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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual 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):

1.01 U.S. governments

1.02 All other governments

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

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

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

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 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
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

Cash, cash equivalents and short-term investments:
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

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)

......... 1,593,821

........ 10,558,997

...... 348,429,069
...... 307,166,586

......... 1,050,300
......... 4,607,016
...... 429,204,240
........ 81,711,753

........ 53,851,695
......... 6,858,748

........ 63,503,675
........ 83,481,713

3,040,273

......... 1,050,300
......... 4,607,016

........ 53,851,697
......... 6,858,751

3,040,273

(U 0
(U 0
(U 0
(O 1,050,300
(U 4,607,016
(U 0
01......429,204 240
0]....... 81,711,753
(U 0
(U 0
(U 0
0]..... 516,573,309

0]...... 53,851,697
(U 6,858,751
(U 0
0f....... 60,710,448
0]....... 63,503,675
0]...... 83,481,713
(U 0
0]..... 146,985,387

0 3,040,273

Total invested assets

1,832,415,927

100.000

1,832,415,931

0] 1,832,415,931

100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 51,509,869

Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.curuiiiieeeieeeeeece ettt seas seesesebeseenaens 19,063,451 ..o 19,063,451

Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

KT e =T T )[04 Vo e OO PP OO RRR 0 0

Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........cuiuiiiiiceceete e et et e et eeeeecae et e s eesssaeteteseesasaesesesesssssastasesessssssesesasessssesesasasassssstesesasanssssaetesassnsnas febesesasseaesesaninas (11,159)
Deduct amounts received on diSPOSaAlS, PArt 3, COIUMN 15 ..........cocviiiiitieitieiteteetete ettt et et et et et e e st esestesesaese st ete et ebe s ebeseetessesess st esessese st ebe s ebensabessasensase <eeeseseeseseeseseneaen 25,000

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other-than-temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieiiieieieeetetet ettt ettt s e et a et et et e s e se s es e s et et eb et essss s es e st et et eseseseas s es et e s et esesesess s eseseseseseses bbb ebee et et neea e bbb b eetae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 9,826,712

8.2 TOtAlS, PAMt 3, COIUMN D ....eeieie ettt eact et e e s s e eteteses s s saetetesesnsssesesesesensssetesesasensssesesesasensesesesasasensnsstesasasanas 16 e etetEeb e b sttt e b e e s 0 9,826,712
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 60,710,449
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 60,710,449

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

Deduct amortization of premium and mortgage i i e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

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

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ..........cceuiiriiiriiietetetetetet st sttt ettt sesse st ses et st sessesebetesesese e sesse s s esesese e s sessesesebesese e asssesene Sesessseenenenn 258,136,769
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 4,448,963 ........ccc..... 4,448,963
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ..oiiieieciieiececee ettt ss st s s s st s s 2es sttt s sttt n s s s sttt 6,175,098

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 e 6,175,098
Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 19 ........o.oviieiiieeeieeeeeeeee e oo e eeee e eeee et ees et ees et ee e en st ees et enseeens st ensseess et ensseessseensseensseensseansseansseenanaenanan 2heessesasaeeaes 10,980,924
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 27,813,415
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......cceciriririririiieiereririintsisisete ettt sesesese e e s ssesesesesesessees 2esesesseesenenn 251,928,338
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieieiiiiiet sttt ettt e s st sese e ssse st sebebesese e s ss s s esesesane e s Seeeseananennnn 251,928,338

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,471,118,298
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiiiiuiiieeeeiiete sttt et et et et et eae et eae st ese st ese et et et et et et eaeeseasaaessssesessese s ese s ebessebessebensatessssessssesesseseenesenenes 251,014,596
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 1,613,948

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T .ottt ettt b e ee b b £e b o€t e b1t o e E b b £t bbb e bbb et eb bbbttt na et n s .... (8,926,090)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns 17,293,863
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 360,932,327
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 1,432,548
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt bbbt e bR b€t 8 e E 4 €8 E e EH £t E SR bbb et b b eenensns et et en e s s 0

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

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiniiiniiinenise s e 1,746
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,369,751,485
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,369,751,485

SI103



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........cooeeevrvviivicrirnee s 185,429,703 |.....co.oev. 173,208,688 |................ 184,247,580 |....cocoee... 187,879,379
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 185,429,703 173,208,688 184,247,580 187,879,379
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 1,593,821 1,565,888 1,593,226 1,600,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 10,558,997 10,382,088 11,053,660 10,315,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 348,429,069 316,253,762 349,317,210 355,679,483
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 268,226,372 |................ 257,881,922 |................ 268,429,639 |............... 270,525,560
Identified Fungs, Unaffilia}ted Bank 9. Canada ...ooooiieeee e 1,091,610 oo 1,099,083 |....coovevereene 1,260,869 |.cocovvevreanne 1,059,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 37,848,604 36,792,531 37,924,936 37,733,922
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 307,166,586 295,773,536 307,615,443 309,318,482
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 853,178,175 797,183,962 853,827,119 864,792,344
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e 0 feeeeeeeeeeee [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 87,369,069 87,369,069 81,351,033
Parent, Subsidiaries and Affiliates 24. Totals 429,204,240 429,204,240 75,831,328
25.  Total Common Stocks 516,573,309 516,573,309 157,182,361
26. Total Stocks 516,573,309 516,573,309 157,182,361
27. Total Bonds and Stocks 1,369,751,485 1,313,757,271 1,011,009,480

Sl04




GoIs

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Governments

TANAICT s

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

.............. 1,055,814

63,000,570

8
Col. 7 as a % of

Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

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

Possessions , Guaranteed

AANAIC T e

42NAIC2 ..

4.3 NAIC 3 ..t

AA4ANAICH .o

45NAICS ..

4B NAIC 6 ... .0 0.0

4.7 Totals 1,493,346 650,000 352,028 XXX 10,558,997 1.2 11,278,590 1.2 10,558,997 0
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

S5ANAICT e e 28,693,703 L0098, 103,490 93,826,717 |.ccvenene 85,041,470 |............. 39,182,578 |............ XXX [ 344,897,963 |....cccoovevee 404 351,488,323

5.2NAIC 2 .. ....1,337,448 |..... ...1,679,402 |.. 3,531,105 | 044 [ 3,818,133 |....

5.3NAIC 3 .o O e 0 [V 0 |oeeereeeererreeeeeen O o X e O e 000 | 0f..

54 NAIC4 .. 20 | 0. 0.

SE5NAICS e O L O (V1) A 0 [ O o XXX e fereeeeeeeeeeeeed 0 e 000 e 0

5.6 NAIC 6 0 0 0 .

5.7 Totals 28,693,703 98,667,751 95,164,165 86,720,872 39,182,578 XXX 348,429,069 355,306,456 37.3 348,219,644 209,425




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual 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
2

1

5

8
Col. 7 as a % of

9
Total from Col. 7

10
% From Col. 8

12
Total Privately

NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Prior Year Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 37,136,540 |........... 121,104,090 |.............64,323,065 |...............8,688,773 |.............. 1,382,414 (... XXX e 232,634,881 [ 2723 . 234,628,391 | 247 . 109,968,337 ... 122,666,544
6.2NAIC 2 .. ..2,146,176 |... ... 4,096,291

6.3 NAIC 3
6.4 NAIC 4
6.5 NAIC 5 ..
6.6 NAIC 6
6.7 Totals

R 1,052,983 | .

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

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

8.7 Totals

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

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual 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
6 7

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Over 20 Years

No Maturity
Date

12. Total Bonds Current Year

12.2NAIC 2 ...

12ANAIC T oo (d)
BIC) — 2,146,176 |..

...... 69,768,334

........... 345,812,081

...32,509,849 |....

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly

Traded

12
Total Privately
Placed (a)

652,448,821
.71,008,977 |..

........... 122,666,544
..... 4,305,715

13.8 Line 13.7 as a % of Col. 9

100.0

123 NAIC3 o] (D) e [V 0 [ 983,950 | 0 1,052,983 e 0 002,086,933 [ 002 o XXX e e XK o 2,036,933

124ANAIC A oo | (D) e 236,946 |....cococven 397,083 | 71,212 05,945 [ O e O e T185 | 00T XX [ XK e e 711,185

125 NAICS (e (D) e [V 0 fooreeeeee et O [ 0 e O e 0 (©) e O 000 [ O K Lo XK o 0

126 NAIC6 ... N 0 0 0

12.7 TOtalS .o e 72,151,456 |........... 378,719,012 726,205,916

12.8 Line 12.7 as a % of Col. 7 8.5 44 .4 30.7 85.1
13. Total Bonds Prior Year

13ANAICT oo (4,460 474 | 430,896,864 |........... 244,115,431

132NAIC 2 et 4,119,624 35,061,680 |............. 29,649,044

13.3NAIC3 ...

134 NAIC4 ...

13.5NAICS ...

13.6 NAIC6 ...

13.7 TOtalS .o ....951,759,901

85.8

14. Total Publicly Traded Bonds
14.1 NAIC 1
14.2NAIC 2 ...
14.3NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...
14.6 NAIC 6

........... 652,448,821

.71,008,977 |..
...2,036,933 |..

14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12

14.7 TotalS .o o
148 Line14.7asa % of Col. 7 ......cccovevveenicfeen

.......... 42,327,754
...................... 5.8

5.0

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...

15.7 Totals ..cceeveeeeiieienee

15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12

3.5

8.9

1.7

(a) Includes $
(b) Includes $
(c) Includes $

................................. 0 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 prior year of bonds with 5G| designations and $
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
; NAICS $..........

................ 126,972,259 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, $

; NAIC3 §....

..5,355,962 current year of bonds with Z designations and $  .........cccc..... 3,741,313 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments

1.01 Issuer Obligations ..........c.cccceue

1.02 Residential Mortgage-Backed Securities ...

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

1.05 Totals

799,316

256,497 |.

........... 121,294,781

... 18,369 |.

........... 185,093,872

...335,830 |..

........... 185,093,872

...335,830 |.

N

. All Other Governments

2.01 Issuer Obligations ............c.c.......

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.01 Issuer Obligations .....................

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..e.

4.02 Residential Mortgage-Backed Securities ...

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

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

4.05 Totals 2,882,277 5,181,346 1,493,346 650,000 352,028 XXX 10,558,997 1.2 11,278,590 1.2 10,558,997 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. e 6,292,730 |............. 22,000,556 |............. 29,297,184 |............. 14,117,400 |............. 18,378,991 |, XXX e 90,086,860 |.......cceovrveenne 10,6 | 105,429,716 |o.voveeeeen 111 [ 89,877,436 |..cccovvveenns 209,425

5.02 Residential Mortgage-Backed Securities ... ..22,209,129 |. .76,148,586 |.. .65,806, 169 |.. 70,303,472 |... ...20,803,587 |.... ... 255,270,943 |.. . 245,038,903 |... 255,270,943 |. ...0

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 e 000 oo 0 e 000 oo 0 0

5.04 Other Loan-Backed and Structured Securities ... 191,844 518,609 60,812 2,300,000 0 3,071,265 . 4,837,838 3,071,265 0

5.05 Totals 28,693,703 98,667,751 95, 164, 165 86,720,872 39,182,578 348,429,069 40.8 355,306,456 348,219,644 209,425
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiniiiiicieieees e, 4,208,758 |........... 102,784,8% |............. 85,852,437 | 5,281,914 | 345,412 |............ D.9,0 SR R 198,473,416 |.....oovvn 23.3 | 180,471,783 .o 19.0 [ 149,715,703 |............. 48,757,714

6.02 Residential Mortgage-Backed Securities ... T 7,656,272 |............. 17,261,470 |.............. 3,922,772 | 3,094,560 |.............. 1,087,002 |............ XXX e 32,972,076 |.....cooeeiinne 3.9 | 38,362,559 |.cooieiiiiiine 4.0 [ 711,185 | 32,260,890

6.03 Commercial Mortgage-Backed Securities .......... |........... 23,842,204 |............. 17,626,445 |.............. 5,414,653 ..o 0 [ [ SO XXX e 46,883,302 |..ooveverceccne 5.5 | 51,613,375 [ooooiicieis 5.4 | 18,047,290 |............. 28,836,012

6.04 Other Loan-Backed and Structured Securities ... 3,812,427 15,823,956 6,833,686 1,314,739 1,052,983 XXX 28,837,792 3.4 31,558,481 3.3 11,929,573 16,908,218

6.05 Totals 39,519,662 153,496,765 102,023,548 9,691,214 2,435,397 XXX 307, 166,586 36.0 302,006, 197 31.7 180,403,752 126,762,835
7. Hybrid Securities

7.01 Issuer Obligations ...........cccooveveveveueueeeeeeeeeeeees oo 0

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 14,183,082 |......ceee 251,261,578 |............. 179,642,743 |.............. 21,643,135 |ooeeennen. 19,076,430 ... 485,806,967 |.....ooviiiiine 56.9 |ooeieenne D.9.0. NI RUR D.9.0 NI RUNR 436,839,829 |....ccoennee 48,967,138
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 30,121,899 |...covnenee 93,488,424 |.............. 69,729,736 |....ccvevuene 73,398,201 |..ceceennene 21,840,589 ...288,578,849 ..o 33.8 | D.9,0 SN XXX e 256,317,959 |.....cocnee. 32,260,890
12.03 Commercial Mortgage-Backed Securities ........ |...ccoeeen. 23,842,204 ... 17,626,445 |........ . 46,883,302 |.cveveeeenen 55 e XK e XXX o 18,047,290 |...ocvenennee 28,836,012
12.04 Other Loan-Backed and Structured Securities . |- . . 16,342,565 .. 31,909,056 |. ..15,000,838 |......cnve.. 16,908,218
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 . 0 0
12.09 Totals 378,719,012 |.ooeveenns 261,681,630 [.......c...... 98,656,075 853,178,175 | 100.0 [ooeeneee. D.9.0. NI RUN D.9.0 NI RUR 726,205,916 |............. 126,972,259
12.10 Line 12.09 as a % of Col. 7 8.5 4.4 30.7 11.6 4.9 0.0 100.0 XXX XXX XXX 85.1 14.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 20,750,718 |............. 339,151,478 |............. 191,604,673 |.............. 12,375,711 oo 16,027,642 ...579,910,222 537,173,290 |...ccvenveee. 42,736,932
13.02 Residential Mortgage-Backed Securities .......... ... 27,812,924 |... . 89,755,849 |.. 74,621,691 |.. 25,602,759 283,839,985 |. ...246,455,114 |.. 37,384,871
13.03 Commercial Mortgage-Backed Securities ........ 24,779,279 |... . 19,712,066 |.. . .51,613,375 |. . 17,370,490 |.. .. 34,242,885
13.04 Other Loan-Backed and Structured Securities . |. 17,777,190 . 36,396,318 |. . 15,281,549 |.. 21,114,770

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans

13.08 Unaffiliated Certificates of Deposi 0 0

13.09 TOtalS ... [ 78,898,851 |............. 466,396,584 |............. 273,949,825 |.............. 90,884,240 |.......c.c.... 41,630,400 951,759,901 816,280,443 |............ 135,479,458

13.10 Line 13.09 as a % of Col. 9 8.3 49.0 28.8 9.5 4.4 100.0 85.8 14.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 210,585,616 |............. 174,346,220 19,448,370 ....436,839,829 |.....ccooviiiiis ...537,173,290 436,839,829

14.02 Residential Mortgage-Backed Securities . 76,624,037 |.. 65,878,176 70,309,585 |.. .256,317,959 |. 246,455,114 |. ...256,317,959 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 4,059,792 |......oceee 10,626,997 |.....cocueneee. 3,360,501 18,047,290 17,370,490 |..oooovviiiiiiienn 1.8 e 18,047,290

14.04 Other Loan-Backed and Structured Securities . |................ 2,182,198 | 4,785,438 |...cceoens 3,405,783 ...15,000,838 15,281,549

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

............... 15,000,838

.............. 42,327,754

14.09 Totals ... e, 82,327,754 302,622,089 |............. 246,990,681 |.............. 93,332,392

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 5.8 | BT o 34.0 [oroiiieiiees 12.9

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 5.0 35.5 28.9 10.9 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccevririniiiininiiiiins foeeeeiciceeens 799,889 |............. 40,675,961 |................ 5,296,523 |...ccoueneenee 2,194,765 48,967,138 42,736,932 48,967,138
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 7,419,326 |.............. 16,864,387 |................ 3,851,560 |........cceee 3,088,615 32,260,890 37,384,871 32,260,890
15.03 Commercial Mortgage-Backed Securities ........ | 19,782,413 [ 6,999,448 ....2,054,152 28,836,012 34,242,885 28,836,012

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

. 11,567,127

.. 16,908,218 |.

.21,114,770 |.

16,908,218

................ 5,323,683
......................... 4.2

0.6

.... 1,087,002
............. 0.8

0.1




oLIsS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 134,996,443 ..o [V 134,996,442 |..eooveeeeee
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 2,250,259,693 |........ccoeee 29,873,200 |............ 2,220,386,493 |.....coovieeieeeeies
3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 126,800 | 126,800 |..cveeecereae (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 2,301,901,223 |.....ccceonveee 30,000,000 |............ 2,271,901,223 |...coviiceeeeee
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 83,481,713 [ (U 83,481,712 [
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 83,481,713 0 83,481,712

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

Main Building Improvements
USACC Improv (BCBS occupied)
Annex Office Improvements .
Annex Warehouse Improv ..
Offsite Storage Improv ..
Main Parking Lot ....
South Parking Deck .

....|Little Rock ....

.|Little Rock .
.|Little Rock .
.|Little Rock .

...|Little Rock ....
...|Little Rock ....
.|Little Rock ....

. 01/01/1972 .. |..
. 01/01/2004 .. |..

.56,686,234

.48,885,311 |..

.. 15,536,824

.. 25,455
180,038
.... 2,789,059

31,128,862 |..
23,191 |..
94,920 |..

4,167,028

... 3,05

.5,301,433 |..
6,141 |..
7,987 |..

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
LAND - 6th & Gaines ..........eeeeeeeeeemmeeeeeeemennnenens [eeeeeennens Little Rock L 0170171953 .. |oeeeeees e [ 127,300 [oevvveiiiiiiiiiiiiinas (V) O 127,300 [eeeeiiiiiiiiiiiiiiiiiinn fooreeiiiii [ fo e 0 e f
LAND - 600-608 W Seventh .. ...|Little Rock .... . 01/01/1965 .. |.. ..91,743 |.. .. 0. ..91,743
LAND - 614-624 W Seventh .. .|Little Rock .... . 01/01/1970 .. .. 0.
LAND - Block 177, Original City of LR .. .|Little Rock .... . 01/01/1971 .. .. 0.
LAND - Capital & Spring ......... .|Little Rock . . 01/01/1991 .. .0
LAND - Capital & Spring Deck .. .|Little Rock . . 01/01/1991 .. .0
LAND - Annex Office (Ralph Croy) .|Little Rock . . 01/01/2002 .. .0
LAND - Annex Warehouse (Colonial) .. ...|Little Rock .... . 0170171994 .. |.. .. 0.
LAND - Offsite Storage ....|Little Rock .... . 01/01/1983 .. |.. .. 0. ..
North Building (6th & Gaines) .... ....|Little Rock .... . 01/01/1953 .. |.. . .. 0. 771,371 ..
South Building (7th & Gaines) .... ....|Little Rock .... . 01/01/1974 .. |.. .. 4,715,753 |.. .. 0. .... 2,480,307 |..
USACC Building (BCBS occupied) ... ....|Little Rock .... . 01/01/1991 .. |.. .13,084,984 |.. .. 0. .... 4,070,485 |..
Annex Office (Ralph Croy building) . ....|Little Rock .... . 01/01/2002 .. |.. ..154,036 |.. .. 0.
Annex Warehouse Building .|Little Rock .... . 01/01/199 .. |.. ...41,670 |.. L0
.. 0.
.0
.0
.0
.. 0.
.. 0.
.. 0.
.0 .

USACC Parking Deck ....

.|Little Rock .

. 01/01/1991 .. |..

5,603

0]...

0299999. Property occupied by the reporting entity - Administrative 138,232,902 0 53,851,695 0 9,805,321 0 0 (9,805,321) 0 7,514,664 0
0399999. Total Property occupied by the reporting entity 138,232,902 0 53,851,695 0 9,805,321 0 0 (9,805,321) 0 7,514,664 0
Timber land - Poyen - .... |Poyen .... . 09/01/2003 .. .... 3,210,644 ... 27,168
Timber land - Ashdoun . . ... | Ashdoun . . 06/01/2004 .. ... 3,648,104 e S .| ....87,464
0499999. Properties held for the production of income 6,858,748 0 0 0 114,632
0699999 - Totals 153,087,197 0 60,710,443 0 9,826,712 0 0 (9,826,712) 0 7,901,031 114,632
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
UCC - Renovation . Little Rock ... Colliers
UCC - Security .... . |Little Rock ...

UCC Parking deck - Stairwell Lighting
South building - Dock Leveler

Ashdown Timber Reforestation

Little Rock ...

Little Rock

ADT Commercial
Colliers ....
Colliers .

582

... 18,931,
5

0399999 - Totals

19,063,451
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
South Building (retire old
renovations) ..........eeeeeeiiiiiinnnn. Little Rock ...09/30/2024 .. [NONE ...eevvvnnniniiininiiniiiiiiiiiianas [ 5,211,715 | | 5,211,715
UCC (retire old renovations) ...... Little Rock ...09/30/2024 .. [NONE ...uvvuvninnininiiiiiiiiiiiiiiiiiins [ 7,438,257 |oeeeeeieiieieeenns | 7,437,732
Parking Lot (partial sale of lot)
........................................... Little Rock wevveovvvvvvvnnnns |ovvennnnnn ARuLLiiieeeel ] 08/02/2024 36,040 ) 36,040 e e e e 0 L i [0 26,000 fuiiiiiiiiiiiiiinn fovennnn (11,040) e (11,040) | e
0199999. Property Disposed 12,686,012 0 12,685,487 0 0 0 0 0 0 25,000 0 (11, 159)! (11,159) 0 0

0399999 Totals

12,686,012 0 12,685,487 0 0 0 0 0 0 25,000 0

(11, 159) (11,159) 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
97MSCM-3D-9 .. [BABSON CAPITAL FLOATING RATE INCOME FUND ..... |.ciieiieee | tovevvrnnniiiiinnnninininnnnsinnnns fooneaeeens US......... Barings eeeveesereeressnserrermnnnanreernnnns fronneeees ceeeeennns L...01/3172017 | | 54,850,813 |...... 56,702,711 |...... 56,702,711 |.......... 468,511 |..oeeeeennes (O PP (O PP (O PP 0f.... 4,322,153 |.eeeenes 0f.... 0.000
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 54,850,813 56,702,711 56,702,711 468,511 0 0 0 0 4,322,153 0] XXX
256141-AB-8 .. [DOCTORS €O vovvovvrrerrerserresseseseseseesessaeses | [ [......... Ch......... | X [ 2B FE oo 0171272022 oo oo o, 1,300,000 |........ 1,002,936 |....... 1,300,000 [ [} [ [ [ 0. 58,500 [....oovenvnn. 0]......0.000
2799999. Surplus Debentures, etc - Unaffiliated 1,300,000 1,092,936 1,300,000 0
O7MSCN-75-0 .. [MARTINGALE INVST TR SER 1 veoovveeceerurnrnens | [ [ T [MARTINGALE INVESTVENT TRUST ............. [ [...08/31/2017 oo e o, 36,156,866 |...... 69,444,971 |...... 69,444,971 [.......... 328,578

5899999. Any Other Class of Assets - Unaffiliated 36,156,866 69,444,971 69,444,971 328,578

|Life & Specialty Ventures, LLC | ............... ....10/01/2006 | ..... 58,140,087 |..... 124,480,657 |..... 124,480,657 |....... 5,378,008

9. Any Other Class of Assets - Affiliated 58,140,087 124,480,657 124,480,657 5,378,008

6099999. Total - Unaffiliated 92,307,679 127,240,618 127,447,682 797,090

6199999. Total - Affiliated 58,140,087 124,480,657 124,480,657 5,378,008 0 0 0 0 0 0] XXX

6299999 - Totals 150,447,766 251,721,275 251,928,339 6,175,008 0 0 0 0 4,380,653 0

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

1D ..$ .0 1G.8

$

$..
3B..$..

$

$

coocooo
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE BA - PART 2

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

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

97MSCM-3D-9 ......... BABSON CAPITAL FLOATING RATE INCOME FUND ........eeeesssssssssssssssssssssssssssssssssssssnssssss | ounsssssssssnssssssssssssssssssnssssssssssnnssnsnnns |oueeenenns US......... BAriNgS . L..01/81/2017 e e e 0 | 4,448,963 [.......ccocnniniiinnnnnnnn0 |, 0.000
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 4,448,963 XXX
6099999. Total - Unaffiliated 4,448,963 XXX
6199999. Total - Affiliated 0 XXX

4,448,963
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
97MSCM-30-9 ..... BABSON CAPITAL FLOATING RATE INCOME FUND ... | .ieerrrrriiiiiiiiiiiiiiiiiiieiieeeees foeinenns US......... Barings ......oooooeviiiiiiiiii . 01/31/2017 ..|. 12/31/2024 ..|.... 4,686,605 |............... [V PP, [ PP, [ PP, [ PP, [ PP, [V P 4,686,605 |........ 4,813,415 [............... 0 ... 126,810 |....... 126,810 |...............
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 4,686,605 0 0 0 0 0 0 4,686,605 4,813,415 0 126,810 126,810
97MSCN-75-0 ..... |MARTINGALE INVST TR SER 1 .evvvvevvninnnnnnnnees | ..................................... | .......... US......... |MAHTINGALE INVESTMENT TRUST ........cc... | 03/31/2017 | 05/08/2024 ..|... 12,145,886 |............... [ PP, [ PP, [ PP, [ PP, [ PP, 0 ... 12,145,886 |....... 23,000,000 J...coeeennnnn 0]...10,854,114 |... 10,854,114 |...............
5899999. Any Other Class of Assets - Unaffiliated 12,145,886 0 0 0 0 0 0 12,145,886 23,000,000 0] 10,854,114 | 10,854,114
6099999. Total - Unaffiliated 16,832,491 0 0 0 0 0 0 16,832,491 27,813,415 0 10,980,924 | 10,980,924
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

16,832,491

16,832,491

27,813,415

o |

10,980,924

10,980,924




(1=

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 1

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

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-6X-3 ..... UNITED STATES TREASURY A 146,977 |...97.1050 |.eevvnniiinnnnnn 145,658 [o.eeveiiinnnnnn 150,000 |evveenviiinnnnn 148,936 |...covvvnnnnnns (U Y < (R N | Y AR | N R ;o T FN 2.640 [MN ... Joeveiniiniieennnn 280 [eeiiiiiiiinan 3,188 |....04/04/2022 ... |....05/31/2026 ...
912828-YB-0 ..... UNITED STATES TREASLRY .. A ...4,126,426 |...88.7540 |.............. 3,638,914 |.... .4,100,000 |.. ... 4,112,942 0 e (2,680) [oeeeeeeeeeen0 o0 el 10625 | 1.554 ... 66,625 |....10/07/2019 ...|....08/15/2029 ...
912828-77-8 ..... UNITED STATES TREASLRY .. A . 12,306,406 |...94.5710 |... ....12,861,656 |.... 13,600,000 |.. ...12,915,437 JLORS RS0 72 I R N RPN | SO 4[4 I AN 4.047 .. 204,000 |....12/28/2022 ...|....01/31/2027 ...
912828-79-4 ..... UNITED STATES TREASURY .. A . 11,870,027 |...86.8320 |...eeunnnnnenn 9,985,680 |.... 11,500,000 |.. ...11,695,608 0 feeeeenn(36,903) [oeeeeeeeeeeen0 o0 el 10500 |- 1.157 .. 172,500 |....08/05/2020 ... |....02/15/2030 ...
912820-8B-6 ..... UNITED STATES TREASLRY .. A ...8,542,078 |...89.8010 |........eneees 7,722,886 |.... .8,600,000 |.. ....8,574,770 LU U - e I N N RPN | ) SN | I 72T AN 0.724 ... 80,625 [....01/06/2021 ...|....12/31/2027 ...
91282C-BL-4 ..... UNITED STATES TREASLRY .. A ... 18,59%, 161 |...82.5250 |... .... 16,092,375 |.... ...19,500,000 |.. ...18,923,756 0 feeenn...88,688 |0 o0 e 10125 | 1.634 .. 219,375 |....08/31/2021 ... |....02/15/2031 ...
912820-CH-2 ..... UNITED STATES TREASLRY .. A .. 11,706,793 |...90.1020 |... ....10,541,934 |.... .. 11,700,000 |.. ...11,703,467 LU R (615 AR N RPN | I SO <4 I AN 1.241 .. 219,375 |....06/30/2021 ...|....06/30/2028 ...
91282C-DF-5 ... UNITED STATES TREASURY .. A ...89.5670 |... ....10,658,473 |.... ...11,874,391 0 e 6,468 o0 0l 1375 | 1.433 .. 163,625 |....11/10/2021 ...|....10/31/2028 ...
912820-DG-3 . UNITED STATES TREASURY A ...94.5340 |. ..8,508,060 |. .8,968,197 |.. .0 .1.321 ....11/23/2021 .. 10/31/2026
91282C-DK-4 . UNITED STATES TREASURY A . 13,124,051 |...94.5420 |. . 12,385,002 |. 13,109,446 |.. .0 J1.212 ....12/13/2021 .. 11/30/2026
91282C-DY-4 . UNITED STATES TREASURY A . 11,053,195 |...84.1090 |. .. 9,420,208 |. 11,090,804 |.. .0 .....2.021 ....03/31/2022 .. 02/15/2032 ...
91282C-EF-4 ..... UNITED STATES TREASURY .. A ...96.2900 |...ccevnnnnnns 7,895,780 |.... ....8,210,703 O e (4592) [0 e l0 22,500 |- 2.440 ...08/31/2022 ...|....03/31/2027 ...
912820-EN-7 ..... UNITED STATES TREASLRY .. A L..96.6770 |....covnnnnnns 5,897,297 |.... ....6,063,952 O e 14744 0 0 000002.750 | 3.015 ....06/02/2022 ...|....04/30/2027 ...
91282C-FF-3 ..... UNITED STATES TREASURY .. A ...88.6830 |...ccoununnnns 6,473,859 |.... ....6,563,903 O e 79,996 [0 o0 102,750 |- 4.317 ....10/21/2022 ...|....08/15/2032 ...
912820-GZ-8 ..... UNITED STATES TREASLRY .. A ...95.6950 |... O e 2,150 [0 [0 0000232500 |- 3.770 ....06/24/2023 ...|....04/30/2030 ...
91282C-HE-4 ... UNITED STATES TREASURY .. A . ...97.8100 |... ....15,356,170 |.... ...15,587,973 0 e 30,185 [0 o0 00l 3.625 |l 3.850 ....06/08/2023 ...|....05/31/2028 ...
91282C-HT-1 ..... UNITED STATES TREASLRY .. A ...7,666,395 |...95.1720 |......oenneenn 7,518,588 |.... ... 1,691,862 O e 19,691 L0 000000032875 | 4.243 ....09/13/2023 ...|....08/15/2033 ...
91282C-Hii-4 ..... UNITED STATES TREASURY .. A .. 6,017,633 |...98.4610 |.............. 6,104,582 |.... . . ....6,046,742 0 e 28,327 o0 eeeiiiil0 el 4125 | 4.626 ...09/29/2023 ... |....08/31/2030 ...
912820-JB-8 ..... UNITED STATES TREASLRY .. A 798,219 |. 100.5220 |... 804,176 |.... ... 800,000 |.. 799,316 O 883 L0 [0 002225.000 |- 5.119 ...09/28/2023 ...|....09/30/2025 ...
912820-LX-7 ..... UNITED STATES TREASURY .. e [ 1AL . 20,025,000 |...99.5590 |... ....19,911,800 |.... 20,000,000 |.. ...20,024,567 0 e (488) |0 0 )l 40125 ) 4.078 ...12/09/2024 ...|....11/15/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 183,916,251 | XXX 172,880,048 187,550,000 185,093,872 0 XXX XXX XXX
38378U-8L4 ..... |GNR 2015-H04 FA - CMO/RMBS ......covvuueereermnnmnnnenne fooe vee | annnnns |4 ......... | 1A e 331,329 |...99.7760 |....euiierennnn 328,641 |ooevuiiieiennnn 329,379 |oeeriieieeennnn 335,830 |eevuuiiieeennnnn 0 fooeeeeeen (3,069) |oeevvnineeeennn0 [0 | 5,416 ... 2.439 |MON ... fooeeeieereenieenn 545 it 19,915 |....11/05/2018 ...|....12/20/2064 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 331,329 | XXX 328,641 329,379 335,830 0 (3,069) 0 0 XXX XXX XXX 545 19,915 XXX XXX
0109999999. Total - U.S. Government Bonds 184,247,580 [ XXX 173,208,688 187,879,379 185,429,703 0 561,904 0 0 XXX XXX XXX 931,834 3,403,728 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
13063D-35-5 ..... |CAL|FORNIA STATE ivvviiiiiiiiiiie e | ...... | ....... |1,2 ....... | T.0FE | 1,593,226 |...97.8680 |.............. 1,565,888 [........c... 1,600,000 |.............. 1,593,821 [....ooviinnnnnnn U I k2 N [ 0 )...... 5125 |...... 5.166 [MS ..o overniiiiinnns 27,333 |oeeeiiiinns 82,000 [....05/18/2023 ...|....03/01/2038 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 1,503,226 | XXX 1,565,888 1,600,000 1,593,821 322 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 1,593,226 | XXX 1,565,888 1,600,000 1,593,821 322 XXX XXX
021807-L8-9 ..... ALTOONA PA AREA SCH DIST .. 2. .. 1.CFE ..|... .. 357,596 |...99.9880 |... ..350,000 |.. ....352,028 ... (2,145) | ....04/25/2022 ...|....12/01/2049 ...
069340-GY-7 ..... BARTLETT ILL PK DIST B .. 1.CFE ..|... .. 259,500 |. 100.1090 |... ..250,000 |.. ....255,302 .. (1,621) ] ....04/11/2022 ...|....12/15/2027 ...
074527-NG-3 ..... BEAUMONT TEX INDPT SCH DIST ... 2. .. 1.AFE ..|... .. 250,938 |. 100.0030 |... ..250,000 |.. ....250,000 ...(938) |. ....01/05/2024 ...|....02/15/2038 ...
145231-5N-2 ... CARROLL TEX INDPT SCH DIST 2 ... .. 1.BFE ..|... .. 256,250 |. 100.1040 |... ..250,000 |.. ....255,112 ....08/01/2023 ...|....02/15/2030 ...
184541-AN-0 ..... CLEAR CREEK TEX INDPT SCH DIST 2. .. 1.AFE ..|... 1,163,650 |. 102.0530 |... .1,000,000 |.. .... 1,025,355 ...03/14/2018 ...|....02/15/2029 ...
19658C-BB-3 ..... COLORADO SCIENCE & TECHNOLOGY PK MET DIS .. 2 ... .. 1.CFE ..|... .. 150,000 |. 101.6360 |... 152,454 |.... ... 150,000 |.. 150,000 ....04/12/2024 ...|....12/15/2044 ...
235308-RA-3 DALLAS TEX INDPT SCH DIST 2. .. 1.AFE ..|... . 101.0270 |... 757,703 |.... . 750,000 |.. ... 750,000 . ....10/04/2023 ...|....02/15/2035 ...
278445-HX-2 . EAU CLAIRE WIS AREA SCH DIST .. . .. 1.CFE .. . 102.3980 |. ..511,990 |. . 500,000 516,740 |.. . (13,112) ] ...12/14/2017 .. 04/01/2026
348856-PB-5 . FORT STOCKTON TEX INDPT SCH DIST 2 .1.DFE .. . 100.3770 |. ..250,943 |. ..250,000 .261,152 |.. . (65) |. ... 11/21/2024 .. 08/01/2041
442403-FR-7 . HOUSTON TEX INDPT SCH DIST .. 2 .1.BFE .. . 100.1170 |. ..285,000 .285,000 |.. 0 | ...07/12/2023 .. 02/15/2034
471844-HS-2 . JASPER TEX INDPT SCH DIST ..ovvveniiiiiiiiiieieiniins foan e -2 1AFE .. ...93.5%0 |. 200,000 |.. .0 | ....03/28/2022 .. 02/15/2033 ...
478718-J5-9 ..... JOHNSON CNTY KANS UNI SCH DIST NO 233 ....cevvvennae feun e .2 .1.DFE .. ...92.9000 |. . .250,000 |.. 0 | ...02/17/2022 .. 09/01/2035 ...
480196-BL-7 ..... JONES CNTY TEX 2. .. 1.EFE ..|... . 100.0280 |... ... 180,000 L0 ....08/20/2021 ...|....09/01/2033 ...
495260-L.2-5 ... KING CNTY WASH SCH DIST NO 414 LAKE WASH .......cofoee von]innnnns 2 teieennns .1.BFE .. . 104.9780 |...oevvneeeeenn 787,335 |ouiiniiinnnnn.. 750,000 foiiiiiiinnnnes 789,607 |eeevvnineeeenn0 |t (10,780) ...11/16/2018 ...|....12/01/2037 ...
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590621-KY-3 ..... MESA CNTY COLO VY SCH DIST NO 051 GRAND .......covvvs foun vun]vunnnns 2 i CACFE i 900,795 [. 105.5970 |......ccevvunnnns 791,978 |ovveeniiiiiinnnn 750,000 |ooeeevvnnninnnns 799,326 |.evvnvveeennnn0 foeeeenn (16,007) |0 o0 000050250 ., 2.881 ....02/01/2018 ...|....12/01/2034 ...
602366-MV-5 ..... MILWAUKEE WIS .. 1.G FE ..|... .. 263,230 |. 101.2180 |... 256,193 e e (2,743) |0 0 ]l 50250 4.020 ...06/08/2022 ...|....02/15/2027 ...
643153-3T-4 ..... NEW CANEY TEX INDPT SCH DIST .. 1.AFE ..|... .. 226,238 |. 100.0810 |... 225,000 |oeeeenniiiennnnn0 [0 0 [0 004,000 4.000 ....12/15/2022 ...|....02/15/2029 ...
649661-HG-5 ..... NEW YORK N Y CITY HSG DEV CORP REV ... B .. 1.DFE ..|... ...92.5490 |... ....250,000 eeeereeeeeeeend0 o0 | 40104 | 4.105 ...08/25/2022 ...|....01/01/2033 ...
661870-LV-5 ..... NORTH RIDGEVILLE OHIO CITY SCH DIST .. 2. .. 1.CFE ..|... . 104.8380 |... ....517,152 L (1718) [0 0 000052250 4.381 ....06/05/2024 ...|....12/01/2054 ...
68609T-4F-2 ..... OREGON 2 ... .. 1.BFE ..|... ...73.1700 |... ....250,000 0 o0 [0 ]ll1.2.600 - 2.600 ....10/27/2021 ...|....12/01/2042 ...
691610-BF-5 ..... OXFORD MICH CMNTY SCHS .. 2. .. 1.CFE ..|... . 103.0950 |... ... 200,000 cend0 o0 0]l 60625 . 6.625 ... 12/19/2022 ... |....05/01/2027 ...
721014-HC-5 ..... PIGEON FORGE TENN ....ceeeeeeeieeieemneieeeeeeenneeeees foen o 1 .. 1.CFE ..|... . 100.7270 |... ....136,012 e (2,358) [0 |0 [ 7125 5.270 . 11/22/2022 ... |....06/01/2040 ...
833021-AZ-1 ..... [SNAKE RIVER SPORTING CLUB IMPROVEMENT SE . 2 .1.CFE .. . 107.3120 |. .257,667 |.. (1,646) | .4.340 ....01/31/2024 .. 07/15/2048
882723-7R-4 . TEXAS ST .. . .. 1.LAFE .. ...97.3560 |. 1,021,670 |.. (7,543) | .2.480 ...06/06/2019 .. 10/01/2027
984053-GJ-1 XENIA OHIO ... 2 .1.CFE .. . 104.5080 |. . . 785,680 |.. (358) |. ......4.200 ....10/23/2024 .. 12/01/2050
989093-CX-5 ... ZAPATA CNTY TEX INDPT SCH DIST coe]eeeeene 1,2 e[ 1.CFE ). . . 100.0080 |... 350,028 |.... ....350,000 seeeennneeeenns0 Lo 0 .. 4.850 ... 4.850 ...6, ...04/29/2022 ... [....08/15/2027
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 11,053,660 | XXX 10,382,088 10,558,997 (83,828) XXX XXX 140,120 418,280 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 11,053,660 | XXX 10,382,088 10,315,000 10,558,997 (83,828) XXX XXX 140,120 418,280 XXX XXX
01026C-AC-5 ..... ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT .... B L .. 1.G FE ..|... ...98.8%0 |... ..178,013 |.... . 180,000 |.. ...180, 139 ... (193) . M ...... ....04/04/2019 ...|....09/15/2025
01030R-KG-6 ..... ALABAMA HSG FIN AUTH SINGLE FAMILY MTG R . 2 1AFE .. . 100.3910 |. ..501,955 |. . 500,000 500,000 |.. ...06/12/2024 .. 10/01/2054
01030R-MN-9 ..... ALABAMA HSG FIN AUTH SINGLE FAMILY MTG R . 2 1AFE .. ...97.6080 |. ..488,040 |. . 500,000 500,000 |.. ....12/04/2024 .. 10/01/2049 ...
01170R-GV-8 ..... ALASKA HOUSING FINANCE CORPORATION 2 ... .. 1.BFE ..|... .. 162,045 |. 100.1100 |... 160,176 |.... . 160,000 |.. ....161,025 ...06/05/2022 ...|....12/01/2048 ...
041083-WH-5 ..... ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M .... 2. .1.BFE ..|.. .. 259,038 |. 103.6530 |... ..269,133 |.... ..250,000 |.. ...258,536 ....04/18/2024 ...|....07/01/2054 ...
10623A-CF-8 ..... BRAZOS TEX HIGHER ED AUTH INC STUDENT LN .... 2 ... 1.C FE ..|... ... 15,000 |...99.3970 |... ...14,910 |.... ...15,000 |.. ....03/03/2021 ...|....04/01/2040 ...
114894-XU-7 ..... BROWARD CNTY FLA ARPT SYS REV .... 2 e | LEFE L .. 295,800 |. 100.9020 |... 292,616 |.... ..290,000 |.. ...06/14/2023 ...|....10/01/2047 ...
122064-DN-5 ..... BURLINGTON VT ARPT REV e [ 2.AFE L .. 250,000 |...87.5300 |... 218,825 |.... ..250,000 |.. . ....03/04/2021 ...|....07/01/2030 ...
130320-D9-6 ..... CALIFORNIA HEALTH FACS FING AUTH REV 1 .. 1.DFE ..|... .. 250,000 |...88.7210 |... 221,803 |.... ....250,000 . ....03/30/2022 ...|....06/01/2041 ...
13080S-WH-3 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV . . .. 2.AFE ..|... .. 267,048 |...96.2110 |... 240,528 |.... . . ....259,402 e (2,818) |0 [0 1240000 .. 2.750 [MS ...... ...03/16/2022 ...|....03/01/2042 ...
13281U-AB-2 ..... THE CAMDEN COUNTY IMPROVEMENT AUTHORITY ... 2. .. 2.CFE ..|... .. 213,322 |. 104.6280 |... 209,256 |.... . 200,000 |.. ...209,425 o (1,490) fenveiiiiiiiinnnn0 00000050000 . 4.042 [ ....... ....04/08/2022 ...|....07/15/2032 ...
13973G-BH-2 . CAPITAL AREA FIN AUTH LA SINGLE FAMILY M . 2 1AFE .. . 104.4040 |. ..307,992 |. ..295,000 300,888 |.. L. (110) | ... 11/29/2023 .. 10/01/2053
145352-AY-6 . CARROLLTON GA REDEV AUTH REV .. 1 .1.DFE .. . 100.1630 |. ..250,408 |. ..250,000 .250,143 |.. (565) |. ... 12/14/2022 .. 04/01/2025
160070-EJ-3 ..... CHARLESTON CNTY S C ARPT DIST ARPT SYS R 2 . 1EFE .. . 106.6730 |. ..426,692 |. . 400,000 .435,542 |.. (690) |. ....00/26/2024 .. 07/01/2049
167562-SG-3 ..... CHICAGO ILL MIDWAY ARPT REV . -2 1FFE .. . 108.8380 |. .326,514 . 300,000 .308,864 |.. (870) |. ...10/25/2023 .. 01/01/2048 ...
167593-L5-9 ..... CHICAGO ILL O HARE INTL ARPT REV .2 . 1EFE .. . 101.3880 |. ..253,470 ..250,000 . 255,445 |.. . (40) | ... 12/17/2024 .. 01/01/2048 ...
167593-X9-8 ..... CHICAGO ILL O HARE INTL ARPT REV ... 2. .. 1.EFE ..|... . 104.8070 |... 262,018 |.... ....262,452 L (1,768) [0 0 0000050500 . 4.5421d ....... ....08/31/2022 ...|....01/01/2053 ...
19463V-AS-0 ..... COLLIER CNTY FLA HEALTH FACS AUTH RESIDE . 2 ... .. 1.F FE ..|... ...98.8340 |... 494,170 |.... ....501,135 ...05/18/2022 ...|....05/01/2045 ...
194689-AQ-8 ..... COLLIERS HILL MET DIST NO 2 COLO 2. .. 1.CFE ..|... ...84.7990 |... 211,998 |.... ....250,000 ....02/02/2022 ...|....12/01/2037 ...
196480-3P-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... . . 103.4710 |... 237,983 |.... ....243,859 ....04/05/2023 ...|....05/01/2049 ...
196480-7A-9 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2. .. 1.AFE ..|... .. 250,322 |. 103.7460 |... 248,990 |.... ....249,154 ....06/14/2023 ...|....11/01/2053 ...
196480-08-3 ..... COLORADO HOUSING AND FINANCE AUTHORITY ... 2 ... .. 1.AFE ..|... .. 233,396 |. 106.2250 |... 233,69 |.... . ...230,806 ...11/09/2022 ...|....11/01/2052 ...
196480-RP-4 ..... COLORADO HOUSING AND FINANCE AUTHORITY . 2 1AFE .. ...82.6650 |. ..165,330 |. . 200,000 200,000 |.. ....01/07/2021 .. 05/01/2032 ...
19648A-W2-7 ..... COLORADO HEALTH FACS AUTH REV . 2 . 1.GFE .. . 100.0420 |. ..250,105 |. ..250,000 .250,215 |.. ....12/01/2023 .. 12/01/2035
19648F-RZ-9 ..... COLORADO HEALTH FACS AUTH REV ... 2 .1.GFE .. ...80.4290 |. ..201,073 |. ..250,000 .259,377 |.. ...08/10/2021 .. 12/01/2040
19648G-KV-3 ..... COLORADO HOUSING AND FINANCE AUTHORITY . 2 1AFE . . 104.5450 |. ..261,363 |. ..250,000 .264,257 |.. ...06/20/2024 .. 11/01/2050
19648G-QE-5 ..... COLORADO HOUSING AND FINANCE AUTHORITY . 2 1AFE .. . 101.7520 |. ..254,380 |. .264,375 |.. ....09/18/2024 .. 11/01/2050 ...
196707-YY-3 ..... COLORADO ST BRD GOVERNORS UNIV ENTERPRIS .. 2 ... .. 1.EFE ..|... . . 100.1030 |... 250,258 |.... . . ....250,395 ...12/13/2022 ...|....03/01/2040 ...
207743-WY-7 ... CONNECTICUT ST HIGHER ED SUPPLEMENTAL LN .. 2 e | LEFE L .. 130,000 |...92.3680 |... 120,078 |.... . 130,000 |.. ... 130,000 .0 ....06/20/2022 ...|....11/15/2034 ...
212584-EH-5 ... CONWAY ARK HEALTH FACS BRD HOSP REV N2 e [ 2.AFE L ..300,000 |...76.8200 |... . 300,000 |.. .. 300,000 .0 .. et o0 00120082260 |- 3.260 [FA ...... ....09/23/2021 ...|....08/01/2036 ...
254468-DR-9 ..... DINUBA CALIF JT UNI SCH DIST CTFS PARTN ......ovvvve fooe venfvnnnnns 2 e LACFE i 455,801 |. 100.7680 450,000 [.......cceunnnnns 451,563 |.oooieieeind 0. (3,605) f..eeeerennnnenn0 Joiiniiinnnnn 0 fel..5.500 ... 4.649 [ ....... ...10/06/2023 ...|....06/01/2038 ...
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25483V-IN-T7 ... DISTRICT COLUMBIA REV ...cevvvviiniiiiiiiiieeecciiins L AGFE e 327,264 [. 104.8750 |......ccevnnnnnns 314,625 |....covnnnnnnnns 300,000 |oeeevvunnnennns 317,376 [ceeiiininnnnnn (O PO (< 8 10 ) 1 AU | N AR | B RN 5.000 |...... 3.503 ...04/13/2022 ...|....02/28/2029 ...
254841-AA-T ..... DISTRICT ENERGY ST PAUL INC MINN ... .. 1.G FE ..|... .. 250,000 |...75.4520 |... ....250,000 J I N | I FORRRRRt | B ISP | B AU 2.950 |...... 2.950 ....02/11/2021 ...|....10/01/2038 ...
259226-CM-8 ... DOUGLAS CNTY NEB EDL FACS REV .. 1.F FE ..|... .. 733,958 |. 103.3240 |... ....678,392 O e (12,711 |0 o0 e 5.000 |...... 2.840 ...05/21/2020 ... |....07/01/2036 ...
34074M-7E-5 ..... FLORIDA HSG FIN CORP REV .. 1.AFE ..|... .. 250,000 |...99.9470 |... ....250,000 JL N N | I APPSRt | B IR | ) AU 4.600 |...... 4.600 ....09/05/2024 ...|....07/01/2049 ...
34074M-A3-5 ... FLORIDA HSG FIN CORP REV .. 1.AFE ..|... ..380,000 |. 100.2570 |... ... 380,000 LU RN | N | RN | B SN 4.450 |...... 4.450 ....06/18/2022 ...|....07/01/2042 ...
34074M-D9-9 ... FLORIDA HSG FIN CORP REV .. 1.AFE ..|... .. 255,956 |. 104.2270 |... 255,356 |.... ....253,748 0 e (1,025) |0 o0 e 5.500 |...... 4.891 ...09/29/2022 ... |....01/01/2054 ...
34074M-L5-8 ..... FLORIDA HSG FIN CORP REV .. 1.AFE ..|... .. 249,479 |...99.5040 |... 243,785 |.... ....248,866 O v () 0 [0 e 5.500 |...... 5.243 ....06/17/2023 ...|....01/01/2054 ...
34074M-14-9 FLORIDA HSG FIN CORP REV .. 1.AFE ..|... ,058,620 . 109.8030 |... .. 1,092,540 |.... ,051,289 0 [ (5,965) |oveeeceeeeen0 o0 e 6.250 |...... 5.325 ...10/06/2023 ...|....01/01/2054 ...
34074M-YZ-8 ..... [FLORIDA HSG FIN CORP REV ..... 1AFE .. 240,000 |...83.0460 |. ..199,310 |. .240,000 |.. .0 .3.250 |......3.250 ....03/10/2022 .. 07/01/2046
38122N-D2-5 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 1.FFE .. 869,650 |...86.4550 |. ..864,550 |. .900,954 |.. .0 .2.787 |......4.587 ....07/05/2022 .. 06/01/2031
38122N-D3-3 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 1FFE .. ,800,000 |...85.6680 |. ,542,024 |. . .1,800,000 |.. .0 ......3.037 |......3.087 ....12/08/2021 .. 06/01/2032 ...
39081H-AE-2 ..... GREAT LAKES WTR AUTH MICH SEW DISP SYS R . .. 1.DFE ..|... .. 1,178,830 |. 102.0930 |... ,020,930 |.... .1,000,000 |.. ,031,041 0 [ (19,969) |0 o0 e 5.000 |...... 2.871 ...10/14/2016 ...|....07/01/2030 ...
392274-R4-0 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL .... .. 1.CFE ..|... .. 374,311 |. 103.2680 |... ..365,000 |.. ....370,157 O e (2,798) |0 o0 e 5.000 |...... 4.153 ...06/26/2023 ...|....10/01/2039 ...
392274-R5-7 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL .... .. 1.CFE ..|... .. 253,188 |. 103.2680 |... ....252,271 O e (17 0 o0 e 5.000 |...... 4.454 ....04/02/2024 ...|....10/01/2046 ...
392275-AC-7 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL . .. 1.CFE ..|... .. 255,000 |...72.2620 |... ....255,000 0. RN | N NN | B RN 3.600 |...... 3.600 ....02/09/2022 ...|....10/01/2051 ...
432308-G8-1 ..... HILLSBOROUGH CNTY FLA AVIATION AUTH REV ... .. 1.DFE ..|... .. 606,296 |. 103.6900 |... ....567,804 0 [ (6,837) |0 o0 e 5.000 |...... 3.521 ....10/24/2018 ...|....10/01/2033 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS ... .. 1.CFE ..|... .. 826,479 |...94.7800 |... ....869,416 LU R X VI N | RN | ) AN 2.952 |...... 3.958 ....10/09/2018 ...|....09/01/2028 ...
45129G-KM-6 ..... IDAHO HSG & FIN ASSN NONPROFIT FACS REV ... .. 1.CFE ..|... .. 258,935 |. 103.5350 |... 258,838 |.... ....256,461 0 e (1,087) |0 o0 e 5.500 |...... 4.943 ...06/30/2022 ...|....05/01/2052 ...
45129Y-3Y-0 ..... IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . .. 1.B FE ..|... . 103.8660 |... 254,472 |.... ....252,500 0 | e (712) [0 |0 e, 6.500 |...... 6.012 ...08/16/2023 ...|....07/01/2053 ...
45203M-J6-9 ..... [ ILLINOIS HSG DEV AUTH REV ... 1AFE .. ...97.6270 |. .. 244,068 |. .250,000 |.. .0 0] .5.641 |......5.642 ....12/04/2024 .. 10/01/2041
45203M-KB-6 ..... ILLINOIS HSG DEV AUTH REV . 1AFE .. . 107.0220 |. ..235,448 |. .235,105 |.. .0 (1,687) | .6.250 |......5.105 ... 11/17/2022 .. 10/01/2052
452030-QD-6 . ILLINOIS HSG DEV AUTH REV . 1AFE .. . 106.1820 |. ..297,310 |. .297,372 |.. .0 (1,971) | . ... 4729 ....07/12/2023 .. 10/01/2053
45203M-YH-8 . ILLINOIS HSG DEV AUTH REV . 1AFE .. . 102.9290 |. ..514,645 |. .507,049 |.. .0 ... (406) |. .6.250 |......6.040 ....06/01/2024 .. 10/01/2054 ...
45204E-IM-1 ..... [ ILLINOIS FIN AUTH REV ...... 1AFE .. ,099,090 |. 100.5820 |. ..1,005,820 |. .1,000,000 ,012,043 |.. .0 L(1,717) ). ......4.000 |......2.771 ...10/20/2016 .. 07/01/2030 ...
45505T-XV-8 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . .. 1.B FE ..|... .. 472,392 |. 102.2550 |... 460,148 |.... ..450,000 |.. 468, 140 O e (L7 [0 [0 e 4.750 |...... 4.185 ....06/12/2022 ...|....07/01/2052 ...
45506E-CU-5 ... INDIANA ST FIN AUTH REV ... .. 1.EFE ..|... ...89.9250 |... ..925,000 |.. ....925,000 0 . 0 0 o0 e 2.116 |...... 2.116 ....10/28/2021 ...|....03/01/2029 ...
45506E-CV-3 ..... INDIANA ST FIN AUTH REV ... .. 1.EFE ..|... ...88.0690 |... . 800,000 |.. ... 800,000 0. NV O | N | B RO 2.266 |...... 2.266 ....10/28/2021 ...|....03/01/2030 ...
462467-40-1 ..... IOWA FINANCE AUTHORITY .. .. 1.AFE ..|... . 103.9910 |... ..245,000 |.. ....256,224 O [ (1,282) |0 o0 e 5.250 |...... 4.523 ....03/08/2023 ...|....07/01/2053 ...
462467-55-6 ..... IOWA FINANCE AUTHORITY .. .. 1.AFE ..|... . 105.1420 |... ..240,000 |.. ....252,053 0 | 2 (1,056) [ouneiiiiiii0 |0 e 5.500 |...... 4.803 ...06/25/2023 ... |....07/01/2053 ...
462590-NG-1 ..... IOWA STUDENT LN LIQUIDITY CORP STUDENT L . .. 1.CFE ..|... ...93.3410 |... . 100,000 |.. .. 100,000 O 0 0 [0 e 5.080 |...... 5.080 ....06/09/2022 ...|....12/01/2039 ...
463794-KK-2 ..... [ IRVING TEX HOSP AUTH HOSP REV . .1EFE .. ...95.0260 |. . 210,000 210,000 |.. .0 .4.358 |......4.358 ....04/08/2022 .. 10/15/2032 ...
485106-KR-8 ..... KANSAS CITY MO SPL OBLIG .. 1.FFE .. . 100.0590 |. . 400,000 400,000 |.. .0 0 | .5.000 |......5.000 ...06/12/2022 .. 09/01/2039
49130N-FZ-7 ..... KENTUCKY HIGHER ED STUDENT LN CORP STUDE 1FFE .. ...91.5150 |. . 210,000 210,000 |.. .0 L0 .2.516 |......2.516 ....11/19/2021 .. 06/01/2035
51265L-AN-8 ..... LAKEWOOD RANCH STEWARDSHIP DISTRICT .. .1.CFE .. . 106.6000 |. .530,516 |.. .0 (2,809) |- .5.250 |...... 4.402 ...06/14/2023 .. 10/01/2053
516706-D0-8 ..... LARAMIE CNTY WYO HOSP REV ............... .1EFE .. ...81.5020 |. .259,499 |.. .0 (1,377) | ......3.000 |......2.351 ....01/15/2021 .. 05/01/2042 ...
54627D-LP-4 ... LOUISIANA HSG CORP SINGLE FAMILY MTG REV . .. 1.AFE ..|... . 100.2220 |... ....248,019 JLO I U (<. FOURRRRt | B IR | ) AU 5.000 |...... 4.800 ...06/02/2023 ...|....12/01/2048 ...
566736-GR-9 ..... MARICOPA CNTY & PHOENIX ARIZ INDL DEV AU .... .. 1.B FE ..|... . 107.8390 |... ....594,044 LU SRR (- N N | I RPN | ) AN 6.000 |...... 5.023 ....04/25/2024 ...|....03/01/2055 ...
5T41R-7Y-5 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.BFE ..|... . 100.0680 |... ....252,2% JO N U 7/ )N ARt | B IUUUPURPRRIN | ) AU 4.000 |...... 3.729 ....04/29/2022 ...|....09/01/2049 ...
57419T-W7-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.B FE ..|... . 100.4810 |... ....248,532 O e (37 |0 0 e 5.750 |...... 5.370 ....04/26/2023 ...|....09/01/2053 ...
57419T-ZK-0 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.BFE ..|... . ...97.0710 |... ....225,000 J I N | I FORRRRRt | B ISP | B AU 4.404 |...... 4.404 ...08/26/2022 ...|....03/01/2053 ...
57419U-JC-3 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.B FE ..|... .. 156,614 |. 102.1880 |... ....156,498 O e (116) 0 o0 6.000 |...... 5.532 ....08/14/2024 ...|....03/01/2055 ...
57419U-LJ-5 ... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.BFE ..|... ..350,000 |...98.8870 |... 346,105 |.... ....350,000 J I N | [ APPSR | B IR | B AT 5.847 |...... 5.848 ....10/23/2024 ...|....09/01/2049 ...
57563R-RZ-4 ..... MASSACHUSETTS EDL FING AUTH ... .. 1.CFE ..|... .. 180,144 |...88.4320 |... 181,286 |.... ...183,634 O 1,324 |0 [0 2.641 |...... 3.689 ....04/12/2022 ...|....07/01/2037 ...
57563R-SJ-9 ..... [MASSACHUSETTS EDL FING AUTH . .1.CFE .. 190,000 |...86.2000 |. ..163,780 |. 190,000 |.. .0 ......2.000 |......2.000 ....06/25/2021 .. 07/01/2037 ...
57563R-SU-4 ..... MASSACHUSETTS EDL FING AUTH ... .. 1.CFE ..|... .. 215,000 |...94.6920 |... 203,588 |.... ..215,000 |. ...215,000 O 0 0 0 4.949 |...... 4.949 ...06/03/2022 ... |....07/01/2038 ...
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57563R-TW-9 ..... MASSACHUSETTS EDL FING AUTH ....ovvvvvvnniiviinnnnensfoee e e | s CACFE i 220,000 |. 101.2440 |......ovvnnnnnnns 222,737 |.ooevvvnnnnnnn220,000 |oovennninnnnnn220,000 foiiiiiinnnnnnns (VR S N R | I PR | B SO . [o1c N RN 6.069 ....06/31/2024 ...|....07/01/2033 ...
57586N-UK-5 ... MASSACHUSETTS HOUSING FINANCE AGENCY .... 2 ... .. 1.CFE ..|... ... 81,062 |. 100.0310 |... ...80,025 |.... O 0 0 [ l0 002225000 |- 5.000 ....06/25/2022 ...|....12/01/2043 ...
57587G-KF-1 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV .... 2. .. 1.CFE ..|... .. 250,000 |...72.6430 |... ..181,608 |.... O 0 0 [0 00022.800 |- 2.800 ....10/27/2021 ...|....12/01/2046 ...
57587G-TN-5 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV . 2 ... .. 1.BFE ..|... . 100.2130 |... 240,511 |.... 0 . eeeereeeeeeennd0 o0 |00 50562 . 5.562 ... 11/22/2022 ...|....12/01/2052 ...
5758%6-PX-7 ..... MASSACHUSETTS ST PORT AUTH REV 2. .. 1.CFE ..|... . 100.4410 |... 301,323 |.... . O [ (4309) o0 [0 fl00005.000 . 3.500 ....06/06/2022 ...|....07/01/2045 ...
575896-RR-8 ..... MASSACHUSETTS ST PORT AUTH REV 2 ... .. 1.CFE ..|... . 100.8120 |... 453,654 |.... ....455,506 O e (3,487) |0 e l0 002225000 |- 4.150 ...06/27/2023 ...|....07/01/2043 ...
59333P-R7-5 ...... MIAMI-DADE CNTY FLA AVIATION REV ... 2. .. 1.EFE ..|... . 100.3320 |... 501,660 |.... ....502,207 O [ (1404) 0 [0 fll0005.000 . 4.390 ...11/20/2024 ...|....10/01/2038 ...
594654-Nii-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 ... .. 1.CFE ..|... ...65.0030 |... 162,508 |.... ....250,000 O 0 0 [0 0012 2.500 |- 2.500 ....07/30/2021 ...|....06/01/2052 ...
594654-QB-4 ..... [MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. ...64.9490 |. ..162,373 |. .250,000 |.. .0 .2.809 ....08/02/2021 .. 12/01/2046
594654-RF-4 ..... [MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. ...93.8290 |. ..234,573 |. .250,000 |.. .0 .4.100 ....06/02/2022 .. 06/01/2043
594654-SE-6 . MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. . 106.0870 |. ..397,826 |. .375,000 |.. .0 ......5.100 ....10/28/2022 .. 12/01/2037 ...
594654-G-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... 2 ... .. 1.CFE ..|... . 105.0530 |... 288,89 |.... . . ....282,566 O e (895) [0 e l0 002250500 |- 5.024 ...10/28/2022 ...|....06/01/2053 ...
594654-TL-9 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... . 100.8990 |... 211,888 |.... . 210,000 |.. ... 210,000 O 0 0 [0l 4950 |l 4.950 ....03/30/2023 ...|....12/01/2053 ...
594654-U0-6 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 ... .. 1.CFE ..|... . 100.6910 |... 503,455 |.... . 500,000 |.. ... 500,000 O 0 0 [0 el 40950 | 4.949 ...09/08/2023 ...|....12/01/2048 ...
594654-75-7 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2. .. 1.CFE ..|... ...97.2480 |... 262,570 |.... . 270,000 |.. ... 270,000 O 0 0 [0l 40550 |l 4.550 ....10/03/2024 ...|....06/01/2055 ...
59465M-6L-4 ..... MICHIGAN ST HSG DEV AUTH RENTAL HSG REV ... 2 ... .. 1.BFE ..|... ...84.4210 |... 422,105 |.... ....478,853 O e 730 [0 feeiiiel0 1000032250 |- 3.550 ...08/15/2022 ...|....10/01/2044 ...
60416S-XS-4 ..... MINNESOTA HOUSING FINANCE AGENCY ... 2. .. 1.B FE ..|... ...99.9350 |... 199,870 |.... ....201,464 O e (549) 0 [0 00004.000 |- 3.691 ....04/29/2022 ...|....07/01/2048 ...
60416T-8C-5 ..... MINNESOTA HOUSING FINANCE AGENCY ... 2 ... .. 1.BFE ..|... . 102.8620 |... 257,155 |.... ....259,355 JL I O (1515 FORRPPRRR | R AU | ) SO 32 1 N AU 5.689 ....08/12/2024 ...|....07/01/2054 ...
60416T-EA-2 ..... MINNESOTA HOUSING FINANCE AGENCY ... 2. .. 1.B FE ..|... ...65.3060 |... 163,265 |.... s ....203,655 O e 1,084 L0 [0 00022.500 |- 3.590 ....04/13/2022 ...|....07/01/2051 ...
60416T-GV-4 ..... MINNESOTA HOUSING FINANCE AGENCY 2 .1.BFE .. ...69.2320 |. ..332,314 |. 480,000 .466,185 |.. .0 .2.575 ....11/05/2021 .. 07/01/2046
60416T-SV-1 ..... MINNESOTA HOUSING FINANCE AGENCY 2 .1.BFE .. ...97.1360 |. ..223,413 | 230,000 .230,000 |.. .0 .4.337 ....06/09/2022 .. 01/01/2047
60416T-V9-6 ..... MINNESOTA HOUSING FINANCE AGENCY 2 .1.BFE .. . 101.7980 |. .. 249,405 |. 245,000 .248,223 |.. .0 .5.792 ....06/30/2023 .. 07/01/2053
60416T-23-5 ..... MINNESOTA HOUSING FINANCE AGENCY -2 .1.BFE .. . 101.8080 |. 239,249 ..235,000 .237,873 |.. .0 .5.807 ....07/28/2023 .. 01/01/2054 ...
606092-FG-4 ..... MISSOURI JT MUN ELEC UTIL COMMN PWR PROJ .....ccvvuesfeun ooe N 1.FFE .. . 107.0970 |. ..182,065 . 170,000 197,615 |.. .0 ......4.834 ...04/01/2022 .. 01/01/2032 ...
60637B-5B-2 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2. .. 1.B FE ..|... . 101.3840 |... 319,360 |.... ..315,000 |.. ....315,382 O e (40) 0 feiiiennl0002.5.000 |- 4.979 ...09/20/2023 ...|....11/01/2053 ...
60637B-E9-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... ...64.7740 |... 152,219 |.... ..235,000 |.. ....235,000 O 0 0 [0l 2.400 |- 2.400 ....08/12/2021 ...|....11/01/2051 ...
60637B-R6-9 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2. .. 1.B FE ..|... ...81.5510 |... 171,257 |.... . 210,000 |.. ... 210,000 O 0 0 0000003250 | 3.250 ....03/09/2022 ...|....11/01/2047 ...
60637B-V3-1 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... . 102.2250 |... 209,561 |.... ..205,000 |.. ....212,469 JLO I O §:151:) N FORRRRRRRt | R FUUUUPPPRRRPIN | ) SRR S £ 1 N AU 4.168 ....06/13/2022 ...|....11/01/2052 ...
60637G-DF-3 ..... MISSOURI HOUSING DEVELOPMENT COMMISSION ... 2. .. 1.B FE ..|... ...99.6570 |... 249,143 |.... ....250,000 O 0 0 [0 0000040700 |- 4.700 ...07/17/2024 ... |....11/01/2054 ...
60637G-FN-4 ..... MISSOURI HOUSING DEVELOPMENT COMMISSION ... 2 ... .. 1.BFE ..|... ...93.8590 |... 267,498 |.... . ...285,000 O 0 0 [0 -l 50610 |- 5.610 ....00/27/2024 ...|....11/01/2054 ...
609040-FK-1 ..... MONARCH-CHESTERF IELD LEVEE DIST MO ... 2 .1.GFE .. . 100.0190 |. ..250,048 |. ..250,000 .250,000 |.. .0 .4.99 ....10/23/2024 .. 03/01/2040 ...
612120-EN-1 ... MONTANA ST BRD HSG SINGLE FAMILY MTG . 2 .1.BFE .. ...83.3480 |. ..170,863 |. ..205,000 .205,268 |.. .0 .3.529 ....08/29/2022 .. 12/01/2047
612120-GR-0 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG 2 .1.BFE .. . 100.2780 |. ..260,723 |. . 260,000 .262,863 |.. .0 .3.931 ....06/06/2022 .. 06/01/2050
612120-RR-8 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG . 2 .1.BFE .. ...99.0520 |. .. 247,630 |. .250,000 |.. .0 .4.550 ....05/18/2022 .. 06/01/2052
612120-VF-9 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG . 2 .1.BFE .. . 107.0540 |. ..374,689 |. 372,734 .. .0 ......4.996 ....00/20/2023 .. 12/01/2053 ...
61360P-CU-2 ..... MONTGOMERY CNTY PA INDL DEV AUTH RETIREM .... N L .. 1.G FE ..|... .. 445,375 |...93.8270 |... 422,222 |.... ... 447,563 O e 800 [0 o0 el 2,940 |-l 3.139 ...03/11/2022 ...|....11/15/2027 ...
625506-MN-7 ..... MULTNOMAH CNTY ORE 2. .. 1.AFE ..|... .. 250,250 |. 100.0180 |... 250,045 |.... . 250,000 LU R 111 N N N RPN | RO 2 1 <10 I AN 5.050 ....01/08/2024 ...|....06/01/2030 ...
62620H-CP-5 ... MUNICIPAL ELEC AUTH GA . N L .. 1.G FE ..|... 1,700,000 |...89.3820 |... ,519,494 |.... A, ,700,000 O 0 0 fel0 22397 | 2.397 ...10/01/2021 ...|....01/01/2030 ...
63968\1-5H-8 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... 2. .. 1.AFE ..|... ..510,050 |. 102.9160 |... 514,580 |.... ....509,452 O e (598) o0 feiiil0 00062250 | 5.954 ....04/24/2024 ...|....09/01/2047 ...
639681-F4-6 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... 2 ... .. 1.AFE ..|... ...99.6570 |... 249,143 |.... ....250,000 O 0 0 [0 40350 | 4.350 ...06/30/2022 ...|....09/01/2040 ...
641279-B7-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV ... 2. .. 1.B FE ..|... . 101.2110 |... 253,028 |.... ....261,435 O e (278) eeecceenl0 00006000 .. 5.339 ....08/22/2024 ...|....10/01/2054 ...
641279-RV-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV ... 2 .. 1.BFE ..|... ...84.6230 |... 211,558 |.... ....250,000 O 0 0 0000032250 |- 3.250 ....03/10/2022 ...|....10/01/2044 ...
64461X-HT-5 ..... NEW HAMPSHIRE HEALTH & ED FACS AUTH REV ... . .. 1.CFE ..|... . 104.9870 |... 262,468 |.... ....250,000 0. eeeeieneeeenn0 o0 ]...6.566 ... 6.565 ....10/04/2023 ...|....11/01/2033 ...
64469D-M3-2 ... NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM . 2 1AFE . . 106.0450 |. ..259,810 |. .256,434 |.. .0 (1,448) |. ......5.146 ...10/27/2022 .. 07/01/2053 ...
646080-UX-7 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH ... 2. .. 1.BFE ..|.. .. 132,638 |...93.1600 |... 125,766 |.... ..135,000 |. ... 132,917 0. LG 104 0 0411080500 3.635 ...04/06/2022 ... |....12/01/2039 ...
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646080-VY-4 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH .....coeevves foon ven] vnnnnns 2 i CACFE i 196,031 |...89.0500 |..........eee.... 182,553 [oiiiiinnnnnnn 205,000 [.oeeeivinnnnnns 197,096 |..ooovvvennnnns (U R | RN | N AU | B RN 2.500 |...... 2.802 ....03/15/2022 ...|....12/01/2040 ...
646080-10-0 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH 2 ... .. 1.F FE ..|... .. 258,800 |. 100.5880 |... ..250,000 |.. ....256,429 JLO I O (1) N FORRRPt | B IUUUPRPRRIN | ) AU 5.000 |...... 4.500 ...04/22/2022 ...|....12/01/2052 ...
64613A-B0-4 ..... NEW JERSEY ST HSG & MTG FIN AGY REV 2. .. 1.CFE ..|... .. 251,563 |...95.3470 |... ....250,893 LU R ;515 N AU | N RPN | ) AN 3.850 |...... 3.7 ....04/07/2022 ...|....10/01/2039 ...
64613A-BR-2 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 ... .. 1.CFE ..|... ...96.3650 |... ....529,406 O e (1,257) |0 o0 e 3.950 |...... 3.673 ...04/06/2022 ...|....10/01/2044 ...
64613A-FA-5 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2. .. 1.CFE ..|... ...64.3330 |... ....240,000 I RN | N | RPN | B FN 2.400 |...... 2.400 ....07/29/2021 ...|....04/01/2052 ...
64613A-GD-8 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 ... .. 1.CFE ..|... ...99.5500 |... ....490,000 JLO I N | I APt | B ISP | ) AT 4.600 |...... 4.600 ...09/01/2022 ...|....10/01/2046 ...
64613A-HK-1 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2. .. 1.CFE ..|... . 100.4650 |... ....250,000 O o0 o0 [0 e 4.800 |...... 4.800 ....04/28/2023 ...|....10/01/2053 ...
647201-CH-3 ..... NEW MEXICO MTG FIN AUTH ... 2 ... .. 1.AFE ..|... . 100.0070 |... ....281,623 JO I U (11 AUt | B IUUUPURPRRTPIN | B AU 4.000 |...... 3.79% ....05/06/2022 ...|....01/01/2049 ...
647201-QF-2 ..... NEW MEXICO MTG FIN AUTH 2 1AFE .. .. 67.0770 |. .490,000 |.. .0 .2.625 |......2.625 ....10/15/2021 .. 07/01/2051
647201-RK-0 ..... NEW MEXICO MTG FIN AUTH 2 1AFE .. ...72.2260 |. .495,000 |.. .0 .2.700 |......2.700 ....01/14/2022 .. 09/01/2047
647201-YQ-9 ..... NEW MEXICO MTG FIN AUTH ... 2. 1AFE .. . 100.3030 |. . . .295,000 |.. .0 .0 ......4.700 |......4.700 ....07/14/2023 .. 09/01/2083 ...
647719-QM-8 ..... NEW ORLEANS LA SEW SVC REV .. 1 .. 2.AFE ..|... ...72.5720 |... 326,574 |.... . . ...450,000 0 . o0 o0 o0 e 2.839 |...... 2.839 ...02/05/2021 ...|....06/01/2041 ...
649451-DM-0 ... NEW YORK CONVENTION CTR DEV CORP N Y REV .. 2. .. 1.F FE ..|... . 100.4120 |... 502,060 |.... ... 500,000 |.. 503,081 O [ (3,410) [0 [0 5.000 |...... 4.270 ....08/21/2023 ...|....11/15/2040 ...
64971X-DZ-8 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... N L .. 1.AFE ..|... ...97.3160 |... ..1,800,346 |.... .1,850,000 |.. ,855,322 O [ (1,478) |0 [0 e 3.750 |...... 3.657 ...06/26/2018 ...|....05/01/2028 ...
64972E-U0-0 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .... 2. .. 1.CFE ..|... ...78.2750 |... ..289,618 |.... ... 370,000 0. FRN VN R | N | B RO 2.683 |...... 2.653 ....02/24/2021 ...|....11/01/2036 ...
649883-22-1 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV 2 ... .. 1.BFE ..|... ...91.6130 |... 403,097 |.... ....429,037 0 . e 352 [0 0 [ 3.850 |...... 4.033 ...06/08/2022 ...|....10/01/2044 ...
64988Y-CS-4 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV - .. 2. .. 1.B FE ..|... ...99.0180 |... 242,594 |.... ....239,036 0. <1< VI R | R N | I Y 3.500 |...... 3.867 ....06/16/2023 ...|....10/01/2032 ...
64988Y-EP-8 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV 2 ... .. 1.BFE ..|... ...69.3720 |... 152,618 |.... ....208,946 0 e 390 |0 o0 e 2.450 |...... 2.770 ....02/02/2022 ...|....10/01/2045 ...
64988Y-HX-8 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV 2. .. 1.B FE ..|... ...69.1570 |... 338,869 |.... ...487,822 L Y £ N RN | B SN 2.500 |...... 2.521 ...03/19/2021 ...|....10/01/2046 ...
64988Y-KJ-5 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. 2 .1.BFE .. ...79.9400 |. ..151,886 | 190,000 |.. .0 .2.200 |......2.200 ....07/01/2021 .. 04/01/2036
64988Y-0G-5 ..... NEW YORK ST MTG AGY HOMEQWNER MTG REV .. 2 .1.BFE .. ...81.7390 |[. ..200,261 |. .245,000 |.. .0 .3.300 |......3.300 ....02/28/2022 .. 10/01/2047
64988Y-VB-0 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV 2 .1.BFE .. . 101.4550 |. ..253,638 |. .250,000 |.. .0 .4.700 |......4.701 ....06/29/2023 .. 10/01/2038
650116-FK-7 ..... NEW YORK TRANSN DEV CORP SPL FAC REV . -2 L2.AFE .. . 105.2910 |. 263,228 .272,819 |.. .0 .5.000 |......3.661 ...04/06/2022 .. 12/01/2035 ...
658207-6K-6 ..... NORTH CAROLINA HOUSING FINANCE AGENCY .2 .1.BFE .. ...98.1910 |. ..245,478 ..250,000 .250,000 |.. .0 oo 4,550 |......4.550 ....01/10/2024 .. 01/01/2050 ...
658207-04-0 ..... NORTH CAROLINA HOUSING FINANCE AGENCY ... 2. .. 1.B FE ..|... ...88.8550 |... 222,138 |.... ..250,000 |.. ....250,000 LI RN | I N | RPN | B SN 3.500 |...... 3.500 ....03/24/2022 ...|....07/01/2042 ...
658909-4J-2 ... NORTH DAKOTA STATE NORTH DAKOTA HOUSING ... 2 ... .. 1.BFE ..|... . 102.6240 |... 256,560 |.... ..250,000 |.. ....257,449 JLO I U (51:) N ARt | B IR | ) AU 6.250 |...... 5.755 ....01/04/2024 ...|....01/01/2054 ...
658909-L9-5 ..... NORTH DAKOTA STATE NORTH DAKOTA HOUSING ... 2. .. 1.B FE ..|... ...91.7510 |... 458,755 |.... . 500,000 |.. ... 500,000 LI RN | I N | RPN | B SN 3.650 |...... 3.650 ....03/31/2022 ...|....07/01/2042 ...
658909-03-3 ... NORTH DAKOTA STATE NORTH DAKOTA HOUSING ... 2 ... .. 1.BFE ..|... ...93.7070 |... 215,526 |.... ..230,000 |.. ...230,000 J I N | I FORRRRRt | B ISP | B AU 4.920 |...... 4.920 ...06/09/2022 ...|....07/01/2037 ...
658909-T8-9 ..... NORTH DAKOTA STATE NORTH DAKOTA HOUSING ... 2. .. 1.B FE ..|... ...94.7160 |... 118,39 |.... ....125,000 O o0 o0 [0 4.100 |...... 4.100 ....07/20/2022 ...|....07/01/2042 ...
658909-X6-8 ..... NORTH DAKOTA STATE NORTH DAKOTA HOUSING ... 2 ... .. 1.BFE ..|... . 105.4350 |... 258,316 |.... .. ...263,718 JL I O 815X} N ARt | B IEUUPRPRRIN | ) AU 5.750 |...... 4.537 ...01/12/2023 ...|....07/01/2053 ...
662542-DL-0 ..... NORTH SPRINGS IMPT DIST FLA .... 2 .1.CFE .. ...80.9680 |. ..202,420 |. ..250,000 .250,000 |.. .0 . .3.650 |[......3.650 ....10/01/2021 .. 05/01/2041 ...
662851-UY-0 ..... NORTH TEX TWY AUTH REV . 2 .1.DFE .. . 103.1370 |. ..304,254 |. ..295,000 .306,474 |.. .0 (3,347) |- .5.000 |......3.620 ....01/18/2024 .. 01/01/2043
67756C-CZ-9 ..... OHIO ST HOSP REV ......... 2 1FFE .. . 100.6730 |. ..251,683 |. ..250,000 .263,661 |.. .0 (3,403) |. .5.000 |......3.550 ....04/27/2022 .. 01/15/2046
677560-2H-9 ..... [OHIO HOUSING FINANCE AGENCY . 2 1AFE .. . 105.2290 |. ..242,027 |. .240,897 |.. .0 (1,242) |. .5.750 |......4.956 ....10/21/2022 .. 03/01/2054
67756Q-L8-8 ..... [OHIO HOUSING FINANCE AGENCY . 2 1AFE .. ...64.7290 |. ..288,044 |. .445,000 |.. .0 ... 2.450 |......2.450 ...08/25/2021 .. 09/01/2061 ...
677560-04-2 ..... OHIO HOUSING FINANCE AGENCY .... 2 ... .. 1.AFE ..|... ...72.3420 |... 173,621 |.... ....240,000 O 0 0 o0 e 2.700 |...... 2.700 ....10/21/2021 ...|....09/01/2046 ...
67756Q-T7-2 ..... OHIO HOUSING FINANCE AGENCY .... 2. .. 1.AFE ..|... ...75.9940 |... 186,185 |.... ....245,000 O o0 o0 [0 2.700 |...... 2.700 ....01/28/2022 ...|....09/01/2042 ...
677560-X4-4 ..... OHIO HOUSING FINANCE AGENCY .... 2 ... .. 1.AFE ..|... . 100.7250 |... 302,175 |.... ....301,882 O e (218) |0 o0 e 4.550 |...... 4.440 ....01/08/2024 ...|....09/01/2047 ...
677560-X5-1 ..... OHIO HOUSING FINANCE AGENCY - RMBS . 2. .. 1.AFE ..|... . 102.8640 |... 442,315 |.... ....448,182 O e (2,319) |0 [0 e 5.000 |...... 4.264 ...06/20/2022 ...|....03/01/2052 ...
67756U-BD-9 ..... OHIO HOUSING FINANCE AGENCY 2 ... .. 1.AFE ..|... . . 100.0020 |... .. ... 500,000 JL N N | I APPSRt | B IR | ) AU 4.700 |...... 4.700 ....10/24/2024 ...|....09/01/2054 ...
67868U-FW-8 ..... OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA . I .. 1.EFE ..|... ,153,830 |. 101.1470 |... 1,011,470 |.... .1,000,000 |.. ,016,512 JLU P (7 Xy DN AR | I RPN | B AN 5.000 |...... 2.750 ...02/07/2018 ...|....10/01/2025 ...
67884F-S7-2 ..... OKLAHOMA DEV FIN AUTH LEASE REV 2. .. 1.DFE ..|... .. 157,210 |...88.9440 |... 140,532 |.... ... 158,000 |.. 157,343 O [ 85 |0 [0 e 3.750 |...... 3.79%5 ...02/10/2022 ...|....06/01/2036 ...
67886M-T3-3 ..... OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R .... 2. .. 1.AFE ..|... ...99.0800 |... 495,400 |.... . 500,000 |.. .. 500,000 O o0 o0 [0 e 4.600 |...... 4.600 ....10/30/2024 ...|....03/01/2049 ...
67886M-YUI-3 ... OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R . 2 1AFE . . 100.4040 |. ..481,939 |. . 480,000 480,000 |.. .0 ... 4.625 |......4.625 ...06/22/2023 .. 09/01/2046 ...
68608J-YW-5 ..... OREGON ST FACS AUTH REV ... 2. . 1.EFE ..|.. ...76.0420 |... 190,105 |.... ..250,000 |. ...250,000 O 0 0 0 3.508 |...... 3.508 ...02/04/2021 ...|....07/01/2041 ...
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68763G-AJ-7 ..... OSAGE CNTY KANS PUB BLDG COMMN REV ...........cccceee. LACFE s 250,000 |...91.6710 |..eevvenneeeennnn229,178 [onnniiinnnnnnn 250,000 ....ceeevnnnnnnns 250,000 [.....ccevvnnnnnn (VR R | N R | I AR | B SO 37 () I RN N3 VA ST E 3,683 |..eevuiiiinnn 11,050 |....03/29/2022 ... |....09/01/2037 ...
696499-DY-5 ... PALM BEACH CNTY FLA ARPT SYS REV .. 1.EFE ..|... 1,131,060 |. 101.7840 |... .1,000,000 |.. .... 1,029,474 0 feeeennn(16,168) [0 o0 002225000 ... 3.250 ....02/01/2018 ...|....10/01/2032 ...
70869P-HU-4 ..... PENNSYLVANIA ECONOMIC DEV FING AUTH REV .. 2.BFE ..|... . 101.5160 |... O e (9,776) [0 o0 002.5.000 |- 3.223 ...10/18/2016 ...|....12/31/2030 ...
70878C-AN-5 ..... PENNSYLVANIA HIGHER ED ASSISTANCE AGY ED ... .. 1.F FE ..|... ...88.8530 |... . O e A 0 0 el 2.625 | 2.600 ....05/28/2021 ...|....06/01/2042 ...
708797-AN-5 ..... PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M .... I .. 1.AFE ..|... ...93.8100 |... ....566,476 O e 1,183 0 [0 000.3.600 |- 3.972 ...10/17/2018 ...|....08/01/2035 ...
708790-EY-5 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 ... .. 1.BFE ..|... ...76.3980 |... ....255,794 0 [ (1,465) |0 e l0 0222232000 |- 2.350 ....08/10/2021 ...|....10/01/2046 ...
708790-Nv-1 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2. .. 1.B FE ..|... ...66.4200 |... ....250,000 0. e 00 ]0002.550 L 2.550 ....08/19/2021 ...|....10/01/2051 ...
708790-UN-3 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 ... .. 1.BFE ..|... . 108.1180 |... ....465,046 O e (1,902) [0 feeeeiiiiieel0 62250 | 5.560 ...10/25/2023 ...|....10/01/2053 ...
708790-WN-9 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2 .1.BFE .. . 108.2310 |. .539,145 |.. .0 (2,025) | .4.837 ....06/22/2024 .. 10/01/2054
TA781L-AN-1 ... PHILADELPHIA PA AUTH FOR INDL DEV PENSIO . .. 1.EFE .. . 103.8710 |. .457,551 |.. .0 (9,139) | .3.846 ....01/02/2018 .. 04/15/2028
722021-BX-9 ..... PINAL CNTY ARIZ ELECTRICAL DIST NO 3 ELE . 2 .. 1.EFE .. . 102.5780 |. . . 518,736 |.. .0 L (12,117) ). ......2.441 ....10/14/2016 .. 07/01/2027 ...
73358l1-AJ-3 ..... PORT AUTHN Y & N J .. 1.DFE ..|... . 105.9210 |... 12,171 ... ,154,182 JU Y AU (18,946) [...oeeevvveeeen0 |oeeeiiiieeeeennl0 |-enn. 6,040 ... 3.807 ...09/12/2018 ...|....12/01/2029 ...
733581-RQ-9 ... PORT AUTHN Y & N J ... .. 1.DFE ..|... ...95.4750 |... 238,688 |.... 250,000 O e (1,872) 0 [0 0000052310 | 5.310 ....06/01/2022 ...|....08/01/2046 ...
7335811-84-7 ..... PORT AUTHN Y & N J ... |- 1.DFE ... . 103.2180 |... ..1,032,180 |.... ,064,676 0 [ (19,057) v o0 002225000 |- 2.871 ....01/24/2018 ...|....09/15/2031 ...
74381X-AC-5 ..... PROVIDENCE R | REDEV AGY SPL OBLIG .......cevvvnvrvvns foun oen .. 2.BFE ..|... ...83.9720 |... ..209,930 |.... ....250,000 O 0 0 [0 il 40155 | 4.156 ....03/19/2021 ...|....03/15/2036 ...
T4446A-AP-9 ..... PUBLIC FIN AUTH WIS CAP IMPT REV .- 1.DFE ..|... . 103.3330 |... 557,998 |.... ....569,294 O e (7)) 0 feeeeiiieeeeel0 022225000 |- 2.740 ....01/31/2019 ...|....07/01/2027 ...
76219D-AH-1 ..... RHODE 1S COMM CORP SPL FAC REV ... I .. 2.AFE ..|... . 102.4880 |... 512,440 |.... ....514,256 O e (9,182) eeceeeinnl0 o0 02225.000 |- 3.041 ....02/15/2018 ...|....07/01/2026 ...
76221R-27-1 ..... RHODE ISLAND HSG & MTG FIN CORP .. 2 ... .. 1.BFE ..|... ...98.4860 |... 246,215 |.... ....250,000 O i 0 [0 002224000 |- 4.000 ...04/27/2022 ...|....10/01/2037 ...
762218-CII-9 ..... RHODE 1SLAND HSG & MTG FIN CORP 2. .. 1.B FE ..|... . 102.9710 |... 257,428 |.... ...257,119 LU R (-1 N N N RPN | I SN 22 1 I AN 5.843 ....06/12/2024 ...|....10/01/2054 ...
76221T-PC-7 ..... |RHODE ISLAND HSG & MTG FIN CORP REV 2 .1.CFE .. .. 71.1600 |. ..355,800 |. 500,000 |.. .0 .3.032 ....01/14/2021 .. 10/01/2040
762323-CB-7 . RHODE 1S ST STUDENT LN AUTH ED LN REV 2 .1.CFE .. ...95.7330 |. ..272,839 |. .279,049 |.. .0 .4.300 ....04/29/2022 .. 12/01/2041
771902-HJ-5 . ROCHESTER MINN HEALTH CARE FACS REV .. 2 .1.CFE .. . 100.9320 |. ..252,330 |. .266,510 |.. .0 .3.050 ...08/25/2022 .. 11/15/2039
790417-AP-4 ..... ST JOHNS CNTY FLA INDL DEV AUTH REV ....ovvvvvvnnnnns foun one -2 .1.CFE .. ...75.2490 |. 97,824 .131,002 |.. .0 .3.649 ....02/04/2022 .. 10/01/2050 ...
792905-DI-8 ..... ST PAUL MINN HSG & REDEV AUTH HEALTH CAR .........feee ... N 1.FFE .. ...98.2820 |. ..245,705 . .253,482 |.. .0 ......3.601 ...04/05/2022 .. 07/01/2027 ...
79467B-AH-8 ..... SALES TAX SECURITIZATION CORP ILL .. 1.AFE ..|... ,118,550 |. 103.3080 |... ..1,033,080 |.... .1,000,000 |.. ,032,445 O e (15,441 L0 feinl0000225.000 |- 3.310 ...12/11/2018 ...|....01/01/2027 ...
795576-FY-8 ..... SALT LAKE CITY UTAH ARPT REV .. .. 1.EFE ..|... .. 304,368 |. 100.8310 |... ..302,493 |.... . 300,000 |.. ....304,286 O e (82) o0 e l0 002225000 |- 4.390 ....12/10/2024 ...|....07/01/2047 ...
79642B-18-2 ..... SAN ANTONIO .. 1.B FE ..|... .. 259,053 |. 100.3910 |... 250,978 |.... ..250,000 |.. ....251,474 JLOJ R X0 N N N RPN | RO 2144 I AN 3.380 ...01/06/2023 ...|....05/15/2039 ...
797426-AA-9 ..... SAN DIEGO CNTY CALIF REGL ARPT AUTH SPL .. 1.G FE ..|... . 100.0720 |... 500,360 |.... ... 500,000 0 e (590) [0 e l0 002225000 |- 5.000 ....11/15/2024 ...|....07/01/2044 ...
798136-YM-3 ..... SAN JOSE CALIF ARPT REV .. 1.F FE ..|... ...76.1190 |... 190,298 |.... ....250,000 0. PR | I AR (B N T 1 (VI RN 3.170 ....03/25/2021 ...|....03/01/2040 ...
80182Y-CM-7 ..... SANTA CRUZ CNTY CALIF REDEV SUCCESSOR AG .... .. 1.CFE ..|... . 100.0510 |... 215,110 |.... . ...219,049 O e (2,811 0 e l0 002224000 |- 2.620 ....04/01/2022 ...|....09/01/2035 ...
83712D-2X-3 . SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 1AFE .. . 107.5900 |. ..263,5% |. ..245,000 .261,994 |.. .0 (1,125) |. .4.932 ...06/01/2023 .. 01/01/2054 ...
83712D-5D-4 . SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 1AFE .. ...99.8590 |. ..499,295 |. . 500,000 .496,689 |.. .0 .4.671 ....01/24/2024 .. 07/01/2049
83755V-XF-6 ..... SOUTH DAKOTA ST HEALTH & EDL FACS AUTHR . .1EFE .. . 100.0620 |. ..150,093 |. . 150,000 150,000 |.. .0 .5.000 ... 11/17/2023 .. 11/01/2044
83756C-62-3 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI . 1AFE .. . 108.1810 |. ..530,087 |. ..490,000 .525,169 |.. .0 .5.170 ....11/15/2023 .. 05/01/2055
850269-FJ-5 ..... SPRINGDALE ARK SALES & USE TAX REV ...... .1.CFE .. ...98.3780 |. ..221,351 | ..225,000 .223,566 |.. .0 ......5.375 ...06/28/2023 .. 08/01/2046 ...
86607A-AX-1 ..... SUMMIT CNTY OHIO DEV FIN AUTH PORT FACS ... .. 1.DFE ..|... .. 200,532 |. 100.0360 |... . 200,000 |.. ... 200,000 O 0 0 [0 002224000 |- 4.000 ....07/26/2022 ...|....12/01/2033 ...
876380-RH-4 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO . .. 1.EFE ..|... .. 199,163 |...77.5600 |... ..250,000 |.. ....203,973 O s 1,908 [0 [0 0000032292 | 5.001 ....06/13/2022 ...|....09/01/2040 ...
880461-5R-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .. 1.BFE ..|... .. 242,698 |...68.8270 |... ..250,000 |.. ....243,3% O 229 o0 feeil0 02,375 | 2.535 ....11/04/2021 ...|....07/01/2046 ...
880461-7Y-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .. 1.B FE ..|... .. 250,000 |...89.9420 |... ..250,000 |.. ....250,000 O 0 0 [0 0000232500 |- 3.500 ....03/24/2022 ...|....07/01/2042 ...
88046K-CG-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ... .. 1.BFE ..|... . 104.0820 |... ..245,000 |.. ....255,778 JLOJ O ( [61:) N FORRUPPRRRt | R FEUUUPPPRRPIN | ) AR - 41 ) AU 4.880 ...09/30/2022 ...|....01/01/2053 ...
88046K-CN-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .. 1.B FE ..|... . 100.6920 |... . 200,000 |.. ... 200,000 O 0 0 [0 0000040700 |- 4.700 ....03/29/2023 ...|....07/01/2048 ...
88046K-ES-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ... .. 1.BFE ..|... . 100.3440 |... 501,720 |.... . 500,000 |.. ... 500,000 O 0 0 [0 40700 |- 4.700 ...06/28/2023 ...|....07/01/2053 ...
88046K-GU-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .. 1.B FE ..|... . 102.9220 |... 514,610 |.... . 500,000 |.. ... 500,000 0. RN | AR (N NN D < ) I RN 5.351 ...10/05/2023 ...|....07/01/2048 ...
88046K-LB-0 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . .1.BFE .. . 102.8580 |. ..457,718 |. ..445,000 .459,247 |.. .0 (1,114) | .....5.745 ....03/06/2024 .. 01/01/2055 ...
88271H-HO-5 ... TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI .... .. 1.BFE ..|.. . 100.9170 |... 252,298 |.... ..250,000 |. ...265,488 .0 .. L (45) [0 0 )Ll 4875 4.550 ...01/27/2023 ... |....03/01/2053 ...
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88271H-J8-9 ..... TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI ............ L ABFE s 511,840 |. 100.8460 |..........oe.e.e. 504,230 |....cevnnnnnns 500,000 |.eeevvunnniennens 511,057 [ooviiiiiiinnnnnnd (U O (/4 ) 1 AN | N AU | B RN 5.000 |...... 4.699 ...02/07/2024 ...|....03/01/2049 ...
882750-QM-7 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE .... .. 1.BFE ..|... .. 193,750 |...71.7280 |... ....198,944 O e 2,161 |0 o0 e 2.250 |...... 3.946 ....07/07/2022 ...|....07/01/2041 ...
882750-TY-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE .... .. 1.B FE ..|... .. 254,310 |. 102.3170 |... ....253,617 O e (B9 |0 fel0 e 5125 |...... 4.892 ...08/02/2023 ...|....01/01/2048 ...
882750-2X-3 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE .... .. 1.BFE ..|... ..514,670 |. 102.1960 |... ....514,014 JL I O (+151:) N ARt | B IR | ) AU 5125 |...... 4.701 ....06/26/2024 ...|....01/01/2054 ...
88275F-QC-6 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .. 1.B FE ..|... .. 206,595 |. 100.7240 |... ....206,214 LU SRR <[/ )N N | N RPN | ) AN 4.750 |...... 4.511 ....01/30/2024 ...|....03/01/2049 ...
88275F-UT-4 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .. 1.BFE ..|... .. 524,639 |. 105.6480 |... ....515,780 0 [ (3,582) |0 o0 e 5.500 |...... 4.455 ...05/04/2022 ...|....09/01/2052 ...
88275F-VW-6 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .. 1.B FE ..|... .. 258,589 |. 108.2470 |... ....256,294 O [ (1,150) vl o0 6.000 |...... 5.037 ....12/02/2022 ...|....03/01/2053 ...
88275F-WX-3 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... .. 1.BFE ..|... . 102.7980 |... ...368,598 JLO N U (1. IRt | B IR | ) AU 5125 |...... 4.750 ....06/07/2023 ...|....09/01/2048 ...
899154-BB-3 . TULARE CNTY CALIF PENSION OBLIG . .1.DFE .. ...97.3610 |. 800,000 |.. .0 L0 .4.109 |......4.109 ....06/01/2018 .. 06/01/2029
902562-AP-2 . UAB MEDICINE FIN AUTH ALA REV .... .1.DFE .. . 102.3630 |. .749,523 |.. .0 .. (14,224) |. .5.000 |......2.901 ...10/20/2016 .. 09/01/2030
91335V-JP-2 ..... [UNIV PITTSBURGH OF THE COMWLTH SYS OF HI .1.BFE .. ...96.2470 |. 200,000 |.. .0 (1,727) | ......4.000 |......4.000 ....03/28/2022 .. 09/15/2044 ...
913366-DG-2 ..... UNIV CALIF REGTS MED CTR POOLED REV .. 1.DFE ..|... .. 103,978 |. 102.5280 |... . . . ....100,914 0 . e (1189) [0 [0 | 6.458 |...... 4.859 ....04/21/2022 ...|....05/15/2029 ...
91412H-GF-4 ..... UNIVERSITY CALIF REVS .. 1.CFE ..|... 1,700,000 |...92.9080 |... .. 1,579, .1,700,000 |.. ,700,000 LU RN | N | RN | B SN 1.316 |...... 1.316 ....07/10/2020 ...|....05/15/2027 ...
914367-DJ-3 ... UNIVERSITY KANS HOSP AUTH HEALTH FACS RE . .. 1.DFE ..|... .. 522,965 |. 100.3790 |... s ... 500,000 |.. 504,800 J N O (481 151:) N ARt | B IUUUPPPRRIN | ) IO 5.000 |...... 3.520 ....05/04/2022 ...|....09/01/2045 ...
914440-UN-0 ..... UNIVERSITY MASS BLDG AUTH PROJ REV .. 1.CFE ..|... .. 250,000 |.. 86.7070 |... ....250,000 LU RN | N | RPN | ) SN 4.306 |...... 4.306 ...03/16/2022 ...|....11/01/2045 ...
916856-H4-3 ..... UPTOIN DEV AUTH TEX TAX INCREMENT CONTRA ... .. 1.EFE ..|... .. 250,000 |...76.6120 |... ....250,000 J I N | I FORRRRRt | B ISP | B AU 3.464 |...... 3.464 ....02/04/2021 ...|....09/01/2040 ...
917437-FP-5 ..... UTAH HSG CORP SINGLE FAMILY MTG REV .. 1.CFE ..|... .. 299,160 |. 102.7810 |... ....298,773 LU O (<. AU | I RPN | ) AN 6.250 |...... 6.035 ...12/01/2023 ...|....01/01/2054 ...
917437-NE-1 ... UTAH HSG CORP SINGLE FAMILY MTG REV .. 1.CFE ..|... .. 262,610 |. 104.0390 |... 260,098 |.... ....262,205 0 [ (405) |0 [0 6.500 |...... 5.787 ....07/24/2024 ...|....01/01/2055 ...
924190-YJ-4 VERMONT HSG FIN AGY .. 1.B FE ..|... .. 250,232 |. 102.0210 |... 248,931 |.... ....250,092 LU SRR (1) N N | I RPN | ) RN 6.000 |...... 5.643 ...06/22/2023 ...|....11/01/2053 ...
92428C-MN-1 . VERMONT ST STUDENT ASSISTANCE CORP ED LN 1.FFE .. ...95.8330 |. .. 148,541 |. 152,181 |.. .0 .4.375 |...... 4.540 ....06/12/2022 .. 06/15/2040
93978T-8A-0 ..... [WASHINGTON STATE HOUSING FINANCE COMMISS .. 1AFE .. . 102.9240 |. ..509,474 |. .504,126 |.. .0 .6.250 |......5.968 ....04/24/2024 .. 06/01/2054
944514-1.2-2 ... [WAYNE CNTY MICH ARPT AUTH REV .... . 1EFE .. . 108.6820 |. .516,009 |.. .0 .5.500 |......5.049 ....09/28/2023 .. 12/01/2048
944514-7Y-7 . WAYNE CNTY MICH ARPT AUTH REV . 1FFE .. . 104.1540 |. . .225,000 |.. .0 .5.000 |......4.999 ....10/27/2023 .. 12/01/2031 ...
95662N-KH-0 . WEST VIRGINIA ST HSG DEV FD . 1AFE .. ...99.8420 |. . .430,000 |.. .0 oo 4,550 |......4.550 ...06/28/2023 .. 11/01/2048 ...
958519-2V-1 ..... WESTERN KY UNIV REVS .. 1.F FE ..|... ...99.9940 |... ....505,000 O e (348) |0 o0 e 4.750 |...... 4.750 ....12/07/2023 ...|....09/01/2033 ...
976596-A0-9 ..... WISCONSIN CTR DIST WIS APPROPRIATION REV .. .. 1.EFE ..|... . 102.5880 |... ....734,258 0 [ (12,768) |0 [0 e 5.000 |...... 3.090 ...03/09/2018 ...|....12/15/2030 ...
976890-J0-0 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. |- 1.CFE ... . 100.0500 |... ....212,679 O e (288) |0 o0 e 4.000 |...... 3.811 ...06/02/2022 ...|....03/01/2047 ...
976890-WC-6 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. |- 1.CFE ... . 100.3640 |... ... 500,000 O 0 0 [0 e 4.750 |...... 4.750 ....11/20/2024 ...|....03/01/2051 ...
97712D-7X-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV ... . e [2 i L 2.CFE L . ...67.5130 |... . .. ....420,000 L RN | N | RPN | B FON 3.940 |...... 3.940 ....02/24/2021 ...|....08/15/2041 ...
988511-AP-8 ..... YUMA ARIZ PLEDGED REV ..eevvueiiiiieennieneeennnnnnenees fooe vee [ nnnees 2 teeeennns L ADFE s 500,000 |...77.5740 |...ccvvuuniaens KT T(UN T 500,000 [-eeevnnunaaaeees 500,000 0 fooeereeemiinen0 o0 0 2.632 |...... 2.632 ...01/13/2021 ...|....07/15/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 91,688,359 | XXX 85,285,862 88,939,574 90,086,860 0 XXX XXX XXX XXX
25477T-AB-3 ..... DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ... |- TAFE L .. 241,116 |. 100.4760 |... 241,142 ... ..240,000 |.. ....240,000 O [0 0 [0 e 4.450 |...... 4.450 ...05/17/2022 ...|....06/15/2031 ...
3128MJ-58-2 ... FH G08841 - RMBS 1A ) ... 57,577 |...89.8680 |... ...52,386 |.... O e 138 |0 [0 e 3.500 |...... 3.971 ....09/17/2018 ...|....10/01/2048 ...
3128\lJ-5T-3 FH G08857 - RMBS . 1.A ... .. 1,616,210 |...92.7960 |.............. 1,477,046 |.... .... 1,660,345 O e (B,747) |0 [0 e 4.000 |...... 3.278 ...12/20/2018 ...|....01/01/2049 ...
31320M-3L-7 . FH SD0803 - RWBS . 1.4 .. ...85.8360 |. ..2,062,693 |. 2,419,977 |.. .0 .3.000 |......2.889 ....02/10/2022 .. 01/01/2052 ...
31320T-\R-7 . FH SD5800 - RMBS . 1.A .. ...92.8070 |. .. 3,407,441 |. .3,595,765 |.. .0 .4.000 |......4.417 ....00/27/2024 .. 07/01/2049
31320V-3M-5 . FH SD8004 - RVBS . 1.4 .. ...86.3000 |. ..564,484 |. 677,175 |.. .0 .3.000 |......2.470 ....08/01/2019 .. 08/01/2049
31320V-3Y-9 . FH SD8015 - RMBS . 1.A .. ...82.6380 |. ..716,981 |. 862,011 |.. .0 .2.500 |......2.580 ....09/23/2019 .. 10/01/2049
31320V-4H-5 ..... [FH SD8024 - RMBS . 1.4 .. ...86.2640 |. ..2,006,743 |. . 2,569,588 |.. .0 ......3.000 |......2.176 . ....06/28/2021 .. 11/01/2049 ...
31320V-4li-2 ... FH SD8037 - RMBS . 1.A ... ...82.4710 |... 4,534,059 |.... ....5,542,198 0 e (3,807) |0 o0 e 2.500 |...... 2.378 e 1 .. 137,444 |....02/27/2020 ...|....01/01/2050 ...
31320V-74-8 ..... FH SD8097 - RWBS . 1.4 ... ...78.5910 |... .. .... 3,972,554 O [ (9,21 [0 [0 2.000 |...... 1.595 ...6, . 77,166 |....07/08/2020 ...|....08/01/2050 ...
31320-A6-0 ..... FH SD8129 - RMBS . 1.A ... . ...82.2710 |... ..579,788 |.. 0 [ (2,021) Jeeeeeeen0 o0 e 2.500 |...... 1.798 AR . 14,495 |....01/12/2021 ...|....02/01/2051 ...
313200-AP-8 ..... FH SD8114 - RMBS . 1.4 ... .. 774,958 |...82.3100 |... ..739,569 |.. O [ (3,401 [0 [0 2.500 |...... 1.764 AN . 18,489 |....11/24/2020 ...|....12/01/2050 ...
313200-BU-6 ..... FH SD8151 - RMBS . 1A ) 2,030,610 |...82.3800 |... . .1,960,832 |.. 0 |oeeennnn. (4,064) | POV PO 2.500 |...... 2.041 .4, . 49,021 |....04/28/2021 ...|....06/01/2051 ...
313200-CJ-0 ... FH SD8173 - RMBS TA 6,461,458 |...81.9100 [.............. 5,095,718 |....ooeiennnn 6,221,119 [....oovvennnns 6,439,321 ..o 0 e (12,202) |.eevennennnnd [ 0 ...... 2.500 |...... 2.022 s 155,528 |....09/08/2021 ...|....10/01/2051 ...
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313200-CP-6 ... FH SD8178 - RMBS 4 s LA e 5,578,515 ...81.5950 |.............. 4,419,380 |....covvunnnns 5,416,239 |.cooeerinnnnn 5,561,446 |...oeniriinnnnnd 0 |eeens (8,174) [oviiiiieenn0 0 [, 2.500 |...... 2.130 [MON ... [oeveevennnnnn 11,284 |, 135,406 |....10/07/2021 ...|....11/01/2061 ...
313200-D6-7 ..... FH SD8225 - RIBS . N LA .... 10,859,795 |...85.1250 |... ....10,242,216 |.... ...12,031,972 |.. ...10,862,497 0 e 2,702 |0 o0 e 3.000 |...... 4.403 [MON ..... ... 90,240 |....09/27/2024 ...|....07/01/2052 ...
313200-DS-9 ..... FH SD8213 - RMBS . I L LA .. 18,261,084 |...85.0470 |... ....16,698,914 |.... ...19,634,925 |.. ...18,278,563 O e 4,865 |0 0 3.000 |...... 3.962 .. 310,048 |....12/09/2024 ...|....05/01/2082 ...
313200-EG-4 ..... FH SD8235 - RIBS ... N LA ...85.0500 |....cceuunnnns 3,768,266 |.... . 4,430,648 |.. ... 4,221,767 0 [ 8,663 |0 o0 e 3.000 |...... 3.643 .. 132,919 |....07/25/2022 ...|....08/01/2052 ...
3132D0-ER-0 ..... FH SD8244 - RIBS ... I L LA ...91.6000 |... ... 12,737,453 |.... ...13,414,284 O 893 o0 [0 4.000 |...... 4.521 .. 139,085 |....09/27/2024 ...|....09/01/2082 ...
313200-F3-2 ..... FH SD8286 - RMBS . N LA ...91.5200 |... ..8,204,822 |.... . . ... 8,546,045 0 23,840 |0 [0 e 4.000 |...... 4.869 362,536 |....12/28/2022 ...|....01/01/2053 ...
313200-M5-9 ... FH SD8480 - RVBS . I L LA ...91.4650 |... 702,559 |.... ... 768,118 |.. 740,718 LU R [o1- T N | N RPN | ) F 4.000 |...... 4.491 .. 7,681 |....00/27/2024 ...|....09/01/2054 ...
3133KN-K6-9 ..... FH RA6617 - RMBS N LA ...82.6220 |....coounnnnns 4,649,384 |.... .5,627,295 |.. .... 5,541,555 0 e 3183 |0 o0 e 2.500 |...... 2.700 .. 140,682 |....02/11/2022 ...|....01/01/2052 ...
3136BC-PR-5 . FNR 2020-079 JA - CMO/RVBS 4 1.4 .. ...89.0010 |. 1,541,693 |. 1,732,220 .1,760,333 |.. .0 .1.500 |......1.043 . 25,983 |....10/08/2020 .. 11/25/2050
3138WJ-M4-7 ..... FN AS8478 - R\BS . 4 1.A .. .. 86.6870 |. ..5,576,528 |. .5,913,062 |.. .0 .3.000 |......4.479 . 48,247 |....09/27/2024 .. 12/01/2046
3138WJ-TG-3 ..... FN AS8650 - RMBS . 4 1.4 .. ...86.4390 |[. .. 3,460,362 |. .3,681,646 |.. .0 ......3.000 |......4.466 . 30,024 |....00/27/2024 .. 01/01/2047 ...
31400N-112-4 ...... FN CB3364 - RMBS . N LA ...85.1560 |....cevnunnnns 5,047,177 |.... ....5,590,682 O e 6,604 |0 o0 e 3.000 |...... 3.786 .. 177,809 |....05/02/2022 ...|....04/01/2052 ...
31400P-RG-4 ... FN CB4086 - RMBS ... I L LA ... 92.0740 |...coovnnnnnns 4,699,986 |.... .... 4,985,093 O o886 o0 o0 e 4.000 |...... 4.346 ... 51,046 |....00/27/2024 ...|....07/01/2052 ...
3140X7-CA-5 ..... FN FM3664 - RMBS ... N LA ...92.7080 |..ccevnnnnnnns 3,925,970 |.... .... 4,638,857 0 [ (32,478) |0 [0 e 4.000 |...... 2.447 .. 169,391 |....06/28/2021 ... |....03/01/2049 ...
3140XA-2J-0 ..... FN FM7076 - RMBS ... I L LA .. 86.6770 |.....cevnnnnns 8,972,755 |.... ...10,789,367 O [ (25,459) |0 o0 e 3.000 |...... 2.343 .. 310,558 |....12/13/2021 ... |....12/01/2080 ...
3140XD-RC-2 ... FN FM9482 - RMBS .... N LA ...85.0030 |....covvunnnns 6,005,102 |.... ....6,296,865 0 feeennnnn 36,266 |oeeeneeeeennn0 [0 e 3.000 |...... 4.744 ..211,937 |....06/27/2023 ...|....11/01/2051 ...
3140XH-6N-2 ..... FN FS2676 - RMBS . I L LA ...85.1260 |... ....21,719,867 |.... ...22,773,212 O [ 121,283 |0 [0 e 3.000 |...... 4.708 .. 765,449 |....06/08/2023 ...|....06/01/2052 ...
31418C-P5-7 ..... FN MA3143 - RMBS . N LA ...86.7340 |...ccovnnnnnns 4,520,423 |.... ....4,977,726 0 22,930 |0 o0 e 3.000 |...... 3.758 .. 156,355 |....12/20/2018 ...|....09/01/2047 ...
31418C-XN-9 ..... FN MA3384 - RVBS . I L LA ...92.7340 |... 531,511 |.... ....5%,477 LU O 8- N N | I RPN | ) A 4.000 |...... 3.295 ...07/20/2018 ...|....06/01/2048 ...
31418D-2N-1 . FN MA4380 - RVBS . 4 1.A .. ...85.7300 |. ..106,515 |. .130,923 |.. .0 ... (229) |. .3.000 |......2.241 ....08/11/2021 .. 07/01/2051
31418D-6A-5 ..... FN MA4464 - RVBS . 4 1.4 .. ...74.0060 |. ..1,783,708 |. .1,923,675 |.. .0 23,472 | .1.500 |...... 4.465 ....00/28/2022 .. 11/01/2051
31418D-7F-3 ..... FN MA4493 - RMBS . 4 1.A .. .. 81.8060 |. .. 5,591,475 |. .6,835,043 .6,979,158 |.. .0 (8,094) |. .2.500 |......2.207 ....11/15/2021 .. 12/01/2051
31418D-FF-4 ..... FN MA3765 - RMBS . |4 1.4 .. ...82.6360 |. ..586,210 |. ..709,388 718,343 |.. .0 ... (905) |. .2.500 |......2.314 ....08/30/2019 .. 09/01/2049 ...
31418D-KT-8 ..... FN MA3905 - RMBS . |4 1.A .. ...86.2120 |. ..8,009,097 |. .9,290,003 .9,677,251 |.. .0 .. (34,8%) |. ......3.000 |......2.390 ...01/06/2020 .. 01/01/2050 ...
31418D-SH-6 ..... FN MA4119 - RVBS . I L LA ...78.39%60 |.......oeunnn. 3,311,812 |.... . 4,224,465 |.. ... 4,337,647 JLOJ R (107N N | N RPN | B A 2.000 |...... 1.631 ....07/17/2020 ...|....09/01/2050 ...
31418D-T0-5 ..... FN MA4158 - RMBS ... N LA ...78.5500 |... ..998,483 |.. ....1,030,975 O e (2,517) 0 o0 e 2.000 |...... 1.560 ....09/30/2020 ...|....10/01/2050 ...
31418D-UG-5 ..... FN MA4182 - RUBS ... I L LA ...78.5650 |... .4,428,668 |.. .... 4,560,432 O SRR ([0 [6Xc N N | N RPN | ) A 2.000 |...... 1.595 ....10/26/2020 ...|....11/01/2050 ...
31418D-V7-4 ..... FN MA4237 - RMBS . N LA .. 78.0700 |... 0 [ (20,472) |0 [0 e 2.000 |...... 1.640 ....01/12/2021 ...|....01/01/2051 ...
31418D-WS-7 ..... FN MA4256 - RVBS . I L LA ...82.3690 |... O e (2,248) |0 0 2.500 |...... 1.798 ....01/12/2021 ...|....02/01/2051 ...
31418D-XK-3 ..... FN MA4281 - RVBS . N LA ...78.4400 |.............. 1,964,423 |.... ....2,576,260 0 . o (4,540) [oeeeeiieeee0 [0 | 2.000 |...... 1.625 ...02/09/2021 ...|....03/01/2051 ...
31418D-Z0-5 ..... FN MA4356 - RVBS . 4 1.4 .. ...82.1720 |. .. 1,976,356 |. . 2,485,079 |.. .0 (5,222) |. .2.500 |......2.041 ...04/28/2021 .. 06/01/2051 ...
31418E-6Y-1 ..... FN MA5386 - RVBS . 4 1.A .. ...94.0960 |. .27,005,552 |. 28,700,000 27,636,402 |.. .0 .4.500 |......5.015 ....12/09/2024 .. 06/01/2054
31418E-WZ-9 ..... FN MA5163 - RMBS . 4 1.4 .. ...94.1380 |. ..5,334,773 |. .5,666,971 5,225,235 |.. .0 .4.500 |......5.663 ....00/29/2023 .. 10/01/2053
31418E-XF-2 ..... FN MA5177 - RMBS . 4 1.A .. ...91.4890 |. ..5,504,013 |. .6,016,038 .5,501,628 |.. .0 ......4.000 |......5.312 ...09/20/2023 .. 10/01/2053 ...
31418F-CD-7 ..... FN MAS5467 - RMBS . 4 e | 1AL ...91.4880 |... 301,764 |.... ..329,840 |.. 318,109 O e M8 0 0 4.000 |...... 4.490 ...09/27/2024 ...|....09/01/2054 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 254,502,707 | XXX 228,034,896 263,682,193 255,270,943 0 62,304 0 0 XXX XXX XXX 696,799 5,577,155 XXX XXX
010047-ED-6 ..... AKRON OHIO CTFS PARTN ... o | LEFE L .. 458,157 |. 101.2300 |... ..399,859 |.... ..395,000 |. ....408,548 JLO N O (3 {1:) N ARt | B IR | ) AU 5.000 |...... 3.140 . 19,750 |....10/17/2016 ...|....12/01/2026 ...
54627R-AN-0 ..... LASGOV 22A A3 - ABS .. 4 1AFE .. 2,300,000 |...94.6560 |. ..2,177,088 |. .2,300,000 .2,300,000 |.. .0 ... 4275 ... 4.274 . 98,325 |....06/12/2022 .. 02/01/2036 ...
678908-4F-8 ..... OKSDEV 2022 A1 - ABS .... 4 LA FE L .. 207,717 |...96.7810 |... 201,030 |.... ... 207,717 |.. 207,717 JL I N | I FORRPRR | B IR | ) AT 4135 |...... 4.134 . ...8,589 |....08/31/2022 ...|....12/01/2033 ...
800860-CS-5 ..... SANGER CALIF UNI SCH DIST CTFS PARTN .......ovvvvvvnns foon venfvnnnnns 1,2 e LAFFE i 160,270 |. 100.0170 |......eeeeennen 155,026 |....ooeiivnnnnnns 155,000 [.oiivevennninnnns 155,000 [.ooivvvennninnns JO I o (I OO | I FEUUUUUPTRN (N RN 5.250 |...... 5.250 [JJ cooiiis |ooviinininiiinns 4,069 |..ooiiiiinnnnn 8,138 |....07/19/2022 ...|....07/01/2027 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 3,126,143 | XXX 2,933,003 3,057,717 3,071,265 0 (6,766) 0 0 XXX XXX XXX 47,399 134,802 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 349,317,210 | XXX 316,253,762 355,679,483 348,429,069 0 (278,551) 0 0 XXX XXX XXX 1,889,020 9,002,224 XXX XXX
00130H-CH-6 ..... |AES CORP .eeieiiiiiiiiseciiii e e r e | ...... | ....... |1,2 ......... 2.0FE . ]viiininiiinnnns 964,880 |. 100.5420 |.............. 1,005,420 |.............. 1,000,000 J..eeenniiiinnnnn 973,448 |..ovvnnnnnnnd (U [ A4 [ U 0 ...... 5.450 |...... 6.327 [ coovien |oviininiiis LT 54,500 |....09/27/2023 ...|....06/01/2028 ...
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00846U-AR-2 ..... AGILENT TECHNOLOGIES INC ...cevvvvvennieiiiiinineeennns foee vee | s 1,2 e L 2AFE L 1,494,570 |...94.9510 |......oeunnnns 1,424,265 |..oovennnnnenn 1,500,000 [...oeeeennnnn 1,494,705 [.oeevinnnnnnnnd (0 O KT RN | I AR | B KN 4.750 |...... 4.7% ....00/04/2024 ...|....09/09/2034 ...
009280-AX-9 ..... AIRCASTLE LTD 12 .. 2.CFE ..|... . 103.3530 |...cevvnnnnnns 1,550,295 |.... .1,500,000 |.. ... 1,497,942 J I 11 ) I FORRPP | B IUUUPRRPRRPIN | B AU 6.500 |...... 6.544 ...07/13/2023 ...|....07/18/2028 ...
025816-DV-8 ..... AMERICAN EXPRESS CO ... 12,5 | LR FE L . 100.5240 |..........n... 2,412,576 |.... .2,400,000 |.. ....2,400,000 LI RN | N | RN | B AN 5.043 |...... 5.047 ....07/22/2024 ...|....07/26/2028 ...
03027X-AP-5 ..... AMERICAN TOWER CORP ... 12 .. 2.BFE ..|... ...96.9400 |... .1,300,000 |.. ....1,233,619 0 [ 28,667 o0 o0 e 3.550 |...... 5.741 ...09/08/2023 ...|....07/15/2027 ...
03027X-BS-8 ..... AMERICAN TOWER CORP ... 12 .. 2.BFE ..|... ...83.1430 |... ... 200,000 |.. L R ([ N | N RN | ) SN 2.300 |...... 2.363 ....00/23/2021 ...|....09/15/2031 ...
03027X-CF-5 ..... AMERICAN TOWER CORP 12 .. 2.BFE ..|... . 103.0160 |... .1,000,000 |.. ....996,999 O i34 |0 0 e 5.900 |...... 5.944 ...09/12/2023 ...|....11/15/2033 ...
03063U-AA-9 ..... AMERICOLD REALTY OPERATING PARTNERSHIP L . 12 .. 2.BFE ..|... ...95.6990 |... ... 750,000 |.. ... 750,000 LU RN | N | RN | B SN 5.409 |...... 5.409 ....00/05/2024 ...|....09/12/2034 ...
03076C-AN-6 ..... AMERIPRISE FINANCIAL INC .. 12 .. 1.G FE ..|... . 103.0300 |... .1,500,000 |.. ....1,498,110 O e 522 |0 [0 e 5.700 |...... 5.736 ....11/07/2023 ...|....12/15/2028 ...
031162-DE-7 ..... AMGEN INC ............. 1,2 L2.AFE .. ...89.0970 |. . 500,000 .499,088 |.. .0 .3.350 |......3.379 ....02/17/2022 ..
036752-AR-4 ..... [ELEVANCE HEALTH INC .. 1,2 L2.AFE .. ...96.3090 |. .1,600,000 1,598,958 |.. .0 .1.500 |...... 1.555 ....03/08/2021 ..
04015K-AB-6 ..... ARES FINANCE CO Il LLC .. 1,2 L2.AFE .. ...90.4160 |. . .1,200,000 1,198,392 |.. .0 ... 3,200 |......3.277 ...06/10/2020 .. .
04685A-3X-7 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... . 100.9790 |... 2,019,580 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 5.349 |...... 5.349 ....07/08/2024 ...|....07/09/2027 ...
05348E-BH-1 ..... AVALONBAY COMMUNITIES INC . .. 1.G FE ..|... ...86.7730 |... 1,041,276 |.... .1,200,000 |.. ....1,19%,788 O e 887 o0 [0 2.450 |...... 2.498 ....06/08/2020 ...|....01/15/2031 ...
06051G-GL-7 ..... BANK OF AMERICA CORP 1.G FE ..|... ...97.3950 |... 3,895,800 |.... .4,000,000 |.. ... 3,914,248 0 23,595 |0 o0 e 3.705 |...... 4.408 ....06/02/2022 ...|....04/24/2028 ...
06051G-JB-6 ..... BANK OF AMERICA CORP .... | 1.GFE ... ...88.0970 |... 1,321,455 |.... .1,500,000 |.. ....1,516,184 O e (2,822) |0 o0 e 2.592 |...... 2.375 ....12/13/2021 ...|....04/29/2031 ...
06051G-JT-7 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...85.9590 |... 1,418,324 |.... .1,650,000 |.. ....1,666,166 0 [ (2,340) |0 o0 e 2.687 |...... 2.518 ....11/10/2021 ...|....04/22/2032 ...
06051G-KW-8 ..... BANK OF AMERICA CORP .... 1.6 FE ..|... . 100.2100 |... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 4.948 |...... 4.950 ....07/19/2022 ...|....07/22/2028 ...
06051G-LU-1 ..... BANK OF AMERICA CORP .... |- 1LEFE ..|... . 102.7040 |... 308,112 |.... . 300,000 |.. ....301,420 O [ (128) 0 o0 e 5.872 |...... 5.802 ...09/13/2023 ...|....09/15/2034 ...
06675F-BB-2 ..... BANQUE FEDERATIVE DU CREDIT MUTUEL SA .. .. 1.EFE ..|... . 102.0790 |... 2,551,975 |.... .2,500,000 |.. ....2,500,000 I RN | N | RPN | B SN 5.790 |...... 5.790 (W ....... . . .. 144,750 |....07/05/2023 ...|....07/13/2028 ...
096591-201-5 ..... BNP PARIBAS SA ... . 1.GFE .. ...91.6620 |. ..1,008,282 |. .1,100,000 .1,100,000 |.. .0 .1.904 |...... 1.904 s . 20,944 |....09/23/2020 .. 09/30/2028
096591-2X-1 ..... BNP PARIBAS SA s .1.GFE .. . 100.3030 |. .. 1,103,333 |. .1,100,000 1,111,286 |.. .0 .5.738 |......5.593 .22, . 31,559 |....06/05/2024 .. 02/20/2035
097023-CM-5 . BOEING CO ....... . 2 .2.CFE .. ...95.3570 |. ..1,048,927 |. .1,100,000 1,037,861 |.. .0 .2.700 |......5.611 .12, . 29,700 |....09/08/2023 .. 02/01/2027
10921U-2J-6 ..... | BRIGHTHOUSE FINANCIAL GLOBAL FUNDING .........ovvvvvnsfoen von[eommenn [ vereenians .. 1.G FE .. . 100.8620 |. .1,500,000 . 1,498,048 |.. .0 .5.550 |[......5.612 .18, . 41,163 |....06/03/2024 .. 04/09/2027 ...
11272B-AA-1 ... BROOKFIELD FINANCE | (UK) PLC ..oeeeeeeeeeeeeeeieeee feen e (1,2 | 1GFE L. ...82.6220 |. .1,500,000 .1,500,000 |.. .0 ......2.340 |......2.340 . .14, . 35,100 |....07/21/2021 .. 01/30/2032 ...
12513G-BG-3 ..... CDW LLC 12 .. 2.CFE ..|... ...95.9070 |... .1,700,000 |.. 1,700,000 O o0 o0 [0 2.670 |...... 2.670 s . 45,390 |....11/23/2021 ...|....12/01/2026 ...
126117-AX-8 ..... CNA FINANCIAL CORP .... 1,2 e .. 2.AFE ..|... . 100.8870 |... . 900,000 |.. 0 e 2,301 0 o0 e 5.500 |...... 5.938 s . 49,500 |....08/02/2023 ...|....06/15/2033 ...
12661P-AB-5 ..... CSL FINANCE PLC .. 1.G FE ..|... ...96.3510 |... . .1,500,000 |.. O 428 o0 [0 4.050 |...... 4.085 ... 10, .60,750 |....04/20/2022 ...|....04/27/2029 ...
14040H-DC-6 ..... CAPITAL ONE FINANCIAL CORP .. .. 2.AFE ..|... . 110.4110 |... 1,104,110 |.... .1,000,000 |.. O 0 0 [0 e 7.624 |...... 7.627 ...10/27/2023 ...|....10/30/2031 ...
171239-AL-0 ..... CHUBB INA HOLDINGS LLC .. 1.F FE ..|... ...99.6440 |... 1,494,660 |.... .1,500,000 |.. 1,498,558 LU R 23 N | I RN | ) AN 4.650 |...... 4.674 ....07/29/2024 ...|....08/15/2029 ...
172967-MY-4 ... CITIGROUP INC .. .. 1.G FE ..|... ...84.6400 |... 931,040 |.... .1,100,000 |.. 1,100,000 0 . PPN | N RPN | R IR 2.561 |...... 2.561 ...04/27/2021 ...|....05/01/2032 ...
172967-PA-3 ..... CITIGROUP INC .. .1.GFE .. . 104.8600 |. .. 4,299,260 |. .4,100,000 .4,206,383 |.. .0 ..(10,377) | .6.270 |......5.854 ....00/13/2023 .. 11/17/2033 ...
17308C-C5-3 . CITIGROUP INC .. . 1.GFE .. ...90.1890 |. . 500,000 514,478 |.. .0 (2,795) | .2.976 |......2.340 ....12/13/2021 .. 11/05/2030
18977-20-1 ... CNO GLOBAL FUNDING . .. 1.G FE .. . 101.8290 |. .1,600,000 .1,599,317 |.. .0 149 | .5.875 |......5.8%4 ....06/30/2024 .. 06/04/2027
210518-DV-5 ..... CONSUMERS ENERGY CO 1, . 1EFE .. . 100.2570 |. .1,750,000 01,749,352 |.. .0 .4.900 |......4.910 ....07/31/2023 .. 02/15/2029
21871X-AH-2 ..... COREBRIDGE FINANCIAL INC 1, L2.AFE .. ...91.0160 |. .2,500,000 . 2,497,262 |.. .0 ......3.900 |......3.917 ...08/31/2022 .. 04/05/2032 ...
23331A-BS-7 ..... DR HORTON INC 1 .. 2.AFE ..|... ...96.5390 |... .1,000,000 |.. 990,418 0 [ 368 |0 o0 e 5.000 |...... 5.125 ....08/07/2024 ...|....10/15/2034 ...
254709-AT-5 ..... DISCOVER FINANCIAL SERVICES .... 12,5 L .. 2.BFE ..|... . 114.2860 |... . 400,000 |.. 400,000 I RN | AU | RPN | ) AN 7.964 |...... 7.966 ....10/30/2023 ...|....11/02/2034 ...
26442E-AF-T7 ..... DUKE ENERGY OHIO INC 12 .. 1.F FE ..|... ...95.4820 |... .1,100,000 |.. .... 1,099,794 O i 46 |0 0 e 3.650 |...... 3.655 ....01/03/2019 ...|....02/01/2029 ...
29273R-BD-0 ... ENERGY TRANSFER LP .... 12 .. 2.BFE ..|... ...99.8020 |... ... 800,000 |.. O e (4351 |0 [0 e 4.050 |...... 4.050 ....06/19/2019 ...|....03/15/2025 ...
29365T-AL-8 ..... ENTERGY TEXAS INC 12 .. 1.G FE ..|... ...94.6420 |... .2,400,000 |.. O e 1,136 |0 o0 e 1.500 |...... 1.549 ....08/11/2021 ...|....09/01/2026 ...
204490-7M-3 ... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .- LEFE ... ...94.9590 |... .2,000,000 |.. LU Y A PO | I RPN | ) AN 1.300 |...... 1.340 ...07/07/2021 ...|....07/12/2026 ...
20449-AF-4 ..... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. 1.EFE ..|... ...90.3800 |... 271,140 |.... ... 300,000 |.. 299,622 O e 115 0 0 e 1.800 |...... 1.841 ....03/03/2021 ...|....03/08/2028 ...
30040W-AR-9 ..... EVERSOURCE ENERGY .............. 1, .. 2.BFE ..|... ...99.3100 |... 3,277,230 |.... .3,300,000 |.. ... 3,297,921 L Y (Y A N | RPN | ) A 4.600 |...... 4.627 ....06/22/2022 ...|....07/01/2027 ...
303075-AB-1 ..... FACTSET RESEARCH SYSTEMS INC 1, .2.CFE .. ...88.2460 |. ..1,500,182 |. .1,700,000 1,694,973 |.. .0 .eenn3.450 |......3.497 ....02/15/2022 .. 03/01/2032 ...
30321L-26-6 ..... F&G GLOBAL FUNDING .... .. 1.GFE ..|.. . 101.3430 [...ooiiiinnnns 506,715 |.... . 500,000 |. ....499,765 O 80 0 0 5.875 [...... 5.8% ...06/05/2024 ... |....06/10/2027 ...
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303901-AB-8 ..... FAIRFAX FINANCIAL HOLDINGS LTD ...cvvvvnnniiviinnnnnnns ..2.BFE .. . 103.7850 |.....cevnnnnns 1,099,083 [...oeeeennnnn 1,059,000 |..ccvvvunnnnns 1,091,610 |.ooeeeeennnnnd 0 |.eeens [VAR:7) 1 F 0 foorriiiiiinns 0 |..... 8.300 |...... 5.777 A0 ...... ....03/22/2016 ...|....04/15/2026 ...
31620R-AJ-4 ..... FIDELITY NATIONAL FINANCIAL INC . .. 2.BFE ..|... L..90.7130 |ooeeieninnnnns 1,133,913 |.... .1,250,000 |.. 1,248,212 [0 298 [0 [0 e 3.400 |...... 3.429 | ....... ....06/09/2020 ...|....06/15/2030 ...
337738-BG-2 ..... FISERV INC s .. 2.BFE ..|... . 101.3670 |... .1,500,000 |.. 1,497,062 a0 el 712 0 0 5.375 |...... 5.435 |FA ...... ...08/14/2023 ...|....08/21/2028 ...
337738-BM-9 ..... FISERV INC 2 s .. 2.BFE ..|... ...98.7820 |... 1,000,000 |-eeveneeeennn...997,887 [oooiiiiiiiiii 0 e 177 o0 0 [ 4.750 |...... 4.79% [MS ...... ....08/01/2024 ...|....03/15/2030 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST ...cevvvnniiiiiinineeccvnnenes foes e e | s .. 1.F FE ..|... ...96.5630 |... 1,100,000 |..eevneneennn 1,101,387 [ooiiiiiniiiinn 0 e (1L317) [0 0 s 1.625 |...... 1.502 [JJ ....... ...01/08/2021 ...|....01/15/2026 ...
36143L-2N-4 ... GA GLOBAL FUNDING TRUST ... B .. 1.F FE ..|... ...98.5740 |... .1,100,000 |.. e 1,099,418 [0 i 86 [0 [0 e 4.400 |...... 4.421[MS ...... ....09/16/2024 ...|....09/23/2027 ...
361841-AT-6 ..... GLP CAPITAL LP 12 .. 3.AFE ..|... ...98.3950 |... 983,950 |.... .1,000,000 |.. 983,950 |...vunnenn (7,331) [ooeiiiiinnnnn 341 |0 0 5.625 |...... 5.743 [MS ...... ....07/30/2024 ...|....09/15/2034 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC ... 12,5 | 2.AFE L ...97.1260 |... 3,885,040 |.... .4,000,000 |.. 3,897,572 o0 e 27,192 [0 o0 e 3.691 [...... 4509 (D ....... .. 147,640 |....05/02/2022 ...|....06/05/2028 ...
38141G-YA-6 ..... GOLDMAN SACHS GROUP INC ... 1,2, 1FFE .. ...96.0020 |. ..4,320,090 |. .4,500,000 .4,500,000 |.. 1431 ... 1431 . 64,395 |....08/01/2021 .. 03/09/2027
39541E-AD-5 . GREENSAIF PIPELINES BIDCO SA RL . 1 . 1EFE .. ...98.7060 |. ..690,942 |. . 700,000 700,000 |.. .5.853 |......5.852 ....07/17/2024 .. 02/23/2036
40139L-BH-5 . GUARDIAN LIFE GLOBAL FUNDING .. . .. 1.BFE .. . 102.9770 |. ..1,029,770 |. .1,000,000 |.. 5,737 | 5737 ....00/27/2023 .. 10/02/2028 ...
403949-AB-6 ..... HF SINCLAIR CORP 2 s .. 2.CFE ..|... . . 100.7470 |... . 413,574 |oeeeeeeeeeee0 e (8,283) |0 [0 | 5.875 |...... 3.697 ...08/13/2019 ...|....04/01/2026 ...
404280-BK-4 ..... HSBC HOLDINGS PLC .. [CRR—. 2,5 . . 1.GFE ... .. 4,506,066 |...97.8930 |... . .. . 4,535,348 oiiiiiinnl0 i 16,396 [0 [0 4.041 |...... 4.474 ....06/02/2022 ...|....03/13/2028 ...
404280-DF-3 ..... HSBC HOLDINGS PLC .. (V- 1,25 ... |.. 1.GFE ..|... ..1,000,000 |...99.3190 |... .1,000,000 |.. .1,000,000 |...oeeeevnneenn o0 0 o0 e 4.755 |...... 4.757 ....05/31/2022 ...|....06/09/2028 ...
437076-CP-5 ..... HOME DEPOT INC ... 2 s .. 1.F FE ..|... 2,984,430 |...89.2140 |... .3,000,000 |.. 2,988,243 [onniiiiiinnnl0 e 1,407 el o0 3.250 |...... 3.311 ...03/24/2022 ... |....04/15/2032 ...
45138L-BK-8 ..... IDAHO PONER CO ... 2 s .. 1.G FE ..|... ...99.3230 |... 1. 800,000 |-eeeuniiieennnnnn 799,522 [0 | 18 [0 0 [ 5.200 |...... 5.208 ....08/07/2024 ...|....08/15/2034 ...
45685N-AA-4 ..... ING GROEP NV - 1.GFE ... .100.0010 |... . 900,000 |.. +...899,639 |...eiiiiiiinnnn0 i 340 0 0 4.625 |...... 4.666 ....11/08/2018 ...|....01/06/2026 ...
456866-AM-4 ..... TRANE TECHNOLOGIES CO LLC . |- 2.AFE L. . 104.2730 |... . 200,000 |.. 100i203,966 |-eeenneeeeennnnn0 e (1,240) |0 [0 6.443 |...... 5.684 ...09/24/2002 ...|....11/15/2027 ...
461070-AV-6 ..... INTERSTATE POWER AND LIGHT CO .. 2.AFE ..|... ...96.1370 |... .1,200,000 |.. 1,197,596 [0 e 92 0 0 4.950 |...... 4.976 ....00/04/2024 ...|....09/30/2034 ...
46188B-AD-4 ..... INVITATION HOMES OPERATING PARTNERSHIP L . .2.BFE .. ...92.2300 |. . N .1,000,000 .998,010 |.. 4.150 |......4.182 ....08/25/2022 .. 04/15/2032
46188B-AF-9 ..... INVITATION HOMES OPERATING PARTNERSHIP L . .2.BFE .. ...99.4150 |. ..695,905 |. . 700,000 .691,552 |.. .5.500 |......5.679 ....07/31/2023 .. 08/15/2033
46625H-RY-8 . JPMORGAN CHASE & CO ... 1.FFE .. ...97.8790 |. ..1,370,306 |. . 1,400,000 1,434,614 |.. .. (15,971) | .3.782 |...... 2.556 ....01/09/2020 .. 02/01/2028
46647P-BJ-4 . JPMORGAN CHASE & CO .ovvvveneiviiiiineeeceiiie e fen e .1EFE .. ...97.4380 |. . 500,000 .563,156 |.. (9,475) |. 4,493 |......2.321 ....12/13/2021 .. 03/24/2031 ...
46647P-BX-3 ..... JPMORGAN CHASE & €O vvveeeeeeeeeee e e eeen e e eeeenas feen e 1.FFE .. ...82.8870 |. . 900,000 900,000 |.. e 1,953 | 1,953 ...01/28/2021 .. 02/04/2032 ...
46647P-DF-0 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...98.0160 |... .2,500,000 |.. 002,500,000 [..onoiiiiinnnnnn0 o0 o0 0 4.565 |...... 4.566 ...06/07/2022 ...|....06/14/2030 ...
46647P-EJ-1 ..... JPMORGAN CHASE & CO .. 1.EFE ..|... ...99.5680 |... .2,400,000 |.. 122,400,000 |...oeeeeenneenn0 o0 0 o0 e 4.9% |...... 4.997 ....07/15/2024 ...|....07/22/2030 ...
46849L-TC-5 ..... JACKSON NATIONAL LIFE GLOBAL FUNDING .........euvvvvrefoms e oeenns | eeeeeees 1FFE ... ...99.5720 |... ... 800,000 |.eveniiinnnnnnn 799,889 [0 i 244 [0 0 [ 3.875 |...... 3.907 ...06/06/2018 ...|....06/11/2025 ...
46849L-\VB-4 ..... JACKSON NATIONAL LIFE GLOBAL FUNDING . B 1.FFE ... ...97.2270 |... ... 900,000 |-eeeunieeeennnn. 898,711 [0 | B [0 0 [ 4.600 |...... 4.634 ....00/24/2024 ...|....10/01/2029 ...
476556-DE-2 ..... JERSEY CENTRAL POWER & LIGHT CO 12 .. 1.G FE ..|... ...97.5430 |... 1,500,000 |eevenrernnnn 1,494,765 [0 e 45 [0 0 5.100 |...... 5.144 ....12/02/2024 ...|....01/15/2035 ...
480200-AB-3 JONES LANG LASALLE INC 12 .. 2.AFE ..|... . 105.9570 |... .1,000,000 |.. 12:993,905 |eeveiiieeennnnn0 e 1,858 0 [0 6.875 |...... 7.056 ...11/08/2023 ...|....12/01/2028 ...
53706R-AS-5 ..... [LITTLE COMPANY OF MARY HOSPITAL OF INDIA . 2. .1EFE .. .. 80.6070 |. ..201,518 |. .250,000 |.. .3.871 |......3.871 ....03/17/2021 .. 11/01/2040 ...
539439-AQ-2 ......[LLOYDS BANKING GROUP PLC ..... 2, . 1.GFE .. ...96.0780 |. .. 1,200,975 |. 01,223,812 |.. .3.574 |......4.171 ....04/11/2018 .. 11/07/2028
575674-AA-4 ..... [MASSACHUSETTS HIGHER EDUCATION ASSISTANC 1, .1.DFE .. ...83.6290 |. ..418,145 |. 500,000 |.. .2.673 |......2.673 ....03/11/2021 .. 07/01/2031
5762911-CH-1 . MASSMUTUAL GLOBAL FUNDING I ..... .. 1.BFE .. ...98.6850 |. ..888,165 |. .899,659 |.. .3.400 |......3.433 ....03/05/2019 .. 03/08/2026
58989V-2F-0 ..... MET TOWER GLOBAL FUNDING .. 1.DFE .. . 101.1300 |. ..2,022,600 |. .1,999,165 |.. ......5.400 |......5.430 ....06/12/2023 .. 06/20/2026 ...
606769-AG-2 ..... MITSUBISHI CORP .. 1.F FE ..|... ...94.7050 |... 1,420,575 |.... .1,500,000 |.. e 1,497,450 o0 e 1,682 [0 o0 e 1.125 |...... 1.237 ...07/08/2021 ...|....07/15/2026 ...
60687Y-AN-1 ..... MIZUHO FINANCIAL GROUP INC .. .. 1.G FE ..|... 1,872,846 |...95.9700 |... 1,727,460 |.... .1,800,000 |.. 1,827,288 o0 e (9,672) [0 [0 3.170 |...... 2.584 ....01/09/2020 ...|....09/11/2027 ...
609935-AA-9 ..... MONONGAHELA PONER €0 .....eeeeeeneieeeeeeeeieeeeeeeenns fooven | s 1,2 e 1.G FE ..|... .. 998,210 |. 102.2180 |... 1,022,180 |.... 1,000,000 |-eevenieeeennnnnn998,326 [ooeiiiiiiiiii 0 e 18 [0 |0 [ 5.850 |...... 5.874 ....00/12/2023 ...|....02/15/2034 ...
617446-8P-7 ..... MORGAN STANLEY ... 1EFE ... ...1,665,997 |...92.8830 |... 1,745,272 |.... 1,879,000 |..eveneennnnn 1,713,268 [ooeeiiiiniinnn 0 | 26,548 [0 0 3.622 |...... 5.373 ....03/03/2023 ...|....04/01/2031 ...
61747Y-ED-3 ..... MORGAN STANLEY ... 1.EFE ..|.. .. 3,111,360 |...82.8020 |... 3,312,080 |.... .4,000,000 |-eeeunieeeenn 3,282,157 fooeiiiiiiiie 0 e 93,936 [0 0 2.239 |...... 5.435 ....09/13/2023 ...|....07/21/2032 ...
61747Y-FD-2 ..... MORGAN STANLEY 1EFE ... 1,000,000 . 100.2820 |... ..1,002,820 |.... .1,000,000 |.. B O[V[VJ[V[V R | R AN | N R | R RPN | Y 5.164 |...... 5.166 ...04/19/2023 ...|....04/20/2029 ...
62829D-2E-9 ... MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING ............foee o] voernee]| ooriinens 1EFE ..|.. ..699,692 |...98.4490 |... 689,143 |.... ... 700,000 |.. 699,704 [.oeeeeeeniieeen 0 e 12 [0 0 e 4.750 |...... 4.760 ....10/08/2024 ...|....10/15/2029 ...
62878U-24-4 ..... NBN CO LTD weeiiiiiiieecciiiieeeees .. 1.DFE ..|... ...98.0880 |... 686,616 |.... . 700,000 |.. 898,796 |ovvviiiiiennnn0 105 0 0 4.000 |...... 4.067 ....00/24/2024 ...|....10/01/2027 ...
637639-AK-1 ..... NATIONAL SECURITIES CLEARING CORP .1.BFE .. . 100.3090 |. ..802,472 |. . 800,000 .798,463 |.. ......5.000 |......5.062 ...05/22/2023 .. 05/30/2028 ...
639057-AS-7 ..... NATWEST GROUP PLC ..... .. 1.GFE ..|.. ,700,000 ...98.5000 |.............. 1,674,500 |.... ,700,000 |. ,700,000 f..oooiveeennnnn0 ovviiinninnnnl0 o0 0 4.964 |...... 4.963 ...08/12/2024 ...|....08/15/2030 ...




oLoL3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
649840-CU-7 ..... NEW YORK STATE ELECTRIC & GAS CORP .........cevrvenne .. 1.G FE .. . 102.3030 |....covnnnnnnnnns 818,424 |.vveniiiiiinnnn 800,000 |..evvvuenninnens 798,787 |evvvvvneeenes (U . RN | Y AU | B KN 5.650 |...... 5.697 ....08/03/2023 ...|....08/15/2028 ...
6533%K-CJ-7 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .. 2.AFE ..|... ...98.4280 |....covnnnnnns 2,362,272 |.... .2,400,000 |.. ... 2,398,650 O [ 144 0 [0 e 5.000 |...... 5.009 ....06/21/2022 ...|....07/15/2032 ...
66815L-2U-0 ..... NORTHWNESTERN MUTUAL GLOBAL FUNDING ... N R .. 1.AFE ..|... . 100.0320 |.............. 1,600,512 |.... .1,600,000 |.. .... 1,599,646 O e 92 o0 [0 4.900 |...... 4.907 ....06/05/2023 ...|....06/12/2028 ...
67080L-AA-3 ..... NUVEEN LLC 12 .. 1.CFE ..|... ...97.0580 |... .1,000,000 |.. ....997,435 0 [ 808 il [0 e 4.000 |...... 4.073 ....10/17/2018 ...|....11/01/2028 ...
675553-AA-9 ..... OCHSNER CLINIC FOUNDATION .... 12 .. 1.G FE ..|... ...94.8110 |... ..250,000 |.. ....345,412 LU O (T -0 N N | I RPN | ) AN 5.897 |...... 3.270 ...01/28/2021 ...|....05/15/2045 ...
682680-CD-3 ..... ONECK INC 12 .. 2.BFE ..|... ...96.7310 |... ,128,082 |.... .2,200,000 |.. ....2,190,760 0 e 8382 0 o0 e 4.750 |...... 4.823 ....09/10/2024 ...|....10/15/2031 ...
693475-BY-0 ..... PNC FINANCIAL SERVICES GROUP INC ... 12,5 L .. 1.G FE ..|... . 100.4830 |... ,009,660 |.... .2,000,000 |.. ....2,000,000 I RN | N | RPN | B SN 5.102 |...... 5.107 ....07/18/2024 ...|....07/23/2027 ...
69352P-AT-0 ..... PPL CAPITAL FUNDING INC 12 .. 2.AFE ..|... ...98.4190 |... 984,190 |.... .1,000,000 |.. ....995,048 O e 188 |0 0 e 5.250 |...... 5.316 ....08/06/2024 ...|....09/01/2034 ...
694308-H\I-2 . PACIFIC GAS AND ELECTRIC CO . 1,2 .2.BFE .. ...99.2890 |. ..695,023 |. . 700,000 .739,697 |.. .0 .3.500 |......2.213 ....07/15/2020 .. 06/15/2025
694308-JII-8 ..... PACIFIC GAS AND ELECTRIC CO . 1,2 .2.BFE .. ...93.7020 |. ..843,318 |. . 900,000 897,716 |.. .0 .3.000 |......3.078 ....06/01/2021 .. 06/15/2028
694308-KG-1 ..... PACIFIC GAS AND ELECTRIC CO .... 1,2 .2.BFE .. . 102.6520 |. .. 1,026,520 |. .1,000,000 .997,615 |.. .0 ......5.900 |......5.940 ....06/06/2022 .. 06/15/2032 ...
T4256L-EW-5 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 .. 1.EFE ..|... . 101.3390 |... 912,051 |.... ... 900,000 |.. ...899,974 JLU N Y A AR | B ISP | B AT 5.500 |...... 5.501 ...06/21/2023 ...|....06/28/2028 ...
743315-AZ-6 ..... PROGRESSIVE CORP .... .. 1.F FE ..|... ...87.8390 |... 439,195 |.... ... 500,000 |.. 499,099 O o 11 0 [0 e 3.000 |...... 3.028 ....03/02/2022 ...|....03/15/2032 ...
74340X-CE-9 ..... PROLOGIS LP .. 1.G FE ..|... ...96.7860 |... 1,935,720 |.... .2,000,000 |.. ,99,700 0 e 310 |0 o0 e 4.750 |...... 4.774 ....08/23/2023 ...|....06/15/2033 ...
743820-AC-6 ..... PROVIDENCE ST JOSEPH HEALTH .. 1.F FE ..|... ...99.9040 |... ,698,368 |.... .1,700,000 |.. ,700,000 LU RN | N | RN | B SN 5.403 |...... 5.404 ....04/26/2023 ...|....10/01/2033 ...
744560-CH-7 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1.F FE ..|... ...82.3320 |... ,152,648 |.... .1,400,000 |.. ,397,662 O o328 |0 0 e 1.900 |...... 1.927 ...08/17/2021 ...|....08/15/2031 ...
744560-CS-3 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1.F FE ..|... ...97.2190 |... 680,533 |.... ... 700,000 |.. 698,092 O i 89 o0 [0 e 4.850 |...... 4.886 ....08/01/2024 ...|....08/01/2034 ...
745332-CM-6 ... PUGET SOUND ENERGY INC .. 1.F FE ..|... ...99.3470 |... ,390,858 |.... .1,400,000 |.. ,399,997 O e 1 0 [0 e 5.330 |...... 5.330 ...06/04/2024 ...|....06/15/2034 ...
74834L-BF-6 ..... QUEST DIAGNOSTICS INC .. 2.AFE ..|... ...98.3730 |... 491,865 |.... ... 500,000 |.. 499,475 O e o0 [0 e 4.625 |...... 4.649 ....08/15/2024 ...|....12/15/2029 ...
74977R-DS-0 ..... COOPERATIEVE RABOBANK UA . 1.GFE .. . 101.3000 |. .. 1,519,500 |. .1,500,000 .1,500,000 |.. .0 .5.564 |......5.562 ....02/21/2023 .. 02/28/2029
75513E-CV-1 ..... RTX CORP .. L2.AFE .. . 104.9030 |. .. 1,049,030 |. .1,000,000 .999,338 |.. .0 .6.000 |......6.013 ....11/06/2023 .. 03/15/2031
76169X-AB-0 ..... REXFORD INDUSTRIAL REALTY LP L2.AFE .. ...81.2510 |. ..406,255 |. . 500,000 .496,615 |.. .0 .2.150 |......2.260 ....08/04/2021 .. 09/01/2031
76209P-AB-9 ..... RGA GLOBAL FUNDING .......ceuuviivirmnnnniiiiiininnnennnns foen oe N R .. 1.EFE .. ...91.3630 |. 1,735,897 |. .1,900,000 .1,898,847 |.. .0 .2.700 |......2.716 ....01/10/2022 .. 01/18/2029 ...
78448T-AF-9 ..... SMBC AVIATION CAPITAL FINANCE DAC ...eevvvvenereeeennnfonn e (1,2 | 2.AFE L ...90.9670 |. ,273,538 |. . 1,400,000 ,399,957 |.. .0 ......2.300 |......2.301 ...06/08/2021 .. 06/15/2028 ...
808513-BT-1 ..... 12 .. 1.F FE ..|... ...81.5720 |... ,142,008 |.... .1,400,000 |.. ,398,284 LU R 1 I N | I RN | ) AN 1.950 |...... 1.969 ....08/24/2021 ...|....12/01/2031 ...
816851-BQ-1 ..... 12 .. 2.BFE ..|... .100.8810 |... ,664,537 |.... .1,650,000 |.. ,646,812 O e 1,896 |0 o0 e 5.400 |...... 5.529 ....06/20/2023 ...|....08/01/2026 ...
81762P-AE-2 ..... SERVICENOW INC 12 .. 1.G FE ..|... ...83.1110 |... ,246,665 |.... ,500,000 .. ,496,744 O 549 0 [0 1.400 |...... 1.440 ....08/06/2020 ...|....09/01/2030 ...
842400-GN-7 ..... SOUTHERN CALIFORNIA EDISON CO ... 12 e 1.G FE ..|... ...99.2830 |... 744,623 |.... ... 750,000 |.. 751,730 0 [ (4,059) |0 o0 e 3.700 |...... 3.141 ....03/30/2020 ...|....08/01/2025 ...
842400-HD-8 ..... SOUTHERN CALIFORNIA EDISON CO ... 12 .. 1.G FE ..|... ...85.5920 |... 1,198,288 |.... .1,400,000 |.. ,396, 541 O 491 0 [0 2.500 |...... 2.542 ....06/09/2021 ...|....06/01/2031 ...
842400-H0-9 ... SOUTHERN CALIFORNIA EDISON CO . 12 .. 1.G FE ..|... .. 997,860 |. 100.0290 |... ,000,290 |.... .1,000,000 |.. 998,915 O e 15 |0 0 e 4.700 |...... 4.748 ...05/18/2022 ...|....06/01/2027 ...
853254-BS-8 . STANDARD CHARTERED PLC .. 2. .1.GFE .. ,884,784 [...96.3510 |. .1,541,616 |. .1,600,000 .1,779,004 |.. .0 .4.644 |......2.364 ...07/23/2021 .. 04/01/2031 ...
863667-BE-0 ..... STRYKER CORP ... 1, L2.AFE .. ,496,865 |...97.2950 |. .. 1,459,425 |. .1,500,000 1,497,041 |.. .0 4.250 |......4.297 ....00/04/2024 .. 09/11/2029
865620-CS-7 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. 1.G FE .. 000,000 |. 102.8850 |. ..2,057,700 |. .2,000,000 .2,000,000 |.. .0 .5.766 |......5.766 ...01/03/2023 .. 01/13/2033
86563V-BU-2 ..... SUMITOMO MITSUI TRUST BANK LTD ... .. 1.F FE .. 497,345 |...97.8700 |. .. 1,468,050 |. .1,500,000 1,497,495 |.. .0 .4.500 |......4.540 ....09/03/2024 .. 09/10/2029
86677K-AA-4 ..... SUN HEALTH SERVICES .1.GFE .. 305,000 |...95.3680 |. ..290,872 |. ..305,000 .305,000 |.. .0 ......2.980 |......2.980 ....10/11/2019 .. 11/15/2027 ...
86944B-AF-0 ..... SUTTER HEALTH 2 s .. 1.EFE ..|... 1,100,000 |...97.7930 |... ..1,075,728 |.... .1,100,000 |.. ,100,000 J I N | I FORRRRRt | B ISP | B AU 1.321 |...... 1.321 ...10/22/2020 ...|....08/15/2025 ...
87264A-DL-6 ..... T-MOBILE USA INC 2 s .. 2.BFE ..|... .. 798,352 |...96.7610 |... . 800,000 |.. ....798,434 O i 82 o0 [0 e 4.200 |...... 4.246 ....00/23/2024 ...|....10/01/2029 ...
87612G-AA-9 ..... TARGA RESOURCES CORP .. 2 s .. 2.BFE ..|... .. 798,520 |...90.8020 |... . 800,000 |.. ....198,802 O e 122 |0 [0 e 4.200 |...... 4.222 ....08/23/2022 ...|....02/01/2033 ...
87612K-AA-0 ..... TARGA RESOURCES CORP .. 2 s .. 2.BFE ..|... .. 998,490 |. 100.5880 |... .1,000,000 |.. ....999,188 LU Yo - I N | I RPN | ) AN 5.200 |...... 5.235 ...06/22/2022 ...|....07/01/2027 ...
883203-BI-0 ..... TEXTRON INC 12 .. 2.BFE ..|... .. 207,375 |...99.0040 |... ... 210,000 |.. ....209,529 O e 375 |0 o0 e 4.000 |...... 4.193 ...06/22/2018 ...|....03/15/2026 ...
89157X-AD-3 ..... TOTALENERGIES CAPITAL SA [CRR—. 1,2 e .. 1.DFE ..|... .. 1,500,000 |...96.1220 |... 1,441,830 |.... .1,500,000 |.. ,500,000 L RN | N | RPN | ) AN 4.724 |...... 4.724 ....00/03/2024 ...|....09/10/2034 ...
892938-AB-7 ..... TRANE TECHNOLOGIES FINANCING LTD ... [V 1,2 e .. 2.AFE ..|... 1,196,472 |...98.8720 |... 1,186,464 |.... .1,200,000 |.. ,196,624 O [ 152 |0 o0 e 5.100 |...... 5.138 ...06/04/2024 ...|....06/13/2034 ...
902613-AS-7 ..... UBS GROUP AG [CRR—. 2 i .. 1.G FE ..|... ...99.5590 |... .. 3,982,360 |.... .4,000,000 |.. ,000,000 O o0 o0 [0 e 4.703 |...... 4.701 ...08/01/2022 ...|....08/05/2027 ...
92277G-BA-4 ..... VENTAS REALTY LP . L2.AFE .. ...95.5460 |. ..955,460 |. .1,000,000 .996,496 |.. .0 ......5.000 |......5.045 ....09/05/2024 .. 01/15/2035 ...
92343V-GT-5 ..... VERIZON COMMUNICATIONS INC ...eevvvniiiiiinnnniiiiinnnns L. 2.AFE ..|.. ...98.8640 |.......oennnns 1,977,280 |.... .2,000,000 |. ,925,476 O . 6,832 |0 0 5.050 |...... 5.615 ...09/13/2023 ... |....05/09/2033 ...
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928563-AE-5 ... = I N s L2BFE L 842,122 [...99.5770 |........ceee..... 746,828 |..covnnnnnnnnnns 750,000 |ooeevvnnneeeennnn 782,326 [oeenneeieinnnnnnl0 foeeennnnn (14,072) |0 o0 e 4.650 |...... 2.625 [MN ..ot v 4,456 ...07/16/2020 ...|....05/15/2027 ...
929089-AH-3 ... VOYA FINANCIAL INC . .. 2.AFE ..|... ...94.6740 |... ... 700,000 |eeuuniieeennn.. 698,878 [0 fiiin 26 [0 0 [ 5.000 |...... 5.021 [MS ...... e 9,819 |... ....09/13/2024 ...|....09/20/2034 ...
95000U-20-4 ... WELLS FARGO & CO ... .. 2.AFE ..|... ...96.9520 |... .2,000,000 |.evenrenennnn 1,976,172 [0 foinnnnn5,288 [0 0 4.150 |...... 44741 ....... ... 36,197 |... ....06/02/2022 ...|....01/24/2029 ...
95000U-2U-6 ..... WELLS FARGO & CO ... |- 2.AFE ..., ...87.6650 |... .3,000,000 |-.vveneeeenn3,000,000 foeeeeeiieeee0 Joveeiiiieeennnl0 [0 0 e 3.350 |...... 3.351[MS ...... ..83,221 |... ...02/23/2022 ... |....03/02/2033 ...
95000U-3N-1 ... WELLS FARGO & CO ... .| LEFE ... ...97.2970 |... .2,000,000 |..eveniinnnnnn 2,015,072 [ooniiiiiiiinnnn0 e (68) o0 el s 5.211 |...... 5113 (D ....... 8,106 |... ....12/09/2024 ...|....12/03/2035 ...
969457-CH-1 ... WILLIAMS COMPANIES INC .... .. 2.BFE ..|... . . 100.6740 |... ... 900,000 |.. 909,912 |eeveiiieeennn0 e (2,247) |0 [0 e 5.400 |...... 4.418 [MS ...... .... 16,065 |... ....00/23/2024 ...|....03/02/2026 ...
970648-AM-3 ..... WILLIS NORTH AMERICA INC .. .. 2.BFE ..|... 1,196,796 |...99.2980 |... . .. 1,197,205 [0 289 L0 0 5.350 |...... 5.385 [MN ...... e 8,203 |... ....06/10/2023 ...|....05/15/2033 ...
98389B-BA-7 ..... XCEL ENERGY INC ...ieiereueiieemnniiaereernninaeeennennnns , L 2AFE | 1,498,005 |...99.1950 |.............. 1,487,925 |.............. 1,500,000 |.....cceennnn 1,498,259 [...oooevvnnennn0 v 163 |0 0 5.450 |...... 5.467 [FA .o foeernnnnaanns 30,883 ...07/31/2023 ...|....08/15/2033 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 198,584,576 | XXX 192,598,437 199,458,000 198,473,416 XXX XXX XXX 2,262,575 6,308,452 XXX XXX
03464U-AA-4 ..... AOMT 236 A1 = RMBS ...oovveniiiiiiiiieeecciiieeeeceenas fen e .. 1.AFE .. . 100.8310 |...ccvvvnnnnns 1,707,959 |..oeeeeeennnn 1,693,883 |..ccevvunnnnns 1,687,741 |0 o (3 fveiiiieenl0 [0 e 6.500 |...... 6.495 [MON ... |eeeereeniinnnns [T VA P 110,102 |....09/01/2023 ... |....12/27/2067 ...
12555D-AB-1 ..... CIM 2019-INV1 A2 - CMO/RMBS . .. 1.AFE ..|... ...97.1680 |... 831,089 32,987 [0 e (989) [0 0 e 5.683 |...... 2.764 ....04/05/2019 ...|....02/25/2049 ...
12569U-AA-9 . CIM 2023-R4 A1 - CMO/RMBS . 1AFE .. ...98.9760 |. .. 1,916,372 |. .1,936,199 .5.000 |[......5.167 ....08/23/2023 .. 05/25/2062
12661X-AC-6 ..... CSMC 21INV1 A3 - CMO/RMBS . 1AFE .. ...79.8630 |. ..761,884 |. ..953,988 .2.500 |......2.261 ....08/25/2021 .. 07/25/2056
16159L-AC-2 ..... CHASE 23RPL1 A1 - CMO/RMBS 1AFE .. ...91.3530 |. .. 1,174,069 |. . 1,285,200 ......3.500 |......3.967 ....06/02/2023 .. 06/26/2062 ...
16159R-AC-9 ..... CHASE 23RPL2 A1 - RWBS .. 1.AFE ..|... .. 88.6880 |... 2,206,008 |.... . 2,487,375 |.. e 2,130,430 foeniieieiieen0 e 3,756 [0 o0 e 3.250 |...... 3.965 ...09/19/2023 ...|....09/25/2063 ...
17290F-BA-6 ..... CMLTI 22INV1 A3B - CMO/RMBS . .. 1.AFE ..|... ...83.3350 |... .3,994,599 |.. 3,971,282 [0 e (B3 [0 [0 3.000 |...... 3.072 ....02/04/2022 ...|....11/27/2051 ...
19688G-AA-1 ..... COLT 2021-4 A1 - CMO/RMBS ... .. 1.AFE ..|... ...83.0050 |...coevuuieeeenn. 789,436 |onenniiennnnn 951,071 i iiin950,980 e 0 e (7)) 0 o0 e 1.397 |...... 1.391 ...10/14/2021 ...|....10/25/2066 ...
24381W-AC-2 ..... DRMT 2021-2 A3 - CMO/RMBS ... .. 1.DFE ..|... ...85.8910 |.......coeeeennn 587,208 |ounnniiiinnnnn 883,772 | 683,651 |0 e (89) [0 0 1.260 |...... 1.236 ....06/08/2021 ...|....04/26/2066 ...
36167H-AA-3 ... GCAT 21NOM3 A1 - CMO/RMBS ... .. 1T.AFE ... ...85.0210 |... 10886,002 [oeeeeiiiiiil0 e () e l0 [0 e 1.001 |...... 1.089 ....06/18/2021 ...|....05/25/2066 ...
36168K-AA-5 ..... GCAT 2021-NQM5 A1 - CMO/RWBS .. .. 1.AFE ..|... ...82.1540 |... L858, 137 o0 o (44) |0 [0 e 1.262 |...... 1.252 ....09/29/2021 ...|....07/26/2066 ...
36263K-AB-7 ..... GSMBS 21INV1 A2 - CMO/RVBS .. 1.AFE ..|... .. 80.1760 |... 942,105 |.... 198,449 |oooiieiiiie0 [ (954) [0 |0 2.500 |...... 2.202 ...08/23/2021 ...|....12/26/2051 ...
552751-AA-T7 ..... MFRA 20NQM2 A1 - CMO/RMBS .. 1.AFE ..|... ...95.8630 |... 267,809 |.... 219,386 el [ () 0 0 1.381 |...... 1.378 ....10/23/2020 ...|....04/27/2065 ...
552754-AA-1 . MFRA 2020-NM1 A1 - CMO/RVBS 1AFE . ...95.6450 |. ..229,035 |. .239,462 |.. 1,479 |......2.407 ....08/26/2020 .. 03/25/2065
552757-AA-4 . MFRA 2020-NQM3 A1 - RMBS 1.AFE .. ...92.8870 |. ..272,561 |. .293,405 |.. .1.014 |......0.991 ....12/04/2020 .. 01/26/2065
5528311-AA-9 . MFRA 21NOM2 A1 - RWBS ... . 1AFE . ...87.4480 |. ..2,106,640 |. 1,999,875 |.. .1.029 |...... 1.603 L 12/12/2022 .. 11/25/2064
59981B-AC-8 ..... MCMLT 19GS1 A1 = CMO/RMBS ....evvvniiiiiniiiiicinninns fen e 1AFE .. ...96.9600 |. 243,405 |.. .2.750 |......2.542 ....10/15/2019 .. 07/25/2059 ...
59981T-AC-9 ..... MCMLT 2019-GS2 A1 - CMO/RMBS ....cevveeeeeeeeneeeees feen e 1AFE .. s ...96.1570 |. .270,798 |.. eeenn2.750 |......2.497 ....10/24/2019 .. 08/25/2059 ...
62917J-AA-8 ..... NLT 2021-INV2 A1 - CMO/RMBS .... .. 1.AFE ..|... 1,026,851 |...82.9480 |... ,039,177 o0 o 5,984 |0 [0 e 1.162 |...... 2.045 ....11/30/2022 ...|....08/25/2056 ...
64828X-AA-1 ... NRZT 2020-RPL1 A1 - CMO/RMBS .. .. 1.AFE ..|... ...95.090 |... 673,925 |0 e (788) |0 [0 2.750 |...... 1.986 ....01/30/2020 ...|....11/25/2059 ...
64820V-AA-4 ..... NRZT 18RPL1 A1 - CMO/RMBS .. 1.AFE ..|... ...95.9670 |... ....645,454 |0 [ (6,399) |0 [0 3.500 |...... 2.275 ....07/22/2020 ...|....12/26/2057 ...
64830J-AA-8 ... NRZT 22NQM1 A1 - CMO/RVBS . .. 1T.AFE ... ...86.0970 |... 2,478,762 |0 5314 0 [0 2.277 |...... 2.805 ....12/13/2022 ...|....04/25/2061 ...
64831H-AN-5 ... NRZT 23NQM1 A1A - RMBS ... S| AFE L) . 101.0830 |... e 1,225,957 o0 e (30) [0 o0 6.864 |...... 6.830 ....09/29/2023 ...|....01/25/2063 ...
81744L-AZ-T ..... SEMT 2007-2 1A2 - CMO/RMBS .. .. 4.AFE ..|... ...91.9230 |... 711,185 |.... LT85 e (11,105) [ 10,583 0 [0 4.865 |...... 5.181 ...02/09/2022 ...|....06/20/2036 ...
85573H-AA-8 ..... STAR 212 A1 - CMO/RMBS ... 1AFE .. ...92.6510 |. ..500,081 |. .539,718 |.. .0.943 |......0.941 ....06/12/2021 .. 05/25/2065 ...
85573\-AA-7 ..... STAR 2020-3 A1 - CMO/RMBS . 1AFE .. ...96.7400 |. ..119,965 |. ..124,007 123,970 |.. .1.486 |......1.435 ....08/05/2020 .. 04/25/2065
89177B-AA-3 ..... TPMT 2019-1 A1 - RMBS ... 1AFE .. ...95.8050 |. ..685,272 |. ..715,278 746,215 |.. .3.750 |......1.257 ....00/25/2020 .. 03/25/2058
89177H-AA-O0 ..... TPMT 2019-HY2 A1 - RMBS 1AFE .. . 102.2740 |. ..373,598 |. ..365,291 .375,834 |.. .5.453 |......2.301 ....01/31/2020 .. 05/28/2058
89177L-AM-5 ..... TPMT 2019-3 A1 - RUBS ... 1AFE .. ...96.9500 |. ..832,628 |. .888,589 |.. RN ......0.970 ....08/12/2020 .. 02/25/2059 ...
89177X-AA-5 ..... TPMT 2019-HY3 A1A - RMBS .. 1.LAFE ..|... . . 102.1840 |... . . 282377 o0 [ (2,245) |0 [0 5.453 |...... 2.641 ...10/22/2019 ...|....10/27/2059 ...
92538E-AA-5 ... VERUS 2021-R3 A1 - CMO/RMBS ... .. 1.AFE ..|... .. 430,359 |...93.3270 |... ..430,360 |.. 430,320 |.eeveeeiiinnnnn0 [ (86) |0 [0 1.020 |...... 0.986 ....06/19/2021 ...|....04/25/2064 ...
92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RVBS .. 1.AFE ..|... 1,383,908 |...88.9860 |... 1,383,914 |.. ....1,408,620 |......cccvvneen0 foeeeinnnin 8,026 [0 o0 e 1.824 |...... 2.283 ....12/16/2021 ...|....11/26/2066 ...
92539T-AA-1 ... VERUS 2023-4 A1 - CMO/RMBS .. 1.AFE ..|... ..651,182 |. 100.2610 |... ..659,425 |.. 2.0.663,559 |0 [ 1976 0 0 5.811 |...... 6.387 ....09/08/2023 ...|....05/25/2068 ...
92540C-AA-5 ... VERUS 23INV3 A1 - CMO/RMBS L 1.LAFE ..|... .. 851,697 |. 101.4170 |... . 851,708 |.. 851,722 |0 25 0 0 6.876 |...... 6.869 ...11/09/2023 ...|....11/26/2068 ...
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1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 33,041,458 [ XXX 31,046,919 34,465,048 32,972,076 (11,105) (4,182) 0 0 XXX XXX XXX 81,881 1,081,577 XXX XXX
00217V-AA-8 ..... AREIT 22CRE7 A - CMBS ... 1AFE .. 1,994,921 . 100.0031 .. 1,999,983 |. .1,999,921 .1,908,956 |.. .0 (5,195) |. .6.624 |......7.010 5,520 151,033 |....06/06/2022 .. 06/17/2039 ...
03881B-AE-3 ..... AMMST 2020-MF1 A5 - CMBS 1AFE .. 1,750,998 |...89.5140 |. .. 1,521,738 |. .1,700,000 01,727,339 |.. .0 \eeenn2.756 |......2.407 . 46,857 |....05/19/2020 .. 05/15/2053 ...
04002P-AA-2 ..... AREIT 2021-CRES A - CMBS .. .. 1.AFE ..|... .. 205,547 |...99.8105 |... 205,158 |.... 205,547 I RN | N | RPN | B SN 5.576 |...... 5.849 . 13,340 |....09/28/2021 ...|....11/17/2038 ...
04002V-AA-9 ..... AREIT 22CRE6 A - CMBS .. 1.AFE ..|... ...1,183,922 |...99.3260 |... 1,175,943 |.... ....1,183,922 JLO N N | [ ARt | B ISP | B AU 5.848 |...... 5.906 . 78,093 |....01/14/2022 ...|....01/19/2037 ...
05493L-AA-4 ..... BAMLL 2021-JACX A - CMBS .. .. 1.AFE ..|... .. 1,200,000 |...95.2500 |... 1,143,000 |.... .... 1,200,000 LU RN | N | RN | B SN 5.562 |...... 5.653 77,743 |....08/26/2021 ...|....09/15/2038 ...
05551J-AA-8 ..... BAMLL 2020-BOC A - CMBS ... .. 1.G FE ..|... 1,313,877 |...83.2980 |... . .. ....1,388,122 0 [ 56,078 v o0 e 2.627 |...... 5.177 . 38,354 |....08/04/2022 ...|....01/16/2032 ...
05553B-AA-3 ..... BCP 2021-330N A - CMBS ... .. 1.EFE ..|... .. 893,340 |...92.8190 |... ... 900,000 |.. LU SRR (1o 6N N | I RPN | ) AN 5.311 [...... 4.529 . 56,010 |....06/16/2021 ...|....06/15/2038 ...
05593R-AB-8 ..... BMO 2024-5C5 MORTGAGE TRUST - CMBS ... .. 1.AFE ..|... .. 757,499 |. 101.1670 |... 758,753 |.... . 750,000 |.. ... 756,700 0 e (798) |0 o0 e 5.462 |...... 5.172 . 13,655 |....07/31/2024 ...|....08/17/2057 ...
05593R-AC-6 ..... BMO 2024-5C5 MORTGAGE TRUST - CMBS ... .. 1.AFE ..|... .. 772,500 |. 102.4170 |... 768,128 |.... . 750,000 |.. ... 770,838 LU SRR (Y 1:Y2) N N | I RPN | ) AN 5.857 |...... 5.163 . 14,644 |....07/31/2024 ...|....08/17/2057 ...
05609C-AA-5 ..... BX 2021-21M A - CMBS .. 1.AFE ..|... 1,201,816 |...99.4380 |... ..1,208,019 |.... .1,214,846 |.. ... 1,219,947 0 [ (10,223) |0 o0 e 5.242 |...... 4.776 ...10/28/2021 ...|....10/15/2036 ...
06054M-AC-7 ..... BACM 2016-UBS10 ASB - CMBS 1AFE .. ...98.9800 |. ..199,769 |. ..201,828 .200,956 |.. .0 ... 567 |. .3.019 |...... 3.569 ....06/15/2018 .. 07/16/2049
06539X-A0-7 ..... BANK 2020-BNK27 AS - CMBS .1.CFE .. ...83.9390 |[. .. 1,930,597 |. .2,300,000 .2,337,708 |.. .0 (7,157) |. .2.551 |......2.208 ....06/19/2020 .. 04/17/2063
06540T-AD-2 ..... BANK 2018-BNK11 A3 - CMBS 1AFE .. ...96.8920 |. .. 1,356,488 |. . 1,400,000 .1,502,600 |.. .0 .. (31,428) |. ......4.046 |......1.662 ...07/12/2021 .. 03/17/2061 ...
07336Y-AB-1 ..... BBCMS 2024-5C31 A2 - CMBS ... .. 1.AFE ..|... . . 100.1970 |... ... 800,000 |.. 807,943 O e (54) |0 o0 e 5.137 |...... 4.904 ....12/04/2024 ...|....12/17/2057 ...
081926-AC-1 ..... BMARK 2023-V4 A3 - CMBS ... .. 1.AFE ..|... ,029,999 |. 105.5610 |... .1,000,000 |.. .... 1,023,191 O R (1 L1 N N | I RPN | ) AN 6.841 |...... 6.125 ...11/09/2023 ... |....11/17/20%6 ...
09661X-AC-2 ..... BMO 2024-5C8 A3 - CMBS ... .. 1.AFE ..|... .. 823,997 |. 101.8410 |... .. 800,000 |.. O [ (148) |0 o0 e 5.625 |...... 4.941 ....12/04/2024 ...|....12/17/2057 ...
12515G-AE-7 ..... CD 2017-CD3 AAB - CMBS .... .. 1.AFE ..|... .. 326,416 |...98.4640 |... LU R A N | N RN | ) AN 3.453 |...... 3.610 ....06/15/2018 ...|....02/11/2050 ...
12595V-AD-9 ..... COMM 2018-COR3 A3 - CMBS .. .. 1.AFE ..|... ,572,102 |...95.3710 |... A, 0 [ (22,064) |eeeeeeeeeen0 [0 e 4.228 |...... 2.515 ....04/23/2020 ...|....05/12/2051 ...
12596W-AD-6 ..... CSAIL 2019-C16 ASB - CMBS .. 1.AFE ..|... ,110,545 |...96.3530 |... A, O [ (3,448) |0 [0 3.142 |...... 2.685 ...06/18/2019 ...|....06/17/2052 ...
17290Y-AS-7 ... CGCMT 2016-C1 AAB - CMBS .. .. 1.AFE ..|... .. 159,004 |...99.1830 |... 162,467 0 o895 |0 o0 e 3.008 |...... 3.517 ....05/15/2018 ...|....05/12/2049 ...
17291D-AE-3 ..... CGCMT 2018-C5 AAB - CMBS .. .. 1.AFE ..|... ..699,775...98.8590 |... 683,909 LU SRR (Y1172 N N | I RPN | ) AN 4.148 |...... 3.692 ....06/07/2018 ...|....06/12/2051 ...
26210Y-AA-4 ... DROP 2021-FILE A - CMBS .1.CFE .. ,700,000 |...94.8750 |. .1,700,000 |.. .0 N .5.662 |......5.755 ....04/21/2021 .. 10/15/2043
362501-AA-8 ..... GSMS 2015-590M A - CMBS .1.BFE .. ,808,906 |...97.4970 |. 1,720,853 |.. .0 .. (28,407) |. .3.621 |......1.915 ....10/29/2021 .. 10/15/2035
45378Y-AA-2 ..... IPT 2018-INDP A - CMBS . 1AFE .. 499,987 |...97.7500 |. .499,569 |.. .0 (71 .3.763 |......3.778 ....06/21/2018 .. 07/10/2035
46644Y-AU-4 . JPMBB 2015-C31 A3 - CMBS 1AFE .. 740,232 |...99.0890 |. .736,126 |.. .0 . (89) |. .3.801 |......3.824 ....10/01/2018 .. 08/17/2048 ...
466510-AA-5 ... JPHCC 2019-FL12 A - CMBS . 1.GFE .. 285,859 |...95.1540 |. . .285,859 |.. .0 0] .5.8% |......5.976 ...09/19/2019 .. 12/15/2031 ...
563136-AA-8 ..... OMW 2020-1MW A - CMBS .. 1.AFE ..|... ,132,938 |...91.8560 |... .1,100,000 |.. 1,112,710 0 feeeennnn. (4,789) | 2.130 |...... 1.676 ....08/17/2020 ...|....09/12/2039 ...
61690Y-BS-0 ..... MSC 2016-BNK2 ASB - CMBS .. .. 1.AFE ..|... ..649,886 |...98.6240 |... . 668,719 |.. ... 665,188 0 [ 1,828 |0 o0 e 2.860 |...... 3.417 ....08/22/2018 ...|....11/18/2049 ...
61767Y-AN-0 ..... MSC 2018-H3 ASB - CMBS .... .. 1.AFE ..|... ...98.7340 |... ..545,404 |.. 0 | L (1,257) [0 0 e 4.120 |...... 3.654 ....06/27/2018 ...|....07/17/2051 ...
61770Y-AA-3 ..... MSC 2020-CNP A - CMBS ... .. 1.AFE ..|... ...83.0620 |... .1,000,000 |.. JLU N U | I APt | B IUUPRRPRRPIN | B AT 2.509 |...... 2.516 . ....05/06/2020 ...|....04/07/2042 ...
682413-AA-7 ..... ONP 2021-PARK A - CMBS .. .. 1.CFE ..|... ...98.7500 |... .2,300,000 |.. O e 4,820 |0 o0 e 5.212 |...... 8.064 .. 140,818 |....01/31/2023 ...|....03/17/2036 ...
6824D-AA-T7 ..... ONYP 2020-1NYP A - CMBS ... .. 1.CFE ..|... ...95.3750 |... . .2,500,000 |.. ....2,500,000 J I N | I FORRRRRt | B ISP | B AU 5.462 |...... 5.543 159,422 |....12/17/2020 ...|....01/15/2036 ...
75575T-AA-1 ..... RCMT 2021-FL6 A - CMBS . 1AFE .. ...99.5866 |. ... 98,583 |. ...98,962 ..98,962 |.. .0 .5.403 |......5.708 ...6,313 |....08/05/2021 .. 07/25/2036 ...
755931-AA-0 ..... RCMT 22FL10 A - CMBS . 1AFE .. . 100.4370 |. .. 1,393,887 |. . 1,387,823 .1,383,569 |.. .0 .6.891 [......7.920 109,053 |....10/07/2022 .. 10/25/2039 ...
78432-AA-1 ... SFO 2021-555 A - CMBS .1.CFE .. ...97.5000 |. ..877,500 |. . 900,000 900,000 |.. .0 .5.662 |......5.932 . 59,220 |....04/30/2021 .. 05/17/2038
78457J-AA-0 ..... SVRT 22MINI A - CMBS . 1AFE .. ...99.7500 |. ..798,000 |. 799,159 |.. .0 .5.397 |......8.444 . 50,486 |....11/01/2023 .. 01/18/2039
78486E-AA-6 ..... STWD 21LIH A - CMBS 1AFE .. ...99.2550 |. .1,006,607 |.. .0 ......5.370 |......5.061 . 62,827 |....11/05/2021 .. 11/15/2036 ...
82286D-AA-2 ..... SGCP 22FL4 A - CMBS ... .. 1.LAFE ..|... . 100.0522 |... . .... 1,512,352 0 e (4,987) |0 o0 6.662 |...... 7.369 .. 115,354 |....06/13/2022 ... |....06/19/2037 ...
93065P-AA-9 ..... WBHT 2019-WBM A - CMBS ... .. 1.AFE ..|... ...99.3390 |.....oounnnnns 2,185,458 |.... ....2,200,000 O 2,497 o0 [0 5.745 |...... 0.000 .. 146,606 |....03/23/2023 ... |....12/15/2033 ...
94989D-AN-9 ... WFCM 2015-C27 A5 - CMBS ... .. 1.AFE ..|... ...99.6560 |.....oeunnnnns 1,315,584 |.... .. .... 1,320,934 0 [ (19,875) |0 o0 e 3.451 |...... 1.884 ...05/21/2020 ...|....02/18/2048 ...
94989Y-BA-0 ..... WFCM 2016-C32 ASB - CMBS .. | TAFE L ...99.4830 |... ...96,171 |.. O i 83 o0 [0 e 3.324 |...... 3.524 ....06/15/2018 ...|....01/17/2059 ...
95001J-AV-9 ..... WFCM 2018-C44 ASB - CMBS .. L 1.LAFE ..|... ...98.8210 |... . 678,036 |.. ....681,928 0 [ (1,606) |oeeiieiecieen0 o0 ) 4.167 |...... 3.705 ...04/30/2018 ...|....05/17/2051 ...
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95002E-BB-2 ..... WFCM 2020-C55 A5 = CMBS .......cceviiiiiinnnnniiiiinnnnns LAFE e 2,073,984 [...89.0290 |.............. 1,780,580 [...ccevunnnnns 2,000,000 |..eeeunnnnnnns 2,039,328 |...ooiiiiiinnnnd 0 e (7,738) [oooeeivnnnnnns [ 0 )...... 2.725 |...... 2.207 [MON ..ooe fovvivnnnnniinnnas LT 54,500 |....04/29/2020 ... |....02/18/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities 47,139,610 [ XXX 44,701,165 46,547,917 46,883,302 0 (108, 158) 0 0 XXX XXX XXX 128,087 2,203,021 XXX XXX
00909D-AA-1 ..... AIR CANADA PASS THROUGH TRUST 2020-2A - ... |- LFFE L .. 458,047 |...99.6690 |... ..468,530 |.... . 470,086 |.. ....463,032 O [ 740 |0 o0 e 5.250 |...... 5.646 (A0 ...... .. 6,170 |... . 24,680 |....07/31/2023 ...|....10/01/2030 ...
02376A-AA-T ..... AMERICAN AIRLINES 2017-2 PASS THROUGH TR . | LEFE L .. 327,648 |...93.6750 |... ..324,103 |.. ....326,625 LU R (o7 N | I RPN | ) AN 3.350 |...... 3.131 (A0 ...... 2,29 ... . 10,857 |....01/20/2022 ...|....04/15/2031 ...
02376U-AA-3 ..... AMERICAN AIRLINES 2016-1 PASS THROUGH TR ... |- LFFE L .. 569,083 |...96.1590 |... ..619,410 |.. ....582,132 0 9,434 |0 0 e 3.575 |...... 6.100 |JJ ....... ... 10,211 |... . 22,144 |....07/27/2028 ...|....07/15/2029 ...
023770-AA-8 ..... AMERICAN AIRLINES 2015-1 PASS THROUGH TR .... |- 2.BFE ... ..671,856 |...95.4940 |... ..682,004 |.. ....678,145 O o 1,384 |0 [0 3.375 |...... 3.664 [MN ... |oeveenenniiinns 3,837 |... . 23,021 |....04/05/2019 ...|....11/01/2028 ...
02377A-AA-6 ..... AMERICAN AIRLINES PASS THROUGH TRUST SER .. |--2.BFE ... .. 564,305 |...97.2200 |... ..579,137 |.. O e 3126 |0 o0 e 3.700 |...... 4.090 (A0 ...... e 5,357 |... . 21,428 |....01/11/2019 ...|....04/01/2028 ...
02379K-AA-2 ..... AMERICAN AIRLINES PASS THROUGH TRUST 202 .. .. 1.F FE ..|... ,384,215 |...87.3030 |... ..1,208,071 |.... 1,383,768 |.. LU R 170 N I RPN | ) RN 2.875 |...... 2.869 (JJ ....... ... 18,787 |... . 39,783 |....10/29/2021 ...|....01/11/2036 ...
05377R-GU-2 ..... AESOP 2023-3 A - ABS ... 1AFE ... .. 999,832 |. 101.1670 |... 1,011,670 |.... 999,945 O 128 |0 o0 e 5.440 |...... 5.515 [MON ..... ...1,662 |... . 54,400 |....08/30/2023 ...|....02/22/2028 ...
05377R-HI-9 ..... AESOP 2023-8 A - ABS .... C1AFE L. ,499,411 |. 103.6830 |... ,555,245 |.... .... 1,499,485 LU R+ T N | N RPN | ) RN 6.020 |...... 6.112 .90,300 |....09/12/2023 ... |....02/20/2030 ...
08860D-AA-1 ... BHG 2022-C A - ABS .... .. 1.AFE ..|... ...99.9990 |... ...22,839 |.... J I N | I FORRRRRt | B ISP | B AU 5.320 |...... 5.320 ....09/12/2022 ...|....10/17/2035 ...
20268A-AA-0 ..... CBSLT 21BGS A - ABS .. 1AFE .. ...82.6020 |. ..651,570 |. .0 1170 |......1.178 ....09/13/2021 ..
26833R-AB-4 . ECNMC 2021-1 A1B - ABS .1.BFE .. ...98.9550 |. ..969,699 |. 979,940 |.. .0 .5.253 |......5.457 ....09/14/2021 ..
28628B-AA-6 ..... ELFI 2021-A A - ABS .. 1AFE .. ...87.1410 |. ..899,827 |. 1,032,485 |.. .0 ... 1530 | 1541 ....10/18/2021 .. .
42806M-AN-9 ..... HERTZ 222 A - ABS |- TAFE L ...93.9160 |... ..1,878,320 |.... ....1,998,729 O 492 |0 [0 e 2.330 |...... 2.368 ...01/11/2022 ...|....06/26/2028 ...
63939K-AC-3 ..... NAVSL 2015-B A3 - ABS ... .. 1.AFE ..|... . 100.2440 |... ....748,824 O e (11,298) |0 o0 e 5.962 |...... 5.299 ....00/21/2022 ...|....07/16/2040 ...
67571C-AB-7 ..... OCTL 233 A2 - ABS .. 1.AFE ..|... .101.0780 |... ....868,053 JLU N Y’ (- I AR | B IR | B AT 6.440 |...... 6.535 ....09/20/2023 ...|....03/20/2029 ...
693342-AG-2 ... PCG 2022-B A2 - ABS .. 1.AFE ..|... ...95.5240 |... ....2,000,458 JLU N R £ Y AU | I RPN | ) AN 4722 |...... 4.719 ...07/13/2022 ...|....06/01/2039 ...
71710T-AG-3 ..... PCG 24A A1 - ABS ... .. 1.AFE ..|... ...99.2190 |... . .. ... 1,750,217 O e 259 |0 0 e 4.838 |...... 4.835 ....07/24/2024 ...|....06/01/2035 ...
78403D-AR-1 ..... SBATOW 2020-2 2C - ABS .. .. 1.F FE ..|... ...91.2190 |... ,277,066 |.... .1,400,000 |.. .... 1,400,000 LU RN | N | RN | B SN 2.328 |...... 2.339 ....07/08/2020 ...|....07/15/2052 ...
78403D-AX-8 ..... SBATOW 2021-3 3C - ABS .. |- 1LFFE L ,500,000 |...82.2720 |... ,234,080 |.... ,500,000 .. .... 1,500,000 J I N | I FORRRRRt | B ISP | B AU 2.593 |...... 2.607 ...10/08/2021 ...|....10/16/2056 ...
784450-AE-1 ..... SLMA 2010-C A5 - ABS .. 1.AFE ..|... ,366,911 |. 103.6070 |... .. 1,310,552 |.... 1,264,926 |.. .... 1,347,605 JLO O (15 N | I RPN | ) AN 9.262 |...... 7.238 ....09/08/2022 ...|....10/15/2041 ...
78449D-AB-2 ..... S\B 2020-PT-B A2A - ABS 1AFE .. 733,703 |...92.9960 |. ..681,041 |. ..732,334 733,221 |.. .0 .1.600 |...... 1.555 ...10/13/2020 .. 09/15/2054
T84490M-AA-4 ..... S\WB 2021-D A1A - ABS . 1AFE .. 730,643 |...92.3540 |. ..674,809 |. . 730,677 .730,648 |.. .0 .1.340 |......1.345 ....08/10/2021 .. 03/17/2063
78449V-AC-0 ..... S\B 2020-PT-A A2B - ABS ... 1AFE .. 867,621 |...99.5300 |. ..895,627 |. ..899,856 .923,622 |.. .0 .5.303 |......4.228 ....06/11/2020 .. 09/15/2054
84858D-AA-6 ..... SPIRIT AIRLINES CLASS A PASS THROUGH CER .3.CFE .. ,135,409 |...92.9470 |. 1,062,983 |. . 1,132,886 1,052,983 |.. .(81,161) |. .4.100 |......0.000 ....02/14/2019 .. 10/01/2029 ...
88240T-AA-9 ..... ERCOTT 2022 A1 - ABS . 1AFE .. ,739,093 |...96.7240 |. .. 1,682,144 |. .1,739,118 .1,739,1% |.. .0 ......4.265 |......4.263 ...06/08/2022 .. 08/01/2036 ...
90931E-AA-2 ..... UAL A - ABS |- 2.BFE ... .. 818,196 |...93.0490 |... 761,323 |.... ... 818,1% |.. 818,196 LU RN | N | RN | B SN 4.550 |...... 4.549 ....01/28/2019 ...|....02/25/2033 ...
90931G-AA-7 ..... UNITED AIRLINES PASS THROUGH TRUST 2020- .. |- LEFE L. .. 202,218 |. 102.1260 |... 185,842 |.... ..181,973 |.. ....194,309 O e (547 |0 o0 e 5.875 |...... 2.317 ....10/14/2021 ...|....04/15/2029 ...
90932J-AA-0 ..... UNITED AIRLINES 2019-2 PASS THROUGH TRUS .. . e [T | LEFE L ..697,133 |...88.3590 |... 622,202 |.... ..704,175 |.. ....698,953 O e 519 |0 [0 2.700 |...... 2.845 ...02/05/2021 ...|....11/01/2033 ...
90932-AA-1 ... UNITED AIRLINES INC = ABS ....eeevvuuereermmmnnnnenennnn foon ven | annnnes 1onns LADFE 1,000,000 |. 100.1390 [....cccvunnnns 1,001,390 [oooeeeennnnnn 1,000,000 |....ooeeennnn 1,000,000 |..eenneeeennnns 0 fooeereeeeiieeen0 o0 0 s 5.450 |...... 5.446 ...07/22/2024 ...|....08/15/2038 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 28,849,800 | XXX 27,427,014 28,847,517 28,837,792 (81,161) (49,673) 0 0 XXX XXX XXX 192,774 1,086,862 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 307,615,443 | XXX 295,773,536 309,318,482 307, 166,586 (99,597) (16,958) 0 0 XXX XXX XXX 2,665,318 10,679,912 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 486,836,072 | XXX 462,712,324 487,862,574 485,806,967 (7,331) 292,432 0 0 XXX XXX XXX 4,506, 140 13,482,812 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 287,875,494 | XXX 259,410,456 298,476,620 288,578,849 (11,105) 55,053 0 0 XXX XXX XXX 779,226 6,678,647 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 47,139,610 [ XXX 44,701,165 46,547,917 46,883,302 0 (108, 158) 0 0 [ XXX XXX XXX 128,087 2,203,021 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 31,075,943 | XXX 30,360,017 31,905,234 31,909,056 (81,161) (56,438) 0 0 XXX XXX XXX 240,173 1,221,664 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 853,827,119 | XXX 797,183,962 864,792,344 853,178,175 (99,597) 182,889 0 0 XXX XXX XXX 5,653,625 23,586, 144 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 550,032,952 1B..$............ 27,886,984 1C.$........... 32,191,754 1D ..$............ 15,588,957 1E..$........... 37,372,928 1F ..$......... 44,792,579 1G.$............ 67,249,211
1B 2B..$.. .29,297,005 2C ..$.. .. 7,947,223
1C 3B.. ...0 3C.$.. ..1,052,983
1D 4B .. 4C ..$
1E 5B .. 5C..$
1F
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000000-00-0 ... [FEDERAL HOME LOAN BANKS ... RF........ ....10,503.000 .. 1,050,300 |........ 100.000 ...1,050,300 [.oeeeeeiiiinnnens 1,050,300 ....54,311 . 12/27/2024 ) ...... ...l
26826C-10-0 ... [ECD INVESTMENTS LLC ...eevvvnniiiiinnnnniniiiinnninniins [ovvennnnnes | eevvnnnsfininniniiiiiininniennnns 1.000 |oeeveniiiiiiiinnnnen 0 0.000 .. 02/25/1999 .. ].cees aennns
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 1,050, 300 0 54,311 0 0 0 0 0 XXX
05536J-10-0 ... [BCS FINANCIAL CORPORATION ....46,805.000 |................. 4,607,016 |......... 98.430 |...............4,607,016 [................. 4,607,016 .. 06/14/2010 ..
21032#-10-4 ... [CONSORTIUM HEALTH PLANS INC F N 750.000 .. 05/27/2004 ..]..ccet aennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 4,607,016 XXX 4,607,016 4,607,016 0 0 0 0 0 0 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 5,657,316 XXX 5,657,316 5,657,316 0 54,311 0 0 0 0 0 XXX XXX
922908-71-0 ... |VANGUARD 500 IDX ADM ..ivvvveeniiiiiiiinniiiiiiis | ........... | ........ | .................. 150,548.501 [.....oovvnnnnnns 81,711,753 |........ 542.760 |............. 81,711,753 [..ooiiiinnnnnns 75,693,716 [...oovvuvniiiiiinnnnns [ 721,540 [oooiiiiiiiiiiiiiiiinnnns [ N 6,018,037 [..oevvuniiiiiiiiinnnns [ 6,018,037 |.ievuvuiiiiiiiiinnnnnns 0[.. 12/24/2024 .. ...... ......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 81,711,753 XXX 81,711,753 75,693,716 0 721,540 0 6,018,037 6,018,037 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 81,711,753 XXX 81,711,753 75,693,716 0 721,540 0 6,018,087 6,018,037 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
90334*-10-8 ... [USABLE CORPORATION .......cecvvvunnerrirnnnnirrrirnnines [ eeeemnnnnes | eevnnefoniecciiiins 205,500.050 ... 408,914,382 ... 408,914,382 |......ovvunnnnnn 48,687,932 [..oevvvveieiiiiinneenn 0 et 0 e 0 [ 5,513,273 |.cevvviiieiiine O [ 5,513,273 0], 09/30/2001 .| eeennn eennnn
HOP00-10-2 ... [HMO PARTNERS [EPTTTT FOTTOPTI 500,000.000 20,289,858 . 20,289,858 |......coeeeennee 27,143,3% 10,000,000 A (5,385,676)| ...(5,385,676) ...0].. 12/21/2006 ..|..eeet e
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 429,204,240 XXX 429,204,240 75,831,328 0 10,000,000 0 127,597 0 127,597 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 429,204,240 XXX 429,204,240 75,831,328 0 10,000,000 0 127,597 0 127,597 0 XXX XXX

5989999999 - Total Common Stocks

516,573,309

516,573,309 157, 182,361 0 10,775,851

6,145,

634 0

6,145,634

5999999999 - Total Preferred and Common Stocks

516,573,309

516,573,309 157, 182, 361 0 10,775,851

6,145,

634 0

6,145,634

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

coooo
~
w
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912820-LX-7 ......... UNITED STATES TREASURY ....iiiiuuiuniiiiiuiiniiiiiiiineesiiisui s esseisnisesseeennssseesesnnnnseseeesnnnssesnessnnnses | onnneeeeeennnnnes [oon .12/09/2024 ... [ GOLDMAN SACHS & 0. ....iiiiiruuuuniiiiiiuunniiiiuuuuniseiiuuusseeeseusnassesseesnnnsssseesnnnsssssssnnnssssseesnnnsseeee [ooreesnnnseeseessnnnseeresnnnnneeee |seresnnnseseeesnnnnees 20,025,000 J..eeuniiiiiininnnnns 20,000,000

0109999999. Subtotal - Bonds - U.S. Governments 20,025,000 20,000,000

074527-NG-3 ......... BEAUMONT TEX INDPT SCH DIST .|-...01/05/2024 ... [STIFEL, NICOLAUS & CO., INC. ....250,938 |.. ....250,000 |..

19658C-BB-3 ......... COLORADO SCIENCE & TECHNOLOGY PK MET DIS . . |--..04/12/2024 ... [WELLS FARGO ADVISORS LLC .... 150,000 |.. .... 150,000 |..

348856-PB-5 ......... FORT STOCKTON TEX INDPT SCH DIST . |-... 1172172024 ... |UMB BANK, INVESTMENT DIVISION .. ....251,218 |.. ....250,000 |..

661870-LV-5 ......... NORTH RIDGEVILLE OHIO CITY SCH DIST .. . |--..06/05/2024 ... | STIFEL, NICOLAUS & CO., INC. ... ....518,870 |.. ....500,000 |..

833021-AZ-1 ......... SNAKE RIV SPORTING CLUB IMPT & SVC DIST .. .|-...01/31/2024 ... |PIPER SANDLER & CO. ............ ... 269,313 |.. .... 240,000 |..

984053-GJ-1 ......... XENIA OHIO ] ...10/23/2024 ... [STIFEL, NICOLAUS & CO., INC. ....786,038 |.. ....750,000 |..

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,216,375 2,140,000

01030R-KG-6 ......... ALABAMA HSG FIN AUTH SINGLE FAMILY MTG R ..eeereeeeeeeeeia e e eeeeeee e e eeeeeie e e e eeeen e e e eeennne e e eemnnnneees [ onnnneesennnnnnes [oon .06/12/2024 ... [RAYMOND JAMES/F 1 .. e e ettt e e e e e e e e e e e e e e e e e e nnae e e e e e e nn e e e e e e nnn s 500,000 [-eeeeernneeeeeennins 500,000

01030R-MN-9 ......... ALABAMA HSG FIN AUTH SINGLE FAMILY MTG R . ...12/04/2024 ... |RAYMOND JAMES/FI .. ....500,000 |.. ....500,000 |..

041083-WH-5 ......... ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M . .| RAYMOND JAMES/FI .. ....259,038 |.. ....250,000 |..

160070-EJ-3 ......... CHARLESTON CNTY S C ARPT DIST ARPT SYSR .... .| BOFA SECURITIES, INC ... 436,232 |.. ....400,000 |..

167593-L5-9 . ..|CHICAGO ILL O HARE INTL ARPT REV ........ . | WELLS FARGO ADVISORS LLC . 255,485 . 250,000

19648G-KV-3 . ..| COLORADO HOUSING AND FINANCE AUTHORITY . .| Jefferies LLC ... . 264,745

19648G-QE-5 . .| COLORADO HOUSING AND FINANCE AUTHORITY . 09/18/2024 ... |BOFA SECURITIES, INC .. . 264,560

31320T-NR-7 .........
313200-D6-7 .
313200-D8-9 ........
313200-ER-0 .........
313200-M5-9 .........
3138WJ-M4-7 .........
3138WJ-TG-3 .........
31400P-RG4 .........
31418E-6Y-1 .

31418F-CD-7 .

34074M-TE-5 .

392274-R6-T7 ........
452030-J6-9 .........
45203U-YH-8 .........
566736-GR-9 ....
5741U0-JC-3 ........
5741U-LJ-5 .........
57563R-TH-9 .........
59333P-R7-5 ..
504654-28-7 .
60416T-8C-5 .
606376G-DF-3 .
60637G-FN-4 .
609040-FK-1 . .
625506-MN-7 .........
63968M-5H-8 .........
641279-B7-8 .........
658207-6K-6 .........
658909-4J-2 .........
6628511-UY-0

677560-X4-4 .
67756U-BD-9 .
67886M-T3-3 .
708790-WN-9 .
762218-Cli-9 . .
796576-FY-8 .........
797426-AA-9 .........
837120-50-4 .........
88046K-LB-0 .........

..| FN MA5386 - RMBS
.. | FN MA5467 - RUBS ...
..|FLORIDA HSG FIN CORP REV ..
. [ GREATER ORLANDO AVIATION AUTH ORLANDO FL .

FH SD5800 - RWBS

..|FH 808225 - RBS ...
. |FH SD8213 - RMBS ...

FH SD8244 - RMBS ...
FH SDB480 - RWBS ...
FN AS8478 - RIBS ...
FN AS8650 - RUBS ...
FN CB4086 - RUBS ...

ILLINOIS HSG DEV AUTH REV ...
ILLINOIS HSG DEV AUTH REV ...

..|MARICOPA CNTY & PHOENIX ARIZ INDL DEV AU ....
. [ COMMUNITY DEVELOPMENT ADMINISTRATION MAR ...
COMMUNITY DEVELOPMENT ADMINISTRATION MAR .

MASSACHUSETTS EDL FING AUTH

.. [ MIAMI-DADE CNTY FLA AVIATION REV
.. |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .
..|MINNESOTA ST HSG FIN AGY ....
..|MISSOURI HOUSING DEVELOPMENT COMMISSION
..|MISSOURI HOUSING DEVELOPMENT COMMISSION
.| MONARCH-CHESTERF IELD LEVEE DIST MO ...

MULTNOMAH CNTY ORE

NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .
NEVADA HSG DIV SINGLE FAMILY MTG REV
NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .

NORTH DAKOTA ST HSG FIN AGY
NORTH TEX TWY AUTH REV

..|OHIO ST HSG FIN AGY RESIDENTIAL MTG REV
..| OHIO HOUSING FINANCE AGENCY .
..| OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R .
.. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .
.| RHODE ISLAND HSG & MTG FIN CORP .

SALT LAKE CITY UTAH ARPT REV

SAN DIEGO CNTY CALIF REGL ARPT AUTH SPL

SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ...
TENNESSEE HOUSING DEVELOPMENT AGENCY ...oiivvviiiieiiiitiiiiiiiiiiiiete ittt

-|-...00/2772024 ...
.|---.00/27/2024 ...
o|--..12/09/2024 ...
.|---.00/27/2024 ...
-|-...00/2772024 ...
.|---.00/27/2024 ...
-|-...09/27/2024 ...

...00/27/2024 ...
12/09/2024 ...
.| BMO CAPITAL MARKETS CORP
.| RAYMOND JAMES/FI ..........
.|---.04/02/2024 ...
o|-...12/04/2024 ...
.|---.06/01/2024 ...
-|-...04/25/2024 ...
.|---.08/14/2024 ...
-|--..10/23/2024 ...
.|---.06/31/2024 ...

... 1172072024 ...
.|RBC CAPITAL MARKETS, LLC ...
.|RBC CAPITAL MARKETS, LLC
.| RAYMOND JAMES/FI ..........
.| STIFEL, NICOLAUS & CO., INC
10/23/2024 ...
-|--..01/08/2024 ...
.|-...04/24/2024 ...
-|-...08/22/2024 ...
.|---.01/10/2024 ...
-|-...01/04/2024 ...

...01/18/2024 ...
01/08/2024 ...
10/24/2024 ...
.| RAYMOND JAMES/FI ..
.| RAYMOND JAMES/FI
.| J.P. MORGAN SECURITIES LLC
.|----12/10/72024 ...
o|-... 1171572024 ...
.. |....01724/2024 ...

....03/06/2024 ...

J.P. MORGAN SECLRITIES LLC ...
WELLS FARGO SECURITIES, LLC ..
J.P. MORGAN SECLRITIES LLC ...
J.P. MORGAN SECURITIES LLC ...
BMO CAPITAL MARKETS CORP
J.P. MORGAN SECURITIES LLC ...
BNP PARIBAS SEC CORP/BOND
J.P. MORGAN SECLRITIES LLC
CITIGROUP GLOBAL MARKETS INC.

SAMUEL A . RAMIREZ & CO. INC. ..
SAMUEL A . RAMIREZ & CO. INC. ..
Jefferies LLC
STIFEL, NICOLAUS & CO., INC.
MORGAN STANLEY & CO. LLC
RBC CAPITAL MARKETS, LLC ...
RBC CAPITAL MARKETS, LLC ...
STIFEL, NICOLAUS & CO., INC.

STIFEL, NICOLAUS & CO., INC.
STIFEL, NICOLAUS & CO., INC. ...
J.P. MORGAN SECURITIES LLC ...
J.P. MORGAN SECLRITIES LLC ...
WELLS FARGO ADVISORS LLC
UBS Financial Services LLC ...
STIFEL, NICOLAUS & CO., INC.
RAYMOND JAMES/FI .............
J.P. MORGAN SECURITIES LLC

ICE BONDS SECURITY CORP
STIFEL, NICOLAUS & CO., INC.
BOFA SECLRITIES, INC .
MARKETAXESS CORPORATION . veeeistteeteeitt ettt ettt ettt et ettt e et e e e e e e e

27,633,840
.320,358
.250,000

.270,000
.260,020
.250,000
.285,000
.250,000

.317,205
.500,000
.500,000
.541,170
. 257,405

.......................... 460,361

.... 3,693,186 |..
... 11,035,397 |..
.... 8,135,684 |..
... 13,649,776 |..

.... 6,088,153 |..
... 3,752,778 |..
.... 5,056,378 |..

....253,188 |..
....250,000 |..
....507,455 |..
....59,030 |..
....156,614 |..
....350,000 |..
....220,000 |..
...251,450 |..

....250,250 |..
....510,050 |..
... 261,713 |..
....250,000 |..
.... 258,205 |..
...300.821 |..

....304,368 |..
....500,590 |..
... 496,650 |..

28,700,000
.332,327
.250,000

.270,000
.250,000
.250,000

.315,000
.500,000
.500,000
.500,000
.250,000

.......................... 445,000

... 12,226,528 |..
.....9,300,000 [..
... 14,150,578 |..

.... 6,601,424 |.
.... 4,082,574 |..
....5,178,140 |..

....250,000 |..
....250,000 |..
....500,000 |..
....550,000 |..
... 150,000 |..
....350,000 |..
....220,000 |..
...250,000 |..

....250,000 |..
....500,000 |..
....250,000 |..
....250,000 |..
....250,000 |..
...295,000 |..

....300,000 |..
....500,000 |..
...500,000 |..
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88271H-JS-9 ......... TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI .... . |-...02/07/2024 ... [RAYMOND JAMES/FI ....511,840 |.. ....500,000 |..
882750-2X-3 ......... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE .... .|--..06/26/2024 ... |SAMUEL A . RAMIREZ & CO. INC. .. ....514,670 |.. ....500,000 |..
88275F-QC6 ......... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . ...01/30/2024 ... |RBC CAPITAL MARKETS, LLC ... ....261,945 |.. ....250,000 |..
917437-NE-1 ......... UTAH HSG CORP SINGLE FAMILY MTG REV .| Jefferies LLC ....262,610 |.. ....250,000 |..
93978T-8A-0 ......... WASHINGTON ST HSG FIN COMMN . . |RBC CAPITAL MARKETS, LLC ... ....509,790 |.. ....500,000 |..
976890-WC-6 .........[WISCONSIN HSG & ECONOMIC DEV AUTH HOME O . ...11/20/2024 ... [RBC CAPITAL MARKETS, LLC ... ....500,000 |.. ....500,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 94,992,417 99,699, 206
00846U-AR-2 ......... AGILENT TECHNOLOGIES INC ...eeeeeeeeeeeeeee e e e ee e e e e s e e e e e e e e e e e e e e e e e e e e e e nn e e e e e e nnn s ...09/04/2024 ... [BOFA SECURITIES, INC ..erereeeeeeeie e e e eeeee e e e e eene e e e e e e e e e e e e e e e e e e e e e e e e nna e e e e e e nnnn e e e eennnas 1,494,570 |eeveeeieiiiieeeees 1,500,000
025816-DV-8 ......... AMERICAN EXPRESS CO . | MORGAN STANLEY & CO. LLC 2,400,000 |.. 2,400,000 |..
03063U-AA-9 . ..| AMERICOLD REALTY OPERATING PARTNERSHIP L . 09/05/2024 ... |CITIGROUP GLOBAL MARKETS INC. .750,000
04685A-3X-7 . ..| ATHENE GLOBAL FUNDING .. 07/08/2024 ... |MORGAN STANLEY & CO. LLC . 2,000,000
05593R-AB-8 . .| BMO 2024-5C5 MORTGAGE TRUST - CMBS 07/31/2024 ... |BMO CAPITAL MARKETS CORP . 757,499 .
05593R-AC-6 BMO 2024-5C5 MORTGAGE TRUST - CMBS ... .|-...07/31/2024 ... |BMO CAPITAL MARKETS ... 772,500 |.. ...750,000 |..
07336Y-AB-1 BBCMS 2024-5C31 A2 - CMBS ... ...12/04/2024 ... |BARCLAYS CAPITAL INC. . 807,997 |.. 800,000 ..
096591-2X-1 . ..| B\P PARIBAS SA ............ 06/05/2024 ... | JP MORGAN - LONDON ..... 1,111,715 . 1,100,000
09661X-AC-2 . ..| BMO 2024-5C8 A3 - CMBS ... 12/04/2024 ... [BMO CAPITAL MARKETS CORP ... . 823,997 .800,000
10921U-2J-6 . .. |BRIGHTHOUSE FINANCIAL GLOBAL FUNDING 06/03/2024 ... |J.P. MORGAN SECURITIES LLC . 1,497,480 . 1,500,000
171239-AL-0 . ..| CHUBB INA HOLDINGS LLC .... 07/29/2024 ... [WELLS FARGO SECURITIES, LLC . 1,498,560 . 1,500,000
18977-20-1 . ..| CNO GLOBAL FUNDING . 05/30/2024 ... |BARCLAYS CAPITAL INC. .... . 1,599,168 . 1,600,000
23331A-BS-7 ......... DR HORTON INC . |--..08/07/2024 ... |MIZUHO SECURITIES USA INC. 990,050 |.. ,000,000 |..
30321L-26-6 ......... F&G GLOBAL FUNDING ... .|-...06/05/2024 ... |J.P. MORGAN SECURITIES LLC ... ....499,715 |.. 500,000 ..
337738-BM-9 ......... FISERV INC .|--..08/01/2024 ... [WELLS FARGO SECURITIES, LLC .. ....997,710 |.. ,000,000 |..
36143L-2N-4 GA GLOBAL FUNDING TRUST ...09/16/2024 ... | GOLDMAN SACHS & CO. ............ .. 1,099,362 |.. ,100,000 |..
361841-AT-6 . ..|GLP CAPITAL LP ........... 07/30/2024 ... |WELLS FARGO SECURITIES, LLC . 990,940 . 1,000,000
39541E-AD-5 . .. | GREENSAIF PIPELINES BIDCO SA RL . ...07/17/2024 ... [CITIBANK ... .700,000 .700,000
45138L-BK-8 . ..| IDAHO PONER CO ..eovvveeeeeenennnn 08/07/2024 ...|J.P. MORGAN SECURITIES LLC . 799,504 .800,000
461070-AV-6 ......... INTERSTATE POWER AND LIGHT CO . .|--..09/04/2024 ... | GOLDMAN SACHS & CO. ............ 1,197,504 |.. 1,200,000 |..
46647P-EJ-1 ......... JPMORGAN CHASE & CO .|--..07/15/2024 ... |J.P. MORGAN SECURITIES LLC ... ,400,000 |.. 2,400,000 |..
46849L-VB-4 ......... JACKSON NATIONAL LIFE GLOBAL FUNDING ... . |-...09/24/2024 ... | GOLDMAN SACHS & CO. ............ 898,650 |.. ..
476556-DE-2 ......... JERSEY CENTRAL POWER & LIGHT CO ...12/02/2024 ... |BARCLAYS CAPITAL INC. ............ .. 1,494,720 |.. 1,500,000 |..
62829D-2E-9 . .MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING . 10/08/2024 ... | CITIGROUP GLOBAL MARKETS INC. . 699,692 .700,000

62878U-24-4 ......... NBN CO LTD
639057-AS-7 ......... NATWEST GROUP PLC ..
682680-CD-3 ......... ONEOK INC
693475-BY-0 ......... PNC FINANCIAL SERVICES GROUP INC ...
69352P-AT-0 . ..|PPL CAPITAL FUNDING INC ...
71710T-AG-3 . ..|PCG 24A A1 - ABS ...
74456Q-CS-3 ......... |PUBLIC SERVICE ELECTRIC AND GAS CO
.| PUGET SOUND ENERGY INC

745332-C-6 . -|--..06/04/2024 ...
74834L-BF-6 QUEST DIAGNOSTICS INC ... ...08/15/2024 ...
863667-BE-0 . ..| STRYKER CORP .............. 09/04/2024 ...
86563V-BU-2 . .| SUMITOMO MITSUI TRUST BANK LTD ....00/03/2024 ...
87264A-DL-6 . .| T-MOBILE USA INC ............ ...00/23/2024 ...

..| TOTALENERGIES CAPITAL SA .
892938-AB-7 . ..| TRANE TECHNOLOGIES FINANCING LTD
90932-AA-1 . ..|UNITED AIRLINES INC - ABS
92277G-BA-4 ......... VENTAS REALTY LP

89157X-AD-3 .

....00/24/2024 ...
....08/12/2024 ...
...09/10/2024 ...
...07/18/2024 ...
.| WELLS FARGO SECLRITIES, LLC ..
.| GOLDMAN SACHS & CO. .
.| CITIGROUP GLOBAL MARKETS INC.

....00/03/2024 ...
...06/04/2024 ...
07/22/2024 ...

J.P. MORGAN SECURITIES LLC
Natllest Markets ...
GOLDMAN SACHS & CO
PNC BANK N.A./PNC CAPITAL MARKETS LLC ...

MIZUHO SECURITIES USA INC. ......
WELLS FARGO SECURITIES, LLC ..
WELLS FARGO SECURITIES, LLC
GOLDMAN SACHS & CO. .
WELLS FARGO SECURITIES, LLC
MIZUHO SECURITIES USA INC. ...
CITIGROUP GLOBAL MARKETS INC.
GOLDMAN SACHS & CO. .........

.994,860
. 1,749,958
.698,033

. 1,496,865
. 1,497,345
. 798,352
. 1,500,000
. 1,19, 472
. 1,000,000

....698.691 |..
1,700,000 |..
2,190,408 |..
2,000,000 |..

,399,986 |..
499,470 |..

,000,000
,750,000
.700,000

. 1,500,000
. 1,500,000
.800,000
. 1,500,000
. 1,200,000
,000,000

....700,000 |..
1,700,000 |..
2,200,000 |..
2,000,000 |..

,400,000 |..
500,000 |..

.+ [-+..09/05/2024 ... | WELLS FARGO SECURITIES, LLC .. 996,470 |.. ,000,000 |..
929089-AH-3 ......... VOYA FINANCIAL INC . +[-...09/13/2024 ... | GOLDMAN SACHS & CO. .
95000U-3N-1 ......... WELLS FARGO & CO ... JUU wee [22.12/09/2024 ... | GOLDMAN SACHS & CO. . . .. ..
969457-CH-1 ......... WILLTAMS COMPANIES INC .....iiiiiiiiiiiiiiiii s | nssssssssssssnes ....00/23/2024 ... [WELLS FARGO SECURITIES, LLC ....vesussuuusuusssssusssusssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss |ooessssssesssssssssssssssssnnsssnes [oeeeeeeniniesennnennannns 912,159 [ 900,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 52,324,393 52,300,000 44,831
2509999997. Total - Bonds - Part 3 169,558, 185 174,139,206 318,527
2509999998. Total - Bonds - Part 5 498,715 500,000 0
2509999999. Total - Bonds 170,056, 900 174,639,206 318,527
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
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4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
000000-00-0 ......... e [, R L Lo, 578000 |ooveorrrsresresresieinans R 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 57,800 XXX 0
920908-710 ........ | [, | (e ——— | 159,720.008 [oovvvvvevrecae, Rl R 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 80,035,691 XXX 0
5989999997. Total - Common Stocks - Part 3 80,093,491 XXX 0
5989999998. Total - Common Stocks - Part 5 864,204 XXX 0
5989999999. Total - Common Stocks 80,957,695 XXX 0
5999999999. Total - Preferred and Common Stocks 80,957,695 XXX 0
6009999999 - Totals 251,014,596 XXX 318,527
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
38378U-8L-4 .. | GNR 2015-H04 FA - CMO/RMBS ..12/20/2024 . [Paydown ... L0 ... (148)[... .. (148))... ...99,477 |.... . (2,651) s (2,651)|... ..12/20/2064 .
91282C-DJ-7 ...|UNITED STATES TREASURY ..08/23/2024 . [Various .... .. 4,800,000 |......... 4,779,750 0. ..1,028 |... .. 4,784,745 |.... (830,526)]........ (830,526)]... ..11/15/2031 .
Bank of Montreal
91282C-DP-3 ...|UNITED STATES TREASLRY .....oovvvvviiiinneennne [ | 10/18/2024 . ..10,000,000 |......... 9,804,297 ..9,879,487 |.... .. (843,549)[......... (843,549)|... ..12/31/2028 .
91282C-DY-4 ...|UNITED STATES TREASLRY .....oovvvvviiiiiiiininiinn [ oo ..06/18/2024 [ INC. ..ooooovviiiiiiiiiiis e | 2,200,453 |.......... 2,600,000 |......... 2,601,930 |......... 2,601,606 [...ccvverrennnnns [V F, (250 P [V (86) [ 0....... 2,601,520 [o.oevveennnnnnee [V A (401,067) ..02/15/2032 .
J.P. MORGAN SECURITIES
91282C-EC-1 .. |UNITED STATES TREASURY ....ooovvvviiiiiinenen [ | 10/18/2024 . |LLC ..8,593,242 |.......... 9,000,000 |......... 8,970,820 |......... 8,981,104 |.. L0 ..8,985,794 |.... .. (392,552) ..02/28/2027 .
91282C-FZ-9 .. |UNITED STATES TREASLRY ....coovvvvviiiiiiiiinnennn [ oo ..08/23/2024 . [LLC ..oovvviiiiiiiiiiiiiii e | 10,025,781 |......... 10,000,000 |......... 9,956,250 |.......... 9,964,747 ..ol (VN F 5,495 |ooeviiiiiiiiins [V F 5,495 |oeeviiiiininnes 0....... 9,070,242 |...ooeeeeeiins (VN F, 55,530 |........... 55,539 |..ooeeeenns 285,861 |..11/30/2027 .
Bank of Montreal
91282C-GP-0 .. |UNITED STATES TREASURY ....ooovvvvviiiinnenne [ | 12/09/2024 . [Chicago ......eeeeeeeveevnns fvvevnnnniiiiiiiinins foueennns 13,863,078 |......... 13,900,000 |........ 13,789,177 |........ 13,806,179 [..oevvvveieennns [V F, 19,833 [cvveiiiiiiinnnee (VN F 19,833 | 0. 13,826,011 |t (VN F, 37,067 |........... 37,067 |.cceeennnnn 711,127 (..02/29/2028 .
BNP PARIBAS SEC
91282C-GZ-8 .. |UNITED STATES TREASLRY ....ooovvviviiiiiiiiiinennn [ oo ..08/23/2024 . | CORP/BOND .. .... 6,000,000 |......... 5,902,031 |.......... 5,909,694 |.. 0. ..5,918,021 172,337 |..04/30/2030 .
91282C-HQ-7 ...|UNITED STATES TREASLRY ......oovvvvvvrnnnnnnnnnins [ oo s 12/09/2024 . |Various .... ..30,000,000 |........ 20,685,938 |........ 29,707,241 |.. 0. .29,762,831 ,681,386 |..07/31/2028 .
J.P. MORGAN SECURITIES
91282C-HT-1 .. |UNITED STATES TREASLRY ......oovvvvrvriiiiiniininn [ oo ..06/18/2024 . [LLC .oovvvvviiiiiiiiiiiiiii e e 4,952,578 |.......... 5,100,000 |......... 4,949,191 |.......... 4,952,920 [..vvvunnnnnnnnnns (VN FORURRRR 5,915 [ [V FORRRR 5,915 | 0l....... 4,958,835 |................ (VN FR (6,257)|..0uvnnnnn (6,257)]...cccnnnnn 167,221 |..08/15/2033 .
Bank of Montreal
91282C-HX-2 ...|UNITED STATES TREASLRY .....ooovvvvrrnnnnnnnnnnnns [ e 12/09/2024 . [Chicago .......eevvvvvvvunnsfevvernnnnnnnninnnnnns fovnnnnnns 3,634,594 |.......... 3,600,000 |......... 3,572,156 |.......... 3,573,633 [..ovvuvnininnnnnn (VN FORURRRR 52 VA [V FRRR A7 | 0l....... 3,578,549 |................ (VN FR 56,045 |........... 56,045 [....ovvnens 201,443 ..08/31/2028 .
91282C-JB-8 .. |UNITED STATES TREASLRY .......ccovvvvvvvveennennnsfoeeenns ..10/21/2024 .| Various .......ooooeeiiiies |ooeeeeiiiieiieeeeeens |, 19,270,207 |......... 19,200,000 |........ 19,157,250 |........ 19,162,404 |................. [V AP 10,971 | [V P 10,971 |ooveeeeinnneees 0. 19,173,375 [...ovvvneneeeees [ P, 96,832 |...oeenees 96,832 |............ 746,849 |..09/30/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 111,590, 985 114,296,825 113,266, 189 113,400, 169 0 138,719 0 138,719 0 113,538,888 0 (1,947,902) (1,947,902), 4,426,49% XXX
BOK FINANCIAL
13063D-GB-8 .. | CALIFORNIA STATE ........cvvmmmmmmnnnnnnnninininnnn | eenenes ..04/24/2024 . [ SECURITIES INC ..evvvvvvii]oeneiiiiiiiiiienieens | 736,500 [vvvvvnnnnnns 750,000 |..evvvennens 753,625 |............ 750,773 [ouvvenvnnnnnnnnn [V FORRRR [(15%)] S (U O (193) |oeeeeiiiieeees [N FURR 750,580 |...oooeeeeennns (VN FOR (14,080)|......... (14,080)]............. 14,414 (..04/01/2025 .
WELLS FARGO ADVISORS
677522-HE-7 .. JOHIO ST .oovvvveeiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeees [ e L. 10/17/2024 JLLC tovvvvviiiiiiiiiiiiiiiii e e 1,009,530 [.......... 1,000,000 ......... 1,150,410 J......... 1,030,168 [....vvvvvnnnnnnes 0. (17,855)]..0uvennnnnnnnn 0eeeeenns (17,855) 012,312 | 0 (2,782)|........... (2,782)]..cccennnnn 48,194 |..11/01/2032 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,746,030 1,750,000 1,903,935 1,780,941 0 (18,049) 0 (18,049) ,762,892 (16,862) (16,862) 62,609 XXX
041431-LS-4 .. | ARLINGTON CNTY VA .. ..04/25/2024 . | PERSHING LLC . ...560,000 |..... ....565,813 [..... .560,000 [. L0 0. . 560,000 |.... . (19,012)[......... (19,012)f... ..08/01/2025 .
167615-TY-9 .. | CHICAGO ILL PK DIST ..02/01/2024 . [Call @ 100.00 .. ,040,000 |.. . 1,194,378 |.. . 1,040,000 L0 ,040,000 |. .0 ..01/01/2027 .
405108-NC-1 .. | HAGERSTOWN MD ..07/15/2024 . [Maturity @ 100.00 .. 325,000 |............ 325,325 L0 325,000 |.... RV S ..07/15/2024 .
43010L-CX-7 .. |HIGHLAND HEIGHTS KY ..10/22/2024 . | Not Provided 290,000 |..eeeennnns 297,760 0. 290,000 |.... . (27,699)].... ..12/01/2032 .
64966M-WK=1 .. |NEW YORK CITY ..ovvnnniiiiiiiiins [ eeeees ..03/01/2024 . [Maturity @ 100.00 ..1,000,000 |......... 1,000,000 L0 ..1,000,000 |.... ..03/01/2024 .
779120-DZ-4 .. |ROUND LAKE BEACH ILL ..oovvveniiniiiiiiiiiiiiiiins [ oo ..01/01/2024 . [Maturity @ 100.00 .. .... 130,000 ... 132,145 0. . 130,000 |.... ..01/01/2024 .
882723-B2-4 .. | TEXAS ST ..04/25/2024 . | Adjustment .... 520,000 .... 528,356 0. ..521,665 |.... . (26,298)]......... (26,298)|... ..10/01/2026 .
0709999999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 3 793,661 3,865,000 4,043,777 0 866,665 (73,005) (73,005) XXX
010047-ED-6 .. | AKRON OHIO CTFS PARTN .....cceeeiiiiiiiiiiiiics [ oo e 12/01/2024 . |Call @ 100.00 .....oovveei o oo 185,000 |............. 185,000 |............ 214,580 0 191,621 0 ..12/01/2026 .
01026C-AC-5 .. | ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT ... |....... ..09/15/2024 . [Call @ 100.00 ...185,000 |... .. 185,000 .. 186,201 0. L0 ..09/15/2025 .
01170R-GV-8 .. | ALASKA HOUSING FINANCE CORPORATION ........... [....... ..12/01/2024 . [Call @ 100.00 ....50,000 |... L0 L0 ..12/01/2048 .
040507-PS-8 .. | ARIZONA HEALTH FACS AUTH REV .....oevvvvvnnnnnnn [ eeeens ..12/01/2024 . [Call @ 100.00 .. .. 1,150,864 |... , 0. L0 ..12/01/2042 .
04109F-BR-8 .. | ARKANSAS ST DEV FIN AUTH HOSP REV ........ccceefeeenn ..10/17/2024 . [ Unknown 504,840 |... 500,000 |..eevveeees 584,660 0. 514,710 |.... L0 ..02/01/2026 .
J.P. MORGAN SECURITIES
16768T-KE-3 .. | CHICAGO ILL SALES TAX REV .....ccoovnnnnnnnnnnn ] venenns ..04/25/2024 . [LLC oovvvviiiiiiiiiiiiii e e 604,908 [............. 600,000 0 604,335 [V 663 |............... 663 |............. 24,833 1..01/01/2032 .
WELLS FARGO ADVISORS
167727-UY-0 .. | CHICAGO ILL WASTEWATER TRANSMISSION REV .....|....... ..04/25/2024 . [LLC . 1,000,000 L0 ..1,000,000 |.... 0 1,780 1,780 |... ..01/01/2025 .
19633S-AF-0 .. | COLORADO BRDG ENTERPRISE REV ... ..04/25/2024 . | Jetferies LLC .. .500,000 |.. L0 ..505,877 |. 0 .(8,492) ..06/30/2025 .
196480-3P-0 .. | COLORADO HOUSING AND FINANCE AUTHORITY ..11/01/2024 . [Call @ 100.00 .. L0 10,624 |. 0 (624) ..05/01/2049 .
196480-7A-9 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |.......|.. 11/01/2024 .| Call @ 100.00 0. ...10,387 |.... L0 ... (387)f... ..11/01/2083 .
196480-08-3 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..11/01/2024 . [Cal| @ 100.00 L0 ...21,032 |.... L0 ...(1,032)f... ..11/01/2062 .
207743-WY-7 .. | CONNECTICUT ST HIGHER ED SUPPLEMENTAL LN ....{....... .11/15/2024 . [Call @ 100.00 0. . 120,000 |.... L0 ..11/15/2034 .
25477T-AB-3 .. | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ... |....... ..12/15/2024 . [Call @ 100.00 0 ....5,000 |.... L0 ..06/15/2031 .
25483V-A7-9 .. | DISTRICT COLUMBIA REV .....eevvvvvvvieivviiiinnnns [ eeeeeen e 09/30/2024 . |Call @ 100.00 0. ..250,000 |.... L0 ..02/28/2025 .
271831-BR-3 .. | EAST COLUMBIA BASIN IRR DIST WASH REV ..06/01/2024 . [Maturity @ 100.00 .. L0 ..920,000 |.... L0 ..06/01/2024 .
3128MJ-5B-2 .. | FH G08841 - RMBS ..12/01/2024 . [ Paydown 0. 0. ..10/01/2048 .
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3128MJ-5T-3 .. | FH G08857 - RMBS ... ..12/01/2024 . [Paydown ... .. 156,625 |............ 159,035 ... 164,042 |.. 0 163,883 |.... L0 o (7,258) e (7,258)].ccceeennnnn 3,450 |..01/01/2049 .
3132AD-XW-3 .. | FH ZT1593 - RWBS . ..10/18/2024 . |Various . . 1,335,921 |.. 1,389,634 0 ..1,385,205 |. 0 (169,963)|. . (169,963) ..01/01/2049 .
31320M-3L-7 .. | FH SD0803 - RWBS . ..12/01/2024 . [Paydown . . 229,334 0 0 .(1,650)|. .(1,650) ..01/01/2062 .
31320T-NR-7 ...|FH SD5800 - RWBS . ..12/01/2024 . [Paydown . ....0 0 0 ..2,076 |. .. 2,076 ..07/01/2049 .
31320V-311-5 ...|FH SD8004 - RWBS .... ..12/01/2024 . [Paydown ... 61,017 |.. 0 L0 (2,252)0evenennnn (2,282)). ..08/01/2049 .
31320V-3Y-9 ...|FH SD8015 - RWBS .... ..12/01/2024 . [Paydown ... .. 73,950 |[.. 0 L0 ..10/01/2049 .
31320V-4H-5 ...|FH SD8024 - RMBS .... ..12/01/2024 . [Paydown ... . 222,310 |.. 0 L0 . (12,563)].... ..11/01/2049 .
31320V-4ii-2 ...|FH SD8037 - RWBS .... ..12/01/2024 . [Paydown ... . 451,798 |.. 0 L0 .(3,887)].... ..01/01/2050 .
31320V-7J-8 .. | FH SDB097 - RWBS .... ..12/01/2024 . [Paydown ... .269,101 |.. 0 L0 .(8,100) ... ..08/01/2050 .
31320W-A6-0 .. |FH SD8129 - RMBS .... ..12/01/2024 . [Paydown ... .. 46,224 |.. 0 L0 .(2,320).... ..02/01/2051 .
31320W-AP-8 .. |FH SD8114 - RWBS .... ..12/01/2024 . [Paydown ... .. 58,328 |.. 0 L0 .(3,059)].... ..12/01/2050 .
31320W-BU-6 .. | FH SD8151 - RWBS .... ..12/01/2024 . [Paydown ... . 148,989 |.. 0 L0 ...(4,976)].... ..06/01/2051 .
313200-CJ-0 ...|FH SD8173 - RWBS . ..12/01/2024 . [Paydown . . 499,182 0 0 . (17,416)]. ..10/01/2051 .
31320W-CP-6 ...|FH SD8178 - RMBS . ..12/01/2024 . [Paydown . . 426,172 0 0 . (11,485)[. ..11/01/2051 .
31320W-D6-7 .. | FH SD8225 - RMBS . ..12/01/2024 . [Paydown . e 175,602 o 0 0 . K 0 .19,083 |. ..07/01/2062 .
31320W-DS-9 ...|FH SDB213 - RMBS .....coooeiiiiiiiiiiiiiiiieeieeens [ | 12/01/2024 . | Paydown .... .... 690, 697 . 677,538 |.. 0 . 677,763 |.... L0 12,934 |.... . ..05/01/2052 .
31320W-DT-7 .. |FH SD8214 - RMBS .......ccooeeeeeeeennnnnn [ ..09/27/2024 . [Various .... ... 13,627,808 13 240 27 |........ 13,258,762 |.. 0 .13,266,196 |.... 20|l (473,546) ... (473 546)]... ..05/01/2052 .
3132DW-E3-3 ...|FH SDB254 ~ RMBS ..o [ e 1071872024 . [Various ......cooeeeeeeeens foveeenninnnnnnnnnnns |oenenn 2,437,288 | 2,756,983 |......... 2,529,317 |.......... 2,542,3% |.. 0 ..2,549,021 |.... L0 e (111,733 (111,733)|.... ..10/01/2052 .
31320W-EG-4 .. |FH SDB235 - RMBS .....cccooiiii [ e ..12/01/2024 . [Paydown ... .... 249,609 . 237,353 |.. 0 ..237,582 |.... L0 12,028 |...........12,028 |... ..08/01/2062 .
3132DW-ER-0 .. | FH SDB244 ~ RMBS ........eevvmmmmmnnnnnninninnnnnnns [ eeeeen e 12/01/2024 . | Paydown .... .... 245,057 0 ..236,346 |.... 0 BT 8,711 |... ..09/01/2052 .
31320W-F3-2 ...|FH SD8286 - RWBS ........ceovveereeieeeeeeeeeeeens [ ..12/01/2024 . [Paydown ... .... 511,609 0 ..481,805 |.... L0 ..01/01/2083 .
31320W-M5-9 ...|FH SDB480 — RWBS ......ccovveeeeeiiiiieiieeeee e ..12/01/2024 . [Paydown .......cooevvvveveesfernininininniiiiinns Joviiiinnnn 8,260 foniiiiiiiinnnes 8,260 0 ... 7,963 |.... L0 ..09/01/2054 .
3133EH-55-8 ...| FEDERAL FARM CHEDIT BANKS FUNDING CORP ...... [..eeee. ..02/05/2024 . [Maturity @ 100.00 . .... 100,000 0 . 100,000 |.... L0 ..02/05/2024 .
3133KN-K6-9 .. |FH RA6617 - RMBS ............ ..12/01/2024 . [Paydown ... . 486,993 |.. L0 ..479,441 |. 0 .. 7,552 |. ..01/01/2052 .
3136BC-PR-5 ...|FNR 2020-079 JA - CMO/RMBS ..12/01/2024 . [Paydown . .229,733|.. L0 ..233,729 |. 0 .(3,996)|. ..11/25/2050 .
3138MJ-M4-7 .. |FN AS8478 - RBS ... ..12/01/2024 . [Paydown . . 168,478 |.. 0 ..154,780 |. 0 .13,698 |. ..12/01/2046 .
3138J-TG-3 .. |FN AS8650 - RMBS . ..12/01/2024 . [Paydown . ...79,332 .. . 0 72,886 |. 0 ..6,446 |. ..01/01/2047 .
3140J6-GJ-0 .. | FN BM2000 - RMBS . ..09/27/2024 . [Various . ..3,849,878 |.. . 3,819,038 0 ..3,819,879 |. 0 (155,867)|. ..05/01/2047 .
31400N-W2-4 ...|FN CB3364 - RMBS .... ..12/01/2024 . [Paydown ... . .. 536,455 .. 505,419 |.. 0 L0 ...30,328 ..04/01/2052 .
31400P-RG-4 ...|FN CB4086 - RMBS ... ..12/01/2024 . [Paydown ... ... 73,566 |... 0 L0 ..07/01/2052 .
3140X7-CA-5 .. | FN FM3664 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 ..03/01/2049 .
3140XA-2J-0 .. | FN FM7076 - RMBS .... ..12/01/2024 . [Paydown ... . 0 L0 ..12/01/2050 .
3140XD-RC-2 ...|FN FMO482 - RWBS .... ..12/01/2024 . [Paydown ... .... 460, 164 0 L0 ..11/01/2051 .
3140XH-6N-2 .. | FN FS2676 - RMBS ... ..12/01/2024 . [Paydown ... .. 1,709,816 0 L0 . s ..06/01/2052 .
31418C-P5-7 .. | FN MA3143 - RWBS . ..12/01/2024 . [Paydown . . 530,234 .. ....514,369 |.. 0 0 .25,872 |. ....25,872 ..09/01/2047 .
31418C-R8-9 .. | FN MA3210 - RMBS . ..09/27/2024 . [Various . ..5,132,311 .. .5,102,840 |.. 0 0 (216,873)|. . (216,873) ..12/01/2047 .
31418C-XN-9 .. | FN MA3384 - RWBS . ..12/01/2024 . [Paydown . 54,648 .. 55,782 |.. 0 0 .(2,398)]. .(2,398) ..06/01/2048 .
31418D-2N-1 .. | FN MA4380 - RMBS . ..12/01/2024 . [Paydown . 12,792 .. .. 13,426 |.. 0 0 (703) ..07/01/2051 .
31418D-6A-5 .. | FN MA4464 - RWBS . ..12/01/2024 . [Paydown . . 123,360 |.. .. 95,859 |[.. 0 0 .25,584 ..11/01/2051 .
31418D-7F-3 .. | FN MA4493 - RMBS .... ..12/01/2024 . [Paydown ... .. 529,915 0 L0 ..12/01/2051 .
31418D-FF-4 .. |FN MA3765 - RUBS .... ..12/01/2024 . [Paydown ... 0 L0 ..09/01/2049 .
31418D-GM-8 .. | FN MA3803 - RMBS ... ..10/18/2024 . [Various .... . 0 (14,527)]... L0 ..10/01/2049 .
31418D-KT-8 .. | FN MA3905 - RWBS .... ..12/01/2024 . [Paydown ... .... 822,705 0 .. (581)[... L0 ..01/01/2050 .
31418D-SH-6 .. | FN MA4119 - RMBS ... ..12/01/2024 . [Paydown ... .. 281,311 0 L0 ..09/01/2050 .
31418D-TQ-5 .. | FN MA4158 - RMBS ... ..12/01/2024 . [Paydown ... 67,270 0 L0 ..10/01/2050 .
31418D-UG-5 .. | FN MA4182 - RMBS ... ..12/01/2024 . [Paydown ... .... 300,485 ....310,040 0 L0 ..11/01/2050 .
31418D-V7-4 .. | FN MA4237 - RWBS .... ..12/01/2024 . [ Paydown ... .. 711,427 ... 132,012 0 L0 ..01/01/2051 .
31418D-WS-7 .. | FN MA4256 - RWBS . ..12/01/2024 . [Paydown . ...45,531 .. .. 47,677 |.. 0 . K 0 ..02/01/2051 .
31418D-XK-3 .. | FN MA4281 - RMBS ... ..12/01/2024 . | Paydown ... .. 163,840 ..... .... 169,008 . 168,841 |. 0 .. 168 709 |.... Ol ..03/01/2051 .
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31418D-ZW-5 .. | FN MA4356 - RWBS .... ..12/01/2024 . [Paydown ... 171,202 |... 171,202 | 177,294 ... 177,263 |.. 0 L AT 18 LB (5,911)]... ..06/01/2051 .
31418E-DE-7 .. | FN MA4600 - RMBS . ..09/27/2024 . |Various . ..23,870,999 .25,421,392 |.. 24,574,343 |.. 24,614,444 0 .24,628,333 |. (757,334)). . (757,334) ..05/01/2052 .
31418E-PS-3 .. | FN MA4932 - RMBS . ..10/18/2024 . [Various . 1,272,031 .. 1,444,050 |.. . 1,300,886 |.. . 1,306,466 0 ..1,313,107 |. . (41,076)]. (41,076) ..01/01/2083 .
31418E-4Z-9 .. | FN MA5163 - RMBS . ..12/01/2024 . [Paydown . 263,079 . 263,079 |.. . 241,529 |.. 0 .20,730 |. .20,730 ..10/01/2053 .
31418E-XF-2 .. | FN MAS177 - RMBS .... ..12/01/2024 . [Paydown ... ...318,139 |... ... 318,139 .... 289,444 0 e 27,761 |.... ..10/01/2083 .
31418F-CD-7 .. | FN MA5467 - RVBS ..12/01/2024 . [Paydown ..2,488 |... ....2,488 ....2,3%8 L0 ... ..09/01/2054 .
34074M-A3-5 .. |FLORIDA HSG FIN CORP REV ......cccovvviviiiiiiin [ eeeeenn ..01/01/2024 . [Call @ 100.00 .. 0 ..07/01/2042 .
34074M-D9-9 ...|FLORIDA HSG FIN CORP REV .......ccoooinnnnnnns [ eeeens ..07/01/2024 . [Call @ 100.00 0 ..01/01/2054 .
34074M-L5-8 .. |FLORIDA HSG FIN CORP REV ......cccevvvviiiiiiiin [ eeeeens ..07/01/2024 . [Call @ 100.00 0 ..01/01/2064 .
34074M-W4-9 .. |FLORIDA HSG FIN CORP REV .......cccoooviinnnns [ eeeenn ..07/01/2024 . [Call @ 100.00 0 ..01/01/2054 .
34074M-YZ-8 .. |FLORIDA HSG FIN CORP REV ......cccovvviiiiiiiiin [ eeeeenn ..01/01/2024 . [Call @ 100.00 0. ..07/01/2046 .
37353P-JN-0 ...| GEORGIA ST HSG & FIN AUTH REV ... oo .10/22/2024 . [Not Provided 0 ..12/01/2042 .
J.P. MORGAN SECURITIES
41423P-AH-0 ...|HARRIS CNTY TEX TOLL RD REV ....ccoeeeeiiinnnns ..10/17/2024 . ... 1,000,000 ,194,680 0. ..1,045,428 |.... ... (4,978)[...........(4,978)|... ..08/15/2026 .
41987Y-BC-9 .. |HAWAIIAN GARDENS CALIF REDEV AGY SUCCESS ... ..10/17/2024 . | TRADEWEB DIRECT LLC ....|. ... 500,000 ... 497,670 0. ..498,421 . (38,191) (38,191)f... ..12/01/2033 .
DAVENPORT & COMPANY LLC
426050-H-8 .. |HENRICO CNTY VA ECONOMIC DEV AUTH RESIDE ....[....... L 10/22/2024 | e | [ 337,574 oot 320,000 |............ 350,790 0 e (2,160) v 0 e (2,160) | 0 344,346 |ooevvviiiiinnns (VN FR (6,772) ..10/01/2047 .
45129Y-3Y-0 .. | IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R ... |....... ..07/01/2024 . [Call @ 100.00 .. R 5,000 fc.ovvvnnnnnnnen 5,173 0. L0 ... (160)[.... ..07/01/2083 .
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV - RMBS ..............|....... ..04/08/2024 . [ Various ...196,063 |... ... 200,000 ...203,100 L0 L0 .(6,307).... ..04/01/2050 .
45203M-KB-6 .. | ILLINOIS HSG DEV AUTH REV .......ooooeerirninii | oenens ..07/01/2024 . [Call @ 100.00 ....20,000 |... 0. L0 .(1,470)|.... ..10/01/2052 .
45203M-0D-6 ...| ILLINOIS HSG DEV AUTH REV .... ..07/01/2024 . [Call @ 100.00 .. . 15,000 L0 0 (993)|. ..10/01/2083 .
45505T-XV-8 .. | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ..07/01/2024 . [Call @ 100.00 .. .45,000 L0 . K 0 .(1,939)|. ..07/01/2052 .
455412-AL-0 .. | INDIANAPOLIS IND WTR SYS REV ..10/17/2024 . |Barclays Capital, ,040,690 . 1,064,602 L0 ..1,046,376 |. 0 .(5,686)|. ..10/01/2028 .
462467-40-1 .. | IOWA FINANCE AUTHORITY ..07/01/2024 . [Call @ 100.00 ....5,254 |.. 0. ....5,242 |.... L0 .. (242)].... ..07/01/2083 .
462467-55-6 .. | IOWA FINANCE AUTHORITY ..07/01/2024 . [Call @ 100.00 .. .. 10,546 |.. L0 ..10,535 |.... L0 ..07/01/2083 .
462467-W4-9 .. | IOWA FINANCE AUTHORITY ...oovvvvviviiiiiiiiiineens [ oo e 04/23/2024 . | Various . 255,058 |.. 0. L0 ..07/01/2052 .
46247C-BG-3 .. | IOWA FIN AUTH SR LIVING FAC REV .......vunnn | eeeens ..11/15/2024 . [Call @ 100.00 . 223,374 |.. L0 L0 ..11/15/2046 .
462590-NG-1 .. | IOWA STUDENT LN LIQUIDITY CORP STUDENT L ....{....... ..12/01/2024 . [Call @ 100.00 .. 40,000 |[.. 0. L0 ..12/01/2039 .
463794-KK-2 .. | IRVING TEX HOSP AUTH HOSP REV .................|.eeeis ..10/15/2024 . [Cal| @ 100.00 ..20,000 |[.. L0 L0 ..10/15/2032 .
49130N-FZ-7 .. |KENTUCKY HIGHER ED STUDENT LN CORP STUDE ....[....... ..12/02/2024 . [Call @ 100.00 ..30,000 |[.. 0. L0 ..06/01/2035 .
54627D-LP-4 ...|LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... [....... ..05/01/2024 . [Call @ 100.00 ....5,068 |[.. L0 L0 . ..12/01/2048 .
54627R-AM-2 .. |LASGOV 22A A2 = ABS ......ceoiiiiiiiiiiiiiis ..10/17/2024 .| Sumridge Partners .500,000 L0 0 . (10,505)|. ..02/01/2033 .
57419R-7Y-5 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..08/29/2024 . [Call @ 100.00 10,115 L0 0 (100)]. ..09/01/2049 .
57419T-DL-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..03/04/2024 . [Various ....... . 386,678 L0 0 ..1,358 |. ..03/01/2050 .
57419T-W7-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... ..08/29/2024 . [Call @ 100.00 10,374 L0 0 (362)|. ..09/01/2083 .
57419T-ZK-0 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... |....... ..08/29/2024 . [Call @ 100.00 ..20,000 |[.. 0. L0 .0 ... ..03/01/2053 .
WELLS FARGO SECURITIES,
574218-B3-6 .. |MARYLAND ST HEALTH & HIGHER EDL FACS AUT ... |....... .04/25/2024 L [LLC oovvviiiiiiiiiiiiiiii e [ 1,238,987 |[........... 1,245,000 |......... 1,221,288 |......... 1,242,816 0 ..07/01/2024 .
57563R-NV-7 .. |MASEDU 11J J733 ..07/01/2024 . [Cal | .. 185,000 ... 188,700 . 185,576 |.. L0 ..07/01/2033 .
57563R-RZ-4 ...| MASSACHUSETTS EDL FING AUTH . ..07/01/2024 . [Cal | .. 40,019 |.. 0. ..07/01/2037 .
57563R-SJ-9 ...| MASSACHUSETTS EDL FING AUTH ... ..07/01/2024 . [Cal | ..60,000 |[.. L0 ..07/01/2037 .
57563R-SU-4 ...| MASSACHUSETTS EDL FING AUTH ... ..07/01/2024 . [Cal | .. 35,000 |[.. 0. ..07/01/2038 .
57587G-TN-5 .. | MASSACHUSETTS ST HSG FIN AGY HSG REV .........[....... ..10/18/2024 . [Cal | ..10,000 |[.. L0 ..12/01/2052 .
59333P-L3-0 ...|MIAMI-DADE CNTY FLA AVIATION REV ............. ..10/30/2024 . [Cal | . 502,802 .. 0. ..10/01/2033 .
594654-SG-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... ..12/01/2024 . [Cal | .. 36,077 |.. L0 ..06/01/2063 .
594654-TL-9 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . ..12/01/2024 . [Cal | 40,000 L0 ..12/01/2053 .
59465M-4L-6 .. |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV ..10/22/2024 . | BERNARDI ... . 227,734 L0 ..10/01/2043 .
604165-XS-4 .. | MINNESOTA HOUSING FINANCE AGENCY . ..12/01/2024 . [Call @ 100.00 212,114 L0 ..07/01/2048 .
60416T-8V-1 .. | MINNESOTA HOUSING FINANCE AGENCY .......ccovvun | eeeenn ..07/01/2024 . [Call @ 100.00 ..20,000 |[.. 0. ..01/01/2047 .
60416T-V9-6 .. | MINNESOTA HOUSING FINANCE AGENCY ........ccceeef.eeee.. ..07/01/2024 .| Call @ 100.00 ......ccevve]ieeeeeeeeeeennnneenes |oeeeeeee..... 5,000 ... 5,000 |...............5,075 [............... 5,072 [.uvvnnnnnnnnees 0 ..07/01/2053 .
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60416T-Z3-5 .. | MINNESOTA HOUSING FINANCE AGENCY .............. ..12/01/2024 . [Call @ 100.00 ....15,000 |... , , .. 15,201 |.. 0 .(12)]... .. (12))... ..16,189 |.... L0 ... (189)[.... ..01/01/2064 .
606092-FG-4 .. |MISSOURI JT MUN ELEC UTIL COMMN PWR PROJ ..01/01/2024 . [Call @ 100.00 .. . 15,000 17,723 0 .0 0 .(2,723)|. ..01/01/2032 .
60637B-V3-1 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..11/01/2024 . [Call @ 100.00 .. .30,000 L0 0 .(1,142)|. ..11/01/2062 .
612121-GR-0 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG - ..12/01/2024 . [Call @ 100.00 .. .45,000 L0 0 ... (499)|. ..06/01/2050 .
627679-JC-8 .. | MUSKEGON CNTY MICH BLDG AUTH ........oevvvvvvnns [eeeens ..03/05/2024 . [FIRST HORIZON BANK .. ...852,829|... 0 L0 L (12,471).... ..11/01/2024 .
646080-UX-7 .. |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH .....[....... ..12/23/2024 . [Call @ 100.00 ....40,000 |... 0 L0 ..12/01/2039 .
646080-VY-4 .. |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH .....[....... ..12/23/2024 . [Call @ 100.00 ...45,000 |... 0 L0 ..12/01/2040 .
J.P. MORGAN SECURITIES
64613A-AQ-5 .. |NEW JERSEY ST HSG & MTG FIN AGY REV .. . ..03/04/2024 . ...764,533 |... L0 L0 ..04/01/2024 .
647201-CH-3 .. |NEW MEXICO MTG FIN AUTH ....oevnniniiis [ oo ..10/01/2024 . [Call @ 100.00 .. ...95,000 |... 0. L0 ..01/01/2049 .
647201-ST-0 .. |NEW MEXICO MTG FIN AUTH ... [ oo ..04/23/2024 . [Various L0 L0 ..03/01/2053 .
647201-YQ-9 .. |NEW MEXICO MTG FIN AUTH .....ovvniniiis [ oo ..03/04/2024 . [Call @ 100.00 .. 0. L0 ..09/01/2053 .
RBC CAPITAL MARKETS,
64987J-GV-7 .. |NEW YORK ST HSG FIN AGY REV ..04/23/2024 . [LLC ... 400,000 ....400,000 0. L0 ..11/01/2046 .
649883-ZZ-1 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV ..10/01/2024 . [Call @ 100.00 ..60,000 |.. ..60,300 .. L0 0 ..10/01/2044 .
64988Y-CS-4 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - ..10/01/2024 .|Call @ 100.00 ..... ..60,000 |.. .. 58,29 |.. L0 0 ..10/01/2032 .
650035-8R-2 .. |NEW YORK ST URBAN DEV CORP REV ... ..12/09/2024 . [HILLTOP SECURITIES INC ..2,750,000 |.. . 2,586,485 |.. . 2,614,719 L0 0 ..03/15/2028 .
658909-X6-8 .. |NORTH DAKOTA ST HSG FIN AGY . ..07/01/2024 .[Call @ 100.00 ..... ..5,424 L0 0 ..07/01/2083 .
677560-2H-9 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..09/01/2024 . [Call @ 100.00 .. L0 0 ..03/01/2054 .
677560-T7-2 .. | OHIO HOUSING FINANCE AGENCY .........ccovvveenns [oeeens ..12/01/2024 . [Call @ 100.00 0. L0 ..09/01/2042 .
677560-X4~4 .. | OHIO HOUSING FINANCE AGENCY .............coooees [oeeeis ..12/01/2024 . [Call @ 100.00 L0 L0 ..09/01/2047 .
677560-X5-1 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....|....... ..09/01/2024 . [Call @ 100.00 0. L0 ..03/01/2052 .
67886M-YIi-3 .. | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTGR ... [....... ..03/01/2024 . [Call @ 100.00 .. L0 L0 ..09/01/2046 .
678908-4F-8 .. | OKSDEV 2022 AT = ABS .....evviinnniniininiiiiiinns [ eeeens ..12/01/2024 . [ Paydown . 0. L0 ..12/01/2033 .
683042-AJ-4 .. | ONTARIO CALIF INTL ARPT AUTH REV .............f..eeeis ..04/24/2024 . [BARCLAYS CAPITAL INC. ,000 000 .... 955,640 L0 L0 ..05/15/2025 .
68450L-CY-9 .. | ORANGE CNTY FLA HEALTH FACS AUTH REV ......... ..09/01/2024 . [ Adjustment . . 500,000 ... 499,965 . . 0. . L0 ..08/01/2034 .
684517-QD-0 .. | ORANGE CNTY FLA SCH BRD CTFS PARTN .......... ..04/25/2024 . [ Unknown 1,018,580 |... ,000,000 |......... 1,203,590 . 1,040,011 |.. L0 1,031,891 |.... L0 (13,341)[... ..08/01/2029 .
686087-T4-9 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..04/23/2024 . |D. A. DAVIDSON & CO ... 225,069 |... 230,000 |.oeeeennnns 241,753 .. 289,727 |.. 0. 230,334 |.... L0 (14,265)]... ..07/01/2051 .
STIFEL, NICOLAUS & 0.,
68608V-Dli-1 .. | OREGON ST DEPT ADMINISTRATIVE SVCS CTFS ... ..04/24/2024 .| INC. .. 479,500 |. .500,000 |.. .500,000 |.. .500,000 L0 . 500,000 |. 0 . (20,500)/. ..05/01/2026 .
70878C-AN-5 .. | PENNSYLVANIA HIGHER ED ASSISTANCE AGY ED .. ..12/01/2024 . [Call @ 100.00 .36,000 L0 35,046 |. 0 ..(46)|. ..06/01/2042 .
708797-AN-5 .. | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M ... |....... ..12/26/2024 . [Call @ 100.00 ..9,073 ... 0. ....8,813 |.... L0 ..259 |.... ..08/01/2035 .
708790-NW-9 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ... [....... ..04/23/2024 . [Various ...409,314 |... L0 ..423,181 L0 . (13,867)].... ..10/01/2051 .
708790-UM-3 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ... |[....... ..10/01/2024 . [Call @ 100.00 .. 0. ....5,231 ... L0 .. (281)].... ..10/01/2053 .
709224-X5-3 ...| PENNSYLVANIA ST TPK COMMN TPK REV ............ [....... ..09/27/2024 . | TENDER/PURCHASE OFFER . ....500,000 ....500,000 L0 .... 500,000 |.... L0 . (27,78)].... ..12/01/2033 .
735240-G4-9 ...| PORT PORTLAND ORE ARPT REV ......coovvvvvvreennns|oeeens ..11/12/2024 . [Call @ 100.00 . . ... 300,000 .... 308,298 0. .. 300,000 |.... L0 ..07/01/2044 .
762323-CB-7 .. |RHODE IS ST STUDENT LN AUTH ED LN REV ....... [....... ..11/20/2024 . [Call @ 100.00 ............ LN R 65,000 [.evvrrnnnnns 63,508 0 e 22 [ 0 22 0 63,611 |oevvriiiinnnnns 0 ..12/01/2041 .
UBS Financial Services
79766D-NY-1 .. | SAN FRANCISCO CALIF CITY & CNTY ARPTS CO ....|....... ..03/05/2024 . [LLC ..oovvvviiiiiiiiiiiiiii e e 491,485 |............. 500,000 |..eevveeees 500,000 |............ 500,000 [o.vvvvvernnnnnnns 0 (VN FR (8,515) ..01/01/2025 .
83712D-2X-3 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... |....... ..04/01/2024 . [Call @ 100.00 .. 0. L0 ... (364)].... ..01/01/2054 .
83712D-V7-8 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. ..04/23/2024 . [Various .......... 240,775 . 245,000 |.. .261,584 |.. . 259,049 L0 0 . (17,802)[. ..01/01/2062 .
837151-WX-3 .. | SOUTH CAROLINA ST PUB SVC AUTH REV .... ..10/22/2024 . [Piper Sandler & Co 502,325 .500,000 |.. .576,995 |.. . 554,718 L0 0 . (46,427)|. ..12/01/2035 .
83756C-62-3 .. | SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI ....[....... ..11/01/2024 . [Cal| @ 100.00 ...10,000 |... .. 10,727 |.. 0. L0 . (721)].... ..05/01/2085 .
STIFEL, NICOLAUS & 0.,
83756C-DI-2 .. | SOUTH DAKOTA HSG DEV AUTH .......evvvvmmmmmnnnnnn [ eeeeens ..03/04/2024 .| INC. .. 232,533 | .235,000 |.. .235,940 |.. . 235,000 L0 0 .(2,468). ..11/01/2033 .
850269-FJ-5 .. | SPRINGDALE ARK SALES & USE TAX REV . ..08/01/2024 . [Call @ 100.00 .25,000 .. 25,000 |.. .. 24,836 |.. 24,837 L0 0 ..161 ..08/01/2046 .
88046K-CG-9 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY . . ..07/01/2024 . [Call @ 100.00 ..5,000 |... ....5,000 ....5,228 ..5,223 |.. 0 . .0 L0 . (222) ... (222)f... ..01/01/2063 .
882117-3D-4 .. |BOARD OF REGENTS TEXAS A & M UNIVERSITY .....[....... ..04/25/2024 . [HILLTOP SECURITIES INC |.oeeeveereiiiiiiiiins | 951,520 |.......... 1,000,000 |......... 1,019,610 |......... 1,005,125 |.oovvvviieiennns [V F, (1,104)]..cceeeeeins (VN F (1,104) [oevveviiiiinnne 0 ... 1,004,021 |.....oooeeennns (VN A (52,501)[......... (52,501) ..07/01/2026 .
MARKETAXESS CORPORAT ION
88213A-CR-4 .. | BOARD OF REGENTS TEXAS A & M UNIVERSITY ... ..04/25/2024 . ... 956,600 . 1,000,000 |.. . 1,119,140 |.. . 1,020,083 ..1,015,359 |. . (58,759)[. (58,759) ..05/15/2029 .
88275F-QC-6 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..12/01/2024 . ...45,000)... ...46,307 |.... .. (307)].... ..03/01/2049 .
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88275F-UT-4 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..09/01/2024 . [Call @ 100.00 ....10,000 |... .. 10,709 |.. 0 L0 .. (678)].... .. (678)f... ..09/01/2052 .
88275F-VW-6 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. ..09/01/2024 . [Call @ 100.00 .. .10,000 10,955 0 0 (925)|. (925) ..03/01/2053 .
913366-DG-2 .. |UNIV CALIF REGTS MED CTR POOLED REV ..05/15/2024 . [Call @ 100.00 .. .10,000 . . 10,748 0 0 (702)]. (702) ..05/15/2029 .
914072-J8-7 .. |UNIVERSITY ARK UNIV REV ... ..10/18/2024 . [ OPPENHEIMER & CO. INC. 845,926 880 000 |.. 892 487 |.. . 884,941 L0 0 . (37,582)[. (37,582) ..09/15/2027 .
914115-P2-0 .. |UNIVERSITY CENT ARK REV ... ..10/18/2024 . [ OPPENHEIMER & CO. INC. ...198,020 |... .... 200,000 ...200,000 0. L0 ....(1,980)f... ..11/01/2025 .
914713-N5-7 .. |UNIVERSITY N C CHAPEL HILL REV ... ..04/25/2024 . | PERSHING LLC .... ,964,020 |.......... 2,000,000 |......... 1,990,200 0 L0 ...(35,159) ... ..12/01/2024 .
917393-AX-8 .. |UTAH CNTY UTAH HOSP REV ..06/26/2024 . [Call @ 100.00 .. 250,000 |... 0 L0 ..05/15/2045 .
917437-FP-5 .. |UTAH HSG CORP SINGLE FAMILY MTG REV ..........[....... ..07/01/2024 . [Call @ 100.00 ..5,000 |... 0 L0 ..01/01/2054 .
924190-YJ-4 ...| VERMONT HSG FIN AGY ....oooeeeeeeieeiienieeeeeenns [ | 11/01/2024 .| Call @ 100.00 ..6,000 |... 0 L0 ..11/01/2083 .
WEDBUSH MORGAN
924194-8li-4 ...| VERMONT HSG FIN AGY MULTI FAMILY ............. [ ...cis ..04/23/2024 . | SECURITIES INC. ... ...176,678 |... 0. ..08/15/2046 .
92428C-MW-1 .. | VERMONT ST STUDENT ASSISTANCE CORP ED LN ....{....... ..06/15/2024 . [Call @ 100.00 ...20,000 |... 0 ..06/15/2040 .
SAMUEL A . RAMIREZ &
928172-U8-6 .. | VIRGINIA ST PUB BLDG AUTH PUB FACS REV ......[....... ..10/17/2024 . [CO. INC. ..1,025,150 |.......... 1,000,000 |......... 1,200,710 0. ..08/01/2031 .
939787-8A-0 .. | WASHINGTON STATE HOUSING FINANCE COMMISS ....[....... ..12/01/2024 . [Call @ 100.00 ......oevvve]oerrenerenninnnennnns foeeeieieeeens 5,000 |.ooeeeiiinnenns 5,000 fc.vvvvnnnnnnns 5,098 0. ..06/01/2054 .
STIFEL, NICOLAUS & 0.,
968027-DX-7 .. |WILCOX CNTY ALA BRD ED CAP OUTLAY SCH T ... ..03/04/2024 . [ INC. ...325,345 |... .. 335,000 ... 336,648 L0 .0 L0 .(9,650)]...........(9,655)|... ..11/01/2030 .
976890-J0-0 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME 0 . ..09/01/2024 . |Call @ 100.00 .. ....80,000 |... 0. . .. .0 .81, 0. .(1,085)]...........(1,085)|... , ..03/01/2047 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 99,102, 125 0 (69 932) 0 (69 932) 0 102 057 674 0 (2,965,550) (2,955,550, 2, 835 025 XXX
00217V-AA-8 .. | AREIT 22CRE7 A ~ CMBS ......oevvvrvriniinnnnnnnnne ..05/17/2024 . [Paydown .......ccevvvvvveeis|orriniinniininnns Joveiniiiiecnn 19 e 79 [ 0 ..06/17/2039 .
00287Y-AY=5 .. | ABBVIE INC ..eovvvrviiiiiiiiiiiiiiieiiecccecceeeeees ..04/25/2024 . [BOFA SECLRITIES, INC .. .... 550,000 ....522,847 L0 ..05/14/2026 .
00909D-AA-1 .. | AIR CANADA PASS THROUGH TRUST 2020-2A - ..10/01/2024 . [Paydown ... ...90,515 .. .. 88,197 |.. L0 ..10/01/2030 .
02376A-AA=7 .. | AMERICAN AIRLINES 2017-2 PASS THROUGH TR .. ..10/15/2024 . [Paydown . .. 27,061 .. 27,357 L0 ..04/15/2031 .
02376U-AA-3 .. | AMERICAN AIRLINES 2016-1 PASS THROUGH TR .. ..07/15/2024 . [Paydown . L0 ..07/15/2029 .
023770-AA-8 .. | AMERICAN AIRLINES 2015-1 PASS THROUGH TR ....|....... |.. 11/01/2024 .| Paydown .... .. 65,233 |.. L0 ..11/01/2028 .
02377A-AA-6 .. | AMERICAN AIRLINES PASS THROUGH TRUST SER ....[....... ..10/01/2024 . [Paydown ... .. 53,990 |[.. 0. ..04/01/2028 .
02379K-AA-2 .. | AMERICAN AIRLINES PASS THROUGH TRUST 202 ....[....... ..07/11/2024 . [Paydown . .. 83,140 |.. 0. ..01/11/2036 .
™ SECURITIES (USA) LLC
025816-C0-0 .. | AMERICAN EXPRESS CO .....evvvvvvvvvvrvrennnnnninnns [ eeeees ..04/25/2024 . ,946,420 |.......... 2,000,000 ,997,980 ..1,099,194 |.. L0 L0 ..03/04/2025 .
03464U-AA-4 .. | AOMT 236 A1 - RUBS . ..12/01/2024 . [Paydown . 345,229 . 345,229 |.. . 343,980 |.. . 343,978 L0 0 ..12/27/2067 .
04002P-AA-2 . [ AREIT 2021-CRES A - CMBS ..12/17/2024 . | Paydonn . 990,386 990,386 |.. 990,386 |.. 990,386 0 0 . 11/17/2038 .
04002V-AA-9 .. | AREIT 22CRE6 A - CMBS ..12/17/2024 . [Paydown ... ...514,820 |... .... 514,820 ....514,820 0. . L0 ..01/19/2037 .
042735-BG-4 .. | ARROW ELECTRONICS INC ...cceeeeeeeeeieeiieeeeeee [ oo ..09/08/2024 . [Maturity @ 100.00 .. ....800,000 .... 756,576 L0 . 800,000 |.... L0 ..09/08/2024 .
0605411-AC-7 .. | BACM 2016-UBS10 ASB - CMBS .. ..12/01/2024 . [Paydown .. 132,253 .. 129,106 0. ..131,477 |.... L0 ..07/16/2049 .
TD SECURITIES (USA) LLC
084659-AD-3 .. | BERKSHIRE HATHANAY ENERGY CO ......eevvvvvvnnnnn [ eeeens ..04/25/2024 . ...1,032,791|.......... 1,050,000 |......... 1,080,786 ..1,054,982 |.. 0. ..1,053,045 |.... L0 ..02/01/2025 .
08860D-AA-1 .. | BHG 2022-C A - ABS . .. 12/17/2024 . [Paydown . ...858,990 . 858,990 |.. .858,967 |.. . 858,983 L0 ..858,988 |. 0 ..10/17/2035 .
096591-2J-2 ...|BNP PARIBAS SA . ..06/05/2024 . [BOFA SECURITIES, INC ,085,403 . 1,100,000 |.. . 1,114,333 |.. ,102,743 L0 ,101,411 0 ..11/19/2025 .
12515G-AE-7 .. | CD 2017-CD3 AAB - CMBS .. ..12/01/2024 . [Paydown ... 149,358 . 149,358 |.. . 148,349 |.. L0 0 ..02/11/2050 .
125550-AB-1 .. | CIM 2019-INV1 A2 - CMO/RWBS ........cceeeeeeeees | eveennn oo 12/25/2024 . | Paydown ... ..10,149|... 0. L0 ..02/25/2049 .
12569U-AA-9 .. | CIM 2023-R4 A1 - CMO/RMBS ......ooovvvrrrrnnnnies | vennns ..12/01/2024 . [Paydown ... ... 219,232 ....270,506 L0 L0 ..05/25/2062 .
1259611-AD-6 .. | CSAIL 2019-C16 ASB = CMBS ........eevvvvvvvvevens | vevenns |oe 12/01/2024 . | Paydown .... .. 121,799 .. 125,453 0. L0 ..06/17/2052 .
12661X-AC-6 .. | CSMC 21INV1 A3 - CMO/RMBS ......oovvvvrrrrrninnns | eennes ..12/01/2024 . [Paydown ... L0 L0 ..07/25/2056 .
16159L-AC-2 .. | CHASE 23RPL1 A1 - CMO/RMBS ......ccooeeeeeeeiiin] e ..12/01/2024 . [Paydown ... 0. L0 ..06/26/2062 .
16159R-AC-9 .. | CHASE 23RPL2 A1 - RMBS ..12/01/2024 . [Paydown ... L0 L0 ..09/25/2063 .
17290F-BA-6 .. | CMLTI 22INV1 A3B - CMO/RWBS . ..12/01/2024 . [Paydown ... 0. L0 ..11/27/2051 .
17290Y-AS-7 .. | CGCMT 2016-C1 AAB - CMBS ..12/01/2024 . [Paydown ... . . 0 L0 ..05/12/2049 .
17291D-AE-3 .. | CGCMT 2018-C5 AAB - CMBS .. ..12/01/2024 . [Paydown . . 191,502 |.. . 197,240 |.. . 193,220 L0 0 .(1,510)|. ..06/12/2051 .
19688G-AA-1 .. | COLT 2021-4 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . . 124,888 |.. . 124,886 |.. . 124,878 L0 0 1| ..10/25/2066 .
20268A-AA-0 .. | CBSLT 21BGS A - ABS .....ceeeeeveeeieeeeeeeeeeeess oo .. 12/25/2024 . | Paydown ... .. 166, 185 .. 166, 149 . 166,150 |.. 0. 0. ..09/25/2051 .
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24381W-AC-2 .. | DRMT 2021-2 A3 - CMO/RMBS . ..12/01/2024 . [Paydown ... ...1685,307 |... .... 185,307 .... 155,304 L0 )] e 12 e 1,000 |..04/26/2066 .
24703T-AD-8 .. | DELL INTERNATIONAL LLC ..10/18/2024 . [Various .... ...372,087 |... .. 365,000 ... 426,316 0. L (7,112)]... . (12,772).... .. 16,736 ..06/15/2026 .
MARKETAXESS CORPORAT ION
24703T-AF-3 .. | DELL INTERNATIONAL LLC ....ovvvvvmmnnninninininans [ eeeens ..10/18/2024 . .... 364,000 .... 428,146 0. - (7,715)[... . (10,405)|..... .. 28,125 (..07/15/2027 .
26833R-AB-4 .. |ECMC 2021-1 A1B - ABS ......oooeeeeeeeeennn [ oo ..12/26/2024 . [Paydown . . .. 244,386 .... 244,386 . 0. . L0 N . ) ..11/25/2070 .
28628B-AA-6 .. |ELFI 2021-A A = ABS ......eevvervrirnnnnninnninnns [ eeeeenn .. 12/25/2024 . [Paydown ........ccoevvviiiii]oniiniiiiiiiis e 189,278 | 189,278 |..ceveeeen 189,242 |............ 189,251 oovvviiiiiiiins 0 189,253 |....oceeeeiins [V P30 F PN . 1,561 |..12/26/2046 .
J.P. MORGAN SECURITIES
30212P-BH-7 .. |EXPEDIA GROUP INC ......eveneiiiiiiiiiiiiiiiiis [ oo .. 10/18/2024 . [LLC oovveveiiiiiiiiiiiiii e | 194,685 |............. 216,000 |.....cce... 215,570 [...eueeeeeee 215,685 |......oeeeens 0 215,717 |l 0 (21,032)..cevvvennnee 7,009 |..03/15/2031 .
304071-AA-1 .. | FAIRFAX (US) INC ............ ..01/29/2024 . [Call @ 100.00 .. . 1,638,059 |.. L0 L0 ...(7,081)f... ..08/13/2024 .
36167H-AA-3 .. | GCAT 21NQM3 A1 - CMO/RWBS . ..12/01/2024 . [Paydown . .. 75,818 L0 0 ..05/25/2066 .
36168K-AA-5 .. | GCAT 2021-NQ5 A1 - CMO/RMBS ..12/01/2024 . [Paydown . . 134,938 L0 0 ..07/26/2066 .
36263K-AB-7 .. | GSMBS 21INV1 A2 - CMO/RMBS ..12/01/2024 . [Paydown . 67,071 L0 0 ..12/26/2051 .
36266D-AA-2 .. | GSMS 22GTHY A - OMBS .....ceeeeeeeieieeeeeeeeeee [ oo ..10/15/2024 . [ Paydown ... ,901,354 |.. L0 L0 ..08/15/2039 .
46644Y-AU-4 .. | JPMBB 2015-C31 A3 - CMBS ..12/01/2024 . [Paydown ... .. 13,753 |.. 0. L0 ..08/17/2048 .
466510-AA-5 .. | JPMCC 2019-FL12 A - CMBS ..09/15/2024 . [Paydown . .. 31,594 |.. 0. L0 ..12/15/2031 .
MARKETAXESS CORPORATON
468223-AH-5 ...| JACKSON LABORATORY ..04/24/2024 . ...970,960 |.......... 1,000,000 |......... 1,000,000 . 1,000,000 |[.. L0 ..1,000,000 |.... L0 ..07/01/2025 .
476556-DB-8 .. | JERSEY CENTRAL POWER & LIGHT CO ..04/01/2024 . [Maturity @ 100.00 600,000 .600,000 |.. .653,880 |.. .600,000 L0 . 600,000 |. 0 ..04/01/2024 .
494368-BQ-5 ...| KIMBERLY-CLARK CORP ... ..04/25/2024 . | PERSHING LLC ...... ,270,191 ,300,000 |.. ,261,445 |.. 1,289,956 L0 ,292,723 | 0 ..03/01/2025 .
50212Y-AH-7 .. |LPL HOLDINGS INC ......evvvmmmmmiinnnininniiiininnns [ eeeeen e 12/09/2024 . | BARCLAYS CAPITAL INC. 957,204 |... 900,000 899,361 .... 899,375 |.. 0. 899,480 |.... L0 ...57,724 |... .. 11/17/2028 .
552751-AA-7 .. |MFRA 20NQM2 A1 - CMO/RMBS ............coooeeeeeii | oeeens ..12/01/2024 . [Paydown ... ... 148,587 |... .. 148,587 .. 148,585 . 148,578 |.. L0 L0 ..04/27/2065 .
552754-AA-1 .. |MFRA 2020-NQ1 A1 - CMO/RMBS .......cooeeeeeeiia | oeenns .12/01/2024 . [Paydown ... ...90,629 |... .. 96,170 |.. 0. L0 ..03/25/2065 .
552757-AA-4 .. | MFRA 2020-NQM3 A1 - RMBS .. ..12/01/2024 . [Paydown ... .. 93,182 |.. L0 L0 ..01/26/2065 .
552830-AA-9 .. |MFRA 21NQM2 A1 - RMBS ..12/01/2024 . [Paydown ... 0. L0 ..11/25/2064 .
59981B-AC-8 .. |MCMLT 19GS1 A1 — CMO/RMBS ........cevvvvvvvvvvnns | veeens ..12/25/2024 . [Paydown ... L0 L0 ..07/25/2059 .
59981T-AC-9 .. | MCMLT 2019-GS2 A1 - CMO/RMBS ..12/01/2024 . [Paydown ... . 0. L0 ..08/25/2059 .
61690Y-BS-0 .. |MSC 2016-BNK2 ASB - CMBS .. ..12/01/2024 . [Paydown ... .... 420,289 .... 408,453 L0 L0 ..11/18/2049 .
61767Y-AN-0 .. |MSC 2018-H3 ASB - CMBS ..... ..12/01/2024 . [Paydown . . 164,549 |.. . 169,479 |.. L0 0 ..07/17/2051 .
62917J-AA-8 .. |NLT 2021-INV2 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . 141,218 ). .110,707 |.. L0 0 ..08/25/2056 .
63902H-AC-3 ...|NATURE CONSERVANCY ....... ..01/08/2024 . [Call @ 100.00 .700,000 |.. .700,000 |.. L0 0 ..02/01/2024 .
63939K-AC-3 ...|NAVSL 2015-B A3 - ABS ... ..12/16/2024 . [ Paydown .. 341,663 .. 343,054 L0 L0 ..07/16/2040 .
64352V-NY-3 ...|NCHET 2005-C A2D - RMBS ..02/26/2024 . [Paydown ... 0. L0 .. 12/25/2035 .
64828X-AA-1 .. |NRZT 2020-RPL1 A1 - CMO/RMBS ..........evvvuunnn | eeeeenn .12/01/2024 . [Paydown ... ... 131,871 .... 133,991 L0 L0 .(1,586)...........(1,586)|... .. 11/25/2059 .
64820V-AA-4 .. |NRZT 18RPL1 A1 - CMO/RMBS .......coovvvvrreennnns|oeeens ..12/01/2024 . [Paydown ... ... 110,677 .... 118,641 0. L0 L(3,122) .. (8,122)].. ..12/26/2057 .
64830J-AA-8 .. |NRZT 22NQM1 A1 = CMO/RMBS ......cooeveeeeeeiieina [ oo ..12/01/2024 . [Paydown ... . . .... 308,654 .... 269,879 . 0. L0 .40,954 |...........40,954 |... ..04/25/2061 .
64831H-AM-5 .. |NRZT 23NQM1 ATA = RMBS ......oevvvvviiiiiiiiiiiens [ e .. 12/01/2024 . [Paydown .......ccoevvvviiiisoniinnnnniniins o, 318,692 [...vvvennnnee 318,692 |............ 318,688 |............ 318,700 [oevvverrrnnnnnnee 0 318,69 |............... [V ()] P (4) ..01/25/2063 .
CREDIT AGRICOLE
649520-DQ-3 ...|NEW YORK LIFE GLOBAL FUNDING .........cooeeeeens|oeeins ..04/25/2024 . [ SECURITIES (USA), INC. |ooooriiiiiiiiiiiiins |oeneenes 1,422,840 |.......... 1,500,000 |......... 1,498,470 ,499,540 [..ooveviiiiinnns [V F, [V PO, [V 101 [ 0....... 1,499,641 |.....oeeeneee (VN A (76,801)]......... (76,801) ..06/24/2025 .
J.P. MORGAN SECURITIES
66989H-AJ-7 .. |NOVARTIS CAPITAL CORP ..04/25/2024 . 1,742,400 |.......... 1,800,000 ,853,226 . 1,814,041 |.. 0. ..1,812,010 |.... . (69,610)......... (69,610)|... ..11/20/2025 .
67571C-AB-7 .. | OCTL 233 A2 - ABS ...... ..12/20/2024 . [Paydown . . 631,903 |.. .631,836 |.. .631,838 L0 ... 19 ..631,857 |. AT 47 ..03/20/2029 .
694308-HG-5 .. |PACIFIC GAS AND ELECTRIC CO ...eevvvvvvvvvvennns [eeeeeen e 02/15/2024 . |Maturity @ 100.00 ..... ... 300,000 ... 316,530 |..... . 316,530 |[.. 20 feeeenenn. (16,530))... .. 300,000 |.... .0 ... .0 .. ..02/15/2024 .
CREDIT AGRICOLE
6944PL-28-4 ...|PACIFIC LIFE GLOBAL FUNDING Il ..ccoeeeeeeeeess [ oeenns ..04/25/2024 . [ SECURITIES (USA), INC. .... 500,000 .... 498,890 . 499,665 |.. 0. LT3 . (24,083) (24,083)]... ..06/24/2025 .
74005P-B0-6 .. |LINDE INC .... ..04/25/2024 . | PERSHING LLC . ... 500,000 ...513,950 . 503,465 |. 0. (603) . (20,857) (20,857)... ..01/30/2026 .
TD SECURITIES
74256L-EE-5 .. |PRINCIPAL LIFE GLOBAL FUNDING 11 ......cccvvunn] eeens L.04/25/2024 [ e e e 2,094,092 |........... 2,200,000 |......... 2,198,196 |.......... 2,199,456 [....ovvvvnnnnnnnn 0 0.t (105,483)........ (105,483) ..06/23/2025 .
75575T-AA-1 .. | RCMT 2021-FL6 A - CMBS .. ..12/26/2024 . [Paydown ... ...502,623 |... .... 502,733 ....502,733 . 502,733 |.. 0. L0 ()] (). ..07/25/2036 .
755931-AA-0 .. |RCMT 22FL10 A - CMBS .. ..12/26/2024 . [Paydown ... . 600,238 |.. .595,736 |.. . 599,987 L0 0 ..623 |. ..623 ..10/25/2039 .
756109-BE-3 .. |REALTY INCOME CORP . ..10/18/2024 . [BOFA SECURITIES, INC .600,000 |.. .641,346 |.. .612,000 L0 0 .(6,292)|. .(6,292) ..11/01/2025 .
784450-AE-1 .. | SLMA 2010-C A5 - ABS . ..12/16/2024 . | Paydown .. 224,672 ... 242,786 . 243,985 |.. 0. Ol . (18,227)]......... (18,227)|... ..10/15/2041 .
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78449D-AB-2 .. | SMB 2020-PT-B A2A - ABS ... ..12/25/2024 . [Paydown ... ... 212,016 ... 212,413 .. (29)]... ..(25))... ..212,307 |.... (290)]..... (290)].... ..09/15/2054 .
T8440M-AA-4 .. | SMB 2021-D A1A - ABS .... ..12/15/2024 . [Paydown . 177,607 |.. 177,599 |.. .1 el . 177,599 | ..03/17/2053 .
78449V-AC-0 .. | SMB 2020-PT-A A2B - ABS ... ..12/26/2024 . [Paydown ... .. 253,650 .. 244,564 . 267,731 |. (LA i O . (1,147))... ..266,583 |.... ..09/15/2054 .
808513-AX-3 .. | CHARLES SCHIWAB CORP ...........coovereeieeeeeenninn [ eeees ..04/25/2024 . ,000,000 |......... 1,067,320 . 1,015,132 |.. ..(3,998)]... ....(3,998))... ,011,134 |.... L0 ..05/21/2025 .
81744L-AZ-7 .. | SEMT 2007-2 1A2 - CMO/RMBS ..........oooeeeeeees [eeeein |t 12/20/2024 . | Paydown . 258,523 |......eeee 253,080 ... 287,833 |.. ...15,544 |... 253,377 |.... L0 ..06/20/2036 .
82286D-AA-2 .. | SGCP 22FL4 A = CMBS ........evvvvmmmmmnnnnnnnniiins | eeeees ..12/19/2024 . [Paydown ... .... 868,123 ....861,687 . 859,773 |.. .. (886) ... .... 858,886 |.... L0 ..06/19/2037 .
84858D-AA-6 .. | SPIRIT AIRLINES CLASS A PASS THROUGH CER ....[....... .10/01/2024 . [Paydown ... .... 106,228 .... 106,465 . 106,374 |.. .... 106,360 |.... L0 ..10/01/2029 .
85573H-AA-8 .. | STAR 212 A1 - CMO/RMBS ........eevvvvvvvrrrriinnns [ eeeens ..12/01/2024 . [Paydown ... ... 174,945 ... 174,043 . 174,938 |.. ..174,937 |.... L0 ..05/25/2065 .
85573M-AA-7 .. | STAR 2020-3 A1 - CMO/RWBS . ..12/01/2024 . [Paydown .. ...47,228 |.. .. 47,227 |.. 47,231 ...47,224 | 0 ..04/25/2065 .
8656211-AR-1 .. | SUMITOMO MITSUI FINANCIAL GROUP INC ..10/18/2024 . | BARCLAYS CAPITAL INC . 1,900,000 |.. . 2,000,548 |.. ,949,752 ..1,938,799 |. 0 ..07/12/2027 .
86677K-AA-4 .. | SUN HEALTH SERVICES ... ..11/15/2024 . [Call @ 100.00 .. .100,000 |.. .100,000 |.. .100,000 . 100,000 |. 0 . ..11/15/2027 .
88240T-AA-9 .. |ERCOTT 2022 AT = ABS ....oevviinnninnniiiinn [ eeeeens ..08/01/2024 . [ Paydown ... 142,443 ... 142,441 . 142,450 |.. .. 142,450 |.... L0 (7). ..08/01/2036 .
89177B-AA-3 .. | TPMT 2019-1 A1 - RWBS ... ..12/01/2024 . [Paydown ... ... 121,633 .... 130,984 .. 127,385 |.... L0 (5 722) eeeeeee (5,722)... ..03/25/2058 .
89177H-AA-0 .. | TPMT 2019-HY2 A1 - RMBS . ..12/26/2024 . [Paydown ... ... 118,915 .... 119,825 L0 . (4,215)[........... (4,215)]... ..05/28/2058 .
89177L-AM-5 .. | TPMT 2019-3 A1 - RMBS ...oooeiiiiiiiiiiiei [ s ..12/01/2024 . [Paydown ... .. 163,455 ... 176,800 . L0 .(6,464)|...........(6,464)|... ..02/25/2059 .
89177X-AA-5 .. | TPMT 2019-HY3 ATA = RMBS ........evvvvvvvvnnnnnns [ eeeenn ..12/26/2024 . Paydown ... K ...86,323 |.... L0 (2,708) . (2,705))... ..10/27/2059 .
89231X-AA-9 .. | TALNT 2019-1 A = ABS ...ooovvviviiiiiiiiiiiiieeens [ e ..05/28/2024 . [Paydown ..........ceevvvvnii]eeniiiiinnnnnnns | 1,200,000 |.......... 1,200,000 |......... 1,199,508 |..........1,202,755 |....cceeeiiieeinn O foveeennnnnnn 2,061 [ 0 | 2,061 | 0 1,204,816 |........eees 0 ..11/25/2031 .
MARKETAXESS CORPORAT ION
907818-EH-7 .. |UNION PACIFIC CORP ... [ s 04/25/2024 .| cooeeiiiiiiiiiii ,160,056 |..ooeeeeeeeeeeenn 0 [ 5,805 | 0 i 5,805 [ 0 [ 2,165,862 [.....ovvvvnnnee 0 ..03/01/2026 .
90931E-AA-2 .. JUAL A = ABS ..oooiiiiiiiiiiiiiiiieeeieeeeeee [ e ..08/25/2024 . [Paydown ... .. 55,368 .. .0 L0 ..02/25/2033 .
90931G-AA-7 .. |UNITED AIRLINES PASS THROUGH TRUST 2020- ....{[....... .10/15/2024 . [Paydown ... .. 82,681 [.. L0 L0 ..04/15/2029 .
90932J-AA-0 .. |UNITED AIRLINES 2019-2 PASS THROUGH TRUS ....[....... ..11/01/2024 . [Paydown ... .. 45,574 |.. .0 L0 ..11/01/2033 .
92538E-AA-5 .. | VERUS 2021-R3 A1 — CMO/RMBS ........eevvvvvennns [eeeens ..12/01/2024 . [Paydown ... . . 119,571 |.. L0 L0 ..04/25/2064 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS ...........ccoeeeeees [ oeeenns ..12/01/2024 . [Paydown ... ... 269,111 .... 259,109 .0 L0 ..11/26/2066 .
92539T-AA-1 .. | VERUS 2023-4 A1 - CMO/RMBS ... ..12/01/2024 . [Paydown ... .... 225,966 ... 223,141 . . L0 . L0 ..05/25/2068 .
92540C-AA-5 ...| VERUS 23INV3 A1 - CMO/RMBS ..12/01/2024 . [Paydown ... ... 143,993 143,901 .. 143,901 |.. .0 144,042 |.... L0 ... ..11/26/2068 .
949746-RI-3 ...|WELLS FARGO & CO .......... ..12/00/2024 . [Various . ..3,300,000 |.. . 3,156,297 |.. 3 254,199 .0 |........ 3,270,986 |. 0 . (41,137). ..04/22/2026 .
94989D-AI-9 ...| WFCM 2015-C27 A5 - CMBS . ..12/01/2024 . [Paydown . . 579,874 .. .619,854 |.. . 588,960 .0 . 580,807 |. 0 (933)|. ..02/18/2048 .
94989Y-BA-0 .. | WiFCM 2016-C32 ASB - CMBS ..12/01/2024 . [Paydown . . 208,796 |.. .207,360 |.. . 208,245 L0 ..208,325 |. 0 471 . ..01/17/2089 .
95001J-AV-9 .. | iFCM 2018-C44 ASB - CMBS . ..12/01/2024 . [Paydown .. ... 206,759 .... 212,959 . 208,435 |.. . (225)]... .. .. .0 ..208,210 |.... Ol .(1,452)]...........(1,452)|... ..05/17/2051 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unafflllated) 46 469,094 47,004,646 47,142,583 47,047,450 (51,935) 0 (36,406) 0 47,011,044 0 (543,696) (543,696) 1, 237 023
2509999997. Total - Bonds - Part 4 262,701,894 270,269,553 269,304,654 267,338,013 15,528 (1,568) 0 13,961 0 268,237,163 0 (5,537,015) (5,537,015), 8,654,525
2509999998. Total - Bonds - Part 5 495,675 500,000 498,715 0 0 79 0 79 0 498,794 0 (3,119) (3,119), 8,326
2509999999. Total - Bonds 263,197,569 270,759,553 269,803,369 267,338,013 15,528 (1,489) 0 14,039 0 268,735,957 0 (5,540, 133) (5,540, 133), 8,662,852
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0
46636U-87-6 ... | JAMORGAN:EQUITY INC R6 . ..08/27/2024 . [U.S. Bank . .3,685,040.814 |... 69,694,582 .0 f......69,604,582 |.............0 [...... 22,615,787 |...... 22,615,787 |... ...858,539 [...
922908-71-0 ... | VANGUARD 500 IDX ADM . ..05/22/2024 . [U.S. Bank .........ccccens]ieeeennns 9,171.507 |........ 4,341,975 .. .. . 0........ 4,341,975 |.... 158,025 |......... 158,025 |... ... 14,152 |...
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 96,810,369 XXX 74,036,557 84,682,238 (14,987,655) 0 0 (14,987,655) 0 74,036,557 0 22,773,812 22,773,812 872,690
5989999997. Total - Common Stocks - Part 4 96,810, 369 XXX 74,036,557 84,682,238 (14,987,655) 0 0 (14,987,655) 0 74,036,557 0 22,773,812 22,773,812 872,690
5989999998. Total - Common Stocks - Part 5 924,388 XXX 864,204 0 0 0 0 0 0 864,204 0 60,184 60,184 5,665
5989999999. Total - Common Stocks 97,734,758 XXX 74,900,761 84,682,238 (14,987,655) 0 0 (14,987,655) 0 74,900, 761 0 22,833,9% 22,833,996 878,355
5999999999. Total - Preferred and Common Stocks 97,734,758 XXX 74,900,761 84,682,238 (14,987,685) 0 0 (14,987,655) 0 74,900,761 0 22,833,9% 22,833,996 878,355
6009999999 - Totals 360,932,327 XXX 344,704,131 352,020,251 (14,972,127) (1,489) 0 (14,973,616) 0 343,636,718 0 17,293,863 17,293,863 9,541,207
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958667-AG-2 .. [ WESTERN MIDSTREAM OPERATING LP .......... [....... ..08/15/2024 .| TD SECURITIES (USA) LLC ........ .. 12/09/2024 .| BOFA SECURITIES, INC ... |.eeevuunnnns 500,000 |.......... 498,715 |.......... 495,675 [.......e... L [ o L1 [ o 1 [0 P 0 loeeeeenns [ERNL)) [TRA )] T 8,326 |.euunniiiinns 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 500,000 498,715 495,675 498,794 0 79 0 79 0 0 (3,119) (3,119) 8,326 0
2509999998. Total - Bonds 500,000 498,715 495,675 498,794 0 79 0 79 0 0 (3,119), (3,119) 8,326
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
46636U-87-6 .. |JPMORGAN:EQUITY INCRE .oovvniiiiiiinnnnnns | ....... |..07/30/2024 .|U.S. Bank .....cceeeiiiiiiiiiins |..08/27/2024 .|U.S. Bank ....occveeiiiiiinn oot 36,321.736 |......... 864,204 |.......... 924,388 |............ 864,204 |...ocoviiinnns [ U T [U [U (U [ o [U I 60,184 |........... 60,184 |....coennnns 5,665 |oviiiiiinnnnns 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 864,204 924,388 864,204 0 0 0 0 0 0 60, 184 60,184 5,665 0
5989999998. Total - Common Stocks 864,204 924,388 864,204 0 0 0 0 0 0 60,184 60,184 5,665 0
0 0 0 0 0 0 60, 184 60,184 5,665 0

5999999999. Total - Preferred and Common Stocks 864,204 924,388 864,204

6009999999 - Totals 1,362,919 1,420,063 1,362,997
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CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks 0
HMOPOO-10-2 .......... [HUO PArtners, INC. w.vviiioieiisieisiesssisisessossssssessssssssss s sssss s sss s ess s ess st ess s ens s enssessenssnssns | [, 95442 ... | | LTI 20,289,858
1399999. Subtotal - Common Stock - U.S. Health Entity 20,289,858

91747*-10-7 USAble HWO, Inc. ...... 20,504,768
91747@-10-5 USAble PPO Insurance Company 39,793,542
1599999. Subtotal - Common Stock - Non - Insurer 60,298,310
90334*-10-8 ........... [USAD & COTPOFAtiON ..u.vuieisesisssistesesi et es st et es st ens s 348,616,072

348,616,072
429,204,240

1799999. Subtotal - Common Stock - Other Affiliates
1899999. Total Common Stocks

1999999 - Totals 429,204,240

1. Total amount of goodwill nonadmitted $ ......................cococoo......

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

Depository

Code

Rate of
Interest

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received During

Year

5
Amount of Interest
Accrued December 31
of Current Year

Balance

Regions MK .ooeeeeeeeee e Little Rock, AR ..ooooieeiieeieeeee
US Bank ... St. Louis, MO ...

Simmons First National Bank ... Pine Bluff, AR ..

The Citizens Bank ........ . Batesville, AR

FHLB Dallas Dallas, TX

Bank of America Little Rock, AR .... 52,997,259 |.. .
Bank of America . Vadalia, MO ....... ..(15,300,024) .. XXX.
Bank of America . Willmington, DE . 39,978 |.XXX.
US Bank Saint Paul, MN .oooooiiiieiiiicnienien [ 00000 | 0 i 0 o 6,416 |..XXX.
0199998 Deposits in ... 58 depositories which do not exceed the

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

depositories XXX XXX 26,951 0 2,330,000 [ XXX
0199999. Totals - Open Depositories XXX XXX 1,196,650 0 63,500,178 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the

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

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 1,196,650 0 63,500,178 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 3,497 | XXX

63,503,675

0599999 Total - Cash XXX 1,196,650
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 39,732,729 4, 96,372,202 7. 86,791,638 10. October. ....96,093,701
2. February...| .o 121,523,830 5. 103,542,849 8. 97,338,703 11.  November... ... 75,357,431
3. March 82,042,901 6. 89,776,260 9. September 92,426,528 12.  December 63,503,675

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5

Rate of Interest

Code Date Acquired

6

Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9

Amount Received

During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

60934N-50-0 .......

|FEDERATED HRMS TRS INST .ttt ettt

.............................. 83,481,713

8209999999.

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

83,481,713

83,481,713

421,593

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

Number
1A

cooooo




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE USAble Mutual Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

U R 0
(U O 0
U R 0
(U O 0

(U O 0
U R 0
(U O 0
U R 0

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 148,936 145,658 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E29
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