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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 Percezntage ’ Securitie: Lending T05ta| Perce6ntage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS........oovivirireieiieriereieieseseseessesssssessesseseesens | creeieians 56,108,400 | ............... 15 |, 56,108,400 | .....coovveerererererens | e 56,108,400 | ............... 15
1.02 All Other GOVEIMMENLS..........covvevvererecicieieesseessessesesssessesseseessens | cvenieians 19,052,969 | ............... 0.5 |, 19,052,969 | ....cvovveerererererens | crveieinns 19,052,969 | ............... 0.5
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | ........... 65,227,014 | ............... 17 | 65,227,014 | oo | e 65,227,014 | oovovee. 1.7
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed.............cccovveuererrececereseeeeeee e v 104,250,307 | .. 2.7 {0 104,250,307 | .ovveveeeeereeeeereerenes | e 104,250,307 | ..oevreree 2.7
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUaranteed..............ccveueverevrerrerrerseese s | e 1,247,380,591 | ...covevee. 326 |...... 1,247,380,591 | .ooovvvvererereein, 1,247,380,591 | ...cocc.. 32.7
1.06 Industrial and Miscellangous..............cccceveveeecrereeeereeieeeceeens | e 1,257,616,487 | ............. 329 |..... 1,257,616,487 | ..covvveeeeeiiera 1,257,616,487 | ............. 33.0
1.07 Hybrid SECUNHES. .......cvvviveeieeeieieeieseseiesiesiesiesissiesesesenesenes | coeeienans 12,500,000 | ...cvocene 0.3 |, 12,500,000 [ ..oovererereieieiiens [ e 12,500,000 | ....co.coe 0.3
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccoevevereieieieieieeeeseeseniens | evveienaas 23,269,575 | ..o, 0.6 [ 23,269,575 | ..o |, 23,269,575 | ..o 0.6
1.11 Total Long-Term Bonds..........cccevreiererersieresesesesesenenssessens | veene 2,785,405,343 | ............. 728 |...... 2,785,405,343 | .oovvvveeeee 0 2,785,405,343 | ............. 731
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............ccorrererrreernerrrenererenees | eeeeeenns 28,467,835 | ..coovvnnvne. 0.7 | 28,467,835 | ..oovveeeeeeeeeinnnns | e 28,467,835 | ..coovvrnee. 0.7
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........ovvevrvrveeeerceeeeeeeeeeeceieseeeeeeeeens | e 28,467,835 | ............... 0.7 | 28,467,835 | ..ooovvrceas (1 I 28,467,835 | ............... 0.7
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... | wooooevevieenes 25,629
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........ccccooeeveees [ evrivennee 1,388,834
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........cccccoeeves [ coveinieniinieicnes
3.04 Parent, Subsidiaries and Affiliates Other. 722,390,640
3.05 Mutual FUNAS......c.ovuiiieiirineireneseisee e esseissens [ rtseesssessssensieneineaes
3.06 Unit INVeStMENt TIUSES.......c.cveiieeiiieireirnenieneireiseeiseeeseneeens [ et
3.07 CloSEd-ENA FUNDS........ooiiiriiinicinieinieineeeseeeseeieseiesseins |ernssesssensssensiensesneas .
3.08 Total COMMON StOCKS......corverrerrrirrrieinieieieieeeee e v 123,805,103 | ... 189 |.........710,024,452 | ...ooovovrrrrrrnnn, 0 (.. 710,024,452 | ............. 18.6
4. Mortgage Loans Schedule B):
4.01 Farm Mortgages....... 137,373,804 137,373,804
4,02 Residential MOrtgages............ourwereenrenernrneerneeneeneeneensenssnssensenens | eonrrerernemnennensensennens | vevneneenennl0.00 [,
4.03 Commercial MOrgages..........ccouueuiveiiieieinieinieieie s oo 145,828,326 145,828,326
4.04 Mezzanine Real Estate Loans...........cccoovvirninninnennennennienns [ e | evrieinnennnd0.0 | e,
4.05 Total Valuation AlIOWANCE...........cccvirerieririrrirenieinieinieisneenneenns e | eonnernnnened0.0 | i,
4.06 Total Mortgage Loans..........ccoueuvieriieeieinieinieeieiesie s v 283,202,130 283,202,130
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY...........cccoveuvierrieriieiieeseeiees [ everseessessesisenees | cveriseenienas 0.0 [,
5.02 Properties Held for Production of INCOMe...........cccooevvvevieveenns | =i | e 0.0 | e
5.03 Properties Held for Sale
5.04 Total Real EState........cccoviveiiiriiiicricrcncceeee s
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........cccouvvererninreiessssssssieseenennns cereennn(18,149,178) .(18,149,178)
6.02 Cash Equivalents (Schedule E, Part 2)............ccccooevenieninnnes [ oo | e 0.0 | e
6.03 Short-Term Investments (Schedule DA)..........ccoocvrvirninneinonns Lo | o000 |,
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........ .....(18,149,178) | .... (18,149,178)| ....
7. Contract Loans............ccc......
8. Derivatives (Schedule DB)....
9. Other Invested Assets (Schedule BA)..........cccvveveeneeneeneeseeseen | e 19,152,924 | ....c.oee0....l0.5 | 19,152,924
10. Receivables for SECUItIES. ........cvivviiirieiricreseeseresereeiseees | e 3,511,891 | vl 01 | 3,511,891
11. Securities Lending (Schedule DL, Part 1).........ccocveuveneercenceneneineineinen. e | 0.0 |
12. Other Invested Assets (Page 2, Line 11)........ccoovvvnrivnnincinniinninciine | o, 123773 | cviviee0.0 | oo, 123773 [ | i 123773 [ o 0.0
13, Total INVeSted ASSELS..........c.vveeveeeeieeiieieieveveveveverereeeeneereeneenens | s 3,825,519,821 |........... 1000 |...... 3,811,739170 | ... 0 3,811,739,170 |............ 100.0
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0
3. Current year change in encumbrances:

3.4 Totals, Part 1, COlUMN 13 ...

3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0
4. Total gain (I0ss) 0N diSP0Sals, Part 3, COIUMN 18.........c.eueieieieieieieieie ettt 317,423
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiiiiieieie ettt s bbbt s bbb bbb bbbt 317,423
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas

8.2 Totals, Part 3, COIUMN ...t 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt 0
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens 394,874,431
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 519,612 519,612
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans

3.2 Totals, Part 3, COIUMN 1. ...ttt 0
4. ACCIUAL OF QISCOUNL........evvvetetcececec ettt ettt ettt ettt a e et et et e s et s e e s e s eseseas et et esee st et et et et eeeae s ee ettt et et e s e s esesessases et et et et et et et et eseae s se s et et et et et et e snsesnannsasas 313,228
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......vuiiiiiiiieieiie bbb

5.2 Totals, Part 3, COIUMN 8..........ooeeeeeeeececeeeeee ettt ettt ettt a ettt et s e st et et s s s setesssnsneen 0
6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.uiiiiicce et s bbb s bbb bbbt 423,827
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses 112,928,968
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 283,202,130
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 283,202,130
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt 283,202,130
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........cii ittt bbb bbb bbbt 382,105,280
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 5,771,523
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 21,789,207 27,560,730
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
ACCTUL OF GISCOUNE. ...ttt 8 0808

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee (1,242,251)

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et (49,741,128) (50,983,379)
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........c.iiiieiieiiiecse st s bbb bbb bbb h bbb bbbttt 47,256,479
Deduct amounts received on disposals, Part 3, Column 16. 386,132,323
Deduct amortization of premium and depreciation..............

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt (653,861) (653,861)
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et

10.2 Totals, Part 3, COIUMN 11 ... ettt r ettt ettt s s s st st st et st et et et eanse e se s stabatetas 0
Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-8+9-10)..........ovurrurrerrrrrrrrnirieriee e nseees 19,152,926
Deduct total NONAAMITIEA @MOUNES...........cviieiiirieiieieicc bbbt

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eueriuiuiireereereireireeseessiseeseesesssssss s sessessss st sttt ssessessessessessessessessessessessessessessessessesnns 19,152,926

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........ccciuiiiuiiiieiee ettt ettt bbb a bbb bbbt s bbb s 4,014,159,528
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt s bbbttt s 1,887,125,620
ACCTUBL OF GISCOUNL.......cevveesiesis iR £EEEbbn 4,803,714
Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb (696,746)

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes (594,463)

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses 10,030,963

4.4  Part4, Column 11 oo (13,114,039 (4,374,284)
Total gain (I0ss) on disposals, Part 4, COIUMN 19.........c.ciiiieiieiieictsicsi st s bbbt bbbt bbb bbb bbb bbbt sttt 57,986,076
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7...........ciriiriiineiee et 2,407,130,411
Deduct amOrtiZation Of PrEMIUM. ...........ciieiiieiiie ittt et s et s bbb s b et s bR b s s bt b bbbt bbbt 16,995,833
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COIUMN 15....... it 867,452 867,452
Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COUMN T4t 1,571,346

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt

9.4 Partd, COUMN 13, ettt es bbbt 125,125 1,696,471
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........c.cceveveiiveieicericcecscse e 2,932,892
Book/adjusted carrying value at end of current period (Lines 142+3+445-6-7T+8-0+10)........ccuriuriiriiniiniiniiee e 3,537,678,283
Deduct total NONAAMITIEA @MOUNTS...........cviiieieieiee s 13,780,651
Statement value at end of current period (LINE 11 MINUS LINE 12)........oo ittt s bbbttt ntes 3,523,897,632

Si03




Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 56,108,400 | ...covvvvrervernrenne 56,428,393 | ...ccovverririinne 56,132,012 | .oovvverrirerinnne 55,227,812
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooveiriines | covsrreriersissennnas 19,052,969 | ..oooveieriiinas 24,157,341 | oo 18,935,235 | .oovvveriiiriennas 19,403,000
4. TotalS...oerrseesres | v 75,161,369 | .o 80,585,734 | .o 75,067,247 | oo 74,630,812
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. e | v 65,227,014 | .o 67,276,958 | ..o 67,023,513 | oo 55,770,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooorereiiereiercereseiiens | e 104,250,307 | vovovvevereae 127,861,370 | oo 90,670,060 | ...ccoevueen. 130,785,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ..1,247,380,591 ..1,305,544,029 ..1,278,775,957 ..1,222,207,265
Industrial and Miscellaneous, 8. United States ..1,008,210,893 ..1,044,115,291 .1,011,687,819 .995,250,476
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...39,994,659 ...41,317,578 ...40,240,515 ...39,789,000
and Hybrid Securities (Unaffiliated) 10. Other Countries .245,180,510 .256,380,529 245,278,316 | ...cocvvreen 244,514,710
11. Totals......ccoocoe. ..1,293,386,062 ..1,341,813,398 ..1,297,206,650 ..1,279,554,186
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,785,405,343 | .....ocovcvnnnns 2,923,081,489 | ......cocoenenne 2,808,743,427 | ....occovvvenne. 2,762,947,263
PREFERRED STOCKS 14. United States..........occovevvveeee | crvvevrrerrneneennns 28,467,835 | ..oovoerriinn 28,467,869 | ...coovvverririnne 23,969,791
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveirrrriirscisrinnes | e 28,467,835 | ..o 28,467,869 | ...cocoovvrrriciinn: 23,969,791
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocovverrennneee. 28,467,835 | ......cccueveee. 28,467,869 | ......cccue.... 23,969,791
COMMON STOCKS 20. United States........ccvevevererernes | woeerveerinceineeinenes 14144683 | oo 1,414,463 | oo 1,409,260
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocverrirererieesresererennes | v 1,414,463 | ..o, 1,414,463 | ..o, 1,409,260
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 722,390,640 | ..oooevvnnns 722,390,640 | ..coooevrirennan 564,871,931
25. Total Common Stocks......... | cccocvrrniiiennn 723,805,103 | ...coovevvencnenne 723,805,103 | ...coovvrvrenienne 566,281,191
26. Total StOCKS...ueeressrsssssssnsnans | covverccriiacnies 752,272,938 | ..o 752,272,972 | oo 590,250,982
27. Total Bonds and Stocks...... | ..ccccccveveene. 3,537,678,281 | ..oovvvvvrene 3,675,354,461 | ....oocvvvenenn. 3,398,994,409

S104
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 2.0
......................... 0.0
......................... 0.0

............. 30,655,837 |............. coninnnn.2,815,267 o 378,006,492 | 113 10056,108,400 | 0
............... 1,194,525 | ..o | ... 946,198 v, 139,839 |01 2,140,723 |
............... 9,544,819 |..............1,480,065 | .................738,748 v 15,281,511 |05 8,215,006 | ..........6,037,529
............... 2,000,000 |..ocovririiriininiiniieis | ceininne....668,812 v 2,000,866 crerennn.2,008,812

............. 10,356,628

............... 8,834,442
............... 2,749,362

............. 24,833,668
............... 1,496,489

............. 59,902,299
............... 5,324,715

41

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

Totals

............. 47,911,934
................. 636,358

............... 2,087,042
................. 331,244

......................... 3.7

......................... 21

............. 83,311,396
................. 967,602

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

...607,905

........... 364,255,591
............. 10,650,074

........... 200,754,174
............. 22,985,610

........... 257,683,244
............. 25,458,709

........... 107,079,414
............... 4,761,170

........ 1,438,626,632
............. 74,442,532

........ 1,182,917,123
............. 64,463,468
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Annual Statement for the year 2021 of the Farmers Property and Casualty 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 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............. 42,000,833 | ...........269,538,385 200,833,387 v 1,633,562 XXXoovvereis | venene...568,868,009 cereneenn 815,949,295 reenenn335,631,098 233,236,911
.19,098,185 |.. 170,652,337 | ...........246,587,427 |.. . 7,976,944 | ... . XXX..... .492,925103 | ... ..521,513,338 |... 235,148,702 | ...........257,776,401
LT73,373,941 | ... 35,371,782 |.. ..3,343,450 | ........XXX..... ..128,359,353 | ... 175,713,162 |... 30,543,485 |............. 97,815,868
. .23,350,070 |.. XXX ...51,128,670 |... ....43,326,738 |... 3,800,161 |.... 47,328,509
............... 2,064,055 XXX | eereeneen..6,837,735 cerneennnnnn 3,631,162 crveeeeneenn.0,837,735
........................................................................................................................................... 9,497,617 | oo XKX et | nveenne..9,497,617 e cerrrnenernnnseennnes | enneneennnn 9,497,617
............. 75,633,763 |..........541,185434 | ..........508,206,721 |..........104,138,996 |.............28,451,573 | ... XXXeocovveenn | ... 1,257,616,487 .......1,160,133,698 coeneen.605,123,446 | ...........652,493,041
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
101 NAIC Tttt et seens | stesssnesessessasssessessantns | stesssessessasssnssnssnssensne | sesessmssassansnssessessanssns | sessssessessnsssnssessansnssns | susessessasssessnssesssnsnssns | sesessees )00 SO 0
102 NAIC 2.ttt esssseens | wtesssesessesssssssssessnnsns | stsesessessnsssnssnsnssensane | seneessssnnssnsnsssessensnnnes | seneeneennees 185 183,113 [ttt [ e ) 0.9, SO D 18,783,113 | oo 0.7 | 70,801,126 | ..o [ [ e 18,783,113
10.3 NAIC 3o iessssseseesssesssssessesssnsssnnss | sesssneessessnnsnsnesnnsens | eenssesnennes 927,384 ittt | cveiiesnesnsieessssnineenes | erveessnsesssesssnessnesnenes | seeneneee XK etreiernnnens [ eevneeneinnnns 1,927,384 | ..o 01 [ 38,620,853 |...oovvrrnereienen 12 [ [ 1,927,384
104 NAIC 4. .ot sessesssnssseeens | seneseenennsnnenensesssnsnns | eonereenneensi2yDDD,078 [ eoiiiiiiniseieisiniines [ eveireesssnesensnennenes | eeveensnensnennensesnnsnnnnes | seneeeee XKKenemnenenns [ eevneneenennni2y559,078 | ol 01 [ ....20,900,449 |... ...2,559,078
105 NAIC Bttt | sbebseestesi et essnstes | sbseeeniessnsinesesestnsies | sbessessnssseenesinssnenes | eenesessnesnenesesnensenns | ernsnenensnsssnsnseenins | senennen XKKernnrnnnnens | svneneriensineenenen 0 [encienenn 000 | 698,587 |...vvvrrererienennn0.0 | [
108 NAIC Bttt ssenns | srsssssesensess s sensnssnisns | sbsessensnssssssssssssnssssnee | srsessesssnssssssnsnnssnsnenses | eonerenssssnensennnssnssnsses | eronnsnsnsnsnessnsnsesessenes | seeneroese XXKursersnnsnnnne | avnnenensnnssnnssseneneens0 e 000 [ L0000 | [,
10.7 TOtAIS. ..o scsneerrsnenssnsnneesnenes | cenereeennennnnnenene0 | oo 4,486,462 | o0 il 18,783,113 | 0 i XXX 00000000000 23,269,575 | eiiiiiinnl0.8 [0 131,021,015 |39 | i 0

........... 131,021,015




L0IS

Annual Statement for the year 2021 of the Farmers Property and Casualty 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 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11.1 (d)......298,824,738 |........... 688,462,206 |........... 478,849,937 | ........... 383,729,108 |.......... 123,353,270 1,973,219,259 | oo 708 |t XXX [ s ) .0, SR IO 1,720,011,039 |........... 253,208,220
[(6) e 19,706,090 |........... 184,871,077 |........... 281,867,218 | ...ccveenee. 96,464,944 | ............ 26,308,106 | ...ooovvrerirnrriernen0 [ 609,217,435 | oooovrrvereenn 219 e XXX i [ s ) 0.0, G IR 326,620,392 |.......... 282,597,043
.| (d)..........9,706,516 |.... 75,301,325 |. 37,371,782 |.. 6,563,664 | ... 4,002,262 . ..132,945,549 ....30,543,485 | .. .102,402,064
(o) 3,793,830 |..ccovieneee 26,543,848 23,350,070 | ..oovvvveerrrrinnennn0 [ o0 |0 e 53,687,748 | ...ovvvvrvrrrrenne 19 |t XX s [ XK s [ vei00000.3,800,161 [ 49,887,587
(o) — 1,034,399 3,636,001 |...covvnenee 2,064,055 | ...ooorreeeernn 103,280 | oo | 0 [ (€)ne 6,837,735 | o022 e XXX e XXX e | e i 6,837,735
........... 9,497,617 .....9,497,617
(b)....2,785,405,343 .704,430,266

Line 11.7asa % of Col. 7.........

..................... 100.0 rrreneennnenn 20,3
12. Total Bonds Prior Year
........... 488,842,322 |..........928,543,826 |...........359,677,963 |...........368,744,633 2,346,221,186 veern1,965,571,088 | ...........380,650,098
..34,357,009 |...........156,990,080 |. ..340,846,717 | .. 127,431,581 ....707,038,507 | .coovvvverreeennnnn21.2 | 228,473,262 | .. 478,565,245
2,041,919 |...........109,504,965 |. 97,778,397 |.. ....216,994,881 80,644,371 .136,350,510
1,990,487 |.... 46,126,947 |. 16,109,753 | .. ..64,227,187 ,144,395 ...57,082,792
................. 244720 |...............1,093,372 | ...............2,456,754
1,242,259,190
12.8 Line 12.7.a5a % 0f COL 9. ..o | v 15.8 ..37.2
13. Total Publicly Traded Bonds
131 NAIC Tt | cvensesaees 279,151,486 |........... 579,532,158 |........... 385,963,020 |........... 355,335,299 |........... 120,029,076 | ....ovovverereereiercieies | e 1,720,011,039 | oo 618 |........ 1,965,571,088 | ...cocvveverirnns 589 |....... 1,720,011,039
............. 15,032,423 |..........123,100,572 |...........129,431,299 | .............41,233,607 reeeenen326,620,392 | oo venennnn 228,473,262 rennenn 326,620,392
..66,063 |.... .13,876,978 10,679,593 |.. 2,577,401 . ....30,543,485 ..80,644,371 . ...30,543,485 |..
............... 3445842 | oo 354,319 | e rereenenennnn 3,800,161 cevveenenenen 1,144,395 reeenennnnnnn3,800,161
13,7 TOAIS. .o ssntennes | ceeesennees 294,249,972 |........... 719,955,550 |...........526,428,231 | ...........399,146,307 |........... 141,195,017
13.8 Line 13.7 as a % of Col. 7..... ....34.6 . 2 | 6.8
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occovvevevec | covevevevevevenenene 106 | oo 258 | oo 18.9 | oo, 143 | e 5.1
14, Total Privately Placed Bonds
T4 NAIC Tt snas | eraesssanens 19,673,252 |........... 108,930,048 |............. 92,886,917 |............. 28,393,809 |......ccoou.e 3,324,194 | oo [ e 253,208,220 | ..coooovrvervierieenn 91 | 380,650,098 | ....covvvrrereeenn 114 | b XXX [ 253,208,220
............... 4,673,667 |............61,770,505 |...........152,435,919 |.............55,231,337 |...............8,485,615 v 282,597,043 veneenen 478,565,245 v 282,597,043
9,640,453 |.... 61,424,347 |. 26,692,189 |.. .3,986,263 ..658,812 |.... . ..102,402,064 veeeen 136,350,510 .102,402,064
............... 3,793,830 |.............23,098,006 |.............22,995,751 reeeneenn. 49,887,587 8 |..57,082,792
............... 3,636,001 |...............2,064,055 reerennenen0,837,735 | 0.2 4,329,749

Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

9,497,617 |....

...... 9,497,617

..38,815,601

......................... 14

.55

..21,966,238
....... 3.1

......................... 0.8

..7104,430,266

.1,056,978,397

Includes $.....391,223,361 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.....(16) current year of bonds with Z designations and $.....34,492,717 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.
0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, $.....3 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.

Includes §..........

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

..0; NAIC2S.....

.0, NAIC3S§..

0; NAIC4S......... 0;

NAIC5S.......... 0;

NAICBS......... 0.



Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Comp

SCHEDULED - PXRT 1A - SECTION 2

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
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 1,738,227 |............ 21,259,432 | ..coviunnn 9,168,019 |...ccovvenee. 1,539,326 |...ccoovvnne. 2,464,352 | oo XKX s | e 36,169,356 | ...oooovvererrreennn 1.3 [ 377,935,051
1.02 Residential Mortgage-Backed Securities... 1,870,707 |. 19,396,405 |... 5,421,923 |. 2,899,094 |... ..350,915 19,939,044 | ... T 11,441
Commercial Mortgage-Backed SECUMLIES..........ccvrieniieiiiieniies | e | ceeeiniesnnsssssseseens | nereesssssessssesnsssseenns | seesssseesssssssssssesesnnns | seennseversnsesessssssesnsnse | onreerss XK urereirnens | eoverersnssresnenssssnnnnd

............ 36,169,356
19,939,044 |.

.....................................................................

...................................................................................................................................................................................................................................................................................................

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............cerieeriieeeiieies | ervieeiinieiesiissinieies | avereissiessssssesssisiesns | oevessssssesessssssssssesesss | seesssseessssssesssseessnss | eersssssesessesessssnesansnss | sonsesenes XXX vveviene | e (O 0.0 [t | e 0.0 | | v
4.05 ....60,932 ...579,330 |...co..... 52,643,467 |............ 48,548,292 | ... 2,418,286 | .......... .0 S R 104,250,307 | coovvvivrieeinns 37 |, 70,354,673 | ..o 2 84,278,998 |............ 19,971,309
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODlIGAtIONS.........cvvcveevireiicicisiieieeie e ssenes | cesssenaa 221,522,771 | .......... 254,932,999 |.........153,922,546 | .......... 242,922,029 |............ 99,586,221 | .......... D00 ORI RS 972,886,566 | ........ccooereen 349 | o 1,124,325,993

5.02 Residential Mortgage-Backed Securities... .32,185,951

119,773,960 | ... 38,968,859 |... . e XXX 266,244,312

5.03 Commercial Mortgage-Backed Securities..... . 43,883 |. 198,706 |... 1,251,065 8,249,713 19,095,557
Other Loan-Backed and Structured SecUrities...........ccovovevvevveveeeevcececes [ eeeeeeeeeeeea s e . . reeeereeies | e 0 ...5,579,038 .
.......... 253,752,605 | ..........374,905,665 v 283,141,953 .......1,247,380,591 ] 513 069,164 .0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...

............ 56,716,338 |..........464,862,527
2,130,494 |. 5,214,086 | ...

............ 90,158,300
...235,342 | ...

....... 1,104,572,585
...8,698,846

.......... 809,645,295
.10,532,511

6.03 Commercial Mortgage-Backed Securities..... 1,123,921 |. 17,174,565 | ... ....501,884 |... .25,681,650 74,019,427
6.04 Other Loan-Backed and Structured Securities.. 15,663,010 |. 53,934,256 |... . 13,243,470 | ... A57, . .. .. ...118,663,406 vrinn.265,936,465
6.05 TOMAIS........cuiveieiiiiiiieicictet ettt sntsntenes | srenieseias 75,633,763 |.......... 541,185,434 | .........508,206,721 | .......... 104,138,996 |............ 28,451,573 | oo XXX e [ e 1,257,616,487 | ....ccoceeern 452 | . 1,160,133,698

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

............ 12,500,000 | ........XXX..ooooiiies | e 12,500,000

............ 25,000,000

............ 12,500,000

- ..25,000,000

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




Annual Statement for the year 2021 of the Farmers Property and Casualty 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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccocovivnicniiiiniins | coieininas .00, T 0.0, ST [ D00, ST .0, ST XXX oviireens [ | e 0 0 |

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank LOANS - ISSUET...........ocecvuiuieiiriiineiricicinieicrsinieis | veerrinsisnininsissieeennns | ceeneissseseensiesesnesnnes | rsseseensiesesnesnssessenns | veenssessennesssensennsnnns | eonsenennsessensenssennees | eonerneeee XRKurrnenninns | soverernsenerneensenens 0 0 |

10.02 Unaffiliated Bank Loans - Acquired... | . e | e | .. e .23,269,575

10,03 TOtAIS. ...t s ,783, 23,269,575 131,021,015
1. Total Bonds Current Year

11.01 Issuer Obligations 2,314,658,797 A e XX e XK | e 1,766,465,890

11.02 Residential Mortgage-Backed Securities... . . . . . . . ...294,882,202
11.03 Commercial Mortgage-Backed Securities..... . . . rerrneee XX e | e 33,931,363
11.04 Other Loan-Backed and Structured Securities.. 118,663,406
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans.

...288,490,707 |.

60IS

11,08 TOtAlS......coivcieiieciece et

11.09 Line 11.08 @s@ % 0f COL. 7....covvveiieriiiissiinsnsssnssssnssesnsssnnnens | vinnnnensnserennnnns 1200 | i30T {298 | i 175 |59 0.0 | 1000 | XXX e XXX [ eveeee XXX i | v,

12. Total Bonds Prior Year

12.01 ISSUEr ODlGAtIONS........cvvevreveiieiciieie e | censsenaas 452,792,083 |.......... 801,686,409 | .......... 541,724,308 775, ,509,161 | ovee e XXX s | e ) 0.9 R PR ).0.0 G 2,468,487,483 | ...cocoveririnn 739 |....... 1,881,579,930
12.02 Residential Mortgage-Backed SECUNtIES..........ccvcvevvercvcrrieiceieieees [ v 58,286,202 | .......... 213,262,038 |............ 76,875,753 |............24,258,805 |..............1,989,730 | ...o.c... XXX ooovireies | e ) .0 I PO D.0.9 S BT 374,672,528 | ..o 2 |

12.03 Commercial Mortgage-Backed Securities ...4,873,108 |. ..47,084,867 |... 22,504,024 |. 93,114,984

12.04 Other Loan-Backed and Structured Securities............cccocevvveievivicnines | covveivinnns 11,574,153

12.05 SVO Identified FUNDS..........c.ccevvrieereireieieiceeeesee e eseevesieneens | eveiaens ) 0.0

12.06 Affiliated Bank LOANS..........ccoveireiiiiieiesiieseeissiessse e sstessesenas | sevessessssssssessessssanees .

12.07 (49,089)

12,08 TOtAIS. . ...cvvvreiiiiieieseiee et | eenssenaes 527,476,457

12.09 Line 12.08 @5 @ % 0Of COL 9....ouvuiveivieicicieteser et | evesssesssiesienineas 15.8

13. Total Publicly Traded Bonds

13.01 IsSUEr ODIGAtIONS.........ccevreveiieiciiieie et | coessenaas 258,517,540 | .......... 581,238,851 | .......... 442,808,305 |.......... 355,311,455 | .......... 128,589,739 | .......... ) 0.9 NN U 1,766,465,890 | ....ccoevvrerrenes 634 |... 1,881,579,930 | ..ocovererirnns 56.4 |....... 1,766,465,890
13.02 Residential Mortgage-Backed Securities... 34,426,188 |..........130,185,133 | ... .75,337,088 |. 42,103,295 |... ...6,439,003 | .........XXX... ...288,490,707 e 367,178,121 | ... v 288,490,707 .
13.03 Commercial Mortgage-Backed SECURHIES..........cccvverreiirieierieeieiens | e 1,108,101 |.oovnend 6,959,864 |.............. 6,848,980 |.............. 1,278,611 | ..o 6,166,275 | .......... ) 0.9 CHNNNN IO 22,361,831 8 26,381,808 8 22,361,831
13.04 Other Loan-Backed and Structured Securities............cccocvevevervcreiercees | everiereiinas 198,143 |...coevnee 1,571,702 | ..o 1,433,858 |...ccvvveeen. 452,946 | ..oovcreieeeieerens | e XK s | e 3,656,649 I I 6,693,257 2 e 3,656,649

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.
13.08 Totals......cocovvrerriirernnes
13.09 Line 13.08 as a % of Col. 7... ..
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........cccccvvvverrunnnn.

141,195,017
...... 6.8

14, Total Privately Placed Bonds
14.01 Issuer OblGations..........ccvveverreirenireinenieirenseensisseeessessensessnenes | sneenenennn 21,530,067 | .......... 187,397,166 | ..........266,090,502 | ............55,666,714 |............
14.02 Residential Mortgage-Backed Securities... - . 4 . RN .
14.03 Commercial Mortgage-Backed Securities. o] . . . . JRS T .
14.04 Other Loan-Backed and Structured Securities.. 15 464 867 |.
14.05 SVO Identified Funds. XXX. . .
14.06 Affiliated Bank Loans..... e ——————— e ————
14.07 Unaffiliated BanK LOANS...........c.covieieieieieieceeeceeeeeeeeeee et enenenenenen s | cvsssssss s . 4,486, ettt .
14.08 Totals......coovrvverrennes .38,815,601 ..258,858,907 | ...
14.09 Line 14.08 @S @ % Of COL. 7...vvevrivireieieirieessseesseessisssesessienns | evreessssiesessssenns 55 ..36.7
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.21,966,238
...... 3.1




oLIS

Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUINEA..........c.cviveiriiecieiiee ettt ese st sensenes | stsssesssssesessssess s st sessnsesessnsesesnsenas 899,939 | oo 899,939 | ottt etens | ceeeee e e e e s s eseaeseasseaeasreseaeassesetens | eteteseset et et et et et et et et ettt et es et s s s s s s s s s nananan
3. ACCIUAI OF BISCOUNL. ... bbbttt | oeb bbbttt 18 | e 18 | et | ottt | £reRi e
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS...........cueuiriieiriiieieitieieiseie ettt ettt st b e st et s s b bnsesesssansas | Shesstsesesassstesesseses et s s e b es e s et e b ansebes s st esnnaan 22 | e 22 | ettt s | eteaete bt ettt s etttk n sttt se st naete | ShesseEet et e a bRttt R bR sttt e et n st nas
6. Deduct consideration reCeived ON dISPOSAIS...........ccvreuriireueiiiiieiiieis et sese e s st ssssessnns | stsssessssssesessssesssessesessssesessnsesesnseses 899,979 | oo 899,979 | ..ottt sees | et e ettt ettt et e et st et et e et et e e st eeeteesates | eeeteeereet et e et et et et et ea et et et e e et e e et et eteae et erenenas
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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10.

1.

12

3.1

3.2

3.3

41

42

4.3

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 10, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns (1,905,863)

1,529,159

(1,905,863)

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COMUMN 19, s sk s bbbt (241,714)

(241,714)

SSAP No. 108 Adjustments

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........c.cuiuiieieiiieiieie et bbb sttt bbbttt ses
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.........c.oiuriiiirirreireie et as sttt

Amortization:
S T Y=o o R T T TSRO
7.2 SECHON 2, COIUMN 2.ttt bbbt bbb bbb b s bbb a b a bt e s bbbt bt b s s st b a et s st s s bbb baen (40,964)

186,245

98,149

(40,964)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans
9.2 SECHON 2, COIUMN 20........ureeeiseiiesesiseiseses ettt s st s bbb E bR R s st 571,286

571,286

Book/Adjusted Carrying Value at end of current period (LIneS 1+ 2+ 3+ 4 +5-6+7 + 8+ 9).ciiiiiiiiiiiisiecceee ettt
DEAUCE NONAAMIIEEA @SSES......vurvureeirrereireieiseieiesieee it ses s es et s s ss st s R8s 8RRt nen

Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iiuiiiirieieiicieieie ettt bbb s bbb es

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, prior YEar (LINE 6 PHOT YEAI).......cvuueuiuiirreriseirinsieieiseisssessessessssessessessssessessessssassesssssssessessesssssssessesssssssessesssassessesssnes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..............oorerienrinrnrineneneseseeseeseeeeeseeeees

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0

Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus..
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........coceovererrernenne N_O_N_E
3.24 Section 1, Column 19, prior year plus. .

3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....vucviieieiieiiie ettt ettt sttt 858888428 E bbb s bbbt es

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.cccccvvurrenne

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns
4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oucvvieiteiicecete ettt ettt ettt bbb a et b bbb b a4 s st b s bbb st bbb s s es s A bbb bR At e b et s st bbbt b st s s

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 =5.1 = 5.2).....viiriieeeierietieees ettt bes st s st s saanes
DEAUCE NONAAMILEEA @SSELS..........evuivieiisiiiieitei ettt bbbt b b s bbb s s A bbb se s A bbb bbb e bbb bbb n bbbt n b aes

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vururirieeririseisesisiseissessssessessessssssessessssssessesssssssssessessssssessessassssssessessssssessesssssssssssessassssssssassessnses

Si11

0




Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOrY..........cccvivieeieiiieie ettt | evveviesssesses s sesnans L [ 82,978,219 | oo N 82,978,219 | v 3 82,978,219 | o L 82,978,219 | oo L [ 82,978,219
Add: Opened Or ACQUIFE TTANSACHONS. ........veererrerrirerrsrerrirnes | crrereenssesssssssssessesssssnssnsses | ressessssssssessessesssssessessassss | sessesssessnssessassnssessassenssnsss | ssesssessessasssnssessessessanssnssesss | sesessessonssssessesssnssnssessossanss | sssessssssnssnssasssnssnssessonsanssnss | sesssssessessassnssessnssasssnssnssons | sessessasssssnssessossnsssnssessansans | sssessssssessessossnssnssessssnnes 0 | e 0
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e 0
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot 0
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e 0
ENAING INVENIOTY. ....cuiviciiisieicssieicissiesies et ssssnsenens | snsessessssessesssssssessessnsansans | I I 82,978,219 | oo | I I 82,978,219 | oo 1] i, 82,978,219 | oo 1 I 82,978,219 | oo | I I 82,978,219
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN B......ovvveieiiiieiieieissie ettt sttt bbb a8ttt en

Part D, SECHON 1, COIUMN 7.ttt ettt sttt sttt as et s e st s se e s s s s e et s sttt et et s s et et se st sent et es e aetasansataneneees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN O.......evceeeet ettt ettt e sttt a et s et et n st esse st s st et e b s s s e et sntetesent et esnaetas st etanensees

Part D, SECHON 1, COIUMN T0......cuiiueuiiieeierireiesieieis ettt s st n

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 12........iiiieieeicieee ettt bbbttt es

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YN .........uovurireererireereeeirstreese et sssssssee s ssess s ssessssssssessessessnes | ssesssssssssssessesssssssssessassssssnssessssnssnes 163,795,130 | .ovveeeeecreereeeseee s 163,795,130 [ .vuivieeiieesieicieisie et sese s etens | cteseeseae sttt et ettt sttt et et
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooieeiiiiii bbbt | Seb bbb bbbt 26,562 | oo 26,502 | ..o | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON QISPOSAIS.......vuveeeeeerrerriseeereeiseesesssseseesessessseesessessessssssee st essses st esssessessessassssssessessanssessessensasssessessanssnssns | fessessessossssssnssssssssessessasssnssessessanssnssassssnne 131871 | e T K IO DUPUE OO U PO U PO U TP
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieiieicisire ettt ettt s s bessesans | sbessesssssssassesssasses s s st s s s bn s s ssnsaes 812,375,013 | oo 812,375,013 | oottt anne | eretes st ettt a et n ettt ettt sen et naes
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

EO01, EO2
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SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
12 Sparrow Circle, Unit #8 . | West Warwick 289,232 0 317,423 317,423
0199999. Total - Property DISPOSEA. .........uuuiiiisiiiiisiii ittt 289,232 0 0 . 0 0 0 s 317,423 317,423 R
0399999, TOAIS........ovviiiiririiii s 289,232 0 0 U — 0] 0 0 0 [ s 317,423 317,423 | .o (U — 0
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Annual Statement for the year 2021 of the

Farmers Property and Casualty Insurance Company

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Farm Mortgages
0000199055.........cevmverrererrerierereeereeins | reeriiees Jackson 08/23/2017. 439 | .. 5,599,372 700 | - e - 9,682,018 | 04/15/2020
0000199125, ceveeeeens | MINIAOKAL oo 12/20/2017. 422 |.... 315,813 83 | - - 1,556,508 |08/21/2017
0000199131 sevenennn | Lafayette 11/08/2017. 5.66 | ... 1,148,880 e ——————— - - 2,213,000 | 08/31/2017
0000199152......corvrerrieirerierieeerseenns | eeeriinees Douglas 12/22/2017. 394 ... 1,736,394 361 | - - 6,729,858 | 12/31/2020
0000199158 . | Douglas 07/02/2018. 4.05 | ... 2,106,136 444 | - - 8,163,522 | 12/31/2020
0000199159 . | Douglas 08/01/2018. 3.82 | . 9,016,295 2,693 | - - 34,937,829 |12/31/2020
0000199160. . | Douglas 08/01/2018. 408 |.. 5,276,266 1,119 | - - 20,451,411 | 12/31/2020
0000199171 11/30/2017. 412 3,074,876 245 | - - 7,630,619 | 10/04/2017
0000199188 12/12/2017. 355 | . 1,846,781 1128 | - - 3,498,000 | 11/07/2017
0000199191 12/14/2017. 430 |..... 430,190 47 | - - 1,441,625 | 11/01/2017
0000199208 Dickinson 01/09/2018. 3.10 350,867 87 | - - 740,970 |10/27/2017
0000199210. . [ Montgomery..........ccccueriniinniinniis 01/10/2018. 425 ... 872,207 52 | - - 2,390,130 | 11/30/2017
0000199307. . | Cass 02/05/2018. 415 | ... 1,654,649 e —————— - - 3,041,500 | 03/31/2021
0000199316. Rapides 03/02/2018. 3.15 413,273 13| - - 2,322,573 | 01/03/2018
0000199352 . [ MONGOMETY......cvvververrirrirrirriierianns 03/14/2018. 450 | ... 622,183 59 | - - 1,612,170 |01/22/2018
0000199373 reveennenr | OscEOlA 04/26/2018. 484 | .. 9,964,217 22,818 | - - 19,316,094 | 04/06/2020
0000199374.........coommvinrireierinriiniisnins ceveeeenne | SChuyler. 04/16/2018. 397 | 1,554,789 1,241 | - - 2,550,489 | 03/16/2018
0000199379......covvrmririrrierierieeeineeins | rverinens Macoupin...........ccc. 04/05/2018. 495 | ... 1,727,392 110 | = s - 3,491,270 | 03/18/2018
0000199425, .. | Prairie. 03/29/2018. 464 | ... 1,708,133 91 | - - 5,229,990 | 02/22/2018
0000199452 . | O'Brien. 04/25/2018. 3.00 ... 447,189 486 | - - 884,010 |03/07/2018
0000199465.........cooneerrrinerrerierineerneenns | rererinees Mason 04/12/2018. 3.65 | . 3,116,032 4,047 | - s - 5,061,880 | 03/24/2018
0000199496 05/21/2018. 290 ... 2,099,656 4,381 | - - 5,209,400 | 03/26/2018
0000199521........ocvvmreerrrerierieeereeisninns 07/13/2018. 475 | ... 2,508,539 185 | - - 4,710,000 |09/03/2020
0000199530.......oucvvmermeieirerierierereeeins | eeerieees Jefferson 06/06/2018. 3.00 | ... 1,590,189 7074 | - e - 3,558,010 | 04/09/2018
0000199680. . | Arkansa 07/27/2018. 3.06 |... 787,881 1,284 | - - 1,531,600 | 06/26/2018
0000199697. 09/05/2018. 3.00 ... 1,126,310 3,038 | - - 3,198,320 | 07/02/2018
0000199698 09/05/2018. 3.00 |... 991,068 2,681 | - i - 2,814,520 | 07/02/2018
0000199782 02/25/2019. 5.05 | ... 1,979,219 412 | - - 4,000,000 |08/26/2018
0000199826, . | Jackson 07/18/2019. 531 | 3,134,210 1,081 | - - 5,419,222 | 04/15/2020
0000200045...........ocvemrerrrierierinreinenins | e Washington 02/12/2019. 450 | .. 952,605 20 | - s - 2,302,600 | 01/17/2019
0000200061 [ COIUSA v 04/03/2019. 472 | ... 2,338,386 333 | - - 4,100,000 |02/19/2019
0000200075, . | Vanderburgh 04/11/2019. 525 |... 961,075 118 | - - 2,754,700 | 01/31/2019
0000200085. 06/13/2019. 490 |... 3,035,334 669 | - e - 7,410,483 | 09/08/2021
0000200131 05/09/2019. 315 [.... 933,859  ——— - - 2,195,964 |02/28/2019
0000200136. 04/15/2019. 440 |.. 1,823,005 231 | - - 3,828,190 | 03/05/2019
0000200152 06/21/2019. 495 | ... 4,887,889 16,536 | - - 7,476,943 |11/03/2021
0000200173 07/11/2019. 4.10 3,472,885 545 | - - 10,123,784 |03/13/2019
0000200190. R 06/04/2019. 460 | ... 1,828,664 e —————— - - 3,833,500 | 04/16/2019
0000200227.........ccomvvrieeiieriniiniinnians severeeens | Humboldt 08/15/2019. 325 | . 4,495,059 652 | - - 12,857,143 | 12/31/2020
0000200260. Brown... IL 06/14/2019. 4.20 739,243 39 | - - 1,341,280 |05/09/2019
0000200262 ceverneees | Quitman 07/15/2019. 3.99 | . 2,498,141 124 | - - 4,761,478 |05/10/2019
0000200284...........ovveerierieririririsnins verennnens | Crawford 06/27/2019. 485 | .. 2,783,343 15 | - - 5,246,870 | 05/30/2019
0000200408 12/04/2019. 3.85 1,986,699 814 | - - 3,855,524 | 10/01/2021
0000200409, 12/04/2019. 435 | .. 1,146,589 626 | - - 2,224,638 | 10/01/2021
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year
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1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
0000200485............coomrvrieiierieriiiiens [ e HIGOIANGS........coooieiiii s | T BT 03/23/2020. 335 | 2,498,492 | - 42 | - s - - 6,995,805 | 12/16/2019
0000200552.........cconevvrrerernerirererneeinenins | rereriiens FIESNO0....ccveureeivieeieeisresesiesses e 04/29/2020. 381 [ 957,270 | - 262 | - e - - 2,015,198 | 08/24/2021
0000200573 03/18/2020. 2.99 ... 3,311,706 | - 17,109 | - ... - - 5,988,291 | 04/20/2021
0000200700. cevenerne | ANSOM. it 03/24/2020. 260 |.... 6,985,372 | - 1,755 | - .. - - 16,499,199 | 11/12/2021
0000200735......courermeernrererneriersneesnennns | eeveriinees LaGrange........ccceeerereererenerseninenes 02/28/2020. 340 |.. 959,465 | - 42 | - e - - 2,025,727 | 01/13/2020
0000200736, L8Rt 06/10/2020. 319 ... 873,961 | - 724 | - ... - - 1,800,690 |01/24/2020
0000200738 L GIUNAY oo 02/25/2020. 325 |.. 687,288 | - 70- .. - - 2,502,020 | 08/20/2020
0000200753 02/26/2020. 375 .. 654,478 | - 62 | - .. - - 1,258,800 |01/28/2020
0000200788 Dunklin 04/23/2020. 3.20 |. 2,985,128 | - 694 | - - - 5,520,005 | 03/03/2020
0000200862 . [ Waushara........coocveeeeenernniins 04/01/2020. 3.80 | . 2,888,243 | - 20 |- ... - - 5,872,819 | 02/26/2020
0000201229 . | Arkansa 09/09/2020. 340 ... 1,463,581 | - 495 | - ... - - 2,608,300 | 07/12/2021
0000201245, Fresno.. - 09/14/2020. 353 |. 1,259,567 | - 50 | - - - 2,100,000 | 05/27/2021
0000201273 cevenerine | EAGAN s IL 09/28/2020. 340 |.. 549,534 | - 30 |- ... - - 2,155,300 | 06/29/2020
0000201294.........cooiverieirerierererisrins cevenenes | EASE G0N LA 09/02/2020. 320 | ... 2,615,939 | - 322 |- .. - - 5,423,300 | 07/10/2020
0000201338 YOTK. vt bbb NE 10/01/2020. 350 ... 722,946 | - 54 | - - - 2,091,900 | 08/04/2020
0000201343 sevenenee | Chase... NE 10/09/2020. 285 | ... 2,216,392 | - e ———————— - - - 3,854,570 | 08/05/2020
0000201344.........coovrrrirerierineereriseins <evernenees | McDonough IL 10/07/2020. 295 | . 1,773,742 | - 149 | - .. - - 3,506,910 |08/26/2020
0000201359 reveeeenns | Bureau . IL 10/15/2020. 290 ... 2,109,847 | - "i- .. - - 3,595,660 | 09/03/2020
0000201414........covoeririnrierrerierinceiens [ e Lyon MN........ 12/01/2020. 3.00 |... 779,069 | - 101 | = s - - 2,340,970 | 09/09/2020
Summary Lin adj.....c.oocnernneneiinniinni v VARIO....oooiviiiisiiiniis US........ 12/31/2021. 2 5
0199999. Total - Mortgages in GOOd Standing = FAIM MOMGAGES. ... ....vuuirrieririrsesiarssssseeiessssesessssssssssssessersasssessessssssanssesssss s et ensane | fastssssasssessassssssessssssessensessessssssassasssssesssssnnsenssnssansnssons | avsssssessanssanean 137,373,804 99,216 0 0 325,855,099 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
0000702950. v [INEW YORK....ovvriiirniis 09/15/2017. | ..ocvvvvirnns 365 | 17,992,975 | - 2,555 | - ... - - 34,562,212 | 12/20/2021
0000702975. ceveeneeees | MIAMLL, 11/02/2017. 407 |.... 981,121 | - e ——————— - - - 1,727,629 | 12/29/2021
0000702995.........coorererneirerierierirneens | ererienes SOUTH JORDAN...ccoiivriiericrierineeinseiseiserissessssssnsssesssssssssessssesssesssesees | U T eovneins [ 03/01/2018. 354 | ... 1,100,000 | - s C - - 1,864,407 |06/29/2021
0000702996 vvee | SOUTH JORDAN.......oorirririeriinriesisseississsssssiesssssnsssssssssssssesssssssssssnsies | U T eovneiies [ 03/01/2018. 354 | ... 1,000,000 | - e ——————— - - - 1,739,130 | 06/29/2021
0000703003 ceverneees | NEW YORK (MANHATTAN) 02/08/2018. 3.88 | . 4,000,000 | - e —————— - - - 6,607,201 | 09/24/2021
0000703004.........omvverrrmreererrsneseerineins | rereeeinns BOSTON.....courieirrieinersierisienrnies 02/22/2018. 3.90 ... 9,500,000 | - e —————— O - - 16,433,144 | 12/29/2021
0000703008 vee [INEW YORK....oovovrirricrirs 04/02/2018. 3.60 | ... 6,500,001 | - e ——————— - - - 15,896,309 |03/31/2021
0000703010. <eveene | BOULDER B I 03/01/2018. 3.9 |... 755,000 | - s - - - 1,169,636 | 08/16/2021
0000703014.......ovvreririrrierirerieresenens [ e LOS ANGELES 02/06/2018. 3.88 | . 7,800,000 | - e ———————— S - - 9,813,789 | 10/25/2021
0000703015. weeo |HENDERSON.......ovtvvmrirerrriinricrinnns 02/05/2018. 381 | 5,400,000 | - e ——————— S - - 10,148,469 | 12/29/2021
0000703020. cevcieeee. | REDWOOD CITY ..o 04/05/2018. 3.65 | ... 1,119,545 | -  ————— - - - 2,212,978 | 12/29/2021
0000703026..........coneerreererrerererereeerseenns | eereriiees LEWISVILLE.........coomierieieierierieessenissessesssesssssssesssssssessssssssssessensssssssessens | D ennernnee | seroerssesesneens 06/19/2018. 3.90 | ... 2,100,000 | - e ——————— S - - 3,451,676 | 08/16/2021
0000703031....cvvuerreeneereiiereeeereeiseinns ceverneeens | WAILEA e 03/02/2018. 457 | ... 4,000,000 | - s - - - 6,696,802 | 12/02/2021
0000703033 cevvrnenine | TEMPE i enessenississsiesssssssensssessssssssnsssenssssssnsens | Avininins | vovveseineiinens 02/20/2018. 404 | ... 911,000 | - e —————— - - - 1,388,085 |06/25/2021
0000703034 o | s |PASADENA. .....ooovnnn, 04/02/2018. 3.65 | . 2,049,500 | - e - - - 4,090,819 |12/29/2021
0000703037. ALTAMONTE SPRINGS......... 03/29/2018. 4.12 4,522,000 | - - - - - 8,136,020 | 09/08/2021
0000703042 . | PALO ALTO [ [ 06/15/2018. | ....coovvrnecs 4.25 | s 10,500,000 | - e —————— ER - - 14,158,576 | 09/08/2021
0000703049, 07/31/2018. 421 | ... 3,000,000 | -  ————— - - - 4,747,586 | 07/14/2021
0000703067..... SAN FRANCISCO.......covuirieririiriininsierinseenissinssssessessensensssssssessesssones. | CRuveiivens [ eornrerneeiniians 08/28/2018. 4.1 3,370,000 | - - - - - 5,800,344 | 06/02/2021
0000703069 weo | SUNNYVALE......ccomirirnririins 08/30/2018. 424 | ... 2,000,000 | - s - - - 3,302,510 | 12/29/2021
0000703102 .... | SAN FRANCISCO [ [ 12/28/2018. 402 |.. 8,000,000 | - e —————— - - - 14,020,330 |08/16/2021
0000703103 . |WASHINGTON D.C 09/21/2018. 412 | ... 7,252,559 | - 754 | - .. - - 12,552,139 | 12/02/2021
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
0000703126.........coorerreeirerieriereeeeiens | reverienes DALLAS ...ttt L. TR I 12/19/2018. | ..o 453 | s 25,000,000 | - s e - 40,538,349 |10/14/2021
0000703148.........cooevrrererierirerineerseens [ e ARLINGTON.....ooovrvrrirrirnnne VA........ 03/07/2019. 429 | .. 7,194,823 | - T4 | - s - 11,299,435 | 12/29/2021
0000703171 .... |HOUSTON TXeovei 05/29/2019. 418 | ... 4,779,802 | - s - - 7,573,215 | 10/25/2021
0000703179, cevvineries | DALLAS . s [ [ 07/26/2019. 375 | 5,000,000 | - s - - 7,761,565 | 10/14/2021
0599999. Total - Mortgages in Good Standing - Commercial MORGAgeSs = All QNN ...ttt sttt e etseeseessee et sessnsees et et et et eesee et ees s et et et essen et sesansensnnsnsens | crsssessssansansens 145,828,326 0 (O { ] 247,692,355 XXX
0899999. Total - Mortgages in GO0 StANAING. ... vvuierersierireriierises st sss e bbb ..283,202,130 0 0 ..573,547,454 XXX
3399999, TOAIS........orvrecerrrireeerieereeieeiriiee et e ..283,202,130 0 0 ..573,547,454 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes $.....7,813 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Farm Mortgages
0000199058... [ 071212017 i [ s 4.10 32,500 2,046,750
0000201245... Fresno 09/14/2020........oovnscs | e 3.83 390,000 2,100,000
SUMMANY [N8 A].....vvoovvvvreeeeieceiessisssseeeseeseenessenes VARIO.....ocrmmrmnerrvvevecnmerersnen LY 175 RSSO (RSSTR———— . (28,082) ] ...........
0199999. Total - Mortgages in GoOd Standing = FAM MOMGAGES.............cvvuuuuiriiriussiieisiisis it 00 48188188 snsssinnens | 0 e 394,418 4,146,750
Mortgages in Good Standing - Commercial Mortgages - All Other
0000703103... . | WASHINGTON D.C DC 09/21/2018, 4.12 12,552,139
0000703027... MINNEAPOLIS MN 02/2212018....covverriss | e 2.10 8.895.806
0000703113..ccvererevvvecvreneeessssssessssesessssssseenene WASHINGTON DC 10/23/2018.cevvevve | v 2.80 10,445,452
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All OET................cvuiiceiee 0 Sebs bbb ....31,893,397
0899999. Total - Mortgages in Good Standing ....36,040,147
B e N o I X 1 XX 2 DO 36,040,147
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Farmers Property and Casualty Insurance Company

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
0000199058... Platte........ovverereeeeeereeeseereniesnsssensessesnsenseenies | NEvoois [ v, 07/21/2017. | 01/05/2021. 694,546 | - 207 207 T27,253 | i 21,253 | = e | = s 0
0000199185... Union, 01/31/2018. | 02/02/2021. | ... 1,309,448 | - 3,769 ....3,769 W ABB27 | e AB3217 | = e | 7 e 0
0000199292........cevrivvrvrers | MOWET o | MN | e 02/08/2018. | 01/29/2021. 281,612 | - 201 | = o | 7 s | e 201 281,813 [ 281,813 | - | 7 0
0000199703... FURON...ccvoevicerienineenseisersenissnsennsnennens. | L [ 08/23/2018. | 08/25/2021. | .....cvevnee. 1,530,650 | - A18 | = i | T s | e 418 531,068 | = oo | 7 s 0
0000200740... HUMPhIEYS. ....oovvievisniseissnissisnssssnssnisnnns | MSuis [ 06/09/2020. | 12/08/2021. 590,168 | - 2,315 | = s | T i | s 2,315 | = s D592483 | - i | T s 0
0199999. Total - Mortgages Closed by Repayment...........ccccuweues 4,406,424 0 6,910 |0 | 0 s 6,910 | oo 0 s 4,445,834 | ...coovvnns 4,445,834 | ..o 0 0 0
Mortgages With Partial Repayments
Scheduled Repayments |VARIO ..... | ......... |12/31/2021. 1213112021, | = s - - 0 [ = e | 5,601,490 | ..ooovrneee 5,601,491 1 1
0299999. Total - Mortgages With Partial Repayments..........ccovoreirencniscnnsesesceseescsseeesneees 0 0 (O N | [ ST RRRN 0 0 (] 5,601,490 | ..ooovrnne 5,601,491 | .o 0 1 1
Mortgages Disposed
0000703002 KATY oot | Toeee | vervnens 01/16/2018. | 03/01/2021. | ... - A.254 | = i | 7 e | e 4,254 | - e | i 2,000,000 (16,999) (16,999)
0000703016........cvvrrernen LOCKPORT....ccovvvvmreeernrisernenisnessensssnsnnnn | ILoviiie | e 01/29/2018. | 03/01/2021. | ... - - 0 243,913 17,245 17,245
0000703017............. ELGIN....coovvvrerrirnrinernervererisenssninssnenneee | 1L [ 01/29/2018. | 03/01/2021. - - 0 A37,500 | o 147,221 | - e e 9,721 | e 9,721
0000703018... we |[ELK GROVE........oovvmerieeernnnrnerrenirseeseennnns [ 1Loviie | e 01/29/2018. | 03/01/2021. | ... - - 0 ....84,891
0000703019... wo [LINCOLNSHIRE..........ccovrvererneirvenniverinnnenen | Locis | i 01/29/2018. | 03/01/2021. | ... - - 0 ....83,696 89,613 L5917
0000703023... wo [LOS ANGELES........coovvevrrreriererneeisnninerirernene | CAvitt | e 02/01/2018. | 03/01/2021. | ... - ...2,000,000 .....1,984,769 (15,231) (15,231)
0000703027... oo IMINNEAPOLIS.........oooovremreecereresereenrensreenenn | MNL | s 02/22/2018. | 03/01/2021. | ... - ...5,632,844 (8,641) )
0000703030... ... INEW YORK 02/21/2018. | 03/01/2021. | ... = s | 3,934 | 5 i | T s | 3,934 | 5 i | s 2,000,001 (18,193) ,193)
0000703036... ... |LONG BEACH 03/15/2018. | 03/01/2021. - 12,500,000 (5)] - .(5)
0000703046... co [HOUSTON. ... 07/02/2018. | 03/01/2021. | ... - 9)] . .(9)
0000703085... ... |ATLANTA........... 08/15/2018. | 03/01/2021. | ... - ) )
0000703110... ... |LONG ISLAND CITY 11/29/2018. | 03/01/2021. | ... - ) )
0000703113... ... |WASHINGTON 10/23/2018. | 03/01/2021. | ... = [ e 17,989 | = s | 7 e | e 11,9590 | = i | 006,866,703 | 16,866,694 | < e | s 9) )
0000703128... ... INEW YORK CITY.. 12/06/2018. | 03/01/2021. | ... - 19
0000703129... . |NEW YORK CITY 12/06/2018. | 03/01/2021. - 286,920 | .oovioieeneni286,933 | - i | e 13
0000703133... ATLANTA........... 12/18/2018. | 03/01/2021. 982,737 | - .981,355 1 1
0000703176... CAMBRIDGE.........c.cosvumeinneinerierincinseinsennenees | MAGL | s 06/18/2019. | 03/01/2021. | .....ovvvvvnee 1,630,482 | - oo | 8,128 [ 5 | 7 e [ 8,128 | 5 | 1,636,610 9 9
0000703200... HOUSTON......coovirrnrinnrierierinnrisninerieneeee | T [ v 08/20/2019. | 03/01/2021. | ... 2,989,180 | - oo [ 10,820 | = e | 7 s | e 10,8200 | 5 | e 3,000,000 (81,456) (81,456)
0000703281... BOSTON 03/20/2020. | 03/01/2021. 3,976,342 | - 14,039,047 (75) (75)
0000703316... STURTEVANT......ovvvnrivcrinnnereninniesniinnnnes | Wl | e 06/25/2020. | 03/01/2021. 3,036,500 | - 13,500 | = oo | e 3,050,000 2 2
0000199084.........cooveerrrernens [ NAPB-ceocrirriieicrieeinerieniseessesissnisenseneseeennes | CAvets | o, 11/30/2017. | 03/01/2021. | ... = e [ e 112 | 5 i | T e | s 7512 | = s | e 4,860,000 262,624 262,624
0000199359.......cceumrerrrirnees | MACON.cocoeiiiieiierieciseiineiseiienieeseeisssisennens | e [ o, 03/08/2018. | 03/01/2021. | ... DA42267 | - e | e 233 | 5 i | 7 s [ e 233 142,500 | i 146,977 | = s e AATT | oo 4,477
0000199364.........corvverrveenen | GrANtecvcreiericeersrisenenieennes | N | s 04/06/2018. | 03/01/2021. 254,692 | - s [ vrrerinnienennnB80 | 5 i | T e | e 680 249,796 | ..... 251459 | - e | e 1,663 | oo 1,663
0000199479.......ccvvrerernreennens [ HAMIN. s | A |, 06/18/2018. | 03/01/2021. | ....ovvvvnece. 2,492,776 | = oo [ e8| 5 i | T s | e 436 | - s | e 2,493,212 | ...... 2,542,656 49,444 49,444
0000199737............. OSCEOIA......oovvvreveereiereieiseiesessiseisssssessessnenes | Fluees | coeiens 09/28/2018. | 03/01/2021. | ...ovvvvvnee 1,580,618 | - 3,382 | = s | T s | e 3,382 | - e | i 1,584,000 | ..cccvvvnee 1,596,478 12,478 12,478
0000199836. Franklin..........cocoveeneeeneenernennnennenseesenennnes | Al [ 02/11/2019. | 03/01/2021. | ...ovvvrnve. 1,998,898 | - 1,902 | = oo | T s | e 1,902 | = s | e 2,000,000 2,018,910 18,910 18,910
0000199928.........coovvweemvenn [ BUM e | NEnc | 01/11/2019. | 03/01/2021. 822,9% | - A40 | - i | T s | 440 792,179 ....816,582 24,403 24,403
0000200269.........ccceeerrvenens | LONOKE.coooiierriiicrieniececeseiseneviecesseiennnes | ARG | s 07/26/2019. | 03/01/2021. | ... 5,169,362 | = evevceirnirienies | s 11,065 11,085 | = oo ...5,152,320 .....5,192,784 40,464 40,464
0000200714... .1 8aNGAMON.......oorvvrirrierinriseireeriseiseessninsens | Il [ 03/17/2020. | 03/01/2021. | ... ..999,112 | - 888 | = e | T e | e 888 . 18,353 18,353
0000200725 CIOSS....oveveieieirieiesiseessiseisssenesssssssssssessnsenss | AR i, 02/28/2020. | 03/01/2021. | ....oovvvrenvnee 249,808 | - 193 | - e | T e | e 193 250,000 | .ooovioirereni283,836 | = e | e 3,636 | .o 3,636
0000201004... WOOAMUFf.....ovvercireeieeiereeiseineeissiseiinennnee | ARG | i, 09/29/2020. | 03/01/2021. 6,994,156 | - 5,844 | = e | T e | s 5,844 | - ...7,000,000 64,153 64,153
0000199373... 0SCEO......ccvvererreeeeeeerreeeriesrieseisseennseessensens | Fluveis | cevieens 04/26/2018. | 03/01/2021. | ............. 14,941,732 | - 0 ...5,000,000 30,692 30,692
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 5 6 7 Change in Book Value/Recorded Investment 14 16 17 18
2 8 9 10 11 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Foreign Investment Foreign Exchange
Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other Book Value Interest on Disposal Disposal on Disposal Disposal

0399999. Total - MOrtgages DISPOSEA........uuurrsueresiessieseiseessieseseessssesssisssisens | sssssssssesasssssss st s ssnsssssssnssensssssssnsnns | sesssssens 106,660,666 0 203,079 [0 | e 0 0 96,920,426 | ...........97,344,252 | ...cccoviiiiiniiiininens 0 423,826 423,826
Mortgages Transferred
0000703024... 5,537,391 | = e | T s | T s | 7 o |0 | 5 5,537,391 | 0000 5,537,391 | - e | 7 e, 0
0499999. Total - Mortgages Transferred 5,537,391 0 0 [eoveieeeerieeeieeen0 | e 0 0. ..5,537,391 | i 5,537,391 [ 0 ... 0 0
0599999,  TOtAl MOMGAGES..........cvvreeerrerrreirerieieieesieeiseeisseesesseess st ensssessnnies neeassssssssssessessssssssssssssssessesssssssssssssssnenes | revesneees 116,604,481 0 0209,989 | oo | e 0 0 | v 112,505,141 | ... 112,928,968 | ......ccccrvvrrrrrnrrr 0 423,827 423,827
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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 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

NAIC Desig-

nation, NAIC Current

Designation Current Year's| Year's Other-

Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Any Other Class of Assets - Affiliated
Metropolitan Lloyds Insurance Company of Texas... 09/30/1993] ...coovvv | e 7,858,644 | ......... 19,152,925 | ....... 19,152,925 | ....(1,242,251) | ovoovveieieiees [ [ [ cesrieiisissnnenins | ceierisesseensnesnnnsnes | eennsenenisnsnssnennns | coeseeinesnennes

4799999. Total - Any Other Class of Asset - Affiliated... . ..7,858,644 | .. 9,152,925 19,152,925 | ....(1,242,251) 0 0 XXX
4999999, SUDLOLAL = AFFIIEEEA. ... LEEE LR | o 7,858,644 | ......... 19,152,925 | ....... 19,152,925 | ....(1,242,251) 0 0 . XXX
5099999, TOAIS........eooveeeeeeesieesceess s ees s SEERe LR L LRt | e 7,858,644 | ... 19,152,925 | ....... 19,152,925 | ....(1,242,251) 0 0 (VI [P (O EOPOUOPOOPON | N IO 0 XXX
Line Number
1A, TA 0 1B 0 1C e 0 D e 0 1E e 0 1F s 0 16 e 0
1B. 2A ) 0 2B 0 20 0
1C. BA 0 3B 0 3C 0
1D. A ) 0 4B 0 4C ) 0
1E. BA s 0 5B 0 5C e 0
1F. B 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

ACCEl GrOWth V, L.P.....coiiieeieieciceessienienes Pal0 ARO......ooerrereeeieeece s CA..covvr AACCEL e 03/01/2019. I RO PO 186,000 0.060
Accel India VI, L.P......coovrrcrne. Bangalore.........cocuerueieiineeeeeeeeene IND.......... ACCEL ottt 11/11/2019. T [ e eeeeeies | e 21,000 0.070
Accel London VI, LP..c.cociiicieeiceceien London GBR......... Accel ....| 05/06/2019. 1 72,000 | | e 0.060
ACCEI XIV, LLPe e Pal0 ARO.....cooverrrieeei s CA..ovvvne Accel ..| 03/01/2019. 1 ...42,900 0.060
Accion Quona Inclusion Fund, L.P..........c.cccveveiinnnnnes Washington......... DC........... ACCION. ..o 07/26/2018. | ..o | e | e 232,327 | oo | e 0.980
Accomplice Fortuity Pool, L.P.........cccccvvvirrrrirenne Cambridge . | Accomplice......... 06/11/2020. I TR O 112,000 0.600
ACCOMPICE FUND 11, LLPo bbb Cambridge. . | Accomplice......... 06/11/2020. I OO OO 175,101 | oo | v 0.100
Advent International GPE IX-A SCSP..........ccccevevunnece. Boston ADVENL.....oiiiie e 03/13/2019. 3 | e | 68,798 | ..o | s 0.060
Advent International GPE IX-D SCSP. .| Boston, . 03/13/2019. 3 0.180
Affinity Asia Pacific Fund V L.P. Hong Kong . | Affinity ASia PACHIC.........cvurveireiiiiieisee e 01/15/2018. 3 35,811 [ e | e 0.070
Alchemy Special Opportunities FUNA IV L.P.........c.ciirecceceesee e London Alchemy Partners...........ccooeverenenienennnne 01/05/2018. | ...eovevereeinee | ceeeereieeeereireeseeereiseeeeee | cerees 360,329 0.270
Altor Fund V (NO. 1) AB......cvvurirerireierierissiienienes Stockholm Altor.... 12/17/2018. B | e | e 53,448 | .o | e 0.100
American Industrial Partners Capital FUNG VII, L.P........ooiiiiieicssesee e ssssssssessnes New York AlP.. 03/26/2019. 3 | s | e 473,311 0.050
American Securities Partners VI, LP........c.coc ettt New York American Securities...........cocoevrecerereciennnnes 12/10/2014. £ I OO UURUUUUUURRURURN ISVOOON 101,059 | oo | e 0.100
Andreessen Horowitz Fund VI, L.P........ Menlo Park Andreessen Horowitz........ 04/18/2019. 1 235,000 [ .o | e 0.100
Andreessen Horowitz LSV Fund |, L.P.... Menlo Park Andreessen Horowitz........ 04/18/2019. 1 ...77,000 0.100
Ares Special Opportunities Fund, LP.......... New York AATES b 05/04/2020. | .....oonvvrereren [ e | s 207,007 | oo | e 0.060
Arlington Capital Partners V, L.P........ccccovurvininnnn. Chevy Chase. L ATINGION. s 04/29/2019. 3 | e | e 14,545 0.200
Arsenal Capital Parners V LP...........coeiriirririece ettt enseeae New York. . |Arsenal........coccieiceeeee 04/01/2019. 3 | e | s 145,759 | oo | e 0.060
ASTORG VII Paris FRA......... ASTORG ...t 10/26/2018. B | e | e 10,960 [ e | e 0.100
Battery Ventures XII Side Fund, L.P Boston 04/01/2018. 1 0.260
Battery VENTUIES XII, LP ...ttt Boston 02/01/2018. T [ eeeeceeeeeieeenenieee | eveereeieieereeieeenees 10,200 | i | e 0.280
Battery Ventures XIII Side Fund, L.P................ Boston . . 01/24/2020. 1 0.050
Battery Ventures XIlI, L.P . | Boston . | Battery.... 01/24/2020. 1 ...81,600 0.050
Bayview Opportunity Domestic VI, L.P........ New York Bayview Asset Management...........c.occveieuininieirnnecsseeceneenes 08/28/2020. | .....ooovvreverien [ e | s 331,581 | oo | e 0.230
BDCM Opportunity Fund IV, L.P.... Greenwich Black Diamond Capital Management 02/04/2015. | ..o | orereeneieiereseseeeseseenee | e 234,974 0.330
Bessemer Venture Partners Century Fund L.P....... Larchmont. Bessemer. . 109/13/2019. 1 .0.160
Bessemer Venture Partners X Institutional L.P............. Larchmont. Bessemer. 10/15/2018. 1 0.050
BGH Capital Offshore Fund I, L.P... Melbourne. AUS......... Herbert Smith Freehills.. 05/15/2018. 3 .0.320
Blackstone Capital Partners VII L.P. New York NY.oii Blackstone 04/07/2015. 3 .0.100
Blue Sea Capital FUNG | LP..........c.ieieecc ettt Palm Beach..........cccc.... FL Blue Sea Capital.............. 10/18/2013. KT [T IS 360,666 | ... | e 1.390
Blue Sea Capital FUNG [1LP........c.oiiiieiiiiieisie ettt Palm Beach.........cccouvuee FL Blue Sea Capital.............. 02/04/2019. 3 wB1TBT || 0.230
Bond Capital Fund I, LP.........cccovvvenerirccne San Francisco. CA...ce. BONA CaPItal.......covoeeeicieiceeicse s 04/15/2019. 1 ...60,000 0.050
Bridgepoint EUrOPE V 'B1" LP........ccouiiriieieieieee et snens London GBR......... Bridgepoaint......... 09/03/2014. K U OO (331,539) | .evreerreereirineieieireieenies | e 0.130
Carlyle Europe Technology Partners IV, S.C.Sp. London GBR......... Carlyle ... | 11/29/2018. 3 83,778 | oo | v 0.060
Carlyle Partners VI, L.P.......cocovnrnenirrerennes Washington......... DC........... Carlyle. . 102/19/2013. 3 v 134 5.360
Carlyle Partners VII, L.P.........cooviimieneneeenineins Washington......... DC...covunee CMYIB ..ot 10/26/2017. 3 | e | 127,266 | oo | v 0.100
CHRYSCAPITAL VI, LLC ottt sttt Mumbai | IND...cccooue. CRIYSCAPHAL. ...t 10/04/2018. KT PO PN 320,000 0.110
Clearlake Capital Partners VI, L.P............ Los Angele: CA....... Clearlake Capital 01/16/2020. | ..oocvevereeces | e | e 435,440 | oo | e 0.100
Cortec Group FUNA VI, L.P.....oovoiicieiceeseeesseensies New York COMEC vttt 04/27/2015. 3 [ e | e 46,015 0.710
Cortec Group FUNd VIl P New York Cortec .... | 09/16/2019. B | | s 19,448 0.180
Court Square Capital Partners IV.........c..cveiiieiesssesessssssessssnes New York . Court Square . [ 07/03/2018. 3 | s | s 539,349 | ..o | e 0.210
CRV VI Pttt Cambridge. MA.......... Charles RIVET........c.coocniviiinnes 06/24/2020. 1 37,500 | oo 90,000 0.100
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1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

DY PAMNETS 1], LLP....ooioei bbb Palo Alto. DY .ot 03/28/2019. 1 [ s | s 42,500 | oo | e 0.320
Dyal Capital Partners IV, L.P.........cccooeniminnirinincnees New York Neuberger Berman............ccocvevveennee. 04/06/2018. KT [N IO 700,546 0.780
ECI 11 FP LP.ieeeiseeeieeeenne London ECI Partners LLP.......c.ccocneeeneinerinniins 07/02/2018. K TR OO 1,107,179 [ oo | e 0.660
EnCap Energy Capital Fund X, L.P.......... Houston EnCap.... . 02/05/2015. | ..vovvvvereririen [ e | s 407,594 | oo | s 0.190
ENCap ENErgy Capital IX.........oveureeeeieeeineineieieiei ettt Houston EnCap.... . 01/04/2013. AT 0.100
Fifth Wall VENEUIES 1, L.P.......vveeeeeeece ettt sttt Los Angeles Fifth Wall VENEUIES.........cooviveiiiciciceceeece ettt 10/15/2018. L R URUUUROTI BV 263,355 | oo | e 0.250
FirstMark Capital OF III, L.P New York FirstMark Capital ... | 12/13/2019. T ] s [ e 80,000 0.420
FirstMark Capital V, L.P....... New York FirstMark Capital .112/13/2019. I OO OO 160,000 | .voveereerrirserienieeinenis | v 0.310
Fortress Credit Opportunities Fund V (A) LP.. New York FOrtress.....covevininierncins 1211112018, | oo [ | e 17,573 | o | e, 0.100
Foundation Capital IX, L.P... San Francisco. Foundation Capital.............cceireriiurieiireee e 08/10/2018. L O OUNUURIRUTI BV 376,599 0.800
Francisco Partners V, L.P.... San Francisco. Francisco Partners Management....... 09/29/2017. 3 | s | e 450,000 | oo | e 0.160
Francisco Partners VI, L.P..........ccccorvunenee San Francisco. Francisco Partners Management....... 04/03/2020. 3 8,625 | ..o 92,000 0.100
Global Infrastructure Partners [V, L.P..........ccouciiiceiiceeeice et New York. Global Infrastructure.............. 07/01/2019. | oo | e | e 124,525 | oo | e 0.100
Great Hill Equity Partners VII, L.P............... Boston Great Hill PAMNETS.........ccviiiiriiiieiseee st ssssssenees 06/26/2019. 3 | s | e 196,084 0.070
Green Equity INVESIOrS VI, LP.......oooii sttt Los Angele: Leonard Green...........ccocceeeeennee. 10/14/2019. 3 29,860 | i | e 0.060
Gryphon Heritage Partners, L.P............ccccccovevuena. San Francisco. Gryphon.. 03/16/2020. 3 | s [ s (18,178) | oo | v 0.320
GrypPhon PArtNErS VI, L.P.......eeeiciee st neen San Francisco. Gryphon.. 03/16/2020. KT ISR RSP (146,367) | . 0.170
HY GENESIS 9 L.P-..o bbb LONAON. ...ovvirirrriririierierirneninsriseneesienenens | GBRucciciis [HO it e 02/07/2020. 3 3,343 LA,903 | | e 0.100
HY Saturn 2 ALP...ciccnciceiis London GBR ... | 02/07/2020. 3 | | 269,700 0.100
Hg Saturn L.P London GBR ....| 03/07/2018. KT O TN 727,390 | .o | ceeeneenad 0.350
Index Growth V (JErSEY), L.P.........cvuuiiiiciiiiiie st London GBR Index Ventures .1 03/02/2020. 1] [ 157,421 | oo [ e 0.060
Index Ventures Growth IV, London GBR . | Index Ventures 07/02/2018. 1 176,000 0.340
Index Ventures IX. London GBR Index Venture ....|07/02/2018. T | e | e 75,705 | oo | e 0.170
Index Ventures X (JEISEY), L.P.........ov i nnees London Index Ventures .103/02/2020. T ] e [ e 40,394 0.100
Inflexion Buyout Fund V Limited Partnership.............coeeierniiririrsceeee s eenes London . | Inflexion 04/09/2018. 3 644,569 0.180
Inflexion ENtErprise FUNG V..ot nsenes London Inflexion ... | 04/04/2019. 3 | e | 67,200 | oo | s 0.090
Inflexion Partnership Capital Fund Il Limited Partnership............c.ccccoeuerene. . | London GBR Inflexion . | 04/09/2018. KT ISR IS 366,169 0.200
Inflexion Supplemental Fund V . | London . | Inflexion 04/04/2019. 3 | s | e 178,056
Investindustrial VIIL.P..........cccccovuunne. London Investindustria............cccceeune. 03/25/2019. 3 [ | 19,156
Jade Equity Investors, L.P Los Angele: Leonard Green 10/14/2019. B | e | e 258,843
KKR Dislocation Opportunities (Domestic) Fund L.P. New York 04/09/2020. | ....oooverrerns | e | e 1,907,253
Kleiner Perkins Caufield & Byers XVIII, LLC........... New York Kleiner Perkins Caufield & Byers........ 01/28/2019. T ] s | e 22,500
Kohlberg Investors IX, L.P MOUNt KISCO....ouvvveieveiriieeiieiiieee e [N} G Kohlberg 12/09/2019. 3
Lightspeed China Partners IV, L.P Shanghai Lightspeed.. 12/10/2018. 1
Lightspeed China Partners Select I, L.P.................. Shanghai Lightspeed.........cccooururenee 12/10/2018. 1
Lightspeed Venture Partners Select IV, L.P . | Menlo Park Lightspeed.. 02/28/2020. 1
Lightspeed Venture Partners X, L.P. .| Menlo Park Lightspeed.. 03/28/2018. 1
Lightspeed Venture Partners XIII, LP.........cccociiiiciicisscsiesissssss s Menlo Park. Lightspeed.........cccoevuunn. 02/28/2020. 1 [ | s 42,000
Menlo VENIUIES XV, L.P.....oveiiiieie s Menlo Park Menlo Ventures. ... | 07/22/2020. T ] e [ s 45,000
Meritech Capital Partners VI L.P........c.ccvioiiiie ettt Palo ARO.......cececccece e Meritech .105/07/2018. T s | e 123,500
Meritech Capital PAMNErS VII L.P.......c..cveiiiirirrieiisiesisssssie s ssnes Palo ARO......coveeeee e MEFIECN. ... s 05/07/2020. T ] e [ e 40,163
New Enterprise ASSOCIAtES 17, L.P.....vu et nees Menlo Park . NEW ENterprise ASSOCIAES.........cvurerrurerereinrireieirieireeseieeeeeessssese e 05/20/2019. T ] s | s 60,000
Olympus Growth Fund VII, L.P.......cccovvviirien. SAMTON. ... CToii Olympus........ccoveveveres 11/20/2017. K RO I 400,632
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1 2 Location 5 6 7 8 9 10 11
3 4
Date
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CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
One Equity Partners VI, L.P. New York 1) G One Equity Partners... 08/07/2018. 3 | s | e 535,202 | ..cvvririeirnrineienienes | e 0.380
PAG Asia lll, L.P......occoeene HONG KONG....oovorereeierieceisieie CHN......... PAG Asia........... 09/06/2018. 3 | | 115,416 0.100
Patria - Private EQUity FUNG VI, LP......c..iiiiiicseseisenies st Sao Paulo. BRA......... PATIBL .1 12/18/2017. K TR VPO 240,727 . 0.150
Permira VIILPA.....ccoiie London GBR......... Permira........cccoevieeeiieeniieenns 05/03/2019. 3 | e | 140,872 | oo | e 0.100
Polish Enterprise Fund VIII, L. Warsaw. ... |[POL......... Enterprise Investors 09/08/2017. KT ISR IS 207,007 0.640
Primavera Capital FUNG I L.P.........c.oiiic et HONG KONG.....voveirriic e CHN......... PHMAVETA. ...t 02/14/2018. 3 | s | s 1,028,085 | ..o | e 0.120
Public Pension Capital, LLC..........cccoerrrrerrerrcirireennes New York Public Pension Capital Management...............cveuenernieeeeseeieeseiseseeeenes 07/10/2014. KT [T IS 115,805 0.100
Scale Venture Partners VI, L.ttt Foster City Scale Ventures...........cccceeeeuenne. 06/27/2018. L O UNUUURTUTI BV 245,768 | ..o | e, 0.690
Secondary Overflow Fund IV L.P........cccoovvvennee Boston HarbourVest Partners, LLC.............. 04/30/2020. 3 [ | e (2,951) [ oo | s 0.150
SIIVEr LAKE Partners VI, L.P.......c.cuoiiecieicceeeeee ettt bttt New York Silver Lake.. 06/02/2020. | ............... KT I 184,664 | ..o 0.100
Spark Capital Growth Fund IIl, L.P.................. Boston, 02/12/2019. 1 [ | s 360,000 | ..o | e 0.220
Spark Capital VI, L.P......ccovveerieercrreriennns Boston, 02/12/2019. I RPN OO 135,000 0.220
Tailwater Energy Fund Il LP..........ccoccorirenenee Dallas Tailwater. 07/20/2018. | ..o | e | e 1,275,484 | .oeeeeeeeeeeeeeeceeenes | e 1.110
Tailwater ENergy FUNG IV LP........o.iiiiicese et Dallas Tailwater. 06/2412019. | .vovvveervees [ v | s 669,259 0.070
The Baring Asia Private Equity Fund VI, L.P.......oooveriiiene HONG KONG....oeeiiee e CHN......... BalNG ASIA......cueueveerceeierirei sttt 07/10/2018. KT [OOSR ISP 123,242 | oo | e 0.150
The Veritas Capital Fund VII, L.P New York Veritas ... | 08/09/2019. 3 | e | 612,837 | oo | s 0.100
Trident VI, L.P..coecne Greenwich.........cceeevrceneereeereens Stone Point Capital . 1 12/20/2013. 3 9,574 0.160
Trilantic Energy Partners Il (North America) L.P...........coueviiiiiiiciiscescseeeseies e Austin THINEC. ... 1211412018, | oo e | e 121,968 | oo | v 0.910
Welsh, Carson, Anderson & Stowe XII, L.P.........ccviiiiisisrieeesissesseienies New York WEISH CarSON......oouieurirrireiriie ittt 09/16/2014. 3 ..13,277 0.180
Westlake BioPartners Fund I, L.P...................... Westlake Village..........ccoeuevevieirrenrinieieineirienne Westlake............ 05/07/2020. 1 212,250 | s | e 0.080
Westlake BioPartners |, L.P . | Westlake Village. Westlake............ 08/30/2018. LI [T IO 133,875 | oo | v 0.870
Whitehorse Liquidity Partners Fund [V LP .| Toronto... Whitehorse, 04/21/2020. 3 (33,699) 0.060
Wind Point Partners IX, L.P.......cccccoeeunni. . Chicago WINA POINE......cooviviiieiiccceee ettt 01/17/2020. 3 48,560 | ..vveeeeeeeeieieeeeeeeieeeies | e 0.090
Wing Three, L.P...c..cvvieiicecsenn Menlo Park CA......... WING VENIUTES. ...t 05/29/2020. 1 13,500 0.110
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated 234,132 21,257,722 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
p002296 1350 Eye Street Owner LLC . | Washington....... Eye Street Manager LLC 020172021, | e | e 5,537,391 | oo
p001437 MetLife Core Property Fund, LP - MPC .. | Whippany. . | Metropolitan Life Insurance Company Core Property Fund GP LLC. 04/02/2018. | ..o | e | s 531,485 .
2299999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of REal EState = AffIIAEA. ........ i ettt es et ef ettt ennsentensennesnsensens | crseessna 5,537,391 | oo 531,485 XXX
4899999, SUDLOMAL = UNGIFIAIEA. ..............oveveeeeeeeeieeeeeeevee e ees e et seess e es s esseesenesesasesesesenssesesnsenssensensas  aevasesssssesesessessssssessesasssesssesessssssessensassssessnsassssessasaesasnsensnsases 234,132 21,257,722 XXX
4999999, SUDTOLAL = AFFIIBIEA. ... vvesessieeies ettt ettt ettt 8 88188828088k E e eeets 441e0EseeeEee Lo LS oL s oA EeeE kLo L8 oL Lo EE o8 E oL L o8 seeE e ek etk ee eeE1eeEeeL LS ee LR oL eee e R LRt E LR ALttt sttt | eniinnes 5,537,391 | ... 531,485 R XXX
5099999, TOAIS.........rvrerereesseeseesseieeess et es st 8 bRkt R e H41eLEReE LR L LR bR R LR R AR e R LRk et R re | HLREeeE L LR AR LR E R LR AR LR R ARt | eeeienes 5,771,523 | oo 21,789,207 | oo 0 XXX
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Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

METROPOLITAN LIFE

Accel Growth V, L.P. Palo Alto.........c.ccoevenece CA.. | INSURANCE COMPANY 03/01/2019. | 03/31/2021. | ............ 741,056 | ......... (12467 | oo e | e | e (12,467) [ oo | s 728589 | ... 728,589 | ..ovvvviivirrris (0 I 12,467
METROPOLITAN LIFE

Accel India VI, L.P. Bangalore. .| IND. | INSURANCE COMPANY 11/11/2019. | 03/31/2021. | .............. 99,336 | ..cooonee. 7,664 | ... 7664 | oo | e 107,000 | ..ooouco 99,336 | ..oovveirrieiins (7,664) (7,664)
METROPOLITAN LIFE

Accel Leaders Fund II, L.P......... Palo Alto.........c.cooevvnnc CA.. | INSURANCE COMPANY 03/01/2019. | 03/31/2021. | ............ 307,535 | .ooveonees 2,465 | ........ 2,465 310,000 | ....... 307,535 | .o (2,465) (2,465)
METROPOLITAN LIFE

Accel London VI, L.P......ceviecieeeeieseesie e London.........evererennnns GBR|INSURANCE COMPANY 05/06/2019. | 03/31/2021. | ............ 230,596 | ...ooovrne 1,404 | ... 1,404 [ | v, 232,000 | ....... 230,596 | ..coorrrrrirerirens (1,404) (1,404)
METROPOLITAN LIFE

Accel XIV, LP......ocvreirrcrins Palo Alto.........c.ovevenece CA.. | INSURANCE COMPANY 03/01/2019. | 03/31/2021. | ............ 203,149 | ............ 6,401 | ........ 6,401 209,550 | ........ 203,149 | .o (6,401) (6,401)
METROPOLITAN LIFE

Accion Quona Inclusion Fund, L.P........ccccoewerenrvnnrineiinns Washington................. DC.. | INSURANCE COMPANY 07/26/2018. | 03/31/2021. | ............ 969,628 | ......... 67,113 |........ 67,113 [ e | v 1,036,741 | ....1,040,627 | ...ccoovvrvvriverirens | v 3,886 | oo 3,886 | ..o 64,548
METROPOLITAN LIFE

Accomplice Fortuity Pool, L.P .| Cambridge........ccceo..e. MA. | INSURANCE COMPANY 06/11/2020. | 03/31/2021. | ............ 351,463 | ........... (1,463) | ........ (1,463) 350,000 | ........ 351,463 | ..o | e 1,463 1,463
METROPOLITAN LIFE

Accomplice FUNd I, L.P.......ociuiieiiciecseeseiseis Cambridge.........c.covveene MA. | INSURANCE COMPANY 01/10/2018. | 03/31/2021. | ......... 3,665,732 | ....(1,265,732) | covvorvrcrierinens | orerreerienineines | e | e (1,265,732) [ ..ooveoneernrinciins | v 2,400,000 | .....3,665,732 | ..coovrvmrrrirririns | e 1,265,732 | ....... 1,265,732 [ ..vveverrieiis
METROPOLITAN LIFE

Accomplice Fund Il L.P...... Cambridge... .|MA. | INSURANCE COMPANY 06/11/2020. | 03/31/2021. 263,189 | oo [ e 0 263,189 | ........ 263,189 0
METROPOLITAN LIFE

Advent International GPE IX-A SCSP.........coccmeemrenerinernens BOStON. ... MA. | INSURANCE COMPANY 03/13/2019. | 03/31/2021. | ............ 593,708 | ......... (70,781) | vereercrrnrrnes [ e | e | veeerneeens (70,781) (20,285) 502,642 556,480 | ............ 20,285 | ... 33,553 53,838 37,227
METROPOLITAN LIFE

Advent International GPE IX-D SCSP.........cccoevevrvrvrrniriens BOStON......corveriiiine MA. | INSURANCE COMPANY 03/13/2019. | 03/31/2021. | ............ 386,157 | ......... (56,608) | ...vvvovevrreerrees [ e | e | e (56,608) 329,551 | ........ 361,228 | ..o | s 31,677 | oo 31,677 | oo 24,929
METROPOLITAN LIFE

Affinity Asia Pacific Fund V L.P........c.coccvmniiverivenrnniinis Hong Kong.........ccoo..... CHN|INSURANCE COMPANY 01/15/2018. | 03/31/2021. | ............ 736,836 | .......... 49,524 | .o | e | e | 49,524 | ..o | v, 786,360 | ........ 736,836 | ...cvvvrrirerierinns | e (49,524) | .......... (49,524) | ... (1,563)
METROPOLITAN LIFE

Alchemy Special Opportunities Fund IV L.P....... London..... GBR| INSURANCE COMPANY 01/05/2018. | 03/31/2021. | ............ 514,256 | ......... 76,651 [ oo | e | e | v 76,651 | ...cooouce 6,220 | ........... 597,127 | ........ 514,256 | ............. (6,220) | ........... (76,651) | ...covvv (82,871) [ oo
METROPOLITAN LIFE

Altor FUNA V (NO. 1) AB.....ouivrireieeiieseesieeeieeise e Stockholm................... SWE| INSURANCE COMPANY 12/17/2018. | 03/31/2021. | .............. 96,150 | .ovvvneee. 3,887 |........ 3,887 (113) 99,924 | ......... 96,150 113 (3,887) (3,774)
METROPOLITAN LIFE

American Industrial Partners Capital Fund VII, L.P................ New York.........coceunn. NY.. | INSURANCE COMPANY 03/26/2019. | 03/31/2021. | ............ 556,265 | ............ 5789 |....... 5,789 562,054 | ....... 556,265 | ....coverrrrrrrriens (5,789) (5,789)
METROPOLITAN LIFE

American Securities Partners VII, L.P.........cccocovervevinerncens New York.........oceeun. NY.. | INSURANCE COMPANY 12/10/2014. | 03/31/2021. | ......... 4,057,082 | .......... T2,823 | oo | e | v | e 72,823 | oo | e 4,129,505 | .....4,057,082 | .coovverrerirnrrnerns | e (72,423) | ...ccvecs (22 7X) | —
METROPOLITAN LIFE

American Securities Partners VI, L.P..........cccccocvviinevens New York........coceuunn. NY.. | INSURANCE COMPANY 02/23/2018. | 03/31/2021. | ......... 1,015,730 | ........ 103,097 | oo | oo [ enrriesninenenens | e 103,097 | covvoveeriirinens | e 1,118,827 | ....1,015,730 | .oovvvvrvrrvcrrans | v (103,097) | ......... (103,097) | covooverreriririnne
METROPOLITAN LIFE

Amherst Single Family Residential Partners VI, LP............... AUSHN. oo TX.. | INSURANCE COMPANY 03/15/2019. | 03/31/2021. | ......... 3,088,999 | ....... (736,418) | vvvovvriecirines [ e | e | v (736,418) | covvvvevceririrnees | e 2,352,581 | .....3,088,999 | ....ccooorirrmrirnnis | crirernnne 736,418 | .......... 736,418 | ..o,
METROPOLITAN LIFE

Andreessen Horowitz Fund VI, L.P.........c.ccccoviineinninniinnninns Menlo Park................. CA.. | INSURANCE COMPANY 04/18/2019. | 04/01/2021. | ............ 331,949 | ......... (20,449) | .o [ | e | s (20,449) [ ...cvvvvvirrrne | e, 311,500 | ........ 331,949 | .o | e 20,449 20,449
METROPOLITAN LIFE

Andreessen Horowitz LSV Fund I, L.P.......cccccovervrerirncrrnennne Menlo Park.................. CA.. | INSURANCE COMPANY 04/18/2019. | 04/01/2021. | ............ 719,751 | v (54,751) | vvereererrnrines [ e | e | everneeens (T XD [ I 665,000 | ....... 719,751 | oo | e, 54,751 54,751
METROPOLITAN LIFE

Ares Special Opportunities Fund, LP..........c.ccccovenerrereneens New YOrk.........oceenn. NY.. | INSURANCE COMPANY 05/04/2020. | 04/01/2021. | ......... 1,428,174 | ...... (121,796) | vvvvververeernns [ v | v | v (121,796) | cevovvereeririiees | e 1,306,378 | ... 1,428,174 | oo | s 121,796 | .oovvenee 121,796 | covooeciinne
METROPOLITAN LIFE

Arlington Capital Partners V, L.P. Chevy Chase. MD. | INSURANCE COMPANY 04/29/2019. | 03/31/2021. | ............ 834,177 | ....... (135,317) | cevvvevierenreinns v | e | v (135,317) | cevvvveverinrirens | v 698,860 | ........ 83477 | e | v 135,317 | v 135,317 | oo
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METROPOLITAN LIFE

Arsenal Capital Partners Fund IV LP..........cccoconvinnernereneens New York.........cocoen. NY.. | INSURANCE COMPANY 09/03/2015. | 03/31/2021. | ....... 16,861,085 | .oooucevnereeeriens | rveenne (V1 OO PV 16,861,065 |....16,861,065 | ......c.ccosvrvrmrrrnes . 0
METROPOLITAN LIFE

Arsenal Capital Partners V LP..........cccooeereeeneeisrnnenenes New York.........oceenn. NY.. | INSURANCE COMPANY 04/01/2019. | 03/31/2021. | ......... 1,047,392 | ........ (26,255) | ........ [ESTUTRTIIRN DRI RN (26,255) [ ..oovvvrerrrirreris | v 1,021,137 | .....1,042,691 | ..oooivciviriens [ v 21,554 | v 21,554 | i 4,701
METROPOLITAN LIFE

ASTORG Vll...ovirririeieeieieeiesiseeiesissessesissssensesessenns Paris......cveeeeveerierienes FRA [ INSURANCE COMPANY 10/26/2018. | 03/31/2021. | ............ 447,012 | .......... 31,073 |........ 31,073 | o (4,642) | ............ 473,443 | ........ 447,012 | oo 4,642 | ........... (31,073) | oo (26,431) [ .oovercerrieries
METROPOLITAN LIFE

ASTORG VII CO-INVEST LGC.......ccoorvrrrrierinrririsiiinnianes London.........ccveerenns GBR| INSURANCE COMPANY 02/14/2020. | 03/31/2021. | ......... 1,170,004 | ............ 2,534 | ... 2,534 | o (91,988) | ......... 1,080,550 | .....1,120,616 | ............ 42,600 | ............. (2,534) | oo 40,066 | .....cooverricrinen
METROPOLITAN LIFE

Audax Private Equity FUnd VI, L.P.......oovniiinninniniens BOStON. ... MA. | INSURANCE COMPANY 08/03/2018. | 03/31/2021. | ............ 792,259 | ....... (180,174) | ........ e | s | (180,174) | covvvveveriscienie | v 612,085 | ........ 792,259 | .ooovveverreeiverrnee | e 180,174 | covveeee 180,174 | oo
METROPOLITAN LIFE

Battery Ventures XII Side Fund, L.P........c.ccoconmeenirinneinniinnns BOStON. ... MA. |INSURANCE COMPANY 04/01/2018. | 04/01/2021. | ......... 2,082,263 | ...... (843,123) | ........ reveeensnenens | s | e (GZXTPC) ) I I 1,239,140 | .....2,082,263 | ...cccovrrmrrmrrrnee | cerrienns 843123 | ......... 843123 | .o
METROPOLITAN LIFE

Battery Ventures XII, L.P... BOStON. ... MA. |INSURANCE COMPANY 02/01/2018. | 04/01/2021. | ......... 3,040,391 | ....... (836,111) | ........ reveneeesinenens | e | s (836,111) | cevevvereeririrnens | cerreens 2,204,280 | .....3,040,391 | ..cooovirrrvriiriinies | e 836,111 | ...ovve.. 836,111 | .o
METROPOLITAN LIFE

Battery Ventures XIIl Side Fund, L.P..........ccccovvvnerinirrnernens BOStON......couvvrririn MA. |INSURANCE COMPANY 01/24/2020. | 04/01/2021. | ............ 177,016 | covovvvene (7,256) | ........ (75515) ) [N IS 169,760 | ........ 177,016 | oo | v 7,256 7,256
METROPOLITAN LIFE

Battery Ventures XIlI, L.P BOStoN.......cvverirrine MA. | INSURANCE COMPANY 01/24/2020. | 04/01/2021. 239,639 361 |........ 361 240,000 239,639 | ..ocvverrrerreriees | e (361) (361)
METROPOLITAN LIFE

Bayview Opportunity Domestic VI, L.P.........ccccoevvernernninne New York.........ccccou. NY.. [ INSURANCE COMPANY 08/28/2020. | 04/01/2021. | ............ 481,581 | oo [ s (V1 UPOPPORORTONOORN PR 481,581 | ........ 481,581 | .o . 0
METROPOLITAN LIFE

BDCM Opportunity Fund IV, L.P Greenwich .. | CT.. | INSURANCE COMPANY 02/04/2015. | 03/31/2021. | ......... 5,674,155 | ....... (141,879) | ........ SOOI DURRRRTORPPORRTURRR ISP (141,879) | covvveveeeerrnees | oo 5,532,276 | ....5,532,276 | ....ccccovvrrrrrrren. . (V1 IO 141,879
METROPOLITAN LIFE

BE VILP... London..... GBR|INSURANCE COMPANY 01/26/2018. | 03/31/2021. | ......... 2,001,506 ..(4,036) | ........ (4,036) | ....... (101,086) | ........ 1,896,403 | .....2,001,505
METROPOLITAN LIFE

Bessemer Venture Partners Century Fund L.P..........ccccocouneee Larchmont...........c....... NY.. | INSURANCE COMPANY 09/13/2019. | 04/01/2021. | ............ 453,152 | .......... 22,015 |........ 22,015 | oo | v 475,167 | ........ 453,152 | ..o [ s (22,015) | ..ocverees (22,015) [ ..o
METROPOLITAN LIFE

Bessemer Venture Partners X Institutional L.P.............cccco.... Larchmont...........c....... NY.. | INSURANCE COMPANY 10/15/2018. | 04/01/2021. | ............ 318,105 | .ovvvreees 4,062 |....... 4,062 322,167 | ........ 318,105 | ..o (4,062) (4,062)
METROPOLITAN LIFE

BGH Capital Offshore Fund I, L.P.......c.cccoverirmriririrniiiniiens Melboumne..........cccoeuee AUS | INSURANCE COMPANY 05/15/2018. | 03/31/2021. | ............ 848,062 | ......... 89,859 |........ 89,859 | ..o (9,989) | ..o 927,932 | ... 848,062 | .............. 9,989 | ..o (89,859) | ...cvvuv (79,870) [ ..o
METROPOLITAN LIFE

BlackFin Financial Services Fund lll.............ccccooeveinnrinnenn. PariS......evveivriireiiees FRA [ INSURANCE COMPANY 06/26/2019. | 03/31/2021. | ......ccconv. 19,702 | ..o 42,018 |........ JSSTUTSTTUPUUPIRN DUOPPUTRTORPURPRROPRY PRI 42,018 | .oovvnee [QOLL:) ) — 60,232 | .......... 19,702 | oo, 1,488 | .o [CYVRE) ) — (40,530) [ ..vovvveerrirriinns
METROPOLITAN LIFE

Blackstone Capital Partners VII L.P. . | INSURANCE COMPANY 04/07/2015. | 03/31/2021. | ......... 5,017,873 | ... (465,733) | ........ reveeennsnenens | e | e (465,733) | covvvvereererinees | cereeens 4,552,140 | ....4,792,183 | .oovvvovriirrinnrns | e 240,043 | .......... 240,043 | .......... 225,689
METROPOLITAN LIFE

Blackstone Strategic Alliance Fund Il L.P.........cccccooeveerernens New Yor.........coceenn. NY.. | INSURANCE COMPANY 11/23/2010. | 04/01/2021. | ............ 845482 | ......... (18,811) [ ........ [ESTUTRTIIRN DRV RN (18,811) [ oovercercrrveene | s 826,671 | ........ 826,671 | ..o . 0 58,258
METROPOLITAN LIFE

Blue Sea Capital FUNA I LP.........cocoomiverieirnerericrieens Palm Beach..........c...... FL... | INSURANCE COMPANY 10/18/2013. | 03/31/2021. | ......... 4,478,008 | ....... (617,884) | ........ [ESTUSTTOSURRPOR DURRTTRTORPPRORRPORTR ISP (617,884) | cvooveiriiens | e 3,860,124 | ....4,072,492 | ....ovvvrvrerivrrii | e 212,368 | .......... 212,368 | .......... 405,517
METROPOLITAN LIFE

Blue Sea Capital FUNA I LP.........cccovvvreririneiericninens Palm Beach..........c...... FL... | INSURANCE COMPANY 02/04/2019. | 03/31/2021. | ............ 296,217 | ooouc (29,842) | ........ revereeeressinene | e | e (29,842) [ ..o | s 266,375 | ....... 298,217 | oo | e 29,842 29,842 309
METROPOLITAN LIFE

Bond Capital FUnd I, LP.........cocniimiireinesnisneierieeiens San Francisco............. CA.. | INSURANCE COMPANY 04/15/2019. | 03/31/2021. | ............ 652,373 | ....... (127,373) | ........ e | s | e (127,373) | ceveveveerseienie | v 525,000 | ........ 652,373 | .o | e 127,373 | oo 127,373 | oo
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METROPOLITAN LIFE

Bridgepoint EUrope V 'B1' LP......c.vvueireenerierincerseiseins London......cc.eveverernns GBR|INSURANCE COMPANY 09/03/2014. | 03/31/2021. | ......... 5,544,488 | ....... (487,394) | ........ reveeennenenens | e | e (487,394) | ....... (106,401) | ......... 4,950,693 | .....5,078,951 | .......... 106,401 | c.ocvvvnnee 21,857 | oo 128,258 | .......... 465,537
METROPOLITAN LIFE

Carlyle Europe Technology Partners Fund IV....... London..... GBR|INSURANCE COMPANY 11/29/2018. | 04/02/2021. | ............ 382,590 | ... 42,589 |....... reveeeeeeinsnens | e | e 42,589 | ..ccoonne (8917) | covvvrrenn 416,262 | ........ 382,590 | .oovvvrrnnes 8,917 | v [CRT: ) - (KA Y] -
METROPOLITAN LIFE

Carlyle Partners VI, L.P Washington................. DC.. | INSURANCE COMPANY 02/19/2013. | 03/31/2021. | ............ 828,864 | ....... (91,990) | ........ revereeeressnnens | v | e (91,990) [ ..ovvvnvvrreriirene | e 736,874 | ........ 788,946 | ....cooovrrverrerirnes | 52,072 52,072 39,918
METROPOLITAN LIFE

Carlyle Partners VII, L.P. ... | Washington................. DC.. | INSURANCE COMPANY 10/26/2017. | 03/31/2021. | ......... 2,311,875 | ........ 135,202 |........ ST TRIRR ISR SR 135,202 | .ooovevrevcirvnnnins | v 2,447,077 | ...2,311,875 | .o | v (135,202) | ......... (135,202) | cvoovevrvreiererines
METROPOLITAN LIFE

Charles River Partnership XVI, L.P........cccoovniirnrinniinncinnns Cambridge........coevvvvnee MA. | INSURANCE COMPANY 06/17/2014. | 03/31/2021. | ......... 6,400,022 | ....(3,119,022) | ........ e | e | s (3,119,022) [ ..o | s 3,281,000 | ....6,313,581 | ..coocvvvvrireriraris | s 3,032,581 | ....... 3,032,581 | ...cooouce 86,440
METROPOLITAN LIFE

CHRYSCAPITAL VIII, LLC Mumbai.......c.ocvereennes IND. | INSURANCE COMPANY 10/04/2018. | 03/31/2021. | ............ 537,329 | ......... (17,329) | ........ [SOTUUTIUIRN DUV RN QA 7::) | [ I 520,000 | ....... XY 72 I IR IV 17,329 | v 17,329 | oo
METROPOLITAN LIFE

CIP Capital Fund Ill, L.P New YorK.........ooceunn. NY.. | INSURANCE COMPANY 07/01/2019. [ 03/31/2021. [ ...ovvrvvreercrierens | verreriseenserinns | cerveees (VN SOOI ORISR ISP (53,89B) [ ..vvvreeereeereriarens | v [GRRIEL)| E— (53,898) [ ..voverrerarirerins
METROPOLITAN LIFE

Clearlake Capital Partners V, L.P..........ccccovevrmeeniemncrinernens Los Angeles................ CA.. | INSURANCE COMPANY 10/13/2017. | 03/31/2021. | ......... 4,672,250 | ....(1,265,774)| ........ reveseeneissnnens | e | s (1,265,774) [ ..o | v 3,406,476 | ....4,672,250 | ....cccoovmiririrrirrs | v 1,265,774 | ....... 1,265,774 | ..o
METROPOLITAN LIFE

Clearlake Capital Partners VI, L.P.........cccccoevrmernirmncienirnens Los Angeles................ CA.. | INSURANCE COMPANY 01/16/2020. | 03/31/2021. | ............ 936,204 | ........ (30,162) | ........ reveeerressiene | e | e (30,162) [ ..o | i 906,042 | ........ 936,204 | ....ovvvirierieni | e 30,162 30,162
METROPOLITAN LIFE

Clearlake Opportunities Partners I, L.P..........ccccccueivnrinens Los Angeles................ CA.. | INSURANCE COMPANY 05/31/2019. | 03/31/2021. | ............ 498,155 | ......... (56,993) | ........ reveereneensens | e | e (GISREIS ) (RN IO 441,162 | ........ 498,155 | oo | e 56,993 56,993
METROPOLITAN LIFE

Cortec Group Fund VI, L.P New York.........ccccn. NY.. [ INSURANCE COMPANY 04/27/2015. | 03/31/2021. | ......... 4,264,046 | ........ 259,719 |........ 259,719 [ oo | e 4,523,765 | .....4,264,046 | ...ccooovirnrrinins | e (259,719) | <.vovve. (VI IAT) ) - (469)
METROPOLITAN LIFE

Cortec Group Fund VII, L.P . | New York.. . | INSURANCE COMPANY 09/16/2019. | 03/31/2021. ..790,5% | ....... (105,108) | ........ revneennsenerens | e | e (105,108) | ... ...685,488 | ........ 790,596 | ..ocvoervnrrrerines | e 105,108 | ..cccoonee 105,108
METROPOLITAN LIFE

Court Square Capital Partners IV..........c..occueenvernererneenenens New York.........occenun. NY.. | INSURANCE COMPANY 07/03/2018. | 03/31/2021. | ......... 1,936,359 | ......... (81,093) | ........ [ESTTRTRNIIRN DRI RN [CA0SK) ) [N I 1,855,266 | .....1,936,359 | ....ccooormrrvmrrinens [ vorerrennnnd 81,093 81,093
METROPOLITAN LIFE

CRV XVIII, LP...... Cambridge.........c.ccuvwene MA. | INSURANCE COMPANY 06/24/2020. | 03/31/2021. | ............ 127,500 | ovooveerienriens [ e (V1 RO PR 127,500 | ........ 127,500 | oo . 0
METROPOLITAN LIFE

CVC Capital Partners Asia V L.P Hong Kong..........cc...... CHN|INSURANCE COMPANY 01/17/2019. | 03/31/2021. | ............ 139,078 | oo [ v (0 OO SN 139,078 | ........ 119,602 | oo | e (19,476) | oo (19,476) [ ..vvvererririrnine
METROPOLITAN LIFE

Defy Partners II, L.P... Palo Alto...........ccovvvnne CA.. | INSURANCE COMPANY 03/28/2019. | 03/31/2021. | ............ 216,989 | .......... 21,011 |........ 21,011 238,000 | ....... 216,989 | ..o [ s (21,011) | oovvs (1,011) [ e
METROPOLITAN LIFE

Dover Street X L.P, . | Boston... INSURANCE COMPANY 04/30/2020. | 03/31/2021. ...851,457 | ....... (108,957) | ........ reveeennsnenens | e | e (108,957) | .... ..742,500 | ........ 814,889
METROPOLITAN LIFE

Dyal Capital Partners IV, L.P.........c.cccconeunrnneineiineinenneens New Yor.........coceenn. NY.. | INSURANCE COMPANY 04/06/2018. | 04/01/2021. | ......... 6,511,986 | ....... (491,231) | ........ reverneeeninenens | e | (491,231) | covooeveeeerinens | e 6,020,755 | .....6,020,755 | ..c.ccovrrirrrirircens . (V1 IO 491,231
METROPOLITAN LIFE

ECHAT FP LP.oieceeiceeniess s London......c..evererenns GBR|INSURANCE COMPANY 07/02/2018. | 03/31/2021. | ......... 3,354,251 | ........ 167,776 |........ reveneenenenens | e | e 167,776 | ......... (50,767) | ......... 3,471,260 | ....3,354,251 | ............ 50,767 | ........ (167,776) | ......... (117,009) | cevooververirinnnns
METROPOLITAN LIFE

Egerton Capital Partners, L.P...........ccc...... Wilmington . | DE.. | INSURANCE COMPANY 05/17/2012. | 04/01/2021. | ....... 25,109,431 | ....(9,409,431) | ........ reveeeenenninens | e | s (9,409,431) [ ..oovvvvvrerivrins | v 15,700,000 |....24,041,640 | ......ccccoovrvmrimens | corenes 8,341,640 | ....... 8,341,640 |...ocverririirine
METROPOLITAN LIFE

EnCap Energy Capital Fund X, L.P.......ccccoveivnrinneiaciiniins Houston........cc.coevunnen. TX.. | INSURANCE COMPANY 02/05/2015. | 03/31/2021. | ......... 8,725,702 | ..... 2,708,668 |....... JSSTUSTRTURPIRTIR DUOVURTORPRPPRUORRY OO 2,708,668 | ....cvvrreerirenis | s 11,434,370 | .....8,725,702 | ..cooovvvervrvriranns | e (2,708,668) | ...... (2,708,668) [ ...
METROPOLITAN LIFE

EnCap Energy Capital IX.. Houston.... . | INSURANCE COMPANY 01/04/2013. | 03/31/2021. ..262,390 | ........ 153,808 |........ ...153,808 416,198 | ........ 262,390 | ..o | e (153,808) | ........ (153,808) | ..
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
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CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income

METROPOLITAN LIFE

Equistone Partners Europe Fund V L.P.........c.cccconiinneinninns London......cc.eveverernns GBR|INSURANCE COMPANY 01/22/2015. | 03/31/2021. | ......... 3,170,718 | .......... 26,943 |........ 26,943 | ....... (111,066) | ......... 3,086,595 | ....3,170,718 | .......... 111,066 | ........... (26,943) 84,123
METROPOLITAN LIFE

Equistone Partners Europe Fund VI SCSp... London..... GBR|INSURANCE COMPANY 03/08/2018. | 03/31/2021. | ......... 2,794,965 | ........ 149,762 |........ ST USSR IR 149,762 | ....... (107,248) | ......... 2,837,479 | ....2,794,965 | .......... 107,248 | ......... (149,762) | ...covve.. (42,514) | oovvericris
METROPOLITAN LIFE

Fifth Wall Ventures 11, L.P.......c..ocvereeneernirnerrereneeiininne Los Angeles................ CA.. | INSURANCE COMPANY 10/15/2018. 1 03/31/2021. | ............ 472,012 | .......... 56,920 |........ 56,920 528932 | ....... 472,012 | oo [ s (56,920) | ........... (56,920) [ ...ovvvverrrirrins
METROPOLITAN LIFE

FirstMark Capital OF I, L.P.......ccovrvirriiireieniscrerssissienens New YOrK.......occvvvrenne NY.. | INSURANCE COMPANY 12/13/2019. [ 03/31/2021. | ............ 354,300 | .ovvrenee (9,300) | ........ (9,300) 345,000 | ........ 354,300 [ .ovverririereriinins | s 9,300 9,300
METROPOLITAN LIFE

FirstMark Capital V, L.P........c.coovuneiriierinnissseiesseienienes New YOrk.........ccccn. NY.. | INSURANCE COMPANY 12/13/2019. 1 03/31/2021. | ............ 269,798 | ....cooouc 5,202 | ........ 5,202 275,000 269,798 | ..ooevviriieris (5,202) (5,202)
METROPOLITAN LIFE

Fortress Credit Opportunities Fund V (A) LP........c.ccccovcvunnee New York........coconen. NY.. [ INSURANCE COMPANY 12/11/2018. | 03/31/2021. | ......... 2,091,475 | oo | cevee (V1 IR IOV 2,091,475 | ....2,091,475 | .o, . 0
METROPOLITAN LIFE

Foundation Capital IX, L.P........ccccourerierneermrinerieseneernnninns San Francisco............. CA.. | INSURANCE COMPANY 08/10/2018. | 03/31/2021. | ......... 2,112,028 | ..ccoonnens 4769 |..... A769 | v | v 2,116,797 | ....2,112,028 | ..coccvvvrvirrirrrens (4,769) (4,769)
METROPOLITAN LIFE

Foundation Capital Leadership Fund II, L.P.........c..ccccovvvrnce San Francisco............. CA.. | INSURANCE COMPANY 02/20/2020. | 03/31/2021. | ............ 782,784 | ... (38,666) | ........ revereeenesennens | rereeeeeesennes | e (38,668) [ ...ovvveerrrerrers | e 744118 | ........ 782,784 | ..o | s 38,666 38,666
METROPOLITAN LIFE

Foundation Capital VIII, L.P........c.coocevvinrirerinerrerinniinine San Francisco............. CA.. | INSURANCE COMPANY 05/06/2015. | 03/31/2021. | ......... 7,607,416 | ....(3,266,647) | ........ reveeeennesninens | e | s (3,266,647) [ ...ovvvcverrircris | i 4,340,769 | ....7,607,416 | ...cocorvrvvrrnrrens | o 3,266,647 | ....... 3,266,647 |....cooreriririiiinne
METROPOLITAN LIFE

Francisco Partners Agility II, L.P........ccccoovvvvermrnenirniniinns San Francisco............. CA.. | INSURANCE COMPANY 04/03/2020. | 04/01/2021. | ...vovvvrnvne 37194 | e 4,806 |....... 4,806 42,000 | .......... 37,194 | e (4,806) (4,806)
METROPOLITAN LIFE

Francisco Partners IV, L.P........cccccooinrinneiineinnenciniis San Francisco............. CA.. | INSURANCE COMPANY 12/08/2014. | 04/01/2021. | ....... 10,862,460 | ....(5,989,960) | ........ [SOTUTUTRUTIR DUUSRTRRRTR VO (5,989,960) [ ....vvovvrrirciin | rreiran 4,872,500 |....10,018,957 | ..covvvmrrrvernrrans | v 5,146,457 | ....... 5,146,457 | .......... 843,503
METROPOLITAN LIFE

Francisco Partners V, L.P. . | San Francisco... . | INSURANCE COMPANY 09/29/2017. | 04/01/2021. | ......... 4121477 | ....... (491,477) | ........ revneennsenerens | e | e (A91477) | coveeeeienes | e 3,630,000 | ..., 121,477 | .o | e 491,477 | v 491,477
METROPOLITAN LIFE

Francisco Partners VI, L. San Francisco............. CA.. | INSURANCE COMPANY 04/03/2020. | 04/01/2021. | ............ 100,625 | .ovooveerrereriens [ e (V1 ORI SR 100,625 | ........ 100,625 | .coooevereercriciinns . 0
METROPOLITAN LIFE

Genstar Capital Partners IX, L.P.........ccccccoverrmrenirercrnniinens San Francisco............. CA.. | INSURANCE COMPANY 02/19/2019. | 03/31/2021. | ............ 562,871 | ......... (88,979) | ........ revereeerensnnens | rereeeeeesenes | e (88,979) [ ..o | e 473,892 | ........ 562,871 | ..ovveerrverirerrnes | 88,979 88,979
METROPOLITAN LIFE

Gibson HoldINGS | LP.........coiirieieieiiseeesieseieinnis TOronto....c.ovvverereennns CAN [ INSURANCE COMPANY 10/17/2019. | 04/01/2021. | ............ 432,227 | ......... (14,835) | ........ [STSTRRUNR ITURRRURTN BTSN (14,835) [ ..ovovvrirnrriiens | crvrieins 417,392 | ........ 423,635 | .o | e 6,243 6,243 8,591
METROPOLITAN LIFE

Global Infrastructure Partners IV, LP.........ccccooenerrnninnrins New YOrk.........ccccn. NY.. | INSURANCE COMPANY 07/01/2019. | 03/31/2021. | ............ 131,486 | ...coooue. 54,187 |........ 54,187 | oo | v 185,673 | ........ 131,486 | oo | e (GZE T4 — (G774 ] ——
METROPOLITAN LIFE

Graham Partners V, LP.... Philadelphia PA.. | INSURANCE COMPANY 07/02/2020. | 03/31/2021. ..181,768 | ...........8,291 |....... 8,291 ..190,059 | ........ 181,768 (8,291) (8,291)
METROPOLITAN LIFE

Great Hill Equity Partners VII, L.P.........ccccovvenreneernnnineiens BOStON. ... MA. |INSURANCE COMPANY 06/26/2019. | 03/31/2021. | ............ 255,788 | ..ovocervirrrins [ e 0 255,788 | ....... 469,216 | ..o | e 213428 | ......... 213428 | ..o
METROPOLITAN LIFE

Green Equity Investors VI, L.P........ccocneinnnierenens Los Angeles................ CA.. | INSURANCE COMPANY 10/14/2019. 1 03/31/2021. | ............ 404,720 | ..o [ v (V1 UROORPOORTOROPRN PR 404,720 | ........ 401,690 | ..coovvrrrirrirens (3,030) (3,030)
METROPOLITAN LIFE

Gryphon Heritage Partners, L.P.........cccocverniincinniininins San Frangisco............. CA.. | INSURANCE COMPANY 03/16/2020. | 03/31/2021. | ............ 137,524 | oo [ e 0 | o | e 137,524 | ....... 133,882 | .o (3,642) (3,642) 264
METROPOLITAN LIFE

Gryphon Partners V, L.P........cccc.coviinenninnsisiesienens San Francisco............. CA.. | INSURANCE COMPANY 12/20/2017.103/31/2021. | ......... 3,924,447 | ... (382,094) | ........ (382,094) | oo | s 3,542,353 | ....3924,447 | ..ccovvvviiinrien. 382,094 382,094




¥'603

Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE BA - PART 3
Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
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METROPOLITAN LIFE

Gryphon Partners VI, LP.........cc.oveeineeinsineiesineens San Francisco............. CA.. | INSURANCE COMPANY 03/16/2020. | 03/31/2021. | ............ 202,314 | oo [ s 0 202,314 202,314 | .o 0 1,664
METROPOLITAN LIFE

Harvest Partners VI, L.P.......c.oocveeeeeinnerereseeeiininns New York.........oceenn. NY.. | INSURANCE COMPANY 11/30/2018. | 03/31/2021. | ......... 1,330,400 | ......... (81,356) | .vvvecerncrrerrrnes [ e | e | e (81,356) [ ..vovvrerreirerins | v 1,249,044 | ....1,330,400 | ...cooovvrrrvrrmrrnens [ cvrerrrnnnd 81,356 81,356
METROPOLITAN LIFE

Hg Genesis 9 L.P.....c.ocvvvrvverinns London..... GBR| INSURANCE COMPANY 02/07/2020. | 04/01/2021. | ....oovvvvvecs 8,246 | ..o | e 0 | e | s 8,246 | ........... 8,246 | ..o 0
METROPOLITAN LIFE

Hg Saturn 2 AL.P London..... GBR|INSURANCE COMPANY 02/07/2020. | 04/01/2021. | ....ovveuv 353,052 | ......... (24,027) | oo [ | e | e (24,027) 329,025 353,272 | oo | s 24,247 24,247 (220)
METROPOLITAN LIFE

Hg Saturn L.P London..... GBR| INSURANCE COMPANY 03/07/2018. | 04/01/2021. | ......... 4,843,929 | ....(1,233,522) [ .oovervrireriinnies | crvrereninniinnnens | v | o (1,233,522) | .......... 37,112 | e 3,647,519 | ....4,843,929 | ....ccoovvvrvrrirns | v 1,196,410 | ....... 1,196,410 [ .oovvveiiriciin
METROPOLITAN LIFE

Hg Secular CO-INVESt L.P........cccoiirineiiniseieeineeeens BOStON. ... MA. |INSURANCE COMPANY 09/04/2020. | 04/01/2021. | ............ 383,601 | ..coovennee (7,578) | ........ (7,578) 376,023 | ........ 383,601 | ..veencereeieirienns | e 7,578 7,578
METROPOLITAN LIFE

Hg Vardos Co-Invest L.P. Oslo NOR|INSURANCE COMPANY 09/04/2020. | 04/01/2021. | ............ 377,775 | o (2,434) | ........ (2,434) 375,341 | ... STT775 | s 2,434 2,434
METROPOLITAN LIFE

Hudson Holdings Cayman [ LP............cccovnernnrrrerineennninns TOrONt0....covvveierrenes CAN | INSURANCE COMPANY 07/29/2019. | 04/01/2021. | ............ 207,237 | .o 57,763 |........ 57,763 265,000 | ........ 207,237 | .oveeveeenereenns [ s (57,763) | ..ovevees (CYA(K) | —
METROPOLITAN LIFE

Hudson Holdings | LP. Toronto CAN | INSURANCE COMPANY 07/29/2019. | 04/01/2021. | ............ 177,689 | ..cooeeee 73,935 [ oo | cevrerieneinneiennns | e | e 73,935 | oo | v 251,624 | ... 192,113 | oo | e (59,511) | veovverens (59,511 [ oo
METROPOLITAN LIFE

Index Growth V (Jersey), L.P London..... GBR|INSURANCE COMPANY 03/02/2020. | 03/31/2021. | ...covvenee 273,348 | .ooevvrverernns | e 0 273,346 | ........ 273,346 | .ovvvvvreiinns 0
METROPOLITAN LIFE

Index Ventures Growth V. . [London......cccooevveiinnn. GBR|INSURANCE COMPANY 07/02/2018. | 03/31/2021. | ......... 3,679,843 | ....... (266,292) | ........ (266,292) | cvooverceierinees | e 3,413,551 | ....3,679,843 | ..cccvvivirririen. 266,292 266,292
METROPOLITAN LIFE

Index Ventures IX London.. . | GBR|INSURANCE COMPANY 07/02/2018. | 03/31/2021. | ......... 1,149,672 | ......... (61,052) | ........ (61,052) [ e | e 1,088,620 | .....1,149,672 61,052
METROPOLITAN LIFE

Index Ventures X (JErsey), L.P.....c.ooceeeenrrnerirerineenenns London.......c.evererernens GBR| INSURANCE COMPANY 03/02/2020. | 03/31/2021. | ............ 157,750 | cooovrvrnes 4,266 |........ 4,266 | ..o | s 162,016 | ........ 157,750 | oo (4,266) (4,266)
METROPOLITAN LIFE

Inflexion Buyout Fund V Limited Partnership.............cccc...ue. London........evererenns GBR| INSURANCE COMPANY 04/09/2018. | 03/31/2021. | ......... 1,985,123 | .......... 65,389 |........ 65,389 3,941 | oo, 2,054,453 | ....11,985,123 | oovvoovnn.nd (3,941) | oo (65,389) | ........... (69,330) | .eooorrvererrnerrinnen
METROPOLITAN LIFE

Inflexion Enterprise FUNA V........ccovviverieiiiseniiessinnins London......coevvevvrrnine GBR|INSURANCE COMPANY 04/04/2019. | 03/31/2021. | ..cvvvvvvnvnd 98171 | v 14444 | oo | e | e | e 14,444 | ... (31)] oerveerns 112,584 | .......... 98,171 | v 31 | (14,444) | ........... (14,813) [ oo
METROPOLITAN LIFE

Inflexion Partnership Capital Fund Il Limited Partnership....... London........ccoceeuriininae GBR|INSURANCE COMPANY 04/09/2018. | 03/31/2021. | ....ovvenee 799,784 | .......... T0,450 | cooveoricrerinires [ v | e | v 70,450 | .cooerene 1,783 | oo 872,017 | ........ 799,784 | .....coou... (1,783) | vveeeree (70,450) | ....oovvne (72,233) [ v
METROPOLITAN LIFE

Inflexion Supplemental Fund V London..... GBR|INSURANCE COMPANY 04/04/2019. | 03/31/2021. 464,649 | ......... (13,416) | ........ (13,416) [ ... 2,216 | ...........453,449 | ... 464,649
METROPOLITAN LIFE

Investindustrial VI L.P..........cocueereeeierineeeeiseseeieeiis London.......c.evererennenns GBR|INSURANCE COMPANY 03/25/2019. | 03/31/2021. | ............ 130,136 | .ocvvvnee 34,229 |....... 34,229 | .o (9,021) | covvvvenee 155,344 | ........ 130,136 | covvvernene 9,021 | coovirenee (34,229) | ..ocvvees (25,208) [ ..vovevnerrirerins
METROPOLITAN LIFE

Jade Equity Investors, L.P Los Angeles................ CA.. | INSURANCE COMPANY 10/14/2019. 1 03/31/2021. | ............ 511,168 | ......... (82,917) | everrerrrierrnes e | s | e (32,917 [ oo | v 478,251 | ........ 511,168 | oo [ 32,917 32,917
METROPOLITAN LIFE

K4 Private INVeStors, L.P.........ccovererneirnineienienienens Los Angeles................ CA.. | INSURANCE COMPANY 06/15/2018. | 03/31/2021. | ......... 4,790,645 | ....... (326,974) | ..o [ v | e | s (326,974) | covoovvririans | s 4,463,671 | ....4,790,645 |...cocovvrervrrnnr 326,974 326,974
METROPOLITAN LIFE

K5 Private INVESOrs, L.P........ccccouvimiinrineneissiiesisenieens Los Angeles................ CA.. | INSURANCE COMPANY 06/26/2020. | 03/31/2021. [ ..oovorvvrrirriirniins [ oererreriseissiinns | s 0 [ e [ e | s (16,794) [ oovvorvervieviiens | s (16,794) | ..ocvvvevs QLA ——
METROPOLITAN LIFE

KKR Dislocation Opportunities (Domestic) Fund L.P... . | New York.. . | INSURANCE COMPANY 04/09/2020. | 04/01/2021. | ......... 4,426,626 | .....ccovvrirvrnns | s (V1 OO ISP 4,426,626 | .....4,426,626 0
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METROPOLITAN LIFE

Kleiner Perkins Caufield & Byers XVIII, LLC..........cccouvnerennee New York.........cocoen. NY.. | INSURANCE COMPANY 01/28/2019. | 03/31/2021. | ............ 425777 | ... (65,777) | ........ [SOTUSUTRIUIRN DRV RN (65,777) 360,000 | ....... A25,TTT | o | e 65,777 65,777
METROPOLITAN LIFE

Kohlberg Investors IX, L.P Mount Kisco................ NY.. | INSURANCE COMPANY 12/09/2019. | 04/01/2021. | ............ 145,411 | oo [ v (V1 ORI PR 145411 | ... 140,470 | oo (4,941) (4,941) 64
METROPOLITAN LIFE

Landmark Equity Partners XVI, L.P Simsbury CT.. | INSURANCE COMPANY 09/22/2017. | 03/31/2021. | ......... 2,357,406 | ...... (336,176) | ........ reveeeenennnens | e | (336,176) | cvvvvverrevrrririens | cevreens 2,021,230 | .....2,207,226 | ..coocrrrriciiins | e 185,996 | ...cooone. 185,996 | .......... 150,180
METROPOLITAN LIFE

Lightspeed China Partners IV, L.P........cccccocuiviinernniiinninns Shanghai............ccco..... CHN|INSURANCE COMPANY 12/10/2018. 1 03/31/2021. | ............ 137,903 | .ccvvene 5597 | ........ 5,597 | oo | e 143,500 | ........ 137,903 | .o (5,597) (5,597)
METROPOLITAN LIFE

Lightspeed China Partners Select I, L.P..........cccccoovrnirnrenn. Shanghai............ccc...... CHN|INSURANCE COMPANY 12/10/2018. | 03/31/2021. | ............ 137,788 | ......... (15,288) | ........ [SSTUTRTRUTIRN DUUOURIRRRRTR RPN (15,288) [ ..vvvvverevrcerrrinns | e 122,500 | ........ 137,788 | oo | v 15,288 | ..oovvene 15,288 | oo
METROPOLITAN LIFE

Lightspeed Venture Partners Select I, L.P.........c.cccoocurnernnne Menlo Park.................. CA.. | INSURANCE COMPANY 03/28/2018. | 04/01/2021. | ......... 1,658,095 | ....... (207,415) | ........ (207,415) | ceveoevereererinees | ceveeens 1,450,680 | .....1,658,095 | .....ccccomurrrmrrrnnns 207,415 207,415
METROPOLITAN LIFE

Lightspeed Venture Partners Select IV, L.P...........cccccoevur. Menlo Park.................. CA.. | INSURANCE COMPANY 02/28/2020. | 04/01/2021. | ............ 204,597 | .......... 11,403 |........ RSSO DRI OO 11,403 | oo [ v 216,000 | ....... 204,597 | .o [ s (11,403) | ..ovvvees (11,403) [ oo
METROPOLITAN LIFE

Lightspeed Venture Partners XII, L.P........ccccverrneenireninn Menlo Park.................. CA.. | INSURANCE COMPANY 03/28/2018. | 04/01/2021. | ............ 830,073 | ......... (74,073) | ........ revereeenesennens | rereeeeeesennes | e (UZXVIE) | [ S 756,000 | ........ 830,073 | ..o | cerereriens 74,073 | oo TA073 | oo
METROPOLITAN LIFE

Lightspeed Venture Partners XIIl, L.P........cccccverrnevirninns Menlo Park.................. CA.. | INSURANCE COMPANY 02/28/2020. | 04/01/2021. | ............ 105,843 | ...ccooovee 2,157 | . 2,157 | oo | v 108,000 | ........ 105,843 | ..oovverriciciins (2,157) (2,157)
METROPOLITAN LIFE

Linzor Capital Partners lll, L.P........c.ccccoovivviriniinns Santiago CHL | INSURANCE COMPANY 02/26/2015. | 03/31/2021. | ......... 3,344,498 | ........ 221,430 |........ 221,430 [ oo | e 3,565,928 | .....3,344,498 | ..o | e (221,430) (221,430)
METROPOLITAN LIFE

MED Platform | SLP Lyon FRA [ INSURANCE COMPANY 07/20/2020. | 03/31/2021. | ............ 488,664 | ........ (48,899) | ........ [SOTUSURTINIRN DRI RN (48,899) [ ......c..n. 3,230 | s 442,995 | ........ 488,664 | ............. (RIVI0) | I 48,899 | ............ 45,669 [ ..o
METROPOLITAN LIFE

Medicxi Il LP. . | London.. . | GBR|INSURANCE COMPANY 04/09/2019. | 03/31/2021. ..152,319 | .........26,083 | ........ 26,083 .176,501 | ........ 152,319
METROPOLITAN LIFE

Medicxi SECONdary | LP..........ccvrveeienrvneeieriseeeeiseieeniens London.......c.evererernens GBR| INSURANCE COMPANY 05/29/2020. | 03/31/2021. | ............ 354,144 | oo | e 0 354,144 | ........ 354,144 | .o . 0
METROPOLITAN LIFE

Menlo Ventures XV, L.P Menlo Park.................. CA.. | INSURANCE COMPANY 07/22/2020. | 03/31/2021. | ......ccvvnc. 90,000 | .ooovvvrrirerireens | cerve 0 90,000 | .......... 90,000 | .oeouvvrrrirririninns . 0
METROPOLITAN LIFE

Meritech Capital Partners IV, L.P Palo Alto........cc.cccevenec CA.. | INSURANCE COMPANY 09/29/2010. | 03/31/2021. | ......covevce 35,150 | ooevrerieriinins | e 0 35,150 | .covveneee 35,150 | .ooovveririiniins . 0
METROPOLITAN LIFE

Meritech Capital Partners VI L.P. Palo Alto.........c.ccccuunue CA.. | INSURANCE COMPANY 05/07/2018. | 03/31/2021. | ......... 3,574,542 | ...(1,189,042) | ........ e | e | s (1,189,042) [ ... | v 2,385,500 | .....3,185,492 | .....cccovvriimrinni | crrrrrnnne 799,992 | ......... 799,992 | ......... 389,050
METROPOLITAN LIFE

Meritech Capital Partners VII L.P Palo Alto.........c.ccoevvnnc CA.. | INSURANCE COMPANY 05/07/2020. | 03/31/2021. 75,863 B 0 75,863 ...75,863 0
METROPOLITAN LIFE

Nautic Partners IX, L.P........ccoucimeeeeineeerseieeesisseenns Providence..........cc...... RI... |INSURANCE COMPANY 02/28/2019. | 03/31/2021. | ............ 443672 | ......... (41,036) | ........ [ESTUTRTIIRN DRV RN (41,036) [ .oovvrnercrrrrine | erveerenens 402,636 | ........ A4B672 | v | e 41,036 | oo 41,036 [ .oovercerrrierins
METROPOLITAN LIFE

New Enterprise Associates 17, L.P.......ccocvveiverrncernirnnennes Menlo Park.................. CA.. | INSURANCE COMPANY 05/20/2019. | 04/01/2021. | ............ 44569 | ......... (35,694) | ........ revereeeresennens | rereeeeeeennes | e (35,694) [ ..ovvrnrrreriirine | e 410,000 | ........ 445694 | ..o | e 35,694 35,694
METROPOLITAN LIFE

Odyssey Investment Partners Fund VI, LP..........cccccovevinen. New York........coceeun. NY.. | INSURANCE COMPANY 12/06/2019. | 04/01/2021. | ............ 205,649 | .......... 22,148 |........ 22,148 221,797 | ........ 205,649 | ..o [ s (22,148) | ...ccvnv (22,148) [ ..o
METROPOLITAN LIFE

Olympus Growth Fund VI, L.P........ooviiieiniieeieenne Stamford...........coevennee CT.. | INSURANCE COMPANY 11/20/2017. | 03/31/2021. | ......... 3,350,169 | .voovvveireriieins | e (V1 ORI IOV 3,350,169 | .....3,350,169 | ....cccoorvrrrrrrrrnnn. . 0
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income

METROPOLITAN LIFE

One Equity Partners VI, L.P........ccccocoiiiinnniinriiecinns New York.........cccoueeee. NY.. | INSURANCE COMPANY 08/07/2018. | 03/31/2021. | ......... 8,192,297 | ....(1,857,637) | cooeeurvveecriirinns [ e [ e | e (1,857,637) | ccvooorveervirenes | e 6,334,660 | .....8,185919 | ....ccoovvveriiranis | e 1,851,259 | ....... 1,851,259 | ..cooovvennccd 6,378
METROPOLITAN LIFE

OpenGate Capital Partners I, L.P...........ccccoocuivurvinrerrinnnens Los Angeles............... CA.. | INSURANCE COMPANY 10/04/2019. | 03/31/2021. | ............ 703,204 | ......... (54,994) [ ..o | e | e | s (54,994) [ ..o | e 648,210 | ........ 703,204 | ..o | e 54,994 54,994
METROPOLITAN LIFE

PAG ASia 11, L.P...ooocceceeceecesereenes Hong Kong..........co...... CHN| INSURANCE COMPANY 09/06/2018. | 03/31/2021. | ............ 402,729 | ......... 14917 | s | e | e | i 14917 | s | i 417,646 | ........ 402,729 | .o | e (14,917) | .. (14,917) [ oo
METROPOLITAN LIFE

PAIEUrOpe VII-T S.L.P.coiiicseeesseessesneienns Paris......ccocvevnenieriins FRA | INSURANCE COMPANY 11/02/2017. | 03/31/2021. | ......... 1,116,721 | ....... (114,658) | ..ovovvvererrieies [ v [ versnseersninnes | e (114,658) | ......... (28,108) [ .vovvvvvn 973,955 | ....1,119,066 | ............ 28,108 | .......... 117,003 | .......... 145,111 | e
METROPOLITAN LIFE

PAIEUrope VII-1 SCSP.....cuvveeiiveriiiererieiesissisessiersnes Paris.......ocvenenierenin FRA | INSURANCE COMPANY 11/02/2017. [ 03/31/2021. | ............ 762,935 | ........ 295,238 |........ 295,238 | .....couv 4924 | ... 1,063,097 | ........ 762,935 | ..cocveee (4,924) | ......... (295,238) | ......... (300,162) | cvvovevrvrecirerines
METROPOLITAN LIFE

Patria - Private Equity Fund VI, L.P.........cccoccovviiniiiinnirnens Sao Paulo.........cccce.... BRA|INSURANCE COMPANY 12/18/2017. | 03/31/2021. | ......... 1,071,511 | oo 23,702 |........ AN (0 T 1,095,213 | ...1,071,511 | oo | e (23,702) | ....cc..... (23,702) [ ..o
METROPOLITAN LIFE

Permira VI L.P. A ... London.......cccoeevvennens GBR|INSURANCE COMPANY 05/03/2019. | 04/01/2021. | ......... 1,169,441 | ........ (50,124) [ ...vvooeccivies | e | e | e (50,124) | ......... (31,421) | oo 1,087,896 | ....1,169,441 | .ooooviiivicciians | e 81,545 81,545
METROPOLITAN LIFE

Polish Enterprise Fund VI, LP.......cccco.coovviiviniiiniiiiniiins Warsaw...........ccccceeees POL | INSURANCE COMPANY 09/08/2017. | 03/31/2021. | ......... 1,453,636 | ........ 170,427 | oo [ e [ e | e 170,427 | ........ (13,324) | ......... 1,610,739 | .....1,453,636 | ............ 13,324 | ... (170,427) | ......... QT 0) I
METROPOLITAN LIFE

Primavera Capital Fund Il L.P Hong Kong........c.c....... CHN| INSURANCE COMPANY 02/14/2018. | 03/31/2021. | ......... 5,088,375 | ...... (973,460) | ...vvvvvvinriies | v | e | v (973,460) | ..cvvooviirrins | e 4,114,915 | ....5,085,955 |......cccooovviiuniiirs | crrri 971,040 | .......... 971,040 | ..coooveeeee 2,420
METROPOLITAN LIFE

Public Pension Capital, LLC.........cccovreriiieninniiriieiernnis New YorK.......coverennee NY.. | INSURANCE COMPANY 07/10/2014. | 04/01/2021. | ....vvenve. 149,144 | ............ 5,589 |....... 5,589 [ .o [ v 154,733 | ........ 149,144 | .o (5,589) (5,589)
METROPOLITAN LIFE

Scale Venture Partners VI, L.P.........cccc.coourvmmmrinmnriinnnirennns Foster City.........ccooee.. CA.. | INSURANCE COMPANY 06/27/2018. | 04/01/2021. | ......... 2,730,954 | ... (A47 B76) | ...vveocvvienrrins | e | e | v (447 876) | v | e 2,283,278 | ....2,730,954 | ..oooovovvirrirecns | s 447,676 | .......... 447876 | ...
METROPOLITAN LIFE

Sculptor Domestic Partners Il.. .| New York.. . | INSURANCE COMPANY 07/31/2006. | 03/31/2021. | ......... 8,096,539 | ....(2,848,723) | ..oooocvveerriines [ e [ e | e (2,848,723) | ..ooovveerrcranns | e 5,247,816 | .....8,227,101 | .coooiocveieriiacis | e 2,979,285 | ... 2,979,285
METROPOLITAN LIFE

Secondary Overflow Fund IV L.P..........cc.cccoovnirinnrniianins Boston.......ccccccvuvvue MA. | INSURANCE COMPANY 04/30/2020. | 03/31/2021. | ............ 255,465 | ...... (104,276) [ ..o | cerrreeniieeniins | cevvieeeiesniienns | e (104,276) | ..o | v 151,189 | ........ 255,465 | ... | s 104,276 | .......... 104,276 | oo
METROPOLITAN LIFE

Senator Global Opportunity Fund LP............c.ccccooviniiinnnnenn. New York.........ccccouene. NY.. | INSURANCE COMPANY 03/02/2015. | 03/31/2021. | ............ 276,222 | ........ 114,078 | oo [ e [ | e 4,078 | oo | v 390,300 | ........ 273,662 | ..o | e (116,638) | ......... (116,638) | ..ovoovevvriis
METROPOLITAN LIFE

Seventh Cinven Fund (No.1) L.P London..... GBR|INSURANCE COMPANY 02/27/2019. | 03/31/2021. | ..ccovvenee 201,939 | .......... 23,175 |........ 23,175 | oo (15,511) [ covvvrene 209,603 | ........ 201,939 | .o 15,511 | e (23,175) (7,664)
METROPOLITAN LIFE

Silver Lake Partners VI, L.P New York.......covevrenee NY.. | INSURANCE COMPANY 06/02/2020. | 03/31/2021. | ....ovvenee 184,664 | ...cooovvrverevivins [ v 0 [ coerrereererneines | e 184,664 | ........ 178,215 | oo (6,449) (6,449)
METROPOLITAN LIFE

Spark Capital Growth Fund Il L.P.. . | Boston... INSURANCE COMPANY 02/12/2019. | 03/31/2021. ..823,710 | .........26,290 |....... 26,290 850,000 | ....... 823,710
METROPOLITAN LIFE

Spark Capital VI, LP........oooriieciieciiecereceiveceiseceiiens Boston.........cccocveriuinne MA. | INSURANCE COMPANY 02/12/2019. | 03/31/2021. | ............ 311,470 | .......... 13,530 | oo | e | e | e 13,530 | ovvervieniiies | e 325,000 | ........ BT1AT0 | oo | e (13,530) | ...occe. (13,530) [ ..ooevererirreiis
METROPOLITAN LIFE

Tailwater Energy Fund Il LP..........c.cc.ccoovvinriiniianiiicnnninns Dallas.........cccoovwvnnnene TX.. | INSURANCE COMPANY 07/20/2018. | 04/01/2021. | ......... 8,101,765 | ........ 922,328 |........ 922,328 [ ..o | e 9,024,093 | .....8,101,765 | ....cccoovvvmrrirannns | o (922,328) | ......... (922,328)
METROPOLITAN LIFE

Tailwater Energy Fund IV LP.. Dallas.........cccoovvvnenene TX.. | INSURANCE COMPANY 06/24/2019. | 04/01/2021. | ......... 1,004,372 | ....... 157,419 | oo [ [ | e 157,419 | oo | s 1,161,791 | ....1,004,372 | .cocovoocciaes | e (157,419) | ......... (157,419) | ...coeeene (24,018)
METROPOLITAN LIFE

The Baring Asia Private Equity Fund VII, L.P.. Hong Kong.........ccc...... CHN|INSURANCE COMPANY 07/10/2018. | 03/31/2021. | ......... 4,382,175 | ....... (669,103) | ....oocvvvirriinns [ e [ e | e (669,103) | .ooovvvvvcvierienis | e 3,713,072 | .....3,830,438 | ....ccceovvriivriini | e 117,366 | oo 117,366 | ... 551,737
METROPOLITAN LIFE

The Veritas Capital Fund VII, L.P. . | New York.. .| INSURANCE COMPANY 08/09/2019. | 03/31/2021. | ......... 1,072,773 L3ANTT 41TT | o | s 1,106,950 | .....1,072,773 L(34177) ] ....ce....(34,17T) | .
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
METROPOLITAN LIFE
THAENE VI, LPevce e Greenwich............c...... CT.. | INSURANCE COMPANY 12/20/2013. | 03/31/2021. | ......... 4,878,088 | ...... (371,532) | ...onc. reveeennenenens | e | e (RY AKX 72 ) IR IV 4,506,556 | .....4,506,556 | .....cccoorrriiririnns . (V1 IO 371,316
METROPOLITAN LIFE
THAENE VI, LuPiiie e Greenwich............c...... CT.. | INSURANCE COMPANY 05/03/2019. | 03/31/2021. | ............ 495512 | ...coouce. (8,632) | ........ (8,632) [ ..oovrrrerrirrene | e 486,880 | ........ 495512 | oo 8,632 8,632
METROPOLITAN LIFE
Trilantic Energy Partners Il (North America) L.P...........cc....... AUSHN. .o TX.. | INSURANCE COMPANY 12/14/2018. | 04/01/2021. | ............ 609,151 | ........ 292,796 |....... 292,796 901,947 | ........ 609,151 | ..o | e (292,796) | ......... (292,796) | cvvvverrereriininne
METROPOLITAN LIFE
Trivest Discovery Fund, LP.............. Coral Gables .. | FL...|INSURANCE COMPANY 12/19/2019. | 04/01/2021. | .............. 59,012 | v (168) [ ... (168) 58,844 | .......... 59,012 | oo | e 168 168
METROPOLITAN LIFE
Trivest Fund VI, L.P......... Coral Gables .. | FL... | INSURANCE COMPANY 09/19/2017. | 04/01/2021. | ............ 528,894 | .......... 24,880 |...... 24,880 553,774 | ........ 528,894 | ..o | i (24,880) | ........... (P21 )
METROPOLITAN LIFE
VIPIVLP. oo London..... GBR|INSURANCE COMPANY 05/13/2020. | 03/31/2021. | .....cvvvvnce 17,324 | oo [ e 0 17,324 | .......... 17,324 | oo, . 0
METROPOLITAN LIFE
Wayzata Opportunities Fund I, L.P.........cccouevivrnernrenennns Wayzata........cccconerenn MN. [INSURANCE COMPANY 09/11/2012. | 01/02/2021. | ............ 247,001 | .....c.... 35,950 |........ 35,950 282,951 | ........ 247,001 | .ovvreeeeerenieenes [ s (35,950) | ..ocvvvevr (35,950) [ ..vovevrerarirerins
METROPOLITAN LIFE
WCASXIII, L.P.......... New York.........coccuunn. NY.. | INSURANCE COMPANY 07/25/2018. | 03/31/2021. | ............ 949,542 | ......... (19,784) | ........ revereeenesennens | rereeeeeesennes | e (19,784) [ oo | v 929,758 | ........ 949,542 | ..o | e 19,784 | oo 19,784 | oo
METROPOLITAN LIFE
Welsh, Carson, Anderson & Stowe XII, L.P.......ccccccocuvirrenns New York........coccoun. NY.. | INSURANCE COMPANY 09/16/2014. | 03/31/2021. | ......... 6,555,348 | ....(1,241,883)] ........ reveeeennesninens | e | s (1,241,883) [ ..o | v 5,313,465 | ....6,379,967 | ....cccoomrimurrirrs | v 1,066,502 | ....... 1,066,502 | .......... 175,381
METROPOLITAN LIFE
Westlake BioPartners Fund Il, L.P........cccccoovvvviiveivnireninens Westlake Village.......... CA.. | INSURANCE COMPANY 05/07/2020. | 04/01/2021. | .............. P20 [V RN DU 0 28,000 | .......... 28,000 | .ovvrerreriirireirns . 0
METROPOLITAN LIFE
Westlake BioPartners |, L.P.... Westlake Village.......... CA.. | INSURANCE COMPANY 08/30/2018. | 04/01/2021. | ......... 2,248,642 | ........... 3,608 | ... 3,608 2,252,250 | ....2,248,642 | ....ccooovviiirrien. (3,608) (3,608)
METROPOLITAN LIFE
Westlake BioPartners Opportunity Fund I, L.P.... .| Westlake Village... . | INSURANCE COMPANY 05/07/2020. | 04/01/2021. 69,673 327 | 327 70,000 ...69,673 (327)
METROPOLITAN LIFE
Whale Rock Flagship FUNA L.P..........ccccovirmerirnrrriiireiinnins BOStON. ... MA. | INSURANCE COMPANY 07/31/2017. | 04/01/2021. | ....... 24,986,587 | ..(12,086,587) | ........ 10(12,086,587) [ ..ocvvverrrireine | v 12,900,000 |....23,572,793 | ...covvvervverrrrrnnns | e 10,672,793 | ..... 10,672,793 | oo
METROPOLITAN LIFE
Whitehorse Liquidity Partners Fund III LP. .... | Toronto CAN | INSURANCE COMPANY 05/31/2019. | 04/01/2021. | ......... 2,657,350 | ...... (120,591) | ........ reveeeenennrens | e | (120,591) | cevvvverevririnees | e 2,536,759 | .....2,536,759 | ....cccrmirririrnnens . (V1 IO 120,591
METROPOLITAN LIFE
Whitehorse Liquidity Partners Fund IV LP.........cc.ccccovevuen. TOronto........cverveenienes CAN | INSURANCE COMPANY 04/21/2020. | 04/01/2021. | ...covvenv 345,351 | oo [ v 0 345,351 382,457 | .ovvveerirerieeiiens | v 37,106 | .coovrnne 37,106 | ..ooovonee. 12,538
METROPOLITAN LIFE
WIN 7, LPees New YOrk.........ccccn. NY.. | INSURANCE COMPANY 03/30/2007. | 04/01/2021. | .............. 32,575 | oo 20,595 |....... 20,595 53,170 | oovvre 32,575 | oo | e (20,595) | ...cvvevs (20,595) [ ..voveveerrirriinns
METROPOLITAN LIFE
Wind Point Partners IX; L.P.. .| Chicago. .| INSURANCE COMPANY 01/17/2020. | 03/31/2021. | ............226,824 | ..........24,383 | ........ 24,383 251,207
METROPOLITAN LIFE
WiING THIEE, L.P....ovieeiiiiiceiee et Menlo Park.................. CA.. | INSURANCE COMPANY 05/29/2020. | 03/31/2021. | ....oovvvnee 54,539 | .o 3,961 | ........ 3,961 58,500 | .......... 54,539 | ..oviveririeii (3,961) (3,961)
METROPOLITAN LIFE
Wynnchurch Capital Partners V, L.P. Chicago......ccouuvverernes IL.... | INSURANCE COMPANY 12/13/2019. ] 04/01/2021. | ........cc.. 112,942 | oo 14,132 |........ [ESSTRTTORTRNTRY IYRTRTORRTONTE [NPRION 14,132 | oo | oo 127,074 | ....... 112,942 | oo | v (14,132) | voovvers (14,132)
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated ....(49,134,706) | ....... (653,861) | ..... 271,124,061 |..314,129,671 | .......... 610,164 | ..... 42,395,446 | ..... 43,005,610
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
Metropolitan Life Insurance
p000917 MetLife 1201 TAB Member, LLC. .. | Seattle......cc.oorrrrrinnn. WA. | Company 10/10/2012. | 03/01/2021. | ......... 4,436,299 | .......... 49,729 | ........ reverrneennnen | e | 49,729 | v | e 4,486,028 | ....8,153,271 | .oovvovvrvrveriernns | e 3,716,972 | ....... 3,716,972 | v
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Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
p001022 ML-AI METLIFE MEMBER 1, LLC........cccoonvvurnen. Chicago........coccvveveres IL.... | Residual Activity................... 12/20/2013. | 05/10/2017. | covoovvrrvrreririrernens [ cevverreerienirneens | cevves 0 | oo [ e | e [ e 0
Metropolitan Life Insurance
p001437 MetLife Core Property Fund, LP - MPC.................. Whippany............cce.... NJ.. | Company 04/02/2018. | 04/01/2021. | ....... 55,777,068 | ....... (806,139) | ........ (806,139) | vvvovvrrirrrinns | crvre 54,970,929 |...56,074,194 | .....cccccoviverrurns | vrenns 1,103,265 | ....... 1,103,265 | .......... 403,071
Metropolitan Life Insurance
p001806 MetLife Multi-Family Partners |...........cccccccuveinneee Whippany...........cc.e.... NJ.. | Company 10/29/2018. | 03/01/2021. | ......... 2,807,164 | ........ 149,988 | ...ouvvivrerveis | e [ | s 149,988 2,957,152 2,222,227 | oo | e (584,937) | ......... (584,937) | covoveverrirriiniins
Metropolitan Life Insurance
p002296 1350 Eye Street Owner LLC... . | Washington... . .| Company 02/01/2021. | 03/01/2021. | ......... 5,537,391 (] IR P 5,537,391 | ....5,537,391 0
2299999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlymg Assets Have the Charactensncs of Real Estate - Affiliated..............cccooorveveieecinrian | v 68,557,922 | .......(606,422) | ......ccocoee0 | o [ I 0. (606,422) | ...ovvvieriiend 01.... 67,951,500 |....71,987,083 | .......cccecoe.....0 | oo 4,235,300 | ....... 4,235,300 | .......... 403,071
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
METROPOLITAN LIFE
General Deal.. New York......coocenens NY.. | INSURANCE COMPANY 01/01/2020. | 03/31/2021. | ....cvovveirernirinninns [ v | s 0 o Lo | e 15,569 | 15,569 [ [ oo 15,569 | .o
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 0 0. 0 0 0 0] .15,569 | .o 15,569 | oo (L] I 15,569 | oo 0
4899999. SUbOtAl = UNAFIIAEA. ... vk bbbt | enes 320,912,629 | ..(49,134,706) | .. . 0 | 0] ...(49,134,706) | ....... (653,861) | ..... 271,124,061 |..314,145,240 | .........625,733 | ... 42,395,446 | ... 43,021,179 | ....... 4,702,625
4999999, SUDEOLAL = AFFIIBIEA. ...ttt ettt stttk bt Rt s Rkttt | nnins 68,557,922 | ...... (606,422) | ...ovvvvvirinnns (] P (V) I (L (606,422) | ...ovvvvirrirind 0].... 67,951,500 |....71,987,083 | .....cccovvinnrunad 0] . 4,235,300 | ....... 4,235,300 | .......... 403,071
5099999, TOAIS........ovreeereeeseeeaereeeesieeesseeese stttk eet ettt | e 389,470,551 | ..(49,741,128) | ..oovvververnncn. (V] [T (0 [ 0] ...(49,741,128) | ....... (653,861) | ..... 339,075,561 |..386,132,323 | .......... 625,733 | ..... 46,630,746 | ..... 47,256,479 | ....... 5,105,696
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

0L3

1 2 Codes 6 7 Fair Value 1 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
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 QZ 4 |UNITED STATES TREASURY T 3 1/8 02/15/43.........cccoovvrrerireriiereriinins LY/ R A e | e, 2,457,372 |..120.527 | ..............3,013,184 | ..............2,500,000 | .............2,464,352 | ......... 16T [ s [ e | e 3.125 | ... 3.214 |FA....... 02/20/2013. | 02/15/2043.
912810  TC 2 |UNITED STATES TREASURY .......ootimiimirierieeieisssisssiessessssessssisssssaees | oeeens [ 1A e | e, 1,539,434 |...101.141 | .............1,517,109 | ..............1,500,000 | .............1,539,326 |......... (108) | cvvveevmeererienes | e | s 2.000 |...... 1.842 |MN...... 12/06/2021. | 11/15/2041.
912828  G3 8 |UNITED STATES TREASURY... SD.. ....565,490 |...103.672 (1,653) 2.250 |...... 1.928 |MN...... 03/31/2015. | 11/15/2024.
912828 TJ 9 |UNITED STATES TREASURY... 0.... ....550,692 |...100.855 R 2,254 | oo [ s [ 1.625 |..... 2.032 |FA....... 08/26/2013. | 08/15/2022.
912828 VS 6 |UNITED STATES TREASURY 2.5% 8/15/707’% O | oo [TA e | e, 147,083 |...102.992 | .................154,488 | .................150,000 | ................149,460 |......... 321 [ e | e 2.500 |...... 2.728 |FA....... 11/08/2013. | 08/15/2023.
912828 WE 6 |UNITED STATES TREASURY... 0.... ...981,410 |...103.777 ,...1,037,773 ...1,000,000 ....996,051 2,022 | oo [ s [ 2.750 |...... 2.968 |MN...... . 12/30/2013. | 11/15/2023.
91282C  AX 9 |UNITED STATES TREASURY... s | i . 1,169,589 |....99.773 | .. 1,167,349 | L. ..1,170,000 | .... 11,169,660 |......... U/ T STUTUTRIRIORS INOURTORRRRPORN DSV 0.125 |..... 0.157 |MN...... . 10/21/2021. | 11/30/2022.
91282C CB 5 |UNITED STATES TREASURY ......ccrvvirierrinimierierieessesisssiessenesesessnies | wveens e e [ TA i [ 6,177,754 |...101.266 | .............. 6,065,811 | ..ovvvvrnees 5,990,000 | ..oocverec 6,171,230 |......... (6,524) | coooovercvieineie | e | s 1.625 |..... 1.281 [MN...... 12/06/2021. | 05/15/2031.
91282C CJ 8 |UNITED STATES TREASURY... M.... 4,312,046 |....98.414 4,231,805 ...4,300,000 4,311,251 (794) | oo | e | e 0.875 |...... 0.816 | JD....... . 09/22/2021. | 06/30/2026.
91282C CS 8 |UNITED STATES TREASURY... s | series . ...970,781 |...97.891 | .. ...978,906 | ... ...1,000,000 | .... L971,339 | 558 [ oo | e | e 1.250 |...... 1572 |FA...... . 10/15/2021. | 08/15/2031.
91282C CU 3 |UNITED STATES TREASURY ......ccrirurieririnrinerieseeesensssessessesssssesssnsans | svenees e e [ TA i [ i 1,495,840 |....99.129 | ...ccoovrn 1,486,934 | ..cocovvvnne 1,500,000 | ..cooorvnnee 1,496,406 |......... BB6 [ .vourererereerenins | cevrerienineennenins | e 0.125 |..... 0.270 |FA....... 09/24/2021. | 08/31/2023.
91282C  DH 1 |UNITED STATES TREASURY ......cccoeviiiiriiniieiierisisnississsiesiesissiis | v .3,494,016 |.....99.461 ....3,481,132 ...3,500,000 .3,494,041 25 | e | e | e 0.750 |...... 0.810 |MN...... 12/29/2021. | 11/15/2024.
91282C DK 4 |UNITED STATES TREASURY... TS RRRSRRRTORORY IV . 4,476,388 |....99.937 | .. 4,462,209 | ... ...4,465,000 | .... 4,476,208 | ......... (R 1) 1 [OOSR B 1.250 |...... 1197 [MN...... 12/01/2021. | 11/30/2026.
91282C DL 2 |UNITED STATES TREASURY .....ccoriiieiririnieieiieeiseissessssissessesesseesssnsas | seeees e e [ TA i | 2,025,547 |...100.391 | ..ovcvvneee. 2,007,813 | coovrirnnnn 2,000,000 | .ooovrenece 2,025,450 |......... (74 ) [N ISR IO 1.500 |...... 1.307 |MN...... 12/20/2021. | 11/30/2028.
91282C DM 0 |UNITED STATES TREASURY......ccciiiiiiiiiiniminniisninsissssississsssensssesssniens | cveens e JTA i | 5,780,789 |....99.617 .BTT1,797 ...5,800,000 297 | | e | s 0.500 |...... 0.672 [MN...... . 12/29/2021. | 11/30/2023.
0199999. U.S. Government - IsSUET OblIGAtIONS. .........cvruressirsersnrsisenssesssssesssrsssssssensensssessnsssssna 36,144,231 XXX ..36,527,381 .35,995,000 (2,082) 0 0] XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 | GINNIE MAE | GNMA | 7.000% 781357 ...104.208 111,343 ....10,885 9 | e [ [0 7,000 | 7.473 |MON... 11/19/2001. | 10/15/2025.
36225B QL 5 |GINNIE MAE | GNMA | 6.500% 781359.... .109.714 | .. . 9,728 9 | e [ [ 20.6.500 | o 7.075 |MON... | .. 11/19/2001. | 12/15/2025.
36225B QN 1 [GINNIE MAE | GNMA [ 7.500% 781361.... . 106.456 | ...coovvrinrinnns 17,495 | v 16,434 23 | oo e [ 72500 [ 8.212 | MON... 11/19/2001. | 12/15/2025.
36225B QR 2 |GINNIE MAE | GNMA | 8.000% 781364.... . - . ...116.667 847 726 | oo I3 [ [ [ | v | 000.8.000 | once 7.778 | MON... . . 11/19/2001. | 12/15/2030.
3622AA 4R 2 | GOVERNMENT NATIONAL MORTGAGE A.. R .. A1A L ..103.468 | ............ 19,860,654 | ............ 19,195,039 | .......... 19,901,645 | ..o | e (49,198) [ .vvovvivrieiiniies | ervrrsrnsssninniinns [ 000 2.500 [ Lo 1.777 |[MON... | .. .39, .239,938 | 05/19/2021. | 04/20/2051.
0299999. U.S. Government - Residential Mortgage-Backed Securities . s | e 19,987,781 XXX ..19,901,012 19,232,812 ...(49,157) 0 0 XXX XXX ..40215 | ... 242,623 XXX XXX
0599999. Total - U.S. Government 56,132,012 XXX ..56,428,393 .55,227,812 51,239)] .... XXX XXX 14,198 431,408 XXX XXX
All Other Gover ts - Issuer Obligation
168863 DL 9 | CHILE REPUBLIC OF ......cotiiieiierirrireerseissssessesesesssssssssessesssseesensans | sveees D|. . ...745,793 |...103.484 750,000 ....746,016 £ 72 IO IORRRRRIN PO 3.500 |...... 3.530 | JJ....... 111,302 ...26,250 | 06/17/2019. | 01/25/2050.
25714P  DZ 8 | DOMINICAN REPUBLIC.......cccovueriiiiriireiisieirnsieinsisssssssssessessssesessssssesens | avseses D|. .. |3.CFE......... .2,000,000 |...111.625 ...2,000,000 | ... 2,000,000 [ ..oooveerierinreireries e | e | e | v 6.000 |...... 6.000 |JJ....... .53,667 .120,000 |07/12/2018.|07/19/2028.
445545  AH 9 [HUNGARY REPUBLIC OF.......ccoomiumirirrimieemeiiserienienssseessessssssessesssssenns | seveen [0 2BFE..cs | e 483,750 |..104.924 | ................524,622 | ......ccoonrnnnns 500,000 | ..oovrcrirns 497,512 |......... 2,053 | oo [ s [ 5.375 | ..... 5.833 |FA....... 11/12/2013. | 02/21/2023.
455780 BV 7 [INDONESIA REPUBLIC OF........cccooiniiiiiiiiiiiniissiciiiesisineississiiiess | ceviens D|. ...995,990 |...111.621 ...1,116,205 ...1,000,000 20998,193 | [ e 398 [ | | 4.750 |...... 4.800 |JJ....... 12/01/2015. | 01/08/2026.
46513Y  JH 2 [ISRAEL STATE OF ....oviiiieiiriieierierineeieeissessesssssssssensesesssssssssssssenes | aveens D|. 1,191,492 |...108.340 | .. ...1,300,085 | ... ...1,200,000 | ... 1,194,525 | ......... 3.250 3.334 | J....... 01/10/2018. | 01/17/2028.
46513Y  JJ 8 [ISRAEL STATE OF ....ooiiiiiiiiiineieriesinseseeississessssssssssesssssissssssssssssenes | seseees Do | TEFEiii | s 200,196 |...122.388 | ...cccocvvnneen 284776 | ..ovvnnens 200,000 | ..covvrerennen 200,182 | ..ovvceerrinerrnnies | ereerernenrenninene(B) | o e [ 4125 | ... 4119 ... 01/10/2018. | 01/17/2048.
486661 AF 8 | KAZAKHSTAN REPUBLIC OF .......cociiiiiiniieiersiirieniseiissssiesssssseenssnines | cereees D|. ...322,350 |...122.782 | .................368,346 | .................300,000 | ......ccccco.c.. 321,049 | .o | e (530) [ [ | e 4.875 |...... 4.385 | AO...... 06/04/2019. | 10/14/2044.
617726 AG 9 |MOROCCO KINGDOM OF .......ccoumrimirirerireeieeiseesersesssssssessessssesssssenss | reeens C|. ...663,063 |...110.270 | .. ceevrerennnnn005,000 | ... 658,812 (572) | vevereeereen(1,482) | oo | veerveinerierienins | s 5.500 |...... 4813 |JD....... 06/07/2019. | 12/11/2042.
698299 AV 6 | PANAMA REPUBLIC OF ........oviiniiiiiiiieiissiesiiesisesessssisssssesiesssssenns. | oseens Do | 2B FEuiiis | i 981,920 |..119.751 | oo 1, 197510 .............. 1 000000 ................ 994,007 | ..vvvvernriinines | eerinrerenn 1,203 | s [ [ 7125 | ... 7.295 | WJ....... 11/18/2005. | 01/29/2026.
698299 AW 4 | PANAMA REPUBLIC OF........ccoimiiiiriiiiiieninsriesiesesssesesisssiesssesessenes. | renens D|. .1,337,540 |...133.750 ....2,605,450 ...1,948,000 1,480,085 | ..o | e 16,845 | e s [ 6.700 |...10.041 | J....... ceererer55,832 | 130,516 | 01/26/2006. | 01/26/2036.
718286 AY 3 | PHILIPPINES REPUBLIC OF. s | s D|. 5,250,000 |...155.143 | .. 1,757,162 | .. ...5,000,000 5,145,029 | oo | e (T1780) | o | e | s 9.500 |...... 8.988 |FA....... v 195,278 | L 475,000 | 10/18/2005. | 02/02/2030.
718286 BB 2 | PHILIPPINES REPUBLIC OF.......ccooviiiiiiiininirierieriseesseissiisesienesenens. | eeees D 2145499 | L 145,499 | ..oovvvvrrne 100,000 | covovrirereenn99,202 | oo | oD | e | s e 7.750 |...... 7.875 | W....... 01/04/2006. | 01/14/2031.
77586R  AF 7 |ROMANIA REPUBLIC OF.......cocosiiriririneeneriniriensenssseseesssssessesssssenns | sveees D|. ...117.896 400,000 | .ovorerereer 17,899 | oo | vrerireinnerd(326) | i [ [ 5125 |..... 4827 |JD....... . . 06/03/2019. | 06/15/2048.
X5424X  BR 8 | RUSSIAN FEDERATION........ccooimiiiiiniiniiieiienicineissisesiesisesssissiis | cenees D|. . 107.962 | ...........4,750,337 | .............4,400,000 | ............ 4,300,588 | ......ccccoeormrrmmrine | wrrrerree 15,558 | i [ [ 4.250 |...... 4723 |JD....... . 137 000 |04/11/2018. | 06/23/2027.
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0699999. All Other Governments - Issuer Obligation ..18,935,235 XXX | 24,157,341 | ............ 19,403,000 | ........... 19,052,969 (572) 22,881 0 0 XXX XXX XXX | e 412,661 | .....1,207,791 XXX XXX
1099999. Total - All Other Governments....... ..18,935,235 XXX | 24,157,341 | ........... 19,403,000 | ........... 19,052,969 (572) 22,881 0 0] XXX XXX XXX | s 412,661 | .....1,207,791 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063A  5E 0 | CALIFORNIA STATE OF .......coomiuiriiriinrieriessessenssssssessesssssssessssinne | ovevene | oo | seveessrenes 1.CFE s | v 3,165,460 |...154.207 | .............. 3,084,132 | ..ovvvenneen 2,000,000 | .oooverens 3,136,141 | ......... (29,319) [ ..vevvererinernes [ e [ w0 7.500 | e, 2.188 |AO...... | woovrrenee 37,500 | .......... 75,000 | 08/18/2021. | 04/01/2034.
13063A 7D 0 | CALIFORNIA STATE OF. ASTTAT | 3,154,346 | ............. 2,000,000 | .oocrernes 3,213,994 |......... (24,508) | ...vooevrereernns [ e [ 207,300 | e, 2447 |AO...... | woovrre 36,500 | .......... 73,000 | 08/18/2021. | 10/01/2039.
13063B  FR 8 | CALIFORNIA STATE OF ...165.845 3,316,891 | ..coovveneee 2,000,000 ..3,399,149 | ......... (25,271) [ ovvvererireiiniens | cevveererseisinniiens [ e 7.625 [ i, 2447 [MS......| v 50,833 | oot 76,250 | 08/18/2021. | 03/01/2040.
13063B JC 7 | CALIFORNIA STATE OF. ...171.858 2,947,359 1,715,000 ..2,979,300 |......... (6,618) | cvvovereererivein | cervererneernerinneins | c0een 7600 | e 2.617 [MN......| oo 21,723 | o 11/10/2021. | 11/01/2040.
13063C 6Q 8 |CALIFORNIA STATE OF ...119.038 ....10,000,000 | ........... 10,838,873 | oo | s (169,053) | ..o [ [ 205,000 | e, 3.020 |FA.....| oo 208,333 | ...... 500,000 | 11/15/2019. | 08/01/2034.
13063C JA 9 |CALIFORNIA STATE OF ..108.675 | .............9,780,767 | ..oorevereve. 9,000,000 | ..ooorerecs 9,225,415 | oooeveererincennens | v (111,557) | v [ [ 205,000 | oo 3.636 |JD.......| veee.....37,500 | ... 450,000 | 04/03/2014. | 12/01/2030.
20772G  F4 5 |CONNECTICUT STATE OF ..129.914 4,175,000 | .ocverneens 5,549,874 | ..ovvverrrenriinnns | i (39,950) [ ..evvvneerreirerrns [ eerneirneeiineineiiens [ 205,850 | oo, 1.804 09/21/2021. | 03/15/2032.
341422 XX 6 |FLORIDA ST BRD ED FLORIDA ST BRD ED CAP.... ...108.064 ..3,320,000 3,328,834 (5,819) | cvvvevereerreriini | cerrerenerverineine | 00008000 | oo 5.802 08/23/1999. | 06/01/2023.
419792 B7 0 [HAWAII ST..cooiiieiceerieeieeienns ...101.060 1,515,895 1,500,000 | ..cooorvnnee 1,500,000 [ .oooverueerrrererrenin [ rerereereninninenes e [ 02,192 |, 2192 |AO... | o 1,215 [ i 09/30/2021. | 10/01/2032.
419792 G7 5 [HAWAII ST..cooiiiineeeieeeies ...100.328 2,508,209 2,500,000 | ..cc0reeri2,500,000 | oo | e | e | |00 2.042 [l 2,042 |FA..ooo| oo 11,203 [ s 09/30/2021. | 08/01/2031.
452151  LF 8 [ILLINOIS STATE OF ...114.998 5,174,927 | c.ovvverns 4,500,000 | .o 5,324,715 | oo | i (35,955) [ ..overeerrirerines [ e [ 205,100 | e, 2450 [ Do | 19,125 | i 114,750 | 08/18/2021. | 06/01/2033.
57582R  LJ 3 | COMMONWEALTH OF MASSACHUSETTS ...113.069 7,585,000 | coooereer 7,867,763 | oo | e (56,207) | ..evevneerrrinerrens [ e [ 204000 | oo, 3.127 [MS......| ... 101,133 | .o 303,400 | 11/15/2019. | 09/01/2042.
57582R YN 0 | COMMONWEALTH OF MASSACHUSETTS ...102.226 ..1,325,000 ,391,128 (1,316) | oo | cevrereneeieriniins | 0002683 | e 2.229 .| 09/16/2021. | 09/01/2039.
882722 KF 7 |TEXAS ST ...141.225 1,900,000 2,721,828 | oo [ s (11,854) [ oveveererineines [ e [ 08517 |, 2.269 09/21/2021. | 04/01/2039.
882724 XS 1 |TEXAS ST....coiiinivirinnnni ...100.668 2,250,000 | ...cooonen 2,250,000 | ..o [ | [ | oen1.944 1.944 |AO..... | v0ereeen5,225 | i 11/03/2021. | 10/01/2031.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccounernnne: 67,023,513 XXX sevne...55,770,000 65,227,014 0 | s (517,425) 0 0 XXX .....1,844,012 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............ooovrverriereersresisisiieississereieesneas 67,023,513 XXX | ..........67,276,958 | ............ 55,770,000 | ........... 65,227,014 | ...coccocvevnn 0 ... (517,425) | .o (] P 0 XXX | XXX | ......662772 | ..... 1,844,012 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
111746 JD 6 |BROCKTON MASS.......coiviriiirierieireesssinsessessessssesssssssesssssessssesssnsnns | svseees 201514 | 761,356 | 750,000 | e 750,000 [ oo | e | e | e [ e 2.308 |...... 2.308 [MN......| wooeeeeri2,020 [ oovornirriiinnes 10/21/2021. | 11/01/2029.
167486  HM 4 | CHICAGO CITY OF.....ooviiiiieiernnisersissinsiersssssessssissssesssssssssssessnnes. | aveses 126125 | 214,412 170,000 211,006 (C1C) ) USRI IO PO 6.207 |...... 3.761 |J....... ... | 09/03/2021.| 01/01/2036.
167486 PG 8 |CHICAGO CITY OF.... s | s ..121.348 | .................558,202 | .................460,000 | ................554,418 | ......... (1570 [ESUSTOTUIORN INSTORIRIRTRRON DO 5432 |..... 3.897 |WJ....... .| 11/12/2021.| 01/01/2042.
167486  SD 2 |CHICAGO CITY OF.....oiiiiriiiiieiineineiississisesiesissessssisessessesssssssssis | ceeees ...133.303 155,000 202,178 |......... (A1) ) IUURTUURTOR IVSIRTRORRRORN BOSOON 6.314 | ..... 4.018 [ | o893 | s 11/12/2021. | 01/01/2044.
167560 PL 9 |CHICAGO ILL MET WTR RECLAMATIO.......coovvviirirremrrenerieriereseeisninns | crveens .A37.127 ..4,080,000 ..5,821,249 | ......... (V20K 1) R YRR PO 5.720 |..... 2.589 |JD.......| oo 19,448 | L 116,688 | 09/22/2021. | 12/01/2038.
180848 Q7 1 |CLARK CNTY NEV....cooiiriiriiieierineineiseniesssessesissesssssssssssessessssssssssnns | sveens 2102429 | 4,609,323 | ..o 4,500,000 | ..overneens 4,514,039 |......... (1,380) | cvvveverrerrneenenes | eevereerseinnersenenn | s 2.750 |...... 2.710 {MN......| ..........20,625 | ........ 124,781 | 10/16/2020. | 11/01/2038.
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST, .....83.335 9,121,021 | ............10,945,000 | ............. 7,533,603 |......... 235,156 [ .ooveveerieeviies [ oo | e | e 3.203 |N/A..... ... | 11/15/2019. | 08/01/2033.
282726 DY 1 |EL CAMINO CA CMNTY CLG DIST.....cooiririrremmimemerinesneesenssseessensesssens | reeens .....69.978 6,985,972 | ..oouvvrrerecererinnns | e 317,785 | oo | e | e | s 4.710 |AUG.. ... | 03/05/2013. | 08/01/2038.
442331 3K 8 [HOUSTON TEX....ouiiiieireiriineiieisesisseissessssisssssesssesssssssssisssssssssessssnsas. | aesies ..122.623 583,406 | ......... (1,085) | oo | eerirerieeiisrinneins | 0003961 | i 2.593 |MS...... ... | 09/22/2021. | 03/01/2047.
54438C  PA 4 |LOS ANGELES CALIF CMNTY COLLEG........ccooeirrrirrnerenriesirenisseissssenns | cvveens ..172.709 LT3 | (5,767) | cvvoverevrrerivenns | veverererveeserirneins | 0008750 | v 2.674 |FA....... .| 09/23/2021. | 08/01/2049.
54438C YN 6 |LOS ANGELES CALIF CMNTY COLLEG........coovumeermeenerreriereneesssniseisens | ceeees 99115 | e 877,169 | 885,000 | oo 896,853 | ......... (414) | oo e [ 000 1.808 [ e 1.629 [FA...c..| coereernn8,660 | oo, 09/20/2021. | 08/01/2030.
544646 ZR 6 |LOS ANGELES CALIF UNISCH DIST.....cccvtumrrienernnierrneierssisseenssisnsens | cevves ...139.200 4,154,948 | ......... (39,369) [ ..vovvrrverrirrrens | vrvreereriseiisenniiens [ 0008758 [ i, 2.067 |JJ....... ... | 08/19/2021.| 07/01/2034.
592112 DR 4 |MET GOVT NASHVILLE & DAVIDSON.........ocvumrrmerirerireesieinsersesssenienens | reeens . 128248 | ................307,7% | .................240,000 | ................303,876 |......... (823) | cvvvueererrerinens [ vvrenerineriierineens [ 08707 [ 2.359 | WJ....... ... | 11112/2021. | 07/01/2034.
64763F ZW 2 |NEW ORLEANS LA .....99.926 2,000,000 | ..ce0reeri2,000,000 | oo | e | e e [ 00 2.084 [ 2.054 |MS...... ... | 10/08/2021. | 09/01/2028.
64763F ZX 0 |[NEW ORLEANS LA ..100.540 | ..o 2,749,773 | o 2,735,000 | .............2,735,000 |......... 2.220 |MS...... . | 10/08/2021. | 09/01/2029.
64763F  ZY 8 |NEW ORLEANS LA ...ttt ssesiss s essssissessssinns | sesias ..100.933 | ... 3,244,997 | ...irnr.3,215,000 | ovirrii3,215,000 | eveeniiniinireiiins | e | e | | 0000 2:320 [ oo 2.320 [MS..co. | corereee 13,487 [ s 10/08/2021. | 09/01/2030.
64966H MV 9 |[NEW YORKNY. ...120.223 (5,778) | cvvvevervevrerivrns | vevrerenervericneins | 00005208 | oece 1.951 |AO...... 19,523 | 09/23/2021. | 10/01/2031.
64966Q RP 7 |NEW YORKN V... ssesssess s sssesssnsens. | seeens .....97.916 405 [ .o [ [ 201,823 | 1.929 [FA..ooo| o 14,128 | i, 10/01/2021. | 08/01/2030.
64966Q XB 1 [NEW YORKN Yoo nsssssensees. | oerses L97.241 2,917,242 3,000,000 e 2,991,574 284 | e | | 201,880 1912 |FAo| 19,583 | 09/02/2021. | 08/01/2031.
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652113 WM 9 |NEWPORT-MESA CALIF UNI SCH DIS NEWPORT M.......cccovvnrvnrirnriirnns @...| |- 1BFE..... .6,642,521 |.....78.489 ..15,411,361 .19,635,000 ...10,403,707 CATEA8B0 | e | e [ [ e 4.730 |N/A..... . .. | 05/22/2012. | 08/01/2035.
652113 WR 8 |NEWPORT-MESA CALIF UNI SCH DIS 2,811,204 |....74.141 | .. ...5,871,957 | ... ...7,920,000 | ... 3,958,170 |... v | e 172,284 | s | e | e | e 4500 [N/A..... | .. .| 04/16/2014. | 08/01/2037.
718814 ZZ 2 |PHOENIX AZ......cvviiiiniineiiseineissiisssiessissiseissssisssssssssssssssssssssssesssssonss | ovnees | oo | oevvveeninee | TB B | v 1,226,110 |...118.631 | ..cccvvvnnce 1,186,313 | oo 1,000,000 | ..coovvvnnee 1,218,149 | ......... (CA 1) USRI IRRIRN DO 5.269 |..... 1.893 [UJ....... 09/23/2021. | 07/01/2034.
797355 P9 9 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... .3,458,569 | .....90.895 ....7,385,251 ...8,125,000 5,609,261 | ..o | i 270,286 | ..oocverererererrcnis | cerreriereneninnins | veviverinenns | s 5.000 |N/A..... . .. | 03/02/2012. | 07/01/2029.
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U... .3,258,330 |.....88.778 | .. ...7,239,861 | ... ...8,155,000 | .... 5,314,398 | ... 261,013 [ oo | e | e | e 5.100 |N/A..... | .. . | 04/10/2012. | 07/01/2030.
797355 Q8 0 | SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U.....ccvevvvrvverernvennevniinirns | @eone [ [ cevvvrens | 1D Bt | e 3,996,300 |.....81.426 | .......c..c..s 8,142,571 | ............ 10,000,000 | ...ccvoneee 5,838,909 | ...covvvriierriniens | e 245940 | ..o | e [ [ e 4.350 | N/A..... 03/05/2013. | 07/01/2034.
797356 DM 1 | SAN DIEGO CALIF UNI SCH DIST... .1,000,000 |.....99.693 ...1,000,000 1,000,000 | oo | e | s | e | e 2.164 |..... 2.164 |JJ....... 10/07/2021. | 07/01/2032.
797356 DN 9 | SAN DIEGO CALIF UNI SCH DIST... o . .1,000,000 |...100.336 | .. 1,003,362 | ... ...1,000,000 | .... 1,000,000 | i | e | e | s | 2.314 | ... 2.314 | U....... 10/07/2021. | 07/01/2033.
797683 HU 6 | SAN FRANCISCO CALIF CMNTY COLL......ccoiverrmerierirererceisnirnerierienes | reeens [P 2[1EFE i | o 2,000,000 |...103.108 | .............. 2,062,169 | ..oovvvrecen 2,000,000 | .ooocrerece 2,000,000 | oooevererirrererinnes [ s [ | | 3.165 |...... 3.163 | JD....... 12/02/2020. | 06/15/2041.
880338 L2 8 |DETROIT MICH CITY SCH DIST......ciuiiiuiiiserssnisssnsenssesssssssssssssssssssssnses | seesens o 5|1.CFE......... ...20,898,092 |...148.815 26,555,999 17,845,000 219,971,309 [ v | s (201,570) ....10.883 |...... 8.645 |MN...... o 07/21/2016. | 05/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - IssuerObIlgatlom .. e | 090,670,060 XXX v 127,861,370 | ..........130,785,000 | .........104,250,307 |... O 1,690,212 0 0 XXX XXX XXX | ........0642,480 | ..... 2,338,959 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . 90,670,060 XXX | s 127,861,370 | .o 130,785,000 | ......... 104,250,307 | ..o 0. 1,690,212 | ..o 0 s 0] XXX XXX XXX | ........542,480 | ..... 2,338,959 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
010268 CU 2 | ALABAMA FEDERAL AID HIGHWAY Fl......ovviviieririneiieerrerieeerseniseines | reeens [P TCFE s | v 4,835,000 |...100.634 | .............. 4,865,653 | ..o 4,835,000 ............. 4,835,000 [ ..oocerueerrirrrnenins [ e | e | | 02,156 |, 2156 [MS...... | cceeree22,296 [ oo 10/07/2021. | 09/01/2032.
027650 EK 6 | AMERICAN MUNICIPAL POWER-OHIO.......c.oovvirirerineireineeieeiseessninnes | cenees [ LFFEeooiins | e 347,500 |...186.336 | ..ccocovevrnneen 344721 | o 185,000 | coooevverennes 346,925 | ......... (576) | cvvvnveererrerienes | eveinerneriierinenns [ 008,084 | 3.031 | FA.oooo| 5,650 [ i 11/12/2021. | 02/15/2050.
03255L  AA 7 | ANAHEIM CALIF PUB FING AUTH Anaheim Publ ...109.373 ....3,833,531 ...3,505,000 | . 3,585,961 (24,429) | ..ovvvvvveerrins | e [ 200008.000 | oo 4561 |MS......| .........70,100 | ........ 210,300 | 05/09/2006. | 09/01/2024.
04780M  TL 3 |ATLANTA HARTSFIELD-JACKSON AIR ...108.918 ....3,539,841 +.3,250,000 | .o 3,324,904 | oo [ e (35,344) [ ..veoeererinernes [ e [ 205,000 | oo 3.79% [ W | 81,250 | e 162,500 | 04/03/2014. | 01/01/2032.
047870 NE 6 |ATLANTA GA WTR & WASTEWTR REV. ...113.940 ..12,533,446 111,000,000 | .ooeeer 11,591,971 [ i | v (165,742) | .eocvovvvevrvcs | evervivcreiininies | 005,000 | ..o 3.281 [MN...... | .........91,667 | ........ 550,000 | 11/15/2019. | 11/01/2040.
052414 RW 1 |AUSTIN TX ELECTRIC UTILITY SYS. ...108.040 4,000,000 | ..ocvreereid,000,000 | oooovrrrercerrrinnns [ e [ | e | 200 3.037 | 3.037 .121,480 | 05/23/2019. | 11/15/2030.
052414  RX 9 |AUSTIN TX ELECTRIC UTILITY SYS. ...108.336 500,000 10500,000 | oo [ [ | e | 000 3.087 | 3.087 v 15,435 | 05/28/2019. | 11/15/2031.
052476  G8 5 |AUSTIN TX WTR & WASTEWATER SYS ...110.088 ...5,000,000 BA73,843 | e | (B9 151) | s v [2005.000 | 3.461 [MN......| .......31,944 | ... 250,000 |07/23/2014. | 11/15/2039.
052476  ZP 6 |AUSTIN TX WTR & WASTEWATER SYS Austin Te. ...103.895 4,000,000 4,057,277 | v | eeernereene(83,880) | oo v [ 00005.000 | eies 3.321 .200,000 |07/12/2012. | 11/15/2037.
072024 XF 4 |BAY AREA TOLL AUTHORITY. ....99.613 750,000 50,000 | oo | e e [ |20 1.869 [ 1.869 03/03/2021. | 04/01/2029.
072024 XG 2 |BAY AREA TOLL AUTHORITY ....99.658 22,500,000 | .oeere0re:2,500,000 | cvovrercinrinninens [ e [ e | e | 002019 2.019 03/03/2021. | 04/01/2030.
114894 RS 9 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. ...103.581 ..10,358,109 110,000,000 | .eereeees 10,109,183 | oo | s (141,422) | oo [ e [ 205,000 | oo 3.510 05/01/2013. | 10/01/2042.
114894 SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO. - ...103.483 ..19,144,312 18,500,000 218,702,859 | e | e (264,949) | ...oovervvvrirenes [ e [ 205,000 | oo 3.503 05/18/2020. | 10/01/2042.
114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV.....c.ovvumrimrrerieeeeinsiensnensenens | ceeees - 1,868,611 |...112.924 ....1,868,888 ...1,655,000 794,852 | e | e (35,100) [ ..evvvnernvererree [ eerneernerirneinernnns [ 205,000 | e, 2.616 ...82,750 | 11/15/2019. | 10/01/2045.
13033A°  CE 9 |CALIFORNIA HEALTH FACS FING AU.......covviiriiiiernnieineierssiseeensssinns | cevens e » 1,691,819 |...100.397 | .. ...1,746,908 | ... ..1,740,000 | .... 1,734,125 | ... 173 | e | e | 205750 | i 5.990 .100,050 |03/02/2000. | 10/01/2023.
13053C AB 8 |CALIF PCFA - PG&E California POlUtION C..........coeeuuveuivmerieriieernerisrinees | ceveee [ 2|1 FFE | v 2,000,000 |...100.306 | .............. 2,006,126 | ...ccvonev. 2,000,000 | .ooorerece 2,000,000 | .ovoevererereenerinens [ s [ | e | 208,100 | 5.100 {JD....... | veeerrnen8,500 | ..o 102,000 | 06/09/2010. | 06/01/2040.
13077D  PA 4 |CALIFORNIA STATE UNIVERSITY .....ovtimiriniinerieiieeiiseiseissssississssssnens | aeeens ...308,529 |...112.948 ....300,199 (8,330) | .voovvrririinnins | cevierieciiisrisnins | 2005000 e 0.291 ..13,250 | 04/28/2021. | 11/01/2039.
13077D  PB 2 | CALIFORNIA STATE UNIVERSITY ......evoiririrnerieriecniesesseessssssessensenens | seveee . ...325,993 |...112.948 | .. 317,191 | (8,802) | cvvouvvreerrrireins | ceviererneeierineins | 2005000 | .oc 0.291 v 14,000 | 04/28/2021. | 11/01/2044.
13077D PS5 | CALIFORNIA STATE UNIVERSITY .....oiviiriniierierieenieeiseessssisssssssssnens | sevees w2 | LD FEiis | i 4,317,585 [...112.934 | .....ccccoouu 4,218,067 | ..ooooverenns 3,735,000 | ..ooovrvrnes 4,206,219 | ..o | cerieees (111,367) | ovvvrererrerrrsninnes [ v [ 205,000 | e 0.509 [MN......| ccceee.31,125 | .o 186,750 | 04/28/2021. | 11/01/2039.
13077D  PT 3 | CALIFORNIA STATE UNIVERSITY .....vuiriiiriirierniiseinsississssssesssssesenss | coreees 4,285,254 |...112.933 ....4,201,123 ...3,720,000 BATT345 | i [ e (107,909) | c.ovvvvrererreinien | evrrerveiveeienenns | 20.5.000 | ..o 0.615 | MN...... .31,000 .186,000 |04/28/2021.| 11/01/2044.
13077D QU 9 | CALIFORNIA STATE UNIVERSITY ......vvvririirmerierieeessissensssssssssensenens | seeee . ...100.478 | .. ...5,591,603 | ... ...5,565,000 | ... 5,587,750 | ... (568) | vvvvevnrerrerirnees | vvrenerinerierineens [ 0002795 [ e 2.747 |MN...... 25,924 | ..........39,750 | 09/21/2021.| 11/01/2041.
130795 5E 3 | CA STATEWIDE CDA KAISER PERMAN FSSSTTURTURRRRTURRPIRRIRN ISP . 2101091 | e 10,109,098 | ............ 10,000,000 | ........... 10,013,435 | ......... (52,576) | evverrererinniiins | cereeieneiisnririnnes [ 000205.000 | 1ovov 4451 [AO...c.. | cov 125,000 | ........ 500,000 | 04/05/2012. | 04/01/2042.
155048 BB 6 | CENTRAL PUGET SOUND REGIONAL T SSTTIRORRTOROPRN IO - ...110.687 ....3,597,333 ...3,250,000 3,250,000 | .ovoevirererrirrninnns [ e [ | v | 7500 | s 4.657 |FA....... v 84,323 | L 154,375 | 06/15/2010. | 02/01/2028.
155498 CN 6 | CENTRAL TEX REGL MOBILITY AUTH. ....ovvtirieirerinneinenieeiseessenisninens | cenees - ...104.670 | .. 12,434,751 | ... .11,880,000 | ..........11,878,157 |......... 1,358 [ .o [ e [ 05,000 | oo 5.015 | WJ....... 100en297,000 | ... 594,000 | 11/20/2013.| 01/01/2033.
155498 CP 1 |CENTRAL TEX REGL MOBILITY AUTH 104670 | oo 15,627,169 | ............ 14,930,000 | ........... 14,923,263 | ........ 2,091 | oo e [ 05000 | 5.017 | Jdcies | o 373,250 | ........ 746,500 | 05/06/2014. | 01/01/2043.
155498 JJ 8 |CENTRAL TEX REGL MOBILITY AUTH... .1,529,280 ...101.879 ....1,523,088 ...1,495,000 1,526,245 (3,035) | covorereerrieins | e | 200002635 | i 2.347 | W....... 02/12/2021.| 01/01/2032.
155498 MH 8 | CENTRAL TEX REGL MOBILITY AUTH... .2,000,000 |...101.247 ....2,024,949 ...2,000,000 2,000,000 | cooovvrereerireireninnins | e | e | | 02274 | 2.274 | U....... 10/06/2021. | 01/01/2030.
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167593 HG 0 |CHICAGO IL OHARE INTL. AIRPORT 1.FFE... ...100.000 | ............14,275,000 | ............14,275,000 | ........... 14,275,000 | .ooouvvevvcnnrverrens | ereeeee(179,431) | oo | e [ 00008000 [l 3711 [ | i 356,875 | ........ 713,750 | 08/09/2012. | 01/01/2029.
167593 HY 1 |CHICAGO IL OHARE INTL. AIRPORT 1.FFE... ...100.000 | ............14,985,000 | ............14,985,000 | ........... 14,985,000 | ..covuvevvrenrrrrerirens | werneerne(273,868) | covonvrrireriein | e | 00005000 |10 3141 [ | e 374,625 | ........ 749,250 | 11/15/2019. | 01/01/2026.
167725 AC 4 |CHICAGO ILL TRANSIT AUTH SALES ...140.842 2,500,000 | . 3,558,347 | ..o | e (10,154) | i e [ 006,899 112,612 [JDuci | e 14,373 | .......... 86,238 | 11/12/2021. | 12/01/2040.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR......ccovvvevirrirrrinirinns ...123.355 crerener:20,000,000 | ... 20,870,296 | ...ccooovrrvererereneens | errennn(144,836) [ oo | v |00 5.750 |00 4792 [MNL | e 191,667 | .....1,150,000 | 04/30/2014.| 11/01/2030.
20281P NE 8 | COMMONWEALTH FING AUTH PA. 102492 | .............2,049,834 | .............. 2,000,000 | .oocvenece 2,082,614 |......... 09/10/2021. | 06/01/2042.
21969A AJ 1 |CORONA CALIF.... .101.045 | .............2,526,132 | .............. 2,500,000 ...2,500,000 |......... ... | 09/30/2021. | 05/01/2030.
21969A AK 8 |CORONA CALIF.... ...101.009 2,500,000 12,500,000 | cooorvurernrrenienens [ [ | e | 002,342 |10 2.342 {MN.ct | e 12,523 .| 09/30/2021. | 05/01/2031.
235036 8G 8 | DALLAS FORT WORTH TEX INTL ARP ...100.583 X 3,000,000 | . 3,000,000 | ...couvveiricrierinns | e | e | e | 2441 1100 2.441 [MNLL | e 10,374 [ oo 10/28/2021. | 11/01/2032.
235036 V7 2 |DALLAS FORT WORTH TEX INTL ARP ..108.346 | ............5417,294 | .............. 5,000,000 | ..oocrernns 5,188,091 | ..ovvvecrerecrervnnns [ weerreeenn(98,999) [ oo | v | 00005250 {100 3.115 [MNLLc | e 43,750 | ........ 262,500 | 05/18/2020. | 11/01/2027.
235036 V8 0 |DALLAS FORT WORTH TEX INTL ARP ...108.317 5,000,000 | .ooocrvrees 5,180,848 | ...covvvvrrvcinerinnes [ wrreeeenn(95,111) [ o | e | 20005250 {100..3.195 [MNLccoou | o 43,750 262,500 | 05/18/2020. | 11/01/2028.
249182 GH 3 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.. ..104.113 11,300,000 11,447,170 2,194 ..565,000 | 06/04/2013. | 11/15/2037.
249182 GR 1 |DENVER COLO CITY&CNTY ARPT Denver CO Cit.. ...104.113 9,000,000 | vvvoeerrern9,135,988 | oo | eereenens(151,827) | oo v [ 00005000 [.....3.229 | MN...oo | oveeneees 57,500 450,000 | 11/15/2019. | 11/15/2033.
249182 HH 2 |DENVER COLO CITY&CNTY ARPT. ...109.262 , 2,500,000 | ..co0eerni2,534,916 | e | v (17,443) | i i [ 20005500 |1 4712 |MNL | e 17,569 | ........ 137,500 | 07/11/2013. | 11/15/2028.
249182 HL 3 |DENVER COLO CITY&CNTY ARPT. 2109133 | 2,728,320 | oo 2,500,000 137,500 | 07/11/2013. | 11/15/2031.
254845 HN 3 | DISTRICT OF COLUMBIA WTR&SWR A ...103.435 , 5,000,000 250,000 |03/15/2012. | 10/01/2032.
254845 HP 8 | DISTRICT OF COLUMBIA WTR&SWR A ...103.378 ..3,500,000 ..175,000 | 05/18/2020. | 10/01/2037.
254845 JK 7 |DISTRICT OF COLUMBIA WTR&SWR A ...103.421 , 5,000,000 250,000 |03/15/2012. | 10/01/2033.
254845 JQ 4 |DISTRICT OF COLUMBIA WTR&SWR A ...108.224 X 5,000,000 | ...cc..ccc..5,008,989 | ..o | e 4,799) | i [ e 205,000 ... 4.892 |AO..... | e 62,500 | ........ 250,000 | 07/24/2013. | 10/01/2044.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST ..102.770 | ..............5,318,324 | ............. 5,175,000 | ...cc0erer.5,249,458 | .o | ereenend(125,025) | oo | v | 00005000 [.....2.513 [FA. | e 107,813 | ..ooue. 258,750 | 11/15/2019. | 08/01/2037.
29270C ZN 8 |ENERGY NORTHWEST ...111.059 X 2,575,000 | coooreeerni 2,721,436 | i | eeireeeeene(56,156) | oo v [ 20005.000 [0 2.631 [ Jdeciies | 084,375 | e 128,750 | 11/15/2019. | 07/01/2032.
3135G0  4Z 3 |FEDERAL NATIONAL MORTGAGE ASSO .....98.027 ..7,000,000 04/19/2021. | 06/17/2025.
345105 BC 3 |FOOTHILL / EASTERN TRANSN CORR FOOTHILLY....ccouvvmianrirircrines .....93.570 ....12,540,000 11/05/2003. | 01/01/2028.
345105 KA 7 |FOOTHILL / EASTERN TRANSN CORR ....98.588 | .00 985,881 | e 1,000,000 01/27/2021.| 01/15/2046.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN.........coconvverierrrinirinns ..101.627 | ..............8,130,182 | .....c....... 8,000,000 02/21/2013. | 12/01/2041.
38122N A8 5 |GOLDEN ST TOB SECURITIZATION C .....99.599 2,000,000 11/10/2021. | 06/01/2026.
38122N B2 7 |GOLDEN ST TOB SECURITIZATION C ...100.043 R 3,000,000 09/30/2021. | 06/01/2028.
38122N B4 3 | GOLDEN ST TOB SECURITIZATION C ...100.098 | ..............3,002,939 | .............. 3,000,000 | .oocrernes 3,000,000 |......... 09/30/2021. | 06/01/2030.
38611T AA 5 | GRAND PARKWAY TRANSPORTATION C ...106.766 ...12,920,000 | ... 12,700,365 | ..oooovverrcnrrveirens | e 7,049 | e | e | 2005125 15,270 |AQ...... | ........165,538 | ........ 662,150 | 08/02/2013. | 10/01/2043.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C ..108.943 | ..............3,268,304 | .............. 3,000,000 | .ooorerece 2,990,271 | coovevrerrneenrrnnnns | o8, 180 [ | v | 2005500 | ......5.698 | AO...... | v 41,250 | ..o 165,000 | 07/17/2013. | 04/01/2053.
38611T CB 1 | GRAND PARKWAY TRANSPORTATION C ...116.438 LBATT223 | [ e (18,319) [ [ [ 224,000 ] ......3.499 | AO...... | ..........50,000 | ........ 200,000 |03/12/2020. | 10/01/2045.
40064R  EE 5 |GUAM INTL ARPT AUTH .....99.815 ceverereneeeneni350,000 | v 354,729 | e | e (199) | e [ [0 2.899 [......2.644 |AO..oo. | v 2,537 | e 1,240 |09/23/2021. | 10/01/2027.
40064R  EK 1 |GUAM INTL ARPT AUTH 104.650 | ..ooorierrnn837,203 | i 800,000 | ..covoerrrern840,310 | oo [ e (1,298) [ oo [ e [ 000.3.839 [.....3.232 |AO...o. | v 7,678 | e 3,754 | 08/18/2021. | 10/01/2036.
40064R  EL 9 |GUAM INTL ARPT AUTH .106.718 | ..............3,201,548 | .............. 3,000,000 | cooovreen 3,144,514 | i | e (4853) | e i | 40460 ].....3.862 |AO...... | .........33,450 | .......... 16,353 | 08/24/2021. | 10/01/2043.
43232E  BX 6 |HILLSBOROUGH CNTY FLAHSG FIN.......cocoovevirerieriririris ..100.247 | ..............7,588,720 | ...cccoonuee. 7,570,000 | covovereeer 7,515,088 | oo | e 1,816 | s [ [0 750 [ 4917 | dds | 179,788 | 362,663 | 05/09/2006. | 01/01/2039.
442349 EU 6 [HOUSTON TEX ARPT SYSREV... ...100.621 7,500,000 | ..cooreeer 7,515,407 | e | et (1615) | e [ [ 002,485 [..2.458 | Jd.s | 1.0l 93,188 | 129,945 | 09/21/2020. | 07/01/2032.
442435 52 2 |HOUSTON TEX UTIL SYS REV . ..112.087 | ..............5,604,363 | .............. 5,000,000 | c.oovrerere 5,181,611 | s | evereenene(59143) | e v [ 005,000 |......3.651 |MN...... | .........31,944 | ... 250,000 | 06/13/2014. | 11/15/2039.
44244C  GY 7 |HOUSTON TEX UTIL SYSREV.......... ...113.630 5,000,000 5,248,002 | ..coovvveevrncrernnee | evereeneene(8T,088) | oo e [ 20004000 |......2.896 |MN......[ ..........25,556 | ........ 200,000 | 11/15/2019. | 11/15/2037.
446201 AG 0 |HUNTINGTON BEACH CALIF .....99.528 ..2,150,000 ,150,000 03/18/2021. | 06/15/2028.
446201 AH 8 |HUNTINGTON BEACH CALIF ...100.746 , 2,750,000 ...2,750,000 03/18/2021. | 06/15/2029.
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45203H B4 3 |ILLINOIS FINANCE AUTHORITY... ...111.406 5,570,307 | ..oevrvnnes 5,000,000 v [ e (66,909) [ ...voevnrvrerrirrees | erveerenieiisnriniens [ e 5.000 |...... 3.490 [AO...... | v 62,500 | ........ 250,000 | 08/06/2014. | 10/01/2035.
45203H B6 8 |ILLINOIS FINANCE AUTHORITY... LA11.221 5,561,055 | ..ooovvernens 5,000,000 B [ (61,801) [ overnerrerrrieennes [ e [ e 5.000 |...... 3.600 |AO...... | woovrrene 62,500 | ........ 250,000 | 08/06/2014. | 10/01/2038.
452227 ST 9 [ILLINOIS STATE OF ....coiviiiiiiiiiiiniissiciiesieeisessississ s | srviens .....99.143 1,982,864 2,000,000 | ..ce0reeeri2,000,000 | oo | e | e | s | 2.359 |...... 2.359 | Do | i 12,057 ... | 09/16/2021. | 06/15/2031.
452227 SW 2 |ILLINOIS ST SALES TAXREV. ...101.636 2,032,710 | cvvvverens 2,000,000 | ovoerrreri2,000,000 | oo | ceerreenrinnnenes | e | s | e 2.789 |...... 2.789 | JD..ccoo | v 14,255 | ... ... | 09/16/2021. | 06/15/2034.
452252  HF 9 [ILLINOIS ST TOLL HWY AUTH ..104.405 | .............4,698,215 | .....c....... 4,500,000 | ..ooverneens 4,580,054 | ...oooveererieerenins | e (78,136) | ..ovvveererrneinnes [ eorererneerieniseinens [ v 5.000 |...... 3.179 112,500 | ........ 225,000 | 05/18/2020. | 01/01/2035.
452252  HG 7 [ILLINOIS ST TOLL HWY AUTH lllinois State. ...104.351 ....11,500,000 | ...oveuvee 11,668,348 | ....covvvvverccrinns [ v (162,161) | cvvvevvrvrvermrirenns [ e | e 5.000 |...... 3.502 287,500 | ........ 575,000 | 04/25/2013.|01/01/2038.
491397 BE 4 |KENTUCKY PUBLIC TRANSPORTATION ..101.174 2,500,000 | .oocverece 2,500,000 | cooouvrnerirrerennnnes [ e e | e | o 3121 | ... 3121 [ s | e 18,206 [ ..vvoucerrriirines 09/17/2021. | 07/01/2049.
53945C AP 5 |LOS ANGELES CALIF WASTEWTR SYS ...106.409 ....10,000,000 | ........... 10,173,692 [T I (117,221) | oo [ [ 5.000 |...... 3.730 [ D | e 41,667 | ........ 500,000 | 03/19/2014. | 06/01/2034.
53945C BM 1 |LOS ANGELES CALIF WASTEWTR SYS . 106412 | .............5,975,022 | .....c....cc. 5,615,000 | ..ooocverecs 5,730,418 B [ (78,104) | ..veoererereines [ e [ v 5.000 |...... 3.500 06/05/2013. | 06/01/2035.
544445 TZ 2 |LOS ANGELES CALIF DEPT ARPTS A ....95.712 1,000,000 11,000,000 [ oo [ [ | e | s 1.613 |..... 1.613 01/28/2021. | 05/15/2030.
544445 UB 3 |LOS ANGELES CALIF DEPT ARPTS A. .....95.181 ..1,600,000 1800,000 | oo [ [ [ e [0 1.863 | 1.863 01/28/2021. | 05/15/2032.
544445 UE 7 |LOS ANGELES CALIF DEPT ARPTS A. 195640 | oo 573,838 | ciiiiee800,000 | cevvinireen800,000 | o [ e [ e | e | 0 2,163 | 2.163 ..9,661 | 01/28/2021. | 05/15/2035.
544445 UF 4 |LOS ANGELES CALIF DEPT ARPTS A 195,658 | iiiineen21,778 [ 650,000 | 850,000 | e | e [ | e [ 002,213 [ 2.213 10,708 | 01/28/2021. | 05/15/2036.
544495 UG 7 |LOS ANGELES CA DEPT WATER&POWE.... LA37.975 | 275,949 | 200,000 | e 278,867 | e | e (489) | e [ [0 D716 [ 2.661 11/16/2021. | 07/01/2039.
544495 XV 1 |LOS ANGELES CA DEPT WATER&POWE ...102.229 7,000,000 | coooorreen 7,049,433 | e | eeireeenne(95,760) | v [ [ 20005.000 [ 3.570 350,000 |07/24/2014. | 07/01/2043.
544628 JK 7 |LOS ANGELES CALIF REGL ARPTS | REGIONAL ...100.324 ..9,000,000 | .. 881,755 | oo [ e (18,541) e [ v [ 205,000 | oo 4.888 ..450,000 | 12/11/2013. | 01/01/2032.
546589 SP 8 |LOUISVILLE & JEFFERSON CNTY KY. ...104.736 ....10,500,000 | ...ceneee 10,613,261 | ovvoveverervrrneriens | errerernnn(80,539) | oo | e | 0004000 | e 3.187 420,000 | 05/18/2020. | 05/15/2037.
56036Y DG 7 |MAIN STR NAT GAS INC GA GAS PR Main Stre... ...116.798 ....10,000,000 | ..o 10,086,285 | .....cocvvrervrrrirens | rerreeenn(20,604) | oo [ [ 005500 | 5.241 161,944 | ........ 550,000 | 09/07/2007. | 09/15/2025.
574296 CG 2 |MARYLAND STADIUM AUTHORITY. 97780 | ... 1,848,033 | oo 1,890,000 | ..cooovvenee 1,890,000 [ ..oovevueernrvrerrenins [ e | rereneensnineinns [ e [0 2,107 |, 2107 [MN..ooo | v 6,637 | .oovvenne 39,822 | 07/10/2020. | 05/01/2030.
574296 CJ 6 | MARYLAND STADIUM AUTHORITY. .....96.520 2.257 07/10/2020. | 05/01/2032.
574296 CK 3 |MARYLAND STADIUM AUTHORITY. .....95.903 ..825,000 2.307 07/10/2020. | 05/01/2033.
574296 CL 1 |MARYLAND STADIUM AUTHORITY. 195,188 | o 875,940 | 500,000 | v 500,000 | oo [ e [ e | e | 0002327 | s 2.327 07/10/2020. | 05/01/2034.
574296 CM 9 | MARYLAND STADIUM AUTHORITY 94786 | e 1,421,786 | e 1,500,000 | .............1,500,000 {......... 2.357 07/10/2020. | 05/01/2035.
574296 CN 7 |MARYLAND STADIUM AUTHORITY. 198552 | ..oiiernn.2,956,545 | ... 3,000,000 | .oorrrer: 3,000,000 | oo | ceerrinernenenins | e | | 000 2,808 [ i 2.805 07/10/2020. | 05/01/2040.
575831  BK 7 |MASSACHUSETTS ST COLLEGE BLDG..........ccocovmiimriieriiiininniiciienis | s ...101.571 2,500,000 | .oveeerrni2,513,303 | oo | e (39,030) | ..oovvevurrirriins | e [ 205,000 | i 3381 |MN......| .........20,833 | ...... 125,000 | 02/02/2012. | 05/01/2037.
575831  BL 5 |MASSACHUSETTS ST COLLEGE BLDG........ccccvvverrrrerirerercesnninerierinenns | eeens ..101.572 | .. R 4,250,000 | .oorreereed 271771 | o | i (63,852) [ ..o [ e [ 205,000 | oo, 3.441 [MN......| ..c......35,417 | ... 212,500 | 02/02/2012. | 05/01/2043.
57583F  FZ 9 |MASSACHUSETTS ST DEV FIN AGY.....cviurrieirrernerieresseesenisseessssenes | seeves LA31.217 | 21,486,826 | ............ 16,375,000 | ...........15,818,208 |......... A.276 | oo | e | 0005450 | i 5.670 [MN......| ........114,034 | ........ 892,438 | 02/28/2002. | 05/15/2059.
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY ....coviiiimiieineiersnisseesississerssiisnnns | vnnene ...106.987 5,044,459 | .............. 4,715,000 | ..ovovreeeed, 715,000 | oo | e | e | e | 4250 | L 4249 |JD....... | ..........16,699 | ........ 200,388 | 03/18/2015. | 12/01/2035.
57586N XY 2 | MASSACHUSETTS ST HSG FIN AGY......vvviiieerinrrmerienesneesssisserisennens | cvevees ...106.132 2,616,160 | ..oovvvneee. 2,465,000 | ..ooerrerni 2,465,000 | oo | e | e | | 04350 [ 4349 |JD....... | coeerr....8,936 | .o 107,228 | 03/18/2015. | 12/01/2040.
57587A° DN 5 |MASSACHUSETTS STHSG FIN AGY.......cccoiiiiirinriiinniieiieniciiissinsiens | e ...104.836 3,134,606 2,990,000 | ...cccvevece 2,990,000 | ..oovvverieiniicnnns [ e [ | e | 43000 | 4.300 06/12/2014. | 12/01/2034.
57587A°  DP 0 |MASSACHUSETTS ST HSG FIN AGY.....c.ovveririirererinrrerieneneesssisseinns | sevee . . ...104.054 2,627,351 | oo 2,525,000 2,525,000 | .ovoovvverirerieeiiennns [ e [ | oo | o500 | o 4.500 06/12/2014. | 12/01/2039.
57587G DG 7 |MASSACHUSETTS ST HSG FIN AGY.....cccosvvrerinernreserinneenenisesinennsnens | vnees | oo | eervvnenenn2 | 1.0 FEiiviiis | v 1,000,000 |...100.863 | ..............1,008,625 | .............. 1,000,000 | ..coeereee 1,000,000 [ ooovereinnrenrrnciins [ reeereeereeisnisenes [ rereneenninneines [ erneensenneisennnns [ 003,068 | s 3.063 12/04/2020. | 12/01/2040.
57587G DH 5 |MASSACHUSETTS ST HSG FIN AGY et | ..1,000,000 |...101.517 | ............1,015,166 | .....ceoeene 1,000,000 | ..covreereen 1,000,000 [ oo e | e [ | 2000 3.265 | i 3.263 12/04/2020. | 12/01/2050.
575896 QH 1 |MASSACHUSETTS PORT AUTHORITY.......cocommurmmerirererensseiseriersseenienes | reeens ..1,928,868 |...113.563 | ..............1,987,354 | .....cccc...u. 1,750,000 | ..coooereer 1,820,328 | oo [ s (18,508) | ...vvvvrreercries [ e [ 205,000 | oo, 3.760 07/09/2015. | 07/01/2040.
575896 QJ 7 |MASSACHUSETTS PORT AUTHORITY....ccovvuerriirmnrirnnrieneissrissssiinees | ceveens .. 113.192 1,000,000 | .............1,036,861 |........ (9,682) | ..oovvrriiriiris | v | 2005000 | e 3.860 07/09/2015. | 07/01/2045.
575896 WN 1 |MASSACHUSETTS PORT AUTHORITY.... 194480 | i 944,803 | e 1,000,000 | ..cooeereee 1,000,000 [ coooooevonvinirieiins e e [ [0 1,979 | 1.979 02/04/2021. | 07/01/2034.
575896 WP 6 | MASSACHUSETTS PORT AUTHORITY.... ...94.734 1,000,000 | ..cooovrvnnee 1,000,000 [ .ooovermeererenerrnennns [ e [ rereneninsineines [ e [ 02,079 |, 2.079 02/04/2021. | 07/01/2035.
576000 ZR 7 |MASSACHUSETTS SCHOOL BUILDIN ...106.480 ..5,275,000 | . 5,595,939 . (232,279) | v [ e [ 05,000 | oo 0.545 <......263,750 | 08/06/2020. | 05/15/2038.
576000 ZT 3 |MASSACHUSETTS SCHOOL BUILDING.. ...106.480 4,725,000 | ..oooorneens 4,975,338 | ..o | cerieens (180,225) | ..vovvererrirines [ e [ 205,000 | oo, 1.09% |[MN......| ..........30,188 | ........ 236,250 | 08/06/2020. | 05/15/2038.
576722  AA 0 | MATHER FOUNDATION......cccooviniirmrninrinniersnineiensssisseenssnssssessensennnes. | veniee | oo | eervneenend | TE FEviiiiins | v 99.972 | 4,998,608 | ... 5,000,000 5,000,000 | ..covevrerrernrinierens [ e | e | e |20 2675 | 2675 [AO...... | oo 31,951 | oo, 09/28/2021. | 10/01/2031.
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59259N  ZH 9 |METROPOLITAN TRANSAUTHNY......... ..161.718 863,616 | ......... (1,508) | cvoovvecererrrieens [ evvermriierisnsniienns [ e 7.336 |...... 2.673 |MN...... 4968 [ .o 12/06/2021. | 11/15/2039.
59259Y BY 4 |METROPOLITAN TRANSAUTHNY......... ...141.922 1,410,213 |......... (A.817) | oo | e | e 6.668 |...... 3.198 |[MN......| wooeeeeer.8,520 | cooeveene 33,340 | 10/07/2021. | 11/15/2039.
59259Y BZ 1 |METROPOLITAN TRANSAUTHNY......... ...141.091 555,257 | ......... (2,511) | oo | e | e 6.648 |...... 3.163 |MN......| .cc0eee.. 3,398 | i 13,296 | 09/20/2021. | 11/15/2039.
59259Y GF 0 |METROPOLITAN TRANS AUTHNYY......... ..143.002 | .. \ ..1,239,045 |........ (1,557) | coovvererienneien | cevereeisninerineninn | e 6.814 |..... 3.050 [MN..oo. | worvrreenn 7,488 [ s 12/02/2021. | 11/15/2040.
59259Y Q8 5 |METROPOLITAN TRANSAUTHNY......... 2108731 [ e 6,572,760 | ..ovvvvneenn 6,045,000 | ...oocvvvee 6,147,408 | ..ooocvvrevecineriinnns | i (51,636) | +.vvveerrerrreinnes [ errereneerneniineinens [ e 5.000 |...... 4.051 |MN...... | .........38,621 | ........ 302,250 |02/21/2014.| 11/15/2031.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR ...132.054 3,367,389 | ...coovvnnee 2,550,000 | ...cc0eeni2,686,878 | ..o | v (16,885) [ ...vovvnrvrervniees | cevreererieisnrsrirens [ reees 6.500 |...... 3719 [AO...... | cvvrvr 41,438 | ........ 165,750 | 01/05/2015. | 10/01/2044.
592646 3U 5 |METROPOLITAN WASHINGTON D C AR ...103.401 5,170,065 5,000,000 | .ooerrern5,045,312 | o | e (58,571) [ ovvrneernerrnieennee [ eerererneereniseinens [ v 5.000 |...... 3.761 |AO...... | woovrenne 62,500 | ........ 250,000 | 06/06/2012. | 10/01/2029.
592646 3W 1 |METROPOLITAN WASHINGTON D C AR ...103.370 4,651,640 4,500,000 (23,593) | ..o [ [ 5.000 |...... 4.440 |AO..... | o 56,250 | ........ 225,000 | 06/28/2013. | 10/01/2031.
592646 5M 1 |METROPOLITAN WASHINGTON D C AR ...107.603 2,469,492 | ...oocoonnee. 2,295,000 (CI25) ) [TIITIRTIN SRR PO 5.000 |...... 4.742 |AO...... 114,750 | 07/17/2013. | 10/01/2033.
592646 5N 9 | METROPOLITAN WASHINGTON D C AR ...107.357 2,147,137 2,000,000 (5,344) | cooovereereinein | e | s 5.000 |...... 4.701 |AO...... 100,000 | 06/28/2013. | 10/01/2038.
592646 6T 5 |METROPOLITAN WASHINGTON D C AR. ..111.843 2,236,857 ..2,000,000 (28,418) [ ..o [ [ 205,000 | oo, 3.401 |AO...... ..100,000 | 05/30/2014. | 10/01/2029.
592646 6U 2 |METROPOLITAN WASHINGTON D C AR ..111.766 2,235,320 2,000,000 (26,922) | ...vvovervrineinns [ e [ 205,000 | oo, 3.481 |AO...... \ 100,000 | 05/30/2014. | 10/01/2030.
59333 C5 5 |MIAMI DADE CNTY FL AVIATION RE ...103.489 ....15,000,000 | ........... 15 129,045 | oo | s (167,363) | ..o [ rverirriisricseieens [ 205,000 | oo, 3.823 |AO...... | oo 187,500 | ........ 750,000 | 11/26/2013. | 10/01/2030.
59333P L5 5 |MIAMI DADE CNTY FL AVIATION RE ..110.936 | ............4,437,426 | .............. 4,000,000 | ..coorneens 4,155,928 | ..o | e (53,134) [ overeervrinernes [ e [ 205,000 | oo 3.500 |AO...... | woovrrrnee 50,000 | ........ 200,000 |03/16/2015. | 10/01/2035.
59333P R7 5 |MIAMI DADE CNTY FL AVIATION RE ...113.802 4,000,000 | .oovreereed, 176,735 | oo | i (43,821) [ evvveervrineines [ e [ 205,000 | oo 3.713 |AO..cc. | wovvree 50,000 | ........ 200,000 | 11/15/2019. | 10/01/2038.
59335K  CV 7 |MIAMI-DADE CNTY FLA SEAPORT RE ....98.091 ..2,500,000 | coerreerni2,500,000 | oo [ e | e | e | 2312 | 2.312 ... | 08/19/2021. | 10/01/2033.
59335K CW 5 |MIAMI-DADE CNTY FLA SEAPORT RE ....98.800 2,500,000 | overrreri2,500,000 | oeouiencincnirenines | e | e | s | o0 2462 [ i 2.462 ... | 08/19/2021. | 10/01/2034.
594698 SH 6 |MICHIGAN ST STRATEGIC FUND. ....99.375 502,730 | ......... (85) | cvvvrreererrneireeies [ v [ 00 2.678 | 2,613 ... | 09/01/2021.| 09/01/2036.
60636A JD 6 |MISSOURI ST HEALTH&EDL FACS AU........ccvvmrvrmrireireriseinerieniseeeseeens ..121.974 . ...3,830,423 |......... (2,976) | oo | cerrereneeneniineins | 072 | 2.642 .| 11/12/2021. | 10/15/2044.
60637A FE 7 |MISSOURI ST HEALTH&EDL FACS AU ...108.296 ....10,000,000 | ..ccvenee 10,112,055 | covoovereirericneinens | e (53,037) [ ovvveerreineinns [ e [ 205,000 | oo 4.401 03/07/2014.| 01/01/2044.
613692 AB 8 | MONTGOMERY CNTY TEX HEALTH FAC L@ ....99.298 ,627,579 229,119 [ oo [ e | e | s 4.200 .| 02/18/2010. | 07/15/2023.
626207 YF 5 |MUNICIPAL ELEC AUTH GA SPL OBL.......ccvirieererinrineriesineesssisneenes | reeens ...153.494 714,202 (2,410) | cvvvvereereineins | e | e 6.637 |...... 3.024 09/22/2021. | 04/01/2057.
626207 YS 7 |MUNICIPAL ELEC AUTH GA......oooviiiernieierissiseiesieisssssiessssssssesssssnees | cevens ...148.540 389,963 |......... ((C72L5) | USRI ISR PSP 7.055 |..... 3.644 ... | 11/08/2021. | 04/01/2057.
62620H CN 0 | MUNICIPAL ELEC AUTH GA.......ccovierrinirnerierieseneeississensesiesesessssises | cveeens ...99.159 | ..............1,983,173 | ..............2,000,000 | ............. 2,000,000 |......... 2.257 2.257 ... | 10/01/2021. | 01/01/2029.
62620H CP 5 |MUNICIPAL ELEC AUTH GA......ccooiiriiniierierieeiseesssisesssesiesesssssssens | seseees 199562 | ..o 1,991,243 | ..........2,000,000 | coverrenni2,000,000 | i | e | e | e | e 2.397 |...... 2.397 ... [ 10/01/2021. { 01/01/2030.
62620H CQ 3 |MUNICIPAL ELEC AUTH GA.......coovierinirnerierieeeseeissssessesiesesesssssines | cveeens ..99.341 | .. R 2,000,000 ............... 2497 |..... 2.497 .| 10/01/2021. | 01/01/2031.
63902H AN 9 | NATURE CONSERVANCY.......osivimrimirreriierienississessssssssssesssesssssssssssnes | senees 297822 | 1,467,336 | .cooovrrrne 1,500,000 | .ovovreee 1,500,000 [ cooverocernerirrinieris | vereerirneeserinnins | vereeresnensneinee [ e | e 1.611 |..... 1.611 01/27/2021. | 07/01/2030.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT. FEOTRRPRROS IO ...115.451 1,154,514 | .o 1,000,000 | .............1,101,692 |......... (P2 0[0 ) R ISR PO 5.000 |...... 2.321 11/15/2019. | 01/01/2046.
63968A TJ 4 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC........cccouvvmeririinirins | cevenne ...100.000 3,835,000 | ..ooovvvrnens 3,835,000 | ..ooerrern 3,835,166 | ..o | e (80,541) | .ovvvvererereennes [ eerereneerenirneinens [ v 5.000 |...... 3.381 02/06/2012. | 01/01/2033.
63968A VX 0 |NEBRASKA PUBLIC POWER DISTRICT........cccooiiiiniinriienisciieninsiiniins | e ...100.000 1,935,000 1,935,000 | ....cc.oee.. 1,935,038 [ oo [ e (13,877) | v [ [ 5.000 |...... 4.260 11/05/2013. | 01/01/2032.
63968A VY 8 |NEBRASKA PUBLIC POWER DISTRICT........ccoounirieerrennrierienerneesnnins | seveee ...100.000 | .. 1,950,000 | ..oovvvvnee 1,950,000 | ..ccc0rreer 1,950,036 [ ..ooeouvenivrricrin [ e (13,036) | ..ovvveverrerrreenes [ eereremeereniseiiens [ v 5.000 |...... 4.310 11/05/2013. | 01/01/2033.
63968A VZ 5 |NEBRASKA PUBLIC POWER DISTRICT......c.ovierierneemerineinneeieniseissnins | sevee ...100.000 | ..voovernes 4,100,000 | ..ovvrnrennn 4,100,000 | .............4,100,066 |......... (24,143) | oo [ [ e 5.000 |...... 4.392 11/05/2013. | 01/01/2034.
63968A XJ 9 |NEBRASKA PUBLIC POWER DISTRICT ....covivvvimrireinireierisserensnsisirnnens | cereees ...100.000 2,000,000 | ...ccovreunee 2,000,000 | .............2,000,089 |......... (AN ULS1C) | [N ISR PO 5.000 |...... 3.710 06/12/2014. | 01/01/2036.
63968A XL 4 |NEBRASKA PUBLIC POWER DISTRICT......c.ouverereemerinerierienirnsessnins | seeeee ...100.000 1,000,000 | ..ooovrvrne 1,000,000 | ..cooeerrer 1,000,033 [ oo [ e (12,057) [ oververeriieines [ e [ v 5.000 |...... 3.760 06/12/2014.| 01/01/2038.
63968A XM 2 |NEBRASKA PUBLIC POWER DISTRICT SRR OO ...100.000 1,000,000 1,000,000 | ............1,000,033 [ ..ocooiviriimirvcrns [ e (11,860) | ..o | e [ e 5.000 |...... 3.780 06/12/2014. | 01/01/2039.
645790 FL 5 |NEW JERSEY HEALTH CARE FACS Fl......covuviviirinriniiinnineriresissisnsiiens | s ...113.953 5,697,662 | ...ocoonne. 5,000,000 | ..ooererern5,179,062 | oo | e (36,739 | ..vvvreerrcrierirnns [ e [ v 4.000 |...... 3.137 11/15/2019. | 07/01/2032.
645913 AA 2 |NEW JERSEY ECONOMIC DEV AUTH ...125.969 3,149,227 2,500,000 (29,428) | ...voovereerrrines [ e [ 7425 ... 2.140 09/29/2021. | 02/15/2029.
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG ...104.239 ..1,000,000 750 | ... 3.748 04/29/2016. | 11/01/2045.
646136 XS 5 |NEW JERSEY ST TRANSN TR FD AUT. ..116.175 (999) | cvvvrrrmeemerienns | reerreineeierienenn | s 5754 |..... 2.085 11/16/2021. | 12/15/2028.
646139 3H 6 |NEW JERSEY ST TURNPIKE AUTHORL......ccocvviriirnrineiernrinsiesnsieisnins | cenees ..102.358 | ............10,235,839 | ............10,000,000 | ...........10,058,191 | ...ocevriirirrvrvrrens | o (115,259) | ovvcvevevernnivens | v | e 5.000 |...... 3.791 03/21/2013. | 01/01/2038.
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646139  3M 5 |NEW JERSEY ST TURNPIKE AUTHORL......cccvviiiiinrinrieiiieisnnsissisnins | cenvns 1.FFE... ..102.358 | ..............6,141,503 | .............. 6,000,000 | .............6,043,565 | ......... (273 A [OOSR ISR PO 5.000 |...... 3.530 [Joeee | e 150,000 | ........ 300,000 |11/21/2013.|01/01/2025.
646139 4N 2 |NEW JERSEY ST TURNPIKE AUTHORI......ccooevimrireemerenerierieniseiseniees | eeens 1.FFE... ..104.728 | ..............5,236,407 | ...cocoonnee. 5,000,000 | .ooerrer5,084,160 | oo | e (81,244) | ..o [ [ 5.000 |...... 3.280 | s | o 125,000 | ........ 250,000 |05/03/2013. | 01/01/2034.
646139 W3 5 |NEW JERSEY ST TURNPIKE AUTHORI.......coevvverrriirrreineiieneiieseiieneii | crveens 1.FFE... 162,726 | .......cc.......935,675 | .................575,000 | .............949,118 | ......... (V21574 ) SRR IRRRIRN Do 7414 | ... 2.568 ... | 11/10/2021. | 01/01/2040.
646139 X8 3 |NEW JERSEY ST TURNPIKE AUTHORI 7.102% 1/.....ccomvvemvererirerierirneenns | e 1.FFE... ...157.935 rerirnennnn250,000 | oo 401,562 | (1,218) | covvvererieenneies | cevereriseeinerireninn | s 7.102 |...... 2.061 .| 11/10/2021.| 01/01/2041.
646140 DU 4 |NEW JERSEY ST TURNPIKE AUTHORI 95722 | 1,914,430 | e 2,000,000 | coverreer:2,000,000 | eeonreeiirenienirne | eeeneerrninnnienes | e | s | e 1.863 |...... 1.863 01/22/2021.| 01/01/2031.
646140 DV 2 |[NEW JERSEY ST TURNPIKE AUTHORI... .....95.576 955,757 | e 1,000,000 | .ccoereereern 1,000,000 [ oo [ | e | e | e 1.963 |...... 1.963 01/22/2021. | 01/01/2032.
646140 DX 8 |NEW JERSEY ST TURNPIKE AUTHORI... .....96.737 1,112,471 | 1,150,000 | 1,150,000 [ oo | eevrenieeensenssnins | verseseneesenines | eoverenesssensneenens [ eene 2213 | ... 2.213 01/22/2021.| 01/01/2034.
647719  QF 3 |NEW ORLEANS LA SEWAGE SVC REV... ...96.465 | ....ccoeee.289,394 | ....300,000 | 300,000 | e | e | e | s | 1.891 |...... 1.891 02/05/2021. | 06/01/2031.
647719 QG 1 |NEW ORLEANS LA SEWAGE SVC REV... 196887 | i 484,436 | 500,000 | 500,000 | s | e | s | s | e 1.991 |..... 1.991 02/05/2021. | 06/01/2032.
647719 QH 9 |NEW ORLEANS LA SEWAGE SVC REV... 97328 | 881,296 | 700,000 | civiiiierren 700,000 | i | e | e | e | e 2.091 |..... 2.091 02/05/2021. | 06/01/2033.
647719 QJ 5 |NEW ORLEANS LA SEWAGE SVC REV... 97913 | 969,343 | 00990,000 | 990,000 | s [ e [ e | e | 2191 | 2191 02/05/2021. | 06/01/2034.
647719 QK 2 |NEW ORLEANS LA SEWAGE SVC REV... 1.98.083 | i 416,852 | 825,000 | ceviinien825,000 | s [ e [ e | e | e 2241 | 2.241 02/05/2021. | 06/01/2035.
647719 QL 0 |NEW ORLEANS LA SEWAGE SVC REV. .....98.206 | .................368,273 | .................375,000 | ...............375,000 |......... 2.291 02/05/2021. | 06/01/2036.
647753 MG 4 |LANEW ORLEANS WATER REV 98772 | 338,701 | 00:350,000 | o0 350,000 | oo [ e [ e | e | e 1941 | 1.941 02/05/2021. | 12/01/2031.
647753 MH 2 |LA NEW ORLEANS WATER REV ...97.144 850,000 | e | e | e | e | o0 2041 [ 2.041 02/05/2021. | 12/01/2032.
647753 MJ 8 | LA NEW ORLEANS WATER REV .....96.427 625,000 | ..o | e | s | e [ 2141 [ 2.141 02/05/2021. | 12/01/2033.
647753 MK 5 |LANEW ORLEANS WATER REV .....96.432 975,000 | oo | e | e | v | 2241 [ 2.241 02/05/2021. | 12/01/2034.
647753 ML 3 |LANEW ORLEANS WATER REV ...95.878 | .................814,960 | .................850,000 | ................850,000 |......... 2.291 02/05/2021. | 12/01/2035.
64966T AY 0 |[NEWYORKNY CITY HSG DEV CORP...... ..100.192 | ..............1,001,921 | ..............1,000,000 | ..........c.. 1,000,000 | .ecvvoororerermrernennnns | vervmerrerirenirnninns | cvvinerreriieniinens | ovreneriseninennenns | e 750 [ i 4.747 03/28/2007. | 01/15/2039.
64971X RA 8 |[NEW YORK CITY TRANSITIONAL FIN .....94.499 1,470,000 1,044 [ v | [ 02,050 | e 2.372 09/03/2021. | 08/01/2036.
64972B  J3 0 |[NEW YORKNY CITY HSG DEV CORP NEW YORK ...101.297 ..5,000,000 | ..ce0reerre.5,000,000 | .voooirniiiirininiens | e | e | e | 80000 | 3.999 02/22/2013. | 05/01/2044.
64972C LJ 0 |[NEWYORKNY CITY HSG DEV CORP...... ...104.647 (6,994) | cooovvereeerreis | e | 004250 | e 4.058 05/18/2020. | 11/01/2045.
64972E  UC 1 |[NEWYORKN Y CITY HSG DEV CORP...... 98281 | 196,561 | 200,000 | 200,000 | e | s | e | e [ o 1377 | 1.377 02/24/2021. | 05/01/2027.
64972E  UD 9 [NEW YORKNY CITY HSG DEV CORP...... 98118 | 196,235 | 00:200,000 | v 200,000 | oo [ s [ e | e | o TATT | 1477 02/24/2021. | 11/01/2027.
64972E  UE 7 |[NEWYORKNY CITY HSG DEV CORP...... . o . .....98.053 260,000 | ..o | s [ s | s | e 1577 | 1.577 02/24/2021. | 05/01/2028.
64972E  UF 4 |[NEWYORKNY CITY HSG DEV CORP...... [ESTTURIRRNTOR IV - . ..450,000 |.....98.048 . 450,000 | e | e | e | e [ TOTT [ 1677 02/24/2021.| 11/01/2028.
64972F T3 0 |NEW YORK CITY MUNICIPAL WATER 5.724% B/1.......ccovvreerermeernenirseines | seve [ 1BFE i | s 2,382,069 |...149.140 | ..............2,378,785 | .............. 1,595,000 | ..ovoouvenes 2,377,389 |......... (4,680) | ..oovereereeiiein | cerirereneensniineins | 2005724 | 2613 10/29/2021. | 06/15/2042.
64972G  BX 1 |NEW YORK CITY MUNICIPAL WATER.......ccovvuerimriernnineererisensiersssesesens | cerves ...106.565 5,328,242 | ... 5,000,000 LO110,542 | | (72,828) [ ..vvvrerveiiriiees | cevrererveisinninens [ 000.5.000 | oo, 3.430 250,000 | 07/18/2014.| 06/15/2035.
64972G DS 0 |NEW YORK CITY MUNICIPAL WATER.......cooriermermerierineeseseneessssnens | eeens . ...110.556 5,527,777 | oo 5,000,000 15,099,258 | ..o [ s (37,643) [ ..oveveererivernns [ e [ 205,000 | oo 4.141 250,000 | 03/26/2014. | 06/15/2039.
64985T DH 1 [NEW YORK ST URBAN DEV CORP........ccccevviiiiirinrinniisiisnisciissinsiens | e o .....98.760 2,962,805 3,000,000 | . 3,000,000 | ..o | e | e | e 2021900 [ 2.150 ... [ 10/15/2021. | 03/15/2031.
64985T DK 4 |NEW YORK ST URBAN DEV CORP........ccccovrrmmmimrireemeiisesneeieniisissines | sevee - ...100.334 | .. 3,010,029 | ..ovvvvnnees 3,000,000 | ..oocreres 3,015,397 |......... (293) | covvnrererirerieens [ e [ 000 2.500 [ e 2.440 ... | 10/15/2021. | 03/15/2033.
649906 VR 2 |NY ST DORM AUTH NEW YORK UNIV New YOrk S........cccoovvemeuunerermernenens [ rneens . . 102.364 | oo 2,559,091 | cooovevnnes 2,500,000 | cooeerrerni2,518,033 | oo | e (35,627) | ..veveereeineinne [ e [ 205,000 | ..o, 3.511 125,000 | 05/04/2012. | 07/01/2037.
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV. . B e ..113.030 | ..............3,390,914 | ..o 3,000,000 | ..cooerene3,221,145 | i | e (46,207) [ ..vvvererverirriees | vevveereriveisnnninens [ 000,000 |, 2.266 120,000 | 05/18/2020. | 07/01/2039.
64990E QT 7 |NEW YORK ST DORM AUTH ST PERSO......ccovurmerireerrierserierireeennennns | seeve - ..109.948 | ..............8,795,863 | ...cccoonnee. 8,000,000 | ..ooovrrern8,274,493 | oo | e (118,080) | ..vvvveverrcrrrvenes [ rerererveerrieisereens [ 205,000 | e 3.371 400,000 | 06/25/2014. | 03/15/2032.
650116 AQ 9 |NEW YORK TRANSN DEV CORP.......ccccosivieiimriicinriisiissiesieseissiissiis | s - ...109.800 (5,550) [ cvvoorrerrrirennes [ e | 20005.000 | 4.764 137,500 | 12/01/2016. | 07/01/2041.
677632 MV 0 | OHIO STATE UNIVERSITY 4.91% 6/1/2040..........cccocvemrrmmrreriirennrinrinens | e - ...133.035 (2,215) | oo | e | 0910 | i 2.392 ,066 | .......... 12,398 | 09/20/2021. | 06/01/2040.
68275M  AA 4 | ONONDAGA CNTY N 'Y INDL DEV AGY L1100 ... 13,332,049 | ........12,000,000 | oo 12,142,639 | e | e (80,775) | ..veveerveeneirnns [ e [ 2005750 | e, 5.162 690,000 | 10/07/2003. | 03/01/2024.
708692 AH 1 | PENNSYLVANIA ECONOMIC DEV FIN ...134.475 (4,824) | ..o | cevrernceseriniine | 2008375 | 5.230 ..298,313 | 08/03/2004. | 03/01/2031.
70917S AW 3 |PENNSYLVANIA HIGHER EDUCATION. ..101.146 | .............5,057,292 | ..............5,000,000 | ...........5,015,521 | ..cooovrrmrrrrerirnrirnns | verrrrinnd (64,822) | ..o | v [ 05,000 | oo 3.660 250,000 | 08/20/2014. | 04/01/2042.
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709223 2R 1 |PENNSYLVANIA ST TURNPIKE COMMI ...104.273 5,213,664 | .............. 5,000,000 | ..ccceee. 5,067,752 | oo | e (U 1£:) ] [ ISR PO 5.000 |...... 3471 |JD....... | .........20,833 | ........ 250,000 | 07/18/2012.| 12/01/2037.
709223 XW 6 | PENNSYLVANIA ST TURNPIKE COMMI ...129.339 9,053,729 | ..ovvvvrneen 7,000,000 (25,702) | ..vvoovereereinnes [ e [ e 6.375 | ...... 6.021 {JD....... | voeerr. 37,188 | e 446,250 | 04/08/2010. | 12/01/2038.
709224 CR 8 | PENNSYLVANIA ST TURNPIKE COMMI . ..112.432 7,549,832 6,715,000 | ..cccecce.8,871,010 | oo | v (49,331) | ovvrrierineinns [ [ 5.000 |...... 4.146 |JD....... | .o 27,979 | ... 335,750 | 04/02/2014. | 12/01/2034.
709235 T7 0 | PENNSYLVANIA STATE UNIVERSITY ....oviirimireriereeesssieiiesssenereeens .101.221 | .. 1,103,305 | .ovovrrrne 1,090,000 (K157 [SSUSTOUTUIORN EOPSTOPIRIRPORROR DO 2790 |...... 2503 |MS...... | cooereee 10,137 [ s 11/08/2021. | 09/01/2043.
717794 AL 5 | PHILADELPHIA AUTHORITY FOR IND 13601 [ e 5,680,034 | ..o 5,000,000 | .ooereeere5,159,077 | oo | e (45,286) | ...vvvoverrerrnieirnes [ e [ e 5.000 |...... 3.941 |AO...... | 062,500 | ....... 250,000 | 06/24/2015. | 04/01/2040.
717794 AV 3 |PHILADELPHIA AUTHORITY FOR IND ...114.168 4,646,635 | .............. 4,070,000 | ....oce0ee,332,351 | oo | e (RN ) | [ ISR PO 5.000 |...... 2.899 |AO...... | ..........50,875 | ........ 203,500 | 11/15/2019. | 04/01/2033.
717830 CB 9 | PHILADELPHIA AUTHORITY FOR IND ...100.414 1,958,078 1,950,000 | .oveereee 1,950,000 [ .oovvreernririneris | vevrerirneesneninnins | vereeresnensnnines [ eereneesennsiens | e 1.625 |..... 1.625 [AO...... | vererrnn6,690 | ..o, 16,548 | 03/19/2021. | 04/15/2026.
71783D CC 7 |PHILADELPHIA AUTHORITY FOR IND ...101.579 2,280,439 2,245,000 | ..ce0eeeni2,245,000 | o | e | e | s | 2.016 |...... 2.016 |AO...... | 09,555 | e 23,635 | 03/19/2021. | 04/15/2027.
717830 CD 5 | PHILADELPHIA AUTHORITY FOR IND ..101.929 | ..............2,038,578 | ............. 2,000,000 | ovoerrreri2,000,000 | eeonvieiiienienirne | e | e | s | e 2216 |..... 2.216 |AO...... | ccoeeeeern9,356 | cooevee 23,145 | 03/19/2021. | 04/15/2028.
71884W BG 5 |PHOENIX ARIZ CIVIC IMPT CORP D Phoenix C... ...156.655 | ............23,498,245 | ............15,000,000 | .........15,581,386 | ....ccovrrrrrrrerirreirins | verrrrrinnd (15,443) | ..voovereerreinnes [ e [ e 5.500 |...... 3.864 |JJ....... 825,000 | 01/28/2008. | 07/01/2042.
71884W BH 3 |PHOENIX ARIZ CIVIC IMPT CORP D Phoenix ...157.847 (4,370) | oo | cerrerernerieriennine | 2005500 | oo 3.880 |JJ....... ..244,475 | 01/28/2008. | 07/01/2043.
71884W CP 4 |PHOENIX ARIZ CIVIC IMPT CORP D Phoenix C... ...140.665 | ...........11,253,169 | ..............8,000,000 | ...........8,323,017 | ..coorirrmrrrerrrerrnns | verrrrrinnd (18,286) | ..-vvvvvrnvererees [ eerveervenirseinerinens [ 205,500 | e, 3.953 | WJ....... 440,000 | 09/03/2009. | 07/01/2034.
759911 NH 9 |REGIONAL TRANSN AUTH ILL. ...103.577 5,578 | .overeveveeiees [ e | 20005750 | 5811 [UD.ces | e 47,917 | i 575,000 | 03/16/2000. | 06/01/2023.
76912D BJ 6 |RIVERSIDE CNTY CALIF TRANSN CO. ....99.251 500,000 | ..ccvererrres500,000 [ oo [ [ [ e [ 03,027 |, 3.027 10/06/2021. | 06/01/2034.
76912D BK 3 |RIVERSIDE CNTY CALIF TRANSN CO. ....99.834 1,000,000 | ..cooeereen 1,000,000 [ oooverncernrenirnenins [ reeirneineeisninenes [ rereneernnninseines [ evneensnnneisennnns [ 003077 | e, 3.077 ... | 10/06/2021. | 06/01/2035.
76912D BM 9 |RIVERSIDE CNTY CALIF TRANSN CO. ....99.449 ..1,500,000 3.335 ... | 10/06/2021. | 06/01/2041.
76913D GB 7 |RIVERSIDE CNTY INFRASTRUCTURE ...100.441 2,000,000 | overrreri2,000,000 | oeoniencricnirnnines | ceeneninerneienine | e | | 0002230 [ e 2.230 .| 09/29/2021. | 11/01/2030.
769130 GC 5 |RIVERSIDE CNTY INFRASTRUCTURE ...100.394 4,000,000 2.330 09/29/2021. | 11/01/2031.
783186 NH 8 |RUTGERS UNIVERSITY NEW JERSEY 5.665% 05.........ccovovevermrercririeenns | s ..134.075 | ..............5,001,008 | .............. 3,730,000 | ..ooerrers5,080,554 | ..o | e (10,871) [ overeereeervernes [ eerveerreeirseinernens [ 205,665 | ..o 2.594 12/02/2021. | 05/01/2040.
783186 UJ 6 |RUTGERS UNIVERSITY NEW JERSEY.... ...106.738 (149) | oo e [ 2000 3.270 [ 2.689 11/08/2021. | 05/01/2043.
786005 TC 2 | SACRAMENTO MUNICIPAL UTILITY D ...102.871 ..1,000,000 | ..ovveerrn 1,008,679 | vooveririirrienns | v (13,510) [ ..ovevvvvrvreerinns [ eerveererivsriveiiens [ 205,000 | oo, 3.581 04/20/2012. | 08/15/2033.
786005 TL 2 | SACRAMENTO MUNICIPAL UTILITY D.... ...102.891 1,543,371 1,500,000 (21,139) [ v [ e [ 205,000 | oo, 3.522 04/20/2012. | 08/15/2031.
786005 VA 3 | SACRAMENTO MUNICIPAL UTILITY D.... ...107.268 5,363,391 [ ..ooviennne 5,000,000 (21,568) [ ..vovvrereerrinriens | verveernrineiiseiniiens [ 000.5.000 [ 4.520 11/20/2013. | 08/15/2037.
786005 VU 9 | SACRAMENTO MUNICIPAL UTILITY D.... ...107.386 3,817,560 | c.oovvvernes 3,555,000 (20,538) | ...vvvvvnrrerrrrens | cevrrennrrineniiinnes [ 20005.000 | 1onoo 4.360 11/13/2013. | 08/15/2033.
795576 FR 3 | SALT LAKE CITY UTAH. ...120.321 1,203,214 1,000,000 | ..coveeee 1,076,512 | oo | e (12,419) | ovvvevvrvreriins | ceerereeriireniisenes [ 205,000 | ocec 3.461 02/15/2017.| 07/01/2032.
795576  FS 1 | SALT LAKE CITY UTAH. ..120.281 | .. 2,104,924 | ............. 1,750,000 | ..cooovreen 1,946,566 [ ....oovveeriecricri [ e (32,820) [ ..oveveverrrereries [ e [ 205,000 | oo 2.776 11/15/2019. | 07/01/2033.
795576  FU 6 | SALT LAKE CITY UTAH 120032 | oo 5,401,437 | oo 4,500,000 | .oovreernid,951,682 | oo [ i (74,913) | ovvveeveeneinns [ v [ 205,000 | oo, 2.999 11/15/2019. | 07/01/2035.
795576 FW 2 | SALT LAKE CITY UTAH. ..119.314 2,386,275 | ..covvenee 2,000,000 (33,057) [ ovvererereiinrnees | vevveerenineisenninens [ 000.5.000 |, 3.012 11/15/2019. | 07/01/2037.
795576  GN 1 | SALT LAKE CITY UTAH. ...120.919 3,065,292 | ..ovvvvnnen 2,535,000 | ..o 2,849,283 | oo | e (52,791) [ vvereereeinernes [ e [ 205,000 | oo 2.562 11/15/2019. | 07/01/2035.
795576  GP 6 | SALT LAKE CITY UTAH ...120.794 ..905,957 | ...iiieenn 750,000 [ oo 811,682 [ oo [ e (10,048) | ... [ e [ 25,000 | oo 3.351 02/09/2017. | 07/01/2036.
79575D E6 3 | SALT RIVER PROJECT AGRICULTURA 4.839% 11.. ...131.083 | .. 4,194,652 4,199,844 | ........ (5,168) | cvvvvvereerrcririenns | vevererernerrenirneins | 04839 | i 2.693 11/16/2021. | 01/01/2041.
796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV.....cvuiirierrrinerieriesiseessssississessenes | oeeens 2102293 | 4,557,153 | .oevoere 4,455,000 | ooeonees 4,502,194 | .ooooieeirieniein | s (92,084) [ ..ovvveerveeneirns [ e [ 205,000 | .o 2.862 11/15/2019. | 07/01/2024.
796242 RS 6 | SAN ANTONIO TEX ARPT SYS REV......oiitiririiiviniiersnineiesissssseessssines | cevvns ...102.290 1,278,622 | ..oovvevrnne 1 ,250,000 Y[ e | e [ 005,000 | 3.460 05/02/2012. | 07/01/2025.
796242 TB 1 | SAN ANTONIO TEX ARPT SYS REV.....ccooririerirrnerierieseseesssnisensserienes | reeens ...113.636 8,698,866 | .............. 7,655,000 ) [ e [ e [ 205,000 |, 3.380 01/07/2016. | 07/01/2040.
796253 2P 6 | SAN ANTONIO TEX ELECTRIC&GAS........coooviiriirricrinrierissiicsniseiienns | s ...105.053 2,626,330 2,500,000 )| | e | 2005.0000 | i 4.330 \ 06/28/2013. | 02/01/2038.
796253 2Q 4 | SAN ANTONIO TEX ELECTRIC&GAS........cccoierrrieirieriniererirseisnsierienes | eeens ...105.053 5,252,667 | ...oovvenecn 5,000,000 ) [ oo | e | 2005.000 | e 4400 [FA.....| e 104,167 | ........ 250,000 | 06/28/2013. | 02/01/2043.
79642B 7N 7 | SAN ANTONIO WATER SYSTEM......covvuiririiiernrineineriiesisseisseesseissensnns | seves ...115.376 2,884,396 2,500,000 Y[ e | e | 204000 2716 [MN......| wovrennee 12,778 11/15/2019. | 05/15/2034.
79642B 7P 2 | SAN ANTONIO WATER SYSTEM ..121.492 3,711,587 ..3,055,000 )| e | e | 2005.000 | 2.632 11/15/2019. | 05/15/2035.
797355 W5 9 | SAN DIEGO CALIF UNI SCH DIST.....cooieieimeirerieriersesisseesessssrsenenenes @.... ...50.251 | .. 2,512,556 | ... 5,000,000 | coooerererei 2,273,076 | o | ererene 120,257 | i [ v [ e [ e 5.510 04/02/2014. | 07/01/2036.
797355 W6 7 | SAN DIEGO CALIF UNI SCH DIST.....coiiiiiiririiieineieisiseierssiseeesienenes @.... LAT344 | 2,367,176 | ..covverene 5,000,000 | ..coeeeeni2,139,984 | oo | el 114,020 [ i [ | e [ 5.551 04/02/2014. | 07/01/2037.
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79766D DH 9 | SAN FRANCISCO CALIF CITY&CNTY....ovvviririernrisreerisisnrssssesissssesnnes | vnnene 1EFE. ...101.460 5,073,016 | ...ccovvnuen 5,000,000 | .............5,018,182 | ......... (53,188) [ ..veerrvrerrirrees | vevreererieisnririrens [ e 5.000 |...... 3.891 [MN......| ........41,667 | ........ 250,000 | 02/23/2012.| 05/01/2029.
79766D DJ 5 | SAN FRANCISCO CALIF CITYECNTY.....ovvemrrerirreriereneeiesnsensssessesienens | wvnees 1EFE.. | . ...101.458 1,740,004 | ....cvvvvneee 1,715,000 4717297 | e (6,694) | c.oooverrrerincien | e | s 5.000 |...... 4590 [MN.....| e 14,292 | oo 85,750 | 12/19/2013. | 05/01/2030.
79766D RB 7 | SAN FRANCISCO CALIF CITY&CNTY ...oouiiririniirciierineeieeiesisesseesienens | ceeees 1.FFE.......... . ...101.467 ...969,008 955,567 | ......... (1,851) | cvvvvereerreineie | oo | s 5.000 |...... 4.818 [MN...... | ccoeeeen. 7,958 | e 47,750 |09/19/2019. | 05/01/2032.
79771F  CB 1 |SAN FRANCISCO CALIF CITY&CNTY......... crevereeennennens | e ..102.251 | .. 3,067,520 | .... 13,000,000 [ coooveerrerirerireens [ [ | e | s 3.145 | ...... 3.143 |[MN......| cecoee. 15,725 | oo 96,971 | 10/08/2020. | 11/01/2047.
812728 TY 9 | SEATTLE WASH WTR SYS REV......couiiiirierineeierieiseessesissssessssssssens | reeens L1061 | e 3,304,074 | ...ovvvvnnee. 2,975,000 | .............3,069,605 |......... (26,848) | ....vovereerrines [ e [ e 4.000 |...... 2.985 [MN......| ... 19,833 | ... 119,000 | 11/15/2019. | 05/01/2034.
837151 XL 8 | SOUTH CAROLINA ST PUBLIC SVC A.....ccovviiiviiirernieierssieeesissisnsns | cevens ...102.545 2,563,630 | ...ccvvvunee 2,500,000 ..2,604,175 | ......... (VXCT4:) 1 SN [RRRRRON PN 2.579 |...... 2111 |JD....... 5373 | 32,238 | 09/15/2021. | 12/01/2031.
837151 XM 6 | SOUTH CAROLINA PUBLIC SERVICE..........ccoovumieirimeemeriserierissenienins | reeens ...103.226 2,580,660 2,500,000 ..2,610,815 |......... (2,885) 2659 |...... 2.200 |JD....... 5,540 | .oovenee 33,238 | 09/01/2021. | 12/01/2032.
852328  AB 5 |ST CHARLES PARISH LA........coiiiiiiiiiiiiinrisicssisiesisissisiienes | e ...101.373 3,000,000 3,000,000 | ...cooiveiriciieriins [ e | e | s | 4.000 |...... 4.000 [JD.cccce | covvi 10,000 | ........ 120,000 | 05/31/2012. | 12/01/2040.
875301 ES 8 | TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL........cooconervmrrrerirenes [ e ...102.357 ...13,405,000 | ........... 13,541,713 | oo | e (266,600) | .....oovvvcerreriree [ e [ 5.000 |...... 2,941 | s | e 335,125 | ........ 670,250 | 11/15/2019. | 07/01/2032.
875301 EU 3 | TAMPA-HILLSBOROUGH CNTY FLA EX...oouivrrirrirenieeirneeissiseeiessenens | eeens ...102.358 5,000,000 15,023,428 | ..o [ s (468,594) | ..vvorereerseines [ e [ e 5.000 |...... 4.020 [Joooee | v 125,000 | ........ 250,000 | 04/29/2014. | 07/01/2037.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACSD... ...109.580 ..1,820,000 ,819,453 (34) ...(5.874) ..109,200 | 09/05/2003. | 09/01/2024.
882830 AP 7 | TEXAS TRANSPORTATION COMMISSIO. . .....99.191 (131) | oo v [ 00000 2.562 [ e 2.445 09/16/2021. | 04/01/2042.
898735 UT 0 | TUCSON ARIZ CFTS PARTN......cotiiiiiieirniierierinsiressesssssessssssssssenssssees | cevees .....99.316 3,400,000 2.232 02/18/2021. | 07/01/2034.
91412F 7Y 7 |REGENTS OF THE UNIVERSITY OF C SRS IO 137426 | ............ 1,827,765 | ............. 1,330,000 (7,990) | cvoovververeeiienn | vervrereneenenirneins | 0008770 | e 2.524 09/23/2021. | 05/15/2043.
91412H  JR 5 [UNIVERSITY OF CALIFORNIA.......cocitiiririrerineirserisnisessensssessessssinns | seieees .....99.067 1,600,000 | ..coooereen 1,600,000 [ ooovereirnrinrrieiins e [ erereneennninneies [ e [0 1.897 |, 1.897 02/24/2021. | 05/15/2030.
91417K  C8 2 |UNIVERSITY OF COLORADO ...110.970 ..5,000,000 | coovreeerre. 5,177,930 | oo | v (70,065) | ..ovvoovverierries [ rerveerririsrireriinns [ 205,000 | oo, 3.439 08/22/2014. | 06/01/2046.
91523N  FP 6 |UNIVERSITY OF WASHINGTON ...155.361 (1,274) | oo | cerreeirncensniineins | 00008080 | ..o 2.716 11/08/2021. | 07/01/2039.
91523N  RL 2 |UNIVERSITY OF WASHINGTON ...120.764 1,000,000 (27157) [ oo | v [ 005,250 [, 2179 11/15/2019. | 12/01/2046.
917393 BN 9 |UTAH CNTY UTAH ...106.541 2,130,827 | coovvverens 2,000,000 (25,787) | vvverrerenneeens | ceveerinereennneennnes | 108,000 | oo 2.602 05/18/2020. | 05/15/2047.
917565 LK 7 |UTAH TRANSIT AUTH 5.705% 6/15/2040..........cccovvvoirmreereiisrinsiincerneis | rreens ...139.838 2,377,246 1,700,000 (8,653) | cvvvvereerveineins | cerererirneiisiiineins | 2005705 | i 2.699 09/21/2021. | 06/15/2040.
92778W LB 0 |VIRGINIA COLLEGE BLDG AUTH VA . .....98.515 2,221,522 ..2,255,000 (282) | cvvvvveeeererinnns [ e [ 02110 [ 2.092 . 01/14/2021. | 09/01/2035.
92812V F5 0 |VIRGINIA ST HSG DEV AUTH......otviiriirierieieesesisessessesisseesesssssssens | sevee ..101.770 3,053,108 | ..............3,000,000 | coorreernn 3,000,000 | ovoroirnirniinniniens | e [ e | e | 0002982 | 2.981 [ Jdevrs | i 44,730 07/09/2020. | 07/01/2040.
92812V R6 5 |VIRGINIA ST HSG DEV AUTH... ..100.981 | .ccvvvi. 666,477 | ..............660,000 | .ooririnnn880,000 | oo | e e [ | 000n2.980 [ 2.979 |MN...... 3,278 11/18/2020. | 11/01/2040.
92812V R7 3 |VIRGINIA ST HSG DEV AUTH... 2101706 | v 930,609 | v 915,000 | 915,000 | oo | e | v | [0 3:130 [ 3.129 |MN...... 4,773 11/18/2020. | 11/01/2045.
929833  AX 9 |WACO TEX EDL FIN CORP WACO EDUCATIONAL F.......cooovvvvimerrirani | e ...100.752 8,000,000 | ...occe0rr.8,018,496 | oo | e (109,969) | ...cveourveeeriins | cevreireniiieriinenes [ 105,000 | ooec 3580 [MS......| oo 133,333 02/02/2012. | 03/01/2043.
944514 SX 7 |WAYNE CNTY MICH ARPT AUTH.....covuiriririeririnirnerieneeeesseesssiaeniens | eeens 114393 | .. R 5,000,000 | ...cccerer5,260,554 | ..o | e (61,116) [ .o [ v [ 205,000 | oo, 3.559 [ Do | v 20,833 01/05/2016. | 12/01/2045.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN......ccoumirmmrimrireernninerseriennsnenes | reeens 2109167 | e 7,641,705 | c.oovvvenees 7,000,000 | cooovrrerern 7,273,474 | s | e (132,230) | ovevrererrvrines [ erererneeiseirsereens [ 205,000 | e 2.961 | Jdevss | o 175,000 11/15/2019. | 01/01/2046.
958697 JT 2 | WESTERN MINN MUN PWR AGY MINN......coriimriiririrerinieiensssiesnninnes | cerees ...109.167 2,729,180 | ..cvvveeee 2,500,000 (34,782) [ oo | wrveireriveisiisiiens [ 000.5.000 oo, 3471 [ W | 62,500 06/27/2014. | 01/01/2035.
958697 JU 9 |WESTERN MINN MUN PWR AGY MINN......cccumrrmerimerenminineriesseensnenes | reeens . . . 2109167 | 2,729,179 | e 2,500,000 2,571,405 | oo [ e (33,834) [ ..overeerveiernes [ e [ 205,000 | oo 3511 [ s | v 62,500 06/27/2014.| 01/01/2036.
977100  HQ 2 |WISCONSIN ST GEN FD.......occoouiiiiiiiniisniiniiinissississisessisssssesisssissniss | connins | oo | onnesnens 2|1.CFE. i | o 5,000,000 | .....96.283 ...4,814,140 5,000,000 5,000,000 | ...ovvenriiiinnninnnns | e | | | 1.636 | 1.636 [MN...... [ v 13,633 02/11/2021. | 05/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... (SRR I 1,003,524,325 XXX . ,032,443,329 ..957,852,000 | ......... 972,886,566 | ....oovreiiiiininad 0]... (6,588,397) 0 0 XXX XXX 12,367,121 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H NA 9 | FEDERAL HOME LOAN MORTGAGE COR FHLMC 7.5......ccocovvvvermriviirnns | v 1A.. ...109.959 265 241 | i 281 | | s | e | e [0 1,500 | s 7.535 [MON... | ... 06/22/2001. | 12/01/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR......cooomivierireereriseinerienineees | cerees 1A .. ...110.638 52 AT | T | [ [ | v | 200.8.000 | i 7.795 |MON... | .... 06/22/2001. | 10/01/2030.
3131XV 6E 0 | FEDERAL HOME LOAN MORTGAGE COR........ovvvviirriirriinnrineseiinneins | ceveens 1A.. ...108.144 4,837,057 4,472,783 | ...........4,878,235 | ... (6,882) | ..o | cerrereeinseiineins | 0008500 i 1.958 | MON... 07/30/2021. | 02/01/2047.
3131XW  MH 3 | FEDERAL HOME LOAN MORTGAGE COR.........coccoivirrimirrerirereieniinins | revens 1A.. ...107.208 5,826,382 | ...cccoonue. 5,434,673 | ............5,850,752 | ......... (6,807) | coooverrercriirie | ceriereneeverinnine | e 4000 | e 2.000 |MON... 07/30/2021. | 04/01/2047.
3131XX  UX 7 | FEDERAL HOME LOAN MORTGAGE COR.........ccoevorrimerimrinerieeirncerseinns | reeens 1A .. ..107.227 4,080,666 3,805,641 . (3,887) | oo | cerirereneensniineins | 00003500 | oece 1.832 |MON... 10/20/2021. | 09/01/2047.
3132A5 EL 5 |FEDERAL HOME LOAN MORTGAGE COR 1.A ...108.373 5,112,504 .4,717,507 ,145,090 (5,838) | cvvoverrerrriinins | verrerenerieninnine | e 4000 e 1.655 | MON... 09/13/2021. | 11/01/2045.
3132DW CH 4 |FEDERAL HOME LOAN MORTGAGE COR........cccomervmirmerirrireerssinseriens | servne 1A.. .....99.834 6,898,737 6,910,199 ...6,921,235 (841) | covvreererrerienns v [ 00002000 | oenee 1.964 | MON... 09/29/2021. | 10/01/2051.
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3133AJ PG 2 |FEDERAL HOME LOAN MORTGAGE COR crrr | - 1A. ....99.831 ....9,296,075 ..9,311,823 9,380,896 (5,130) | cvvvvvrvererrrieens [ ervereniveisnrsniienns [ s 2.000 |...... 1.877 |MON... 115,520 .108,638 | 04/19/2021. | 04/01/2051.
3133AQ CG 0 |FEDERAL HOME LOAN MORTGAGE COR SSSTTRRRRRIN IO - 1A. ...102.250 | .. ...9,983,600 | ... ...9,763,906 | ...........10,045,631 | ......... [CRCTA ) TR RN PO 2500 |...... 1.918 |MON... .20,341 ...40,683 | 09/29/2021. | 08/01/2051.
3133AS JA 2 |FEDERAL HOME LOAN MORTGAGE COR ISP IO . 1A 2102274 | 4,966,323 | ....oocevenn 4,855,879 | ..cooonvns 4,995,194 | ......... (4,844) | coooencis | e | s 2500 |...... 1.928 [MON... | .......... 10,116 09/29/2021. | 09/01/2051.
3133AT Y4 7 |FEDERAL HOME LOAN MORTGAGE COR SSSTURRRTOROIRN IO - 1A. ...105.949 ...6,301,617 ...5,947,805 6,338,113 (8,381) | cvvvuerrrirrereies | eevereniseeierienins | s 3.000 |...... 1.811 |MON... 14,870 11/05/2021. | 10/01/2051.
3133KJ XL 1 |FEDERAL HOME LOAN MORTGAGE COR ISP IO - 1A. ..103.679 | .. ..22,992,730 | ... 22,176,892 | ..00000:23,280,230 | ovevuernricrieriens | e (142,693) | ..vvvevereererinee [ e [ e 3.000 |...... 1.606 | MON... 55,442 08/18/2020. | 08/01/2050.
3133KM  JE 6 | FEDERAL HOME LOAN MORTGAGE COR crrr | . TA i | e 13,022,569 |...100.117 | .coccouvnee 12,729,354 | ............ 12,714,487 | ........... 13,009,750 | oo | e (R E:) | [ ISR P 2.000 |...... 1.643 [MON... | .cccone. 21,191 07/30/2021. | 07/01/2051.
3133KM PV 1 | FEDERAL HOME LOAN MORTGAGE COR ISP IO - 1A. ...10,008,794 |...102.338 ....9,899,386 ...9,673,253 ...10,000,069 [CI7L5) ) TR IR B 2500 |...... 1.949 |MON... .20,153 09/29/2021. | 09/01/2051.
3133KM VS 1 | FEDERAL HOME LOAN MORTGAGE COR ISP IO - A1TA L v | 12,618,493 .....99.835 ..12,559,366 | ... 12,580,078 | ...........12,616,536 |......... (1,957) | oo | e | s 2.000 |...... 1.942 | MON... .20,967 09/29/2021. | 10/01/2051.
3137FK PJ 9 | FREDDIE MAC FHLMC_4855..........ovvverireririeiininnriserieseeessenissisnesiens | wvieens [ AL1A i | e 6,129,630 |...106.225 | ..............5,964,464 | .............. 5,614,959 | . 5,982,383 | ...oovrvrerierirneinns | e (70,393) | ..ovevnererireernes [ e [ v 4.000 |...... 2.327 |MON... | wcovvrenee 18,717 10/01/2021. | 08/01/2048.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA 6.50..........cccemerrereneens | cerees - 1A. ...112.889 11,335 | e 11,035 | e | e 13 | s [ 6.500 |...... 7.332 |MON... | .. . ....737 04/21/2004. | 12/01/2031.
3140GS RR 5 |FEDERAL NATIONAL MORTGAGE ASSO crerre e | s - AI1TA L 6,533,435 |...107.132 6,015,535 | ...cc0eeern6,524,609 | ..o | eerrenrnenn(8,826) | o e [ 4.000 |...... 1.843 [MON... ] ..........20,052 .140,362 | 04/20/2021. | 10/01/2047.
3140H1 WL 0 |FEDERAL NATIONAL MORTGAGE ASSO SOOI DR [ A11A s | e 9,642,278 |...105.879 | ..............9,560,841 | .............. 9,029,936 | ...oo0rrrn9,631,833 | oo | e (10,445) | oo | v | s 3.500 |...... 1.817 [MON... | «.occene. 26,337 | oooonee 184,361 | 04/20/2021. | 03/01/2048.
3140JA QX 9 |FEDERAL NATIONAL MORTGAGE ASSO. 1A. ..11,424,935 |...106.517 ..11,322,058 10,629,391 | oo 11,412,557 | oo | e (12,383) | s [ e [ 3500 |...... 1.801 |MON... 31,002 | ... 124,010 | 07/30/2021. | 08/01/2047.
3140K0 SN 9 |FEDERAL NATIONAL MORTGAGE ASSO 1A. veee | wvveennn 11,645,794 ...103.960 | .. 11,804,491 | ... 11,354,826 | .......... 11,596,258 | .....oovververrrernrrne | cverrenne(11,282) | v [ [ 3.000 |...... 2.456 | MON... 28,387 | .cooue. 340,645 | 03/20/2020. | 12/01/2049.
3140L3 N4 9 | FEDERAL NATIONAL MORTGAGE ASSO. 1A e | s 14,670,428 |....99.831 | ..cooveneee 14,523,080 | ....cccoene. 14,547,682 | .0 14,661,635 [ .oocvoocvecercrirrins | evrrrnereenn(8,793) | i [ [ 2.000 |...... 1.869 [MON... | .......... 24,246 | ... 169,723 | 04/19/2021. | 04/01/2051.
3140L5 BA 3 | FEDERAL NATIONAL MORTGAGE ASSO. 1A. ...102.515 ....9,569,630 ..9,334,858 | .......c0..e.9,600,906 | ..o | errerenen(24,207) | oo | e | s 2.000 |...... 1.322 |MON... 15,558 | ........ 108,907 | 04/19/2021. | 04/01/2036.
3140QK LF 3 |FEDERAL NATIONAL MORTGAGE ASSO 1A. ....99.831 ..14,374,905 14,399,256 | ... 14,510,522 | oo | e (T,978) | e | v | e 2.000 |...... 1.879 |MON... 23,999 | ........ 167,991 | 04/19/2021. | 04/01/2051.
3140QK NX 2 | FEDERAL NATIONAL MORTGAGE ASSO. 1A.. ...102.549 ..14,037,624 113,688,681 | ......... 14,086,560 | .....cccovvevrrvrrerinns | corrnrerene(38A4T) [ i | e [200.2.000 | 1.273 |MON... 22,814 .159,701 | 04/19/2021. | 05/01/2036.
3140QL 6Z 4 |FEDERAL NATIONAL MORTGAGE ASSO. 1A. ....99.834 6,869,014 6,880,427 | ..oerrerern8,898,273 | e | verirnrinennn(968) | e [ [ 2000:2.000 [ 1.950 | MON... 11,467 09/29/2021. | 10/01/2051.
3140QL WK 8 | FEDERAL NATIONAL MORTGAGE ASSO. 1A. ..102.643 | .. ..10,122,780 9,862,099 | ......e..10,225,103 | oo | ervrreieered(9,908) [ oo | e | 2002500 i 1.886 |MON... .20,546 09/29/2021. | 09/01/2051.
3140X5 6F 5 |FEDERAL NATIONAL MORTGAGE ASSO 1A. 7,016,713 |...106.644 | .. ....6,915,582 ...6,484,760 8,982,112 | oo | erereenene(34,800) | oo [ [ 04000 | 1.907 | MON... 21,616 04/20/2021. | 03/01/2048.
3140X6 SW 2 |FEDERAL NATIONAL MORTGAGE ASSO 1A. 4,954,864 |...106.113 4,913,079 4,630,038 4,935,267 | oo | e (19897) | oo v [ 0000 3.500 [ e 1.986 | MON... .13,504 04/20/2021. | 04/01/2048.
3140X7 LS 6 |FEDERAL NATIONAL MORTGAGE ASSO, 1A. .6,730,596 |...103.389 ....6,608,626 ...6,392,019 8,715,590 | .o [ eereeenenn(15,008) | oo [ v | 200 2.500 | e 1.177 |MON... 13,317 07/30/2021. | 08/01/2035.
3140X9 4V 4 |FEDERAL NATIONAL MORTGAGE ASSO 1A. .1,394,188 | ...110.627 ..1,374,417 ...1,242,384 1,388,007 | v | eerereeeneenn(6,091) | o v [0 4500 | 2.358 | MON... 07/30/2021.| 01/01/2044.
31416C EZ 5 |FEDERAL NATIONAL MORTGAGE ASSO 1A. .1,385,205 |...110.854 1,368,361 1,234,380 1,382,228 | e | e 2977) | s e [ 08500 | 1.921 |MON... 07/30/2021. | 05/01/2039.
31418D 3S 9 | FEDERAL NATIONAL MORTGAGE ASSO 1A. 4,232,649 |...103.080 ....4,169,529 ...4,044,939 4,222,141 | e | e (10,808) | v [ v [ 0000 2.500 | i 1.556 | MON... 07/30/2021. | 08/01/2041.
31418D 4G 4 |FEDERAL NATIONAL MORTGAGE ASSO 1A. 4,342,526 |...101.660 ...4,288,649 ...4,218,605 4,336,218 | oo | eerreeereenn(6,308) | oo [ e [ 00002000 [ e 1.461 | MON... 07/30/2021. | 08/01/2041.
31418D SH 6 | FEDERAL NATIONAL MORTGAGE ASSO . .. A1A L 4,567,083 |....99.831 | .. ...4,553,313 | ... ..4,561,026 | ... 4,566,820 ..o [ (264) | i | [0 2.000 | 1.963 | MON... 12/16/2021. | 09/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... (SRR [P 266,978,616 XXX | e 264,281,915 | .......... 256,542,350 | ........ 266,244,312 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Co cial Mortgage-Backed Securities
3140LC TV 3 |FEDERAL NATIONAL MORTGAGE ASSO USROS DR [ AL1A s | e, 834,032 |...100.726 | ...coovevernee. 818,813 | oo 812,915 | ... 833,254 | ......... (UA£) ) [T EOTRRTRIN PO 1.850 |...... 1484 [MON... | .cee 1,253 | e, 5,013 | 07/29/2021. | 09/01/2035.
31419T PH 3 |FEDERAL NATIONAL MORTGAGE ASSO SOOI DR [ AL1A i | e 4,240,000 |...114.508 | .....ccccoo..u 4,580,319 | ..oovoerenn 4,000,000 | ..ovornens 4,227,672 |......... (A,871) | oo | e | s 3.750 |...... 3.448 |MON... | ..........12,500 | ........ 171,458 | 06/26/2019. | 01/01/2058.
31419T PJ 9 |FEDERAL NATIONAL MORTGAGE ASSO. et | e R A11A i | 3,198,984 |...113.988 ....3,419,653 ...3,000,000 | ..cocrenes 3,188,787 |......... [C0SE:) ] IR [ORIRNI PR 3.750 |...... 3416 [MON... [ ..........9,375 | ..o 130,208 | 06/25/2019. | 01/01/2058.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . 8,273,016 XXX | . ...8,818,785 | ... ..7,812,915 | . 8,249,713 0 (9,687) 0 0| XXX XXX XXX | 23,128 | i 306,679 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [ESTROTRTRRPRROTS [N 1,278,775,957 XXX | o 1,305,544,029 | ...... 1,222,207,265 | ...... 1,247,380,591 | oo 0]... (7,115,521 | oo (U I 0 XXX XXX XXX |....12,966,053 |....42,530,546 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 0 | SUMMARY ADJUSTMENT......oevmmrumrirmemsmeinersenisesssensesissessssssssssssssassens | oseens i e [ 2B Zeiviies e [ | e | s | e | s | s | s | s | s | e | e | eeeseenns 37,693 | ........ 157,445 | 12/30/2021. | 01/31/2023.

000000 00 O | SUMMARY ADJUSTMENT.......ccocoviimiiimriirriineisssisssissssssssesssssesnnns | ceviees . 100,000 | .o (16) | e (16) | e (1) s | e e, [ [ [ | v | e | e, 12/30/2021. | 01/31/2023.
00115 AA 0 [AESILUMINALLC.......ooiiiiiiiinisnisccisisssissssssssnsisissssnnns | cnviens ...98.193 | ..........3,325,262 | ..............3,386,442 | ............3,325,262 | ...occe0ee0s(61,180) | oo | e s [ 6.000 |...... 6.045 | MJSD. | .o | e 208,718 | 01/18/2013. | 03/26/2032.
00122# AB 5 | AEW CORE PROPERTY FUND........ccooovimmmiimmriinniiisnniesnsicsniissnsisnniions | siries LAATT | 8,181,772 5,400,000 5,400,000 | s | e | s [ 4270 |..... 4.270 |MON...| .........16,013 | ....... 230,580 |03/06/2019. | 03/06/2031.
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00122@ AA 9 | AES SOUTHLAND ENERGY LLC.....cccevuririmririmrieisirsirerssiseiensssissssssenns | onnens ..13,500,000 |...110.783 ....13,500,000 13,500,000 | o [ | s | | 4.500 |...... 4.525 |FMAN. | .........50,625 | ....... 607,500 | 02/28/2019. | 02/29/2040.
00164V AF 0 |AMC NETWORKS INC............... 99375 | i 870,781 | 875,000 | oo 870,781 | e (11,431) (U15) ) RTOROIO ISR B 4.250 |...... 3.967 |FA......| cee... 10,838 | ..o 14,902 | 06/29/2021. | 02/15/2029.
00185P  AA 9 |APIESCROW CORP ...102.000 | .....cc0ee0..ee.357,000 | ..orerne350,000 | oo 350,000 [ oo e | e [ [ 4.750 |...... 4.750 ... | 10/06/2021. | 10/15/2029.
001877  AA 7 |API GROUP DE INC ...100.500 | .................603,000 | ................600,000 | ...coevvrscrrec800,000 [ coovorrorniirncriniins | cevrierirerirneeiieis | cvereenineesenines | e [ e 4125 |...... 4.125 ... | 06/15/2021. | 07/15/2029.
00194@ AA 2 |APH FINANCE 1LLC. ..110.689 | ............. 7,084,101 | ..............6,400,000 | ............8,400,000 [ ...coorrorremmmmimrinns | corrrerienerneernnnis | versersneesnenines | evereeeesnensssinens [ con 4.770 |...... 4770 |JAJO.. | e 71,232 | .. 305,280 | 06/10/2019. | 07/07/2039.
00206R  GT 3 [ ATET INC ..ottt sbes ...135.413 ..1,954,738 |......... 3,023 | .o v | e 7125 |..... 7.206 [JD.......| 025,333 | ... 570,000 | 11/23/2018. | 12/15/2031.
00253X AA 9 |AMERICAN AIRLINES.........ccovvvrnnn. ...103.987 322,361 (4,839) (VG ) TR ISR DO 5.500 |...... 3.504 |JAJO.. | 3,315 | e 9,756 | 06/29/2021. | 04/20/2026.
00253X AB 7 [AMERICAN AIRLINES... ..106.872 | .................325,960 | .................305,000 | ...... 325,960 (2,936) (L) ) (OO IR DO 5.750 |..... 4.267 |JAJO.. | ........3,410 | oo 10,035 | 06/29/2021. | 04/20/2029.
002824 BF 6 | Abbott Laboratories 110566 | ..o 312,902 | ... 283,000 | ................ 284,949 | ... (K745)]) [EERTIRTII EOTRTRTRIN Do 3.750 |...... 3.589 |MN......| covvrrernnn884 | e 10,613 | 04/17/2017. | 11/30/2026.
00287Y AY 5 |ABBVIEINC.......ccoormurrnec ...106.013 8,916,446 | .ooooieririens | e 17,408 [ ..o | e | e 3.200 |...... 3.497 [MN......| .........29,244 | ... 224,000 | 04/17/2017. | 05/14/2026.
003000 AA 4 | ABERCROMBIE AND FITCH MANAGEME ...107.675 ..629,899 (679) (20,305) | ..ovvvevvrrervrrins | cevrrernnrineneiinnns [ 208750 | e 2.257 25,594 | 06/08/2021. | 07/15/2025.
003009 B@ 5 |ABERDEEN ASIA PACIFIC INCOME F L1311 2,853,659 | cvvoeeeeerreeeseeeenees | oo | eeeeeeeeseeeseinenens | eeeeereesreeeissniens | 0003730 | oo 3.730 106,441 | 06/19/2019. | 06/19/2034.
00688)  AB 3 |ADIENT US LLC.....omiiiriiiiiieiieeiseiiesiss it ...106.250 | .................510,000 | .................480,000 | ................510,000 | ....c.ccoooouc. (1,483) | .voevene (17,055) [ .o [ e [ 0.9.000 | ... 1724 [AO...... | 09,120 | e 21,600 | 06/29/2021. | 04/15/2025.
00774M AV 7 | AERCAP IRELAND CAPITAL LTD ...100.886 | ..............1,513,293 | ..............1,500,000 | .............1,497,562 |......... 82 | o | e | 000 2450 | 2486 |AO...... | 8,329 [ s 10/21/2021. | 10/29/2026.
00810G AC 8 |AETHON UNITED BRLP... ...107.420 (9,876) | cvvovvreereerveins | cervrereneerisniineins | 000008250 | e 5.366 06/21/2021. | 02/15/2026.
00842X  AA 7 |AFFINITY GAMING LLC. ...104.000 (5,581) | oo | verrereverveniineins | 0008875 | 5.196 06/08/2021. | 12/15/2027.
008474 C# 3 |AGNICO-EAGLE MINES LTD. ...106.786 500,000 | ..vveeririenireines | e | s | e | o420 [ 4.420 06/29/2017. | 06/29/2025.
008474  F* 4 |AGNICO-EAGLE MINES LTD .....99.165 3,800,000 | . 3,800,000 | ..ovvveeererrririerens [ rrerririnieireines | e | e | 227800 | i 2.780 04/07/2020. | 04/07/2030.
008513 AB 9 |AGREELP .....97.960 5,000,000 | .ooorerecr 4,966,350 |........ 3,100 | v [ e [ 002,000 | e 2.112 05/05/2021. | 06/15/2028.
00914A AM 4 |AIR LEASE CORPORATION .....98.345 5,000,000 ...4,965,670 |........ 4,320 | oo | e | e 1875 | i 2.031 05/17/2021. | 08/15/2026.
009158  AY 2 | Air Products And Chemicals Inc........ ..101.427 ..5,373,000 ,438,541 (8,983) | cvvvvereereriirin | verrerineriverinnine | 00 1.850 | i 1.605 03/26/2021. | 05/15/2027.
013822 AE 1 | ALCOA NEDERLAND HOLDING BV.......ccnvrumirrrinrrienirineesseisssssensenes ...107.000 | .................706,200 | ................660,000 | ........c..... 706,200 | ..oovrvrrvrrernns(122) | i (10,537) [ overeereeenernnes [ eerneernerisneineinens [ 205,500 | oo, 2431 06/08/2021. | 12/15/2027.
02156L AH 4 |NUMERICABLE GROUP SA................. ...98.500 | ..............1,083,500 | ..oovveinnnne 1,100,000 (175) [ covvvererireirnnnnns | ceverernsnnennnens [ 0005500 [ e, 5413 [AO... | ool T | 09/24/2021. | 10/15/2029.
023135 BC 9 |AMAZON.COM INC ...108.002 | ..............5,400,105 | .............. 5,000,000 | ..ooererern5,421,591 | e | e (56,009) [ ..evvvveerrrireries [ e [ 03,150 | e, 1515 [FA.....| .........56,438 | .......... 03/26/2021. | 08/22/2027.
03027X AM 2 | AMERICAN TOWER CORP ...104.693 7,270,000 | ............ 7,099,974 | ........ 30,213 | e | e | 2003125 | 3.637 |JJ.cis | 104,759 07/12/2017.| 01/15/2027.
03674X AS 5 |ANTERO RESOURCES CORP. ...106.900 | ..............1,069,000 | .............. 1,000,000 | .............1,004,028 |........ (265) | cvvvvveeerierieens | e [ 00008375 [ 5.297 [MS......| cceereee31,354 [ i 06/08/2021. | 03/01/2030.
036752 AR 4 |ANTHEM INC ...99.883 | .............4,994,167 | ..............5,000,000 | ............4,988,863 |........ 2,013 | oo [ e [0 1500 [ 1.555 [MS......| «er..n.22,083 | ... 03/08/2021. | 03/15/2026.
03690A AH 9 |ANTERO MIDSTREAM PARTNERS LP. ..104.500 | .................689,700 | .................660,000 | ................661,932 |......... ) [ o | e [ 0005375 [, 5.300 [JD.cooos | voereenl 1577 | e 05/24/2021. | 06/15/2029.
037411 BE 4 |APACHE CORPORATION ..108.799 | .................543,995 | .................500,000 | ................509,835 |......... (815) | cevrueerermerieens | vvrenerinerirerineens [ 0375 [ 4.027 |AO...c. | v 4618 | e 05/12/2021. | 10/15/2028.
037411 BJ 3 |APACHE CORPORATION ...109.000 457,901 |........ (B,011) | oo | cerrerieeiiseineins | 04875 | i 3291 [MN......| e 2,647 | e 06/15/2021. | 11/15/2027.
037833 EB 2 |APPLEINC.......coevvmvrrnnes .....98.010 . ...5,389,990 |......... 2,140 | oo [ [ 2000700 [l 0.746 |FA.......| cceceee 15,015 | e 02/01/2021. | 02/08/2026.
03969A AN 0 |ARDAGH PACKAGING FINANCE PLC ..102.250 | .................664,625 | ............... 650,000 | ..cooovrrrnne 664,625 (1,752) (3,318) | cooveereereeiveins | ceveereneernsninneins | 8125 | 3.118 [MN...c.. | e 3,352 | e 06/07/2021. | 08/15/2026.
04685A 2Q 3 |ATHENE GLOBAL FUNDING. ..100.150 | .............2,233,354 | .............. 2,230,000 | .............2,249,371 | ......... (6,497) | cvvvvevrveerrcnee | evereverericinenns [0 1200 | 0.709 [AO..... | o0, 5,798 | e 05/20/2021. | 10/13/2023.
04685A 2V 2 |ATHENE GLOBAL FUNDING. ...100.648 | ..............5,032,400 | .....c........ 5,000,000 | ............4,987,379 |......... 1,429 [ | v [ 02,500 | oo 2544 |MS......| 033,681 | oo 03/19/2021. | 03/24/2028.
047649 AA 6 |ATKORE INC ..102.500 | ..ooirierrn.681,625 | ooiirnn665,000 | eoiiienrni865,000 | oo | e | s [ | 42500 [ 4.250 [JD.coooe | cerreennni2,355 | 05/19/2021. | 06/01/2031.
04916W AA 2 |ATLANTICA YIELD PLC ...100.750 (1,570) (343) | covvverrerienns [ e [ 4125 | 4.014 [ID.coes | o T | 05/14/2021. | 06/15/2028.
053015 AG 8 |AUTOMATIC DATA PROCESSING INC .....99.639 1,800 [ oo [ e [ 01700 | e, 1.746 05/11/2021. | 05/15/2028.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES AUTOPISTA ...101.500 (1,836) | cvoovereercriinin | cerrereneriveninnine | e 1373 | s 5.708 04/17/2012. | 06/15/2022.
05330K A@ 4 |AUTOPISTAS METROPOLITANAS DEP..... ..125.867 | ..............7,551,993 | ..............6,000,000 | ...........6,000,000 | ...ccvvrrrerrrmrirmenrins | verrrmrrrerrrenirneinns | cerenerseniieninens | oveenennenineenenns [ eeeen 72500 [ 7571 [MJISD. | oo | v 02/27/2019. | 12/31/2038.
05401A  AA 9 |AVOLON HOLDINGS FUNDING LTD... 103704 | 72,593 | e 70,000 | e 70,000 | e [ | [ 0005500 | 5.500 |JJeoeee | i 1765 | 03/01/2018. | 01/15/2023.
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05565E  BQ 7 [BMW US CAPITAL LLC.....iviiiiiiieisniscrerississiesssienssssssesssisssennns | avseees o .. |1.FFE... .....99.351 9,935,130 ....10,000,000 | .............9,996,465 | ......... 1165 | o [ v [ e 0.800 |...... 0.816 [AO...... | woovreuee 20,000 | oovenen 40,000 |03/29/2021. | 04/01/2024.
05578Q  AB 9 | BPCE SA.....iiiirireireieieriesiesiseesssssssse s | eeens D|. . |2.BFE.. ...108.324 2,166,488 | .....cooonc.. 2,000,000 | .............1,998,909 |......... 390 [ | e | e 5.150 |...... VAT VN N I 45492 | ........ 103,000 | 01/13/2014. | 07/21/2024.
05707# AA 9 |BAIRD FINANCIAL CORP ...112.386 1,798,172 1,600,000 | ....cc0eee0. 1,600,000 | .oocoreioniiiiieiies o | e [ e [ 4.580 |...... 4.579 |MS..... e 18727 | 74,080 | 03/29/2019. | 03/29/2029.
05724B  AB 5 |BAKER HUGHES A GE CO LLC / BAK..... ...100.455 | .. 1,707,735 | oo 1,700,000 | .ovorreee 1,700,000 [ coocereercrinrinenis | v | veveerenessnninee | e [ e 1.231 | ... 1.231 12/06/2021. | 12/15/2023.
059597 AE 4 |BANCO GENERAL SA......... 2107126 | e 3,749,410 | covvvrrneens 3,500,000 | .............3,482,472 | ......... 2,719 | oo [ e [ e 4125 | ... 4.226 08/24/2017. | 08/07/2027.
05990G AA 3 |BANCO DE CREDITO DEL PERU............. . e | . ...103.351 3,100,530 | ..oocovrenen 3,000,000 ..2,996,392 | ......... 2,753 | oo e | s 4.250 |...... 4.350 03/25/2013. | 04/01/2023.
06034L  AA 8 | BANISTMO SA. ..ottt ensenen . o |BAFE. . | ...101.001 2,615,926 2,590,000 ...2,588,462 |........ 2,084 | oo [ s [ 3.650 |...... 3.735 05/08/2019. | 09/19/2022.
06051G EM 7 |BANK OF AMERICA CORP.... ...100.281 ...16,750,000 | ........... 16,759,313 | oo | e (140,684) | ... | e [ e 5.700 |..... 4.827 06/04/2012. | 01/24/2022.
06051G HC 6 |BANK OF AMERICA CORP.... ...102.067 | ............. 1,020,670 | ...ccveneve. 1,000,000 | ..coovrrenee 1,021,000 |........ (Z10) ) ISUORTOUTUTORN EOPSTOIOPRTORORN DR 3.004 |..... 0.825 12/22/2021. | 12/20/2023.
06051G  JY 6 |BANK OF AMERICA CORP.... .....99.345 5,000,000 | .eerreeeres5,000,000 | eoonienieneirerinee | e | e | s | e 0.523 |...... 0.522 06/07/2021. | 06/14/2024.
06051G KA 6 | BANK OF AMERICA CORP.... - .....98.321 ..3,000,000 (928) 2.299 2.206 .1 07/28/2021. | 07/21/2032.
064159  3X 2 | BANK OF NOVA SCOTIA......oivmmrireimerieerineesesissesesssssssessessssesssssasssans . .. |1.FFE... .....99.116 3,000,000 (V2 7.25) | IR IR B 0.700 |...... 0.571 05/19/2021. | 04/15/2024.
06738E BB 0 [BARCLAYS PLC.....ccccommrimriivnris ...104.098 1,500,000 (1,433) | oo | e | s 4.338 | ... 1.159 12/16/2021. | 05/16/2024.
06849U AD 7 |BARRICK PD AUSTRALIA FINANCE P BARRICK A, ...136.057 3,625,000 2,108 | oo [ e [ 5.950 |...... 6.128 10/13/2009. | 10/15/2039.
071734 AK 3 | VALEANT PHARMAACEUTICALS .....95.024 BI7 | o | e | e 6.250 |...... 6.622 06/15/2021. | 02/15/2029.
071734 AN 7 | VALEANT PHARMAACEUTICALS . ...102.250 (154) | covovvevrineiven | e | s 4.875 ... 4.822 05/25/2021. | 06/01/2028.
071813  CQ 0 |Baxter International Inc.................. - W2|2BFE...... | .. , ...101.022 2,522,831 (94) 2539 |..... 2432 12/16/2021. | 02/01/2032.
075887 BV 0 |Becton Dickinson And Co. ...104.713 ..1,570,172 (7)) USRI ISR POV 3.363 |...... 1.258 12/21/2021. | 06/06/2024.
085770  AA 3 |BERRY PLASTICS ESCROW CORP. ...103.442 300,000 | .eovvnrirrirrererins | cerreerienieninees | s | e | e 875 [ 4.875 05/17/2019. | 07/15/2026.
096630 AE 8 |BOARDWALK PIPELINES LP............... ...114.555 4,603,000 | ..coooneens 4874141 | i | s (58,152) [ ..vvvvecerrrirneirnns [ eererirneenneineinnns [ 005,950 | s 4.387 05/11/2017. | 06/01/2026.
097023 CN 3 | The Boeing Company. ...101.882 ..2,500,000 | . 2,582,005 (3,845) | oo [ e | 0000.2.950 |, 2.487 ... | 07/30/2021. | 02/01/2030.
097023 CT 0 | The Boeing Company. ...109.407 1,500,000 | ..cooorvnnee 1,640,962 (2,903) | coooevereereninein | eererereneessninseins | e 8875 | 1.881 [MN...o.| v 12,188 . | 12/02/2021. | 05/01/2025.
11134L  AH 2 |BROADCOM CORP. ...108.492 ....10,687,000 | ........... 10,572,305 | ......... 20,088 | ..o | e | 203875 | 4113 | | e 190,956 02/21/2018. | 01/15/2027.
11271 AC 9 |BROOKFIELD DISTRICT ENERGY FIN 108941 | ....c00.irn.2,396,699 | oooeneee 2,200,000 | ..ooorerece 2,200,000 | ovooverererrererinnns [ e [ | v | e 112 4.112 08/01/2017. | 07/31/2032.
118230 AT 8 |BUCKEYE PARTNERS ...103.250 567,875 (847) (3,218) | oo | e | 4125 | 2.957 06/08/2021. | 03/01/2025.
12470@ AB 0 [JPMAM STRATEGIC PROPERTY FUND - | ...103.664 | .. ...4,030,974 |......... (8,405) | c.oovvererrrienns | vereerernceenineins | 00000 3.030 | e 2.330 08/06/2021. | 10/03/2031.
1248EP  CK 7 | CCO HLDGS LLC/CAP CORP.......corimmrrmirmerserisisseesssssssessensesssssesssinns . . ...100.878 | ..coovverne 1,361,853 | .oooovrrrne 1,350,000 (7,534) (946) | ovvvveverrerieens [ e [ 250 [ 4.075 11/19/2021. | 02/01/2031.
125491 AN 0 | CI FINANCIAL CORP.............. ...102.601 2,565,023 | ..o 2,500,000 | .............2,582,752 |......... (3,548) | cvvvvverervrinnens oo [ 003200 | e 2.770 07/22/2021. | 12/17/2030.
125523 AG 5 |CIGNA CORP. ...109.362 2,187,234 | ....ccoonnee. 2,000,000 | coooverrenni 2,214,989 | e | e (36,891) [ .ooverveerrnereries [ e w125 |, 1.154 05/04/2021. | 11/15/2025.
12564C AB 2 |CKHUTCHISON INTERNATIONAL 19......... ..109.387 | ............2,187,745 | ..............2,000,000 | .............1,988,356 |......... 1,370 [ [ e [ 203625 | o 3.717 04/08/2019. | 04/11/2029.
12597Y  AA 7 |CP ATLAS BUYERINC .....99.500 | .. 636,800 | .. (24,894) (2,702) | cooeverrererivenns | cevrereneenerieneine | 00 7.000 e 6.016 06/07/2021. | 12/01/2028.
126117 AT 7 |CNAFINANCIAL CORP 110389 | e 13,467,482 | ............ 12,200,000 | .....c..... 12,198,623 |......... 294 | e | e | e 8500 | s 4.503 02/19/2016. | 03/01/2026.
126307 BH 9 |CSCHLDGSLLC .....98.750 1,075,891 | (11,875) A1 | e | | 28500 4.526 10/14/2021. | 11/15/2031.
126307 BK 2 |CSCHLDGSLLC .....96.375 674,625 (519) 519 [ | ververineeneennnins | 200.5.000 | onc 5.470 09/29/2021. | 11/15/2031.
12654A  AA 9 | CONE MIDSTREAM PARTNERS LP .....99.625 717,300 |. (2,700) | cvvvvrererrrnrrirenn | e | e | 7500 | e 4.750 .. | 09/15/2021. | 04/15/2030.
126650 CF 5 |CVSHEALTH CORP........cccovvumrrirnrrans ...105.114 ..2,097,813 |......... (2,627) | oo | e | 0003375 | 1.269 . | 12/03/2021. | 08/12/2024.
126650 DR 8 |CVSHEALTH CORP........ccosverrrirrrinnes .....98.044 ..976,552 112 | e [ [ 20002125 [ 2.397 12/09/2021. | 09/15/2031.
131347 CM 6 |CALPINE CORP ...103.500 ..394,293 (504) | covoovverirerienns [ v [ 04500 | 4.206 ,775 | 06/08/2021. | 02/15/2028.
131347 CQ 7 |CALPINE CORP ..342,504 |...100.000 . ..343,085 581 | coevreeeneennnins | ververiineenennneinns | 000:5.000 | e 5.474 7, . ..8,875 | 06/08/2021. | 02/01/2031.
132154 AA 8 |CAMBRIDGE ASSOCIATES LLC 6,200,000 |...114.532 | ..............7,100,963 | ..............6,200,000 | ............. 6,200,000 | ...coovererrernnriirens [ e | e e | 049100 | 4910 |FA......| oo 125,150 | ........ 304,420 | 08/28/2018. | 08/03/2028.
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13607H VC 3 | CANADIAN IMPERIAL BANK OF COMM . et | s Al. 1.FFE... .....99.344 , ..4,999,188 |......... 288 | .o | e [ e 0.450 |...... 0.461 |JD....... w003 | s 11,250 | 06/15/2021. | 06/22/2023.
136375 BD 3 | CANADIAN NATIONAL RAILWAY COMP 6.9%  Tl....ccconvveverererrreriecerneeinns | o Al. 1.FFE... ...130.212 ..539,077 | oo 414,000 | ............... 432,142 | ... (2,200) | cvvveverreermeenenen | e | e 6.900 |...... 6.078 |JJ....... e 13172 | e 28,566 | 09/06/2002. | 07/15/2028.
13645R  BF 0 | CANADIAN PACIFIC RAILWAY COMPA.........oociririiineireiineiiesieeesinsins | sevie Al. 2.BFE.. ...101.958 2,569,340 2,520,000 | ............2,519,124 | ........ B | v [ s [ e 2450 |...... 2.454 | JD....... cevreeene B ITA | 11/17/2021. | 12/02/2031.
14040H BN 4 |CAPITAL ONE FINANCIAL CORPORAT. [SSSTRTRRROEN DR - .2|2.AFE.. ...108.260 | .. 7,047,733 | oo 6,510,000 | .............6,452,473 | ......... 9,814 | oo [ e [ 3.750 |...... 3.940 |MS...... v 15,950 | e, 244,125 | 05/09/2017. | 03/09/2027.
141781 BN 3 | CARGILLINC.....oiviiriiieeieiseeesieesesiss st essssssssssnsenes. | svsees [ 2|1.FFE 96949 | i, 2,908,458 | ..............3,000,000 | ............. 2,991,577 | ......... 1,837 [ o | e | e 0.750 |...... 0.820 |FA...coo.| 9,313 | e 11,250 | 01/28/2021. | 02/02/2026.
14313 AB 9 | CARMAX AUTO SUPERSTORES INC.......ccccrvvvirririrrnnns - .. |2B.. | e ..800, ...109.366 ..874,931 800,000 | ..uveveereeriinriirens | e [ [ | 4170 |...... 4170 |AO...... | v 5,931 | i 33,360 | 04/27/2016. | 04/27/2026.
14313*  AC 7 | CARMAX AUTO SUPERSTORES INC.......c.ccvuvverererrenns - . |2B.. | ...112.168 3,365,049 13,000,000 [ coouveerererirenieens [ [ | e | s 4.270 |...... 4.270 |AO...... 22,173 | 128,100 | 06/22/2016. | 04/27/2028.
14456# AA 4 |CARRIXINC . 114.726 800,000 | ..o | e | e [ e [ e 4.960 |...... 4.960 |JJ..ccoo. | oo 16,533 | .......... 39,680 | 07/19/2017. | 07/31/2027.
14456# AB 2 |CARRIXINC ...118.621 ..2,500,000 | coovreeernn2,500,000 | veoiiiniiniieniens | e | e | e | e 5.060 |...... 5.060 | JJ.ccrs | i 52,708 | ........ 126,500 | 07/19/2017. | 07/31/2029.
14456# AC 0 |CARRIXINC ..122.229 1,500,000 | .ovooereeee 1,500,000 [ .oovoreererirrineris | eerreeirneiseninnins | eereersnesssnines [ eeveeeseesessneenens | een 5210 |..... 5210 | WJ....... 32,563 | .......... 78,150 | 07/19/2017. | 07/31/2032.
14913R 26 1 |CATERPILLAR FINANCIAL SERVICES .....97.021 ..5,000,000 216,555 | e | e | e 11000 | 1.583 |MS. 6,347 27,500 | 03/25/2021. | 09/14/2027.
151191  BE 2 |CELULOSA ARAUCO Y CONSTITUCION ...106.500 8,000,000 A.866 | ..o | e | 04250 | i 4.336 |AO...... | oo 56,667 340,000 | 04/25/2019. | 04/30/2029.
151191  BG 7 |CELULOSA ARAUCO Y CONSTITUCION ...116.000 7 | s [ [20008.500 [ 5.592 |AO...... rererenenn8,500 | i 33,000 | 04/25/2019. | 04/30/2049.
15135U AF 6 | CENOVUS ENERGY INC CENOVUS ENERGY INC 6 ...135.681 142 | o [ [ 008750 [ 6.779 | MN...... 09/15/2009. | 11/15/2039.
15189T BA 4 |CENTERPOINT ENERGY INC. .....98.103 1425 [ | e [ 01450 | 1.498 |JUD....... 05/11/2021. | 06/01/2026.
156700 BA 3 |CENTURYLINK INC ...109.500 491,940 | | e (11,304) [ v [ e [0 7.500 | e, 2.683 |AO...... 06/08/2021. | 04/01/2024.
156700 BB 1 |CENTURYLINK INC ...104.063 ..655,177 (3,508) | cvvvrereerrrireins | ververerneereninseins | 2005125 | i 3.974 |FA....... 06/08/2021. | 12/15/2026.
156700 BD 7 |CENTURYLINKINC .....96.750 782 | o e |2 4.500 | 4.733 |Jdooiis | 14,006 | e 19,238 | 05/06/2021. | 01/15/2029.
156830 AA 9 |CERRO DEL AGUILA SA . . ...103.500 | ..............2,587,500 | ..............2,500,000 | .............2,498,009 |......... 308 [ oo | e | e 4125 | 4141 |FA.....| .........38,385 | ....... 103,125 | 08/09/2017. | 08/16/2027.
161175  BX 1 | CHARTER COMMUNICATIONS OPERATL......ccciivrirrrirrirceisrinseieeiinns o .2|2. . ...94.923 | ..............1,898,465 | ..............2,000,000 | .............1,963,482 | ......... 1,302 [ o [ e [ 002,300 | e 2.506 |FA....... e 19167 | s 07/29/2021. | 02/01/2032.
16411Q AG 6 |CHENIERE ENERGY PARTNERS LP ...106.000 (688) (4,613) | oo | e | c0end.500 e 2.961 |AO...... 13,950 | 06/08/2021. | 10/01/2029.
166756 AL 0 |CHEVRON USA INC......cccoomevirirrririrnnas .....96.365 | ..............1,445,468 | ..............1,500,000 | .............1,468,341 | ......... 1,296 [ .ovveveereriennns | e [ 01,018 | 1410 09/30/2021. | 08/12/2027.
17027N  AB 8 |[CHOBANI LLC ...102.746 (2,569) (2,693) | coooeverreiriinis | e | 4625 | 3.746 06/08/2021. | 11/15/2028.
172967 MF 5 |CITIGROUP INC.... ...104.415 ..3,000,000 | correerrnn 3,179,292 | oo | v (46,068) | .....oovvrrvercrres [ e [ 003,352 | o, 0.741 05/21/2021. | 04/24/2025.
172967 ML 2 |CITIGROUP INC.... ...101.514 2,000,000 | .............2,035,438 |......... (B42) [ cooooeveerriieriis [ e | 0000 2.666 | 2423 10/28/2021. | 01/29/2031.
172967 MS 7 |CITIGROUP INC.... - . . ...100.865 R 4,500,000 | .............4,587,050 |......... (4,255) | oo | e | 0002572 | 2.317 07/23/2021. | 06/03/2031.
172967  MX 6 | CITIGROUP INC......cooorirrrineineiieeiiesiesiseesesessssess s essssssessessssens . . 99211 | i 4,960,571 | 5,000,000 | .oovvrvrncs 5,000,000 | .ovouvererereererinnns [ e [ e | e | 200.0.981 | 0.980 04/27/2021. | 05/01/2025.
172967  NE 7 [CITIGROUP INC....ooouiviiiriiiiieiieisisissiesessss s sessssss s ssnes e W21 . ,000, ...100.001 1,000,000 | o [ | e | e 0025200 | e 2.519 10/27/2021. | 11/03/2032.
18539U AD 7 |NRG YIELD OPERATING LLC 99750 | i 399,000 | .............400,000 | ... 391,962 | ..o 462 [ .o [ [ 03750 | 4.015 05/12/2021. | 02/15/2031.
18539U AE 5 |NRG YIELD OPERATING LLC - . . .....99.250 (4,838) | ..ooverririniinns [ e | e | 2003750 | i 3.750 09/24/2021.| 01/15/2032.
185899  AK 7 | CLIFFS NATURAL RESOURCES INC........cccvtvimirierirrereniieinerierierereens - 2|3, . , ...102.000 (6,505) (2,327) | oo | e | e 4625 | 3.834 06/08/2021. | 03/01/2029.
191216  DJ 6 | COCA-COLA COMPANY THE.......oocuuiremrirmerrerineisenisssisesiessseessssissians . . ...98.348 | ..............9,834,837 | ............ 10,000,000 | .............9,963,063 |......... 4,863 | oo | e |20 1500 | i 1.563 03/01/2021. | 03/05/2028.
20030N CS 8 | COMCAST CORPORATION.. ..109.173 | .............5,458,652 | .............. 5,000,000 | ..cceeeen. 5,479,396 | oo | v (99,904) [ ..vovvrvieiirrrens | vevveermriveisnnniiens [ 0000 3.950 [, 1.235 03/18/2021. | 10/15/2025.
20268) AF 0 | COMMONSPIRIT HEALTH.... .. 102456 | ... 4773416 | ............. 4,659,000 | .............4,902,854 |......... (9,782) | cvvvvereererivein | veveereneenenineins | 000 2782 | e 2.088 08/19/2021. | 10/01/2030.
202795 HK 9 | COMMONWEALTH EDISON .137.260 | ... 8,117,791 .......3,000,000 | .............3,128,068 | ......... (5,843) | c.oovvvrvirrninnis | e | 2005900 e 5.464 09/17/2009. | 03/15/2036.
203372 AX 5 |COMMSCOPE INC - . | . .....99.381 670,822 | . (A178) | oo [ v | e | o750 | i 4.750 08/11/2021. | 09/01/2029.
20451R  AB 8 | COMPASS GROUP DIVERSIFIED HOLD........ccocmievrimeieneirenireissnineinnn - L2|4AFE...... | .. . ...104.750 ..396,451 |......... (1,713) | oo | eevvererneensninneins | 000005250 | 1ovc 4.138 06/28/2021. | 04/15/2029.
205768 AT 1 |COMSTOCKRES INC... . ...102.500 ..350,798 (52) [ oo [ v [ 05875 |, 5.830 ... | 06/14/2021. | 01/15/2030.
20679L AB 7 | CONDUENT BUSINESS SERVICES LLC.......cccosuvererereereierieeiserinserennns o L2|4AFE.... | .. . .....98.568 689,976 | ...ooeerern(10,024) | oo | e v [ 00008000 | 6.000 . | 10/07/2021. | 11/01/2029.
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20752T AA 2 [CONNECT FINCO SARL / CONNECT U ...105.125 676,208 (4,862) | cvvvvevererririvins [ overnriieiisnnniienns | e 6.750 |...... 5158 [AO...... | oo, 10,847 | oo 21,938 | 06/07/2021. | 10/01/2026.
20825C AV 6 | CONOCO PHILLIPS CO........ccccouomrnnenee ...109.619 (1,668) [ c.eoocveecreienens [ e | e 3.750 |...... 1.965 [AO...... | e 9,375 | oo 11/19/2021. | 10/01/2027.
20903X AF 0 | CONSOLIDATED COMMUNICATIONS IN ...106.000 (4,607) (2,643) | coooveivrinei | e [ 6.500 |...... 5.117 |AO...... ..9,100 | 12/01/2021.| 10/01/2028.
21925D AA 7 |CORNORSTONE BUILD BRAND INC ...106.885 (7,008) | cooooverrrerrireien | cevereriseenerieninn | e 6.125 |..... 3.759 |JJ....... 18,681 | 06/08/2021. | 01/15/2029.
22279%  AA 2 | COUSINS PROPERTIES INC.......ccooooriiiriiireiiceiieceeiesesieseeieseneesenenns ..107.364 | ............8,481,749 | ............. 7,900,000 | ............7,900,000 | ..oooovvormerirmmmrirans | ormeriremmrierniienns | cemveieneineneiiene | cevieeseieeneieneies [ oo 3.910 |..... 3.910 |JJ....... 308,890 |07/06/2017. | 07/06/2025.
22279% AB 0 |COUSINS PROPERTIES INC.... ..109.006 | ..............1,308,069 | ..............1,200,000 | ............. 1,200,000 | ...coroereririrrrnirens | vrrvrereeinnernirens [ v [ | e 4.090 |...... 4.090 |JJ.oooie | 023,858 | e 49,080 |04/19/2017.|07/06/2027.
22279% AC 8 |COUSINS PROPERTIES INC.... ...107.793 J72,761 | .oiirer3,500,000 | vverr0.3,500,000 | oo [ o | e | e | s 3.780 |...... 3.780 |JJc | o 64,313 132,300 | 06/19/2019. | 07/06/2027.
22279% AD 6 |COUSINS PROPERTIES INC.... ...109.605 151,429 | ..o 4,700,000 | oo, 700,000 | oo [ [ | e | o 3.860 |...... 3.860 |JJ.coes | i 88,190 181,420 | 06/19/2019. | 07/06/2028.
22279% AE 4 |COUSINS PROPERTIES INC.... ..110.528 | ............5, 74T 467 | ..............5,200,000 | ...........5,200,000 | ....crvvormmrimmmirans | ommmrienmiienniiinns | ceveeinniissniiinns | ceveieniissnissnies [ e 3.950 |...... 3.950 |JJoi | v 99,847 205,400 | 06/19/2019. | 07/06/2029.
22282E  AJ 1 |COVANTAHOLDING CORP ...102.000 (3,331) [ covoerveeerriiieneis [ e | e 5.000 |...... 4.100 06/29/2021. | 09/01/2030.
22303X  AA 3 |COVANTAHOLDING CORP.. ...101.500 (B1) [ verererreiens e [ 4875 | 4.835 . | 11/24/2021. | 12/01/2029.
22535W  AH 0 |CREDIT AGRICOLE SA......... ...97.306 | ........... 4,378,767 | .............4,500,000 | ............ 4,500,000 | ....cooomririrmmmririnnns | o [ e | e | e 1.247 | 1.247 01/19/2021. | 01/26/2027.
225433 AT 8 | CREDIT SUISSE GROUP FUNDING GU.......cooorrvirrrirrrireniiieeeieseiinnns ...103.614 (2,132) | oo | e | 000023800 | ..o 1.167 12/14/2021. | 06/09/2023.
23331A° BP 3 [DRHORTONINC......cccooovirrrrmrrrrarrrrancnes ....96.702 4544 | [ | 21400 | 1.747 04/07/2021. | 10/15/2027.
23345M  AA 5 |DT MIDSTREAM INC 102375 | 563,083 | 550,000 | 550,000 | e | e | e | | 125 [ 4125 05/25/2021. | 06/15/2029.
235825 AH 9 |DANAINC 2101375 | 557,563 | 550,000 | 550,000 | i [ e [ [0 42500 | 4.250 04/29/2021. | 09/01/2030.
23918K AS 7 |DAVITA HEALTHCARE PARTNERS INC.... ...102.375 (971) (849) | vvvnrenerrerieens [ e [ 4625 | 4.165 06/29/2021. | 06/01/2030.
24422E VK 2 | JOHN DEERE CAPITAL CORP.. .....97.016 2,764 | .o [ | 202.0.700 |l 0.854 02/23/2021. | 01/15/2026.
24422 VP 1 |JOHN DEERE CAPITAL CORP.. ....98.576 1877 | e | e [ 2015000 | i 1.545 03/01/2021. | 03/06/2028.
245223 AC 6 |DEL MONTE FOODS INC ..111.443 776,090 (22,934) [ eveveerrrneinns [ e [0 11875 |, 5.925 05/26/2021. | 05/15/2025.
24618%# AR 1 |DELAWARE NORTH COMPANIES INC. ...112.544 .24,000,000 ATAT29 | [ | 22.8.000 | 6.000 06/30/2020. | 06/30/2025.
24618# AY 6 |DELAWARE NORTH COMPANIES INC. ...114.505 983,691 (7,544) | oo [ i | 24840 | 5.018 06/30/2020. | 03/18/2034.
24618# BA 7 |DELAWARE NORTH COMPANIES INC ...108.768 CATTBT9 | e | e (11,710) [ e | vevveererneisenniiens [ 0004220 | 4.376 s 06/30/2020. | 06/26/2034.
248019 AU 5 | DELUXE CORP. ...104.500 | .................888,250 | .................850,000 | ........c...0c..850,000 | ..oooovvoorviiirriians v | e [ e [ 20.8.000 | 8.000 |JD....... 5,667 | .......... 34,000 |05/20/2021. | 06/01/2029.
25461L  AA 0 |DIRECTV HOLDINGS LLCDIRECTV FI ...102.371 (5,592) (723) | oo [ e [0 5.875 [ 5390 |FA.....| oo 26,748 12/06/2021. | 08/15/2027.
254687 FK 7 |WALT DISNEY CO ..101.584 | .............3,047,533 | ..............3,000,000 | ...........3,085,528 | ......cccceomrrmmrririns | corrrrrrnad (19,802) | ..oovvvvvrveeriins | cevreeerissriiienes [ e 1750 | i 0.636 |FA.....| ccccoeeee. 17,938 05/21/2021. | 08/30/2024.
25470X BB 0 |DISH DBS CORP............ ...101.250 34,555) (6,789) [ c.eoocveecvirenies [ e | 007375 [ 5.028 |JJoc | oo 23,047 06/07/2021. | 07/01/2028.
25470X BF 1 |DISH DBS CORP............ ...101.000 T | e [ 205750 [ 5.764 |JD....... 4,472 ... | 11/10/2021. | 12/01/2028.
25601B  2A 2 |DNB BANKASA.... ...98.736 | ..............2,/468,393 | ..............2,500,000 | ............ 2,500,000 | ....oocoiriirmrriiinnns | e [ e | e | 20000.856 [ 0.856 . | 09/23/2021. | 09/30/2025.
26441C  BJ 3 |Duke Energy Corp ...97.174 3,661 | oo [ e [ 20900 | .o 1.194 05/04/2021. | 09/15/2025.
26483E AL 4 |DUN & BRADSTREET CORPORATION T 102,303 | .oiiin209,721 | 205,000 | 205,000 | | s | e [ e [ 20.5.000 | 5.000 12/08/2021. | 12/15/2029.
267475 AD 3 |DYCOM INDUSTRIES INC........cooovomriiriiiereiiiereiieceiiesesieseniesens . ...101.875 (192) [ oo [ e | 004500 | 4.440 06/08/2021. | 04/15/2029.
268789 AB 0 |EON INTERNATIONAL FINANCE BV GTD-by-E.ON D|. ..141.841 (4,086) | ...ooevreererrcinne | cererreivrericinenins [ 0000650 | i 5.605 09/15/2009. | 04/30/2038.
278642 AX 1 |EBAYINC ....08.464 808 | ..eeverreerrreens | ceveernnreennneiinnnes [ e 1400 | i 1427 05/03/2021. | 05/10/2026.
278865 BM 1 |ECOLABINC......cccoommrriinrriinnnns ....99.169 5 [ s [ | 002,125 | 2.158 12/16/2021. | 02/01/2032.
285512 AE 9 |ELECTRONIC ARTS INC .....95.845 723 | | e [ 20001850 | i 1.880 02/09/2021. | 02/15/2031.
291011  BP 8 |EMERSON ELECTRIC CO. ..97.264 | ............4,863,195 | ..............5,000,000 | ............ 4,896,864 | .......cccooruriirurins | corrrriinns 15,714 | oo | e | 200.875 | i 1.321 03/25/2021. | 10/15/2026.
29103D AS 5 |EMERA USFINANCELP... o ...98.137 | ............. 4,906,868 | ..............5,000,000 | .............5,000,000 | ....cocccoomrimmmiiinnns | crrrrimniiinniiinnis [ [ | 200833 | 0.833 12/02/2021. | 06/15/2024.
29163V AC 7 |EMPIRE COMMUNITIES CORP. Al. ...103.500 (9,723) | oo [ e | 207,000 | 4.901 06/14/2021. | 12/15/2025.
29245) AK 8 |EMPRESA NACIONAL DEL PETROLEO. Do 2 .....98.126 737 | e | v | o500 | o 4.679 09/11/2017. | 09/14/2047.
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29260F AE 0 |ENDEAVOR ENERGY RESOURCES LP.........cccovmiierniieiniiniiseirenneiisinnns | cereees 3.BFE.. ..106.589 | .................522,284 | ................490,000 | ...............498,752 |......... (2,008) | cvoovvevererrrieens [ v [ s 5.750 |...... 4913 06/08/2021. | 01/30/2028.
29260F AF 7 |ENDEAVOR ENERGY RESOURCES LP/........cccmieiiimerinenineiseesseiseniees | seveee 3.BFE......... ..105.803 | .................386,181 | .................365,000 | ................384,288 |......... (7,284) | oo | e | e 6.625 |...... 2.830 06/08/2021. | 07/15/2025.
29272W  AD 1 |ENERGIZER SPINCO INC.....coomireriiririniiineiieeieiseesssisessiessssesssssssenns | ceeees 4BFE....... .....97.595 458,697 (6,403) 345 | s | e | s 4.375 | ... 4.545 06/07/2021. | 03/31/2029.
29273R  BD 0 |ENERGY TRANSFER EQUITY LP......cccovirririerereernniserieriesesseesssinssiens | cveeens ...105.969 13,210,760 | ..o [ e (44,558) | ..o [ [ e 4.050 |...... 1.605 05/06/2021. | 03/15/2025.
29278N  AC 7 |ENERGY TRANSFER EQUITY LP......ccoomirerierireerseinsrieriesesseessssinensens | cveeees .. 104429 | ............ 1,342,953 | ..............1,286,000 | ............. 1,345,557 |......... (101} ISR ISR DO 4.200 ... 1.305 12/29/2021. | 09/15/2023.
29278N AN 3 |ENERGY TRANSFER EQUITY LP......coviiiieriiirinrieisieenssiseeessssisssens | onnene ...114.065 1B34,000 | oo | s | e | e [ 5.500 |...... 5.499 03/25/2019. | 06/01/2027.
29336T AA 8 |ENLINK MIDSTREAM LLC......ccoiviiireririierienieesesssessssssensesessesssssanns | sevie ...102.250 321,284 |......... (K1) ) [T ISR I 5.375 | ..... 5.040 12/21/2021. | 06/01/2029.
293620  AC 8 |ENTEGRIS INC.......ccoooiiiiiiiiiiriisniciecciicissssisisssissiinns | cviees 102750 | .................642,188 | .................625,000 | ................ 642,188 (6,014) (4,023) | coooeirinni | e | 4.375 | ... 3.091 06/07/2021. | 04/15/2028.
29379V AG 8 |ENTERPRISE PRODUCTS OPERATING.........cccmireriemimmerierereeseninseines | seveene ...134.995 2,985,553 |........ A3T [ e [ [ 6.125 |..... 6.170 09/24/2009. | 10/15/2039.
29444U  BQ 8 [EQUINIXINC...ccoiiemirierireireiiseinsiseniessseesssessesssssssssssesssssssssssssssssnnes | sesees . .....98.015 ...4,993,667 867 | oo | eeveriierineienins | e 1.450 |...... 1.480 05/03/2021. | 05/15/2026.
29446M  AJ 1 |EQUINOR ASA D ...100.606 172,754 (27476) [ v [ v [ 1750 |, 1114 07/20/2021. | 01/22/2026.
30225V A@ 6 |EXTRA SPACE STORAGE LP.......ccoiiiiiiieriirineiisiieseinesiesisseessssssssenes | sevees . ..111.836 | ............11,183,587 | ............10,000,000 | ........... 10,000,000 | .cvvouernrenrrrerrens | crrreriseeneninnines | erveneneeneninneens | cerererenennnnnenns | oeen 390 | s 4.390 07/17/2018. | 07/17/2028.
30231G AT 9 | EXXON MOBIL CORP........oovuiiriireirniineisessieeisee s ssssesesessssssinns | oeeens 2,120,820 |...105.790 | ..............2,115,807 | ..............2,000,000 | ............. 2,118,461 |......... (2,359) | oo | e | 000 3.043 | 1.481 11/30/2021. | 03/01/2026.
30257W  AA 4 | FAGE INTERNATIONAL SA/FAGE USA ...102.500 | .................809,750 | .................790,000 | ...... 809,559 (100) (3,361) | cvoovereerreniienns | vererererneeenineinns | 00005625 | i 4.478 11/29/2021. | 08/15/2026.
30284@ AP 7 [FNBMLLC....oosiiririincriericenne ...101.575 7,000,000 27,000,000 [ cooneenreerierieeins e [ | e [0 4.180 | 4.155 296,664 | 06/20/2017. | 06/20/2022.
30288* AE 0 |FLNGLIQUEFACTION 2LLC.... ...107.958 ..2,545,830 ,545,830 | ..o e [ [ |00 4390 | 4.388 111,762 | 05/21/2019. | 12/31/2038.
315720 AF 3 |FIBRIA OVERSEAS FINANCE LTD ..112.126 501,042 (175) | cevveeeverreriinees | vvrinerneriseriinenns [ 00005500 [ oo 5.452 03/29/2017.| 01/17/2027.
31944T AA 8 |FIRST CASH FINL L 101.918 | 565,645 | ... 555,000 | 555,000 | oo | e | s [ [ 005,625 [ 5.625 12/09/2021. | 01/01/2030.
32055R  B# 3 |FIRST INDUSTRIAL LP ...108.805 | .............2,176,094 | ..............2,000,000 | ............2,000,000 | ...oooerorerirmmermerans | cerrrmrrrerirerirnnins | cerrvereriienenens | evrenersenineenenns | 0003970 [ 3.970 07/23/2019. | 07/23/2029.
335934 AT 2 |FIRST QUANTUM MINERALS LTD ...107.625 (8,800) | cvvvvveverereireins | cerverireeerssiineins | 0008875 | i 3.888 06/08/2021. | 10/15/2027.
337120 AA 7 |FIRST STUDENT BIDCO INC.... 297200 | coierieerren856,100 | covoiieereenn875,000 | oo 856,100 | e (18,900) [ oo [ e | e | e 4000 | i 4.000 .| 07/21/2021. | 07/31/2029.
34489@ AC 1 |FOOTBALL CLUB TERM NOTES 2019- ...108.546 1,100,000 | cooovreeens 1,100,000 | oo | e | e | e | 0000 3:380 | s 3.330 10/08/2019. | 10/05/2031.
34489@ AD 9 |FOOTBALL CLUB TERM NOTES 2019- ...111.165 3,400,000 | ........ee.e. 3,400,000 | .ooooioviiniiniiirens | e [ [ | 003480 [l 3.480 10/08/2019. | 10/05/2034.
34489@ AE 7 |FOOTBALL CLUB TERM NOTES 2019- 112,491 1,200,000 | ..cooeereee 1,200,000 [ coovernvenvinirierins [ rererneereeinninenes [ rereneesnineines [ e [ 03790 |, 3.790 10/08/2019. | 10/05/2039.
345397 A4 5 |FORD MOTOR CREDIT COMPANY LLC... . ...107.500 | ..............1,021,250 | .................950,000 | .............1,005,762 |......... (4,000) [ c.ooovverrireries [ s | 271 | 3.004 11/24/2021. | 01/09/2027.
345397 B2 8 |FORD MOTOR CREDIT COMPANY LLC... . . ...1,348,750 |...103.892 ..1,300,000 | .............1,343,159 | ......... (5,591) | oo | verrereneeneriineins | 0003375 | e 2451 06/22/2021. | 11/13/2025.
35671D CH 6 | FREEPORT-MCMORAN COPPER & GOLD........cccomivrmrereernniserinninennees | evnnee | oo [ evveriens 2|3AFE. i | o 1,092,320 |...107.250 1,000,000 | ..cooorvnnee 1,071,890 | ..cocoonnee. (11,925) (8,505) | cvvvverncerrrirenns | cererererneerisninneins | e 4625 | i 2.7 11/24/2021. | 08/01/2030.
35877# AA 0 |FRISCO HQ OPERATIONS LLC......ovviiiriniieirerieisinsiersssssesessssisesenssnns | coreees ..10,133,361 |.....95.471 ....10,133,361 0,133,367 | o [ e | s | e e 1300 | 4127 08/22/2017. | 12/15/2037.
35906A BF 4 |FRONTIER COMMUNICATIONS CORP........cocoirimrmrerrrrireessnsneriesirenees | seevee 722,141 |...103.000 719,909 |......... (2,232) | oo | cerrereneensnineins | 2000.5.000 | ooce 4.274 06/10/2021. | 05/01/2028.
36168Q AJ 3 |GFL ENVIRONMENTAL INC (ALBERTA..... ..102.895 | ...............617,367 | .................600,000 | ................ 612,358 | ...ooviciecciens | e (14,810) ....(0.666) 06/29/2021. | 06/01/2025.
36168Q AK 0 | GFL ENVIRONMENTAL INC. ...101.000 | .................606,000 | .................600,000 | ...... 606,000 (2,058) (192) | covvererrerrerienes v [ 00003750 [ e 3.204 12/02/2021. | 08/01/2025.
36168Q AL 8 | GFL ENVIRONMENTAL INC (ALBERTA..... .....98.000 (7,273) 525 | coovrverneeinnins | eereerineineenneinns | e 4000 | e 4.168 , 06/15/2021. | 08/01/2028.
361841 AF 6 |GLP CAPITAL LP / GLP FINANCING.......... ..106.120 | .................530,600 | ................500,000 | ...............497,144 | ........ 1,438 | v | | 2008375 | 5.708 |MN...... 4479 | ... 26,875 | 01/29/2014. | 11/01/2023.
361841 AR 0 |GLP CAPITALLP....cccoovvrrvrrrcrirnns ..100.539 | ..............1,005,390 | ..............1,000,000 | ................993,775 |......... 15 3.323 | W....... 1825 | s 12/07/2021. | 01/15/2032.
369604 BV 4 | GENERAL ELECTRIC CO ...105.964 1,550,000 | ...cc0ee. 1,677,435 [ oo [ s (16,746) | ...cvvvvevrererrins | ceerrieerereriirienns [ 003450 | i 1.778 |MN...... 8,913 | o 53,475 | 04/09/2021. | 05/01/2027.
37045X AL 0 | GENERAL MOTORS FINANCIAL CO IN 104,077 | ... 1,661,161 | 1,500,000 | .............1,491,783 |......... 5671 | oo [ v [ 250 [ 4.667 |MN...... 8,146 | .......... 63,750 |01/21/2014. | 05/15/2023.
377320 AA 4 |PH GLATFELTER CO.......... ...103.125 . (78) [ e [ e [ 750 | s 4.587 |MN...... .8,708 12/06/2021. | 11/15/2029.
37960X AA 5 | GLOBAL INFRASTRUCTURE SOLUTION. ...102.500 ..735,256 (112) | cevvrreeriverieens e [0 5.625 | i 5.390 11/19/2021. | 06/01/2029.
38141G  GS 7 | GOLDMAN SACHS INC ...100.301 14,403,518 | oo | s (53,055) | ..evevneernrerernes | eerneernerirneineiiens | 005,750 | e, 5.365 04/25/2012. | 01/24/2022.
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38141G  WQ 3 | GOLDMAN SACHS INC.....coovvrivrriririeieinsiesiesissississsssssssesssssssesessssssesens | sevses 2AFE.. ...104.947 ..1,047,236 |......... (984) [ v | eevreererieisnrieiens [ e 3.272 | ... 1.508 |MS...... ... | 12/08/2021. | 09/29/2025.
38141G  WT 7 | GOLDMAN SACHS INC.......ooiverrimiemcrinrieniesisseessessssssessessesessessssssens | eeens 1.FFE... ...102.558 | ... 999,936 | ..ooeennn. 975,000 | ... 999,664 | ..o (7] [N ISR IO 3.200 |...... 0.801 | FA....... ... | 12/28/2021. | 02/23/2023.
38141G  XE 9 | GOLDMAN SACHS INC........coviiiiiiiiiniiiciiiesiisississ s | s 1.F FE... ...104.906 1,200,000 | .............1,257,105 |......... (147) [ oo [ e | e 3625 ... 1.266 |FA......| oo 15,829 ... [ 12127/2021. | 02/20/2024.
38141G XG4 | GOLDMAN SACHS INC.......oivemririemrerienirieriesieesssssssssessessesessssessssens | evens 1.FFE... ..101.675 | .. 1,525,119 | oo 1,500,000 | ............1,525,013 |......... (22) [ oo [ e | e 2.600 |...... 2.366 |FA.......| woovrrenee 15,600 ... | 12/23/2021. | 02/07/2030.
38141G  YG 3 | GOLDMAN SACHS INC......cooiverririireriineiiersesiseesssssssssessessssessssassssens | eeens 97974 | 2,449,346 | .............. 2,500,000 | .............2,508,465 |........ (U£:55) ] [T IR B 1.542 |...... 1467 [MS......| oo 11,886 | oo 9,638 | 07/21/2021. | 09/10/2027.
38141G YN 8 | GOLDMAN SACHS & CO GUARANTEE........c.coooviniirerniierrernsisnirenisninns | cevres ...100.626 2,012,514 | ............. 2,000,000 | .............2,010,735 | ......... ((15) 1 SR [SORORROTPON OO 2.650 |...... 2.588 [AO...... | oo 10,306 ... | 12/02/2021. 10/21/2032.
38148L  AC 0 | GOLDMAN SACHS INC......corivurririmrierieniesssseesenessssssessesssssessssssssssnens | reeens ...105.424 1,792,208 (V2024 ) ORI IR B 3.500 |...... 1483 (W | e 26,114 ... | 12/03/2021. | 01/23/2025.
382550 BL 4 |GOODYEAR TIRE & RUBBER CO.........ccoooviiiiiiiiniiniiniccsisiississiens | s ..107.420 | .................698,230 | ...............650,000 | .....cccc.ccc..850,000 [ .oooooovommiioriiniiins | o | e [ s [ 5.000 |...... 4.997 ... | 05/13/2021. | 07/15/2029.
385280 AC 0 | GRAND CANYON UNIV ARIZ.......coooomirerierieerseiesieseriesiesessessssssssniens | ceeens ..102.265 | ..., 1,533,975 | .0 1,500,000 | voiernn 1,500,000 [ covivorciririiiiis | cevrienienineeinnis | e | e [ e 4125 |...... 4.127 ... | 12/02/2021. | 10/01/2024.
389286 AA 3 | GRAY ESCROW Il INC 102,875 | oo 925,875 | 900,000 | evviirc900,000 [ oo | errrenieeineeinnis | e | e [ e 5.375 | ..... 5.375 ... | 10/26/2021. | 11/15/2031.
39843U AA 0 | GRIFOLS ESCROW ISSUER SAU. 2102022 | i..688,649 | 875,000 | viiirerrniB75,000 | e | e | s | | 47900 [ 4.750 . | 09/28/2021. | 10/15/2028.
398905 AN 9 |GROUP 1AUTOINC .....99.625 1,085,913 (1,107) | cooeveneereeirvens | eevrereneensniineins | 0004000 | e 3.765 10/06/2021. | 08/15/2028.
40049 AV 9 |GRUPO TELEVISA S.AB 114214 1,142,140 1,354 [ [ v [ 06625 | o 6.801 08/31/2005. | 03/18/2025.
40049) BC 0 |GRUPO TELEVISA S.AB ...135.210 (855) | cvvvveererrerinens | vvrinerinerieninenns [ 0008125 [ 5.029 04/26/2019. | 01/31/2046.
404119 AJ 8 |HCA-THE HEALTHCARE CO.....oovtvrmiiriireriniiseniesieeissessssisssssesssesesssnsas | seeens ..143.500 | ... 1,363,250 | oo 950,000 | v 1,260,204 | oo | e (10,421) [ ovvveerveineinns [ eerneenseinseineiiens [ 207500 | s 4.010 06/23/2021. | 11/06/2033.
404119 BN 8 |HCA-THE HEALTHCARE CO ...107.528 (176) | cvvovvvveerveriienns [ evrivrrververiinenns [ 00005.000 | e 4.975 07/16/2014. | 03/15/2024.
404280 BX 6 |HSBC HOLDINGS PLC ...107.961 4,089,000 | ..o 4,489,264 | oo | e (65,351) [ ooverneererernernns [ eermeerverisneineiinns [ i h292 | o, 1.554 05/14/2021. | 09/12/2026.
404280 CS 6 |HSBC HOLDINGS PLC........cooiiiiiiniiiciiriiisiissiiesiesisssissssisssiesienins | srviens .....98.791 5,000,000 | ...cc..ccc..5,000,000 | ..o | e | e e |20 0.976 [l 0.976 05/17/2021. | 05/24/2025.
404280 CY 3 |HSBC HOLDINGS PLC........ocuierrineeierireineesessssessessessssessssssssssssssenens | seeeen ...100.830 2,500,000 | .ooocrerece 2,500,000 | .oooovererereerrninens [ e [ | e | e 2871 | 2.871 11/15/2021. | 11/22/2032.
417558  AA 1 |HARVEST MIDSTREAM [ LP.......oiiiiiiiiiiiineiineriseieeisesiseissesissssssssenens | seeis ...107.000 | ..............1,070,000 | ..............1,000,000 | ............. 1,070,000 | ...coovorneen. [CR0RE:) ) I— (11,962) [ .ovvveerveineinns [ v [ 0 7.500 | e 4.759 06/22/2021. | 09/01/2028.
41984L  AA 5 |HAWAIIANMILES LOYALTY LTD / H. ...104.625 387,113 (4,178) (3,803) | cvooverrereriirinn | cereerenerineriniine | 0005750 | e 3.765 06/08/2021. | 01/20/2026.
428040 DA 4 |HERTZ CORPORATION THE.......cocimiuiirmmeemermerinssnsessesissessssssssssesssenens | seeeen 100.625 | ovieen216,344 | 215,000 | i 215,000 | oo | e | e | e | o625 [ 4.625 11/17/2021. | 12/01/2026.
428040 DB 2 [HERTZ CORPORATION THE.......ccccsirirmiirinnrerensnsienesissiessssssesensssnnss | cereees ..100.086 | ..coovovreerenn215,184 | 215,000 | veiiirenni215,000 | i | e [ [ | 0005.0000 [ 5.000 ... | 11/17/2021. | 12/01/2029.
428102 AE 7 |HESS MIDSTREAM PARTNERS LP.......c.ovcuiriirinirierieserneesssiseriesienens | sevee .....99.250 (6,099) (38) [ -ooverrerererreries [ e [ 4250 | s 4.231 .| 08/09/2021. | 02/15/2030.
438516 BW 5 |HONEYWELL INTERNATIONAL INC......covvurimririerniineieniesisseisssinsinnns | sevi ..103.324 | ............3,099,712 | ..............3,000,000 | ...ccceee0. 3,135,599 | oo | e (32191) [ v [ e [ 202,300 | oo, 0.508 05/19/2021. | 08/15/2024.
443201 AA B [ARCONIC INC.....oouiiriereiierierieeeeeisissssessesss st ssessssssensenens. | seeien . ...114.889 30,753 |......... (802) | cvvvvveenereerirenes | vvriverirerirerinenns [ 008875 [ 2.404 06/10/2021. | 05/01/2025.
449691  AC 8 [ILIAD HOLDING SAS.......oooirieirerieriineeiessssissssssssissssessssessssssssassssenes | seseen D ..105.157 | .................683,521 | .................650,000 | .....oocooneen. 653,269 | ......... (106) | evvnvernerrerieees | vvresersnerirerineens [0 72000 [ 6.874 10/21/2021. | 10/15/2028.
44988M  AC 9 [IRB HOLDING CORP........cooervrireiriiiirnnisiessssisesesissisessssssssesssssssssssenes | coseses . A05.797 | e 634,782 | ........600,000 | e 634,782 | ..coovvirin (AL0) ) s (13,288) [ .. | vevveereriveissenninens [ 007,000 [, 2.824 06/07/2021. | 06/15/2025.
451102  CC 9 [ICAHN ENTERPRISES LP.......ccoivieririerieinirieriresiseesesissisessesssneeseninns | seeees ....97.500 | .................633,750 | .................650,000 | ...... 633,750 (5,022) B36 | v | v [ 4375 | 4.664 07/12/2021.| 02/01/2029.
45258L  AA 5 |IMOLA MERGER CORP........c.ccoviiirriireiireiieseiisseiiessisessssssseseessseeeens | e ...102.461 962,495 | ......... (943) | covoevriieiienis [ e [ 4750 | 4.416 11/29/2021. | 05/15/2029.
454889  AM 8 |Indiana Michigan POWET CO...........cccuuevimrereerimiiiierieseesessensssssesiesssesees | seveen . ...136.183 . ...2,034,878 |......... (1,390) | cvvovercereriienns | ceverereneeerineine | 0008050 | ooec 5.875 09/09/2009. | 03/15/2037.
45674G  AA 2 | INEOS QUATTRO FINANCE 2 PLC......ccoiirrrinerreeieniseisenisesssessssesseenns | oeeens D ..100.365 | ..ooovereernn657,391 | i 655,000 | ..ovvorrrnnn 657,391 (1,692) (899) | vvvneererrerienes [ evrinerineriieninenns [ 0000 3.375 [ 3158 | JJevrs | i 10,132 | oo 10,193 | 06/07/2021. | 01/15/2026.
458140  AK 6 [INTEL CORPORATION......ccovviirmiriirerinicirerisisssssisenssssssessssssesenssssssses | avseses ..129.143 1,320,000 | .............1,458,843 | ......... (4,533) | o | e [ 4800 i 4.023 |AO...... | coovrnenn 15,840 | ......... 63,360 | 04/11/2017. | 10/01/2041.
459200 JZ 5 |INTERNATIONAL BUSINESS MACHINE..........ccoovmmvirrerenimirinirnnerienernennns | seveene ...106.964 3,000,000 13,269,009 | ..eouvverierirerires | e (38,122) [ .. [ e [ 2000.3.300 | e, 1189 [MN...o.| v 12,650 | .......... 99,000 | 05/07/2021. | 05/15/2026.
460599 AF 0 [INTERNATIONAL GAME TECH ...103.007 669,546 (2,510) (3,620) | oo | e | 4125 | i 3.002 |AO...... 5,586 | ..ccoouce 14,896 | 06/08/2021. | 04/15/2026.
461070 AL 8 |INTERSTATE POWERG&LIGHT CO.... ...104.997 21,066,480 | oo [ e (14,760) | ...voovvvrerires [ v [ 200.3.250 | oo, 0.728 05/21/2021. | 12/01/2024.
46266T AA 6 |IQVIAINC ...103.530 ..647,063 (9,618) | cvvrvereereeiveins | cerererirneirnsrinneins | 2005000 | .ece 2.133 06/08/2021. | 05/15/2027.
46284V AF 8 |IRON MOUNTAIN INC ...103.498 ..676,567 (1,583) | oo | cevrereneeveniinnins | o875 | s 4.373 05/07/2021. | 09/15/2029.
465077 AL 9 |ISRAEL ELECTRIC CORPORATION LT ...109.790 18,919,306 [ ..o [ s (35,894) [ ..ovevneererinernes [ v [ 4250 | e, 2.376 08/19/2021. | 08/14/2028.
46647P BE 5 |JPMORGAN CHASE&CO.........cccocouue. 102,847 | ............. 1,234,168 | ..............1,200,000 | ............. 1,236,129 |......... (135) [ coooerreerviinnnes | e | 002,739 |, 2238 12/22/2021. | 10/15/2030.
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46647P  BU 9 | JPMORGAN CHASESZCO.........ccoovriiireriririeniersnsiesissssseessssissssenssssssnsns | onnens 1.FFE... .....94.886 1,613,059 | .o 1,700,000 | .............1,653,292 |......... 1,844 | o [ [ e 1.764 |...... 2.073 07/22/2021. | 11/19/2031.
46647P  BW 5 | JPMORGAN CHASE&CO.......cccremrearrmerirerireseseessssssessessesssseesssssssnsens | sveeees 1.FFE... .....96.836 2,905,074 | ..oovvvvnnen 3,000,000 | oveerrrern 3,000,000 | eeoniveniinerieriee | e | e | e | e 1.040 |...... 1.040 01/28/2021. | 02/04/2027.
46647P  CC 8 | JPMORGAN CHASE&CO.......c.osruuriiriiiiiciiesissinsissiissiesissssssissiiens | cviees 1.FFE... ...101.285 1,519,274 1,500,000 | .............1,518,337 |......... (LC1C) f [OUUORON VORI IO 2.580 |...... 2432 12/08/2021. | 04/22/2032.
47032@ AH 4 | JAMES CAMPBELL CO LLC......coiveiriiricririeeiesissriesiesessesssssessnssenes | eeens ..110.215 | .. 1,102,152 | oo 1,000,000 | ..ovoerreer 1,000,000 [ coocvereernrinnieneris | v | veveerernensenines | e | e 4.580 |...... 4.582 09/26/2014. | 09/30/2026.
47032@ AJ 0 | JAMES CAMPBELL CO LLC......vuuiverirreieeieineesesissesesiesessessssssssssnenes | eeens L1554 | e 1,115,539 | oo 1,000,000 | ..coorvnnee 1,000,000 [ .oovereermerenennenns | rerrereneesnsinenes | eereeeenenssnenes | e | e 4.630 |...... 4.631 09/26/2014. | 09/30/2027.
47077TW  AA 6 | JANE STREET GROUP / JSG FINANC.......ovvirviriereieinsiseisssersnsnsenes | vneene R ...101.000 ..668,050 (2,585) (152) [ v | eeveeereniseissnrneeens [ e 4.500 |...... 4.304 ... | 11/02/2021. | 11/15/2029.
47216F  AA 5 |JAZZ SECURITIES DAC.......ccmrerererirrirseessrissssessesssseessessssssessesssssenns | seseen D|. ...103.544 850,000 | ..o | e | e | e | e 4.375 |...... 4.375 ... | 04/22/2021. | 01/15/2029.
472481  AA 8 | JEFFERSON CAPITAL HOLDINGS LLC.......oosivviiirirreineeiieneiissirenniins | v ...101.250 700,000 | oo | e | e | e [ e 6.000 |...... 6.000 ... | 07/28/2021. | 08/15/2026.
48121@ AG 6 | JRD HOLDINGS LLC.....ovoureeiririrrieeseiessriesieseeesssisssssessessssessensens | ceeens - ...101.053 11,106,631 |......... 375 [ e | e | e 2.300 |...... 2.453 . | 12/22/2021. | 11/18/2027.
48667Q AN 5 | KAZMUNAYGAS NATIONAL CO JSC.....ovvumrerrrrerireerersssissersessseesseens | oeeens D|. ...110.382 786,329 (6,093) | cvvveeerereirneins | e | s 4.750 ... 3.734 05/21/2020. | 04/19/2027.
48668N  AA 9 |KAZTRANSGAZ AO... D|. ...108.750 194,717 T4 | v | e | o375 | s 4.400 09/19/2017. | 09/26/2027.
489399 AN 5 |KENNEDY-WILSON INC.....coosiviririreerrriniinerieriseesseesssissessesssessssessssins | seeees ...101.370 376,318 (88) [ ouerrerrreierins [ e [ w750 | s 4.665 08/13/2021. | 02/01/2030.
494550 BD 7 |KINDER MORGAN ENER PART.........ccooomiiiiiiiiiniissiseiiesiseisnsissiins | srvies ..133.099 | .................665,496 | .................500,000 | ................ 510,568 | ......... (319) | cvvvrevrrieriiens [ e [ 0008500 [ 6.300 [MS......| cocvve 10,833 | .......... 32,500 | 02/23/2010. | 09/01/2039.
49456B AP 6 | KINDER MORGAN INC/DELAWARE..........cccovvumermerirerereesseinssrierienssneenns | cvieees 111120 3,358,316 | .ovouvvrrercererinnns | e (38,254) [ ..uvevcerrireres [ e [ 204300 | e 2.140 [MS......| woovreenes 43,000 | .......... 64,500 | 04/23/2021. | 03/01/2028.
50076Q AE 6 |KRAFT FOODS GROUP INC KRAFT FOODS INC 5%.. 12439 | ............1,337,254 | .............1,075,000 | ............. 1,273,987 |......... (3,093) | covoevereernerinein | cerrereneineninseins | 200.5.000 | oo 3.698 40,625 | 11/29/2021. | 06/04/2042.
50077L  BJ 4 |HJHEINZ CO. ...135.389 . 805,843 (1,704) (A13) | oo e [ 00008500 [ 3.539 13,750 | 12/14/2021. | 06/01/2050.
501524 AL 1 [KWIKTRIP INC.....ccoovvrrirrrerirnnne ..106.525 | ..............6,404,821 | .............6,012,521 | ............. 6,012,521 | covovieriirineriinnns [ [ | e | 2004080 | s 4.100 245,311 | 06/30/2017. | 05/24/2037.
50168Q AC 9 |LABLINC ..103.063 | ................489,547 | ................475,000 | ...............471,708 |......... 67 | v | e | 1005875 | L 6.000 |MN...... | coovererend,808 | oo 10/22/2021. | 11/01/2028.
50201D AD 5 |LCPR SENIOR SECURED FINANCING ...100.500 | .................728,625 | ................725,000 | ................728,625 | ............. (16,857) (2,284) | oo | e | 2005125 | 4.431 10,837 | 06/08/2021. | 07/15/2029.
50203T AA 4 [LENDMARK FINANCIAL LFS TOPCO ...103.250 (127) | coovvvnneineiieees e [ 00005875 [ 5.741 09/14/2021. | 10/15/2026.
505742 AP 1 |LADDER CAPITAL FINANCE HOLDING ...102.500 (122) | covovrvnerverieens e [ 750 [ 4.707 07/07/2021. | 06/15/2029.
513075 BW 0 |LAMAR MEDIA CORP ...104.375 (3,536) | cvvvvereereeirreins | vereererneerneninneins | e 8875 | s 3.624 06/08/2021. | 01/15/2029.
513272 AE 4 |LAMB WESTON HOLDINGS INC ..103.127 | .................386,726 | ................375,000 | ...............375,924 | ........ (13) | v v [ 375 | 4.336 | Jdooiii | 2415 | 12/01/2021. | 01/31/2032.
514666 ~AK 2 |LAND OLAKES INC ..108.245 | ...............432,980 | .................400,000 | ............... 427,218 |......... (3,782) | oo | vevrerencenerirneins | 00008000 | oo 5.902 24,000 | 06/09/2021. | 12/31/2049.
531543  AF 3 |LIBERTY UNIVERSITY. ...105.943 1,000,000 | .............1,061,388 |......... (5,401) | oo | eerrereeeiiesiineins | 000003338 | i 2.626 33,380 | 06/16/2020. | 03/01/2034.
55303X AB 1 |MGM GROWTH PROPERTIES OPERATIN vt | e . ...107.500 | ..............1,075,000 | ....ccconuee. 1,000,000 | .............1,055,950 |........ (6,550) | cvvovvrerrririenns | ceriererneenenineins | ceernd.500 | e 3.134 22,500 | 06/07/2021. | 09/01/2026.
56501R  AE 6 | MANULIFE FINANCIAL CORP......ccovvvurireererinerneriesssseissensssssssssenssnens | svenees A ..107.587 | ..............9,037,289 | ..............8,400,000 | ............8,485,197 | ...oevvrrrrrrurrrrrnes | verrrrrinnd (11,322) [ v [ e [ w4061 |, 3.880 341,124 | 04/25/2017. | 02/24/2032.
57164P  AH 9 | MARRIOTT OWNERSHIP RESORTS INC ...100.652 (63) (182) [ ovveverereeirvernnes | wvvveererneissenninens [ c0ennid500 [ e 4.437 14,681 | 06/15/2021. | 06/15/2029.
571676 AJ 4 |MARSINC . . ....97.069 | ..............6,115,372 | ..............6,300,000 | .............6,158,106 |......... 21,726 | oo | verrerineeneriineins | 2000875 | i 1.388 27,563 | 04/08/2021. | 07/16/2026.
573874 AL 8 | MARVELL TECHNOLOGY INC.....cecuirumiireriiieeseriseisessesssseesassssessnns | oeeens ...103.896 1,000,000 | .............1,040,482 |......... (B18) | covveererrerieees [ e [ 00200 [ e 1.257 12/22/2021. | 06/22/2023.
574599  BS 4 |MASCO CORP.......ooviirirreririniieriesiesissesssssse s seissssessesssnsnes. | eeens 96792 | 3,387,707 | oo 3,500,000 ...3,494,900 |......... B840 | ..o | e |20 1500 | i 1.525 02/18/2021. | 02/15/2028.
576323 AP 4 | MASTEC INC....cooiiiririieiieeiseiseesssese s | reeens ..103.875 | .................654,413 | .................630,000 | ...ccccooneen. 654,413 (2,682) (4,273) | oo | cerrerrneinsnisseins | e 8.500 e 3.125 06/07/2021. | 08/15/2028.
57636Q AG 9 |MASTERCARD INC.....coviiiireriiieirenisisisssiesssseeesssiesesssssssssssssessassesses | sevses e ...106.388 ..2,125,833 |......... (20,942) [ ..o | vevrirnrieisinniiens [ 0000:2.950 [ 0.955 07/20/2021. | 11/21/2026.
57701R  AM 4 | MATTAMY GROUP CORP........ccccirmerrerierireineeiessssessessesssssssssesssssnens. | seenees Al. ..101.845 | ...............672177 | .................660,000 | ................661,387 |......... (B8) [ .ooeerreeerreries [ eerveerieiserieiiens [ 4625 | s 4.585 06/07/2021. | 03/01/2030.
579780 AR 8 |MCCORMICK&COMPANY INCORPORATED.... .....96.645 2,400,000 | .............2,394,763 |......... 1,099 | o v 000900 | 0.954 02/08/2021. | 02/15/2026.
58507L AC 3 |MEDTRONIC GLOBAL HOLDINGS SCA. ..107.833 | ..............5,391,632 | ..oooevennve. 5,000,000 | ..coererern5,423,167 | oo | v (59,783) [ ..vvevevvvrrieeines [ v [ 2000.3.350 | oo 1.583 03/31/2021. | 04/01/2027.
58517# AE 0 |MEGGITT HOLDINGS (USA) INC............ ...102.115 4,000,000 | .ocvoreereid,000,000 | oooovrncrircirneiinnees [ e e | e | 000:3.000 | i 3.000 11/19/2020. | 11/19/2025.
586054 AA 6 | MEMORIAL SLOAN-KETTERING CANCE ..132.812 ..2,000,000 (1475) | oo | cevrerveevericneins | 20025000 | e 2.731 ... | 12/07/2021. | 07/01/2042.
58933Y BE 4 [MERCK&COINC ...100.279 2,000,000 21 | s v [ 20002150 [l 2173 ... [ 12/07/2021. | 12/10/2031.
594918 BR 4 |MICROSOFT CORPORATION 104705 | ............5,758,748 | ............ 5,500,000 | ............5,835,588 | .....ccoovuiverrniirans | e (40,522) | ...cvveorvinrins | e | 100 2.400 | i 0.966 66,000 | 07/20/2021. | 08/08/2026.
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59590A AA 7 |MIDCAP FINANCIAL ISSUER TRUST ...100.260 1,052,735 | oo 1,050,000 | .............1,052,546 |......... TATT | e v e 5.625 |..... 5590 [JJoei | 2,625 | 27,070 | 08/12/2021. | 01/15/2030.
606822 BA 1 |MITSUBISHI TOKYO FINANCIAL GRP. ...104.297 3,128,913 | oo 3,000,000 | .............3,131,476 |......... [CCH .2 ) ORI IR Do 3.761 |..... 0.943 | JJoviire | orereen88,580 [ o 12/10/2021. | 07/26/2023.
606822 BR 4 |MITSUBISHI TOKYO FINANCIAL GRP ...100.948 1514214 | .............1,500,000 | ............1,523,108 | ......... (112) [ oo [ e | e 2559 |...... 2.350 |FA....... 12/10/2021. | 02/25/2030.
608328 BH 2 | MOHEGAN TRIBAL GAMING AUTHORIT......cvvvmrvmerieririerenineineriserienes ...104.989 | .. ..734923 | ................700,000 | ...............710,483 |......... (1,627) | oo | cevereeiseiserisenins | s 8.000 |...... 7448 |FA......| oo 23,333 05/25/2021. | 02/01/2026.
615394  AM 5 |MOOG INC......cocooirriercrinrrrnerienns 2100.750 | oo 256,913 | .ooevceinn 255,000 (5,915) (G072 ) ) [T IR DO 4.250 |...... 3.414 | JD....... 06/08/2021. | 12/15/2027.
617446 8C 6 |Morgan Stanley ...108.374 5,418,700 | ....ccoveuvee 5,000,000 ..5,497,091 |........ (89,059) [ ..vovvnrererrinrees | cevreererieisnrisiens [ e 4.000 |...... 1144 | ..o | o 8TTT8 | 100,000 | 05/03/2021. | 07/23/2025.
617446 8T 9 |Morgan Stanley. .....99.866 2,995,989 3,000,000 ...3,002,440 |......... (1,790) | cvvvverreereirneens | eevereerseinerieninn | e 0.560 |...... 0.465 [MN......| vooe0reeeri2,380 | covoennne 8,400 | 05/11/2021. | 11/10/2023.
61747Y  EA 9 |Morgan Stanley ....98.712 935,600 5,000,000 5,000,000 | ...corviniriciieiiins | e | e | s | 0.790 |...... 0.789 05/26/2021. | 05/30/2025.
61772B  AB 9 |Morgan Stanley ...99.014 | .............5,940,852 | .............. 6,000,000 | ....ccvevee 6,000,000 | .ooooverrerrererinnns [ e e | e | o 1.593 |..... 1.592 04/19/2021. | 05/04/2027.
624758 AF 5 |MUELLER WATER PRODUCTS INC ...101.000 620,000 | ..o | e | e | e | s 4.000 |...... 4.000 05/18/2021. | 06/15/2029.
62482B  AA 0 | MOZART DEBT MERGER SUB INC .....99.647 .497,224 (1,059) 23 | s [ [ 3.875 |..... 3.930 . | 11/19/2021. | 04/01/2029.
62854A AN 4 [MYLANNV. ...107.854 471,240 ...5,963,443 | ... 7,335 3.950 |...... 4.101 04/27/2017. | 06/15/2026.
629274 AS 5 [NFLVENTURESLP........ccccoorvrrrnns ...106.008 618,423 5,300,000 | ..o | e | e | s | 3.020 |...... 3.019 09/02/2020. | 04/15/2035.
629377 CE 0 |NRG ENERGY INC 629377CEQ. 2105711 523,269 | ... 495,000 | 518,870 |......... (GRS TST:) ) ORI IR BN 5.750 |...... 3.718 06/08/2021. | 01/15/2028.
629377 CH 3 |NRGENERGY INC.......cccorverrnee ...107.138 415533 | ......... (2,172) | oo | oo | s 5.250 |...... 4.033 06/08/2021. | 06/15/2029.
637432 MV 4 |NATIONAL RURAL UTILITIES COOP.... ...104.060 ..3,144,904 (53,516) | +ovvvererrernrrens | ceverernnrinenreinnns [ 1000 3.400 | oo 0.411 05/20/2021. | 11/15/2023.
64083Y AA 9 |NESCO HOLDINGS Il INC. ..103.250 | .................330,400 | .................320,000 | .......... 330,400 (960) (1,296) | cvvovereereriieins | vervrereneernsninneins | 000005500 | 1once 4.579 06/08/2021. | 04/15/2029.
644393 AB 6 |NEW FORTRESS ENERGY LLC 99.250 | i 729,488 | . 735,000 | e 729,488 | ............ (11,273) (1,028) | cvvvvreerereiriens o | 008500 | oo 6.229 06/08/2021. | 09/30/2026.
65336Y AN 3 |NEXSTAR BROADCASTING INC ..101.875 | .................662,188 | .................650,000 | ...... 662,188 (4,401) (1,950) | cvoovereerererienns | cervrererneenenineins | ceen 750 | v 4.025 06/29/2021. | 11/01/2028.
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING ...108.373 5,000,000 | ..ccccerer5,448,276 | ..o | e (63,274) [ ..o [ e [ 00.3.550 | oo, 1.702 03/25/2021. | 05/01/2027.
65339K BW 9 |NEXTERA ENERGY CAPITAL HOLDING .....99.031 ..5,000,000 231 | | v [ 201,900 | i 1.909 06/02/2021. | 06/15/2028.
654106  AF 0 |NIKE INC..ovvvrvrerirricriericieenne ...104.484 3,000,000 (24,787) | v [ e [ 02,375 |, 1.221 03/24/2021. | 11/01/2026.
654902 AC 9 |NOKIA OYd.oovviiiiiiriniieirninns ...138.375 (3,499) | cvvvveererrveirinns [vvrrnrieisiniienns | 008,625 | i 4.248 06/07/2021. | 05/15/2039.
665531 AG 4 |NORTHERN OIL AND GAS INC ...105.500 (6,584) (1,041) | oo | e | 2008125 | 6.302 11/09/2021. | 03/01/2028.
66977W AR 0 |NOVA CHEMICALS CORP......... ...106.500 (4,255) (4,275) | oo | e | 2005250 | e 3.712 06/15/2021. | 06/01/2027.
66977W AS 8 |NOVA CHEMICALS CORP......... ...100.406 . . (99) [ -oovernreereres [ e [ w4250 | s 4.222 04/28/2021. | 05/15/2029.
67059T AF 2 |NUSTARLOGISTICS LP ...108.500 | .................802,900 | .................740,000 | ................ 791,018 |......... (6,184) | coovvereereriieins | cerreeeneenerinseins | 00008000 | ooco 4.179 06/08/2021. | 06/01/2026.
67066G AL 8 |NVIDIA CORP .....99.075 15,000,000 | coeovreiirreireirins [ v | e | e | 000584 | L 0.584 06/14/2021. | 06/14/2024.
67091T AC 9 |OCPSA ...105.486 | .................843,888 | .................800,000 | ...............779,306 |......... 4792 | oo | e | 008500 | i 5.259 05/10/2018. | 10/22/2025.
674599 CH 6 |OCCIDENTAL PETROLEUM CORPORATI ..102.568 | ................7T48,746 | .................730,000 | ................731,653 |......... (172) [ oo [ | 20003400 | 3.340 06/21/2021. | 04/15/2026.
674599 CJ 2 |OCCIDENTAL PETROLEUM CORPORATI ..102.500 | .................896,875 | .................875,000 | ................891,319 | ......... (B) | cvvreverrerrerrnernn | vererveernenisnineins | e 4400 e 4.274 12/21/2021. | 04/15/2046.
674599 CS 2 |OCCIDENTAL PETROLEUM CORPORATI ..102.730 | ..............1,412,538 | ..............1,375,000 | ............1,336,214 | ......... 2,564 | .o [ s [ 2000 3.500 | e 3.929 08/05/2021. | 08/15/2029.
674599 ED 3 |OCCIDENTAL PETROLEUM CORPORATI 123750 | .................371,250 | .................300,000 | ................361,681 |........ (569) | vvvvvvverierienns [ errinriveiieniieenns [ 006,625 | 3.686 11/24/2021. | 09/01/2030.
67740Q AH 9 | OHIO NATIONAL FINANCIAL SERVIC........ccoomrurrrimirmerieseinersseessssnereens 13232 [ 792,622 | . 700,000 | e 794,188 | (5,569) | cvvvvereerreririenns | vervrererneenirirneins | 00005800 | ooece 3.795 06/10/2021. | 01/24/2030.
677561 LK 6 |OHIO ST HOSP FAC REV CLEVELAND ...105.034 1,000,000 | .............1,096,314 |......... (7,586) | ..ooverrierriinis | e | 00002885 | i 1.827 02/11/2021.| 01/01/2032.
677770 AL 2 | OHIOHEALTH CORP........cvuuriimiiiiinriiesieristesesssssiessesesssssssesssiesisenes ...100.753 | ..............1,007,530 | ...cccoonuee. 1,000,000 | .............1,000,000 |........ 2.297 10/19/2021. | 11/15/2031.
67777 AD 5 | Ol EUROPEAN GROUP BV.............. ...101.348 (81) [ v [ e [ 750 | e 4.651 11/09/2021. | 02/15/2030.
680665 AK 2 |OLIN CORP... ...105.000 1,513 [ v [ 205,000 | e 5.391 08/07/2018. | 02/01/2030.
68163W AA 7 |OLYMPUS CORP... ...100.704 1,700,000 [ oo e [ | [ 202,143 | 2.143 12/02/2021. | 12/08/2026.
68218F  A* 2 |OMNIT3DAC....ccoommrrmrireirrrrireinns ...103.723 5,000,000 | ..oovvvnnrirerieninns | e | e | |00 2670 [ e 2.720 11/20/2020. | 03/19/2029.
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68245X  AH 2 [ 1011778 BC UNLIMITED LIABILITY ...couvvrreiirerriirirsereieisssiesesssseesssssnes | coreees Al. 3.BFE.. ..101.276 726,576 | ......... (V<74 ) SRR ISR PP 3.875 |...... 3.790 06/15/2021. | 01/15/2028.
68389X CD 5 | ORACLE CORPORATION.......ccoumrirrerermmeimerinesiresesseessssssenssessesssssessninns | seeeen . .2|2.AFE.. ...99.690 | ..............3,738,378 | ..............3,750,000 | .............3,813,345 | ......... (6,592) | cvvvvverrrireirneins | cevereeiseieriieninn | s 2.300 |...... 2.003 04/23/2021. | 03/25/2028.
68620Y  B* 2 [ORIGIN ENERGY LTD.....ccoiiuuiiimiirrireinneireissssiesssesssssessessssssssssssssssenas | seseee D|. .|2B...... ..115.672 12,600,000 | oo | e | s | e | e 4.950 |...... 4.950 05/15/2019. | 01/15/2029.
68622T  AA 9 | ORGANON FINANCE 1 LLC.....covuiriirireiririnniserierieseseesssisensensesssennns | seveens .2|3BFE..... ..101.625 | .. ...406,500 397,823 |......... 27 | oo [ e [ 4125 |...... 4.223 11/29/2021. | 04/30/2028.
68622T AB 7 | ORGANON FINANCE 1 LLC....ovvuiririereeisnierieriseessensssissessessssssssenssnens | ceevene | oo | seenneeenns 2|4AFE..... 104468 | ..o 731,276 | ..ocvevererern 700,000 | oo 718,384 |......... (G 7L5) ) [T ISR PO 5125 |..... 4.697 04/20/2021. | 04/30/2031.
690737 AT 0 | OWENS-BROCKWAY GLASS CONTAINER........ccccovvvirrirnrrnrirernsisisnieens | cereees ...105.500 ..633,000 | ..o (12,190) (9,921) | cvvvvvererrnrirvens v [ e 6.625 |...... 3.343 06/15/2021. | 05/13/2027.
69331C  AH 1 [PG&E CORP.....ceverireiieriesieeieeieisess st ssensesssssssas | aviees ...105.182 ..656,377 |......... ((22) ] ISR ISTRRRIN B 5.000 |...... 4.947 06/08/2021. | 07/01/2028.
89336V AB 7 [ PGT s | sriie ...100.500 735,400 (547) (53) | covveverreremeinene [ e [ e 4.375 | ... 4.344 09/21/2021. | 10/01/2029.
69353R  EF 1 | PNC BANK NATIONAL ASSOCIATION........coovuerirmrereemmeinirierirererneesnnins | ceeeens ...105.690 12,581,923 | i [ e (40,288) | ...vvovvevrrieeines [ e [ 3.300 |...... 0.517 05/19/2021. | 10/30/2024.
69354N  AD 8 | PORTFOLIO RECOVERY ASSOC INC.......ocvoreirrieirerieriesisnessssisserinns | cereees ...100.250 700,688 (1,928) ((E5) ] SOOI IR DR 5.000 |...... 4.910 09/17/2021. | 10/01/2029.
69369E AD 1 |PERTAMINA PERSERO PT ..122.210 ,933,308 1,588 [ .o [ e [ 206,000 | e 6.193 06/11/2014. | 05/03/2042.
69370N  AA 4 | PELABUHAN INDONESIA Il PERSERO........ccntuirirerisrieriesineesssisenines | wveees ...118.091 (291) | cevrerenerrerieens [ v [ 20005375 [ 5.052 06/21/2019. | 05/05/2045.
694308 HK 6 | PACIFIC GASELECTRIC CO.....cocvvviiiiieiiniicriecisississiesissiisnies | e ..103.405 | ..............1,551,080 | ..............1,500,000 | .............1,550,392 |......... (998) [ cvvovrrerrrienies [ | 00003400 |, 1.945 12/09/2021. | 08/15/2024.
70014L  AC 4 |PARK AEROSPACE HOLDINGS LTD.....covvuuueremermerirerereesseissersesssensrenens | reeens ..103.207 | ..............2,064,138 | ..............2,000,000 | ...........2,000,000 | ...oorrrorerermmmrmernns | verrrmerrerirerirnnins | cerrverreriieninens | ovrenersenineenenns | e 500 [ i 4.500 09/14/2017. | 03/15/2023.
70137W AL 2 | PARKLAND FUEL CORP........ccootireirriinirieriesiseesseisessessesssseesssisssssees | seseees ...99.375 (5,664) (24) [ v [ [ 0 4625 | 4.586 11/08/2021. | 05/01/2030.
70339P  AA 7 |PATTERN ENERGY OPERATIONS LP/ ...103.750 (1472) | oo | e | 08500 e 3.934 06/09/2021. | 08/15/2028.
70432 AA 9 [PAYCHEX INC.....cooiiiiiiiceieieiseiiessieesse e esessesssessesssssesssssssssssssnsns | seviens ..110.454 | .............2,209,070 | ..............2,000,000 | .............2,000,000 | ..cooorrorerirmmermenrins | verrmrrrerrreeiineins | cenirnerneriieninens | onrenenssenineenenns | e 070 [ i 4.070 03/13/2019. | 03/13/2026.
70432%  AB 7 [PAYCHEX INC ..ottt sssssnens | cevees 15758 | 4,977,597 | 4,300,000 | 4,300,000 [ [ [ [ 004250 | 4.250 |MS...... 182,750 | 03/13/2019. | 03/13/2029.
70450Y  AH 6 | PAYPAL HOLDINGS INC......covvvuirirrireereinsriesiesiseesssissssessesssnesseniens | seeeene ...101.669 | ..............5,083,450 | .............. 5,000,000 ......... (5,050) [ cvvvovereerreeirieens | vererererneerienirneins | 0000 2.300 | e 2.119 |JD....... 115,000 | 04/23/2021. | 06/01/2030.
706451 BC 4 |PEMEX PROJECT FUNDING MASTER T....cooviuiiiireirnrinerienieeersesiseinns | veeens ...106.016 1,300,000 26,868 ...11.402 |JD....... 112,125 | 02/10/2006. | 12/01/2023.
709599 AX 2 | PENSKE TRUCK LEASING COMPANY L . .12,927,348 |...110.238 12,600,000 .12,784,993 OO IO (32,851) [ overeerrinrines [ [ 04200 | o, 3.875 |AO...... ’ +nn529,200 | 04/27/2017. | 04/01/2027.
714295  AA 0 |PERRIGO FINANCE PLC......ccostumriirierisireesssisesiessessssesssssssssssnsenes | rseens D|. 372,570 |.....99.419 375,000 372,301 (299) 30 | e | e | 004900 | i 4947 |ID.ccoes | i L A I 9,188 | 11/24/2021. | 12/15/2044.
71643V AA 3 |PETROLEOS MEXICANOS........cccoiviviriirirniieirerinsisiresieisssssisessssssessessnes | aeseees D|. ..100.313 (53) (32) | cvoverveererrnrireeies [ vvernrieisinsienns [ 008700 | 6.651 12/23/2021. | 02/16/2032.
71677K  AA 6 |PETSMART LLC/PETSMART FINANCE.........ccoouvmiriririninrinerireriererneenns | sevee ...102.625 (8,695) (4,118) | oo | cevrereneenerirneine | o750 | e 3.814 06/07/2021. | 02/15/2028.
717081 FB 4 | PFIZER INC.ouioriiiriiiiciie ettt snsnns | eeens ...97.766 | ..............1,466,490 | ..............1,500,000 | .............1,464,183 | ......... 168 | ovveeerrerinens [ v [ 1750 [ 2.024 12/09/2021. | 08/18/2031.
71953L  AA 9 | PICASSO FINANCE SUB INC........ovveurirerinirierienirseeseeisessesseneseeessniens | reeens ...104.500 (108) (9,237) | oo | veverereneenenineins | 0008125 | i 2.798 06/08/2021. | 06/15/2025.
72014T  AC 3 |PIEDMONT HEALTHCARE INC.......ccovvrurrrmerinrereesnsesseisneesensseessessssnses | sevee ..97.237 | ..eev.... 4,861,866 | ..............5,000,000 | ..o 5,000,000 | ovoorercirrriniinens [ e | e | e | e 2044 | 2.044 09/09/2021. | 01/01/2032.
723787 AR 8 |PIONEER NAT RES CO. 96482 | ..o 1,447,236 | e 1,500,000 | .............1,484,875 |......... 625 | .o [ e [0 2180 [ 2.274 07/29/2021. | 01/15/2031.
723787 AU 1 |PIONEER NAT RES CO. ...99.618 | ............. 1,404,269 | ............ 1,500,000 | .............1,499,938 |......... 28 | oo [ e | 00000550 | 0.553 05/10/2021. | 05/15/2023.
73179P  AK 2 [POLYONE CORP.......cossiiiiiriiriiiereiieseiieseiieseesssessesesisssssesssissssiesenes | siiees ..104.750 | .................523,750 | .................500,000 | ................500,091 |......... (T2) [ oo [ e [ 0.5.250 | oo, 5.234 02/13/2013. | 03/15/2023.
737446 AR 5 | POST HOLDINGS INC......cvvorvemeimiiiiieeierisiseessesessssessesessessssessssenes | eeens . 199.250 | oo 694,750 | ..ooneee. 700,000 | ... 694,750 (812) 252 | oo | v [ 08500 | i 4.582 06/07/2021. | 09/15/2031.
740212 AM 7 | PRECISION DRILLING CORPORATION........ccommiumerirerireirneeseinnesersnenens | reeens Al |[4BFE s | v ..101.922 | .................672,685 | .................660,000 | ........c..c.... 658,469 | ......... 106 | covveeererierinens [ errenerienieninenns [ 0008875 [l 6.903 06/04/2021. | 01/15/2029.
74168L  AA 4 |COTT HOLDINGS INC.....ooeviierireiriieiisiisissisisissssessssssssessessssesenssssnes. | cersens ....99.000 (5,998) 168 | oo [ e | 2375 | 4.415 06/15/2021. | 04/30/2029.
74264*  AB 2 [PRISALHC LLC.....oiioieiiicriecieiceieiseiie st | aeviens ..109.244 | .............2,184,885 | ..............2,000,000 | ............2,000,000 | ..coooerorerirmrirneninns | verrmirrenireninnins | e | | e 270 [ 4.270 04/15/2014. | 04/15/2026.
74264*  AC 0 [PRISALHC LLC.....oiiiiiiiiriiceiseeiienssieseiissssiessssssssssssssesessesenes. | sviees . 107.961 | ............. 1,403,497 | .............. 1,300,000 | ....ccoc.c. 1,300,000 | oo | e | e | [ 03790 [ 3.750 06/01/2016. | 04/01/2026.
74264*  AD 8 |PRISALHC LLC.....oiiiririicieiceesiie e | cevie 110228 | ..............2,645,469 | ............. 2,400,000 ............... 3.850 06/01/2016. | 04/01/2028.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC......coorrenrereieirneiserieriesesssisseeins | ceeees ...106.457 1,596,854 1,500,000 | ..cooeereee 1,500,000 [ oooverecirmrinirieiins [ rerineirneeinsninenes [ rereneennninseines [ evneensnnneinennnns [ 204,000 | s 4.000 02/14/2013. | 02/14/2025.
74275%#  AA 7 |PRISAIl ...105.883 2,752,959 ..2,600,000 | ..oerreerrnn2,600,000 | .vooiirniiiirininiens | e | e | e | e 34700 | 3471 09/28/2020. | 11/17/2028.
74340X  BS 9 [PROLOGIS LP......ieoriiierierineeseeiseisensesssesssesssssssssssssssssssensssesssssans | sesses ....95.292 7,690,103 8,070,000 3,842 | oo | e [0 1625 | 1.689 02/04/2021. | 03/15/2031.
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74368C AZ 7 |PROTECTIVE LIFE GLOBAL FUNDING 1EFE. n99.527 | 2,497,132 | 2,509,000 | .............2,519,868 |......... (3,859) | cvvvuverrririneiin | e | e 0.631 |..... 0.387 |AO...... 05/20/2021. | 10/13/2023.
74460W AD 9 |PUBLIC STORAGE 2|1 FFE | 99793 | ..i...6,985,522 | oo 7,000,000 6,995,438 | ......... AT8 [ e [ e [ 1.850 |...... 1.861 |MN...... 04/14/2021. | 05/01/2028.
747262 AY 9 |QVCINC . |3AFE...... ...102.826 766,054 | ............ (17,905) (L L4 ) [T ISR DO 4750 |...... 3.623 |FA...... 06/07/2021. | 02/15/2027.
74977R DK 7 |COOPERATIEVE RABOBANK UA .....97.010 13,600,000 [ coooveeirierirerirneens [ [ | | s 1.106 |...... 1.106 |FA....... 02/17/2021. | 02/24/2027.
751277 AR 5 |NESTLE PURINA PETCARE CO.......... ..105.773 | ..............5,288,655 | .............. 5,000,000 | ..oocvvrnnr 4977847 | oo | e 18,867 [ .oovvvueeeerrerins | e | v 8.125 |..... 8.565 |FA....... 09/01/1994. | 02/01/2023.
75419T AA 1 |RATTLER MIDSTREAM LP ...104.000 | ................644,800 | .................620,000 | ................ 644,800 (904) (8,352) | cvvuvvreererrrireens [ eovernriieisnreniienns [ s 5.625 |..... 3.035 |JJ....... 06/08/2021. | 07/15/2025.
75973Q AA 5 |RENAISSANCERE FINANCE INC ..107.523 | ..............5,790,106 | ..............5,385,000 | ..... 5,359,510 |......... A126 | oo | e | s 3450 |...... 3.545 | JJooirs | i 185,783 | 06/28/2017. | 07/01/2027.
761152  A@ 6 |RESMED INC ...110.226 . 12,200,000 [ oo [ [ | | o 3.450 |...... 3450 |JJiis | 36,053 | e 75,900 | 07/10/2019. | 07/10/2029.
76119L AB 7 |RESIDEO FUNDING INC .....98.098 691,594 | .....cooonnd (13,408) | ...vvveverrceenrrerenes | rerereeerenisnines [ rerereneeeninsinens [ e 4.000 |...... 4.000 08/10/2021. | 09/01/2029.
76774L  AA 5 |RITCHIE BROS HOLDINGS INC ...104.375 ..727,556 (1G1:) ) [SSSTRORORUN USRI IO 4.750 |...... 4.511 ... [ 12/09/2021. | 12/15/2031.
77289K AA 3 |ROCKCLIFF ENERGY Il LLC ...103.000 ..672,847 (128) | cvvovvvrrverienns [ v [ 00008500 [ i 5.397 . | 09/28/2021. | 10/15/2029.
77578) AC 2 |ROLLS-ROYCE PLC ...110.590 . ..752,022 (5,042) | cooovverneerieririeis | cerrereneensninneins | 0005750 | o 4.080 06/08/2021. | 10/15/2027.
78397U AA 8 |SCILIV LLC/SCIL USA HOLDING ..102.625 | ................697,850 | .................680,000 | ................ 684,299 | ......... (170) | covrvrereiemirenes e [ 20005375 [ 5.190 ... [ 10/22/2021. | 11/01/2026.
78454L AW 0 | SM ENERGY CO ..103.500 | .................677,925 | .................655,000 | ...... 652,840 |......... (10) [ oo [ eerveerveiseiieiirens [ 206,500 | .o 6.523 .| 07/19/2021. | 07/15/2028.
78466C AC 0 |SS&C TECH INC ...104.500 730,900 |......... (250) | cvvvnveererrerienes | e [ 00005500 [ e 4.003 12/20/2021. | 09/30/2027.
78516F  AA 7 | SABAL TRAIL TRANSMISSION LLC.. 111151 ..2,500,000 (B67) | cvvvvveeerierienns [ v [ w4246 | 4.210 05/02/2018. | 05/01/2028.
785592 AU 0 | SABINE PASS LIQUEFACTION LLC. ...109.537 1,750,000 | .oveereee 1,973,769 [ oo [ e (15,281) [ oveveerevenernnes [ e [ 204200 | e, 1.829 07/30/2021. | 03/15/2028.
785712 AG 5 | SABLE INTERNATIONAL FINANCE LT.....oovvveririiierireierinns ..102.375 (8,019) | cvvvveererrrerrvens [rovernrveriveneienins |0 5.750 | i 3.400 06/29/2021. | 09/07/2027.
808513 BR 5 |CHARLES SCHWAB CORP .....98.652 1,430 [ [ e [ 1,150 |, 1.198 05/11/2021. | 05/13/2026.
81105D AA 3 | SCRIPPS ESCROW Il INC .....99.875 343 | e | e | 20003875 | s 4.014 06/29/2021. | 01/15/2029.
81725W  AK 9 | SENSATA TECHNOLOGIES BV. ...102.125 (582) | cvvvvveerrierienns | evrinrrinerirerinenns [ 04000 | 3.810 06/07/2021. | 04/15/2029.
817565 BT 0 | SERVICE CORP INTERNATIONAL ...120.000 (6,531) | covovereerenrveins | cervrereneeneninseins | eeeeen 1500 | e 3.312 07/13/2021. | 04/01/2027.
817826 AC 4 |7-ELEVENINC ....96.884 | .............2,906,514 | ..............3,000,000 | .............2,994,103 |......... 1,243 | oo | v | 20.0.950 | i 0.999 01/27/2021. | 02/10/2026.
82088K AE 8 | SHEA HOMES LIMITED PARTNERSHIP ...102.250 654,254 | ......... (468) | cvvvnvveerierieens | v [ b 750 [ 4.574 06/15/2021. | 02/15/2028.
82481L AC 3 | SHIRE ACQUISITIONS INVESTMENTS...... ...102.848 669,063 |........ (34) [ v [ [0 2.875 | 0.976 12/28/2021. | 09/23/2023.
82481L  AD 1 |SHIRE ACQUISITIONS INVESTMENTS...... ...106.067 2,987,381 | oo | i 10,041 [ .o [ e [ 0:3.200 | oo, 3.607 05/11/2017. | 09/23/2026.
82620K AZ 6 |SIEMENS FINANCIERINGSMAATSCHAP.........ccosevmmeermerrnsrerserrererncensnns | weveene | D | civevcines [ 1.EFEiiiins .....98.368 | ..............6,393,932 | ..............6,500,000 | .............6,494,413 | ......... 1,043 [ s [ e [ 01,200 | e, 1.221 03/02/2021. | 03/11/2026.
829259 BA 7 |SINCLAIR TELEVISION GROUP INC........cocovvvrvriereiernrireenninsensnssnesnsnes | eonveee | oo | eeveninees |4 AFEoiin 94750 | ................947,500 | ..............1,000,000 | ................947,500 | ............. (52,500) [ ..vvovereriririreninns e | e [ 4125 [ 4.125 11/19/2020. | 12/01/2030.
82967N  BJ 6 |SIRIUS XM RADIO INC.......cccosvverrrnnee ..100.559 | .................402,236 | .................400,000 | ................396,060 |......... B0 | oo | e | 0004000 | 4173 [ | v 8444 | 11/24/2021. | 07/15/2028.
82967N  BM 9 | SIRIUS XM RADIO INC .....98.045 500,000 481,135 | ........ 180 [ oo [ e | 00003875 [ 4.357 [MS..ooo | v 7,266 | oo 11/19/2021. | 09/01/2031.
832248 AZ 1 | SMITHFIELD FOODS INC. - ...107.401 ....10,110,000 110,235,646 | ......... (23,248) | ...vvvvvvernreins | v [ e 8.250 | i 3.964 |FA....... 04/12/2017. | 02/01/2027.
833636 AH 6 | SOCIEDAD QUIMICAY MINERADE C.....ccovvvvrnrenirerircirnens D ..110.250 | .............1,102,500 | ..............1,000,000 | ....ccccorneen. 999,876 |......... 14 [ e [ [ 04250 | 4.252 |MN...... | v 6,257 | e 05/02/2019. | 05/07/2029.
83368R AT 9 |SOCIETE GENERALE SA.......... D|. ...105.228 ..2,105,864 |......... (518) [ vvveererrcirverinns | verveererseinsinniiens [ 0003875 [ i, 1.465 |MS...... ... | 12/22/2021. 03/28/2024.
835456 BD 3 |SONIC AUTO INC.......ccoonece. ...100.950 693,010 |......... (103) | covvreererrerieees | vvreverserirerenenns [ 4625 | 4.524 |MN...... . | 10/19/2021. | 11/15/2029.
84132G  AA 7 | SOUTHEAST ALASKA REGIONAL HEAL .....97.281 128,000,000 | .o [ | e | e | 020262 | 2262 | JJeviis | 0000e33,930 [ i 09/23/2021. | 07/01/2031.
845467 AN 9 | SOUTHWESTERN ENERGY COMPANY........ccovvvuerirririrrninne ...107.875 725,000 | ..o | cevenrienieninees | cevneniennniens | v | 1790 [ 7.750 09/11/2017. | 10/01/2027.
845467 AT 6 | SOUTHWESTERN ENERGY COMPANY. ...105.310 315,000 | e | e | e | e | e 750 [ 4.750 12/08/2021. | 02/01/2032.
84762L AX 3 | SPECTRUM BRANDS INC .....98.750 ..665,467 TO7 | e | ververieeenenisnins | 0003875 | s 4.157 06/07/2021. | 03/15/2031.
85207U AH 8 | SPRINT CORP. ...112.266 ..1,122,655 |. (5,552) (25,543) | .vvverevennreiins | v [ 1125 | 1.767 06/28/2021. | 06/15/2024.
85236F AA 1 |SRMESCROW ISSUER LLC.......ccrvvmriiiriersineiersniseirenins ...106.868 | ................683,955 | .................640,000 | .....ccoco..... 660,254 |......... (1,887) | cvvvveererveireens [ everneverivincivenns | 008000 | oo 5.247 06/23/2021. | 11/01/2028.
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853496 AC 1 |STANDARD INDUSTRIES INC DELAWA........cooviiriiierneiernsisseensssrsnsns | cerees ...102.940 (7,610) | cvovrvererrieireens [ rvermeiseiisneniienns [ s 5.000 |...... 2.725 |FA....... 06/07/2021. | 02/15/2027.
853496 AG 2 | STANDARD INDUSTRIES INC DELAWA........c.ooivvirriernieneieseiieenieens | e ...102.012 (VA ) [T ISR IOV 4.375 |...... 4.374 | JJ....... 12/08/2021. | 07/15/2030.
85571B AW 5 | STARWOOD PROPERTY TRUST INC.......cccoooviiiiiiniiiniiseiinsicisniisiinns | cevies ..101.076 | .................808,608 | .................800,000 | ..............800,000 | ...ccoevormriomiimiins | o | e [ v [ e 3.750 |...... 3.750 | JD....... 12/01/2021. | 12/31/2024.
857006 AG 5 | STATE GRID OVERSEAS INVESTMENT........ccoooiimiiimriinniicniisniisneiis | e ...107.930 1,801 | s | e [ s 3.500 |...... 3.726 |MN...... 01/30/2018. | 05/04/2027.
86562M  BP 4 | SUMITOMO MITSUI FINANCIAL GROU...........ovvveirrieriereiereiisenieeens | ceeeens ...104.225 ((0) ] ISR INTRRRIN Do 3.040 |...... 2340 | JJ....... 12/22/2021. | 07/16/2029.
86765L AN 7 | SUNOCO LP / SUNOCO FINANCE COR......ccovurrireriiierrnriseeenissrsnsssienes | cevees 105750 | 243,225 | 0i230,000 | iiin000i230,000 | e | e [ [ | e 5.875 |...... 5875 |MS...... 12/03/2018. | 03/15/2028.
86765L AT 4 | SUNOCO LP/ SUNOCO FINANCE COR.......ccoovverreieneiieceiieneeisnniiinnees | ceevens ...101.553 (1,430) [ oo [ e | e 4500 |...... 4112 |MN...... 07/07/2021. | 05/15/2029.
86959L AG 8 | SVENSKA HANDELSBANKEN AB.........cccoviiiiiininninniicsieciseissisiisens | e .....98.605 (AL N I IO 0.550 |...... 0.576 |JD....... 06/07/2021. | 06/11/2024.
87020P AL 1 |SWEDBANK AB.......coiiiiiiiiieiiieiiseiissiisssisssssssessssesssssssesnsssns | v ....99.418 (3,881) | covvoerrrinrirneies | e | e 0.600 |...... 0.387 |MS...... 05/19/2021. | 09/25/2023.
87264A BF 1 |T-MOBILE USA INC ...109.513 (4,345) | oo [ e | e 3.875 |..... 2455 |AO...... 09/29/2021. | 04/15/2030.
87264A BU 8 |T-MOBILE USA INC ...100.500 (2,234) | cooovcrinei | e | s 2625 |.... 1.959 |AOC...... 06/08/2021. | 04/15/2026.
87264A CC 7 |T-MOBILE USA INC ...100.250 (689) 2.250 |...... 2.076 |FA....... 06/08/2021. | 02/15/2026.
87265H AF 6 | TRIPOINTE GROUP INC......ccosivririiiiriniieiniinsieissieesissiesessseissssssenes | venene ...107.375 (8,272) | cvvvvvererrnrireens [ v [ e 5250 |...... 3.743 |JD....... 06/15/2021. | 06/01/2027.
872898  AA 9 | TSMC ARIZONA CORP.........ooiiviirrireiiereeieseeieceiissesiesesiesssesseseesenens | arevens ...100.105 13 | oo [ e [ 1.750 |...... 1.755 | AO...... 10/20/2021. | 10/25/2026.
872898 AC 5 | TSMC ARIZONA CORP.........oosiviiriieriiieceiiieseiisesesiesesiesesiessseeseseesenins | crevens ...101.390 (A78) [ oo [ e | e 2500 |...... 2319 |AO...... 10/28/2021. | 10/25/2031.
87612B  BG 6 | TARGA RESOURCES PARTNERS LP ..105.370 | .................526,849 | .................500,000 | ................500,000 | ..oooovvoomiiiirriians | o | e [ e [ 0.5.000 | 5.000 |JJ....... 25,000 |10/17/2018.| 01/15/2028.
87612E  BE 5 | TARGET CORPORATION.........ccoiiiiriiirriiereiieseeiesesieseseesessesesiesesienes | coiene ...104.665 | .............5,233,246 | ..............5,000,000 | ............5,283,585 | .....cccoorrrmmmrrrans | corrrrrrnad (49,115) | s | e [ 2000 2.500 | e 1.141 |AO...... 125,000 | 03/24/2021. | 04/15/2026.
87901  AH 8 [TEGNA INC ...ttt | ceenas ...102.250 (2,145) | oo e [ 005,000 | 4161 |MS......| c0ererrn9,938 | e 16,250 | 09/17/2021.| 09/15/2029.
87927V AM 0 | TELECOM ITALIA CAPITAL SA TELECOM ITALIA.......covvvoieiiiririciiienns [ o ...105.767 (16) [ .oovereeeveereries [ eerveerrseiserieiiens [ 206,000 | oo 5804 IMS.....| o125 | s 11/24/2021. | 09/30/2034.
87952V AR 7 |TELESAT CANADA.... ....93.910 986,055 (T)] oo | e | 00005625 | i 5.610 06/07/2021. | 12/06/2026.
88032W AG 1 | TENCENT HOLDINGS LTD... ...106.149 ,299,466 78 3.598 01/11/2018. | 01/19/2028.
88033G DA 5 | TENET HLTHCR CORP ...104.125 (6,256) | ....oovvevnrrienies [ e | 20005125 | 3412 06/08/2021. | 11/01/2027.
883203 BU 4 [ TEXTRON INC...oocviiiiiiieiiicirieiceistieie ettt | coenes ...105.507 T4 | s e 04300 | 4.324 01/23/2014. | 03/01/2024.
88579Y  AY 7 |BMCO. i | i ...106.426 (26,298) | ....cvvovveris | e [ 200 2.875 | 1.611 03/30/2021. | 10/15/2027.
89114T  ZK 1 | TORONTO-DOMINION BANKTHE..........cooviiimriiiriinriiieneeineneisseseiisneiens | e ...100.120 (22) | covveeervreniinens [ e [ 01250 | 1.200 12/16/2021. | 12/13/2024.
89153V AS 8 | TOTAL CAPITAL INTERNATIONAL SA.........coovvimmiiinniiineiinnisnsiissnies [ v . . . ...103.070 25,219,779 | [ s (52,671) | oovvevreeieniins | covreenniseniiienns [ 0 2434 | L 0.830 |JJ....... 04/23/2021.| 01/10/2025.
89157F  AC 4 |TOTAL PLAY TELECOMUNICACIONES..........ccoooummmvviemerinneiisneieseriennns | o 2{4BFE.cc. | oo 645,250 |....94.501 | ...............609,531 | .................645,000 | ...ccco....oec 609,531 (10) [ oo [ e [ 0.8.375 |, 6.367 [MS...... | ccccoeene. 11,422 | s 09/13/2021. | 09/20/2028.
892331  AM 1 | TOYOTA MOTOR CORPORATION ..10,000,000 |.....99.59 | ..............9,959,530 | ............10,000,000 | ........... 10,000,000 | ....covverererirrreerens | e v e |00 1.339 [ 1.339 [MS.....| v 35,707 | oo 66,950 | 03/18/2021. | 03/25/2026.
893647 BE 6 ..103.938 | .................644,413 | .................620,000 | ...... 622,579 (1,064) | coooverveeeiienns | e | 20008250 | oec 6.045 IMS...... | .cccooone. 11,410 | oo 38,750 |02/04/2019. | 03/15/2026.
893647  BK 2 | TRANSDIGM INC.......covvoirrireeceecececs s | aeviees ...105.497 (B, 111) | oo | e | 2008000 | e 5.804 |AO..... | coovreene. 10,900 | ......cc 21,800 |06/08/2021. | 12/15/2025.
89680E AA 7 | TRITON WATER HOLDINGS INC......ooouirirrerieririnieerirereseessenisesseriens | seveene ....95.910 . (814) | cvvvnvverrerireens [ v [ 00008250 [ 6.070 |AO...... 06/29/2021. | 04/01/2029.
897051  AB 4 | TRONOX INC.....cosiivioriiiireiieceiieseiieceiiesesieseseeseseesesiesessessseessssenenes | anevens ..105.690 | .................860,563 | .................625,000 | ................ 654,180 | ..o | e (14,745) | .o | e [ 208500 | oo 2.140 |MN...... 06/07/2021. | 05/01/2025.
898365 AL 5 |TRUSTEES OF BOSTON COLLEGE.........coovemmrverrriimnerisnriresrinessineenins | ceveens ..123.315 ...1,584,205 (8,341) | oo | cerrerieriisriisnies | 0004935 | i 2.023 | W....... ... | 09/20/2021. | 07/01/2033.
902104 AC 2 [IIVIING. ..o | cnenens ..102.122 500,000 | ..oovvererircniiienns | cerreererieeeiieennes [ e | e | 2008.0000 | 5.000 |JD....... . | 12/08/2021. | 12/15/2029.
902674  YF 1 |UBS AG (LONDON BRANCH)........cooomiiirieriiiiniinnissiiveniesississinsiiens | eeees .....99.225 ...4,996,203 1,553 [ [ e [ 00375 |, 0.429 |JD....... 05/24/2021. | 06/01/2023.
90320B  AA 7 |UPC BROADBAND HOLDING BV........ccccourvimmriinniisnsiiisniiississsisnniins [ v ...102.000 700,782 (58) [ .oovernreerrieriins [ e [ 4875 | s 4.857 |JJ....... 06/07/2021. | 07/15/2031.
90473L  AA 0 |UNIFRAX ESCROW ISSUER CORP..........cccoommrverrieiiereniesenissseineseions | ceeeens ...101.075 405,000 | oo | s [ s | e | 200 3.2500 |, 5250 |MS...... 09/15/2021. | 09/30/2028.
90932L  AH 0 |UNITED AIRLINES INC210795 ...103.125 ..990,000 (2,535) | oo | e | 04625 | 3.970 |AO...... 06/11/2021. | 04/15/2029.
91324P DK 5 |UNITEDHEALTH GROUP INCORPORATE...........coomiviniiimiieneiieneniennns | v ...111.452 ...2,874,160 (22,640) | ..o [ e [ 200.3.850 | oo 1416 |JD....... 07/30/2021. | 06/15/2028.
913366 EP 1 |UNIVERSITY CALIF REGTS MED CTR.....coviiiiereiiinrieiseniersnsseienes | cerees ...155.380 3,282,308 (3,752) | cvvvvreererrneirenns [ vvernriverisiniiienns | 008,548 | oo 2,670 |MN...... 12/02/2021. | 05/15/2048.




TAUE

Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company
SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 1 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
914906 AV 4 |UNIVISION COMMUNICATIONS INC......covviieriiiiernsieissieresiseeessssisesns | cevees R 4AFE.. ..101.000 | voovviirieeeen 782,750 | oviieieeenn 775,000 | o 775,000 | i | e [ v [ veerenssnienenee | e 4.500 |...... 4.500 05/07/2021. | 05/01/2029.
91911K AN 2 | VALEANT PHARMAACEUTICALS........ovorierrrrerieriererseesssisenssesiessssennns | seeie Al. 3.BFE.. ..101.625 | .................660,563 | .................650,000 | ................650,130 |......... (149) | covvevverrerienns | e | s 5.500 |...... 5.475 11/14/2017. | 11/01/2025.
92328M  AB 9 | VENTURE GLOBAL CALCASIEU PASS.......c.cooovmriiiininnisniiesiesiiniins | s ...106.000 | ...ccooererrer.873,100 | oooiiirernnc835,000 | ovoiiirenn835,000 | oo | s | e | s [ s 4125 | ... 4125 ... | 07/29/2021. | 08/15/2031.
92328M  AC 7 | VENTURE GLOBAL CALCASIEU PASS........ccccomivireerieineieserieserseessssins | reeens ..105.058 | ...ooiiveer 346,691 | 330,000 | i 330,000 [ oo | et | e | e [ e 3.875 |..... 3.875 .| 11/17/2021. | 11/01/2033.
92343V FR 0 |VERIZON COMMUNICATIONS INC......ccovvumrierireereninseesseissesseniresesnensas | sevee ...94.753 | ..............1,658,186 | ..............1,750,000 | .............1,666,872 | ......... 1,992 [ v | e | e 1.750 |...... 2.335 09/30/2021. | 01/20/2031.
92343V GG 3 | VERIZON COMMUNICATIONS INC......oovereriiirirrinirnsieresiseressssssesssienss | cereees ....99.546 4,977,315 ......... (A,071) | oo v [ s 1450 |...... 1.324 04/21/2021. | 03/20/2026.
927804 GE 8 | VIRGINIA ELECTRIC AND POWER CO [SSSTPTRRIT PO ...100.761 2,519,013 | ..............2,500,000 | .............2,494,527 | ......... L5720 IR IR DR 2.300 |...... 2.325 11/15/2021. | 11/15/2031.
92840V AA 0 |VISTRA OPERATIONS COMPANY LLC......cooirmrirrirerineirneiiesisecssssines | sevee ...103.264 1,104,925 | .............1,070,000 | ............1,087,442 | ......... (6,498) | cvvveveveereireinn | v | s 5.500 |...... 4.110 06/08/2021. | 09/01/2026.
92858R  AB 6 | VMED O2 UK FINANCING [ PLC......cooorvreiiriieiiesiesssssissiesssesssessssnsons | svieees ...101.250 (321) (AT4) | oo | e | s 4.750 |...... 4.584 07/19/2021.| 07/15/2031.
931142 ED 1 |WAL-MART STORES INC......oovrimriiiriniimeiierineissesississesssssssssessesssssenas | oeeens 2107.973 | 2,616,186 | 2,423,000 | 2,652,797 | i | e (30,191) | 1ovvveererrreines [ errereneerienisseiiens [ v 3.550 |...... 0.656 07/20/2021. | 06/26/2025.
941848 E# 6 |WATERS CORP. ...106.265 21,100,000 | covorreeeren 1,100,000 | i | e | e | s | e 3.310 |...... 3.310 09/12/2019. | 09/12/2026.
941848 F* 9 |WATERS CORP. et | s ...108.442 1,500,000 3530 |..... 3.530 09/12/2019. | 09/12/2029.
949746 SH 5 |WELLS FARGO & COMPANY.... ...105.059 4,000,000 | ..ccoooered,283,793 | oo [ i (37,047) | oo | e [ s 3.000 |...... 1.467 05/04/2021. | 10/23/2026.
950000 2T 9 |WELLS FARGO & COMPANY.... 98871 | 4,943,565 | ... 5,000,000 | .oe0rereres5,000,000 | eeonirinniirerienine | e | e | e | e 0.805 |...... 0.804 05/12/2021. | 05/19/2025.
95081Q AP 9 |WESCO DISTRIBUTION INC......ovurmrirmrimeirerineiieeseniseisesssssssessesssseenns | eeens ..109.625 | ..o 1,019,513 | i00930,000 | e 1,015,553 | o | e (17,910) | .vvvvererrneines [ v [ e 7.250 |...... 3.185 06/22/2021. | 06/15/2028.
958667 AC 1 |WESTERN GAS PARTNERS LP.........coccormivvriririrnrienns ...110.102 (555) (2,903) | cooovverrereriini | e | 20005300 | e 3.781 06/08/2021. | 02/01/2030.
96950G AE 2 |WILLIAMS SCOTSMAN INTERNATIONA......ccovvurmmmriermeieeeineesesssssenes | reeens ..103.250 | .................464,625 | .................450,000 | ................460,358 |......... (1,441) | oo | e | 0004625 | i 3.937 06/08/2021. | 08/15/2028.
98262P  AA 9 [WEIGHT WATCHERS INTLINC....cooiiiriirriiirernniciesiseiseiesissisesssieninnes | ceseees ....95.725 1,148,700 | ..............1,200,000 | .............1,148,700 | ............. (40,744) 319 | e [ | 24500 ] 4.626 11/19/2021. | 04/15/2029.
BORIM3  AC 3 |BARRY CALLEBAUT.......oiviieimeimerieitiesiesiseessesiesssessesssesssssssssssessenes | evens ...106.133 1,061,330 | coveovrrrne 1,000,000 | .............1,003,353 |........ (2,163) | cvvvevereereriieen | eererereneeneninneins | 2005500 | oo 5.258 01/16/2014. | 06/15/2023.
G2765*  AA 2 | DIONYSUS AVIATION DAC........omiumririimeinsiiesieseseesssississssssssesessnnns | oseens ...104.571 2,614,267 2,500,000 | .voerreerei2,500,000 | eeonieniiiciieeies | cenerineineienns | e | | 0003900 [ 3.900 07/19/2017.| 07/19/2024.
G2765* AB 0 | DIONYSUS AVIATION DAC ...105.769 2,009,611 ..1,900,000 | voerreerea 1,900,000 | voviernvinrienniiens [ e | e | e | e 4080 | e 4.060 07/19/2017. | 07/19/2025.
G2765*  AC 8 | DIONYSUS AVIATION DAC........mrimreriemeimersersesesneesesisssisessesssnsessnses | oseens ...107.006 3,210,180 3,000,000 | vveerrrer: 3,000,000 | eeonivnncricrirenines | ceernerinernenienine | e | | 0220 [ 4.220 07/19/2017. | 07/19/2026.
G2765*  AF 1 |DIONYSUS AVIATION DAC.......cosiriiiriiierinnieierississsesiseissssssssssssssenss | cesvens ...109.977 1,099,765 | ..ovvvvnene 1,000,000 | ..coereereen 1,000,000 [ oo [ e | e [ | 204860 | i 4.860 10/23/2018. | 10/23/2026.
G2765*  AG 9 | DIONYSUS AVIATION DAC........omimieiirimrimerieriesesensesissssssessesssesesenses. | reeens ..111.540 4,461,608 | ......ccco... 4,000,000 | ..ocoorerreid,000,000 | oooovinrerrerrrinnns [ e [ | e | 9700 | 4.970 10/23/2018. | 10/23/2027.
G2765*  AH 7 | DIONYSUS AVIATION DAC........coommivirrinrrieneiseseisneseisesseeseessesnnnees | aevvens L1131 2,488,437 2,200,000 | ..oveee0re:2,200,000 | oo | e [ e | e | 200e3.090 |, 5.090 10/23/2018. | 10/23/2028.
G6363# AT 4 |NAC AVIATION 29 DAC.......comiririrreieriinisnsiiesssesssessesisssesessssssenssesens. | oesens ....87.000 | .. 5,386,083 | ...ccvovuen 6,190,900 5 177,845 59,306 | ........... (10,383) 822,191 ....10.105 09/14/2020. | 03/14/2025.
G6363# AV 9 | NAC AVIATION 29 DAC.......comirmrirrererisisneesesssssssessssisssesssssssssessesens | oevens +.87.000 | covviinnes 1,778,761 | covveeenne 2,044,553 | ....ccoonne. 1,728,047 | ovvovernn X1 N I (420)| venee 310,834 [ .o [ 790 | 9.086 08/27/2020. | 02/27/2024.
G6363# AW 7 |NAC AVIATION 29 DAC......cooiuierrieinirnieissiesessssisssssssssssnsssssssssessenss | oersees ....87.000 2,669,838 | ....coooenee 3,068,779 2,591,725 45,034 5,669 | ........ 438,321 | oo [ 0004920 | 7.815 08/27/2020. | 02/27/2026.
G6515#  AK 0 | JOHN WOOD GROUP PLC.......coomivmmrirrireereinersesienssesessesssssessessesens | reeens ..112.289 2,245,782 | c.oovvvennen. 2,000,000 | .ooorerece 2,000,000 | ovoeverererrererinens [ e [ | e | e 4780 | s 4.780 07/02/2019. | 07/02/2029.
G6515# AL 8 | JOHN WOOD GROUP PLC........ccoviiiieririnisiicivesieseneississiissinies | s ..112.897 2,370,835 2,100,000 | ..cc0reeeri2,100,000 | oo | e | e e [ 004880 [ 4.880 07/02/2019. | 07/02/2031.
P4001# AA 8 |EOLICAMESA LA PAZ SDE RLDE.......ccooomiviririerinieeeissenneriensnnes | sevee . 112,661 | .. 7,922,918 | oo 7,032,503 | covoirerer 7,032,503 | e | e | e | | 005,980 [l 6.024 05/31/2019. | 12/20/2044.
Q3535# AD 8 | AUSTRALIAN GAS NETWORKS VIC 3 Envestra V........cccocoveerneernsensernnns | eveeens | D ceivviene | .G FE...ic. 2120767 | o 12,076,704 | ............ 10,000,000 | .....0.s0.10,000,000 | .oovorverrercerrrins | cerenerrenienineins | ceneneinienienenees | oneeserienineeneens | 0008520 [ i 6.520 07/01/2010. | 07/01/2027.
Q3629# AP 8 |ETSAUTILITIES FINANCE PTY LTD....coovviverniieinereieiseisenessssiessssssisnns | cevves D|. ...1,400,000 ...108.060 1,512,834 | v 1,400,000 | .cooveereee. 1,400,000 [ oo [ v | v [ | 2000 3.560 | i 3.560 08/01/2019. | 08/01/2029.
Q3629% AQ 6 |ETSAUTILITIES FINANCE PTY LTD....ovviieririreinereeerneeienieessessssssnees | eeens D|. ...1,400,000 |...108.164 1,514,298 | ....ccovvvne 1,400,000 | ..cooovreee 1,400,000 [ oooeruernrincrierins [ reeereeereeinninenes [ rereneerssnineenes [ e [ 203,630 | s 3.630 08/01/2019. | 08/01/2030.
Q3917# AA 2 | FLINDERS PORT HOLDINGS PTY LTD......ccvumvvermmmirmrrirnrrerensesnneiesesinns | ceveens D|. ...1,018,220 |...105.707 1,057,073 1,000,000 | .............1,009,372 |......... (3,222) | oo | e |70 | i 3.803 02/13/2019. | 09/18/2024.
Q3917# AB 0 | FLINDERS PORT HOLDINGS PTY LTD......ccouriverrereemrieerirerisneneseesnnienns | evens D|. ...3,065,700 |...109.490 3,284,705 | .............. 3,000,000 ...3,043,223 | ........ (8,198) | cvvvvereereriirien | cerirereneriveriniins | 0270 | i 3.932 02/26/2019. | 09/18/2026.
Q3971@ AL 3 |GPT GROUP 0] I [ 5,300,000 |...113.051 ...5,991,685 [ oo 5,300,000 | . 5,300,000 | ..ooooveeerreerrerenes | oo | oo | oo | 00 3.940 | 3.940 07/25/2019. | 07/25/2034.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ N 1,108,465,933 XXX ,146,781,206 | ....... 1,091,091,589 | .....1,104,572,585 | ...........(702,609)| ...... (1,746,712) | .....1,571,346 XXX XXX | ... 9,748,990 | ....28,064,585 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - R

tial Mortgage-Backed Securities
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05990T AU 1 |BANC OF AMERICA FUNDING CORPOR........ccccovuvriririrnnieirerissisninssnnens | coreees ...100.246 1,012,128 | .o 1,009,647 | .cooereeree. 1,009,647 | oo [ | v | e [ e 3.750 |...... 3.557 [MON... | .00 3,155 | oo 37,862 | 02/10/2015. | 02/01/2037.
07332B  AD 1 |BAYVIEW OPPORTUNITY MASTER FUN.......cccoomiemiriirerinenieninsisneeis | ceve ....99.960 2,349,054 | ....ccoonnee. 2,350,000 | .............2,367,558 |......... (6,109) | cvvvverrrrrerreres | e | s 4.150 |...... 3.907 [MON... | w813 | 97,525 | 04/28/2017. | 03/28/2057.
07332B  AE 9 |BAYVIEW OPPORTUNITY MASTER FUN.......ccooimiimiieineriineieeiieeinsis | cevie ...99.770 1,676,142 1,680,000 | .............1,686,055 |........ (1,319) [ oo [ e | e 4500 |...... 4.449 IMON... | ..ccocc0....830 | oo 81,924 | 04/28/2017. | 03/28/2057.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N......cciurirmmrrimirierireneseesseinerieniesssnennns | seveene 41 N . ..91.393 | .. 2,588,102 | ..ovvvvrecs 2,831,843 | ............2,307,351 |......... 89,273 | oo | e | e 1.002 |...... 7.138 |MON... | oo 315 | i 28,698 | 09/30/2015. | 08/26/2047.
76123M  AB 9 | RESIDENTIAL MORTGAGE TRUST RML....ccvivuerininrinissessnssnmssenssssssens | ennees | oo | coeneranens A11A i [ 1,329,972 |...100.462 | .....ccoons 1,336,148 | ..o 1,330,000 | .............1,328,235 |......... (W) ) ORI [PURTRTIN oo 2.508 |...... 2.458 [MON... | .cc0ccee0ri2,780 [ covvinnns 33,356 | 06/26/2020. | 05/01/2060.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SecurmM 8,439,081 XXX | i 8,961,574 | .............. 9,201,490 8 698,846 0 80,729 0 0 XXX XXX XXX | e 7,693 | o 279,365 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03880R AA 7 |ARBOR REALTY COLLATERALIZED LO v [ s ...100.078 | .................695,539 | ................695,000 | ...ooovvvrneen. 695,000 | ...vvevrrririrenins | e | e | e | e 1440 | 1.455 [MON... | .o 500 [ o, 11/17/2021. | 11/15/2036.
05604L  AA 0 | BROADWAY MORTGAGE TRUST BWAY _1......covuuirieririeiinerneennnrierirenens | reeens ....99.837 3,530,817 | oo [ e (19,335) [ .ooverveerrerernes [ v [0 2,917 |, 2.618 [MON... | ...........8,508 | ........ 102,095 | 08/27/2020. | 01/01/2035.
05606K AG 7 |BXTRUST BX_19-MMP.....cooiiiiiiiirierinrineeieniseissenssssisessessesessessssinns | seveee ....99.247 . (7,861) | oo | e | e 1410 | i 1.491 15,614 | 07/29/2021. | 08/15/2036.
05609V  AA 3 |BX COMMERCIAL MORTGAGE TRUST B ....99.659 .350,000 | ..ovoeereeern 350,000 [ oo [ [ [ [ 200810 | 0.789 09/15/2021. | 09/15/2036.
06540E  AK 9 |BANK BANK _21-BNK3B........ococvireririereriniiieniesieeesssesssisessesssssssensssins | sevies ...102.804 ..1,645,000 (224) | oo [ e [ 002,581 [ 2.233 12/13/2021. | 12/01/2064.
06541W BB 7 | BANK BANK _17-BNKB.........coovurririiiniinsieiineseisessisssseesiesissssssssssssnns | cesenes ...106.784 80,000 | ..................85,590 |......... (A4) [ v [ [ 00.3.896 | ..o 2.503 ... | 12/15/2021. | 06/01/2060.
08160K AJ 3 |BENCHMARK MORTGAGE TRUST BMARK.......c.cvvvmerrrrirermseinerieerinenes | seveene ...106.117 ..1,031,000 ,098,236 |......... (383) | cvvvrrerermerinens [ e [ e 3.564 | 2.648 . | 12/15/2021. | 12/01/2072.
08163M AE 7 | BENCHMARK MORTGAGE TRUST BMARK........cccntrvmrererierireenneinsensens | eeens ...103.755 2,000,000 102,059,854 | ..o e [ [ e [ 202575 | 2.238 12/08/2021. | 12/15/2054.
125917 AE 6 |COMM MORTGAGE TRUST COMM14-LC1 . ...105.049 ..2,950,000 41,123 [ e [ e (42,688) | ...voovvvrinrines [ e [ 104,008 | o, 0.456 07/30/2021. | 04/01/2047.
12593Q  BJ 8 | COMM MORTGAGE TRUST COMM_15-CR....ccoovvvuirmerirrereeisrinerinsinenes | seveee ...105.147 657,697 (5,973) | coveverneereriveis | ceverereneensniineins | e 4478 | 2.540 10/26/2021. | 10/01/2048.
12625K AE 5 | COMM MORTGAGE TRUST COMM_13-CR....c.cervrrirreriirerniiererineireines | cevnns ..102.916 078,370 | e | e (13,305) [ ..veverrrerrnirens | vevveemrirerisnnniiens [ 0003612 [, 0.482 07/30/2021. | 06/01/2046.
12635F AU 8 | CSAIL COMMERCIAL MORTGAGE TRUS........ccccomivimrireerrrinerieesneeienins | coens ...103.087 360,733 |......... (689) | evvveeverrerinens | v [ e 3.448 | 1.057 11/15/2021. | 08/01/2048.
20048E BA 8 |COMM MORTGAGE TRUST COMM_13-LC ..101.779 ..453,150 (1,029) | oo | e | 000003282 | i 1.101 11/19/2021. | 01/01/2046.
29478) AG 5 |EQUS_21-EQAZ ....99.529 ..547,727 145 | oo [ e [ 1210 [ 1.341 10/27/2021. | 10/15/2036.
29478 AJ 9 |EQUS_21-EQAZ . ....99.529 776,793 209 oo | e | e 1460 | i 1.593 10/27/2021. | 10/15/2036.
36263U AT 6 | GS MORTGAGE SECURITIES TRUST G.....ooovvvririirieriersnineiensssieiennns | rvnene ....99.443 124,996 | i [ | e | e 002,831 | 2.835 12/16/2021. | 12/01/2054.
53948H AA 4 |LOANCORE 2021-CRE6 ISSUER LTD.......oeverieririireerierineeseeisnisneniens | weveens ....99.938 460,000 | ..o | e | e | e | 14100 [ 1414 10/27/2021. | 11/15/2038.
54910T AL 6 |LSTAR COMMERCIAL MORTGAGE TRUS.......cooomiiirirrirneineiieriesirenens | sevee ...106.732 21,624,135 | [ s (16,255) [ ..evvveeerreineinns [ e [ 4021 |, 2.159 05/06/2021. | 03/01/2050.
55284A  AA 6 |MF1 MULTIFAMILY HOUSING MORTGA.........oeuurvimerirreseinnerierssnessnnenns | sevee ....99.625 595,000 | ..ovvvrrrrerrerrrins | cerreerienienineens | cerenereninnenens | e | 1188 [ 1170 09/10/2021. | 10/18/2036.
78485W  AA 7 | STARWOOD COMMERCIAL MORTGAGE T.....ccovevrmrerermnermerieresnenssnenns | ceeens 199969 | ... 354,889 | 355,000 | oo 355,115 |......... A | s | e [ 1245 | 1.260 09/29/2021. | 07/15/2038.
90270R BD 5 | UBS-BARCLAYS COMMERCIAL MORTGA........ccocrmrrirmmreiernnsnrirersninsens | rvnene ..100.259 | .................200,518 | .................200,000 | ................201,726 |......... (1,649) | cvvvvveervereens v 0002792 | i 0.740 08/04/2021. | 12/01/2045.
92890K BF 1 |WF-RBS COMMERCIAL MORTGAGE TRU......ccovterirenirmeriereceisniseninns | sevee 104732 | .................450,349 | .................430,000 | ................457,673 |......... (5,237) | cvvreverneerernieen | vervrerencenenirneens | e 371 | 1.861 08/05/2021. | 09/01/2057.
94989M  AD 1 |WELLS FARGO COMMERCIAL MORTGAG.........c.cocvvmiiririiniinsiiisnienes | e ...104.094 497,670 | s | e (16,207) [ ..evevcerveiseines [ e [ 203498 | oo, 0.679 07/29/2021.| 07/01/2058.
950030  BJ 6 |WELLS FARGO COMMERCIAL MORTGAG......civurirennmrmmrisresseessnissensnns | weeens ...100.868 ) 201,263 |......... (19) 2.264 12/14/2021. | 08/01/2054.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........c.vuriiiiiiiiieieiiriecei s 25,817,893 XXX 24,946,612 25,681,650 0 ... (130,340) | ..o (L] [ 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00833L  AA 4 | AFFIRM ASSET SECURITIZATION TR......ccomirierireerimimerieernerseneseessnnes | eveees | oo | vevereeens A1 FFE | v 1,502,813 |...100.243 | .............. 1,503,638 | ..coovvvrne 1,500,000 | ..coorrenee 1,499,787 |......... (2,350) | cvvvuverrrrneennenns | e | e 2.100 |...... 1.950 09/25/2020. | 02/04/2025.
00834A  AA 7 |AFFIRM ASSET SECURITIZATION TR....coouiiieiiiiiniisniieiissiiesiesiisniins | crviee ...100.477 2,620,381 2,607,935 | ............2,607,679 |........ 18 [ e [ e | s 1.900 |...... 1.910 10/13/2020. | 01/15/2025.
00834C  AA 3 |AFFIRMINC AFFRM_21-Z1....cooiviiiriiniiierinerieeiseissisesiesiesesssssniaes | cveens ...99.791 1,985,498 | .....ccoeens 1,989,664 | ....cc0.ccc. 1,989,594 | oo | v | eeviereenieninns [ e [ 1.070 |...... 1.107 04/26/2021. | 08/15/2025.
02378* AA 8 |AMERICAN AIRLINES 2017-2 CLASS... ...102.152 2,081,953 | cooireerni2,038,091 | 102,038,001 | o | e | et | e | s 5.180 |..... 5.181 07/24/2018. | 10/15/2023.
02378L  AA 1 |AMERICAN AIRLINES 2017-1 CLASS... 2101831 | 505,307 | 896,222 | 898,222 [ s | e | e | e [ 5.180 |...... 5.178 07/24/2018. | 08/15/2023.
03665L AE 3 | ANTARES CLO ANTR_18-3A. ...100.004 2232 |..... 2.238 11/20/2018. | 01/20/2031.
03665L  AG 8 | ANTARES CLO ANTR_18-3A.....ccoiiriiierniieierinsieiesiessesssienssssisessnes | cevvens ....99.999 3,000,000 | vouverevrrrriririerins | ererrreiernninnien | e | e | v 2,882 |..... 2.893 11/20/2018. | 01/20/2031.
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03789X AD 0 |APPLEBEES /IHOP FUNDING LLC D....ccovvvvivviriiersricierinsisserssineisnnnins | ceveees - ..101.102 12,970,000 | o [ | s | | 4194 |...... 4.192 | MJSD. 8,99 | ........ 124,562 | 05/28/2019. | 06/07/2049.
03842V AA 5 | AQUA FINANCE TRUST AQFIT_21-A....oviimrrieririreemerissssnensesssssessssnes | seeee - .....99.107 ..610,403 | .................615,902 | ................615,781 | ......... (40) [ oo [ e | e 1.540 |...... 1.547 [MON... | s 369 | o, 1,897 |09/29/2021. | 07/17/2046.
04018N  AS 0 |ARES CLO LTD ARES_20-56A...........ccoooomiiimririiiiiniinnicciiesisiississiiens | v o .....99.604 1,553,830 1,560,000 | ....cc0oeee0e 1,560,000 | .oocoveioniiiiiciies o | e [ e [ e 2.158 |..... 2.164 ... [ 10/21/2021. | 10/25/2034.
05684C  AS 4 | BAIN CAPITAL CREDIT CLO BCC_20.........couvmmrererercerenireeserierinnensenins | creens Cl. . . ...99.603 | .. 1,543,853 | ..coovvvnne 1,550,000 | ..ovovreee 1,550,000 [ .oocoreerrinrineris | eevirerirneennninnies | veveerersenienines [ e | e 2274 ... 2.288 . | 10/01/2021. | 10/23/2034.
08861Y AA 4 |BANKERS HEALTHCARE GROUP SECUR SRS IO [ A[1.CFE s | o 799,151 [.....99.297 | .ocovvirrnee. 793,556 | ..ovvrncrirnns 799,178 | oovreeeen 799,119 | e (17} [T IO IO 1.420 |...... 1.425 04/23/2021. | 11/17/2033.
08862B AA 3 |BHG SECURITIZATION TRUST BHG_2 ....99.410 995,339 [ i 598,871 | i B98,853 | i [ | | [ 0.900 |...... 0.905 09/10/2021. | 10/17/2034.
08862B AB 1 |BHG SECURITIZATION TRUST BHG_2 .....98.356 ...683,575 | .................695,000 | ................695,000 |......... £ 72 IR ISR B 1.830 |...... 1.659 09/10/2021. | 10/17/2034.
12702  AA 4 |CVS PASSTHROUGH TRUST.............. ...108.290 5,906,909 5,454,715 | ..ceiei 5454715 | s [ e [ e | s | s 3.901 |...... 3.932 09/27/2017. | 10/10/2039.
12708# AA 4 |CHARTER COMMUNICATIONS CTL ..122.161 3,302,022 | ..oovvvennen 2,703,010 | ............2,703,010 |......... 5550 |...... 5.614 12/17/2018. | 07/15/2035.
15032E  AS 8 | CEDAR FUNDING LLC CEDF_17-8A.... .....99.525 1,104,726 1,110,000 2222 2.238 ..3,104 | 08/18/2021. | 10/17/2034.
15033L AU 6 |CEDAR FUNDING LTD CEDF_19-11A.. ...100.003 1,000,028 ..1,000,000 | c.ovreerrea 1,000,000 | oo | e | e | e | e LT76 | 1.736 05/12/2021. | 05/29/2032.
17151K  AJ 5 |CHURCHILL MIDDLE MARKET CLO LT.... .....99.996 1,574,940 1,575,000 | .cvevreee 1,575,000 [ covveruirnrinerrerins [ reerrneereeisninenes [ reveneennnineines [ e | 2,745 |, 2.742 10/01/2021. | 10/24/2033.
19424W  AB 3 | COLLEGE AVE STUDENT LOANS LLC. 299967 | i 849,787 | 850,000 | 849,621 | e [ s [ | | 20023200 | 2.335 ... | 11116/2021. | 07/26/2055.
19424W AD 9 | COLLEGE AVE STUDENT LOANS LLC. ..100.433 | oo 783,381 [ . 780,000 | oo 779,619 | (T1) ] e e [ 03,340 | oo 3.366 . | 11/16/2021. | 07/26/2055.
233046 AN 1 |DB MASTER FINANCE LLC DNKN_21- 97710 | 2,051,910 | 102,100,000 | covieerni2,100,000 | oo [ e [ e | e | 200 2.045 | i 2.527 10/15/2021. | 11/20/2051.
26209X AD 3 |DRIVEN BRANDS FUNDING LLC HONK.. 198302 | s 688,112 | e 700,000 | e 700,000 | oo [ e [ e | v | 2791 | 2.800 09/23/2021. | 10/20/2051.
26244Q AN 3 | DRYDEN SENIOR LOAN FUND DRSLF_ .....99.900 . (213) | cevrerenerrerireees v [0 1.072 [ 1.003 07/30/2021. | 07/18/2030.
26252V AU 5 |DRYDEN SENIOR LOAN FUND DRSLF_. . K . . .....99.645 1,000,000 | ..ovrereer 1,000,000 | 1vooeeirriiiniiieins | e [ | e [0en 1,810 [ 1.786 05/14/2021. | 05/20/2034.
29001V AQ 2 |ELMWOOD CLO VILTD ELMW_20-3A........cccovvumermerrmeriererenerseessesneneens . A1 . ...1,365, .....99.681 1,365,000 | .cvvevreee 1,365,000 [ coovorueenrinirienins v [ rereneernnineenes e [ 2174 |, 2.188 09/23/2021. | 10/20/2034.
29003E AA 3 |ELMWOOD CLO VIII LTD ELMW8_21- ...100.106 450,940 (410) | covreeereiierienes e [0 1372 | 1175 05/21/2021. | 01/20/2034.
36318W AK 6 | GALAXY CLO LTD GALXY_13-15A . . .....99.802 ,000,000 [ oo e [ [ | 1,094 | 1.103 06/02/2021. | 10/15/2030.
37959P  AA 5 | GLOBAL SC FINANCE SRL SEACO_20........ccomurirrerermrirerinerseriseeesenens . A 1FFE ] .....99.764 (680) | vvvreerrerrnerirenes [ verinerrnerirerinenns [ 0002170 [ 2.151 11/16/2020. | 10/17/2040.
37959P AC 1 |GLOBAL SC FINANCE SRL SEACO_20.... ..100.098 | ..............1,885,393 | ..............1,883,547 | ...........1,891,134 | ........ (1132) | oo v | 20002260 | e 2.148 11/16/2020. | 11/19/2040.
37959P AG 2 |GLOBAL SC FINANCE SRL SEACO_21.... .....98.745 722,474 | ... (39) [ -ooverrereerreries [ e [ 201,950 | e, 1.958 07/27/2021.| 08/17/2041.
40438P AB 8 |HPEFS EQUIPMENT TRUST HPEFS_20.. ...100.016 121,947 121,975 | ......... (58) [ -ooverneerreirneiins [ e [ 200650 | .o 0.201 09/30/2021. | 07/22/2030.
40439H AA 7 |HIN TIMESHARE TRUST HINTT_20-A - . | .....99.268 ..1,974,883 W OTABB3 | e [ [ [ [ 201,390 | 1.399 09/04/2020. | 10/09/2039.
40439H  AB 5 |HIN TIMESHARE TRUST HINTT_20-A........cooiiieremriieereniseesenessnsenenenes . . ..100.132 | ... 438,344 | ... 437,766 | ................ 437,636 |......... 8 | oo [ [ 002,230 |, 2.248 09/04/2020. | 10/09/2039.
40439H AC 3 |HIN TIMESHARE TRUST HINTT_20-A.....coovvirmririerniennnieisensseeensnsnes e 4 ..101.790 | ... 301,536 | ................ 296,232 | ................296,168 |......... 3 [ [ [ 00.3.420 | 3.446 09/04/2020. | 10/09/2039.
44148) AA 7 |HOTWIRE COMMUNICATIONS HWIRE_2 [SSSTR DA - 4 199504 | 393,040 | 395,000 | 395,000 | i [ e [ e | e | o0 27500 | 2.766 1332 | s 11/09/2021. | 11/20/2051.
476681 AB 7 |JERSEY MIKES FUNDING LLC JMIKE..........osvvuriiirierierireiiseiseiissienes | aeve o 4 2100107 | 780,831 | 780,000 | e 780,000 | e | e | e [ [ 20 2,891 [ 2.901 12/03/2021. | 02/15/2052.
52604D AC 6 |LENDMARK FUNDING TRUST LFT_21-.....oivireiriieenrrinninerienencessnins | eveens - 4 ...99.986 | ................694,901 | .................695,000 | ................694,790 |......... (84) [ oo [ e [ 003530 | oo 3.113 . 10/15/2021. | 04/20/2032.
553897  AA 9 |MVW OWNER TRUST MYWOT_21-TWA.....oomiieineeerierieeisneesssineisees | seve . 198.089 | iiiiienn835,134 | 851,403 | 851173 | s [ [ e | e | e 11400 | 1.145 v | 297 | s 05/10/2021. | 01/22/2041.
55400E  AB 5 | TIMESHARE LOAN BACKED NOTES MV cerrens | e e ..101.215 | ................593,405 | .................586,283 | ...............589,437 |......... (257) [ covvvererireiinenens | e [ 0002730 [ i, 2.552 489 | 11/03/2020. | 10/20/2037.
55822B  AG 0 |MADISON PARK FUNDING LTD MDPK _......c.ovvvrerrmrererrerinerienessersnins | seeee - 99761 | i 748,210 | ..o 750,000 | oo 750,000 | e 2.226 o | 92 [ 11/18/2021. | 01/22/2035.
559530 AE 4 |MAGNETITE CLO LTD MAGNE_21-30......cccvvumrririremrneineisssseeiseeeseneins | ceeens o 199.208 | o 744,058 | e 750,000 | ceviirereen 750,000 | oo [ e [ | e |0 2104 | 2.100 e 2,148 | s 10/01/2021. | 10/25/2034.
56081# BQ 2 |MAJOR LEAGUE BASEBALL TRUST........... ceeverreensi | s - ...105.207 900,000 | ..o | e | s | [ 00032000 [ 3.200 08/12/2019. | 12/10/2026.
56081# BR 0 |MAJOR LEAGUE BASEBALL TRUST........... ...106.809 700,000 | .oovonvrrererrireniins | cereeerienieninees | cereserseeninsiens | e | e 3410 | 3.410 08/12/2019. | 12/10/2029.
57108Q AC 7 |MARLETTE FUNDING TRUST MFT_21-... .....98.480 ..1,390,000 ,379,506 426 [ .o [ [ 201810 2.012 10/18/2021. | 12/15/2031.
63942 AB 3 |NAVIENT STUDENT LOAN TRUST NAV - . . ..999,869 |.....98.165 | .. 1,000,000 ...1,000,000 132 | o [ v [ 00002.300 [ 2.291 05/18/2021. | 10/15/2069.
64035G  AB 5 |NELNET STUDENT LOAN TRUST NSLT. [EOURTTRIRONUNUTON VOO | A11AFE o | o 2,835,031 |....98.444 | ............2,808,581 | ............. 2,852,973 | oo 2,835,031 | .o [ | s | |00 1280 | 1.310 11/08/2021. | 04/20/2062.
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67516C  AQ 2 | OCEAN TRAILS CLO OCTR_20-10.....cccuurerrureemeesmeeessaresssessssesssssesssens | oeeees o .1,650,000 |.....99.555 ....1,642,651 ...1,650,000 1,650,000 | s | e | e | s | e 1.941 |...... 1.945 10/28/2021. | 10/15/2034.
68218F  AA 9 [OMNI T DAC ... iirmrirrireerrisissessesseesssssssssssessess s ssesssessns | seesen - .5,000,000 |...101.503 | .. ...5,075,160 | ... ...5,000,000 | .... 5,000,000 | ..eoureeerrerierirene | erereerrninerenies | s | e | e 1.840 |...... 1.944 ooernn.99,656 | 11/16/2020. | 03/19/2029.
68218F  AE 1 [OMNITIDAC ...t ssesssenens | aesia | e | TAFE i | i 5,000,000 |...101.749 | .............. 5,087,425 | ...cccoone. 5,000,000 | . 5,000,000 | ..oouveeerrriieiirnes | ceerreeneineienies | eeeeeeinsineiienes | e | e 1.840 |..... 1.969 [MON... | ..........4,088 | ......... 99,656 | 11/16/2020. | 03/19/2029.
69144A AA 7 |OXFORD FINANCE FUNDING TRUST O..... ISR P - .1,931,020 |...101.047 ....1,924,946 ...1,905,000 .1,920,656 (I 1<) ) PO IRITRRTRIRN Booo 3.101 |...... 2.268 ...59,074 | 09/25/2020. | 02/15/2028.
74166Y AA 8 |PRIMOSE SCHOOLS PROSE_19-1A . ceevereneenn | s - .3,989,810 |...102.487 | .. 3,841,718 | ... ...3,748,500 | .... 4,023,698 | ..o | e 19,580 [ .oovvurererrerins [ eerveeneriienineees | veeens 4475 ... 4.675 .180,585 | 03/04/2020. | 07/30/2049.
74352@ AA 5 | AMAZON.COM INC......coviriiiiiicieiinieiesisissssssesssssessesssssessesssssssnssnnes | onnens e [ LE i | 3,763,258 |...104.631 | ..covvvruns 3,937,517 | oo 3,763,258 | .....ccoeou. 3,763,258 | ..o | e [ [ | e 2.980 |...... 2.998 |[MON... | ..........6,542 | ........ 112,145 | 11/13/2020. | 10/10/2041.
750731 AA 9 | AUTUMN WIND HQ LLC....ovvurirrireirerissie et ssenisessessssinns | eeens - ...086,994 |...108.419 ..986,994 | ... 986,994 | s [ [ | | 3744 | ... 3.773 36,953 | 02/20/2020. | 02/10/2049.
78449M  AA 4 | SMB PRIVATE EDUCATION LOAN TRU.....couuiireeniereiieeiineisesssssessersenes | eeens - ...322,770 |.....98.438 322,785 | ... 822,770 | oo e [ | | o 1.450 |...... 1.455 08/10/2021. | 03/17/2053.
78449Y  AB 6 | SMB PRIVATE EDUCATION LOAN TRU......ovvumirierirrereniseireeeserienirnnenns | seveee | | LO FEiins | s 499,857 |...100.504 | ................502,521 | ocoooiirnenns 500,000 | ..oovoererns 499,857 | ..o | ceerierieneneineie | ceereenseeseninne | e | e 3.000 |...... 2.673 05/11/2021. | 07/17/2051.
80285W AD 9 | SANTANDER DRIVE AUTO RECEIVABL........cccmtriiiiereneirneineiisssiserienes | ceeees ...111,155 |...100.018 ..111,049 111,029 ...111,080 (U ) [T ISR IO 0.520 |...... 0.264 . v 2411 07/2212021. | 07/15/2024.
84858* AA 5 |SPIRIT AIRLINES 2017-1 CLASS C [T . .2,600,000 |...103.545 | .. 2,692,180 | ... ...2,600,000 | .... 12,600,000 | ..o | e | e | e | 5.110 |..... 5.110 |FA....... ceerennr50,192 .132,860 |05/10/2018. | 02/15/2023.
84858@ AA 3 | SPIRIT AIRLINES 2015-1......ccouiimrinriieerenieinerssssinessesssseessssssssssnsenes | sveees e | | BAPLeis | e 2,349,333 |...101.675 | ..oocvvneee. 2,388,685 | ...cocoonnenn 2,349,333 | oo 2,349,333 | oo [ s [ | | o 4.930 |...... 4.927 |AO...... | .. 28,956 | ........ 115,822 | 05/10/2018. | 04/01/2023.
848609 AA 1 |SPIRITS OF ST LOUIS BASKETBALL SRR IO - 4,793,384 |...114.073 ....5,467,943 ...4,793,384 AT93,384 | s | s [ s [ | 5.300 |...... 5.335 | MJSD. .254,049 | 02/20/2014. | 03/31/2033.
86271P  AE 5 | STRATA CLO LTD STRTA _21-T..ciiiirinirrerieriecesseeissssseniessessssesssnins | seeee - .1,375,000 |.....99.997 | .. ..1,374,956 | ... ...1,375,000 | .... 1,375,000 | o | e | s | s | e 2.182 |..... 2.176 09/20/2021. | 10/20/2033.
87167N DG 7 |SYMPHONY CLOLTD SYMP_20-23A.........coceomerrmrermermmnirneenerssnnssmessnennnns | wveeee | D[ vsvvneedh | TF FEiiiiiis | s 750,000 |.....99.777 | .coovrvirrens 748,325 | ..ccoovrrrnnens 750,000 | ..covvocrirnns 750,000 | .oovorvercererrnnines | cervreriesesseesneins | eersenseeseninee | eeesiesesensssenens | een 2175 | ...... 2.180 11/17/2021. | 01/15/2034.
87407R  AA 4 | TAL ADVANTAGE VII LLC TAL_20-T....ccvvemirierirerirreisrinnrienieneseesseienns | cveens 5,427,521 |.....99.293 5,427,467 193 | e [ e | e 2.050 |...... 2.068 09/09/2020. | 09/20/2045.
88315L  AG 3 | TEXTAINER MARINE CONTAINERS LT......cooiiiiriirinerierineerenisninssnens | e 4,405,506 |.....99.409 4,405,399 129 | oo [ e | s 2.100 |...... 2.115 09/08/2020. | 09/20/2045.
88607A AA 7 | THUNDERBOLT AIRCRAFT LEASE LTD 99.004 | 822,255 | 830,526 | i 728,253 | e | e (14,281) [ oo | e [ 003671 [, 7.935 07/08/2020. | 11/15/2039.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp C ...102.000 1,104 [ s [ e [ 206,636 | ... 9.094 02/04/2010. | 07/02/2022.
92329 AU 6 |VENTURE CDO LTD VENTR_16-25A . . .....99.365 (39) [ oo [ e [ 200 1.832 | 1.830 05/21/2021. | 04/20/2029.
923338 AW 0 |VENTURE CDO LTD VENTR_19-37A......comiviririiriminniirerinseesissssinnies . .4 |1.FFE. 199939 | 859,595 | 860,000 | i 880,000 | i [ s [ | | 0 2624 | 2.640 07/30/2021. | 07/15/2032.
92914X AN 9 [VOYACLOLTD VOYA_15-2A........ . ...100.007 | ..coooivreeren500,035 | ..o 500,000 | v 500,000 | covvencvenrirrireiies | e | cerineieniieninens | e | e 1.624 [ 1.635 06/03/2021. | 07/23/2027.
98479@ AA 2 | YANKEE STADIUM HOLDINGS LLC.......vvivrriieriiieirniieisnisienssniessssnees | rveene e .3,100,000 |...108.995 23,100,000 [ .o e | e | e | 242000 | 4.200 06/09/2020. | 06/01/2030.
98875  AS 3 | ZAIS MATRIX CDO | ZAIS_20-16A......ovuiriirerierninississsrissnsssessenssssesssnssees | cneees C 1,350,000 |...100.412 1,350,000 [ ..o [ [ | | e 1.549 | 1.557 . 10/14/2021. | 10/20/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 118,654,170 XXX . .118,663,406 0 (7,501) 0 0 XXX XXX 44,287 ..2,703,389 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)......... ..o | seeees 1,261,377,077 XXX 1,302,283,164 | .......1,243,733,761 | ...... 1,257,616,487 | ........... (702,609)| ...... (1,803,824) ] ..... 1,571,346 | .o 0 XXX XXX |....10,156,187 | ....31,302,235 XXX XXX
Hybrid Securities - Issuer Obligati
46625H JQ 4 | JPMORGAN CHASES&CO......cocrvrvirans | ....... | | ........... 2 | 2BFE..c. [ s 12,500,000 |...108.388 | ............ 13,548,438 | ............ 12,500,000 | ........... 12,500,000 | .ovovvieriirnnneniens [ | i [ | o 6.750 |...... 5.333 |FA....| oo 351,563 | ........ 843,750 | 01/14/2014. ] 12/31/2049.
4299999. Hybrid Securities - ISSUET ODIGALIONS. ... ... rveuireirserssrisstrsssrssers s | cenesenes 12,500,000 XXX | e 13,548,438 | ...cccoonnes 12,500,000 | ..ccooeeee 12,500,000 0 0 0 0| XXX XXX XXX | s 351,563 | ....... 843,750 XXX XXX
4899999. Total - Hybrid SECUMHES. ...t | enisnies 12,500,000 XXX | s 13,548,438 | ........... 12,500,000 | ........... 12,500,000 0 0 0 0] XXX XXX XXX | e 351,563 | ........ 843,750 XXX XXX
Unaffiliated Bank Loans - Acquired
000000 00 0 | SUMMARY ADJUSTMENT......oerumrumrirmemrmeenerserisesesensesisseesssssssssssssssens | oeeens wo e [ 8B Zuveies [ [ e | s | s | s | s 9,830 12/30/2021. | 01/31/2023.
12769L  AB 5 | CAESARS RESORT COLLECTION LLC TL +L275.......ccovrvriveivereierinnirens | coreees .2,408,646 |.....99.375 ....2,390,604 2,370,307 3,665 9,405 2.854 | ... 3.371 11/16/2018. | 12/23/2024.
44055U AC 9 |HORIZON PHARMA INC HORIZON PHARMA INC.. JRO . .1,945,754 |....99.469 | .. ..1,927,384 | ... 21,937,673 | v 1,927,384 2,770 [GRSK T4 ) TR ISR PO 2125 |...... 2.229 12/18/2019. | 05/22/2026.
45004K  AC 0 [IRIHOLDINGS INC.....oovviuiiriiriieireiieiiesisessssissssssssssessseesssssssessesssens | seseees e [ 4B FEi | i 192,060 |.....99.875 | .coooovvrrrinnne 193,758 | coovvreriins 194,000 | .ooovvverrinnne 188,771 | .coovee. 958 [ oo | eeveerienieeennnins | e 4.352 |...... 5.112 12/21/2018. | 12/01/2025.
92854*  AA 2 |VIVINT SOLAR ASSET 2 PROJECT C....oovvvuviriiiinniiniisinissnisssissssessesssness | seveens [ I 2BPL.cic | i 18,783,113 |...114.305 ..21,470,050 18,783,113 | .oovveeae 18,783,113 | oo | e | e | oo | e 4.700 |...... 4.773 11/20/2020. | 12/28/2040.
6499999. Unaffiliated Bank Loans - Acquired..........ccccovevene. 23,329,573 XXX . .25,981,796 | ... 23,320,425 | .. 23,269,575 6,435 | oo 18,256 | ..ooveiiriniienad (V] I 0| XXX XXX XXX XXX
6599999. Total - Unaffiliated Bank LOGNS........ouuuiiiuiiiriiiiiiiiiieiiiseni et enessessssssssssenes | onvessenes 23,329,573 XXX 25,981,796 | ...... 23,320,425 | .. 23,269,575 6,435 | .. 18,256 0 0] XXX XXX XXX XXX

Totals
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7699999.  Total - ISSUET OBlIGAHONS. ... vvrerirerrierssreeierss e ess sttt snensas | erenes 2,337,263,297 XXX | e 2,448,596,023 | ....... 2,303,396,589 | ...... 2,314,658,797 .(703,181)] ...... (7,141,523) ..... 1,571,346 | .o 0 XXX XXX XXX |....24,259,570 |....73,387,064 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUFHIES..........c...rvuwiriiisriisiri s 295,405,478 XXX [ 293,144,501 | ......... 284,976,652 | ......... 294,882,202 | .....ccooovcien0 | e (485,865) 0 0 [ XXX XXX XXX | oo 623,712 | .... 3,846,673 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHES. ... | oo 34,090,909 XXX [ s 34,324,657 | ............ 32,759,527 | .......... 33,931,363 | ..o 0 [ s (140,027) | ..ovvvecrinnand 0 [ 0 [ XXX XXX XXX | s 78,345 | ........ 561,575 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities.............cccoorriiimiiiinicisniciinicinnnes 118,654,170 XXX ....121,034,512 ..118,494,070 | ......... 118,663,406 0 (7,501) 0 0 [ XXX XXX XXX | ......344,287 | ... 2,703,389 XXX XXX
8299999. Total - Unaffiliated BaNK LOANS........... i oo 23,329,673 XXX | . 25,981,796 | ... 23,320,425 | .. 23,269,575 6,435 | oo 18,256 | ..ooovvccciennncd 0 [ 0 [ XXX XXX XXX | ... 151,512 | ... 1,077,618 XXX XXX
8399999, Grand Total = BONGS..........evuiriireiiiieieiieisisie et | srenes 2,808,743,427 XXX | e 2,923,081,489 | ....... 2,762,947,263 | ..... 2,785,405,343 | ........... (696,746) | ...... (7,756,660) | ..... 1,571,346 | ..ocovinee 0 XXX XXX XXX |...25,457,427 |....81,576,319 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 427,277,480 1B . 170,067,855 1C .282,340,254 1D ...238,350,439 1E ....269,629,474 1F s 1G ..219,548,787

1B. 2A ... 162,047,322 2B .......288,453:841 2C ... 158,716,272
1C. 3A .......61,561,489 3B . ..27,898,286 3C ......43,485774
1D. 4A 25,172,827 4B . ..20,897,315 4C .7,617,606
1E. 58 .. 636,800 5C .. 13,325,262

1F.
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Annual Statement for the year 2021 of the Farmers Property and Casualty 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 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) |  Impairment BJ/AC.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
857477 60 8 | STATE STREET CORPORATION......cooomimvreimmemrissenrisessssssessssssenssssnnes | soveenes ....360,000.000 25.00 9,831,600 |...... 27.310 9,831,600 9,000,000 530,928 | .ovvooeerriiiecnns | e (367,200) (367,200) 2AFE....... 02/25/2014.
902973 15 5 |US BANCORP US BANCORP 3.5% 07/15/2049..........commervremerrerireneeriiinnennes | coveenes ...400,000.000 25.00 9,928,000 |...... 24.820 9,928,000 6,000,000 399,097 20,000 20,000 2AFE....... 01/17/2007.
902973 83 3 |USBANCORP......ccoimmrimmumsirmesmsssmsssssssssssssssssssssssessssessssssssnsssssssssssssssssssnes. | soneenes ...100,000.000 25.00 2,500,000 |....... 25.000 2,500,000 2,690,000 |.........40,625 | ........ 162,500 [ ..oovvevercrriiins [ (166,000) (166,000) 2AFE.... 08/14/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 22,259,600 XXX | 22,259,600 | ...ooooeveee 17,690,000 | ........130,069 | ...... 1,092,525 | ..oovvvcinnnn0 | oo (513,200) 0 0 (513,200) 0 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
128125 *3 7 |CALAMOS STRATEGIC TOTAL RETURN ... | ....148,000.000 25.00 3,700,000 |....... 25.000 3,700,000 3,700,000 | ..oooorverrerreens [ s 148,000 0 1DFE... 09/06/2017.
128125 *4 5 |CALAMOS STRATEGIC TOTAL RETURN B - 88,000.000 25.00 2,200,000 |....... 25.000 2,200,000 2,200,000 | ..ooooerrerrerreinns [ e 93,280 0 1DFE.... 09/06/2017.
84130# 10 3 | SOUTHCROSS ENERGY PARTNERS LP........cccoommiiiinmmiiiiinnniiisssiiiissssiies | v ...550,480.000 | ............. 1.00 |..... 0.690 | ..o 308,235 | ........ 0.560 308,269 ST [ [N [OOSR R (81,263) 9,708 (71,555) 5BGI 07/12/2021.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 6,208,235 XXX 6,208,269 6,279,791 0 | 241,280 | .0 [ (81,263) 9,708 0 (71,555) 0 XXX XXX
8999999. Total - Preferred Stocks. 28,467,835 XXX 28,467,869 23,969,791 | ......... 130,069 | ...... 1,333,805 | ..oooovvvrrireeen0 | e (594,463) 9,708 0 (584,755) 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 0 1C 1D ... 5,900,000 1E . 1F .
1B. 2A .22,259,600 2C
1C. 3A 0 3C
1D. AA e 0 4C ..
1E. BA i 0 5C s 0
1F. [ E 0
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Annual Statement for the year 2021 of the Farmers Property and Casualty 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
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
294600 10 1 |EQUITRANS MIDSTREAM CORP. 1 .| 06/17/2020.
682680 10 3 |ONEOKINC . 1,216 05/17/2021.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccccoovviiiris e 1,217 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
000000 00 O |SOUTHCROSS ENERGY PARTNERS LP OSSR RUURTOTSTETORURPTURIPRPTO INSVRVRURRN IOURI ERPOOR 89,052.000 6,234 0.070 6,234 | oo TA24 | oo | e | e | s (891) (891) [ v 04/02/12021. | ©oooevevvrires
31338# 11 2 | FEDERAL HOME LOAN BANK OF BOST......ctiuutiiirsnrssnsssessnsssnsssssensssessssssssssssnsens RF.. [ 13,826.000 | ..ooovvvnneens 1,382,600 |..... 100.000 | ..o 1,382,600 | oo 1,382,600 TT,221 | oo | | e | seessssssssssesesens 0 .| 04/07/2021. | ..o
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........ccooiiininiininiiiiiins s 1,388,834 XXX 1,389,724 0 77,221 | e (891) 0 (891) XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
32000* 10 3 |ECONOMY FIRE & CASUALTY CO....ovuuirimririirieineisersesiinsssesssssisessssssssssessssessessas | sevsees .|.....600,000.000 ...326,666,629 |..... 544 444 (1,546,753) | .... (1,546,753) | ... ... | 05/01/2000.
59155# 10 5 |METLIFE AUTO & HOME AGENCY......coviirimiiiirnrieinirsierssiesessssisssssssssssssssssssssesses | eonenins | oee | ovvenes 5,000.000 13,779,651 |..2,755.930 13,779,651 19,854,599 | ..o | e 9,854,599 | ... ... | 12115/1999.
59180* 10 8 |FARMERS CASUALTY INSURANCE CO......ccoovmrerirreinerieriressensssessensssssssssnensssesenss | veveneee | or | cvevenes 1,000.000 71,492,813 | 71,492.813 71,492,813 (1,535,255) | .... (1,535,255) | ... ... | 03/31/1982.
59188# 10 6 |Farmers Direct P&C Ins Company Farmers D............cccccviineioniiicrniinnnicnniisnssiieniinnes | ovniee [ oo | cvviis 1,000.000 48,996,878 |48,996.878 | ... 48,996,878 | .. ...36,621,697 1,217,485 1,217,485 .| 08/31/2000.
59214# 10 4 |Farmers Group P&C INS.COMPANY........cveurrmmererrrieeiririsseseriensiessenssssessessessessssensnens | overne | eon | cvvvees 1,000.000 HHHEHHE) 261,453,669 | ........... 195,546,568 | ......coovvvvrrricrirnns 2,035,689 | ...ocveeriiriinns | cerrrerins 2,035,689 | ...oovvirrirrirriiniiinas 12311991 | v
59217# 10 1 |Farmers Lloyds Ins Company Tex Farmers L..........cccoeererersiosnneciseinisssnenssesnsnsenes | envennes [er | cvnnenns 1,000.000 |......cceoeee.e.... 1,000 | .o 1.000 | .o 1,000 | e 1,000 .103/30/1993. | oo
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other..........ccovininne e XXX .564,871,931 0 {0 O | O 10,025,765 XXX XXX
9799999, Total - COMMON SHOCK. .. vv.rvuuieuerssirrserssressees sttt s e XXX 566,281,191 | ........ 0 78,438 ...10,030,963 XXX XXX
9899999. Total Common and Preferred STOCK..........coveieiiueiieieiciieeeee et snes XXX .590,250,982 | ............. 130,069 | .......... 1,412,243 | oo .9,436,500 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1B e 0 1C e 0 D s 1E s 0 {1 S 0 1G s
1B. 2A 0 2B 0 2C 0
1C. 3A 0 3B s 0 3C 0
1D. AA 0 L N 0 AC ) 0
1E. BA e 0 BB s 0 BC i 0
1F. B s 0
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

3622AA 4R 2 | GOVERNMENT NATIONAL MORTGAGE A.......eviiiiiiininiieissieee s sssssns 05/19/2021........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 19,950,843 | ..o 19,195,039 |. 26,660

912810  TC 2 |UNITED STATES TREASURY... 12/06/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiierrieienriereiissiseeesiessese e ssssesessesssesenens 1,639,434 1,500,000 | oo 1,823

91282C  AX 9 |UNITED STATES TREASURY... 10/21/2021........ NOMURA SECURITIES INTERNATIONA 1,169,589

91282C  CB 5 | UNITED STATES TREASURY... 12/06/2021........ Various 13,715,843

91282C  CJ 8 |UNITED STATES TREASURY... 09/22/2021........ Various 4,512,546

91282C  CS 8 |UNITED STATES TREASURY........ccccvvenee 10/15/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirerniieisneisiseisssssseesssssesessesssssessesssesensns 14,561,719

91282C CU 3 |UNITED STATES TREASURY... 09/24/2021........ BANK OF AMERICA N.A....c..cvoivvineiereiniines 1,495,840

91282C  DH 1 |UNITED STATES TREASURY... 12/29/2021........ Various 3,494,016

91282C DK 4 |UNITED STATES TREASURY... 12/01/2021........ Various 4,476,388

91282C DL 2 |UNITED STATES TREASURY... 12/20/2021........ HSBC SECURITIES 2,025,547

91282C DM 0 |UNITED STATES TREASURY...........ceceee. 12/29/2021........ VaMIOUS. ..o 5,780,789 | .o 5,800,000 | ..o 1,511

0599999,  Total - BONAS = U.S. GOVEIMIMENT.......ce.eviieteseitsei sttt ess st E s8££ fE1eEseEE o0 E SR e EE eS80 E Rt 72,722,554 | oo 71,915,039 | oo 115,938
Bonds - U.S. States, Territories and P i

13063A  5E 0 | CALIFORNIA STATE OF 7.500% 04/01/34 ... | 08/18/2021........ BARCLAYS CAPITAL INC.... 3,165,460 ....2,000,000

13063A 7D 0 | CALIFORNIA STATE OF 7.300% 10/01/39 ... | 08/18/2021........ BARCLAYS CAPITAL INC.... 3,238,500 2,000,000

13063B FR 8 | CALIFORNIA STATE OF 7.625% 03/01/40 ....| 08/18/2021........ BARCLAYS CAPITAL INC.... 3,424,420 ....2,000,000

13063B  JC 7 |CALIFORNIA STATE OF 7.600% 11/01/40. .| 11/10/2021 JP MORGAN SECURITIES LTD LDN....... 2,985,918 .1,715,000

20772G  F4 5 |CONNECTICUT STATE OF 5.850% 03/15/32........ 09/21/2021........ CITIGROUP GLOBAL MARKETS INC/ 5,589,823 .....4,175,000

419792 B7 0 [HAWAII ST 2.192% 10/01/32 09/30/2021........ BANK OF AMERICA NAA...... 1,500,000 ....1,500,000

419792 G7 5 |HAWAII ST 2.042% 08/01/31 09/30/2021........ BANK OF AMERICA NAA...... 2,500,000 2,500,000

452151 LF 8 |ILLINOIS STATE OF 5.100% 06/01/33 08/18/2021........ UBS SECURITIES LLC 5,360,670 ....4,500,000

57582R YN 0 | COMMONWEALTH OF MASSACHUSETTS 09/16/2021 Various 1,392,443 .1,325,000

882722  KF 7 | TEXAS ST 5.517% 04/01/39.....cimriiiiiiiiieiinieinsis s esessssisessssssssesssssssssssessessssssenss | sosessessosses 09/21/2021........ Various 2,733,682

882724 XS 1 |TEXAS ST 1.944% 10/01/31 11/03/2021........ RU s 2,250,000

1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS...............ccocvieueiieetieeiiieteteeeieteeeeaeteteeetesetesetesesiets eaetesissetesesssesesssetesesessessssesesesassssesassesesesassssassssesesesessssassssesesesassesassseessssansesanereees 34,140,916
Bonds - U.S. Political Subdivisions of States

111746 JD 6 |BROCKTON MASS 2.308% 11/01/29..... 10/21/2021........ STIFEL NICOLAUS 750,000

167486 HM 4 |CHICAGO CITY OF 6.207% 01/01/36, 09/03/2021........ UBS SECURITIES LLC.....ccoovviiiieriieineieiesiseiesesisisensnines 211,825

167486 PG 8 |CHICAGO CITY OF 5.432% 01/01/42. 11112/2021........ Various 555,275

167486  SD 2 |CHICAGO CITY OF 6.314% 01/01/44. 11/12/2021........ UBS SECURITIES LLC 202,397

167560  PL 9 | CHICAGO ILL MET WTR RECLAMATIO. .....ccoiiiurirriiieiirisiieriessesisesiss s sissssessenssesessssens 09/22/2021........ WELLS FARGO & CO 5,843,288 .

442331 3K 8 |[HOUSTON TEX  3.961% 03/01/47......oomcveiriirerscirererineierineins 09/22/2021........ RU- e 584,491 ....480,000

54438C  PA 4 |LOS ANGELES CALIF CMNTY COLLEG 09/23/2021........ R 1,737,480 | oo 1,000,000

54438C YN 6 |LOS ANGELES CALIF CMNTY COLLEG 09/20/2021........ BANK OF AMERICA N.A....cc.ocviriinereienirereniecins 897,266

544646  ZR 6 |LOS ANGELES CALIF UNI SCH DIST. 08/19/2021........ JP MORGAN SECURITIES LTD LDN......couiiririiiieriieissieisissesssiesssssesss e ssssssessesssesenens 4,194,317

592112 DR 4 |MET GOVT NASHVILLE & DAVIDSON 11/12/2021........ TD SECURITIES USALLC 304,699 | .o ....240,000

64763F  ZW 2 |[NEW ORLEANS LA 2.054% 09/01/28.........ccovvuevmrinrierirircinnirererinsins 10/08/2021........ LOOP CAPITAL MARKETS LLC......ccocvvvrerirrrcrrrerenee 2,000,000 .2,000,000

64763F  ZX 0 [NEW ORLEANS LA 2.220% 09/01/29.......cermrierrmrinrirnerinisiinisissineens 10/08/2021........ LOOP CAPITAL MARKETS LLC.......ovvvvverrrrririririnnns 2,735,000 | ..oovoivrireieienecaen 2,735,000

64763F  ZY 8 |[NEW ORLEANS LA 2.320% 09/01/30 10/08/2021........ LOOP CAPITAL MARKETS LLC 3,215,000 .3,215,000

64966H MV 9 |NEWYORKNY 5.206% 10/01/31 09/23/2021........ DEUTSCHE BANK SECURITIES INC... 912,900 250,000 [ oo 18,763

64966Q RP 7 [INEWYORKNY 1.823% 08/01/30 10/01/2021........ CITIGROUP GLOBAL MARKETS INC/. 1,844,041 ....1,860,000 6,028

64966Q XB 1 |[NEWYORKNY 1.880% 08/01/31 09/02/2021........ JP MORGAN SECURITIES LTD LDN......couierriiiieiiieisiessiiseissiessssisess e essesssesenens 2,991,330 3,000,000 | ooovvrvrereriereeee s 1,723

718814  ZZ 2 |PHOENIXAZ 5.269% 07/01/34 09/23/2021........ CITIGROUP GLOBAL MARKETS INC/ 1,226,110 1,000,000 [ oo 12,148

797356 DM 1 | SAN DIEGO CALIF UNI SCH DIST. 10/07/2021 CITIGROUP GLOBAL MARKETS INC/. 1,000,000 .1,000,000

797356 DN 9 | SAN DIEGO CALIF UNI SCHDIST.... 10/07/2021........ CITIGROUP GLOBAL MARKETS INC/. 1,000,000

2499999. Total - Bonds - U.S. POlitiCal SUDAIVISIONS Of SEAEES. ... vuuiuuieerisiisieierississies sttt e 1eksse st E e E bt 32,205,419 | oo 20,660,000 [ i 168,443
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Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A

010268 CU 2 | ALABAMA FEDERAL AID HIGHWAY Fl.....c.oviiinmiiiieiieierississssssissneenns 10/07/2021........ BANK OF AMERICA N.A.....coooviriiniiensieieninnin 4,835,000 | ..ooocvriieees 4,835,000

02765U EK 6 | AMERICAN MUNICIPAL POWER-OHIO 11/12/2021........ UBS SECURITIES LLC 347,500 3,780
072024  XF 4 |BAY AREA TOLL AUTHORITY....coviiiiiiiiiriiieiseieieissiesie s sessesenes 03/03/2021........ BANK OF AMERICA N.A.. . 750,000

072024  XG 2 |BAY AREA TOLL AUTHORITY. 03/03/2021........ BANK OF AMERICA N.A....cc.ocvoiriiineieeeireieieens 2,500,000

13077D  PA 4 | CALIFORNIA STATE UNIVERSITY. 04/28/2021........ BARCLAYS CAPITAL INC.... 308,529 . 6,515
13077D  PB 2 | CALIFORNIA STATE UNIVERSITY ...c.vviiiririirniineiisieiesieiessssiesssnssines 04/28/2021........ BARCLAYS CAPITAL INC.... 325,993 | i 280,000 6,883
13077D PS5 | CALIFORNIA STATE UNIVERSITY... 04/28/2021........ BARCLAYS CAPITAL INC.... 4,317,585 ....3,735,000

13077D  PT 3 |CALIFORNIA STATE UNIVERSITY... 04/28/2021........ BARCLAYS CAPITAL INC.... 4,285,254 3,720,000

13077D QU 9 | CALIFORNIA STATE UNIVERSITY. 09/21/2021........ BARCLAYS CAPITAL INC.... 5,588,317 ....5,565,000

155498  JJ 8 | CENTRAL TEX REGL MOBILITY AUTH.... 02/12/2021........ CITIGROUP GLOBAL MARKETS INC/......ouvieiiriiiieiniieristiseeesissiesieesessesiessesiseeensssees 1,529,280 1,495,000

155498  MH 8 | CENTRAL TEX REGL MOBILITY AUTH......cccovtvimrimerieniirirriinniens 10/06/2021........ JEFFERIES & COMPANY INC 2,000,000 | ..o 2,000,000

167725 AC 4 |CHICAGO ILL TRANSIT AUTH SALES 11/12/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiiernnieiineieresissiseeesiessese e sssssessesssesenens 3,568,500 ....2,500,000

20281P  NE 8 | COMMONWEALTH FING AUTH PA 09/10/2021........ PIPER JAFFRAY....cotiiiiiiitinicercsecsseceeene s 2,083,740 2,000,000

21969A  AJ 1 |CORONA CALIF 2.242% 05/01/30.. 09/30/2021........ STIFEL NICOLAUS 2,500,000 ....2,500,000

21969A AK 8 |CORONA CALIF 2.342% 05/01/31.. 09/30/2021........ STIFEL NICOLAUS 2,500,000 2,500,000

235036  8G 8 | DALLAS FORT WORTH TEX INTL ARP 10/28/2021........ BARCLAYS CAPITAL INC.... 3,000,000 ....3,000,000

3131XV. 6E 0 |FEDERAL HOME LOAN MORTGAGE COR. 07/30/2021 JP MORGAN SECURITIES LTD LDN....... 5,558,200 .5,089,053 6,997
3131XW  MH 3 | FEDERAL HOME LOAN MORTGAGE COR. 07/30/2021........ JP MORGAN SECURITIES LTD LDN.....ovvriririiiririieisneieiesssssssiesssssseses e sssssessesssesensns 6,960,120 18,457,635 | .. 7,893
3131XX  UX 7 |FEDERAL HOME LOAN MORTGAGE COR. 10/20/2021........ MIZUHO SECURITIES USAINC... 4,199,124 ....3,882,461 3,397
3132A5 EL 5 |FEDERAL HOME LOAN MORTGAGE COR. 09/13/2021........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieseieieiiseissiesisssesss s essesssesenens 5,572,864 5,103,939 | oo 7,372
3132DW  CH 4 |FEDERAL HOME LOAN MORTGAGE COR. 09/29/2021........ CITIGROUP GLOBAL MARKETS INC/......ouvirririiniieiiierieseiesiesiseisesisesssessesessssesiens 6,989,392 ....6,977,400 5,039
3133AJ PG 2 |FEDERAL HOME LOAN MORTGAGE COR. 04/19/2021 JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieienrireresinsisseessessesessesssseessesssesenene 9,386,026 19,311,823 6,208
3133AQ CG 0 |FEDERAL HOME LOAN MORTGAGE COR. 09/29/2021........ BANK OF AMERICA N.A.....c.ovvrririnnineiensnieiesinins 10,258,057 .....9,960,789 8,992
3133AS  JA 2 |FEDERAL HOME LOAN MORTGAGE COR. 09/29/2021........ BANK OF AMERICANA.......cccovvvvrrrinnn. 5,120,477 ...4,972,846

3133AT Y4 7 |FEDERAL HOME LOAN MORTGAGE COR. 11/05/2021........ CREDIT SUISSE SECURITIES USA L 6,386,918

3133KM  JE 6 |FEDERAL HOME LOAN MORTGAGE COR. 07/30/2021........ JP MORGAN SECURITIES LTD LDN......vuuurviuiienririiesiseseeesesiessesesessssssssessesssesssenens 13,281,143

3133KM PV 1 | FEDERAL HOME LOAN MORTGAGE COR. 09/29/2021 BANK OF AMERICA N.A....cc.ocvmiiririnircisnirererinein 10,174,560

3133KM VS 1 |FEDERAL HOME LOAN MORTGAGE COR. 09/29/2021........ MORGAN STANLEY & CO... 12,719,092

3135G0  4Z 3 |FEDERAL NATIONAL MORTGAGE ASSO.......ciiiiriiirreineiernsiesiesssisesesiesssss e s sees 04/19/2021........ WELLS FARGO & CO 6,958,154

3137FK  PJ 9 |FREDDIE MAC FHLMC_4855 10/01/2021........ VAHOUS. ...t 188,261

3140GS RR 5 |FEDERAL NATIONAL MORTGAGE ASSO 04/20/2021........ CITIGROUP GLOBAL MARKETS INC/......ouvirrirnieiniiniiieriesiiesiesisssisesessssessesssssssesiens 6,533,435

3140H1 WL 0 | FEDERAL NATIONAL MORTGAGE ASSO 04/20/2021........ BANK OF AMERICA N.A....cc.oviiiirinircineirereinein 9,642,278

3140JA QX 9 | FEDERAL NATIONAL MORTGAGE ASSO.......ccotuiieirrireriiieiresssinssesisssssssssssesssssssssssssssssnsens 07/30/2021........ TD SECURITIES USALLC 12,888,666

3140L3 N4 9 |FEDERAL NATIONAL MORTGAGE ASSO 04/19/2021........ CITIGROUP GLOBAL MARKETS INC/......oouviierrieiseiiieriseiseesesissiesiesessssiessesssessessesnaes 14,670,428

3140L5 BA 3 |FEDERAL NATIONAL MORTGAGE ASSO 04/19/2021........ CREDIT SUISSE SECURITIES USA L....ccoucvviiieririiians 9,625,114

3140LC TV 3 |FEDERAL NATIONAL MORTGAGE ASSO 07/29/2021........ IMS.s 848,083

3140QK  LF 3 |FEDERAL NATIONAL MORTGAGE ASSO 04/19/2021........ MORGAN STANLEY & CO....cccovvuriririnriniieriniiciesinereeisseeresinsenes 14,518,500

3140QK NX 2 |FEDERAL NATIONAL MORTGAGE ASSO 04/19/2021........ BARCLAYS CAPITAL INC.... 14,125,007

3140QL 6Z 4 |FEDERAL NATIONAL MORTGAGE ASSO 09/29/2021........ CITIGROUP GLOBAL MARKETS INC/......cvuviierriiiieiniieristieeesissisesiessessesseseesissesensesnaees 6,991,341

3140QL WK 8 | FEDERAL NATIONAL MORTGAGE ASSO 09/29/2021........ BANK OF AMERICA N.A....cc.ocvrriiininireeiereniein 10,319,004

3140X5 6F 5 |FEDERAL NATIONAL MORTGAGE ASSO 04/20/2021........ BANK OF AMERICA N.A....cc.ocvoiiiireneirereieeins 7,016,713

3140X6 SW 2 | FEDERAL NATIONAL MORTGAGE ASSO 04/20/2021........ TD SECURITIES USA LLC 4,954,864

3140X7 LS 6 |FEDERAL NATIONAL MORTGAGE ASSO 07/30/2021........ TD SECURITIES USALLC 7,738,035

3140X9 4V 4 |FEDERAL NATIONAL MORTGAGE ASSO 07/30/2021 TD SECURITIES USALLC 1,537,360

31416C EZ 5 |FEDERAL NATIONAL MORTGAGE ASSO 07/30/2021........ TD SECURITIES USALLC 1,505,016
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31418D  3S 9 | FEDERAL NATIONAL MORTGAGE ASSO 07/30/2021........ JP MORGAN SECURITIES LTD LDN.....cvurirriiiieiniieieeeiesesissiseeesisessessssesssseessesssesenens 4,373,387 4,179,435 3,193
31418D 4G 4 |FEDERAL NATIONAL MORTGAGE ASSO 07/30/2021........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 4,426,313 .....4,300,000 2,628
31418D SH 6 | FEDERAL NATIONAL MORTGAGE ASSO e 12/16/2021........ MORGAN STANLEY & CO 4,567,083 ....4,561,026 6,842
345105 KA 7 |FOOTHILL / EASTERN TRANSN CORR......coovurriirciiirerinriniinas 01/27/2021........ GOLDMAN SACHS & COMPANY. 1,000,000 1,000,000
38122N A8 5 |GOLDEN ST TOB SECURITIZATION C......ccovvrvverrriirirnnans 11/10/2021........ GOLDMAN SACHS & COMPANY.........ccovvnrirerirnrans 1,995,980 ....2,000,000 3,378
38122N B2 7 | GOLDEN ST TOB SECURITIZATION C......ccoovvvrvrerirricrinrinns 09/30/2021........ JEFFERIES & COMPANY INC 3,000,000 3,000,000
38122N B4 3 | GOLDEN ST TOB SECURITIZATION C.....oocoverrireririeirrines 09/30/2021........ JEFFERIES & COMPANY INC 3,000,000 | oo 3,000,000
40064R  EE 5 |GUAMINTL ARPT AUTH 2.899% 10/01/27.... 09/23/2021........ SAMRC. ... 354,928 | ..o 390,000 | Lo 1,127
40064R  EK 1 |GUAM INTL ARPT AUTH 3.839% 10/01/36.... 08/18/2021........ BARCLAYS CAPITAL INC.... 841,608 256
40064R  EL 9 |GUAM INTL ARPT AUTH = 4.460% 10/01/43........cooiriiiireiirieeseiee e 08/24/2021........ VAMIOUS. ..o 3,148,967 2,007
446201  AG 0 [HUNTINGTON BEACH CALIF... 03/18/2021........ STIFEL NICOLAUS 2,150,000
446201 AH 8 [HUNTINGTON BEACH CALIF... 03/18/2021........ STIFEL NICOLAUS 2,750,000 | ..o 2,750,000
452227 ST 9 |ILLINOIS STATE OF  2.359% 06/15/31 09/16/2021........ SAMRC. 2,000,000 ....2,000,000
452227 SW 2 [ILLINOIS ST SALES TAX REV.....ouiiiiiiireiiniiieiniicissisiessssiessesssssessssss s sssssssesssssssssesssssns | oessssenessnes 09/16/2021........ SAMRC 2,000,000 2,000,000
491397  BE 4 |KENTUCKY PUBLIC TRANSPORTATION........cccovvvmririreriirans 09/17/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieisiieeeiseissiesessssse e sisseessesnenes 2,500,000 ....2,500,000
544445  TZ 2 |LOS ANGELES CALIF DEPT ARPTS A 01/28/2021........ BARCLAYS CAPITAL INC.... 1,000,000 1,000,000
544445 UB 3 |LOS ANGELES CALIF DEPT ARPTS A 01/28/2021........ BARCLAYS CAPITAL INC.... 1,600,000
544445  UE 7 |LOS ANGELES CALIF DEPT ARPTS A 01/28/2021 BARCLAYS CAPITAL INC.... 600,000
544445  UF 4 |LOS ANGELES CALIF DEPT ARPTS A 01/28/2021........ BARCLAYS CAPITAL INC.... 650,000
544495 UG 7 |LOS ANGELES CA DEPT WATER&POWE..........ccoovrmvviririririis 11/16/2021........ UBS SECURITIES LLC 279,350 | .ovevveenrerieninrieienreeni 00,000 | o 4,351
575896 WN 1 |MASSACHUSETTS PORT AUTHORITY 02/04/2021........ BANK OF AMERICA N.A.. . 1,000,000
575896 WP 6 | MASSACHUSETTS PORT AUTHORITY. 02/04/2021........ BANK OF AMERICA NA ..o 1,000,000
576722  AA 0 | MATHER FOUNDATION 2.675% 10/01/31 09/28/2021 JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieienrireresinsisseessessesessesssseessesssesenene 5,000,000
59259N  ZH 9 |METROPOLITAN TRANS AUTH N Y 12/06/2021........ V@TOUS. ...ttt 865,124 | ...ovvcireicriieneeeD30,000 | 1,453
59259Y  BY 4 |METROPOLITAN TRANS AUTHN Y 10/07/2021........ BARCLAYS CAPITAL INC.... 1,415,030 | oo 1,000,000 | oo 27,228
59259Y  BZ 1 |METROPOLITAN TRANS AUTHN Y 09/20/2021........ UBS SECURITIES LLC.....coouiieriiiircieeieierseieniencissienes 557,768 9,344
59259Y  GF 0 |[METROPOLITAN TRANS AUTHN'Y 12/02/2021........ UBS SECURITIES LLC......ovvvirirririinnineriesiciseeiesiienienes 1,240,602 3,418
59335K  CV 7 | MIAMI-DADE CNTY FLA SEAPORT RE.... 08/19/2021 WELLS FARGO & CO 2,500,000
59335K  CW 5 | MIAMI-DADE CNTY FLA SEAPORT RE.... 08/19/2021........ WELLS FARGO & CO 2,500,000
594698 SH 6 |MICHIGAN ST STRATEGIC FUND 09/01/2021........ SAMRC ... 502,795
60636A JD 6 | MISSOURI ST HEALTH&EDL FACS AU 11/12/2021........ WELLS FARGO & CO 3,833,399
626207 YF 5 |MUNICIPAL ELEC AUTH GA SPL OBL 09/22/2021........ UBS SECURITIES LLC. 716,613
626207 YS 7 |MUNICIPAL ELEC AUTH GA........ 11/08/2021........ UBS SECURITIES LLC. 390,588 ....260,000
62620H CN 0 |MUNICIPAL ELEC AUTH GA........ 10/01/2021........ BARCLAYS CAPITAL INC.... 2,000,000 | ..ooooieiieieieaen 2,000,000
62620H CP 5 |MUNICIPAL ELEC AUTH GA........ 10/01/2021........ BARCLAYS CAPITAL INC.... 2,000,000 ....2,000,000
62620H CQ 3 |MUNICIPAL ELEC AUTH GA........ 10/01/2021........ BARCLAYS CAPITAL INC.... 2,000,000 2,000,000
63902H AN 9 |NATURE CONSERVANCY  1.611% 07/01/30........ccccvvvuee 01/27/2021........ JP MORGAN SECURITIES LTD LDN.....ovoiirriiiiiiiieiniieiesissiseeesissisesessesssssessesssesenens 1,500,000 ....1,500,000
645913  AA 2 |NEW JERSEY ECONOMIC DEV AUTH 09/29/2021........ WELLS FARGO & CO 3,194,500 2,500,000 23,719
646136 XS 5 |NEW JERSEY ST TRANSN TR FD AUT.....covvurmririnireienseiesesisseessnianes 11/16/2021........ WELLS FARGO & CO 293,415
646139 W3 5 |NEW JERSEY ST TURNPIKE AUTHORI 11/10/2021........ RBC DOMINION SECURITIES INC 951,476
646139 X8 3 |NEW JERSEY ST TURNPIKE AUTHORI 7.102% 1/ 11/10/2021........ RBC DOMINION SECURITIES INC 402,780
646140 DU 4 |NEW JERSEY ST TURNPIKE AUTHORI 01/22/12021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiirriiiniiniieiseiseeeississieeseesssie e sesseessesnenes 2,000,000
646140 DV 2 |NEW JERSEY ST TURNPIKE AUTHORI 01/22/2021........ CITIGROUP GLOBAL MARKETS INC/......ouuiiuiirriiiiiiniieiseiseeesissiesiss s ensessees 1,000,000
646140 DX 8 |NEW JERSEY ST TURNPIKE AUTHORI 01/22/12021........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiurirriiinirsieissieesesssiesssssssssssessesssiessessanes 1,150,000
647719  QF 3 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021 JP MORGAN SECURITIES LTD LDN....... 300,000
647719 QG 1 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN......cvvuiiiiiiiiiesisiniissiiesisesseisisesssssiessnens 500,000
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647719  QH 9 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....cvurirriiiieiniieieeeiesesissiseeesisessessssesssseessesssesenens 700,000

647719  QJ 5 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 990,000

647719 QK 2 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiierrieienriereiissiseeesiessese e ssssesessesssesenens 425,000

647719 QL 0 |NEW ORLEANS LA SEWAGE SVC REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN......ccovuiiiiiciiniiciissiniseiiesisessssissssssessens 375,000

647753 MG 4 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....ovuiiririiiieiiieiniieiesissiseeesissiseses e sssssessessnesenens 350,000

647753  MH 2 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN......couiireriiiieinrieieeieseiiseiseeesisssesesssssesssseessesssesenens 450,000

647753  MJ 8 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirerniieisneisiseisssssseesssssesessesssssessesssesensns 625,000

647753 MK 5 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieirieiieniereiissiseeesisessesessessssssessesssesenens 975,000

647753 ML 3 |LANEW ORLEANS WATER REV. 02/05/2021........ JP MORGAN SECURITIES LTD LDN......cvvuiiiiiiiiiisissisiissiiesisesseisisesssssiesinens 850,000

64971X  RA 8 |[NEW YORK CITY TRANSITIONAL FIN 09/03/2021........ CITIGROUP GLOBAL MARKETS INC/......ooviieriiiiniiniieiseireeeississiessssssie e sssseessesnees 1,410,862 3,097
64972E  UC 1 |[NEW YORKN Y CITY HSG DEV CORP.... 02/24/2021........ CITIGROUP GLOBAL MARKETS INC/......ouvieiiriiiieiniieristiseeesissiesieesessesiessesiseeensssees 200,000

64972E  UD 9 [NEW YORKN Y CITY HSG DEV CORP........coevirrirrrirriierinsrieniesisssiiesienns 02/24/2021........ CITIGROUP GLOBAL MARKETS INC/.....ouvirriiiiiniieiiieriesiiesiesisssisesissssessesssssssesiens 200,000

64972E  UE 7 |[NEWYORKN Y CITY HSG DEV CORP.... 02/24/2021........ CITIGROUP GLOBAL MARKETS INC/......vouiieerviiiiineierseieeseciseeessesessssiesseseseesensesnaes 260,000

64972E  UF 4 |[NEW YORKN Y CITY HSG DEV CORP.... 02/24/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuuiiiirriiisiiniieisieeesississsssssssssessesssssessssees 450,000 ....450,000

64972F T3 0 |[NEW YORK CITY MUNICIPAL WATER 5.724% 6/1.........cocovvrvrrirnn 10/29/2021........ UBS SECURITIES LLC 2,382,069 21,595,000 | v 34,744
64985T DH 1 |[NEW YORK ST URBAN DEV CORP...... 10/15/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieinrieieeeiersiiseiseiesisessesesssesssseessesssesenens 3,000,000 3,000,000

64985T DK 4 |NEW YORK ST URBAN DEV CORP...... 10/15/2021........ CITIGROUP GLOBAL MARKETS INC/......ouvirrirmininrieiiieriesiieeisisseisesisesssessesessssessees 3,015,690

677632 MV 0 | OHIO STATE UNIVERSITY 4.91% 6/1/2040 09/20/2021 GOLDMAN SACHS & COMPANY. 695,733

709235  T7 0 |PENNSYLVANIA STATE UNIVERSITY......oovvvivrirrirninnns 11/08/2021........ JP MORGAN SECURITIES LTD LDN.....ovvriririiiririieisneieiesssssssiesssssseses e sssssessesssesensns 1,135,845 .

71783D CB 9 | PHILADELPHIA AUTHORITY FOR IND 03/19/2021........ BANK OF AMERICA NAA...... 1,950,000 ....1,950,000

71783D CC 7 | PHILADELPHIA AUTHORITY FOR IND 03/19/2021........ BANK OF AMERICA NAA...... 2,245,000 2,245,000

717830  CD 5 | PHILADELPHIA AUTHORITY FOR IND 03/19/2021........ BANK OF AMERICAN.A...... 2,000,000

76912D  BJ 6 |RIVERSIDE CNTY CALIF TRANSN CO 10/06/2021 BANK OF AMERICA N.A.. 500,000

76912D  BK 3 |RIVERSIDE CNTY CALIF TRANSN CO.... 10/06/2021........ BANK OF AMERICA NA...... 1,000,000 .

76912D  BM 9 |RIVERSIDE CNTY CALIF TRANSN CO.....ccoecvvrrrrrirererinniree 10/06/2021........ BANK OF AMERICA NA.............. 1,500,000 ....1,500,000

76913D GB 7 |RIVERSIDE CNTY INFRASTRUCTURE 09/29/2021........ LOOP CAPITAL MARKETS LLC... 2,000,000 2,000,000

76913D GC 5 |RIVERSIDE CNTY INFRASTRUCTURE 09/29/2021........ LOOP CAPITAL MARKETS LLC 4,000,000 ....4,000,000

783186 NH 8 |RUTGERS UNIVERSITY NEW JERSEY 5.665% 05. 12/02/2021 Various 5,071,426

783186  UJ 6 |RUTGERS UNIVERSITY NEW JERSEY. 11/08/2021........ RJ 265,193

79575D  E6 3 | SALT RIVER PROJECT AGRICULTURA 4.839% 1/ 11/16/2021........ UBS SECURITIES LLC 4,205,012

837151 XL 8 |SOUTH CAROLINA ST PUBLIC SVC A 09/15/2021........ BANK OF AMERICA N.A.. . 2,606,850

837151 XM 6 | SOUTH CAROLINA PUBLIC SERVICE 09/01/2021........ BANK OF AMERICA NA ..o 2,613,700 . |
882830 AP 7 | TEXAS TRANSPORTATION COMMISSIO 09/16/2021........ HILLTOP SECURITIES INC....c.ouviuviiieiieiiieinrieseiseeesisessesssieneesinsene 504,475 ....500,000 6,014
898735  UT 0 | TUCSON ARIZ CFTS PARTN.....coviiirrriririnieisiesenessesensnienes 02/18/2021........ FTN FINANCIAL CAPITAL MARKETS 3,400,000 | ..ooooevrieiriciee 3,400,000

91412F 7Y 7 |REGENTS OF THE UNIVERSITY OF C 09/23/2021........ JP MORGAN SECURITIES LTD LDN.....ccvuiirriiiiernnieineiereiissiseeesisessese e ssseeessesssesenens 1,881,179 21,330,000 | oo 27,499
91412H  JR 5 |UNIVERSITY OF CALIFORNIA. 02/24/2021........ JEFFERIES & COMPANY INC 1,600,000 1,600,000

91523N  FP 6 |UNIVERSITY OF WASHINGTON................. 11/08/2021........ TD SECURITIES USALLC 659,790 ....450,000 9,772
917565 LK 7 |UTAH TRANSIT AUTH 5.705% 6/15/2040. 09/21/2021........ RU- e 2,429,249 . .1,700,000 26,401
92778W LB 0 | VIRGINIA COLLEGE BLDG AUTH VA 01/14/2021........ TD SECURITIES USALLC 2,258,473 | oooeiiee e 2,255,000

977100  HQ 2 |WISCONSIN ST GEN FD  1.636% 05/01/31.....ccovrevnrinnenas 02/11/2021........ BARCLAYS CAPITAL INC.... 5,000,000 5,000,000

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMIENES. ... ... tvursuirserssteseeserssteeessssesssstssassesssteseses | ee1essessseeeesses 1 e0E 1148848088881 £08 8884810818481 EE L8448 108848848848 E L8140 14 E 4140114084808 E 84084 E 18 E 8480 b E o0 b 00 eLEseE e s eeeeh b n bbbt nen bt ensnns | ebsestens e st e 414,338,182 394,031,890 | ..o e 928,422

Bonds - Industrial and Mi:

00164V~ AF 0 |AMC NETWORKS INC = 4.250% 02/15/29........ccovvmrrevrnrirernriniin 06/29/2021........ MARKETAXESS CORPORATION 682,979 | ..o 675,000 | ..ooveerririee s 11,395
00185P  AA 9 [APIESCROW CORP 4.750% 10/15/29.. 10/06/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiurirriiinirsieissieesesssiesssssssssssessesssiessessanes 350,000

001877  AA 7 |APIGROUP DE INC 4.125% 07/15/29. 06/15/2021 CITIGROUP GLOBAL MARKETS INC/......ooviieriiiiiiiniierissiseeesiseiesiesessesiessesissesessessaees 600,000

00253X  AA 9 | AMERICAN AIRLINES  5.500% 04/20/26 06/29/2021........ JSES....oees 329,964




v'ea

Annual Statement for the year 2021 of the Farmers Property and

Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
00253X  AB 7 |AMERICAN AIRLINES 5.750% 04/20/29 06/29/2021........ JSES. 330,644
003000 AA 4 |ABERCROMBIE AND FITCH MANAGEME... 06/08/2021........ MARKETAXESS CORPORATION 650,883
00688J  AB 3 |ADIENT USLLC 9.000% 04/15/25...........cooveermriererirereineirereninsines 06/29/2021........ MARKETAXESS CORPORATION 528,538
00774M AV 7 | AERCAP IRELAND CAPITAL LTD. D 10/21/2021........ CITIGROUP GLOBAL MARKETS INC/......vuiiuiirriiiiiiniieiseiseeesissiesissesssiese s ensessees 1,497,480
00810G  AC 8 |AETHON UNITED BRLP 8.250% 02/15/26..........coccoveevrerrirrinene 06/21/2021........ RBC DOMINION SECURITIES INC.......cootuvviireinrieieisrirenieiseeeniennes 849,763
00834C  AA 3 | AFFIRM INC AFFRM_21-Z1........... 04/26/2021........ BARCLAYS CAPITAL INC.... 1,989,594 .
00842X  AA 7 |AFFINITY GAMING LLC  6.875% 12/15/27.......coovvvrirrvrirrinee 06/08/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuuririrriiinirsieiseieeesssiessssssssssessessssessesssnes 799,688 | ... 750,000 [ oo 1,289
008513 AB 9 |AGREELP 2.000% 06/15/28. 05/05/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiieriiiriineieriseieesesissiesiesessesse e sesseessessaes 4,963,250 ....5,000,000
00914A  AM 4 | AIR LEASE CORPORATION  1.875% 08/15/2! 05/17/2021........ JP MORGAN SECURITIES LTD LDN......cvuiiririiiierrieiseieieiisssssiesssssesss e sssssessesssesenens 4,961,350 5,000,000
009158  AY 2 | Air Products And Chemicals Inc......... 03/26/2021........ GOLDMAN SACHS & COMPANY.........ccovvmrrreririrans 5,447,524 .5,373,000
013822  AE 1 |ALCOA NEDERLAND HOLDING BV......c.oevviiirimiicririrereinsierisieeeneenes D 06/08/2021........ CITIGROUP GLOBAL MARKETS INC/......ouvieiiriiiieiniieristiseeesissiesieesessesiessesiseeensssees 716,859 ....660,000
02156L  AH 4 |NUMERICABLE GROUP SA  5.500% 10/15/29.......ccvumvirreririeiinerierireristesesisssiesienesssessnien DS 09/24/2021........ VaMIOUS. ..o 1,104,125 | oo 1,100,000
023135 BC 9 |AMAZON.COMINC 3.150% 08/22/27 03/26/2021........ BANK OF AMERICA N.A....cc.ocviivieiereiinnines 5,477,600 125,000,000 | oo 16,625
03674X  AS 5 |ANTERO RESOURCES CORP  5.375% 03/01/30 06/08/2021........ Various 1,004,293 1,000,000 403
036752 AR 4 |ANTHEM INC 1.500% 03/15/26 03/08/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieisiieeeiseissiesessssse e sisseessesnenes 4,986,850
03690A  AH 9 |ANTERO MIDSTREAM PARTNERS LP. 05/24/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieinrieieeeiersiiseiseiesisessesesssesssseessesssesenens 662,144
037411 BE 4 | APACHE CORPORATION 4.375% 10/15/28... 05/12/2021........ BARCLAYS CAPITAL INC.... 510,650
037411 BJ 3 |APACHE CORPORATION 4.875% 11/15/27... 06/15/2021 Various 460,911
037833  EB 2 |APPLEINC  0.700% 02/08/26...........ccovrrevrermrinernsinsisnsisisisssssesessssesessssssesssssssssssssessessssssessens | sesessessossns 02/01/2021........ GOLDMAN SACHS & COMPANY 5,387,850
03842V AA 5 | AQUA FINANCE TRUST AQFIT_21-A...coomiiiiiirireeereseiesesisseesieenenes 09/29/2021........ KEYBANC CAPITAL MARKETS INC.........cccovvvivnrane 659,913
03880R  AA 7 |ARBOR REALTY COLLATERALIZED LO D 11117/2021........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieseieieiiseissiesisssesss s essesssesenens 695,000
03969A AN 0 [ ARDAGH PACKAGING FINANCE PLC.......ccocoruvriririrrirrrinrins D 06/07/2021........ WELLS FARGO & CO 669,695 | ....coovvverniirieiiirininnreen850,000 | i 1,788
04018N  AS 0 |ARES CLO LTD ARES_20-56A 10/21/2021 GOLDMAN SACHS & COMPANY 1,560,000
04685A  2Q 3 |ATHENE GLOBAL FUNDING  1.200% 10/13/23......otuiiieiirieiinsisineisiesssssesesssssessesssessssssens. | onssseeensnes 05/20/2021........ TD SECURITIES USALLC 2,255,868 3,048
04685A 2V 2 |ATHENE GLOBAL FUNDING = 2.500% 03/24/28...........coovorieririrrierirererssirerssiseeesisssssesssnsnns. | voerieeerensnns 03/19/2021........ BANK OF AMERICA N.A....cc.ooviiiinireierirerenieeenes 4,985,950
047649  AA 6 |ATKOREINC 4.250% 06/01/31 05/19/2021........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieiieiessisseissiesisisssss e essesssesenens 665,000
04916W  AA 2 |ATLANTICAYIELD PLC 4.125% 06/15/28................ D 05/14/2021........ RBC DOMINION SECURITIES INC.. 653,825
053015 AG 8 |AUTOMATIC DATA PROCESSING INC....... 05/11/2021 BANK OF AMERICA NAA...... 6,978,860
05565E  BQ 7 |BMW US CAPITALLLC 0.800% 04/01/24 03/29/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneiesessssssseessssisesessesssssessesssesensns 9,995,300
05606K  AG 7 [BXTRUST BX_19-MMP  1.410% 08/15/3B........coerurmrerreririreeinrrcersnireressseiesisssssesessssssesesesenns. | wereeeerensnnns 07/29/2021........ GOLDMAN SACHS & COMPANY.........ccovvenrirerirnrans 2,642,606 2,641,780 | oo 1,840
05609V  AA 3 |BX COMMERCIAL MORTGAGE TRUST B. 09/15/2021........ CITIGROUP GLOBAL MARKETS INC/......vuiirirriiisiiniierissieeesissississs s sessssisensssees 350,000 ....350,000
05684C  AS 4 | BAIN CAPITAL CREDIT CLO BCC_20..........vuuieiurieiirriiriieeississisessiessenssssssssessesssenssenens C 10/01/2021........ JEFFERIES & COMPANY INC 1,550,000 ....1,550,000
05724B  AB 5 |BAKER HUGHES A GE CO LLC / BAK......ccovveviercrnirieririins 12/06/2021........ MORGAN STANLEY & CO.....coovvuiirirniiniieriniicresinereeissisesesissene 1,700,000 1,700,000
06051G  HC 6 |BANK OF AMERICA CORP  3.004% 12/20/23...........cccrervrrnrenne 12/22/2021........ JSES....oes 1,021,240 | oo 1,000,000 584
06051G  JY 6 |BANK OF AMERICA CORP 0.523% 06/14/24. 06/07/2021........ BANK OF AMERICA NAA...... 5,000,000 ....5,000,000
06051G KA 6 |BANK OF AMERICA CORP  2.299% 07/21/32. 07/28/2021........ MORGAN STANLEY & CO... 3,024,840 3,000,000 | ovorervrerriereeenis 1,724
064159  3X 2 |BANK OF NOVA SCOTIA  0.700% 04/15/24.... A 05/19/2021........ RBC DOMINION SECURITIES INC.. 3,011,100 123,000,000 | oo 1,867
06540E  AK 9 | BANK BANK_21-BNK38 2.581% 12/01/64 12/13/2021........ MORGAN STANLEY & CO . 1,694,261 1,645,000 2,419
06541W BB 7 | BANK BANK_17-BNK5  3.896% 06/01/60..........cccrvverrrirerrnrieirinisiersssiessesinens 12/15/2021........ DEUTSCHE BANK SECURITIES INC.......ovoviiiriiineierisieissninns 85,634
06738E BB 0 [BARCLAYSPLC 4.338% 05/16/24.........ccocoovverererneirernircinnirenes D 12/16/2021........ SUSQUEHANNA FINANCIAL GROUP LL 1,566,270
071734  AK 3 | VALEANT PHARMAACEUTICALS 06/15/2021........ BANK OF AMERICA N.A....cc.ocvrriiininireeiereniein 513,345
071734 AN 7 | VALEANT PHARMAACEUTICALS A 05/25/2021........ Various 651,500 | ..oooovevierireines ....650,000
071813  CQ 0 |Baxter International Inc................... 12/16/2021........ Various 2,522,925 .2,500,000
075887 BV 0 | Becton DickinSon ANd CO.......c.vvvurvereererrneenirnreinsieienieenes 12/2112021........ GOLDMAN SACHS & COMPANY.........ccovrrrerirrrines 1,570,845 ....1,500,000
08160K  AJ 3 | BENCHMARK MORTGAGE TRUST BMARK 12/15/2021 JP MORGAN SECURITIES LTD LDN....... 1,098,619 .1,031,000
08163M  AE 7 |BENCHMARK MORTGAGE TRUST BMARK 12/08/2021........ CITIGROUP GLOBAL MARKETS INC/......vuuiiiirriiisiinsierseieeesississsssssssiesessssisensessees 2,059,854
08861Y  AA 4 |BANKERS HEALTHCARE GROUP SECUR 04/23/2021........ CREDIT SUISSE SECURITIES USA L.....ccovvvvirireriirane 799,151
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08862B  AA 3 | BHG SECURITIZATION TRUST BHG_2 09/10/2021........ CREDIT SUISSE SECURITIES USA L 659,980
08862B  AB 1 |BHG SECURITIZATION TRUST BHG_2 09/10/2021........ CREDIT SUISSE SECURITIES USA L 694,918
097023  CN 3 | The Boeing Company = 2.950% 02/01/30..........ccuvurmrermmmmerirreiiierinsieeieesessesesessersssesessesssesenene 07/30/2021........ GOLDMAN SACHS & COMPANY. 2,585,850
097023  CT 0 | The Boeing Company 4.875% 05/01/25..... . RN 12/02/2021........ MORGAN STANLEY & CO. 1,643,865
118230 AT 8 |BUCKEYE PARTNERS  4.125% 03/01/25........coovvirieinireieivireseieieisnines 06/08/2021........ MARKETAXESS CORPORATION 571,940
12470@ AB 0 |JPMAM STRATEGIC PROPERTY FUND.... 08/06/2021........ SUFGI 9C0 18026............ 4,039,379 . |
1248EP  CK 7 |CCO HLDGS LLC/CAP CORP.......ccovvvreririirerrnirerinrinines 11/19/2021........ VMIOUS. ... 1,363,480 | ..o 1,350,000 | oo 21,663
125491 AN 0 | CI FINANCIAL CORP  3.200% 12/17/30.. A 07/22/12021........ BANK OF AMERICA N.A....cc.oviiiniereeirerenieeenes 2,586,300 ....2,500,000 8,667
125523 AG 5 |CIGNACORP 4.125% 11/15/25 05/04/2021........ MITSUBISHI UFJ SECURITIES USA.........ooomiiiiiiiiiiesee st sssseensesiaes 2,251,880 2,000,000 39,188
12591T  AE 6 | COMM MORTGAGE TRUST COMM14-LC1 07/30/2021........ BARCLAYS CAPITAL INC.... 3,183,811 .2,950,000 657
12593Q BJ 8 |COMM MORTGAGE TRUST COMM_15-CR.......ccccevuerimrrernrirereriniines 10/26/2021........ VAHOUS. ..ot 663,670 1815,000 | oo 1,864
12507Y  AA 7 |CP ATLAS BUYER INC  7.000% 12/01/28........ccoiverriimrrrrrireniirirniiniiens 06/07/2021........ MARKETAXESS CORPORATION 664,397 | ..o 640,000 996
12625K AE 5 |COMM MORTGAGE TRUST COMM_13-CR 07/30/2021........ DEUTSCHE BANK SECURITIES INC 1,091,675 ....1,040,000 209
126307 BH 9 |CSCHLDGSLLC 4.500% 11/15/31 10/14/2021........ Various 1,087,725 1,090,000 5,800
126307 BK 2 |CSCHLDGSLLC 5.000% 11/15/31 09/29/2021........ DEUTSCHE BANK SECURITIES INC... 674,625
12635F AU 8 | CSAIL COMMERCIAL MORTGAGE TRUS.... 11/1512021........ CREDIT SUISSE SECURITIES USA L. 371,229
12654A  AA 9 | CONE MIDSTREAM PARTNERS LP 09/15/2021........ WELLS FARGO & CO 720,000
126650 CF 5 |CVSHEALTH CORP 3.375% 08/12/24... 12/03/2021 WELLS FARGO & CO 2,100,440
126650 DR 8 |CVSHEALTH CORP 2.125% 09/15/31... 12/09/2021........ MORGAN STANLEY & CO....cocvvrirriirineinersississieisssssiesesssnenes 976,440
131347 CM 6 | CALPINE CORP 4.500% 02/15/28 06/08/2021........ JEFFERIES & COMPANY INC 394,797
131347  CQ 7 |CALPINE CORP 5.000% 02/01/31 06/08/2021........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieseieieiiseissiesisssesss s essesssesenens 342,504
13607H  VC 3 | CANADIAN IMPERIAL BANK OF COMM.......cvomvimiiiiiiiinieniseisesisssiessessssessssssssseseesesesens A, 06/15/2021........ CIBC WORLD MARKETS.......... 4,998,900
13645R  BF 0 | CANADIAN PACIFIC RAILWAY COMPA. A 11/17/2021 GOLDMAN SACHS & COMPANY. 4,198,530
141781 BN 3 |CARGILL INC 0.750% 02/02/26. 01/28/2021........ DEUTSCHE BANK SECURITIES INC... 2,989,740
14913R 2G 1 |CATERPILLAR FINANCIAL SERVICES........... 03/25/2021........ RBC DOMINION SECURITIES INC 4,852,300 .
15032E  AS 8 | CEDAR FUNDING LLC CEDF _17-8A.......ouiiiiriiiciesississisie s nssses D 08/18/2021........ CREDIT SUISSE SECURITIES USA L 1,110,000 1,110,000
15033L AU 6 |CEDAR FUNDING LTD CEDF_19-11A 05/12/2021........ JEFFERIES & COMPANY INC 1,000,000 ....1,000,000
15189T BA 4 | CENTERPOINT ENERGY INC .| 05/11/2021 MIZUHO SECURITIES USAINC... 4,988,350
156700 BA 3 |CENTURYLINKINC 7.500% 04/01/24 06/08/2021........ JSES...ooee s 503,244
156700 BB 1 |CENTURYLINKINC 5.125% 12/15/26 06/08/2021........ JEFFERIES & COMPANY INC 658,686
156700 BD 7 |CENTURYLINKINC 4.500% 01/15/29 05/06/2021........ GOLDMAN SACHS & COMPANY.........cccovrvniererrnines 664,875
161175  BX 1 |CHARTER COMMUNICATIONS OPERATI 07/29/2021........ JP MORGAN SECURITIES LTD LDN......vuurviiieniiriienisiseesesienseseseesesssesssssssesssenens 1,962,180 .
16411Q  AG 6 |CHENIERE ENERGY PARTNERS LP.......tuiiiiiiiiiieriniiceeiieiesissie e 06/08/2021........ JP MORGAN SECURITIES LTD LDN.....couierriiiieiiieieeieseiessisseesisssesesssssesssseessessssesenens 662,501 ....620,000 5,348
166756 AL 0 |CHEVRON USAINC  1.018% 08/12/27.......ccrvervrrrirrrnsrsineireisrinnins 09/30/2021........ GOLDMAN SACHS & COMPANY.........ccovrvrererrrinns 1,467,045 | ..o 1,500,000 2,206
17027N AB 8 |CHOBANILLC 4.625% 11/15/28 06/08/2021........ BANK OF AMERICA NA.......cccccvvvinen. 673,108
17151K  AJ 5 | CHURCHILL MIDDLE MARKET CLO LT. D 10/01/2021........ NATIXIS SECURITIES AMERICAS LL.. 1,575,000
172967  MF 5 |CITIGROUP INC  3.352% 04/24/25 05/21/2021........ CITIGROUP GLOBAL MARKETS INC/......ooviiiriiiiniiniieisiiseeeissiseiesessssie e sisseessesnenes 3,225,360
172967 ML 2 |CITIGROUP INC 2.666% 01/29/31 10/28/2021........ CITIGROUP GLOBAL MARKETS INC/......ouiiuierriiiininiierssiseeesisseesisesessesiessesisseessessaees 2,036,080
172967 MS 7 |CITIGROUP INC  2.572% 06/03/37......ccovrvririrrrrerririeeeriseenssssissnsenns 07/23/2021........ VaMIOUS. ... 4,591,305
172967 MX 6 |CITIGROUP INC 0.981% 05/01/25 04/27/2021........ CITIGROUP GLOBAL MARKETS INC/......cvuviierriiiieiniieristieeesissisesiessessesseseesissesensesnaees 5,000,000
172967 NE 7 |CITIGROUP INC 2.520% 11/03/32 10/27/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiiirriiisiiniieissieeesissississsssssie e ssssisensessees 1,000,000
18539U  AD 7 |NRG YIELD OPERATING LLC. 05/12/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiirriiiniiniieiseiseeeississieeseesssie e sesseessesnenes 391,500
18539U  AE 5 [NRG YIELD OPERATING LLC. 09/24/2021........ JP MORGAN SECURITIES LTD LDN......couierriiiieiiieisiessiiseissiessssisess e essesssesenens 645,000 .
185899  AK 7 | CLIFFS NATURAL RESOURCES INC......c.cviiriieiriieierisississsissssessssssssesssssssssssesssssssssensens. | osssseeressones 06/08/2021........ BANK OF AMERICA NAA.............. 661,632 640,000 9,291
191216 DJ 6 |COCA-COLA COMPANY THE 1.500% 03/05/28. 03/01/2021 GOLDMAN SACHS & COMPANY 9,958,400 0,000,000

3

19424W

AB

COLLEGE AVE STUDENT LOANS LLC

11/16/2021........

BARCLAYS CAPITAL INC....

649,621

650,000
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19424W  AD 9 |COLLEGE AVE STUDENT LOANS LLC 11/16/2021........ BARCLAYS CAPITAL INC.... 779,690
20030N CS 8 |COMCAST CORPORATION 3.950% 10/15/25........c.covvvveree 03/18/2021........ GOLDMAN SACHS & COMPANY.........cccovrrrirerrrinns 5,579,300 86,132
20048E BA 8 |COMM MORTGAGE TRUST COMM_13-LC 11/19/2021........ BARCLAYS CAPITAL INC.... 454,178 893
20268) AF 0 | COMMONSPIRIT HEALTH  2.782% 10/01/30.......ccoverevvrrrienne 08/19/2021........ GOLDMAN SACHS & COMPANY.........cccovvniereriirnes 4,912,636 50,045
203372 AX 5 |COMMSCOPE INC 4.750% 09/01/29 08/11/2021........ BANK OF AMERICA NAA...... 825,000
20451R  AB 8 | COMPASS GROUP DIVERSIFIED HOLD. 06/28/2021........ BANK OF AMERICA NAA...... 398,164 5,375
205768 AT 1 |COMSTOCK RES INC. 5.875% 01/15/30.......ccrvrrirvrrnrrernrinrerns 06/14/2021........ BANK OF AMERICA NLA....ccoovvrririnnieieisnieierinsen 350,850
20679L  AB 7 | CONDUENT BUSINESS SERVICES LLC........cocovvnrenee 10/07/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiieriiiriineieriseieesesissiesiesessesse e sesseessessaes 700,000
20752T  AA 2 | CONNECT FINCO SARL / CONNECT U......oouiiririiirieiiieiiniieisssiesesssessssesssssssessessssssessssenes [N 06/07/2021........ WELLS FARGO & CO 681,070 8,288
20825C AV 6 |CONOCO PHILLIPS CO = 3.750% 10/01/27.......covvuieiireririinireeiseineiee e sesssseessens 11/19/2021........ CREDIT SUISSE SECURITIES USA L 1,094,310 5417
20903X  AF 0 | CONSOLIDATED COMMUNICATIONS IN 12/01/2021........ Various 826,578 . 9,086
21925D  AA 7 |CORNORSTONE BUILD BRAND INC..... 06/08/2021........ WELLS FARGO & CO 658,221 | ..o 610,000 | ...ooovericrriieieres 15,049
22282E  AJ 1 |COVANTA HOLDING CORP  5.000% 09/01/30... 06/29/2021........ BARCLAYS CAPITAL INC.... 1,055,000 21,000,000 | oo 16,667
22303X  AA 3 |COVANTA HOLDING CORP 4.875% 12/01/29... 11/24/2021........ VaMIOUS. ...t 1,152,000 1,150,000
22535W  AH 0 | CREDIT AGRICOLE SA  1.247% 01/26/27..... D 01/19/2021........ CANACCORD 4,500,000 ....4,500,000
225433 AT 8 | CREDIT SUISSE GROUP FUNDING GU.......cocovieniiririrircirnrirerniiniines D 12/14/2021........ GOLDMAN SACHS & COMPANY. 2,077,080 2,000,000 | oooveriererrieree s 1,267
233046 AN 1 |DB MASTER FINANCE LLC DNKN_21- 10/15/2021........ BARCLAYS CAPITAL INC.... 2,100,000
23331A  BP 3 [DRHORTONINC 1.400% 10/15/27... 04/07/2021 Various 1,957,420
23345M  AA 5 |DT MIDSTREAM INC  4.125% 06/15/29 05/25/2021........ BARCLAYS CAPITAL INC.... 550,000
235825 AH 9 |DANAINC 4.250% 09/01/30 04/29/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiniiiieiseiseeeise e ssseeessesnees 550,000
23918K  AS 7 |DAVITA HEALTHCARE PARTNERS INC.. 06/29/2021........ MARKETAXESS CORPORATION 513,695
24422E VK 2 | JOHN DEERE CAPITAL CORP... 02/23/2021........ BARCLAYS CAPITAL INC.... 2,183,808
24422E VP 1 | JOHN DEERE CAPITAL CORP... 03/01/2021 GOLDMAN SACHS & COMPANY 4,985,100
245223  AC 6 |DEL MONTE FOODS INC 11.875% 05/15/25 05/26/2021........ Various 799,025
248019 AU 5 |DELUXE CORP 8.000% 06/01/29 05/20/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieinrieiieeieriesissiseeessessesesssesssssessesssesenens 850,000
25461L  AA 0 |DIRECTV HOLDINGS LLCDIRECTV FI. 12/06/2021........ VAHOUS. ... 1,122,156
254687  FK 7 |WALT DISNEY CO  1.750% 08/30/24..........coovoevirreriirieinirieriereieesssisssisessssssessessssssssssesins | nevesssesssnens 05/21/2021........ CITIGROUP GLOBAL MARKETS INC/......ouvirriimirimiiaiiieiiesiiesiesissesesisesssessesesssseniens 3,105,330
25470X BB 0 |DISHDBS CORP 7.375% 07/01/28 06/07/2021 GOLDMAN SACHS & COMPANY 674,156
25470X  BF 1 |DISH DBS CORP 5.750% 12/01/28.... 11/10/2021........ Various 799,375
25601B  2A 2 |DNB BANKASA 0.856% 09/30/25 .|D 09/23/2021........ BARCLAYS CAPITAL INC.... 2,500,000 .
26209X  AD 3 |DRIVEN BRANDS FUNDING LLC HONK.......cccovvvriiriirerisiieierineieninies 09/23/2021........ BARCLAYS CAPITAL INC.... 700,000 ....700,000
26244Q AN 3 |DRYDEN SENIOR LOAN FUND DRSLF_.. D 07/30/2021........ BNP PARIBAS 1,594,239 ....1,594,000 720
26252V AU 5 |DRYDEN SENIOR LOAN FUND DRSLF_.. [ 05/14/2021........ BNP PARIBAS 1,000,000 1,000,000
26441C  BJ 3 |Duke Energy Corp  0.900% 09/15/25........cccovvrvrvvirnrinnns 05/04/2021........ SUNTRUST ROBINSON HUMPHREY.......ccotuiriiriiirierisissisisisesesssesssssessessssisssssssssssns 1,975,100 | oo 2,000,000 2,550
26483E AL 4 |DUN & BRADSTREET CORPORATIONT. s 12/08/2021........ GOLDMAN SACHS & COMPANY. 205,000
267475 AD 3 |DYCOM INDUSTRIES INC = 4.500% 04/15/29........crvvvreveerirrrrcirnrirenns 06/08/2021........ BANK OF AMERICA NAA.............. 1,002,500 8,625
278642  AX 1 |EBAYINC. 1.400% 05/10/26 05/03/2021........ CITIGROUP GLOBAL MARKETS INC/......ooviiiriiiiniiniieisiiseeeissiseiesessssie e sisseessesnenes 4,993,500 .
278865 BM 1 |ECOLABINC 2.125% 02/01/32... 12/16/2021........ BANK OF AMERICA N.A....cc.ocvmiiiirinircinnirererinein 997,000 1,000,000 295
285512  AE 9 |ELECTRONIC ARTSINC = 1.850% 02/15/37......couviuiireriririrniiersissisesssissssssssssssessessssesensessenes 02/09/2021........ JP MORGAN SECURITIES LTD LDN......oorriririiririieisneieiessssssseesssssesessesssssessessssesensns 3,241,128 | oo 3,250,000
29001V AQ 2 |ELMWOOD CLO VILTD ELMW_20-3A........cocoieririmerremirererinrireriesissesenienenes D 09/23/2021........ CREDIT SUISSE SECURITIES USA L 1,365,000
29003E  AA 3 |[ELMWOOD CLO VIIILTD ELMWB_21-......oiiiiiiiririiiiierisieessiseissie e ensssessnes D 05/21/2021........ CANTOR FITZGERALD & CO. 451,350
291011 BP 8 |EMERSON ELECTRIC CO 0.875% 10/15/26.. 03/25/2021........ JP MORGAN SECURITIES LTD LDN.....ovuiiririiiriiniieinnieiesissiseiesiesseses e sssssessesssesenens 4,881,150
291030 AS 5 |EMERA US FINANCE LP  0.833% 06/15/24.... 12/02/2021........ Tax Free EXChange.........c.vvuevrivieieinivsiseireresincins 5,000,000
29163V AC 7 |EMPIRE COMMUNITIES CORP......cvutierrieimeieississiesisssessssiessssssesensssenes A 06/14/2021........ SEA PORT GROUP LLC. 1,062,500
29260F AE 0 |ENDEAVOR ENERGY RESOURCES LP. 06/08/2021 BARCLAYS CAPITAL INC.... 175,758
29260F AF 7 |ENDEAVOR ENERGY RESOURCES LP/.. 06/08/2021........ BANK OF AMERICA N.A....cc.ocviriiininnicissireeniein 391,572
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29272W  AD 1 |ENERGIZER SPINCO INC  4.375% 03/31/29 06/07/2021........ JSES. 464,755
29273R  BD 0 |ENERGY TRANSFER EQUITY LP..... 05/06/2021........ V@TOUS. ...t 3,255,317
29278N  AC 7 |ENERGY TRANSFER EQUITY LP..... 12/29/2021........ BARCLAYS CAPITAL INC.... 1,345,658
29336T AA 8 |ENLINK MIDSTREAM LLC  5.375% 06/01/29........ccocvvrrenec. 12/21/2021........ JSES....oe e 321,300
29362U AC 8 |ENTEGRISINC 4.375% 04/15/28. 06/07/2021........ MARKETAXESS CORPORATION 652,225
29444U  BQ 8 |EQUINIXINC 1.450% 05/15/26. 05/03/2021........ BANK OF AMERICA N.A....cc.ocvmiiirinircrnrirerernein 4,992,800
29446M  AJ 1 |EQUINOR ASA  1.750% 01/22/26.........covvvrriireinrinsirseissisirsnienns D 07/20/2021........ VMIOUS. ... 7,199,930
29478) AG 5 |EQUS_21-EQAZ 1.210% 10/15/36.. 10/27/2021........ DEUTSCHE BANK SECURITIES INC... 547,582
29478J AJ 9 |EQUS_21-EQAZ 1.460% 10/15/36.. 10/27/2021........ DEUTSCHE BANK SECURITIES INC... 776,584
30231G AT 9 |EXXON MOBIL CORP  3.043% 03/01/26. 11/30/2021........ WELLS FARGO & CO 2,120,820
30257W  AA 4 | FAGE INTERNATIONAL SA/FAGE USA.... D 11/29/2021........ VAHOUS. ..ot 813,020
319447  AA 8 |FIRST CASH FINL  5.625% 01/01/30.......cccevvvrevererernnnne 12/09/2021........ JEFFERIES & COMPANY INC 555,000
335934 AT 2 |FIRST QUANTUM MINERALS LTD A 06/08/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiiernnieiineieresissiseeesiessese e sssssessesssesenens 664,133
337120 AA 7 |FIRST STUDENT BIDCO INC......coovviiiiiniierinnieisniesesiseeensennes 07/21/2021........ VaMIOUS. ...t 675,000
345397 A4 5 |FORD MOTOR CREDIT COMPANY LLC . | 11/2412021........ Various 1,009,762
345397 B2 8 |FORD MOTOR CREDIT COMPANY LLC .| 06/22/2021........ BANK OF AMERICA N.A....cc.ovoivirriiiniineinns 1,348,750
35671D CH 6 |FREEPORT-MCMORAN COPPER & GOLD 11/24/2021........ VaMIOUS. ..o 1,092,320
35906A BF 4 |FRONTIER COMMUNICATIONS CORP 06/10/2021 CITIGROUP GLOBAL MARKETS INC/......coiiierriiiiiiniieristiseeesiseeesisesessesiessessssesessessaees 722,141
36168Q AJ 3 | GFL ENVIRONMENTAL INC (ALBERTA........ccocovvvrviririerrnrinieres A 06/29/2021........ JSES...ooe s 627,168
36168Q  AK 0 | GFL ENVIRONMENTAL INC 3.750% 08/01/25... A 12/02/2021........ BARCLAYS CAPITAL INC.... 608,250
36168Q AL 8 | GFL ENVIRONMENTAL INC (ALBERTA A 06/15/2021........ MARKETAXESS CORPORATION 692,748 ....700,000
361841 AR 0 |GLP CAPITALLP 3.250% 01/15/32 12/07/2021........ WELLS FARGO & CO 993,760 ....1,000,000
36263U AT 6 | GS MORTGAGE SECURITIES TRUST G.. 12/16/2021 GOLDMAN SACHS & COMPANY. 1,124,996 .1,125,000
36318W  AK 6 | GALAXY CLO LTD GALXY_13-15A .|D 06/02/2021........ RBC DOMINION SECURITIES INC.. 1,000,000 .....1,000,000
369604 BV 4 |GENERAL ELECTRIC CO 3.450% 05/01/27... 04/09/2021........ CREDIT SUISSE SECURITIES USA L 1,694,181 ....1,550,000
377320 AA 4 |PH GLATFELTER CO  4.750% 11/15/29........ccouiiiiiciiiciiceicssisiississesi s | sevisssiiniiens 12/06/2021........ Various 1,006,906 1,000,000
37959P  AG 2 | GLOBAL SC FINANCE SRL SEACO_21.... D 07/27/2021........ DEUTSCHE BANK SECURITIES INC 749,967
37960X AA 5 | GLOBAL INFRASTRUCTURE SOLUTION 11/19/2021 Various 735,368
38141G  WQ 3 |GOLDMAN SACHS INC  3.272% 09/29/25....... 12/08/2021........ MORGAN STANLEY & CO 1,048,220
38141G  WT 7 | GOLDMAN SACHS INC  3.200% 02/23/23....... 12/28/2021........ BARCLAYS CAPITAL INC.... 999,726
38141G  XE 9 |GOLDMAN SACHS INC  3.625% 02/20/24....... 12/27/12021........ RBC DOMINION SECURITIES INC....ccoucvrriiieiiciieieieieseiesssisesesienes 1,257,252 .
38141G  XG 4 | GOLDMAN SACHS INC 2.600% 02/07/30....... 12/23/2021........ GOLDMAN SACHS & COMPANY. 1,525,035 ....1,500,000
38141G  YG 3 |GOLDMAN SACHS INC 1.542% 09/10/27....... 07/21/2021........ MORGAN STANLEY & CO 2,509,250 2,500,000
38141G YN 8 | GOLDMAN SACHS & CO GUARANTEE.. 12/02/2021........ V@TOUS. ...ttt 2,010,800 | ..oovoevrireieieieeeee 2,000,000
38148L AC 0 |GOLDMAN SACHS INC 3.500% 01/23/25....... 12/03/2021........ GOLDMAN SACHS & COMPANY.........ccovvenrirerirrraes 1,796,254
382550 BL 4 |GOODYEAR TIRE & RUBBER CO 05/13/2021........ JP MORGAN SECURITIES LTD LDN......couiiririiiieriieissieisissesssiesssssesss e ssssssessesssesenens 650,000
38528U AC 0 | GRAND CANYON UNIV ARIZ 12/02/2021........ BARCLAYS CAPITAL INC.... 1,500,000
389286 AA 3 |GRAY ESCROW IIINC 5.375% 11/15/31... 10/26/2021........ WELLS FARGO & CO 900,000
39843U  AA 0 | GRIFOLS ESCROW ISSUER SAU.......ccovviiimiiieriiierniisseensssssssssenes D 09/28/2021........ BANK OF AMERICA N.A....ccoovvrririeinniessieienisin 700,000
398905 AN 9 |GROUP 1 AUTOINC. 4.000% 08/15/28 10/06/2021........ VAIOUS. ..ot 1,101,875 12,873
404119  AJ 8 |HCA-THE HEALTHCARE CO  7.500% 11/06/33.......crvrurrriireriiieirenieiseseiesissiesssisesssnsssnnss 06/23/2021........ JP MORGAN SECURITIES LTD LDN......couiiririiiierrieineieieissesssiesssssesssiesssssessesssesenens 1,270,625 9,698
404280 BX 6 |HSBC HOLDINGS PLC 4.292% 09/12/26... D 05/14/2021........ MITSUBISHI UFJ SECURITIES USA........ooiiiiiiiiniieseiee s snenes 4,554,614 32,175
404280 CS 6 |HSBC HOLDINGS PLC 0.976% 05/24/25... D 05/17/2021........ HSBC SECURITIES........coiiiiiiiiienieieieiese e 5,000,000
404280 CY 3 |HSBC HOLDINGSPLC 2.871% 11/22/32... D 11/15/2021........ HSBC SECURITIES.......cooviiiieiieieieeeseiesisse s 2,500,000
40438P  AB 8 |HPEFS EQUIPMENT TRUST HPEFS_20.. 09/30/2021 JP MORGAN SECURITIES LTD LDN S 606,752 153
417558  AA 1 |HARVEST MIDSTREAM | LP. 06/22/2021........ RBC DOMINION SECURITIES INC....coucvrriiireiireiseieieriseiesssssssesienes 1,090,000 23,542
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41984L  AA 5 |HAWAIIANMILES LOYALTY LTD / HA.. 06/08/2021........ JEFFERIES & COMPANY INC 394,894
428040 DA 4 |HERTZ CORPORATION THE = 4.625% 12/01/26........ccovvuiririieirerniissiesississesesissssssssesssssssenss | onssseeessnes 1111712021........ BARCLAYS CAPITAL INC.... 215,000
428040 DB 2 |HERTZ CORPORATION THE = 5.000% 12/01/29......cccvirmireriniirerniineieriseresesenieresssseesesisseenss | verieeerensnnns 1111712021........ BARCLAYS CAPITAL INC.... 215,000
428102 AE 7 |HESS MIDSTREAM PARTNERS LP. 08/09/2021........ GOLDMAN SACHS & COMPANY.........cccovvniereriirnes 730,663
438516 BW 5 |[HONEYWELL INTERNATIONAL INC 05/19/2021........ BARCLAYS CAPITAL INC.... 3,167,790
44148)  AA 7 |HOTWIRE COMMUNICATIONS HWIRE_2 11/09/2021........ MORGAN STANLEY & CO.....covvuirirniiniieriniieiesinereeissiresiesinsenes 395,000
443201  AA 6 |ARCONIC INC  6.875% 05/01/25......ccvvrnvererrrririririnnns 06/10/2021........ BARCLAYS CAPITAL INC.... 31,355
449691  AC 8 |ILIAD HOLDING SAS 7.000% 10/15/28 D 10/21/2021........ Various 653,375
44988M  AC 9 [IRB HOLDING CORP  7.000% 06/15/25. 06/07/2021........ UBS SECURITIES LLC 648,780
451102 CC 9 |[ICAHN ENTERPRISES LP  4.375% 02/01/29.. 07/12/2021........ Tax Free Exchange 1,325,019
45258  AA 5 |IMOLA MERGER CORP  4.750% 05/15/29. s 11/29/2021........ Various 963,438
45674G  AA 2 |INEOS QUATTRO FINANCE 2 PLC......coovvviirirrireiinniinerierississseisssiesienes D 06/07/2021........ JP MORGAN SECURITIES LTD LDN......cvuuuviuiriririieniseseeesesiesseseseesssisessesssenssenens 659,782
459200 JZ 5 |INTERNATIONAL BUSINESS MACHINE 05/07/2021........ VAMOUS. ..ot 3,307,131
460599  AF 0 |INTERNATIONAL GAME TECH 06/08/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuuiiiirriiisiiniieisieeesississsssssssssessesssssessssees 675,675
461070 AL 8 |INTERSTATE POWER&LIGHT CO 05/21/2021........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiiiiiieisiieeeiseissiesessssse e sisseessesnenes 1,081,240
46266T AA 6 [IQVIAINC 5.000% 05/15/27 06/08/2021........ MARKETAXESS CORPORATION 656,731
46284V AF 8 |IRON MOUNTAIN INC 4.875% 09/15/29 05/07/2021........ BNP PARIBAS..........cccccouune 678,150
465077 AL 9 |ISRAEL ELECTRIC CORPORATION LT.... D 08/19/2021 ISSUING COMPANY 9,195,200
46647P  BE 5 | JPMORGAN CHASE&CO  2.739% 10/15/30.......ccvvmrrrerrrireirerrninns 12/22/2021........ JP MORGAN SECURITIES LTD LDN.....ovvriririiiririieisneieiesssssssiesssssseses e sssssessesssesensns 1,236,264
46647P  BU 9 | JAMORGAN CHASE&CO 1.764% 11/19/31.... 07/22/2021........ JP MORGAN SECURITIES LTD LDN.....ovuiiririiiiiiiieiniieisiissiseiesisessesessesssssessesssesenens 1,651,448
46647P  BW 5 | JAMORGAN CHASE&CO 1.040% 02/04/27.... 01/28/2021........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieseieieiiseissiesisssesss s essesssesenens 3,000,000
46647P CC 8 | JPMORGAN CHASE&CO 2.580% 04/22/32.... 12/08/2021........ JP MORGAN SECURITIES LTD LDN......ovuuriiiiiririiesiesiseeesesiesiesesesissssessssssesssenens 1,518,435
47077TW  AA 6 | JANE STREET GROUP / JSG FINANC..... 11/02/2021 JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieienrireresinsisseessessesessesssseessesssesenene 670,788
47216F  AA 5 |JAZZ SECURITIES DAC  4.375% 01/15/29 D 04/22/2021........ BANK OF AMERICA N.A.....c.ovvrririnnineiensnieiesinins 650,000
472481  AA 8 | JEFFERSON CAPITAL HOLDINGS LLC 07/28/2021........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiieriieiieineierseieesesissiesiesessesiesseseseeessessaes 700,000
476681  AB 7 | JERSEY MIKES FUNDING LLC JMIKE.........coiiiiiiiiiieiieiieiineieeissieisniee et 12/03/2021........ GUGGENHEIM SECURITIES.........ooiiieiriieieiisireiesieeiseeeenes 780,000
48121@ AG 6 |JRD HOLDINGS LLC 2.300% 11/18/27 12/22/2021........ STONECASTLE SECURITIES LLC 11,106,256
489399 AN 5 |KENNEDY-WILSON INC 4.750% 02/01/30. 08/13/2021 Various 376,406
49456B AP 6 | KINDER MORGAN INC/DELAWARE.... 04/23/2021........ BANK OF AMERICA N.A....cc.ovvvvvriireiirinninns 3,396,570
50076Q AE 6 |KRAFT FOODS GROUP INC KRAFT FOODS INC 5%......crvrrveiererinrirerneieeiseierierineenes 11/29/2021........ Various 1,277,080
50077L  BJ 4 |HJHEINZCO 5.500% 06/01/50. 12/14/2021........ Various 807,960
50168Q AC 9 |LABLINC 5.875% 11/01/28. 10/22/2021........ GOLDMAN SACHS & COMPANY. 471,642
50201D AD 5 |LCPR SENIOR SECURED FINANCING.... D 06/08/2021........ Various 747,726
502037  AA 4 | LENDMARK FINANCIAL LFS TOPCO.......ciuiiieirieiiniisirerisisssissisissssssssssssesssssssssessssssssesssesons | onssesesessnes 09/14/2021........ VaMIOUS. ... 427,031
505742 AP 1 |LADDER CAPITAL FINANCE HOLDING 07/07/2021........ JP MORGAN SECURITIES LTD LDN.....ccvuiirriiiiernnieineiereiissiseeesisessese e ssseeessesssesenens 701,313
513075 BW 0 |LAMAR MEDIA CORP. 4.875% 01/15/29.... 06/08/2021........ BANK OF AMERICA N.A....cc.ocvrriiirinicnsiereniein 631,500
513272 AE 4 |LAMB WESTON HOLDINGS INC 12/01/2021........ BARCLAYS CAPITAL INC.... 375,938
514666 AK 2 |LAND OLAKES INC 8.000% 12/31/49. 06/09/2021........ SEA PORT GROUP LLC. 431,000
52604D AC 6 |LENDMARK FUNDING TRUST LFT_21-....c.oiiiiiririiiiiniieineisiensssiesesssseessssssssessessssssssensesssns | sesssssssnnens 10/15/2021........ RBC DOMINION SECURITIES INC....oouvvrriiiieieieineieiserissiesssssssensnenes 694,874
53948H AA 4 |LOANCORE 2021-CRE6 ISSUER LTD 10/27/2021........ WELLS FARGO & CO 460,000
54910T AL 6 [LSTAR COMMERCIAL MORTGAGE TRUS.......c.cecriimiiiiiriiierinsieinsissiessssssesisesssssssessssssens | oessseeessnnes 05/06/2021........ SINEX ottt 1,640,391
55284A  AA 6 | MF1 MULTIFAMILY HOUSING MORTGA.......cccovviniirerniiniines D 09/10/2021........ JP MORGAN SECURITIES LTD LDN.....ovuiiririiiriiniieinnieiesissiseiesiesseses e sssssessesssesenens 595,000
55303X AB 1 | MGM GROWTH PROPERTIES OPERATIN 06/07/2021........ JP MORGAN SECURITIES LTD LDN......couierriiiieiiieisiessiiseissiessssisess e essesssesenens 1,062,500
55389T AA 9 | MVW OWNER TRUST MVWOT_21-1WA 05/10/2021........ BANK OF AMERICA N.A....cc.ovvrririieiensieiesisin 851,173
55822B  AG 0 | MADISON PARK FUNDING LTD MDPK_. 11/18/2021 NOMURA SECURITIES INTERNATIONA 750,000
55953U  AE 4 | MAGNETITE CLO LTD MAGNE_21-30.......ccceurmrrmireirneierinriniinns 10/01/2021........ RBC DOMINION SECURITIES INC....coucvrriiireiireiseieieriseiesssssssesienes 750,000 ....750,000
57108Q  AC 7 |MARLETTE FUNDING TRUST MFT_21-. ...t ssssesessenenes 10/18/2021........ GOLDMAN SACHS & COMPANY.........ccoovverirerirnrans 1,379,080 | oo 1,390,000
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57164P  AH 9 | MARRIOTT OWNERSHIP RESORTS INC 06/15/2021........ Various 676,875
571676  AJ 4 |MARSINC  0.875% 07/16/26.......cccviriernriiiierneieineieisisssiessessssesensssnes 04/08/2021........ WELLS FARGO & CO 6,136,380
573874 AL 8 |MARVELL TECHNOLOGY INC 12/22/2021........ JSES....ee 1,040,800
574599  BS 4 |MASCO CORP 1.500% 02/15/28. 02/18/2021........ WELLS FARGO & CO 3,494,260
576323 AP 4 |MASTEC INC. 4.500% 08/15/28. 06/07/2021........ MARKETAXESS CORPORATION 661,368
57636Q AG 9 |MASTERCARD INC 2.950% 11/21/26.... 07/20/2021........ JP MORGAN SECURITIES LTD LDN......couiireriiiieinrieieeieseiiseiseeesisssesesssssesssseessesssesenens 2,746,775 . . ’
57701R  AM 4 | MATTAMY GROUP CORP  4.625% 03/01/30.........ccocrrererrrrres A 06/07/2021........ BARCLAYS CAPITAL INC.... 661,452 | ..o 660,000 8,310
579780 AR 8 |MCCORMICK&COMPANY INCORPORATED.......c.cooeriiiirerineiieinsieeseesiersesssee s ssessenesenes 02/08/2021........ BANK OF AMERICA N.A....cc.oviiiniereeirerenieeenes 2,393,664 ....2,400,000
58507L  AC 3 |MEDTRONIC GLOBAL HOLDINGS SCA.......cccoviviriierriseirenissisisssienes D 03/31/2021........ SEA PORT GROUP LLC. 5,482,950 5,000,000 | ooorvnivrerrierneeeeenis 1,861
586054 AA 6 | MEMORIAL SLOAN-KETTERING CANCE. 12/07/2021........ RU e 2,710,300 102,000,000 | oo 43,889
58933Y BE 4 |[MERCK&COINC 2.150% 12/10/31 12/07/2021........ BANK OF AMERICA N.A....cc.ocviiirineicinirererinein 1,995,880 2,000,000
594918  BR 4 |MICROSOFT CORPORATION  2.400% 08/08/26...........c.coeveerrerrrinnee 07/20/2021........ VaMIOUS. ..o 5,876,110 | oo 5,500,000 | oo 46,333
59590A  AA 7 | MIDCAP FINANCIAL ISSUER TRUST.......ccoevmurrrrrirernrinrererinnnenes 08/12/2021........ Various 1,051,375 ....1,050,000 516
606822  BA 1 |MITSUBISHI TOKYO FINANCIAL GRP.........couriiiireiiiiiiiiieissieie s D 12/10/2021........ CREDIT SUISSE SECURITIES USA L 3,135,300 3,000,000 | coouereriririrrieree e 43,252
606822 BR 4 |MITSUBISHI TOKYO FINANCIAL GRP.........coriiiirriiiriiiieinnieiesississsesseissss s D 12/10/2021........ SUMITOMO MITSUI BANKING CORPOR............. 1,523,220
608328  BH 2 | MOHEGAN TRIBAL GAMING AUTHORIT........coitiuiriiiieririeieiiriesesisesenissssesesiesessssseesississssenes | seseseersenines 05/25/2021........ MARKETAXESS CORPORATION 712,110
615394 AM 5 |MOOG INC 4.250% 12/15/27. 06/08/2021........ JEFFERIES & COMPANY INC 263,849
617446  8C 6 |Morgan Stanley 4.000% 07/23/25 05/03/2021 MORGAN STANLEY & CO... 5,586,150
617446 8T 9 |Morgan Stanley 0.560% 11/10/23... 05/11/2021........ JP MORGAN SECURITIES LTD LDN.....ovvriririiiririieisneieiesssssssiesssssseses e sssssessesssesensns 3,004,230
61747Y  EA 9 |Morgan Stanley 0.790% 05/30/25... 05/26/2021........ MORGAN STANLEY & CO... 5,000,000
61772B  AB 9 |Morgan Stanley 1.593% 05/04/27... 04/19/2021........ MORGAN STANLEY & CO... 6,000,000
624758  AF 5 |MUELLER WATER PRODUCTS INC. 05/18/2021........ BANK OF AMERICA N.A.......oooiviirnnrnnrines 620,000
62482B  AA 0 | MOZART DEBT MERGER SUB INC 11/19/2021 Various 498,260
629377 CE 0 |NRG ENERGY INC 629377CEQ 06/08/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirerniieineieiessssssseesssisesesssesssssessesssessnses 523,859
629377 CH 3 |NRGENERGY INC 5.250% 06/15/29. 06/08/2021........ GOLDMAN SACHS & COMPANY.........ccovvrirerirnrans 417,705
637432 MV 4 |NATIONAL RURAL UTILITIES COOP. 05/20/2021........ BARCLAYS CAPITAL INC.... 3,198,420
63942  AB 3 |NAVIENT STUDENT LOAN TRUST NAV......ccmirimiriiimrienirrirseissiiesiesssesseneseseans 05/18/2021........ BANK OF AMERICA N.A........ccooovvvrnen 999,869
64035G  AB 5 |NELNET STUDENT LOAN TRUST NSLT 11/08/2021 DEUTSCHE BANK SECURITIES IN 2,974,385
64083Y  AA 9 [NESCO HOLDINGS I INC = 5.500% 04/15/29........covvevrrirerernrinrenns 06/08/2021........ JP MORGAN SECURITIES LTD LDN....... e 332,656
644393  AB 6 |NEW FORTRESS ENERGY LLC........cocsiiiiriiiiieiiieiseiree e sssssssssessesssssessens | seseseersnnines 06/08/2021........ MORGAN STANLEY & CO.....cocvuriermrinrierireieieeiseresiseiereniseenes 741,788
65336Y AN 3 [NEXSTAR BROADCASTING INC....c.evvirriiiiieiiieiseieisiiseiesesiseisenisnnes 06/29/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiiririiiierrieineieseissesssiesssisesss e sssssessesssesenens 668,538
65339K AT 7 |NEXTERA ENERGY CAPITAL HOLDING.. ... | 03/25/2021........ ROBERT W. BAIRD & CO 5,511,550
65339K  BW 9 |NEXTERA ENERGY CAPITAL HOLDING.. .| 06/02/2021........ CREDIT SUISSE SECURITIES USA L 4,997,050
654106  AF 0 |Nike Inc 2.375% 11/01/26. 03/24/2021........ BNP PARIBAS..........ccoovvenee 3,178,530
654902 AC 9 |NOKIA OYJ 6.625% 05/15/39 D 06/07/2021........ HILLTOP SECURITIES INC 725,900
665531  AG 4 |NORTHERN OIL AND GAS INC......cceviiiiiriiiiniisieiseisese st ssssssssensssssssessnns | sesesssssesses 11/09/2021........ RBC DOMINION SECURITIES INC 651,175
66977W AR 0 |NOVA CHEMICALS CORP  5.250% 06/01/27.. A 06/15/2021........ MARKETAXESS CORPORATION 674,155
66977W  AS 8 |NOVA CHEMICALS CORP  4.250% 05/15/29.. A 04/28/2021........ STIFEL NICOLAUS 700,875
67059T  AF 2 [NUSTARLOGISTICS LP  6.000% 06/01/26..........ccovvorevrererrernrrninirinennns 06/08/2021........ JP MORGAN SECURITIES LTD LDN......oorriririiririieisneieiessssssseesssssesessesssssessessssesensns 797,202
67066G AL 8 |NVIDIACORP 0.584% 06/14/24..... 06/14/2021........ MORGAN STANLEY & CO 5,000,000
674599 CH 6 |OCCIDENTAL PETROLEUM CORPORATIL.......ovoiverrririrreriniirerisisesninenes 06/21/2021........ HSBC SECURITIES 731,825
674599  CJ 2 |OCCIDENTAL PETROLEUM CORPORATI... 12/21/2021........ Various 891,325
674599 CS 2 |OCCIDENTAL PETROLEUM CORPORATI... 08/05/2021........ Various 1,333,650
674599 ED 3 |OCCIDENTAL PETROLEUM CORPORATI... 11/24/2021........ BANK OF AMERICA NA.......ccovvrrrnenn. 362,250
67516C  AQ 2 | OCEAN TRAILS CLO OCTR_20-10... 10/28/2021 NATIXIS SECURITIES AMERICAS LL.. 1,650,000
67740Q AH 9 | OHIO NATIONAL FINANCIAL SERVIC.. 06/10/2021........ DEUTSCHE BANK SECURITIES INC... 799,757
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677561 LK 6 |OHIO ST HOSP FAC REV CLEVELAND 02/11/2021........ JP MORGAN SECURITIES LTD LDN....... 1,103,900 3,606
677770 AL 2 |OHIOHEALTH CORP  2.297% 11/15/31 ... 10/19/2021........ BARCLAYS CAPITAL INC.... 1,000,000

67777L  AD 5 | Ol EUROPEAN GROUP BV  4.750% 02/15/30.... D 11/09/2021........ DEUTSCHE BANK SECURITIES INC... 753,263

68163W  AA 7 |OLYMPUS CORP  2.143% 12/08/26. D 12/02/2021........ MORGAN STANLEY & CO 1,700,000

68245X  AH 2 [1011778 BC UNLIMITED LIABILITY. A 06/15/2021........ JP MORGAN SECURITIES LTD LDN....... 726,813 8,662
68389X CD 5 | ORACLE CORPORATION 2.300% 03/25/28... . 04/23/2021........ GOLDMAN SACHS & COMPANY.........ccovrunrererinirnns 3,819,938 7,906
68622T  AA 9 | ORGANON FINANCE 1 LLC  4.125% 04/30/28..........ccocovvrerrrrrns 11/29/2021........ MORGAN STANLEY & CO....ccccvrvririirriniirneisisinsisiessssiesesssnenes 397,796 | .oovvvcernerericrinrenreeeenb00,000 | v 1,421
68622T  AB 7 |ORGANON FINANCE 1LLC  5.125% 04/30/31.......cccovvvvrrerirnrnns 04/20/2021........ CITIGROUP GLOBAL MARKETS INC/. 719,810

69073T AT 0 | OWENS-BROCKWAY GLASS CONTAINER 06/15/2021........ VTHOUS. ..ottt 655,112 2,834
69331C  AH 1 |PG&E CORP 5.000% 07/01/28.. 06/08/2021........ BANK OF AMERICA N.A.......cvovriiieieieinnines 656,507 14,465
69336V  AB 7 |PGT 4.375% 10/01/29 09/21/2021........ Various 736,000

69353R  EF 1 |PNC BANK NATIONAL ASSOCIATION....... 05/19/2021........ BMO-LCP......c.ccccuunne 2,622,211 | o 2,400,000 | oo 4,505
69354N  AD 8 | PORTFOLIO RECOVERY ASSOC INC 09/17/2021........ SUNTRUST ROBINSON HUMPHREY.......... 702,750

694308 HK 6 |PACIFIC GAS&ELECTRIC CO. 12/09/2021........ BNP PARIBAS..........ccoovvunee 1,551,390 | oo 1,500,000 | oo 16,717
70137W AL 2 | PARKLAND FUEL CORP = 4.625% 05/01/30.........cccovvrrurmrinrierniirrierenines A 11/08/2021........ JP MORGAN SECURITIES LTD LDN....... 701,313

70339P  AA 7 |PATTERN ENERGY OPERATIONS LP /. 06/09/2021........ RBC DOMINION SECURITIES INC.....cocvuieiirriniieinrirerieiiseeeeisenesseneenes 600,356 8,483
70450Y  AH 6 |PAYPAL HOLDINGS INC  2.300% 06/01/30.... 04/23/2021........ GOLDMAN SACHS & COMPANY. 5,072,650

714295 AA 0 |PERRIGO FINANCE PLC  4.900% 12/15/44 D 1112412021 Various 372,570

71643V AA 3 |PETROLEOS MEXICANOS 6.700% 02/16/32. D 12/23/2021........ BANK OF AMERICA N.A....cc.ovvvivrieieierinninns 1,664,276

71677K  AA 6 | PETSMART LLC/PETSMART FINANCE 06/07/2021........ Various 987,750

717081 FB 4 |PFIZERINC  1.750% 08/18/31.......coivrriiiiriireineirereiiseieeieieeeseenes 12/09/2021........ CREDIT SUISSE SECURITIES USA L 1,464,015

71953L  AA 9 | PICASSO FINANCE SUB INC 06/08/2021........ BARCLAYS CAPITAL INC.... 557,970

72014T  AC 3 |PIEDMONT HEALTHCARE INC.... 09/09/2021 RBC DOMINION SECURITIES INC.. 5,000,000

723787 AR 8 |PIONEER NAT RES CO  2.150% 01/15/31.. 07/29/2021........ GOLDMAN SACHS & COMPANY 1,484,250

723787 AU 1 |PIONEER NAT RES CO 0.550% 05/15/23.. 05/10/2021........ GOLDMAN SACHS & COMPANY.........ccovvrirerirnrans 1,499,910

737446 AR 5 |POST HOLDINGS INC 4.500% 09/15/31.... 06/07/2021........ JEFFERIES & COMPANY INC 695,310

740212 AM 7 | PRECISION DRILLING CORPORATION........ccoouriuriemiiariienirenissessreessiessenesssesseeens A, 06/04/2021........ RBC DOMINION SECURITIES INC 658,363

74168L  AA 4 |COTT HOLDINGS INC  4.375% 04/30/29 06/15/2021 Various 797,830

74340X  BS 9 [PROLOGISLP  1.625% 03/15/31......ouriieririreirniieersnissieisssierssisnenes 02/04/2021........ WELLS FARGO & CO 8,022,306

74368C  AZ 7 |PROTECTIVE LIFE GLOBAL FUNDING 05/20/2021........ CITIGROUP GLOBAL MARKETS INC/. 2,523,527

74460W  AD 9 |PUBLIC STORAGE  1.850% 05/01/28.........coooovevriirviniirernriniins 04/14/2021........ JP MORGAN SECURITIES LTD LDN....... 6,994,960

747262 AY 9 |QVCINC 4.750% 02/15/27.....ccvomrvreriirinrinerinerierirenireeans 06/07/2021........ MARKETAXESS CORPORATION 787,756

74977TR DK 7 | COOPERATIEVE RABOBANK UA D 02/17/2021........ CITIGROUP GLOBAL MARKETS INC/ 3,600,000

75419T  AA 1 |RATTLER MIDSTREAM LP  5.625% 07/15/25........covovvvriiinrinrirerinninns 06/08/2021........ JP MORGAN SECURITIES LTD LDN....... 654,057

76119L  AB 7 |RESIDEO FUNDING INC 4.000% 09/01/29.......... 08/10/2021........ MORGAN STANLEY & CO 705,000

76774L  AA 5 |RITCHIE BROS HOLDINGS INC 12/09/2021........ GOLDMAN SACHS & COMPANY. 727,594

77289K  AA 3 |ROCKCLIFF ENERGY II LLC . 09/28/2021........ RBC DOMINION SECURITIES INC.......conviieiercineireieissiesieeisiieneenes 672,975

77578)  AC 2 |ROLLS-ROYCEPLC  5.750% 10/15/27.......ococvirirererniireririies D 06/08/2021........ JP MORGAN SECURITIES LTD LDN....... 757,064

78397U  AA 8 |SCILIV LLC/ SCIL USA HOLDING........ccrvverirrirerrnines 10/22/2021........ JP MORGAN SECURITIES LTD LDN....... 684,469

78449M  AA 4 | SMB PRIVATE EDUCATION LOAN TRU... ... | 08/10/2021........ BARCLAYS CAPITAL INC.... 354,984

78449Y  AB 6 | SMB PRIVATE EDUCATION LOAN TRU... .| 05/11/2021........ GOLDMAN SACHS & COMPANY.........cccovrvnrirerrnrines 499,857

78454L AW 0 |SMENERGY CO 6.500% 07/15/28. 07/19/2021........ Various 652,850

78466C AC 0 |SS&C TECHINC 5.500% 09/30/27. 12/20/2021........ Various 731,150

78485W  AA 7 | STARWOOD COMMERCIAL MORTGAGE T. D 09/29/2021........ WELLS FARGO & CO 355,111

785592 AU 0 | SABINE PASS LIQUEFACTION LLC 07/30/2021 GOLDMAN SACHS & COMPANY. 1,989,050

785712 AG 5 | SABLE INTERNATIONAL FINANCE LT....ocuiiiiiiiieiniinsieriseiesessssiessssssesense s D 06/29/2021........ MORGAN STANLEY & CO 785,752
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80285W  AD 9 | SANTANDER DRIVE AUTO RECEIVABL. 07/22/2021........ BARCLAYS CAPITAL INC.... 330,374
808513 BR 5 |CHARLES SCHWAB CORP 1.150% 05/13/26 05/11/2021........ CREDIT SUISSE SECURITIES USA L.....ccoucvvvriieriirrins 4,988,400
81105D  AA 3 | SCRIPPS ESCROW IIINC  3.875% 01/15/29.......ccvvoirreiiierninriesieseieie e 06/29/2021........ BANK OF AMERICA NA..........ccoouce. 644,183
81725W  AK 9 | SENSATA TECHNOLOGIES BV. D 06/07/2021........ RBC DOMINION SECURITIES INC.. 705,810
817565 BT 0 | SERVICE CORP INTERNATIONAL... 07/13/2021........ MARKETAXESS CORPORATION 456,622
817826 AC 4 |7-ELEVENINC 0.950% 02/10/26.... 01/27/2021........ SUMITOMO MITSUI BANKING CORPOR............. 2,992,860 . .
82088K  AE 8 | SHEA HOMES LIMITED PARTNERSHIP.......cocovviiiririiiniiiieisiieierissiesiesse s sssssessesssessnses 06/15/2021........ V@TOUS. ...ttt 654,723 | oo 650,000 9,978
82481L  AC 3 | SHIRE ACQUISITIONS INVESTMENTS.... D 12/28/2021........ GOLDMAN SACHS & COMPANY.........ccoovvenrirerirrrans 669,097 ....650,000 5,035
82620K AZ 6 | SIEMENS FINANCIERINGSMAATSCHAP D 03/02/2021........ JP MORGAN SECURITIES LTD LDN......cvuiiririiiierrieiseieieiisssssiesssssesss e sssssessesssesenens 6,493,370 .6,500,000
82967N  BJ 6 |SIRIUS XM RADIO INC 4.000% 07/15/28... 11/24/2021........ Rabobank - London 396,000 400,000 | oo 7,022
82967N  BM 9 | SIRIUS XM RADIO INC  3.875% 09/01/31... 11/19/2021........ JP MORGAN SECURITIES LTD LDN.....courirriiiieiniieierieseiessiseeesissisesssssesssseessesssesenens 480,955 ....500,000 5,220
83368R AT 9 |SOCIETE GENERALE SA  3.875% 03/28/24..........cccconvvunrvevvrrns D 12/22/2021........ CANACCORD.........covriirirrireiieiiesesieseesesseiesnes 2,106,380 | ..o 2,000,000 | oo 19,160
83545G  BD 3 |SONIC AUTO INC. 4.625% 11/15/29......cccvvvrevierrircirnrirees 10/19/2021........ BANK OF AMERICA NAA...... 693,113 ....690,000
84132G  AA 7 | SOUTHEAST ALASKA REGIONAL HEAL....... 09/23/2021........ BANK OF AMERICA NA...... 6,000,000 .6,000,000
845467 AT 6 |SOUTHWESTERN ENERGY COMPANY. 12/08/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiriiiieiniieissississiesisessesessesssssessesssesenens 315,000
84762L  AX 3 |SPECTRUM BRANDS INC 3.875% 03/15/31.. 06/07/2021........ BARCLAYS CAPITAL INC.... 664,700
85207U  AH 8 |SPRINT CORP  7.125% 06/15/24..........cccovveirrncrvnrrrerines 06/28/2021........ BANK OF AMERICA N.A.. 1,153,750
85236F  AA 1 | SRMESCROW ISSUER LLC 6.000% 11/01/28 06/23/2021 Tax Free EXChange.........c.ovuevieienrinireiseirerenineins 662,121
853496  AC 1 | STANDARD INDUSTRIES INC DELAWA 06/07/2021........ JP MORGAN SECURITIES LTD LDN.....ovvriririiiririieisneieiesssssssiesssssseses e sssssessesssesensns 655,074
853496 AG 2 | STANDARD INDUSTRIES INC DELAWA 12/08/2021........ VMIOUS. ..o 614,906
85571B AW 5 | STARWOOD PROPERTY TRUST INC.......ccovvrriiriiririrriereiineieninnies 12/01/2021........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieseieieiiseissiesisssesss s essesssesenens 1,125,000 .
86271P  AE 5 |STRATA CLO LTD STRTA_21-1. 09/20/2021........ BANK OF AMERICA NA ..o 1,375,000 ....1,375,000
86562M  BP 4 | SUMITOMO MITSUI FINANCIAL GROU... 12/22/2021 WELLS FARGO & CO 2,096,400 .2,000,000
86765L AT 4 | SUNOCO LP/SUNOCO FINANCE COR 07/07/2021........ Tax Free EXchange.......ccccocvieverininicrncnicieens 1,019,952 ....1,000,000
86959L  AG 8 | SVENSKA HANDELSBANKEN AB........ccoviiimiirirriereninnieresissesenieenenes D 06/07/2021........ MORGAN STANLEY & CO.....coeviiirmrinrerineieieeisereeiseesesesissenes 4,996,150
87020P AL 1 |SWEDBANKAB 0.600% 09/25/23....... D 05/19/2021........ BNP PARIBAS..........ccocovvunee 3,014,910 2,800
87167N DG 7 |SYMPHONY CLO LTD SYMP_20-23A D 11117/2021....... BNP PARIBAS..........ccccoouunus 750,000 2,678
87264A BF 1 |T-MOBILE USAINC 3.875% 04/15/30 09/29/2021 GOLDMAN SACHS & COMPANY..... 1,658,895 26,802
87264A BU 8 |T-MOBILE USAINC 2.625% 04/15/26 06/08/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneiesessssssseessssisesessesssssessesssesensns 665,958 3,649
87264A CC 7 |T-MOBILE USAINC 2.250% 02/15/26 06/08/2021........ VAMIOUS. ..ot 764,573 6,091
87265H  AF 6 | TRIPOINTE GROUP INC  5.250% 06/01/27........ccrvvrnrrvrririrens 06/15/2021........ WELLS FARGO & CO 1,342,188 . 2,917
872898 AA 9 | TSMC ARIZONA CORP  1.750% 10/25/26 10/20/2021........ GOLDMAN SACHS & COMPANY. 1,499,640 ....1,500,000
872898 AC 5 |TSMC ARIZONA CORP  2.500% 10/25/31 10/28/2021........ GOLDMAN SACHS & COMPANY 3,047,100 3,000,000 | oooreriverereriereee s 1,250
87612E  BE 5 | TARGET CORPORATION = 2.500% 04/15/26..........coccseemrrmiieiniiersmsisieeesissessssssssesesssssssssssess. | onssseeessnes 03/24/2021........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneieiesssssssiessssssessssesssssessesssesensns 5,332,700 | oo 5,000,000 55,903
879017 AH 8 |TEGNAINC 5.000% 09/15/29. 09/17/2021........ VAMOUS. ..ot 705,625
87927V AM 0 | TELECOM ITALIA CAPITAL SA TELECOM ITALIA... D 11/24/2021........ SUMMIT SECURITIES (S) PTE LTD 279,813
87952V AR 7 | TELESAT CANADA 5.625% 12/06/26 A 06/07/2021........ GOLDMAN SACHS & COMPANY 1,050,246 .
88033G DA 5 |TENET HLTHCR CORP  5.125% 11/01/27.. 06/08/2021........ CREDIT SUISSE SECURITIES USA L 759,437 ....7125,000
88579Y  AY 7 [3BMCO  2.875% 10/15/27......cvrvvririrernrirsrineisissieresinsenes 03/30/2021........ GOLDMAN SACHS & COMPANY.........ccovrvrereririnns 3,290,479 .3,060,000
89114T  ZK 1 | TORONTO-DOMINION BANKTHE.........ccovvuirnrniireririrnirerirenes A 12/16/2021........ JP MORGAN SECURITIES LTD LDN.....cvurirririieinrieisnsirereiessisseesisessese e ssssesessesssesenens 1,502,190
89153V AS 8 | TOTAL CAPITAL INTERNATIONAL SA...... D 04/23/2021........ BNP PARIBAS..........ccoovvunee 5,272,450
89157F  AC 4 | TOTAL PLAY TELECOMUNICACIONES D 09/13/2021........ VaMIOUS. ..o 645,250
892331 AM 1 | TOYOTA MOTOR CORPORATION.......coovvmrimirrirrirenes D 03/18/2021........ JP MORGAN SECURITIES LTD LDN......couierriiiieiiieisiessiiseissiessssisess e essesssesenens 10,000,000
893647 BK 2 | TRANSDIGM INC  8.000% 12/15/25.......covvviririerrnriniirerinninns 06/08/2021........ MORGAN STANLEY & CO 591,897
89680E  AA 7 | TRITON WATER HOLDINGS INC. 06/29/2021 Various 1,007,283
897051  AB 4 | TRONOXINC  6.500% 05/01/25......cccvvmivrmriiiririniieiieieresisseessssssesssnenes 06/07/2021........ JSES....oees 668,925




crell

Annual Statement for the year 2021 of the Farmers Property and

Casualty Insurance Company

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
898365 AL 5 |TRUSTEES OF BOSTON COLLEGE...... 09/20/2021........ TD SECURITIES USALLC 1,592,546

902104  AC 2 |lI-VIINC  5.000% 12/15/29.......ccomivvrmmriiniririeiesinserenssnines 12/08/2021........ JP MORGAN SECURITIES LTD LDN......ovrriririiirirnieisneisiessssssseesssisesessesssssessessssesensns 500,000

902674  YF 1 |UBS AG (LONDON BRANCH). D 05/24/2021........ UBS SECURITIES LLC. 4,994,650

90270R  BD 5 |UBS-BARCLAYS COMMERCIAL MORTGA 08/04/2021........ UBS SECURITIES LLC. 203,375

90320B  AA 7 |UPC BROADBAND HOLDING BV. D 06/07/2021........ JSES....es 700,840

90473L  AA 0 | UNIFRAX ESCROW ISSUER CORP 09/15/2021........ JP MORGAN SECURITIES LTD LDN......couiireriiiieinrieieeieseiiseiseeesisssesesssssesssseessesssesenens 405,000

90932L  AH 0 |UNITED AIRLINES INC210795.......cvuirriiiireriiieisesisissssiesssssessessss st sssssssssesssssessessssssensen 06/11/2021........ SUNTRUST ROBINSON HUMPHREY.......ccvtuiriirnimiieiisiesisisisesesssssssssessesssssssssssssssses 999,600

91324P DK 5 |UNITEDHEALTH GROUP INCORPORATE........ccccormimermrinrirerirnnnes 07/30/2021........ GOLDMAN SACHS & COMPANY 2,896,800

913366 EP 1 |UNIVERSITY CALIF REGTS MED CTR 12/02/2021........ Various 3,286,060

914906 AV 4 |UNIVISION COMMUNICATIONS INC... 05/07/2021........ JP MORGAN SECURITIES LTD LDN....... e 775,000

92328M  AB 9 | VENTURE GLOBAL CALCASIEU PASS........cooiieiiiiieiniintierinsieisssinesssissiessssssssesisssssssssesesins | aosnseeronsines 07/29/2021........ MORGAN STANLEY & CO....ccooevueirirnriniieriniicierinereeissiseseesissenes 635,000

92328M  AC 7 | VENTURE GLOBAL CALCASIEU PASS........ccoriviiiiieiininierisissiiesssssiessesessssssssssssesssesens | nevesssesssiens 11117/2021........ JP MORGAN SECURITIES LTD LDN......cvuuuviuiriririieniseseeesesiesseseseesssisessesssenssenens 330,000

92329V AU 6 |VENTURE CDO LTD VENTR_16-25A... D 05/21/2021........ WELLS FARGO & CO 380,114

92333B AW 0 [VENTURE CDO LTD VENTR_19-37A... D 07/30/2021........ JEFFERIES & COMPANY INC 660,000 ....660,000

92343V FR 0 | VERIZON COMMUNICATIONS INC.... 09/30/2021........ WELLS FARGO & CO 1,664,880 ....1,750,000 6,295
92343V GG 3 | VERIZON COMMUNICATIONS INC.... 04/21/2021........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieinrieieeeiersiiseiseiesisessesesssesssseessesssesenens 5,029,350

927804  GE 8 |VIRGINIA ELECTRIC AND POWER CO 11/15/2021........ BANK OF AMERICA NA ..o 2,494,475

92840V AA 0 |VISTRA OPERATIONS COMPANY LLC.... 06/08/2021 SAMRC. 783,940

92858R  AB 6 | VMED 02 UK FINANCING | PLC..... D 07/19/2021........ VMOUS. ....cvovvvecieeie e sseen 960,406

92890K  BF 1 | WF-RBS COMMERCIAL MORTGAGE TRU.....ccviiiiiiiiiciniieieissiesssissiesssssssssssesssssssesiens | vessesenessnns 08/05/2021........ VMIOUS. ..o 462,911

92914X AN 9 [VOYACLOLTD VOYA_15-2A........... D 06/03/2021........ JP MORGAN SECURITIES LTD LDN......couiirriiiieiniieieseieieiiseissiesisssesss s essesssesenens 500,000

931142 ED 1 |WAL-MART STORES INC  3.550% 06/26/25.............c.ccuuveuee 07/20/2021........ TD SECURITIES USA LLC 2,682,988

949746  SH 5 |WELLS FARGO & COMPANY  3.000% 10/23/26......... 05/04/2021 WELLS FARGO & CO 4,320,840

94989M  AD 1 |WELLS FARGO COMMERCIAL MORTGAG 07/29/2021........ WELLS FARGO & CO 1,513,877

95000U 2T 9 |WELLS FARGO & COMPANY  0.805% 05/19/25......... 05/12/2021........ WELLS FARGO & CO 5,000,000

950030 BJ 6 |WELLS FARGO COMMERCIAL MORTGAG 12/14/2021........ BARCLAYS CAPITAL INC.... 201,281

95081Q AP 9 |WESCO DISTRIBUTION INC 06/22/2021........ WELLS FARGO & CO 1,033,463

958667 AC 1 |WESTERN GAS PARTNERS LP... 06/08/2021 JP MORGAN SECURITIES LTD LDN....... e 526,443

96950G  AE 2 |WILLIAMS SCOTSMAN INTERNATIONA 06/08/2021........ MORGAN STANLEY & CO....cccovvvririirnrineiirrsisineiseisssssiesessssenes 461,799 ....450,000 6,648
98262P  AA 9 [WEIGHT WATCHERS INTL INC.....cooviiviinrierinereieeirereriseeenienes 11/19/2021........ VAMIOUS. ..ot 1,189,125 201,200,000 | oo 4,263
98875  AS 3 |ZAIS MATRIX CDO | ZAIS_20-16A [ 10/14/2021........ JEFFERIES & COMPANY INC 1,350,000 1,350,000

G6363# AT 4 |NAC AVIATION 29 DAC  6.580% 03/14/25 D 09/14/2020........ Various (529,755) | v.evvverrerriraenne (496,792)

G6363# AV 9 |NAC AVIATION 29 DAC  4.790% 02/27/24. D 08/27/2020........ Various (52,654) (44,521)

G6363# AW 7 |NAC AVIATION 29 DAC  4.920% 02/27/26.........covvoriviniiiiiicniiniiines D 08/27/2020........ VMHOUS. ... ssenen (80,066) (68,197)

3899999. Total - BoNdS - INAUSEIAl AN MISCEIIANEOUS. ... ettt s e sehse feehseeEeEeeef R f o E e E S8 o0 £E 881 £E 8 £E S8 EE SRS 8818 £EEEE R4 R oEE e EEE e f oL E e EESEE £ E L0 E SR E L E 0S8 sE e ee bR feef R e s h bbb r ettt | ebsensenscnsene e nsens e enees 707,468,257 | oo 688,880,347 | ..o 2,725,976

Bonds - Unaffiliated Bank Loans

31935H AB 3 | TRICO GROUP LLC 02/02/24 08/13/2020........ TaX FrEE EXChANGE. ...t nssens | chrebaneses bbbt | enisi sl (1,839,844) | ..o (1,839,844)

C3604M  AM 4 | GATEWAY CASINOS AND ENTERTAINM PIK 3% =...vuivuiriiisisiniriisiissienisniseesensssnssnsssesensssssseses A, 12/31/2020........ Various (993,960) | .. (993,960)

8299999. Total - BONdS = UNAIlIAEA BANK LOANS.............cc.coueveiveiieiieieiiiteiteiete ettt ettt s ettt b et esssss et etsesessessesssesssesses et ssessessee et essessessesessebse s e s ssessessesensebee s e e ssessesse s e sessesse s et eeses e s e s s sesses et s s et s e b s e s e s s e s e b et essesses et essessebsssensessssss  oebssessesssssssessessesassessesssssssessessessssenses | esiesssssssessessessssassessesaness (2,833,804) [ oo (2,833,804) | ....... 0
8399997, TOtAl = BONMS = P 3.ttt s R EeEE £ fE1eEEEEE e EoEE L EEEE e EEE LR E £ E L E e L E£EE R EEE R R E SR L f LRt E LR eE R R E R L E e £Ef £ E LR R E L E e EE R E ke enE e EteienE R ettt | seieninere 1,258,041,524 ..1,205,518,472 ..4,236,207
8399998. Total - BONAS = SUMMANY HEM fTOM Pa 5. ...tttk L4888 o8 E e 8808 E 1081488448848 4086848108 E 8 L8081 E 8408 4E 108 £E 8408 E 484888440 E 40 E L1t 18408 4EE 088401 E 18 E 804808 E o0 bt E0E eLEseE e b e e st bbb n st | ebsestens e st e 627,240,983 625,673,213 | .... 633,934
8399999, TOAl - BOMMAS. ... ..ottt es s E 80 E R e e0E e LE1eEEeeE e E e R e E e £hE R e R R E SR EE LR e e E R E SRR E LR R E R L E e EfEE LR R E L E LR eh ket fnesent bt n ettt | srieninena 1,885,282,507 | ..o 1,831,191,685 | oo 4,870,141

Preferred Stocks - Industrial and Mi: Red ble Preferred

84130# 10 3 | SOUTHCROSS ENERGY PARTNERS LP......cociiirirnirisinsiisrsnianenes | | 07/12/2021........ Aminvest Managed........ 59.750 | cvoiviriieissiers e 1 [

8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred........ccooiiiisiiiniininninns . XXX e 0
8999997, TOtal - Prefermed STOCKS = PaIt 3........ ..otk 066 o440k oEEE kL EEE 04 EE kL E L E 0L EEEE L E L eEEfEE Lo EE oL 0L f L e0E oL E oL 0L f oL EE oL eEEf L E L e0E oL L e0E e LEE S0 b L EsEhE  eEEE e b oL oL eh e E bbbtk etk | Shbb ekt 1 XX 0
8999999, TOHAI - PrEfErTBA SHOCKS. ... . vereuereeiiieieis sttt 8 oo R R eEEse_ £E8e0EoEE e oL Ef e E e o0 E SRR 18 E L E L8 £E 4L EE 1S E 8 EEE SR EE 488 E 8oL eEE SR EE 8L AR H L8 £EEEEE LR eEE R E S E e EE e £EE SR f LR eEeeE e EeLEsenE R enE e R e e bRt | Cneient ettt 1 XXX e 0
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Common Stocks - Industrial and Mi (Unaffiliated) Publicly Traded
R Lo 2 T — | I 436.000 19,532 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY TrAAEA. ..o rereiiiiiiisieiiet eeritetsee ettt sttt ees e ses et es sttt ses et er s 19,532 XXX 0
Common Stocks - Industrial and Mi (Unaffiliated) Other
000000 00 O |SOUTHCROSS ENERGY PARTNERS LP. 04/02/2021........ Aminvest Managed........ 9560 | cvvoueerreeeer s 1 XXX
31338# 11 2 | FEDERAL HOME LOAN BANK OF BOST.. 04/07/2021........ Amlnvest Managed........ 4,187.000 418,700 XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (UNaffillated) OHNET. ...t ootttk 418,701 XXX 0
9799997. Total - Common Stocks - Part 3. 438,233 XXX e 0
9799998. Total - Common Stocks - Summary ltem from Part 5. 1,404,879 XXX
9799999. Total - Common Stocks.........ccovwviarines 1,843,112 XXX e 0
9899999. Total - Preferred and Common Stocks.......... 1,843,113 XXX ] 0
............ 1,887,125,620 XXX ceerennnerinnnnennnenenn 4,870,141

9999999. Total - Bonds, Preferred and Common Stocks
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 QJ 0 |GINNIE MAE [ GNMA 17.000% 781357 . [12001/2021. [V&IOUS....ccovvecccrrrsrvessrmisressreeee | | o412 | 42112 | 41900 | 12,003 | ... 109 109 10/15/2025.
362258 QL 5 |GINNIE MAE | GNMA | 6.500% 781359.. .. [ 12/01/2021. | Various. 8,410 | o 89 89 12/15/2025.
36225B QN 1 | GINNIE MAE | GNMA | 7.500% 781361 . [12/01/2021. | VarOUS........cvvvoveevvieseevsisssssvissssssssiess |k 13085 | 413985 | o A3611 | 13,800 | ....... 185 185 12/15/2025.
36225B QR 2 | GINNIE MAE | GNMA | 8.000% 781364.. o[ 120012021 | VAIIOUS...c.cccovoeveverssevenesssconessiie | L 469 | o A9 | o AT 70 i ) 1) 12/15/2030.
912828 RC 6 |UNITED STATES TREASURY | 08/15/2021. | Maturity. 705,000 | ..o 705,000 | ......... 710,235 705,367 | ..... (367) (G4 1 S IO 705,000 [ ovvevvrenvene [ eovvnessssinnes | crvnnsresinnns [ s 14,981 | 08/15/2021.
912828 S7 6 |UNITED STATES TREASURY.... - | 02125/2021. | Various 32,150,938 | ... 32,000,000 | ... 32,397,369 | ........32,178,883 | ccocoevevevevererens | oo (43,539) [ cooverreeeeeeieces | o (43,539) 32,135,344 | oo | 015,593 | ... 15,593 | ... 200,884 | 07/31/2021.
912828 WN 6 | UNITED STATES TREASURY - | 02125/2021. | Various. 60,838,887 | .....60,500,000 | .....61,726,664 | ......... 60,969,316 | ..vvovrvcrrrnns | e (145,051) | covevrseverns | oo (145,051) | 1ovvvereresnns | o 60,824,265 | .ooocovrovvrrs | cnn 14,622 | 14,622 | .. 258,187 | 05/31/2021.
912828 YP 9 | UNITED STATES TREASURY.... | 02/09/2021. | RBC DOMINION SECURITIES INC......... 30,310,547 | .....30,000,000 | .....30,457,873 | ......... 30,338,240 | oo | o (44,930) | oo | e (44,930) 30,293,310 | oo | 017,236 | ..o 17,236 | o 125,552 | 10/31/2021.
912828 ZA 1 |UNITED STATES TREASURY.... « [ 031712021, | VaHOUS. ... | 25,249,219 | ..... 25,000,000 | ..... 25,370,167 | 1.0.1.25,223,425 | .ooovvvervrcerenens | e (38,542) | ccovevrverrrereres [ e (38,542) 25,184,883 B 64,336 | ......... 64,336 | ..... 151,320 | 02/28/2022.
91282C AG 6 |UNITED STATES TREASURY.... | 06/22/2021.| JP MORGAN SECURITIES LTD LDN...... 10,002,344 | .....10,000,000 | ... 9,999,239 188 LT -3 I 9,999,529 I 2,815 | o 2815 | ....... 10,156 | 08/31/2022.
91282C  BC 4 |UNITED STATES TREASURY.... | 06/23/2021. | Various 49,082,031 | ..... 50,000,000 | .....49,996,094 372 720 I 49,996,466 |...(914,435) | .....(914,435) | ......90,124 | 12/31/2025.
91282C CB 5 |UNITED STATES TREASURY.... o [ 121812021 | VAIOUS. .o | 7,451,938 | ... 7,295,000 | ...... 7,538,089 | .oovvcoveerscreeeee | oo | oo (5,811) (5,811) 7,532,278 | ccocvverrecees | 2ernn(80,340) | ... (80,340) | .......54,105 | 05/15/2031.
91282C  CJ 8 |UNITED STATES TREASURY.......oooccicorrrcrroee .| 12/29/2021. | GOLDMAN SACHS & COMPANY............ 196,898 | oo 200,000 | oo 200,500 | oo o @7 @7 200473 | o | (BT | (3,575) | v 870 | 06/30/2026.
91282C CS 8 |UNITED STATES TREASURY.... | 1200902021, | VAIIOUS oo | 13,678,438 | ..... 14,000,000 | ... IR O [ 4,056 4,056 | .ooooeeereeeciiii | o 13,594,993 | .coovoeeeerei | 83,444 | . 83,444 | ... 48,709 | 08/15/2031.
0599999. Total - Bonds - U.S. Goverment ...229,700,704 |....229,734,464 |....232,020,867 | ......209,444,749 | ...........0 | s (273,269) 0 (273,269) 0. 230,501,005 |......c00cc....0 | ....(800,304) | ...... (800,304) | ....956,192 | XXX
Bonds - All Other Government
X5424X  CA 4 |RUSSIAN FEDERATION 4.375% 03/21/29........ D[ 12/08/2021. [VTB Capital PLC.....rvocoroooros oo 669,000 | ......... 600,000 | ......... 620,406 . (1,757) 815,991 | o | e 53,009 | ..o 53,009 | ... 32,010 | 03/21/2029.
X5424X CF 3 |RUSSIAN FEDERATION  5.100% 03/28/35........ D | 12/09/2021. | VTB Capital PLC.....c...c.cooecrrvrvrrrrrrerrre 478,000 | oo 400,000 | ... 436,316 | ............ 433,811 (1,675) 432,135 ol 45,805 | ....... 45865 | ...... 24,650 | 03/28/2035.
1099999. Total - Bonds - All Other GOVEMMENL................eriiieriicicrisciieriis s | 1,147,000 | ....... 1,000,000 | ....... 1,056,722 | ........... 1,051,559 0 (3,432) 0 1,048,126 |............... 0. 98,874 | ........ 98,874 | ....... 56,660 XXX
Bonds - U.S. States, Territories and Possessions
882722 ZN 4 |TEXAS ST Texas State Of, 08/02/2021. | Call - 100.0000..........msrevvverevenerissssssene [ 9,500,000 | ....... 9,500,000 | ..... 10,028,915 | ........... 9,540,734 | ovvvvveeereeeerccs | e [CION£Y)) [ P— [CTANET)) [ - 9,499,982 | ..oooorvvciiiannns | o LI 18 | ... 475,000 | 08/01/2036.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........oimrrrrricies wrrvereseiissssssressssesssssssssssssssssssssssssssssssssssssssssssssss | 9,500,000 | ....... 9,500,000 | ..... 10,028,915 | ........... 9,540,734 | coooovrrecannn. 0f... (40,752)| oo ()] (40,752) | coovvvvv [ 9,499,982 | ..ocovvvnd 0 [, 18 | oo 18 | ... 475,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
011903 DZ 1 |ALASKAINDL DEV & EXPT AUTH ALASKAIND.. | .. | 10/06/2021. | Call  100.0000......oovssevessvvessssmssnens | 5,000,000 | ... 5,000,000 | ....... 5,201,650 5,027,207 ..(27,207) 5,000,000 | oooveorersees | oo | o0 [ o 278,819 | 10/01/2041.
03255L  AA 7 | ANAHEIM CALIF PUB FING AUTH Anaheim Publ | .. | 09/01/2021. | Redemption ~ 100.0000.. 995,000 995,000 | ....... 1,160,270 1,024,918 ...(29,918) 9,700 | 09/01/2024.
04780M MN 6 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G|.. [ 01/01/2021. | Call  100.0000.......c.ccoermvmvimvimme | | 7,000,000 | ... 7,000,000 | ...... 7,294,140 7,000,102 (102) o 210,000 | 01/01/2030.
04780M PF 0 |ATLANTAHARTSFIELD-JACKSON ARR.............. - | 010172021, Call - 100.0000. .o | 3,000,000 | ... 3,000,000 | ... 3,112,920 3,000,048 1)) N B 3,000,000 | ..oooccoesee oo | o0 | o 75,000 | 01/01/2026.
04780M PH 6 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G| .. [ 01/01/2021. | Call  100.0000.......c.coovvvovmvisviime | | | 6,000,000 | ... 6,000,000 | ...... 6,004,140 6,000,001 1)) I O 6,000,000 | cooorcerceeerree | v | s | e 150,000 | 01/01/2028.
04780M  PJ 2 | ATLANTA HARTSFIELD-JACKSON AR Atlanta G| .. | 01/01/2021. | Call  100.0000.........ccocvvsvscsvevvvveemsesans | 5,000,000 | ... 5,000,000 | ....... 5,000,000 5,000,000 | .o | e (03 N IO 5,000,000 | vovvvvroececcccis | oo | rereersrnssii0 | o 125,000 | 01/01/2029.
04780M  PK 9 | ATLANTA HARTSFIELD-JACKSON AIR Atlanta G| .. | 01/01/2021. | Call  100.0000.......cooccoccommsccvvemssciiens | 4,875,000 | ...... 4,875,000 | ... 5,058,153 | ...........4,853,568 |...... (85) (5] P B 4,853,483 - 21,517 21,517 | ....121,875 | 01/01/2030.
052414 RT 8 [AUSTIN TX ELECTRIC UTILITY SYS - | 09/30/2021.| MORGAN STANLEY & CO....ooovvvmveveens | i | s 3,230,700 | ... 3,000,000 | ....... 3,064,470 | .......... 3,053,706 | ..ovvvoccccreers | v (5,481) (5,481) | oo | e 3,048,226 | .oovvocvcceer | oo 182474 | ... 182474 | ...... 75,417 | 11/15/2027.
052414  RX 9 |AUSTIN TX ELECTRIC UTILITY SYS .. [ 11/16/2021. | JP MORGAN SECURITIESLTD LDN..... | .~~~ | . 5397,250 | ....... 5,000,000 | ...... 5,000,000 | .........5,000,000 | ..ooorrorrrrerrois | oo 0 1....397,250 | .......397,250 | ..... 155,636 | 11/15/2031.
13033A CE 9 |CALIFORNIA HEALTH FACS FING AU.. .| 10/01/2021. | Redemption ~ 100.0000 900,000 | oo 900,000 | ........ 875,079 | ............896,045 | ... 3,955 3,955 00 (RS I 0o 51,750 | 10/01/2023.
13077C M4 3 | CALIFORNIA STATE UNIVERSITY | 04/28/2021. | BARCLAYS CAPITAL INC.oooosvssvvsns | 4,626,114 | ....... 4,000,000 | ...... 4,488,720 (16,289) .. o] 437,886 | ... 437,886 | ...... 98,333 | 11/01/2039.
13077C M5 0 |CALIFORNIA STATE UNIVERSITY. - | 04128/2021. | BARCLAYS CAPITALINC..coovvvescne | 4,611,247 | ....... 4,000,000 | ...... 4,474,200 (15812) .. . 4,182,854 428393 | ... 428,393 | ... 98,333 | 11/01/2044.
13078R  EU 0 |CA STATEWIDE CDA CHF IRVINE LL .. [ 10/26/2021. | Redemption ~ 100.0000..........ooovvevemceea | 3,000,000 | ....... 3,000,000 | ...... 3,060,450 [PXC1:)) O IR 3,000,000 | .eovvvoemeeeenees | oo | e 0. 152,739 | 05/15/2038.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T... .| 02/01/2021. | Redemption ~ 100.0000.....cccoeciecc | | 2,355,000 | ... 2,355,000 | ... 2413428 147 i) o 2355.000 | o i 0 61,819 | 02101/2021.
196479 6Q 7 |COLORADO HOUSING AND FINANCE A ..107/01/2021. | Call  100.0000.. 565,000 | ... 565,000 | ........ 565,000 0 oo 565,000 | oo e 0 | 9,260 | 05/01/2029.
196479 6R 5 |COLORADO HOUSING AND FINANCE A.............| .. | 07/01/2021. | Call  100.0000.. 680,000 | ..o 680,000 | ... 680,000 0 oo 680,000 | oo i 0 o 11,183 | 11/01/2029.
196479 65 3 |COLORADO HOUSING AND FINANCEA............ . 107/01/2021. | Call  100.0000......cc.ccocoecvrorrrerrrerres 680,000 | ..o 680,000 | ... 680,000 0 [ | coeressere880,000 | oo | oo | eeveeeerirnesss0 | o 11,438 | 05/01/2030.
196479 6T 1 |COLORADO HOUSING AND FINANCE A............ .| 0710172021, [ Call  100.0000. ..o | | 485,000 | o 485,000 | oo 485,000 0 oo 885,000 | oo i e 0 8,248 | 11/01/2030.
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196479 6U 8 | COLORADO HOUSING AND FINANCE A............ | 0710172021 Call 1000000 .ovvsvssvesvssnins | s | 2,855,000 | .......2,855,000 | .......2,855,000 2,855,000 0 2,855,000 [ v | e | o0 | 41,871 | 11/01/2034.
196479 6V 6 | COLORADO HOUSING AND FINANCE A. | 07/01/2021. | Call 100.0000 745,000 | ........ 745,000 | ........ 745,000 P TA5,000 [ o | 0 O 21X SRR ISR RN ) 12,021 | 05/01/2037.
235036 D8 0 | DALLAS FORT WORTH TEX INTL ARP. | 11/01/2021. | Redemption - 100.0000.. 5,900,000 | ...... 5,900,000 | ...... 6,412,887 5,964,783 [ oo [ o (64,783) (64,783) . . 5,900,000 | 1o o | s | 295,000 | 11/01/2030.
235036 E6 3 |DALLAS FORT WORTH TEX INTL ARP «| 11/01/2021. | Redemption  100.0000....vcovsvsses | s | 3,000,000 | ....... 3,000,000 | ...... 3,310,980 3,033,568 | oo | (33,568) (33,568) | . N [— 3,000,000 0 |....150,000 | 11/01/2037.
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARP «| 11/01/2021. | Redemption  100.0000....v.vesvvsvsves | 9,000,000 | ...... 9,000,000 | ....... 9,464,262 | ........ 9,096,157 | oo | o (96,157) | cooovorers | o [CRT:70) PR - 9,000,000 | oo | oo | oo 0 | .....450,000 | 11/01/2042.
235036 XN 5 |DALLAS FORT WORTH TEX INTL ARP | 11/01/2021. | Redemption 100.0000.. N (R 5,000,000 | ...... 5,000,000 | ...... 5,422,500 | .o 5,044,598 [ ovoeroriviens | oo (44,598) | oo | v (44,598) | oo | o 5,000,000 | v | v | o 0 |....250,000 | 11/01/2038,
25477G  TZ 8 |DISTRICT OF COLUMBIA WASHINGTO DC .| 12/01/2021. | Redemption ~ 100.0000......................
PERSON L 1,825,000 | ......1,825,000 | ......1,928,405 | ..o 1,805,205 | oo | s (80,205) | s [ o (80,205) | v | s 1,825,000 | oo | s | s 0| ..91,250 | 12/01/2036.
25477G UD 5 |DISTRICT OF COLUMBIA WASHINGTO DC 112012021, | Call  100.0000........ocerereroerere
PERSON . 3,175,000 | ......3,175,000 | ......3,336,322 | ...00c..3,300,024 | oo | e (125,024) | oo | o (125,024) . YYD S SO B 158,750 | 12/01/2036.
254839 P4 9 |DISTRICT COLUMBIAREV - GEORGE............. o | QAIOTI2021. | VIIOUS vt . 18,790,000 | ....18,790,000 | .....17,635,379 | ........18,929,120 [.occoovrvrics | o (138,120) | oo | s (139,120) | .. 18,790,000 | e | s | o0 [ o 469,750 | 04/01/2040.
31283H NA 9 |FEDERAL HOME LOAN MORTGAGE COR 1 12/01/2021. | VEHOUS....oocoeoeeeeesesoess e
FHLMC 7.5 243 243 243 | o PYC 3 Y R 0 12101/2030.
31283H NE 1 |FEDERAL HOME LOAN MORTGAGE COR......... | .. | 12001/2021. | VAHOUS.....cosccrscrrsrereesscessrreseeessree 5 5 sl s 0 10/01/2030.
3131XV  6E 0 |FEDERAL HOME LOAN MORTGAGE COR.... .. | 12/01/2021. | Paydown 616,270 | ooooo.... 616,270 | oo 673,083 | ... 02/01/2047.
3131XW  MH 3 | FEDERAL HOME LOAN MORTGAGE COR.... .. 1 12/01/2021. Paydown ''''''' 1,022,962 ''''''' 1,022,962 ....... 1,102,561 04/01/2047.
3131XX UX 7 |FEDERAL HOME LOAN MORTGAGE COR .. | 12/01/2021. | Paydown i 76820 | 76,820 | oo 83,085 . 09/01/2047.
3131XY 4B 2 |FEDERAL HOME LOAN MORTGAGE COR.... .. 1 02/08/2021. | VAIOUS........cvvveeeeeeeeseeeeesee s T R 6,286,180 ''''''' 5,859,798 ....... 5,946,532 . ol 357074 01/01/2048.
3131XY UM 9 |FEDERAL HOME LOAN MORTGAGE COR.......... | . | 02/08/2021. | VaOUS.....ossvssovssvrsvessvnsssssesssns | 9,587,108 | ....... 8,912,903 | ....... 9,137,751 | 1000 9,108,682 | oo | ereeen(10,933) | o [ (10,933) | o 9,097,749 | ....489,359 12/01/2047.
3131Y0 JJ 2 |FEDERAL HOME LOAN MORTGAGE COR.... .. | 02/08/2021. | Various. 2,619,815 435,554 2,475,506 144,309 02/01/2048.
3132A5 EL 5 |FEDERAL HOME LOAN MORTGAGE COR.... .. 112/01/2021. | Various. 386.432 386432 | 821936 | oo i (35503 i o (35.503) | 11/01/2045.
313245 JS 5 |FEDERAL HOME LOAN MORTGAGE COR......... |.. | 02/08/2021. |VAHOUS.....cooosorsoscsocsssisimsminen | | 5495778 | ... 5098.955 | ....5262.878 | o 5230387 | oo | oo 11.262) | o oo (11262) | 06/01/2048.
3132DW CH 4 |FEDERAL HOME LOAN MORTGAGE COR......... | 1210112021 | Paydown. ..o || el 67.200 10/01/2051.
3133AQ CG 0 |FEDERAL HOME LOAN MORTGAGE COR.... .. [12/01/2021. | Paydown...........cvvvveemnsevvissnesviisssciiiens || 106,883 | 196,883 | ..ooo.... 202,759 |... 08/01/2051.
3133AS JA 2 |FEDERAL HOME LOAN MORTGAGE COR........|.. | 12/01/2021. | Paydown 116,967 120,440 09/01/2051.
3133AT Y4 7 |FEDERAL HOME LOAN MORTGAGE COR.... .. | 12/01/2021. | Paydown . 37,885 | oo 40,424 10/01/2051.
3133KJ 3W 0 |FEDERAL HOME LOAN MORTGAGE COR.......... | .. [ 02/08/2021. | VaANOUS...........ccoevererrirerriirerereserensisierenas 20,727,308 | ... 19,591,119 | ..... 20,730,618 | ........ 20,671,180 20,646,097 ) 09/01/2050.
3133KJ JC 7 |FEDERAL HOME LOAN MORTGAGE COR.......... o | O801/2021. | VaNOUS. ..o . 29,711,086 | ....28,772,721 | ....29,923,630 | ........ 29,812,900 29,550,761 | ...160,325 | ...... 160,325 | .....449,745 | 07/01/2050.
3133K) XL 1 |FEDERAL HOME LOAN MORTGAGE COR.... . [12/01/2021. | VarOUS.......cvvvvveeeveeecevissssevviisensinens | 26,881,255 | ... 26,323,997 | ..... 27,924,002 | ........ 27,803,037 | covvvooeeeeeereeeees | 0000 (882,279 | o 26,920,758 o (39,503) (39,503) | ..... 461,713 | 08/01/2050.
3133KM JE 6 |FEDERAL HOME LOAN MORTGAGE COR......... | . | 12/01/2021. | Paydown 250 457 250 457 258,574 | . 07/01/2051.
3133KM PV 1 | FEDERAL HOME LOAN MORTGAGE COR.......... .. | 12/01/2021. | PaYdOWN..coovosvsovssvesvvsssvsssnsoesn | 160,208 | ......... 160,208 | ......... 165,766 | ... 09/01/2051.
3133KM VS 1 |FEDERAL HOME LOAN MORTGAGE COR.......... | . | 12001/2021. | PAYAOWN..ovoovvrsvoesvvsessssesssssssssnssnn | 100,292 | .ovoee. 100,292 | w.ovoe. 100,598 | ... 10/01/2051.
3137FK  PJ 9 |FREDDIE MAC FHLMC_4855.........cccccccvvuevvrnennnae. .. | 12/01/2021. | Paydown 332.765 332321 | 363,387 | ooorereerereeereeeerierees | eevereereeeneeren | (25,983 [ oveereveessnnns | eoreresnsnn(25,983) [ oo, 08/01/2048.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA | .. | 12/01/2021. | Various
6so L i 4517 | o 4517 | o 4332 124 VN0 DO DY DO 0 12/01/2031.
31406Q 3F 1 |FEDERAL NATIONAL MORTGAGE ASSO.......... [ 02008/2021. | VAIOUS....ccccoovoescversensvessseesne | 6,608,068 | ....... 6,144,277 | ...... 6,391,488 | ....rr..6,339,685 | oo | corred(13.857) | oo | eorsrin (13,657) [ covveverrsrnnn 6,326,028 282,040 | ... 282,040 08/01/2047.
3140GS PD 8 |FEDERAL NATIONAL MORTGAGE ASSO.......... - | 02/08/2021. | Various..... 4,651,207 | ......4,331,197 | ...... 4,458,088 (8,536) 4,420,421 ..230,876 | ....... 230,876 09/01/2047.
3140H3  7J 9 |FEDERAL NATIONAL MORTGAGE ASSO.......... | 02/01/2021. | Various 13,393,037 | ....12,273,447 | .....12,564,942 12,494,008 | oo | eeeeee 11,587 [ | o (11,587) | v 12,482,420 o] 910617 | .o 910,617 04/01/2048.
3140HK 4Z 8 |FEDERAL NATIONAL MORTGAGE ASSO........... | 02/08/2021. | Various 2,901,974 | ...... 2,700,546 | ...... 2,747,805 2,734,988 k)| FRN I 2,730,026 ] 171,948 | 171,948 07/01/2048.
31407 UR 4 | FEDERAL NATIONAL MORTGAGE ASSO........... o [ 0200812021, | VAIIOUS..coccvvrvrrssrrssssessssesss [T B 3,269,638 | ..... 3,003414 | ...... 3,039,079 3,032,791 (1,379) | oo | o 3,031,411 o] 238227 | ... 238,227 12/01/2047.
31407 XW 0 |FEDERAL NATIONAL MORTGAGE ASSO.......... [ 02008/2021. | VAIOUS....occovrooescversvensvessensne | 3,874,565 | ...... 3,616,468 | ...... 3,733,438 3,698,351 (7,035) | oo | o 3,691,316 ...183.249 | ... 183,249 01/01/2048.
314008 AL 7 |FEDERAL NATIONAL MORTGAGE ASSO.......... -~ | 02/08/2021. | Various 7,653,053 169,835 | ....... 7,187,200 7,178,521 17) 7,178,404 LATAB49 | ... 474,649 06/01/2046.




cvia

Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3140JA QX 9 |FEDERAL NATIONAL MORTGAGE ASSO........... .. 12/01/2021. | Paydown [ I 1,361,808 | ....... 1,361,808 | ....... LIEToX T T N DO I (101,923) B — 1,361,808 [ coovvrreresesereee | coveeeeeeeeeeeeeens | v 0. 9,452 | 08/01/2047.
3140K0 DZ 8 |FEDERAL NATIONAL MORTGAGE ASSO . | 02/08/2021. [ VAIIOUS......ooovvverrrrvvivnissssnsesssssiissnssaans T 9,255,569 | ....... 8,742,841 | ....... 8,923,162 8,891,779 | oo | e, (16,831) 8,874,948 | ....ccoovviinennr | .....380,621 | .......380,621 | ....... 49,112 | 11/01/2049.
3140K0 SN 9 |FEDERAL NATIONAL MORTGAGE ASSO. .| 12101/2021. | Paydown 8,545,957 | ....... 8,545,957 | ....... 8,764,947 8,736,157 | covvooveeererererens | e (190,200) . 8,545,957 O S I | 132,834 | 12/01/2049.
3140KC  DJ 8 |FEDERAL NATIONAL MORTGAGE ASSO [ 0200812021, | VAIOUS....occ oo | 4,512,260 | ....... 4,273,970 | ....... 4,403,525 | oo 381,117 | o | (10,815) N 4,370,302 141,958 | ... 141,958 | ....... 24,289 | 04/01/2050.
3140KH  GY 1 |FEDERAL NATIONAL MORTGAGE ASSO........... o [ 100012021, | VAIIOUS..oresvvessssnsssssssessssnn | 40,154,176 | .....39,313,055 | ....40,916,291 | ........ 40,779,947 | covvvvveeens | e (450,522) | ovovvveeerereei | v (850,522) | oo | e 40,329,425 | ..oooocccce .(175,249) | ......(175,249) | .....745,372 | 07/01/2050.
3140KP NA 7 |FEDERAL NATIONAL MORTGAGE ASSO........... [ 02008/2021. | VAIOUS....oocvoesveesvesssvnsssessseessne | 5,319,721 | ... 4,981,811 | ....... 5,336,764 | ..........5,329,774 | cooooovivoccins | corrre (3,789) 5,325,985 (6,264)] .........(6,264) | ... 24,182 | 10/01/2050.
3140LC TV 3 |FEDERAL NATIONAL MORTGAGE ASSO o[ 1210172021 | PAYAOWN....ccccovveeeverssveeessscionnscic | L 43606 | 13,696 | oo 14,052 8 IS RN | SO 53 | 09/01/2035.
314008 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO. [ 02001/2021. | VaIHOUS....ccoccvercversrrssirmssressiene || qeeteg06 | 15,517,626 | ....15,983,155 ] 941,893 | L. 941,893 12/01/2047.
31400A AJ 9 |FEDERAL NATIONAL MORTGAGE ASSO......... .1 02/01/2021. | Various 2590 632 2,354,620 | ... 2405024 | 2391239 | i o 2950 o o 295D 2.388,282 132,350 | ... 132,350 05/01/2048.
31400A VA 5 |FEDERAL NATIONAL MORTGAGE ASSO.......... o | 0200812021, | VaIIOUS..-vvvvsvvsvssevsvssvnsessvssvsnes | 6,530,324 | ....... 6,188,395 | ....... 6,257,047 | oo 6,234,359 | ovccrrrrrreins | corerrrn(B,807) | o [rrerrerns(5,807) [ ovoerrsvrinn | o 6,228,553 [ .occrrrvrreins | oo 301,772 | oo 301,772 04/01/2049.
31400B  TF 5 | FEDERAL NATIONAL MORTGAGE ASSO......... [ 0200172021, | VAIOUS...covvoeseesvesssensssnssseessne | 5,116,884 | ... 4,732,376 | ....... 4,912,798 4,896,246 | oo | oo 8.028) | s | eereeeein(,028) [ e | e 4,892,218 | 224,666 | ....... 224,666 09/01/2049.
3140QC K8 8 |FEDERAL NATIONAL MORTGAGE ASSO......... | 0210172021, | VAIOUS. .ot | 4414119 | ... 4,019,977 | ....... 4,269,968 A216,367 | o | 951 i | e 951 | s | i 4,206,857 ] 207,262 | ... 207,262 12/01/2049.
31400C QC 3 |FEDERAL NATIONAL MORTGAGE ASSO........... < [ 0200172021 VAIIOUS..orosoeevnenssvneessssseesssn | 4,273,340 | ....... 3,993,352 | ... 4167125 | oo 133,776 | v | oenn(10,039) | o | reeesns(10,039) | o | o 4,123,737 ] 149,603 | ... 149,603 01/01/2050.
3140QE AF 9 |FEDERAL NATIONAL MORTGAGE ASSO........... .. 08/01/2021. | VAMOUS.........ocvverrierirrirriiriisniierieriseens . 27,999,623 | ... 27.116,762 | ..... 28,201,433 | 10......28,103,599 | ...cerrvrrverrrrene | ed(251,576) | covveeereeevenns | eerreeen251,576) [ covvveveeecrersenns | eeveeeend 27,852,022 o 147,601 | ....... 147,601 07/01/2050.
3140QF F4 6 |FEDERAL NATIONAL MORTGAGE ASSO........... +. [ 02/01/2021. [ VAMOUS.......oovveverrieiiseisssissinii . 3,254,751 | ... 2,985,228 | ....... 3,254,365 13,245,149 9,602 10/01/2050.
3140QL 6Z 4 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2021. | Paydown 91,849 10/01/2051.
3140Q0L WK 8 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2021. | Paydown ..83,994 09/01/2051.
3140X4 UK 0 |FEDERAL NATIONAL MORTGAGE ASSO........... « [ 02/01/2021. | VaMOUS.....covvvvvsnrvvissenissssssssiissssssiisss | 4,099,992 | .......3,841,504 | ....... 3,977,757 08/01/2049.
3140X7 LS 6 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2021. | Paydown 956.761 | ... 956.761 | ... 1,007,440 08/01/2035.
3140X9 4V 4 |FEDERAL NATIONAL MORTGAGE ASSO........... o [ 1200112021, | PRYJOWN. oo | | qoggea|  qocges| 143172 01/01/2044.
31416C EZ 5 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 12/01/2021. | Paydown 119,810 05/01/2039.
31418C BF 0 |FEDERAL NATIONAL MORTGAGE ASSO........... . | 02/08/2021. | VAIOUS...vcccevevvvvseveveesssscremesssiremense | | gp09eas | 7404134 | . 7,495,388 135337 | .. 09/01/2046.
31418C UB 8 |FEDERAL NATIONAL MORTGAGE ASSO........... .+ [ 02/08/2021. | VAHOUS.....covvvvvsaervisssnriissssssssissssssiisss | 4,586,908 | ...... 4,279,028 | ....... 4,381,992 ] 242,953 | ... 242,953 02/01/2048.
31418C XN 9 |FEDERAL NATIONAL MORTGAGE ASSO........... 1 02/01/2021. | VAMIOUS...occ oo T 3496522 | ... 3278341 | ... 3312277 | .. ..198827 | ... 198,827 06/01/2048.
31418D 3S 9 |FEDERAL NATIONAL MORTGAGE ASSO. .| 12/01/2021. | Paydown 134,496 A34496 | 140738 | ... .. 134,496 0 08/01/2041.
31418D 4G 4 |FEDERAL NATIONAL MORTGAGE ASSO .| 12/01/2021. | Paydown 81,395 81,395 | . 3,786 81,395 0. 08/01/2041.
31418D TQ 5 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 10/01/2021. | Various 24,745,827 | .....24,708,554 | .....25,559,841 25,377,960 | ...(632,133) 632,133) 10/01/2050.
31419T PH 3 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 07/28/2021. | CANTOR FITZGERALD & CO..covvvvveee | | 7,006,406 | ... 6,000,000 | ...... 6,360,000 | .......6,348.814 | oo 312 oo e B o 6,345,202 | ...661,205 | ...... 661,205 01/01/2058.
31419T PJ 9 |FEDERAL NATIONAL MORTGAGE ASSO........... .| 07/28/2021. | CANTOR FITZGERALD & CO...ovvvvvee | | 5,838,672 | ... 5,000,000 | ... 5331 641 (3,385) | ccooorerer | o 5,317,990 | .520,682 | ...... 520,682 01/01/2058.
43232E  BX 6 [HILLSBOROUGH CNTY FLAHSG FIN .| 07/01/2021. | Redemption ~ 100.0000.. 255,000 955000 | .o 249,729 2114 ...255,000 01/01/2039.
442349 ET 9 |HOUSTON TEX ARPT SYS REV .| 09/30/2021. | GOLDMAN SACHS & COMPANY.....oco.| | 1700828 | ... 1,670,000 | ... 1677315 | o (518) 1,676,639 07/01/2031.
45200F 7G 8 |ILLINOIS FINANCE AUTHORITY lllinois Fina....... .. | 04/01/2021. | Redemption ~ 100.0000..........coowrvvumceea | 5,000,000 | ...... 5,000,000 | ...... 4,881,150 | ........... 4,994,002 5,998 | oo | e 5,000,000 | oveoveeervens | e | e 0 10/01/2032.
45884A LT 8 [INTERMOUNTAIN PWR AGY UTAH........ccoovvvinneee - [ 07/01/2021. | MaRUFitY.....ooooovviessnnnivisssssssssssssiisssens | 1,135,000 | ....... 1,135,000 | ...... 1,065,470 | oo 1,132,223 N A D B 1,135,000 [ .oooorvvercriens [ o | v 0 07/01/2021.
549310 VS 6 |LUCAS CO OHIO HOSP PROMEDICA H LUCAS |..|11/15/2021.|Redemption ~ 100.0000...............cccc......

cou 1,780,000 | ....... 1,780,000 | ....... 1,792,930 1,783,324 (GIZ)) I I 1,780,000 11/15/2029.

56052F SX 4 |MAINE STATE HOUSING AUTHORITY .| 09/21/2021. | BARCLAYS CAPITAL INC.... 1490265 | ... 1425000 | ... 1,425,000 1.425,000 (13 S 1,425,000 11/15/2032.
56052F SY 2 |MAINE STATE HOUSING AUTHORITY.. .| 09/21/2021. | BARCLAYS CAPITAL INC.... 1,495,153 | ... 1,425,000 | ....... 1,425,000 0 11/15/2033.
56052F UM 5 |MAINE STATE HOUSING AUTHORITY .| 09/16/2021. | RBC DOMINION SECURITIES INC.. 4502181 | ....4.375.000 | ... 4,375,000 0 11/15/2035.
57563R GR 4 |MASSACHUSETTS EDL FING AUTH .| 07/21/2021. | Various 570,000 | ... 570,000 | oo 570,000 0 oo | oo 570,000 | oo oo o0 01/01/2028.
57563R JC 4 |MASSACHUSETTS EDL FING AUTH .| 07/21/2021. | Various 580,000 580,000 | ....... 582,175 () oo | s 580,008 | oo | eeeveeeeec@) | covvceeneen@) | e 01/01/2031.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY.... .| 04101/2021. | Redemption ~ 100.0000.....cccrvvivecc | | 5,500,000 | ... 5,500,000 | ... 5,642,010 (,555) | oo | erereesn 5,500,000 | oo [ eovereseessns | ovsersseeenid | oo 04/01/2037.
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY.... .104/01/2021. | Call  100.0000.......vcevvrescermsscsirmeeer | 945,000 | .......... 945,000 | ......... 945,000 0 [ cveereesiereren | e 945,000 | oo | v | veveesiiireessn0 | e 12/01/2035.
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57586N XY 2 |MASSACHUSETTS ST HSG FINAGY............... 0410172021, [Call  100.0000. ... ” 490,000 | ... 490,000 | ... 490,000 490000 | o 0 490,000 | oo 0 7105 | 12/01/2040.
576000 LP 6 |MASSACHUSETTS SCHOOL BUILDING.............. .| 10/15/2021. | Redemption  100.0000.. 12,000,000 | ... 12,000,000 | ..... 13,409,810 2,203,068 | ...ooovovererererens | e (203,068) (203,068) 1000000 12,000,000 [ oo | oo | o0 | 600,000 | 10/15/2041.
593791 FX 9 |MIAMIUNIV OHIO MIAMI UNIVERSITY OHIO..... |.. | 09/01/2021. | Redemption 100.0000.. 2,000,000 | ..... 2,000,000 | ... 2,077,720 2,008,102 | coveereoersns | oo (6,102) (K107 ) [N I b X100 K00 Lo SO IO SO | O 100,000 | 09/01/2036.
594654 KK 0 | MICHIGAN STATE HOUSING DEVELOP............ o [ 1211612021 | VAIOUS. ..o | 5,154,043 | ...... 5,000,000 | ... 5,213,050 5,201,605 | e | o (19,747 | v | e ICERZy0) I R 5,181,858 (27,815) | .....193,284 | 12/01/2050.
647201 HD 7 |NEW MEXICO MTG FIN AUTH....ooocvvrsivrrsivs o [ 10M412021. | VAITOUS...cesvvesvvvesvssssssssssssssssessns | 5,662,315 | ...... 5,579,037 | ..... 5,579,037 | 105,579,037 [ oo | (N IO O 5,579,037 | oovovcervccrn | 1000 83,278 | 83,278 | .....123,612 | 08/01/2040.
649519 BR 5 |NY Liberty Divpt NY LIBERTY DEVELOPMENT.... ... | 11/15/2021. | Redemption  100.0000.. 28,000,000 | ....28,000,000 | ....27,825,900 | .........27,855,964 | ....ccoooocrriis | v 144,037 | oo | e 144,037 28,000,000 | oovcorceee | oo | oo 0 |..1,400,000 | 11/15/2044.
649670 LF 1 |NEWYORKNY CITY EDL CONSTRF [ 0412212021 | COACT covsvvesvvsssvvesssssssssessssssson | 9,345,000 | ....... 9,345,000 | ... 9,083,433 | ..00.9,136,399 | oo | o 4293 4293 | oo | v 9,140,692 | .ovooccrvcce | ....204,308 | .......204,308 | ..... 300,013 | 04/01/2041.
64970H DU 5 |NEWYORKNY CITY HSG DEV CORP. [ 0813072021, | VAIOUS..oevovvrsvsvnssvsssssssssssssssssensne | 2,455,000 | ....... 2,455,000 | ... 2,455,000 | ......... 2,455,000 | .ooovsccceeren (O I B 2,455,000 | .oovoccccernn 0. 105,459 | 09/15/2025.
64971W 3B 4 |NEW YORK CITY TRANSITIONAL FIN... .1 05/07/2021. [ Call ~ 100.0000.. 5.000 | i, 5,000 ....5,000 5000 | ... 0 5.000 Ol 142 | 11/01/2035.
64972E  GL 7 |NEWYORKNY CITY HSG DEV CORP 0972172021, | WELLS FARGO & CO.vvvvvvvvvesvvesnns | 6,654,688 | ....... 6,250,000 | ...... 6,250,000 | ........ (L0 X00 0 A (N IO O 6,250,000 | ..rocccrrreer | o 404,688 | ... 404,688 | ....185,430 | 11/01/2034.
64972E GM 5 |NEW YORKNY CITY HSG DEV CORP - 09/22/2021. | BANK OF AMERICAN.A.. O T B 6,678,688 | ....... 6,250,000 | ...... 6,258,213 | ..o 6,256,776 |....... @n) (22} ) I B 6,256,305 | v.vooccrvsrrrrs | o 422,383 | ....... 422,383 | ....208,604 | 11/01/2039.
64972F 5C 6 |NEW YORK CITY MUNICIPAL WATER NYC .| 12115/2021. | Redemption ~ 100.0000......................
Munici | 9,750,000 | ... 9,750,000 | ....10,532,273 9,982,288 | cooovvrrres | o (232,288) (232.288) | oo 9,750,000 | oo oo o0 | 511,875 | 06/15/2044.
64972H SX 1 |NEW YORK TFA BUILDING AID BOND.. - 08/23/2021. | Call - 100.0000......oocvveseversvvensieen | 5,000,000 | ... 5,000,000 | ... 5,276,350 5,018,767 | oo | o (18,767) | ooveveeseres | e (18,767) | v | e 5,000,000 | oo oo | ereseirnrerini | oo 276,390 | 07/15/2033.
64972H SY 9 |NEW YORK TFA BUILDING AID BOND.. .1 08/23/2021. [Call  100.0000.. 5,000,000 | .. 5,000,000 | ....... 5,349,400 5,023,008 |....... (23,856) .(23,856) | .. . 4,999,153 | oo | oo 84T | o 84T | 290,210 | 07/15/2037.
717817 QP 8 | PHILADELPHIA ARPT SYS Philadelphia PA Ai..... | .. | 07/14/2021. | Redemption  100.0000......ooccovseveeeee | 5,000,000 | ... 5,000,000 | ....... 5,128,130 | 05,013,119 | oo | ICEXEL:)) —— (13,119 | . N 5,000,000 | ..ovoooerreccer v | eresecrnrerini | o 145,139 | 06/15/2027.
73358W FH 2 |PORT AUTHORITY OF NEW YORKSNEW. .| 10115/2021. | Redemption  100.0000....cevesvvssvss | | 10,350,000 | ....10,350,000 | ....10,668,470 | ......... 10,380,852 | oovevereers | e (30,852) | cvveerrren | o (30,852) | ceeveerrcere | e 10,350,000 [ oo | cormeersceeses | corrscersiess0 | oo 517,500 | 10/15/2033.
735389 QP 6 |SEATTLE WASHINGTON PORT OF -1 09/01/2021. | Redemption  100.0000.......ccevvrscccvcccc | 1,500,000 | ....... 1,500,000 | ....... 1,572,855 (AT ) O I 1,500,000 | oo | covreseesiiinns | cevereeesiiiiin0 | e 75,000 | 09/01/2026.
765433 MB 0 |RICHMOND VA PUBLIC UTILITY REV... - | 10/07/2021. 16,057,260 | .....15,000,000 | .....15,000,000 (o1 P 15,000,000 | ...occcooeoonnn. | 1,057,260 |.....1,057,260 | ..... 646,682 | 01/15/2043.
786149 GM 0 | SACRAMENTO CNTY CALIF SINGL FA. | OUON2021 | MUY s | 3,480,000 | ...... 3,480,000 | ... 4,623,806 (01 PSR B 3,480,000 [ ..ovocorcoess | oo | o0 [ o 143,550 | 01/01/2021.
79766D CB 3 |SAN FRANCISCO CALIF CITYSCNTY... - | 05/04/2021. 10,000,000 | .....10,000,000 | .....10,067,700 | .. (X :70 ) IS B 10,000,000 | evvvevrreeees e | ceresereserins | o 252,778 | 05/01/2027.
79771F  CB 1 | SAN FRANCISCO CALIF CITYSCNTY. <[ 0912812021, VAIOUS...oovvvvesvvvessvsssssssesssssssssesnn | 15,483,450 | .....15,000,000 | .....15,000,000 | ........ 15,000,000 [ covvscceereres [ (N I B 15,000,000 | ..ovvoccrerv | .....483,450 | .....483,450 | ..... 428,069 | 11/01/2047.
876385 EA 9 | TARRANT CNTY TEXHEALTH FACS D.... -1 09/01/2021. | Redemption 540,000 | ......... 540,000 | ......... 616,599 539,848 | ....... 152 152 540,000 | oo | o | o0 | e 32,400 | 09/01/2024.
880461 2F 4 | TENNESSEE HSGDEVAGY 3.500% 07/01/50. | .. | 09/15/2021. | VAIIOUS......ovsccovsscvmssvvrsssvmssimeessseens | 3,391,640 | ...... 3,125,000 | ...... 3,323,219 | oo 3,313,900 [ oo | v (13,746) | v | e IRERZT| E— rreern3,300,154 [ oo | 91,486 | .......91,486 | .... 126,124 | 07/01/2050.
928120 Q8 4 |VIRGINIA STHSGDEV AUTH....ooooivvrsrrrsinrs o [ 0912112021, | VAIOUS ..o | 9,342,254 | ....... 9,223,170 | ..... 9,223,170 9,223,170 (03 I I 9,223170 | ovvvecvccerie | o 119,084 | ...... 119,084 | .....163,678 | 12/25/2049.
92812V D7 8 |VIRGINIA STHSG DEV AUTH.....ooovvvvvvrrrerirrrrren .| 09/22/2021. 5,095,753 | ...... 4,750,000 | ....... 4,999,363 4987274 | oo | (15,882) | o | (15,842) | covvvererereeereeens | oo 4971432 | oo | 124,321 | ....... 124321 | ... 140,760 | 06/01/2045.
92812V F6 8 | VIRGINIA ST HSG DEV AUTH.... - | 09/02/2021. 5,164,350 | ....... 5,000,000 | ... 5,000,000 5,000,000 0 5,000,000 [ ..ooccrerens | ....164,350 | ... 164,350 | .....176,610 | 07/01/2045.
92812V K5 4 |VIRGINIA ST HSG DEV AUTH.... .| 09/22/2021. | CITIGROUP GLOBAL MARKETS INCI.... 3,045,090 | ......3.000,000 | ..... 3,000,000 3,000,000 0 /3,000,000 45,090 1140 | 09/01/2040.
92812V K6 2 |VIRGINIA ST HSG DEV AUTH.... | 09/22/2021. | RBC DOMINION SECURITIES INC........ | | ] e 3,440,176 | ....... 3,385,000 | ... 3,385,000 3,385,000 (01 PO 3,385,000 [ oo | 055,176 | o 55176 | ....... 96,447 | 09/01/2045.
92812V K7 0 | VIRGINIA ST HSG DEV AUTH.... |- | 08/23/2021. 3,062,670 | ....... 3,000,000 | ....... 3,000,000 3,000,000 (01 PR B 3,000,000 [ ..ovocrsrsns | 062,670 | 62,670 | ...... 82,309 | 09/01/2050.
92812V K8 8 | VIRGINIA STHSG DEV AUTH.....ooovrivrrvrss o | OBI2A12021 | R | 4113320 | ....... 4,000,000 | ...... 4,000,000 4,000,000 (01 PSS O 4,000,000 | oo | 113,320 | oo 113,320 | .....117,179 | 09/01/2055.
92812V R8 1 | VIRGINIA ST HSG DEV AUTH.... - | 09122/2021. 1,158,593 | ... 1,125,000 | ....... 1,125,000 1,125,000 0 1,125,000 11/01/2050.
92812V R9 9 | VIRGINIA ST HSG DEV AUTH.... |- 0912012021, 1,295,713 | .......1,250,000 | ....... 1,250,000 1,250,000 | oo | o 0 1,250,000 11/01/2055.
928827 DL 5 |VOLUSIA CNTY FLAARPT SYS.....oovmiiiiiirrinn - | 10/01/2021. o 2,650,000 | ....... 2,650,000 | ... 3,098,672 | .........2,676,412 (26,412) (26,412) 2,650,000 | coovooccceeeeree | e | cereeesiernied 0 |....185,500 | 10/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ ...682,083,331 |....659,615,718 |....680,838,693 | ...... 666,384,428 | ...oooccoc.. 0| ..(3,984,083) | oo 0]...(3,984,083) | oo 0] . 669,144,457 12,938,875 | 16,048,993 | XXX
Bonds - Industrial and Miscellaneous
000000 00 0 |SUMMARY ADJUSTMENT..... _T12/30/2021. [ VARIOUS T am sl 3.013) 0 (210,499) 01/31/2023.
00081T AJ 7 |ACCOBRANDS CORP  5.250% 12/15/24. .103/31/2021. [ Call  102.6250...........ccoocrvvrrricriciis 2,742,719 6.855 | ool 2,803,756 12/15/2024.
00115* AA 0 |AESILUMINALLC 6.000% 03/26/32 . |.. | 12/31/2021. | Various. 244720 | ... 244720 | ... 244,720 0 . .244,720 03/26/2032.
00176A AX 3 |AMERICAN MONEY MANAGEMENT CORP.........|D|01/12/2021. | BARCLAYS CAPITAL INC.... ol 2,997,000 | ... 3000000 | ... 2,980,800 A N 2,086,509 04/30/2031.
00176A BB 0 |AMERICAN MONEY MANAGEMENT CORP......... D[ 01/21/2021. | CITIGROUP GLOBAL MARKETS INC/.... | | . 3,004,107 | ....... 3,000,000 | ....... 3,000,000 [\ T 3,000,000 04/30/2031.
00176C AN 1 |AMERICAN MONEY MANAGEMENT CORP. C| 01/08/2021. | SOCIETE GENERALE.........cooovovvveveean | | 1,000,200 | ... 1,000,000 | ....... 1,000,000 O il i, 1,000,000 11/10/2030.
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00809Y AB 4 |AES ANDRES BV/DOMINICAN POWER.............. D | 04/26/2021. | CITIGROUP GLOBAL MARKETS INC/.... | | .. 312,340 | oo 300,000 | ........ 293952 | ...........296,164 | ...... 185 185 296,349 | oo | 15,991 15991 | ...... 10,931 | 05/11/2026.
00834A AA 7 |AFFIRM ASSET SECURITIZATION TR.. .| 12/15/2021. | Paydown 2,921,190 2,921,190 | ... 2,921,027 | oo, 2,920,883 |....... 307 307 2,921,190 01/15/2025.
00928Q AM 3 |AIRCASTLELTD 5.125% 03/15/21.. - 02125/2021. | Call - 100.2530.. 1,002,530 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (O IO O 1,000,000 03/15/2021.
01750L AC 7 |ALLEGRO CLO VIII LTD ALLEG_18- 01/15/2021. | CANTOR FITZGERALD & CO.. 1,000,200 | ...... 1,000,000 | ...... 1,000,000 | ...........1,000,000 | .... (| T 1,000,000 07/15/2031.
019736 AE 7 |ALLISON TRANSMISSION INC - 06/07/2021.| MORGAN STANLEY & CO.....oovvvmveeens | 1,357,335 | ... 1,302,000 | ....... 1,275,960 | .......... 1,282,567 [ ccccoocceeererens | oo 1,075 1,075 [ oo | oo 1,283,642 10/01/2027.
02377A AA 6 |AMERICAN AIRLINES 3.700% 10/01/26.. .| 06/29/2021. | Various 952412 | 941,101 | oo 941,101 56,354 10/01/2026.
02378* AA 8 |AMERICAN AIRLINES 2017-2 CLASS.... o [ 10115/2021. | VAIOUS....cccvevvecereveeessvevesssesennsscee | 1,965,935 | ... 1,951,454 | ... 1,951,454 0 10/15/2023.
02378L AA 1 |AMERICAN AIRLINES 2017-1 CLASS o [ 08812021, | VAIOUS...oooovosvsessvsessssesssssessssessne | 521,647 | ........ 518,296 | ......... 518,296 0 08/15/2023.
02507+ AC 8 |AMERICAN CENTURY COS INC .| 1115/2021. | Call ~ 106.4320.. 5853759 | ... 5,500,000 | ... 5,500,000 | ... 0 i ol i 0 | 726,686 | 03/09/2023.
03665T AG 1 |ANTARES CLO ANTR_18-2A .1 01/14/2021. | GOLDMAN SACHS & COMPANY..........| | 1,993,000 | ... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 | +eoevvveereeeeeris | eerreeeeeresnennns (0 TN I 2,000,000 | ..vvvooerereeres | oo (7,000) | oo (7,000)] ....... 14,754 | 10/20/2030.
03765X AJ 5 |APIDOS CLO APID_15-22A 01/13/2021.| CITIGROUP GLOBAL MARKETS INC/.... | | . 1,001,000 | ....... 1,000,000 | ....... 1,000,000 | .......... 1,000,000 | coocrerc 0 1,000,000 04/20/2031.
03789X AD 0 |APPLEBEES/IHOP FUNDING LLCD.... .| 09/05/2021. | Paydown 20500 | 22500 | oo 22500 | ... 22500 | ... 0 ..472 | 06/07/2049.
03842V AA 5 |AQUA FINANCE TRUST AQFIT_21-A.... - | 12/17/2021. | Paydown . | 44,008 | 44,098 | ............ 44,093 | coooooeecrereeeee | e 6 6 [ cooereccrrerenens | cerrriinnnnnid,098 | oo oo | ceeeeeeesinsein0 | i 102 | 07/17/2046.
038522 AQ 1 |ARAMARK SERVICES INC 5.000% 02/01/28.... | .. | 06/08/2021. | JEFFERIES & COMPANY INC................. . o 1,320,800 | ...... 1,270,000 | ....... 1,270,000 1,270,000 | vvooreeeeeeeeeeees | oo, 0 rerrrnr 1,270,000 .o | +......50,800 | ........50,800 | ..... 54,504 |02/01/2028.
04016D AG 0 |ARES CLOLTD ARES_16-41A... C|03/24/2021. Paydown . 5,000,000 | ....... 5,000,000 | ....... 4,988,591 4,985,804 24196 [ v | e 14,196 [ oovvrcsverrees | s 5,000,000 8,639 | 01/15/2029.
04017F AE 9 |ARES CLO LTD ARES_18-48A... D|01/13/2021. | CITIGROUP GLOBAL MARKETS INC/.... 1,000,500 | ......1,000,000 | ... 1,000,000 0 1,000,000 07/20/2030.
04317@ BC 1 |ARTHURJ GALLAGHER&CO 1.601% 06/13/24 |.. | 03/01/2021. | Various 12,500,000 | ... 12,500,000 | ....12,500,000 [ I 12,500,000 06/13/2024.
04410R AG 1 |ASHFORD HOSPITALITY TRUST INC.....cc.c...o.. .| 01/06/2021. | GOLDMAN SACHS & COMPANY............ o 3717334 | ... 3,750,000 | ...... 3,750,000 [\ R R 3,750,000 04/15/2035.
04410R  AJ 5 |ASHFORD HOSPITALITY TRUST INC........cccceece. .. [ 01/08/2021. | WELLS FARGO & CO........ccoovvrvvvrrirnrrrinns . o 1,955,938 | ....... 2,000,000 | ....... 2,000,000 (0 S IO 2,000,000 04/15/2035.
044209 AF 1 |ASHLAND INC. 4.750% 08/15/22 .| 06/07/2021. | Various 518,235 | ... 500,000 | ......... 491,250 612 08/15/2022.
04965L AJ 7 |ATRIUM CDO CORP ATRM_14A-B.... .. | D[ 01/19/2021. | STIFEL NICOLAUS...c.cooocvmvvimvvmsicmen | | 2,002,000 000,000 | ... 2,000,000 0 08/23/2030.
05330A AA 5 |RUTA DEL MAIPO SOCIEDAD CONCES D [ 12/15/2021. | VAMOUS....cccccvvverssveverrssnveresssnconnessnns

AUTOPISTA 908,477 | v 908,477 | oo 981,155 v | e | e 0 ... 55,034 | 06/15/2022.

05549R AE 7 |BARCLAYS COMMERCIAL MORTGAGE S......... | 01/08/2021. | WELLS FARGO & CO..oooovvevccmicns | ] 9,870,313 | .....10,000,000 | ....... 9,973,447 o] o (116,139) | .....(116,139) | ....... 15,945 | 07/15/2037.
05552E  AA 8 |BARCLAYS COMMERCIAL MORTGAGES.......... .| 01/08/2021. | BARCLAYS CAPITAL INC.... o o 5008594 | ... 5,000,000 | ...... 4,718,750 ) ....132,390 08/15/2036.
05607K AA 9 |BXMT_17-FL1  0.980% 06/15/35............ccorrrrrrre. .| 01/07/2021. | JP MORGAN SECURITIES LTD LDN...... | i 740883 | .. 740,883 | ... 740,883 740,883 06/15/2035.
056162 AN 0 |BABSON CLO LTD BABSN_15-IA 01/07/2021. | WELLS FARGO & CO......oovoevcrvrrrrvers ) 3,988,000 | ...... 4,000,000 | ... 4,000,000 | +..orr...4,000,000 | oo oo o 0 Lo 4,000,000 01/20/2031.
058498 AR 7 |BALL CORP BALL CORP 5% 3/15/2022. .| 04/19/2021. | CITIGROUP GLOBAL MARKETS INC/.... 1,032,500 | ......1,000,000 | ... 1,000,000 11,000,000 03/15/2022.
058498 AT 3 |BALLCORP 5.250% 07/01/25 | 06/29/2021. | Various 7923125 | ...... 7,000,000 | ....... 7,000,000 7,000,000 | ..oooccorrcre | 1.923,125 | ... 923,125 | ....361,193 | 07/01/2025.
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR........... | .. | 12/01/2021. | Various 539,835 539,835 | ..oooo.. 539,835 | 1ooiirrrree 539,835 | ovvvrvveverees | coveeesveneessis | eosssisensnssis | eesvsrenessiiinns0 [ eoverenssiiennn | cirieesssr 539,835 | covvoiveeensis | oveeessneensns | veeeensiinerssn0 | o 11,638 | 02/01/2037.
088628 AA 3 |BHG SECURITIZATION TRUST BHG_2............... o [ 121712021, PAYAOWN..oereesvessesssensne | 61,129 | oo 61,129 | oo 61,127 10/17/2034.
10482T AG 7 |BRAEMAR HOTELS & RESORTS TRUST............ .| 01/06/2021. | JP MORGAN SECURITIES LTD LDN...... ) 978281 | ... 1,000,000 | ...... 1,000,000 06/15/2035.
10553Y AF 2 |BRASKEM FINANCE LTD  6.450% 02/03/24...... | D| 06/07/2021. | JEFFERIES & COMPANY INC................. 3,397500 000,000 | ......3,232.500 02/03/2024.
109696 AA 2 |BRINKS COMPANY  4.625% 10/15/27.. .| 06/08/2021. | GOLDMAN SACHS & COMPANY. R ) 135,040 | oo 130,000 | oo 128,700 10/15/2027.
12548F AS 9 |CIFC FUNDING LTD CIFC_13-1A 07/29/2021. | SOCIETE GENERALE T 1240625 | . 1.250,000 | ... 1,246,563 07/16/2030.
12548M  BF 1 | CIFC FUNDING LTD CIFC_15-1A.. 01/07/2021. | BANK OF AMERICA NAA...... 2999700 | ... 3,000,000 | .. 3,000,000 N T 3,000,000 01/22/2031.
12549F BP 3 |CIFC FUNDING LTD CIFC_13-4 01/21/2021. | MORGAN STANLEY & CO... 2,001,380 | ...... 2,000,000 | ..... 2,000,000 (O3 I I 2,000,000 04/27/2031.
12549Q BE 4 |CIFC FUNDING LTD CIFC_14-3A... 01/25/2021. | MORGAN STANLEY & CO... 3,005,070 | ......3,000,000 | ... 3,000,000 0 3,000,000 10/22/2031.
12550M  AJ 9 |CIFC FUNDING LTD CIFC_15-3A... 01/12/2021. | BANK OF AMERICA NAA...... 998.880 | ... 1,000,000 | ...... 1,000,000 0 1,000,000 04/19/2029.
1255IN  AA 5 |CIFC FUNDING LTD CIFC_17-5A... 07/29/2021. | BANK OF AMERICA NAA...... ol o 1241938 | ... 1,250,000 | ...... 1,250,000 34,776 11/16/2030.
126307 AH 0 [CSCHLDGSLLC 5.250% 06/01/24.. .. [ 06/07/2021. [ VaMOUS.........covoomrvenrienniisniissiinniins . 170,690 | .....oo.. 157,000 | ... 153,860 210 06/01/2024.
126307 AS 6 |CSCHLDGSLLC 5.375% 02/01/28.. .| 06/07/2021. | JP MORGAN SECURITIESLTDLDN......| | 207,500 | .. 2,000,000 | ... 2,000,000 0 02/01/2028.
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126307 AU 1 [CSCHLDGSLLC 5.500% 05/15/26..............c.... .| 05/17/2021. | Call 551,768 537,000 | .......... 542,260 | ............540,417 |....... (354) (354) I . [RROCK) ) — (3,063) | ....... 29,535 | 05/15/2026.
126307 AZ 0 |CSCHLDGSLLC 6.500% 02/01/29.. o | OBM4I2021. | VAIIOUS...ovovvvsvesvvssessesssssesssses | 4,950,505 | ... 4,500,000 | ... 4,521,250 | ovvree 4,517,084 | oo [ oo (1,078) (1,078) | ...434,499 | ...... 434,499 | ....254,132 | 02101/2029.
126307 BA 4 |CSCHLDGSLLC 5.750% 01/15/30.. .| 06/07/2021. | BANK OF AMERICANA...... T 60,622 ) 58,000 | oo 58,000 | oo e 0 01/15/2030.
12635F AU 8 |CSAIL COMMERCIAL MORTGAGE TRUS. .. | .- [ 12/01/2021. | Paydown 9465 | ... ..9,465 009,806 | oo | s (342) (342) 08/01/2048.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 1AT.....ccoocccrrree.. .| 08101/2021. | VAHOUS.....osvvrovrsvesvesercsesinssee || 296481 | o 331,600 | oo 302537 | oo 276,282 | o | o 5,247 5,247 05/01/2036.
12702 AA 4 |CVS PASSTHROUGH TRUST 3.901% 10/10/39 .. | 12/10/2021. | Various 207,776 207,776 0 10/10/2039.
12708# AA 4 |CHARTER COMMUNICATIONS CTL e[ [ 1211512021, | VAIOUS.....cccvererecsvesrssecssmssiesen | | 70195 | oo 70,195 0 07/15/2035.
13645R BF 0 |CANADIAN PACIFIC RAILWAY COMPA A|11/17/2021. | CITIGROUP GLOBAL MARKETS INC/. ) 1684519 | ... 1,680,000 | ... 1679.412 N R 1,679,412 12/02/2031.
14311X  AC 6 |CARLYLE GLOBAL MARKET STRATEGI... D|01/25/2021. | BARCLAYS CAPITAL INC..............ccrvere } 1o 2998530 | ... 3,000,000 | ... 3,000,000 | ..o O il 3,000,000 04/20/2031.
143150 AE 4 |CARLYLE GLOBAL MARKET STRATEGI... D|01/21/2021. | CITIGROUP GLOBAL MARKETS INC/.... | | .. 2,000,138 | ....... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 | ..o | oo (0} I OO 2,000,000 07/27/2031.
150323 AQ 6 |CEDAR FUNDING LTD CEDF14-4A C|01/25/2021. | MORGAN STANLEY & CO.......cc......... . . 3.502.275 | ... 3,500,000 | ... 3,500,000 3,500,000 O i 3,500,000 07/23/2030.
15032F AA 4 |CEDAR FUNDING LLC CEDF_18-7A .| 01112/2021. | DEUTSCHE BANK SECURITIES INC......| 1o 2,001,300 | ... 2,000,000 | ... 2,000,000 | ..........2,000,000 [ T 2,000,000 01/20/2031.
151191 BG 7 |CELULOSA ARAUCO Y CONSTITUCION.. D| 12/14/2021. | BANCO BILBAO VIZCAYA ARGENTARI. | ) 468,800 | ... 400,000 | oo 394676 | .. 394,798 75 ..394.872 04/30/2049.
16411Q AB 7 |CHENIERE ENERGY PARTNERS LP............... . 1032712021, | Call  102.6250....c0ccccooorrreeerereee, } 1o 5451775 | oo 5,020,000 | ... 5,016,328 | oo 5017448 | ... 112 112 5,017,560 10/01/2025.
17180W AG 0 |COMMERCIAL INDUSTRIAL FINANCE.. .| 01/22/2021. | MORGAN STANLEY & CO. 994,310 | ... 1,000,000 | oo 992,500 124 04/20/2031.
17181T AC 5 |CIFC FUNDING LTD CIFC_18-4A .| .. | 01/13/2021. | SOCIETE GENERALE 000,000 | ......1,000,000 0 10/17/2031.
18683K AM 3 |CLIFFS NATURAL RESOURCES INC.... .| 06/07/2021. | CITIGROUP GLOBAL MARKETS INC/.... | _ Ao o588 | 93,000 | o 88,457 276 03/01/2025.
203372 AX 5 |COMMSCOPE INC  4.750% 09/01/29... .| 08/12/2021. | BANK OF AMERICA NA......oocrreee ) 1 s0s63 | 150,000 | oo 150,000 0 ..150,000 09/01/2029.
22112E AC 2 |COSAN LUXEMBOURG SA  7.000% 01/20/27.... | D| 06/08/2021. | VAFIOUS...........coovvvvvrmrrrrirmsnernisrinsnriieras . . 1,595,625 | ....... 1,500,000 | ...... 1,486,830 208 v 1,489,373 | . | 106,252 | .......106,252 01/20/2027.
23311V AG 2 |DCP MIDSTREAM OPERATING LP .. | 06/08/2021. | WELLS FARGO & CO.. 550,475 | .......... 500,000 500,000 (01 TR IS 500,000 | ..ooveoreereenns | s 50,475 | ......... 50,475 07/15/2025.
242370 AD 6 |DEAN FOODS CO. 6.500% 03/15/23... .. | 06/16/2021. | Various...........cccoc.cnns 34,121 645,000 .3 0 3 . 34,118 .34,118 .| 03/15/2023.
247367 AX 3 |DELTAAIR LINES 2002-1 CLASS G . 1 06/10/2021. | Various. 150,449 | .......... 147,939 132,035 AT T IS 147,220 01/02/2023.
26243K AC 1 |DRYDEN SENIOR LOAN FUND DRSLF_. 01/08/2021. | SOCIETE GENERALE.. 1,000,200 | ... 1,000,000 | ... 1,000,000 L I 1,000,000 05/15/2031.
26244G AG 0 |DRYDEN SENIOR LOAN FUND DRSLF_.... D | 01/14/2021. | STIFEL NICOLAUS...cccocorvvvvvvsvimmmieen | | 2,002,000 | ... 2,000,000 | ... 2,000,000 ) N T 2,000,000 08/15/2031.
26245M AG 6 |DRYDEN SENIOR LOAN FUND DRSLF .|| 01/25/2021. | SOCIETE GENERALE.. ) 5,000,500 | .. 5,000,000 | ... 5,000,000 5,000,000 O i i, 5,000,000 04/15/2031.
26249M AQ 0 |DRYDEN SENIOR LOAN FUND DRSLF C| 01/15/2021. | JP MORGAN SECURITIES LTD LDN...... .99, 1,000,000 | oo 1,000,000 11,000,000 0 11,000,000 01/15/2031.
26249 AU 2 |DRYDEN SENIOR LOAN FUND DRSLF_.... .| 01119/2021. | CITIGROUP GLOBAL MARKETS INC/.... | _ ] 1501500 | ... 1,500,000 | ... 1,500,000 0 1,500,000 07/15/2030.
26251C AG 9 |DRYDEN SENIOR LOAN FUND DRSLF_... D[ 01/25/2021. | SOCIETE GENERALE..........ccooovvvrimnirrnns . N 4,002,800 | ....... 4,000,000 | ....... 4,000,000 | vovvvvers.4,000,000 | oo | oo, 0 01/17/2032.
26252) AN 8 |DRYDEN SENIOR LOAN FUND DRSLF D|01/08/2021. | WELLS FARGO & CO.. 750,750 | oo 750,000 | ... 745,950 | oo 745,009 | ..o 62 62 5,589 07/15/2030.
268648 AN 2 |EMC CORP/ MASSACHUSETTS.... | 10/26/2021. | Various..... 13,651,298 | ....13,175,000 | ....11,811,729 | ........12,385,983 | ...oooovrcrrice | oo 158,460 | ovvvverccrrs | v 158,460 | 1oovvsvrnrrne | 1,106,855 | .....1,106,855 06/01/2023.
28851Q AE 3 |ELLINGTON CLO | LTD ECLO_17-1A. 01/12/2021. | BARCLAYS CAPITALINC......oooovvviiiaene | | 3,883,175 | ....... 3,892,907 | ....... 3,892,907 | ......... o 0 i 9,732 | ... 9,732) | ....... 18,272 | 10/15/2029.
28852L AA 1 |ELLINGTON CLO I LTD ECLO_18-3A 01/25/2021. | VariOUS...........vvvvrrvieniessisssiisssiisnn | 972,134 | v 976,749 | ......... 976,749 | oo, 976,749 | ..o | oo 0 | eveeeeeeeereenes | eereeeenn 976,749 | s | v (4,616) | .......... (4,616) | ......... 5,014 | 07/20/2030.
29260F AD 2 |ENDEAVOR ENERGY RESOURCES LP .. | .| 06/08/2021. | BANK OF AMERICA N.A.. 272,139 | oo 262,000 | .......... 262,000 | rovrrrrr0.262,000 | oo | oo, 0 [ oo | i 262,000 | oo | 2000 10,139 | 10,139 | ....... 12,409 | 01/30/2026.
29336U AD 9 |CROSSTEX ENERGY LP  5.050% 04/01/45....... .| 06/11/2021. | BARCLAYS CAPITAL INC 424375 | 500,000 | ... 416,250 653 21,658 | vooooeeereesns | e 820,403 | o | e 8272 | 4272 | ... 17,815 | 04/01/2045.
30251G  AY 3 |FMG RESOURCES AUGUST 2006 PTY 06/01/2021. | COACT. 232125 | 215,000 | o 215,000 0 7,744 | 03/15/2023.
30288* AE 0 |FLNGLIQUEFACTION 2LLC .. | 12/31/2021. | Redemption  100.0000.. O I B 106,110 | o........ 106,110 | o........ 106,110 0 [ eovereereeeiees | rerrieeeee 106,110 | e | e | v 0 12/31/2038.
33883G AA 5 |FLATIRON CLO LTD FLAT_18-1A C| 01/12/2021. | MORGAN STANLEY & CO......cooovrvmereea | | 4,000,800 | ...... 4,000,000 | ....... 4,000,000 | ovvvversi4,000,000 | oo | oo 0 [ oo | erreeenn,000,000 | oo | v 800 | coovverernes 800 04/17/2031.
34960) AS 4 |FORTRESS CREDIT OPPORTUNITIES .| 01/14/2021. | CREDIT SUISSE SECURITIES USAL.... | ] 997,500 | ... 1,000,000 | ... 1,000,000 1,000,000 0 il (2,500) | 1o (2,500)| . 07/10/2030.
34960 AY 1 |FORTRESS CREDIT OPPORTUNITIES ..| 01/14/2021. | ROBERT W. BAIRD & CO.... 985,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 0 ] (15,000)| ........ (15,000) | . 07/10/2030.
355145 B# 9 |FRANKLIN UNIVERSAL TRUST .| 03/01/2021. | METLIFE 0TD 18022 ol 1o 5420511 | o 5,000,000 | ... 5,000,000 0 A .420511 | . 420,511 09/15/2023.
356710 AZ 8 |FREEPORT-MCMORAN COPPER & GOLD......... .| 06/07/2021.| US BANCORP INVESTMENTS INC........ } ] 494143 | 475,000 | oo 460,750 1,256 | oo | s 469,683 | oo | 24,460 | ........ 24,460 03/15/2023.
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35671D BC FREEPORT-MCMORAN COPPER & GOLD......... |.. | 06/08/2021. | VAriOUS..........ccovvvvvrrmmrrrissasnnsisssssirisssnns | | 6,003,750 | ....... 5,000,000 | ...... 4,725,000 2,333 2,333 | v | e TA4521 | i | 21,259,229 |.....1,259,229 | ... 190,901 | 03/15/2043.
35671D BL 8 |FREEPORT-MCMORAN COPPER & GOLD .1 06/08/2021. | US BANCORP INVESTMENTS INC........ 820,157 755,000 743,085 766 766 11/14/2024.
35877# AA 0 |FRISCO HQ OPERATIONS LLC..... .. [ 12/15/2021. | Various..... 439,586 439,586 439,586 0 12/15/2037.
36255C AA 7 |GPMT 2018-FL1 LTD GPMT_18-FL1.. .| 01/06/2021. | WELLS FARGO & CO.. 262160 262817 262,817 0 11/21/2035.
36255N AZ 8 |GS MORTGAGE SECURITIES TRUST G .| 01/21/2021. | BARCLAYS CAPITAL INC.... 8,143,789 7,250,000 7,304,323 672 672 03/01/2051.
36320M AL 2 | GALAXY CLO LTD GALXY_15-20A 01/12/2021. | MORGAN STANLEY & CO... | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 0 04/20/2031.
363200 AC 4 |GALAXY CLOLTD GALXY_18-27A .1 01/12/2021. | DEUTSCHE BANK SECURITIES INC...... 3,001,560 | ....... 3,000,000 | ....... 3,000,000 13,000,000 0 05/16/2031.
36321B AA 9 | GALAXY CLO LTD GALXY_17-24A 01/12/2021. | DEUTSCHE BANK SECURITIES INC.. 2,001,040 | ....... 2,000,000 | ....... 2,000,000 2,000,000 0 01/15/2031.
363218 AB 7 |GALAXY CLO LTD GALXY_17-24A 01/19/2021. | JP MORGAN SECURITIES LTD LDN...... 1,998,600 | ... 2,000,000 | ..., 2,000,000 | ..........2,000,000 0 01/15/2031.
36321 AG 9 |GALAXYCLOLTD 1.724% 07/15/31.... ..101/15/2021. | CITIGROUP GLOBAL MARKETS INC!.... 1,000,900 1,000,000 1,000,000 | vovvvvvooes 1,000,000 [ .ovvveooreeereerees | coreereeerseessrenns 0 07/15/2031.
364725 BC 4 |TEGNAINC 5.500% 09/15/24 .. | 06/29/2021. | JP MORGAN SECURITIES LTD LDN...... . 109,022 107,000 105,971 ..106,556 54 54 | oo | oo 106,610 | oo | 2,812 | 2,812 | 3,694 | 09/15/2024.
374297 B* 9 |GETTY REALTY CORP. 5.470% 06/21/28 .| 03/01/2021. | METLIFE OHA 18015.... 6,329,951 5,400,000 5,400,000 5,400,000 | cvvoooerveereeens | oo 0 |eoveeeeereeens | cereernn 5,400,000 [ oo | 929,951 | .......929,951 | ....... 76,307 | 06/21/2028.
37959P AA 5 |GLOBAL SC FINANCE SRL SEACO_20............... 12/17/2021. | Various 6,767,557 | ....... 6,703,490 | ....... 6,703,927 (227) 10/17/2040.
37959P AC 1 |GLOBAL SC FINANCE SRL SEACO_20............... 12/17/2021. [ VArIOUS........oouvvierierierieeresiieiies 228,634 228,634 229724 | ... (1,058) 11/19/2040.
37959P AG 2 |GLOBAL SC FINANCE SRL SEACO_21 12/17/2021. | Paydown 27456 | oo 27456 | oo 27455 | ... 1 08/17/2041.
381758 AA 2 |GOLUB CAPITAL PARTNERS CLO LTD.... 01/14/2021. | CANTOR FITZGERALD & CO 3,971,875 | .......4,000,000 | ...... 4,000,000 0 02/05/2031.
38175C AA 0 |GOLUB CAPITAL PARTNERS CLOLTD.... 01/07/2021. | BNP PARIBAS 5,967,000 6,000,000 6,000,000 0 01/25/2031.
38175C AC 6 |GOLUB CAPITAL PARTNERS CLOLTD.... 01/14/2021. | WELLS FARGO & CO.. 1,990,000 | ....... 2,000,000 | ....... 2,000,000 0 01/25/2031.
38175N  AA 6 |GOLUB CAPITAL PARTNERS CLOLTD.............. 01/14/2021. | WELLS FARGO & CO.......ccccovvrrvmrrreriranns . 997,280 | ....... 1,000,000 | ...... 1,000,000 0 05/05/2030.
38175W AA 6 |GOLUB CAPITAL PARTNERS CLOLTD.... 01/14/2021. | CREDIT SUISSE SECURITIES USAL.... | 998,500 1,000,000 1,000,000 0 08/05/2030.
38175W AE 8 |GOLUB CAPITAL PARTNERS CLOLTD.... 01/14/2021. | SOCIETE GENERALE.......ccc..cocorvrrrrre 1,000,000 | oo 1,000,000 0 08/05/2030.
38175W AG 3 |GOLUB CAPITAL PARTNERS CLOLTD.... 01/14/2021. | NATIXIS NORTH AMERICALLC.....cooccoc | | 1987600 | ... 2,000,000 | ....... 2,000,000 0 08/05/2030.
38176V AA 7 |GOLUB CAPITAL PARTNERS CLOLTD.... 01/14/2021. | BNP PARIBAS . 1,003,370 | ...... 1,000,000 | ....... 1,000,000 0 05/05/2032.
38177B AA 0 |GOLUB CAPITAL BDC LLC GCBDC_18. .| 01/14/2021. | CREDIT SUISSE SECURITIES USAL.... | 1,000,000 | ... 1,000,000 | ... 1,000,000 0 01/15/2031.
39843U AA 0 |GRIFOLS ESCROW ISSUER SAU.. .| D 09/29/2021. | WELLS FARGO & CO.. 25438 | oo, 25,000 | coovernnn. 25,000 0 10/15/2028.
404119 BW 8 |HCA-THE HEALTHCARE CO  5.875% 02/01/29. | .. | 06/15/2021. | BNP PARIBAS............. 8,879,500 500,000 7,500,000 0 ....376,979 | 02/01/2029.
40414L  AK 5 |HCP 4.200% 03/01/24 .102/26/2021. | Call  111.1496.........coovvvirecrriernas . 1,111,496 1,000,000 995,370 78 | oo | ererrernnni 998,405 | oo | 1,595 | 1,505 | L 131,913 | 03/01/2024.
40436T AG 1 |HIGHBRIDGE LOAN MANAGEMENT LTD. 06/21/2021. | Paydown 250,000 250,000 237,500 | coorerrrr00.239,852 | cooooooroeeeeroi | 10,148 | oo | e, 10,148 01/20/2028.
40438P AB 8 |HPEFS EQUIPMENT TRUST HPEFS_20... .| 12120/2021. | Paydown 484,379 484,379 484,720 | ... (341) 07/22/2030.
40439H AA 7 |HIN TIMESHARE TRUST HINTT_20-A .. [ 12/09/2021. | Paydown 804,539 804,539 804,417 122 10/09/2039.
40439H AB 5 |HIN TIMESHARE TRUST HINTT_20-A... .. [ 12/09/2021. | Paydown 178,340 178,340 178,294 56 10/09/2039.
40439H AC 3 |HIN TIMESHARE TRUST HINTT_20-A. .. [ 12/09/2021. | Paydown 120,681 120,681 120,665 27 10/09/2039.
410345 AL 6 |HANESBRANDSINC 4.875% 05/15/26.... .. 1 06/10/2021. | JEFFERIES & COMPANY INC................. 1,350,000 | ..... 1,250,000 | ...... 1,227,350 1,165 | oo | errereen1,235,301 [ oo | 000 114,699 | ... 114,699 | ....... 05/15/2026.
428102 AC 1 |HESS MIDSTREAM PARTNERS LP... .. [ 08/15/2021. | VaMOUS........ovvvvvrrricriissrisrinnns 895819 860,000 860,000 0 [ ooeeeveeeereeeens | everrerenn860,000 | oo | 2.00..35,819 | .........35,819 | ........ 02/15/2026.
432885 AG 6 |HILTON USA TRUST HILT_18-ORL... .. 101/06/2021. | JP MORGAN SECURITIESLTD LDN....... | | | 9,901,563 10,000,000 10,000,000 0 12/15/2034.
432885 AJ 0 |HILTON USA TRUST HILT_18-ORL... .. | 01/08/2021. | GOLDMAN SACHS & COMPANY ....ccooooo | | 2,963,438 | ... 3,000,000 | ...... 3,000,000 0 | 12/15/2034.
436440 AM 3 |HOLOGIC INC 4.625% 02/01/28..........comvvvernnee .. | 06/08/2021. | CREDIT SUISSE SECURITIES USALL.... 1,461,263 1,395,000 1,395,000 0 [ oo | e 1,395,000 | oo | 20..66,263 | .........66,263 | ....... 55,379 |02/01/2028.
451102 CC 9 |ICAHN ENTERPRISES LP  4.375% 02/01/29 .| 07/21/2021. | CITIGROUP GLOBAL MARKETS INC/.... 707,000 700,000 686,883 |... 53 | oo | i 686,935 | oo | 002..20,065 | ........20,065 | ....... 15,653 | 02/01/2029.
458140 AK 6 |INTEL CORPORATION 4.800% 10/01/41 .| 12/127/2021. | MORGAN STANLEY & CO......ccooomvvveiiaes | | 1,066,123 825,000 924,165 (2,817) | oo | e 911793 | i | 2.154,330 | .......154,330 | ....... 49,280 | 10/01/2041.
460599 AC 7 |INTL GAME TECHNOLOGY PLC .. |D| 06/07/2021. | JEFFERIES & COMPANY INC......oooccoooc| | 1,117,500 | ....... 1,000,000 | ....... 1,000,000 0 [ eovverrrverrrvenne | eeeereene 1,000,000 | v | 2 117,500 | ... 117,500 | ... 53,083 |02/15/2025.
465077 AL 9 |ISRAEL ELECTRIC CORPORATION LT......c.ccceuu. 12/14/2021. | Various. . 11,400,200 10,210,000 10,145,353 6,506 | .oooovveereirens | 00000 10,217,262 | e | 1,182,938 |.....1,182,938 | ... 382,577 | 08/14/2028.
46649) AG 3 |JP MORGAN CHASE COMMERCIAL MOR. .| 01/06/2021. | GOLDMAN SACHS & COMPANY............. 2,736,363 2,771,000 2,770,420 23 oo | oo 27757 oo | e (34,794) | . (34,794) | 2,325 | 02/15/2035.
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46649 AJ 7 |JP MORGAN CHASE COMMERCIAL MOR.......... .. [ 01/08/2021. | WELLS FARGO & CO.....ooovmmvvvvvsmmirns | 1,004,240 | ....... 1,029,000 | ....... 1,028,964 11,029,019 | ....... 2 Y [N IS 1,029,021 OO (24,781)| ........ (24,781) | ......... 1,167 |02/15/2035.
47032F AB 5 |JAMES HARDIE INTERNATIONAL FIN................ D[ 06/07/2021. | WELLS FARGO & CO.......oooomvvvvvvvemmmrns | | 2,722,005 | ....... 2,574,000 | ....... 2,554,265 2,559,201 |....... 768 | oo o168 | e | e 2,559,969 | ... | 162,036 | ....... 162,036 | ..... 115,830 | 01/15/2028.
479142 C@ 8 |JOHNSON MATTHEY PLC 4.660% 01/31/21..... | B| 01/31/2021. | Maturity. 6,074,500 | ....... 6,074,500 | ....... 6,904,552 BA17,750 [ oo | oo | eeeeeeeeeeeeeeeees | eeveeeeeeeeeeeeennni0 | e 786,802 | ........... 6,074,500 | ....(830,051) | .oovvvvvvvrrrrrnns | o (830,051) | .....141,536 | 01/31/2021.
48021P  A* 9 | JONES LANG LASALLE FINANCE BV............... B 03/01/2021. | METLIFE OHA 18015 | 1,419,078 | ....... 1,325,665 | ....... 1,241,515 | ...........1,345,905 | ... SRS | (104,390) | ........... 1,325,665 | ... 84,150 | ....... 93,413 | ....... 177,563 | .o 7,434 | 06/27/2027.
48021P A@ 7 |JONES LANG LASALLE FINANCE BV.... 03/01/2021. | METLIFE OHA 18015.......ooovvveveviiviians | 6,616,802 | ....... 6,025,750 | ....... 5,643,250 | ........... 8,117,750 | covvveeeeereeecrs | eeveereeeeesseriees | eevveveeneesensees | coeeersseeesennnnd 0 ... (474,500) | ........... 6,025,750 | ..... 382,500 | ..... 591,052 | ....... 973,552 | ....... 38,101 | 06/27/2029.
48121@ AE 1 |JRD HOLDINGSLLC 1.474% 04/25/25 .. [03/01/2021. | METLIFE 0JR 18017 ...oovvvvvvvevvvseennnn | 2,100,000 | ....... 2,100,000 | ....... 2,100,000 2,100,000 [\ T B 2,100,000 04/25/2025.
48275P AE 1 |KREF_18-FL1 1.708% 06/15/36 .| 01/06/2021. | GOLDMAN SACHS & COMPANY.........| | 4,003.750 | ... 4,000,000 | ... 4,000,000 L R 4,000,000 06/15/2036.
50152 AL 1 |KWIKTRIPINC 4.080% 05/24/37. .| 1112412021, | Various ) 273,005 | oo 273,005 | o 273,005 0 ..273.005 05/24/2037.
50184N AQ 5 |LCMLTD PARTNERSHIP LCM_15A.. 07/29/2021. | CITIGROUP GLOBAL MARKETS INC!.... 1o 1494375 | ... 1,500,000 | ... 1488750 | oo AATAS70 | oo 47,260 | oo 1066 | oo o 18326 | oo o 1,489,695 07/20/2030.
50188G AT 0 |LCMLTD PARTNERSHIP LCM_18A.. 01/08/2021. | MORGAN STANLEY & CO.ovvcvvve | | 1998750 | ... 2,000,000 | ... 2,000,000 (3 IS IO 2,000,000 04/20/2031.
50188H AC 5 [LCMLTD PARTNERSHIP LCM_18A.. 07/30/2021. | Various o 3,810,667 | ... 4400,000 | ... 4,400,000 333621 | 4,100,000 04/20/2031.
50188Q AE 1 [LCMLTD PARTNERSHIP LCM_19A.. 01/22/2021. | RBC DOMINION SECURITIES INC......... 1 2,005,600 | ... 2,000,000 | ... 2,023,000 (7] (R B 2,011,304 07/15/2027.
502000 AJ 0 |LCMLTD PARTNERSHIP LCM_27A.. .|| 01/2212021. | DEUTSCHE BANK SECURITIESINC.....| | 986,550 | ... 1,000,000 | ..o 966,500 326 . 07/16/2031.
52524V AQ 2 [LEHMAN XS TRUST LXS_07-15N.........cccvvvrrnnen. [ 1212712021, [ VaMIOUS........cvoeeieiecieiecieieiciesie e 626.273 | i 637,680 | .......... 454,953 | oovorrrer 899,471 | oo | 000000126,802 | oo | e 126,802 | oo . . . X 08/26/2047.
531543 AF 3 |LIBERTY UNIVERSITY 3.338% 03/01/34 .. [ 10/28/2021. |MORGAN STANLEY & CO....ovvvvvvvvveace | L 1.064.380 | 1,000,000 | ...... 1,069,660 (4,413) . . ] 2,004 | ........2,004 | 38,943 | 03/01/2034.
55303X AC 9 |MGM GROWTH PROPERTIES OPERATIN.......... |.. | 06/07/2021. | BANK OF AMERICANA...... 780,000 | ........801.450 (1,583) 6,569 | 05/01/2024.
55303X AJ 4 |MGM GROWTH PROPERTIES OPERATIN .. [ 08/07/2021. | VaMOUS........cvvvvrrrricrriiessriisseesrinnns . 15471500 | oo 4,650,000 | ....... 4,650,000 0 02/01/2027.
553420 AH 7 |MPT OPERATING PARTNERSHIP LP .. |..|06/07/2021. | JSES 822,682 | oo 780,000 | .......... 744,900 ; 1,426 . . 10/15/2027.
55400E  AB 5 |TIMESHARE LOAN BACKED NOTES MV............ .. [12/20/2021. | Paydown.........oevvevvevrnnevvissscvsisssnsnens | L 321,726 | e 321,726 | e 323,649 ..323,598 (1,872) I IS0 USRS I , 10/20/2037.
55817A AL 8 |MADISON PARK FUNDING LTD MDPK_... - | 03/17/2021. | PaydOWN.....vovvvevevvvevenevnnvnnennnencnecneeneeees | 2,000,000 | ...... 2,000,000 | ...... 2,000,000 .2,000,000 0 . 01/22/2031.
55819T AW 1 |MADISON PARK FUNDING LTD MDPK_... .| 01/22/2021. | RBC DOMINION SECURITIES INC......... 982,600 | ......1,000,000 | ... 1,000,000 1,000,000 0 (17,400) (17,400 | . 07/27/2030.
56501R AE 6 | MANULIFE FINANCIAL CORP......occcccorsrorrrnrn. A|09/24/2021. | GOLDMAN SACHS & COMPANY......o.. | | 2302272 | o 2400000 | ... 2130702 2,119,130 (2,068) 185,210 | ...... 185,210 02/24/2032.
56585A AD 4 | MARATHON PETROLEUM CORP 5.125% .| 03/01/2021. | Maturity.

B N I K B 12,000,000 | ....12,000,000 | ....11,993,640 | ........ 11,999,879 |...... 121 120 || o 12,000,000 { e oo 03/01/2021.
58308# AA 1 |MEADE PIPELINE INVESTMENT LLC................. o+ [ 03/01/2021. | VAHOUS......ovvvvvsrriisiriisnssiisssessiinnns o 4,546,018 | ....... 4,546,018 | ....... 4,546,018 4,546,018 (0 OO IR 4,546,018 10/30/2026.
600814 AN 7 |MILLICOM INTL CELLULAR SA...........coovvvccrn. D| 09/15/2021. | VAIIOUS......cccovvrvrvrrrrrrnsrsissssssssssssssssssss . . 1,572,000 | ....... 1,500,000 | ...... 1,417,500 1,431,763 3,490 | oo [ v 1,435,254 | ... | 132,246 | ... 01/15/2028.
61691K AG 6 |MORGAN STANLEY CAPITAL | TRUST. .| 01/06/2021. | CREDIT SUISSE SECURITIES USAL... | ) 3422344 | ... 3,500,000 | ... 3,500,000 3,500,000 0 | e77.656) 11/15/2034.
61691K AJ 0 |MORGAN STANLEY CAPITAL | TRUST. .| 01/08/2021. | CREDIT SUISSE SECURITIES USAL.... 2,902,500 | ......3,000,000 | .....3,000,000 0 i ...(97,500) 11/15/2034.
62854A AN 4 |MYLANNV 3.950% 06/15/26 12/29/2021. | MORGAN STANLEY & CO.......ccocrvvvrrnnes . . 1,079,180 | ....... 1,000,000 | ...o...... 988,570 | ... 1,219 . I 85,276 06/15/2026.
640356 AB 5 |NELNET STUDENT LOAN TRUST NSLT | [ 1212012021, | Paydown . . 140,237 | oo 140,237 | oo 139,355 | vovveerererreeeeneeesn | o 882 882 04/20/2062.
65342Q AB 8 |NEXTERAENERGY PARTNERSLP.................. .| 06/22/2021. | RBC DOMINION SECURITIES INC......... } ] 1379460 | ... 1277000 | ... 1219535 2613 09/15/2027.
67054K AA 7 |NUMERICABLE GROUP SA 7.375% 05/01/26... | D| 06/07/2021. | VAFOUS...........covvvvmiviemirrimriisniiniinneinens . . 519,128 | .. 500,000 | .......... 500,000 0 05/01/2026.
67590A BH 4 |OCTAGON INVESTMENT PARTNERS Xi............ D | 03/15/2021. | Paydown 6,900,000 | ......6.900,000 | ... 6,752,500 | oo 6,773,838 | o | 126,462 | 126,162 , 07/15/2029.
67590Q BG 1 |OCTAGON INVESTMENT PARTNERS XX........... D | 02/24/2021. | Paydown . ) 2750,000 | ... 2750,000 | ....... 2,750,000 0 | oo | eeeeeieni2,750,000 | oo v | erevcesseiini) | o 31,845 | 02/14/2031.
675000 AQ 1 |OCTAGON INVESTMENT PARTNERS XX.......... D | 07/29/2021. | MORGAN STANLEY & CO..........ccon..... ) ) 4,500,450 | ... 4,500,000 | ... 4,432,500 4982 |l 4445753 | oo | 54,607 | 54697 | ... 232,815 | 02/14/2031.
67591) AL 6 |OCTAGON INVESTMENT PARTNERS XI.. .| 01/08/2021. | MORGAN STANLEY & CO... o ] 2,001,800 | ... 2,000,000 | ..., 2,000,000 O il 2,000,000 | oo 01,800 | oo 1,800 | o 6,044 | 01/24/2033.
675917 AA 8 |OCT35_18-1A 1.192% 01/20/31... 01/08/2021. | MORGAN STANLEY & CO..ccoovves | | 999,900 | ... 1,000,000 | ... 1,000,000 L R D 1,000,000 2,983 | 01/20/2031.
67591T AJ 9 |OCT35_18-1A 2.732% 01/20/31... 01/22/2021. | MORGAN STANLEY & CO... 982,310 | .......1,000,000 | ...... 1,000,000 0 .1,000,000 7,673 | 01/20/2031.
67591Y AE 9 |OCTAGON INVESTMENT PARTNERS 38.. 01/14/2021. | STIFEL NICOLAUS.....coocroveeen | | 2,002,000 | ... 2,000,000 | ... 2,000,000 0 2,000,000 07/20/2030.
680665 AK 2 |OLINCORP 5.000% 02/01/30 . | .. | 06/07/2021. | MILLENNIUM ADVISORS LLC T 809,400 | oo 760,000 | ... 753,000 VA1 I DA 754,549 02/01/2030.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST .| 03/25/2021. [ VAHOUS.......vurervrrerereriersisssierissiseesensaes
oomtrzo0 44273 | o 44273 | o 44187 | o B4273 | oo | e U ISR DO TV 18 RN IS DRI 0 | 72 {08/25/2032.
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69318F AG 3 |PBFHOLDINGS COLLC 7.250% 06/15/25........ - | 06/08/2021. | UBS SECURITIES LLC...ooccccvsvvrsrvrnns . o 1,320,300 | ....... 1,620,000 | ....... 1,580,883 1,050,141 | ... 544,103 | vovverec 2,186 [ oo | e 546,289 | ...ooooovececeeen | oo 1,596,429 | (276,129) | ......(276,129) | .......57,094 | 06/15/2025.
69327R  AJ 0 |PDC ENERGY INC DELAWARE...........0oovsivrse | 06/08/2021. | MORGAN STANLEY & CO... . N — 2,358,875 | ....... 2,260,000 | ....... 2,260,000 | ..........2,260,000 |..oococrcmrre (01 PSR B 2,260,000 | ... o] 98875 | 98,875 | ....... 73,999 | 05/15/2026.
70137T AP 0 |PARKLAND FUEL CORP  5.875% 07/15/27........ | A | 111012021 VaNOUS..o.cosvvsvesvvsvssvsssssvssssnssens | 4,331,588 | ...... 4,070,000 | ....... 4,080,163 | .....c.. 4,077,994 | oo | o (1,165) (1,185) | oo | o 4,076,829 | ..oovcvrvvrins | o 254,759 | ... 254,759 | ....239,137 | 07/15/2027.
706451 BD 2 |PEMEX PROJECT FUNDING MASTER T C| 12/23/2021.| JEFFERIES & COMPANY INC
PETROLEGS L | 2,504,276 | ...... 2,100,000 | ....... 1,720,926 1,878,234 22,727 09/15/2027.
709509 AX 2 |PENSKE TRUCK LEASING COMPANY L............ .| 07/16/2021. | GOLDMAN SACHS & COMPANY............ 3.955.140 | .....3.500,000 | ... 3,500,930 3560512 (4,980) 04/01/2027.
71647N. AF 6 |PETROBRAS GLOBAL FINANCE BV 09/29/2021. | Call  106.1280....ccccrvcorvres | | 1379664 | ... 1.300,000 | ... 1,027,500 | .........1,189.678 32,205 05/20/2023.
737446 AM 6 |POST HOLDINGS INC  5.750% 03/01/27.. .| 06/07/2021. | JSES ) ) 272633 | o 260,000 | o 254,150 | ... 255,689 256 03/01/2027.
737446 AN 4 |POST HOLDINGS INC 5.625% 01/15/28.. .. | 06/08/2021. | JEFFERIES & COMPANY INC 398,760 | .......... 377,000 | .......... 377,000 | coovrrrrrnenns 377,000 | oo | oo, 0 01/15/2028.
74166Y AA 8 |PRIMOSE SCHOOLS PROSE_19-1A. [ 10/30/2021. | Various..... 1,253,360 (19) 07/30/2049.
74352@ AA 5 |AMAZON.COMINC 2.980% 10/10/41.. .| 12110/2021. | Redemption ~ 100.0000.. 16,967 0 10/10/2041.
743756 AC 2 |PROVIDENCE ST JOSEPH HEALTH | 08/19/2021. | BARCLAYS CAPITAL INC 4,305,134 1,798 10/01/2047.
74840L AB 8 |QUICKEN LOANS INC  5.250% 01/15/28........... | .. | 06/07/2021. | GOLDMAN SACHS & COMPANY ..o | | 1,046,260 | ... 1,000,000 | oo 990270 | oo 092754 | 380 380 01/15/2028.
749830 AS 6 |RACEPOINT CLOLTD RACEP_16-10................. C|01/25/2021. | BANK OF AMERICANA......cccvvvvvemmne | 2,999,550 | ....... 3,000,000 | ....... 3,000,000 | .........3,000,000 | vvvoorororeecerons | oo 0 07/25/2031.
750731 AA 9 [AUTUMN WIND HQLLC 3.744% 02/10/49........ | .. | 12M10/2021. |VAHOUS...oc.commvrrrcrrmmcrrieeens | | g | ggm | ggm | ey | 0 02/10/2049.
751277 AN 4 |NESTLE PURINA PETCARE CO....ocooocoorvvivinnr | 05/01/2021. N 4,840,000 | ......4,840,000 | .......5,122,608 | ........... 4,848,836 | ..ooovoceerrn. . (8,836) | oovvreeerrr | o 4,840,000 05/01/2021.
76119H AA 8 |RESIMAC MBS TRUST RESI_18-1A.. D| 01/06/2021. | NATIONAL AUSTRALIABANK LIMITE.... | | 530,761 | ... 539761 | ......539761 | oo 539764 | oo [ I B 539,761 11/10/2049.
780153 AU 6 |Royal Caribbean Cruises Ltd < [ 061072021, | JSES ..o | 826,824 803,302 212 (798) (586) ...802,716 11/15/2022.
78449M AA 4 |SMB PRIVATE EDUCATION LOAN TRU.... . [ 12/15/2021. | Various 32215 | 1 1 32,215 03/17/2053.
78471W AD 7 |SOFI CONSUMER LOAN PROGRAM TRU .| 01252021, | BNP PARIBAS....cocccovrrmesisne || 2081563 | ... 2,000,000 | ... 176,797 577 577 . 04/26/2027.
79575@ AK 3 |SALTCHUK RESOURCES INC 4.270% 6/25/2028 | .. | 03/01/2021. | Various o 1,022,171 | oo 937,500 | v 937,500 | oo 937,500 | eovooooooeeeeeeeoos oo 0 . ....937,500 06/25/2028.
79575@ AL 1 |SALTCHUK RESOURCES INC <[ 03012021, | VAIIOUS..orocvvesvnenssssenssssseesssnn | 1,245333 | ... 1,125,000 | ....... 1,125,000 | covvverss1,125,000 | oo | oo (03 N O 1,125,000 09/02/2029.
80285W AD 9 |SANTANDER DRIVE AUTO RECEIVABL... .| 12/15/2021. | Paydown } ) 218971 | o 218,971 | o 219,219 | .. (248) (248) e 218,971 07/15/2024.
80874Y AW 0 |SCIENTIFIC GAMES CORP  5.000% 10/15/25... | .. | 06/08/2021. [ MORGAN STANLEY & CO.......ooccvvmmmveee | | 1,545,000 | ....... 1,500,000 | ...... 1,500,000 | ...cc0s.,500,000 | oooovvooereeeeees | e 0 rornen1,500,000 10/15/2025.
811054 AG 0 |EWSCRIPPS CO  5.125% 05/15/25.......ccc0ccocree < [ 0511712021, { COACT s |, 851,273 | ......... 830,000 | .......... 811,650 914 LR O 819,075 05/15/2025.
81211K AU 4 |SEALED AIR CORPORATION SEALED AR .| 06/07/2021.
CORPS L e 1,056,450 | ......1,000,000 | .....1,000,000 | ... 1,000,000 | oo | 0 e | 1,000,000 | oo | 56,450 | ... 56,450 | .....36,167 | 04/01/2023.
81725W AG 8 |SENSATA TECHNOLOGIES BV 4.875% D | 06/08/2021. | CREDIT SUISSE SECURITIES USAL....
101151202 [ B 1,071,250 | ...... 1,000,000 | ......... 958,750 2,090 S | 83208 | 83,228 | ......31,823 | 10/15/2023,
81725W AJ 2 |SENSATA TECHNOLOGIES BV.......ooccccrccne. D | 06/07/2021. | BANK OF AMERICANA...........oovcccccee. errenn 400,000 0 [ eoomeeesseene | cereireesss 800,000 | oo | e 45,320 45,320 3,778 | 10/01/2025.
832248 AZ 1 |SMITHFIELD FOODS INC  4.250% 02/01/27...... | .| 09/30/2021. [ VAIOUS.....occrovvrsrsvcscsvrsicsimsceces | | 2osiqan | sen0000 | 6,712,992 (6,966) B | .. 586,957 | ...... 586,957 | ....286,786 | 02101/2027.
83608G AQ 9 |SOUND POINT CLOLTD SNDPT_13-1............... D|01/21/2021.| MORGAN STANLEY & CO... o . 2,988,000 | ....... 3,000,000 | ....... 3,000,000 (O3 I 3,000,000 o] enni(12,000) | ... (12,000) | ....... 12,624 | 01/26/2031.
836097 AE 7 |SOUND POINT CLOLTD SNDPT_17-4.. D | 01/22/2021. | CANTOR FITZGERALD & CO.....co0cooe . N 1,960,600 | ....... 2,000,000 | ....... 1,993,000 125 | oo | e 1,994,435 | n(33,835) | .. (33,835) | ......10,991 | 01/20/2031.
83611K AE 2 |SOUND POINT CLOLTD SNDPT_19-1.. | 08/05/2021. | Paydown . N 5,000,000 | ... 5,000,000 | ... 5,000,000 | ....... 0 5,000,000 | oo | oo | o0 [ 124,671 | 01/20/2032.
845467 AN 9 |SOUTHWESTERN ENERGY COMPANY.... - | 06/21/2021. | BANK OF AMERICANA....cc.ccovvrrrrne . . 844,518 | ......... 775,000 | ........ 775,000 | ............. 775,000 |.... 0 775,000 | oo | 00 89,518 | ........69,518 | ... 43,712 | 10/01/2027.
84858@ AA 3 |SPIRIT AIRLINES 2015-1 o [ 100012021 | VANIOUS..cccovveevvvenssivseessssssnssssi | 1,571,037 | ....... 1,560,296 | ....... 1,560,296 | ........... L0002 O B 0 [ | 1,560,296 | oo | 00010741 | 10,741 | 37,429 | 04/01/2023.
848609 AA 1 |SPIRITS OF ST LOUIS BASKETBALL . [ 12/31/2021. | Various 146,679 | .o 146,679 | ..o 146,679 | oo 146,679 | oo (3 SO IOV V1Y < TN ISR DAY SO | B 5,716 | 03/31/2033.
852060 AD 4 |SPRINT CAPITAL CORPORATION.... .| 06/21/2021. | BANK OF AMERICA NA.. } . 1,090,050 | oo 860,000 | . 869,675 | ............866,495 | ... (306) (306) | v | o 866,189 | e | 200 223,861 | ... 223,861 | .. 35,803 | 11/15/2028.
85207U AK 1 [SPRINT CORP  7.625% 03/01/26..... .| 08/15/2021. [ VAHOUS....ovsvvvevrevesessrssvesnssnens || 1,012,638 | oo 830,000 | oo 830,000 0 830,000 | oo 182,638 | ... 182,638 | ...... 49,367 | 03/01/2026.
855718 AW 5 |STARWOOD PROPERTY TRUST INC... .| 12/02/2021. | STIFEL NICOLAUS.. 325,406 325.000 | o 325,000 | . 0 325,000 | 806 | o 12/31/2024.
85812R AA 7 |STEELFUNDING DAC 4.000% 09/21/24........... | D | 06/04/2021.|Call ~ 108.3000 B T 5,306,700 | ... 4.900,000 | ...... 4,900,000 | oo 4,900,000 | oo e (3 IS O 4,900,000 | oo | e | e 0 |....544,444 | 09/21/2024,
86765L AL 1 |SUNOCO LP/SUNOCO FINANCE COR.... .| 06/08/2021. | GOLDMAN SACHS & COMPANY.....c.c.. | | 453759 | .. 440,000 | ..o 440,000 | oo 440,000 | voooooeee | e (L) IO B 440,000 | oo | o 13,759 | ........ 13,759 | ...... 19,831 | 02/15/2026.
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87167G AT 7 |SYMPHONY CLO LTD SYMP_20-22A................. -1 01/13/2021. | CITIGROUP GLOBAL MARKETS INC/.... o 1,003,000 | ....... 1,000,000 | ....... 1,000,000 11,000,000 0 11,000,000 N 3,000 | .. 3,000 |....... 4,688 | 04/18/2033.
87264A AU 9 |T-MOBILE USAINC 4.500% 02/01/26.. | 06/08/2021. | SMBC NIKKO SECURITIES AMERICA.... . 614,532 | ......... 600,000 | ... 600,000 600,000 | ... 0 erreenn600,000 14532 | 14,532 | ... 23,175 | 02/01/2026.
87275Q AE 7 |TPG REAL ESTATE FINANCE_TRTX_1. .| 01/06/2021. | JP MORGAN SECURITIES LTD LDN... . 6,002,578 | ...... 6,000,000 | ....... 6,000,000 16,000,000 [ eovvvvveeoreeeeees | eerereesseenninenes (010 T 6,000,000 11/15/2037.
872898 AC 5 |TSMC ARIZONA CORP  2.500% 10/25/31 .. |..112/02/2021. | JP MORGAN SECURITIES LTD LDN...... o 1,017,050 | ...... 1,000,000 | ....... 1,015,700 | oo (139) TGKL<) ) N I 1,015,561 |.... X 10/25/2031.
87407R  AA 4 | TAL ADVANTAGE VIILLC TAL_20-1........cccoevvveees « [ 12/20/2021. | PaydOWN........oevvvvivneenvisssssicsssssssninss [ 656,250 | .......... 656,250 | .......... 655,988 | ..vvvervrenns 655,958 | ...... 292 P12 720 SN IS 656,250 | cvvvvvurrreinines | ceereeerinenniens | e [ 7,287 | 09/20/2045.
87470L AD 3 |TALLGRASS ENERGY 5.500% 01/15/28........... .. [ 0B/08/2021. | VAMOUS.......vvvvvvirrviinriisssssiisssesssinnns o 6,040,000 | ....... 6,000,000 | ....... 6,000,000 16,000,000 (0 OO I 6,000,000 I 40,000 | ......... 40,000 | ..... 287,222 | 01/15/2028.
87612B BG 6 |TARGA RESOURCES PARTNERS LP .+ [ 06/10/2021. [ VAIOUS.......oovvvreriiiniisiiissiisiisniian N 4724790 | ....... 4,500,000 | ....... 4,500,000 14,500,000 0 | 224,790 | ....... 224,790 | ..... 203,021 |01/15/2028.
877249 AD 4 |MONARCH COMMUNITIES INC. .. | 06/07/2021. | SUMMIT SECURITIES (S) PTE LTD 545,275 | .......... 500,000 | .......... 500,000 ...500,000 0 B I 45275 | ..o 45275 | ... 21,719 | 03/01/2024.
879369 AF 3 |TELEFLEXINC 4.625% 11/15/27. .| 06/07/2021. | GOLDMAN SACHS & COMPANY.... M7452 | 110,000 | oo 110,000 | .............110,000 0 11/15/2027.
87952V AM 8 |TELESAT CANADA/TELESAT LLC 04/14/2021. | STIFEL NICOLAUS ..o | | 879750 | o 900,000 | ... 909,000 | oo 907,058 (483) 10/15/2027.
88104L AE 3 | TERRAFORM POWER OPERATING LLC.. ..| 06/09/2021. | BARCLAYS CAPITAL INC.... el . 984,650 | ......... 940,000 | .......... 924,563 | ... 928269 | ... 615 615 . . I 55,766 | ........55,766 | ....... 40,603 | 01/31/2028.
88315L AG 3 | TEXTAINER MARINE CONTAINERS LT .. | 12/20/2021. | Paydown . . 476,795 | oo 476,795 | oo 476,653 | oo 476,628 | ....... 167 167 . . VN ST ISV | B IO 09/20/2045.
88327H AG 8 |THARALDSON HOTEL PORTFOLIO TRU........... |.. | 01/06/2021. | WELLS FARGO & CO..cccoorccorrrerree 1o 3620442 | ... 3645361 | ... 3,643,083 3.649.228 | ... 202 202 1111112034,
88327H AJ 2 | THARALDSON HOTEL PORTFOLIO TRU........... .| 01/12/2021. | JP MORGAN SECURITIES LTD LDN...... | 1o 3578.766 | ... 3,621,059 | ... 3,618,796 3624862 | ... 245 245 |l 3,625,107 11/11/2034.
88390A AV 2 |WIND RIVER CLO LTD WINDR _14-2A... .. 101/21/2021. | CITIGROUP GLOBAL MARKETS INC!.... . 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 [ eovvvvveeereeeeees | oo (0 OO IO 2,000,000 SRR o N IO 10,695 | 01/15/2031.
88390A AX 8 |WIND RIVER CLOLTD WINDR_14-2A... .| 01/22/2021. | RBC DOMINION SECURITIES INC 100,000 | ......3,097,838 | .........3,097.935 | ... % 2% (25,552) 9,401 | 01/15/2031.
88607A AA 7 |THUNDERBOLT AIRCRAFT LEASE LTD... C| 12/15/2021. | Paydown . 29761 | 29,761 | voovvver 26,654 | ... 26.608 3,153 VROV | B TN 906 | 11/15/2039.
893647 AX 5 |TRANSDIGMINC 6.500% 07/15/24 - 021472021, Call - 101.6250......orscversversvrrsisns . 2,066,036 | ....... 2,033,000 | ... 2,073,660 2,039,577 (1493) | coovmvecveeere | oo 2,038,084 B (5,084) | .......... (5,084) | ....109,754 | 07/15/2024.
893647 BB 2 | TRANSDIGM INC 6.375% 06/15/26................... o [ 08/11/2021. | VaMOUS.......vvvvvverricriirinns . . 3,081,956 | ....... 2,980,000 | ....... 3,034,325 | ...........3,006,152 (4,816) | oooevreeecrcieens | e 3,001,336 | 80,620 | ......... 80,620 | ....... 99,739 | 06/15/2026.
893647 BE 6 | TRANSDIGMINC 6.250% 03/15/26 .| 06/08/2021. | JEFFERIES & COMPANY INC 401934 | oo 380,000 | oo 383325 | .. 382232 (283) Ao 19,084 | ....19,984 | ...... 17,483 | 03/15/2026.
89675* AP 2 |TRITON CONTAINER INTERNATIONAL.... D| 08/30/2021. | Various 4,366,059 | .......4,280,000 | ....... 4,280,000 4,280,000 0 04/30/2022.
89675* AR 8 |TRITON CONTAINER INTERNATIONAL.... D | 08/30/2021. | Various 1,346,761 | ...... 1,320,000 | ...... 1,320,000 0 04/30/2022.
897051 AA 6 | TRONOX INC 6.500% 04/15/26 | 03/31/2021. [ Call 1084792, || anmae | 40000 | 10,013 ) 04/15/2026.
89705P AA 3 | TRONOX FINANCE PLC  5.750% 10/01/25........ D|04/01/2021. [ Call  104.3130...cccccvvrvevsvicieeees || opesosn | 2000000 | ... 2,000,000 0 10/01/2025.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp | .. | 07/02/2021. | Various

c o ] 18519 | 18519 | 16,111 | e 18,013 |....... 506 506 07/02/2022.

911365 BG 8 |UNITED RENTALS NORTH AMERICA | .| 06/08/2021. | GOLDMAN SACHS & COMPANY............ 1 aa3088 | 395000 | 327844 | .. 326,887 | ... (149) (149) 01/15/2028.
914906 AS 1 |UNIVISION COMMUNICATIONS INC .| 06/29/2021. | VAIIOUS.........rvvvvrssarriissnsiriinss 561, 550, 521125 | 531,527 . 2,008 2,008 02/15/2025.
91832C  AA 4 |VMHOLDING SA  5.375% 05/04/27 04/20/2021. | JEFFERIES & COMPANY INC..ooccoococ | ] 5,997,500 | .......5,640,000 | ... 5,607,050 | .......... 5,614,798 | .oovvvvccccerrie | oo 1,027 1,027 cerrnnn5,615,825 o] 381,675 | ..... 381,675 | ....141,321 | 05/04/2027.
91832V AA 2 |VOC ESCROWLTD 5.000% 02/15/28. ...| D] 06/08/2021. | WELLS FARGO & CO. . 1,287,750 | ....... 1,275,000 | ....... 1,275,000 1,265,438 | ......... L STox T 9,563 | coveeeeveeeerrceens | e 1,275,000 i 12,750 | oo 12,750 | wooeee. 52,240 |02/15/2028.
91911K AN 2 | VALEANT PHARMAACEUTICALS........ccccovvrnrneen. A| 06/29/2021. | VaIIOUS..........covvvvmmrriiiisiriisssssiisnnns . . 1135213 | ....... 1,105,000 | ....... 1,105,656 1,105,267 | ....... (70) [0(0)) [ I 1,105,197 11/01/2025.
923250 AQ 0 |VENTURE CDO LTD VENTR_18-32A 01/19/2021. | DEUTSCHE BANK SECURITIES INC......| _ ) 1,000,000 | ... 1,000,000 | ... 1,000,000 1,000,000 0 1,000,000 07/15/2031.
92330Y AG 8 |VENTR2018-33AB 1.974% 07/15/31.. .| 01/25/2021. | CANTOR FITZGERALD & CO............... 1,998,200 | ......2,000,000 | ... 2,000,000 2,000,000 0 2,000,000 07/15/2031.
92330Y AJ 2 |VENTR2018-33AB 2.524% 07/15/31.. .| 01/22/2021. | CITIGROUP GLOBAL MARKETS INC.... ] 998,690 | ... 1,000,000 | ... 1,000,000 1,000,000 0 1,000,000 07/15/2031.
92332T AB 8 |VENTURE CDO LTD VENTR_20-39A .| 01112/2021. | CITIGROUP GLOBAL MARKETS INC/.... ) 1,001,820 | ... 1,000,000 | ... 1,000,000 1,000,000 N R 1,000,000 04/15/2033.
92913 AS 5 |VOYACLOLTD VOYA_15-3A. .| €| 01114/2021. | CITIGROUP GLOBAL MARKETS INC/.... | _ ] 1,501,650 | ... 1,500,000 | ... 1,500,000 1,500,000 Ol 1,500,000 10/20/2031.
92917A  AA 4 |VOYACLOLTD VOYA_18-1A. C| 01/08/2021. | MORGAN STANLEY & CO 2,994,844 | ..... 3,000,000 | ....... 3,000,000 3,000,000 (O3 I 3,000,000 04/19/2031.
948214 AS 0 |WEBSTER PARK CLO LTD WPARK_15- .| €| 01/08/2021. | SOCIETE GENERALE 1,001,000 000,000 | ... 1,000,000 1,000,000 0 1,000,000 07/20/2030.
958102 AM 7 |WESTERN DIGITAL CORP  4.750% 02/15/26.... | .. | 06/07/2021. | JEFFERIES & COMPANY INC............. } ) 2787500 | ... 2500000 | ... 2,500,000 2,500,000 0 2,500,000 02/15/2026.
97655) AH 5 |WINWATER MORTGAGE LOAN TRUST W.......... | 0210172021, | Paydown. ..occcovvvcovrsisieeee | | gaeae 14815 | 14709 | oo AATT5 | o 40 40 01/03/2046.
97786# AQ 5 |WOLSELEY CAPITALINC 1.286% 11/30/23...... .. [ 03/01/2021. | METLIFE 0JR 18017 .....ccvvvvevvvvviennnn | | 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | v.errrr.3,000,000 | oooveorereeees | oo, 0 11/30/2023.
98954# AB 2 |ZIEGLERINC 4.520% 04/17/24... .1 03/01/2021. | METLIFE OHA 18015.......oovveeeevvienn |l 1,092,960 | ...... 1,000,000 | ...... 1,000,000 | ..vvcererr,000,000 | cvvveooreeerer | eeereeeeeeeseennns 0 04/17/2024.
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C4931* BC 6 |KEYERACORP 3.680% 09/20/27.............cccc... | 03/01/2021. | METLIFE OHA 18015 .o . | 11,555,960 | .....10,745,042 | ....11,100,682 | ........10,675,039 | ..ooorioierecies | e | oo | eoviersiienssi0 [ oo 425642 | ........ 10,745,042 | ....(355,639) | ....810,917 | ...... 455,278 | ....173,544 | 09/20/2027.
D2736# AJ 8 |FRITZ DRAXLMAIER GMBH & COKG... B | 03/01/2021. | METLIFE OHA 18015 ..o | ] 3,021,285 | ... 3,012,875 | ... 3431615 | 103,058,875 | oo | eovcceeessccieens | cvereessiionns | coneessiiireensn0 | o 372,740 | .......... 3,012,875 | ....(418,740) | ........ 8410 | ..... (410,330) | .......43,621 | 04/06/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMBH & CO KG... - | B 03/01/2021. | METLIFE OHA 18015 624,657 | .......... 602,575 | .......... 686,323 74,548 ...602,575 | ... (83,748) | ....... 22,082 | ... (61,666) | ........ 9,897 | 04/02/2024.
G0369@ AK 2 |ANGLIAN WATER SERVICES FINANCI D| 09/08/2021. | Various . B — 7,202,783 | ...... 7,100,000 | ... 7,148,848 e 10,813 | e | s 32,405 | ........ 32,405 | .....304,190 | 12/05/2021.
G0827# BK 5 |BARRATT DEVELOPMENTS PLC.......ooovvvvcsrirrnes B | 03/01/2021. | METLIFE OHA 18015.... N IR 9,865,136 | ....... 9,338,460 | ....... 8,599,115 | 109,158,565 | covveerereescccci | coveeeeeesesieseiis | coveeeesessiiiii | eeveeressiiriiensd | e (559,450) | ........... 9,338,460 | .....739,345 | ....526,676 |....1,266,021 | ..... 134,698 | 08/22/2027.
G0892# AA 8 |BAZALGETTE TUNNELLTD 2.860% 09/28/32.. | B| 03/01/2021. | METLIFE OHA 18060.... - | 15,198,475 | ....13,659,240 | ....13,176,100 | 1000 13,396,110 | oo | oo | evecreresesciins | coererseeieness0 | o (220,010) | ......... 13,659,240 | ....483,140 | ..1,539,235 |....2,022,375 | ....162,773 | 09/28/2032.
G1018# AA 5 | THE BERKELEY PARTNERSHIP LLP .| B|03/01/2021. | METLIFE OHA 18075.... . i 1,147,702 | ... 1,003,536 | ....... 1,089,654 | v 984,204 [ oo | oo | eeevecennnnens | cveeeernnnrenesn0 [ e 105,450 | ........... 1,003,536 | ...... (86,118) | .....144,166 | ........ 58,048 | ... 19,917 | 09/05/2027.
G1313@ AA 9 |BLACKROCK SMALLER COMPANIES TR. B | 03/01/2021. | METLIFE OHA 18015...coocccvsvire | | 7640834 | ... 6,829,620 | ...... 6,345,010 (353,045) | .......... 6,829,620 | ....484,610 | ...811,214 |...1,295824 | ....... 48,862 | 05/24/2037.
G1652# AA 6 | THE BRYANSTON THREE PARTNERSHI............ | B| 03/01/2021. | METLIFE OHA 18015...ooocccoccomnsciivenccen | ] 1,147,702 | ... 1,003,536 | ....... 1,089,654 | v 984,204 [ e | oo | oo | cvesereeenenssn0 [ e 105,450 | ........... 1,003,536 | ...... (86,118) | .....144,166 | ....... 58,048 | ... 19,917 | 09/05/2027.
G2479@ AH 2 |COVENT GARDEN GROUP HOLDINGS L........... | B | 03/01/2021. | METLIFE OHA 18015....oovvoooveeeseenn | 3,083,805 | ... 2,989,701 | ....... 2,763,940 | 002,932,108 | oo | oo | oeesesrirenes | eoeeessrirenseen0 | e (168,168) | ......... 2,989,701 | ....225761 | ....... 94,104 | ...... 319,865 | ....... 47,323 | 08/31/2032.
G3424* AA 3 |G4SPLC 6.150% 05/13/26 | D| 07/2412021. |Call  A17.2292...cooooesvesveesivensine | ] 3,516,875 | ... 3,000,000 | ....... 3,000,000 3,000,000 50,855 | voeeeeereescens | eeeseren 3,050,855 | enns(50,855) | ....... (50,855) | .....626,763 | 05/13/2026.
G3424* AB 1 |GASPLC 6.370% 05/13/29 -|D| 0712412021, | Call  125.7350....occoosveescensvcsc | 1,383,085 | ... 1,100,000 | ....... 1,100,000 11,100,000 X ICE VS R B 1,121,114 | .. | (20,118) | (21,114)| .....325,064 | 05/13/2029.
G3646# AC 7 |FORTHPORTSLTD 5.030% 12/05/31. ~| B | 03/01/2021. | METLIFE OHA 18060 . | 211,386,024 | ... 9,199,080 | ....10,512,232 X0 7() N (SN PO SO IS 0]..1,490,362 | .......... 9,199,080 | .(1,313,152) | ..2,186,944 | ... 873,792 | ....106,681 | 12/05/2031.
G6363# AT 4 |NAC AVIATION 29 DAC  6.580% 03/14/25......... D[ 03/01/2021. [ VaMIOUS..........couvvererierereeierressiessieseneenns . o 6,000,000 | ... 6,000,000 | ... 6,067,162 52471 | i 6,052,471 | oo | e (52471 | ........ (52,471)] ....... 41,728 | 03/14/2025.
G6363# AT 4 |NACAVIATION 29 DAC  6.580% 03/14/25......... D | 09/14/2021. | Various el | 170,349 | 6,000,000 | ........ 201,886 | ............201,886 | .........2,135 | .........(1,565) | ....32,107 |........... TR0 | IO— 170,349 03/14/2025.
G6363# AV 9 |NACAVIATION 20 DAC  4.790% 02/27/24......... D | 08/27/2021. | Basis Adjustment.. .....2,000,000 9,645 (7,773) .| 0212712024,
G6363# AW 7 |NAC AVIATION 29 DAC  4.920% 02/27/26......... D | 08/27/2021. | Basis Adjustment 65069 | 3,000,000 76398 | o 76398 | o 1201 | o243 | 12,863 | oo (11,329) | oo 02127/2026.
G6515# AQ 7 |JOHN WOOD GROUP PLC  2.460% 07/02/26.... | D| 03/01/2021. | METLIFE OJR 18017.... 1o 2,000,000 | . 2,000,000 | ... 2,000,000 0 07/02/2026.
G7612# AA 2 |ROCKRAIL SOUTHWESTERN PLC................... B | 03/01/2021. | Various . o] ....10,681,133 | ....... 8,641,560 | ... 7,876,789 | ..vrsre 8475,000 [ oovovooecrens [ ovresvenssonnss | coeveeesssees | eovvessiseess 0 ....(598,301) | ... 8,641,560 | .....764,771 | 2,039,573 |....2,804,344 | ....... 55,008 | 06/18/2047.
G8698# AA 7 |TAUNTON ONE PARTNERSHIP..........ooocccccrrrn. B | 03/01/2021. | METLIFE OHA 18015, 892013 | o 780,528 | ... 847,509 0 82,017 | v 780,528 | ......(66,981) | ....111,485 | ... 44,504 | ...... 15,491 | 09/05/2027.
N1614R AX 9 |BRITISH TRANSCO INTERNATIONAL GTD-by- | D | 11/04/2021. | Maturiy.
Mab e 7,000,000 | ... 7,000,000 | ....... 3,909,640 | ...ovrrs 8,687,173 | oo | ceni312827 | s | e 312,827 [ oo | 007,000,000 | oo | oo | oo [ 11/04/2021.
P4001# AA 8 |EOLICAMESALAPAZSDERLDE................ o [12/20/2021. | VaMOUS....covvvvvvrriiiissisiinnns . 213,880 | ......... 213,880 | ooooo.... 213,880 0 [ | errereeennni 213,880 | v | e | e (VI 6,217 | 12/20/2044.
W4662R EN 2 |INTRUM JUSTITIAAB  3.125% 07/15/24............ | B| 03/01/2021. | METLIFE 0JX 10278 N 1,082,140 | ....... 1,084,635 | ....... 1,003,500 | crovrrs,099,686 | vvvecc 1,509 | oo [ oo | oo 1,509 |...... (97,695) | ..o e 78,640 | ... 21,054 | 07/15/2024,
X5151*  AD 2 |LANDSVIRKJUN 4.010% 03/08/22 --|D]03/01/2021. | METLIFE 0JR 18017.... e I B 1,852,404 | ... 1,800,000 | ....... 1,800,000 (03 N IO 1,800,000 i 52,404 | ... 52,404 | ... 34,085 | 03/08/2022.
X5151*  AE 0 |LANDSVIRKJUN 4.120% 03/08/23...........c.rvvune D|03/01/2021. [ METLIFE 0JR 18017......ccvvrnrviinrrircinns 29220709 | ... 2,100,000 | ....... 2,100,000 (1 [ T IO 2,100,000 | .... ol 120,709 | ....... 120,709 | ....... 40,857 | 03/08/2023.
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS............ccc.oevurrevniiniiiniinns o ....635,801,624 |....623,401,746 |....604,302,720 | .......590,787,106 |....1,098,296 | .......850,082 | ...... 53,925 | ... 1,804,453 | ...... 867,452 | ....... 608,457,136 | ......... 4,865 | 25,053,813 |...25,058,678 | 14,108,196 XXX
Bonds - Hybrid Securities
46625H JQ 4 |JPMORGAN CHASE&CO 6.750% 12/31/49....... |..[07/20/2021. CITIGROUP GLOBAL MARKETS INC/..... | | . 13,812,500 | ..... 12,500,000 | ..... 12,500,000 | ......... 12,500,000 [ covvvvvveeerererees | cerirereeeeeereenes (3 T R 12,500,000 | ...oooorvrvecrn 1,312,500 |..... 1,312,500 | ..... 822,656 | 12/31/2049.
4899999. Total - Bonds - Hybrid SECUMHES...........c..orveiciieceeceecniiiins vt | 13,812,500 | ..... 12,500,000 | ..... 12,500,000 | ......... 12,500,000 | ..o 0 0 0 0 0 .. 12,500,000 |................ 0 ].1,312,500 |..... 1,312,500 | ..... 822,656 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O |DUN & BRADSTREET CORPORATION T.. 10172772021 ] Tax Free Exchange... 995974 | .. 992500 | ... 998,286 | ...........992,083 | ... 1785 | . (4.212) (2,427) 02/06/2026.
000000 00 O |PACIFIC GASSELECTRIC CO. .| 01/25/2021. | DIRECT.........ooccc.... 811,874 | ... 1,789.226 | ... 1,790,300 | ...... 304 304 06/23/2025.
000000 00 0 |SUMMARY ADJUSTMENT . [ 12/30/2021. | VARIOUS . 0769 | 9,769 | oo 9,769 | oo 9,769 | oo 0 | oo | o 9,839 | oo Lo B7) | e n57) | 187,963 | 01/31/2023.
000000 00 0 |WG PARTNERS 11/15/23 C | 04/07/2021. | VAIOUS.....vvsovvvrssverrssmvnesssenssensesseenesns 473455 | 474,033 405 1,947 | 11/15/2023.
05349U BC 5 |AVAYAINC. 12/15/24 | 0112072021, [ VaHOUS....ococvvcvvrcvrsevesecssnesesinss || agagae [ 335320 1725 12/15/2024.
05350N AG 9 |AVANTORINC 11/08/27... [ 0112512021, | DIRECT.....oosoessveesscomssssenssseessienns | 80800 | oo 80,000 8 11/08/2027.
06731D AF 1 |BARBRIINC st Lien Term Loan. ..|..| 01/21/2021. | DIRECT.... 856,216 891,892 | . 39,914 12/01/2023.
12512Y AF 8 [CDWLLC A0M3126..oeeeeeeee e .| 03/17/2021. | DIRECT.... 1989471 | ... 1979275 | ... 1,914,048 1,795 1,921,819 10/13/2026.
12769L  AB 5 | CAESARS RESORT COLLECTION LLC TL +L275].. | 12/31/2021. | VAMOUS..........ooovvvvervesssssivevevneesssssssi | 1,496,874 | ... 1,503,681 | ....... 1,479,905 2782 | oo | e, 1,460,968 12/23/2024.
16384Y AF 4 |CHEMOURS COMPANY LLC TL +L175.. . [01/21/2021. | DIRECT....ooovvviesenvsiisnssvisssnssvissssen | 6,370,361 | ....... 6,418,500 | ....... 6,406,101 1,966 04/03/2025.
23582L AK 7 [DANAINC 02/27/26 | 01/26/2021. | DIRECT oo | | 80,400 | oo 80,000 | oo 73,600 68 02/27/2026.
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24702N° BE 9 |DELL INTERNATIONAL LLC/EMC CORDELL  |.. | 01/22/2021. [ VaIOUS....rocccooorooorcomrssreers s
NTE L | 2,109,107 | ......2,101,902 | .....2,079,514 | ..oocc. 2,072,580 9,741 09/19/2025.
269288 AL 3 |EW SCRIPPS CO EW SCRIPPS CO.....occoooocrrvoe 0200172021, | DIRECT.cooovcoeveeeseesssessseesses s ) ) 7489 | 36,907 | . 36,922 73 05/01/2026.
29362L AH 7 |ENTEGRIS INC T1/06/25.......oovviriine .1 02/22/2021. | DIRECT......coorriiiiriisericrirenisiiseissiis . . 128,204 | .........128,204 | ......... 127,595 | oo 127,545 (5) 11/06/2025.
31740M AC 5 |FINANCIAL & RISK US HOLDINGS | FINANCIAL. | .. | 04/07/2021. | Various 292281 292281 | 294,420 | oo 291673 | . 607 10/01/2025.
31935H AB 3 |TRICO GROUP LLC 02/02124.....ooecrerroe .| 01115/2021. | Redemption ~ 100.0000.. (23,035) (23,035) | o (23,035) | o (23,035 | . 9,084 0210212024,
36760B A* 0 |GATEWAY CASINOS AND ENTERTAINMTL | A| 01/14/2021. [VaHOUS....c..oosvvrsvcvessssessssossssssssnonns
+L300 TCL7AIC) | T D 0 | ...(982,374) 03/13/2025.
40409V AR 5 |HBFULLER CO 10/20/24 - | 01/22/2021. | DIRECT... 541,045 | .........541,045 | ......... 542,060 | .............528,874 | .. () P — 528,869 | ..ovvverrverinns | oo 12,176 10/20/2024.
4328900 AH 6 |HILTON WORLDWIDE FINANCE LLC .. |.. | 01/27/2021. | DIRECT.... P R 5473574 | ....... 5473574 | ....... 5,473,574 | wooo...... LRy 72/ N DN (0 USRI 5,473,574 06/22/2026.
45004k AC 0 |IRIHOLDINGS INC 1200125, . [12/31/2021. | Redemption ~ 100.0000.............c........ 2000 | 2,000 .. 1,980 1936 | ... 64 64 2,000 12/01/2025.
45672 AK 6 |INEOS US FINANCE LLC TL +L.200........ocvvcveccres < [ 0410712021, | VAIOUS. ..o | 1,935,174 | ...... 1,935174 | ... 1,913,470 | ... 1,884,807 | ....... 954 954 | oo | o 1,885,761 04/01/2024.
461230 AG 3 |INVENERGY THERMAL OPERATING | .| 01/26/2021. | DIRECT....
INVENERGY | e 1,306,411 | ... 1,299,911 | ... 1,302,348 | .c.c.. 1,300,644 LLVJ) S — 1,300,654 08/28/2025.
50168E AB 8 |LABLINC 07/01/26.....coovrieieccs .. | 02/09/2021. | Tax Free Exchange 1,680,496 | ...... 1,678,750 | ...... 1,661,963 1,645,317 1,432 | oo | e 1,646,748 07/01/2026.
52720K AP 1 |LEVEL 3 FINANCING INC LEVEL 3 FINANCING.. | .. | 02/17/2021. | VaMOUS....cccooonvvvvmsevmrssvvenssvmsssssensseens [ 6,570,431 | ....... 6,574,900 | ...... 6,415,539 6,336,091 2163 | oo | e 6,402,324 03/01/2027.
54948F AB 4 |LUCID ENERGY GROUP Il BORROWER TL .| 01/2212021. | Various.
w0 e 2,782,566 | ....... 2,917,500 | ...... 2,917,500 | ......... 2,768,591 | ...... 105,958 | ..oovoveee L5 3 I D 106,441 | ooovvcverees | e 2,875,031 | oovvccercen | e (92,466) | ........ [CE I ) — 02/17/2025.
55316H AB 1 | GENESEE & WYOMING INC o | 012212021 | VAIOUS. oot | 994,981 | ..o 992,500 | ..o 987,538 | ..o 982,006 |....... 106 106 [ oo | o 982,112 | oo | s 12,869 | oo 12,869 [ .oooevrrieceen 12/30/2026.
57163K AH 1 |MARRIOTT OWNERSHIP RESORTS INC .| 01/26/2021. | DIRECT....
MARRIOTT e 972,749 | ........ 982,575 | ... 985,444 | ........... 960,467 | ....... 19,453 | v 50 [ oo | v 19,503 | v . 08/29/2025.
58943P AQ 5 |MEREDITH CORPORATION 2018 Term Loan B... | .. | 01/25/2021. [ DIRECT......cccccommvvvomsmversssnssssesssonns 289731 289369 | ... 289.948 | .. 285,951 2913 12 2925 | 01/31/2025.
59501N AJ 8 |MICROCHIP TECH INC TL +L200 .| 04107/2021. | Redemption ~ 0.0000.... K ' R B I ) ") 05/29/2025.
632298 AD 0 |NATEL ENGINEERING COMPANY INC .. | 02/16/2021. | Various 709,429 | ..., 742191 | oo 742191 | coorirsrrrsr 698,587 | 183,604 | oo | eeeeriresseeneens | eererereenns 43,604 | ..ooovvoer. 04/30/2026.
63939U AE 7 |NAVITAS MIDSTREAM MIDLAND BASI TL +L450| .. | 02/01/2021. | VaHOUS....o.ccoovosororsosrcscsirons | | 2,880,900 | ..... 2,910,000 | ..... 2,895,450 981 981 12/13/2024.
640720 AK 8 |CSCHLDGSLLC 04/15/217... o | 10125/2021. | VaHOUS. ..o | 1,428,087 | ... 1430931 | ...... 1,431,161 (140) 4370 04/15/2027.
65336R AW 8 |NEXSTAR BROADCASTING INC... . |.. [02110/2021. | DIRECT.... 3030934 | ....3.019,610 | ... 3,007,208 (174) 979 09/18/2026.
68371Y AJ 2 |OPEN TEXT CORP 05/30/25.... A[02/03/2021. | DIRECT cvvvvvsvvsvvsersvmsenssrssssrsnes | | 2013853 | ... 2917.500 | ..., 2,921,147 (44) (44) 05/30/2025.
71534R AD 8 |PERSPECTAINC 05/30/25 .| 01/2212021. | DIRECT.... 872813 | . 875,000 | oo 873,906 266 266 05/30/2025.
73703# AA 1 |PORTS AMERICA HOLDINGS INC TL +L275....... |.. | 11/22/2021. | VAIIOUS.....ccvvvocsccvevevnnnnsssssssiviveccsensss | 6,818,645 | ....... 6,818,645 | ....... 6,818,645 | .........5,570,534 | .....248111 | .ooovvvviiiric 248,111 04/28/2025.
759157 AD 4 |REGIONALCARE HOSPITAL PARTNERS.. ..102/11/2021. | DIRECT 234,937 233477 | 235,084 (70) 1,385 11/16/2025.
85236H AB 5 [STADCOLALLC 06/29/23 .. | 08/06/2021. | VAIOUS.........cvvererrverreiesesiesesssssissniiens | 26,290,709 | ..... 26,290,709 | ..... 26,290,709 | +.......26,290,709 | v.oorvrvveerennne | eorrrerenrreeren 0 26,290,709 B I SOOI IO 127,201 | 06/29/2023.
85769E AZ 4 |STATION CASINOSLLC 02/08/27.... .| 01/25/2021. | Various 986,490 990,203 | ......... 988,966 | ... 973,736 | rrn 13,110 | oo P N DO LRI IR O 986,870 | 1vvvvvrvvvrrrns | oo (I p— (380) | ....oo. 2,132 | 02/08/2027.
863330 AB 4 |STRIKE LLC TL L+800 11/30/22 .. | 04107/2021. | Various 212,876 | .. 212,876 | o 212,876 0 . 11/30/2022.
863330 AB 4 |STRIKELLC TLL+800 1/30/22... | 03J05/2021. | VaHOUS...oos v | 1,274,638 | ....... 1432178 | ... 1,432,178 B U N 345461 | oo . 11/30/2022.
87823Q AR 5 | TECH DATA CORP 06/30/25.... .. [ 02/04/2021. | DIRECT......oovrvvvrnenivisssevsissssssiisssnins | 50249 | .o 49,875 | v 49875 | oo B9875 | oo o, 0 06/30/2025.
87951Y AU 5 |TELESAT CANADA 12/07/26.... .| 01/25/2021. | DIRECT.... 204,171 203,408 | oo 202,899 | ... 201,185 681 19 700 S . ol 12/07/2026.
88233F AK 6 |VISTRA ENERGY CORP TL +L200 o | Q12512021 | VaHOUS. ..o | 1,985,505 | ....... 1,978,087 | ....... 1,982,258 | .......... 1,970,868 | cooovevesrens | consorsions () ()] PR - 1,970,864 , S 12/31/2025.
89609U AE 1 |TRICO GROUPLLC 02/02/24... .| 01/15/2021. | Various (98,892) | oo | o 0 02/02/2024.
91136E  AJ 4 |UNITED RENTALS NORTH AMERICA I. | 020032021 | DIRECT v | 1,129,866 | ....... 1128456 | ... 1,104,402 LTV I N B 1,106,662 10/31/2025.
91359H AP 3 |UNIVERSAL HEALTH SERVICES INC... ... |..| 02/10/2021. | DIRECT.... | o 1,983,520 | ....... 1,979,798 | ....... 1,868,434 1,499 | covvveeeereccrins | oo 1,881,692 10/31/2025.
918200 AQ 3 [VIRTU FINANCIAL OPERATING LLC......c.......... 0212512021, | DIRECT.cc..ovcoevoesseessessseessses oo ) ) 2398479 | ... 2386546 | ... 2,386,546 6,468 | oo | o 2,386,546 03/01/2026.
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92565E AB 9 |VICI PROPERTIES 1LLC TL +L225.........covuc.. . 101/26/2021. | DIRECT ..ot . N 1,173,077 | oo, 1,174,545 | ....... 1,178,093 (816) (816) (852) . (852)|. 1,915 |12/20/2024.
92645D AG 4 |VICTORY CAPITAL HOLDINGS INC .. | 04/07/2021. | Various. 761,024 | oo 760,07 | oo 766,127 (63) 4,514 15)]| . 6,846 | 07/01/2026.
92854 AA 2 |VIVINT SOLAR ASSET 2 PROJECT C - | 10/29/2021. | Various. 603,554 | ......... 603,554 | ......... 603,554 | crovorsre 803,554 | oo | oo N U VOO i Y<1s 7S EOTONY DAY TSRO | I 13,428 | 12/28/2040.
94120X AB 1 |WATERBRIDGE OPERATING LLC || 02/18/2021. | DIRECT.... 597,931 | oo 691,250 | ....... 673,969 314 80,681 . 74,204) (2P — 06/22/2026.
98310C AC 6 | WYNDHAM HOTELS & RESORTS INC TL +L175 | .. | 02/19/2021. | DIRECT covvsovsvssvesnsivssvnsssssns | 2,932,500 | ....... 2,932,500 | ... 2,934,944 | ..........2,896,087 | .......15640 | ...ooccccoe LT S LIE:< K I— 05/30/2025.
98975V AK 2 | ZODIAC POOL SOLUTIONS LLC....occccovsrrrrve o [ 0211212021, | DIRECT oovovenssesssensssesseens | 1,680,634 | ....... 1,686,960 | ....... 1,688,360 | ....c.....1,670,090 | ..vre0o 12,757 | o (T2 ) T DA 12,440 | oo, 07/02/2025.
C2918P AC 2 |DHXMEDIA LTD DHX MEDIA LTD......cccoovurvrerenee A|02/11/2021. | DIRECT.... 382,956 | ......... 388,787 | ... 369,348 482 482 12/29/2023.
C3604M AM 4 | GATEWAY CASINOS AND ENTERTAINM PIK  |A|01/14/2021. | Various.
- e L 4,809 | oo 4,809 | oo 4,809 | oo 4355 | ....... 46,193 | oo | e | oo 46,193 4,809 B [ IR N I 8,864 | 12/01/2023.
C8000C AB 9 |PANTHER BF AGGREGATOR 2LP.... | 012212021 | DIRECT s | 975,703 | ......... 969,643 | ......... 959,946 | ... 948,111 | ...... 190 190 | oo | e 948,302 [ oooverecccns | e 27,402 | ... 27,402 | oo 04/30/2026.
C9413P AZ 6 |VALEANT PHARMAACEUTICALS 2018 Term | .. | 01/21/2021. | DIRECT....
boan | 1,452,077 | ...... 1,444,853 | ....... 1,443,950 | ..........1,409,132 | ...... ;) DT . B I R 1,409,561 42,516 06/02/2025.
G7739P AL 4 |CORAL-US CO-BORROWER LLC.......ccooororrce. .| 03/10/2021. | DIRECT 000,000 | ... 1,000,000 986,460 it . 1,000,000 . ol 01/31/2028.
8299999. Total - Bonds - Unaffiliated Bank LOaNS..........ccvvvrsiivnsivcsssiinssienns . ...105,494,629 |....107,057,552 |....106,494,494 | ... 105,278,478 |...1,018,465 21,701 .0 . 0 ... 105,982,504 ....(487,864) | ..... (487,864) | ....701,200 | XXX
8399997. Total - Bonds - Part 4.... 1,677,539,788 | .1,642,809,480 |.1,647,242,411 | ....1,594,987,054 |...2,116,761 | ...(3,429,753)] .....53,925 |.....(1,366,917) | .....867,452 | ...1,637,133,209 38,115,912 |...38,120,777 | 33,168,897 | XXX
8399998. Total - Bonds - Summary Hem from Part 5......cccoeovessvessvesssvesiinss oo ..626,277,322 |...625,673,213 |...627,240,983 | .ooooocovvcceercens | e (1,015,414 ] ........ 1,516 | .0(1,016,930) | oo | e 626,224,053 ....(588,959) | ......(588,959) | ..3,022,625 | XXX
8399999. L 2,303,817,110 | .2,268,482,693 |.2,274,483,394 | ...1,594,987,054 |...2,116,761 | ...(4,445167) ....55441 | ...... (2,383,847) | ......867,452 | ....2,263,357,262 37,526,953 |..37,531,818 | 36,191,522 | XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
857477 60 8 | STATE STREET CORPORATION....oo.cvsvsvrrc | 12/09/2021. CANTOR FITZGERALD & CO..ovovvvv | 240,000.000 | ... 477,500 | v | o 6,000,000 | .......... 6,799,200 | ....(799,200) [ oo | o | s (799,200) | e | o 6,000,000 | oo | o 477,500 | ......477500 |...317,082 | XXX
902973 15 5 | US BANCORP US BANCORP 3.5% 07/15/2049... | .. | 12/15/2021. | Various | :.200,000.000 | ...... 4,902,922 | .o | o 3,000,000 (1,954,000) | oo | | e (1,954,000 | .. . 3,000,000 1,902,922 |....1,902,922 | ... 115,305 | XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred e - 11,380,422 XXX | s 9,000,000 (2,753,200) | s | 0 | (2,753,200) | o | o 9,000,000 12,380,422 |....2,380,422 | ... 432,387 | XXX
8999997, Total - Preferred StOckS - Part 4....c...vos st vt s | 11,380,422 XXX | 9,000,000 (2,753,200) | o0 | i | (2,753,200) | ooorsnse 0 | o 9,000,000 2,380,422 |....2,380,422 | ....432,387 | XXX
8999999. TOMl - PIOTBITEA SIOCKS ..ottt bt | 11,380,422 XXX | 9,000,000 1,753,200 | .(2,753,200) | o | s [ (2,753,200) 9,000,000 2,380,422 |....2,380422 | ...432,387 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
000000 00 0 [SUMMARY ADJUSTMENT....ooccmsirrrcrrsrrere - 12/30/2021. | VARIOUS D0 0 S N T 0 B R D 0]...372232 | XXX
2925N 10 5 |ENBRIDGE INC ENBRIDGE INC.... A | 11/01/2021. | CANTOR FITZGERALD & CO..oocvvvves | 28,413.000 | ...... 1,198,319 XXX [ o 1,019,839 | ... 908,932 | ..o 186,311 | oo | e 45,404 | i 110,907 | oo | o 1,019,839 | oo | o 178,480 | .....178,480 | .....30,032 | XXX
29273V 10 0 |ENERGY TRANSFER EQUITYLP..... - | 09/29/2021. | WALLACHBETH CAPITALLLC...oovvoveee | 442,504.000 | ....... 4,214,895 XXX | 2,694,361 | .........2,734,675 | ... (TR VN1 DS DR DO (40,314) . 2,694,361 1,520,534 |...1520,534 | ...134,964 | XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS L.. - | 11/0212021. | Various wer| ......186,818.000 | ....... 4,260,663 XXX | 3,090,689 | ..........3,659,765 | ... (562,141) | oo | 200008,935 | o (569,076) N 3,090,689 |.... | .1,169.974 |....1,169,974 | ...252,204 | XXX
294600 10 1 | EQUITRANS MIDSTREAM CORP.. - |- [ 06/24/2021. | WALLACHBETH CAPITAL LLC......occoo. | 37,771.000 | ... 330,753 XXX | s 162,536 | v 303,679 | ... TCLIRTE) ) IS B D (141,843) | oo | s 162,536 | oo | o 168,217 | ....... 168,217 | ... 11331 | XXX
371927 10 4 |GENESIS ENERGY. || 02/11/2021. | BARCLAYS CAPITAL INC . 22,780.000 | ......... 151,970 XXX | s 105,016 | ...o......... 141,464 | ...... (36,448) | oo | oo | v (36,448) o] 86,954 | .o 46,954 | oovoveere XXX
494568 10 1 |KINDER MORGAN INC/DELAWARE.. | 09/30/2021. | WALLACHBETH CAPITALLLC..occvoees | 41,655.000 | ... 707,716 XXX | 670477 | oo 569,424 | .. 118,399 | oo | 100 17,345 | 101,054 37,238 | 37,238 | ...... 33428 | XXX
55336V 10 0 |MPLXLP.... -« | 06125/2021. | VaOUS...oos oo | 77,840.000 | ....... 2,296,028 XXX | s 795,883 | ...........1,685,236 | ... (889,353) | cocvvoeveversns | oo | e (889,353) .| 1,500,145 |.....1,500,145 | ....... 53515 | XXX
550080 10 6 | MAGELLAN MIDSTREAM PARTNERS LP............| .. | 11/01/2021.| GOLDMAN SACHS & COMPANY..........| | 64,321.000 | ....... 3,179,592 XXX | 2,268,226 | ..........2,729,783 | ..... (461,557) TN DT D (461,557) | .. . o] 911,366 | ... 911,366 | ....132,180 | XXX
67058H 10 2 |NUSTARENERGY LP....oovoiiririn | 06/24/2021. | WALLACHBETH CAPITAL LLC......occoo | 58,202.000 | ....... 1,081,167 XXX | 699,565 | .............838,691 | ... TCECIRPL:)) IS B (139,126) | oo | eovirrsssr 899,565 | oo | oo 381,602 | ...... 381,602 | ... 23281 | XXX
682680 10 3 |ONEOKINC | 02/08/2021. | BARCLAYS CAPITALINC....ooooocses | 20,500.000 | ......... 883,525 XXX | s 551,086 | .............786,790 | ... (235,704) (235,704) o] 332439 | .. 332439 | ..... 19,168 | XXX
718549 20 7 |PHILLIPS 66 PARTNERS LP .. 102/12/2021. | BARCLAYS CAPITAL INC.... 9.354.000 238 558 XXX |, 251,667 | ooveosrrrnr. 247,039 | ... 4,628 N (13,109) | ........ TCRRT0:) ) E— XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE L - | 02/08/2021. | Various vl ....168,423.000 | ....... 1,534,805 XXX | 1,004,192 | ...........1,387,806 | ... (383,614) | ..530,613 | ...... 530,613 | cooccoerrrees XXX
822634 10 1 | SHELL MIDSTREAM PARTNERS LP.........ccceu..... .+ [ 06/25/2021. | VAOUS.......ovvvvverrrieniisssnsssisseniiens | 26,288.000 .......... 395,183 XXX | i, 249’473 ....... (151510) ol 145]10 XXX
86765K 10 9 |SUNOCOLP | 02/08/2021. | BARCLAYS CAPITALING..coocovvverene | 10,921.000 | w.cooo.. 351,771 XXX | e 304,081 | oo 314,306 | ... (10,225) - 47,690 XXX
876126 10 1 | TRIRESOURCESINC.... | 02/09/2021. | Various o] .....129,046.000 | .......4,008,034 XXX | 2,072,868 .(1,331,365) . 1,935,165 |.....1,935,165 XXX
969457 10 0 [WILLIAMS COSINC......cocvveivieeceerrceeceeeeinns .. | 06/24/2021. | WALLACHBETH CAPITAL LLC............... ....105,662.000 | ...... 2,825,772 XXX | 2,140,704 | ..........2,118,523 | ........ 22,181 . o 685,067 | ....... 685,067 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... T ———— 27,658,751 XXX | 18,080,663 (3,944,981 | oo | ......60,684 |......(4,014,665) ] .0 | 000 18,080,663 | oo 0 |.9,578,085 |....9,578,085 | ..1,173,975 XXX




Annual Statement for the year 2021 of the Farmers Property and Casualty Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31338% 11 2 [FEDERAL HOME LOAN BANK OF BOST........... [ ] 03/1212021. JISSUING COMPANY....vvcrsrics | 280,000.000 | ....28,000,000 XXX | 28,000,000 | ........ 28,000,000 | oo | oo 0 28,000,000 ) PO P 0 ]..113511 | XXX
9199999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.... R 28,000,000 XXX | 28,000,000 | ......... 28,000,000 | ....oovo 0 0 0 0 0 28,000,000 0 | [ 0]...113511 | XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
59200° 10 4 [METROPOLITAN GENERAL INSURANCE......... [ -] 04/01/2021. ]IN-HOUSE 1,000.000 | .....34,906,119 XXX | s 26,373,500 | ... 34,906,119 | ..(8,532,619) | .o | comsesssins | o (8,532,619) 26,373,500 .| 8,532,619 |....8532,619 | ..o XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiiates Other......... el 34,906,119 XXX | 26,373,500 | ......... 34,906,119 | ..(8,532,619) | cocoovvcrenecd | oo | (8,532,619) 0 26,373,500 0 |.8532,619 |....8,532,619 |..coccon..en 0] Xxx
9799997. Total - COMMON StOCKS = PAIt 4. sessssssssisins vttt | 90,564,870 XXX ... 72,454,163 | ......... 85,001,448 | (12,477,600) .(12,547,284) | ...oo......... 0. 72,454,163 | ............. 0 [ 18,110,704 |..18,110,704 | ..1,287,486 | XXX
9799998 Total - Common Stocks - Summary em from Part 5.t e | 1,368,009 XXX |, 1,404,879 [ [, (o) SO [ 1,404,879 | oo [ oo (36,868) | ........ [GIT:)) — XXX
9799999 Total - COMMON SIOCKS......versvvvessnssessmsssssssses s smssss s snssssin s | 91,932,879 XXX ... 73,859,042 | ......... 85,001,448 | (12,477,600) | ...oocc0ee0 | o 69,684 |....(12,547,284) | ....occc.... 0. 73,859,042 .0 [ 18,073,836 |..18,073,836 | ..1,287,486 | XXX
9899999. Total - Preferred and Common Stocks ...103,313,301 XXX | 82,859,042 | ........ 96,754,648 | (15,230,800) | ..oovcorsvecd 0| o 69,684 | ....(15,300,484) 0 82,859,042 0 | 20,454,258 |..20454,258 | 1,719,873 | XXX
9999999. Total - Bonds, Preferred and Common Stocks 2,407,130,411 XXX 2,357,342,436 | ....1,691,741,702 | (13,114,039) | ...(4,445,167) | .....125,125 | ...(17,684,331) | ......867,452 | ....2,346,216,304 | ......... 4,865 | 57,981,211 |...57,986,076 | 37,911,395 | XXX

€Lvia
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends

Bonds - U.S. Government

GOVERNMENT NATIONAL MORTGAGE

S

3622AA 4R 2 |A .. | 05/19/2021 | JP MORGAN SECURITIES LTD LDN...... 12/01/2021 | Paydown IO I 717296 | oo 745,539 | ... 717,296 | oo 717,296 | oo | s (28,244) | ..o | vereenene(28,244) | s | e | e | e 0
912810 TC 2 |UNITED STATES TREASURY................. o | 12002/2021 | VAIIOUS......covvrerireiiieieieieiie e 12/02/2021 | UBS SECURITIES LLC......oovvverererieieres | e 4,500,000 | ......... 4,592,930 | ......... 4,611,712 | ... (A) [ o | e (@) | s | e | v 18,786 | ...... 18,786
91282C BU 4 |UNITED STATES TREASURY.... .. | 04/19/2021 | DEUTSCHE BANK SECURITIES INC...... 06/22/2021 [ VAIIOUS.......coouverrerrercrieeseriessineessenenee | eenae 325,000,000 | ..... 324,784,180 | ..... 324,783,008 | ..... 324,796,855 | .....ovvevirveres | v 12,675 | .o rerrerenee 12,875 [ s [ [ e (13,847) | ..... (13,847)
91282C CJ 8 |UNITED STATES TREASURY .. | 07/26/2021 | BANK OF AMERICAN.A.... 12/29/2021 | Variou <eenrn8,750,000 | .........6,802,748 | . 6,656,699 .6,799,175 (3,573) ..(142,476) | ...(142,476)
91282C CL 3 |[UNITED STATES TREASURY.... .| 07/30/2021 | JP MORGAN SECURITIES LTD LDN...... 10/22/12021 | VAIIOUS........ocvervrrererieiriesieisiesiesssssisniens | oevenens 3,470,000 | ......... 3,472,982 | ......... 3,462,624 | ........3,472,910 (72) | cvovvvrvernes | v (T2) | e v | e (10,286) | ..... (10,286)
91282C CS 8 |UNITED STATES TREASURY.......cconeenns .. | 09/23/2021 | JP MORGAN SECURITIES LTD LDN...... 11/12/2021 | VAIOUS. . .ovvvvsrvevsreesseressseessssnsssssnessnnesas | eeres 10,000,000 | ......... 9,889,844 | ......... 9,738,672 | ......... 9,891,302 ...(152,630) | ...(152,630)
0599999, Total - Bonds - U.S. Government... e s o] 350,437,296 | ..... 350,288,223 | ..... 349,970,011 | ..... 350,270,463 ..(300,453) | ...(300,453)
Bonds - U.S. States, Territories and P ions
452151 LF 8 |ILLINOIS STATE OF 5.100% 06/01/33. I . | 08/18/2021 | UBS SECURITIES LLC.. 09/14/2021 | UBS SECURITIES LLC. .500,000 | .. ..595,668 ...593,450 594,884 (784) .(1,434)
1799999. Total - Bonds - U.S. States, TEITtores & POSSESSIONS. . ..c.iviiir  woiririsisisesressasesssssesssssssssssssssssesssssssssenssssssssssssssssssssssessssssssessessssnssssessanssesassassssssnssessnnsssssesansses | aorsenenernsD00,000 | srvovirnnend 595,668 | .. 593,450 594,884 0 (784) 0
Bonds - U.S. Political Subdivisions of States
111746 JF 1 |BROCKTON MASS 2.558% 11/01/31... | .. | 10/21/2021 | STIFEL NICOLAUS.........ccccrvrvrrirrrrrrrrnirnns 11/17/2021 [ STIFEL NICOLAUS.......cooovvvvvviernriirirens | v 2,500,000 | ......... 2,500,000 | ......... 2,537,850 | ......... 2,500,000
54438C YP 1 |LOS ANGELES CALIF CMNTY COLLEG. |.. | 09/09/2021 | KEYBANC CAPITAL MARKETS INC....... 12/17/2021 | TD SECURITIES USA LLC. 870,000 | ....ccoonee 890,741 | coovvvvrne 870,740 890,153 (587)
797356 DL 3 |SAN DIEGO CALIF UNI SCHDIST.......... .. | 10/07/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 12/02/2021 | WELLS FARGO & CO.... ..1,000,000 | .. ,000,000 | . 1,005,040 .1,000,000
2499999. Total - Bonds - U.S. Palitical Subdivisions of States........cccus i N I 4,370,000 | ......... 4,390,741 | ......... 4,413,630 4,390,153 0 (587) 0
Bonds - U.S. Special Revenue and Special A t
01026C AD 3 |ALABAMA ECON SETTLEMENT AUTH B| .. | 09/09/2021 | BANK OF AMERICA N.A..... 12/20/2021 | UBS SECURITIES LLC.....ccccovvvvrrrerirenes | e 500,000 | ...ocvvnee 574,885 | ..cooovnnee 563,380 572,457 (2,428)
072024 XF 4 |BAY AREA TOLL AUTHORITY......cccooun. .. | 03/03/2021 | BANK OF AMERICAN.A.... 10/07/2021 | PIPER JAFFRAY ......ovvviririinriesineiinne | eviias 4,000,000 | ......... 4,000,000 | ......... 4,002,760 | ......... 4,000,000 0].. e e | s 2,760 | ........ 2,760 |...... 42,572
235036 8F 0 |DALLAS FORT WORTH TEX INTL ARP.. | .. | 10/28/2021 | BARCLAYS CAPITAL INC........ccoovvvrnece. 12/06/2021 | BARCLAYS CAPITAL INC......covvvevrvnrne | i 3,000,000 | ........ 3,000,000 | ........ 3,006,600 | ......... 3,000,000 (VI VOOPRORRTOIOIN EOPPORPORSPOORES EOPORPOON 6,600 | ........ 6,600 | ....... 5,229 | ..
FEDERAL HOME LOAN MORTGAGE
3133AJ PG 2 |COR .| 04/19/2021 | VAIIOUS........covvererrrieiieicieiieseieieseeieiaes 12/01/2021 | VTIOUS.......oocvevrreieireicieiesesieiseiesiesesns | soevrenans 494,770 | oo 498,713 | cveinn 494770 | oo 494770 | oo | e (3,943) | oo [ v (3,943) [ v v [ | v 0] . 3,368 | ......... 330
FEDERAL NATIONAL MORTGAGE
313560 4Z 3 |ASSO .. | 04/19/2021 | WELLS FARGO & CO.....cooovvvvverrrrirnnens 07/27/2021 | TD SECURITIES USALLC.....ccccovvvervriacs | e 18,000,000 | ....... 17,892,396 | ....... 17,950,248 | ....... 17,899,323 [ ...oovvvvrriicies | e 6,927 | oo | e 6,927 | oo | e | s 50,925 | ... 50,925 |...... 55,250 |..... 30,750
FEDERAL HOME LOAN MORTGAGE
3137EA EV 7 |COR .. | 04/19/2021 | DEUTSCHE BANK SECURITIES INC...... 07/27/2021 | NOMURA SECURITIES INTERNATIONA | ....... 50,000,000 | ....... 50,025,472 | ....... 50,041,325 | ...... 50,022,543 (P72 | R PO (2,929) [ .oovvvvinei [ e | e 18,782 | ...... 18,782 |...... 53,472 |..... 19,444
3137FK  PJ 9 |FREDDIE MAC FHLMC_4855.................. .. | 06/01/2021 | Interest Capitalization.............c.ccoveeerveens 12/01/2021 | Paydown oo | e 6,612 | covrrrerinan 6,612 6,167 6,167 (G755) 1 ORI I (445) | covovveriees | e | v | e (V1N R RN I
FEDERAL NATIONAL MORTGAGE
3140GS RR 5 [ASSO .. | 04/20/2021 | VAIIOUS........ovvverirerrieireiciesieieieiesseiseeaes 12/01/2021 | VAIIOUS........ocvervrrererieirieeieiseiesieisessissenns | ovvenens 2,543,064 | ......... 2,762,006 | ......... 2,543,064 | ......... 2,543,064 | ...ocooveviieis | e (218,942) | oo [ v (218,942) | oo [ v [ | e 0. 32,832 | ... 3,391
FEDERAL NATIONAL MORTGAGE
3140H1 WL 0 |ASSO .. | 04/20/2021 [ VAIIOUS.......courrverveerrerireirseisseiserieesieees 12/01/2021 [ VaMIOUS........convereieiieriesireeiseiseisseins | eeeies 2,967,221 | ......... 3,168,435 | ......... 2,967,221 | ......... 2,967,221 | oo | e (201,215) | cevvovereriees | e (201,215) | covoreereirnes | eeverneeienriins | e | eevreeineenns 0 [ 33,438 | ...... 3,462
FEDERAL NATIONAL MORTGAGE
3140L3 N4 9 |ASSO oo | 04/19/2021 [ VAIIOUS.......courvervrerrerireiseesseisesseninenes 1210172021 [ VaMIOUS.......cvonerrreeirerierieeeiseesesiseenes | vevirseenns 380,766 | ............ 383,978 | oo 380,766 380,766 | ..oocverrerceriens | e (K141 R PO (3,213) [ oo [ [ e [ v (V] I 2,299 | .o 254
FEDERAL NATIONAL MORTGAGE
3140L5 BA 3 |ASSO oo | 04/19/2021 [ VAIIOUS.......courvervrereerireirseesseisesssenineees 1210172021 [ VaMIOUS.......cvonerrrieirciierieeiineesssisseenes | vevirseenns 551,027 | cooovvvene 568,160 | ............ 551,027 551,027 | .ovvvoerirerirnens | v (ANAKK) ) [ BN (17,133) [ v e e [ v 0] e 3,227 | oo 520
FEDERAL NATIONAL MORTGAGE
3140QK LF 3 |ASSO oo | 04/19/2021 [ VAIIOUS.......couveerverrirerererereesseiserienireees 12/01/2021 [ VaMIOUS........coonverrerriecrierireesieeisnenseenes | vevereenns 529,333 | ..... 533,717 | .. 529,333 529,333 | .virverriinins | e (4,384) | oo [, (4,384) [ oo [ v [ e [ v 0| e 3,738 | ........ 353
FEDERAL NATIONAL MORTGAGE
3140QK NX 2 [ASSO .| 04/19/2021 | VAIIOUS........cvveverererrieiercirsie e 12/01/2021 | VAIIOUS........ocvervrrerericiiesieisreniessssisninns | cevenins 1,229,063 | ......... 1,268,239 | ......... 1,229,063 | ......... 1,229,063 | ..covvvvvvernis | e (39,176) | vvovvvveranns [ e (B9,176) [ ovvrvrrvvis [ vnrvererrnnine | verrvrisrirenrinn | overenrininns 0] . 8,230 | ...... 1,161
FEDERAL NATIONAL MORTGAGE
3140X5 6F 5 |ASSO oo | 04120/2021 | VAIIOUS.......coovvererveeevieeviesvieevisseinne 12/01/2021 | VarIOUS.........covvvrrieriniiesiieeiseississiins | eviis 2,765,395 | ....... 2,992,244 | ... 2,765,395 | ......... 2,765,395 (226,849) | vooovvvveiires | e (226,849) | covovvvrviraes | eeverneiienriies | e | e 0] 33,477 | ... 3,687
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2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
FEDERAL NATIONAL MORTGAGE
3140X6 SW 2 |ASSO . | 04/20/2021 [ VAIIOUS........curvverreerirerirerirreiseienerierienes 12/01/2021 [ VaMIOUS.........couverrieerierinsiieririnineiienis | veiiiens 1,300,258 | ......... 1,391,479 | ... 1,300,258 | ......... 1,300,258 | ...covvvvvrirrien | s (91,221) | ovvvvvernens | verireeend (91,221) [ ovvvevereres [ [ e [ v 0 13,710 | ... 1,517
345105 KN 9 |FOOTHILL/EASTERN TRANSN CORR. | .. | 01/27/2021 | GOLDMAN SACHS & COMPANY.. 1200712021 [ Rucvoeveoeeecieeesevesveesiessseesesessssssins | erviens 1,000,000 | ......... 1,000,000 | ......... 1,001,630 0
575896 WQ 4 | MASSACHUSETTS PORT AUTHORITY. |.. | 02/04/2021 | BANK OF AMERICANA................ 10/07/2021 | RBC DOMINION SECURITIES INC......... | .ccocuuee 1,500,000 | ......... 1,500,000 0
647753 MM 1 |LANEW ORLEANS WATER REV............ .. | 02/05/2021 | JP MORGAN SECURITIES LTD LDN...... 09/28/2021 | JP MORGAN SECURITIES LTD LDN...... ,000 | o 700,000 0
64972E UG 2 |NEW YORKN Y CITY HSG DEV CORP.. | .. | 02/24/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 09/16/2021 | CITIGROUP GLOBAL MARKETS INC/... 725,000 | .. ..725,000 0
64972E UH 0 |NEW YORKN Y CITY HSG DEV CORP.. | .. | 02/24/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 09/16/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ......... 1,250,000 | ......... 1,250,000 0
92778W LA 2 |VIRGINIA COLLEGE BLDG AUTH VA..... .. | 01/14/2021 | TD SECURITIES USALLC.....cocovvvvivrirnns 09/20/2021 | GOLDMAN SACHS & COMPANY......cccee | covnennt 6,595,000 | ......... 6,605,222 | ........ 6,515,398 | ........ 6,604,659 (563) [ vvrenenrinnns | eeveneninnens(983) [ v [ o | e (89,261)| ..... (89,261)
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS ...........iuuiiiiiuiuiiiiiereiitissiisssissess e sstes sttt snssnnes | eone 100,037,507 | ..... 100,846,558 | ....... 99,924,161 | ..... 100,041,046 | ....c.ocovvnvet 0 ... (805,514) | ...ovvvunnend 0 ...(116,885) | ...(116,885)
Bonds - Industrial and Miscellaneous
00809Y AA 6 |AES ANDRES BV/DOMINICAN POWER. | D| 04/26/2021 | CITIGROUP GLOBAL MARKETS INCY/.... | 05/04/2021|Call ~ 103.9750 .219,000 | ..... 228,014 227,705 227,849 (165) ...(165) | .. .(8,849) | .
00834C AA 3 |AFFIRM INC AFFRM_21-Z1.......ccccmrvneae .. | 04/26/2021 [ VaIIOUS........c.rveerveerirerirererieisniserirerienes 12/15/2021 [ VaMIOUS.........coeveereeerierieriierienisniinerins | orreeennn885,337 | i 885,306 | ............ 885,337 885,337 31 31 ..
013822 AG 6 |ALCOA NEDERLAND HOLDING BV........ D| 06/08/2021 | JP MORGAN SECURITIES LTD LDN...... 11/03/2021 | MORGAN STANLEY & CO.......ccocoverrnncs veeernenenn 110,000 | oo 734,708 | ..cooonee. 736,625 | .....coonu. 732,804 | oo | e (1,904) | oo [ e (1,904) | ..
01627A  AA 6 |ALIGNED DATA CENTERS ISSUER SE. |.. | 08/11/2021 | GUGGENHEIM SECURITIES.................. 10/05/2021 | DEUTSCHE BANK SECURITIES INC...... vernnnnn320,000 | ... 320,000 321,300 320,000 0
ALLEGHENY TECH INC  4.875%
01741R AL 6 [10/01/29 . | 09/09/2021 | BANK OF AMERICAN.A.........cccooivinnnns 09/16/2021 | SEA PORT GROUP LLC.......cccocvricmriicns | e 330,000 | .....c..... 330,000 | ............ 332,063 330,000 (VI VORI IOVIRRTORRS IO 2,063 | ... 2,063 | .......... 268 | ..o
01750L  AA 1 |ALLEGRO CLO VIII LTD ALLEG_18-....... D | 04/20/2021 | VAHOUS.......cvvrrrerrereirrriesirieriereseseseeens 09/16/2021 [ VAIIOUS.......coovvenrerrererercesseeeseeseriensinens | eerees 10,000,000 | ....... 10,005,000 | ....... 10,010,300 | ....... 10,004,611 [(G]:15) 1 ORI I (389) | cevevrercrres | e | e 5689 | ... 5,689 |...... 33,519 | ... 2,496
NUMERICABLE GROUP SA  5.500%
02156L AC 5 |01/15/28 D| 06/07/2021 | VaIOUS........covoevirrirrirriiniiierierieresenins 09/24/2021 [ VANIOUS........oovveerererirerireeississsisssssenssens | evvreees 1,300,000 | ......... 1,340,339 | ......... 1,334,500 | ......... 1,337,923 (2,416) | cooovvevreries [ e (2,416) [ v [ e [ s (3,423) | ....... (3,423) | ...... 25,804 |..... 10,725
02608A AA 7 |AMERICAN FINANCE TRUSTINC.......... .. | 09/30/2021 | KEYBANC CAPITAL MARKETS INC....... 09/30/2021 | KEYBANC CAPITAL MARKETS INC....... | ccccovvvnnes 360,000 | .....co..c. 360,000 | ............ 361,800 360,000 (VI PPN IVIRPOORS EPPRO 1,800 | ........ 1,800 [ [ e
ANTARES HOLDINGS LP  3.950%
03666H AC 5 |07/15/26 . | 06/08/2021 | JP MORGAN SECURITIES LTD LDN...... 11/17/2021 | MITSUBISHI UFJ SECURITIES USA....... | occoouven. 704,000 | ........... 731,590 | oo 728,161 (2,255) | coovververreenries | erenreerien2,255) [ e [ everieeeenes | eenee(1A73) | (1,173 22,633 |..... 10,351
03762Y AF 4 |APIDOS CLO APID_16-25A........cccoonerennee .. | 04/20/2021 | BANK OF AMERICAN.A......c.ovvvrrrrnrnnne 11/17/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ......... 4,000,000 | ......... 4,002,500 | ......... 4,003,000 (530) | vvvrerneernens | erernerrneeens(530) | vovireirnerinns | eereneineins | 1,030 | 1,030 e 31,404 | ... 302
037833 EB 2 |APPLEINC 0.700% 02/08/26................ .. | 02/01/2021 | GOLDMAN SACHS & COMPANY............. 1212212021 [ VaMIOUS.........coorvvrrieeieeiierirseeississiisnsins | eniiad 6,050,000 | ......... 6,036,388 | ........ 5,896,872 2,310 | o | errerrennn2,310 | i e | 2(141,826) | ...(141,826) | ...... 36,588 | ..ccoverirns
045086 AP 0 |ASHTON WOODS USA LLC / ASHTON.. |.. | 09/09/2021 | J> MORGAN SECURITIES LTD LDN...... | 09/09/2021 | J> MORGAN SECURITIES LTD LDN.... .145,000 ..145,000 ...145,544
04650Y 8 | AMBIENCE MERGER SUB INC............... .. | 06/24/2021 | BARCLAYS CAPITAL INC........c.ccovvmrrenee 06/24/2021 | BARCLAYS CAPITAL INC........cocvvvvvrens | 0000 220,000 | ... 220,000 222,475 220,000 | .ovvvvcrierirnens e s | 0 [ [ | 2875 | e 2875 | [
AVANTOR FUNDING INC  4.625%
05352T 7 |07/15/28 . | 06/29/2021 | JP MORGAN SECURITIES LTD LDN...... 10/20/2021 | BARCLAYS CAPITAL INC....ccooovvvvrevrners | v 625,000 | ............ 659,406 | ............ 650,000 656,467 (2,940) | ..ovvrenrns [ e, (2,940) [ .oovoovieen [ e | s (6,467) | ....... (6,467) | ...... 22,242 |..... 13,329
AVANTOR FUNDING INC  3.875%
05352T AB 5 |11/01/29 10/19/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 10/22/2021 | GOLDMAN SACHS & COMPANY......ccc.. | ovvernenne 750,000 | ...ocvonee 750,000 | ............ 750,938 | ....ccoonee 750,000 (VI IR 938 938
BABCOCK & WILCOX CO  4.125%
05605H AB 6 |06/30/28 . | 06/14/2021 | JP MORGAN SECURITIES LTD LDN...... 11/04/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ..ccooneee. 975,000 | ............ 994,295 | ............ 990,394 992,559 | ..ouveeririeriins | e (1,737) | o [ (RIVET4 T T U I (2,165) | ....... (2,165) | ...... 34,128 |..... 18,545
071734 AK 3 |VALEANT PHARMAACEUTICALS........... A| 06/15/2021 | BANK OF AMERICAN.A..........cccoverinn 06/29/2021 | GOLDMAN SACHS & COMPANY.. 225,000 | ..... 220,005 | .. 221,630 220,031 25
072863 AJ 2 |BAYLOR SCOTT & WHITE HOLDINGS... | .. | 01/14/2021 | J> MORGAN SECURITIES LTD LDN...... | 08/19/2021 | GOLDMAN SACHS & COMPANY.. ..1,500,000 ...1,500,000 | ......... 1,545,180 .1,500,000
BANKERS HEALTHCARE GROUP
08861Y AA 4 |SECUR . | 04/23/2021 | Various... .| 12/17/2021 | Various, .200,822 ..200,815 | .. 200,822 200,822 7
097793 AE 3 |BONANZA CREEK ENERGY INC............ .. | 10/05/2021 | BANK OF AMERICA N.A. 10/06/2021 | BANK OF AMERICA N.A.......cccovirierirns 430,000 | ...cooveees 431,075 | oo 430,000
09951L  AB 9 |BOOZ ALLEN HAMILTON INC................ .. | 06/07/2021 | BANK OF AMERICA N.A. 06/11/2021 | BANK OF AMERICA N.A.....ccoooiviiiinies [ e 470,000 | ............ 470,000 | ............ 476,463 | ........... 470,000
10373Q AY 6 |BP CAPITAL MARKETS AMERICA INC.. | .. | 07/20/2021 | BNP PARIBAS 12/23/2021 | Call  105.0640...........ocoovvrecrrnerirerirane | vvris 2,500,000 | ......... 2,668,975 | ......... 2,626,600 2,641,428 | .o | v (27,547) | oo
12008R AM 9 |BUILDERS FIRSTSOURCE INC.............. .. | 06/07/2021 | JP MORGAN SECURITIES LTD LDN...... 08/04/2021 | JP MORGAN SECURITIES LTD LDN...... | cccoovrennes 495,000 | ... 531,967 | oo 529,650 L2 I (1] 0 N I (3,261) | cooreirrinne
1248EP CL 5 |CCOHOLDINGS LLC 4.500% 06/01/33 | .. | 04/19/2021 | DEUTSCHE BANK SECURITIES INC...... 06/07/2021 | MITSUBISHI UFJ SECURITIES USA. ..1,500,000 | .. ,500,000 | . 1,502,550 .1,500,000
12552F AC 7 |CIFC FUNDING LTD CIFC_14-4RA......... D| 05/19/2021 | BANK OF AMERICA N.A........ccovvvenrrnnee 12/30/2021 | PAYAOWN..........vvmrernreerereeienireeseiinenns | veeins 1,000,000 | ......... 1,001,200 | ......... 1,000,000 21,000,000 | .ovoenveerierirs | i (1,200) | coooevrrereinne
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126307 BH CSC HLDGS LLC  4.500% 11/15/31...... .. | 06/07/2021 | JP MORGAN SECURITIES LTD LDN...... 09/24/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ... 50,000 ....50,000 49,625 50,000
126307 BK CSC HLDGS LLC  5.000% 11/15/31...... .. | 06/07/2021 | JP MORGAN SECURITIES LTD LDN...... 06/29/2021 | JEFFERIES & COMPANY INC................. 674,021 | ............ 677,403 674,029 8
CSN RESOURCES SA  4.625%
12644V AD 0 |06/10/31 06/03/2021 | MORGAN STANLEY & CO........coovvvnrieae 11/10/2021 | JEFFERIES & COMPANY INC.......ccocoovenr | ovvirnnene 785,000 | ............ 785,000 | ............ 749,675 | ........... 785,000
13123X BD 3 |CALLONPETROCO 8.000% 08/01/28. |.. | 06/21/2021 | BANK OF AMERICA NA.......cccoovvvvrnrvrns 06/21/2021 | BANK OF AMERICA N.A.....cocvovvirrrnnnns | v 90,000 | ..ovvernvne 90,000 91,125 90,000
141781 BN 3 |CARGILLINC 0.750% 02/02/26... .| .. | 01/28/2021 | DEUTSCHE BANK SECURITIES INC...... 12/08/2021 | BARCLAYS CAPITAL INC.. ..2,000,000 | .. ,993,160 1,939,620
143658 BR 2 |CARNIVAL CORP 6.000% 05/01/29..... .. | 10/19/2021 | BANK OF AMERICAN.A.....cc..vvvvrvinnnne 1211712021 [ VarIOUS.........ooovevneirieieiieeinseisnisnisens | vevisnenns 700,000 | .....c...... 700,000
156700 AX 4 |CENTURYLINKINC 6.750% 12/01/23.. | .. | 06/08/2021 | JEFFERIES & COMPANY INC................. 06/22/2021 [ VAIIOUS.........ocvveererriesiiesieeeeesseessiessienns | cvviesssan 480,000 | ............ 531,494 530,717 (777)
156700 BA 3 |CENTURYLINKINC 7.500% 04/01/24.. .. | 06/08/2021 | JSES 06/15/2021 | MARKETAXESS CORPORATION .20,000 22,366 22,349 7
156700 BD 7 |CENTURYLINKINC 4.500% 01/15/29.. |.. | 05/06/2021 | GOLDMAN SACHS & COMPANY............ 06/08/2021 | MARKETAXESS CORPORATION........... 320,125 320,187 62
16411Q AL 5 |CHENIERE ENERGY PARTNERS LP..... .. | 09/13/2021 | RBC DOMINION SECURITIES INC... 09/27/2021 | GOLDMAN SACHS & COMPANY.. 640,000 640,000
CHESAPEAKE ENERGY
165167 DF CORPORATION .. | 06/08/2021 | JEFFERIES & COMPANY INC................. 11/30/2021 | GOLDMAN SACHS & COMPANY.........c.. | oeereeerr.370,000 | .ocoevees 393,969 390,064 | ..oovoeveeicenns | e, TR |
19416M  AB COLGATE ENERGY PARTNERS Il LL... |.. | 06/16/2021 | CREDIT SUISSE SECURITIES USAL.... | 06/16/2021 | CREDIT SUISSE SECURITIES USAL.... | ............180,000 | ............ 180,000 | ............180,900 | ............ 180,000
COMSTOCK RES INC.  6.750%
205768 AS 03/01/29 .. | 06/08/2021 | JSES 11/30/2021 | BANK OF AMERICA N.A......cvoivvinirenes | v 625,000 | ............ 657,99 | ......... 650,000 655,673 (V27 ) | R PO (2,321) [ oo [ evrrvereiens [ e (5,673) | v (5,673) | ...... 31,406 |..... 11,250
212015 AL CONTINENTAL RESOURCES INC.......... .. | 12/09/2021 | TD SECURITIES USALLC.......covvrecrernee 12/16/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ......... 1,222,000 | ......... 1,262,827 | ......... 1,262,240 1,262,108 (A1) R I (719) | covereererene | vvrrerrnenine | e 132 | i 132 | ... 9,929 | ... 8,860
CREDIT AGRICOLE SA  1.247%
22535W  AH 01/26/27 01/19/2021 | CANACCORD 12/09/2021 | GOLDMAN SACHS & COMPANY.........c. | evveenee 3,000,000 | ......... 3,000,000 | ........ 2,913,630 3,000,000
227046 AB 5 |CROCSINC 4.125% 08/15/31.. . | 08/05/2021 | MORGAN STANLEY & CO 08/06/2021 | SEA PORT GROUP LLC.... 390,000 391,850 390,000
CROWNROCK LP / CROWNROCK
228701 AG 3 |FINAN .. | 06/15/2021 | Various 08/23/2021 [ VANIOUS........oovveerreerirerireninnississnsiensnnns | enverensnnn650,000 | covonviencn 678,058 | .......... 662,269 677,204 (854)
25470X BB 0 |DISHDBS CORP 7.375% 07/01/28...... .. | 06/07/2021 | GOLDMAN SACHS & COMPANY.. 07/20/2021 | RBC DOMINION SECURITIES INC......... | «eee0eee.275,000 | <ooecece 296,629 296,038 296,011 (618)
25470X BC 8 |DISHDBS CORP 5.125% 06/01/29...... .. | 05/10/2021 | Various .| 09/03/2021 | Various. cevvinerenn 100,000 | oo 700,000 | ............ 694,000 | ............ 700,000
25470X BD 6 |DISHDBS CORP 5.125% 06/01/29...... .. | 09/03/2021 | Tax Free Exchange .| 11/10/2021 | WELLS FARGO & CO.......cocoovvrverrnrrrenns ,000 | .o 300,000 274,500 300,000
28415  AA 1 |ELASTICNV 4.125% 07/15/29.............. 06/30/2021 | JP MORGAN SECURITIES LTD LDN...... 06/30/2021 | JP MORGAN SECURITIES LTD LDN...... | ccccovvveeee 185,000 | .ccvveneee 185,000 | ..coovvnee 185,925 | .........ce. 185,000
ELECTRONIC ARTS INC  1.850%
285512 AE 02/15/31 . | 02/09/2021 | JP MORGAN SECURITIES LTD LDN...... 09/29/2021 | Variou 7,250,000 | ......... 7,230,208 | ........ 7,129,155 7,231,128 921 (722 I [T ISP ..(101,973) | ...... 68,155 | ..ocvvcrirns
EMERA US FINANCE LP  0.833%
29103D AN 06/15/24 . | 05/25/2021 | JP MORGAN SECURITIES LTD LDN...... 12/02/2021 | Tax Free EXChange.........ccouvvenevnerireernnns | ovien 5,000,000 | ......... 5,000,000 | ........ 5,000,000 5,000,000 (VI VOOV VPURTORPOUREN FURPTOORPPURORORS IO 0| 20,594 | .o
EMPRESA GENERADORA DE
29247H AA 2 |ELECTRIC 04/26/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 05/13/2021 | AMHERST PIERPONT SECURITIES LL.. | ....cccovnnee 81,000 | ..oovverneene 84,326 83,268 84,203 ((2)) R I (123) | covervenerens | vveverireenine | cerrereer(935) | vevirnns (935)] ....... 3,327 | ... 2,951
29261A AE 0 |HEALTHSOUTH CORPORATION........... .. | 06/08/2021 | CREDIT SUISSE SECURITIES USA L.... | 09/30/2021 | Various 1,000,000 | ......... 1,066,250 | ......... 1,051,331 .1,063,701 (2,549)
30034T AA 1 |GLOBAL CASH ACCESS HOLDINGS IN. | .. | 06/30/2021 | JEFFERIES & COMPANY INC................. 06/30/2021 | JEFFERIES & COMPANY INC.......ccocovvver | vovverranns 185,000 | ..ccvvenee 185,000 | .covverecs 188,700
30165X AB 1 |EXETER AUTOMOBILE RECEIVABLES. |.. | 09/30/2021 | Various... 11/08/2021 [ VAMOUS.......voeveererrereririeeiesseissssssssesseneens | sreveees 3,554,647 | ......... 3,555,172 | ......... 3,554,647
30257W AA 4 |FAGE INTERNATIONAL SA/FAGE USA.. 05/13/2021 | Various... 12/10/2021 |Call  102.8130 411,935 ...411,252
FORD MOTOR COMPANY  8.500%
345370 CV 04/21/23 .| 06/10/2021 | JSES 11/22/12021 [ Call  110.7940........ccoovvvivriicricnniiens | v 885,000 | ............ 992,014 | ........... 980,527 966,895 |......cccoveriieins | crrenns (25,119) | cvovvriaeis | e (25,119) [ v [ | 0n(81,895) | ..o (81,895) | ....139,617 |..... 11,075
FORD MOTOR COMPANY  3.250%
345370 DA 02/12/32 11/08/2021 | MORGAN STANLEY & CO.......cccvvrvrvrnec. 11/16/2021 [ VarIOUS.......cvonrerneirierieeieeisneesssiseises | eeirseenns 735,000 | .ooverenee 735,000 | ..coooneen. 736,213 | ...cccoonu 735,000 0 | e | e | e 1,213 | 1,213 | s KIST: N
GANNETT HOLDINGS LLC  6.000%
36474G  AA 11/01/26 .. | 10/05/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 10/07/2021 | OPPENHEIMER & CO. INC.......ccccouvrveer | verreernn 265,000 | oovcnce 265,000 266,325 265,000 0
364760 AP GAP INC  3.625% 10/01/29.................... .. | 09/13/2021 | CITIGROUP GLOBAL MARKETS INC/.... | 09/28/2021 | CITIGROUP GLOBAL MARKETS INC!.... | ...........310,000 | ............ 310,000 | ............ 310,000 310,000 0
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GENERAL ELECTRIC CO  3.450%
369604 BV 05/01/27 . VaTIOUS......oovvrerrireiesiee e 12/01/2021 | VaMIOUS.........covveerreerierincrerinnineiinsiine | eereen 3,550,000 | ence 3,920,499 | ......... 3,866,175 | ......... 3,877,297 | oo | v (43,202) | .voovveriens | e (43,202) | ...ovovvereris [ i ...(239,857) | ...(239,857) | ....361,416 |..... 44,246
382550 BL GOODYEAR TIRE & RUBBER CO.......... . JP MORGAN SECURITIES LTD LDN...... 06/15/2021 | BANK OF AMERICA NA.... ....30,000 31,056 30,000 | oooevererereninns [ e [ e | e e [ | 1,056 | ........ 1,056
38869A AD GRAPHIC PACKAGING INTERNATIONA | .. BANK OF AMERICA N.A........cooovvvniianns 11/10/2021 | IMPERIAL CAPITAL LLC.... 725,000 | ............ 732,250 | ............ 725,000
HCA-THE HEALTHCARE CO  7.500%
404119  AJ 11/06/33 JP MORGAN SECURITIES LTD LDN...... 10/08/2021 [ SNEX........ccovrerrrrnerieeineerssnesersncrieninees | coserensnn390,000 | vioniennc 468,125 | ............ 499,625 | ............ 465,919 (V201 O PO (P20 OO VRO I 33,706 | ...... 33,706 |...... 11,448 | ... 3,573
HILCORP ENERGY I LP  6.000%
431318 AV 02/01/31 JSES 11/30/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ............745,000 | ............ 789,290 ...745,000 785,290 | oo [ eneeeen(4,001) | i [ (,001) | | e | e (40,290) | ..... (40,290) | ...... 38,492 |..... 17,632
HILTON GRAND VACATIONS
43284M  AB BORROWE . DEUTSCHE BANK SECURITIES INC...... 06/14/2021 | DEUTSCHE BANK SECURITIES INC...... | ............560,000 | ............ 560,000 560,700 560,000
443201 AA ARCONIC INC  6.875% 05/01/25........... . BARCLAYS CAPITAL INC........ccccovevvnnee 09/02/2021 [ Call ~ 117.5000.........cccoeervmrrvcrirnriinis | eereeernnn833,000 | e 967,363 | ............ 978,775 959,996 | ....coovrieriinns | e (7,367) | oo [ e (7,367
ICAHN ENTERPRISES LP  4.375%
451102 CA 02/01/29 VaTIOUS. ....oocvvreereereriesise e 07/12/2021 | Tax Free EXChange...........cc.ovevvererneerncens 1,324,738 | ......... 1,325,019 | ......... 1,325,019 281 281 | e | e | e | e 0 [ 28,383 |..... 23,148
IMOLA MERGER CORP  4.750%
45258L  AA 5 |05/15/29 . CITIGROUP GLOBAL MARKETS INC/.... | 08/13/2021 | VAMIOUS.........covveerercreerrneerenineerneriennns | ernereennn390,000 | 1vionvinnd 354,813 | oo 360,300 354,684
45688C AB 3 |INGEVITY CORP 3.875% 11/01/28....... . JEFFERIES & COMPANY INC .| 09/30/2021 | GOLDMAN SACHS & COMPANY............ | ............335,000 | ............ 333,251 | ... 334,163 333,325
45866F AG 9 |INTERCONTINENTAL EXCHANGE INC..|.. MIZUHO SECURITIES USAINC.... .| 07/30/2021 | TD SECURITIES USA LLC. 478,427 2,470,127 .2,464,823
460599 AF 0 |INTERNATIONAL GAME TECH............... . CITIGROUP GLOBAL MARKETS INC/.... | 07/20/2021 | JP MORGAN SECURITIES LTD LDN...... | ............300,000 | ............ 311,850 | .cooonee. 312,060 311,510
461070 AL 8 |INTERSTATE POWERSLIGHT CO.......... . CITIGROUP GLOBAL MARKETS INC/.... | 07/30/2021 | WELLS FARGO & CO.........ccceevvrvverivure | 20000...2,000,000 | ......... 2,162,480 | ......... 2,151,980
46592Q AA 7 |JBS FINANCE LUXEMBOURG SARL...... VMIOUS. ...vvocvvveereerreseese e 11/12/2021 | MIZUHO SECURITIES USA INC.......cccoe. | orerreerna 755,000 | wovonvceee 748467 | ............ 775,763
JPMORGAN CHASE&CO  1.040%
46647P BW 5 |02/04/27 . JP MORGAN SECURITIES LTD LDN...... 12/08/2021 | BANK OF AMERICAN.A.......cocoovvvrnivenns | 0000..2,000,000 | ......... 2,000,000 | ........ 1,933,540 2,000,000
470108 AM JAGUAR LAND ROVER AUTOMOTIVE P VaTIOUS. ..o 08/06/2021 | BANK OF AMERICA N.A.....cccoovvinvinnins | vereernn550,000 | oooecec 552,225 | oo 548,625 552,196
KENNEDY-WILSON INC  4.750%
489399 AL 03/01/29 BANK OF AMERICA N.A........cocoovevniinnes 08/26/2021 [ VAIIOUS.......coorveervererneereniseinserssnninennens | eerrnerenn600,000 | civeeinncc 666,770 | ............ 662,844 | ............ 666,165
KRAFT FOODS GROUP INC KRAFT
50076Q AE FOODS INC 5% VaMIOUS......oocverrereeneeisseie e 09/21/2021 [ VANIOUS.......coovverreerereereriseenserisersnennens | eerrnerenn450,000 | covoeience 518,625 565,936 517,915
KRAFT FOODS GROUP INC  6.500%
50076Q AN 6 |02/09/40 . BANK OF AMERICA N.A........cocoovvvniinnns 07/20/2021 [ JSES.......ovvevrrrrrivnrrrerrerineensrinsrnennens | cerrenereri325,000 | coveeiinens 450,385 | ............ 461,754 | ............ 450,112
50184K BE 7 |LCMLTD PARTNERSHIP LCM_13A....... WELLS FARGO & CO.... 12/23/2021 | Paydown...........ccovviverinrincniinninnicnnins | eennieennn270,000 | e 270,108 270,000 270,000
50188Y AE 4 |LCMLTD PARTNERSHIP LCM_24A....... Various 10/01/2021 5,752,300 | ......... 5,755,053 | ......... 5,751,828
50201D AD 5 |LCPR SENIOR SECURED FINANCING.. JEFFERIES & COMPANY INC........cccoo.... 07/29/2021 | CITIGROUP GLOBAL MARKETS INC/.... 17,344 77,042 77,283
505742 AP 1 |LADDER CAPITAL FINANCE HOLDING. |.. JP MORGAN SECURITIES LTD LDN...... 07/29/2021 | JP MORGAN SECURITIES LTD LDN 501,688 ...494,063 501,658
LAMAR MEDIA CORP.  4.875%
513075 BW 0 |01/15/29 . BANK OF AMERICA N.A.... 08/24/2021 [ VAIIOUS.......coovvenreerernrercrrseesersnrineenens | cerveneeennd00,000 | covoiinnces 421,000 | ..ooovvrees 423,365 | ....covne. 420,502
550241 AA 1 |CENTURYLINKINC 5.375% 06/15/29.. | .. BANK OF AMERICA N.A.... 06/08/2021 | GOLDMAN SACHS & COMPANY............. | «e.vee...e.250,000 | ... 250,000 251,588 250,000
553420 AM 6 |MPT OPERATING PARTNERSHIP LP.... |.. BANK OF AMERICA N.A.... 09/30/2021 | BANK OF AMERICA NA.......cccovvvmvrrinenes | 01,000,000 | ... 1,012,500 | ......... 1,022,500 11,012,039
55389T AA 9 |MVW OWNER TRUST MVWOT_21-1WA | .. Various 12/20/2021 [ VaMIOUS..........cvvvueiricrienienienisnieniins | enniennn. 148,597 | i 148,556 | ............ 148,597
571676 AJ 4 |MARSINC 0.875% 07/16/26 Various 1212212021 | VarIOUS.........covveeriercrrnrincvcrisrineiiinni | 000e9,000,000 | oo 8,746,160 | ......... 8,749,330
574599 BS 4 |MASCO CORP 1.500% 02/15/28. e WELLS FARGO & CO.... .. | 07/22/2021 | JEFFERIES & COMPANY INC... . ,096,556 | . 2,075,850
57667J AA 0 |MATCH GROUP HOLDINGS Il LLC......... . JP MORGAN SECURITIES LTD LDN...... 09/22/2021 [ VarIOUS.........ccvverereerirrcrinrisriverienineninns | eereeen 1,100,000 | oo, 1,100,000 | ......... 1,102,750
MCCORMICK&COMPANY
579780 AR INCORPORATED BANK OF AMERICAN.A........cccovvvvniins 12/14/2021 3,590,496 | ........ 3,500,679 | ......... 3,591,915 | oo | e, 1419 | s | e 1419 | | | e (91,236) | ... (91,236) | ....... 24750 | ..o
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58549K AC 5 |MELLO MORTGAGE CAPITAL ACCEPTA .. | 06/14/2021 | VAIOUS........ccoorvverrerrimirinrieerierirecesneeens 08/01/2021 [ VAIIOUS........oooverrerrereirnirrieerieriineniens | evverenes 1,000,000 | ......... 1,016,406 | ......... 1,022,859 | ......... 1,016,037 (B70) | vvvreverrinens | eerrrerireeene(BT0) | oo | v | s 6,822 | ........ 6,822 | ....... 4,208 | ... 1111
59567L AA 2 |MIDCAP FINANCIAL ISSUER TRUST..... |.. | 06/07/2021 | Various .| 06/29/2021 | UBS SECURITIES LLC.......coccovvrvvrrrnerres | cererreen 950,000 | covvneces 961,558 | ..cooonven. 997,500 961,434 (124) | covvoevcenene | e (124) | s v | e 36,066 | ...... 36,066 |...... 10,635 | ...... 1,444
64134) AA 1 |NEUB_ .. | 09/30/2021 | BNP PARIBAS.... 10/13/2021 | BANK OF AMERICAN.A........ccovevvnriinns | 000...3,100,000 | ... 3,109,083 | ......... 3,107,285 | ......... 3,108,977 (106)
644393 AB 6 |NEW FORTRESS ENERGY LLC .. | 04/27/2021 | MORGAN STANLEY & CO 10/07/2021 | Various 265,200 255,075 264,661 (539)
65342R AE 0 |NFP CORP 4.875% 08/15/28... . | 05/19/2021 | BANK OF AMERICAN.A.... 05/20/2021 | STIFEL NICOLAUS.... 340,000 ...344,250 340,000
NIELSEN FINANCE LLC  4.750%
65409Q BK 7 |07/15/31 .. | 05/24/2021 | JP MORGAN SECURITIES LTD LDN...... 05/26/2021 [ VAIIOUS.......coooverrerrereereriseenerssssssensens | eeveenes 1,225,000 | ......... 1,225,000 | ......... 1,228,656 | ......... 1,225,000
670001 AC 0 |Novelis 5.875% 09/30/26............cccoon... .| 06/07/2021 | GOLDMAN SACHS & COMPANY............. 07/29/2021 [ VAIIOUS........ourvrieiererireseieeisssisersssisenes | sevsneine 960,000 | ........ 1,000,800 | ............ 995,352 998,515 (2,285)
OASIS PETROLEUM INC  6.375%
674215 AL 2 |06/01/26 . | 05/25/2021 | JP MORGAN SECURITIES LTD LDN...... 05/27/2021 | JP MORGAN SECURITIES LTD LDN...... | ccccovvennee 185,000 | ..oovvence 185,000 | ..ccovvnee 187,313 | v 185,000 (VI VIR IVPIRRRTORRS EPPOOPOO 2,313 | .. 2,313 | e | e
OCCIDENTAL PETROLEUM
674599 CS 2 |CORPORATI .| 05/11/2021 | CREDIT SUISSE SECURITIES USAL.... | 06/10/2021 | MARKETAXESS CORPORATION.......cc.. | cevoveennee 560,000 | ............ 532,000 | ..o 540,613 532,257 257 257 | o | ervverineniens | e 8,356 | ........ 8,356 | ....... 6,479 | ..... 4,791
OCCIDENTAL PETROLEUM
674599 CW 3 |CORPORATI .. | 06/21/2021 | WELLS FARGO & CO........oeceorvrvrrrrerirns 12/09/2021 [ Call  102.3750........cccomuveveerrcrrnerrerirnne | wrvrrennnn 795,000 | 1iivnvenns 803,189 | .coovnve. 813,881 802,012 [ .o | e (G ) T PR (1A76) [ oo [ e | s (7,012)| ....... (7,012) | ...... 37,710 | ... 8,197
681639 AA 8 | OLYMPUS WATER US HOLDING CORP | .. | 09/21/2021 | BANK OF AMERICAN.A..........cccoovvvvnne 11/15/2021 [ VaMIOUS..........orveerererereeriereeeesseesnseessins | errrennrn890,000 | 1o 690,000 | ............ 680,708 690,000 0
682357 AA 6 |180 MEDICAL INC 3.875% 10/15/29.....| .. | 09/30/2021 | GOLDMAN SACHS & COMPANY.. 10/19/2021 | GOLDMAN SACHS & COMPANY............ | ............625,000 | ............ 625,000 | .. 634,375 625,000 0
682691 AA 8 | SPRINGLEAF FINANCE CORP............... .. | 06/29/2021 | Various 07/28/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ............700,000 | ............ 695,468 | ............ 698,250 695,512 45 45
ORACLE CORPORATION  2.300%
68389X CD 5 |03/25/28 . | 04/23/2021 | GOLDMAN SACHS & COMPANY............. 12/20/2021 | JP MORGAN SECURITIES LTD LDN...... | .ccooueee 1,250,000 | ......... 1273313 | ......... 1,246,438 | ......... 1,271,197 (2,118) | oo [ e (2,118) [ oo [ v | e (24,759) | ... (24,759) | ...... 21,403 | ... 2,635
OWENS-BROCKWAY GLASS
69073T AT 0 |CONTAINER .. | 06/07/2021 | JEFFERIES & COMPANY INC................. 06/29/2021 | SUMMIT SECURITIES (S) PTE LTD........ | cevevvvenes 325,000 | ...oocvenee 354,991 | .. 353,925 354,411 ((G1:10) 1 ORI IS (580) | eveveeraerins | ererrerrieenine | verienes (486)| .......... (486)] ....... 2,751 | ... 1,435
69306R AA 4 |P&L DEVELOPMENT LLC/PLD FINA.... |.. | 08/10/2021 [ VarIOUS..........cecourrerrerrrrerierirneirsrineinns 12/23/2021 [ VaMIOUS........coneveeieeiieriesiieeiseiseisssins | eeeins 1,200,000 | ......... 1,259,500 | ......... 1,211,326 | ......... 1,252,034 | oo | e (151 T U (7,468) | ..ovooccer [ v | e (40,708)| ..... (40,708) | ...... 53,817 |..... 11,431
PAPA JOHNS INTL INC.  3.875%
698813 0 |09/15/29 .. | 09/08/2021 | JP MORGAN SECURITIES LTD LDN...... 09/17/2021 | WELLS FARGO & CO.....ccoovvemerrerrvrrnes | crvreens 1,265,000 | ......... 1,265,000 | ......... 1,272,906 | ......... 1,265,000 (VI VORI IVIRPORES ISR 7,906 | ... 7,906 | ..covnee 953 | .o
71376L  AE 0 | PERFORMANCE FOOD GROUP INC..... .. | 07/12/2021 | BMO-LCP. 07/13/2021 | BMO-LCP.......cocvrvrrrnecs .55,000 55,000 55,413 55,000 (VI VORI IVPURRROPTOPRN IOV A3 | A3 | s | e
PIONEER NAT RES CO  0.550%
723787 AU 1 |05/15/23 .. | 05/10/2021 | GOLDMAN SACHS & COMPANY............. 07/29/2021 | SUSQUEHANNA FINANCIAL GROUP LL | ......... 2,000,000 | ......... 1,999,880 | ......... 2,001,640 | ......... 1,999,892 12
73939V AA 2 |POWERTEAM SERVICESLLC................ .. | 06/10/2021 | DEUTSCHE BANK SECURITIES INC...... 09/22/2021 [ VAIIOUS......c.vovverieerieesiresiseeisssisssssnsisenss | avvsnsisen 890,000 | ............ 987,900 | ............ 973,040 980,329 | ..evveerirriiins | e (7.571) [ oo
COTT HOLDINGS INC  4.375%
74168L AA 4 |04/30/29 oo | 05/21/2021 | VarIOUS........ouvverveiicriririisissiienies 07/20/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ....cccueues 500,000 | ............ 495,625 | ............ 498,100 | ............ 495,703 78
743820 AA 0 |PROVIDENCE ST JOSEPH HEALTH...... .. | 03/30/2021 | MORGAN STANLEY & CO.......cccovvvvrrrnne 11/30/2021 | DEUTSCHE BANK SECURITIES INC...... | ......... 2,088,000 | ......... 2,138,634 | ......... 2,171,896 | ......... 2,134,842 | oo | e (3,792) | coovvvvrrireinne
74460W AD 9 |PUBLIC STORAGE 1.850% 05/01/28... |.. | 04/14/2021 | JP MORGAN SECURITIES LTD LDN...... | 12/09/2021 | TRU ..3,000,000 | .. ,997,840 | . 2,988,300 2,998,030 190
77313L  AB 9 |ROCKET MORTGAGE LLC / ROCKET M | .. | 09/21/2021 | MORGAN STANLEY & CO.......ccccruvvrnec. 09/23/2021 | BANK OF AMERICA N.A.....ccvvovverrinnnns | vevieries 700,000 | ....ccvonee 700,000 | ............ 707,875 | oo 700,000
7846EL AD 9 |SPCMSA 3.125% 03/15/27........ccouvnnce D| 09/09/2021 | BANK OF AMERICA N.A........cocoovvvvrrinnes 09/29/2021 | BANK OF AMERICA N.A....ccocoovvvrrinnnns | e 680,000 | ............ 680,000 | ............ 680,000 680,000
82620K AZ 6 |SIEMENS FINANCIERINGSMAATSCHAP| D | 03/02/2021 | JP MORGAN SECURITIES LTD LDN...... 12/03/2021 | BNP PARIBAS.........ccccoovvririrerinriinricniiins | v 3,500,000 | ......... 3,496,430 | ......... 3,439,415 | ......... 3,496,945 515
SIRIUS XM RADIO INC  4.000%
82967N BJ 6 [07/15/28 .. | 06/07/2021 | JP MORGAN SECURITIES LTD LDN...... 06/29/2021 | JEFFERIES & COMPANY INC.......ccooovvv | vrvvnrianns 500,000 | ............ 500,000 | ............ 515,100 500,000
83283W AC 7 |SMYRNA READY MIX CONCRETE LLC. |.. | 05/19/2021 | JP MORGAN SECURITIES LTD LDN...... 06/23/2021 | Tax Free EXxchange...........ccovevvereincvvcees | cervenennn.640,000 | <. 662,400 | ............ 662,121 662,121 (279)
835456 BE 1 |SONIC AUTOINC. 4.875% 11/15/31.... | .. | 10/15/2021 | BANK OF AMERICA N.A. 10/19/2021 | BANK OF AMERICA N.A.... . ..275,000 | .. 276,031 275,000
845467 AS 8 | SOUTHWESTERN ENERGY COMPANY | .. | 08/17/2021 | Various 09/20/2021 | VAMIOUS.........cvvrveriierrieirinreiersssiesssssnens | vveeens 1,300,000 | ......... 1,303,750 | ......... 1,325,438 | ......... 1,303,734 (16)
852234 AL 7 |SQUAREINC 2.750% 06/01/26............ .. | 05/18/2021 | GOLDMAN SACHS & COMPANY............. 05/19/2021 | GOLDMAN SACHS & COMPANY........ccce. | vevvuvrrnnee 245,000 | ........... 245,000 | ............ 246,531 245,000
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SUNCOKE ENERGY INC  4.875%
86722A AD 5 GOLDMAN SACHS & COMPANY. 06/09/2021 | GOLDMAN SACHS & COMPANY........ccce. | veverervenee 185,000 | ..ccvveneee 185,000 | .cvvverecs 187,081 | oo 185,000 | .evvuveerrierires [ v | eerverinniinenns | e | e | v | 2,081 | 2,081 | oo | e
SUNNOVA ENERGY CORP  5.875%

867456 AF 0 BANK OF AMERICAN.A........cooovvvvninnns 08/11/2021 | BANK OF AMERICA N.A......covvviirnrnirns | v 290,000 | ..oooreene 286,404 | .. 291,450 286,404 | ...oooovveriens e [ |0 [ [ | 205,046 | i 5,046 | .covvevvrernns | v

86765L AR 8 |SUNOCOLP 4.500% 05/15/29 . CITIGROUP GLOBAL MARKETS INC/.... | 07/07/2021 | Tax Free EXChange.........cccovvvvevererenennns | wovvvns 1,000,000 | ......... 1,020,000 | ......... 1,019,952 .1,019,952 (48) (48) [ ooevereerveens [ e [ e [ v 0] e 6,500 | ...... 5,625

86959L AF 0 | SVENSKA HANDELSBANKEN AB.. D WELLS FARGO & CO 12/10/2021 | MORGAN STANLEY & CO....cccoovvvrrvrernces | rvrirn 2,000,000 2,011,880 | ......... 1,995,520 .2,008,742 (3,138)

87422V AG 3 |TALEN ENERGY SUPPLY LLC. GOLDMAN SACHS & COMPANY. 08/17/2021 | CREDIT SUISSE SECURITIES USA L.... | .cccovvvenee 350,000 | ....ccoovee 357,875 291,375 357,353 (522)

87422V AJ 7 |TALEN ENERGY SUPPLY LLC... BARCLAYS CAPITAL INC 08/13/2021 [ VANIOUS.......cvuueverreerereereriseiserssnrnnensnens | eerrnernni 280,000 | coveiinnee 261,378 | .. 223,431 261,325 (53)

87602L AA 0 | TAP ROCK RESOURCES LLC... JP MORGAN SECURITIES LTD LDN 09/23/2021 | JP MORGAN SECURITIES LTD LDN...... | ............155,000 | ............ 155,000 | .covvvnee 156,938 | ............ 155,000

TENET HLTHCR CORP  5.125%
88033G DA 5 CREDIT SUISSE SECURITIES USA L.... | 08/24/2021 | JSES.......ccosiimrrimrinerieeiseirserinseenesienens | eeeeeieees 575,000 | ............ 602,313 | .cooouve. 603,601 600,461
88167A AD 3 |TEVA PHARMACEUTICAL FINANCE NE JP MORGAN SECURITIES LTD LDN 1111212021 [ VaMIOUS.........oonvverririnerierineeiserierisnies | v 675,000 | ........... 672,165 | ............ 681,750 672,730
89114Q CG 1 |TORONTO-DOMINION BANKTHE.. A TD SECURITIES USALLC. 12/10/2021 | TD SECURITIES USA LLC. ..4,000,000 ,034,680 4,025,204
UNITEDHEALTH GROUP

91324P EB 4 GOLDMAN SACHS & COMPANY.. . | 07/30/2021 ..3,000,000 3,000,630 .3,000,500 (130)

92348A AA 3 |VERIZON OWNER TRUST VZOT_19-C.. |.. 12/06/2021 [ VAMIOUS..........cvveuieiieriniierisrissiiesiiis | e 4,860,000 4,923,028 | ........ 4,892,214 4,896,762 | .o [ e (26,266) | ......cvoucrennn
VISTRA ENERGY CORP  7.000%
92840M AC 6 GOLDMAN SACHS & COMPANY. 12/08/2021 [ VaMIOUS........coonrernerrierieeieeisseeissiseeses | evenseenns 415,000 | ...oovvnee 415,000 | ..oocvvrees 417,953 | ....ccoooe. 415,000
92840V AH 5 |VISTRA OPERATIONS COMPANY LLC.. |.. JP MORGAN SECURITIES LTD LDN 06/10/2021 | CITIGROUP GLOBAL MARKETS INC/.... | ..cvvvenes 300,000 | oo 300,000 | .. 300,726 300,000
92917A  AA 4 |VOYACLOLTD VOYA_18-1A. MORGAN STANLEY & CO 09/16/2021 | BANK OF AMERICA N.A.....coovvovvrvrinnins | vevieens 1,390,000 | ......... 1,390,626 | ......... 1,391,821 | ......... 1,390,572 (53)
929436 AA 9 |WR GRACE HOLDINGS LLC JP MORGAN SECURITIES LTD LDN 10/22/2021 | JP MORGAN SECURITIES LTD LDN...... | ..ccouuvee. 675,000 | ............ 677,025 | ............ 684,281 676,963 (62)
98875) AC 8 |ZAIS MATRIX CDO | ZAIS_20-16A. WELLS FARGO & CO 10/20/2021 [ PaydOWN..........coouveeverinrinerierirerirneinns | everneens 625,000 | ............ 626,875 | ............ 625,000 625,000 [ ..ovoervrirrirene | v (1,875) [ oo
NAC AVIATION 29 DAC  6.580%

G6363# AT 4 D | 09/14/2020 | VAHIOUS........cvvvreverererrirrrinireeriereseseseeens 09/14/2021 [ VAIIOUS........oovveeverrireriieeirenisrioereesienens | ceveeerien 381,800 | ..cooveneee 197,264 | ............ 197,252 | oo 197,252 | oo | v 1,010 | ........ 1,022 | oo (12) [ v [ [ e [ v 0] 6,202 | ..o
NAC AVIATION 29 DAC  4.790%

G6363# AV 9 D Interest Capitalization 08/27/2021 | Basis AdJUSIMENt..........ccvrverirrineiinins | e 44,553 | oo 1,069 1,069 196 | oo 199 | e (B) | o e e | e (V1 TR IV
NAC AVIATION 29 DAC  4.920%

G6363# AW 7 Interest Capitalization. 08/27/2021 | Basis AdJUSIMENt........coovirrrinerisiinrianins | coriiinrinnd 68,779 | oo 1,715 1,715 302 295 | s | | | | o (] IR IR
3899999. Total - Bonds - INUStrial aNA MISCEIBNEOUS..........uvuuiiiiiiiiiiiiiis citiiiiesissess e stessassess st bbbt | cieae 164,671,534 166,538,963 | ..... 165,712,5% | ..... 166,341,584 | ...ccoovvvvrnes 0 ... (195,863) ] ........ 1,516 (1,271,216) | .2,372,923 |...505,857
Bonds - Unaffiliated

26483N AN 0 |DUN & BRADSTREET CORPORATION T .. o 03/11/2021 [ DIRECT ....ovvviriiereiernnrererissiesssissees | vvernninns 992,500 | ............ 995,974 | ...ooove.. 998,703 996,011 37 37 | | e | 0000 2,692 | i, 2,692

31935H AB 3 |TRICO GROUP LLC o 02/01/2021 | VAIOUS........oorereerrrereinereersieeesensseniseees | eeveeenns 1,839,844 | ......... 1,740,952 | ......... 1,853,470 | ......... 1,751,943 | | v 10,991 | v | e 10,991 101,527

50168E AE 2 .1 03/09/2021 [ DIRECT ....cvmvrreeiinieieriseiseeeeiseeenineis | eeeiees 1,678,750 1,680,4% | ......... 1,689,242 .1,680,877 381 381 8,365

85236H AB 5 +| 08/05/2021 | VAIOUS.........oorvvrrerrienrireriieeienisreseriennns | cvvveeienes 141,997 | coovvre 141,997 | v 141,997 | oo 141,997

GATEWAY CASINOS AND

C3604M AM 4 [ENTERTAINMPIK3% - [A] 12/31/2020 [ VAIOUS......crerrrrerreirrisrsrssseserssnesserenssnsenes 03/12/2021 [ VANIOUS........oovveiieriiiiinisnisssiisnissiiens | evvienes 1,003,785 | .o 21411 [ oo 980,064 15,005 | | o (6,316) | ..oovvveriirins [ (6,316) 964,969 | ..o [
8299999. Total - BoNds = UNGffili@tEd BANK LOBNS. ... vvuireiieririsseisieissiies | tteseissessssees s es sttt | ebsninas 5,656,876 4,580,830 | ........ 5,663,476 | ......... 4,585,923 0 5,093 0 s 5,093 1,077,553 |...... 32,346 | ... 0
8399998. TOHBI = BOMAS. etttk eE o8 oLk AR AR R E LR R R LR LRkttt | anned 625,673,213 627,240,983 | ..... 626,277,322 | ..... 626,224,053 | ....cooooenninad 0]..(1,015414) ] ........ 1,516 | ...... (1,016,930) ..(588,959) | .3,022,625 |...633,934
Common Stocks - Industrial and Miscellaneous (Unaffiliated

03272L 10 8 PARTNERSHIP DISTRIBUTION.... 02/16/2021 | MERRILL LYNCH PIERCE FENNER &.... | ............147.000 | .............. 12,438 11,594

31188V 10 0 PARTNERSHIP DISTRIBUTION.... 02/05/2021 | MERRILL LYNCH PIERCE FENNER &.... | ... 95,933 86,441

682680 10 3 |ONEOKINC......cocoorreirmerirererneersnirsenins ISSUING COMPANY. 05/17/2021 | JP MORGAN SECURITIES LTD LDN...... | coovvvereeernc0430 | v 19 | e 23 19 [ e | e v | s 0 | [ | v | s L/ RN IV
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833445 10 9 | SNOWFLAKE INC . | 03/03/2021 | PARTNERSHIP DISTRIBUTION.... 03/09/2021 | MERRILL LYNCH PIERCE FENNER &.... | ......... 1,365.000 | ..coocvenee 389,050 . 389,050 0
90138F 10 2 |TWILIOINC, .| .. | 02/15/2021 | PARTNERSHIP DISTRIBUTION.... 03/02/2021 | MERRILL LYNCH PIERCE FENNER &.... | ..ccvvvuee. 259.000 | ..covveuee 112,467 | .......... 107,024 | ........... 112,467 0
94419L 10 1 [WAYFAIRING.....cooiiiiiirnnineriienissiienens .. | 01/15/2021 | PARTNERSHIP DISTRIBUTION............... 01/26/2021 | MERRILL LYNCH PIERCE FENNER &.... | ......... 1,172.000 | ..ooovrenns 386,608 386,608 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... ..986,179 986,179 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
31338# 11 2 | FEDERAL HOME LOAN BANK OF BOST‘ . | 04/07/2021 I ISSUING COMPANY......oovivnnirniianianinas 04/07/2021 [ Aminvest Managed.........coccovvnvinninnniins | covnnnns 4,187.000 | .ocooveves 418,700 0 ..
9199999. Total - Common Stocks - Industrial and Miscellaneous (UnaffiliBtEd) OHNET. ... ..ot ssrsns artsesesssssssss s ses s st sttt ens s entenssnsansensanss | enssssensas 418,700 ..418,700 0 0 0 0 0. L0 ..
9799998. TOAI = COMIMON SEOCKS. ... v1vtereetesseesseeessers s b ser st oeek s s E e E 88888 £EE 1L R0 88 £E 1Lttt | nniiens 1,404,879 | ........ 1,368,009 0 0 0 0 | o0 [0 [ (36,868) | ..... (36,868) | ...
9899999. Total - Preferred and COMMON SOCKS. ... uuiiuuiiiriiiiisiisieiiietiies | eesesitessseessseseseeeseeeseee st E 18888 £ 488884 E 1188 E bbbttt nnnts | cntsnens 1,404,879 | ........ 1,368,009 . 0 0 0 0 I (36,868)| ..... (36,868) | ....
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........c.iuuiiiiiis  oririeieeisieesieet et sess sttt asninnns | arins 628,645,862 | ..... 627,645,331 | ..... 627,628,932 | ... 0..(1,015414) | ........ 1,516 | ...... (1,016,930) | ............. (V)] [ 0| ..(625,827)| ...(625,827) | .3,022,625 |...633,934
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Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such Company
Owned by Insurer on Statement Date
10 11
Total Amount of Goodwill
Description NAIC Company Book/Adjusted Carrying | Included in Book/Adjusted
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number NAIC Valuation Method Value Carrying Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
59188# 10 6 |Farmers Direct P&C Ins Company Farmers D...........ccccocvvevveerieniniernnenns 23-1903575........... [ [ 48,996,878 | ..o | e | e 1,000.000 | cvovoereereireeeeeereees
59214# 10 4 | Farmers Group P&C INS.COMPANY.........cueururiieeiseieeetieesetssesesesseeese st sse b sssssessss et ess st et e st sses s enses s b s st s s s an s et e b et st s st se s s s st essebnses . [13-2915260.. 261,453,669 ....1,000.000
32000* 10 3 |ECONOMY FIRE & CASUALTY CO 36-1022580.. . 326,666,629 .600,000.000
59180* 10 8 |FARMERS CASUALTY INSURANCE CO, . 1 05-0393243.. [ 71,492,813 . ....1,000.000
1199999. Total - Common Stocks - U.S. Property and CASUAIY INSUIET............... itttk bbb skt 708,609,989 0 0 XXX
Common Stocks - Other Affiliates
592174 10 1 |Farmers Lloyds Ins COMPANY TEX FAMETS L........coiuiiueirieiieiieieiees ettt ess s nssnsessessnsnsans | srsnsssnsss | coetsssessessnssnsnssansesanes 05-0476998........c.. | veverrerrerrnens 8bii | .. 1,000 1,000 | oo 1,000.000 | .evvreeierrieeeeeeeeeeee s
59155# 10 5 [METLIFE AUTO & HOME AGENCY ...ttt ssssnsssenssensssesssssssnsssnsenssnssssssssssssssensensssnnsnnees | coensnnnees | avnvnsnsssesenssenenneeeees | 99-300898 Toiiinnnins | ovvvrnnnissnienisnsasssniend 8B | i 13,779,651 LA3779,651 | 5,000.000 | .o
1799999. Total - Common Stocks - Other Affilates................c.cceeviereiiiriieiceeieccee e 13,780,651 . ...13,780,651 XXX XXX
1899999, TOAl = COMMON SHOCKS. ...t vetrttetrsstsersersste et ssss s ase st 8s 8808848810888 8 4810848 £ 0818888440118 8481 E 84048 EE o008 e00  4H1e0EeE s e e 1L L8410k bbbkt 722,390,640 [ ..ovviiiies (U [P 13,780,651 XXX XXX
1999999. Total - Preferred and COMMON SIOCK.........c..vureruiiiereriiiriieeie st e b ees H4eb e s ee bR e e bbbt 722,390,640 | weovooveereeeeeee (VI R 13,780,651 XXX XXX
1. Total amount Of GOOAWIIl NONAAMILIEG. ...........cuueuuriiirieriei et s s b8 s 28 £s 8288 s 18281 E 8RR 42128 R st es ehan s et s bt s s s s nee S e
m
-
(=2}
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Goodwill Included
Name of Company Listed in Section 1 in Amount Shown in Column 8,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

E17, E18
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto| Gain (Loss) | at Inception
Description of Item(s) Hedged, | Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Changein | (Amortization) | Termination Value of | Termination-| Termination
Description Replicated Identifier (a) or Central Clearinghouse Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) BJ/A.C.V. / Accretion | Recognized | Hedged Item | Deferred (b)
Total Written Options
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exct
Currency swap - Rec fixed USD | 479142C@8 Johnson Matthey 5.4700%
[Pay fixed EUR] Plc 4.660% 01/31/2021 D1 Currency | Deutsche Bank AG 7LTWFZYICNSX8D621K86|02/24/2010{01/31/2021 | 01/31/2021 | Maturity.... | = ....ccc....... ....,785,000 [4.6600%]| - .ooocroriiiiiiens R [P 710,500 | ............ 7930 | - v | e [ 7 e O (S15Y 4 10) ) oY [ 710,500 | - - 99/100.
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange. 0 0] 710,500 | ovvvvvennas 7,930 0 KX 0 [..rnn(667,250) | .ovvoeeerriernnnad 0 [ 710,500 | oo (] 0 XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0] e 710,500 | .cooorrnnnes 7,930 0 KX)| 0 [.....(667,250) | \.oovoovrrrinrnnnnd 0] 710,500 | oo (U I 0 XXX
Swaps - Hedging Other - Foreign Exch
Currency swap - Rec fixed USD | C4931*BC6 KEYERA CORP Bank of America 3.9365%
[Pay fixed CAD] 3.6800 2027-09-20 D1 Currency | NA B4TYDEB6GKMZ0031MB2| 06/20/2017 | 09/20/2027 | 03/03/2021 | Sale.......... ER ..10,248,681 [3.6800%]| - ooorerererriee - —— .......(193,846) 608 | - | e [ 426,358 | - oo [ e (193,846) | - - 0001
D2736#AK5 FRITZ
Currency swap - Rec fixed USD | DRAXLMAIER GMBH & CO KG 5.3160%
[Pay fixed EUR] 40500 2024-04-02 D1 Currency | Citibank NA.......... E570DZWZ7FF32TWEFA7|02/21/2014 | 04/02/2024 | 03/03/2021 | Sale.......... R IR 686,000 [4.0500%]| = .oovvrvveirirnne ER e 99,452 | 2,104 | - i oo [ eeeen(18,090) [ oeecns(74,225) | - e | e 99,452 | - - 0001
D2736#AJ8 FRITZ
Currency swap - Rec fixed USD | DRAXLMAIER GMBH & CO KG 4.7160%
[Pay fixed EUR] 3.5700 2021-04-06 D1 Currency | Citibank NA.......... E570DZWZ7FF32TWEFA7|02/21/2014|04/02/2021 | 03/31/2021 | Sale.......... ERN ....3,430,000 [3.5700%]| - ooorerererrienens R [P 420,269 9,443 | - - e BT1A2) | - i | 420,269 | - - 0001
48021PA*9 JONES LANG
Currency swap - Rec fixed USD | LASALLE FINANCE BV 1.9600 3.9665%
[Pay fixed EUR] 2027-06-27 D1 Currency | Citibank NA.......... E570DZWZ7FF32TWEFA7|06/07/2017 | 06/27/2027 | 03/03/2021 | Sale.......... ER ....1,238,490 [1.9600%]| = ..ovvvvvvevriirne RO O (69,058) | ...oooovvvae 3,909 | - oo | oo | e (40,083) | ... 107415 | - o [ v (69,058) | - - 0001
48021PA@7 JONES LANG
Currency swap - Rec fixed USD | LASALLE FINANCE BV 2.2100 4.1100%
[Pay fixed EUR] 2029-06-27 D1 Currency | Citibank NA.......... E570DZWZ7FF32TWEFA7|06/07/2017 | 06/27/2029 | 03/03/2021 | Sale.......... LR ....5,630,000 [2.2100%]| - oo s coeeeei(B43,512) | 116,836 | - e [ | 7 i [ e 487,750 | = oo [ e (443512) | - - 0001
Currency swap - Rec fixed USD | W4662REN2 INTRUM JUSTITIA Bank of America 4.2500%
[Pay fixed EUR] AB 3.1250 2024-07-15 D1 Currency | NA BATYDEB6GKMZ0031MB2(06/19/2017 | 07/15/2022 | 03/03/2021 | Sale.......... ER ....1,003,500 [3.1250%]| - .ooovvvevie TR (81,549) | oo 1,640 | - e [ [l 1517 97,695 | - oo | e (81,549) | - - 0001
Currency swap - Rec fixed USD | Portman Estate Funds (Multiple 4.3475%
[Pay fixed GBP] Cusips) D1 Currency | Deutsche Bank AG 7LTWFZYICNSX8D621K86|02/06/2013 | 09/05/2027 | 03/03/2021 | Sale.......... ER ....3,130,400 [4.1300%]| - oo R [P 357,190 2772 | - - 20e(396,500) | - oo | e 357,190 | - - 0001
G3646#AC7 FORTH PORTS
Currency swap - Rec fixed USD | FINANCE LTD 5.030% 5.4800%
[Pay fixed GBP] 12/05/2031 D1 Currency | Citibank NA.......... E570DZWZ7FF32TWEFA7|11/13/2013|12/05/2031| 03/03/2021 | Sale.......... ER ..10,550,100 [5.0300%]| = .ooverereiriirene S 001,620,910 | 118,569 | - o [ [ 7 (1,528,230) | - v | e 1,620,910 | - - 0001
G1313@AA9 BLACKROCK
Currency swap - Rec fixed USD | SMALLER COMPANIES TR Barclays Bank 4.1460%
[Pay fixed GBP] 2.7400 2037-05-24 D1 Currency | PLC G5GSEF7VJP5I70UK5573 |04/21/2017 | 05/24/2037 | 03/03/2021 | Sale.......... LR ...6,270,040 [2.7400%]| - oo s OO 7% 175 RO B 1< T ECTOOOUOOROOOOONR OO U (SO 428015 | - eoooeeeeermnniinns [ e (341,875) | - - 0001
G0827#BK5 BARRATT
Currency swap - Rec fixed USD | DEVELOPMENTS PLC 2.7700 4.0750%
[Pay fixed GBP] 2027-08-22 D1 Currency | Citibank NA.......... E570DZWZ7FF32TWEFA7|05/23/2017 | 08/22/2027 | 03/03/2021 | Sale.......... ERN ....8,686,550 [2.7700%]| - oo s ceeeee(311,446) | 1000 13,082 | - e [ | 7 i [ 472,015 | - s [ e (311,446) | - - 0001
G2479@AH2 COVENT GARDEN
Currency swap - Rec fixed USD | GROUP HOLDINGS L 2.9600 4.2075%
[Pay fixed GBP] 2032-08-31 D1 Currency | Citibank NA.......... E570DZWZ7FF32TWEFA7|06/06/2017 | 08/31/2032| 03/03/2021 | Sale.......... ER ....2,762,760 [2.9600%]| - .oovvvrvveiriirene L veeeenn(154,855) | ... A28 | - e | e | een(TT,895) | e 169,348 | - oo [ e (154,855) | - - 0001
G7612#AA2 ROCK RAIL SOUTH
Currency swap - Rec fixed USD | WESTERN PLC 3.9380 2047-06- 5.4750%
[Pay fixed GBP] 18 ....| Currency | Citibank NA......... E570DZWZ7FF32TWEFA7|06/19/2017 |06/18/2047 | 03/29/2021 - 0,150 [3.9380%]| - - (578,370) = reeenesessnneens | oo [ en(111,207) [ 582,490 ...(578,370) | - - 0001
Currency swap - Rec fixed USD | G0892#AA8 BAZALGETTE Barclays Bank 3.9650%
[Pay fixed GBP] TUNNEL LTD 2.8600 2032-09-28 | D 1.......... Currency | PLC G5GSEF7VJP5I70UK5573 | 06/29/2017 09/28/2032| 03/03/2021 | Sale.......... R ..12,710,600 [2.8600%][ - ..oooovoreiiie e, v (780,644) | 000 16,919 | - i [ | = v [ 685,510 [ - oo | (780,644) | - - 0001
1139999999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 ].....(457,334) | ......... FRENAE T I— 0 KX ......(245,539) | ....1,086,516 | ......oovcvevnrened 0 ... (457,334) | coccoccvenenns 0 | i 0 XXX
1169999999. Total-Swaps-Hedging Other. 0 0 | .n(457,334) | oo IRERACT — 0 KX ......(245,539) | ....1,086,516 | ...ccoooocrrrrrenes 0 ... (TR | I— () 0 XXX

Swaps - Replications - Credit Default
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Strike Price, | Initial Cost of | Initial Cost of Effectiveness
Exercise, Rate or | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Description of Item(s) Hedged, | Schedule| Type(s) Date of Expiration, Index Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Used for Income Generation or | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or] Terminatio | Maturity or| Numberof | ~ Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Change in | (Amortization)| Termination | Value of | Termination-| Termination
Description Replicated Identifier (a) or Central_Clearinghouse Trade Date| Expiration| n Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) | B./A.C.V. / Accretion | Recognized | Hedged Item| Deferred
Credit Default Swap - Rec 990522604 CDX.NA.IG.35- Wells Fargo 0.0000
0.0000 [PAY 1.0000] Offsetting Trade DBC..... Credit..... | Securities LLC ~ VYVVCKR63DVZZN70PB202/08/2021]12/20/2025( 02/09/2021 | Sale......... ERR .80,000,000 [1.0000)] - .oocvevi ..(1,905,863) | ....(1,905,863) | - .ooocvvviieens | e (1,905,863) | .. | - - - - - N/A
Credit Default Swap - Rec Wells Fargo 1.0000]
1.0000 [PAY 0.0000] 990506971 CDX.NA.IG.35......... DBC..... Credit..... | Securities LLC __ VYVVCKR63DVZZN70PB2 09/22/2020] 12/20/2025 02/09/2021 | Sale......... R .80,000,000 [0.0000]] .... 1,960,117 | - oo | oo 1,905,863 | .......... 47925 | ....... 1,817,768 | .. | - < e L (40964)] ........ 88,09 | - - N/A
1189999999. Total-Swaps-Replications-Credit DEfaUIt............cciiirvuui i | 1,960,117 | ....(1,905,863) 0]...... 47925 | ... (88,096) KX 0 0. (40964)] ....... 88,096 0 0 XXX
1229999999, TOtal-SWAPS-REPHCAHONS........... ettt ettt E st LE LSt EE b LS 1 feeEdeeE Lo ALttt b sttt | eones 1,960,117 | ....(1,905,863) 0. 47925 | ... (88,096) KX: 0 0] (40964)] ........ 88,096 0 0 XXX
Total Swaps
1369999999, TOtAl-SWAPS-Credit DEBFAUIL....... .. covvssiesess sttt s s bt tteeee L Lt L Lt L LAt E L ffeeeE L LA L Lt ALt ALttt | i 1,960,117 | ....(1,905,863) 0. 47925 | ........ (88,096) KX: 0 0. (40964)| ........ 88,096 0 0 XXX
1379999999. Total-Swaps-Foreign Exchange. 0 0 ... 253,166 | ........ 126,709 0 KXN .....(245,539)] ...... 419,266 0]...253166 0 0 XXX
1409999999, TOtAI-SWADS ... e e | s 1,960,117 | ....(1,905,863) ........ 253,166 | ........ 174634 | ... (88,096) KX .....(245,539) | ....... 419,266 | ......... (40,964) | ......341,262 0 0 XXX
Forwards - Hedging Other
Currency Forward - BUY EUR | Joint Venture Interests Portfolio - Barclays Bank
SELL USD Full Offset BA........ Currency | PLC G5GSEF7VJP5I70UK5573 01/13/2021(01/15/2021] 01/15/2021 | Maturity... | - ............ 17,994,632 | 0.8223......... ER RN cen(101,359) | - - - - - ...(101,359) | - - 0002
Currency Forward - BUY EUR Barclays Bank
SELL USD Joint Venture Interests Portfolio.. | BA......... Currency | PLC G5GSEF7VJP5I70UK5573 02/19/2021(04/06/2021] 03/02/2021 | Sale......... LR .17,959,655 | 0.8239......... ER = [ e 67,383 | - - - - EERR I 67,383 | - - 0001
Currency Forward - BUY GBP | Joint Venture Interests Portfolio - Barclays Bank
SELL USD Full Offset BA....... Currency | PLC G5GSEF7VJP5I70UK5573 01/13/2021(01/15/2021] 01/15/2021 | Maturity... | - ............ ...7,251,160 | 0.7337......... - - (26,068) | - - - - RN I (26,068) | - - 0002
Currency Forward - BUY GBP Barclays Bank
SELLUSD Joint Venture Interests Portfolio.. | BA......... Currency | PLC G5GSEF7VJP5I70UK5573 02/19/2021(04/06/2021] 03/02/2021 | Sale......... - ...7,456,195 [ 0.7135......... - ...(201,631) | - - - - - ...(201,631) | - - 0001
Currency Forward - BUY USD Barclays Bank
SELL EUR Joint Venture Interests Portfolio.. | BA......... Currency | PLC G5GSEF7VJP5I70UK5573 12/28/2020(01/15/2021] 01/15/2021 | Maturity... | = ............ 18,071,724 | 0.8188......... R ERRI I 178,452 | - oo R R 3199 | ........ 33145 | - 178,452 | - - 0001
Currency Forward - BUY USD Barclays Bank
SELL GBP Joint Venture Interests Portfolio.. | BA......... Currency | PLC G5GSEF7VJP5I70UK5579 12/28/2020{01/15/2021] 01/15/2021 | Maturity... | - ........... ...7,1563299 | 0.7437......... - s (71,793)] - s | o e 627 ] 118875 | - e | (71,793)] - - 0001
14399999999. Total-Forwards-Hedging Other. 0 0 ..(155,017) 0 0 KX 52,021 0]...(155,017) 0 0 XXX
1479999999. Total-Forwards. 0 0]....(155,017) 0 0 KXY .......3825 | ... 152,021 0]....(155,017) 0 0 XXX
TOTALS
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0. 710,500 | ............ 7,930 0 KX 0]... (667,250) 0]....710,500 0 0 XXX
1709999999. Total-Hedging Other. 0 01]...(612351)] ....... 118,779 0 KXN .....(241,714) ] ...1,238,536 0]...(612,351) 0 0 XXX
1719999999, TOtAREPHCAHON. ....ovvvos e | o 1,960,117 | ....(1,905,863) 0 0. ... (40964)| ....... 88,096 0 0 XXX
1759999999. TOTA 1,960,117 | ...(1,905863) | .......... 98,149 | ......174,634 | .........(88,096) KX .....(241.714)| ...... 571,286 | ......... (40,964) ......186,245 0 XXX

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

0001 Hedged the currency risk of assets.

0002 Locked in economic impact of existing derivatives.
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Sch.DB -Pt.B -Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt. D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

E20, E21, E22, E23, E24, E25
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
4 5 6

1 2 3 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value $.....(165,191,293)  Book/Adjusted Carrying Value $.....(161,971,168)

2. Average balance for the year:  Fair Value $.....15,113,175  Book/Adjusted Carrying Value $.....15,113,175

E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America, NA New York, NY 3,544,588 | XXX
Citibank, NA New York, NY. (132,252,855) | XXX
JPMorgan Chase Bank, NA NEW YOTK, NY ...t | consenas 100,917,418 | XXX
Wells Fargo SaN FranCisCO, CA.......vuririeieeieriersieieiesseeiesiseiseee s essessssssesesesssssensns | sosessens 9,629,053 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 12,618 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 (18,149,178) | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 (18,149,178) | XXX
0599999, Total Cash XXX | XXX 0 0 (18,149,178) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (70,685,312) | 4. April (13,776,773) | 7. July. 119,661,480 | 10. October. (42,413,750)
2. February 8,115,723 | 5. May. 71,401,257 |8. August 41,976,084 | 11. November. 47,975,744
3. March 134,879,453 | 6. June (43,234,995) | 9. September. 6,496,250 | 12. December. (18,149,178)

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Ccusip

Description

3

Code

4

Date Acquired

Rate of Interest

Maturity Date

Book/Adjusted Carrying Value

Amount of Interest Due &
Accrued

Amount Received During Year

Line Nuber
1A,

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska.......cncineh AK i e
3. Arizona...
4. Arkansas.......coeovcreinenn AR | ii.Buie. | AR VSD BY INS CODE SECTION 23-63-208...........cuureurerrirereiiiererinsieniesinesenes | seesersessssseseesssssneesessss | oeeerensens
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR s | et niens | et enens | e | e
8. Delaware DE RSD FOR WC TITLE 18 CH 5 SECT 513............ 98,574 120,527
9. District of COIUMDIA. ........ciereeerDC [ it [ttt ens | nntee bbb | ceresb et et | erseb s nnns | e
100 FIOMAA. oo dFL | e | et | et | essneent s | st enes | e
11.  Georgia.. 229,092 238,688
12, HAWAITL. e H | s | ot | et | essene et | e enes | e
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts.. 155,666
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New Mexico... 981,756 1,094,861
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina... 321,810 369,703
35, NOMH DAKOIA. ... edND | i [ ettt | et ab st esnta | sresesb e | sereest et | s
36, ONI0..ccriiriricrrrieiernrenee s OH i bbbttt | erbe ettt | it enes | aeteesen et | eriees
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd . ettt nens | seteneretes e stntennens | cesstessenenenestessensenenenns | seneenesanseseneenesennenenns | reeenes
40.  Rhode Island FOR THE BENEFIT OF ALL POLICYHOLDERS.......c..ccovviivnrineirnieissieninisnins ...2,806,266
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 2,806,266 2,398,292 | ..... 2,620,819
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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