE .. . 102.3800 |. 1,535,699 |. 1,996,848 |.. .. (31,349) | .6.050 |.. ....04/21/2021 .. 11/15/2035 ...
485260-BJ-1 ..... EVERGY KANSAS SOUTH INC ... |- LFFE L . 106.5318 |..ccevvnnnnnns 2,130,637 |.... 02,882,657 |oiieiiiieees e (44,089) |-eveeeeeeennnees foreeeeeiiiiis e 6.530 171772021 ... 12/15/2037 ...
487836-BW-7 ..... KELLOGG CO .. 2.BFE ..|... L..97.1598 |...oooinennnns 4,736,541 |.... o 4,864,827 o e 1649 L e e 4.300 ....05/08/2018 ...|....05/15/2028 ...
491674-BG-1 ..... KENTUCKY UTILITIES CO ... .. 1.F FE ..|... ...95.1794 |t 1,774,144 |.... 2,878,733 [ e (22,228) [ o e 5.125 ....10/22/2021 ...|....11/01/2040 ...
49306C-AB-7 ..... KEYBANK NA e | 2.AFE L. . 105.5546 |.............. 2,902,752 |.... 03,077,338 [oniieiiiiinnens e (56,4471 | e e 6.950 ....09/12/2018 ...|....02/01/2028 ...
49338C-AA-1 ..... KEYSPAN GAS EAST CORP ... vee |- 2.AFE )., L..96.7769 |..ccovnnnnnnns 2,020,701 |.... e 2,807,770 [oeeeeeeeieeee foeeeeenn (28,893) [ o e 5.819 ....06/23/2021 ...|....04/01/2041 ...
493738-AE-8 ..... KIA CORP .. e | 2.AFE L. ...99.2930 |......ounnnnns 1,985,860 |.... 1,998,912 [ 313 e e e 3.000 ....10/24/2017 ...|....04/25/2023 ...
49374J-AD-5 ... KIA CORP .. v |- 2AFE Lol ...88.3999 |l 1,767,997 |.... 1,991,744 | e 1644 | e e 2.750 ...02/08/2022 ...|....02/14/2027 ...
49427R-AL-6 ..... KILROY REALTY LP ... 1,2 e .. 2.BFE ..|... ...97.0209 |.......oennnns 2,910,627 |.... i 2,998,778 o e 1T e e e 4.375 .. 131,250 |....09/09/2015 ...|....10/01/2025 ...
49446R-AU-3 ..... [KIMCO REALTY CORP 1,2 L2.AFE .. ...95.8852 |. ..2,876,556 |. .2,998,580 |.. .3.300 |.. . 99,000 |....08/01/2017 .. 02/01/2025 ...
49446R-AZ-2 ... KIMCO REALTY CORP ..... 1,2 L. 2.AFE ... ...83.0450 |.............. 1,660,900 |.... .2,000,000 |. ....1,984,640 | o 1,260 i i e 3.200 . 38,400 |....02/15/2022 ... |....04/01/2032 ...
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494550-85-4 ..... KINDER MORGAN ENERGY PARTNERS LP 2B FE | 3,734,660 |...98.6524 |.............. 3,946,094 |........eennn. 4,000,000 |.eeevunnnnns 3,958,964 |...vevviiinninns forrennnn 35,929 | e 40150 | 5.136 [FA ..o |oviinnnnnnnn 69,167 |oeeennnnnnnnns 166,000 |....09/23/2015 ...|[....02/01/2024 ...
494550-BV-7 ..... KINDER MORGAN ENERGY PARTNERS LP .. 2.BFE ..|... ...98.3509 |....coouunnnns 1,967,018 |.... .2,000,000 |.. e 1,999,361 [ e 364 [ e 42250 | 4.270 [MS ...... ... 85,000 [....09/09/2014 ...|....09/01/2024 ...
49456B-AB-7 ..... KINDER MORGAN INC .. 2.BFE ..|... . 100.0530 |........ennnn. 4,002,122 |.... .4,000,000 |.. 4,001,122 [ e (1L227) [ e 00022.5.625 | 5.591 [MN ...... ....11/01/2013 ...|....11/15/2023 ...
49456B-AP-6 ..... KINDER MORGAN INC .. 2.BFE ..|... ...95.9569 |... .3,000,000 |.. 002,982,047 oo 3,083 [ e [0ne042300 . 4.431[MS ...... ...03/07/2018 ...|....03/01/2028 ...
496719-AB-1 ..... KINGSTONE COMPANIES, INC. ..eevvvvvivvenniinirinnnnnnns fooe vee e | s ...2BZ .. |.. . 100.0000 |... ....12/15/2022 ...|....12/30/2024 ...
496902-AN-7 ..... KINROSS GOLD CORP ...eeevveeeeeeennneeeeemmnneeeeeemnnns [ wen | Conenn 1,2 s .. 2.CFE ..|... . 100.3968 |... 7,529,757 |.... ....1,501,071 ...03/19/2014 ...|....03/15/2024 ...
496902-A0-0 ..... KINROSS GOLD CORP ....cevvvennivviennnneeririnineeevvnnnns foen e [ Connn 1,2 il .. 2.CFE ..|... ...94.9888 |... 3,799,552 |.... ....3,818,060 ....08/22/2018 ...|....07/15/2027 ...
497266-AC-0 ..... KIRBY CORP ...eeeeeeeeeeeeemneeeeeemnn e e e eeemneeeeeee [ wen e [1,2 s .. 2.CFE ..|... ...90.7866 |... 1,815,731 |.... ....1,991,648 ...03/20/2018 ...|....03/01/2028 ...
49906E-AA-9 ..... KNIGHTHEAD ANNUITY & LIFE ASSURANCE COMP . ..2.BFE .. . 100.0000 |. ..4,000,000 |. 24,000,000 |eeveniiiiiiinins fooriiiiiiii A ....12/28/2022 .. 12/16/2042 ...
500255-AN-4 . KOHLS CORP L3.AFE .. ...79.19%7 |. ..1,461,178 |. .2,180,892 |.. ..(27,014) | ....10/04/2021 .. 01/15/2033
500255-A0-7 . KOHLS CORP L3.AFE .. ...77.5000 |. .. 1,767,000 |. .2,927,918 |.. ..(30,375) |. ....12/16/2021 .. 12/15/2037 ...
500255-AT-1 ..... KOHLS CORP ... e e e eeem e eemmnee o wen | [ 1,2 s .. 3.AFE ..|... ...98.4020 |... 2,952,059 |.... .... 2,999,129 .. 142,500 |....09/05/2013 ... |....12/15/2023 ...
500255-AX-2 ..... (00 T 00 RN (e It | .. 3.AFE ..|... .. 70.0000 |... 2,100,000 |.... ....2,994,788 .. 101,250 |....03/29/2021 ...|....05/01/2031 ...
50067A-AG-7 ..... KORTH DIRECT MTG LLC FORMERLY KORTH DIRE .......cooeufoes onvoennee | veieeenes .. 1.GPL ..|.. ...97.6850 |... 2,637,495 |.... ....2,691,456 .. (6,763) | .. 141,750 |....09/12/2018 ...|....10/25/2023 ...
50067H-AA-5 ..... KORTH DIRECT MORTGAGE LLC ... e | 2.APL L. ...96.0980 |... 1,408,797 |.... .... 1,466,000 ... 91,625 [....07/30/2019 ...|....09/25/2024 ...
50067H-AC-1 ..... KORTH DIRECT MORTGAGE LLC ... oo |- 2.APL L) . ...94.1070 |... 3,329,931 |.... ... 3,538,452 .. 174,799 |....10/09/2019 ... |....11/25/2024 ...
50067H-AE-7 ..... KORTH DIRECT MORTGAGE LLC ... e | 1.GPL L. 2,100,000 |...94.6190 |... .. 1,986,999 |.... ....2,100,000 ..105,000 |....09/27/2019 ...|....10/25/2024 ...
50067H-BA-4 ..... KORTH DIRECT MORTGAGE INC. .. veo |- 1.GPL ... .. 585,329 |...92.7760 |... 543,045 |.... 585,329 ... 75,302 |....09/28/2020 ...|....10/25/2025 ...
50067H-BG-1 ..... KORTH DIRECT MORTGAGE LLC ... ] 1.GPL L .. 1,308,000 |...92.0490 |... ..1,204,001 |.... .... 1,308,000 . 65,400 |....09/15/2020 ...|....10/25/2025 ...
50067H-BJ-5 ..... KORTH DIRECT MORTGAGE LLC . .. 1.GPL .. 1,000,000 |...97.1480 |. ..971,480 |. .1,000,000 |.. .50,000 |....09/24/2020 .. 10/25/2023 ...
50067H-BL-0 ..... KORTH DIRECT MORTGAGE LLC . .. 1.GPL .. 3,000,000 |...92.4820 |. ..2,774,460 |. .3,000,000 |.. ....01/06/2021 .. 02/25/2026 ...
50067H-BN-6 ..... KORTH DIRECT MORTGAGE LLC .. 1.FPL .. 3,976,000 |...92.4680 |. .. 3,698,720 |. . 3,985,530 |.. ....10/29/2020 .. 11/25/2025 ...
50067H-BQ-9 ..... KORTH DIRECT MORTGAGE LLC . e | 1.GPL .. 1,000,000 |...92.3340 |. ..923,340 | .1,000,000 |.. ....02/10/2021 .. 03/25/2026 ...
50067H-BS-5 ..... KORTH DIRECT MORTGAGE LLC . e |- 2.APL L. 1,500,000 |...91.5380 |. ..1,373,070 |. .1,500,000 .1,500,000 |.. ...03/16/2021 .. 04/25/2026 ...
50067H-BY-2 ..... KORTH DIRECT MORTGAGE LLC - CMBS ... e | 1.GPL L. .. 3,000,000 |...94.8170 |... 2,844,510 |.... .3,000,000 |.. 3,000,000 .. 135,000 |....04/21/2021 ...|....06/25/2024 ...
50067H-CE-5 ..... KORTH DIRECT MORTGAGE LLC ... coo |- 1LFPL Les 1,500,000 |...91.0040 |... 1,365,060 |.... .1,500,000 |.. 1,500,000 . 71,250 |....05/26/2021 ...|....06/25/2026 ...
50067H-CG-0 ..... KORTH DIRECT MORTGAGE LLC ... e | 1.GPL L. ...94.6170 |... 1,383,776 |.... . 1,462,502 |.. 1,462,502 . 70,713 |....06/23/2021 ...|....07/25/2024 ...
50067H-CJ-4 ..... KORTH DIRECT MORTGAGE LLC ... veo |- 1.GPL ... . ...89.1430 |... 1,782,860 |.... .2,000,000 |.. 2,000,000 90,000 |....07/20/2021 ...|....08/25/2026 ...
50067H-CN-5 ... KORTH DIRECT MORTGAGE LLC ... e | TEPL L. .. 2,000,000 |...89.6200 |... 1,792,400 |.... 2,000,000 .85,000 |....08/23/2021 ...|....09/25/2026 ...
50067H-CU-9 ..... KORTH DIRECT MORTGAGE LLC - TFPL L .. 4,500,000 |...90.1040 |... 4,054,680 |.... 4,500,000 .. 213,750 |....10/27/2021 ... |....11/25/2026 ...
50067H-CY-1 ..... KORTH DIRECT MORTGAGE 4.5 12/25/26 - CMB . .. 1.GPL .. 2,000,000 |...88.2980 |. .. 1,765,960 |. .2,000,000 |.. ... 11/17/2021 .. 12/25/2026 ...
50067H-DA-2 ..... KORTH DIRECT MORTGAGE LLC . ..2.BPL .. 6,611,000 |...85.8790 |. ..5,839,772 |. .6,800,000 .6,636,437 |.. ....04/01/2022 .. 01/25/2027
50067H-DC-8 ..... KORTH DIRECT MORTGAGE LLC - CMBS .. 1.GPL .. 2,000,000 |...92.7340 |. .. 1,854,680 |. .2,000,000 .2,000,000 |.. ....01/27/2022 .. 01/25/2027
50067H-DE-4 ..... KORTH DIRECT MORTGAGE INC. .. .. 1.FPL .. 3,000,000 |...93.4240 |. ..2,802,720 |. .3,000,000 .3,000,000 |.. ....02/01/2022 .. 01/25/2025
50067H-DG-9 ..... KORTH DIRECT MORTGAGE LLC . .. 1.GPL .. 1,850,000 |.. 87.7100 |. 1,622,635 |. .1,850,000 .1,850,000 |.. ....02/10/2022 .. 03/25/2027 ...
50067H-DP-9 ..... KDMMTG 22N06Q A - CMBS ... |- 1LFFE L .. 9,900,000 |...92.7350 |eevuunnnnnnnn 9,273,500 |.... .. 10,000,000 |.. .... 9,945,841 . ...04/07/2022 ...|....05/25/2027 ...
50067H-DQ-7 ..... KORTH DIRECT MORTGAGE LLC - CMBS ... .. 1.G FE ..|... .. 4,000,000 |...93.3170 |...euunnnnnnns 3,732,680 |.... .4,000,000 |.. ....4,000,000 .. 159,217 |....04/07/2022 ...|....06/25/2027 ...
50067H-DU-8 ..... KORTH DIRECT MORTGAGE LLC - CMBS ... .. 1.G FE ..|... .. 4,000,000 |...95.3660 |.............. 3,814,640 |.... .4,000,000 |.. ....4,000,000 .. 119,250 |....06/21/2022 ...|....07/25/2027 ...
50077L-AT-3 ..... KRAFT HEINZ FOODS CO ...ovvvvvvvnnnnieeeennnineeeevvninnes foon wen | e [ 1,2 i [ 2.CFE ..|... ...99.0390 |.......oennnns 4,951,952 |.... .... 4,994,765 .. 231,250 |....08/10/2018 ...|....01/30/2029 ...
50077L-AX-4 ..... KRAFT HEINZ FOODS CO ....eeeeeeneeeeeemmeeeeeeemmee foo wen | e [ 1,2 i [ 2.CFE ..|... ...88.1624 |.............. 1,763,248 |.... ....1,978,987 ... 92,500 [....09/11/2019 ...|....10/01/2039 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO ...ovvvvvvnnnneeeeevnnineeeevvnennes foen wen e [ 1,2 i e 2.CFE ..|... .. 2,067,000 |...95.7375 |.eevuunnnnnnnn 1,914,750 |.... ....2,056,684 . 77,500 |....03/04/2022 ...|....05/15/2027 ...
501044-DL-2 ..... KROGER CO .. 2.AFE ..|... ...96.5542 |....oonnnnnnns 1,931,085 |.... ....1,992,161 90,000 |....01/07/2019 ...|....01/15/2029 ...
50540R-AN-2 ... LABORATORY CORPORATION OF AMERICA HOLDIN .. .. 2.BFE ..|... ...99.2455 |.....nnnns 4,962,277 |.... .... 4,99, 166 ..200,000 |....11/05/2013 ...|....11/01/2023 ...
50540R-AT-9 ..... [LABORATORY CORPORATION OF AMERICA HOLDIN .2.BFE .. ...96.9510 |. ..2,908,530 |. .2,998,292 |.. . 97,500 |....08/15/2017 .. 09/01/2024 ...
524901-AT-2 ..... LEGG MASON INC ... . 1.FFE ..|.. ...97.9564 |.......oennns 5,191,691 |.... .5,300,000 |. ....5,204,610 .. 209,350 |....02/25/2016 ...|....07/15/2024 ...
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524901-AV-7 ..... [LEGG MASON INC .....ovvviiiiiiiiiiiiiiiiiie e L AFFE e 2,998,620 |. 100.2998 |.............. 3,008,993 |........ennnn. 3,000,000 |.eevvunninnns 2,999,562 MS oo | 41,958 |, 142,500 |.... .|-...03/15/2026 ...
526057-CD-4 ... .. 2.BFE ..|... ...96.3559 |...ccovnnnnnns 1,927,118 |.... .2,000,000 |.. ....2,000,000 N ... ... 95,000 |.... |- 1172972027 ...
527288-BE-3 ..... JEFFERIES FINANCIAL GROUP INC . .. 2.BFE ..|... ...99.9994 |.............. 4,999,970 |.... .... 4,993,197 A0 ... ..275,000 |.... .|...10/18/2023 ...
529043-AD-3 ..... LXP INDUSTRIAL TRUST .. 2.BFE ..|... ...97.1885 |.oeeirnninnnns 2,915,655 |.... ... 2,999,427 Do .. 132,000 |.... .|--..06/15/2024 ...
53079E-BE-3 ..... LIBERTY MUTUAL GROUP INC .. .. 2.BFE ..|... ...99.2877 |.oooiiininnnns 1,985,754 |.... .... 1,999,933 Do . N .|-...06/15/2023 ...
534187-BA-6 ..... LINCOLN NATIONAL CORP |- 2.AFE ... . 104.7336 |...ccevnnnnnns 2,094,672 |.... .... 1,996,690 Do .. 140,000 |.... .|--..06/15/2040 ...
539439-AR-0 ..... LLOYDS BANKING GROUP PLC .. .. 1.G FE ..|... ...95.0713 |.oooeninnnnns 4,753,566 |.... .... 4,989,832 M ...... ..218,750 |.... .|-...03/22/2028 ...
530439-AT-6 ..... LLOYDS BANKING GROUP PLC .. 1.G FE ..|... ...94.2531 |... ..4,712,653 |.... ....4,99,676 FA ...... .. 227,500 |.... ...08/16/2028 ...
546676-AU-1 ..... LOUISVILLE GAS AND ELECTRIC CO 1FFE .. ...93.1909 |. ..899,292 |. ..965,000 1,239,964 |.. 11/15/2040
548661-DT-1 ..... LOWE'S COMPANIES INC . L2.AFE .. ...98.1201 ..981,201 |. .1,000,000 .998,918 |.. 04/15/2025
548661-DV-6 ..... LOWE'S COMPANIES INC . L2.AFE .. ...92.8929 |. ..2,786,788 |. .2,987,2% |.. 04/15/2040 ...
55292J-AA-T ... .. 2.BFE ..|... ... 92.4235 |t 4,621,174 |.... ....5,000,000 . . |--..03/03/2026 ...
55336V-AN-2 ..... .. 2.BFE ..|... ...84.6889 |.............. 1,969,018 |.... ....2,630,808 A0 ... .. 104,625 |.... .|-...04/15/2038 ...
55336V-AS-9 ..... .. 2.BFE ..|... ...95.9358 |...ccovnennnns 4,796,789 |.... ....4,981,156 FA ...... .. 240,000 |.... .|----02/15/2029 ...
55412L-AA-T7 ..... MABREY BANCORPORATION, INC. .... .. 2.BPL ... ...94.6488 |.............. 1,419,733 |.... .... 1,500,000 N/A ... . N .|-...08/15/2030 ...
559080-AC-0 ..... MAGELLAN MIDSTREAM PARTNERS LP |- 2.AFE ... . 100.4448 |.............. 3,403,070 |.... .... 4,536,189 N ... ..216,832 |.... . |--..05/01/2037 ...
559222-AR-5 ...... MAGNA INTERNATIONAL INC .. 1.G FE ..|... 977221 | 2,931,664 |.... .... 2,996,369 A0 ... .. 124,500 |.... .|-...10/01/2025 ...
561409-AC-7 ..... .. 3.AFE ..|... ...98.8559 |......oeennnns 1,977,119 |.... ....2,000,000 FMAN .. 148,682 |.... . |--..02/15/2027 ...
56540#-AA-3 ..... MAPLELEAF MIDSTREAM INVESTMENTS, LLC .. 3.APL .. ... 94.5231 |t 1,133,298 |.... .... 1,198,964 ...09/30/2025 ...
56585A-BH-4 ..... MARATHON PETROLEUM CORP .2.BFE .. ...98.5441 .. 4,927,208 |. 4,995,196 |.. 05/01/2025
57064B-AA-6 ..... MARKET STREET BANCSHARES, ..2.CPL .. ...95.4699 |. .. 1,909,397 |. .2,000,000 |.. 12/01/2030
571903-AY-9 ..... MARRIOTT INTERNATIONAL INC .. .2.BFE .. ...93.2537 |. ..4,662,684 |. . 4,979,275 |.. 04/15/2028
571903-BB-8 ..... MARRIOTT INTERNATIONAL INC .. .2.BFE .. ...96.1978 |. 1,923,955 |. .1,995,907 |.. 12/01/2028 ...
573284-AA-4 ..... [MARTIN MARIETTA MATERIALS INC . .. 2.BFE .. . 104.1564 |. .. 4,166,257 |. .4,000,000 . 4,144,082 |.. .. (44,303) |. 12/01/2025 ...
575634-AS-9 ..... MASSACHUSETTS ELECTRIC CO |- 2.AFE L ...99.6745 |.......oennnnt 4,913,954 |[.... .4,930,000 |.. 5,659,315 o [ (32,872) |. . .|-...11/15/2039 ...
579780-AM-9 ..... MCCORMICK & COMPANY INC .. 2.BFE ..|... ...96.8521 |...ccovninnnns 1,937,042 |.... .2,000,000 |.. .... 1,999,697 AT e e s 3.150 .|--..08/15/2024 ...
58013W-FN-9 ..... .. 2.AFE ..|... ...96.7424 |.............. 1,934,848 |.... .2,000,000 |.. .... 1,999,619 .|-...07/01/2025 ...
58278L-AA-4 ... MCREIF SUBREIT, LLC .. |- 1FPL L . ...98.2500 |....ccvnunnnns 2,947,500 |.... .3,000,000 |.. ....3,000,000 .|--..11/06/2023 ...
58278L-AC-0 ..... MCREIF SUBREIT, LLC .. R P - T .. 3,000,000 |...87.4000 |.............. 2,622,000 |.... ....3,000,000 .|-...10/15/2026 ...
583928-AC-0 MEDALL ION FINANCIAL CORP .. 1.GPL ..|.. .. 3,000,000 |...97.5000 |.............. 2,925,000 |.... ....3,000,000 ...08/22/2024 ...
583928-AE-6 ..... [MEDALLION FINANCIAL CORP .. J1GPL L. 4,000,000 |...94.0000 |. .. 3,760,000 |. .4,000,000 |.. 12/30/2027 ...
58942H-AA-9 . BON SECOURS MERCY HEALTH INC 1EFE .. 6,116,400 |...95.0280 |. ..5,701,680 |. .6,000,000 .6,044,131 |.. 11/01/2025
58942H-AB-7 ..... [BON SECOURS MERCY HEALTH INC .1EFE .. 5,000,000 |...92.4590 |. .. 4,622,948 |. .5,000,000 .5,000,000 |.. 08/01/2027
59001A-BA-9 ..... MERITAGE HOMES CORP .. L3.AFE .. 1,000,000 |...94.0208 |. ..940,208 |. .1,000,000 .1,000,000 |.. 06/06/2027 ...
59151K-AL-2 ..... L3.AFE .. . 15,011,750 |...88.7197 |. .13,307,960 |. 15,007,6% |.. 12/16/2029 ...
59408T-AA-8 ..... MICHAEL KORS (USA) INC .. .. 2.CFE ..|... .. 1,990,160 |...95.4785 |.............. 1,909,570 |.... ... 1,997,232 |- 1170172024 ...
594918-BR-4 ..... .. 1.AFE ..|... ...93.28% |.......nnnt 9,328,962 |.... . . ....9,99,637 .|....08/08/2026 ...
594918-8S-2 ... .. 1.AFE ..|... ...88.9420 |.............. 2,134,609 |.... ....2,400,000 |.. .... 2,383,350 .|--..08/08/2036 ...
595112-BP-7 ..... MICRON TECHNOLOGY INC ... .. 2.CFE ..|... ...94.8299 |... .1,000,000 |.. R I .|-...02/15/2027 ...
595112-BQ-5 ..... MICRON TECHNOLOGY INC ... .. 2.CFE ..|... ...90.9298 |... 2 | . |--..02/15/2030 ...
59562V-AL-1 ..... BERKSHIRE HATHAWAY ENERGY CO .. | 1.GFE L . 105.5754 |... e 1,110,000 [oenncnnnn 1,447,497 i e (20,058) |. .|-...04/01/2036 ...
59562V-AP-2 ... BERKSHIRE HATHAWAY ENERGY CO .. |- 1.GFE ... 1037741 |ooeeeeins 6,625,976 |.... ....8,570,632 (120,078) |. . |--..05/15/2037 ...
59562V-AR-8 ..... BERKSHIRE HATHAWAY ENERGY CO .. .. 1.G FE ..|... . 106.1488 |......eeeennns 5,173,690 |.... ....6,706,439 ..(95,803) |. ...09/15/2037 ...
597742-AK-1 ..... MIDLAND STATES BANCORP INC L2.BPL .. ...89.6671 .. 4,483,354 |. .5,000,000 |.. N 09/30/2034 ...
598511-AC-7 ..... MIDWESTONE FINANCIAL GROUP INC (10QWA) .. 2.CFE ..|... .. 2,500,000 )...95.5237 |.....coeennns 2,388,093 |.... .2,500,000 |. ....2,500,000 o .. 143,750 |.... ...07/30/2030 ...
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60040R-AA-4 ..... MILLENNIUM CONSOL IDATED HOLDINGS LLC ...ovvvvnvvvvinns fon wen | s T ..2.CPL .. ...99.3810 |...covvnnnnnns 1,987,619 [.oeeeeennnn 2,000,000 |.eeevunninnns 1,998,643 [.oiviiiviinnnes v 2871 e o e 7.500 |...... 7663 [N oo v 12,917 [l 150,000 |....06/29/2018 ...|[....06/30/2023 ...
60040R-AC-0 ..... MILLENNIUM CONSOL IDATED HOLDINGS LLC evvveeveeeeeen fo vea e | s ...2.CPL ..|... ...99.0000 |...ccevnunnnns 1,980,000 |.... .2,000,000 |.. 022,000,000 |..eeeeeenniiieee Jeeeerrniieeeeeene o e e 7.500 |...... 7.500 |MS ...... .. 150,000 |....03/31/2020 ... |....03/31/2025 ...
615369-AS-4 ..... MOODY'S CORP .. 2.AFE ..|... ...97.2968 |.......oennnns 1,945,935 |.... 1,998,942 L e M8 e e e 3.750 |...... 3775 [MS ...... ... 75,000 |[....03/20/2020 ...|....03/24/2025 ...
617446-7Y-9 ..... MORGAN STANLEY ... L] 2.AFE L. LT ATTT |t 6,802,439 |.... en6,996,374 o o889 | e e 4.350 |...... 4.365 MS ...... .. 304,500 |....09/05/2014 ...|....09/08/2026 ...
617446-8C-6 ..... MORGAN STANLEY ... | 1.GFE L 977781 [ 6,844,467 |.... DR [TV O R (i< ¢10: YN AR R RN 4.000 |...... 3.120 (0 ....... ..280,000 |....10/17/2017 ...|....07/23/2025 ...
61744Y-AN-8 ..... MORGAN STANLEY ... |- 1.GFE ... ...99.9082 |....covuunnnns 1,998,165 |.... 1,999,942 | e 956 [ e e 3125 |...... 3474 (W ....... ... 62,500 |....01/18/2018 ...|....01/23/2023 ...
61746B-DZ-6 ..... MORGAN STANLEY ... | 1.GFE L ...96.7391 |t 3,385,868 |.... 03,859,752 [ e (18,207) [ o e 3.875 |...... 3.286 [JJ ....... .. 135,625 |....09/20/2017 ...|....01/27/2026 ...
61747Y-DU-6 ..... MORGAN STANLEY ... .. 2.AFE ..|... ...99.6333 |...ccovnunnnns 3,985,331 |.... 008,999,905 [oeniiieiiiiiieee fereerreee e 289 [ e e 4.100 |...... 4.106 ...05/16/2013 ...|....05/22/2023 ...
61747Y-ET-8 ..... MORGAN STANLEY .1EFE .. ...98.3650 |. .. 4,918,252 |. .5,000,000 |.. 4.679 |......4.682 ....07/18/2022 .. 07/17/2026 ...
61761J-VL-0 ..... MORGAN STANLEY . 1.GFE .. ...97.6490 |. ..8,104,864 |. .8,366,824 |.. .3.700 |......3.238 ....07/17/2017 .. 10/23/2024 ...
61761J-2N-2 ..... MORGAN STANLEY .. 2.AFE .. ...94.5084 |. ..6,621,891 |. .6,955,106 |.. .3.950 |......4.114 ....02/14/2018 .. 04/23/2027 ...
61945C-AD-5 ... MOSAIC CO .. 2.BFE ..|... ...97.5465 |... 975,465 |.... e 1,216,950 [eenieiiiiiiieee e (17,595) [ o e 5.450 |...... 3.000 ...02/23/2021 ...|....11/15/2033 ...
61945C-AG-8 ..... MOSAIC CO .. 2.BFE ..|... L. 94.3101 |t 6,601,708 |.... 6,992,796 [onniiiiiiiiinnns v 1312 e e e 4.050 |...... 4.074 ....11/08/2017 ...|....11/15/2027 ...
61980A-AD-5 ..... MOTIVA ENTERPRISES LLC ...oveeeeeeeeeeeneieeeeeemene o vee | e [T s .. 2.AFE ..|... . 100.8840 |....cceuennn.. 9,079,561 |.... 09,896,371 [ e (33,218) [ e e 6.850 |...... 5.882 ....12/30/2020 ...|....01/15/2040 ...
626738-AE-8 ..... MURPHY OIL USA INC ..vvvnieiiiiiineeiciinineeecvvniee foee e e [1,2 s .. 3.BFE ..|... ...91.5030 |......oonnnnns 6,405,210 |.... e 172,852 [ o (3541 e o e 4.750 |...... 4.585 ....09/06/2019 ...|....09/15/2029 ...
628530-BD-8 ..... MYLAN INC .. 2.CFE ..|... ...98.9670 |...ccovnnnnnns 1,979,340 |.... e 1,999,164 [ el 884 | e e 4.200 |...... 4.247 ....11/19/2013 ...|....11/29/2023 ...
62854A-AN-4 ...... UTAH ACQUISITION SUB INC .. .. 2.CFE ..|... ...93.5971 |t 4,679,857 |.... 4,985,028 [ 3,965 [ i e 3.950 |...... 4.044 ....05/31/2016 ...|....06/15/2026 ...
62912X-AC-8 ..... NGPL PIPECO LLC ..eeeeeeeeeieeeeeenneeeeeeeneeeeeeees foewee | [T s .. 2.CFE ..|... . 104.4757 |..coevnnnnnnns 5,643,780 |.... e 1,352,131 [ e (90,730) [ e e 7.768 |...... 4.433 ...08/06/2021 ...|....12/15/2037 ...
629470-BC-1 ..... .. 2.BFE ..|... ...99.9752 |...oooviinnnns 4,498,884 |.... 4,690,180 [oenniiiiiiieens e (29,222) Lo e e 5.550 |...... 4.680 ....07/16/2019 ...|....12/01/2028 ...
62954H-BE-7 ..... .2.BFE .. ...95.8953 |. ..2,876,859 |. .2,995,958 |.. .4.400 |......4.434 ....06/12/2022 .. 06/01/2027
63010M-AA-5 ..... NANO FINANCIAL HOLDINGS, INC. . . . ..2.BPL .. ...98.2399 |. .. 2,947,197 |. .3,000,000 |.. .7.000 |......7.000 ....06/28/2019 .. 07/01/2024
631005-BC-8 ..... NARRAGANSETT ELECTRIC CO ........ . . 1.GFE .. ...96.5538 |. ..946,227 |. 01,299,874 |.. .5.638 |[......3.163 ....09/02/2021 .. 03/15/2040
633717-AA-1 ... THE NATIONAL BANK OF INDIANAPOLIS CORPOR ............fees ... U .2.BPL .. ...95.3847 |. .. 1,907,694 |. .2,000,000 |.. .5.500 |......5.500 ....09/05/2019 .. 09/15/2029 ...
636180-BN-0 ..... NATIONAL FUEL GAS CO .... .2.CFE .. ...92.4243 |. .. 1,848,485 |. .2,000,000 01,992,913 |.. .3.950 |......4.034 ...09/18/2017 .. 09/15/2027 ...
636180-BP-5 ..... NATIONAL FUEL GAS CO .... .. 2.CFE ..|... ...93.6336 |... 6,554,354 |.... .7,000,000 |.. 6,968,440 4.750 |...... 4.842 ....08/08/2018 ...|....09/01/2028 ...
636180-BQ-3 ..... NATIONAL FUEL GAS CO .... .. 2.CFE ..|... ...99.5872 |... 1,991,745 |.... .2,000,000 |.. 1,994,541 5.500 |...... 5.599 ....05/19/2020 ...|....01/15/2026 ...
636180-BR-1 ..... NATIONAL FUEL GAS CO .... .. 2.CFE ..|... ...78.6131 |... 2,358,392 |.... .3,000,000 |.. 2,998,481 2.950 |...... 2.957 ....02/09/2021 ...}|....03/01/2031 ...
636190-AA-8 ..... NATIONAL FUNDING, INC. ............. .. 2.AFE ..|... ...88.8933 |... .5,000,000 |.. 5,000,000 5.750 |...... 5.751 ....08/25/2021 ...|....08/31/2026 ...
63633D-AF-1 ..... NATIONAL HEALTH INVESTORS INC ... .. 2.CFE ..|... .. 991,960 |...72.3140 |... 3.000 |...... 3.004 ....01/19/2021 ...|....02/01/2031 ...
637138-AC-2 ..... TRUIST FINANCIAL CORP .....oeeeeeeneieeeeemmnneeeemnnns fooe voe | | s .. 1.G FE ..|... .. 2,000,000 |...98.3588 |... . 2,000,000 N 4.250 |...... 4.249 ...09/09/2014 ...|....09/30/2024 ...
637417-AH-9 ..... NATIONAL RETAIL PROPERTIES INC L2.AFE .. ...96.1114 | .2,000,000 1,998,474 |.. 492 | .4.000 |......4.028 ....10/14/2015 .. 11/15/2025 ...
637432-CT-0 ..... [NATIONAL RURAL UTILITIES COOPERATIVE FIN . . 1FFE .. . 118.3571 N .3,000,000 .3,287,566 |.. .. (22,256) | .8.000 |......6.590 ....09/23/2009 .. 03/01/2032
64110D-AF-1 ..... [NETAPP INC ........ . s .2.BFE .. ...96.7698 |. ..5,806,190 |. .6,000,000 .5,989,590 |.. . 5,707 |. .3.300 |[......3.404 ....02/08/2018 .. 09/29/2024
641423-BU-1 ..... [NEVADA POWER CO . 1FFE .. . 110.2575 |. ..689,109 |. ..625,000 .898,020 |.. ..(14,822) |. .6.750 |......3.010 ....10/21/2021 .. 07/01/2037
641423-BZ-0 ..... [NEVADA POWER CO ..... . s 1FFE .. ...96.0594 |. . 400,000 .526,605 |.. (5,550) | .5.375 |...... 3.005 ....07/21/2021 .. 09/15/2040 ...
649445-AC-7 ... NEW YORK COMMUNITY BANCORP INC ... .. 2.CFE ..|... ...96.8953 |... . .5,000,000 |.. 025,000,000 ..eeeeeeniiiiees foreeeriiieeeeenee e e e 5.900 |...... 5.902 ...11/01/2018 ...|....11/06/2028 ...
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC . L. 2.APL ... ...90.7850 |... 3,631,402 |.... .4,000,000 |.. ee4,000,000 [enniiiiiiininns v e foii e 5.750 |...... 5.747 ....04/27/2021 ...|....04/30/2026 ...
651639-AM-8 ..... NEWMONT CORPORAT [ON .. 2.AFE ..|... . 104.9110 |... 4,568,874 |.... . 4,355,000 |.. e 8,934,284 | e (25,794) | e e 6.250 |...... 4.981 ....06/24/2021 ...|....10/01/2039 ...
652315-AA-0 ..... NEWPORT REALTY TRUST INC L. 2.APL ... ...93.3008 |... 1,866,016 |.... 002,000,000 [oeeniiiiiiiniees v e foiin e 6.250 |...... 6.249 ....11/02/2020 ...|....12/01/2024 ...
652526-70-8 ..... NEWTEK BUSINESS SERVICES CORP . L. 2.APL ... ...24.6500 |... 4,930,000 |.... 025,000,000 |..eieeeenniiiiees foreerriiieeeeenee e e e 5.500 |...... 5.056 ....01/14/2021 ...|....02/01/2026 ...
6533%K-CG-3 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. 2.AFE ..|... ...98.8092 |... 1,976,184 |.... e 1,999,576 [oenniiiiiiinins i 76 e i e 4.450 |...... 4.459 ...06/21/2022 ...|....06/20/2025 ...
6533%K-CH-1 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. 2.AFE ..|... ...98.4813 |... 4,924,066 |.... 8,998,381 [ e B e e e 4.625 |...... 4.633 ....06/21/2022 ...|....07/15/2027 ...
65344M-AA-T ..... NEXPOINT REIT OP LP ..2.BPL ..|.. ...96.3750 |... 2,891,250 |.... 2,981,545 [ 5783 e e e 7.500 |...... 7.750 ....10/15/2020 ...|....10/15/2025 ...
654740-BT-5 ..... NISSAN MOTOR ACCEPTANCE COMPANY LLC .2.CFE .. ...81.1270 |. 1,622,541 |. 01,999,332 |.. .2.750 |......2.757 ....03/04/2021 .. 03/09/2028 ...
654744-AC-5 ... NISSAN MOTOR CO LTD ... .. 2.CFE ..|... .. 4,000,000 )...90.7729 |........c.... 3,630,915 |.... .4,000,000 |. 04,000,000 J...iiiiiiiiinnnns i e foiiiiiiees eeeens 4.345 |...... 4.345 ...09/10/2020 ... |....09/17/2027 ...
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655664-AR-1 ..... NORDSTROM  INC L3AFE L 2,049,820 |...60.7500 |.........enn.. 1,215,000 [overieennnnn 2,000,000 |.eeevunninnns 2,046,341 |oeeieeviiinines foereinn (1,299) | oo 102225.000 | 4.821 [ ....... 100,000 |....02/13/2020 ...|....01/15/2044 ...
655664-AT-7 ..... NORDSTROM INC .. 3.AFE ..|... L. 751780 |ooeeeennennns 2,255,340 |.... .3,000,000 |.. 103,008,051 [oeeeeeeeiiiiiieee Jeeeeeneeee e (974) [ e e 4375 | 4.330 [AO ...... .. 131,250 |....12/19/2019 ...|....04/01/2030 ...
665789-AW-3 ..... NORTHERN STATES POWER CO (WISCONSIN) ..evvvvvvvvnnnnes fo wee | e [T s .. 1.F FE ..|... . 107.5397 |..ocovnnnnnnns 1,505,556 |.... e 1,983,570 [oeniiiiiiiniins oo (28,739) [ o 00062375 | 3.016 |MS ...... ... 89,250 [....10/21/2021 ...|....09/01/2038 ...
66611T-AC-2 ..... NORTHF IELD BANCORP INC .. 1.F FE ..|... ...89.0040 |....coeunnnnnn 3,560,160 |.... 1eee,000,000 ..nneeieeniiiiieee Jeeeeeniieeeeeenee e e 0222.5.000 ... 5.000 | D ....... .. 107,222 |....06/17/2022 ...|....06/30/2032 ...
66621#-AA-4 ..... NORTHF IELD MOUNTAIN, LLC ..evvvivvviiiniiviiiiineneens foee e e | s ..2.CPL ..|.. ...85.1895 |.......oeunnns 1,874,169 |.... 002,200,000 [oeenieiiiiiiiniens v feeeeeiis o e 4500 |l 4.500 [ MJSD ... 99,000 [....07/18/2019 ...|....07/18/2034 ...
666807-BT-8 ..... NORTHROP GRUMMAN CORP .. 2.AFE ..|... 974727 | 3,898,907 |.... 003,996,071 [oeeeeeeiiieeeee e 119 e e 50150 | 5.158 [MN ...... ..206,000 |....03/19/2020 ... |....05/01/2040 ...
66982E-AA-O ..... A10 CAPITAL LLC ..2.BPL ..|.. ...90.0387 |...covvnnnnnns 2,701,162 |.... ....3,000,000 R AR M IR 74T R 5.875 .. 176,250 |....08/17/2021 ...|....08/17/2026 ...
67077M-AQ-1 ..... NUTRIEN LTD .. 2.BFE ..|... . 102.3346 |....covnnnnnns 9,210,113 |.... 12,571,813 [ e (150,406) [ eeeeeennineee foeeeemennieeeeennn [ernnn6.125 |l 3.160 ....06/25/2021 ...|....01/15/2041 ...
67103B-AA-8 ..... OFS CAPITAL CORP . .2.BPL .. ...86.3192 |. .. 4,315,960 |. . 4,964,431 |.. 10,332 |. .5.000 ....02/06/2021 .. 02/10/2026
67103H-AJ-6 ..... O'REILLY AUTOMOTIVE INC L2.AFE .. ...94.6140 |. ..2,838,419 |. .2,999,071 |.. .108 |. .4.205 ....03/26/2020 .. 04/01/2030
67103H-AL-1 ..... O'REILLY AUTOMOTIVE INC ... .2.BFE .. ...97.0558 |. .996,977 |.. 137 ......4.740 ....06/06/2022 .. 06/15/2032 ...
67449J-AA-4 ..... OBSIDIAN INSURANCE HOLDINGS, INC. .. 2.CFE ..|... ...87.5000 |... . 100:5,000,000 [..eeeeeenniiiieee Jeeeeeniieeeeeenee e e 002262500 | 6.503 ...12/18/2020 ...|....12/30/2025 ...
674599-CR-4 ..... OCCIDENTAL PETROLEUM CORP .. 3.AFE ..|... ...91.8750 |... 2,756,250 |.... 202,998,883 [oiiiiiiiiiiniees oeviiinn 286 [ s [0002223.200 | 3.211 ....08/07/2019 ...|....08/15/2026 ...
675232-AA-0 ..... OCEANEERING INTERNATIONAL INC . .. 4.AFE ..|... ...95.5039 |... 1,910,078 |.... e 1,248,288 o e 257,109 [ eeeeeeieeeeeeeen [eenn 40650 | 33.329 ....07/13/2016 ...|....11/15/2024 ...
675234-AB-4 ..... OCEANFIRST FINANCIAL CORP .. 2.BFE ..|... ...94.7891 |... 2,843,673 |.... ....3,000,000 PR AR RN 20~ VI RN 5.251 ....04/29/2020 ...|....05/15/2030 ...
67623C-AF-6 ..... OFFICE PROPERTIES INCOME TRUST ... .. 3.AFE ..|... ...67.0014 |... 2,010,043 |.... . .. ....2,994,819 o520 [ e [ 30450 o 3.473 ....09/21/2021 ...|....10/15/2031 ...
677347-CE-4 ..... OHIO EDISON CO voo |- 2.BFE ... . 108.3531 |... 4,094,664 |.... .3,779,000 |.. 5,355,253 [ e (92,551) |eeeeeeeieeiiies o |....6.875 oo, 3.083 . ....10/13/2021 ...|....07/15/2036 ...
678858-BL4 ..... OKLAHOMA GAS AND ELECTRIC CO .. |- 1.GFE ... ...98.1220 |... .. 13,943,139 |.... 14,210,000 |.. ..19,661,511 [oeeeeiiiieeees oo (235,220) |-eevveeeeeeennns feeeeeeeeeiiieeeee |+eenn.5.850 ... 3.005 (D ....... .. 831,285 |....12/03/2021 ... |....06/01/2040 ...
680033-AC-1 ..... OLD NATIONAL BANCORP ......evvvvvvvnnnierrennnnnnnnnnnnns foon von | oveeeen | s .. 1.G FE ..|... ...97.6955 |... 2,930,865 |.... .... 3,004,929 2 (2,885) [euveiiiiiiiiiiii e [ 4125 4.019 [FA ...... .. 123,750 |....08/13/2014 ...|....08/15/2024 ...
680223-AJ-3 ..... OLD REPUBLIC INTERNATIONAL CORP .2.BFE .. ...99.4557 |. ..6,961,901 |. .7,001,636 |.. (1,087) | .4.859 ....10/03/2014 .. 10/01/2024
680665-AL-0 ..... OLIN CORP ... L3.AFE .. ...95.0000 |. ..4,750,000 |. .5,031,407 |.. .5.510 ....07/12/2019 .. 08/01/2029
681936-BB-5 ..... OMEGA HEALTHCARE INVESTORS INC .2.CFE .. ...98.5636 |. ..1,971,273 |. 1,995,697 |.. .5.131 ....03/06/2014 .. 04/01/2024
681936-BD-1 ..... OMEGA HEALTHCARE INVESTORS INC .....oeevvvvvnnnivvvnnnnfonn oe .2.CFE .. ...97.22% |. ..2,916,888 |. .2,994,074 |.. .4.603 ....09/04/2014 .. 01/15/2025 ...
681936-BF-6 ..... OMEGA HEALTHCARE INVESTORS INC .....oeeeveeeeneeeeeennnfonn o .2.CFE .. ...93.9238 |. ..2,817,714 |. .3,000,000 2,981,921 |.. ......4.658 ...03/11/2015 .. 04/01/2027 ...
681936-BH-2 ..... OMEGA HEALTHCARE INVESTORS INC ... .. 2.CFE ..|... ...98.1844 |... 3,313,723 |.... .3,375,000 |.. 3871577 e v 1,018 [ i 0000052250 | 5.287 ....09/16/2015 ...|....01/15/2026 ...
681936-BM-1 ..... OMEGA HEALTHCARE INVESTORS INC ... .. 2.CFE ..|... ...77.1980 |... 2,315,940 |.... .3,000,000 |.. 02,957,165 [oeeeiiiiiieeeee o495 | e 082375 3.580 ....10/07/2020 ...|....02/01/2031 ...
681936-BN-9 ..... OMEGA HEALTHCARE INVESTORS INC ... .. 2.CFE ..|... ... 12.5677 |... 3,628,384 |.... .5,000,000 |.. 4,969,707 [oieiiiiiiinnnes v 2,438 Lo e 00000032250 |l 3.320 ....03/03/2021 ...|....04/15/2033 ...
682680-BD-4 ..... ONECK INC ... .. 2.CFE ..|... . 101.2986 |... 3,038,958 |.... .3,000,000 |.. 1 n2,998,848 .o e 837 e e 022252850 | 5.864 ....05/04/2020 ...|....01/15/2026 ...
68389X-BP-9 ..... ORACLE CORP .. .. 2.BFE ..|... ...79.5669 |... 2,387,006 |.... 3,213,560 [onneiiiiiiineees v (11,510) s e 40022232800 | 3.179 . ....12/13/2021 ...|....11/15/2037 ...
68389X-BZ-7 ..... ORACLE CORP ... .. 2.BFE ..|... ...74.1600 |... 3,708,002 |.... 4,968,398 |.oiiiiiiiiiieee e 1197 e e 0222230650 | 3.698 .. 182,500 |....03/22/2021 ... |....03/25/2041 ...
68622B-AA-8 ..... ORIGIN BANK . .2.BFE .. ...93.3819 |. ..1,867,638 |. .2,000,000 |.. . 4.250 . 85,000 |....02/06/2020 .. 02/15/2030 ...
690742-AE-1 ..... OWENS CORNING .. .2.BFE .. ...98.4886 |. .. 1,969,773 |. .2,000,000 01,991,341 |.. .4.438 . 84,000 |....11/04/2014 .. 12/01/2024
69351U-AM-5 ..... [PPL ELECTRIC UTILITIES CORP . .1EFE .. . 108.2766 |. ..2,233,747 |. .2,063,000 .2,883,535 |.. .3.127 128,938 |....01/04/2022 .. 05/15/2039
69352P-AQ-6 ..... [PPL CAPITAL FUNDING INC ... L2.AFE .. ...92.6399 |. ..2,779,196 |. .2,999,253 |.. L4129 123,750 |....04/01/2020 .. 04/15/2030
693627-AY-7 ..... [DUKE ENERGY INDIANA LLC L2.AFE .. . 102.0304 |. ..5,866,750 |. 7,641,210 |.. ......3.003 351,900 |....12/02/2021 .. 10/15/2035 ...
693656-AC-4 ..... PVH CORP .. 2.CFE ..|... ...96.6384 |.............. 2,899,152 |.... 02,994,107 oo e 2,150 [ e e 40625 | 4.708 .. 138,750 |....07/06/2020 ...|....07/10/2025 ...
69478X-AD-7 ..... PACIFIC PREMIER BANCORP INC .... .. 2.BFE ..|... ...95.4524 |..........e.nl 3,818,005 |.... ee4,000,000 [enneiiiiiiiniees v e e o 40875 | 4.876 .. 195,000 |....05/03/2019 ...|....06/15/2029 ...
695114-CJ-5 ... PACIF | CORP .. 1.EFE ..|... ...2,663,753 |. 106.8367 |.............. 2,008,530 |.... 2,624,061 [ooeeeeiiiiiieee e (36,709) [oeeeeeceieeee e 0006350 | 3.117 .. 119,380 |....11/29/2021 ...|....07/15/2038 ...
695114-CL-0 ..... PACIF | CORP .. 1.EFE ..|... . 10,839,225 |. 104.7675 |.............. 8,191,772 |.... ...10,682,874 |..oooviviniinnnes oeeennnn (136, 112) [ oeeeiiiieeneeiinn +002226.000 ... 3.087 .. 469,140 |....12/15/2021 ...|....01/15/2039 ...
700885-AA-4 ..... PARKE BANCORP INC .. 1.GPL ..|.. .. 3,000,000 |...97.0658 |.............. 2,911,975 |.... 10028,000,000 |...eeeeenniiiees Jeeeemnnieeeeennee fereereeeeenieeee feeeeeeiiieeeeeeen e0nn2.6.500 | 6.000 .. 195,000 |....07/15/2020 ...|....07/15/2030 ...
70153Y-AA-1 ... PARKWAY BANCORP INC L. 2.APL ... .. 4,000,000 |...96.5203 |.......eeeeen 3,860,812 |.... R 0V O R AR R RN o 1[40 I AN 6.001 .. 240,000 |....12/18/2020 ...|....03/31/2030 ...
703481-AB-7 ..... PATTERSON-UT| ENERGY INC .. |- 8.AFE ... .. 3,002,610 |...88.3649 |.............. 2,650,949 |.... 103,001,807 [oeeeeeeiiiiiieee Jeeeemnneeee e (306) [ e 0002232950 | 3.937 ..118,500 |....10/10/2019 ...|....02/01/2028 ...
70432*-AB-7 ..... PAYCHEX OF NEW YORK LLC 16 .. 1,600,000 |...96.8541 |.............. 1,549,666 |.... e 1,600,000 [enniiiiiiiiniens oeviiiiiiiiiie e e o 4.250 |l 4.250 ... 68,000 [....03/13/2019 ...|....03/13/2029 ...
708062-AC-8 ..... PENNANTPARK INVESTMENT CORP . .2.BPL 2,983,290 |...86.9990 |. .. 2,609,969 |. .2,988,539 |.. ... 4.625 135,000 [....04/14/2021 .. 05/01/2026 ...
709599-AN-4 ... PENSKE TRUCK LEASING CO LP ..... ... 2.BFE ... .. 1,982,800 )...99.9686 |.............. 1,999,372 |.... .2,000,000 |. L. 1,999,909 | v 2,060 | foviieiieniinnn nnnn 42250 .l 4.357 . 85,000 |....01/14/2013 ...|....01/17/2023 ...
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709599-BH-6 ..... PENSKE TRUCK LEASING CO LP ...eevvviiiiiiiniiiiiiiinnnns ..2.BFE .. ...84.4255 |....nnnns 5,909,783 |.....covunnnns 7,000,000 |.eevvunnnnns 6,977,999 |.ooiiiiiiiiiinns foerinnn 2,816 | e 000030350 L 3402 [MN ooooee o 39,083 |...covuunnnnns 234,500 |....09/10/2019 ...|[....11/01/2029 ...
709599-BN-3 ... PENSKE TRUCK LEASING CO LP .. .. 2.BFE ..|... ...95.0334 |...coonnnnnnns 2,851,002 |.... .3,000,000 |.. e 2,992,611 [ e 921 [ e [enn 40400 . 4.461 [ ....... ....06/02/2022 ...|....07/01/2027 ...
709629-AR-0 ..... PENTAIR FINANCE SARL .. 2.CFE ..|... ... 92.8138 |...ooeiennnnns 7,425,106 |.... 7,966,159 [oiiiiiiiiiniens v 378 e s e0nen 40500 .l 4.576 [JJ ....... ....06/12/2019 ...|....07/01/2029 ...
712710-AA-0 ..... PEOPLESBANCORP, MHC ....evveeeeeieeieeeeemeeeeeeeeeens oo ven | s veveeneens |- 2.CFE ... ...96.6677 |.oeeerrnnnnnns 2,416,692 |.... 102,500,000 [..eeeeeeiiiiiieee Jeeeeeniieeeeeenee e e [ .5.375 |l 5.375 [N/A ..... ....11/02/2018 ...|....11/15/2028 ...
716540-BH-4 ..... PETROLEOS MEXICANOS ... [CR—. 1. [ 3.CFE ... ...97.6760 |.......oennnn. 2,930,280 |.... 2,751,871 [ 207,507 [ e e 40875 | 13.635 [JJ ....... ....01/15/2014 ...|....01/18/2024 ...
716540-Bi-1 ..... PETROLEOS MEXICANOS ... [V 1o |- 3.CFE ... ...90.1250 |...covnnnnnnns 1,802,500 |.... e 1,640,082 |o.eiieiiiiiiieee e 93,084 | [eeeeeeiieeeeeeeen [eeen. 40500 ... 11,664 | U e ...01/15/2015 ...|....01/23/2026 ...
716540-CK-6 ..... PETROLEOS MEXICANOS ... [CR—. 1. [ 3.CFE ... ...84.1550 |.......oennnns 2,103,874 |.... o 1,904,010 [oniiiiiiiiinies e 81,333 e e [20022.5.350 ... 110674 | FA L ....02/01/2018 ...|....02/12/2028 ...
716540-DB-5 ..... PETROLEOS MEXICANOS ... [V 1. .|--8.CFE ..|... ...91.0889 |....covnnnnnns 2,732,666 |.... e 2,816,579 oo e 104,063 [ [eeeeeeeeeeeeeeen [0en2.6.490 |.....12.780 | UJ ...l ....09/24/2019 ...|....01/23/2027 ...
717081-EC-3 ..... PFIZER INC ...covvivennns .1EFE .. ...91.6144 |. .. 2,290,359 |. .2,490,880 |.. .. 482 | ....11/14/2016 .. 12/15/2036
718172-AC-3 ..... PHILIP MORRIS INTERNATIONAL INC .. 1.F FE .. . 106.8401 ..4,165,697 |. .5,466,610 |.. ..(78,676) |. ....12/15/2021 .. 05/16/2038 ...
718547-AJ-1 ..... PHILLIPS 66 CO ... .. 2.AFE .. ...87.3914 |. .. 4,369,570 |. .5,000,000 |.. . 8,360 |. ....09/04/2019 .. 12/15/2029 ...
718592-AB-4 ..... PVH CORP . |--2.CFE ..|... . 101.9765 |..ccovvnnnnnns 1,019,765 |.... 993,503 e 8,921 s e [ 72750 ... 8542 [MN L. . ...09/25/1995 ...|....11/15/2023 ...
720198-AD-2 ..... PIEDMONT OPERATING PARTNERSHIP LP .....covvvvvvvvinnnns oo ven e 1,2 il .. 2.BFE ..|... L..98.2778 |.oooeiinnnnnns 2,948,335 |.... .... 2,999,139 ...683 | M ...... .. 133,500 |....02/25/2014 ...|....03/15/2024 ...
720198-AF-7 ..... PIEDMONT OPERATING PARTNERSHIP LP ...covveeeeeeeene fo e e 1,2 s .. 2.BFE ..|... ... 70.2374 |..oooonnnnnns 1,404,748 |.... ....1,991,258 A0 ...... .. 56,681 |....09/13/2021 ...|....04/01/2032 ...
723460-AC-8 ..... PINNACLE FINANCIAL PARTNERS INC ....oevvvvvvvvnnnvevennafons oo 2,5 i .. 2.AFE ..|... ...94.0009 |........eennnt 3,760,038 |.... ....4,000,000 ....09/09/2019 ...|....09/15/2029 ...
T24479-AJ-9 ... PITNEY BOWES INC ..eeeeeeeeeeeeemnnieeeeeeeeeeeeeeeeees foos wen e [1,2 s ..4.CFE ..|... ...97.1900 |... ....1,738,519 ....03/04/2014 ...|....03/15/2024 ...
72650R-BL-5 ..... PLAINS ALL AMERICAN PIPELINE LP .... .. 2.CFE ..|... ...96.1257 |... ...11/15/2016 ...|....12/15/2026 ...
T3742P-AA-2 ..... POST BROTHERS HOLDINGS LLC L. 2.APL ... . 100.2681 |... ....5,000,000 ....08/18/2022 ...|....08/18/2025 ...
741503-AZ-9 ..... BOOKING HOLDINGS INC . .. 1.G FE ..|... ...95.7733 |... ....6,995,277 ....05/18/2016 ...|....06/01/2026 ...
74267C-AC-0 ..... PROASSURANCE CORP ... .2.CFE .. ...99.2628 |. .2,017,647 |.. ....00/24/2014 .. 11/15/2023
743263-AP-0 ..... [PROGRESS ENERGY INC .2.BFE .. . 101.5699 |. 10,500,807 |.. ....02/02/2021 .. 12/01/2039
74340X-BL-4 ..... [PROLOGIS LP ............. . 1.GFE .. ...95.4743 |. 1,700,287 |.. ..(12,852) |. ....03/18/2020 .. 02/01/2029
744320-BN-4 ..... [PRUDENTIAL FINANCIAL INC ...covvvviriiiiiiiiniinineinnns [oen e .1.GFE .. . 108.9111 .999,407 |.. .18 | ....06/16/2010 .. 06/21/2040 ...
744533-BJ-8 . PUBLIC SERVICE COMPANY OF OKLAHOMA .......ceeeemeeeeencfonn oe L2.AFE .. . 105.2350 |. . 1,520,000 . 2,154,457 |.. .. (33,139) | ...01/29/2021 .. 11/15/2037 ...
T44573-AS-5 ... PUBLIC SERVICE ENTERPRISE GROUP INC ......cevvvuvrvnns foun ne .. 2.BFE ..|... . 116.3463 |... .1,100,000 |.. ....1,518,413 ....10/28/2020 ...|....04/15/2031 ...
745332-CA-2 ... PUGET SOUND ENERGY INC .. |- LFFE L . 100.4126 |... .1,000,000 |.. ... 1,337,254 ....05/21/2021 ...|....10/01/2039 ...
T47262-AS-2 ..... |- 3.BFE ..|... ...92.5000 |... .1,000,000 |.. ....03/11/2014 ...|....04/01/2024 ...
T47262-AU-T7 ..... .. 3.BFE ..|... ...81.6250 |... .2,000,000 |.. ....08/07/2014 ...|....02/15/2025 ...
749607-AC-1 ..... RLI CORP .. .. 2.BFE ..|... ...99.5875 |... ....00/25/2013 ...|....09/15/2023 ...
749685-AX-1 ..... RPM INTERNATIONAL INC .. 2.CFE ..|... 92,7742 | 1,391,612 |.... .... 1,498,563 ...02/26/2019 ...|....03/01/2029 ...
754730-AG-4 RAYMOND JAMES FINANCIAL INC . .1.GFE .. ...96.5840 |. .. 2,897,520 |. 2,992,048 |.. ....03/26/2020 .. 04/01/2030 ...
75513E-CG-4 . RAYTHEON TECHNOLOGIES CORP L2.AFE .. ...98.0855 |. .. 2,942,565 |. .3,000,000 .2,998,443 |.. ....03/28/2017 .. 03/15/2024
75574U-40-8 . READY CAPITAL CORP ... L2.APL L ...23.0809 |. ..923,236 | .1,000,000 .1,000,000 |.. ....07/22/2019 .. 07/30/2026
75574U-AB-T7 ..... READY CAPITAL CORP . L2.APL L. 3,000,000 |...84.6094 |. ..2,538,283 |. .3,000,000 .3,000,000 |.. ....12/16/2021 .. 12/30/2028
755763-AC-3 ..... READYCAP HOLDINGS LLC C1LFPRL L .10,000,000 |...88.7262 |. ..8,872,622 |. 10,000,000 10,000,000 |.. ....10/19/2021 .. 10/20/2026 ...
756109-AG-9 ..... REALTY INCOME CORP .. 1.G FE ..|... . 101.0309 |... ....10,103,086 |.... .. 10,000,000 |.. ....9,628,053 ...06/14/2011 ...|....03/15/2035 ...
756109-BD-5 ..... REALTY INCOVE CORP ... .. 1.G FE ..|... ...99.3590 |.......oennnns 2,980,769 |.... .3,000,000 |.. .... 2,999,488 ....02/04/2014 ...|....02/06/2024 ...
75886A-AJ-7 ..... ENERGY TRANSFER LP .... .. 2.CFE ..|... ...99.2596 |....coouunnnns 3,970,384 |.... .4,000,000 |.. ....3,972,419 ....09/24/2015 ...|....11/01/2023 ...
T5913M-AA-7 ... REGIONS BANK .. 2.AFE ..|... . 104.4277 |..covvvnnnnnns 2,088,554 |.... ....2,790,126 ....12/10/2021 ...|....06/26/2037 ...
759509-AE-2 ..... RELIANCE STEEL & ALUMINUM CO .. .. 2.BFE ..|... . ...99.9824 |.............. 7,998,595 |.... ....8,002,998 . ....06/29/2017 ...|....04/15/2023 ...
75956B-AC-5 ..... UNITED COMMUNITY BANKS INC .. .. 2.BFE ..|... .. 3,000,000 |...94.1082 |.............. 2,823,246 |.... ....3,000,000 .. 163,750 |....12/13/2019 ... |....12/15/2029 ...
75970E-AB-3 ..... RENASANT CORP .. 2.BFE ..|... .. 2,500,000 |...93.2063 |.....eunnnnnn 2,330,158 |.... ....2,500,000 .. 137,500 |....08/17/2016 ...|....09/01/2031 ...
75970E-AD-9 ..... RENASANT CORP .. 2.BFE ..|... .. 2,000,000 |...82.9562 |.......cce.en 1,659,123 |.... ....2,000,000 ....09/01/2020 ...|....09/15/2035 ...
76131R-AB-8 ..... RETAIL CAPITAL HOLDINGS LLC . .. 2.BFE 4,000,000 |...95.0000 |. ..3,800,000 |. .4,000,000 |.. ....03/28/2019 .. 03/24/2027 ...
76131V-AG-2 ..... RETAIL PROPERTIES OF AMERICA, INC. ... L. 2.0 ] .. 2,000,000 )...97.8826 |.............. 1,957,652 |.... .2,000,000 |. ....2,000,000 ...06/30/2014 ...|....06/30/2024 ...
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76131V-AA-1 ... KITE REALTY GROUP LP ..eevvveiiiiiiiiiiiciiiie e L 2.CFE .| 2,576,604 |...95.1888 |.............. 2,445,400 |.......oennn.. 2,569,000 |.....ccvvnnnns 2,572,076 |oeevveveeieieenens fornnnnnns (1,428) |oeveneeeiiiiiines o v 4.000 |...... 3.938 [MS ... [oeviinnnnnnnnn 30,257 |oviiinnne 102,760 |....08/22/2019 ...|....03/15/2025 ...
76131V-AB-9 ..... KITE REALTY GROUP LP .. 2.CFE ..|... ...88.2835 |....coonunnnns 4,855,590 |.... .5,500,000 |.. 105,608,831 [oieeiiiiiiieee feeeeeee s (18,255) [eeeecceeees oo e 4.750 |...... 4.417 [MS ...... .. 261,250 |....09/08/2021 ...|....09/15/2030 ...
76132F-AA-5 ..... RETAIL OPPORTUNITY INVESTMENTS PARTNERSH .. .. 2.BFE ..|... ...98.8683 |..........nnnt 1,977,367 |.... 1,996,044 [ 3948 L e e 5.000 |...... 5.215(d ....... ..100,000 |....12/04/2013 ... |....12/15/2023 ...
76169#-AH-6 ..... REYES HOLDINGS, L.L.C. .. veo |- 1.GPL ... ...99.1342 |t 3,073,159 |.... 003,100,000 [.eeeeeeniiiieeee foeeerrniieeeeene o o e 4.850 |...... 4.849 [FA ...... .. 150,350 |....02/04/2015 ... |....02/04/2025 ...
761713-AT-3 ..... REYNOLDS AMERICAN INC ... |- 2.BFE ... . 102.6645 |.............. 7,186,518 |.... 8512573 [ [ (69,292) [ e e 7.250 |...... 5116 | ....... ..507,500 |....07/16/2019 ...|....06/15/2037 ...
761713-BA-3 ..... REYNOLDS AMERICAN INC ... .. 2.BFE ..|... ...90.4573 |...coonninnnns 4,522,867 |.... 5,647,328 o e (39,909) [ e e 5.700 |...... 4.317 [FA ...... .. 285,000 |....08/20/2019 ...|....08/15/2035 ...
761713-BG-0 ..... REYNOLDS AMERICAN INC ... .. 2.BFE ..|... ...97.8827 |..oooiinennnns 1,957,685 |.... e 1,998,279 [ i 882 e o e 4.450 |...... 4.488 ....06/09/2015 ...|....06/12/2025 ...
77340R-AR-8 ..... ROCKIES EXPRESS PIPELINE LLC ... .. 3.AFE ..|... ...89.7350 |....covnennnns 4,486,750 |.... e 8,998,703 [oeeeiiiieeeee e 797 s e e 4.950 |...... 4.973 ....04/04/2019 ...|....07/15/2029 ...
T7340R-AS-6 ..... ROCKIES EXPRESS PIPELINE LLC L3.AFE .. ...94.4290 |. .. 4,721,450 |. .4,996,845 |.. .3.600 |......3.628 ....01/16/2020 .. 05/15/2025
778296-AD-5 ..... ROSS STORES INC ..... L2.AFE .. ...94.7787 |. .. 2,843,360 |. .2,987,982 |.. 1,345 | .4.800 |......4.866 ....04/02/2020 .. 04/15/2030
780153-AG-7 ..... ROYAL CARIBBEAN CRUISES LTD . ..4.CFE .. ...85.0086 |. .. 2,552,967 |. .3,448,621 |.. .. (83,420) |. .7.500 |......4.032 ....06/17/2019 .. 10/15/2027 ...
78163D-20-9 ..... RUNWAY GROWTH FINANCE CORP |- 2.APL L. L. 24,9475 |t 2,993,700 |.... 003,000,000 ..eneeeeemniiiees foreereniieeeeene e e e 7.500 |...... 7.498 ...07/22/2022 ...|....07/28/2027 ...
78355H-KQ-1 ..... RYDER SYSTEM INC . .. 2.BFE ..|... ...98.2249 |.......oennens 1,964,498 |.... 1,999,913 L e 88 e e e 4.625 |...... 4.627 ....04/02/2020 ...|....06/01/2025 ...
78355H-KU-2 ... RYDER SYSTEM INC . .. 2.BFE ..|... ...95.9172 |t 2,877,515 |.... 02,999,281 [ e 21 e e e 4.300 |...... 4.306 ....05/10/2022 ...|....06/15/2027 ...
78387G-AQ-6 ..... AT&T INC .. 2.BFE ..|... . 101.5499 |.............. 2,295,029 |.... 002,208,910 [onniiiiiiiinnnes e (2,249) L e e 6.150 |...... 5.944 ....09/23/2009 ...|....09/15/2034 ...
78516F-AB-5 ..... SABAL TRAIL TRANSMISSION LLC .. .. 2.AFE ..|... ...89.9642 |.............. 2,249,106 |.... e 2,949,386 ..iieeieiiieee foeeeennn (28,441 | e e 4.682 |...... 3.155 . ....10/01/2021 ...|....05/01/2038 ...
785592-AX-4 ..... SABINE PASS LIQUEFACTION LLC .. .. 2.BFE ..|... ...92.9367 |...covnnnnnnns 1,858,735 |.... e 1,996,140 [ i 832 e i e 4.500 |...... 4.531 [MN ...... ... 90,000 |....05/05/2020 ... |....05/15/2030 ...
797440-BJ-2 ..... SAN DIEGO GAS & ELECTRIC CO ..eeevvveeeeeeeemnneeeeee o wee | e [T s .. 1.F FE ..|... . 101.1944 |.............. 3,288,817 |.... ....4,407,878 e (61,389) [ e et 6.125 |...... 3.091 [MS ...... .. 199,063 |....06/15/2021 ... |....09/15/2037 ...
797440-BL-7 ..... SAN DIEGO GAS & ELECTRIC CO .... .. 1.F FE ..|... ... 95,4793 |....ooininnnns 3,217,652 |.... 419,566 [ | (45,326) |.eeeeeeeeeiieeeees e s 5.350 |...... 3.031 [MN ...... .. 180,295 |....09/08/2021 ...|....05/15/2040 ...
797440-BM-5 ..... SAN DIEGO GAS & ELECTRIC CO . 1FFE .. ...90.5004 |. ..3,761,196 |. .5,002,509 |.. ..(35,983) | .4.500 |......3.003 ....06/15/2021 .. 08/15/2040
80282K-AW-6 ..... SANTANDER HOLDINGS USA INC L2.AFE .. ...97.1890 |. .. 4,859,448 |. . 4,998,692 |.. .876 |. .3.500 |......3.519 ....06/04/2019 .. 06/07/2024
80283L-AA-1 ..... SANTANDER K PLC ............ .. 2.AFE .. ...99.6936 |. 1,993,872 |. 1,999,350 |.. L7338 | .5.000 |......5.040 ....10/31/2013 .. 11/07/2023 ...
806851-AG-6 ..... SCHLUMBERGER HOLDINGS CORP L2.AFE .. ...97.1562 |. ..4,857,811 |. .5,185,861 |.. ..(65,09) |. .4.000 |......2.577 ....09/03/2019 .. 12/21/2025 ...
808513-BB-0 ..... CHARLES SCHIIAB CORP ... 1FFE .. ...98.9075 |. ..1,978,150 |. .2,000,000 1,999,491 |.. .214 | .4.200 |......4.212 ...03/20/2020 .. 03/24/2025 ...
808513-BC-8 ..... CHARLES SCHIIAB CORP ... .. 1.F FE ..|... ...98.2569 |... 1,965,137 |.... .2,000,000 |.. 1,997,818 |oovevniiiiiiiiis [ 289 L e e 4.625 |...... 4.643 ....03/20/2020 ...|....03/22/2030 ...
813903-AB-7 ..... SECURITY FEDERAL CORP .. 5.B Gl ..|.. ...94.4992 |... 1,889,984 |.... .2,000,000 |.. 2,000,000 UUTURR FPRRTRRRRP I 5.250 |...... 5.250 ....11/26/2019 ...|....11/22/2029 ...
81618T-AC-4 ..... OFFICE PROPERTIES INCOME TRUST .. 3.AFE ..|... ...90.6746 |... 5,440,476 |.... .6,000,000 |.. 6,005,026 ... (3,522) |. 4.500 |...... 4.436 ....09/17/2020 ...|....02/01/2025 ...
81618T-AE-0 ..... OFFICE PROPERTIES INCOME TRUST ... .. 3.AFE ..|... ...94.7425 |... 3,789,700 |.... .4,000,000 |.. 3,988,429 ... 8,020 | 4.250 |...... 4.470 . ....05/10/2017 ...|....05/15/2024 ...
81721M-AM-1 ... DIVERSIFIED HEALTHCARE TRUST .. 5.AFE ..|... ...56.8750 |... 1,592,500 |.... 1,592,500 . 4,518 ). 1,180,545 |... 4.750 |...... 0.000 |FA ...... .. 133,000 |....02/08/2018 ...|....02/15/2028 ...
82436#-AA-6 ..... THE SHERWIN-WILLIAMS COMPANY .. ....2.B ... ...86.7522 |... 3,327,627 |.... . 3,866,210 ... (1,522) | 4.373 |...... 4.298 [MON ..... .. 167,739 |....03/29/2017 ...|....03/15/2037 ...
825107-AC-9 ..... SHORE BANCSHARES INC .......... .2.CFE ...94.2701 .. 1,885,402 |. .2,000,000 .2,000,000 |.. .5.375 |......5.375 ....08/25/2020 .. 09/01/2030 ...
828730-AB-7 ..... SIMMONS FIRST NATIONAL CORP . .2.BFE ...98.2208 |. ..6,119,156 |. .6,230,000 .6,230,000 |.. .5.000 |......5.001 ....03/21/2018 .. 04/01/2028
82894*-BB-2 ..... J.R. SIMPLOT COMPANY . .2.0. ...91.5375 |. .. 1,830,749 |. .2,000,000 .2,000,000 |.. .4.880 |......4.880 ....06/01/2019 .. 05/01/2034
83190L-AB-5 ..... SMARTFINANCIAL INC . 2.C FE ...99.1829 |. .. 1,487,744 |. .1,500,000 |.. .5.625 |......5.625 ....09/25/2018 .. 10/02/2028
837004-CM-0 ..... DOMINION ENERGY SOUTH CAROLINA INC . 1.F FE . ...95.5976 |. .. 4,779,878 |. . 4,992,319 |.. .4.250 |......4.281 ....08/15/2018 .. 08/15/2028 ...
837540-AA-1 ..... SOUTH DAKOTA BANCSHARES, INC. ....... 5.B Gl ...96.0000 |....covvnnnnns 2,880,000 |.... 023,000,000 ..eeeeeenniiiiees Jeeeereriieeeeene e o e 5.750 |...... 5.750 [MJSD . .. 172,500 |....10/23/2019 ...|....10/22/2029 ...
840468-AF-5 ..... SOUTH STREET SECURITIES FUNDING LLC 2.CFE .. 4,000,000 |...89.8209 |... 3,592,837 |.... ee4,000,000 [enneiiiiiinines v e foii e 6.250 |...... 5.99 | ....... ... 125,694 |... .. 126,389 |....12/28/2021 ...|....12/30/2026 ...
840468-AH-1 ..... SOUTH STREET SECURITIES FUNDING, LLC .... 2.C FE .. 3,000,000 |...94.0000 |... 2,820,000 |.... 003,000,000 ..eneeeeemniiiees foreereniieeeeene e e e 7.500 |...... 7.498 (D ....... .... 18,750 |... ..120,000 |....05/19/2022 ...|....06/01/2025 ...
842587-DD-6 ..... SOUTHERN CO 2.BFE 2,007,988 |...99.7465 |... e 1,995,966 [o.nniiiiiiinnnns v (12,022) [ o e 5113 |...... 5.162 [FA ...... ... 42,608 |... . 24,493 |....06/05/2022 ...|....08/01/2027 ...
8426EP-AA-6 ..... SOUTHERN COMPANY GAS CAPITAL CORP .. 2.AFE .. 999,220 |...97.8158 |.................978,158 |.............. 1,000,000 |...cevuureeennnn999,914 | oo 112 | o e 2.450 |...... 2.462 [AO .eeeet |eeennieeeeeee 6,125 |... . 24,500 |....09/08/2016 ...|[....10/01/2023 ...
843395-AB-0 ..... PRIMIS FINANCIAL CORP 2.CFE 1,000,000 |...94.1020 |... reeeeeenenn 1,000,000 |...nnninnnnnn 1,000,000 [oiiiiiiiniiiiiiis [ fererii e e 5.400 |...... 5.401 [MS ...... .... 18,000 |... . 54,000 |....08/20/2020 ...|....09/01/2030 ...
843452-AZ-6 ..... SOUTHERN NATURAL GAS COMPANY LLC ... 2.AFE ..648,884 |. 110.0184 |... 504,984 |.... 621,303 [cooeeeeeeniiieeee eeeeennen (14,818) [ oo e 8.000 |...... 3.463 [MS ...... e 12,240 ... . 36,720 |....02/10/2021 ...|....03/01/2032 ...
844741-BJ-6 ..... SOUTHWEST AIRLINES CO ... 2.AFE .. 997,830 |. 100.4319 |... 1,004,319 |.... 998,914 |oeeveiiiiiiins [ 425 | e e 5.250 |...... 5.300 [MN ..o Joovinnniniienns 8,313 |... s ....04/29/2020 ...|....05/04/2025 ...
844741-BK-3 ..... SOUTHWEST AIRLINES CO 2.AFE 5,258,500 |...98.8710 |. .. 4,943,553 |. .5,173,801 |.. ..(36,193) | .5.125 |...... 4.231 . 11,389 256,250 |....07/28/2020 .. 06/15/2027 ...
845467-AL-3 ..... SOUTHWESTERN ENERGY CO .. 3.B FE 1,995,640 |...98.2498 |.............. 1,964,997 |.... .2,000,000 |. ....1,989,428 |..... e 4638 | e o 5.700 |...... 5.974 | ....... .. 50,083 |... .. 124,000 |....01/20/2015 ...]....01/23/2025 ...
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84861T-AF-5 ..... SPIRIT REALTY LP L 2B FE | 4,988,500 |...83.2831 |.............. 4,164,154 |......ooennnns 5,000,000 |.eeevunnnnns 4,991,622 |oeeviviiiiniinns fooviiinnn 1,086 |oceeiiiiiiiiins e 100023.400 ..l 3427 [ ceveens | 78,389 [ 170,000 |....09/09/2019 ...|....01/15/2030 ...
84861T-AG-3 ..... SPIRIT REALTY LP .. 2.BFE ..|... .. 2,970,060 |...80.0548 |.............. 2,401,645 |.... .3,000,000 |.. 2,976,031 [ 2,833 [ e 2222232200 ). 3.313 [FA ...... ... 96,000 [....08/04/2020 ...|....02/15/2031 ...
85253#-AC-5 ..... STAG INDUSTRIAL OPERATING PARTNERSHIP, L . .. 4,700,000 |...93.5409 |.............. 4,3%,422 |.... PR {00V Y RN AR R R 11 N RN 4420 (D ....... .. 207,740 |....12/30/2014 ...|....12/30/2026 ...
853254-AJ-9 ..... STANDARD CHARTERED PLC .. .. 1,997,700 |...99.9562 |.............. 1,999,123 |.... e 1,999,993 [ e 268 [ e 0002232950 | 3.964 (W ....... . 79,000 |....01/08/2013 ...|....01/11/2023 ...
855244-BC-2 ..... STARBUCKS CORP ...1,99,220 |...85.4795 |............. 1,709,590 |.... .... 1,996,509 O . ceee [e0r..23.000 ... 3.022 [FA ...... .30,000 |....02/09/2022 ...|....02/14/2032 ...
85917W-AA-O ..... STERLING BANCORP INC ... .. 3,000,000 |. 100.0312 |...euunnnneens 3,000,937 |.... ....3,000,000 U N 899 |..... .. 206,945 |....04/14/2016 ...|....04/15/2026 ...
860630-AD-4 ..... STIFEL FINANCIAL CORP ... ...98.0149 |.............. 4,900,744 |.... .... 4,992,628 O .4, A . 2350 | . ..212,500 |....07/15/2014 ...|....07/18/2024 ...
862121-A#-7 ..... STORE CAPITAL CORPORATION ... L. 94.3921 |t 2,831,762 |.... ....3,000,000 U N . 730 [MN ... .. 141,900 |....04/28/2016 ...|....04/28/2026 ...
862121-A@-9 ..... STORE CAPITAL CORPORATION . ...97.1184 |. ..1,651,012 |. .1,700,000 |.. ...11/19/2015 .. 11/21/2024
86273N-AA-6 ..... STRATEGIC FUNDING SOURCE, INC. . 100.0000 |. ..4,000,000 |. .4,000,000 |.. ....12/09/2022 .. 12/16/2027
866930-AB-6 ..... COREBRIDGE FINANCIAL INC . 100.4476 |. ..3,013,428 |. . 2,832,557 |.. ....04/17/1996 .. 04/28/2023 ...
86765B-AH-2 ..... ENERGY TRANSFER LP ...97.6567 |..ccernnnnnnns 4,882,837 |.... ....4,988,511 ... 129,389 |... ...02/09/2010 ...|....02/15/2040 ...
86765B-AN-9 ..... ENERGY TRANSFER LP .... ...98.2380 |.....ceunnnnns 5,894,283 |.... .... 5,938,252 .... 63,750 |[... ....04/10/2018 ...|....04/01/2024 ...
86765B-AT-6 ..... ENERGY TRANSFER LP .... ...94.5184 |l 1,417,776 |.... ... 1,498,224 ... 26,975 |... ....07/07/2016 ...|....07/15/2026 ...
86765B-AU-3 ..... ENERGY TRANSFER LP .... ... 93.4779 |t 1,869,557 |.... ....1,991,858 .... 20,000 |... ....09/19/2017 ...|....10/01/2027 ...
86787E-AV-9 ..... TRUIST BANK ...99.8555 |...ccovnunnnns 1,997,110 |.... .... 1,999,875 ... 24,833 |... ....01/26/2018 ...|....02/02/2023 ...
86787E-BB-2 ..... TRUIST BANK .. 1,998,780 |...98.0473 |.....onvnnnnnn 1,960,946 |.... ... 1,999,472 ... 13,050 |... ....10/24/2018 ...|....11/03/2025 ...
86801F-A@-5 ..... SUNSTONE HOTEL PARTNERSHIP, LLC .. .. 5,300,000 |...95.7919 |.....eennnnenn 5,076,968 |.... ....5,300,000 ... 152,057 |... ...01/10/2017 ...|....01/10/2028 ...
87161C-AM-7 ..... SYNOVUS FINANCIAL CORP .. ...5,446,250 |...97.9402 |............ 4,897,010 |.... ....5,123,719 ... 118,000 |... ...02/13/2020 ... |....02/07/2029 ...
87161C-AN-5 ..... SYNOVUS FINANCIAL CORP 1,997,800 |...98.7317 |. 1,974,635 |. 1,998,067 |.. . 40,444 ....08/04/2022 .. 08/11/2025
871620-AK-6 ..... TD SYNNEX CORP ... 6,958,560 |...76.0169 |. ..5,321,186 |. .6,963,752 |.. . 73,169 ....07/29/2021 .. 08/09/2031
87168K-AA-8 ..... MUTUAL OF OMAHA MORTGAGE, INC. ...88.2317 |. ..4,411,584 |. .5,000,000 |.. . 69,514 ....10/12/2021 .. 10/14/2026
871829-BL-0 ..... SYSCO CORP ... . 103.7638 |. ..3,112,914 |. .3,178,263 |.. . 44,625 ....02/07/2022 .. 04/01/2030 ...
871829-BM-8 ..... SYSCO CORP .. e e e e e eeeeee e e ee e e eeeenn fren e . 107.6926 |. ..1,076,926 |. .1,000,000 .998,162 |.. . . . .. . 16,500 ...03/31/2020 .. 04/01/2040 ...
87227L-AA-5 ... HUNTINGTON NATIONAL BANK ...ooviiviiniiiniiiiiiiineeees feen e ...96.1480 |... 1,922,960 |.... .2,000,000 |.. 2,000,000 O A 125 ... . . 41,021 | ....06/27/2019 ...|....07/02/2029 ...
87227R-0E-7 ..... HUNT INGTON NATIONAL BANK ...eeeeeieeieeeeeeeeieeeees feen e ...96.7468 |... 2,902,405 |.... .3,000,000 |.. 3,000,000 I A .500 |...... . e 25,208 |... ....05/01/2020 ...|....05/06/2030 ...
87265K-AE-2 ..... SIXTH STREET SPECIALTY LENDING INC .....ccevvvnnnvnnns foun one ...99.9023 |... 2,997,070 |.... .3,000,000 |.. 2,999,989 O A .500 |...... . .... 59,625 ... ....01/17/2018 ...|....01/22/2023 ...
873050-CF-6 ..... ...98.1980 |... 4,909,901 |.... .5,000,000 |.. 4,998,154 co e 1, A 150 |...... . .... 95,681 [... ....12/04/2013 ...|....01/15/2024 ...
876030-AA-5 ..... TAPESTRY INC ... ...78.0709 |... 1,561,418 |.... 1,994,589 O A 050 |...... . .. 17,961 | ...11/16/2021 ...|....03/15/2032 ...
87612K-AA-0 ..... TARGA RESOURCES CORP ...98.1572 |... 4,907,858 |.... 4,993,052 U N .200 |...... . .. 125,667 |... ....06/22/2022 ...|....07/01/2027 ...
878055-AE-2 ..... HUNTINGTON NATIONAL BANK ...97.83% |. ..4,891,082 |. .4,992,09 |.. . 3,411 . 79,222 ....02/24/2015 .. 02/27/2025 ...
878742-AS-4 ..... TECK RESOURCES LTD . ...95.9115 |. ..2,397,787 |. .2,500,000 .3,021,861 |.. .. (20,343) | . 56,667 ....12/09/2020 .. 08/15/2040
878742-AW-5 ..... TECK RESOURCES LTD . ...98.5553 |. ..985,563 |. .1,000,000 .1,260,397 |.. (9,516) |. . 28,819 ....12/23/2020 .. 07/15/2041
878742-BG-9 ..... TECK RESOURCES LTD . ...89.6870 |. ..2,690,609 |. .2,988,681 |.. . 1,266 |. . 53,950 ....06/23/2020 .. 07/15/2030
87938I-AC-7 ..... TELEFONICA EMISIONES SAU .. . 103.1189 |. ..5,362,184 |. .7,169,521 |.. .(114,002) |. L 11,194 ....02/02/2021 .. 06/20/2036 ...
880451-AW-9 ..... TENNESSEE GAS PIPELINE COMPANY LLC ... . 114.2199 |... 8,555,069 |.... 029,956,836 |..ooeieeeiiiiiees [eeeeenes (209,458) | ... 27,879 |... ...09/04/2019 ...|....06/15/2032 ...
88224P-JS-9 ... TEXAS CAPITAL BANK NA ...95.9786 |... 3,839,144 |.... .... 4,072,163 .... 588,083 |[... ....09/17/2015 ...|....01/31/2026 ...
882727-AA-8 ..... TEXAS STATE BANKSHARES INC .. ...96.3645 |... 1,927,290 |.... 102,000,000 |..eeeeeeeniiiees foeeeeenieeeeenne o oo 50750 10050828 | D e [ 5,111 |... ....05/23/2019 ...|....06/15/2029 ...
889175-BD-6 ..... TOLEDO EDISON CO . 103.9221 |... 1,808,244 |.... ....2,372,060 ... 13,674 |... ....09/27/2021 ...|....05/15/2037 ...
88947E-AN-0 ..... TOLL BROTHERS FINANCE CORP .. ...99.5092 |... ....4,000,000 ... 36,944 |... ....04/03/2013 ...|....04/15/2023 ...
88947E-AS-9 ..... TOLL BROTHERS FINANCE CORP . ...95.6828 |... ....1,017,136 .. 14,354 .. ...06/07/2017 ...|....08/15/2027 ...
89051D-AB-8 ..... TOORAK CAPITAL PARTNERS LLC .... .. 3,000,000 |...96.6595 |... . ....3,000,000 ... 104,500 |... ....07/22/2022 ...|....08/01/2027 ...
89346D-AE-7 ..... TRANSALTA CORP ........ccevnen ...2,959,440 |...91.5829 |.....oeeees 2,747,486 |.... .... 2,968,538 Ll 57,417 ... .. 195,000 |[....03/09/2010 ...|....03/15/2040 ...
893526-87-9 . TRANSCANADA PIPELINES LTD . 2,800,751 |. 115.0208 |. ..2,092,228 |. 2,721,218 |.. .. (41,162) |. . 63,956 138,699 [....01/12/2021 .. 01/15/2039 ...
89352H-AD-1 ... TRANSCANADA PIPELINES LTD . .. 27,937,039 ). 102.3883 |... ....20,517,583 |.... ...20,039,000 |. ... 27,216,343 P PP (375,969) |. ... 262,288 |... .. 1,242,418 |....01/19/2021 ...|....10/15/2037 ...
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893574-AB-9 ..... TRANSCONT INENTAL GAS PIPE LINE COMPANY L ............ L 2AFE L 2,704,547 [...95.3149 [.............. 2,001,613 |oeuveeeennnnn 2,100,000 |.eevvennnnnns 2,667,603 [...cccvvneiiiiinn Jornnnnnnn (22,385) [oiiiiiiinii i e 5.400 |...... 3.390 [FA .o ooveiinnnnn. 42,840 |oeeennnnnnene 113,400 |....09/23/2021 ...|....08/15/2041 ...
893574-AH-6 ..... TRANSCONT INENTAL GAS PIPE LINE COMPANY L . .. 2.AFE ..|... .. 499,125 |. 106.8271 |... . 500,000 |oeeerrnnneeeeennd99,688 |oeiiiiiiiiiiies e 86 [ e e 7.850 |...... 7.873 |FA ...... ... 39,250 |....01/19/2016 ...|....02/01/2026 ...
89367T-AA-4 ..... TRANSFORM LEASE OPCO LLC .vvvvvvveviiiieccvnineeeensfoee e e | s ..2.BPL ..|.. 7,000,000 |...95.5000 |... . reveeneeneenn 1,000,000 [o.onininnnnn 7,000,000 [oiiiiiiniiiiiiis [ fererii e e 6.125 |...... 6.125 [FMAN ..431,132 |....10/25/2021 ... |....11/01/2026 ...
893939-AE-8 ..... TRAVELERS COMPANIES INC |- 1L.FFE ... . 108.8676 |... 8,709,411 |..............8,000,000 |.............. 8,962,283 |oeeereeeeenninnns [oeeeeenn(273,026) |ovneeeeceeiees foeeeeeiiiiiiiee e 7.750 |...... 3.796 (A0 ...... ..620,000 |....04/28/2017 ...|....04/15/2026 ...
89402H-AA-T7 ..... MS TRANSVERSE INSURANCE GROUP, LLC . ] 1.GPL L ...90.2737 |... 1,805,475 |..............2,000,000 |......ceeeeeen2,000,000 [eeniveinnnnnnnns Joovvrnnnininiinnn Joveinieiiiiiiinns [ e 6.000 |...... 5.999 |N/A ..... .. 124,000 |....12/03/2021 ... |....12/15/2026 ...
896239-AA-8 ..... TRIMBLE INC .. 2.CFE ..|... . ...98.9024 |... 2,967,071 |.... e 2,994,563 |.eiieeiiiieeee e 2,648 | e e 4.750 |...... 4.850 (D ....... .. 142,500 |....11/19/2014 ...|....12/01/2024 ...
896442-AG-5 ... TRINITY CAPITAL INC .. ..2.BPL ..|.. .. 2,000,000 |...84.8925 |... 1,697,849 |.... 002,000,000 [.eniiiiiiinines v e foii e 4.375 |...... 4.375 [FA ...... .. 85,313 |....08/19/2021 ...|....08/24/2026 ...
89678F-AA-8 ... MACAROON TWO LLC .. 2.AFE ..|... .. 4,000,000 |...96.1214 |... 3,844,854 |.... eee8,000,000 .enneeeeeniiiieee feeeeeriieeeeene e e e 5.750 |...... 5.751 ....05/06/2020 ...|....05/15/2030 ...
89679E-AB-8 ..... TRIUMPH FINANCIAL INC .1.GFE .. ...93.8147 |. ..2,814,442 |. .3,000,000 |.. .4.875 |......4.876 ... 1172172019 .. 11/27/2029
904311-AA-5 ..... UNDER ARMOUR INC . .3.BFE .. ...88.9605 |. ..1,779,210 |. .1,99,773 |.. .3.250 |......3.300 ....06/08/2016 .. 06/15/2026
905581-AR-5 ..... UNION CARBIDE CORP . ..2.BFE .. . 104.6740 |. .. 3,140,220 |. .3,183,042 |.. ..(69,904) |. .7.500 |......4.793 ....12/18/2012 .. 06/01/2025 ...
906548-BY-7 ..... UNION ELECTRIC CO |- LFFE L . 100.1493 |... 1,101,642 |.... 1,830,119 [ [ (16,780) |+eevvneeeeeennnn feeeeeeeeeiieeee oo 5.500 |...... 3.256 . ...04/22/2021 ...|....08/15/2034 ...
907818-FT-0 ..... UNION PACIFIC CORP .. 1.G FE ..|... ...78.7544 |... 4,725,262 |.... 005,998,367 [oiiiiiiiiiiinens v 84 e e e 3.200 |...... 3.202 [MN ...... ..192,000 |....05/19/2021 ...|....05/20/2041 ...
90985F-AG-1 ..... UNITED COMMUNITY BANKS INC .. .. 2.BFE ..|... ...97.7980 |... 1,955,960 |.... 002,000,000 [..eeeeeenniiieee foreerrniieeeeenee e e e 4.500 |...... 4.500 [JJ ....... ...90,000 |....01/10/2018 ...|....01/30/2028 ...
910286-ES-8 ..... UNITED FIDELITY BANK, FSB ... .. 1.F FE ..|... ...90.1250 |... 4,506,250 |.... 005,000,000 [o.eniiiiiiiinnes v o foi e 5.750 |...... 5749 (D ....... .. 154,132 |....05/18/2022 ...|....06/01/2032 ...
911312-BV-7 ..... UNITED PARCEL SERVICE INC .... .. 1.F FE ..|... . . 100.5103 |... 5,025,516 |.... 5,018,217 [ e (B92) [ e e 5.200 |...... 5.167 |AO ...... ..260,000 |....03/19/2020 ... |....04/01/2040 ...
91159H-HM-5 ... US BANCORP .. 1.F FE ..|... .. 5,017,000 |...94.5618 |... 4,728,088 |.... BTV 21V R R (o £ <) AU AP RN 3.100 |...... 3.060 |AO ...... .. 155,000 |....04/27/2016 ...|....04/27/2026 ...
91324P-EE-8 ..... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... ...75.6050 |... 2,268,150 |.... 003,007,392 [oeeeeeeeiiieeee feeeerneeeee (308) | e e 3.050 |...... 3.032 ...05/18/2021 ...|....05/15/2041 ...
91324P-EH-1 ... UNITEDHEALTH GROUP INC .. 1.F FE ..|... ...95.5450 |... 1,910,900 |.... 1,993,329 [ el 849 L e e 4.000 |...... 4.060 ....06/17/2022 ...|....05/15/2029 ...
91359V-AC-1 ..... [UNIVERSAL INSURANCE HOLDINGS INC C1LFPRL L ...87.8903 |. ..3,515,614 |. 4,000,000 |eeruneeieeennies feeeeeeeeiis N .5.625 |......5.623 ....11/23/2021 .. 11/30/2026
91911T-AK-9 ..... VALE OVERSEAS LTD .. .2.CFE .. . 105.3283 |. ..2,633,208 |. .3,156,956 |.. ..(28,647) |. .6.875 |......4.514 ....01/14/2021 .. 11/10/2039
91913Y-AL-4 ..... VALERO ENERGY CORP ... .2.BFE .. . 106.8614 |. .. 1,574,068 |. 1,854,877 |.. ..(16,536) | .6.625 |......4.212 ....02/11/2022 .. 06/15/2037
91914J-AB-8 ..... VALERO ENERGY PARTNERS LP . .2.BFE .. ...97.1229 |. ..4,856,143 |. .4,990,132 |.. . 1,647 |. .4.500 |......4.543 ....03/26/2018 .. 03/15/2028 ...
919794-AC-1 ..... [VALLEY NATIONAL BANCORP .. 2.BFE .. ...96.4767 |. .. 3,859,068 |. .4,000,000 .3,999,571 |.. 183 |. .4.550 |......4.555 ...06/16/2015 .. 06/30/2025 ...
919794-AD-9 ..... VALLEY NATIONAL BANCORP ... .. 2.BFE ..|... ...95.9092 |... 1,918,184 |.... .2,000,000 |.. ....2,000,000 5.250 |...... 5.251 ....06/29/2020 ...|....06/15/2030 ...
92259R-AA-3 ... VELOCITY COMMERCIAL CAPITAL LLC .... ..2.BPL ..|.. ...93.8620 |... .6,000,000 |.. ....6,000,000 7125 |...... 7.125 ....08/15/2022 ...|....03/15/2027 ...
92337P-AA-3 ... VERABANK, INC. ..eevvvvnniiinnns .. 2.CFE ..|... ...90.7500 |... .1,000,000 |.. ....1,000,000 A 5.875 |...... 5.875 ....05/19/2020 ...}|....06/01/2030 ...
92343V-CQ-5 ...... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... ...91.9528 |... .4,250,000 |.. .... 4,297,160 ... (3,176) | 4.400 |...... 4.275 ....06/02/2016 ...|....11/01/2034 ...
92343V-FE-9 ..... VERIZON COMMUNICATIONS INC .. 2.AFE ..|... ...88.4450 |... 4,422,253 |.... 4,950,914 L 5,928 |. 3.150 |...... 3.304 ....03/19/2020 ...|....03/22/2030 ...
92343V-GK-4 VERIZON COMMUNICATIONS INC .. .. 2.AFE ..|... ...75.5169 |... 4,531,016 |.... ....5,988,132 3.400 |...... 3.415 ...03/12/2021 ...|....08/22/2041 ...
923451-AC-2 ..... [VERITEX HOLDINGS INC .... .2.CFE .. ...93.7021 .. 1,874,043 |. .2,000,000 |.. 4.750 |......4.750 ....11/08/2019 .. 11/15/2029 ...
92345Y-AD-8 . VERISK ANALYTICS INC . .2.BFE .. ...97.2738 |. ..2,918,214 |. .3,000,000 .2,995,510 |.. .4.000 |......4.065 ....05/11/2015 .. 06/15/2025
92512J-AB-2 ..... [VERSABANK .......... .1.GFE .. ...94.2971 ..4,714,854 |. .5,000,000 .5,000,000 |.. .5.000 |......4.999 ....04/21/2021 .. 05/01/2031
925524-AV-2 ..... [PARAMOUNT GLOBAL . .2.BFE .. ...90.5474 |. .. 452,737 |. . 500,000 .504,922 |.. .5.500 |......5.375 ....03/02/2016 .. 05/15/2033
92556H-AA-5 ..... [PARAMOUNT GLOBAL . .2.BFE .. ...98.4918 |. .2,172,728 |. .2,200,631 |.. 4.750 |......4.860 ....03/27/2020 .. 05/15/2025 ...
925650-AA-1 ..... VICI PROPERTIES LP . .. 2.CFE ..|... ...96.9069 |... 2,907,207 |.... 02,998,988 |...oiieeiiiiiiees e 338 [ e e 4.375 |...... 4.390 ...04/21/2022 ...|....05/15/2025 ...
925650-AB-9 ..... VICI PROPERTIES LP .. 2.CFE ..|... ...94.7338 |... 4,736,690 |.... 4,996,649 [ e 49 e e e 4.750 |...... 4.765 ....04/20/2022 ...|....02/15/2028 ...
92840V-AE-2 ..... VISTRA OPERATIONS COMPANY LLC . .. 2.CFE ..|... ...90.2633 |... 9,026,330 |.... ...10,025,736 e (3,522) | e s 4.300 |...... 4.253 ....08/09/2019 ...|....07/15/2029 ...
928563-AF-2 ..... VMWARE INC .. 2.CFE ..|... ...93.3016 |... 1,866,032 |.... .... 1,994 579 802 [ i [ 4.700 |...... 4.744 ....04/02/2020 ...|....05/15/2030 ...
9285711-BS-8 ..... VODAFONE GROUP PLC .... .. 2.BFE ..|... ...84.2978 |... 2,528,934 |.... e 2,950,481 [ e 887 e e e 4.875 |...... 4.988 ....06/12/2019 ...|....06/19/2049 ...
928668-AT-9 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ... veo |- 2.AFE ). ...98.4520 |... 4,922,598 |.... 8994574 Lo e 1732 e e e 4.625 |...... 4.666 ....11/08/2018 ...|....11/13/2025 ...
928668-BE-1 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ... |- 2.AFE ... ...95.5693 |....coenunnnns 2,867,078 |.... e 2,998,445 | e 822 [ e e 3.350 |...... 3.373 ...05/06/2020 ...|....05/13/2025 ...
928668-BS-0 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ... .. 2.AFE ..|... ...95.9947 |... ..2,879,841 |.... 002,998,089 [o.eniiiiiiiiiinens v 219 e i e 4.350 |...... 4.366 ....06/31/2022 ...|....06/08/2027 ...
928668-BT-8 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC L2.AFE .. ...94.6456 |. ..946,456 |. .998,790 |.. .4.600 |......4.622 ....06/31/2022 .. 06/08/2029 ...
928779-AA-5 ..... VOLUNTEER STATE BANCSHARES INC ... L 2.APL L. .. 2,000,000 )...95.3915 |.......oeeees 1,907,830 |.... .2,000,000 |. ...2,000,000 ...iiiiiiiiiniies Jovviiiiiiniiiiin o o Jeeeens 5.750 |...... 5.750 ...11/07/2019 ...|....11/15/2029 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

9c'0L3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
92936U-AA-T7 ..... WP CAREY INC ..viiiiiieee e s 2B FE | 4,981,950 [...99.1457 |.............. 4,957,286 |.....covunnnns 5,000,000 |.eeevunnnnns 4,997,379 |oeeeviiinninnes forviiinnn 1,998 | o e 4.600 |...... 4.644 [AO ...... 230,000 |....03/11/2014 ...|....04/01/2024 ...
92936U-AF-6 ..... WP CAREY INC ... .. 2.BFE ..|... ...90.0473 |...coonnnnnnns 1,800,945 |.... .2,000,000 |.. 1,984,484 | e 2,040 [ e e 3.850 |...... 3.986 [JJ ....... . 77,000 |....06/11/2019 ...|....07/15/2029 ...
92936U-AJ-8 ..... WP CAREY INC ... .. 2.BFE ..|... ... 78.4195 |l 2,352,584 |.... k974374 o e 2,860 [ e e 2.450 |...... 2.556 [FA ...... . 58,392 |....10/05/2021 ...|....02/01/2032 ...
92940P-AF-1 ..... WRKCO INC .. 2.BFE ..|... ...90.4243 |............ll 2,712,728 |.... 02,999,312 [ e B8 [ e e 4.200 |...... 4.203 (D ....... ....05/16/2019 ...|....06/01/2032 ...
929903-AM-4 ... WELLS FARGO & CO oovvvveneeeciinineeecviiieeeeevnnenes foee ven e | s .. 2.BFE ..|... L.97.4613 |t 3,898,454 |.... 3,798,719 [ e 12,364 [ e e 5.500 |...... 6.197 |FA ...... ....10/09/2009 ...|....08/01/2035 ...
931427-AH-1 ..... WALGREENS BOOTS ALLIANCE INC ..eeeeveeiereeeeenieeeee [ e e 1,2 s .. 2.BFE ..|... .. 7,166,600 |...97.4966 |.............. 6,824,759 |.... e 1,044,065 |.eeeeeeeiniiieee e (25,732) [ o e 3.800 |...... 3.402 [MN ...... LA172172017 ... 11/18/2024 ..
4677M-AA-4 ... WAYPOINT RESIDENTIAL LLC ..ovvvvvinviviiniieeeviinnnns foee e e 1,2 s .. 1.FPL ..|.. .. 5,000,000 |. 100.0000 |.............. 5,000,000 |.... ....5,000,000 ... 12.500 ....12/15/2022 ...|....12/15/2026 ...
948741-AK-9 ..... KIMCO REALTY CORP ....eeeeeeeneeeemnnneeeeemmmnneneeeenn fooe ven e [1,2 s .. 2.AFE ..|... .. 1,991,660 |...98.7958 |.............. 1,975,916 |.... e 1,999,024 [ 899 [ e e 4.450 ....10/03/2013 ...|....01/15/2024 ...
94974B-FY-1 ..... WELLS FARGO & CO . ..2.BFE .. 7,561,320 |...96.9036 |. ..6,783,254 |. 7,211,537 |.. .. (57,690) |. .4.100 |.. ....08/02/2016 .. 06/03/2026
950400-AN-4 . WELLTOWER OP LLC ... L2.AFE .. 4,985,750 |...81.4222 |. 4,071,111 | . 4,988,446 |.. .2.050 |.. ....06/23/2021 .. 01/15/2029
952845-AE-5 ..... [WEST FRASER TIMBER CO LTD .2.CFE .. 3,000,000 |...97.2950 |. ..2,918,850 |. .3,000,000 |.. .4.350 |.. ....10/07/2014 .. 10/15/2024 ...
95763P-EF-4 ..... WESTERN ALLIANCE BANK ..evveeeeeeeeeeeeeeeeeeeeeees [ e e [2,5 i ..2.BPL ..|.. .. 5,000,000 |...95.7542 |... 4,787,710 |.... 025,000,000 |..eeeeeenniiiees foeeeerniieeeeene e e e 5.250 . . ...05/20/2020 ...|....06/01/2030 ...
958102-AM-7 ..... WESTERN DIGITAL CORP ....oevvvvvnneiviinnneeneennneens foee wen e [1,2 s .. 2.CFE ..|... ...94.1700 |... 7,062,750 |.... e 1,467,629 [ 9313 e e e 4.750 ... 134,583 |... ....07/30/2019 ...|....02/15/2026 ...
960386-AH-3 ..... WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP ......eeeeefoun ven e [1,2 it .. 2.CFE ..|... ...99.0108 |... 2,970,324 |.... e 2,999,744 | e BT e e e 4.375 .... 49,583 |... ....08/05/2013 ...|....08/15/2023 ...
960413-AY-8 ..... WESTLAKE CORP ...vvvvveiiiiiiniineevvinnieeeevenneens foos wen e [ 1,2 s .. 2.BFE ..|... ...66.4978 |... 1,994,933 |.... e 2,92973 e 2,285 e e e 2.875 e 32,583 ... ....08/06/2021 ...|....08/15/2041 ...
96145D-AB-1 ..... WRKCO INC .eeeeeeeee e e eeeeee e eeenneeeeeen o een [ [ 1,2 s .. 2.BFE ..|... ...95.6114 |... 4,780,571 |.... ... 4,996,321 2,076 [ e e 3.000 ... 44,167 |... ....08/22/2017 ...|....09/15/2024 ...
962166-BY-9 ..... WEYERHAEUSER CO ...ovvvvvvvvnniiiiinniineeveiniineeevenns oo ven e [1,2 s .. 2.BFE ..|... ...91.3077 |... ..2,739,231 |.... 002,964,907 [oiiiiiiiiinnns 4,042 L e e 4.000 .. 25,333 |... ....03/26/2020 ...|....04/15/2030 ...
963320-AlI-6 ..... WHIRLPOOL CORP ...vveeeeeeeee e eeeem e eeeemeeeeeee foeswen e [1,2 s .. 2.BFE ..|... ...97.4469 |... 974,469 |.... 992,014 1,088 [ e [ 4.750 1902 |FA ...... ...02/20/2019 ...|....02/26/2029 ...
963320-AZ-9 ..... WHIRLPOOL CORP ....evveneeeiiniieeeeciniineeecvinneeeens foes wen e [ 1,2 s .. 2.BFE ..|... ...94.5956 |... 2,837,867 |.... 2,978,349 [ e 1519 e e e 4.700 ....06/02/2022 ...|....05/14/2032 ...
969457-BI1-9 ..... [WILLIAMS COMPANIES INC .. .2.BFE .. ...98.9446 |. ..2,763,528 |. 2,774,690 |.. .4.550 |.. ....02/20/2015 .. 06/24/2024
97650W-AF-5 ..... WINTRUST FINANCIAL CORP ..2.BFE .. ...99.0313 |. .. 1,980,626 |. .2,009,735 |.. .5.000 |.. ....09/20/2016 .. 06/13/2024
980236-A0-6 ..... WOODSIDE FINANCE LTD .... |- 2.AFE .. ...93.9687 |. 1,409,531 |. . 1,498,164 |.. .4.500 |.. ....02/26/2019 .. 03/04/2029
98258P-AC-1 ..... [WT HOLDINGS INCORPORATED .. 2.CFE .. ...73.0000 |. .. 3,650,000 |. .5,000,000 |.. .5.500 |.. ....04/20/2021 .. 04/30/2028 ...
98310W-AM-0 ..... TRAVEL + LEISURE CO .. .|--8.CFE .. ...98.5347 |. ..3,941,388 |. .4,000,000 4,014,525 |.. .6.600 |.. ...09/10/2015 .. 10/01/2025 ...
983130-AV-7 ..... WYNN LAS VEGAS LLC .... ..4.BFE ..|.. ...94.9346 |... 5,696,076 |.... .6,000,000 |.. 6,000,000 |-evvveniirriinnnns foorniiiiiiiiii i e 5.500 ....02/11/2015 ...|....03/01/2025 ...
983919-AJ-0 ..... XILINX INC .. 1.G FE ..|... ...97.3180 |... 6,812,257 |.... .7,000,000 |.. 6,998,294 |...eieeieeiiines foreeeeeen 1164 | e [ 2.950 ....05/24/2017 ...|....06/01/2024 ...
98956P-AT-9 ..... ZIMMER BIOMET HOLDINGS INC .. .. 2.BFE ..|... ...86.1497 |... 5,168,984 |.... .6,000,000 |.. 6,018,502 [..oovvvviiiiiins Joveeeeenn (2,201) [ s s 3.550 ....03/16/2020 ...|....03/20/2030 ...
98978V-AK-9 ..... Z0ETIS INC .. 2.AFE ..|... ...99.4147 |... 1,000,000 |-eeeeneeeeeennnnn999,250 [ooeiiiiiiiiiiiii Jeeriiieeeen 240 [ e [t 4.500 ....11/09/2015 ...|....11/13/2025 ...
G2616#-AU-5 ..... DCC TREASURY 2014 LIMITED . [V O 2B ... ...87.8321 |... .3,000,000 |.. 3,000,000 |oevvveniiiriinnnns feorniiiiiiiiiins feevei e 4.770 ....04/04/2019 ...|....04/04/2031 ...
G4588#-BR-1 ..... INTERMEDIATE CAPITAL GROUP PLC .....eeeevveeeeeeemnnnnnfonn vee [ G ...94.6747 |... 804,735 |.... ... 850,000 |.. 850,000 |-eeevvunreeeernnnn fereeeeeeemniiieeee foeremrieeeeeees e e 4.990 ...03/26/2019 ...|....03/26/2026 ...
G4588#-BS-9 ..... INTERMEDIATE CAPITAL GROUP PLC ...91.6253 |. .. 2,382,259 |. .2,600,000 .2,600,000 |.. .5.350 |.. ....03/26/2019 .. 03/26/2029 ...
G73340-AX-1 ..... RRPF ENGINE LEASING LIMITED . ...89.8407 |. .. 1,437,452 |. .1,600,000 .1,600,000 |.. .4.700 |.. ....04/11/2019 .. 06/13/2033
N7891*-AB-8 ..... AVR AFVALVERWERKING B.V. ...95.8184 |. ..2,203,824 |. .2,300,000 .2,300,000 |.. .4.320 |.. ....12/10/2014 .. 12/10/2024
P4368#-AC-1 ..... FORTIS TCI LTD. .. ...92.6927 |. .. 1,260,621 |. .1,360,000 .1,360,000 |.. .5.140 |.. ....05/02/2016 .. 05/02/2031
02312*-AA-9 ..... [CHARTER HALL FUNDS MANAGEMENT LTD .|C. . ...93.13%8 |. .. 2,421,636 |. .2,600,000 |.. .4.610 |.. ....08/24/2018 .. 08/24/2028 ...
03915%-AD-2 ..... FLETCHER BUILDING HOLDINGS LIMITED ... T PP ..o cevvennns Jeeen 2.0 i fenn .. 1,000,000 |...87.3846 |... 873,846 |.... e 1,000,000 [...oieiieniiniiee foreerrnninnreeenee forneeeeereeiinnes forreerenniaareeeee Jeennns 3.800 ...07/20/2016 ...|....11/22/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,052,388,602 [ XXX 2,816,044,965 2,955,116,819 3,043, 388,930 (3,553,218) 1,180,545 XXX XXX XXX 33,719,014 136, 140,225 XXX XXX
055287-AC-0 ..... BBSG 2016-MRP B - CMBS .... i L ...81.3640 |... .. 1,220,460 |.... 1,516,681 [ e (4,883) [ e e 3.727 |...... 3.394 | NON ... ...4,659 |... . 55,905 |....06/09/2016 ...|....06/06/2036 ...
05551V-BF-9 ..... BBCMS 2021-C10 A2 - CMBS .. N ...89.5197 |t 1,790,395 |.... e 2,041,504 [ e (10,889) [ e e 2.071 |...... 1.407 |MON ..... . 41,420 |....06/25/2021 ...|....07/15/2054 ...
05551V-BJ-1 ..... BBCMS 2021-C10 A5 - CMBS .. i L ...82.8779 |..ooovnnnnnnns 1,657,558 |.... 2,061,244 Lo e (B5,827) [ e e 2.492 |...... 2.142 [MON ..... . 49,840 |....06/25/2021 ...|....07/15/2054 ...
055910-AA-4 ..... BPR 21KEN A - CMBS 4. ...97.2620 |......eevnnnne 1,458,930 |.... .... 1,500,000 PR (R R 5.568 |...... 5.630 [MON ..... . 41,954 |....02/18/2021 ...|....02/15/2029 ...
05604F-AC-9 ..... BIWAY 2013-1515 A2 - CMBS .. 2. ...93.4394 |.....ennns 2,803,181 |.... ....3,013,870 e (TA33) [ e e 3.454 |...... 3.216 [ MON ..... .. 103,629 |....02/26/2013 ...|....03/10/2033 ...
05604L-AJ-1 ..... BIWAY 2015-1740 D - CMBS ... e 4L L83 1161 |t 2,077,902 |.... .. ....2,077,902 JUTP PO 3.787 |..... 11.084 | MON ..... . ... 94,683 |....02/04/2015 ...|....01/11/2035 ...
06539V-BB-3 ..... BANK 2022-BNK39 C = OMBS .......ccevvvnviivinnnnnnninnns foon vee | unnnns 4 ...68.3624 |.......ccoeeins 581,081 [................ 850,000 |oovvennnnniinnnnn 861,990 [....ooooviiinnnns ovvvennnnn (1,166) | i ovnens 3.270 |...... A7 IMON ..oee foeviiiiiennnn2,316 i 23,896 |....01/27/2022 ... |....02/18/2085 ...
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07335C-Ad-3 ..... BBCMS 2019-C4 C = OMBS .....coevvvenieeiiiiiieeeciinnns foee vee | s 4 L T4.9219 | 749,219 [.oooiiinnnnnns 1,000,000 |eeeennirrennnnnn 999,586 |..evvuiviiiiininns fooviiiiinnnn (123) | e 000030469 Ll 3.478 ....08/09/2019 ...|....08/16/2052 ...
12512J-AY-0 ..... CD 2018-CD7 AM - CMBS ... N ...91.9292 |... .1,000,000 |.. e 1,017,863 |eeeeceiiieeeee feeeeenneen (3,040) [ e enn 4510 | 4.155 ....08/03/2018 ...|....08/17/2051 ...
12515B-AJ-7 ..... CD 2019-CD8 C - CMBS ... i L ...68.4080 |... .1,000,000 |.. 1,020,534 [ e (2,818) [ e [0 30719 3.372 ....08/09/2019 ...|....08/17/2057 ...
12531Y-AU-2 ..... CFCRE 2016-C4 AM - CMBS N ...91.7673 |... e 1,518,987 [ e (5,564) [ e [0n22 30691 | 3.3% ....05/04/2016 ...|....05/10/2058 ...
12591K-AG-0 ..... COMM 2013-CCRE12 AM - CMBS .. i L ...91.0571 |... 1,002,070 [enniciiiineees oeveenennn (3,440) [ o 0000242300 | 3.959 ....10/24/2013 ...|....10/15/2046 ...
12591K-AH-8 ..... COMM 2013-CCRE12 B - CMBS . N ...90.4755 |... 1,357,133 |.... e 1,508,592 [ e (A,912) [ e e 40762 | 4.423 ...10/24/2013 ...|....10/15/2046 ...
125910-AU-6 ..... COMM 2014-UBS4 B - CMBS ... i L ...94.5434 |... 1,890,868 |.... 202,009,004 [oeiiiiiiiiinnnes foeveennnnn (6,969) [ i 0042350 |l 4.005 ....07/23/2014 ...|....08/12/2047 ...
125910-AW-2 ..... COMM 2014-UBS4 C - CMBS ... N ...92.2568 |... 2,306,419 |.... e 2,511,406 i e (9,049) [ e e 40649 | 4.361 ....07/23/2014 ...|....08/12/2047 ...
12591R-BD-1 COMM 2014-CCRE15 B - CMBS . 4 A ...96.6875 |. 1,933,751 |. 2,011,424 |.. . 4.454 ....02/10/2014 .. 02/12/2047
12591U-AJ-2 ..... | COMM 2014-UBS2 B - CMBS 4 AL ...96.4645 |. ..964,645 |. .1,003,010 |.. .4.353 ....03/03/2014 .. 03/12/2047
12591U-AL-7 ..... | COMM 2014-UBS2 C - CMBS 4 A ...94.6153 |. 1,419,229 |. 1,501,381 |.. ... 4.652 ....03/03/2014 .. 03/12/2047 ...
12591V-AH-4 ..... COMM 2014-CCRE16 B - CMBS . N A ...94.8853 |... 2,372,133 |.... e 2,508,967 |ooeeeieiiiiiieee feeeeennnn (8,842) [ e e 4582 | 4.237 .. 114,550 |....03/28/2014 ... |....04/12/2047 ...
12591V-AK-7 ..... COMM 2014-CCRE16 C - CMBS ... i L Foo ...90.5152 |... 905,152 |.... 001,000,503 [oueniiiiiiiiniees v (2,758) [ e o0 40638 | 4.682 ... 49,863 |....03/28/2014 ...|....04/12/2047 ...
12592G-BG-7 ..... COMM 2014-CCRE19 B - CMBS ... N A ...95.3380 |... ..2,860,141 |.... e 3,013,756 [oeeeeeeeiiiieeee feeeeennen (10,693) [eeeeeceeees oo e 40697 | 4.353 .. 137,116 |....08/13/2014 ...|....08/12/2047 ...
12592K-BF-0 ..... COMM 2014-UBS5 B - CMBS ... i L A ...92.3053 |... 1,602,419 |.... e 1,753,638 [ v (971 [ s e 4514 ) 4.217 . 78,363 |....09/09/2014 ...|....09/12/2047 ...
12592K-BH-6 ..... COMM 2014-UBS5 C - CMBS ... N E . ...89.3084 |... 1,786,167 |.... e 2,012,347 [ e 182 [ e e 40609 . 4.718 . 93,532 |....09/09/2014 ...|....09/12/2047 ...
12592X-BF-2 ..... COMM 2015-CCRE22 AM - CMBS i L A ...94.3122 |... 3,772,489 |.... 4,025,912 [ e (13191 [ s 40022030603 3.267 .. 144,120 |....03/18/2015 ...|....03/12/2048 ...
12593A-BC-8 ..... COMM 2015-CCRE23 AM - CMBS N A ...94.4072 |... 1,416,108 |.... e 1,510,386 [oeeeeeeiiiiiieee feeeeennnes (4,906) [oeeeeiciieees e [-222223.801 | 3.466 ... 57,015 |....05/06/2015 ...|....05/12/2048 ...
125930-BD-1 COMM 2015-CCRE26 A3 - CMBS i L A ...93.9761 |... 1,210,920 |.... e 1,200,196 [onneiiiiiinens e (2,530) [ e 0000032359 | 3.290 . 46,288 |....09/28/2015 ...|....10/13/2048 ...
125930-BE-9 . COMM 2015-CCRE26 A4 - CMBS .. 4 AL ...95.0009 |. 1,425,014 |. 1,512,109 |.. .3.292 ....09/28/2015 .. 10/13/2048
125930-BG-4 . COMM 2015-CCRE26 AM - CMBS 4 A ...93.8306 |. .. 1,431,854 |. .1,538,262 |.. .3.759 ....09/28/2015 .. 10/13/2048
12624N-AC-4 . COMM 2012-LTRT A2 - CMBS .. 4 LA FM ...85.7644 |. ..4,086,162 |. . 4,764,402 |.. .3.150 ....09/13/2012 .. 10/07/2030
12624X-AP-3 . COMM 2013-CCRE6 B - CMBS .. |4 A ...99.4513 |. .. 3,456,928 |. . 3,453,346 |.. .8.835 ....02/26/2013 .. 03/12/2046 ...
12625F-AS-5 ..... | COMM 2013-CCRE7 AM - CMBS . |4 AL ...99.1401 .1,000,000 .999,680 |.. ... 3.149 ...04/11/2013 .. 03/12/2046 ...
12625K-AE-5 ..... COMM 2013-CCRE8 A5 - CMBS ... i L A ...99.3653 |... 1,661,755 |.. 1,662,254 [oooeeiiiiniininee v (5,871 e o [0 3.612 | 3.264 ....06/04/2013 ...|....06/12/2046 ...
12625X-AA-5 ... COMM 2013-300P A1 - CMBS .. N A ...96.6890 |... .2,500,000 |.. 2,522,441 |oeeeeiiiiiees e (2,918) [ e [ 40383 [ 4.199 ....08/15/2013 ...|....08/12/2030 ...
12625X-AG-2 ..... COMM 2013-300P B - CMBS ... i L A ...95.7479 |... .1,500,000 |.. 1,502,488 |.oovvveeiiiiiiin e (324) [ i [ 42394 [ 4.351 ....08/15/2013 ...|....08/12/2030 ...
12625X-AJ-6 ..... COMM 2013-300P C - CMBS N .C ... ...94.1728 |... .1,000,000 |.. 3% |...... 4.531 ....08/15/2013 ...|....08/12/2030 ...
12626B-AN-4 ... COMM 2013-CCRE10 AM - CMBS .. 2. A ...98.7041 |... . 1,501,734 (5, 445) [ | e 4.517 |...... 4.172 ....08/01/2013 ...|....08/10/2046 ...
12626G-AM-5 ..... COMM 2013-LC13 AM - CMBS N A ...98.3232 |... 2,949,697 |.... . 3,004,389 |...eveeeeennines foeeeeeenn (10,885) |oeeeiiiiiies [ | 4557 | 4.212 ...09/20/2013 ...|....08/10/2046 ...
12626L-BN-1 ... COMM 2013-CCRE11 AM - CMBS 4 A ...98.45% |. ..2,953,787 |. .3,000,000 .3,004,357 |.. .4.368 ....10/02/2013 .. 08/12/2080 ...
12629N-AH-8 ..... | COMM 2015-DC1 AM - CMBS ... 4 AL ...94.0569 |. .. 3,762,276 |. .4,000,000 . 4,024,363 |.. .3.389 ....02/24/2015 .. 02/12/2048
12630B-BC-1 ..... COMM 2013-CCRE13 AM - CMBS 4 A ...98.0793 |. .. 4,903,967 |. .5,000,000 .5,056,038 |.. .4.263 ....12/13/2013 .. 11/12/2046
12630D-BA-1 ..... COMM 2014-CCRE14 AM - CMBS .. 4 AL ...97.6556 |. ..2,441,391 |. . 2,506,520 |.. L4179 ....01/09/2014 .. 02/12/2047
12630D-BB-9 ..... COMM 2014-CCRE14 B - CMBS . 4 A ...96.1354 |. .. 1,117,008 |. 1,165,617 |.. ......4.607 . 54,104 |....01/09/2014 .. 02/12/2047 ...
12631D-BE-2 ..... COMM 2014-CCRE17 B - CMBS ... N A ...94.4256 |... 2,360,639 |.... e 2,509,744 oo e (BL760) [ e e 4377 ) 4.032 .. 109,425 |....04/29/2014 ...|....05/10/2047 ...
12634N-AX-6 ..... CSAIL 2015-C2 AS - CMBS i L A ...93.6742 |... 2,810,227 |.... 203,026,328 [onieiiiiiiiniees foeeeennnn (12,883) [ o 00223849 | 3.406 .. 115,470 |....05/06/2015 ...|....06/15/2057 ...
126350-BJ-8 ..... COMM 2015-CCRE27 AM - CMBS .. N A ...93.75% |... 2,407,746 |.... 02,589,596 |oieeeeeiiiiieee feeeeennen (8,390) [ e e 32984 | 3.644 .. 102,309 |....10/20/2015 ...|....10/13/2048 ...
17322A-AG-7 ... CGCMT 2014-GC19 B - CMBS .. i L A ...97.7345 |... 1,003,001 [enneiciiiineees v (3,616) [ o 0nnn 40805 |l 4.456 . 48,050 |....02/28/2014 ...|....03/12/2047 ...
17322A-AH-5 ... CGCMT 2014-GC19 C - CMBS .. N A ...96.5772 |... e 1,409,515 [ oo (2,785) [eeeeceeeieeeee e [-2222.5.088 | 4.998 . 72,656 |....02/28/2014 ...|....03/12/2047 ...
200474-BE-3 ..... COMM 2015-LC19 AM - CMBS .. i L A ...93.8666 |... 03,018,099 [oniiiiiiiiiniens v (9,761 [ o 0000032527 | 3.195 .. 105,810 |....01/26/2015 ...|....02/12/2048 ...
200474-BF-0 ..... COMM 2015-LC19 B - CMBS ... 4 .. A ...92.2678 |... 922,679 |.... e 1,008,087 [eeeeeeeiiiiieeee Jeeeeenneen (3,276) [eeeeeeceiieeee e 0002223829 | 3.4% ... 38,290 |....01/26/2015 ...|....02/12/2048 ...
200474-BH-6 ..... COMM 2015-LC19 C - CMBS ... 4 .. A ...91.6850 |... 1,833,700 |.... 02,010,359 [oiiiiiiiineees v (B177) [ o e 48.215 | 3.984 ... 85,645 |....01/26/2015 ...|....02/12/2048 ...
23305M-AE-5 ... DBCCR 2014-ARCP B - CMBS .. 4 AL ...95.3839 |. ..2,136,600 |. .2,246,045 |.. ......4.243 102,805 |....01/24/2014 .. 01/12/2034 ...
23305M-AG-0 ..... DBCCR 2014-ARCP C - CMBS ..... 4. A ...94.2013 |....ooininnnns 2,826,040 |.... .3,000,000 |. ....3,002,894 |...oooiiiiiinnnns fovveennenn (5,787) | foviviiiienniinnn nnn 4934 ). 4.843 .. 150,091 |....01/24/2014 ...]....01/12/2034 ...




8c'0lL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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
36197V-AA-6 ..... GSMS 2013-PEMB A = CMBS .....evvvnivvinnnneieiiinnnnens foee ven | s 4 s LA e 1,993,353 [...90.7647 |.............. 1,815,294 |....oeneennens 2,000,000 |.eeevunninnns 1,996,901 |oovvvvniiiiiiiin Joniieinienns LV R (R R i< VI R 3.563 ....04/11/2013 ...|....03/07/2033 ...
36248G-AH-3 ..... GSMS 2013-GCJ16 AS - CMBS . N LA ...98.2460 |.....counnnnn. 1,964,920 |.... .2,000,000 |.. ....2,003,758 e (T418) | e | 40649 | 4.300 ....11/13/2013 ...|....11/13/2046 ...
362521-BC-1 ..... GSMS 2014-GC20 B - CMBS ... i L LA L 944131 | 1,888,263 |.... .2,000,000 |.. ....2,010,220 2 (10,024) [oueniiiiiiiiiiiis e [ 4520 | 4.025 ....03/27/2014 ...|....04/12/2047 ...
46590L-AX-0 ..... JPNDB 2016-C2 AS - CMBS ... N LA ...91.1186 |... .1,000,000 |.. ....1,010,149 e (3,240) |oeeeeeeeeees e 080484 3.140 ...05/04/2016 ...|....06/17/2049 ...
4663N-AP-6 ..... JPMBB 2013-C12 A4 - CMBS .. i L LA ...99.2519 |... e 119,437 [ 119,307 [ e (192) [ s [20.3.363 ol 3.303 ....06/14/2013 ...|....07/17/2045 ...
4663N-A0-4 ... JPMBB 2013-C12 A5 - CMBS .. N LA ...99.1548 |....oovnnnnnns 1,487,322 |.... e 1,499,850 |oieeiiiiiiiieee Jeeeeeeeen (5,507) [ e [-enn. 30664 | 3.313 ...06/14/2013 ...|....07/17/2045 ...
46640J-AR-8 ..... JPNMCC 2013-C13 A4 - CMBS .. i L LA ...99.1501 |...ooovennnnns 1,154,972 |.... 170,257 [ v (A7) e o 000, 3.994 | 3.953 ....06/28/2013 ...|....01/18/2046 ...
46640L-AH-5 ..... JPMBB 2013-C14 AS - CMBS .. N LA ...98.3068 |....coeuunnnns 1,228,835 |.... e 1,250,448 | e (4,853) [ e e 40409 . 4.054 ....08/02/2013 ...|....08/17/2046 ...
46640U-AH-5 ..... JPMBB 2013-C17 AS - CMBS .. 4 1.4 .. ...97.6792 |. .. 3,907,168 |. .4,007,605 |.. .4.105 ....12/18/2013 .. 01/17/2047
466410-AZ-0 ..... JPNBB 2014-C19 AS - CMBS .. 4 1.A .. ...96.3640 |. .. 3,854,559 |. 4,012,775 |.. . .3.889 ....04/29/2014 .. 04/17/2047
46641W-BA-4 ..... [ JPMBB 2014-C19 B - CMBS ... 4 LA ...95.2415 |. .. 2,247,700 |. .2,367,487 |.. (8,509) |. ......4.039 ....04/29/2014 .. 04/17/2047 ...
553514-AC4 ..... MSBAM 2012-CKSV A2 - CMBS ... N BFM .. ...80.5739 |... 1,776,618 |.... ....2,212,003 e D047 s e 82277 3.032 ...09/25/2012 ...|....10/18/2030 ...
556227-AA-4 ..... MAD 2015-11MD A - CMBS .... i L LA ...92.4323 |... 924,323 |.... ....1,003,710 e (1,584) [ e 00030555 | 3.455 ....09/15/2015 ...}|....09/12/2035 ...
61690G-AJ-0 ..... MSBAM 2014-C14 B - CMBS ... N LA ...96.7066 |... .. 3,214,526 |.... ... 3,334,263 (18,94 | e el 40869 . 4.507 ....01/30/2014 ...|....02/15/2047 ...
61690G-AL-5 ..... MSBAM 2014-C14 C - CMBS ... i L LA ...96.2097 |... 1,924,194 |.... .... 1,998,931 e (1,888) [ e [0000005.059 | 5.057 ....01/30/2014 ...|....02/15/2047 ...
616900-AH-2 ..... MSBAM 2015-C23 B - CMBS ... N LA ...91.5451 |... 1,830,902 |.... ....2,012,738 e (5,51) |oeeeeeceiis e A4 3.893 ....06/05/2015 ...|....07/15/2050 ...
61762X-AN-7 ..... MSBAM 2013-C12 AS - CMBS .. i L LA ...97.9563 |... 3,918,252 |.... .... 4,003,882 L (14,833) [eenniiiiiiiiis e [ 4482 | 4.127 ....10/10/2013 ...|....10/17/2046 ...
61762X-AX-5 ..... MSBAM 2013-C12 B - CMBS ... N LA ...97.4365 |... 1,948,731 |.... ....2,001,055 e (4,281) | e e 4756 4.634 . ...10/10/2013 ...|....10/17/2046 ...
61763K-BD-5 ..... MSBAM 2014-C15 B - CMBS ... i L LA ...96.2936 |... 2,407,339 |.... ....2,506,888 2 (9,267) [euvniiiiiiiiiiiis e [ 40565 | 4.209 . 114,125 |....03/26/2014 ... |....04/17/2047 ...
61763U-BC-5 ..... MSBAM 2014-C17 B - CMBS 4 1.A .. ...95.0805 |. ..1,901,609 |. .2,008,126 |.. (7,152) | .4.110 . 89,280 |....07/31/2014 .. 08/15/2047
61763U-BE-1 ..... MSBAM 2014-C17 C - CMBS 4 1.0 .. ...93.0046 |. .. 2,438,147 |. .2,612,872 |.. (1,214) |. . 4.537 119,068 |....07/30/2014 .. 08/15/2047
61766E-BJ-3 ..... MSBAM 2016-C29 B - CMBS 4 1.A .. ...90.1588 |. ..450,794 |. .504,979 |.. (1,619) | .3.695 . 20,195 |....04/22/2016 .. 05/17/2049
61766L-BV-0 ..... MSBAM 2016-C28 AS - CMBS |4 1.4 .. ...92.8110 |. .. 1,392,166 |. 1,613,818 |.. (4,932) |. .3.604 . 59,265 |....02/12/2016 .. 01/15/2049 ...
61766L-BlI-8 ..... MSBAM 2016-C28 B - CMBS |4 1.A .. ...91.0716 |. ..910,716 |. .1,000,000 1,009,057 |.. (2,856) | ......4.333 . 46,740 |....02/12/2016 .. 01/15/2049 ...
78419C-AK-0 ..... SGCMS 2016-C5 B - CMBS ... 4. LA ...85.7947 |... .1,000,000 |.. 1,010,903 L (B217) [ e 000030933 | 3.592 . 39,330 |....07/01/2016 ...|....10/13/2048 ...
90276F-BB-9 ..... UBSCM 2018-C10 C - CMBS ... .4, 1B ... ...84.6188 |... .1,000,000 |.. ....994,853 24 [ s [.5.0585 oL 5.236 . 51,384 |....05/23/2018 ...|....05/17/2051 ...
90276V-AK-5 ..... UBSCM 2018-C8 C - CMBS ... . 2.A ... ...84.7692 |... .1,000,000 |.. ....989,178 995 [ i [ 40694 L 5.002 . 47,679 |....02/12/2018 ...|....02/17/2051 ...
90276Y-AK-9 ..... UBSCM 2019-C16 C - CMBS ... L4 . 1LF ...81.8319 |... .1,000,000 |.. 1,019,697 e (2,950) |oeeeeeieeeeeens e e 4923 | 4.566 . 49,233 |....03/27/2019 ...|....04/17/2052 ...
90278L-BB-4 ..... UBSCM 2018-C15 AS - CMBS .. i L LA ...91.5639 |... 1,273,507 e (3,720 [ e [ 4672 | 4.317 . 58,398 |....12/18/2018 ...|....12/15/2051 ...
90291J-BA-4 ..... UBSCM 2018-C9 B - CMBS ... N ..1B ... ...86.8647 |... . 1,524,703 o (4,809) [ e foee 40570 el 4.216 . 68,550 |....03/23/2018 ...|....03/17/2051 ...
903530-BD-6 . UBSCM 2018-C12 B - CMBS 4 1B .. ...88.8836 |. .1,000,000 1,017,804 |.. (3,017) | . 4.433 . 47,875 |....08/03/2018 .. 08/17/2061 ...
90353K-BB-4 . UBSCM 2018-C13 AS - CMBS .. 4 1.A .. ...92.3%7 |. . 1,052,000 1,071,017 |.. (3,174) |. .4.230 . 48,237 |....09/21/2018 .. 10/17/2051
92890F-AY-2 ..... WFRBS 2014-C20 B - CMBS 4 1.0 .. ...86.0511 A .2,000,000 .2,006,566 |.. (5,853) | .4.024 . 87,560 |....04/29/2014 .. 05/17/2047
92890K-BG-9 ..... WFRBS 2014-C22 C - CMBS 4 1.A .. ...91.2031 .. 1,824,063 |. .2,000,000 1,977,783 |.. 11,126 |. . 4.456 . 76,468 |....09/05/2014 .. 09/17/2057
92890P-AG-9 . WFRBS 2013-C14 AS - CMBS .. 4 1.4 .. ...97.2146 |. ..2,916,437 |. .3,000,000 .3,000,002 |.. ..(10,687) |. ......3.142 104,640 |....05/22/2013 .. 06/15/2046 ...
92937U-AF-5 ... WFRBS 2013-C13 AS - CMBS .. N LA ...98.9421 |... 742,066 |.... ... 750,000 |.. 749,811 e (2,664) |oeeeeeeeeeeis e 32345 3.000 ... 25,088 |....04/17/2013 ...|....05/17/2045 ...
92938J-AG-7 ..... WFRBS 2013-UBS1 AS - CMBS . i L LA ...97.3838 |... 1,460,757 |.... .1,500,000 |.. .... 1,502,436 e (5,463) [eunniiiiiiiiiiis e [0 40306 . 3.963 . 64,590 |....11/22/2013 ...|....03/16/2046 ...
92938J-AK-8 ..... WFRBS 2013-UBS1 B - CMBS .. N LA ...97.4510 |... 1,461,765 |.... .1,500,000 |.. .... 1,504,517 e (8,285) |oeeeiiieeeeeins e 50024 4.564 . 76,484 |....11/22/2013 ...|....03/16/2046 ...
92938V-AS-4 ... WFRBS 2014-C19 AS - CMBS .. i L LA ...97.0082 |... ....2,009,370 2 (10,008) [ouvvvviiiiiiiiiii e [ 8271 3.761 . 85,420 |....03/10/2014 ...|....03/15/2047 ...
92938V-AT-2 ..... WFRBS 2014-C19 B - CMBS ... N LA ...95.5982 |... ....1,004,634 e (5,128) | e | T3] 4.209 . 47,230 |....03/10/2014 ...|....03/15/2047 ...
94988M-AA-8 ..... WFCM 2013-BTC A - CMBS .... i L LA ...95.2446 |... ... 1,499,391 e (8,799) [ e [ 30544 3.197 . 53,160 |....04/11/2013 ...|....04/18/2035 ...
949880-AN-1 ..... WFCM 2013-LC12 AS - CMBS .. 4 .. LA ...98.4032 |... 984,032 |.... 999,134 e (1,808) |oeeeeeeeeeeeeens e e 4291 | 4.270 . 43,566 |....07/17/2013 ...|....07/17/2046 ...
94989E-AK-3 ..... WFCM 2015-LC20 B - CMBS ... 4 .. LA ...92.0808 |... 1,381,213 |.... .... 1,512,490 2 (6,308) [ouvnnniiiiiiiiiin e 3719 3.282 . 55,785 |....03/25/2015 ...|....04/15/2050 ...
94989J-BB-1 . WFCM 2015-C28 AS - CMBS 4 1.A .. ...93.9954 |. 1,409,931 |. 1,512,850 |.. (6,238) | ... 3.438 . 58,080 |....05/13/2015 .. 05/15/2048 ...
94989T-AZ-7 ..... WFCM 2015-L.C22 A4 - CMBS .. 4. LA ...95.4016 |...oovviinnnns 954,016 |.... .1,000,000 |. ....1,009,775 .. (4,062) [..oovviiiiiiiiiin e 02220 3.839 | 3.411 . 38,390 |....09/15/2015 ...|....09/17/2058 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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
95000D-BF-7 ..... WFCM 2016-C34 AS = CMBS ......covvnrvvviinninneeecrnnines oo vee | s L R 1.A ... ...1,029,919 ...90.9722 |..eevvniiiiinnnnn 909,722 |....cevvnnnnns 1,000,000 [...oeerennnnn 1,011,506 1 (3,663) [ e e 3.484 |...... 3.092 [MON ..ooe oovvvnnnniinnns 2,903 |oeeeiiiins 34,840 |....05/10/2016 ...|....06/17/2049 ...
962210-AG-8 ..... WFRBS 2013-C18 AS = CMBS ...ceeveeeeieeeneiieeeeeenenns fooe ven | s 4 i | 1.A ... ...2,059,882 |...97.2564 |.............. 1,945,127 |ooeveees 2,000,000 |eeeeunneanns 2,004,029 e eeeennnn. (7,328) JUTP PO 4.387 |...... 4.035 [MON ..ooo oeeemmnnaeaennns 7,312 | 87,740 |....12/17/2013 ...|....12/17/2046 ...
96221T-AK-3 ..... WFRBS 2014-LC14 B - CMBS ......ceevviivivnnnnniiniinnnns foee ven | unnnns 4 s | TA e 4,119,848 [...96.2971 [.......oeennns 3,851,884 ..o 4,000,000 |..eevunnnnnnns 4,009,084 |.oovvvvvieiiiiine fornnnnnn (14,79 [oooiiiiiiiinns | foens 4.907 |...... 4.550 [MON ..... [ieeeeeennnns 16,357 [..ooiiinnnnnns 196,280 [....02/04/2014 ...|....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 195,579,369 | XXX 179,106,489 191,274,964 191,693,248 (532,191) 439,593 XXX XXX XXX 664,769 7,997,066 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,247,967,971 [ XXX 2,995, 151,455 3,146,391,783 3,235,082,179 (4,085,410) 1,620,138 XXX XXX XXX 34,383,784 144,137,291 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 3,655,687,175 | XXX 3,340,500, 344 3,558,407,819 3,646,621,629 (3,551,109) 1,180,545 XXX XXX XXX 39,358,403 152,223,637 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 195,579,369 [ XXX 179, 106,489 191,274,964 191,693,248 (532,191) 439,593 XXX XXX XXX 664,769 7,997,066 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 3,851,266,544 [ XXX 3,519,606,833 3,749,682,783 3,838,314,878 (4,083,300) 1,620,138 XXX XXX XXX 40,023,172 160,220,703 XXX XXX

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

Number
1A 1ALS 276,287,151 1B..$........... 134,547,803 1C..$.......... 202,593,556 1D ..$........... 100,111,114 1E.$.......... 142,799,335 1F ..$........... 282,792,119 1G..$........... 379,874,560
1B  2A.$....... 612,779,077 2B ..$........... 889,041,571 2C..$........... 590,852,510
1C 3A..$.......119,248,245 3B.. .$ .. 41,014,920
1D 4A .S ... .1,248,238 4B .. .$ .5,437,140
1E 5A..$ . 2,592,500 5B .. =S
1F (T N 20,000



(g

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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
Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
28852N-20-8 ... [ELLINGTON FINANCIAL INC ...ccooeiiiiiiiii [ .... 160,000.000 ...2,976,000 |...... 18.600 [..evvveeennes 2,976,000 |.... ..67,500 |.... ...270,000 (7N V[V[0 ] R I R (1,152,000).... .. 1.G PL ..|.. 10/16/2019 ..
28852N-30-7 ... |ELLINGTON FINANCIAL INC ... 160,000.000 |.. 62,500 [. 220,138 |.. (1,272,000).. .(1,272,000). .. 1.G PL ..|.. 12/10/2021 ..
50067H-20-6 .. [KORTH DIRECT MORTGAGE INC. ........cceeveeee [eereeeeens ... 200,000.000 ...300,000 .. 5.B GI ..|..09/13/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 10,644,000 XXX 10,644,000 12,900,000 130,000 790, 138 (2,424,000), (2,424,000 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 10,644,000 XXX 10,644,000 12,900,000 130,000 790,138 (2,424,000) (2,424,000 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks

10,644,000

130,000

(2,424,000

10,644,00 XXX 12,900,00 790, 138 (2,424,000)
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1C.$.. D8, TE LS e TF 8 i, 168 5,744,000

1B 2C..$

1C 3C..$...

1D . 4C..$ ...

1E I 4,900,000 5C..%...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
994142-6E-2 ... [KINGSTONE COMPANIES, INC ....eevvvvvvvviviiiiiiiiinninns fevnnnnnnnns [evveeenifooniiiiiiiii 45,000.000 [..ovvvennnnnennnnnns 22,500 |.......... 0.500 J|....oooeeiiennnns 2 R U AT RN 22,500 [.eeeeeeeeiiiiiiiiiiiiins o, 22,500 Jiiiiiiiiiiiiiiiiiieees . 12/21/2022 .. ] eeeee e
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 22,500 XXX 22,500 22,500 22,500 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 22,500 XXX 22,500 22,500 22,500 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX XXX XXX

5989999999 - Total Common Stocks
5999999999 - Total Preferred and Common Stocks

22,500 XXX 22,500
10,666,500 XXX 10,666,500 12,900,000 130,000 790,138

22,500
(2,401,500)] (2,401,500) XXX XXX

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

w
o
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 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
141195-NA-1 <. CARBONDALE ILL +|....02/16/2022 ... | JP MORGAN SECURITIES LLC ... ... 1,585,000 |.. ... 1,585,000 |..
182252-XT-8 ......... CLARKSTON MICH CHNTY SCHS ... +|----02/10/2022 ... | HNTINGTON SECURITIES INC .. ....1,000,000 |.. ....1,000,000 |..
428885-BZ-9 ......... HICKORY HILLS ILL .. ...04/29/2022 ... Unknown .. 955,000 |.. 955,000 |..
428885-CA-3 ......... HICKORY HILLS ILL .. 04/29/2022 ... | Unknown .. ....1,000,000 |.. ....1,000,000 |..
669402-F9-5 ......... NORIICH CONN .. .|Piper Jaffray & CO/ALGO . ... 1,540,000 |.. ... 1,540,000 |..
830728-UY-5 . .| SKOKIE ILL . .| R Baird ... . 2,000,000 . 2,000,000
859332-JL-3 ......... [STERLING ILL .. +0:02/03/2022 .. | BERNARDI .ttt sttt ettt sttt r e nn et nrenrennennennennennennene |oenesnennennesrennenne e nnenrennes |oerenrennenr e 1,755,000 [.. ... 1,755,000 |.
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 9,835,000 9,835,000

091341-AH-0 ......... BISBEE ARIZ PLEDGED REV OBLIGS ..... ...05/13/2022 ... [Stifel Nicolaus & Co. . 680,000 |.. 680,000 |..
091341-AJ-6 . ..|BISBEE ARIZ PLEDGED REV OBLIGS 05/13/2022 ... [Stifel Nicolaus & Co . 2,295,000 . 2,295,000
116475-3P-7 . ..| BROWNSVILLE TEX UTIL SYS REV 05/26/2022 ... [HILLTOP SECURITIES .. . 4,000,000

182369-BA-5 . .| CLARKSVILLE ........coeeeiinniinins 01/13/2022 ... |Stifel Nicolaus & Co. . .300,000

194689-AQ-8 ......... COLLIERS HILL MET DIST NO 2 COLO +[...02/02/2022 ... |DAVIDSON D.A. + COMPANY INC .... 1,175,000 |.. .
3130AQ-VP-5 ......... FEDERAL HOME LOAN BANKS ... . [-...02/08/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... .... 2,497,500 |.. .... 2,500,000 |..
3130AQ-WU-3 ......... FEDERAL HOME LOAN BANKS ... +[+..02/08/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... .... 5,000,000 .. .... 5,000,000 |..
3130AS-DM-8 ......... FEDERAL HOME LOAN BANKS ... . [-...06/07/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... ...10,000,000 |.. ...10,000,000 |..
3130AT-3X-3 ......... FEDERAL HOME LOAN BANKS ... +[-+..08/23/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... ...10,000,000 .. ...10,000,000 |..
3130AT-EW-3 ......... FEDERAL HOME LOAN BANKS ... voer[...09/15/2022 ... | CAPITAL INSTITUTIONAL SERVICES . ...15,000,000 |.. ...15,000,000 |..
3130AT-GR-2 ......... FEDERAL HOME LOAN BANKS ... < [...09/22/2022 ... |Capital Institutional Services . ...12,000,000 .. ...12,000,000 ..
3130AT-JF-5 ......... FEDERAL HOME LOAN BANKS ... ...09/27/2022 ... |CAPITAL INSTITUTIONAL SERVICES .... ...12,000,000 |.. ...12,000,000 |..
3130AT-RZ-2 . ..| FEDERAL HOME LOAN BANKS 10/21/2022 ... | CAPITAL INSTITUTIONAL SERVICES . .7,000,000 . 7,000,000
3130AT-SB-4 . ..| FEDERAL HOME LOAN BANKS 10/24/2022 ... | CAPITAL INSTITUTIONAL SERVICES . . 5,000,000 . 5,000,000
3130AT-UL-9 . .| FEDERAL HOME LOAN BANKS ... 11/02/2022 ... | CAPITAL INSTITUTIONAL SERVICES . 10,000,000 10,000,000
3133EN-G6-1 FEDERAL FARM CREDIT BANKS FUNDING CORP . . [-...08/10/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... .... 7,000,000 |.. ....7,000,000 |..
3133EN-U2-4 ......... | FEDERAL FARM CREDIT BANKS FUNDING CORP .... +[-+..10/13/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... .... 6,900,000 .. .... 6,900,000 ..
3133EN-VZ-0 .........| FEDERAL FARM CREDIT BANKS FUNDING CORP .... . [-...04/27/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... .... 5,000,000 |.. .... 5,000,000 |..
3133EN-IA-4 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ... +[-+..04/27/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... .... 5,000,000 .. .... 5,000,000 ..
3133EN-ZF-0 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ... . [-...06/16/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... ...10,000,000 |.. ...10,000,000 |..
3133EN-2P-8 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP . +[-+..06/23/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... ...10,000,000 .. ...10,000,000 |..
31346X-02-3 ......... FEDERAL HOME LOAN MORTGAGE CORP . [-...08/03/2022 ... | CAPITAL INSTITUTIONAL SERVICES .... .... 5,000,000 |.. .... 5,000,000 |..
3134GX-SH-8 . ..| FEDERAL HOME LOAN MORTGAGE CORP . ...04/21/2022 ... | CAPITAL INSTITUTIONAL SERVICES . .... 7,000,000 .. .... 7,000,000 |..
503433-AS-3 ......... | LA HABRA CALIF PENSION OBLIG .. . [Bank of America ............ .925,000 .925,000
764464-AP-8 . ..|RICHVMOND CALIF PENSION FDG .. . [LOOP CAPITAL MARKETS LLC . 2,500,000 . 2,500,000
764464-A0-6 . ..|RICHMOND CALIF PENSION FDG ..... . [LOOP CAPITAL MARKETS LLC ... . 2,500,000 . 2,500,000
79766D-UN-7 . .| SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . . [CITIGROUP GLOBAL MARKETS INC. . 750,000 . 750,000
963210-AL-3 .........| WHEELING MUNICPAL BUILDING COMMISSION ....eeeeeessssrsiiiseiiiiiiiiiiiiiiiiieisesiesesseesesseesessssssssssssesesnnnens | snnssssssssnsnnns |oes .07/20/2022 ... [Stifel Nicolaus & C0. ....iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii i i i i i e e e e e e e e e e e e e e e e e e e e e e e e e e e seseeeeeeeseeeseeeeeesees |orsessssssesssseeseesrrrsnereereeee [oeriiiiiiiieiiiiieeieas 2,890,000 |.. .... 2,890,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 162,412,500 162,415,000
00108li-AP-5 ......... AEP TEXAS INC . . [-...05/16/2022 ... |MITSUBISHI UFJ SECURITIES (USA), INC. .... 3,988,640 |.. .... 4,000,000 |..
00217G-AB-9 ......... APTIV PLC ....02/09/2022 ... | GOLDMAN SACHS & C0, NY 996,000 |.. .... 1,000,000 ..
008513-AD-5 ......... AGREE LP veer....08/15/2022 ... |Wells Fargo Securities LLC ... 991,710 |.. .... 1,000,000 |..
012653-AD-3 ......... ALBEMARLE CORP - [...05/10/2022 ... |Bank of America ... 2,997,240 |.. ....3,000,000 ..
023576-AB-7 ......... AMERANT BANCORP INC. .... ...03/09/2022 ... [DTC WITHDRAN, DRS ETC. ...eeueeni s [eesssssseeseessesessseesserrrrnnnns [orreeeeeneeeeeneeeeenas 3,000,000 |.. .... 3,000,000 |..
025816-CX-5 . ..| AMERICAN EXPRESS CO ..... 05/18/2022 ... | DEUTSCHE BANK SECURITIES, INC. . 2,000,000 . 2,000,000
03040W-BA-2 . ..| AMERICAN WATER CAPITAL CORP 05/02/2022 ... [Bank of America ... . 2,990,490 . 3,000,000
034863-BB-5 . .| ANGLO AMERICAN CAPITAL PLC ....03/14/2022 ... [MORGAN STANLEY DEAN . 993,520 . 1,000,000
03881N-AC-1 ARBOR REALTY SR INC . [-...10/06/2022 ... |Piper Jaffray & CO/ALGO .... 5,000,000 |.. .... 5,000,000 |..
04685A-3L-3 ......... ATHENE GLOBAL FUNDING .. B O 0 o0 I ) Y 4,545,350 |.. .... 5,000,000 ..
06051G-KP-3 ......... BANK OF AMERICA CORP .... ...04/21/2022 ... [Bank of America ...10,000,000 |.. ...10,000,000 |..
06539V-BB-3 ......... BANK 2022-BNK39 C - CMBS .. ...01/27/2022 ... [Not Available 863,156 |.. 850,000 |..
089380-AD-1 . ..|BIG POPPY HOLDINGS, INC. 06/23/2022 ... |DTC WITHDRAN, DRS ETC. . 3,000,000 . 3,000,000
127055-AM-3 . ..| CABOT CORP .. 06/07/2022 ... | JP MORGAN SECURITIES LLC ... . 1,986,600 . 2,000,000
14040H-CS-2 . ..| CAPITAL ONE FINANCIAL CORP 05/05/2022 ... MORGAN STANLEY DEAN WITTER . 6,000,000 . 6,000,000
150890-AR-5 ......... CELANESE US HOLDINGS LLC .... + [++..07/07/2022 ... | DEUTSCHE BANK SECURITIES, INC. .oeiiieiiiiiiiiiiiieeicecceeeee s [ [ 4,999,350 |.. .... 5,000,000 ..
15189X-AD-0 ......... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC .. veer[-...01/28/2022 ... |FIRST TENNESSEE SECURITIES CORP ... 1,395,312 |.. .... 1,025,000 |..
189054-AY-5 ......... CLOROX €O . |....06/05/2022 ... | JP MORGAN SECURITIES LLC ... 4,976,350 |.. .... 5,000,000 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
21036P-BK-3 ......... CONSTELLATION BRANDS INC .|....05/02/2022 ... |Bank of America .... 4,997,100 |.. .... 5,000,000 |..
22821C-AA-2 ......... CROWN CAPITAL HOLDINGS LLC .. .|--..08/02/2022 ... [PIPER SANDLER & CO. . .... 4,000,000 |.. .... 4,000,000 |..
22821C-AC-8 ......... CROWN CAPITAL HOLDINGS LLC .|...06/01/2022 ... |DTC WITHDRAN, DRS ETC. ... .... 3,000,000 |.. .... 3,000,000 |..
22821C-AE-4 ......... CROWN CAPITAL HOLDINGS LLC ...12/28/2022 ... |DTC WITHDRAW, DRS ETC. ... .... 2,000,000 |.. .... 2,000,000 |..
23422T-AC-2 ......... | DAKOTA FINANCIAL, LLC ...06/26/2022 ... |PIPER SANDLER & CO. . .... 3,000,000 |.. .... 3,000,000 |..
25278X-Al-9 . ..| DIAMONDBACK ENERGY INC . 11/29/2022 ... |TD Securities ..... . 999,850 . 1,000,000
26862E-AA-9 . ..|EJF CAPITAL LLC .. 03/01/2022 ... |PIPER SANDLER & CO . 3,000,000 . 3,000,000
30219T-AA-8 . ..|EXPERITY VENTURES, LLC . 06/17/2022 ... |BREAN CAPITAL MBS ... .5,000,000 .5,000,000
33830T-AC-7 ......... FIVE STAR BANCORP .|...08/17/2022 ... [DTC WITHDRAW, DRS ETC. 2,000,000 .. .... 2,000,000 |..
341081-FC-6 ......... FLORIDA POWER & LIGHT CO veer|....01/18/2022 ... [FIRST TENNESSEE SECURITIES CORP ... 1,774,691 |.. .... 1,296,000 |..
37045X-DS-2 ......... GENERAL MOTORS FINANCIAL COMPANY INC ..|....01/07/2022 ... JP MORGAN (SEC) CLEARING CORP ... 4,994 850 |.. .... 5,000,000 |..
37045X-DI-3 . .. | GENERAL MOTORS FINANCIAL COMPANY INC ... . |--..06/06/2022 ... [MIZUHO SECURITIES USA INC. .. 4,994,400 |.. ....5,000,000 |..
373334-KQ-3 .. .. | GEORGIA POWER CO .|....05/02/2022 ... |Bank of America .. .... 1,000,000 |..
38982G-AA-4 ......... GREAT AJAX OPERATING PARTNERSHIP LP .. .|-...08/23/2022 ... |Piper Jaffray & CO/ALGO .... 2,970,270 |.. .... 3,000,000 |..
403949-AF-7 ......... HF SINCLAIR CORP . |...04/27/2022 ... | Unkoun .. 12,338,423 |.. ...11,975,000 |..
403949-AH-3 .........|HF SINCLAIR CORP ... ...04/27/2022 ... |BANC / AMERICA SECUR. LLC, MONT. 2,814,776 |.. .... 3,000,000 |..
40434L-AN-7 . LHPING L 06/06/2022 ... |JP MORGAN SECURITIES LLC ..2,995,230 . 3,000,000
43689E-AA-5 . .| HOME BANCORP, INC. . 06/30/2022 ... |DTC WITHDRAW, DRS ETC. . 3,000,000 . 3,000,000
44045A-50-8 . .. |HORIZON TECHNOLOGY FINANCE CORP . 06/08/2022 ... |Stifel Nicolaus & Co. . . 3,000,000 . 3,000,000
466313-AM-5 ......... JABIL INC . |--.-04/20/2022 ... | JP MORGAN SECURITIES LLC 2,987,460 |.. .... 3,000,000 |..
482480-AL-4 ......... KLA CORP .|....06/21/2022 ... |Bank of America 1,998,820 |.. .... 2,000,000 |..
48263C-AC-8 ......... KDM FUNDING | LLC .. .|--..08/10/2022 ... |RBC CAPITAL MARKETS . 2,880,000 |.. .... 2,880,000 |..
48263C-AE-4 ......... KDM FUNDING | LLC .. . |-...08/17/2022 ... | JW KORTH ... 1,000,000 |.. .... 1,000,000 |..
48263C-AG-9 ......... KDM FUNDING | LLC .. o |--..10/12/2022 ... | JN KORTH ... 3,000,000 .. .... 3,000,000 |..
48263C-AL-8 .........[KDM FUNDING | LLC .. ...12/07/2022 ... | W KORTH 2,500,000 |.. .... 2,500,000 |..
49374J-AD-5 .. .. |KIA CORP ....02/08/2022 ... |Bank of America ... . 1,990, 100 . 2,000,000
49446R-AZ-2 . . |KIMCO REALTY CORP .. .|....02/15/2022 ... CITIGROUP GLOBAL MARKETS INC. .. 1,983,380 |.. .... 2,000,000 |..
496719-AB-1 KINGSTONE COMPANIES, INC. ..eeeeeeveennnnnnes ...12/15/2022 ... |DTC WITHDRAW, DRS ETC. ... 926,000 |.. 926,000 |..
49906E-AA-9 . ..| KNIGHTHEAD ANNUITY & LIFE ASSURANCE COMP . 12/28/2022 ... [DTC WITHDRAW, DRS ETC. . 4,000,000 . 4,000,000
50067H-DA-2 . ..| KORTH DIRECT MORTGAGE INC. 04/01/2022 ... | W KORTH . 2,611,000 . 2,800,000
50067H-DC-8 . ..| KDMMTG 2201QA A - CMBS .... 01/27/2022 ... | W KORTH . 2,000,000 . 2,000,000
50067H-DE-4 . ..| KORTH DIRECT MORTGAGE INC. 02/01/2022 ... | JW KORTH . 3,000,000 . 3,000,000
50067H-DG-9 . ..| KORTH DIRECT MORTGAGE INC. 02/10/2022 ... | JW KORTH . 1,850,000 . 1,850,000
50067H-DP-9 ......... KDMMTG 22N06Q A - CMBS . |--..04/07/2022 ... | N KORTH ... 9,900,000 |.. ...10,000,000 |..
50067H-DQ-7 ......... KDMMTG 22N06Q B - CMBS ... . |....04/07/2022 ... [ I KORTH 4,000,000 .. .... 4,000,000 |..
50067H-DU-8 ......... KDMMTG 22N07Q N - CMBS ... .|--..06/21/2022 ... |RBC CAPITAL MARKETS . 4,000,000 .. .... 4,000,000 |..
50077L-BC-9 KRAFT HEINZ FOODS CO . ...03/04/2022 ... MORGAN STANLEY DEAN WITTER ... 2,067,000 .. .... 2,000,000 |..
61747Y-ET-8 . .| MORGAN STANLEY ... 07/18/2022 ... | MORGAN STANLEY DEAN WITTER ... . 5,000,000 .5,000,000
62954H-BE-7 . ..[NXP BV .. ...06/12/2022 ... [CITIGROUP GLOBAL MARKETS INC. . 2,995,380 . 3,000,000
6533%K-CG-3 . .. |NEXTERA ENERGY CAPITAL HOLDINGS INC 06/21/2022 ... |VWells Fargo Securities LLC ... . 1,999,500 . 2,000,000
6533%K-CH-1 ......... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .|-...06/21/2022 ... |Wells Fargo Securities LLC ... 4,998,050 |.. .... 5,000,000 |..
66611T-AA-6 ......... NORTHF IELD BANCORP, INC. (STATEN ISLAND, . . |-...06/17/2022 ... |DTC WITHDRAW, DRS ETC. ..... 4,000,000 .. .... 4,000,000 |..
67103H-AL-1 ......... O'REILLY AUTOMOTIVE INC .|....06/06/2022 ... [JP MORGAN SECURITIES LLC ... .. .... 1,000,000 |..
69351U-AN-5 ......... PPL ELECTRIC UTILITIES CORP . . |--..01/04/2022 ... | GOLDMAN SACHS & CO, NY .. 2,920,899 |.. .... 2,063,000 |..
709599-BN-3 ......... PENSKE TRUCK LEASING CO LP .. .|...06/02/2022 ... [ JP MORGAN SECURITIES LLC ... 2,991,690 |.. .... 3,000,000 |..
73742P-AA-2 POST BROTHERS HOLDINGS LLC ...08/18/2022 ... |DTC WITHDRAW, DRS ETC. ... 5,000,000 .. ....5,000,000 |..
78163D-20-9 . ..| RUNIAY GROWTH FINANCE CORP 07/22/2022 ... | OPPENHEIMER & CO. INC. . 3,000,000 . 3,000,000
78355H-KU-2 . ..|RYDER SYSTEM INC ... 05/10/2022 ... |PNC BANK, N.A./IPA .. . 2,999,070 . 3,000,000
840468-AH-1 . ..| SOUTH STREET SECURITIES FUNDING, LLC . 05/19/2022 ... [DTC WITHDRAW, DRS ETC. . 3,000,000 . 3,000,000
842587-DD-6 . .. | SOUTHERN €O .... 05/05/2022 ... | GOLDMAN SACHS & CO, NY . 2,007,988 . 2,000,000
855244-BC-2 .. .. | STARBUCKS CORP ... 02/09/2022 ... MORGAN STANLEY DEAN WITTER . 1,996,220 . 2,000,000
86273N-AA-6 .........|STRATEGIC FUNDING SOURCE, INC. weer|-...12/09/2022 ... |BREAN CAPITAL MBS .... 4,000,000 |.. .... 4,000,000 |..
87161C-AN-5 ......... SYNOVUS FINANCIAL CORP . ..|....08/04/2022 ... [MORGAN STANLEY DEAN WITTER .... 1,997,800 |.. .... 2,000,000 |..
871829-BL-0 ......... SYSCO CORP .. |-...02/07/2022 ... [DAIWA CAPITAL MARKETS AMERICA .. .. .... 1,202,100 |.. .... 1,000,000 |..
87612K-AA-0 ......... TARGA RESOURCES CORP ... iieeuuniiiiiuuuniiiiisssssississsisssestesssssssssnssessssssnnsnsssssssssnnssssrnsssnsssssrnsss | anneeeeessnnnnees ....06/22/2022 ... [MIZUHO SECURITIES USA INC. ...iiiiiuuunniiiiiuunnniiiiiuuunniiesiuuunsiesseesnuseesesesnnsseseesnnnssessesnnnnsessssnnns |sonnssessesnnnnseseeesnnnseeseesnns foonsesseessnnneeseesnnns 4,992,450 [...ooiiiiiiiiiiiiiinn 5,000,000




¢eld

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
89051D-AB-8 ......... TOORAK CAPITAL PARTNERS LLC .. I v - 3 s ) P RN 3,000,000 [..oeevevvniniiiiinnnns 3,000,000
910286-ES-8 ......... United Fidelity Bank, Fsb ....05/18/2022 ... |PIPER SANDLER & CO. ...ieieruuuneeeeemnuieeeeemnni e e eeennue s e e eennae s e e eeennnaaeeeennnaseeeennnnnneeeeennnnnaeesennn |oennnnneeerennnnseeeeennnnneeeenns |orvinsneeeennninneeeens 5,000,000 [..oeeeemmneeeeeennnns 5,000,000
91324P-EH-1 ......... UNITEDHEALTH GROUP INC ... B0 0 T Gl T ) P RN 1,992,780 [oooeviiiiiiiiiiiiinnns 2,000,000
91913Y-AL-4 .| VALERO ENERGY CORP ....02/11/2022 ... | MORGAN STANLEY DEAN WITTER . .. 1,871,413 |.. .. 1,473,000 |..
92259R-AA-3 ......... | VELOCITY COMMERCIAL CAPITAL LLC ... ....03/15/2022 ... |DTC WITHDRAW, DRS ETC. ..iiiereuniiiiiiniiiiiiiiiii s e s cisii e e ersai s s s e eraaa s e s snnnns s s s ennannsssssnnnnnsseens |oonnunneessennninsessennninneeseees Jovsinneeerenninneennns 6,000,000
925650-AA-1 ......... VICI PROPERTIES LP . ....04/21/2022 ... | JP MORGAN SECURITIES LLC ...eeeeeennneeeeimnniaeeeemmnneeeeeemnna e e eeemmnneeeeemnnnnaeeeennnnaaeeeennnnnnsseennnnnns |oennnnseeerennnnneeeennnnnneeeenns |orsineneeeennninneeeens 2,998,650
925650-AB-9 .. VICI PROPERTIES LP . ....04/20/2022 ... | JP MORGAN SECLRITIES LLC .... .. 4,996,600 |.. .. 5,000,000 |..
928668-BS-0 ......... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC .. ....05/31/2022 ... |MORGAN STANLEY DEAN WITTER ....eieeeeeeeeeeeeemee e e e eeenn e e e e eenn s e e eennne s e e e eenna s e e e eennnnneeeeennnnnneeees |oennnnneeeeennnnsneeeennnnnneeeeens |oovinsneeeennnnneeeens 2,997,870 |oeueeeeeeeenieeeees 3,000,000
928668-BT-8 ......... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC .. ....06/31/2022 ... | MORGAN STANLEY DEAN WITTER . 998,700 |.evvenieiiiiiinieees 1,000,000
94677M-AA-4 .. .| WAYPOINT RESIDENTIAL LLC ....12/15/2022 ... |DTC WITHDRAW, DRS ETC. ... ..5,000,000 |.. ..5,000,000 |..
963320-AZ-9 ......... WHIRLPOOL CORP ....06/02/2022 ... [MIZUHO SECURITIES USA INC. ....iiiieuuunniiiiiuunnniiiiiuuuuniieiiusunsessresnusssesseesnnssessessnnnsseseessnnsseerenns |oossnnsseeressnnnseseessnnnsessrees |oosnnseessesnnnnneenees 2,971,830 |ouuuuiiiiiiiiinns 3,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 275,219,717 273,638,000 198, 155
2509999997. Total - Bonds - Part 3 447,467,217 445,888,000 198, 155
2509999998. Total - Bonds - Part 5 5,858,006 5,850,000 695
2509999999. Total - Bonds 453,325,223 451,738,000 198,850
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
5989999997. Total - Common Stocks - Part 3 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 453,325,223 XXX 198,850




I4E

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
010033-V9-6 .. | AKRON OHIO ..ovvvveeniiiiiiiiiieiciii e ..12/01/2022 . |Maturity @ 100.00 815,000 [o..uuvnnenee 815,000 ...815,000 |.. .... 815,000 |.... . 17,115 )..12/0172022 .
39167T-BC-6 .. | GREATER CLARK CNTY SCH CORP IND JEFFERSO ..07/05/2022 .| Various .......... . 1,120,000 |.. . 1,322,854 |.. .(6,230) ..1,125,870 |. .(5,870). . 42,125 (..07/05/2022 .
438670-5U-1 .. |HONOLULU HAWAII CITY & CNTY . ..10/01/2022 . |Maturity @ 100.00 . 725,000 |.. . 725,000 |.. . 14,435 (..10/01/2022 .
873465-XS-2 .. | TACOMA WASH .......ccovvuuneeees ..12/01/2022 .| Cal| @ 100.00 ... 240,000 ... 240,000 I ... 12,008 |..12/01/2025 .
0709999999. Subtotal - Bonds - U.S. Political Subdiwsmns of States, Territories and Po ions 2 900,000 2,900,000 3,102,854 (6,230) (5,870 (5,870) 85,773 XXX
02765U-EL-4 .. | AMERICAN MUN PWR OHIO INC REV ..02/15/2022 . |Maturity @ 100.00 .. 3,000,000 |-......... 3,000,000 |......... 3,000,000 ... 97,095 |..02/15/2022 .
077340-H4-3 .. | BEL AIRE KANS PUB BLDG COMMN REV ..05/01/2022 .| Call @ 100.00 .. 750,000 . 750,000 |.. .739,883 |.. . 10,313 [..05/01/2024 .
077340-HL-4 .. | BEL AIRE KANS PUB BLDG COMMN REV ..05/01/2022 .|Call @ 100.00 .. 1,000,000 . 1,000,000 |.. 994,210 |.. .17,500 ..05/01/2027 .
232263-AD-5 ...| CUYAHOGA CNTY OHIO ECONOMIC DEV REV ... ..06/01/2022 . |Maturity @ 100.00 .. 300,000 ...300,000 .. 12,938 [..06/01/2022 .
26678P-DY-3 .. | DURHAM N C LTD OBLIG ..10/01/2022 .|Call @ 100.00 ... 250,000 ..10/01/2029 .
36609P-AR-4 .. | GARLAND CNTY ARK SALES & USE TAX ... ..04/01/2022 .| Call @ 100.00 ..2,975,000 ..11/01/2022 .
386442-XR-3 ...| GRAND RIVER DAM AUTH OKLA REV ....oveevennaee] s ..06/01/2022 . |Maturity @ 100.00 .. ... 750,000 . ..06/01/2022 .
49151E-7C-1 .. | KENTUCKY ST PPTY & BLDGS COMMN REVS ..........|.eeeee. |o. 11/01/2022 . {Call @ 100.00 .... 574,000 ... 574,000 ..11/01/2025 .
592041-XK-8 .. |MET GOVT NASHVILLE & DAVIDSON CNTY TENN .....|....... ..10/01/2022 . |Maturity @ 100.00 .. .... 270,000 270,000 ..10/01/2022 .
837151-VD-8 .. | SOUTH CAROLINA ST PUB SVC AUTH REV ........... |.eeeens ..01/06/2022 .| Call @ 100.00 .....ovvvvee]ovmmmnnnninrinnnnnnns foeenreeeennnnn 5,000 orciennnnnnnns 5,000 |ouuveninennns 5,000 ..01/01/2029 .
914072-J3-8 .. |UNIVERSITY ARK UNIV REV ..09/15/2022 . |Maturity @ 100.00 .. 1,500,000 ......... 1,500,000 ..09/15/2022 .
91756T-AK-7 .. |UTAH ST MUN PWR AGY PWR SUPPLY SYS REV ..07/01/2022 . |Maturity @ 100.00 . 435,000 |.. . 435,000 .. | ..07/01/2022 .
928172-WG-6 .. | VIRGINIA ST PUB BLDG AUTH PUB FACS REV ..11/29/2022 .| Call @ 100.00 ..... ... 755,000 ... 771,806 |..... 764 736 | L(8,911))euune (8,911))... .. ..08/01/2030 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 12 590,735 12,564,000 12,564,649 12,566,490 (110). (110) (2,380) (2,380), 307,879 XXX
00206R-DC-3 .. |ATEAT INC ..eeieeieeiieeeeeeeee e eeeenee e eeeeenes | s ..05/11/2022 .| Call @ 100.00 .. 2,052,228 |.......... 2,000,000 |......... 2,090,636 ...106,612 |..04/01/2024 .
012725-AC-1 .. | ALBEMARLE CORP . 06/10/2022 . |Call @ 100.00 .. 2,045,960 . 2,000,000 |.. . 1,993,160 |.. . 89,996 |..12/01/2024 .
017175-AC-4 .. | ALLEGHANY CORP . ..06/27/2022 . |Maturity @ 100.00 1,500,000 . 1,500,000 |.. . 1,498,470 |.. . 37,125 (..06/27/2022 .
02005N-BC-3 .. | ALLY FINANCIAL INC . ..056/19/2022 . |Maturity @ 100.00 1,000,000 . 1,000,000 |.. .983,870 |.. . 23,125 [..05/19/2022 .
021441-AF=7 .. | ALTERA CORP ...eeeeeeeeinenieeeeennnieeeeeennnes | e ..09/06/2022 .|Call @ 100.00 ...3,011,640 |.......... 3,000,000 |......... 2,962,290 ... 111,085 |.. 11/15/2023 .
Piper Jaffray & CO/ALGO
038923-AD-0 .. | ARBOR REALTY TRUST INC eevveeneeeemnneeeeeennn e ..10/06/2022 .| veieeiiiieeeeeiiineeeees feeeeee e s 4,016,800 |.......... 4,000,000 |......... 3,994,060 |..........3,998,584 |......ovreeemmnns feoeeeeeeenn 811 | BT [ 3,999,3% | o 17,406 |........... 17,406 |............ 212,500 |..05/01/2023 .
053807-AR-4 .. | AVNET INC ..06/13/2022 .| Call @ 100.00 .. ..4,049,560 |.......... 4,000,000 |......... 3,991,520 .. 3,999,525 |.... .. 153,560 |..12/01/2022 .
06654A-AB-9 .. | BANKWELL FINANCIAL GROUP INC ..03/01/2022 .| Paydown ....uneeeeeennnnes foeemniieeeeeeniiees feeeeeeenieeeeen feeeeereeeeens [ o e o e [ e e N ..08/15/2025 .
084423-AS-1 .. | W R BERKLEY CORP . ..03/156/2022 . |Maturity @ 100.00 . 4,000,000 |.. . 3,984,800 |.. ..4,000,000 |. ..03/15/2022 .
093662-AE-4 .. | BLOCK FINANCIAL LLC ... ..05/02/2022 .|Call @ 100.00 .. . 8,000,000 |.. . 7,954,960 |.. .. 7,997,217 |. ..11/01/2022 .
10373Q-BJ-8 .. | BP CAPITAL MARKETS AMERICA INC .....covvnvvenns [eeeens ..08/24/2022 .|Call @ 100.00 .... 2,000,000 |......... 2,000,000 ..04/06/2025 .
108621-AA-1 .. | BRIDGEWATER BANCSHARES INC .....oeevevveeneeeee [ vevenne ..10/03/2022 .| Call @ 100.00 .... 2,000,000 |......... 2,000,000 ..07/15/2027 .
120568-AY-6 .. |BUNGE LIMITED FINANCE CORP .......cccvvvuvrevensfeenenns ..09/07/2022 .| Call @ 100.00 .... 2,000,000 |......... 1,997,520 ..09/26/2022 .
120568-BA-7 .. |BUNGE LIMITED FINANCE CORP ......ceevrvuuereeene|vvvenn ..03/10/2022 .| Call @ 100.00 .... 8,000,000 |......... 7,990,240 ..03/15/2024 .
12325J-AB-7 .. | FRANKLIN BSP LENDING CORP ........ovvvvvvvnnnnnns [ eenenns .12/30/2022 . |Maturity @ 100.00 ...... |.eeeveveiiiririnnnnns Jevnenn... 2,500,000 |............ 2,500,000 |......... 2,486,150 .. 12/30/2022 .
125930-BD-1 ...| COMM 2015-CCRE26 A3 = CMBS ......oeeeeeeeeeeeeee [ e ..10/01/2022 .| Paydown ... ... 189,095 |............ 190,985 ..10/13/2048 .
12624B-AC-0 .. | COMM 2012-CCRE1 A3 - CMBS ... ..02/18/2022 . | Paydown ... ..1,389,732 (......... 1,417,499 ..06/17/2045 .
12624K-AD-8 .. | COMM 2012-CCRE2 A4 - CMBS .... ..06/21/2022 .| Paydown ... ..1,000,000 ......... 1,024,935 ..08/15/2045 .
12624N-AC-4 ...| COMM 2012-LTRT A2 - CMBS .. ..12/01/2022 . | Paydown . . 235,598 |.. . 241,486 |.. ..10/07/2030 .
12625K-AE-5 .. | COMM 2013-CCRE8 A5 - CMBS . ..12/01/2022 .| Paydown . . 338,245 |.. . 348,367 |.. ..06/12/2046 .
126650-BY-5 .. | CVSPAS 2011 CTF - CMBS ..... ..12/10/2022 . | Paydown . .. 41,000 [.. .. 41,009 |.. ..01/10/2034 .
136385-Ali-1 .. | CANADIAN NATURAL RESOURCES LTD ..12/30/2022 .|Call @ 100.00 .. .... 3,000,000 |......... 3,004,890 ..01/15/2023 .
138616-AC-1 .. | CANTOR FITZGERALD LP .....ccvvveneviiiniieneens [ eeeees ..06/17/2022 . |Maturity @ 100.00 .. .... 3,000,000 |......... 3,000,000 ..06/17/2022 .
14042R-NW-7 .. | CAPITAL ONE NA ......... ..08/06/2022 .|Call @ 100.00 .... 4,000,000 |......... 3,998,160 . . . ..09/06/2022 .
144285-AK-9 .. | CARPENTER TECHNOLOGY CORP ... ..02/23/2022 .| TRUIST FINANCIAL CORP . .... 1,000,000 |............ 998,470 ....999,800 |.. 999,826 |.... ... 2,674 ... ..03/01/2023 .
177376-AE-0 .. | CITRIX SYSTEMS INC ............. ..09/30/2022 .| Call @ 100.00 . 8,000,000 |.. .8,017,660 |.. . 8,013,612 ..8,012,026 |. . (12,026) . ..12/01/2027 .
19828J-AA-6 .. | COLUMBIA PROPERTY TRUST OPERATING PARTNE .. ..01/07/2022 .| Call @ 100.00 .. . 2,000,000 |.. . 1,997,180 |.. 1,999,029 ..1,909,034 |. ..04/01/2025 .
200447-AD-2 .. | COMISION FEDERAL DE ELECTRICIDAD . ..06/07/2022 . |Not Available .. . 2,000,000 |.. . 1,988,540 |.. 1,997,219 ..1,997,788 |. ..01/15/2024 .
20826F-AQ-9 .. | CONOCOPHILLIPS CO ..05/11/2022 .| Call @ 100.00 .. 2,000,000 1,999,200 . 1,999,710 |.. .. 1,999,733 |.... ..03/15/2026 .




L'vL3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
21036P-AL-2 .. | CONSTELLATION BRANDS INC .. ..06/08/2022 .|Call @ 100.00 ...3,147,240 |.......... 3,100,000 |......... 3,122,500 . (1,157)f... ..3,102,452 |.... .(2,482)[...........(2,452)|... ... 126,656 |..056/01/2023 .
21685W-DD-6 .. | COOPERAT IEVE RABOBANK UA ..02/08/2022 . |Maturity @ 100.00 7,000,000 . 7,000,000 |.. . 6,945,540 |.. ...667 ..7,000,000 |. .- 135,625 |..02/08/2022 .
23204G-AC-4 ...| CUSTOMERS BANCORP INC ..06/30/2022 . |Maturity @ 100.00 .... 3,000,000 |.......... 2,993,250 ..3,000,000 |.... .... 59,250 |..06/30/2022 .
23311V-AB-3 .. | DCP MIDSTREAM OPERATING LP ... ..01/01/2022 .|Call @ 100.00 .... 2,000,000 |......... 1,990,700 ..1,999,725 |.... .. 24,750 |..04/01/2022 .
23331A-BE-8 .. |D R HORTON INC ...ovvvvvvniniiiiiiiiieieceiiines [ aeeees ..09/156/2022 . |Maturity @ 100.00 .. .... 3,000,000 |......... 3,000,000 ..3,000,000 |.... ..09/15/2022 .
238795-AA-6 .. | DAVIS JEFF BANCSHARES INC .... ..01/15/2022 .|Call @ 100.00 .. 2,000,000 |......... 2,000,000 ..2,000,000 |.... ..01/15/2027 .
24380@-AB-4 .. | DEER DISTRICT LLC .....evunnnnns ..06/07/2022 .|Call @ 100.00 .. .. 67,059 [.. .. 67,059 |.. ...67,059 |. ..06/01/2044 .
251526-BL-2 .. | DEUTSCHE BANK AG (NEW YORK BRANCH) . ..11/16/2022 . |Maturity @ 100.00 . 5,000,000 |.. . 4,996,100 |.. ..5,000,000 |. .. 11/16/2022 .
25432G-AC-3 ...|DIME COMMUNITY BANCSHARES INC .. ..06/15/2022 .|Call @ 100.00 .. . 3,000,000 |.. . 3,000,000 |.. ..3,000,000 |. ..06/15/2027 .
25470D-AQ-2 ...| DISCOVERY COMMUNICATIONS LLC ..12/22/2022 . |Call @ 100.00 .. . 2,000,000 |.. . 1,997,480 |.. ..1,999,883 |. ..03/20/2023 .
26884L-AE-9 .. | EQT CORP ...... ..03/29/2022 .| Call @ 100.00 .. . 5,000,000 |.. . 4,991,300 |.. ..4,999,061 |. ..10/01/2022 .
29082A-AA-5 .. | EMBRAER SA ..06/15/2022 . |Maturity @ 100.00 . 2,000,000 |.. .2,000,000 .. ..2,000,000 |. ..06/15/2022 .
29250N-AQ-8 ...| ENBRIDGE INC ... .|C......[..07/15/2022 . |Maturity @ 100.00 .... 3,000,000 |......... 2,997,480 ..07/15/2022 .
29359U-AA-7 ...| ENSTAR GROUP LTD C......|-.03/10/2022 . |Maturity @ 100.00 .... 3,000,000 |......... 3,000,000 ..3,000, ..03/10/2022 .
30161M-AR-4 .. | CONSTELLATION ENERGY GENERATION LLC ..03/156/2022 . |Maturity @ 100.00 . 5,000,000 |.. . 4,989,250 |.. . 5 000,000 |. N ..03/15/2022 .
30212P-AJ-4 ...|EXPEDIA GROUP INC ..06/13/2022 .| Call @ 100.00 .. . 8,000,000 |.. . 8,442,870 |.. ..8,262,632 |. (262,632)). . (262,632) ..08/15/2024 .
30212P-BJ-3 ...| EXPEDIA GROUP INC ..056/30/2022 .| Call @ 100.00 .. . 3,000,000 |.. . 2,997,660 |.. ..2,998,883 |. I RITAS 1,117 .. 12/15/2023 .
302635-AC-1 .. |FS KKR CAPITAL CORP ..04/15/2022 .|Call @ 100.00 .. . 3,000,000 |.. . 2,990,520 |.. 125 ). ..125 ..05/15/2022 .
30288*-AA-8 .. | FLNG LIQUEFACTION 2, LLC ..09/30/2022 . | Paydown .......... . 158,800 |.. . 158,800 |.. ..03/31/2038 .
318685-AA-2 .. | FIRST BANCSHARES INC IND .. ..07/01/2022 . |Maturity @ 100.00 .. .... 3,000,000 |......... 3,000,000 . ..07/01/2022 .
319383-AB-1 .. |FIRST BUSEY CORP ....cevvvnnriviinnnieiiiiinninees e ..06/25/2022 . |Maturity @ 100.00 .. .... 1,000,000 |......... 1,000,000 |......... 1 000,000 |.. ..05/26/2022 .
319383-AC-9 ...|FIRST BUSEY CORP ...eevvveeeeeeemnneeeeemnneeee [ e .08/25/2022 .| Call @ 100.00 .... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. ..05/25/2027 .
345397-YL-1 .. | FORD MOTOR CREDIT COMPANY LLC .. ..02/28/2022 .|Call @ 100.00 .... 5,000,000 |......... 5,000,000 |......... 5,000,000 |.. ..03/28/2022 .
35804G-AK-4 .. | FRESENIUS US FINANCE Il INC .... ..12/13/2022 .|Cal| @ 100.00 . veeeenn. 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..01/15/2023 .
361448-AN-3 .. | GATX CORP ..04/12/2022 .| Call @ 100.00 .. ...3,019,800 |.......... 3,000,000 |......... 2,971,500 ..2,998,402 |.. ..06/15/2022 .
36192K-AT-4 .. | GSMS 2012-GCJ7 A4 - CMBS .. ..02/14/2022 .| Paydown 309,121 |.eeeeeeees 315,300 ... 308,975 |.. 309,121 |.... ..05/12/2045 .
37045X-BY-1 .. | GENERAL MOTORS FINANCIAL COMPANY INC ......... ..056/30/2022 .| Call @ 100.00 .... 1,000,000 .... 998,300 .... 999,820 |.. 999,969 |.... ..06/30/2022 .
38141G-GS-7 .. | GOLDMAN SACHS GROUP INC ... ..01/24/2022 . |Maturity @ 100.00 . 3,000,000 |.. ..2,995,950 |.. 2,999,970 ..3,000,000 |. ..01/24/2022 .
39121J-AH-3 ...| GREAT RIVER ENERGY .... ..07/01/2022 .|Call @ 100.00 .. . 316,000 |.. .316,000 |.. . 316,000 . 316,000 |. ..07/01/2030 .
391416-AA-2 .. |FIRST INTERSTATE BANCSYSTEM INC ..03/15/2022 .| Call @ 100.00 .. . 2,000,000 |.. . 2,000,000 .. . 2,000,000 ..2,000,000 |. ..08/15/2025 .
410495-AA-3 .. |HANMI FINANCIAL CORP ..03/30/2022 .| Call @ 100.00 .... 3,000,000 |......... 3,000,000 |......... 3,000,000 |.. ..3,000,000 |.... ..03/30/2027 .
41283L-AQ-8 .. | HARLEY-DAVIDSON FINANCIAL SERVICES INC ......|....... ..06/09/2022 . |Maturity @ 100.00 .. ... 10,000,000 |........ 10,001,900 |........ 10,000,618 |.. 10,000,000 |.... ..06/09/2022 .
42824C-AN-9 ...| HENLETT PACKARD ENTERPRISE CO ...cevvvnnvvvvvnnn | eennnns ..08/15/2022 .| Call @ 100.00 .... 3,000,000 |......... 2,994,060 |.......... 2,999,277 |.. ..2,999,845 |.... ..10/15/2022 .
436106-AA-6 .. | HOLLYFRONTIER CORP .. ..04/27/2022 . | Unknown ... ... 11,975,000 |........ 12,349,060 |........ 12,156,821 |.. 12,143,749 |.... ..04/01/2026 .
436106-AC-2 .. | HOLLYFRONTIER CORP .. ..04/27/2022 . | Unknown ... .... 3,000,000 |......... 2,994,720 |..eunnn.n. 2,995,275 |.. ) ..10/01/2030 .
436893-AA-9 .. | HOME BANCSHARES INC ..04/15/2022 .|Call @ 100.00 .... 1,000,000 |......... 1,030,000 1,001,935 |.. ..04/15/2027 .
44891A-AR-8 .. |HYUNDAI CAPITAL AMERICA . ..09/20/2022 . |Maturity @ 100.00 . 3,000,000 |.. . 2,999,850 |.. . 3,001,004 ..09/20/2022 .
44920U-AK-4 ...|HYUNDAI CAPITAL SERVICES INC ... ..08/29/2022 . |Maturity @ 100.00 .... 5,000,000 |......... 4,982,750 ..4,997,960 |.. ..08/29/2022 .
453140-AE-5 .. | INPERIAL BRANDS FINANCE PLC .... ..06/21/2022 .| Call @ 100.00 .... 2,000,000 |......... 1,967,700 |......... 1,997,109 |.. . ..07/21/2022 .
46134L-AA-3 .. | INVESTAR HOLDING CORP ...... ..06/30/2022 .|Call @ 100.00 . 2,000,000 |.. .2,000,000 .. . 2,000,000 . 2 000,000 |. ..03/30/2027 .
46637W-AD-5 .. | JPAMCC 2012-CIBX A4 - CMBS . ..04/20/2022 . | Paydown . . 499,084 |.. .509,064 |.. . 499,039 ..499,084 |. ..06/16/2045 .
46639N-AP-6 .. | JPMBB 2013-C12 A4 - CMBS .. ..12/01/2022 .| Paydown . ..1,010,590 |.. . 1,020,690 |.. . 1,011,107 ..1,010,590 |. ..07/17/2045 .
46640J-AR-8 .. | JPMCC 2013-C13 A4 - CMBS .. ..11/01/2022 .| Paydown . . 477,305 |.. .482,078 |.. . 479,582 ..477,305 |. ..01/18/2046 .
47805L-AA-9 .. | JOHN MARSHALL BANCORP INC . ..07/15/2022 .| Call @ 100.00 . 2,000,000 |.. . 2,000,000 .. . 2,000,000 ..2,000,000 |. ..07/15/2027 .
480200-AA-5 .. | JONES LANG LASALLE INC ..09/30/2022 .| Call @ 100.00 .. 3,000,000 ..2,994,445 |.. .. 11/15/2022 .
48263C-AC-8 .. | KDM FUNDING | LLC ..12/25/2022 . | Paydown e eeeeeereeennnnees ferreeeerrees e e fe [ 36,6864 [ e e ..08/25/2027 .
49271V-AC-4 .. |KEURIG DR PEPPER INC .. ..04/22/2022 . |Not Available .. ..1,000,000 ......... 1,238,680 . 1,236,470 |.. ..05/25/2038 .
MANUFACTURERS & TRADERS
496719-AA-3 .. | KINGSTONE COMPANIES INC .....covvvnnvivviininnnns] eeeens .. 12/13/2022 . .... 1,000,000 |............ 994,560 ....998,813 |.. 5 |... .. 12/30/2022 .
50067A-AK-8 .. | KDMMTG 2019-NOO1Q N = CMBS ......ccevvvuiereaene |neens ..03/18/2022 .| Call @ 100.00 .. .. 2,000,000 ......... 2,000,000 . 2,000,000 |.. ..04/25/2022 .
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50067H-AC-1 .. | KORTH DIRECT MORTGAGE LLC .... ..12/25/2022 . |Call @ 100.00 ...63,191 [.... .. 11/25/2024 .
50067H-AN-7 .. | KDMMTG 2020-N002Q A - CMBS ..06/21/2022 .|Call @ 100.00 ..3,000,000 |. ..04/25/2025 .
50067H-BA-4 .. | KORTH DIRECT MORTGAGE INC. ..04/25/2022 . | Paydown . .. 1,414,671 |. .. 10/25/2025 .
50067H-CG-0 .. | KORTH DIRECT MORTGAGE LLC . ..06/23/2022 .| Paydown ... . 537,498 |.. . 537,498 |.. ..537,498 |. ..07/25/2024 .
524660-AW-7 .. |LEGGETT & PLATT INC ..08/15/2022 . |Maturity @ 100.00 .. .... 1,000,000 ... 997,060 ..1,000,000 |.... ..08/15/2022 .
526057-BN-3 .. | LENNAR CORP ..08/30/2022 .|Call @ 100.00 .... 3,000,000 |......... 2,942,190 .. 11/15/2022 .
53079E-AW-4 .. |LIBERTY MUTUAL GROUP INC .. ..05/01/2022 . |Maturity @ 100.00 .. .. 5,000,000 ......... 4,984,450 ..06/01/2022 .
55316F-AC-3 .. | MM FINISHED LOTS HOLDINGS LLC .... ..03/01/2022 . | Paydown ... ..01/31/2024 .
55317H-AA-2 .. | MM FINISHED LOTS HOLDINGS 3 LLC .. ..07/06/2022 . | Paydown ... ..11/30/2025 .
553514-AC-4 ...| MSBAM 2012-CKSV A2 = CMBS ......ceevveeieeeeennn | e ..12/01/2022 .| Paydown ..10/18/2030 .
559079-AK-4 .. | MAGELLAN HEALTH INC ....oevvvvveniiiiiiiiinieiens [ oeeees ..01/19/2022 .| Call @ 100.00 .. ..09/22/2024 .
56540#-AA-3 .. | MAPLELEAF MIDSTREAM INVESTMENTS, LLC . ..07/05/2022 . | Paydown s B ..09/30/2025 .
570535-AK-0 .. |MARKEL CORP ...........ccevnnns ..07/01/2022 . |Maturity @ 100.00 2,000,000 1,997,040 ..07/01/2022 .
59100U-AA-6 .. |META FINANCIAL GROUP INC .. ..05/15/2022 .|Call @ 100.00 .. 5,000,000 |.. 5,000,000 ..08/15/2026 .
591774-AA-2 .. | METROPOLITAN BANK HOLDING CORP ... ..03/15/2022 .| Call @ 100.00 .. 2,000,000 2,000,000 ..03/16/2027 .
FIRST TENNESSEE
60920L-AE-4 .. |MONDELEZ INTERNATIONAL HOLDINGS NETHERLA .... ..03/23/2022 . | SECURITIES CORP ... .... 1,500,000 |......... 1,499,610 .. 1,499,935 |.... ..09/19/2022 .
614810-AB-5 .. | ENDURANCE SPECIALTY HOLDINGS LTD . ..10/15/2022 . |Maturity @ 100.0 . 1,000,000 |.. .9%,820 |.. ..1,000,000 |. ..10/15/2022 .
61761A-AZ-1 .. | MSBAM 2012-C5 A4 - CMBS ..04/18/2022 .| Paydown ......oveviiinnnens|oeriinniininiiiinins Jeeenn... 1,606,854 [ 1,605,854 |......... 1,637,835 . ..1,605,854 |.... ..08/17/2045 .
61761B-AC-0 .. |MSC 2012-STAR A2 - CMBS . ..08/05/2022 . | Paydown . ... 2,000,000 |......... 2,049,984 (2,740 | ..2,000,000 |.... ..08/07/2034 .
62944T-AE-5 .. [NVR INC ...ovvvniiiiinnnnnns ..06/15/2022 .|Call @ 100.00 .. ..10,000,000 10,000,000 |.. . 9,792,600 |.. . 9,980,613 . 12,435 ..9,993,048 |. ..09/15/2022 .
647551-A@-9 .. | NEW MOUNTAIN FINANCE CORPORATION . ..07/15/2022 . |Maturity @ 100.00 4,000,000 . 4,000,000 |.. . 4,000,000 .. . 4,000,000 ..4,000,000 |. ..07/15/2022 .
651587-AF-4 .. | NENMARKET CORP ............ ..03/15/2022 .| Call @ 100.00 ..... 1,020,284 . 1,000,000 |.. .998,300 |.. . 999,809 ..999,849 |. .. 12/15/2022 .
67103H-AC-1 .. | 0'REILLY AUTOMOTIVE INC . ..09/01/2022 . |Maturity @ 100.00 .. ...1,000,000 |.......... 1,000,000 .... 996,270 999,715 |.. ..1,000,000 |.... ..09/01/2022 .
675234-AA-6 .. | OCEANFIRST FINANCIAL CORP ..03/30/2022 .| Call @ 100.00 2,000,000 |.......... 2,000,000 |......... 2,000,000 . 2,000,000 |.. ..2,000,000 |.... ..09/30/2026 .
69412V-AA-6 .. | COLUMBIA BANKING SYSTEM INC ....cevvevveniaeeee | s ..01/01/2022 .|Call @ 100.00 ..06/30/2026 .
709599-AH-7 .. | PENSKE TRUCK LEASING CO LP ..07/11/2022 . |Maturity @ 100.00 ...... |.ecevveeirvrrennnnnns Jounnns... 2,500,000 |............ 2,500,000 |......... 2,484,400 . ..07/11/2022 .
716540-BB-7 .. | PETROLEOS MEXICANOS ... ..01/24/2022 . |Maturity @ 100.00 . 4,000,000 |.. . 3,964,760 |.. ..4,000,000 |. ..01/24/2022 .
718546-AC-8 .. |PHILLIPS 66 .. ..04/01/2022 . |Maturity @ 100.00 . 994,000 . 991,644 ..994,000 |. ..04/01/2022 .
718549-AH-1 .. | PHILLIPS 66 PARTNERS LP . ..05/09/2022 .| eiiiiiiiiiininiiiiieeees feerrieeeeeennes feeeeeeeeeeeeeen feeeeneeen [ o e e e e e N .. 12/15/2029 .
759470-AY-3 .. |RELIANCE INDUSTRIES LTD . ..02/14/2022 . |Maturity @ 100.00 .. ..4,000,000 |.... ..02/14/2022 .
76706R-AA-5 .. |RIO FINL SVCS | 5.250% DUE 11/01/30 .. ..11/30/2022 .| Call @ 100.00 ..2,000,000 |.... ..11/01/2030 .
780153-AU-6 .. |ROYAL CARIBBEAN CRUISES LTD .... ..09/26/2022 .| Call @ 100.00 .. . 1,000,000 |.. . 1,000,000 |.. ..1,000,000 |. .. 11/15/2022 .
78409V-AD-6 .. | S&P GLOBAL INC . ..04/20/2022 .|Call @ 100.00 . 2,000,000 |.. . 1,985,080 |.. .. 1,994,684 |. ..06/15/2025 .
82436#-AA-6 .. | THE SHERWIN-WILLIAMS COMPANY ..12/16/2022 .| Paydown .......... .. 84,670 |.. .. 85,517 [.. ...84,670 |. ..03/16/2037 .
83413U-A#-7 .. | SLR INVESTMENT CORP. .. ..05/08/2022 . |Maturity @ 100.00 . 4,000,000 |.. .4,000,000 .. .4 000 000 ..4,000,000 |. ..05/08/2022 .
845467-AH-2 .. | SOUTHIESTERN ENERGY CO ..01/24/2022 .| Call @ 100.00 .. . 2,000,000 |.. . 1,963,820 |.. 1,998,822 .. 1,909,193 |. ..03/15/2022 .
857477-BL-6 .. | STATE STREET CORP ...eeeeeeeerneeieeeeennnieeeee [ .03/30/2022 .| Call @ 100.00 .... 1,500,000 |......... 1,500,000 . 1,500,000 |.. ..1,500,000 |.... ..03/30/2023 .
87164D-QS-2 .. | SYNOVUS BANK . ..02/10/2022 .| Call @ 100.00 .... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..1,000,000 |.... ..02/10/2023 .
89214P-BD-0 .. | TONNE BANK ... ..07/30/2022 .|Call @ 100.00 .. . 4,000,000 |.. .4,000,000 .. . 4,000,000 ..4,000,000 |. ..07/30/2027 .
89346D-AF-4 .. | TRANSALTA CORP . ..11/16/2022 . |Maturity @ 100.00 . 5,000,000 |.. . 4,913,300 |.. 4,990,834 ..5,000,000 |. .. 11/15/2022 .
902494-AT-0 .. | TYSON FOODS INC ..03/15/2022 .|Call @ 100.00 .. .500,000 |.. . 497,290 |.. . 499,850 ..499,917 |. ..06/15/2022 .
90269C-AD-2 ...|UBSBB 2012-C2 A4 - CMBS . ..12/12/2022 . | Paydown .. . 1,000,000 |.. . 1,019,935 |.. . 1,002,816 ..1,000,000 |. ..06/11/2063 .
92345Y-AC-0 ...| VERISK ANALYTICS INC .. ..09/12/2022 . |Maturity @ 100.00 . 2,000,000 |.. . 1,984,140 |.. 1,998,693 ..2,000,000 |. ..09/12/2022 .
92556H-AA-5 ...| PARAMOUNT GLOBAL ..04/11/2022 .| Call @ 100.00 ..2,784,554 |.. ..05/15/2025 .
92936T-AB-8 .. | WIFRBS 2012-C7 A2 - CMBS ... ..05/18/2022 . | Paydown ... 1,842,976 |......... 1,879,684 1,842,354 |.. . ..06/16/2045 .
92936Y-AC-5 ...| IFRBS 2012-C8 A3 - CMBS ... ..06/21/2022 . | Paydown ... L 873,770 e 891,213 ...873,818 |.. ... 873,770 |.... ..08/17/2045 .
96332H-CE-7 ... | WHIRLPOOL CORP .....eeeeveeeeeeeennineeeeemnnnees [ eeeees ..06/01/2022 . |Maturity @ 100.00 .. .... 2,000,000 |......... 1,997,000 ..2,000,000 |.... ..06/01/2022 .
969457-BU-3 ...| WILLIAMS COMPANIES INC .. ..10/15/2022 .| Call @ 100.00 . 1,000,000 |.. .931,500 |.. ..997,652 |. ..01/15/2023 .
98417E-AT-7 .. | GLENCORE FINANCE CANADA LTD . ..10/25/2022 . | Maturity @ 100.00 .. .. 3,000,000 ..2,995,350 ..3,000,000 |.... .. 10/25/2022 .
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P4368#-AC-1 .. |FORTIS TCI LTD. ..evviiviiiiiiiiiiiiiieeeeciiinnns (PR, ..11/01/2022 .| Call @ 100.00 ...160,000 .... 160,000 Y R R A 160,000 ..06/02/2031 .
02759@-AC-3 ...| CONSOL IDATED PRESS (FINANCE) PTY LTD ......... C..... ..08/05/2022 .| Call @ 100.00 5,000,000 . 5,000,000 ......... 5,000,000 |......... 5,000,000 PPN P PTTTUUTUUPPTNN FETPPTTTTUUTUOUTTN RTITN 5,000,000 ..06/18/2027 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 322,426,519 320,276,360 320,736,803 320,905, 704 (23, 728) (23,728) 320,918,641 (356,662) (356, 662) 11 042 665 XXX
2509999997. Total - Bonds - Part 4 337,917,254 335,740,360 336,404,306 336,384,295 (30,068) (30,068) 336,390,891 (364,913) (364,913) 11,436,317 XXX
2509999998. Total - Bonds - Part 5 5,858,006 5,850,000 5,858,006 1 1 5,858,007 (1) (1) 347 XXX
2509999999. Total - Bonds 343,775,260 341,590, 360 342,262,312 336,384,295 (30,067) (30,067) 342,248,898 (364,913) (364,913) 11,436,664 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 343,775,260 XXX 342,262,312 336,384,295 (30,067) (30,067) 342,248,898 (364,913) (364,913) 11,436,664 XXX
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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
MORGAN STANLEY & CO INC,
06539V-BB-3 .. [BANK 2022-BNK39 C — CMBS ........evvvevennn | eeeeens ..01/27/2022 .| Unknoun ........ccoovviiiiiiininnnns ..02/10/2022 . INY cooeiiiiii | 850,000 [.......... 863,156 |.......... 863,156 |............ 863,156 |.oooveeeeniiiiiiins o ()] R R (] KRR RN Tl T [ P 695
JP MORGAN SECURITIES LLC
37045X-DS-2 ...[ GENERAL MOTORS FINANCIAL COMPANY INC ... |....... ..01/07/2022 .| JP MORGAN SECURITIES LLC ....... ..01/12/2022 .| uvviiiiiiniiiiiiiiiiiiiiinn e 5,000,000 |....... 4,994,850 |....... 4,994,850 |......... 4,994,851 [..oouueeiiiiiiiiinn | L APy L N T [P ()] . [ R
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,850,000 5,858,006 5,858,006 5,858,007 1 1 (1) (1) 347 695
2509999998. Total - Bonds 5,850,000 5,858,006 5,858,006 5,858,007 1 1 (1) (1) 347 695

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

5,858,006

5,858,006

5,858,007




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

FIFTH THIRD BANK

CINCINNATI, OHIO

.................................................................................................... 8,204 [oovieiiene ceveveene [, 25,521,233 [L XXX,
US BANK .o . TORRANCE, CALIFORNI ... 187,633 [.XXX.
THE NORTHERN TRUST COMPANY . CHICAGO, ILLINOIS ..... .250,000 |..XXX.
JP MORGANCHASE ......... SAN ANTONIO, TEXAS .......... 462,833 |..XXX.
WELLS FARGO BANK ... WINSTON SALEM, NORTH CAROLINA ............ 114,238 [ XXX.
0199998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 8,204 26,535,937 | XXX
0299998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 8,204 26,535,937 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

26,535,937

XXX 8,204
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 35,533,134 4, i 49,086,207 7. 21,579,383 10. October. .... 12,859,422
2. February...|.ccooonnenne 28,130,927 5. 37,838,492 8. 37,105,430 11.  November... ....31,173,859
3. March 69,526,273 6. 33,781,050 9. September 31,079, 148 12.  December 26,535,937

E27



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI LIFE INSURANCE COMPANY

Schedule E - Part 2 - Cash Equivalents Owned

NONE

E28



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE CINCINNATI 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

............. 250,000 |...............217,768
.......... 1,000,003 |...............813,603
......... 2,100,000 |............1,687,707

1. Alabama ...

2. Alaska .......ccceeiiiiiiiieee

3. ArZONa ....oooeiiiiieee

4. Arkansas ...,

5. California ......ccccoevvvriiiiciiiienn,

6. Colorado .....

7. Connecticut

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

9. District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
11, GE0rgia .cooeeeeeieeieeieeieeeesees
12, Hawalii .cccoooovieiiiiiiiiiicicices
13, 1daho .o
14, OIS ..o
15, Indiana .......cccoeiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....cccocveiiiiiii e
21. Maryland
22. Massachusetts ..........cccoceevvennenne MA
23.  Michigan .......ccccooeniiinnienieee Ml
24. MiIiNNesota .......cccceviieienicnnens MN
25.  MiSSISSIPPI «ovveeveriieniieieeeeeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire .......cccceevveennnnne NH
31, New JEersey ......coceveeveniesienienns
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovvieiiiirir
37. Oklahoma ...
38, Oregon ....cccovrininiiiiineeenes
39. Pennsylvania .......c.cccoceiinieniene PA
40. Rhode Island .........c.ccceeiiviinnens RI
41.  South Carolina ........cccceeveeneennene SC
42.  South Dakota .........ccccceuevverienennn. SD
43. TenneSSEe ......cccvvereeneeneenennnns TN
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ...........cccccceeuens
53, GUAM ..oceiiiiiiieeee e
54. Puerto RiCO ......cccovveviiiiiiiiiicen,
55. U.S.Virginlslands .........cccccceeeennen
56. Northern Mariana Islands ...........
57. Canada .......cccocovrierrennnnn.
58. Aggregate Alien and Other
59. Subtotal

4,732,885

4,074,743

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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