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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

Investment Categories

1

Amount

2
Percentage
of Column 1

Line 13

Amount

4
Securities
Lending Reinvested
Collateral Amount

5
Total
(Col.3+4)
Amount

6
Percentage
of Column 5

Line 13

. Long-Term Bonds (Schedule D, Part 1):

S

w

~

(3,

o

N N S © o 00—

<

. Preferred stocks (Schedule D, Part 2, Section 1):

. Common stocks (Schedule D, Part 2, Section 2):

. Mortgage loans (Schedule B):
4

. Cash, cash equivalents and short-term investments:

. Contract loans
. Derivatives (Schedule DB)
. Other invested assets (Schedule BA)
. Receivables for securities
. Securities Lending (Schedule DL, Part 1)

. Other invested assets (Page 2, Line 11)

. Total invested assets

1.01U.S. governments
1.02 Al other governments
1.03U.S. states, territories and possessions, etc. guaranteed
04 U.S. political subdivisions of states, territories, and possessions, guaranteed
05U.S. special revenue and special assessment obligations, etc. non-guaranteed
06 Industrial and miscellaneous

07 Hybrid securities

08 Parent, subsidiaries and affiliates
0

1

1

9 SVO identified funds
0 Unaffiliated bank loans
1 Total long-term bonds

1.
1.
1.
1.
1.
1.09 SVO identified funds ............ ..
1.10 Unaffiliated bank loans ........... ...
1.

2.01 Industrial and miscellaneous (Unaffiliated)
2.02 Parent, subsidiaries and affiliates
2.03 Total preferred stocks

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)
3.02 Industrial and miscellaneous Other (Unaffiliated)
3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds

3.06 Unit investment trusts
3.07 Closed-end funds

3.08 Total common stocks

.01 Farm mortgages
4.02 Residential mortgages
4.03 Commercial mortgages
4.04 Mezzanine real estate loans
4.05 Total valuation allowance
4.06 Total mortgage loans

Real estate (Schedule A):

5.01 Properties occupied by company
5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)
6.04 Total cash, cash equivalents and short-term investments

56,852, 544
197,886,814

56,852,544
197,886,814

56,852, 544
197,886,814
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8.1 Totals, Part 1, ColUmn 11
8.2 Totals, Part3, ColUmMN O ...
9. Book/adjusted carrying value at the end of current period (Lines 1+2+43+4-546-7-8) ... ... ... .. .
10. Deduct total nonadmitted amOUNLS ... ... .
11. Statement value at end of current period (Line 9 minus Line 10) ... .. .. o
SCHEDULE B VERIQAI;Itga,gAeEgSN BETWEEN YEARS
1. Book value/recorded investment excluding accrued interest, December 31 of prior year ... ... ...
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COUMN ) ... .. ..
2.2 Additional investment made after acquisition (Part2, Column8) ... .. .. .. ... —
3. Capitalized deferred interest and other:

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 0f Prior year ... ... ... o
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, ColumnB) ... ... ..

2.2 Additional investment made after acquisition (Part2, Column 9) ... ... .. . .

Current year change in encumbrances:

3.1 Totals, Part 1, Column 13

3.2 Totals, Part3, Column11 ................. J

Total gain (loss) on disposals, Part3, Column 18 .. o . o o oy
Deduct amountsreceivedondisposals,Part3,Cour MG 1B & W B B B
Total foreign exchange change in book/adjusted carr

6.1 Totals, Part1, Column15 ................. F

6.2 Totals, Part3, Column13 ................. e

Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, ColUMN 12 .

7.2 Totals, Part 3, Column 10 ...

Deduct current year's depreciation:

3.0 Totals, Part 1, ColUMN 12

3.2 Totals, Part 3, Column 11

AcCrual Of AISCOUNE ... e
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column9 .................. J

5.2 Totals, Part3, Column8 .................. e
Totalgain (loss)ondisposals,Part3,Coumn 18 .. M & B N W BS B B
Deduct amountsreceivedondisposals, Part3, Cour @ Al W 2 B SERBE B
Deduct amortization of premium and mortgage intere:

Total foreign exchange change in book value/recordeu wiveouuin wavuuniy wvu wvu i von.

9.1 Totals, Part 1, Column 13 .

9.2 Totals, Part 3, ColUMN 18 ..o

Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, ColUmn 11 o

10.2 Totals, Part 3, Column 10 ...

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

Total valuation @llOWaNCE ... ...
Subtotal (Line 11 pIUS LiNe 12) .o
Deduct total nonadmitted amMOUNtS . . ... ... . o

Statement value of mortgages owned at end of current period (Line 13 minus Line 14) ... ... ..
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1. Book/adjusted carrying value, December 31 0f Prior Year .. ... ... .o
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column8) ... ... . .

2.2 Additional investment made after acquisition (Part2, ColUmN Q) ... ... . . .
3. Capitalized deferred interest and other

3.1 Totals, Part 1, ColUMN 18 .. ...

3.2 Totals, Part3, ColUmMN 12 ... o — ...............
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease): S

5.1 Totals, Part 1, Column 13 ................... R

5.2 Totals, Part3, Column9.................... S
6. Totalgain (loss) ondisposals, Part3, Column19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 .. ... ... —
8. Deduct amortization of premium and depreciation ... ... ... —
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, ColUmN 17 .

9.2 Totals, Partd, COUMI T4 ... oo oo oo e e
10.  Deduct current year's other-than-temporary impairment recognized:

10.1Totals, Part 1, ColUmN 15 ..

10.2Totals, Part 3, ColUmN 11 e
11.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ... .. ..
12, Deduct total nonadmitted aMOUNES . ... .. .. ... —
13.  Statement value at end of current period (Line 11minus Line 12) ... ... —

SCHEDULE D VEFIQBIOIE(!SCaﬁd'I'SItg():II(\SI BETWEEN YEARS

1. Book/adjusted carrying value, December 31 0f Prior Year .. ... ... .o ... 116,931,704
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7 . ... .. . . m
3. ACCrUal Of dISCOUNE ... .. —46994
4. Unrealized valuation increase (decrease):

A1 Part ], COlUMN A2 e

4.2 Part2, Section 1, ColUmN A5 ..o

4.3 Part2, Section 2, ColUMN 13 ... —

G Partd, COMN T U 216951) ... (2,169,5%)
5. Total gain (loss) ondisposals, Part4, Column 10 ... 3,807,392
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 ... . .. . ... 206,379,781
7. Deduct amortization of PremiUm . ... .. ..o m
8. Total foreign exchange change in book/adjusted carrying value:

B0 Part ], COIUMN A5

8.2 Part2, Section 1, ColUmN 19 ... . —

8.3 Part2, SECtion 2, COMN 6 ... oo\ oo oo o e e R

84 Partd, COMN 5. ... oo\ oo oo e e
9. Deduct current year's other-than-temporary impairment recognized:

0.1 Partl, COIUMN 1

9.2 Part2, Section 1, ColUmN 17 ..o

9.3 Part2, Section 2, ColUmN 14 ..o

9.4 Part, COMN 3. oo oo oo e e e e
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line2 ... 39,486
11. Book/adjusted carrying value at end of current period (Lines 1+243+4+5+6-7+48-0+10) .. .. ... . m
12, Deduct total nonadmitted aMOUNES . ... .. .. ... —
13, Statement value at end of current period (Line 11 minus Line 12) .. ... o m

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

SI03



ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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 of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States ................[......... 824,986 |......... 830,568 |......... 825,034 |......... 825,000
Governments 2.Canada ... e e
(Including all obligations guaranteed 3. Other Countries ... [ e
by governments)
4.Totals ... 824,986 |......... 830,568 |......... 825,034 |......... 825,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5.Totals ..o [ e
U.S. Political Subdivisions of States,
Territories and Possessions (Direct and guaranteed) 6.Totals ... e e
U.S. Special Revenue and Special Assessment
Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of
Governments and their Political Subdivisions T.Totals oo e e
8. United States ................|.......... 98,820 |.......... 98,820 |.......... 98,820 |.......... 98,820
9.Canada ... e e
Industrial and Miscellaneous, SVO Identified Funds, 10. Other Countries ..............] oo o [
Unaffiliated Bank Loans and Hybrid Securities
(unaffiliated) M.Totals .....................].......... 98,820 |.......... 98,820 |.......... 98,820 |.......... 98,820
Parent, Subsidiaries and Affiliates 2.Totals ... e e
13. TotalBonds..................|......... 923,806 |......... 929,388 |......... 923,854 |......... 923,820
PREFERRED STOCKS 14, United States ............... ]
15.Canada ... [
Industrial and Miscellaneous (unaffiliated) 16. Other Countries ..............]..cooo o [
f7.Totals oo
Parent, Subsidiaries and Affiliates 18.Totals ...
19. Total Preferred Stocks ........| ... |
COMMON STOCKS 20. United States ................
21.Canada ..............
Industrial and Miscellaneous (unaffiliated) 22. Other Countries
28.Totals ...
Parent, Subsidiaries and Affiliates . Totals ...
25. Total Common Stocks .........[..........o.oo [
26. Total Stocks ............... |
21. Total Bonds and Stocks .......|......... 923,806 |......... 929,388 |......... 923,854
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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

S0IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over Total Col. 7 Total from % From Total
or Through Through Through 2 No Maturity Current as a % of Col. 7 Col. 8 Total Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
10 NAICT 95,098,030 |....... 725,057 | XXX [ 95,823,087 |........ 99.897 |......... 2,991,213 |......... 2.588 |.... 95,823,086 |...............
1.2 NAIC2 oo e e XXX o e e
1.3 NAICS o e XXX o e
14 NAICA o e XXX o e e
1.5 NAICS oo e XXX o e
1.6 NAICE o e XXX e
17 Totals .o 95,098,030 |....... 725,057 (..o XXX [ 95,823,087 |........ 99.897 |......... 2,991,213 |......... 2.588 |.... 95,823,086 |...............
2. All Other Governments
21 NAICT Lo e e XXX [ e e e
2.2 NAIC2 .o e e XXX e e e e
2.3 NAICS Lo e e XXX o e e e
24 NAICA .. o e e XXX o e e e
2.5 NAICS ... o e XXX o e e
286 NAICG ... e XXX o e e
2.7 Totals ... e XXX e
U.S. States, Territories and Possessions etc. , Guaranteed
3 NAIC L XXX 720,683 |......... 0623 |
3.2 NAIC2 ..o e XXX e e
3.3 NAICS L e XXX e
34 NAICA e e XXXl e
3.5 NAICS o e XXX e e e e
3.6 NAICE ..o e e XXX [ e e e
3T Totals .o e e XXX [ 720,683 |......... 0623 | [
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
41 NAIC Lo e XXX [ 8,430,434 |......... T293 |
42 NAIC2 ... e e XXX o e
4.3 NAICS . e e XXX 520,525 |......... 0450 |
4.4 NAICA . e XXX o e
45 NAICS ... e XXX e
4.6 NAICO ... e XXX e
47 Totals ... XXX 8,950,959 |......... T4
5. U.S. Special Revenue and Special Assessment Obligations etc. , Non-Guaranteed
5.1 G e e e XXX [ 36,470,472 |........ 3B |
52 NAIC2 ..o e e e XXX [ 1,348,840 |......... 1467 [
53 NAICS ..o e XXX [ e e
54 NAICA ... e e XXX o e e
55 NAICS ... e XXX [ e e
56 NAICG ... e XXX o e e
5.7 Totals ... XXX 37,819,312 |........ RMB |
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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 Total Col. 7 Total from % From Total
or Through Through Through 2 No Maturity Current as a % of Col. 7 Col. 8 Total Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6. Industrial and Miscellaneous (Unaffiliated)
6.1 NAIC Lo 98,820 ... XXX [ 98,820 |......... 0.103 |........ 25,510,056 |........ 22.069 |........ 98,820 |...............
6.2 NAIC2 ... e XXX [ 38,382,235 |........ 33205 |
6.3 NAICS ... e XXX o e e
6.4 NAICA .. . e e XXX o e e
6.5 NAICS ... . e e XXX o e
6.6 NAICO ... o e XXX
6.7 Totals ... 98,820 | XXX [ 98,820 |......... 0.103 |........ 63,802,291 |........ 55.214 |........ 98,820 |...............
7. Hybrid Securities
T NAICT L e e XXX [ e e e
7.2 NAIC2 oo e e XXX [ 2| 0.674 | [
7.3 NAICS oo e e XXX [ 437,500 |......... 0318 | [
T4 NAICA .o e XXX o e e e
7.5 NAICS .o e XXX o e e
7.6 NAICG ... e XXX o e e
T7 Totals oo XXX [ 1,216,771 ... 1053
8. Parent, Subsidiaries and Affiliates
8.1 NAICT L e XXX
8.2 NAIC2 .. . e XXX
8.3 NAIC3 .. e XXXl e
8.4 NAICA ... e XXXl e
85 NAICS ... e XXXl e
8.6 NAICE ... e e e XXX [ e e e
8.7 Totals ... e XXX o e
9. SVO Identified Funds
01 NAIC T L XXX XXX XXX XXX XXX o e
9.2 NAIC 2 L XXX XXX XXX XXX XXX e
9.3 NAIC S L XXX XXX XXX XXX XXX e
9.4 NAICA L XXX XXX XXX XXX XXX o e
9.5 NAICS . XXX XXX XXX XXX XXX e
9.6 NAICG ..o XXX XXX XXX XXX XXX e
9.7 Totals o XXX XXX XXX XXX XXX e e e e e
10. Unaffiliated Bank Loans
101 NAICT Lo e XXX [ e e e
10.2 NAIC2 oo XXX [ e e e
103 NAICS o XXX [ e e e
104 NAICA .o e XXX o e e
105 NAICS oo XXX [ e e
106 NAICG ... XXX o e e
107 Totals ..o XXX
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

NAIC Designation

11. Total Bonds Current Year
1.1 NAIC1
11.2
1.3
1.4
1.5
11.6

Totals .................

Line 11.7asa % of Col. 7

12. Total Bonds Prior Year
12.1 NAIC1
12.2
12.3
12.4
12.5
12.6

12.7
12.8  Line 12.7 as a % of Col. 9

Totals .................

13. Total Publicly Traded Bonds
1

Line 13.7asa % of Col. 7

Totals .................

Line 13.7 as a % of Line 11.7, Col. 7, Section 11

14. Total Privately Placed Bonds
14.1 1

14.2

14.3
14.4
14.5
14.6

4.7
14.8
14.9

Line 14.7 as a % of Col. 7

Totals .................

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years | Over 10 Years Over Total Col. 7 Total from % From Total
or Through Through Through 2 No Maturity Current as a % of Col. 7 Col. 8 Total Publicly Privately
Less 5 Years 10 Years 20 Years Years Date Year Line 11.7 Prior Year Prior Year Traded Placed (a)
d) .... 95,098,030 [....... 823,877 ..o 95,921,907 |....... 100.000 XXX XXX 095,921,906 |...............
d; ............................................................................................................................ XXX XXX
A XXX XXX
A XXX XXX
A © o XXX XXX
d) o (¢ oo XXX XXX
... 95,098,030 |....... 823,877 (..o (b) .... 95,921,907 |....... 100.000 XXX XXX ... 95,921,906 |...............
........ 99141 | 0859 | . 100,000 XXX XXX XXX 1000000 L
... 13,501,395 |.... 27,387,687 |.... 30,535,860 |..... 2,509,410 |........ 98,506 |............... XXX XXX [ 74,122,858 |........ 64.125 |.... 74,122,857 [...............
..... 3,674,598 (... 20,178,410 |.... 16,446,778 |............... |....... 210,560 |............... XXX XXX ... 40,510,346 |........ 35.046 |.... 40,510,346 |...............
...................... 520,525 [ ART500 | XXX XXX ... 958,025 ... 0.829 ... 988,025 |
.......................................................................................... XXX XXX
.......................................................................................... XXX XXX (€ oo
.......................................................................................... XXX XXX (o) oo
7,175,993 ... 48,086,622 |.... 46,982,638 |..... 2,599,410 |....... 746,566 |............... XXX XXX (b) ... 115,591,229 |....... 100.000 |... 115,591,228 |...............
........ 14859 | 41601 [....... 40.646 |.........2.249 |........ 0646 | .............. XXX XXX ... 100.000 XXX ... 100000 ...l
.. 95,098,030 |....... 823,877 .o e 95,921,907 |....... 100.000 | ....... 74,122,857 |........ 64.125 |.... 95,921,906 XXX
................................................................................................................................... 40,510,346 |........ 35.046 |............... XXX
...................................................................................................................................... 958,025 [.........0.829 [............... XXX
............................................................................................................................................................................ XXX
............................................................................................................................................................................ XXX
............................................................................................................................................................................ XXX
95,098,030 |....... 823,877 ..o 95,921,907 |....... 100.000 | ...... 115,591,228 |....... 100.000 |.... 95,921,906 XXX
........ 99141 | 0880 | o0 000 XXX XXX XXX ~......100.000 XXX
........ 99441 | 0859 | . 100,000 XXX XXX XXX ~......100.000 XXX
............................................................................................................................................................ XXX
............................................................................................................................................................ XXX
............................................................................................................................................................ XXX
............................................................................................................................................................ XXX
............................................................................................................................................................ XXX
............................................................................................................................................................ XXX
............................................................................................................................................................ XXX
............................................................................................................ XXX XXX XXX XXX
............................................................................................................ XXX XXX XXX XXX

(a) Includes § .................
(b) Includes § .................
(c) Includes$ .................

freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.. current year of bonds with Z designations and
.. current year of bonds with 5G| designations, $ ...................
was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all pnnmpal and interest payments "6*" means the NAIC de3|gnat|on was assigned by the SVO due to inadequate certlflcatlon of principal and interest payments
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ .. $

. 94,998,100

NAIC2§ ...

prior year of bonds with 5* or 5G| designations and §

current year, $

NAIC6S ........

5,554,962 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.
prior year of bonds with 6* designations. "5GI*" means the NAIC designation
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Total Col. 7 Total From % From Total Total
N 1Year Through Through Through Over 20 No Maturity Current asa % of Col. 7 Col. 8 Publiclg Privately
Distribution by Type or Less 5Years 10 Years 20 Years Years Date Year Line 11.08 Prior Year Prior Year Trade Placed
1. U.S. Governments
1.01  Issuer OinFations ................................................................................................ 95,098,030 |....... 725,057 | XXX | 95,823,087 |........ 99.897 |...... 2,799,399 |......... 2.422 ... 95,823,087 |...............
1.02  Residentia Mort?age-Backed SECUMEIES ... e e e XXX 191,814 |......... 0166 |.....ooooeoeos [
1.03  Commercial Mortgage-Backed Securities ........ .. .. .. .. e XXX
1.04  Other Loan-Backed and Structured Securities .............. ... e XXX
105 TotalS ... 95,098,030 |....... 725,057 | XXX ... 95,823,087 |........ 99.897 |...... 2,991,213 |......... 2.588 95,823,087 |...............
2. All Other Governments
2.01 IssuerOinFations ....................................................................................................................................................................... XXX
2.02  Residentia Mort?age-Backed SECUMHIES ... b e [ XXX e e e e e
2.03  Commercial Morfgage-Backed Securities ... e e XXX
2.04  Other Loan-Backed and Structured Securities .......... ... ... XXX
200 Totals . XXX
3. U.S. States, Territories and Possessions, Guaranteed
3.01  lssuer OinFations ....................................................................................................................................................................... XXX 720,683 |......... 0623 |............... ...
3.02  Residential Mort?age-Backed SECUNtIES ... ..o XXX
3.03  Commercial Morfgage-Backed Securities ...................coo i e e XXX e e e e
3.04  Other Loan-Backed and Structured Securities ........ ... ... ... e XXX
305 TotalS e XXX 720,683 |......... 0623 ||
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.01  Issuer OinFations ....................................................................................................................................................................... XXX [ 8,950,959 |......... TT4 |
4.02  Residential Mort?age-Backed SECUNIES ... e XXX
4.03  Commercial Mortgage-Backed Securities ............ ... e XXX e e
4.04  Other Loan-Backed and Structured Securities .......... ... ... e XXX
4,05 Totals ... XXX 8,950,959 |......... TT4
5. U.S. Special Revenue & Special Assessment Obligations etc. , Non-Guaranteed
5.01 IssuerOinPations ....................................................................................................................................................................... XXX [ 27,387,851 |........ 23694 |
5.02 Residentia Mort?age-Backed SeCUities .. ... e XXX 8,365,421 |......... 7280 |
5.03  Commercial Morfgage-Backed Securities .............. ... e XXX 1,693,247 |......... 1,465 |
5.04  Other Loan-Backed and Structured Securities ................ ... e XXX 27193 .. 0323 |
5,05 TotalS ... e e XXX 37,819,312 |........ RI |
6. Industrial and Miscellaneous
6.01 IssuerOinFations ................................................................................................................... XXX
6.02 Residentia Mort?age-Backed Securities XXX
6.03  Commercial Morfgage-Backed Securities . XXX
6.04  Other Loan-Backed and Structured Securities .......... ... XXX
B.00  TOtalS .. 98,820 ... XXX
7. Hybrid Securities
7.01  lssuer OinFations ....................................................................................................................................................................... XXX
7.02  Residentia Mort?age-Backed SECUMtIBS .. e XXX
7.03  Commercial Mortgage-Backed Securities .............. ... e XXX
7.04  Other Loan-Backed and Structured Securities ................. .. XXX
105 Totals .o e XXX

=3

Residential

. Parent, Subsidiaries and Affiliates
8. Issuer Obli[qations
Mort?
Commercial Mortgage-Backed Securities .
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued

age-Backed Securities

Pl B T PP PP 4
X XXX
> DX
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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

Distribution by Type

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

6

No Maturity
Date

7
Total
Current
Year

8
Col. 7
asa % of
Line 11.08

9
Total From
Col. 7
Prior Year

Col. 8
Prior Year

11
Total
Publicl
Trade:

12
Total
Privately
Placed

w©

9.02
9.03

. SVO Identified Funds
1 Exchange Traded Funds Identified by the SVO

Bond Mutual Funds Identified by the SVO

Totals

. Unaffilial

10.01
10.02

10.03

ted Bank Loans
Unaffiliated Bank Loans - ISSUed . ........ ... .. o
Unaffiliated Bank Loans - ACQUIred . ....... ... i

Totals

) 1ﬁtal Bonds Current Year

Issuer OinPations ”

Residentia Mort?age-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities .
SVO Identified Funds .
Affiliated Bank Loans .
Unaffiliated Bank Loans ..

TOalS
Line 11.08 asa % of Col. 7

9.141

95,921,907
100.000

100.000
XX

S| DI
DX XXX
PPl B P P P PP P 4

DX XXX
S| DI
DX DX

.. 95,921,907
100.000

. T&tal Bonds Prior Year

Issuer OinFations "
Residential Mort?age-Backed Securities
Commercial Morfgage-Backed Securities .
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank LOGNS ... .. ...
Unaffiliated Bank Loans

"""" 98.506

.. 104,967,952

Pa Pl B P P PP P P 3
DX XXX
PPl PP P PP P P 4

S| XXX
S| XKD}
S| XXX

. Total Pu
13.

blicly Traded Bonds
Issuer OinFations
Residential Mort?age-Backed Securities .
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities .
SVO Identified Funds
Affiliated Bank Loans ... ... ... .
Unaffiliated Bank Loans

=3
S
o
p=3
t=3

95,921,907
......... 100.000
100.000

PP Pl P P P P P P P
Pa PPl BP P P P P P P N

PP Pl BP P P P S P P4

Residential

. Total Privately Placed Bonds
14.01 Issuer Ob|IFalI0ﬂS

3 Mort? e
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans

age-Backed Securifies ... ...

S| SIS
SXOKOK | SISO
S| S
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Total

Bonds

Mortgage
Loans

4

Other Short-term
Investment Assets

5
Investments
in Parent,
Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 0 Prior Yoar ... . . o
2. Cost of Short-term inVestmentS CQUINEH ... ... . e
3. ACCIUEI OF GISCOUNT . .. .o
4. Unrealized valuation INCrease (ABCTEASE) ... .. ... . ..o
5. Total gain (108S) ON AISPOSAIS . .. ... ..o
6. Deduct consideration received 0N diSPOSAlS ... ... ... ..
7. Deduct amortization Of PremiUm . ... ...
8. Total foreign exchange change in book/adjusted Carmying VaIUE . ... ... ... .o
9. Deduct current year's other-than-temporary Impairment FECOGNIZEA . . . .. ... .. o e
10.  Book/adjusted carrying value at the end of current period (Lines 14243 +445-6-T48-0) ... o

11, Deduct total nonadmitted AMOUNES . .. ..

2. Statement value of end of current period (Line 10 MINUS Line 11) ... o

(a) Indicate the category of such assets, for example, joint ventures, transportation eqUIPMENt: . ... .. . o




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted carrying value, December 31, prior year (Line 10, PriOT YEAr) ... ... .o e

2. Cost paid/ (consideration received) on additions:
2.1 Current year paid / (consideration received) at time of acquisition, still open, Section 1, Column 12 ...
2.2 Current year paid / (consideration received) at time of acquisition, terminated, Section2, Column 14 ... ... ..

3. Unrealized valuation increase/ (decrease):
31 Section 1, COlUMN A7 e
3.2 Section 2, COlUMN 10 .

4. SSAPNo.f08adiustments ...

5. Total gain (loss) on termination recognized, Section 2, Columnz .

6. Considerations received/ (paid) onterminations, Section2, Cou M B A W BSQR B B
7. Amortization:

71 Sectiont,Coumn19................................ 0 QB & & B SR B .

7.2 Section2,Column21................................ U @ B O W BEmmmmm o

8. Adjustment to the book/adjusted carrying value of hedged item:
8.1 Section 1, Column 20 .. ..o
8.2 Section 2, COUMN 23 .

9. Total foreign exchange change in book/adjusted carrying value:
0.1 Section 1, COlUMN A8 .
9.2 8ection 2, ColUMN 20 .. ...

10.  Book/Adjusted carrying value at end of current period
(Lines T 2B B T84 0)

11, DedUCt NONAAMITEA ASSEES . . . .. ..

12. Statement value at end of current period (Line 10 MINUS Line 11) ..o o

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted carrying value, December 31 of prior year (Line 6, Prior YEar) ... ... ..o
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column) ........... ...

3.1 Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, currentyear minus .............. ...
3.12 Section 1, ColUMN 15, PiOF YEA .. ... oo
Change in the variation margin on open contracts - All other:
3.13 Section 1, Column 18, currentyear minus ............ .. ...
3.14 Section 1, Column 18, PHOr YEar ... ... .

3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current yeartodate minus .....................o
3.22 Section 1, Column 17, prior year ....................

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus ... ..
3.24  Section 1, Column 19, prior yearplus ................
3.25 SSAPNo. 108 adjustments ......................... B
3.3 Subtotal (Line3.1minusLine3.2) ........................ T QN QO F B QB B

4.

Cumulative variation margin on terminated contracts during the |
(Section2, Column15) ...

4.2 Less:
4.21  Amount used to adjust basis of hedged item (Section 2, Column 17) ..........................
4.22  Amount recognized (Section 2, Column 16) ...
4.23 SSAPNo. 108 adiustments . ... o
4.3 Subtotal (Line 4.1 mMInUS LiNe 4.2) ...
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terminations N PriOr YBaT .. .. ... . . e
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in Prior Year ... ... ..o

6.  Book/Adjusted carrying value at end of current period
(Lines 243,34, 35,15, 2) oo

7. Deduct total nonadmitted AMOUNES . . . ... ... .

8.  Statement value at end of current period (Line B MINUS LINE 7) ... o

Si11
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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
9 10 11 12 13 14 15 16
NAIC Designation or Book/Adjusted Effective | Maturity Book/Adjusted NAIC Designation or | Book/Adjusted
Number Description Other Description Notional Amount | Carrying Value |  Fair Value Date Date Description Carrying Value |  Fair Value CUSIP Description Other Description Carrying Value | Fair Value

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

. Beginning Inventory ...
. Add: Opened or Acquired Transactions ...................................
. Add: Increases in Replication (Synthetic Asset) Transactions Statement Value

. Less: Closed or Disposed of Transactions ................................
. Less: Positions Disposed of for Failing Effectiveness Criteria ................

. Less: Decreases in Replication (Synthetic Asset) Transactions Statement Value

. EndingInventory ....... ...

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
T T Total Replication Total Replication Total Replication
(Synthetic Asset) (Synthetic Asset) (Synthetic Asset)
Number of Number of Transactions Number of Transactions Number of Transactions

Positions N O Positions Statement Value Positions Statement Value Positions Statement Value
XXX XXX XXX XXX
XXX XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check
1. PartA, Section 1, Column 14 ... ...

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote -
Total Ending Cash Balances ...

3. Total (Line 1pIUSLING 2) ... o
4. PartD, Section 1, Column .. ... ..
5. PartD, Section 1, Column6...... .. .. ...

6. Total (Line3minusLinedminus Line 5) . ... ... ..

N N E o
7. PartA, Section 1, Column 16 .

8. PartB, Section 1, Column 13 ... ...
9. Total (Line 7plusLine 8) ... o
10. PartD, Section 1, Column 8 . ... ... o
1. PartD, Section 1, Column .. ... ..o

12. Total (Line 9minus Line 10 minus Line 11) ... oo

13, PartA, Section 1, Column 21 .. ...
14, PartB, Section 1, Column20 . ... .. .. ...
15. PartD, Section 1, Column 11 ... ... . .

16. Total (Lines 13 plus Line 14 minusLine 15) ... .. ... .

Sl14



ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3 4
Money Market Other

Total Bonds Mutual Funds (a)
1. Book/adjusted carrying value, December 31 of prior year ........................[....... 1,618,502 |......... 425,89 |....... 1,192,606 |.................
2. Cost of cash equivalents acquired ... ... 1,034,603,252 |..... 308,095,296 |..... 726,507,956 |.................
3. Accrual of discount ... 9,814 |........... 9,81 [
4. Unrealized valuation increase (decrease) ....................cooovooiii i 1,655 |........... 1,655 |
5. Total gain (loss) ondisposals ... 13,008 |.......... 13,08 |
6. Deduct consideration received ondisposals ................................. | 838,345,303 |..... 213,533,455 |... .. 624,811,848 |.................
7. Deduct amortization of premium ... 14,204 |.......... 8204 .
8. Total foreign exchange change in book/adjusted carrying value ...................|oooo |
9. Deduct current year's other-than-temporary impairment recognized ............... | L

10. Book/adjusted carrying value at end of current period

(Lines 1+2+3+4+5-6-7+8-9) ... 197,886,814 |...... 94,998,100 |..... 102,888,714 |
11. Deduct total nonadmitted amounts ... e e
12. Statement value at end of current period (Line 10 minus Line 11) .................]..... 197,886,814 |...... 94,998,100 |..... 102,888,714 |.................

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's Gross Income
Book/Adjusted Other-Than- Total Total Foreign Earned Less
Date Carrying Value Fair Value Temporary Current Year's Change in Exchange Interest Taxes, Repairs,
Date of Last Amount of Less Less Current Year's Impairment Change in B./A.C.V. Change in Incurred on and Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V. Encumbrances Incurred

NONE




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9
2 3
Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time of Amount of Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition

03

NONE




€03

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED during the Year, including Payments during the Final Year on "Sales under Contract"

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, | Book/Adjusted Current Year's Book/Adjusted Foreign Gross Income
Permanent | Carrying Value Other-Than- Total Foreign | Carrying Value Exchange Earned Less Taxes,
Name Improvements Less Current Temporary | Current Year's | Total Change | Exchange Less Amounts Gain Realized Total Gain Interest Repairs and
Disposal of and Changes in | Encumbrances Year's Impairment Changein  [inB./A.C.V. | Changein |Encumbrances| Received (Loss) on | Gain (Loss) (Loss) Incurred Expenses
Description of Property City State | Date Purchaser Actual Cost |Encumbrances | Prior Year | Depreciation | Recognized | Encumbrances | (11-9-10) B./A.C.V. | onDisposal | During Year Disposal on Disposal | on Disposal [onEncumbrances| Incurred

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Location
9 10 11 12 13
3 4 Book Current Year's
Value/Recorded Unrealized Other-than- Capitalized Total Foreign
Investment Valuation Current Year's Temporary Deferred Exchange Value of Land Date of Last
Rate of Excluding Increase (Amortization) / Impairment Interest and Change in and Appraisal

Loan Number Code City State Loan Type Date Acquired Interest Accrued Interest (Decrease) Accretion Recognized Other Book Value Buildings or Valuation

General Interrogatory:

1. Mortgages in good standing§ ................ unpaid taxes $ ................. interest due and unpaid.

2. Restructured mortgages § ................. unpaid taxes$ ................. interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure § ................. unpaid

taxes$§ ................. interest due and unpaid.
4. Mortgages in process of foreclosure § ................. unpaidtaxes$ ................. interest due and unpaid.
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SCHEDULE B - PART 2

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

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

Loan
Number

Location

City

State

Loan
Type

Date Acquired

Rate of Interest

7

Actual Cost at
Time of
Acquisition

8

Additional
Investment Made
After Acquisition

9

Value of
Land and
Buildings

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE B - PART 3

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

Loan Number

Location

City

State

Loan
Type

Date
Acquired

Disposal
Date

Change in Book Value/Recorded Investment

8

Book Value/Recorded |  Unrealized
Investment Excluding | Valuation

Accrued Interest
Prior Year

Increase
(Decrease)

Current Year's Temporary Capitalized
(Amortization)/ |  Impairment  [Deferred Interest | in Book Value
Recognized and Other (8+9-10+11)

Accretion

10 1
Current Year's
Other-Than-

12

Total Change

13

Total Foreign
Exchange Change
in Book Value

14
Book
Value/Recorded

Investment
Excluding

Accrued

Interest
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location
4 5
CUSIP
Identification Name or Description Code City State

6 7
NAIC
Designation,
NAIC

Desi?nation
Modifier and
SVO
Administrative

Name of Vendor or General Partner Symbol

Date
Originally
Acquired

Type
and
Strategy

10

Actual
Cost

1

Fair
Value

12

Book/Adjusted
Carrying Value
Less
Encumbrances

Change in Book/Adjusted Carrying Value

13

Unrealized
Valuation
Increase

(Decrease)

14

Current Year's
(Depreciation)

or
(Amortization) /
Accretion

15

Current Year's
Other-Than-
Temporary
Impairment
Recognized

16

Capitalized
Deferred
Interest and
Other

17

Total
Foreign
Exchange
Change in

B./A.C.V.

Investment
Income

Commitment
for
Additional
Investment

20

Percentage
of
Ownership

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1

AS . B 105 (bR
NS B 208 ...
S B ORI
AS B % ...
SAS B . 5C8 ..
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE BA - PART 2

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

cusip
Identification

Name or Description

Location

City

State

Name of Vendor
or General Partner

Date Originally
Acquired

Type and
Strategy

Actual
Cost at Time
of Acquisition

9

Additional
Investment
Made After
Acquisition

Amount of
Encumbrances

Percentage of
Ownership

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 2
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's Total Book/Adjusted
Carrying Value Unrealized Current Year's | Other-Than- Capitalized Total Foreign Carrying Value
Date Less Valuation [ (Depreciation) or|  Temporary Deferred Change in Exchange Less Foreign Exchange Realized Total
Cusip Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest and B./A.C.V. Change in Encumbrances Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Name or Description City State Nature of Disposal Acquired | Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration | on Disposal on Disposal on Disposal Income

NONE




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 2 21 2
NAIC Desig,
NAIC Desig Current Year's
Modifier and Book/ Unrealized Current Other-Than- | Total Foreign Admitted Amount Stated
CUSIP SVO Rate Used Adjusted Valuation Year's Temporary Exchange Amount Received Contractual
Identi- For Bond Administrative Actual To Obtain Par Carrying Increase/ | (Amortization) /| Impairment Change in Effective | When Due and During Maturity
fication Description Code | eign CHAR Symbol Cost Fair Value |  Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. | Rateof | Rateof | Paid Accrued Year Acquired | Date
Bonds: U.S. Governments - Issuer Obligations
912828-2P-4 .. UNITED STATES TREASWRY............ SD. TA 200,362 . 102.7690 ....... 5538 ....... 200,000 ....... 0019 (83) oo 1875 1812 W 1,569 ... 1,875 07/25/2019 07/31/2022
912828-YJ-3.. UNITED STATES TREASWRY............ SD. TAL 99,817 .. 99.9300 ........ 99,930 ....... 100,000 ........ 99,930 . T2 1500 ... 1.59% MS... .......... B 1,500 10/16/2019 09/30/2021
912828-ZX-1.. UNITED STATESTREASURY ............ SD. TAL 399,852 . 100.0190 ....... 400,016 ... 400,000 ....... 399,860 ... B 0125 ... 019 ... ... Q 0712112020 06/30/2022
912828-ZX-1.. UNITED STATESTREASURY ............ SD. TA 125,003 . 100.0190 ....... 125,04 ... 125,000 ....... 125,003 L 0125 ... 019 ... ........... B 08/26/2020 06/30/2022
(199999 - Bonds: U.S. Governments - Issuer Obligations... ... 825,034 ... 830,568 ....... 825,000 ....... 824,987 ... (3) o 2,000 ... 336
0599999 - Bonds: Subtotals - U.S. Governments. ... 825,084 ... ... 830,568 ....... 825,000 ....... 84987 () o 2,000 ... 335
Bonds: Industrial and Miscellaneous (Unaffliated) - Issuer Obligations
00000-00-0. .. Bankof Ozarks....................... $SD. o TAL 98,820 . 100.0000 ........ 9,80 ........ 9,80 ........ 08,820 L 0,301 ... 0.3010 MAT.. ... 1110412020 05/04/2022
3299999 - Bonds: Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations. ........................ ... 98,820 ... %820 ........ 9,820 ........ 8,800 e e e
3899999 - Bonds: Subtotals - Industrial and Miscellaneous (Unaffiliated) . ..............................0 98,820 ... 9%,820 ........ 9%,80 ........ 8,800
7699999 - Bonds: Total Bonds - Subtotals - Issuer Obligations. ... 923,854 ... 929,388 ....... 923,80 ... 93,807 () o 2,000 ... 336
8399999 - Bonds: Total Bonds - Subtotals - Total Bonds . .................coooiii i 93,854 .. 929,388 ....... 923,820 ....... 923,807 () o 2,000 ... 335
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
wS . 824,97 1BS 108 ................ DS . B . TS 168 ...
A8 8BS 08
A B S
AS 4B 8 ...
SAS 5B 5C% .
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 2 2
3 4 9 10 12 13 14 15 16 17 18 19

NAIC Desig,

Current Year's Total NAIC Desig

Unrealized Other-Than- Total Foreign Modifier and

Number Rate Per Share Nonadmitted | Valuation | Current Year's| Temporary Change in Exchange SVO
cusip of Par Value Rate Per | Book/Adjusting | Used to Obtain Declared but | Amount Received | Declared But | Increase/ | (Amortization) | Impairment B./A.C.V. Changein |Administrative| Date
Identification Description Code |Foreign | Shares Per Share Share Carrying Value | Fair Value Fair Value | Actual Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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 10 1 12 13 14 15 16

NAIC Designation,

Current Year's NAIC Designation
Rate Per Unrealized Other-Than- Total Total Foreign Modifier and
Number Share Used Nonadmitted Valuation Temporary Change in Exchange Svo
CusIP of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/ Impairment B./A.C.V. Change in Date Administrative
dentification Description Code | Foreign Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease) Recognized (13-14) B./A.C.V. Acquired Symbol
DS EBS . FS oo 1GS .
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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
Paid for
Accrued
CUSIP Date Number of Shares Interest
dentification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

U.S. Governments
912828-ZX-1. ... UNITED STATES TREASURY . ... o 0712112020 .. US BaNK. ... .. o 399,852 ... 400,000 ..o
912828-ZX-1. ... UNITED STATES TREASURY . ... 0812612020 .. USBaNK. . ... ..o i 125,003 ... 125,000 ...
0899999 - UL S, GOV OIS . .. 524,855 ... ... 525,000 ...
Industrial and Miscellaneous (Unaffiliated)
000000-00-0.... Bankofthe Ozarks......... ... ... ... i 0412020 . . UNKNOWN . . 9,820 ... 98,820 ...
3899999 - Industrial and Miscellaneous (Unaffiliated) . ... ... . .. o 98,820 ... 98,820 ...
8309907 - SUBtOtAlS - BONAS - Part 3. . . 623,675 ................ 623,820 ...
8399998 - Summary Item from Part 5 0r BONAS . . ... 83,428,101 ... 463,686
8309999 - SUDIOtAlS - BONAS . ... ... 84,051,776 ................ 623,820 ................ 463,686
8999998 - Preferred Stocks: Summary item from Part 5 for Preferred St0CKS . . .. .. o 5,004,929
8999999 - Preferred Stocks: SUbtOtals - Preferred StOCKS . . .. 5,004,929
9899999 - Subtotals - Preferred and COmMON St0CKS . . . ... o 5,004,929
0009000 - T0alS . ... .. 89,086,705 ... ... ... 463,686
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Bonds: U.S. Governments
38378E-XV-0.. .. GNR 2012-060 MD - CMO/RMBS.............. 09/20/2020 Paydown ... 191,629 ... 191,629 ... 188,216 .... 191,814 ... .. (2,09) ........ 53 (1,572) .o 190,241 . 1,388 ... 1,388 ... 1,783 10/20/2038
912828-2P-4. ... UNITED STATES TREASURY.............. 0411672020 Merril LYnCh . . ... e e Mo (34) (B4) o 1,875 07/31/2022
912828-4J-6. ... UNITED STATES TREASURY.............. 04/30/2020 Maturity @ 100.00.............ooooiiiiis 2,400,000 .. 2,400,000 .. 2,397,000 .. 2,399,487 ..................... 513 513 2,400,000 .o 28,500 04/30/2020
912828-YJ-3.... UNITED STATESTREASURY.............. 04/01/2020 AGIUSEMENE. ... .. e e e (22) .o 2 2 09/30/2021
0599999 - Bonds: U.S. GOVEIMMENES . ... ... ...ttt e e 2,591,629 .. 2,591,629 .. 2,585,216 .. 2,591,313 ..... (2,09) ...... 1,04 (1,0M) 2,50.241 . 1,388 ... 1,388 ... 2,158 ..
Bonds: U.S. States, Territories and Possessions
13063B-L7-5.... CALIFORNIAST.......................... 10/26/2020 Morgan Stanley...................coo 196,958 ... 185,000 .... 203,685 .... 199,123 ..... (4,586) ..... (2,890) ... (T,476) ............. ... 191,648 ... 5311 ... 5311 ... 8,572 09/01/2027
20772K-AG-4... CONNECTICUTST............ooiiine 10/27/2020 Morgan Stanley..............ooviiiiiiiis 545,050 .... 500,000 .... 519,950 .... 521,560 ..... (2,630) ..... (2,950) ... (5,980) ...l 515,980 ...l 29,070 ..... 29,000 ..... 20,816 01/15/2025
1799999 - Bonds: U.S. States, Territories and POSSESSIONS . . ... .. .. ...t 742,008 .... 685,000 .... 723,635 .... 720,683 ..... (7,216) ..... (5,840) ... (13,086) ......ooiien e 707,628 ... 34,381 ... 34,381 ... 20,388 ...........
Bonds: U.S. Political Subdivisions of States, Territories and Possessions
074851-QX-7.... BEAVERCNTYPA. ...................... 1072712020 URKNOWN ... e 76,488 ..... 70,000 ... 71,3% ... 76,313 ... (5,139) ........ (65) ..o (5,204) oo LA L 5318 ... 5318 ... 2,787 11/15/2031
119677-LH-3. ... BUFFALONY ... 10/29/2020 UnKnOWN .. .. ... 210,248 .... 250,000 .... 261,555 257,978 ... 2,53 ... (1617) o 936 ... 268,913 .. 1,34 ... 1,334 ... 11,013 02/01/2025
121638-DN-7. ... BURLINGTONCNTYNJ.................. 10/01/2020 Maturity @ 100.00. ... 30,000 ..... 30,000 ... 31,494 .. 30,001 ... 1) o) . 30,000 L 1,538 10/01/2020
248775-3Y-2.... DENTONCNTYTEX...................... 10/26/2020 Morgan Stanley....................oo 532,241 ... 455,000 .... 510,807 .... 521,594 ... (24,800) ..... (4,905) ... (29,705) ............. ... 491,889 ... 40,352 ... 40,352 ... 23,407 07/15/2029
363060-DP-6. ... GAINESVILLE TEXHOSPDIST............. 1072712020 UnKNOWN .. ... e 516,740 .... 500,000 .... 516,3% .... 520,525 ..... (7.421) ... (3,988) ..o (11,409) ............. .. 509,116 ... 7,624 ... 7,624 ... 27,682 08/15/2022
363335-DK-3. ... GALENA PK TEX INDPT SCHDIST......... 10/26/2020 Morgan Stanley..................oooiiiis 530,771 .... 450,000 .... 507,821 519,246 ... (25,474) ..... (4,675) ... (30,149) ... 489,08 ...l 4673 ... 41,673 ... 21,650 08/15/2029
366155-D9-7.... GARLAND TEXINDPT SCHDIST........... 10/26/2020 Morgan Stanley...................coii 329,531 .... 325,000 .... 381,170 339,099 ... (4m ... (9,983) ... (10,454) ... 328,644 . 886 ........ 886 ..... 19,545 02/15/2021
416489-TM-4. ... HARTFORD CNTY CONN METDIST........ 10/27/2020 Morgan Stanley....................oc 511,851 .... 430,000 .... 509,245 .... 512,895 .... (27,607) ..... (7,92) ..o (35,569) ...l 136 . 34,54 ... 34,54 ... 19,589 06/01/2025
469736-KU-5. ... JACKSONVILLE TEX INDPT SCHDIST....... 1072712020 UnKNOWN .. ... e 515,600 .... 500,000 .... 532,500 .... 517,740 ...... 6,746 ... (12,406) .............. ... (5,660) ...l 512,080 ... 3,50 ... 3,50 ... 26,522 02/15/2026
494134-TA1 ... KILLEENTEX. ... 10/26/2020 Morgan Stanley..................oooiii 208,843 .... 180,000 .... 199,958 204,431 ... (9,614) ... (AT I (1,831) 193,100 ... 15,743 ... 15,743 ... 8,940 08/01/2029
511444-QV-6. ... LAKEZURICHILL........................ 10/29/2020 UnKnown ... 325,110 .... 300,000 .... 314,358 310,485 ...... 3,387 ... (2,190) ... 1197 368 13,429 ... 13,429 ... 9,420 12/15/2031
512462-WH-1. .. LAKEVILLE MINN INDPT SCHDISTNO..... 02/01/2020 Maturity @ 100.00. ... 325,000 .... 325,000 .... 375,157 .... 325,988 ......... 90 ... (1,078) ..o (988) ..ot 325,000 . 8,125 02/01/2020
514084-KF-8.... LANCASTERCNTYSC................... 10/26/2020 Morgan Stanley................ocoiiiiis 304,821 .... 300,000 .... 358,389 .... 313,599 ......... 8 ... (9,645) ...l (9,560) ...l 304,09 . 82 % . 17,375 03/01/2021
59074P-BF-7... . MESQUITETEX...................ooot. 10/26/2020 Morgan Stanley...................coooi 197,474 ... 170,000 .... 188,770 196,848 ... (12,627) ..... (1,509) ... (14,136) ... 182,712 14,761 ... 14,761 .. 8,179 02/15/2029
59333R-GQ-1... MIAMI-DADE CNTY FLASCHDIST......... 10/26/2020 Morgan Stanley....................ooo 512,780 .... 425,000 .... 508,784 509,184 ... (22,93) ..... (7,585) ... (30,548) ............. ... 418,837 ... 4,143 34,143 . 23,788 03/15/2030
602366-WZ-5... MILWAUKEEWIS......................... 10/26/2020 Morgan Stanley................ocoiiiiiis 563,701 .... 495,000 .... 553,425 ... 559,711 .... (22,025) ..... (5,247) .. (r212) ... 532,439 ... 31,262 ... 31,282 ... 21,285 04/01/2029
64966L-M8-1.... NEWYORKNY ..., 1072712020 UnKNOWN .. .. ... e 425,961 ... 400,000 .... 424,759 ... 425,464 ..... (2,838) ..... (3,221) ... (6,065) ...........i il 419,309 6,562 ...... 6,52 ..... 13,988 06/01/2029
698874-ES-9. ... PAPIO-MISSOURIRIV NATRES DISTN........ 1072712020 UnKnOWN .. .. ... 416,205 .... 400,000 .... 403,615 397,268 ...... 6,146 ....... (603) ..o 5543 ... 402,812 ... 13,393 ... 13,393 ... 9,432 12/15/2029
TA7180-NH-2.... PHARRTEX. ... 10/26/2020 Morgan Stanley....................cc 239,624 ... 195,000 .... 233,002 236,668 ... (13,495) ..... (3,246) .................. (16,74) .. 219,96 ... 19,698 ..... 19,698 ... 11,727 08/15/2027
749845-WG-4. .. RACINECNTYWIS....................... 1072712020 UnKNOWN .. ... e 510,610 .... 500,000 .... 500,015 .... 498,640 ...... 1,369 ... (@) 1,362 500,002 ...l 10,608 ..... 10,608 ..... 14,167 09/01/2033
774829-HG-3. ... ROCKY RIVER OHIO CITY SCHDIST . ... 10/29/2020 UnKNOWN .. .. ... 502,235 .... 500,000 .... 526,620 .... 516,170 ..... (3,444) ... (11,466) .............. ... (14,910) ... 501,260 ...l 975 ... 915 ... 23,088 12/01/2026
793028-XD-8. ... STPAULMINNPORTAUTH............... 10/28/2020 UnKnOwn ... 389,914 .... 380,000 .... 362,581 356,888 ...... 6,013 ........ 998 701 363,900 ...l 26,015 ... 26,005 ... 9,881 02/01/2032
802385-LF-9.... SANTA MONICA CALIF CMNTY COLLEGE... 08/01/2020 Call @ 100.00..............cooiiiiies e 250,000 .... 250,000 .... 269,933 257,035 ... (1,628) ..... (5,407) ... (7,085) ... 260,000 .o 16,908 08/01/2034
865287-TE-6.... SULLIVANCNTYTENN................... 10/26/2020 Morgan Stanley................ocoiiiiis 202,327 .... 185,000 .... 189,329 .... 195,184 ..... 6,97) ....... (386) ... (7,357) oo 187,827 . 14,500 ..... 14,500 ...... 5,504 05/01/2030
930863-U2-9.... WAKECNTYNC..............oooit 10/28/2020 UnKNOWN .. .. ... 101,508 .... 100,000 .... 103,896 .... 101,437 ....... (258) ..... (1179) (1,437) o 100,000 ... 1,508 ... 1,508 ... 4,647 06/01/2027
2499999 - Bonds: U.S. Political Subdivisions of States, Territories and Possessions. ... 8,789,583 .. 8,115,000 .. 8,835,064 .. 8,700,481 ... (160,477) .... (99,095) .............. ... (259,572) ... 8,440,910 ............. ... 348,670 ... 348,670 .... 360,187 ...........
Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
010047-FE-3.... AKRON OHIO CTFSPARTN............... 10/26/2020 Morgan Stanley...................cooi 861,643 .... 855,000 .... 855,000 .... 865,294 ... (10,294) ............. .. (10,294) ... 855,000 ... 6,643 ...... 6,643 ... 19,416 12/01/2024
033167-CR-6. ... ANCHORAGE ALASKA CTFSPARTN....... 10/29/2020 Unknown. ... 328,110 .... 300,000 .... 317,274 ... 318,753 ..... (2,497) ..... (1,622) ... (419 .. 34,834 13,476 ... 13,476 ... 14,977 07/01/2032
140542-BH-3. ... CAPITALTRAGY FLASRLIVINGREV....... 05/28/2020 UnknOWN . ... 210,417 ... 385,000 .... 425451 ... 402,571 ..... 20,303 ... (2,818) ... 17,485 ... 420,096 ... (209,639) ... (209,639) ..... 17,183 07/01/2033
143287-AY-6. ... CARMEL IND LOC PUB IMPTBDBK......... 10/26/2020 Morgan Stanley.................ooooiiiis 78,659 ... 65,000 ..... 76,83 ... 78,51 ... (4,875) ..... (1,02) . (5,887) oo 72,684 5975 ... 5975 ... 4,180 07/15/2029
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180782-EH-3. ... CLARK CNTY KY SCHDIST FIN CORP SCH.  10/28/2020 Unknown..............oooiiiiiiii 462,338 .... 450,000 .... 481,644 ... 460,850 ....... (220) ... (10,525) .............. ... (10,748) ... 450,105 ...l 12,23 ... 12,233 ... 21,320 06/01/2026
BLDG
196479-5)-4.... COLORADOHSG&FINAUTH............. 10/29/2020 Call @ 100.00. ..o 205,620 .... 220,000 .... 229,629 .... 228,75 ........ 39 (548) ... (169) ... 28,584 ... (2,94) ..... (2,94) ...... 6,059 05/01/2031
19648F-NT-7. ... COLORADO HEALTH FACS AUTHREV.. .. .. 1072712020 UnKNOWN ... ..o 520,860 .... 500,000 .... 500,015 .... 501,605 ..... (1,592) ......... (B) i (1,997) oo 500,008 ...l 2,852 ... 2,852 ... 15,811 11/01/2034
212610-FC-8. ... CONWAY ARK WASTEWATERREV......... 10/27/2020 Morgan Stanley................ocoiiiiiis 526,515 .... 500,000 .... 500,000 .... 502,000 ..... (2,000) ..o (2,000) ... 500,000 ...l 26,515 ... 26,515 ... 12,395 10/01/2025
212610-FF-1.... CONWAY ARK WASTEWATERREV........ 04/1472020 Unknown.. ... 501,485 .... 500,000 .... 505,190 .... 501,540 ...... 3,5% ... (286) ... 3248 504,788 ... (3,303) ..... (3,303) ...... 7,152 10/01/2028
235036-4L-1. ... DALLAS FORT WORTH TEX INTL ARPTREV  10/27/2020 Morgan Stanley....................ooooies oo 333,645 .... 325,000 .... 325,000 .... 321,185 ...... 3816 3816 325,000 ... 8,645 .. ... 8,645 ...... 6,968 11/01/2025
25483V-PW-8. .. DISTRICT COLUMBIAREV................ 10/27/2020 Morgan Stanley...............coooiiiiiis 556,890 .... 500,000 .... 541,540 .... 541,490 ..... (2,815) ..... (5,576) ... (8,391) ..o 533,000 ...l 2,791 ... 28,791 ... 17,912 06/01/2025
295542-QJ6. ... EREPAWTRAUTHWTRREV............. 10/27/2020 Morgan Stanley................ocoiiiiiis 525,000 .... 500,000 .... 500,000 .... 494,430 ...... 5510 L 5510 ... 500,000 ...l 25,000 ..... 25,000 ..... 10,364 12/01/2025
302644-FZ-7. ... FSUFINL ASSISTANCE INC FLAEDLS...... 10/01/2020 Maturity @ 100.00. ... 200,000 .... 200,000 .... 200,952 .... 200,966 ....... (819) ....... (M7) (966) ............. ... 200,000 o 6,000 10/01/2020
ATHLET
312782-BD-6. ... FAYETTEVILLENCLTDOBLIG............ 10/29/2020 UnKnown ... 145,110 ... 135,000 .... 139,740 .... 142,044 ... .. (2,561) ....... (391) (2,952) ... 139,002 .. 6,018 ...... 6,018 ...... 4,305 06/01/2030
3128MJ-YT-1... FHGO8721-RMBS....................... 10/26/2020 VAMIOUS .. .. ... e 521,842 .... 503,808 .... 520,815 .... 517,003 ...... 1,90 ... (196) .................... 1724 518,72 . 35 35 L 12,228 09/01/2046
3130A8-MQ-3... FEDERAL HOME LOANBANKS............ 03/11/2020 Various. . ... 100,000 .... 100,000 ..... 99,940 ... 99,934 ... N 0 99,974 26 ... 26 ... 667 10/12/2022
3132WL-RX-6. .. FHQ46801-RMBS....................... 10/26/2020 VAMOUS .. .. ... 697,281 .... 668,471 .... 707,535 ... 704,662 ..... (2,604) ....... (217) ................... (2,821) o 701,840 (4,560 ..... (4,560 ..... 20,047 03/01/2047
3133EG-EE-1... FEDERAL FARM CREDIT BANKS FUNDING.  02/05/2020 Call @ 100.00............coooiiiiis e 360,000 .... 360,000 .... 361,091 ... 359,082 ........ 918 918 360,000 ..o 1,030 06/13/2023
CORP
3133EG-FP-5... FEDERAL FARM CREDIT BANKS FUNDING.  02/05/2020 Call @ 100.00............coviiiiiiis i 265,000 .... 255,000 .... 255,000 .... 254,183 ........ BAT 84T 265,000 . 648 06/15/2022
CORP
3133EG-LU-7... FEDERAL FARM CREDIT BANKS FUNDING.  04/13/2020 Call @ 100.00............oovoiiiiiis i 275,000 .... 275,000 .... 274,450 ... 274,216 ........ 610 ......... R 642 ... 24,858 . oo “ o 3,041 07/14/2021
CORP
3133EG-QN-8. .. FEDERAL FARM CREDIT BANKS FUNDING. ~ 04/08/2020 Call @ 100.00............coooiiiiis e 210,000 .... 210,000 .... 209,633 .... 208,730 ...... 115 o 1182 209,862 ... 138 ... 188 ... 1,442 05/10/2022
CORP
3136A0-Y2-7.... FNR2011-89BA-CMO/RMBS............. 10/26/2020 VAOUS ... ... 15,138 ... 15,175 ... 15,267 ... 15,206 ......... () (16) oo (21 . 15,185 n ... n ... 221 11/25/2025
3136A2-5W-9... FNR2011-141CA-CMO/RMBS............ 10/26/2020 VAMOUS .. .. ... M,212 111,016 . 11,972 . 110,838 L 490 ... (16) ... 4 M2 61 ... [ 1,508 12/25/2025
3136AG-SU-7... FNR2013-104 JA-CMO/RMBS.............. 10/26/2020 VAMOUS .. .. ... e 246,905 .... 245,864 ... 245,403 ... 248,898 ..... (3,499 ......... () o (3,502) ..o 45395 . 1,510 ... 1,510 ... 5,350 12/25/2030
3136AG-UB-6... FNR 2013-100 DH-CMO/RMBS............. 10/26/2020 VaMOUS .. .. ... 172,974 ... 170,362 ... 169,771 ... 173,245 ..... (3,439) ......... 19 (3,420) ...l 169,825 ... 3,149 ... 3,149 ... 4,148 09/25/2031
3136B3-L9-9.... FNR2019-10MA-CMO/RMBS............. 10/26/2020 VAMOUS .. .. ... 511,062 .... 502,873 .... 499,730 .... 515,651 .... (15,867) ......... a4 (15,826) ... 499,826 ... 1,26 ... 1,26 ... 10,547 03/25/2049
3137A1-M4-2. ... FHR3710MG-CMO/RMBS................ 10/26/2020 VAMOUS .. .. ... 195,802 ... 189,178 ... 191,807 .... 200,722 ..... (9,256) ....... (285) ..o (9,541) ... 91,180 4,621 ... 4621 ... 5,950 08/15/2025
3137AG-BH-2... FHR3945BJ-CMO/RMBS................. 10/26/2020 VAMOUS .. .. ... 11,981 .0 1,672 . 12,842 L 1454 L 664 ....... (131) o 53 ML987 ©) ......... 6) ...... 1,580 03/15/2026
3137AJ-BR-4... FHR 3958 DL-CMO/RMBS................ 07/15/2020 Paydown............oooiiii 46,286 ..... 46,286 ..... 46,350 ..... 46,401 ... (121) ... (18) oo (136) ..o 46,265 ... 20 N 475 09/15/2029
3137AJ-YX-6.... FHR 3977 AD-CMO/RMBS ................ 06/15/2020 Paydown . ... 19,501 ... 19,501 ... 19,525 ... 19,559 ... (64) ......... (B) 69) ..o 19,490 . "o "o 157 09/15/2029
3137B7-MZ9. .. FHMSK-036A2-CMBS................... 10/26/2020 Morgan Stanley..............ooeiiiiiiis 259,013 .... 240,000 .... 256,219 .... 252,212 ..... (4,200) ..... (1,854) ..o (6,084) ... 46,158 .. 12,85 ... 12,854 ... 7,712 10/25/2023
3137BE-VH-4... FHMSK-040A2-CMBS................... 10/26/2020 Morgan Stanley................ocoiiiiiis 261,527 ... 230,000 .... 246,181 .... 241,341 ..... (2,304) ..... (1,631) .o (3,935) ... B7400 14,120 ... 14120 ... 6,792 09/25/2024
3137BH-XJ-1... FHMSK-045A2-CMBS................... 10/26/2020 Morgan Stanley..................oooii 436,047 ... 400,000 .... 412,812 .... 415,980 ..... (7,504) ..... (1,439) ... (8,943) ... 407,08 .. 29,009 ..... 29,009 ..... 11,017 01/25/2025
3137BL-MZ-8... FHMSK-049A2-CMBS................... 10/26/2020 Morgan Stanley....................oc 274,805 .... 250,000 .... 257,578 .... 260,346 ..... (5,191) ....... (804) ... (5,99) ... 24,31 20,454 ... 2,45 ... 6,856 07/25/2025
3137BN-6G-4... FHMSK-053A2-CMBS................... 10/26/2020 Morgan Stanley................ocoiiiiiis 413,350 .... 375,000 .... 385,196 .... 390,993 ..... (8,919 ..... (1,086) ... (9,95) ...l 381,037 2,312 ... 32,312 ... 10,233 12/25/2025
3138WE-RN-1... FNAS4992-RMBS....................... 10/26/2020 VaMOUS .. .. ... 167,262 ... 158,512 .... 165,634 .... 166,239 ..... (1,128) ........ 84) ..o (1,212) o 165,027 ... 2,285 ... 2,26 ... 4,582 05/01/2045
3138WF-2Y-1... FNAS6190-RMBS....................... 10/26/2020 VAMOUS .. .. ...\ 423,452 ... 401,979 ... 418,542 .. .. 423,626 ..... (6,572) ....... (181) (6,753) ... 416,873 6,579 ...... 6,579 ... 11,395 11/01/2045
3138WF-22-8... FNASB191-RMBS....................... 10/26/2020 VAMOUS .. .. ...\ 415,916 ... 394,700 ... 411,245 ... 413,894 .. ... (4,130) ....... (79 (4,309) ... 409,586 ............. ... 6,330 ...... 6,330 ..... 11,146 11/01/2045
3138WJ-A40... FNASB126-RMBS....................... 10/26/2020 VAMOUS .. .. ... e 700,663 .... 661,518 .... 683,172 .... 690,314 ..... (8,532) ....... (207) o (8,739) ... 681,576 ... ... 19,088 ..... 19,088 ..... 19,037 10/01/2046
3138YJ-4G8...  FNAY5322-RMBS....................... 10/26/2020 VAMOUS .. .. ... 189,991 ... 184,002 .... 187,083 .... 186,449 ........ (79 ... (140) ..o (219) . 186,231 ... 3,761 ... 3,761 ... 3,755 04/01/2030
3138YW-KG-1... FNAZ4T94-RMBS....................... 10/26/2020 VAMOUS .. .. ...\ 152,699 ... 146,202 .... 151,893 .... 150,531 ......... 84 ... (216) ... (132) oo 150,399 ... 2,300 ... 2,30 ...... 3,638 10/01/2030
31398N-LS-1.... FNR 2010-106 BD - CMO/RMBS............... 09/25/2020 Paydown...........ooviiii e 3,878 ... 3,878 ... 3,90 ... 3,874 ... @ .. o2 3876 .. 2 2 32 09/25/2020
31398Q-HB-6... FHMSK-007 A2-CMBS................... 03/25/2020 Paydown...........cooiiiiii 132,426 ... 132,426 ... 145,205 ... 132,375 ........ K7/ S (103) oo 20 132,59 ... (170) ... (170) ... 804 03/25/2020
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3140Q8-KD-6... FNCAM91-RMBS....................... 10/26/2020 VAMOUS .. .. ... 1,059,066 .. 1,021,090 .. 1,029,188 .. 1,060,280 .... (31,349) ....... (126) ... (31,475) ... 1,028,805 ... .. 30,261 ... 30,261 ... 21,784 11/01/2047
3140X4-PJ-9. ..  FNFM1324-RMBS....................... 08/21/2020 Various. ... 1,159,643 .. 1,113,008 .. 1,137,877 .. 1,140,455 ... .. (2,850) ..... (1,675) ... (4,525) ............. .. 1,135,930 28,73 ... 28,73 ... 22,286 11/01/2031
31418B-ZF-6.... FNMA2541-RMBS....................... 10/26/2020 VAMOUS .. .. ... e 288,847 ... 279,586 .... 286,015 .... 283,330 ...... 1,164 ... (250) ..o 94 84,244 4,603 ...... 4,603 ...... 5,672 02/01/2031
31418C-GE-8... FNMA2896-RMBS....................... 10/26/2020 VAMOUS .. .. ... 364,270 ... 348,967 .... 367,201 ... 362,39 ..... (6,108) ........ (T4) .o (6,182) ..o 356,148 ... 8,122 ... 8,122 ... 9,615 02/01/2047
31418D-GF-3... FNMA3797-RMBS....................... 05/13/2020 Various. ..o 847,084 .... 813,005 .... 820,183 .... 820,461 ....... (431) ... (307) (738) oo 819,723 ... 2,361 ... 21,361 ... 8,942 10/01/2034
339162-HR-3. ... FLEMING CNTY KY SCHDIST FIN CORP.....  10/27/2020 Unknown................ccooiiiiiiins i 414,165 .... 400,000 .... 426,027 ... 412,600 ..... 12,646 ... (11,861) ... 75 413,385 ... 780 ... 780 ... 20,047 10/01/2030
SCHBL
347622-CH-3. ... FORT LAUDERDALE FLASPL OBLIG.......... 10/29/2020 UnKnown ..o 51,038 ..... 50,000 ..... 51,474 ... 51,593 ....... (297) ... (529) .o (826) .......oois i 50,767 . 7 m o 2,213 01/01/2022
37970P-HZ-8. ... GLOUCESTER CNTY N JIMPTAUTHREV..  10/27/2020 Morgan Stanley.................coooiiiiis i 243,908 .... 200,000 .... 241,806 .... 244,694 ... (13,076) ..... (3,537) .o (16,613) ... 28,082 ... 15,826 ..... 15,826 ...... 9,944 11/01/2021
386166-HB-1. ... GRAND PRAIRIE TEX SALES TAXREV....... 10/27/2020 UnKNOWN ... ... 503,710 .... 500,000 .... 539,240 .... 528,515 ...... 7,280 ... (5,57) oo 1709 530,224 ... (26,514) ... (26,514) ..... 28,295 01/01/2030
416080-MX-4. . .. HART CNTY KY SCH DIST FIN CORP SCH..  10/27/2020 Morgan Stanley.....................ooooiie i 437,056 .... 400,000 .... 407,952 ... 432,928 .... (26,864) ....... 622) ... (27,486) ............. ... 405442 . 31,614 ... 31,614 ... 11,933 05/01/2027
BLDG
432275-AL-9. ... HILLSBOROUGH CNTY FLA AVIATION AUTH  09/04/2020 UnKNOWN.... .. ..ottt e 104,735 .... 100,000 .... 112,140 .... 108,933 ...... 2,513 ... (1,204) ..o 129 10,212 .. (5,417) ... (5.,417) ... 4,167 10/01/2028
CusT
45471A-PV-8. ... INDIANAFINAUTHHOSPREV............. 10/26/2020 Morgan Stanley................ocoiiiiiis 235,606 .... 200,000 .... 240,916 .... 234,414 .. ... (6,424) ..... (4573) .o (10,997) ... 28,417 . 12,189 ... 12,189 ... 9,917 11/01/2024
462467-PU-9. ... IOWA FIN AUTH SINGLE FAMILY MTGREV.  07/01/2020 Maturity @ 100.00.................coooeies i 200,000 .... 200,000 .... 200,000 .... 200,882 ....... (882) oo (882) ..o 200,000 .o 5,070 07/01/2020
485106-MT-2. ... KANSAS CITYMOSPLOBLIG............. 10/29/2020 UnKnown ..o 206,645 .... 200,000 .... 200,121 .... 201,458 ..... (1,350) ........ (28) . (1,373) 200,085 ... 6,560 ...... 6,50 ...... 5,316 10/01/2023
485106-PS-1.... KANSAS CITYMOSPLOBLIG............. 10/27/2020 Morgan Stanley................oooiiiiiis 248,873 ... 215,000 .... 262,765 .... 252,333 .... (1,277) ..... (3.814) .. (15,151) . 87182 .. 1,691 ... 1,691 ... 11,586 04/01/2027
49151F-F3-9. ... KENTUCKY STPPTY & BLDGS COMMN....  10/27/2020 UnKnown.............ooiiiiiiiiiins i 770,835 .... 750,000 .... 742,388 .... 730,943 ..... L 622 ... 297 4339 21,69 ... 27,69 ... 19,183 11/01/2028
REVS
514372-KP-5. ... LANCASTER PAPKG AUTHPKGREV...... 09/04/2020 Unknown. ... 209,878 .... 205,000 .... 206,296 .... 205,084 ...... 1181 (220) ... M 205,994 .. 3,884 ... 3,884 ... 4,183 09/01/2023
543096-AQ-4. ... LONGMONT COLO CTFSPARTN........... 10/27/2020 UnKnOwn ... 377,243 ... 345,000 .... 377,866 .... 372,793 ...... 2,163 ... (4737) (2,574) ... 30,219 . 7,04 ... 7,04 ... 14,572 12/01/2034
551537-AE-3. ... LYNNHAVENFLAREV................... 107282020 UnKNOWN.... ..o 498,160 .... 500,000 .... 500,015 .... 489,085 ..... 10,98 ......... () 10,94 .. 500,000 ...l (1,849) ..... (1,849) ..... 13,322 08/01/2025
551537-AF-0.... LYNNHAVENFLAREV................... 10/28/2020 UnKnOWN .. .. ... e 348,708 .... 350,000 .... 350,015 .... 341,012 ...... 8,941 ... (@) 8,937 ... 350,008 ... (1,301) ... (1,301) ... 9,749 08/01/2026
56045R-BX-6... MAINEMUNBDBK....................... 10/27/2020 Morgan Stanley..................cooii 472,09 .... 400,000 .... 468,628 .... 466,172 ..... (1,901) ... (8,479 ... (10,380) ... 455,792 ..o 16,304 ..... 16,304 ... 22,642 11/01/2025
574204-G6-4. ... MARYLAND ST DEPT TRANSNCONS.... ... 10/26/2020 Morgan Stanley.....................o 202,786 .... 205,000 .... 207,401 .... 217,239 .... (10,539) ....... (244) (10,783) ... 206,455 ... 16,330 ..... 16,330 ...... 6,607 05/01/2032
TRANSN
574218-W5-8. ... MARYLAND ST HEALTH & HIGHER EDL. ... 10/26/2020 Morgan Stanley.....................coooooe oo 218,231 ... 275,000 .... 278,759 .... 218,443 ........ 283 ... (2,033) .o (1,750) ... 26,693 ... 1,538 ... 1,58 ... 10,793 07/01/2021
FACS AUT
57563R-MQ-9. .. MASSACHUSETTS EDLFINGAUTH........ 1072712020 UnKNOWN .. ... e 504,530 .... 500,000 .... 500,000 .... 510,790 .... (10,790) ...l (10,790) ..o 500,000 ...l 4,550 ... 4,530 ... 23,236 07/01/2021
57584Y-UB-3... MASSACHUSETTS STDEV FINAGY REV...  10/27/2020 Morgan Stanley.................coooiiiiiis i 442,478 ... 435,000 .... 435,000 .... 433,782 ...... 128 1.6 435,000 ... 7418 ... 7,418 ... 13,956 07/01/2025
57587A-35-8. ... MASSACHUSETTS STHSG FINAGY HSG...  10/29/2020 Unknown. ..o e 201,585 .... 200,000 .... 200,015 .... 196,376 ...... 3,635 ... Q) 3633 200,010 ... 1,575 ... 1,575 ... 4,009 12/01/2025
REV
593237-ET-3.... MIAMI BEACH FLAREDEV AGY TAX. ...... 09/04/2020 Unknown.............oooii 473,900 .... 460,000 .... 477,99 ... 473,4% ..... (5,294) ..... (2,65) ................... (7,950) ... 465,546 ... .. 8,354 ...... 8,354 ... 18,186 02/01/2022
INCREMENT
59333P-5C-8. ... MIAMI-DADE CNTY FLA AVIATIONREV..... 10/27/2020 Morgan Stanley................oooiiiiiis 491,385 .... 500,000 .... 500,000 .... 489,870 ..... 10,130 . 10130 500,000 ...l (8,615) ..... (8,615) ..... 12,600 10/01/2026
59333P-V7-0. ... MIAMI-DADE CNTY FLA AVIATIONREV..... 06/26/2020 UnknOWN ...t 509,970 .... 500,000 .... 530,915 .... 515,400 ..... 13,931 ... (1,974) M957 521,367 . (17,387) ... (17,387) ..... 13,659 10/01/2034
60534W-JH-2. .. MISSISSIPPIDEV BK SPLOBLIG........... 10/26/2020 Morgan Stanley...................coo 244,960 .... 200,000 .... 237,560 .... 241,550 .... (13,032) ..... (2,993) ... (16,025) ... 2555 ... 19,435 ... 19,435 ... 11,583 03/01/2030
60534W-MW-5. . MISSISSIPPI DEV BK SPLOBLIG........... 10/27/2020 Morgan Stanley....................oo 246,016 .... 200,000 .... 245,436 .... 245,220 .... (10,636) ..... (3,801) ..o (14,437) o 230,783 . 15,233 ... 15,233 ... 13,278 01/01/2027
63968A-J9-7.... NEBRASKAPUBPWRDISTREV........... 10/26/2020 Morgan Stanley...............coooiiiiis 89,201 ..... 75,000 ... 87,30 ..... 89,085 ..... (5,230) ..... (1127) o (6,357) oo 82,708 ...l 6,493 ... 6,493 ...... 4,969 01/01/2031
64461X-DF-9. ... NEW HAMPSHIRE HEALTH & ED FACS AUTH  10/29/2020 Unknown..............oooiiiiiiiiiis i 308,610 .... 300,000 .... 311,286 .... 315,291 ..... (4,710) ..... (1,082) .o (5,762) ... 309,529 .. 99 ....... 919) ... 14,256 07/01/2034
REV
6471IN-22-4. ... NEWMEXICO FINAUTHREV.............. 1072712020 UnKnOWN .. .. ... 752,919 .... 690,000 .... 723,909 ... 711,908 ..... 10,456 ..... (3,236) ... 7,20 921 33,792 ... 33,792 ... 21,927 06/15/2036
64711R-KS-4... NEW MEXICO FIN AUTH ST TRANSN REV..  06/15/2020 Maturity @ 100.00.......................o. i 275,000 .... 275,000 .... 319,938 ... 279,862 ....... (469) ..... (4,393) ... (4,862) ............. ... 25,000 . 6,875 06/15/2020
650035-4T-2.... NEW YORK ST URBANDEV CORPREV....  10/27/2020 Unknown..............ccooviiiiiiiiiins i 103,895 .... 100,000 .... 100,930 .... 102,09 ..... (1,568) ....... (182) oo (1,700) ... 100,397 . 3498 ... 3,498 ... 2,989 03/15/2023
650035-4W-5. ... NEW YORK ST URBAN DEV CORPREV....  07/30/2020 UnKnown..............cooiiiiiiiiiins i 328,110 .... 300,000 .... 316,557 .... 313,764 ...... 2,106 ... (1,381) oo 75 314,489 ... 13,621 ... 13,621 ... 8,321 03/15/2026
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65819W-AK-9. .. NORTH CAROLINA EASTN MUN PWR AGY .. 10/27/2020 Unknown.......................cooii o 133,337 ... 120,000 .... 128,743 ... 130,132 ..... (2,157) ..... (1,120) .o (3,217) ... 126,854 ... ... 6,483 ...... 6,483 ...... 6,452 07/01/2025
REV
658203-4D-3. ... NORTH CAROLINAMUNPWRAGYNO 1....  10/29/2020 Unknown.......................coooi o, 167,235 ... 150,000 .... 162,132 .... 159,621 ...... 2,34 ... (863) ...l 1460 161,083 ... 6,152 ...... 6,152 ...... 7,612 01/01/2030
CATAWBA
67855C-AJ-7. ... OKLAHOMA CITY OKLADEV TRTAX....... 10/27/2020 UnKnOwn ... 539,365 .... 500,000 .... 518,240 .... 525,025 ..... (8,007) ..... (1,91) ..o (10,058) ... 514,97 ... ... 24,398 ... 24,398 ... 19,947 08/01/2026
INCREMENT
695339-JQ-5. ... PADUCAH KY INDPT SCHDIST FINCORP..  10/27/2020 Unknown................ccooiiiiiiiies e 156,609 .... 150,000 .... 161,288 .... 157,388 ...... 1912 ... (3,970) ... (2,058) ... 156,329 ... 1,280 ... 1,280 ... 6,833 12/01/2030
SCHB
706643-CC-5. ... PEND OREILLE CNTY WASHPUB UTIL DIST ~ 10/27/2020 Unknown............ooiiiiiiiiie e 419,970 .... 400,000 .... 422,510 .... 415,604 ...... 525 ... (5,562) ... (303) ... 45301 4,669 ... 4,669 ... 24,226 01/01/2025
NO
714559-MN-8. .. PERRY CNTY KY SCH DIST FINCORP SCH.  10/29/2020 Unknown ... 104,215 ... 100,000 .... 107,814 .... 104,925 ...... 1,474 ... (2,733) .. (1,259) ... 103,665 ... ... 50 ........ 550 ... 4,556 12/01/2030
BLDG
733911-CF-6. ... PORT CORPUS CHRISTI AUTH TEXNUECES  07/30/2020 Unknown...................ooiiiiii 556,735 .... 500,000 .... 533,730 .... 539,190 ..... (7,531) ..... (2,075) ... (9,606) ................. 520,584 ... .51 2,151 .. 12,445 12/01/2027
CNTY
735240-S5-3. ... PORT PORTLAND ORE ARPTREV......... 10/28/2020 UnKnOwN ... 746,345 ... 750,000 .... 793,155 ... 791,910 ....... (743) ... (2,702) ..o (3,445) ... ... 788,465 ... ... (42,120) ... (42,120) ..... 35,349 07/01/2032
767169-EB-7. ... RIO RANCHO N MEX GROSS RCPTS TAX...  10/27/2020 Unknown................ccoooiiiiiiiiis e 513,950 .... 500,000 .... 518,805 .... 516,100 ........ 102 ... (3,765) ... (3,663) ... 512,437 ... 1,513 ... 1,513 ... 17,031 06/01/2027
REV
783186-UC-1.... RUTGERS STUNIVNJ................... 04/07/2020 Unknown..........oiii e 497,485 ... 500,000 .... 500,015 .... 497,820 ...... 2195 2,195 500,015 ... (2,530) ..... (2,530) ...... 5,383 05/01/2025
79307T-CW-8... ST PAUL MINN SALESTAXREV........... 10/2712020 Unknown ... 548,110 .... 500,000 .... 529,240 .... 536,455 ..... (8,503) ..... (2,043) ... (10,546) ............. ... 525,909 ... 2,201 ... 2,01 ... 17,637 11/01/2030
793578-BH-7. ... ST TAMMANY PARISHLA UTILSREV.... ... 10/2712020 Unknown.. ... 212,235 ... 250,000 .... 265,718 .... 212,105 ..... (7,184) ..... (1,262) .............. . (8,446) ............. ... 263,659 ... 8,516 ... 8,576 ... 12,417 08/01/2034
79560C-AH-2. .. SALT LAKE CITY UTAH REDEV AGY TAX...  10/27/2020 UnknOWN............oviiiiiiiiiis e 106,455 .... 100,000 .... 109,012 .... 107,729 ..... 2,7m) ... (1,210) ..o (3,981) ... 103,747 .. 2,708 ... 2,708 ... 4,957 04/01/2023
INCREM
79560T-DW-9. .. SALT LAKE CITY UTAH SALES & EXCISE ... 10/27/2020 Unknown...............coiiiioiiiiis i 157,380 .... 150,000 .... 150,915 .... 149,076 ...... 1,830 ... (14) 1716 150,793 . 6,57 ...... 6,587 ...... 3,122 04/01/2026
TAXR
79770G-BW-5. .. SAN FRANCISCO CALIF CITY &CNTY ... .. 10/2712020 Unknown ... 260,600 .... 250,000 .... 258,470 .... 263,705 ..... (8,721) ..... (1,099) ... (9,820) ... 253,885 ... 6,715 ...... 6,715 ... 11,144 08/01/2023
REDEV AG
79876C-BA-5... SAN MARCOS CALIF REDEVAGY.......... 10/2712020 Unknown.................... 101,736 ... 100,000 ..... 99,99% ... 101,778 ... (1778) (1,778) .. 100,000 ... 1,73 ... 1,736 ... 3,233 10/01/2021
SUCCESSOR AG
812728-VQ-3. ... SEATTLE WASH MET MUNICIPALITY....... 10/26/2020 Morgan Stanley............................ 92,558 ..... 75,000 ... 90,431 ... 92,305 ..... (5,727) ..... (1,240) ... (6,967) ... 85,337 .. 7,20 ... 7,20 ... 4,656 08/01/2030
845040-JT-2. ... SOUTHWEST HIGHER ED AUTHINC TEX. ..  07/22/2020 Unknown.................ccoooiiiiiiiiies oo 795,345 ... 750,000 .... 787,193 ... 778,778 ...... 4,950 ... (4,865) ... 85 778,863 ... 16,482 ..... 16,482 ..... 21,157 10/01/2027
REV
854620-CL-3.... STANLEY WISWTR & SEWSYSREV....... 10/29/2020 Unknown. ... 255,115 ... 225,000 .... 244,840 ... 246,362 ..... (2,788) ..... (1,906) ...l (4,694) ... 241,667 ... 13,447 ... 13,447 ... 8,950 (05/01/2027
875124-EW-5... TAMPABAY WTR FLAAREGL WTR SUPPLY  10/27/2020 Unknown. ... 540,240 .... 500,000 .... 526,840 .... 510,695 ..... 14,820 ... (3,449) ... M3 522,066 .................. 18,174 ... 18,174 ... 17,480 10/01/2030
AUT
90348S-AU-4... UCF CONVOCATION CORP FLAREV. .. ... .. 0712212020 Unknown . ... 152,985 ... 150,000 .... 153,000 .... 153,201 ....... (893) ....... (129) ... (1,622) ... ... 151,579 1,406 ... .. 1,406 ... 4,029 10/01/2021
91412G-QL-2... UNIVERSITY CALIFREVS................. 07/22/2020 Unknown.. ..o 537,555 .... 500,000 .... 524,765 ... 526,445 .. ... (5,17) ... (3,418) ... (8,538) ...l 517,00 ..ol 19,645 ... 19,645 ... 14,048 05/15/2033
914378-LD-4. ... UNIVERSITY KY GENRCPTS.............. 0772212020 Unknown..........oooiiii e 529,985 .... 500,000 .... 515,905 .... 519,565 ..... (5,049) ..... (1,447) . (6,49) ............. ... 513,060 ... 16,916 ..... 16,916 ..... 14,243 04/01/2031
915137-5T-6.... UNIVERSITY TEX UNIVREVS IAM COML. ... 10/26/2020 Morgan Stanley............................ oo 542,713 ... 445,000 .... 514,198 .... 507,638 ..... (5,412) ..... (4,837) ... (9,949) ... 497,688 ... ... 45,005 ... 45,05 ... 24,856 08/15/2030
PAPER
928328-AH-6... .. VISTA CALIF REDEV AGY SUCCESSOR AGY  10/27/2020 Unknown. ... 100,938 .... 100,000 .... 101,676 .... 103,154 ..... (2,252) ....... (@13) ... (2,525) ... 100,629 ... 09 ... 309 ... 3,483 09/01/2022
TAX
966100-DE-6. ... WHITESTOWN IND REDEV AUTHLEASE. .. 10/29/2020 Unknown.................ccoiiiiiiiiiins e 314,516 .... 305,000 .... 306,464 .... 305,500 ........ 873 ... (157) oo e 306,216 ... 8,300 ...... 8,300 ..... 12,276 08/01/2030
RENT REV
3199999 - Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of . 36,806,219 . 35,172,969 . 36,610,381 . 36,514,663 ... (174,347) ... (156,336) .............. ... (330,683) ............. . 36,183,975 ... 622,240 ... 622,240 .. 1,101,350 ...........

Governments and Their Political Subdivisions
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Bonds: Industrial and Miscellaneous (Unaffiliated)
000000-00-0.... Bankof the Ozarks........................ 11104/2020 Maturity @ 100.00. ... 100,015 ... 100,015 ... 100,015 ... 100,015 .. e 100,015 . 11/04/2020
001055-AL-6.... AFLACINC..............ooiiiiit 10/26/2020 Morgan Stanley..............coooivi 103,090 ..... 95,000 .... 101,816 ..... 99,968 ..... (1,44) ... (819 .o (2,233) oo 97,73 536 ... 536 ...... 2,994 06/15/2023
001055-AM-4. ... AFLACINC. ... 10/26/2020 Morgan Stanley.................coooiiiis 161,772 ... 145,000 .... 152,231 .... 155,043 ..... (4,799 ....... (835) ..o (5,634) ... 149,408 ... 12,364 ... 12,364 ... 5,008 11/15/2024
00206R-CN-0... AT&TINC................coooiiii, 08/12/2020 Morgan Stanley................coooiviiiiis 285,309 .... 255,000 .... 251,050 .... 267,054 .... (14,665) ........ 03 (14,392) ... 262,662 ... 32,647 ... 32,647 ... 6,430 05/15/2025
00206R-CZ-3... AT&TINC.............ocooieiiiiiiits 06/29/2020 Call @ 100.00........oveviiiiei e 410,415 ... 400,000 .... 436,400 .... 409,224 ..... (1,679) ..... (4247) (5,926) ... 403,298 ... (3,20) ..... (3,29) ..... 26,464 02/15/2021
00206R-DQ-2... AT&TINC............coviiiiii, 10/26/2020 Morgan Stanley................ocoiiiiiis 289,203 .... 250,000 .... 258,133 .... 274,595 ... (18,229) ....... 671) o (18,900) ......ooiien i 265,604 ... 33,508 ... 33,508 ... 12,307 03/01/2027
00206R-HS-4... AT&TINC................cooiii, 08/05/2020 Morgan Stanley................cooviiiii 515,247 ... 455,000 .... 458,777 ... 481,640 .... (23,188) ....... (356) ... (23,544) ... 458,09 ...l 57,151 ... 57,151 ... 17,290 07/15/2025
002824-BF-6.... ABBOTT LABORATORIES................. 10/26/2020 Morgan Stanley...................coo 160,698 .... 138,000 .... 142,655 .... 150,786 ..... (9,228) ....... (398) ... (9,626) ................. 141,160 19,538 ..... 19,538 ... 4,715 11/30/2026
00507U-AP-6... ACTAVISFUNDINGSCS.................. C 03/12/2020 Maturity @ 100.00.............oooeiis 120,000 .... 120,000 .... 121,549 .... 120,088 ........ ) ........ (46) ... 87 oo 120,000 .. 1,800 03/12/2020
00507V-AK-5. ... ACTIVISION BLIZZARDINC................. 10/26/2020 Morgan Stanley................ocoiiiiiis 295,058 .... 260,000 .... 258,996 .... 273,062 .... (13,748) ......... o (13,671) ..o 269,381 .. 35,618 ... 35,678 ... 9,896 09/15/2026
00507V-AL-3. ... ACTIVISION BLIZZARDINC................ 09/04/2020 Call @100.00. ..o 119,495 ... 115,000 .... 111,535 .... 116,389 ..... (3,654) ........ 605 ... (3,049) ... 13,340 . 1,660 ...... 1,660 ...... 6,646 06/15/2022
00774M-AA-3. .. AERCAP IRELAND CAPITALDAC.......... € 10/26/2020 Morgan Stanley. ... 254,835 .... 250,000 .... 257,345 ... 257,003 ..... (3,250) ..... (1,302) .o (4,952) ... 262,450 ... 2,385 ... 2,385 ... 8,069 05/26/2022
00912X-AN-4... AIRLEASECORP...............ooeit. 10/26/2020 Morgan Stanley................ocoiiiiiis 214,274 ... 260,000 .... 279,144 ... 278,559 ........ 29 ... (337) (3,038) ..o 2551 (1,247) ... (1,247) ... 12,370 09/15/2024
00912X-AT-1.... ARLEASECORP............cocovit 1072712020 UnKNOWN .. .. ... e 306,036 .... 300,000 .... 297,438 ... 307,320 ..... (8,718) ........ 28 (8,420) ...l 298,899 ... T8 T8 10,100 09/15/2023
00912X-AV-6.... ARLEASECORP.................ooiit 10/26/2020 Morgan Stanley...................coii 250,898 .... 250,000 .... 251,185 .... 259,288 ..... (8,358) ........ 97 (8,455) ............. ... 250,833 . 65 ... 65 ... 9,742 04/01/2021
01609W-AT-9. .. ALIBABA GROUP HOLDINGLTD........... € 10/26/2020 Morgan Stanley..................cooociiiis 1,081,063 . 1 000,000 .... 991,720 . R ,041,910 ... (49,809) ......... K (49,778) ... .. 92,131 88,931 ... 88,931 ... 12,207 12/06/2027
01748N-AE-4. .. ALLEGION US HOLDING COMPANY INC....  10/27/2020 UnKnOWN............ooviiiiiiiiiiis e 539,800 .... 500,000 .... 514,125 ... 512,935 ........ 0 ... (1,344) (637) oo 512,28 ...l 21,502 ... 27,502 ... 19,081 10/01/2027
02209S-AS-2.... ALTRIAGROUPINC...................... 1072712020 UnKNOWN .. .. ..o e 548,404 .... 500,000 .... 497,530 .... 530,560 .... (32,5%) ........ B (32,210 ... 498,350 ...l 50,054 ..... 50,054 ..... 24,889 01/31/2024
0258M0-DY-2. .. AMERICAN EXPRESS CREDIT CORP......... 08/14/2020 Call @100.00. ........ooooiii 250,000 .... 250,000 .... 255,150 .... 251,415 ....... (482) ....... (933) .o (1,415) ... 250,000 . 3,560 09/14/2020
02665W-AZ-4. .. AMERICAN HONDA FINANCE CORP.... ... .. 09/24/2020 Maturity @ 100.00. ... 190,000 .... 190,000 .... 187,479 .... 190,671 ..... (1,692) ...... 1,02 (670) ... 190,000 . 4,655 09/24/2020
031162-BN-9.... AMGENINC. ..., 10/26/2020 Morgan Stanley................ccoiiiiiis 281,278 ... 270,000 .... 279,982 .... 219,026 ..... (2,145) ..... (2,624) ... (4,769) ... 4,258 .. 7,00 ... 7,020 ... 9,325 05/15/2022
037833-BS-8.... APPLEINC...............cooii 10/26/2020 Morgan Stanley. ... 75,35 ... 75,000 ..... 76,130 ... 75,446 ... (190) ....... (199) .o (389) ..o 75,058 ... 297 . 27 ... 1,992 02/23/2021
037833-BY-5.... APPLEINC.......................o 10/26/2020 Morgan Stanley....................oo 229,969 .... 205,000 .... 213,012 ... 217,111 ... (6,865) ....... (691) ... (7,556) ............. ... 209,555 ... 20,414 ... 20,414 ... 7,865 02/23/2026
04010L-AU-7.... ARES CAPITALCORP...............ce.e. 1072712020 UnKnOWN ... ..o 359,719 .... 350,000 .... 336,719 .... 355,268 .... (14,909) ...... 2431 (12,472) ... 2,79 16,924 ..... 16,924 ..... 14,938 02/10/2023
042735-BC-3. ... ARROWELECTRONICSINC............... 10/29/2020 UnKNOWN .. .. ... e 373,943 ... 352,000 .... 360,684 .... 371,571 .... (13,598) ..... (1,619 ..o (15,217) 356,355 ... 17,588 ... 17,588 ... 18,392 03/01/2023
052769-AD-8. ... AUTODESKINC.....................o. 06/19/2020 UnknOwn. ... 338,985 .... 300,000 .... 306,180 .... 327,663 .... (22,684) ....... #2) (23,09) ...l 304,57 ... 34,418 ... 4418 ... 6,854 06/15/2025
053015-AD-5. ... AUTOMATIC DATA PROCESSINGINC........ 08/17/2020 Call @100.00...........ooviiii 255,000 .... 255,000 .... 256,018 .... 255,673 ....... (474) ... (199) ... (673) ..o 255,000 . 5,259 09/15/2020
05464H-AC-4. .. AXIS SPECIALTY FINANCEPLC............ C10/2772020 UnknOWN . ...t e 213,845 ... 250,000 .... 243,015 .... 265,008 .... (21,021) ........ 55 (20,49) ............. ... 44601 .. 29,244 ... 20,244 ... 8,944 12/06/2027
05580M-40-5. ... B. RILEY FINANCIALINC................. 10/29/2020 Adjustment. ... 466,782 .... 487,500 .... 469,226 .... 496,721 .... (28,601) ...... 1465 . (21,136) ... 469,585 ... ... (2,803) ..... (2,803) ..... 36,032 12/31/2027
05580M-50-4. ... B. RILEY FINANCIALINC................. 10/30/2020 UnKnOwWN .. ... 182,061 ... 187,500 .... 187,545 .... 191,607 ..... (4,103) .......... T (4,102) .o 187,504 .. (5,444) ... (5,444) ... 17,285 05/31/2023
05580M-70-2. ... B. RILEY FINANCIAL, INC................ 10/28/2020 Unknown ... 41,572 ... 50,000 ..... 50,015 ..... 51,300 ..... (1,29) ......... () (1,29) ... 50,004 ... (2,432) ..... (2,432) ... 4,213 05/31/2024
056752-AM-0... . BAIDUINC...............ooooi € 10/26/2020 Morgan Stanley..............ccooviiiiiii i 302,038 .... 275,000 .... 274,456 ... 292,710 .... (18,153) ......... o (18,076) ........ooen i 4634 .. 27,404 ... 27,404 ... 11,497 05/14/2024
06051G-FB-0... BANKOF AMERICACORP................ 10/26/2020 Morgan Stanley.................coooiiis 199,332 ... 180,000 .... 184,466 .... 193,489 .... (11,051) ....... (466) ... (1817) 181,973 17,39 ... 17,39 ... 9,405 01/22/2024
06051G-FM-6... BANK OF AMERICACORP................ 1072712020 UnKnOWN ... 218,298 .... 250,000 .... 249,287 .... 266,675 .... (17,226) ......... 82 (7144) o 49,531 2,767 ... 2,767 ... 12,667 01/22/2025
06051G-FU-8... BANKOF AMERICACORP................ 10/26/2020 Morgan Stanley..............ooviiiiiiiis 283,200 .... 245,000 .... 250,751 .... 269,086 .... (19,861) ....... (507) oo (20,368) ...l 87T 34,483 ... 34,483 ... 12,568 03/03/2026
06051G-GQ-6... BANK OF AMERICACORP................ 10/26/2020 Morgan Stanley................ocoiiiiis 425,383 .... 410,000 .... 408,729 .... 416,560 ..... (7,611) ........ B4 (7317) o 409,183 ...l 16,200 ..... 16,200 ..... 14,657 07/21/2023
06051G-GY-9... BANK OF AMERICACORP................ 10/26/2020 Morgan Stanley.................coooiii 175,961 ... 175,000 .... 172,365 .... 176,274 ..... (2,907) ... 644 (2,263) ... 7,011 1,950 ... 1,90 ... 6,056 01/23/2022
06367T-JX9.... BANKOFMONTREAL..................... € 10/26/2020 Morgan Stanley................coooiiiii 263,630 .... 260,000 .... 256,368 .... 260,491 ..... (1,949) ........ LA (1,230) ... 259,261 ... 4,368 ... 4,368 ... 5,777 08/27/2021
06367T-JY-7.... BANKOF MONTREAL..................... C 10/26/2020 Morgan Stanley................oooviiieiis o 266,644 ... 265,000 .... 268,604 .... 267,719 ..... (1,061) ....... 827) .o (1,888) ..o 265,832 ...l 812 ... 812 ... 4,703 08/27/2021
06406F-AF-0. ... BANK OF NEW YORK MELLON CORP........ 02/21/2020 Morgan Stanley...............ooooviiiii 306,522 .... 300,000 .... 305,748 .... 305,282 ..... (2,289) ....... (187) o (2,446) ............. ... 302,787 . 3,785 3,736 . 2,900 10/30/2023
06406R-AB-3. .. BANK OF NEW YORK MELLON CORP....... 10/26/2020 Morgan Stanley...................cooi 342,720 .... 300,000 .... 313,194 ... 318,333 ..... (5,831) ..... (1,327) . (7,158) ..o MATA 31,546 ... 31,546 ... 12,649 02/07/2028
064159-JG-2. ... BANKOF NOVASCOTIA. ................. € 10/26/2020 Morgan Stanley.................ooooiii 526,641 .... 510,000 .... 514,350 ... 519,002 ..... (6,773) ....... (826) .............. ... (7,599) ... 511,402 ... ... 15,239 ... 15,239 ... 15,721 03/07/2022
06738E-AQ-8... BARCLAYSPLC.............ooiiinn € 10/27/2020 Morgan Stanley..............ccooviiiiiii e 215,621 ... 270,000 .... 269,617 .... 273,443 ..... (3,623) ......... R (3,931) oo 269,911 . 5710 ...... 5710 ... 10,536 08/10/2021
07330N-AS-4... BRANCH BANKING AND TRUST CO.......... 05/01/2020 Call @ 100.00. ... e 405,000 .... 405,000 .... 404,862 .... 405,186 ....... (213) ... 20 (192) oo 4049 b 3,413 06/01/2020




Sv13

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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
F
0 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
e Year Book/ | Unrealized Year's Other-Than- Total Total Foreign | Book/Adjusted |  Foreign Stock Stated
CusIP i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends | Contractual
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock | Consideration| Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. |Disposal Date | Disposal Disposal Disposal During Year Date
084670-BC-1. ... BERKSHIRE HATHAWAYINC............... 10/26/2020 Morgan Stanley...................cooii 241,531 ... 235,000 ... 251,513 ... 242,670 ..... (1,136) ..... (3,292) ... (4,428) ............. ... 28,243 . 3,288 ... 3,28 ... 10,599 08/15/2021
09062X-AE-3.... BIOGENINC............................. 10/27/2020 UnKnOwn ... 264,079 .... 250,000 .... 251,463 .... 260,210 ..... 9,214) ....... (216) ... (9,550) ...l 250,661 ... 13,419 ... 13,419 ... 10,145 09/15/2022
097023-BM-6.... BOEINGCO..............cooeiin 10/30/2020 Maturity @ 100.00. ... 50,000 ..... 50,000 ..... 49,39 ... 49,891 ... 6 ... 104 Mo 50,000 L. 825 10/30/2020
10948W-AA-1. .. BRIGHTSPHERE INVESTMENT GROUP INC.  10/29/2020 UnknOwn . ..ot e 265,243 ... 250,000 .... 260,840 .... 260,343 ..... (1,780) ....... (953) .o (2,733) o 257,609 ... 7,633 ... 7,633 ... 15,067 07/27/2026
124857-AT-0.... CBSCORP ..., 01/29/2020 Unknown...........ooiii i 521,675 .... 500,000 .... 494,549 .. .. 512,475 ... (16,848) ......... K (16,811) ... 495,663 ... ... 26,012 ... 26,012 ... 7,734 02/15/2028
12572Q-AE-5... CMEGROUPINC......................... 10/26/2020 Morgan Stanley..............ooviiiiiiiis 257,206 .... 245,000 .... 252,585 .... 252,223 ..... (3,224) ... (1,189) oo (4,413) T80 9,36 ...... 9,3% ...... 8,228 09/15/2022
12574Q-20-2. ... INVESTCORP CREDIT MANAGEMENTBDC. ~ 10/28/2020 UnknOWN ... ......oveiiie i e 454,452 ... 500,000 .... 500,030 .... 489,344 ..... 10,678 ......... (B) i 10,673 . 500,017 ... (45,565) ... (45,565) ..... 32,969 07/01/2023
INC
136069-XY-2. ... CANADIAN IMPERIAL BANK OF COMMERCE C 10/26/2020 Morgan Stanley................coooviiiii oo o, 241,550 ... 240,000 .... 239,698 .... 242,222 ..... (2,33%5) ......... 85 (2,250) ... 29,973 1,518 ... 1,518 ... 8,028 02/02/2021
14040H-BG-9... CAPITAL ONE FINANCIALCORP........... 10/26/2020 Morgan Stanley...................coci 395,959 .... 365,000 .... 354,636 .... 378,129 .... (19,676) ........ 90 (18,69) ............. ... 359,432 ... 3,527 ... 36,527 ... 14,373 02/05/2025
14040H-BJ-3. ... CAPITAL ONE FINANCIALCORP........... 10/26/2020 Morgan Stanley....................oc 195,785 ... 175,000 .... 182,361 .... 188,911 ..... (8,891) ....... (655) ... (9,546) ................. 179,364 ... 16,421 ... 16,421 ...... 7,330 10/29/2025
14149Y-AT-5. ... CARDINALHEALTHINC................... 02/2412020 UnknOWn ... 306,042 .... 300,000 .... 312,087 .... 307,260 ..... (2,849) ....... (T02) oo (3,951) oo 303,709 ... 2,383 ... 2,338 ... 2,736 12/15/2020
142339-AG-5. ... CARLISLE COMPANIESINC............... 1072712020 UnKNOWN .. .. ... 544,390 .... 500,000 .... 483,970 .... 519,400 .... (33,056) ...... 2,09 (30,957) ... 488,443 ... 55,947 ... 55,947 ... 15,896 12/01/2024
15189X-AQ-1... CENTERPOINT ENERGY HOUSTON........ 10/26/2020 Morgan Stanley...................co 286,404 ... 265,000 .... 254,548 ... 263,935 ..... (6,863) ........ 88 . (5,965) ...l 257,969 ... 28,43% ... 28,43% ... 7,367 09/01/2026
ELECTRIC LLC
166764-BL-3.... CHEVRONCORP......................... 10/26/2020 Morgan Stanley....................co 233,220 .... 210,000 .... 202,866 .... 219,507 .... (14,691) ........ 608 ... (14,083) ............. .. 205,423 .. 21,7% ... 21,7% ... 5,893 05/16/2026
172967-FT-3.... CITIGROUPINC. ... 10/26/2020 Morgan Stanley................ocoiiiiiis 482,637 .... 460,000 .... 487,831 .... 482,305 ..... (5,747) ..... (6,598) ......oooiiin (12,348) ... 469,960 ............. ... 12,677 ... 12,677 ... 26,680 01/14/2022
172967-JP-7.... CITIGROUPINC.................ooeee 10/26/2020 Morgan Stanley.................coooiiis 132,984 ... 120,000 .... 116,627 .... 126,031 ..... (8,105) ........ 25 (7,810) ... 8,221 ... 14,763 ... 14,763 ... 3,971 04/27/2025
172967-KJ-9.... CITIGROUPINC......................... 10/26/2020 Morgan Stanley...................co 590,555 .... 510,000 .... 538,322 .... 561,587 .... (24,237) ..... (3,344 ... (21,581) ... 534,006 ............. ... 56,549 ... 56,549 ... 26,653 03/09/2026
17324C-KB-1... CITIGROUP GLOBAL MARKETS HOLDINGS. ~ 11/11/2020 Adjustment. ... 642,970 .... 700,000 .... 698,546 .... 656,453 ..... 42,39 ... Mo 2512 698,965 ............. ... (55,995) ... (55,995) ..... 23,808 07/06/2027
INC
17325F-AM-0... CITIBANKNA. ... 10/26/2020 Morgan Stanley................ocoiiiiiis 280,185 .... 280,000 .... 280,056 .... 280,535 ....... (514) ........ (16) oo (830) ..o 280,004 ... 81 181 3,980 02/12/2021
19122T-AE-9. ... COCA-COLA ENTERPRISESINC............ € 02/06/2020 Call @100.00. ..o e 510,101 .... 500,000 .... 515,474 ... 506,840 ..... (1,269) ....... (313) (1,642) ... 505,198 ...l (2,469) ..... (2,469) ..... 14,856 08/19/2021
191241-AD-0. ... COCA-COLA FEMSA SABDECV........... C 02/15/2020 Maturity @ 100.00.............ooooiiis 100,000 .... 100,000 .... 107,708 .... 100,246 .......... 5 ... (51) (246) ................. 100,000 L 2,313 02/15/2020
20605P-AG-6... CONCHORESOURCESINC............... 04/16/2020 UnknOWN ... e 498,875 .... 500,000 .... 507,189 .... 516,885 .... (10,896) ....... (317) (M213) 505,672 ...l (6,797) ... (6,797) ..... 16,528 01/15/2025
20826F-AQ-9... CONOCOPHILLIPSCO.................... 10/26/2020 Morgan Stanley................ocoiiiiiis 137,205 ... 115,000 .... 129,361 .... 132,342 ..... (6,938) ..... (1,39) o (8,257) ..ooii 124,085 ... 13,120 ... 183,120 ... 6,372 03/15/2026
228227-BD-5. ... CROWN CASTLE INTERNATIONAL CORP...  07/31/2020 Morgan Stanley................ccoooiiiis i 305,685 .... 275,000 .... 298,265 .... 298,735 ....... (586) ..... (4319) .. (4,965) ............. 23,711 1913 ... 1,913 ... 15,199 01/15/2023
22966R-AD-8... CUBESMARTLP......................... 10/26/2020 Morgan Stanley...................oo 503,799 .... 545,000 .... 542,009 .... 554,472 .... (12,022) ........ 29 (11,763) ... 542,700 ... ... 51,091 ... 51,001 ..... 19,728 09/01/2026
229899-AB-5. ... CULLEN/FROSTBANKERSINC............ 10/27/2020 Morgan Stanley..............ooeiiiiiiis 218,653 .... 250,000 .... 249,443 .... 262,798 .... (13,24) ......... 2 (13,182) ..o 49616 ............. ... 29,036 ..... 29,036 ..... 12,563 03/17/2021
23355L-AC0. ... DXCTECHNOLOGY CO...........oeen. 1072712020 UnKNOWN .. .. ... e 916,279 .... 850,000 .... 872,874 .... 902,985 .... (31,348) ..... (4,080) ..o (35,428) ... 867,527 ... 48,751 ... 48,751 ... 37,430 04/15/2024
24422E-SY-6. ... JOHN DEERE CAPITALCORP............. 07/14/2020 Maturity @ 100.00. ..o 160,000 .... 160,000 .... 159,080 .... 160,426 ....... (793) ........ 367 (426) ... 160,000 ... 3,800 07/14/2020
25472C-CY-3. .. DISCOVER FINANCIAL SERVICES.......... 10/28/2020 UnKnown ... 498,795 .... 500,000 .... 499,515 ... 497,235 ...... 2,454 ... 66 ... 2,50 ... 499,755 ... (960) ....... (960 ..... 17,114 09/15/2023
25472C-DA-4. .. DISCOVER FINANCIAL SERVICES. .. ...... 10/29/2020 UnKnOWN ... e 346,930 .... 350,000 .... 348,265 .... 344,337 ...... 4,267 ... B 438 .. MBI (1,805) ..... (1,805) ..... 14,729 09/15/2027
26054L-J6-1.... DOW CHEMICALCO..................oe 09/08/2020 Call @100.00. ........ovviiii 80,000 ..... 80,000 ..... 80,015 ..... 79,601 ........ 403 .. (@) 399 80,000 .. 2,123 08/15/2024
26054L-J7-9.... DOW CHEMICALCO...................... 09/08/2020 Call @100.00. ..o 310,000 .... 310,000 .... 310,030 .... 306,699 ...... 3,39 ... (@) 3,302 310,000 o 10,579 08/15/2029
26442C-AK-0... DUKE ENERGY CAROLINASLLC........... 10/26/2020 Morgan Stanley....................oo 116,578 ... 115,000 .... 124,583 ... 117,745 .. ... (329) ..... (1,644) ... (,973) .. 15,772 806 ........ 806 ...... 3,899 06/15/2021
26442C-AQ-7. .. DUKE ENERGY CAROLINASLLC........... 10/26/2020 Morgan Stanley................ocoiiiiiis 172,806 .... 165,000 .... 160,626 .... 167,536 ..... (5,403) ........ 709 (4,694) ... 162,842 ... 9,94 ... 9,94 ...... 4,618 03/15/2023
26969P-AA-6. ... EAGLE MATERIALSINC................... 1072712020 UnKNOWN .. .. ... e 778,875 .... 750,000 .... 767,753 .... 778,703 .... (11,185) ....... (329) ... (1,514) ... 767,188 ... 1,687 ... 11,687 ... 41,906 08/01/2026
29273R-AY-5... ENERGY TRANSFER OPERATINGLP....... 10/26/2020 Morgan Stanley....................oi 251,196 .... 235,000 .... 236,326 .... 252,204 .... (16,035) ....... (254) ... (16,289) ............. ... 285,916 ... 15,280 ..... 15,280 ... 14,298 02/01/2024
29364D-10-0.... ENTERGY ARKANSASLLC................ 10/26/2020 Adjustment.............o 87,489 ... 85,000 ..... 84,551 ... 88,157 ..... (4,33) .......... B (4387) oo 83,799 ... 3,690 ... 3,690 ...... 3,761 09/01/2066
29364N-10-8. ... ENTERGY MISSISSIPPILLC............... 10/26/2020 UnKnOWN ... 30,702 ..... 30,000 ... 29,191 ... 31,800 ... (2,905) .......... 5 (2,900) ..o 28,900 .. 1,802 ... 1,802 ... 1,580 10/01/2066
29364W-10-8. ... ENTERGY LOUISIANALLC................ 10/27/2020 Adjustment. ... 155,964 ... 150,000 .... 149,112 .... 155,436 ..... (7,601) ......... 0 (7,891) o 147,845 8,120 ...... 8,120 ...... 5,531 09/01/2066
29379V-BL-6. ... ENTERPRISE PRODUCTS OPERATING LLC.  10/26/2020 Morgan Stanley...................coooioiis i 214,274 ... 240,000 .... 251,191 ... 259,106 .... (10,638) ....... 94) (11,562) ... U754 . 26,721 ... 26,721 ... 11,402 02/15/2027
204429-AK-1.... EQUIFAXINC. ... 10/26/2020 Morgan Stanley.................cooiiiiiis 217,541 ... 275,000 .... 269,440 .... 275,83 ..... (3,081) ...... 126 (1778) o 4,062 ... 3479 ... 3,479 ... 5,745 06/01/2021
30231G-AG-7... EXXONMOBILCORP..................... 03/06/2020 Maturity @ 100.00.............cooeeiis 280,000 .... 280,000 .... 277,898 .... 280,020 ....... (218) ........ 199 (19) oo 280,000 . 2,677 03/06/2020
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30231G-AT-9... EXXONMOBILCORP..................... 10/26/2020 Morgan Stanley...................cooii 206,515 .... 205,000 .... 200,582 .... 215,078 .... (13,254) ........ BT (12,867) ... 202,211 24,304 ... 24,304 ... 7,226 03/01/2026
302635-AC-1.... FSKKR CAPITALCORP................... 10/27/2020 UnKnOwn ... 254,688 .... 250,000 .... 252,910 .... 258,795 ..... (7,436) ....... @ (7,97) .o 250,889 ... 3,79 ... 3,79 ... 11,347 05/15/2022
316500-30-5. ... FIDUS INVESTMENTCORP............... 11102/2020 Adjustment. ... 244,213 ... 250,000 .... 250,015 .... 262,400 .... (12,385) ......... (B) e (12,388) .......oooen e 260,012 .. (5,799) ..... (5,799) ..... 16,446 02/15/2024
33938X-AA-3. ... FLEXLTD. ..., € 10/26/2020 Morgan Stanley...............coooviiiiiii 335,214 ... 290,000 .... 287,819 .... 315,643 ... (21,722) ........ M5 (20,877) 268,066 ............. ... 41148 . 47,148 ... 12,292 06/15/2029
341081-FK-8. ... FLORIDAPOWER&LIGHTCO............. 10/26/2020 Morgan Stanley...................coii 130,064 ... 120,000 .... 125,401 .... 125,704 ..... (2,802) ....... (586) ... (3,388) ...l 122,316 ... 748 .. 7,748 ... 3,543 06/01/2024
37045X-AQ-9... GENERAL MOTORS FINANCIAL COMPANY . 10/29/2020 Unknown................ccooiiiiiiiiies e 256,770 .... 250,000 .... 260,015 .... 259,045 ....... (868) ..... (3,854) ... (4722) .. D433 2,441 ... 2,441 ... 11,970 09/25/2021
INC
37045X-AW-6. .. GENERAL MOTORS FINANCIAL COMPANY . 10/29/2020 UnKnown............oooviiiiiiiiiis e 266,673 .... 250,000 .... 255,390 .... 255,685 ..... (1,126) ..... (1,755) .o (2,881) oo 262,804 ... 3,868 ... 3,868 ...... 9,080 04/10/2022
INC
37045X-BR-6... GENERAL MOTORS FINANCIAL COMPANY . 02/21/2020 Morgan Stanley................oovviiis i 203,203 .... 200,000 .... 206,750 .... 202,014 ........ 833 ... (210) oo 623 .. 202,637 .. 566 ........ 566 ...... 2,508 01/14/2022
INC
37045X-BS-4. ... GENERAL MOTORS FINANCIAL COMPANY . 10/27/2020 UnKnown ..............ooiiiiiiiiis i 265,813 .... 250,000 .... 253,343 .... 255,595 ..... (4,137) ....... (605) ... (4742) ... 250,853 ... 4,90 ... 4,90 ..... 11,141 01/14/2022
INC
37045X-BV-7. ... GENERAL MOTORS FINANCIAL COMPANY . 04/13/2020 Maturity @ 100.00..................coooie i 155,000 .... 155,000 .... 154,123 .... 155,192 ....... (418) ........ 25 (193) oo 185,000 .. 2,054 04/13/2020
INC
37045X-CU-8... GENERAL MOTORS FINANCIAL COMPANY . 10/27/2020 UnKnOwN . ............ooiiiiiiies e 259,030 .... 250,000 .... 256,013 .... 257,358 ..... (2,134) ... (1,676) ............. (3,810) ... 263,548 ... 5482 ... 5482 ... 11,611 07/08/2022
INC
376535-60-5. ... GLADSTONE CAPITALCORP.............. 10/28/2020 UnKNOWN ... ..o 123,327 ... 125,000 .... 124,972 .... 129,850 ..... (4,908) ......... Mo (4,894) ... 124,956 ... (1,629) ..... (1,629) ...... 9,549 11/01/2023
38141G-VM-3... GOLDMAN SACHS GROUPINC............ 10/26/2020 Morgan Stanley................ocoiiiiis 287,745 ... 215,000 .... 225,883 .... 229,113 ..... (7,143) ... (1,303) oo (8,446) ................. 220,666 ............. ... 17,019 ... 17,019 ... 9,914 03/03/2024
38141G-VR-2... GOLDMAN SACHS GROUPINC............ 10/26/2020 Morgan Stanley..................ooiii 142,236 ... 125,000 .... 123,895 .... 135,780 .... (11,495) ......... 9 (11,404) ... 124316 ... 17,860 ..... 17,860 ...... 5,416 10/21/2025
38141G-WD-2. .. GOLDMAN SACHS GROUPINC............ 02/21/2020 Morgan Stanley ... 101,082 .... 100,000 .... 100,660 .... 101,003 ....... TLI) —— (24) .. (815) ... 100,187 . 894 ... 894 ... 1,004 04/26/2022
38148L-AE-6. ... GOLDMAN SACHS GROUPINC............ 10/26/2020 Morgan Stanley..............oooeiiiiiiiis 128,143 ... 115,000 .... 115,022 .... 122,078 ..... (7,061) ......... Q) (7,083) ..o 15,015 13,128 ... 13,128 ... 4,025 05/22/2025
38150A-3U-7. ... GOLDMAN SACHS GROUPINC............. 111172020 Adjustment. ... 690,095 .... 750,000 .... 750,030 .... 720,878 ..... 20,146 ... (2) oo 20144 750,021 (59,926) ... (59,926) ..... 24,006 08/02/2027
40414L-AJ-8. ... HEALTHPEAK PROPERTIESINC........... 10/26/2020 Morgan Stanley...................cooi 126,223 ... 115,000 .... 120,788 .... 122,721 ..... (4,283) ....... (786) oo (4,988) ... M8 8,484 ... 8,484 ... 4,657 11/15/2023
404280-AN-9. ... HSBCHOLDINGSPLC.................... € 10/26/2020 Morgan Stanley.................coooiii 262,173 ... 240,000 .... 253,584 ... 250,123 ..... (3,591) ..... (2,345) ... (5,936) ...l 4187 7,986 ... 7,96 ... 10,347 03/30/2022
404280-AU-3. ... HSBCHOLDINGSPLC.................... € 09/22/2020 UnknOWN .. ... ..ot 212,798 .... 250,000 .... 248,435 .... 267,385 .... (18,393) ........ M (18,278) ... 49100 ...l 23,688 ..... 23,688 ... 11,688 08/18/2025
413086-AH-2. ... HARMAN INTERNATIONAL INDUSTRIES INC  10/27/2020 UnKNOWN . ... ...t e 222,401 .... 200,000 .... 200,837 .... 213,254 ... (12,593) ........ (95) oo (12,688) ............. ... 200,55 ... 21,836 ... 21,8% ... 7,908 05/15/2025
421946-AH-7. ... HEALTHCARE REALTY TRUSTINC......... 10/19/2020 Call @ 108.15. . ... 313,648 .... 290,000 .... 300,356 .... 299,451 ....... (188) ..... (2,359) ... (2,847) 296,904 ... 16,743 ... 16,743 ... 10,966 04/15/2023
42217K-BA-3. ... WELLTOWERINC........................ 10/27/2020 Morgan Stanley....................coi 291,302 .... 275,000 .... 281,056 .... 286,985 ..... (5,850) ..... (1,668) ... (7,518) oo 209,466 ... 1,83 ... 1,8% ... 11,573 03/15/2023
42824C-AG-4... HEWLETT PACKARD ENTERPRISE CO...... 02/10/2020 Morgan Stanley..............coooviiiiiii e 262,631 .... 260,000 .... 265,486 .... 262,954 ..... (1,412) ....... (240) ... (0,712) 61,240 1,30 ... 1,390 ... 3,042 10/15/2020
437076-BL-5.... HOMEDEPOTINC..................oooe 10/26/2020 Morgan Stanley..................oooiii 150,950 .... 150,000 .... 151,997 .... 150,363 ........ 136 ... (352) .o (216) ... 150,147 802 ........ 802 ... 3,225 04/01/2021
44106M-BA-9. .. SERVICE PROPERTIESTRUST............ 08/04/2020 Unknown............oooiii i 389,445 ... 450,000 .... 458,711 ... 461,646 ..... (3,190) ....... (658) ...l (3,848) ... 457,798 (68,353) ... (68,383) ..... 18,881 10/01/2026
458140-AR-1.. .. INTELCORP............ooiiiiii 10/26/2020 Morgan Stanley..............ooeiiiiiiis 125,921 .... 120,000 .... 129,018 .... 123,836 ........ 183 . (1,250) oo (M) 122,720 3201 ... 3,201 ... 4,640 07/29/2022
458140-AU-4. ... INTELCORP............oooiiii 10/26/2020 Morgan Stanley................ocoiiiiiis 235,309 .... 215,000 .... 202,906 .... 220,457 .... (14,245) ...... 1,031 (13,214) ... 207,243 ... 28,086 ..... 28,066 ...... 5,264 05/19/2026
45866F-AA-2. ... INTERCONTINENTAL EXCHANGE INC....... 10/26/2020 Morgan Stanley. ... 99,026 ..... 90,000 ..... 98,257 ... 95,787 ... (1,219) ... (942) ... ,221) o 93,567 ... 5,460 ...... 5460 ...... 3,730 10/15/2023
45866F-AD-6. . .. INTERCONTINENTAL EXCHANGE INC..... ... 10/26/2020 Morgan Stanley....................oc 216,180 .... 190,000 .... 194,161 ... 204,402 .... (11,476) ....... (389) ... (11,865) ............. . 192,536 ... 23,644 ... 23,644 ... 6,472 12/01/2025
46625H-JT-8. ... JPMORGAN CHASE&CO................. 10/26/2020 Morgan Stanley................ocoiiiiiis 265,675 .... 240,000 .... 262,002 .... 256,171 ..... (9,621) ..... (1,285) oo (10,876) ...l 45,295 ... 20,380 ..... 20,380 ..... 11,548 02/01/2024
46625H-JZ-4. ... JPMORGAN CHASE&CO................. 10/26/2020 Morgan Stanley.................coooiiiis 285,278 ... 245,000 .... 252,815 .... 268,407 .... (17,478) ....... 629) ... (18,107) ..o 260,301 . 34,917 ... 917 8,787 12/15/2026
46625H-MN-7. .. JPMORGAN CHASE&CO................. 10/26/2020 Morgan Stanley...................cooi 212,314 ... 240,000 .... 251,282 .... 259,219 ... (11,346) ..... (1,140) ... (12,486) ............. ... 46,733 25,581 ... 25,581 ... 12,038 07/15/2025
47233J-CH9. ... JEFFERIESGROUPLLC.................. 10/29/2020 Unknown ... 286,235 .... 300,000 .... 299,730 .... 295,452 ...... 4288 ... R 430 299,772 (13,537) ... (13,5%7) ...... 9,881 03/25/2026
48203R-AJ-3. ... JUNIPERNETWORKSINC................. 1072712020 UnKNOWN .. ... e 562,925 .... 500,000 .... 509,195 .... 538,045 .... (31,040) ..... (1,009) .. (32,049) ... 505,99 ...l 56,929 ..... 56,929 ..... 18,910 06/15/2025
49446R-AK-5... KIMCOREALTYCORP.................... 10/26/2020 Morgan Stanley.................coooiiiis 268,941 ... 255,000 .... 252,993 .... 261,309 ..... (7,310) ........ B1 (7,079) .o 204,229 ... “n ... LN AV 7,238 06/01/2023
494550-BQ-8. ... KINDER MORGAN ENERGY PARTNERS LP.  10/26/2020 Morgan Stanley..................ccoooiiiis i, 144,119 ... 135,000 .... 126,854 .... 139,914 ... .. (9,35) ........ 99 (8,396) ............. ... 131,518 12,601 ... 12,601 ... 5,473 09/01/2023
494550-BT-2. ... KINDER MORGAN ENERGY PARTNERSLP.  10/26/2020 Morgan Stanley....................cooooee oo 130,651 .... 130,000 .... 132,392 .... 131,660 ....... (828) ....... (683) ..o (1,511) 130,149 ... 502 ... 502 ...... 5,270 03/01/2021
501044-CS-8.... KROGERCO.............oooiii 10/26/2020 Morgan Stanley................ocoiiiiiis 124,712 ... 115,000 .... 126,847 ... 121,647 ....... (590) ..... (1,455) ... (2,045) ... 19,602 ... 5109 ... 5109 ...... 5,497 08/01/2023




L'v13

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA 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
F
0 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
e Year Book/ | Unrealized Year's Other-Than- Total Total Foreign | Book/Adjusted |  Foreign Stock Stated
CusIP i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends | Contractual
|dentifi- g| Disposal Shares of Carrying Increase/ zation) / Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock | Consideration| Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. |Disposal Date | Disposal Disposal Disposal During Year Date
521865-BA-2.... LEARCORP..................oo 10/27/2020 UnKNOWN .. .. ... 659,991 .... 600,000 .... 609,693 .... 620,220 .... (10,881) ....... (706) .......oooiin (11,887) ... 608,633 ............. ... 51,358 ... 51,358 ... 24,296 05/15/2029
524901-AV-7.... LEGGMASONINC........................ 10/27/2020 UnKnOwn ... 593,575 .... 500,000 .... 528,180 .... 547,385 .... (21,473) ..... (3,005) .................. (24,568) ................. 52,817 ... 70,758 ... 70,758 ... 26,587 03/15/2026
539439-AM-1. ... LLOYDS BANKING GROUPPLC............ C10/2772020 UnknOWn . ... ..ot 1,651,481 .. 1,400,000 .. 1,438,440 .. 1,516,340 .... (83,777) ..... (3,187) oo (86,964) ............. .. 1,429,316 ... 122,105 .... 122,106 ..... 47,118 12/10/2025
53944Y-AA-1.... LLOYDS BANKING GROUPPLC............ C10/2772020 UnknOWN .. ... 547,830 .... 500,000 .... 498,370 .... 534,780 .... (36,047) ........ 196 (35,851) ... 498,929 ... 48,901 ... 48,901 ... 22,125 11/04/2024
552081-AK-7. ... LYONDELLBASELL INDUSTRIESNV........ 10/27/2020 UnKnOWN ... ... 572,545 .... 500,000 .... 542,450 .... 564,000 .... (32,301) ..... (6,058) .............. ... (38,359) ... 55,732 ... 46,813 ... 46,813 ... 29,788 04/15/2024
55336V-AJ-9.... MPLXLP...............o, 10/26/2020 Morgan Stanley..............ooviiiiiiiis 283,435 ... 250,000 .... 267,770 .... 273,10 ..... (9,789) ..... (1,983) oo (1742) .. 261,369 ... 22,066 ..... 22,066 ..... 11,070 06/01/2025
553829-40-9.... MVCCAPITALINC...................o..0. 10/28/2020 Adjustment. ... 468,844 ... 470,000 .... 471,463 ... 467,183 ..... 4733 .. 07,343 . 22,006 ... 699,258 ............. ... (230,414) ... (230,414) ..... 27,554 11/30/2022
57385L-AA-6. ... MARVELL TECHNOLOGY GROUPLTD....... CO01/2412020 UnknOWN .. ... 741,200 .... 700,000 .... 705,478 .... 739,249 .... (35,288) ........ (78) o (35,366) ............. ... 703,884 ...l 37,316 ... 37,36 ... 2,858 06/22/2023
58013M-EX-8... MCDONALD'SCORP...................... 08/19/2020 Morgan Stanley................cocoiviiii 120,631 ... 120,000 .... 124,478 ... 120,821 ......... a (646) .............. ... (599) ... 120,222 409 ... 409 ... 2,310 12/09/2020
585055-BR6.... MEDTRONICINC................oooieet 10/29/2020 Call @ 100.00.........ovviriiiiiis 124,630 .... 120,000 .... 124,027 .... 123,422 ..... (1,89) ....... (560) ... (2,459) ...l 120,963 ...l (963) ....... (963) ...... 8,872 03/15/2022
59156R-BQ-0... METLIFEINC............................ 10/26/2020 Morgan Stanley................ocoiiiiiis 147,020 ... 130,000 .... 130,754 .... 139,707 ..... (9.224) ........ 64) ..o (9,288) ..ol 130,49 . 16,601 ..... 16,601 ...... 4,485 11/13/2025
594918-BR-4.... MICROSOFTCORP................oevit 10/26/2020 Morgan Stanley...................cocoi 233,97 .... 215,000 .... 199,711 ... 217,548 ... (13,771) ...... 122 (12,499) ............. ... 205,049 ... 28919 ... 28,919 ... 6,307 08/08/2026
595620-AM-7. ... MIDAMERICAN ENERGY CO............... 10/26/2020 Morgan Stanley....................oc 132,516 ... 120,000 .... 127,642 ... 127,242 ..... (2,850) ....... (757) o (3,607) ... 123,635 ... 8,881 ... 8,881 ...... 4,352 10/15/2024
610335-20-0.... MONROE CAPITALCORP................. 10/28/2020 Adjustment. ... 691,841 .... 750,000 .... 750,030 .... 763,693 .... (13,776) ......... B o (13,760) ... 749,933 ... (58,092) ... (58,092) ..... 53,786 10/31/2023
615369-AG-0.... MOODY'SCORP............coviinin 09/03/2020 Call @ 100.00. ..o e 287,273 ... 230,000 .... 225,584 ... 233,560 ..... (6,200) ........ 890 .. (5,310) ... 28,250 ... 1,75 ... 1,750 ... 11,806 12/15/2021
61760Q-KM-5... MORGAN STANLEY ...................... 03/16/2020 Unknown.. ... 482,860 .... 500,000 .... 500,015 .... 500,010 ......... @ . () @) oo 500,001 ... (17,141) (7,141) ... 2,711 06/29/2020
631103-AG-3.... NASDAQINC..................... 10/26/2020 Morgan Stanley....................oo 304,750 .... 265,000 .... 273,351 ... 283,982 .... (13,031) ....... (M3) o (13,744) ... 20,238 . U512 .. 4512 ... 8,445 06/30/2026
636180-BN-0. ... NATIONAL FUELGASCO................. 1072712020 UnKNOWN .. ... e 506,070 .... 500,000 .... 497,995 ... 518,125 .... (19,746) ........ 150 (19,5%) ...l 498,530 ... 7,540 ... 7,540 ... 22,109 09/15/2027
637417-AF-3. ... NATIONAL RETAIL PROPERTIESINC....... 10/26/2020 Morgan Stanley..................oooiiiis 168,747 ... 160,000 .... 160,496 .... 164,723 ..... (4,406) ........ 1) .o (4,487) ..o 160,236 ... 8,511 ... 8,511 ... 5,471 04/15/2023
637417-AH-9. ... NATIONAL RETAIL PROPERTIESINC.. ... 10/26/2020 Morgan Stanley...................coii 138,479 ... 125,000 .... 125,376 .... 134,119 ..... (8,873) ........ (32) .o (8,905) ............. . 12524 13,265 ..... 13,265 ...... 4,764 11/15/2025
64110D-AF-1... . NETAPPINC.......................... 1072772020 UnKnOWN ... ..o 568,529 .... 525,000 .... 526,559 .... 543,118 .... (16,988) ....... (188) oo (17,176) ... 525,942 ... 42,587 ... 42,57 ... 18,709 09/29/2024
65473Q-AY-9... NISOURCEINC..................ooie 09/17/2020 UnknOWN . ...t 261,728 ... 250,000 .... 265,290 .... 258,423 ..... (2,490) ..... (2,493) ... (4,983) ... 263,440 .. 8,289 ...... 8,289 ...... 8,838 12/01/2021
674599-CC-7.... OCCIDENTAL PETROLEUM CORP....... ... 04/01/2020 Morgan Stanley................cooviiiiii 207,965 .... 285,000 .... 281,249 ... 290,039 ..... (7,465) ........ 81 (7,184) oo 282,855 ... (74,890) (74,890) ...... 5,641 02/15/2022
681936-BB-5. ... OMEGA HEALTHCARE INVESTORS INC.... 10/27/2020 Unknown................ccooiiiiiiiiis i 266,700 .... 250,000 .... 257,253 ... 273,635 .... (19,107) ....... (864) ... (19,971) ... 263,664 ... 13,03 ..... 13,03 ... 13,303 04/01/2024
681936-BJ-8.... OMEGA HEALTHCARE INVESTORSINC....  10/27/2020 UnKNOWN. ..ottt e, 801,098 .... 750,000 .... 751,173 ... 795,750 .... (45,294) ....... (M) oo (45,404) ... 750,346 ... 50,751 ... 50,751 ..... 40,742 08/01/2023
69181v-30-5.... OXFORD SQUARE CAPITALCORP.......... 10/30/2020 UnKnOWN .. ... 344,421 ... 362,500 .... 362,530 ... 369,025 ..... (6,482) ......... (B) o (6,487) ..o 362,58 ... (18,118) ... (18,118) ..... 26,372 04/30/2026
693304-AP-2. ... PECOENERGY CO..............coeine. 10/26/2020 Morgan Stanley...................coooi 129,216 ... 125,000 .... 125,289 .... 126,243 ..... (1,122) ........ (39) .o (1,161) 125,082 ... 413 . 413 . 3,323 09/15/2022
71429M-AB-1... PERRIGO FINANCE UNLIMITED CO...... .. C10/2772020 Unknown. ... 167,468 ... 150,000 .... 154,661 .... 154,862 ....... (447) ... (551) oo (998) ...l 153,864 ... 13,604 ... 13,604 ... 7,346 03/15/2026
717081-DX-8.... PFIZERINC................o 10/26/2020 Morgan Stanley................ocoiiiiiis 202,118 .... 200,000 .... 199,706 .... 200,930 ..... (1,016) ......... 9 (967) oo 199,94 ... 2,154 ... 2,154 ... 3,521 06/03/2021
718546-AC-8. ... PHILLIPS66.......................o..e. 10/26/2020 Morgan Stanley.................coooiiiis 247,504 ... 235,000 .... 253,996 .... 246,691 ..... (3,320) ..... (3,006) ... (6,326) ............. ... 240,36 ... 7189 ... 7139 .. 10,863 04/01/2022
718546-AS-3. ... PHILLIPS66............................. 10/27/2020 Morgan Stanley..................oocii 199,986 .... 200,000 .... 200,268 .... 200,012 ........ (12) oo (12) oo 200,000 ..o (14) ... (14) ... 3,192 02/26/2021
72346Q-AC-8. .. PINNACLE FINANCIAL PARTNERSINC.. ... 10/28/2020 Unknown ... 488,735 .... 500,000 .... 500,015 .... 510,935 .... (10,918) .......... 3 (10,915) ... 500,021 ... (11,286) ... (11,286) ..... 23,375 09/15/2029
74267C-AC-0... PROASSURANCE CORP.................. 1072712020 UnKNOWN .. ... e 529,880 .... 500,000 .... 530,445 .... 548,965 .... (26,412) ..... (4,501) .o (30,913) ... 518,083 ...l nem ... "new ... 25,249 11/15/2023
T4340X-BE-0.... PROLOGISLP. ... 10/26/2020 Morgan Stanley.................coooiiis 284,783 ... 250,000 .... 262,248 .... 270,680 .... (12,001) ..... (1,184) (13,185) ... 67,495 . 21,88 ... 21,288 ... 9,297 11/01/2025
74432Q-BZ-7... PRUDENTIAL FINANCIALINC.............. 10/26/2020 Morgan Stanley...................ooi 187,631 .... 170,000 .... 178,894 .... 180,919 ..... (5,657) ....... (942) ... (6,599) ...l 74,30 .. 13,310 ... 13,310 ... 5,669 05/15/2024
74456Q-BP-0. .. PUBLIC SERVICE ELECTRIC AND GAS CO..  10/26/2020 Morgan Stanley...................cocoovrs i 125,578 ... 125,000 .... 124,366 .... 125,449 ....... (606) ........ 07 (499) ... 124,950 ... 628 ........ 628 ...... 2,659 03/15/2021
T4460D-AC-3... PUBLICSTORAGE..................c... 10/26/2020 Morgan Stanley................ocoiiiiis 266,508 .... 255,000 .... 255,645 .... 265,952 .... (10,441) ........ (50) oo (10,491) ... 265,462 ... 31,046 ... 31,046 ... 8,832 09/15/2027
749685-AV-5. ... RPMINTERNATIONALINC................ 1072712020 UNKNOWN .. .. ... e 604,589 .... 550,000 .... 535,242 .... 568,992 .... (32,556) ...... 1,858 (31,20) ... 537,789 ... 66,800 ..... 66,800 ..... 23,089 03/15/2027
749685-AX-1.... RPMINTERNATIONALINC................ 10/27/2020 UnKnOwN ... 864,075 .... 750,000 .... 775,810 .... 812,745 ... (38,269) ..... (1,901 (40,170) ... 712,514 . 91,501 ... 91,501 ..... 39,528 03/01/2029
75574U-30-9. ... READY CAPITALCORP................... 10/30/2020 Adjustment.............o 375,404 ... 375,000 .... 376,309 .... 385,905 .... (10,908) ............. (10,908) ...l i 375,000 . 404 ... 404 .. 24,375 04/30/2021
75574U-40-8. ... READY CAPITALCORP................... 10/30/2020 UnKnOWN .. .. ... 207,491 ... 225,000 .... 228,414 ... 246,780 .... (19,011) ..... (1,196) ... (20,207) ... 26,573 . (19,083) ... (19,083) ..... 13,575 07/30/2026
759351-AM-1. ... REINSURANCE GROUP OF AMERICAINC..  10/27/2020 UnKnOwn.............cooiiiiiiiies e 112,209 ... 100,000 .... 100,618 .... 106,124 ..... (5,694) ........ 48) ... (5,742) ... 100,381 ... 1,828 ... 1,828 ... 4,422 09/15/2026
759509-AE-2. . .. RELIANCE STEEL & ALUMINUMCO..... ... 10/27/2020 UnKnown. ... 517,218 .... 480,000 .... 488,852 .... 507,370 .... (20,529) ..... (1,764) o (22,293) ... 485,06 ... 2,142 ... 2,142 ... 22,380 04/15/2023
773903-AF-6. ... ROCKWELL AUTOMATIONINC............ 03/01/2020 Maturity @ 100.00.............ooiiiiiiis 75,000 ..... 75,000 ..... 74,839 ... 74993 ... 2 S T 75,000 Lo 769 03/01/2020
776743-AA-4. ... ROPER TECHNOLOGIESINC.............. 08/19/2020 Morgan Stanley................oooviiiii 140,839 ... 140,000 .... 140,395 .... 141,190 ....... (o74) ....... (158) o (1,132) oo 140,088 ... £ 1 2,870 12/15/2020
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785592-AE-6. ... SABINE PASS LIQUEFACTIONLLC....... .. 06/08/2020 Call @100.00. ..o 215,302 .... 270,000 .... 280,681 .... 277,530 ..... (3,177) ... (2,260) ... (5,437) o 22,098 (2,003) ..... (2,093) ..... 18,254 02/01/2021
78590A-30-7.... SACHEM CAPITALCORP................. 10/30/2020 Adjustment. ... 387,535 ... 412,500 .... 412,530 ... 414,150 ..... (1,628) ......... (B) oo (1,831) 442,519 (24,984) ... (24,%4) ..... 21,191 12/30/2024
797440-BU-7. ... SAN DIEGO GAS & ELECTRIC CO............. 10/27/2020 Morgan Stanley................oooiiiiiis 341,684 ... 315,000 .... 308,046 .... 313,409 ..... (3,599) ........ 600 ... (2,999) ... 310,410 . 214 . 24 7,525 05/15/2026
80349A-50-5. ... SARATOGA INVESTMENT CORP........... 10/30/2020 Adjustment. ... 396,842 .... 408,750 .... 408,780 .... 424,535 ... (15,814) ........ (52) oo (15,866) ............. ... 408,670 ... (11,821) ... (11,827) ..... 23,517 08/31/2025
806854-AH-8. ... SCHLUMBERGER INVESTMENT SA........ € 10/26/2020 Morgan Stanley................coooiiiiis 307,652 .... 285,000 .... 295,868 .... 301,590 .... (10,918) ..... (1,283) o (12,151) ..o 289,438 ... 18,214 ... 18,214 ... 9,449 12/01/2023
822582-BD-3. ... SHELL INTERNATIONAL FINANCEBYV ........ € 10/26/2020 MorganStanley. ... 222,248 ... 200,000 .... 206,366 .... 211,99 ..... (8,008) ....... (580) ..o (8,586) .......ooiin it 208,411 18,837 ... 18,837 ... 6,265 05/11/2025
842587-CS-4.... SOUTHERNCO.............oooein 10/26/2020 Morgan Stanley................ocoiiiiiis 262,900 .... 250,000 .... 249,660 .... 251,265 ..... (1,369) ......... 5T (1,312) o 249,953 ... 2,947 ... 2,941 ... 7,784 07/01/2021
84610W-AB-1... LIFE STORAGELP.................... .. 10/26/2020 Morgan Stanley..................oooioi 383,568 .... 340,000 .... 328,090 .... 349,438 .... (20,390) ...... 126 . (19,154) ... 330,284 .. 53,284 ... 53,284 ... 15,768 07/01/2026
84756N-AD-1... SPECTRAENERGY PARTNERSLP......... 10/26/2020 Morgan Stanley...................coo 306,752 .... 275,000 .... 293,813 ... 299,456 ..... (8,130) ..... (3,229) ... (11,359) ... 28,007 ... 18,654 ... 18,654 ... 14,623 03/15/2024
84861T-AF-5.... SPIRITREALTYLP.............ooein. 10/26/2020 Morgan Stanley..............oooeiiiiiiis 346,725 ... 340,000 .... 336,161 .... 341,788 ..... (5,583) ........ L (5,292) ..o 336,497 10,229 ..... 10,229 ..... 12,909 01/15/2030
857477-AW-3. .. STATESTREETCORP.................... 10/26/2020 Morgan Stanley................ocoiiiiiis 230,431 ... 210,000 .... 198,022 .... 213,763 .... (12,474) ...... 1,00 (11,454) ... 202,309 ... 28,121 ... 28,121 ... 5,240 05/19/2026
87165B-AD-5... SYNCHRONY FINANCIAL................. 1072712020 UnKNOWN ... ... 548,065 .... 500,000 .... 505,700 .... 533,675 .... (28,659) ....... 875) .. (29,534) ... 504,141 43,94 ... 43,94 ... 25,559 08/15/2024
87236Y-AE-8. ... TD AMERITRADE HOLDING CORP......... 10/26/2020 Morgan Stanley....................oc 129,080 .... 125,000 .... 126,439 .... 127,788 ..... (2,248) ....... (208) ... (2,456) ............. ... 125,331 3,749 ... 3,749 . 3,964 04/01/2022
89114Q-C2-2.... TORONTO-DOMINIONBANK. ............. C 06/11/2020 Maturity @ 100.00.............ooooeiis 264,000 .... 264,000 .... 264,000 .... 264,246 ....... (246) ... (246) ............. ... 264,000 .. 2,154 06/11/2020
89114Q-GJ-1... TORONTO-DOMINIONBANK.............. C01/31/2020 Call @100.00. ... e 500,000 .... 500,000 .... 500,015 .... 497,380 ...... 2,621 ... () e 2,620 .. 500,000 .. 4,063 01/31/2022
896239-AB-6.... TRIMBLEINC............................ 10/27/2020 UnKnOWN ... ... 766,642 .... 710,000 .... 714,695 ... 748,340 .... (34,979) ....... (775) o (35,754) ... 712,586 ... 54,056 ..... 54,08 ..... 25,618 06/15/2023
91159H-HM-5... U.S.BANCORP.......................... 10/26/2020 Morgan Stanley....................oo 122,637 ... 110,000 ... 12,771 ... 114,521 ... (2,606) ....... (284) .o (2,840) ... 11,686 ... 10,950 ..... 10,950 ...... 3,419 04/27/2026
913017-BR-9. ... UNITED TECHNOLOGIES CORP............. 02/10/2020 Morgan Stanley..............ccooviiiiiii e 246,186 .... 245,000 .... 262,170 .... 246,842 ....... (253) ....... (636) ... (889) ..o 45954 . 22 .. 22 ... 3,583 04/15/2020
91412N-AG-5. .. UNIVERSITY OF CHICAGO................ 10/28/2020 Maturity @ 100.00..............ooooiis 264,165 .... 261,000 .... 258,562 .... 264,912 ..... (5,482) ........ UT (5,208) ...l 269,107 ... 4,458 ... 4488 ... 8,505 10/01/2024
92343V-BR-4. .. VERIZON COMMUNICATIONSINC......... 08/19/2020 Morgan Stanley................coooiiiiii 256,239 .... 225,000 .... 252,522 .... 250,180 ..... (9,934) ... (2,492) ... (12,426) ............. ... 81,754 18,485 ... 18,485 ... 10,815 09/15/2023
927804-FK-5. ... VIRGINIA ELECTRIC AND POWER CO...... 10/26/2020 Morgan Stanley....................ooo 143,347 ... 140,000 .... 143,308 .... 142,449 .. .. (1,332) ....... (507) oo, (1,839) ..o 140,610 ... 2,738 ... 2,738 ... 5,312 01/15/2022
92826C-AB-8... VISAINC.................coooiii, 10/26/2020 Morgan Stanley................ccoiiiiiis 200,264 .... 200,000 .... 204,026 .... 200,79 .......... T (760) oo (753) oo 200,043 .. 21 21 . 3,838 12/14/2020
92826C-AC6... VISAINC.................oo, 10/26/2020 Morgan Stanley..................oooiii 126,029 ... 120,000 .... 125,192 .... 123,488 ..... (1,116) ....... (687) ..o (1,803) ..o 121,686 ... 4,343 ... 4,343 ... 2,931 12/14/2022
928563-AB-1.... VMWAREINC............................ 10/26/2020 Morgan Stanley....................oo 307,160 .... 295,000 .... 280,693 .... 300,593 .... (15,887) ...... 3,080 (12,798) ... 87,7% ... 19,364 ... 19,364 ... 10,322 08/21/2022
928563-AC9.... VMWAREINC. ... 1072712020 UnKnOWN ... ..o 721,971 ... 650,000 .... 654,389 .... 680,433 ... (27,342) ....... (318) oo (27,660) ............. ... 652,774 ...l 69,197 ..... 69,197 ..... 30,068 08/21/2027
92936U-AA-7... WPCAREYINC...........ooviiiinn 1072712020 UnKNOWN .. ... e 271,680 .... 250,000 .... 254,275 .... 268,080 .... (14,595) ....... (667) ..o (15,262) ........ooen 262,818 ... 18,862 ..... 18,862 ..... 12,363 04/01/2024
931142-CZ-4.... WALMARTINC. ... 10/25/2020 Maturity @ 100.00..............ooooiii 150,000 .... 150,000 .... 154,784 ... 151,794 ... ... (399) ..... (1,395) ... (1,794) ..o 150,000 L. 4,875 10/25/2020
94973V-BJ-5. ... ANTHEMINC............................ 10/27/2020 UnKnOwN ... 546,705 .... 500,000 .... 494,665 ... 524,235 ... (28,457) ........ 01 (21,756) ... 496,479 ... 50,226 ..... 50,226 ..... 21,049 08/15/2024
949746-SP-7. ... WELLSFARGO &CO..................... 02/21/2020 Morgan Stanley........... ..o e 100,719 .... 100,000 .... 100,326 .... 100,684 ....... (591) ... (18) o (604) ..o 100,080 ... 638 ........ 638 ........ 819 02/11/2022
94974B-GL-8.... WELLS FARGO &CO..................... 10/26/2020 Morgan Stanley.................coooiiiis 216,895 .... 240,000 .... 246,214 .... 263,014 .... (18,598) ....... (420) ... (19,018) ... 43,9% ... 32,899 ... 32,899 ... 13,072 07/22/2021
960413-AT-9. ... WESTLAKE CHEMICALCORP............. 1072712020 UnKnOWN .. .. ... 546,990 .... 500,000 .... 514,110 .... 518,355 ..... (5,129) ..... (1,564) ... (6,693) ...l 511,663 ... ... 36,321 ... 36,327 ... 21,650 08/15/2026
961214-CV-3. ... WESTPAC BANKING CORP............... € 10/26/2020 MorganStanley. ... 201,962 .... 200,000 .... 199,642 .... 200,460 ....... (561) ......... 60 (B01) 199,90 ... 2,002 ... 2,002 ...... 4,025 05/13/2021
961214-DW-0... WESTPAC BANKINGCORP............... € 10/26/2020 Morgan Stanley..............ccooviiiiiii i 208,449 .... 260,000 .... 259,082 .... 277,134 ... (17,898) ......... 69 (17,829) ... 269,305 ... 30,144 ... 39,144 ... 11,124 01/25/2028
96524V-30-4. ... WHITEHORSE FINANCEINC.............. 10/29/2020 Adjustment. ... 238,737 ... 240,000 .... 240,023 .... 251,520 .... (11,850) ........ (28) oo (1,678) ... 239,942 .. (1,206) ..... (1,206) ..... 14,360 11/30/2025
96950F-AQ-7. .. WILLIAMS COMPANIESINC............... 10/26/2020 Morgan Stanley...................ooi 267,655 .... 245,000 .... 247,724 ... 258,017 ... (11,164) ....... (207) (1,461) ... 46,556 ... 21,099 ... 21,009 ... 12,289 01/15/2025
98956P-AK-8. ... ZIMMER HOLDINGSINC.................... 02/10/2020 Morgan Stanley...............coooiiiiiies e 285,160 .... 285,000 .... 282,860 .... 285,185 ....... (4r4) ... 133 (341) . 204,845 . K M5 2,800 04/01/2020
3899999 - Bonds: Industrial and Miscellangous (Unaffiliated) . .. ... o . 64,175,121 . 60 983,765 61,777,486 63 312,232 . (1,800,866) 100,613 ...l (1,700,283) ............. 61,611,970 ............. .. 2,523,657 .. 2,523,657 .. 2,369,016 ...........
Bonds: Hybrid Securities
373334-44-0.... GEORGIAPOWERCO.................... 1170212020 Adjustment.............o 130,439 ... 125,000 .... 125,315 .... 128,550 ..... (3,367) ........ (B3) oo (3,420) ...l 125,130 .. 5309 ...... 5309 ...... 6,762 10/01/2077
381427-AA-1.... GOLDMAN SACHS CAPITALII............. 10/29/2020 UnKNOWN .. .. ... e 463,119 .... 500,000 .... 445,780 .... 437,500 ...... 8,35 ... 1493 9,818 ... 1318 15,801 ..... 15,801 ..... 18,444 12/29/2049
58551T-AA5. ... MELLON CAPITALIV. ... 10/28/2020 UnKnOWN .. .. ..o 200,345 ... 224,000 .... 195,455 ... 210,560 .... (12,760) ........ 75 (12,028) ... 198,534 ... 2811 .. 21,811 .. 7,840 06/29/2049
629398-AA-6.... NTCCAPITAL2. ...t 10/28/2020 Unknown. ... 229,360 .... 250,000 .... 228,453 ... 235,000 ....... (476) ...... 175 1,280 26,281 ... (6,921) ..... (6,921) ...... 5,034 04/15/2021
65339K-10-0. ... NEXTERA ENERGY CAPITAL HOLDINGS INC  10/27/2020 Morgan Stanley...............oooooeiiis i 104,809 .... 100,625 ..... 86,233 .... 104,411 ... (18,382) ......... s (18,357) ... 86,053 ... 18,75 ..... 18,756 ...... 3,962 06/01/2076
92978A-AA-0. ... WACHOVIA CAPITAL TRUSTII............ 10/28/2020 UnKnown ...t 99,864 .... 100,000 .... 100,265 .... 100,750 ....... (750) o (750) ..o 100,000 ... (136) ....... (136) ...... 4,889 03/29/2049
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4899999 - Bonds: Hybrid SECUMItIES . . ... .. ... 1,247,936 .. 1,299,625 .. 1,181,501 .. 1,216,771 ... (27,410) ...... 3,96 (23,454) ............. .. 1,193,316 . 54,619 ... 54,619 ... 46,931 ...
8399997 - Bonds: Subtotals - Bonds - Part 4. ... ... . 114,352,502 108,847,988 111,713,283 113,056,143 . (2,172,411) ... (156,678) .............. . (2,328,089) ............. 110,728,040 ............. .. 3,584,955 .. 3,584,955 .. 3,939,030 ...........
8399998 - Bonds: Summary item from Part 5for Bonds................ . 83,460,863 . 79,415,984 . 83,428,101 ............. ... (206,527) .............. ... (206,527) ............. 83,221,564 .. 239,291 ... 239,291 1,151,019 ..
8399999 - Bonds: Subtotals - BONGS. ... ... ... 197,813,365 188,263,972 195,141,384 113,056,143 . (2,172,411) ... (362,205) .............. . (2,534,616) ............. 193,949,604 ... .. 3,824,246 .. 3,824,246 .. 5,090,049 ...........
Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
010392-46-2.... ALABAMAPOWERCO.................... 10/27/2020 Unknown.................ooooii . 4,000.000 .... 110,869 ................. 100,415 .... 108,320 ..... (7,905) .o (7,908) ..ol 100,415 . 10,454 ... 10,454 ... 5000 ...........
03768E-30-3. ... APOLLO GLOBAL MANAGEMENT INC 10/27/2020 Unknown............ooooeenini . 3,000.000 ..... 18418 .. 74,95 ... 79,800 ... (4,875) ..o (4,875) ..o TA95 3,563 ... 3,53 ... 3,586 ...
03768E-40-2. ... APOLLO GLOBAL MANAGEMENT INC 10/28/2020 Unknown................cocoiiii, . 4,000.000 .... 107,018 ................. 100,015 .... 108,280 ..... (8,265) ... (8,265) ............. ... 100,015 ... 7,003 ... 7,008 ... 418
289074-20-5. ... ELLSWORTH GROWTH AND INCOME FUND  10/28/2020 Unknown..........................oooe. . 5,000.000 .... 129,041 ... .. 125,015 ... 128,429 ..... (B 44) (3,414) ... 125,005 ... 4,06 ... 4,06 ...... 4,92 ...
LTD
36465E-20-0.... GAMCO NATURAL RESOURCES GOLD &...  10/26/2020 Unknown.......................coooooee. . 2,000.000 ..... 51,487 ... 50,015 ..... 50,666 ....... (651) o (651) oo 50,015 ... 1412 ... 1,412 ... 1,90 ...
INCOME TR
43010E-50-3. . .. HIGHLAND INCOME FUND 10/30/2020 Unknown...............ooooeiiiiiinnn, . 5,000.000 .... 126,111 ... 126,615 .... 126,850 ....... (238) o (236) ..o 126,615 ... (504) ....... (504) ...... 508 ...
674001-30-0. ... OAKTREE CAPITAL GROUP LLC 10/27/2020 Unknown..............ooooeiii, . 5,000.000 .... 134,414 ... 125,015 ... 134,650 ..... (9,635) ... (9,635) ... 125,005 ... 9,39 ... 9,309 ... 6,211 ...
69360J-57-8. ... PS BUSINESS PARKS INC 10/28/2020 Unknown................ccoooii, . 5,000.000 .... 131,499 ............. ... 125,030 .... 128,400 ..... (3,370) .o (3,370) ... 125,030 ... 6,469 ...... 6,469 ...... 4875 ...
T4460W-68-5. ... PUBLICSTORAGE....................... 10/29/2020 Unknown..................ooooo 10,000.000 .... 266,448 ............. ... 249,530 .... 260,200 .... (10,670) ............. (10,670) ... 49,530 ... 16,918 ..... 16,918 ...... 9,656 ...........
T4460W-73-5. ... PUBLICSTORAGE.................cee. 10/28/2020 Morgan Stanley............................ . 5,525.000 ... 141,946 ... 120,860 .... 140,722 ... (19,862) ............ i (19,862) ........ooen i 120,860 ...l 21,086 ..... 21,086 ...... 518 ...
902973-15-5.... U.S.BANCORP....................ooee. 03/02/2020 Unknown ... 500.000 ..... 10,840 ... 10,850 ..... 10,745 ... 105 o 105 10,850 .. (10) ........ ({0 M o
902973-79-1.... U.S.BANCORP.......................... 10/28/2020 Unknown..................oooooi . 7,500.000 .... 188,566 ................. 189,687 ... 194,475 ... (4,788) ... (4,788) ... 189,687 ... (1,121) ... (1,121) ... 9,656 ...........
8499999 - Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred.............................................. .. 1,476,717 ............. .. 1,397,972 . 1,471,537 .. (73,565) ... (73,565) ............. .. 1,397,972 . 78,745 ... 78,745 ... 60,916 ...........
Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
313747-70-1.... FEDERAL REALTY INVESTMENT TRUST.... 10/30/2020 Unknown...........................oo... . 7,000.000 ... 181,279 ... 174,910 ... 180,180 ..... (5,210) ... (5,270) ... 7,9 . 6,369 ...... 6,369 ...... 8,750 ...
38376A-20-2. ... OFFICE PROPERTIES INCOME TRUST 10/28/2020 Unknown..............ooooeniniiinn, . 5,000.000 .... 126,162 ............. ... 130,328 .... 129,850 ........ 418 a8 130,328 ... (4,166) ..... (4,166) ...... 5508 ...........
74274W-10-3. ... PRIORITY INCOME FUND INC 11102/2020 Unknown.............ooooei i 20,000.000 .... 466,164 ................. 500,030 494,800 ...... 520 520 ... 500,030 ... (33,866) (33,866) ..... 28,906 ...........
74274W-20-2. ... PRIORITY INCOME FUND INC 11/04/2020 Unknown...............ooooi 20,000.000 .... 472,496 ................. 500,023 .... 497,200 ...... 2,803 2,83 500,023 ... (21,521) ... (21,521) ..... 2,438 ...
74274W-30-1. ... PRIORITY INCOME FUND INC 10/27/2020 Unknown ... . 2,000.000 ..... 49,069 ... 50,015 ..... 50,160 ....... (145) .. (145) ... 50,015 ... (946) ....... (946) ...... 2,484 ...
74274W-83-0. . .. PRIORITY INCOME FUND INC 11/04/2020 Unknown............oooooieii 15,000.000 .... 346,157 ................. 375,030 .... 368,250 ...... 6,780 .. 6,780 ... 375,00 (28,873) ... (28,873) ..... 17,90 ...
76882B-20-7. ... RIVERNORTH SPECIALTY FINANCE CORP.  10/30/2020 Unknown..................coooviiiiinn. . 9,000.000 .... 226,658 ................. 225,030 ... 234,766 ..... (9,736) ... (9,736) ...l 25,00 ..o 1,628 ... 1,628 ... 9,914 ...
8599999 - Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred.......................oo o 1,867,985 ... .. 1,955,366 .. 1,985,206 ........ 10 o 160 .. 1,955,366 ............. ... (87,381) ... (87,381) ..... 9,931 ...
8999997 - Preferred Stocks: Subtotals - Preferred Stocks - Part4.. ... 3,344,702 ... 3,353,338 .. 3,426,743 ... (73,405) ............. (73,408) ............. .. 3,353,338 ... (8,636) ..... (8,636) .... 152,847 ...........
8999998 - Preferred Stocks: Summary item from Part 5 for Preferred Stocks. ... 5,022,029 ............. .. 5,004,900 5004929 ... .. 17,097 ... 17,007 ... 48,059 ...
8999999 - Preferred Stocks: Subtotals - Preferred Stocks. .............o o 8,366,731 ............. .. 8,358,267 .. 3,426,743 ... (73,405) ............. .. (73,408) ............. .. 8,358,267 ................... 8,461 ...... 8,461 .... 200,906 ...........
Common Stocks: Industrial and Miscellaneous (Unaffiliated) Publicly Traded
90353T-10-0.... UBER TECHNOLOGIES ORD 11/04/2020 Morgan Stanley............................ . 5,000.000 .... 199,685 ................. 225,000 ... 148,700 ..... 76,300 .o 76,300 ... 225,000 ... (25,315) ... (25,315) ...
9099999 - Common Stocks: Industrial and Miscellaneous (Unaffiliated) Publicly Traded. ... ... 199,685 ... ... 225,000 ... 148,700 ..... 76,300 . 76,300 ... 225,000 ... (25,315) ... (25)315) ...
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9799997 - Common Stocks: Subtotals - Common Stocks - Part4.......... ... 199,685 ............. ... 225,000 ... 148,700 ..... 76,300 .. 76,300 ... 25,000 .. (25,315) ... (25,315) ...
9799999 - Common Stocks: Subtotals - Common StOCKS .. ... ... 199,685 ............. ... 225,000 ... 148,700 ..... 76,300 .o 76,300 ... 225,000 ... (25,315) ... (25,315) ...
9899999 - Subtotals - Preferred and Common StOCKS . ... o 8,566,416 ............. .. 8,583,267 .. 3,575,443 ...... 2,805 2,805 ... 8,583,267 ................. (16,854) .... (16,854) .... 200,906 ...........
9999999 - TOAIS . .. ... 206,379,781 ............. 203,724,651 116,631,586 . (2,169,516) ... (362,205) .............. C(2.83721) 202,532,871 ... 3,807,302 .. 3,807,392 .. 5,290,955 ...........




ST13

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

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

1 2 3| 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 Al
F 12 13 ) 15 16
0
r Par Value Current Year's
e (Bonds) Unrealized Other-Than- Total Total Foreign Foreign Interest and Paid for
CusIp i or Number Book/Adjusted |  Valuation | Current Year's | Temporary Change in Exchange Exchange Realized Total Dividends Accrued
dentifi- g| Date Name of Disposal of Shares Carrying Value | Increase/ | (Amortization)/ | Impairment | B./A.C.V. Changein | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest
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Bonds: U.S. Governments
912828-2X-1..  UNITED STATES TREASURY......... 07/22/2020 Unknown . ... 09/02/2020 Adjustment. ...l 525,000 ...... 524,787 ... 54,191 ... L S D 64 ki
0599999 - Bonds: U.S. GOVEIMMENIS .. .. ... ...t 525,000 ...... 54781 ... 54,791 ... SAT 5 G 64 30
Bonds: U.S. States, Territories and Possessions (Direct and Guaranteed)
20772G-4Y-1.. CONNECTICUTST................. 02/13/2020 Morgan Stanley . ................. 10/26/2020 Morgan Stanley.................... ..., 400,000 ...... 450,584 ... B2 886 . (8,998) ... (8,998) ..o 816 ... B8 ... 19,57 ... 4,534
1799999 - Bonds: U.S. States, Territories and Possessions (Direct and Guaranteed) .............. ... oo 400,000 ...... 450,584 ... AV s (8,998) ... (8,998) ... 18126 ... 18,126 ... 19,257 ... 4,53
Bonds: U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
144880-BF-7.. CARROLLCNTYMD................ 08/26/2020 Unknown....................... 1072712020 Unknown. ..o 150,000 ...... 164,378 ...... 157,605 ...... 164,136 ... (282) o (82) oo (6,531) ....... (6,5%1) ........ 130 1,170
286461-AK-4. . ELGIN OHIOLOC SCHDIST......... 03/18/2020 Unknown. . ..................... 10/29/2020 Unknown.. ... 500,000 ...... 504,300 ...... 502,25 ... 500,000 ... (4,30 (430) o 2205 ... 220 ... 5121 ... 8,249
355514-MD-9. . FRASER MICHPUB SCHDIST...... .. 03/27/2020 Unknown .. ..................... 10/27/2020 Unknown ... ... 170,000 ...... 7,842 ... 171,685 ... 178,689 ... A188) 83) (2,004) ....... (2,004) ....... 1028 ........ 4,257
356640-KL-5. .. FREEPORTILL.................... 10/02/2020 Unknown... ... 10/29/2020 Unknown. ... 600,000 ...... 606,030 ...... 600,470 ...... 606,011 ... (M9 (19) o (5,541) ... (5,541) ......... 05
438670-6E-6. .. HONOLULU HAWAII CITY & CNTY ... ... 09/18/2020 Unknown.................o...e. 1072712020 Unknown. ..o 300,000 ...... 330,300 ...... 321,09 ... 3,821 @) o @19) oo 8,791 ....... 8,791 ........ 543 ... 4,412
580773-LV-9. .. MCHENRY & KANE CNTYS ILL CMNTY  10/14/2020 Unknown. ...................... 10/28/2020 Unknown. . ........ooii 500,000 ...... 507,005 ...... 500,005 ...... 507,08 2 (2) o (6,998) ....... (6,998) .......... I
C
608557-A6-1... MOLINEILL....................... 10/13/2020 Unknown . ...t 10/27/2020 Unknown .. ... 250,000 ...... 25,878 ...... 253,685 ...... 25810 ... (68) oo (68) .o (12,1) ...... (12,15) ........ 2,909 ... 2,632
621545-GS-5.. MOUNTHOLLY TWPNJ............ 08/26/2020 Unknown........................ 10/28/2020 Unknown ... 600,000 ...... 611,217 ... 596,235 ...... 611,046 ... M) (7)o (14,811) ... (14.811) ... 290 ... 805
639662-DH-5.. NEBRASKA COOP REPUBLICAN.. .. ... 10/28/2020 Unknown ... 11/03/2020 Unknown. . ........oooeii 500,000 ...... 503,26 ...... 495,115 ... 503,28 ... @) (2) o (8,108) ....... (8,108) .......... K
PLATTEE
668571-FM-9.. NORTHWOOD OHIO LOC SCHDIST...  09/09/2020 Unknown. ...................... 10/28/2020 Unknown. ..o 400,000 ...... 407,815 ... 395,21 ... 771 (01 (01) oo (12,431) ...... (12,431) ........ 118 .
TTT543-VX-4.. ROSEMONTILL................... 01/30/2020 Unknown....................... 10/29/2020 Unknown... ... 150,000 ...... 164,489 ...... 159,810 ...... 162,739 ... (1,750) .o (1780) oo (2,99) ....... (2,99) ........ 522 ... 954
788244-GH-8.. STCLARCNTYILL................ 10/15/2020 Unknown . ...................... 10/29/2020 Unknown.. ... 1,000,000 .... 1,020,965 ...... 97,5710 ... 1,000,614 ... ... (31) (381) o (33,044) ...... (33,044) ........ 3910 ... 493
793028-XE6.. STPAULMINNPORTAUTH.......... 08/12/2020 Unknown.................oo... 10/29/2020 Unknown. ..o 380,000 ...... L/ T 382,064 ...... 391,860 ... (206) oo (216) .o ©97) ....... ©,797) ........ 2183 ... 298
796269-VA-3.. SAN ANTONIO TEX INDPT SCHDIST..  10/09/2020 Unknown....................... 10/2712020 Unknown .. ... 350,000 ...... 363,201 ...... 358,287 ...... 362,637 . (654) ..o (654) oo (4,30) ....... (4,350) ........ 2,882 ... 2,298
838124-T)4... SOUTHHADLEYMASS............. 09/16/2020 Unknown........................ 10/27/2020 Unknown ... ... 240,000 ...... 246,778 ... 238,545 ... 46,706 ... (M) oo (T2) oo (8,161) ....... (8,161) ........ (13 O 821
986082-NV-3.. YONKERSNY.................... 05/01/2020 Unknown . ...l 10/27/2020 Unknown. ... 200,000 ...... 204,395 ... 207,35 ... 03,502 ... (893) ..o (893) .o 3,808 ... 3,80 ... 3,90 ... 1,050
2499999 - Bonds: U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ... 6,290,000 .... 6,470,225 ... 6,327,143 6,456,601 ............. ... (13,623) ... (13,623) oo (129,459) ..... (129,459) ....... 69,536 ....... 27,499
Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
01354M-GF-2. . ALBUQUERQUE N MEX GROSSRCPTS  09/18/2020 Unknown........................ 10/27/2020 Unknown. ... 250,000 ...... 23,88 ... 264510 ... W32 (490) ..o (490) .o (8,832) ....... (6,832) ........ 2519 ... 1,12
LOD
017569-AA-2.. ALLEN CNTY KY SCHDIST FINCORP R 03/23/2020 Unknown....................... 10/28/2020 Unknown. ..o 245,000 ...... 48,974 ... 251,609 ...... 45,000 . (3,974) o (3,974) o 6,609 ........ 6,609 ........ 7,604 176
186387-VE-3.. CLEVELAND OHIO INCOME TAXREV...  02/19/2020 Morgan Stanley.................. 10/27/2020 Morgan Stanley.................... ..., 285,000 ...... 26,730 ...... 292,90 ...... 26,54 .. (196) ... (196) ..o 6,37 ........ 6,37 ........ 3819 .
186387-VF-0.. CLEVELAND OHIO INCOME TAXREV..  02/19/2020 Morgan Stanley.................. 10/27/2020 Morgan Stanley.......................... 335,000 ...... 338,042 ...... 35,205 ... BT (289 o (89) o 752 . 752 488 ...
207580-AJ-0. .. CONNECTICUT GREEN BK CONN.... ... 10/13/2020 Unknown... ... 10/28/2020 Unknown. ... 330,000 ...... 332,985 ... M50 . I M) (M) o (5,464) ....... (5,464) ........ 188 ... 1,602
3132D5-5€-8.. FHSBB045-RMBS................. 05/13/2020 Morgan Stanley.................. 10/26/2020 Various. ... ........ooviiii 735,168 ...... 769,341 ... 761,264 ... 7432 (1,99) ..o (1,909) oo (6,178) ....... (6,178) ........ 8,687 ......... 664
3132D5-6E-7.. FHSBB0BI-RMBS................. 09/30/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. .................. ... 1,867,894 ... 1,944,008 1,937,721 1,943,364 . (T04) oo (T04) oo (5,643) ....... (5,643) ........ 2,698 ...
3136AH-7G9.. FNR2014-21ED-CMO/RMBS ... .. 09/23/2020 Morgan Stanley.................. 10/26/2020 Various. ... 161,620 ...... 164,751 ... 164,129 ...... 164,766 ... B BB (637) ........ (637) ... 513 ... m
3136G4-N-0. . FEDERAL NATIONAL MORTGAGE ... 10/08/2020 Morgan Stanley.................. 11/05/2020 Call @ 100.00...............oois ot 745,000 ...... 745,164 ... 745,000 ...... 5,000 ..o (164) oo (164) e e ;7 1,673
ASSOCIA
31418D-PD-8.. FNMA4O19-RMBS................. 06/03/2020 Morgan Stanley.................. 10/26/2020 Various. .. .........ooiiii 964,302 ... 1,000,011 .... 1,001,587 ...... 998,109 ...l (1,908) oo (1908) oo 3478 ... 3478 ... 9,506 ......... 201
31418D-SH-6.. FNMA4119-RMBS................. 08/27/2020 Morgan Stanley.................. 10/26/2020 Various. ..o 1,900,000 .... 1,957,743 ... 1,960,648 .... 1,956,210 ............. ....... (1472) (1472) 43 43 9,00 ........ 2,850
31418D-SM-5. . FNMA4123-RMBS................. 08/26/2020 Morgan Stanley.................. 10/26/2020 Various. ... 2,365,000 .... 2,457,009 ... 2,451,976 ... 2485443 . .......... ... (1,586) ... (1,586) ..o (3,467) ....... (3,467) ....... "2 ... 3,262
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31418D-TM-4. . FNMA4185-RMBS................. 09/23/2020 Morgan Stanley.................. 10/26/2020 Various. ... 1,900,000 ... 1,972,438 ... 1,970,346 ... 1,971,889 ............. ... (578) o (578) .o (1,518) ... (1,518) ... 580 ... 2,426
31418D-TQ-5.. FNMA4158-RMBS................. 09/10/2020 Morgan Stanley.................. 10/26/2020 Various. ...t Ll 1,900,000 .... 1,960,192 .... 1,960,926 .... 1,988,911 ............. ... (121) (1221) o 1,96 ........ 1,96 ........ 5904 ... 1,055
34074M-UT-6. . FLORIDAHSG FINCORPREV........ 09/23/2020 Unknown.. ... 10/28/2020 Unknown. ..o 100,000 ...... 100,015 ....... 9,085 ...... 100,005 e e e e (1,90) ....... (1,980) ........... 2
341271-AD-6.. FLORIDA STBRD ADMIN FINCORP....  09/08/2020 Unknown....................... 10/28/2020 Unknown ... ..o 400,000 ...... 406,411 ... 400,881 ...... 406,67 .. (154) oo (164) oo (5,376) ....... (5,376) ......... 601 ..
REV
341271-AF-1.. FLORIDA STBRD ADMIN FINCORP...  10/09/2020 Unknown....................... 10/27/2020 Unknown... ... 800,000 ...... 815,341 ... 798,009 ...... 815,264 ... (M) (TT) o (17,285) ...... (17,285) ........ 2,088 ... 862
REV
362835-BY-5.. GAINESVILLE FLASPLOBLIG. ....... 09/23/2020 Unknown . ... 10/28/2020 Unknown ... 500,000 ...... 511,690 ...... 491,085 ...... R () (M) (20,491) ...... (20,491) ......... 75
451443-F3-4. .. IDAHO STBLDG AUTHBLDGREV....  08/28/2020 Unknown....................... 11102/2020 Adjustment. ... 250,000 ...... 27,248 ...... 22,945 ...... 26,607 ... (950) oo (850) i (3,782) ....... (3,782) ........ 3899 ... 2,956
472904-P3-9. .. JEFFERSON CNTY KY SCHDISTFIN.. ~ 04/03/2020 Unknown....................... 10/2712020 Unknown .. .......oooi 500,000 ...... 51,016 ...... 511,98 ... 50,809 ... (10,176) ... (10,476) ..o 1,008 ........ 1,008 ... A 8,202
co
485106-MS-4. . KANSAS CITYMOSPLOBLIG. ... 09/21/2020 Unknown. . .................... 10/28/2020 Unknown ... 500,000 ...... 513,760 ...... 508,485 ...... S0 (650) ... (650) ..o (4,625) ....... (4,625) ........ 6,687 ........ 5,557
523630-LR-2.. LEECNTY FLAWTR&SWRREV.. ... 08/26/2020 Unknown . ...l 10/27/2020 Unknown... ... 130,000 ...... 140,780 ...... 135,882 ...... 0,54 87 (87) @ny ... @ny) ... [ 1,293
52909M-CG-7. . LEXINGTON-FAYETTE URBAN CNTY .. 08/18/2020 Unknown....................... 10/29/2020 Unknown. ..o 200,000 ...... 29,485 ... M85 ... 218,867 ... 618) oo 618) ..o (6,632) ....... (6,632) ........ 2,262 ... 901
ARPT
594654-KH-7. . MICHIGAN ST HSG DEV AUTH SINGLE.  09/16/2020 Unknown....................... 1072712020 Unknown. ... ..o 250,000 ...... 25,140 ...... 24,40 ... 04,964 .. (76) .o (176) oo (10,554) ...... (10,554) ........ 2,59 ... 1,726
F
60416S-5C-0.. MINNESOTASTHSGFINAGY........ 06/26/2020 Unknown....................... 11/02/2020 Call @ 100.00. .. ... 995,000 ... 1,010,114 ... 1,000,491 .... 1,009,880 ............. ... (28) (258) oo (9,38) ....... (9,38) ....... 16,35 ... 10,079
646066-5R-7. .. NEW JERSEY ST EDL FACSAUTHREV ~ 01/16/2020 Unknown........................ 0712212020 Unknown. ... 250,000 ...... 21,515 ... 22,218 ... 260,821 (6%4) ... (6%4) .o 1997 197 8,604 ... 3,543
65819W-AH-6. . NORTH CAROLINA EASTN MUNPWR..  08/18/2020 Unknown........................ 1072712020 Unknown..........ooeii 250,000 ... 29,783 ...... 26,340 ...... 28,505 ... (2 (217) o (2,165) ....... (2,165) ........ 3,004 ... 1,29
AGY
695339-JQ-5.. PADUCAHKY INDPT SCHDISTFIN. .. 06/08/2020 Unknown....................... 1072712020 Unknown. ..o 250,000 ...... 27,906 ...... 261,016 ...... V3,210 (4,64) ..o (4,694) . (2,19) ....... (2,19) ........ 510 ... 218
COR
69650M-AV-1. . PALM BEACH CNTY FLAHEALTHFACS  04/17/2020 Unknown....................... 06/25/2020 Unknown.............ooooiiii 100,000 ...... 101,689 ...... 107,985 ...... 101,650 ... (39) o (39) o 6,3 ... 6,335 ... Mo 2,167
A
709224-3P-2.. .. PENNSYLVANIA ST TPK COMMN TPK.  02/12/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 265,000 ...... 265,000 ...... M0 .. 205,000 L e 6,705 ........ 6,705 ........ 3,586 ...
REV
829475-AX-0. . SIOUX CITY IOWA CMNTY SCHDIST.. ~ 10/05/2020 Unknown....................... 10/28/2020 Unknown ... 250,000 ...... 263,009 ...... 261,006 ...... 22,885 ... (156) ... (186) ..o (1,847) ... (1L847)
SC
934850-LJ-5. .. WARRENCNTYKY................. 10/08/2020 Unknown........................ 10/30/2020 Adjustment. ... 250,000 ...... 23,313 ... 253,313 ... I NSRS
982674-NC-3.. WYANDOTTE CNTY KANS CITY KANS.  09/18/2020 Unknown....................... 10/28/2020 Unknown. ..o 250,000 ...... 250,806 ...... 248,698 ...... B0, () o () oo (2,080) ....... (2,080) ......... M 4
UNI
3199999 - Bonds: U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of Governments and Their ... 20,473,984 ... 21,155,319 ... 21,042,105 ... 21,120,988 ............. ...... (34,321) (34,327) (78,885) ...... (78,885) ...... 51,21 ... 55,308
Political Subdivisions
Bonds: Industrial and Miscellaneous (Unaffiiated)
001055-AM-4.. AFLACINC....................... 08/31/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 507,000 ...... 572,612 ...... 565,645 ...... 570,300 ... 2312 (2312) (4,65) ....... (4,65) ........ 8,321 ... 5,462
00206R-DQ-2.. AT&TINC...............ooenee. 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 593,000 ...... 691,687 ...... 685,988 ...... 689,303 ...l (2,384) o (2,384) o (3,318) ....... (3,318) ........ 390
002624-BF-6.. ABBOTT LABORATORIES........... 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 704,000 ...... 824,250 ... 819,794 ... 81189 (3,081) .o (3,081) oo (1,39) ....... (1,39) ....... 10,85 ........ 6,673
00267Y-AC-3.. ABBVIEINC...................... 08/26/2020 Unknown....................... 10/27/2020 Unknown... ... 100,000 ...... 105,307 ...... 104,550 ...... 10490 ... (397) (B97) (360) ........ (360) ........ 1,986 ... 902
00287Y-AP-4.. ABBVIEINC...................... 09/22/2020 Unknown.................oo.ee. 10/2712020 Unknown. ... 200,000 ...... 11,01 ... 09197 ... 20315 (T16) oo (T16) e (1,118) ... (1,118) ..o 3,08 ... 2,213
01609W-AS-1. . ALIBABA GROUP HOLDINGLTD. . ... C 05/20/2020 Morgan Stanley.................. 10/27/2020 Morgan Stanley.......................... 390,000 ...... 409,254 ... 41,638 ... 406,459 ... (2,79) ... (2,79) .o 5175 ... 5175 ... 979% ... 5,03
01609W-AT-9. . ALIBABA GROUP HOLDINGLTD.. ... C 09/02/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. ........................ 200,000 ...... 21,00 ... 223,660 ...... 26,544 (546) ... (546) ... (2,884) ....... (2,884) ........ 2,682 ... 1,662
02005N-AY-6. . ALLY FINANCIALING............... 09/22/2020 Unknown........................ 10/27/2020 Unknown.. ... 350,000 ...... 4217 . 364,007 ... 363,004 . (1,163) ... (1183) .o 1,04 ... 1,04 .. 3,08 ... 1,33
02006D-UM-1.. ALLY FINANCIALING............... 05/13/2020 Unknown.................oo.ee. 10/28/2020 Unknown...........ooviii 215,000 ...... Q4740 ... 22,99 ... QATI8 B B (1,809) ....... (1,809) ........ 438 ...
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022095-AS-2.. ALTRIAGROUPINC................ 09/22/2020 Unknown . ...t 10/27/2020 Unknown. ..o 100,000 ...... 10,842 ... 109,682 ...... 10,547 .. (299) oo (298) (865) ........ (865) ......... 98 600
02342T-AE-9.. AMDOCSLTD............cooeeee 07/30/2020 Unknown....................... 1072712020 Unknown. ..o 500,000 ...... 523,460 ...... 512,216 ... 52,94 (546) ... (546) ... (10,699) ...... (10,699) ........ 4406 ........ 1,269
024836-AD-0. . AMERICAN CAMPUS COMMUNITIES..  08/31/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 697,000 ...... 4,20 ... 750,495 ... M 878) oo B78) oo 0,14 ... 0,14 ... 140 . 7,509
OPERA
025816-BR-9.. AMERICANEXPRESSCO........... 03/24/2020 Morgan Stanley . ................. 10/26/2020 Morgan Stanley .. .................. ..., 510,000 ...... 08112 ... 554,365 ...... 499,540 148 148 5486 ... 5486 ... 5,25 ... 6,205
02665W-DL-2. . AMERICAN HONDA FINANCE CORP 08/31/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ... 972,000 ...... 979,732 ... 985,414 ... 99,451 (1) (1) 5%3 ... 593 ... 3,564 ... 835
031162-BX-7.. AMGENINC...................... 08/25/2020 Unknown....................... 10/2712020 Unknown. ... 130,000 ...... 134,666 ...... 133,602 ...... L (B2) o (B23) o (542) ........ (542) ........ 1736 ... 1,131
037833-BY-5.. APPLEINC....................... 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. ........................ 669,000 ...... 795,808 ...... 750,484 ... 753,263 .. (2,540) .o (2,540) oo (2,179) ....... (2,179) ........ 396 ... 483
05465C-AA-8. . AXOS FINANCIALINC. ............. 09/23/2020 Unknown....................... 10/27/2020 Unknown .. ... 500,000 ...... 516,495 ...... 504,28 ... 516,28 ... @) (20T) (11,93) ... (11,983) ........ 2716 ... 474
05531F-BJ-1.. TRUIST FINANCIAL CORP........... (9/08/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 942,000 ...... 981,809 ...... 978,380 ...... 979,641 ... (2,188) ... (2188) .o (1,261) ....... (1,261) ....... 12,780 ... 10,016
05531G-AA-9. . TRUIST FINANCIALCORP........... 08/25/2020 Unknown. . ..................... 1072712020 Unknown. ..o 250,000 ...... 263,25 ...... 260,365 ...... 61,788 ... (1,507) o (1,507) oo (1,423) ... (1,423) ........ 595 ... 4,252
05580M-86-8. . B. RILEY FINANCIALINC............ 02/11/2020 Unknown.. ..., 1072712020 Unknown. ... 75,000 ....... 75,006 ... 69,986 ....... 1001 (M) (M) o (5,016) ....... (5,016) ........ 45%
06051G-FB-0.. BANK OF AMERICACORP........... 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 524,000 ...... 585,472 ...... 50,278 ...... 582,582 .. (2,940) ... (290) .o (2,264) ....... (2,54) ........ 5764 ... 2,169
06738E-AE-5.. BARCLAYSPLC................... C09/10/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 750,000 ...... 816,713 ...... 815,288 ...... 814970 ... (1,743) o (LT43) o . 288 ... 16,881 ....... 13,53
06747P-MB-2.. BARCLAYSBANKPLC.............. C04/13/2020 Unknown . .............ooooeiins 10/2712020 Unknown. ..o 500,000 ...... 499515 ... 512,300 ...... 49953 2 2 12,85 ... 12,88 ... 9700 ...
06747Q-7G-6.. BARCLAYSBANKPLC.............. C07/22/12020 Unknown . ...................... 10/29/2020 Unknown. . ........ooii 250,000 ...... 249,016 ... 246,885 ...... 49,05 . 0 0 (2,170) ....... (2,170) ........ 102 ..
09062X-AE-3.. BIOGENINC...................... 09/22/2020 Unknown .. ..................... 10/27/2020 Unknown .. ... 100,000 ...... 106,627 ...... 105,632 ...... 106,313 ... (3M) (34) (681) ........ (681) ......... 83 91
10922N-AC-7. . BRIGHTHOUSE FINANCIALINC.. ... .. 01/29/2020 Unknown . ...t 10/27/2020 Unknown. ... 600,000 ...... 611,364 ... 632,000 ...... 610,330 ... (1,084) ... (1,03) o 2,740 ... 2,40 ... 18,870 ........ 2,528
11134L-AH-2.. BROADCOMCORP................. 05/13/2020 Unknown.................o.... 06/16/2020 Unknown...............ooooeien o 350,000 ...... 363,484 ... RICRE T B34 (39) o (39) oo 26,291 ... 6,201 ... 5764 ... 4,445
126523-CL-2.. CIGNACORP............cooee 08/27/2020 Unknown....................... 10/27/2020 Unknown .. ... 500,000 ...... 529,965 ...... 521,136 ... 50487 . ) o @18) o (8,32) ....... (8,32) ........ TN 5,500
126408-GV-9.. CSXCORP............cccoininn. 03/17/2020 Unknown . ...t 10/29/2020 Unknown. ... 100,000 ...... 101,180 ...... 101,250 ... 100,426 ... L (754) oo (T54) oo 825 ... 825 ... 3,860 ... 1,263
127055-AK-7.. CABOTCORP..................... 0712212020 Unknown. . ..................... 10/2712020 Unknown. ..o 271,000 ... 24185 ... 283,684 ...... 83,645 ... (538) oo (B38) oo B B 5708 ........ 3,302
13605W-VG-3. CANADIAN IMPERIAL BANKOF . ... C02/24/12020 Unknown . ... 10/28/2020 Unknown. ..o 360,000 ...... 360,285 ...... 358,736 ...... 30,019 .. (206) ... (206) ..o (1,344) ... (1,344) ........ 5649 ... 546
COMMERC
14040H-AY-1.. CAPITAL ONE FINANCIAL CORP.... .. 03/25/2020 Unknown...................... 10/2712020 Unknown .. ... 500,000 ...... 500,016 ...... 51428 ... 500,027 L/ 12 14,28 ....... 14,28 ....... 18,7%6 ........ 4,684
171340-AK-8. . CHURCH & DWIGHT COINC. ... 08/26/2020 Unknown....................... 10/27/2020 Unknown ... ... 163,000 ...... 158,580 ...... 157,567 ... 188,073 ... (B07) oo (507) oo (506) ........ (506) ......... 916 ... 21
17252M-AN-0. . CINTAS CORPORATIONNO?2........ 04/07/2020 Unknown . ... 06/16/2020 Unknown.................ooooiis i 500,000 ...... 521,26 ... 53,285 ...... 520,609 ... (546) ... (546) ... 42,516 ... 42,516 ... 397 . 411
172967-KJ-9. .. CITIGROUPING................... 07/13/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. .................. ..., 281,000 ...... 323,802 ...... 325,384 ... M (2,089) ... (2,089) .. 3641 3641 .. 8,22 ... 4,524
17298C-J6-6. .. CITIGROUPING................... 04/01/2020 Unknown....................... 10/2712020 Unknown .. ... 135,000 ...... 136,05 ... 137,356 ... 196,02 () o (B3) oo 2,343 ... 2,343 .. 203 2%
189054-AT6.. CLOROXCO...................... 08/25/2020 Unknown . ...l 10/27/2020 Unknown. ..o 500,000 ...... 526,20 ...... 520,00 ...... 52,841 .. (2,389) ..o (2,389) o 2,19 ... (2,191 ........ 9,47 ... 6,863
20030N-CU-3.. COMCASTCORP.................. 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 797,000 ...... 991,180 ...... 975,010 ...... 987,09 ... A1) (410) o (12,029 ...... (12,029) ....... 18,159 ... 10,390
20826F-AQ-9.. CONOCOPHILLIPSCO.............. 09/16/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. .................. ..., 300,000 ...... 360,387 ... ¥1.921 ... 9,144 (1283) (L23) o (21 ... (VAT I 1 124
22550L-2C-4. . CREDIT SUISSE AG (NEWYORK..... 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 600,000 ...... 659,476 ...... 655,974 ...... 657,217 (2099) . (2099) (1,303) ....... (1,30) ........ 9784 ... 6,69
BRANCH
228221-BD-5.. CROWN CASTLE INTERNATIONAL. ... 06/17/2020 Morgan Stanley.................. 07/31/2020 Morgan Stanley........................... 250,000 ...... 27,88 ... 27,895 ... 26,530 ... (1,367) oo (1L387) o 1,35 ... 1,35 ... 7265 ... 5,615
CORP
2282V-AG-6.. CROWN CASTLE INTERNATIONAL....  08/19/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 500,000 ...... 543,450 ...... 540,460 ...... 541,88 ... (2,082) ... (2,082) oo (938) ........ (938) ....... 10,53 ........ 7,556
CORP
22966R-AD-8.. CUBESMARTLP................... 06/30/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 242,000 ...... 260,816 ...... 263,669 ...... 20,844 O72) o (972) o 385 ... 3826 ... 49719 ... 2,542
204429-AN-5. . EQUIFAXINC..................... 07/01/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. ........................ 500,000 ...... 541,730 ... 540,506 ...... S48 (4482 ... (4482) . 3B . 3B 197 1,182
30219G-AF-5. . EXPRESS SCRIPTS HOLDING CO... ... 09/22/2020 Unknown....................... 10/27/2020 Unknown ... ... 294,000 ...... 308,545 ...... 304,848 ... 7,38 (1.217) (1217) o (2,480) ....... (2,480) ........ 2,37 ... 960
302635-AC-1.. FSKKR CAPITALCORP............. 07/30/2020 Unknown . ...t 10/27/2020 Unknown. ... 500,000 ...... 506,265 ...... 509,375 ... 505,438 ...l @21 .o (827) o 397 397 .. 10,819 ........ 5,146
31620R-AJ-4.. FIDELITY NATIONAL FINANCIALINC..  08/26/2020 Unknown....................... 1072712020 Unknown. ..o 350,000 ...... 379,363 ... 374,608 ...... MM 452) o (52) oo (4,303) ....... (4,303) ........ 44% ... 2,512
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31946M-AA-1. . FIRST CITIZENS BANCSHARESINC.... 02/28/2020 Unknown........................ 10/28/2020 Unknown. ... 250,000 ...... 20,005 ... 246,860 ...... 20,017 2 (3,187) ....... (3,187) ... 5508 .............
(DE
337158-AJ-8. .. FIRSTHORIZONBANK.............. 05/18/2020 Unknown . ...l 10/27/2020 Unknown. ... 500,000 ...... 506,890 ...... 51,210 ... 506,677 ... 218) (218) o 54633 ... 54633 ... 14,455 ... 1,757
337930-AC-5.. FLAGSTARBANCORPINC........... 03/19/2020 Unknown. . ...............oeeee. 1072712020 Unknown. ..o 500,000 ...... 506,265 ...... 97,15 ... 503,200 ... (3,018) .o (3,018) o (6,125) ....... (6,125) ....... 24,160 ... 5,530
37045X-DA-1.. GENERAL MOTORS FINANCIAL. ... 09/10/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. .................. ..., 700,000 ...... 703,283 ...... 70,99 ...... 103,22 ..o 1) (1) oo [E I [C A 3510 ... 1,260
COMPANY
375558-AZ-6. . GILEAD SCIENCESINC............. 09/14/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 395,000 ...... .44 . 437,680 ...... 439,200 (1241) (2) (1,520) ....... (1,520) ........ 331 1,128
375558-BL-6. .. GILEAD SCIENCESINC............. (9/08/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 697,000 ...... 736,631 ...... 733,746 ...... T (1,860) ..o (1,860) .o (1,0) ....... (1,0) ........ 2,759 ... 436
38141G-VR-2. . GOLDMAN SACHS GROUPINC......... 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 309,000 ...... 32,170 ... 351,608 ...... 30,802 . (1218) oo (1218) oo m ... m ... 6,82 ........ 4,742
38141G-WC-4.  GOLDMAN SACHS GROUPINC.......... 08/26/2020 Unknown....................... 10/2712020 Unknown .. .......oooi 500,000 ...... 509,129 ...... 505,075 ...... 506,764 ...l (2,30) ... (2,360) ..o (1,689) ....... (1,689) ........ 765 ... 5,042
38141G-XH-2. . GOLDMAN SACHS GROUPINC...... ... 07/ 13/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 550,000 ...... 631,483 ...... 638,369 ...... 629,244 .. (2,8) (2,88) o 914 ... 9124 ... M 6,734
38150A-3U-7..  GOLDMAN SACHS GROUPINC. ... 1772020 Unknown... ... 772020 Unknown. ... 750,000 ...... 690,005 ...... 690,095 ...... 890,005 e e e W 1,506
40414L-AL-3.. HEALTHPEAK PROPERTIESINC...... 07/06/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. .................. ..., 506,000 ...... 558,781 ...... 557,961 ...... 554705 . (4,0m6) ... (@076) . 326 ... 326 ... 18,780 ... 7,788
404280-AN-9. . HSBCHOLDINGSPLC.............. C 09/11/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 320,000 ...... B/ 336,280 ...... 36,011 (1,340) oo (1340) oo [ [ 7,36 ... 5,867
418056-AZ-0.. HASBROINC..................... 02/11/2020 Unknown . ... 07/28/2020 Unknown................ooooiis oot 500,000 ...... 524,625 ...... 526,380 ...... 523,615 ... (1,010) oo (1010) oo 1,765 ... 1,765 ... 13,56 ........ 4,550
432748-AD-3. . HILLTOPHOLDINGSINC............ 05/21/2020 Unknown. . ..................... 10/28/2020 Unknown. ... 100,000 ...... 100,750 ...... 104,245 ...... 100,695 ............. ... (95) o (98) o 350 ... 39550 ... 2,683 ... 176
458140-AU-4. . INTELCORP..............ococee. 032412020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 445,000 ...... 4398 ... 487,08 ...... 49746 . ST ST .28 ... 4,289 ... 10,895 ........ 4,082
45866F-AE-4. . INTERCONTINENTAL EXCHANGE INC.  08/26/2020 Unknown....................... 10/27/2020 Unknown ... ... 100,000 ...... 103,589 ...... 103,244 ... 103,282 ... (307) oo (307) oo (38) ... (3) ........ 1462 ... 1,064
466313-AK9.. JABILINC........................ (08/28/2020 Morgan Stanley . ................. 10/29/2020 Morgan Stanley.................... ... 1,331,000 .... 1,340,823 .... 1,350,515 ... 1,340,630 ............. ... (198) ..o (198) .o 9,886 ........ 9,886 ....... "9 946
46647P-AV-8.. JPMORGANCHASE&CO........... 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 623,000 ...... 734697 ... 735,76 ... AT (3,540) ..o (3,540) .. 459 ... 459 ... 16,682 ....... 10,039
47233J-CW-6. . JEFFERIESGROUPLLC............ 01/29/2020 Unknown..................oo... 10/29/2020 Unknown...........ooiii 250,000 ...... 249,405 ... 241,460 ... W41 2 Qo (7,97) ....... (7,97) ........ T4
47233J-DD-7.. JEFFERIESGROUPLLC............ 04/29/2020 JEFFERIES.................... 10/28/2020 Unknown ... ... 500,000 ...... 496,265 ...... 490,445 ... 496,36 ... 61 61 (5,881) ....... (5,881) ........ 9,944 ...
488401-AC-4.. KEMPERCORP................... 10/23/2020 Unknown.................ooe 10/28/2020 Unknown.. ... 500,000 ...... 498,265 ...... 493,05 ... 498,268 ... K N E (5,283) ....... (5,283) ........ 1,000 ... 767
49446R-AW-9. . KIMCOREALTYCORP.............. 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 77,000 ...... 126,475 ...... 731,383 ... 16,36 ... (40) oo (M0) oo 507 ... 5047 ... 5646 ........ 1,325
529043-AE-1.. LEXINGTON REALTY TRUST......... 08/31/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 484,000 ...... M6 ... 490,989 ...... 492,162 . (M) o (8) oo (1,178) ... (1,178) ... 218 ... 145
53227J-AB0.. LIFESTORAGELP................. 07/14/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 324,000 ...... 365,423 ... 368,578 ... 4198 (1,280) o (1230) oo 430 ... 430 ... 4788 ... 1,004
534187-BJ-7. .. LINCOLN NATIONAL CORP............ 08/27/2020 Unknown . ... 10/27/2020 Unknown. ... 500,000 ...... 544,680 ...... 537,910 ... 53,916 ... (T04) oo (T04) oo (6,066) ....... (6,066) ........ 4363 ... 1,949
55608R-BC-3.. MACQUARIEBANKLTD............. D 08/26/2020 Unknown . ...................... 10/2712020 Unknown. ..o 600,000 ...... 621,213 ...... 617,439 ...... 619,542 ... (1,671) o (1671) o (2,108) ....... (2,108) ........ 6,720 ........ 4,58
57385L-AB-4.. MARVELL TECHNOLOGY GROUP LTD. C 01/24/2020 Unknown....................... 10/2712020 Unknown .. ... 750,000 ...... 840,930 ...... 894,075 ... 833,547 (7,383) oo (T,383) oo 60,528 ....... 60,528 ....... 3,08 .. 3,758
50166R-BQ-0.. METLIFEINC..................... (08/28/2020 Morgan Stanley . ................. 10/26/2020 Morgan Stanley.................... ..., 517,000 ...... 580,302 ...... 584,686 ...... 587,063 ... (2,289) ... (2,089) oo (2,318) ....... (2,318) ........ 8,531 ... 5,584
B2854A-AN-4. . MYLANNV..........oo C 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 651,000 ...... 736,380 ...... 735,780 ... RIS (3,662) ...l (3,662) ... 3,061 ........ 3,061 ........ 9,50 ........ 2,990
65535H-AR-0.. NOMURAHOLDINGSINC.............. C 09/10/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. .................. ..., 750,000 ...... 764,813 ... 764,805 ... 164,458 . (354) o (354) oo &8 o8 4,00 ... 2,352
674599-CS-2.. OCCIDENTAL PETROLEUM CORP....  02/14/2020 Unknown....................... 02/26/2020 Unknown..............oooi 450,000 ...... 467,733 ... 465,765 ...... 467,660 ... 64) .o (64) .o (1,904) ....... (1,904) ........ 8750 ... 8,138
68389X-BV-6.. ORACLECORP.................... (08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.................... ..., 660,000 ...... 738,362 ...... 732,118 ... A% (1,26) ... (1200) .o (4,3%) ....... (4,3%) ....... "% 8,112
69121K-AB-0. . OWLROCK CAPITALCORP.......... 04/30/2020 Unknown.................oo.ee. 10/29/2020 Unknown. ..o 300,000 ...... 286,587 ...... 300,908 ...... B7.804 10T LT 13,09 ... 13,09 ... 6,97 ........ 1,033
69121K-AD-6. . OWLROCK CAPITALCORP.......... 07/28/2020 Unknown....................... 1072712020 Unknown .. .......oovo 250,000 ...... 22,08 ... 23,185 ... 51989 (88) oo (88) oo 1,166 ........ 1,166 ........ 283 ... 148
723787-AQ-0. . PIONEER NATURAL RESOURCES CO.  09/14/2020 Unknown....................... 10/28/2020 Unknown... ... 300,000 ...... 293,151 ... 262,90 ...... 23,26 . 15 B (10,3%) ...... (10,32) ........ 185 . 538
731572-AA-1.. RALPHLAURENCORP............. 08/26/2020 Unknown . ...l 10/27/2020 Unknown. ... 150,000 ...... 183,200 ... 162,51 ...... 182,907 ... (300) ..o (300) .o (346) ........ (346) ........ 1,04 602
T4340X-BE0.. PROLOGISLP..............ceeit 08/28/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley .. ........................ 608,000 ...... 698,273 ...... 692,591 ...... 695,385 ...l (2,888) ..o (2,888) ..o (2,794) ....... (2,794) ....... na ... 7,498
TAT62E-AF-9.. QUANTASERVICESINC............ 10/06/2020 Unknown . .............ooveit, 1072712020 Unknown .. ... 500,000 ...... 519,305 ... 521,83 ... I 07) (07) oo 252 ... 2,5 ... 1490 ... 604
T4834L-AS9.. QUEST DIAGNOSTICSINC.......... 03/16/2020 Unknown . ...t 10/27/2020 Unknown. ..o 300,000 ...... 304,264 ... 04,31 0,764 (2,500) ... (2,500) .. 2607 ... 2607 ... A7 6,541
78013X-W2-0.. ROYAL BANK OF CANADA. .......... C 05/20/12020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 615,000 ...... 665,571 ...... 672,306 ...... 659,195 ... (6,376) ... (6,376) ..o B B 12,81 ... 2,97
806854-AH-8..  SCHLUMBERGER INVESTMENT SA... C 09/16/2020 Morgan Stanley.................. 10/26/2020 Morgan Stanley.......................... 405,000 ...... 439,343 ... 437,189 ... 438,048 . (1,20) oo (1,208) oo (88) ........ (88) ........ 6,06 ........ 4,346
828730-AB-7.. SIMMONS FIRST NATIONAL CORP.....  02/10/2020 Unknown....................... 10/27/2020 Unknown .. ... 250,000 ...... 22,40 ...... 252,610 ...... 29716 . 2,74) (2,74) (7,048) ....... (7,048) ....... 18,438 ... 4,479
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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
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r Par Value Current Year's
e (Bonds) Unrealized Other-Than- Total Total Foreign Foreign Interest and Paid for
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cation Description n| Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration | at Disposal | (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V. | onDisposal | onDisposal | onDisposal | During Year |and Dividends
828807-DA-2.. SIMON PROPERTY GROUPLP....... 08/26/2020 Unknown.................. 10/27/2020 Unknown... ... 200,000 ...... 204,625 ...... 203,201 ... 03,91 (674) o (674) .o (750) ........ (750) ........ 1162 .. 353
826807-DB-0.. SIMON PROPERTY GROUPLP....... 08/26/2020 Unknown.................. 1072712020 Unknown. ..o 100,000 ...... 103,207 ...... 102,540 ...... 102,933 ...l (364) oo (364) o (393) ........ (393) ...l 97 525
844741-BH-0.. SOUTHWEST ARLINES CO........... 06/30/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ..., 329,000 ...... 339,380 ... 33,389 ... 324 (1,106) ..o (1106) ..o BA5 BA5 7,53 ... 2,518
844741-BJ6. .. SOUTHWEST ARLINES CO........ .. 09/10/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley .. .................. ..., 300,000 ...... 330,465 ...... 334,302 ... 39,722 (T3) o (TA3) oo 450 ... 450 ... 7613 5,687
84861T-AF-5.. SPIRITREALTYLP................. 02/25/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ..., 195,000 ...... 205,815 ... 198,857 ...... 05,19 . (659) ... (689) ... (6,29) ....... (6,298) ........ 522 ... 174
857477-AW-3. . STATESTREETCORP.............. 08/28/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.......................... 679,000 ...... 753,466 ...... 745,060 ...... LA (1,99) ... (1998) .o (6,411) ....... (6,411) ........ 1947 5,098
85917A-AB6. . STERLINGBANCORP.............. 04/02/2020 Unknown.................. 1171112020 Adjustment. ... 500,000 ...... 515,495 ... 479,316 ... 513,683 ... (1,812) (1812) o (34,307) ...... (34,307) ....... 7,89 ... 4,218
86562M-AM-2. . SUMITOMO MITSUI FINANCIAL GROUP C 05/19/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.......................... 485,000 ...... 97,79 ... 499,31 ... 49446 (3,378) o (3,378) o 4901 ... 4901 ... 1,004 ... 4,984
I
871829-AZ-0.. SYSCOCORP...............co.... 04/16/2020 Unknown . ................ 10/29/2020 Unknown. ... 50,000 ....... 51,490 ... 5,209 ....... 510 (139) oo (139) oo 3,87 ... 3,867 ... 1,08 ... 9
87221R-QE-7.. TCF NATIONALBANK.............. 06/22/2020 Unknown.................. 1072712020 Unknown. ..o 250,000 ...... 261,265 ...... 22,493 ... 20545 ... (T20) oo (T20) oo (8,083) ....... (8,083) ........ 6,608 ........ 1,757
89114R-GM-2. . TORONTO-DOMINIONBANK.. ... C 03/30/2020 Unknown.................. 1072712020 Unknown. ... ..o 250,000 ...... 250,00 ...... 22,813 ... 20,05 . (B) o () 2,848 ... 2,848 ... 6,82 ...
91159H-HK-9. . U.S.BANCORP................... 02/26/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ..., 500,000 ...... 541,000 ...... 553,570 ...... 53,137 (5,988) ... (5,983) ..o 18,43 ... 18,43 ... 20,30 ... 8,350
91159H-HM-5. . U.S. BANCORP................... (08/28/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ..., 768,000 ...... 838,128 ...... 856,28 ...... 834,017 .. @12) W12 22 22 18,49% ........ 8,019
91324P-BV-3.. UNITEDHEALTHGROUPINC......... 08/26/2020 Unknown.................. 10/2712020 Unknown. ..o 200,000 ...... 206,828 ...... 205,305 ...... 05,94 . (899) oo (899) oo (619) ........ (619) ........ 3578 ... 2,588
92343V-EN-0. . VERIZON COMMUNICATIONSINC....  03/24/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ..., 495,000 ...... 504,974 ... 551,064 ...... 503,857 .. (1) (7)o a0 . a0 . " 1,903
92556H-AD-9. . VIACOMCBSINC.................. 08/28/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ... 650,000 ...... 741,98 ... 753,129 ... M2 (1,69) ............. (1,69) ... 12,857 ... 12,857 ... 12,08 ... 5,164
928563-AC-9.. VMWAREINC..................... (08/31/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ..., 444,000 ...... 494,319 ... 493,88 ...... 493,248 ... (0m) o (10M) o 640 ... 640 ... 323 529
931142-DP-5.. WALMARTINC. ................... 08/28/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... ..., 674,000 ...... [EIRVI 734,869 ...... T (2,946) ... (296) .. 8 ... 8 ... 1492 ... 7,970
931420-AH-2.. WALGREENCO................... 09/22/2020 Unknown.................. 10/27/2020 Unknown .. ... 449,000 ...... 42,648 ... 468,795 ...... Mot (1,856) ... (1,556) .o (2,2) ....... (2,2) ........ 552 ... 3,650
94974B-FN-5.. WELLSFARGO&CO............... 03/11/2020 Adjustment................ 10/27/2020 Unknown... ... 500,000 ...... 533,010 ...... 545,180 ...... 5162 (5,888) ... (5,858) ... 18,08 ... 18,08 ... 14,495 ... 1,547
94974B-GH-7.. WELLSFARGO&CO............... 032412020 Morgan Stanley............ 10/26/2020 Morgan Stanley.......................... 465,000 ...... 454,468 ...... 503,665 ...... 455,649 ... 1182 I8 8,006 ... 8,016 ... 9,649 ........ 1,434
95000U-25-1.. WELLSFARGO&CO............... 08/28/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley .. .................. ..., 940,000 ...... 981,374 ... 982,685 ...... 980,048 ...l (1,36) ..o (1326) ..o 2,637 ... 2,637 ... 9123 ... 3,842
98956P-AF-9. . ZIMMER BIOMET HOLDINGS INC.... .. 09/02/2020 Morgan Stanley............ 10/26/2020 Morgan Stanley .. ........................ 666,000 ...... 4,691 ... 735,564 ... 79128 (2,563) ... (2,563) ... (3,564) ....... (3,564) ....... 18,89 ... 10,048
98956P-AQ-5. . ZIMMER BIOMET HOLDINGSINC..... .. 09/09/2020 Unknown ................. 10/27/2020 Unknown. ... 500,000 ...... 537,840 ...... 532,665 ...... 536,836 ... (2,004) ..o (2,004) .o (3,47) ... (3,47) ... 154 8,839
3899999 - Bonds: Industrial and Miscellaneous (Unaffiliated) . ... o o 50,367,000 ... 53,522,761 ... 53,807,884 ... 53 311,922 ............. ... (150,835) ... (150,835) ... 435,96 ... 435,96 ... 882,971 ... 371,678
Bonds: Hybrid Securities
05518V-AA-3.. BAC CAPITALTRUSTXIV........... 03/11/2020 Not Provided.............. 10/28/2020 Unknown.. ... 100,000 ....... WM . 9,785 ... 9186 6 B 1879 ... 1879 .. 3,544 989
58551T-AA-5.. MELLON CAPITALIV............... 07/17/2020 Unknown.................. 10/29/2020 Unknown. ... 10,000 ....... 920 ... 9,761 ....... 9207 T T o4 . o4 oo k)
617474-AA-9.. MORGANSTANLEY................ 10/20/2020 Unknown ................. 10/28/2020 Unknown ..o 500,000 ...... 498,780 ... 494410 ... 08,780 e (4,310) ....... (4,370) ........ Mo 2,836
842587-88-3... SOUTHERNCO................... 09/16/2020 Unknown.................. 10/27/2020 Unknown. ... 250,000 ...... 20,016 ... 252,462 ...... 20,017 2 2 246 ... 246 ... 10165 .
91731K-AA. . USBCAPITALIX................... 0172712020 Unknown . ................ 10/28/2020 Unknown.. ... 500,000 ...... 452,20 ... 451,860 ...... 453,426 ... 1% 1196 o (1,566) ....... (1,566) ....... 14,000 ... 178
4899999 - Bonds: Hybrid SBCUMHBS . . . . . ..o 1,360,000 ... 1,304,425 ... 1,304,228 ... 1,305,676 ............. ........ L) I LBl (1,47) ... (1,47) ... 2,910 ... 4,637
8399998 - Bonds: Subtotals - BONGS . .. . .. .. ... 79,415,984 ... 83,428,101 ... 83,460,863 ... 83,221,564 ............. ... .. (206,527) ............. .. (206,527) ... 20,91 ... 239,291 ... 1,151,019 .. 463,686
Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
060505-FQ-2.. BANK OF AMERICACORP........... 0212412020 Morgan Stanley............ 10/26/2020 Morgan Stanley .. .................. .. 390,000.000 ...... 395,463 ...... 389,201 ... B0 A0S e (6,263) ....... (6,263) ........ 8,571
064058-AH-3. . BANK OF NEW YORK MELLON CORP...  09/23/2020 Unknown................. 10/27/2020 Unknown. ... 500,000.000 ...... 530,041 ... 537,701 ... B0 (1,341) ... (1341)
316773-DB-3.. FIFTHTHIRDBANCORP............ 09/17/2020 Unknown.................. 1072712020 Unknown. ... 750,000.000 ...... 78,591 ... 768,282 ...... T8 0l e (10,309) ...... (10,309) ........ 4688 .............
46625H-HA-1.. JPMORGAN CHASE &CO........... 07/01/2020 Unknown.................. 10/28/2020 Unknown. .. ... 250,000.000 ...... B4 240,800 ...... D T e 9,09 ........ 9,09 ........ 2608 .
46625H-KK-5. . JPMORGANCHASE&CO........... 09/04/2020 Unknown.................. 10/28/2020 Unknown. ... 325,000.000 ...... 0144 . WA R PRSP (3,007) ....... (3,007) .o
48128B-AG-6.. JPMORGAN CHASE&CO........... 022412020 Morgan Stanley............ 10/26/2020 Morgan Stanley.................... .. 381,000.000 ...... 304,49 ... 31,765 ... B (12,665) ...... (12,665) ........ 9152 ...




§'GT13

ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

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

1 2 3| 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 Al
F 12 13 ) 15 16
0
r Par Value Current Year's
e (Bonds) Unrealized Other-Than- Total Total Foreign Foreign Interest and Paid for
CusIp i or Number Book/Adjusted |  Valuation | Current Year's | Temporary Change in Exchange Exchange Realized Total Dividends Accrued
dentifi- g| Date Name of Disposal of Shares Carrying Value | Increase/ | (Amortization)/ | Impairment | B./A.C.V. Changein | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest
cation Description n| Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration | at Disposal | (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V. | onDisposal | onDisposal | onDisposal | During Year |and Dividends
59156R-85-0. .. METLIFEINC..................... 01/07/2020 Morgan Stanley.................. 10/28/2020 Morgan Stanley.................... ... 16,000.000 ...... 400,000 ...... 419,866 ...... 400,000 . e 19,866 ....... 19,866 ....... 12,667 ...
50156R-CA-4.. METLIFEINC..................... 09/11/2020 Unknown . ... 10/29/2020 Unkmown . ... 450,000.000 ...... 454610 ... 453,969 ...... N (641) ........ B41) oo
693475-AK-1.. PNC FINANCIAL SERVICES GROUP INC  06/30/2020 Unknown....................... 1072712020 Unknown. ..o 50,000.000 ....... 51,637 ....... 5,95 ... T e 2 ... 2 ... 1,688 ...
T4460W-68-5. . PUBLICSTORAGE................. 10/29/2020 Unknown ... ...t 10/30/2020 Unknown. ... 1,500.000 ....... 40,04 ... 0,18 ... A0 20 ) . )
89832Q-AE-9. . TRUIST FINANCIALCORP........... 05/29/2020 Unknown . ... 10/27/2020 Unknown. ... 500,000.000 ...... 511,280 ...... 56,976 ...... S0 280 34696 ... 4696 .
902073-AY-2.. U.S.BANCORP................... 09/23/2020 Unknown....................... 10/29/2020 Unknown.............oooiiiin 600,000.000 ...... 611,311 ... 602,540 ...... B 3 e 8,1 ... B,7711) o
94988U-65-6. .. WELLSFARGO&CO............... 02/19/2020 Morgan Stanley.................. 07/28/2020 Morgan Stanley.................... ... 5,250.000 ...... 140,503 ...... 134,34 ... 0,803 e e e (6,119) ....... (6,119) ........ 3691
8499999 - Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. ... .. o 4,875,954 . 4,800,730 415,08 19782 1982 830
Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
084423-80-5... W. R. BERKLEYCORP............. 02/19/2020 Morgan Stanley . ................. 10/28/2020 Morgan Stanley .. .................. ... 4,900.000 ...... 128975 ... 131,200 ... 128,075 e 2,35 ... 2,35 .. 499
8599999 - Preferred Stocks: Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred .. ... ... . 128,95 ... 131,20 ... 108,075 2,35 ... 2,35 ... 499 ...
8999998 - Preferred Stacks: Subtotals - Preferred StOCkS . .. ... .. ..o 5,004,929 ... 5,022,000 L. 5,004,000 L e e 17,007 ... 17,007 ... 48,000 ...
9899999 - Subtotals - Preferred and CommON STOCKS . . .. .. ... 5,004,929 ...05,022,000 L 5,004,000 L 17,007 ... 17,007 ... 48,000 ...

9990000 - TOAlS . .. ... 88,433,030 ... 88,482,802 ... 88,226,493 ............. ... (206,527) ...l (206,527) ..o 26,388 ...... 206,388 ... 1,199,078 ...... 463,686



ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUsIP
|dentification

Description
Name of Subsidiary,
Controlled or
Affiliated Company

3 4 5 6 7 8 9 10 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
Assets
Include Intangible Total 11 12
Assets Connected |  Amount of
NAIC with Holding Such
Company NAIC Valuation of Such Intangible Book/Adjusted | Nonadmitted Number % of
Foreign | Code ID Number Method Company's Stock? Assets Carrying Value Amount of Shares Outstanding

NONE

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: § ................

2. Total amount of intangible assets nonadmitted $ ................

E16
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change In Book/Adjusted Carrying Value 12 13 Interest 20
2|3 8 9 10 11 14 15 16 17 18 19
Current Year's Amount Due and
Unrealized Other-Than- | Total Foreign Accrued Dec. 31
Valuation | Current Year's | Temporary Exchange of Current Year | Non-Admitted Paid for
Date Maturity Book/Adjusted | Increase/ | (Amortization)/ | Impairment Change in Actual on Bond Not Due and Rate Effective | When |AmountReceived | Accrued
Description Code [Foreign | Acquired Name of Vendor Date Carrying Value | (Decrease) Accretion Recognized | B./A.C.V. Par Value Cost in Default Accrued of Rate of Paid During Year Interest
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
WS BS 103 .................. DS ES . FS. 168 .o
S . BS .. 8.
MG BS .
AS . BS . ...
SAS 5BS .. 5C% ...
6§ ..




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 Al 2 2
Exchange,
Counterparty Cumulative Current
or Prior Year(s) | Year Initial Hedge
Central Initial Cost of Cost of Total Credit | Effectiveness
Type(s) | Clearinghouse Date of Undiscounted | Undiscounted Unrealized Foreign Adjustment Quality | at Inception
Description of Item (s) of Maturity |~ Number Strike Price, Premium Premium Valuation Exchange [ Current Year's | to Carrying of and at
Hedged, Used for Income | Schedule/Exhibit | Risk (s) Trade or of Notional Rate or Index (Received) | (Received) Current Book/Adjusted Increase/ Changein | (Amortization)/ [  Value of Potential ~ [Reference| Year-end
Description Generation or Replicated Identifier (@) |Name | LEI Date |Expiration| Contracts Amount Received (Paid) Paid Paid Year Income | Carrying Value |Code| Fair Value | (Decrease) | B./A.C.V. Accretion Hedged Item | Exposure | Entity (b)
(a)
Code Description of Hedged Risk(s)
m
& NONE
(b)
Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

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 2 23 2% 25
Cumulative Current
Exchange, Prior Year(s) | Year Initial Adjustment
Counterparty Indicate Strike Initial Cost of Cost of Total to Hedge
Description of Item(s) Type(s) | or Central Date of Exercise, Price, Rate | Undiscounted | Undisounted |Consideration Book/ Unrealized Foreign Current Carrying | Gain (Loss) | Effectiveness
Hedged, Used for of | Clearinghouse Maturity Expiration, or Index Premium Premium Received Current Adjusted Valuation Exchange Year's Gain (Loss) | Value of on at Inception
Income Generation or | Schedule/Exhibit | Risk (s) Trade or Termination | Maturityor | Number of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization)/ | on Termination | Hedged | Termination and at
Description Replicated Identifier (a) |Name | LEI Date |Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value  |Code| (Decrease) | B/A.C.V. Accretion | - Recognized |  Item Deferred | Termination (b)
(a)
| Code | Description of Hedged Risk((s)
m
© (b)
| Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART B - SECTION 1

Future Contracts Open December 31 of Current Year

0c3

2 3 4 5 6 7 8 10 11 12 13 14 Highly Effective Hedges 2
Hedge
Exchange 15 Effective-
ness at
Type(s) | Date of Book/ Inception
Description of ltem(s) Hedged, | Schedule/ of Maturity Adjusted Cumulative and at
Number of Notional Used for Income Generation Exhibit Risk (s) or Trade | Transaction Reporting Fair Carrying Variation Year-end
Contracts Amount Description or Replicated Identifier (@) |Expiration| Name Date Price Date Price Value Value Margin (b)
Broker Name Beginning Cash Balance | Cumulative Cash Change | Ending Cash Balance
(a)
Code Description of Hedged Risk(s)
(b)
Code

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
Exchange 16 17 18 Hedge
Indicate Effectiveness
Type(s) | Date of Exercise, Cumulative Gain (Loss) at Inception
Description of Item(s) Hedged, Schedule/ of Maturity Expiration, Variation Gain (Loss) | Used to Adjust and at Value of
Number of Notional Used for Income Generation Exhibit Risk(s) or Trade | Transaction | Termination | Termination Maturity or Marginat | Recognized in Basis of Termination One (1)
Ticker Symbol | Contracts Amount Description or Replicated |dentifier (@) [Expiration| Name LEI Date Price Date Price Sale Termination | Current Year | Hedged ltem Deferred (b) Point
(a)
Code Description of Hedged Risk (s)
(b)
Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 4 Book/Adjusted Carrying Value Fair Value 1 12
Description 5 6 7 8 9 10
Contracts Contracts

With With

Credit Book/ Book/
Master Support Fair Value of Adjusted Adjusted Contracts Contracts Off-Balance
Exchange Central Agreement Annex Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Counterparty Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NONE

1. Offset per SSAP No. 64

2. Netafter right of offset per SSAP No. 64




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

€¢3

1 2 3 4 5 6 7 8 9
Exchange,
Counterparty or Central
Clearinghouse
Legal Entity Type of Asset Cusip Book/Adjusted Type of Margin
Name Identifier (LEI) Pledged |dentification Description Fair Value Par Value Carrying Value Maturity Date (I, Vorlv)
1 2 3 4 5 6 7 8 9
Exchange,
Counterparty or Central
Clearinghouse
Legal Entity Type of Asset CUSIP Book/Adjusted Type of Margin
Name Identifier (LEI) Pledged dentification Description Fair Value Par Value Carrying Value Maturity Date (I, Vor V)

NONE
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DB - PART E
Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged Items Hedging Instruments
1 2 3 4 5 6 8 9 10 11 12 13 14 15 16 17 18 19
Current Year
Fair Value Current Year Increase Hedging
Prior Fair Ending Fair | Gains (Loss) in Increase Changeinthe | (Decrease) in Instruments' Hedge Gain
Value in Full Value in Full Full Contract Fair Value Current Year (Decrease) in Hedged Item VM-21 Current Year Current Fair (Loss) in

Contract Cash | Contract Cash Cash Flows Gains (Loss) in Increase VM-21 Attributed to Liability Fair Value Current Year Value Current Year Current Year Current Year Current Year Ending
Flows Flows Attributed to Hedged Item (Decrease) in Liability Hedged Risk Attributed to Fluction of Natural Offset Fluctuation Deferred Prescribed Additional Total Deferred Deferred
Attributed to Attributed to Interest Rates Attributed to VM-21 Attributed to Percentage Hedged Risk Prior Deferred the Hedge to VM-21 Not Attributed Adjustment Deferred Deferred Amortization Balance

Identifier Description Interest Rates | Interest Rates (4-3) Hedged Risk Liability Interest Rates (615) (8*9) Balance Instruments Liability toHedge Risk | (12- (13+14)) [ Amortization Amortization (16+17) (11+15+18)

NONE




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 I
NAIC Designation,
NAIC Designation
cusip Modifier and SVO Fair Book/Adjusted
Identification Description Code | Administrative Symbol Value Carrying Value Maturity Date

General Interrogatories:

1. Total activity for the year FairValue§........................ Book/Adjusted Carrying Value §
2. Average balance for the year FairValue§........................ Book/Adjusted Carrying Value §

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1AS BS 1C$ DS ... 1ES

E25



ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
cusip Modifier and SVO Fair Book/Adjusted
Identification Description Code | Administrative Symbol Value Carrying Value Maturity Date
General Interrogatories:
1. Total activity for the year FairValue§........................ Book/Adjusted Carrying Value $.........................
2. Average Balance for the year FairValue§........................ Book/Adjusted Carrying Value $.........................

E26




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Bank of America#5526. . ......................... Houston, TeXas. . ........oe e e 0.300 ... 880 334,165 ...
Bank of America#0963. ....................... .. HOUSEON, TOXAS . ... e e 41,708,444 ...
BankUnited Claims #6846. . ....................... Miami, Florida. ... (3,326,350) ......
BankUnited MM #5541 ... ....................... Miami, Florida. ... ... 27,939,921 ...
BankUnited Reinsurance #2738.................... Miami, Florida. ... e 0.50 ........ 480830 .. 51,883,081 ......
TexasTrust.........oooo HOUSION, TOXAS . . ... e e 2,400,000 ......
BankUnited Operating #3053 ...................... Miami, Florida. . ... ..o e e e (63,552,181) ......
BankUnited LA Claims #8374...................... Miami, Florida. ... (305,524) ......
BankUnited ID Claims #3814...................... Miami, Florda. ... ... e e (374,469) ... ..
BankUnited NE Holdback #7079. ................... Miami, Florida. ... 050 .......... 530 . 1,223,280 ...
BankUnited AR Claims #1039...................... Miami, FlOrGa. . ... e e (444,015) ...
BankUnited UT Claims #6404...................... Miami, Florida. .. ... e (204,319) ......
(199998 - Deposits in 11 depositories that do not exceed allowable limits in any one depository - Open Depositories. . ........... .. o i (329,439) ...
Totals - Open Depositories
(199999 - Totals - Open DEPOSIOMIES . .. ... .. ...\ 486,860 ................ ... 56,852,544 ......
0399999 - Total Cash 0N DEPOSIL. . . .. .. ... 486,860 ... ... 56,852,544 ... ..
0599999 - Total CaSN . . .. ..o 486,80 ... .. 56,852,544 ... ..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January ... ... 62,833,490 | 4. April L ceeeeeen.... 96,793,554 [ 7. July iewne..2 123,492,047 110, October [ ... 156,723,793

2. February ... T 62,302,410 [ 5. May ... eeeen ... 140,068,415 | 8. August ..108,069,798 [11. November | ........... 168,551,797

3. March ... e 88,210,817 [ 6. June L ceeeene... 118,033,816 | 9. September .....133,468,252 |12. December | ............. 56,852,544

E27
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ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Bonds: U.S. Governments - Issuer Obligations
................................ UNITED STATESTREASURY ... MIB0020200 e 00076 0171972021, 94998100 1012 L 6,38
0199999 - Bonds: U.S. Governments - ISSUer OBIIGAtIONS . . .. ... ... o 94,998,100 ... 1,012 6,384
0599999 - Bonds: Subtotals - U. S, GOVBMMENS . . .. 94,998,100 ... 102 6,384
7699999 - Bonds: Total Bonds - Subtotals - ISSUer OBIGations . . .. .. ... .. o 94,998,100 ...l 1,012 6,384
8399999 - Total Bonds - SUBIOTAIS - BONAS . . .. .. .. .o 94,998,100 ...l 1012 6,384
Exempt Money Market Mutual Funds - as Identified by SVO
61747C-52-5..................... MORG STANTLQTS . ..o 1213112020 .. 0.010 Lo 98,960,843 ... 461
8599999 - Exempt Money Market Mutual Funds - @s [dentified Dy SV 0. . ... ..o o e 98,960,843 ... 461
All Other Money Market Mutual Funds
123456-790. . ... RBC BANKDEPOSITPROGRAM .. ... 1200112020 ..o 0100 - 1,200,855 L 9
T4926P65-4..................... RBCUSGOVTMMINV. ..o 1212912020 ... 0.010 o T8, 2
BAMMFO-9K-9................... US BANKMONEY MARKET IT&C 1. ..o 1210202020 ..o 1T
8699999 - All Other Mongy Market MUtUal FUNGS . . ... ..o 3,021 BT 30
8899999 - Total Cash EQUIVBIBNLS . . .. ... ... e 197,886,814 ... 1,02 6,875

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

AS ... 94,998,100 MBS ................. 1C8 ..o DS S S 168 ..

AS BS .. 208 ...

AS . B KO

A BS ... % ...

5AS . 5BS ... 5C% ...




ANNUAL STATEMENT FOR THE YEAR 2020 FOR MCNA Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits For the Benefit All Other Special Deposits
of Al Policyholders
3 4 5 6
Type of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Purpose of Deposit Carrying Value Value Carrying Value Value
10 Alabama ... ... AL |
2. Naska ... AK |
3. Arizoma ... AZ |
A AKANSaS. ... ... AR |[C Statereqddeposit ............. |......... 9,820 |......... 98,820 ...
5. California. ... CA |
6. Colorado...... ... CO | | e
7. Connecticut. ... CT | | e
8. Delaware.......... ... DE [ | e e
9. District of Columbia. ... DC| | e
10, Florida. ....... ... FLL
11 GROMGIA . . GA | | e
120 Hawali ... Hol o e e e
13, ddaho. . ... D |
W linois .. L
15, Indiana. . ... IN L e e
16, lowa... ... .. A1 e e
17, KaNSaS . ... KS | e
18, Kentucky. ... KY | o e
19, Louisiana. . ... LA e
20, Maine. ... ME [ | e
200 Maryland. ... MD [ e e
22. MassachusettS. ..............cooo o MA L e
23, Michigan ... MET e e e
24, MINNESOtA. .. ... MN L e e e
25, MISSISSIPPI ... .. MS |
260 MISSOUM. . ... .. o MO [
20, Montana . ............ MT L s e e e
28. Nebraska........ ... NE | | e e
29. Nevada....... ... NV (B State reqd deposit ............. |........ 200,194 |........ 205,638 ...
30. NewHampshire ... NH [ e
31 NEWJBISeY. ..o N e e e
32. NewMexico ... ... ... . N e
33, NewYork ..o NY | e
34. NorthCarolina ........... ... .. NC B |Ncrsdinscode, sec. 58-5-50 ... |........ 399,860 |........ 400,076 |................|................
35. NorthDakota ...................co i ND [ o e e
36, ONI0. ... OH |[B|Statereqddeposit ............. [......... 99,930 |......... 99,930 |................ | ...
37, OKlahoma........... ... OK | o
38, OMBEON ... OR [ | e
39. Pennsylvania ... PA L e e
40. Rhodelsland .......................... . RET o e e e
41, South Carolina. ... SC B |Statereqddeposit ............. |........ 125,003 |........ 1250024 |................ .. ...
42, SouthDakota............................. SD | e
43, TENNESSEE . ...\ TN
A TOXAS. . X ST [Statereqddeposit ............. |...... 2,400,000 |......2,400,000 |................[................
45. Utah. ... UT |
46, Vermont .. VT |
A7, Virginia ... VAL e e
48, Washington. ... WA [ e e
49, WestVirginia .................. W e
50, WISCOMSIN .. .. ... W e
51 WYOMING. ..o WY | e e
52. AmericanSamoa.......... ... AS |
53, GUAM. ... GU | |
54, PuertoRICO....... ... PR o e e e
55. U.S.Virginlslands ... VIl e e
56. Northern Marianalslands ............................................. MP L o e e
57. Canada........... ... CAN [
58. Aggregate Alienand Other........................................ OT | XXX XXX e e
59, Total ..o XXX XXX 3,323,807 |...... 3,329,388 |
DETAILS OF WRITE-INS
5801, e e
5802.

5803.

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

5899. Total (Lines 5801 - 5803 + 5898)

XXX

E29
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