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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooveievriiiieieeie ettt enssaes e 215,533,111 |.........11.491 |...... 215,533,111 | O 215,533,111
1.02 All Other QOVEIMMENTS .........vveeececeeeeeeeeeeceeee et sesennaeae e 2,051,003 |............. 0.109 |......... 2,051,098 |....oorreenn 0 | 2,051,093
1.03 U.S. states, territories and possessions, etc. guaranteed ...............oooou. | 3,303,479 |............. 0.176 |......... 3,303,479 | 0 e 3,303,479
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 12,476,000 |............. 0.665 |........ 12,476,000 |..ooveecnee 0fn. 12,476,000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 315,885,248 |........... 16.842 |...... 315,885,248 |.......cooe 0f..... 315,885,248 |........... 16.842
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 296,702,866 |............ 15.819 |..... 296,702,866 |-....c.coeeernenne 0]..... 296,702,866 |........... 15.819
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [.eeeevverrennes [OOSR [OOSR (O 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccecevieiiiiiiiiieiieececee e
1.12 Total long-terM DONAS ........c.cvveececeeeeeeeeececeeeeeeee e 845,951,797
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred SLOCKS .........coiiiiiiiieiiee e sieees [oeesiee s siiee [oeriesie s [oeeees i [ [
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooecceeeeee 870,700 |............. 0.046 |............. 870,700 [..oeeeeeeeinee (I 870,700 |............ 0.046
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvveeeciensfrvennne 4,607,016 |............ 0.246 |......... 4,607,016 ..o [ 4,607,016 |............ 0.246
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccoevrnenicncncn oo 420,784,556 |............ 22.434 |...... 420,784,556 |.....c.covvenn 0]..... 420,784,556 |........... 22.434
3.05 MULUAI FUNGAS -....ceceeeiiccicieieis et 80,617,202 |............ 4.298 |........ 80,617,202 [ [ — 80,617,202 |............ 4.298
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeevveiriennee 0 feeeieeeens (L R [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
3.09 Total COMMON STOCKS ....evveeerceeeeerirenenceeeeeresesesseeaeeseseesseseessesenseeeseenes e 506,879,474 |............ 27.024 |...... 506,879,474 |.....oene 0f..... 506,879,474 |........... 27.024
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccveeeirieeiieeiieeieeriee ettt e sse e esseesseesseenneenees oo
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES .......coieeiieriieriienieesieeie et sree e e sre et oo
4.04 Mezzanine real estate 10ans ...............ccocooviiiiiiiiic
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceiiiiiiiiiiiiiiiicic e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY .........c.cceeveieiiieiereieiiseeeeise e e 53,851,986 |............ 2.871|....... 53,851,986 |.......ccvevrrenne 0f....... 53,851,986 |............. 2.871
5.02 Properties held for production of iNCOME ............c.cceueueueeevereverereerereees e 6,775,861 |............. 0.361|......... 6,775,861 oo [ 6,775,861 |............ 0.361
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ oo [0 [0 I 0.000
5.04 Total real @SEALE .......ooouceeeeeeeiciceceeee et e 60,627,847 |.............. 3.232 |........ 60,627,847 |.....oneeeeee [ — 60,627,847 |............. 3.232
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrnineinnnnieeiesseseeseeseseseseesseses oo 75,831,359 |...coenee 4.043 |........ 75,831,360 ..o [ — 75,831,360
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoeeeeinenirinnseceeene fooene 111,386,131 | 5.939 |..... 111,386,130 | 0f..... 111,386,130
6.03 Short-term investments (Schedule DA) ...........cccooovvieveveeeeeeeeeeeeeeeee e 39,841,853 |............. 2,124 |........ 39,841,853 [ [ 39,841,853
6.04 Total cash, cash equivalents and short-term investments .....................}...... 227,059,342 |............ 12.106 |...... 227,059,343 ... 0. 227,059,343
7. CONACLIOBNS ...ttt n s [ee e eeeeeeeneneene [ereneneneneas 0.000 [.eeeeeeeeeeeereeeieies feoeeeerineeeeeens [0 0
8.  Derivatives (SChedUIE DB) .........ccceuiiiiiieieieieieieeeseeeieiesee e oo eeeieieeene [oeeeeeeenenns 0.000 [..eeeerereireeieins feerererrecceene [OOSR 0
9. Other invested assets (Schedule BA) ............cccccueueuieieeeieieieeieeeeeeee e feeeene 231,781,147 |............ 12.357 |...... 231,781,147 [ 0f..... 231,781,147
10.  ReCEIVaDIES fOr SECUMHIES ........c.vviiiieiiiciiieiieees e e 132,469 |............ 0.007 |....c..n... 132,469 132,469
11.  Securities Lending (Schedule DL, Part 1).........cooiiiiiiiiiiiiieeieseseeseesees feereeiicieiicciieiins oo o XXX
12.  Other invested assets (Page 2, LiNe 11) ........cccocovuevruerceeeceeeceeee e 3,199,384 0.171 3,199,384 0 3,199,384
13. Total invested assets 1,875,631,461 100.000 | 1,875,631,462 0| 1,875,631,462 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiiiiririetetetetese ettt bt etese sttt sesse bt sesese e sessesesesebesesesese s s s s ebesesese st s ss s e s ebebesesane e <eesesnanesenanas 63,281,041
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN B) .........ciiiiiiiiii ittt bbb bbbttt b et aR e e reeresaeeresteetesaeeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiiiiiieieeeeeeeecec ettt sens seeeebereseineeeas 5,836,620 .......cccoevvenne 5,836,620
Current year change in encumbrances:

3.1 TOtAlS, PArt 1, COIUMN T3 ....ooiieieiiiiieeeetetet ettt ettt ettt s e ee st a et et et e s e se s ee e s et e s eb et esess s es et et e s et eseseseas s as et ese b et esesnss s sseseseseseses bbb ebee et et st ea et bbb st 0

3.2 TOtalS, Part 3, COIUMN 11 ...ttt ettt b bt e b h bbb £ 1 £ e E bbb e £o £ £ e e E bkt o £t e e e 040 bbbk e b mbeseRe e ee s e e s e b et e b esean s s as  eesesessssssanannneseseseanaea 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..o ittt h e bt e bt e bt e bt e aeeea et ea et eh e e eh e e eE e e b e e bt e a bt ea bt ea b e ea et eRe e ARt e abeeab e e ke anbeen Soeenseesseenteanseeasenanensennes
Deduct amounts received on disposals, Part 3, COIUMN 15 .. ...ttt st s et e be e bt e beesteeseesheesheeabe e beeabeeabeaaseanseessesseesbeesbeesbeesbeen Seseesaessseeasesaaeeaaesanesnaeans

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...utiiieiietetirice ettt ee et ee bbb te bbb b1 es R b £ eE bt eo bbbttt e o enensnssa et enen s na s en 0

6.2 TOLAIS, PArt 3, COIUMN T3 ... .ottt tetetet ettt ettt et et eaese e e et et et e b et et essasesss et e s e b et esessssasse s et e s et esesess s eseses et et esesese s eses st eseses b eb b b eeeat e et e e b e b ek ebeb e bt ne tttesesesesen e neeeeeeeeeaeaene 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oviitieieieieeeietetet ettt ettt ettt ettt s et et se b e b et e s e se s es e s et e s es et esess s es e s et et et eseseseas s es et e s et esesesnss s eseseseseseses bbb ebee et st et sa et bbb neeae e 0

7.2 TOtalS, Part 3, COIUMN 10 .....uiiiiiiiiiiiiieetetet ettt ettt bbbttt e b bbb b £ e e e bbb e £ £ 00 E bbbt e e e e e bbbk e b mbeReRn e ee s et et e b e b eaean s s as  2esesessssssansenseseseseananas 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiieieiteiiiesie ettt b e b st b bt E b £ E b eE bbbttt ensna et et en e 8,489,816

8.2 TOtAlS, PAMt 3, COIUMN O .....ooviiieeceee e eeeceete ettt et ee e s eaetetesesensssesesesesensseetesesesssssaesesasesnsesesesesesnsesesesesaesnsseesasasessnsea sEetEeEeb et e e tatb e b e bt nt sttt ebes | taesebesesennacaas 8,489,816
Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+8-T-8) ..........cerruiuereririiriririsietetetesesest st stesesesesesesess st ssssesesesesesee e s sesesese ssesssenenenenas 60,627,845
[DI=Te [0 o) =T W To o E=To (g a 11 C=To IR= 00 Lo TN L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........ceuiuiiiiriiiriiietetetesetrt sttt tetetesesese st ssaesetesesesesessssssesesesesesese st ssesesesesesesesssssesesesesans oeseseneseaeanaes 60,627,845

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMDEr 31 Of PriOr YEAT .........ciiiiiiiiii ettt 2eese 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) ..ottt bbb bbb bbbt bt s R e e R e e resbe st e sbestesteeaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e et e e st e eaeeaae oeabeeabeeabe e be et e et s aaeeabeeas eeesseeseeaseenaeeseeaeeaeenaean
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bbb bbb e b b e se b e e b e e b e e b e e b e s e b b e e b e b e saebe 281 E SRS A RS AL AR oA L AR oA e e b e R e e b e Rt ebesebesesese e
P aXeTe (U= o e =TotoTU o | OO
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 ............... . e . R R B ¢t eeereeareeae e

5.2 Totals, Part 3, Column 8 ..... TR W R ST W W SO RS

Total gain (loss) on disposals, Part 3, Column 18 NG . ... Y ! = OO
Deduct amounts received on disposals, Part 3, CHlmn ... \GR......... A ..... )\

Deduct amortization of premium and mortgage i ] e e L 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 b e bbb e b e bt bbbt s b b e e b e e b et b et b e e eb oA e SR e R e s s e b e b e b et b e b s

0T e = R o Ty A A o] [0 Ty N OSSR
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......cc.couiiiiiiiiiiiiieieieieeeies —eeeee e
TOtal VAIUBLION @IIOWANCE ... .ot e bt e e h e et e E e e e e e oo H e S et £ Re £ E e SR e SR e 4R e £ R e £ e £ £ R e £ E e e R e SR e e R e £ Ee £ e e e R e e R e eE e e e e e et eRe e R e eReeeeeeeeaeas AR e e e et
ST o] ol = I (g T= Y B o TU T R
Deduct total NONAAMIEA @MOUNLS ...ttt e e b e e e e e o e e e ee e e e e e e e R e e R e £ R e S e e e R e £ R e e R e SR e £ R e e R e e e e e R e e e e e e e sheeeeseeeeeeeeaae s S0eAs e s e b e s e e et e

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......oiiiiiiiiiiii bbbttt bbb e e e e e e e e aes
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOI YEAI ..........cceuiiiiiiriiietetetitetet st ststetetetesee et seste st sesese e sessesebetesesese e seesebebesesese e s ssesesesebesese e ssssesse 2esnesseesenenn 227,986,486
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............cuiueuiueuiriiiirieisete ettt sttt et s et se e st st bt e sese e ss s s sesesesesessssesesseneresnasanas 1,300,000

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieeeeeieeeeccee ettt seseas seesesebeeeenaeas 17,370,071 oo 18,670,071
Capitalized deferred interest and other:

B B ] = S =T i TR @01 10 T e I OO

3.2 TOtals, Part 3, COIUMN T2 ...t bbbt bbb b oo b e b e e b e bt e b e d e b b e e b e b e s e b e ee b e e ebe A0S E SR e A E e R e e b e AL b e b et e bt e b e s eabeseteseeesee et
FaNeTe (U= o) e =Tt oTU o | OO

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ..ouiiiieeieiiiece ittt s st s st s e s ss e s ettt st s st ns s st ense et (12,729,200)

5.2 TOLAIS, PArt 3, COIUMN G ...uitiiietietetieni ettt ee ettt te et ee bbb ee b b e b E 01 £ e bR b £t E b e o bbbttt 2o enenmn s et et enns et s s 0 e (12,729,200)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiuiiieiceceete e eeeecte et eeeeeaste et eseesseete st eseessaetesesesesssseaesesesensssssesesasessssssetesesassssssesasessnsssnsesesasansnan fesessacsesesns (1,276,615)
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.coiiueuiiierieietieeetet et ettt etetestete st ete et ete et ebe s etessesese st essstess st esessesessesesebessesensesensesensasens £eseseeseseesesenenes 869,596

[DI=Yo (W1 =Toqlo) g (V=Y iTo o W)l o 4=Ta g 1T g g T=Ta o We =T o] (=Y o - o] o IR

Total foreign exchange change in book/adjusted carrying value:

Lo B B ] = =T TR o1 10 1o e I A OO

9.2 TOtalS, Part 3, COIUMN T4 ...ttt bbb bbb b e b e e b e E et e b et e h bt e b e b e e e e b e se b e edebe A0S E oA e S E e R e e b oAt e b e b e b e b et e b e e Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbbt bbbt b b s b b e b b et b e bbb b b e aa e R e S e R e b b e b b e b ns

L0 e = R e Ty 0 A o] [0 o T o W K O OO RS
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccccvriririririiierereririistsisise ettt tesese e s s sssseseseseseesess cesesesseeaenens 231,781,147
[D2=To (011 o) =T M To o E=To (g a 11 C=To IR= a0 Lo T0 L OO 0

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiieieietiiiit sttt sttt e s b et sese e sese st sebebesese e e ss e s s esebesene e s esessanneninns 231,781,147

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovucueueueieeeeececte et eeeeeeeetetesesesseesae e sesesssasaesesesesssssesesesesensssssesesesessssesesesasansssntesesasensnanes seesesesinas 1,176,198,253
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuieiiueeiteteetete ettt et ettt e e st eae et eae et ese st eae st ete et eseeseb e s et essetessatessssesessese st ebesebessesessebessssensasseneesenneseanan 334,179,767
ACCTUAL OF QISCOUNL <.......cvoceceeee et e e eeeae e eea e eea e ee e e e e e e ena e enaesenaesens et ens e s enseeensesensesenseeenseeenseeensesensseensseansseanseeensneenseeanssaensnsanseeansnannen 1,490,054

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

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt
LRI o= Ta 2 Y=ot 1[0 1720 0o 1V ] 1/ Wt < TSN
4.4. Part 4, Column 11 .... (5,856,799)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiuiiiiieeeceete e eeeecte et eeeesacte et eseessseae st s enssastesesesesssssaesesesensssssesesasessssetesesesessssssasassssnsnsnsesasasansnas fesssssaeseses (2,649,638)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiieuiieieeeteeeteeete ettt ettt e te st e et e et es e s eseaseseas e esenesenene 148,870,982
DedUCt aMOTHZAtION OF PIEMIUM ..........icececeeeeecceceeteee e e eeeeeeete s s saeaesetesesesssaeseseses s sesseeses s sssssseses s s ssssseses s s ssssssses s s ssasseses s s sssnsesesasssassnseses s nssansnsasas sesatscsesetasanas 1,712,779

Total foreign exchange change in book/adjusted carrying value:

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

8.2. Part 2, SECHON 1, COIUMN T ...ttt b e bbbt e b e e s SA8aReResE e b e e b e b e bbb b

T o=V G2 Y=o oo 2 @70 (30 oo N I T PN

8.4, Part 4, COIUMN 15 ..ottt bbb bbb e oo b e oo b e e bbb e H e b b £ e b e b £ e 4o b e s oo b e d e b et b et b e a e e RS S RS A R SR e AR AL LR e LRt e e s eabeseseseeeses ettt
Deduct current year’s other than temporary impairment recognized:

9.1, PAt 1, COIUMN T4 L. bbbt b e b e b e b e h et beH b b e e b b e s b b e e 0o b et b e e b e b h e b e e LRSS R

[ I o Vo S T or oo N TR @70 (3o 1o e I APPSO

9.3. Part 2, SECHON 2, COIUMN T4 ...t b bt b bbbt b e b e e b e b e e eS80 sReReas e b e b e b e s et e e bt

L =T I 7o ¥ oo OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccocviiiiiiiiiiiiiiiisises e 53,397
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccceceuererereeeerereeeeeeeecaeteteseeeeecaetetesesesssaesesesesesseassesssesensssssess seesesesinas 1,352,831,272
(DLt [N Tet i (o) el gTeT g F=Te o Ty (=T o JR=T 4o USRS

Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ciuiuiieieiececeeieeeeeeceete e eeeescae e te s s esseae e tesessseaetesesesssssaesesesensssesesesesessnsstesesasensnsnen seesesesanas 1,352,831,272
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ANNUAL STATEMENT FOR THE YEAR 2022 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 .........ccooevevivvnencriirnne e 215,533,111 [ 197,292,737 |.ovoveene. 215,320,212 |............... 218,844,168
Governments 2. CaANAda ..o e 2,051,003 |....coovvneee. 2,026,320 |.oooveeene 2,498,320 |........ooc...... 2,000,000
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 217,584,204 199,319,057 217,818,532 220,844,168
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 3,303,479 3,253,050 3,403,935 3,250,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 12,476,000 12,130,399 13,003,007 12,120,000
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 315,885,248 282,152,754 317,346,504 313,835,276
Industrial and Miscellaneous, SVO 8. United States .....ooeveveeeeeeeeeeeeeeeeeeer o 266,110,269 |................ 244,527,975 |.......o........ 267,554,783 |................ 266,159,734
Identified FUUS’S' Unaffilia}ted Bank 9. Canada ...oooiieee e 1,137,889 |..oooiii 1,127,867 | 1,260,869 |.cocovvverenne 1,059,000
Loans, Unafilated Cortiicates of 10._ Other Countries 29,454,708 26,860,417 29,540,493 29,242,562
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 296,702,866 272,516,259 298,356,145 296,461,315
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 845,951,797 769,371,519 849,928, 124 846,510,759
PREFERRED STOCKS 14.  United States .......ccceevvevveeieeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o ...86,094,918 |.. ...86,094,918 |. ... 12,665,078
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 86,094,918 86,094,918 72,665,078
Parent, Subsidiaries and Affiliates 24. Totals 420,784,556 420,784,556 325,831,328
25. Total Common Stocks 506,879,474 506,879,474 398,496,407
26. Total Stocks 506,879,474 506,879,474 398,496,407
27. Total Bonds and Stocks 1,352,831,272 1,276,250,993 1,248,424 ,531
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ANNUAL STATEMENT FOR THE YEAR 2022 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 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAICT s

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

............. 92,894,208

40,030,582

255,274,881

195,562, 186

255,274,881

2. All Other Governments

2ANAICT (e

2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

............... 2,051,093

............... 2,051,093

............... 3,889,254

............... 2,051,093 |

2,051,093

2,051,093

3,889,254

2,051,093

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

BANAICA ..o
35NAICS .o
BBNAICE ..o

3.7 Totals

.............. 1,500,000

............... 3,303,479

............... 3,325,442

............... 3,303,479

1,500,000

1,808,479

3,325,442

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

Possessions , Guaranteed

AANAICT (s

4.2NAIC2 ..

43NAIC3 ..o
44NAICA ..o

45NAICS ..

............... 2,982,263

............... 7,286,694

............... 9,525,743

....253,890 |....

4B NAIC B ... .0
4.7 Totals 2,982,263 7,286,694 1,100,804 750,000 356,240 XXX 12,476,000 1.4 9,779,634
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAICT e e 21,390,421 102,396,664 |............. 79,146,354 |............. 75,285,362 |............. 33,915,405 |............ D.0,0 NI RO 312,134,206 |.....cocooveeeeeeen 35,2 o 221,306,387
5.2NAIC 2 .. R 1,066,710 |.... ....1,364,415 |..... .. 1,420,000 |.. 3,851,125 | 044 [ 4,174,710 |....

53NAIC 3 Lo O L 0 oo [V O 0 | O o XK e O i 000 o

54 NAIC4 .. L0 VN 0 e O XK e e O i 000 e

BENAICS et O [V [V 0 | O o XK e O i 000 o

5.6 NAIC 6 0 0 0 .

5.7 Totals 21,390,421 103,463,374 80,510,769 76,705,362 33,915,405 XXX 315,985,331 225,481,098 32.6 315,772,984 212,347




ANNUAL STATEMENT FOR THE YEAR 2022 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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 39,236,644 |........... 121,827,147 |............. 66,218,791 |............. 5,624,290 |......cc....... 2,223,010 235,129,881 [ 26.5 | 205,099,644 |......cceveenn 29.6 |.coue.. 126,578,363 |........... 108,551,518
6.2 NAIC 2 .. 6,725,704 |... ...24,996,258 |.... ..23,588,748 .. .59,109,274 |.. ...47,888,505 |... 51,744,369 |.............. 7,364,905

6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

............... 1513531 | 2,463,711 1,605,951 2,463,711

6.7 Totals

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

7.7 Totals

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .o 0
8.3 NAIC 3 ..
8.4 NAIC4 .. .
BENAIC S .o 0
B.BNAIC B ..o 0

8.7 Totals

90IS

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

9.7 Totals

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

10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE 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
7

1 2 3 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....107,191,002 |........... 355,663,953 |........... 239,360,157 |............. 81,659,774 |............. 36,494,654 |.........oovn [V 820,369,540 |....cooveviieieeen 92,6 [ XX e XXX o 711,818,022 |........... 108,551,518
12.2NAIC 2 ... ) e 6,725,704 |... ...26,062,967 |.... ..24,953,164 .. .. .62,960,398 |.. .55,383,147 |..ccueee. 7,577,252
123 NAIC 3 e [(c) Jp— 776,297 |.............. 1,513,531 [ 162,439 | 11,444 | 0 e O [ 2,463,711 | 0.3 [ XK e XXX e e 2,463,711
124 NAICH .o (D) e [ [ o [ e seene [reerreeneseeneeneeneenes [eeeseeneennesseesseesieens foeeneennns XX e e XXX [ e
125NAICS ... () e e e s s [ [(c) JRRSSRURSRRRRRR YNSRI RUNISRNIND. o, o, CHUNNUINIY IRVISITINRD 0. IR RO RO
12.6 NAIC6 ... . (c)
12.7 TOtalS .o 114,693,008 |........... 383,240,451 |........... 264,475,760 |............. 86,889,781 |............. 36,494,654 |.........oovin 0 [(b) ....885,793,650 |.....ccveveereeees 1000 [t XXX [ XK [ 769,664,880 |........... 116,128,770
12.8 Line 12.7 as a % of Col. 7 12.9 43.3 29.9 9.8 4.1 0.0 100.0 86.9 13.1
13. Total Bonds Prior Year
13 ANAIC T e 79,201,609 |........... 311,430,191 |........... 201,783,128 |............ 31,656,994 638,708,657 |.......ocoovnveeee. 9.2 |.......... 546,802,607 |............. 91,906,050
13 2NAIC 2 ettt 5,313,277 |.ccueee. 34,854,474 |............. 11,399,356 |.....ccevvvene 750,000 e XXX i [ 52,317,106 |....cocooveveverrnee 7.6 | 48,817,110 |[...c.co...... 3,499,997

.. 1,605,951 |..

13.3NAIC 3 ... .396,711 |... ,209, .. LV IO ,605, 0.2
134 NAIC 4 ..ot e e |- e XXX e e
13.5NAICS ...
13.6 NAIC6 ...
13.7 TOAS e e 84,911,597

........... 347,493,905 |...........213,182,484 |.............32,406,994 ....692,631,714 |..................... 100.0 |........... 597,225,668 |.............95,406,047

13.8 Line 13.7 as a % of Col. 9 12.3 50.2 30.8 4.7 100.0 XXX 86.2 13.8
14. Total Publicly Traded Bonds

TAANAIC T e 79,446,106 |........... 304,749,947 |...........216,084,058 |............76,914,232 |.............34,623,679 |.....ceoecevnvrvcrenn. 0 | 711,818,022 [ 804 546,802,607 |......ccverrrnennns 78.9 [ 711,818,022

14.2NAIC 2 ... 6,725,704 |... ...23,792,3% |.... ...48,817,110 |.... 7 .55,383,147 |..

T43NAIC 3 e 776,297 | 1,513,531 |.... ... 1,605,951 |.... 0 ..2,463,711 |..

T4ANAIC 4 oo [V 0 [ O oo O e O e O e O [ 000 e 0. 0.0 [orieeeee 0.

TA5NAICS e esee e (V] A 0 [ O oo O e 0 e O e O [ 000 e 0 O 0

T4B NAIC 6 ... 0 0 0 0

14.7 TOtalS ..o e 86,948,107 |.......... 330,055,872 |...........235,892,983 |.............82,144,240 |.............34,623,679 |.....ccceceoonvvececnnn. 0 |o.e..... 769,664,880 ... 86.9 o 597,225,668 769,664,880

14.8 Line 14.7asa % 0f COL 7 ..voveveeveeereeneforeii 1.3 [ 42,9 [ 8006 [ 1007 A5 000 e 10000 [ XK o XXX forereeec e XXX o 100.0

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

Section 12 9.8 37.3 26.6 9.3 3.9 0.0 86.9 XXX XXX XXX 86.9 XXX

15. Total Privately Placed Bonds

15 ANAICT (e 20, 744,897 ) L1000,914 006 ... 23,276,099 ... 4,745,541 | 1,870,976 ..o 108,551,518

15.2NAIC 2 ... ...7,577,252 |..

T5.3 NAIC 3 oo seies |oeee s es [eeeeee e feee e [ [erse e [eee e

154 NAIC 4 .o e [ [ [ oot et [t

A5 5 NAIC S .o eee e | nrees [ e [oreeeee s sre s [eereeenree e nneees e sres [ree e e

15.6 NAIC 6 ...

15.7 Totals ..ccoeveveeiieeee,

158 Line15.7asa % of Col. 7 .......ccceeveecns

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

Section 12 3.1 6.0 3.2 0.5 0.2 0.0 13.1 XXX XXX XXX XXX 13.1

(@) Includes $ e 116,128,770 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $  ........ccccceeveeeee. 738,093 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo 0 currentyear,$ ..occoooivviirieiee prior year of bonds with 5GI designations and $§ ............cccccoeiiiins 0 currentyear,$ .o prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ .......... 39,841,853 ; NAIC2 $ ovvevecveeieee 0; NAIC3 $.iiceeie 0; NAIC4 $ieeees 0; NAICS5 $ v 0; NAICB $ e 0
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ANNUAL STATEMENT FOR THE YEAR 2022 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.cccce..

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........

............. 39,741,770

...288,812 |,

........... 122,142,742

...207,227 |..

............. 92,886, 144

..... 8,064 |..

........... 254,770,656

...504,225 |..

........... 254,770,656

...504,225 |.

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

1.05 Totals 40,030,582 92,894,208 122 0 XXX 255,274,881 28.8 195,562, 186 28.2 255,274,881 0
2. All Other Governments

2.01 Issuer Obligations ...........cccceeeueenee [ PR 2,051,003 oo [V [V [V (V1 D, 0.0 ST TR 2,051,093 .o 0.2 [, 3,889,254 |...ooiiie 0.6 [oeerieeennne 2,051,003 oo 0

2.02 Residential Mortgage-Backed Securities ............ |.ocooovevieiieieenn. 0l

2.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieieennn. 0

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

2.05 Totals 2,051,093 0 0 0 0 XXX 2,051,093 0.2 3,889,254 0.6 2,051,093 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccceceereeerieereeerieeeeees [oeveeeennn, 1,500,000 [..eeeeveeenn 1,803,479 [ O | O e 0 et XK e [ 3,303,479 |.ccveeieieeee 04 3,325,442 |.ccoveeeiieeeee 05 3,303,479 | 0

3.02 Residential Mortgage-Backed Securities L0 0. . . .

3.03 Commercial Mortgage-Backed Securities .......... [o....cocoocviiiennnn. 0 0 [ 020 |

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

3.05 Totals 1,500,000 1,803,479 0 0 0 3,303,479 3,325,442
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ............cccoveerveeeeeeeeeseeeens feeeiiiiinns 2,982,263 |.............. 7,286,694 |.............. 1,100,804 |..................750,000 |.................356,240 |............ XXKXeoooovoorss foreereennn 12,476,000 | 104 | 9,779,634

4.02 Residential Mortgage-Backed Securities ...

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

.............. 7,286,694

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

4.05 Totals 2,982,263 7,286,694 1,100,804 750,000 356,240 XXX 12,476,000 1.4 9,779,634 1.4 12,476,000 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations .............c.ccco..... [ AT 5,511,473 |.ooeies 36,004,821 |............. 23,580,219 |............. 17,456,139 |............. 14,892,873 |..ooveeeee . XX o 97,445,524 |......ooovve 110 [ 70,309,358 |...oovvviiieenn 1002 [ 97,233,177 |[oceeine 212,347

5.02 Residential Mortgage-Backed Securities ... ..15,828,948 |. .65,238,040 |.. .56,930,550 |.. 59,249,223 |... ...19,022,532 |.... 216,269,29 |.. . 153,270,251 |... 216,269,29% |. ...0

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

5.04 Other Loan-Backed and Structured Securities ... 50,000 2,220,513 0 0 0 2,270,513 . 1,901,490 . 2,270,513 0

5.05 Totals 21,390,421 103,463,374 80,510,769 76,705,362 33,915,405 315,985,331 35.7 225,481,098 32.6 315,772,984 212,347
6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........cccoerreeeeeeeeeninnnseeens oo 17,737,327 |........... 101,336,061 |............. 63,053,988 |.............. 3,895,502 |...cocvcveennne 352,034 |............ D 0.0 ST 186,374,911 oo, 21.0 [ 157,921,348 |.ooveicie 22.8 | 152,580,796 |............. 33,794,115

6.02 Residential Mortgage-Backed Securities ... I 6,886,752 |............. 14,310,290 |............... 4,529,965 |.............. 3,667,662 |.............. 1,870,976 |............ D00 S 31,265,644 |....oocvveinne 3.5 | 25,595,844 |....ooveiiine 3.7 | 1,457,258 |............. 29,808,385

6.03 Commercial Mortgage-Backed Securities .......... |............. 17,321,322 |............. 19,831,424 |............. 11,134,231 [ TA8,718 oo, (V1 D00 S 49,035,695 |......ccoovevirieins 5.5 | 44,226,684 |.....cocvveieen 6.4 | 18,130,963 |............. 30,904,732

6.04 Other Loan-Backed and Structured Securities ... 4,793,245 12,859, 161 11,251,795 1,122,416 0 XXX 30,026,617 3.4 26,850,225 3.9 8,617,426 21,409,191

6.05 Totals 46,738,645 148,336,936 89,969,978 9,434,297 2,223,010 XXX 296,702,866 33.5 254,594,101 36.8 180,786,443 115,916,423
7. Hybrid Securities

7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 0

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ......................
8.02 Residential Mortgage-Backed Securities ...

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

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ..........cccooevees foerieniiniiniiniccn0 0 et 0 o0 0 e XXX i o (V1 T 0.0 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 0 0.0 0.0 0 0
10.03 Totals
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccveevrceineinciinneenns oo 69,523,925 |............. 268,573,796 |............. 180,621,155 |.............. 22,101,641 [.............. 15,601, 147 ... 556,421,663 |......cocveiiicins 62.8 | XXX [ XXX e 522,415,201 [..ccocuenneee. 34,006,462
12.02 Residential Mortgage-Backed Securities .......... [o..coccccee. 23,004,512 |...coveuenne 79,755,557 |...ooveeenne 61,468,579 |.............. 62,917,007 |.....ccn.... 20,893,508 .. 248,039,162 [...ccveeereeiieenne 28.0 [ D.9,0 SN D.0.% SN AR 218,230,777 |.cvvveenneee. 29,808, 385
12.03 Commercial Mortgage-Backed Securities ........ [.....c.cc..... 17,321,322 ... 19,831,424 |............ 11,134,231 49,035,695 18,130,963 |.............. 30,904,732
12.04 Other Loan-Backed and Structured Securities . |- . 15,079,675 11,251,795 .. 32,297,130 |. .10,887,939 |...cveeee 21,409,191

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit

12.09 Totals ..o [ 114,693,003 |............. 383,240,451 |............. 264,475,760 |.............. 86,889,781 |.............. 36,494,654 |.......cooiiiiiiin, [V 885,793,650 769,664,880 |............. 116,128,770

12.10 Line 12.09 as a % of Col. 7 12.9 43.3 29.9 9.8 4.1 0.0 100.0 86.9 13.1
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........ccovevirerinerincineinens [revereenne 46,473,710 |.ecuveneee. 234,658,229 |.......c..... 150,742,456 |............... 4,488,316 ...440,187,340 |...ooviiiiieen 63,6 [t 413,481,239 |...ooveeee 26,706, 101

13.02 Residential Mortgage-Backed Securities .......... ... 26,830,410 |... . 73,725,234 |.. 41,078,297 27,019,930 |.. 179,465,976 |. ...154,543,126 |.. 24,922,850

13.03 Commercial Mortgage-Backed Securities ........ . .5,275,014 ..26,064,5% |.. 12,887,074 . 44,226,684 |. . 19,370,905 |.. 24,855,779

13.04 Other Loan-Backed and Structured Securities . |............... 6,332,462 . 13,045,847 .8,474,658 . 28,751,715 |. 9,830,397 |.. 18,921,317

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

XXX..

13.08 Unaffiliated Certificates of Deposi XXX

13.09 TOtalS ....oviiiiiiiiceeee [ 84,911,597 |............. 347,493,905 |............ 213,182,484 |.............. 32,406,99% |....covennene 14,636,735 692,631,714 597,225,668
13.10 Line 13.09 as a % of Col. 9 12.3 50.2 30.8 4.7 2.1 100.0 86.2

14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 67,224,042 |............. 249,806,724 |............ 167,681,648 |.............. 22,101,641 [.............. 15,601, 147 ... 522,415,201 ...413,481,239 522,415,201
14.02 Residential Mortgage-Backed Securities ... 16,784,547 |... ..66,061,855 |.. 57,101,054 59,260,789 |.. .. 19,022,532 .218,230,777 |. 154,543,126 |. ...218,230,777 |..
14.03 Commercial Mortgage-Backed Securities ........ |...c.cccueuee. 1,654,080 |.....coceonneee 8,646,229 |................ 7,830,704 18,130,963 19,370,905 |...cvoviviiiiineennn2.8 o 18,130,963
14.04 Other Loan-Backed and Structured Securities . |................ 1,285,488 |...cccnenenns 5,541,065 |.......coce... 3,279,576 10,887,939 |.ooeeeeeieeieeen 1.2 [ 9,830,397 [oeeeeieieeeen 1o s 10,887,939

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 9.8 37.3 26.6
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccccevviiriiininnniniiins foeeieeicieen 2,290,883 |....ccenvee 18,767,072 |.............. 12,939,507 34,006,462 26,706,101 | 329 s D.9,0 TN RUNN 34,006,462
15.02 Residential Mortgage-Backed Securities .......... |, 6,219,965 |....covenene 13,693,702 [ooveveinnne 4,367,525 29,808,385 24,922,850 |...oooveieiiiiiienn 306 [ XXX v fovenienieien 29,808,385
15.03 Commercial Mortgage-Backed Securities ........ | 15,667,292 .... 11,185,195 ....3,303,527 30,904,732 24,855,779 30,904,732
15.04 Other Loan-Backed and Structured Securities . |. ...9,538,610 ,972,218 ..21,409,191 |. . 18,921,317 |. 21,409,191

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

................ 4,745,541
......................... 4.1

0.5

....1,870,976
............. 1.6

0.2
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAI ........cc.iiiiiiiiiii et b bt e e b e bbbttt et e b ea e e et sne st nnenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total nonadmitted amounts

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

1
Total

......................... 25,705,798
......................... 69,599,631
.............................. 244,237
........................................ 0
........................................ 5
......................... 55,700,000
................................. 7,819
........................................ 0
........................................ 0
......................... 39,841,853
........................................ 0

39,841,853

......................... 25,705,798
......................... 69,599,631

.............................. 244,237

39,841,853

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




ANNUAL STATEMENT FOR THE YEAR 2022 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 2022 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 .............ccovoeueueveras |oeecererereecens 74,306,935 | [V 74,306,935 |..evoveeceeeeeeeeeiaae
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeaeeeeenas e 2,798,457,522 |............... 159,495,255 |............ 2,638,962,267 |.....coovveerereriiiiiiieians
3. ACCIUAI Of GISCOUNL .....cuvveieieiiiieiie ettt [oessessesesnsnsnes 500,078 |.....cccovvvcrcnnes 500,078 ..o L
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s (U RO [V RO (1 T
5. Total gain (108S) ON AISPOSAIS ..........cueveviieireieieieiieeieieieisee e ssesese s [eoseceeeseseeeesececaeenees (817) [ (1] (R
6. Deduct consideration received on diSPOSalS ..............ccocoeuevevevececueueeeeeececeeens e 2,761,877,588 |.......cccen. 159,994,517 |............ 2,601,883,072 |...c.cooveeevereieicieiane
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 111,386,130 oo (| 111,386,130 oo
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ 0 [ (L N
12. Statement value at end of current period (Line 10 minus Line 11) 111,386, 130 0 111,386, 130

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 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 ..........eeeeeeeeeeemeeeememnennnnnens [eeeeeennnns Little Rock L 0170171953 .. |oeeeeees e [ 127,300 [oevveeiiiiiiiiiiiiinns (1 O 127,300 [eeeeiiiiiiiiiiiiiiiiiins fooreeiiii e [ e [V R R R,
LAND - 600-608 W Seventh .. ...|Little Rock .... . 01/01/1965 .. |.. .. 127,783 |.. .. 0. ... 127,783 .. 0.
LAND - 614-624 W Seventh .. .|Little Rock .... . 01/01/1970 .. .. 0. ....185,760 .. 0.
LAND - Block 177, Original City of LR .. .|Little Rock .... . 01/01/1971 .. .. 0. .. 0.
LAND - Capital & Spring ......... .|Little Rock . . 01/01/1991 .. .0 0
LAND - Capital & Spring Deck .|Little Rock . . 01/01/1991 .. .0 0
LAND - Texarkana .................. .| Texarkana .... . 01/01/2009 .. .0 0l
LAND - Annex Office (Ralph Croy) ... ...|Little Rock .... . 01/01/2002 .. |.. .. 0. . .. 0.
LAND - Annex Warehouse (Colonial) .. ....|Little Rock .... . 01/01/1994 .. |.. .. 0. .980,789 .. 0.
LAND - Offsite Storage ....|Little Rock .... . 01/01/1983 .. |.. .. 0. ..50,194 .. 0.
North Bui lding (6th & Gaines) .... ....|Little Rock .... . 01/01/1953 .. |.. . . .. 0. .0 ...
South Building (7th & Gaines) .... ....|Little Rock .... . 01/01/1974 .. |.. .. 4,715,753 |.. .. 0. . .0
USACC Building (BCBS occupied) ... .|Little Rock .... . 01/01/1991 .. |.. . 13,084,984 |.. .. 0. ....320,003 ....222,562 ....(222,562).... .
Texarkana Bui lding ... | Texarkana . 01/01/2009 .. |.. 591,148 |.. .. 0. ....386,709 (14,779).... ....132,501 |..
Annex Office (Ralph Croy building) . ....|Little Rock .... . 01/01/2002 .. |.. ..154,036 |.. .. 0. .74, ... (3,851)[.... ..50,477 |..
Annex Warehouse Building ..... .|Little Rock . . 01/01/199% ...41,670 .0 14,411 | ... (1,042)[. . 147,916
Main Building Improvements .. .|Little Rock . .54,586, 176 .0 24,516,187 |.. . 4,651,866 |.. .(4,651,866)|.
USACC Improv (BCBS occupied) SJLittle Rock ..ovvvevvvennenees | AR feeeeee . 45,187,592 .0 21,312,430 |.. . 3,247,905 |.. . (3,247,905)(.
Texarkana Improvements ... | Texarkana 01/01/2009 245,807 |.. PO I 8,982
Annex Office Improvements . coee |Litt1e ROCK wvveevieevieen [ AR e e ...52,707 |.. L0
Annex Warehouse Improv vee [Little ROCK wevueeeueeeeee | AR o ..415,638 |.. 0.
Offsite Storage Improv .. coee |Litt1e ROCK wvueevieevieen [ AR e e . ... 45,139 |.. L0
Main Parking Lot ....|Little Rock .... . 01/01/1972 .. |.. .. 1,371,766 |.. .. 0.
South Parking Deck .... ....|Little Rock .... . 01/01/2004 .. |.. L0
USACC Parking Deck .... .|Little Rock .... . 01/01/1991 .. |.. . .. 0.
Texarkana Parking Lot Texarkana ...ooeeeeeeeeneennns . 03/01/2009 .. |eeieen ceviiien Joeeiiiiieiinnes 124,000 |oeuiiieiiiiiniiiiens [ T
0299999. Property occupied by the reporting entity - Administrative 133, 144,526 0 53,851,986 0 8,318,459 0 (8,318,459) 0 8,014,566 0
0399999. Total Property occupied by the reporting entity 133, 144,526 0 53,851,986 0 8,318,459 0 (8,318,459) 0 8,014,566 0
Timberland = Poyen .......ccccccvummmmnnnnniniiiiiiiiiiins [ eeeeeeennns Poyen ....cccceiiiiiiiiie L . 09/01/2003 .. |oeeveees veieeees [ 311,327 | [ I~ 0 K R R, 13,437 [ e e [RECRXT0 ] TR R 108,327 |.ooeeeeeieeenns 63,688
Timber land — Ashdown .....cccoeeeiiiiiiiiiiiiiiiiiiiiiiiiss [ Ashdown .ooooeiiiiiiiiiiiinnn ABevvvviiiiiiiiiiiiiinnes . 06/01/2004 .. |.oeeveee e feiiiiiiins 3,572,117 |ovvveeeeieeeeiieiiiiieens Lo, 3,550,729 oo e 157,920 [ouvenniiiiiiiiiiiiiiies e e, (157,920) | vvvvvvverrrnrininiiiinns foeeiiiiiiiiinns 649,804 |....ovvvvnnnnnns 235,894
0499999. Properties held for the production of income 6,683,444 0 6,775,861 0 171,357 0 (171,357) 0 758,131 299,582
0699999 - Totals 139,827,970 0 60,627,847 0 8,489,816 0 (8,489,816) 0 8,772,697 299,582
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ANNUAL STATEMENT FOR THE YEAR 2022 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 State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

Main Building Improvements
UCC Building Improvements

Timber Reforestation - Ashdown

Little Rock

. |Little Rock

Ashdovn

179,132

0199999. Acquired by Purchase

5,836,620

0399999 - Totals

5,836,620




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

EO3, E04, EO5, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 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-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
97MSCM-3D-9 .. [BABSON CAPITAL FLOATING RATE INCOME FUND ..... [..ccooeeee | coviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn fouiinnenns US......... Barings ......ooooovviiiiiiii e ....01/31/2017 .| o, 55,946,586 |...... 54,333,263 |...... 54,333,263 |...... (2,184,622)|............... [V R ] R, [V 0f.... 2,868,793 |...oovveennnns 0f..... 0.000
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 55,946,586 54,333,263 54,333,263 (2,184,622) 0 0 0 2,868,793 o] XXX
256141-AB-8 .. [DOCTORS €O vovvovrrerrerrerresseseseseseesessneses | [......... Ch......... | [ 2B FE oo 0171272022 oo oo e, 1,300,000 |....... 1,044,108 |....... 1,300,000 [reoeveceenne. 0
2799999. Surplus Debentures, etc - Unaffiliated | | | | | | 1,300,000 1,044,108 1,300,000 0
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 0 0
97MSCN-75-0 .. |MARTINGALE INVST TR SER 1 | | | .......... Us.. ...|MARTINGALE INVESTMENT TRUST ... |....03/31/2017 48,302,752 |...... 72,375,688 |...... 72,375,688 |...... (8,355, 116)
5899999. Any Other Class of Assets - 48,302,752 72,375,688 72,375,688 (8,355, 116)
................ [Lite & Specialty Ventures, LLC ..oooooooeoeeesres [overeerees JLIEEIE ROCK cvovrerrrrosessuereree Jousmeenes ARucsuesues | evreveesesseesessesnssessesssessnsesneseeseenes Jooesnsone suesseeneeforee10/01/2008 oo foerres cveeree |eeece 58,140,087 |..... 103,772,197 |..... 103,772,197 |...... (2,189,462)
5999999. Any Other Class of Assets - Affiliated 58,140,087 103,772,197 103,772,197 (2,189,462)
6099999. Total - Unaffiliated 105,549,338 127,753,059 128,008,951 (10,539,738)
6199999. Total - Affiliated 58,140,087 103,772,197 103,772,197 (2,189,462) 0 0 0 0 of XXX
6299999 - Totals 163,689, 425 231,525,256 231,781,148 (12,729,200) 0 0 0 2,898,043
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. 8. 0 DS 0 1E.S i, 0 1F .S 0 1G.8 i, 0
1B 0 2B.. .$ .0
1C 0 3B.. .8 .0
1D ...0 4B.. 8. .0
1E ....0 5B.. O 0
1F .0
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ANNUAL STATEMENT FOR THE YEAR 2022 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 .........eeesssesssssssussssssssssssssssssssssssssssssss | ounsssssssssnssssssssssssssssssssssssssnssnnssnnnnns |oueeeennns US......... BAriNgS .iiiiiiiiiii i L..01/81/2017 oo | e e [ P 17,370,071 [ [ PP 0.000
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 0 17,370,071 0 XXX
256141-AB-8 ........ |DOCTORS L NN PP PPPTY | ......... CA......... |DOCTORS 00 i ...01/12/2022 | ................................ 1,300,000 [....cccvnenniinininnnnnnees [0 Y [ PP 0.000
2799999. Surplus Debentures, etc - Unaffiliated 1,300,000 0 0 XXX
6099999. Total - Unaffiliated 1,300,000 17,870,071 0 XXX
6199999. Total - Affiliated 0 0 0 XXX

1,300,000

17,370,071
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ANNUAL STATEMENT FOR THE YEAR 2022 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-3D-9 ..... BABSON CAPITAL FLOATING RATE INCOME FUND ... | .ieeerirriiiiiiiiiiiiiiiiiiiieiieeees foiinnnens US......... Barings ......ooooeiiiiiiiiii . 01/31/2017 ..[. 12/30/2022 ..|.... 2,146,210 |............... [ PP, [V PP, [V PP, [ PP, [ PP, [V PP 2,146,210 |........... 869,59 |............... 0 ]...(1,276,615)]... (1,276,615)|............... 0
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 2,146,210 0 0 0 0 0 0 2,146,210 869,596 0| (1,276,615)| (1,276,615) 0
6099999. Total - Unaffiliated 2,146,210 0 0 0 0 0 0 2,146,210 869,596 0] (1,276,615)] (1,276,615) 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

2,146,210

o

2,146,210

869,5%

o |

(1,276,615)

(1,276,615)
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ANNUAL STATEMENT FOR THE YEAR 2022 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 1.A ... ...93.5700 |.....oeunniinnns 140,355 |.oovvvinnns 150,000 |evveeniiiinnnnn 147,495 [oeniiinnennnl0 v 518 o0 00002125 | 2.640 [MN ... [orriiiiiinieinns 280 [ooeeeiiiiiiiinnns 3,188 |....04/04/2022 ... |....05/31/2026 ...
912828-B6-6 ..... UNITED STATES TREASURY .. 1.A ... ...97.8360 |...ccevnnnnnnn 6,848,520 |.... .7,000,000 |.. ....6,989,264 |....oeeeinnienn0 9,285 [0 k0022750 . 2.890 [FA ...... .. 192,500 |....11/19/2018 ...|....02/15/2024 ...
912828-YB-0 ..... UNITED STATES TREASLRY .. 1.A ... .. 86.7770 |..cevvnnnnnnns 3,557,857 |.... .4,100,000 |.. 4,118,262 [0 e (2,599) [0 0l 10625 ) 1.554 ...10/07/2019 ...|....08/15/2029 ...
912828-77-8 ..... UNITED STATES TREASURY .. 1.A ... .... 12,306,406 |...90.2850 |... ....12,278,760 |.... ...13,600,000 |.. ...12,308,797 |oceeeeeeeineenn0 o239 [0 k0 el 10500 - 4.047 ....12/28/2022 ...|....01/31/2027 ...
912828-79-4 ..... UNITED STATES TREASLRY .. 1.A ... .. 11,870,027 |...85.2190 [.....ceeeenen 9,800,185 |.... ...11,500,000 |.. ... 11,769,006 |..........0eeenn0 |oeiinnnn(36,090) [oeenneeeennnnn0 o0 el 10500 ). 1.156 ....08/05/2020 ...|....02/15/2030 ...
91282C-8B-6 ..... UNITED STATES TREASURY .. 1A L..84.7150 |..ceovnnnnnnns 7,285,490 |.... .8,600,000 |.. ....8,558,238 |.cooeeeeeenenn0 e 8,176 [0 eel0 00625 .l 0.724 ...01/06/2021 ...|....12/31/2027 ...
912820-BL-4 ..... UNITED STATES TREASLRY .. LA ...81.5040 |... ....15,893,280 |.... 19,500,000 |.. L 18,747,841 o0 85,792 [0 0 10125 ) 1.633 ....08/31/2021 ...|....02/15/2031 ...
91282C-CH-2 ..... UNITED STATES TREASURY .. 1.A ... ...86.4650 |... ....10,116,405 |.... .. 11,700,000 |.. 11,705,385 |oneeeeeeiieenn0 e (94 [0 0 12250 ). 1.241 ....06/30/2021 ...|....06/30/2028 ...
912820-CZ-2 . UNITED STATES TREASURY 1.4 .. ...88.7930 |. .. 1,775,860 |. .2,000,000 1,991,873 |.. .0.986 ....09/30/2021 .. 09/30/2026
91282C-DF-5 . UNITED STATES TREASURY 1.A .. ...86.3160 |. 10,271,604 |. 11,861,559 |.. .1.433 ....11/10/2021 .. 10/31/2028
91282C-DG-3 . UNITED STATES TREASURY 1.4 .. ...89.4410 |. .. 8,049,690 |. .8,934,274 |.. ... 1.321 ....11/23/2021 .. 10/31/2026 ...
91282C-DJ-7 ..... UNITED STATES TREASURY .. 1A ) ...81.3910 |..ceeennnnnnns 3,906,768 |.... B TB1TT6 0 1,929 [0 0l 10375 1.421 ...66,000 |....12/13/2021 ... |....11/15/2031 ...
912820-DK-4 ... UNITED STATES TREASLRY .. LA e ...89.7310 |... ... 11,754,761 |.... . . 213,119,096 [0 i (A728) [0 0l 12250 . 1.212 [N ... .. 163,750 |....12/13/2021 ...|....11/30/2026 ...
91282C-DP-3 ..... UNITED STATES TREASURY .. .. 1.AFE ..|... ...86.2500 |.....coennnnns 8,625,000 |.... .. 10,000,000 |.. ....9,830,145 |..ooiiiiiiiien 0 e 25,848 o0 0l 10375 1.674 | ....... ... 68,750 |....01/12/2022 ...|....12/31/2028 ...
912820-DY-4 ... UNITED STATES TREASLRY .. .. 1.AFE ..|... ...84.8320 |... ....11,706,816 |.... 13,800,000 |.. ...13,665,053 |.oooevievnnnnnn0 i 9,928 [0 o0l 10875 | 1.991 [FA ...... .. 129,375 |....03/31/2022 ... |....02/15/2032 ...
91282C-EC-1 ..... UNITED STATES TREASURY .. .. 1.AFE ..|... ...91.5860 |....covnnnnnns 8,242,740 |.... .9,000,000 |.. 8,975,375 o0 e 4554 |0 k0 ]l 10875 1.944 [FA ...... ... 84,375 |....03/11/2022 ...|....02/28/2027 ...
912820-EF-4 ..... UNITED STATES TREASLRY .. .. 1.AFE ..|... ...93.8400 |.......oennnns 7,694,880 |.... ....8,200,000 |.. ...8,219,764 |0 e (3,298) [0 o000 2.500 . 2.440 [MS ...... ..102,500 |....03/31/2022 ...|....03/31/2027 ...
91282C-EH-0 ..... UNITED STATES TREASURY .. .. 1.AFE ..|... ...96.2420 |.............. 9,624,200 |.... .. 10,000,000 |.. n 9,982,274 |0 e 18,992 [0 0 ]l 2625 2.934 | A0 ...... .. 131,250 |....05/02/2022 ... |....04/15/2025 ...
912820-EN-7 ..... UNITED STATES TREASLRY .. .. 1.AFE ..|... ... 94.7660 |.........en... 5,780,726 |.... 6,034,925 [0 9,269 [0 00000022750 . 3.015 (A0 ...... . 83,875 |....06/02/2022 ...|....04/30/2027 ...
91282C-FF-3 . UNITED STATES TREASURY .. 1.LAFE .. ...91.0630 |. ..6,647,599 |. .6,407,118 |.. .4.317 ....10/21/2022 .. 08/15/2032
91282C-FN-6 . UNITED STATES TREASURY .. 1.AFE .. . 26,971,523 |...99.4880 |. .26,861,760 |. 26,975,046 |.. ......4.306 ....00/27/2022 .. 09/30/2024 ...
91282C-FZ-9 ..... UNITED STATES TREASLRY .. . 1.LAFE ..|... ...9,956,250 |...99.4530 |...........c.. 9,945,300 |.... .. 10,000,000 |.. 09,956,322 [oeiiiiiiin0 e 72 o0 0 11830875 ) 3.973 ...12/28/2022 ...|....11/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - 214,823,118 | XXX 196,808,556 218,350,000 215,028,886 XXX XXX XXX
38378U-8L4 ..... |GNR 2015-H04 FA - CMO/RMBS ......cevveerevemnnnnnneeenneforevne foneenne |4 e [onns 1A e 497,094 [...97.9790 [.....coevininnnns 484,181 |.ooveeieeenn 494,168 [......ccvnnunnnns 504,225 |..oeeeeeeeennnn0 [ 10,564 o0 0 ]l 80404 | 1.955 ...11/05/2018 ...|....12/20/2064 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 497,094 [ XXX 484,181 494,168 504,225 0 10,564 0 0 XXX XXX XXX 528 8,811 XXX XXX
0109999999. Total - U.S. Government Bonds 215,320,212 | XXX 197,292,737 218,844,168 215,533,111 0 182,454 0 0 XXX XXX XXX 1,270,057 1,875,248 XXX XXX
748148-PB-3 ..... |QUEBEC, PROVINCE OF ....iieeeeeiieiieeinnniareernnnnaeaas | ...... |C ...... | .......... | TDFE | 2,498,320 |. 101.3160 |........cc.... 2,026,320 |...ccvvunnnnns 2,000,000 |.eevuunianns 2,051,093 |.eeuuiieennnnn [V (93,077) f-eeeeemnnnnnnns (U [ 7.500 |...... 2.684 [JJ .oooiin i 69,167 [......coennnnt 150,000 |....12/04/2017 ...|....07/15/2023 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 2,498,320 [ XXX 2,026,320 2,000,000 2,051,093 0 (93,077) 0 0 [ XXX XXX XXX 69, 167 150,000 XXX XXX
0309999999. Total - All Other Government Bonds 2,498,320 [ XXX 2,026,320 2,000,000 2,051,093 0 (98,077) 0 0 XXX XXX XXX 69, 167 150,000 XXX XXX
13063D-GB-8 ..... CALIFORNIA ST .. v |- 1.CFE ... .. 753,525 |...97.4200 |... 730,650 |.... ... 750,000 |.. 751,369 LU R (£ N PO o N RPN | B RO <4< T MO v 0 I I BN . 25,313 |....01/16/2019 ...|....04/01/2025 ...
605581-HK-6 ..... MISSISSIPPI ST B |- 1.CFE ..|... 1,500,000 |...98.3220 |... .. 1,474,830 |.... .1,500,000 |.. .... 1,500,000 0 ... N N o0 ]-....2.831 |......2.831 | D ....... . 42,465 |....12/07/2016 ...|....12/01/2023 ...
677522-HE-T7 ..... OHIO ST wenniiiiiiiiie i e ceiiineescenans foe eee | nneens 2 e LABFE 1,150,410 |. 104.7570 |.......cceee 1,047,570 [ 1,000,000 J......oeeneen 1,052,109 [..ovvvvennnnns 0 .. (21,385) |.eevenninnnnnnd [ 0 )...... 5.000 |...... 2.679 [MN ...... 50,000 [....02/27/2018 ...|....11/01/2032 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 3,403,935 [ XXX 3,253,050 3,250,000 3,303,479 0 (21,963) 0 0 XXX XXX XXX 18,200 117,778 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 3,403,935 [ XXX 3,253,050 3,250,000 3,303,479 0 (21,963) 0 0 XXX XXX XXX 18,200 117,778 XXX XXX
021807-L8-9 ..... ALTOONA PA AREA SCH DIST .. |- 1.CFE ... .. 357,595 |...98.8900 |... ....356,240 0 feeeeeennns (1,385) | . 14,875 |....04/25/2022 ... |....12/01/2049 ...
041431-LS-4 ..... ARLINGTON CNTY VA |- TAFE L .. 565,813 |...94.0250 |... .. ....560,873 0 |eeeennnn (1,469) | . 13,832 |....07/11/2019 ...|....08/01/2025 ...
069340-GY-7 ..... BARTLETT ILL PK DIST . ... 1.CFE ..|... .. 259,500 |. 100.0750 |... ..250,000 |.. 0 feeeeennn.. (1,038) | . 15,000 |....04/11/2022 ...|....12/15/2027 ...
167615-TY-9 ..... CHICAGO ILL PK DIST ... |- 1.DFE ... 1,194,378 |. 101.4820 |... . .1,040,000 |.. .... 1,063,236 0 |eeennn (22,617) | . 52,000 |....10/07/2016 ...|....01/01/2027 ...
184541-AN-0 ..... CLEAR CREEK TEX INDPT SCH DIST ... .. 1.AFE ..|... .. 1,163,650 |. 106.6650 |... 1,066,650 |.... ....1,068,723 .0 (20,830) |. . 50,000 |....03/14/2018 ...|....02/15/2029 ...
265138-HT-7 ..... DUNCANVILLE TEX INDPT SCH DIST 1AFE . ...99.9100 |. .. 1,253,871 |. . 1,256,475 |.. .0 . (11,927) ). . 50,200 |....09/05/2018 .. 02/15/2025
278445-HX-2 . EAU CLAIRE WIS AREA SCH DIST .. 1.CFE .. . 106.9550 |. ..534,775 |. 542,638 |.. .0 ..(12,519) | . 25,000 |....12/14/2017 .. 04/01/2026 ...
43010L-CX-7 ..... HIGHLAND HEIGHTS KY L 1.EFE ..|... ...93.3340 |... 270,669 |.... ....290,000 0 [eeee... (4,820) ) .. 6,888 |....06/08/2021 ...|....12/01/2032 ...
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442403-FR-7 ... HOUSTON TEX INDPT SCH DIST ..ovvvvvveniiviiinieneeeinns foee vee | s 2 i L ABFE s 135,810 |. 100.7150 135,000 [ooevvvvvenninnns LICISTRVLV[V I RN | B AU ¢ (1) N RPN | B AP | I SR T 1 IR 6.168 ....11/07/2022 ...|....02/15/2034 ...
471844-HS-2 ... JASPER TEX INDPT SCH DIST |- TAFE L .. 204,400 |. 101.5130 |... . 200,000 |.. +..200,000 |eeeuieieeennn0 feeeiiiiinl (4,400) |eeeneieeeeennl0 0 ]..24.000 ... 4.000 ....08/28/2022 ...|....02/15/2033 ...
478718-J5-9 ..... JOHNSON CNTY KANS UNI SCH DIST NO 233 ... |- 1.CFE ... ...89.6150 |... ..250,000 |.. +2:250,000 |eveeniiiinnnnn0 oo (5,500) |0 i l0 ]l 40050 . 4.050 ...02/17/2022 ... |....09/01/2035 ...
480196-BL-7 ..... JONES CNTY TEX |- 1LFFE L . 100.0340 |... . 180,000 |.. .. 180,000 |-eveeiieeeennnn0 feeeee i (4776) |0 0 ]l 40500 . 4.500 ....08/20/2021 ...|....09/01/2033 ...
495260-1.2-5 ... KING CNTY WASH SCH DIST NO 414 LAKE WASH . |- 1B FE ... . 108.7090 |... . 750,000 |.. ... 810,804 |...oeiiviennnnn0 oo (10,082) el feiineenn 01400052000 | 3.350 ....11/16/2018 ...|....12/01/2037 ...
590621-KY-3 ..... MESA CNTY COLO VY SCH DIST NO 051 GRAND ... |- 1.CFE ... . 109.7550 |... . 750,000 |.. 830,875 |oeeeiiieeeeenn0 e (15,110) o0 0 050250 2.881 ...02/01/2018 ...|....12/01/2034 ...
602366-MV-5 ..... MILWAUKEE WIS .. 1.G FE ..|... ...99.9130 |... ..250,000 |.. 261,572 |0 [ (1,658) |0 000050200 4.020 ....06/03/2022 ...|....02/15/2027 ...
643153-3T-4 ..... NEW CANEY TEX INDPT SCH DIST .. .. 1.AFE ..|... . 100.4690 |... ..225,000 |.. 226,173 [eoeeeeeeeieeee0 e (64) [0 el l0 0022240000 ... 3.141 ....12/15/2022 ...|....02/15/2029 ...
64966M-WK-1 ... NEW YORK N Y v .1.CFE .. ...98.4640 |. .1,000,000 .1,000,000 |.. .3.250 ...02/23/2018 .. 03/01/2024
649661-HG-5 ..... NEW YORK N Y CITY HSG DEV CORP REV .. 1.DFE .. ...89.4640 |. ..250,000 .250,000 |.. ... 4.105 ....08/25/2022 .. 01/01/2033
68609T-4F-2 ..... OREGON ....vvvvvvvnnnnienns .1.BFE .. ...75.9460 |. . A ..250,000 ;< V(00 I RN | AU N RN | B AP o N R 11 2.600 ...1072772021 .. 12/01/2042 ...
691610-BF-5 ..... OXFORD MICH CMNTY SCHS .. |- 1.CFE ... . . 103.3610 |... 206,722 |.... . 200,000 |.. ....204,614 .....(40.329), ....12/19/2022 ...|....05/01/2027 ...
721014-HC-5 ..... PIGEON FORGE TENN .. 1.CFE ..|... .. 140,828 |. 104.3280 |... 140,843 |.... o 140,607 |vveniiiiinnn0 [ (221) |0 [0 T12E 5.270 ... 11/22/2022 ...|....06/01/2040 ...
779120-DZ-4 ..... ROUND LAKE BEACH ILL .... .. 1.DFE ..|... .. 132,145 |. 100.0800 |... 130,104 |.... .. 130,000 |oeeveeiieeeennn0 [ (2,145) |0 o0 050250 . 5.250 ....04/21/2022 ...|....01/01/2024 ...
796269-VA-3 ..... SAN ANTONIO TEX INDPT SCH DIST ... | TAFE L ..301,500 |. 100.3780 |... 301,134 |.... B V[V 0[0[0 [ RN o I AR (41} RN | B AN o I R [ I 4.006 ....07/12/2022 ...|....08/15/2028 ...
882723-7R-4 ..... TEXAS ST - TAFE L. 1,061,270 |...94.7340 |... 947,340 |.... ,036,552 |.oeevvniieieeenn0 e (77 [0 |0 [e008.301 [ 2.480 ....06/06/2019 ...|....10/01/2027 ...
882723-B2-4 ..... TEXAS ST .. 1.AFE ..|... .. 528,356 |...95.0670 |... 494,348 |.... 523,156 |ovveenieiiennnn0 [ (1,091) il 000030010 2.780 ...12/08/2017 ...|....10/01/2026 ...
989093-CX-5 ... ZAPATA CNTY TEX INDPT SCH DIST 1,2 | 1.CFE ... .. 361,375 |. 100.0330 |... 350,116 |.... .. . ....350,000 |-eeeeeiiieeennnn0 [ (11,875) |0 0 ] 4850 ... 4.850 ...04/29/2022 ... |....08/15/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 13,008,007 | XXX 12,130,399 12,120,000 12,476,000 XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 13,003,007 | XXX 12,130,399 12,120,000 12,476,000 (145,463) XXX XXX 151,401 446,329 XXX XXX
01026C-AC-5 ..... ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT .... | TG FE L .. 548,537 |...96.7820 |... 527,462 |.... ....546,572 2 (656) [ounniiiiiiiinnnn0 0 0030183 3.051 MS ...... . 22,299 |....04/04/2019 ...|....09/15/2025 ...
01170R-GV-8 ..... ALASKA HOUSING FINANCE CORPORATION |- 1.BFE ... . 100.2280 |... 273,049 |0 e (401) |0 0 1240000 .. 3.720 ...06/05/2022 ...|....12/01/2048 ...
040507-PS-8 ..... ARIZONA HEALTH FACS AUTH REV | 1R FE L . 100.7720 |... 251,930 |.... . .. 20256,650 |eeeeiiiiiinnnn0 [ (1,107) el 014000052000 3.550 ....08/30/2022 ...|....12/01/2042 ...
04109F-BR-8 ..... ARKANSAS ST DEV FIN AUTH HOSP REV .. .. 2.AFE ..|... . 104.6890 |... 523,445 |.... . 500,000 |.. L..534,422 |.ooeeieieeel0 e (10,574) |0 [0 ]02225.000 .. 2.660 ...12/13/2017 ...|....02/01/2026 ...
10623A-CF-8 ..... BRAZOS TEX HIGHER ED AUTH INC STUDENT LN . .. 1.CFE ..|... ...99.8080 |... ..14,971 ). 15,000 Joeeiiiiiiinennnn 15,000 fanniiiiiiennn0 0 0 L0 30414 3.414 ....03/03/2021 ...|....04/01/2040 ...
122064-DN-5 . BURLINGTON VT ARPT REV .....coevunereennee .2.BFE .. ...83.3770 |. ..208,443 |. ..250,000 .3.000 ....03/04/2021 .. 07/01/2030
130320-D9-6 . CALIFORNIA HEALTH FACS FING AUTH REV . .1.DFE .. ...88.4360 |. ..221,090 |. ..250,000 .. .4.353 ....03/30/2022 .. 06/01/2041
13080S-WH-3 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV . . . 1.GFE .. ...90.5650 |. ..226,413 |. ..250,000 .264,943 |.. .2.750 ....03/16/2022 .. 03/01/2042
13281U-AB-2 ..... THE CAMDEN COUNTY IMPROVEMENT AUTHORITY .....coeeeves foun -en .2.CFE .. . 103.6180 |. 207,236 212,347 |.. .4.042 ...04/08/2022 .. 07/15/2032 ...
145352-AY-6 ..... CARROLLTON GA REDEV AUTH REV ....eeeeeeeeeeeeemniis feen e .1.DFE .. . 100.6500 |. ..251,625 251,230 |.. ......4.888 ....12/14/2022 .. 04/01/2025 ...
160131-DB-1 ..... CHARLESTON EDL EXCELLENCE FING CORP S C ... |- 1.DFE ... ,192,030 |. 101.8740 |... ..1,018,740 |.... ,026,406 |....oeeiiennnnn o (28,312) |0 feeeenniiinnnnl 0140005000 . 2.070 ...10/28/2016 ...|....12/01/2030 ...
167593-X9-8 ..... CHICAGO ILL O HARE INTL ARPT REV ... |- LEFE L. .. 266,328 |. 104.9100 |... ..262,275 |.... 265,911 |0 e (416) |0 0 ] 50500 4.542 ....08/31/2022 ...|....01/01/2053 ...
16768T-KE-3 ..... CHICAGO ILL SALES TAX REV |- 1.DFE ... . 104.4050 |... 626,430 |.... 812,579 o0 [ (5,934) |0 el l0 14000050000 3.900 ....10/14/2016 ...|....01/01/2032 ...
167727-UY-0 ..... CHICAGO ILL WASTEWATER TRANSMISSION REV ... |- 1LFFE L . 101.7200 |... ,017,200 |.... .en1,024,638 |...ooeeeennnennn0 |oeeennnn (24,086) [oeeeeeeeeeenn0 feeeeeeiieeeeeenl0 0022050000 - 2.490 ....10/07/2016 ...|....01/01/2025 ...
19463V-AS-0 ..... COLLIER CNTY FLA HEALTH FACS AUTH RESIDE . | 1R FE L . 101.0430 |... 505,215 |......evvvneee 500,000 |ovvennniinnnnn 507,679 [ooeciiniinnnnnn0 e (1,898) [0 veeennennnnl0f110005.000 . 4.300 ...05/18/2022 ...|....05/01/2045 ...
194689-A0-8 ..... COLLIERS HILL MET DIST NO 2 COLO .. 1.CFE ..|... ...82.3210 |... 205,803 |.... . ...250,000 0 [0 1000003600 ol 3.600 ....02/02/2022 ...|....12/01/2037 ...
196338-AF-0 ..... COLORADO BRDG ENTERPRISE REV ... . .G FE .. . 101.0820 |. ..505,410 |. . 500,000 512,309 |.. (4,680) |. .2.970 ...02/12/2018 .. 06/30/2025 ...
196480-08-3 ..... COLORADO HSG & FIN AUTH 2 A FE .. . 109.0710 |. ..272,678 |. ..250,000 .265,156 |.. . (66) |- .5.138 ....11/09/2022 .. 11/01/2052
196480-RP-4 ..... COLORADO HSG & FIN AUTH ... 2 A FE .. ...79.9370 |. ..159,874 |. . 200,000 200,000 |.. .0 .2.219 ....01/07/2021 .. 05/01/2032
19648F-RZ-9 ..... COLORADO HEALTH FACS AUTH REV . 2 .G FE .. ...85.7750 |. ..214,438 |. ..250,000 .262,108 |.. (1,291) | .3.767 ...08/10/2021 .. 12/01/2040
196707-YY-3 ..... COLORADO ST BRD GOVERNORS UNIV ENTERPRIS 2 EFE .. . 101.6680 |. ..254,170 |. .255,067 |.. ......4.010 ... 12/13/2022 .. 03/01/2040 ...
207743-WY-7 ..... CONNECTICUT ST HIGHER ED SUPPLEMENTAL LN .. N2 e | LEFE L ...91.7560 |... 229,39 |.... . . 100:250,000 |-eeeeiieeeennn0 o0 0 [0 ] 40668 . 4.668 ....06/20/2022 ...|....11/15/2034 ...
212584-EH-5 ..... CONWAY ARK HEALTH FACS BRD HOSP REV .. I VAN .. 2.AFE ..|... ... 77.8440 |... 233,532 |.... . 300,000 |.. ... 300,000 0 0 [0 ]000.3.260 ). 3.260 ....09/23/2021 ...|....08/01/2036 ...
25483V-A7-9 ..... DISTRICT COLUMBIA REV e | eevevnen | LG FE Ll . ...96.2030 |... ..250,000 |.. ....250,000 et o0 00022082850 |- 3.859 ....04/13/2022 ...|....02/28/2025 ...
25483V-IN-7 ... DISTRICT COLUMBIA REV .....cevvvnnviivivnnnnnnicinnnnnnns fooe ven | oneeens | ceeeeeeis LAGFE 327,264 [. 105.9180 |.......cccuunnnns 37,754 oo 300,000 |..eevvvnnniinnns 324,893 |0 [, @3 w0 el 0 f000..5.000 el 3.503 ...04/13/2022 ...|....02/28/2029 ...
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254841-AA-T ... DISTRICT ENERGY ST PAUL INC MINN .....ovvvvvininniiinns foen ven | s 2 i L 1GFE L 250,000 |...69.4800 |.........eeeeeen73,700 foennniiiinnnnnnn 250,000 [....cceevrunnnnnn 250,000 [.....cevvnnnnnnn (O S | R PN | AR | B EN 2.950 |...... 2.950 [AO ceeven Jeviiniiieees 1,844 [oiiiiiiiiinnnns 7,375 |....02/11/2021 ...|....10/01/2038 ...
259226-CM-8 ... DOUGLAS CNTY NEB EDL FACS REV |- 1LFFE L . 105.9050 |... ..645,000 |.. ....103,461 O e (12,014) |0 [0 e 5.000 |...... 2.840 (W ....... ... 16,125 |... . 32,250 |....05/21/2020 ...|....07/01/2036 ...
27183\-BR-3 ..... EAST COLUMBIA BASIN IRR DIST WASH REV .. . 102.7770 |... ..920,000 |.. ....955,420 JLOI SR <) N N | I RPN | ) FN 5.000 |...... 2.220 [JD ceeeees e 3,833 |... ....10/28/2016 ...|....06/01/2024 ...
3133EH-55-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... B ...97.5630 |... .3,000,000 |.. ....2,99,138 0 [ 3,438 |0 0 e 2.370 |...... 2.490 [FA ...... .... 28,835 |... ...01/12/2018 ...|....02/05/2024 ...
34074M-A3-5 ... FLORIDA HSG FIN CORP REV I VAN ...98.5780 |... ..385,000 |.. O o0 o0 [0 e 4.450 |...... 15TV (VN I E 9,708 |... ....06/18/2022 ...|....07/01/2042 ...
34074M-D9-9 ... FLORIDA HSG FIN CORP REV 2 ... . 106.6530 |... 277,298 |.... . 260,000 |.. ....271,408 O e (219) |0 o0 e 5.500 |...... 4.891 () ....... ...2,820 |... ....09/29/2022 ...|....01/01/2054 ...
34074M-YZ-8 ..... FLORIDA HSG FIN CORP REV I VAN ...80.7380 |... 201,845 |.... ..250,000 |.. ....250,000 O o0 o0 [0 e 3.250 |...... 3.250 ....03/10/2022 ...|....07/01/2046 ...
37353P-UN-0 ..... GEORGIA ST HSG & FIN AUTH REV 2 ... ...91.9920 |... ..245,000 |.. ....245,000 JLO I N | [ APPSRt | B IR | B FOT 3.850 |...... 3.850 ....04/12/2022 ...|....12/01/2042 ...
38122N-D2-5 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 1. ...80.3150 |. ..803,150 |. .1,000,000 .875,516 |.. .0 .2.787 |......4.587 ....07/05/2022 .. 06/01/2031
38122N-D3-3 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 1, ...80.2030 |. .. 1,443,654 |. .1,800,000 .1,800,000 |.. .0 .3.037 |......3.037 ....12/08/2021 .. 06/01/2032
39081H-AE-2 ..... [GREAT LAKES WTR AUTH MICH SEW DISP SYS R . 2. . 106.3560 |. .. 1,063,560 |. .1,000,000 ,070,417 |.. .0 ......5.000 |......2.871 ...10/14/2016 .. 07/01/2030 ...
392275-AC-7 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL .... NP ...69.7620 |... 255,000 JLO I N | [ AP | B IEUPRPRRIN | B FOU 3.600 |...... 3.600 ....02/09/2022 ...|....10/01/2051 ...
41423P-AH-0 ... HARRIS CNTY TEX TOLL RD REV I . 108.0310 |... ,088,212 JLO Y 72 N1 222 N I RN | ) AN 5.000 |...... 2.440 ....02/08/2018 ...|....08/15/2026 ...
41987Y-BC-9 ..... HAWAIIAN GARDENS CALIF REDEV AGY SUCCESS ... L2 .. 1.CFE . .. 497,670 |...87.1360 |... 498,166 O e 136 |0 o0 e 3.500 |...... 3.541 ...05/20/2019 ...|....12/01/2033 ...
426050-HM-8 ... HENRICO CNTY VA ECONOMIC DEV AUTH RESIDE .. I VAN 1.G FE . .. 350,790 |. 103.8690 |... ....349,084 JLUS PO (07 FUUUUUURTRRRRROR | I AN | B R 5.000 |...... 3.851 ....04/07/2022 ...|....10/01/2047 ...
432308-G8-1 ..... HILLSBOROUGH CNTY FLA AVIATION AUTH REV ... 2 ... 1.DFE. .. 606,296 |. 106.1470 |... ....581,225 0 [ (8,367) |0 [0 e 5.000 |...... 3.521 ....10/24/2018 ...|....10/01/2033 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS ... B L 1.CFE. .. 826,479 |...91.2740 |... ....854,476 O e 7,042 |0 [0 2.952 |...... 3.958 ...10/09/2018 ...|....09/01/2028 ...
45129G-KM-6 ..... IDAHO HSG & FIN ASSN NONPROFIT FACS REV ... 2 ... 1.CFE . .. 258,935 |. 105.4460 |... 263,615 |.... ....258,483 O [ (452) |0 o0 e 5.500 |...... 4.943 ...06/30/2022 ...|....05/01/2052 ...
45201Y-6B-8 ..... ILLINOIS HSG DEV AUTH REV - RWBS ... I VAN .. 1.AFE . ...99.5490 |... 243,8% |.... ....248,567 LU R 12 1) N N | I RN | ) FN 3.750 |...... 3.489 ....07/08/2022 ...|....04/01/2050 ...
452030-FIi-6 ..... ILLINOIS HSG DEV AUTH REV ... 2 . 1AFE. ...98.2020 |. ..240,595 |. .250,371 |.. .0 .3.500 |......3.196 ...04/06/2022 .. 04/01/2052
45203M-KB-6 ..... ILLINOIS HSG DEV AUTH REV . 2 1AFE. . 109.5970 |. ..273,993 |. 270,917 |.. .0 .6.250 |......5.105 ... 11/17/2022 .. 10/01/2052
45204E-0M-1 ... ILLINOIS FIN AUTH REV ...... 2 . 1AFE. . 103.0530 |. .. 1,080,530 |. 1,035,159 |.. .0 .4.000 |......2.771 ...10/20/2016 .. 07/01/2030
45505T-XV-8 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . -2 1AFE .. . 103.5030 |. .523,923 |.. .0 4.750 |......4.185 ....06/12/2022 .. 07/01/2052 ...
45506E-CU-5 . INDIANA ST FIN AUTH REV ... N 1EFE .. ...82.9750 |. . .925,000 |.. .0 ......2.116 |......2.116 ...10/28/2021 .. 03/01/2029 ...
45506E-CV-3 ..... INDIANA ST FIN AUTH REV ... A1 [ LEFE L ...81.4620 |... . 800,000 |.. ... 800,000 O o0 o0 [0 e 2.266 |...... 2.266 ....10/28/2021 ...|....03/01/2030 ...
455412-AL-0 ..... INDIANAPOLIS IND WTR SYS REV N2 e | LEFE L . 107.7790 |... .1,000,000 |.. ,086,987 0 [ (21,855) |0 [0 e 5.000 |...... 2.551 ....10/14/2016 ...|....10/01/2028 ...
45710P-AC-4 ..... INGLEWOOD CALIF JT PWRS AUTH LEASE REV .... A1 [ 1.CFE L ...98.8820 |... ..590,000 |.. 590,000 O o0 o0 [0 2.79% |...... 2.7% ...03/22/2019 ...|....08/01/2023 ...
462467-M9-9 ..... 1OWA FIN AUTH SINGLE FAMILY MTG REV .. N2 e | LA FE L ...97.0800 |... ..240,000 |.. ....246,642 JLO N O (7)) ISPt | B ISP | N AU 3.000 |...... 2.592 ....08/11/2022 ...|....07/01/2051 ...
462467-W4-9 ..... IOWA FIN AUTH SINGLE FAMILY MTG REV .. 2. .. 1.AFE ..|... . 100.1630 |... ....261,162 LU SRR £-1o(1 N N | N RPN | ) A 4.000 |...... 3.486 ....04/21/2022 ...|....07/01/2052 ...
46247C-8G-3 ..... 10WA FIN AUTH SR LIVING FAC REV 2 ... LA e . 103.8320 |... 234,526 |.... .. ...230,859 0 e (2,515) |0 o0 e 5.400 |...... 4.160 ...01/26/2021 ...|....11/15/2046 ...
462590-NG-1 IOWA STUDENT LN LIQUIDITY CORP STUDENT L . 2 .1.CFE ...89.6770 |. ..224,193 | ..250,000 .250,000 |.. .0 .5.080 |[......5.080 ....06/09/2022 .. 12/01/2039 ...
463794-KK-2 . IRVING TEX HOSP AUTH HOSP REV . 1 1EFE .. ...93.5630 |. ..233,908 |. ..250,000 .250,000 |.. .0 .4.358 |......4.357 ....04/08/2022 .. 10/15/2032
485106-KR-8 ..... KANSAS CITY MO SPL OBLIG ........ 2 1FFE .. . 100.6540 |. ..402,616 |. . 400,000 .403,499 |.. .0 .5.000 |......3.651 ...06/12/2022 .. 09/01/2039
49130N-FZ-7 ..... KENTUCKY HIGHER ED STUDENT LN CORP STUDE . .. 1.F FE .. ...87.2650 |. ..218,163 |. ..250,000 .250,000 |.. .0 .2.516 |......2.516 ....11/19/2021 .. 06/01/2035
516706-D0-8 ..... LARAMIE CNTY WYO HOSP REV ........ceevnnnnns 2 .. 1.EFE .. ...75.2690 |. ..188,173 |. ..250,000 .262,220 |.. .0 ......3.000 |......2.351 ...01/16/2021 .. 05/01/2042 ...
54627R-AN-2 ...... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & .. 1.AFE ..|... . ...94.7090 |... 473,545 |.... . 500,000 |.. ... 500,000 JLO N N | [ AP | B IR | B AU 4.145 |...... 4.144 ....06/12/2022 ...|....02/01/2033 ...
54627R-AN-0 ..... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & ... I .. 1.AFE ..|... .. 2,300,000 |...92.9790 |....eunnnnnnnn 2,138,517 |.... .2,300,000 |.. ....2,300,000 O 0 o0 [0 4.275 |...... 4.274 ....06/12/2022 ...|....02/01/2036 ...
54651R-AR-0 ..... LOUISIANA ST UNCLAIMED PPTY SPL REV N2 e | LEFE L .. 1,116,440 |. 101.3720 |... .1,000,000 |.. ....1,014,930 0 [ (22,085) |0 o0 e 5.000 |...... 2.710 ....02/26/2018 ...|....09/01/2030 ...
56035D-Al-2 ..... MAIN STR NAT GAS INC GA GAS SUPPLY REV .... 2 e 1D FE L ,045,320 |...99.9240 |... .1,000,000 |.. .... 1,006,584 JLO R £ 270N N | N RPN | ) A 4.000 |...... 3.909 ...10/09/2018 ...|....08/01/2048 ...
5T41R-7Y-5 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . N2 e 1B FE L . 100.1700 |... ..265,000 |.. JO I U (< 1) N ARt | B ISP | ) AU 4.000 |...... 3.79 ...04/29/2022 ... |....09/01/2049 ...
57419T-ZK-0 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 e [ 1B FE L ...96.1530 |... ..250,000 |.. O o0 o0 [0 4.404 |...... 4.404 ....08/26/2022 ...|....03/01/2053 ...
574218-B3-6 ..... MARYLAND ST HEALTH & HIGHER EDL FACS AUT .... 2 eeeeeenen |- LAFE .o ...97.0520 |... . 1,245,000 |.. .... 1,238,545 O [, 145 |0 [0 2.670 |...... 3.026 ...08/15/2018 ...|....07/01/2024 ...
57563R-NV-7 ..... MASEDU 11J J733 ...oeiivinnnnn 2. .. 1.F FE ..|... ...95.6000 |... 195,980 |.... ... 206,888 O e (1,2189) |0 o0 e 3.500 |...... 2.868 ....02/24/2021 ...|....07/01/2033 ...
57563R-RZ-4 . MASSACHUSETTS EDL FING AUTH . 2 .1.CFE .. ...90.2250 |. ..225,563 |. 220,772 |.. .0 .1,084 |. ......2.641 |......3.689 ....04/12/2022 .. 07/01/2037 ...
57563R-SJ-9 ..... MASSACHUSETTS EDL FING AUTH ... 2. | 1.OFE .. |... ...82.8580 |... 207,145 |.... ..250,000 |. ....250,000 0. 0 0 0 2.000 |...... 2.000 ...06/25/2021 ...|....07/01/2037 ...
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57563R-SU-4 ..... MASSACHUSETTS EDL FING AUTH ....ovvvvivnnnniivinnnnnnns oo vee | s 2 i LACFE s 250,000 |...96.2640 |.......e0nnnnnnnn 240,660 (O S | R PN | AR | B EN 4.949 |...... 4.949 ....06/03/2022 ...|....07/01/2038 ...
57586N-UK-5 ... MASSACHUSETTS ST HSG FIN AGY 2 e | 1.CFE Ll ... 81,062 |. 100.4890 |... ...80,391 |.... O [ (622) |0 o0 e 5.000 |...... 3.651 ....06/25/2022 ...|....12/01/2043 ...
57587G-KF-1 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV . 2 e [ 1.CFE L .. 250,000 |...71.1730 |... 177,933 ... O o0 o0 [0 2.800 |...... 2.800 ...1072772021 ...|....12/01/2046 ...
57587G-TN-5 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV . N2 e 1B FE L ...99.7370 |... 249,343 |.... . O o0 0 o0 e 5.562 |...... 5.562 ... 11/22/2022 ...|....12/01/2052 ...
57589%6-PX-7 ..... MASSACHUSETTS ST PORT AUTH REV 2 e [ 1.CFE L . 102.7810 |... 308,343 |.... ....310,682 O e (2,593) |0 o0 e 5.000 |...... 3.500 ....06/06/2022 ...|....07/01/2045 ...
594654-Nil-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 e | 1.CFE Ll ...64.4900 |... 161,225 |.... ....250,000 JLO I N | I ARt | B APPSR | B FOT 2.500 |...... 2.500 ....07/30/2021 ...|....06/01/2052 ...
594654-0B-4 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 e [ 1.CFE L ...66.1790 |... 165,448 |.... ....250,000 O o0 o0 [0 2.808 |...... 2.809 ....08/02/2021 ...|....12/01/2046 ...
594654-RF-4 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 e | 1.CFE Ll ...93.1980 |... 232,99 |.... ....250,000 JLO I N | [ APPSRt | B APPSR | B FOT 4.100 |...... 4.100 ...06/02/2022 ...|....06/01/2043 ...
594654-SE-6 . MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. . 104.9480 |. .. 393,585 |. .375,000 |.. .0 .5.100 |......5.100 ....10/28/2022 .. 12/01/2037
594654-G-1 . MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . 2 .1.CFE .. . 106.7430 |. ..346,915 |. .335,999 |.. .0 .5.500 |......5.024 ....10/28/2022 .. 06/01/2053
59465M-4L-6 . MICHIGAN ST HSG DEV AUTH RENTAL HSG REV 2 .1.CFE .. ...93.9670 |. ..211,426 |. .228,402 |.. .0 ......4.000 |......3.650 ....03/29/2022 .. 10/01/2043 ...
59465M-6L-4 ..... MICHIGAN ST HSG DEV AUTH RENTAL HSG REV ... 2 e | 1.CFE Ll ...79.9430 |... 399,715 |.... . 500,000 |.. ... 477,421 O [ 546 |0 0 e 3.250 |...... 3.550 ...08/15/2022 ...|....10/01/2044 ...
60416S-XS-4 ..... MINNESOTA ST HSG FIN AGY .. I VAN .. 1.B FE ..|... ...99.9300 |... 469,671 |.... . 470,000 |.. ....475,975 O e (779) 0 o0 e 4.000 |...... 3.691 ....04/29/2022 ...|....07/01/2048 ...
60416T-EA-2 ..... MINNESOTA ST HSG FIN AGY .. 2 ... .. 1.BFE ..|... ...68.8410 |... 172,108 |.... ....201,624 O [ 887 0 o0 e 2.500 |...... 3.590 ....04/13/2022 ...|....07/01/2051 ...
60416T-GV-4 ..... MINNESOTA ST HSG FIN AGY .. I VAN .. 1.B FE ..|... ...73.2880 |... 351,782 |.... ....465,245 O 482 o0 [0 2.400 |...... 2.575 ...11/06/2021 ...|....07/01/2046 ...
60416T-SV-1 ..... MINNESOTA ST HSG FIN AGY .. 2 ... .. 1.BFE ..|... ...95.1790 |... 237,948 |.... ....250,000 JLO I N | [ APt | B APPSR | B AU 4.337 |...... 4.337 ....06/09/2022 ...|....01/01/2047 ...
606092-FG-4 ..... MISSOURI JT MUN ELEC UTIL COMMN PWR PROJ .. B L .. 1.F FE ..|... . 110.2110 |... 220,422 |.... ....239,944 JLOJ R 7151 N AR | N RPN | ) AN 7.597 |...... 4.834 ....04/01/2022 ...|....01/01/2032 ...
60637B-E9-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... ...74.0310 |... 173,978 |.... ....235,000 JLO I N | [ AR | B ISR | B AU 2.400 |...... 2.400 ....08/12/2021 ...|....11/01/2051 ...
60637B-R6-9 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... I VAN .. 1.B FE ..|... ...83.0750 |... 174,458 |.... ... 210,000 O o0 o0 [0 3.250 |...... 3.250 ....03/09/2022 ...|....11/01/2047 ...
60637B-V3-1 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. . 103.2050 |. ..258,013 |. .261,151 |.. .0 4.750 |......4.168 ....06/13/2022 .. 11/01/2052
612120-EN-1 ... MONTANA ST BRD HSG SINGLE FAMILY MTG . 2 .1.BFE .. ...98.4480 |. .210,541 |.. .0 .3.600 |......3.529 ....03/29/2022 .. 12/01/2047
612120-GR-0 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG 2 .1.BFE .. . 100.3180 |. .354,025 |.. .0 .4.000 |......3.931 ...05/06/2022 .. 06/01/2050
612120-RR-8 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG . -2 .1.BFE .. ...96.0140 |. .250,000 |.. .0 .4.550 |......4.550 ....06/18/2022 .. 06/01/2052 ...
61360P-CU-2 . MONTGOMERY CNTY PA INDL DEV AUTH RETIREM . N . 1.GFE .. ...86.0330 |. . .445,990 |.. .0 ......2.940 |......3.139 ...03/11/2022 .. 11/15/2027 ...
62620H-CP-5 ... MUNICIPAL ELEC AUTH GA A1 [ TG FE L 1,700,000 |...80.5380 |... .1,700,000 |.. ,700,000 O 0 o0 [0 2.397 |...... 2.397 ....10/01/2021 ...|....01/01/2030 ...
627679-JC-8 ..... MUSKEGON CNTY MICH BLDG AUTH e | 1.CFE Ll ..865,000 |...97.3100 |... . 865,000 |.. ... 865,000 O o0 0 o0 e 3.220 |...... 3.220 ...03/15/2018 ...|....11/01/2024 ...
63968\1-F4-6 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . 2 e [ 1B FE L .. 250,000 |...98.5930 |... ..250,000 |.. ....250,000 O o0 o0 [0 4.350 |...... 4.350 ....06/30/2022 ...|....09/01/2040 ...
641279-RV-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV N2 e 1B FE L ...82.0780 |... ..250,000 |.. ....250,000 JLO I N | [ APt | B APPSR | B AU 3.250 |...... 3.250 ...03/10/2022 ...|....10/01/2044 ...
64469D-M3-2 ... NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM .... 2 e | TAFE L . 109.0560 |... 272,640 |.... ..250,000 |.. ....264,549 O e (164) |0 [0 6.000 |...... 5.146 ....10/27/2022 ...|....07/01/2053 ...
646080-UX-7 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH ... 2 ... .. 1.BFE ..|... ...96.2710 |... 202,169 |.... . 210,000 |.. ...206,442 O e 17 0 [0 e 3.500 |...... 3.635 ....04/06/2022 ...|....12/01/2039 ...
646080-VY-4 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH 2 .1.CFE .. ...82.1160 |. ..205,290 |. ..250,000 .239,424 .. .0 .2.500 |......2.802 ....03/15/2022 .. 12/01/2040 ...
646080-10-0 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH 2 1FFE .. . 101.5690 |. ..253,923 |. ..250,000 .258,247 |.. .0 .5.000 |...... 4.500 ....04/22/2022 .. 12/01/2052
646136-28-7 ..... NEW JERSEY ST TRANSN TR FD AUTH ....... .. 1.G FE .. . 100.7540 |. ..503,770 |. . 500,000 .504,531 |.. .0 .5.000 |......2.971 ....10/27/2016 .. 06/15/2023
64613A-A0-5 ..... NEW JERSEY ST HSG & MTG FIN AGY REV . .. 1.CFE .. ...99.1580 |. .. 758,559 |. . 765,000 765,000 |.. .0 .3.100 |......3.101 ...06/15/2018 .. 04/01/2024
64613A-B0-4 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 .1.CFE .. ...94.4800 |. ..236,200 |. .251,393 |.. .0 ......3.850 |......3.732 ....04/07/2022 .. 10/01/2039 ...
64613A-BR-2 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 e | 1.CFE Ll ...92.4510 |... ....531,872 JLO N U € (515 FORRRRRRRRt | B IUUPRPRRTIN | B AT 3.950 |...... 3.673 ...04/06/2022 ...|....10/01/2044 ...
64613A-FA-5 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 e [ 1.CFE L ...67.2660 |... ....240,000 O o0 o0 [0 e 2.400 |...... 2.400 ....07/29/2021 ...|....04/01/2052 ...
64613A-GD-8 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 e | 1.CFE Ll ...97.1810 |... ... 500,000 JLO I N | [ APPSRt | B APPSR | B FOT 4.600 |...... 4.600 ....09/01/2022 ...|....10/01/2046 ...
647201-CH-3 ..... NEW MEXICO MTG FIN AUTH ... 2 e | TAFE L . 100.1220 |... ....449,145 O [ (461) |0 o0 e 4.000 |...... 3.794 ....06/06/2022 ...|....01/01/2049 ...
647201-QF-2 ..... NEW MEXICO MTG FIN AUTH ... N2 e | LA FE L ...69.5890 |... ....490,000 JLO N N | [ AP | B IR | B AU 2.625 |...... 2.625 ....10/15/2021 ...|....07/01/2051 ...
647201-RK-0 ..... NEW MEXICO MTG FIN AUTH ... 2 e [ TAFE L ...72.9350 |... ....495,000 L RN | N RPN | B A 2.700 |...... 2.700 ....01/14/2022 ...|....09/01/2047 ...
647201-ST-0 ..... NEW MEXICO MTG FIN AUTH ... 2 eeeeeenen |- LAFE .o . 100.9400 |... 250,866 |.... . . ...264,346 O e (179 e o0 e 4.250 |...... 3.609 ....04/13/2022 ...|....03/01/2053 ...
647719-QM-8 ..... NEW ORLEANS LA SEW SVC REV 1,2 e .. 2.AFE ..|... ...69.3040 |... 311,868 |.... ..450,000 |.. 450,000 0. IR | N N | B RN 2.839 [...... 2.839 ....02/05/2021 ...|....06/01/2041 ...
64971X-DZ-8 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH 1. 1AFE . ...93.1070 |. .. 1,722,480 |. .1,850,000 1,858,222 |.. .0 (1,373) |- eeeee ......3.657 ...06/26/2018 .. 05/01/2028 ...
64972E-U0-0 ... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI ............ 2. | 1.OFE .. |... L. 75.9190 [ 280,900 |.... . 370,000 |. ... 370,000 0. 0 0 0 2.653 |...... 2.653 ...02/24/2021 ...|....11/01/2036 ...
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64987J-GV-7 ..... NEW YORK ST HSG FIN AGY REV ....eevvnivviiiiiniieininns foee ven | s 2 i LACFE s 400,000 |...64.8930 |.............eee259,572 |oueenniiiinnnnn 400,000 |.oeevvnnnnennens 400,000 |.oeevvunnniennns (O R | N N | AR | B RN 2.500 |...... 2.500 ...08/25/2021 ... |....11/01/2046 ...
649883-22-1 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV |- 1.BFE ... .. 489,375 |...89.2820 |... . 500,000 |.. ....488,986 0 [ (389) |0 o0 e 3.850 |...... 3.831 ....06/08/2022 ...|....10/01/2044 ...
64988Y-EP-8 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV |- 1B FE ... .. 207,836 |...68.0150 |... ... 208,177 O 3 0 [0 2.450 |...... 2.770 ....02/02/2022 ...|....10/01/2045 ...
64988Y-HX-8 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV |- 1.BFE ... .. 487,550 |.. 68.1700 |... ....487,675 O e 71 0 [0 e 2.500 |...... 2.521 ...03/19/2021 ...|....10/01/2046 ...
64988Y-KJ-5 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV |- 1B FE ... .. 190,000 |...75.9170 |... .. 190,000 O 0 o0 [0 e 2.200 |...... 2.200 ....07/01/2021 ...|....04/01/2036 ...
64988Y-0G-5 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. . .. 1.BFE ..|... .. 245,000 |...79.3450 |... 245,000 0 . PR | N (R | N RN 3.300 |...... 3.300 ....02/28/2022 ...|....10/01/2047 ...
650035-411-5 ..... NEW YORK ST URBAN DEV CORP REV 1 .. 1.B FE ..|... ,147,036 |...95.7520 |... ,125,019 JLUS PO AN 7::) 1 RUUUUUUURUUUUUOR | I IO | B R 3.170 |...... 2.421 ...12/16/2019 ...|....03/15/2026 ...
650116-FK-7 ..... NEW YORK TRANSN DEV CORP SPL FAC REV 2 ... .. 2.BFE ..|... . 104.1270 |... ....217,621 0 . o (1,686) [eeeeeniieeeeen0 0 s 5.000 |...... 3.661 ....04/06/2022 ...|....12/01/2035 ...
658207-04-0 ..... NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP 2 .1.BFE .. ...85.8160 |. .250,000 |.. .0 .3.500 |......3.500 ....03/24/2022 .. 07/01/2042
658909-L9-5 . NORTH DAKOTA ST HSG FIN AGY . 2 .1.BFE .. ...87.7310 |. 500,000 |.. .0 .3.650 |......3.650 ...08/31/2022 .. 07/01/2042
658909-03-3 . NORTH DAKOTA ST HSG FIN AGY . 2 .1.BFE .. ...95.1640 |. .. A .230,000 |.. .0 ......4.920 |......4.920 ....06/00/2022 .. 07/01/2037 ...
658909-T8-9 ..... NORTH DAKOTA ST HSG FIN AGY .... N2 e 1B FE L .. 125,000 |...96.4710 |... 120,589 |.... ....125,000 JLO I N | [ APPSRt | B APPSR | B FOT 4.100 |...... 4.100 ....07/20/2022 ...|....07/01/2042 ...
662542-DL-0 ..... NORTH SPRINGS IMPT DIST FLA .... 2 e [ 1.CFE L .. 250,000 |...83.7380 |... 209,345 |.... ....250,000 O 0 o0 [0 3.650 |...... 3.650 ....10/01/2021 ...|....05/01/2041 ...
67756C-CZ-9 ..... OHIO ST HOSP REV 2 ... .. 1.F FE ..|... .. 262,485 |. 100.9780 |... 252,445 |.... ....260,350 0 e (2,135) |0 o0 e 5.000 |...... 3.550 ...04/27/2022 ...|....01/15/2046 ...
677560-2H-9 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. I VAN 1.AFE ..|... .. 264,655 |. 107.9350 |... 269,838 |.... ....264,489 LU RN (141N MO | I RPN | ) AN 5.750 |...... 4.956 ....10/21/2022 ...|....03/01/2054 ...
677560-L8-8 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. N2 e | LA FE L .. 71.1010 |... 319,955 |.... ....450,000 JLO I N | [ APt | B APPSR | B AU 2.450 |...... 2.450 ...08/25/2021 ...|....09/01/2051 ...
677560-04-2 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. I VAN .. 1.AFE ..|... ...73.3650 |... 179,744 |.... ....245,000 0. 0 0 [0 2.700 |...... 2.700 ....10/21/2021 ...|....09/01/2046 ...
677560-T7-2 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2 ... 1.AFE ..|... ...74.4010 |... 186,003 |.... . . ...250,000 0 . o0 o0 0 e 2.700 |...... 2.700 ....01/28/2022 ...|....09/01/2042 ...
677560-X5-1 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV 2 e [ TAFE L . 104.2190 |... 521,09 |.... ... 500,000 |.. 526,414 JLUS PO - I FUUUUUURRRRRO | [ AN | B R 5.000 |...... 4.264 ....06/20/2022 ...|....03/01/2052 ...
67868U-F-8 ..... OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA . .. 1.EFE .. . 105.3070 |. ..1,053,070 |. .1,000,000 1,059,132 |.. .0 .. (20,453) |. .5.000 |......2.750 ...02/07/2018 .. 10/01/2025
67884F-S7-2 ..... OKLAHOMA DEV FIN AUTH LEASE REV . .1.DFE .. ...86.2360 |. ..136,253 |. . 158,000 157,254 |.. .0 .3.750 |......3.795 ....02/10/2022 .. 06/01/2036
683042-Ad-4 ..... ONTARIO CALIF INTL ARPT AUTH REV ... 1.G FE .. ...94.9500 |. ..949,500 |. .1,000,000 984,193 |.. .0 .2.8% |......3.600 ...02/21/2018 .. 05/15/2025
686087-T4-9 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV .1.CFE .. . 100.1600 |. 245,392 ..245,000 .256,657 |.. .0 .4.000 |......3.318 ....04/06/2022 .. 07/01/2061 ...
68608J-YW-5 ..... OREGON ST FACS AUTH REV .....eeeevvnnnnnns 1EFE .. .. 76.7880 |. ..191,970 ..250,000 .250,000 |.. .0 ......3.508 |......3.508 ....02/04/2021 .. 07/01/2041 ...
68608V-Di-1 ... OREGON ST DEPT ADMINISTRATIVE SVCS CTFS .. 1.CFE ..|... ...94.8320 |... 474,160 |.... . 500,000 |.. ... 500,000 LU RN | I N | RPN | ) SN 3.169 |...... 3.168 ...03/07/2019 ...|....05/01/2026 ...
68609U-BB-0 ..... |- 1.BFE ... . 104.3190 |... 255,582 |.... ..245,000 |.. ....263,106 O e (725) |0 o0 e 5.000 |...... 3.959 ...07/20/2022 ...|....12/01/2052 ...
68763G-AJ-7 ..... OSAGE COUNTY ... .. 1.CFE ..|... s ...90.2700 |... 225,675 |.... ..250,000 |.. ....250,000 O o0 o0 [0 4.420 |...... 4.417 ....03/29/2022 ...|....09/01/2037 ...
696499-DY-5 ... PALM BEACH CNTY FLA ARPT SYS REV .. 1.EFE ..|... 1,131,060 |. 104.1520 |... ,041,520 |.... .1,000,000 |.. ,061,255 0 [ (15,138) |0 [0 e 5.000 |...... 3.250 ....02/01/2018 ...|....10/01/2032 ...
70869P-HJ-4 ..... PENNSYLVANIA ECONOMIC DEV FING AUTH REV .. 2.BFE ..|... . 102.1170 |... 602,490 |.... ..590,000 |.. 624,447 JLOJ R (T (0D N N | I RPN | ) AN 5.000 |...... 3.221 ...10/18/2016 ...|....12/31/2030 ...
70878C-AN-5 ..... PENNSYLVANIA HIGHER ED ASSISTANCE AGY ED ... .. 1.F FE ..|... ...83.7600 |... 217,776 |.... . 260,000 |.. ...260,433 JLO N R 7. 1 ARt | B IEUPRRPRRPIN | B AU 2.625 |...... 2.600 ....05/28/2021 ...|....06/01/2042 ...
708797-AN-5 ..... PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M . . .. 1.AFE .. ...98.0380 |. ..588,605 |. ..600, 385 .581,405 |.. .0 .3.600 |......3.972 ...10/17/2018 .. 08/01/2035 ...
708790-EY-5 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2 .1.BFE .. ...72.9420 |. .. 182,355 |. ..250,000 .258,686 |.. .0 .3.000 |......2.350 ....08/10/2021 .. 10/01/2046
708790-Nv-1 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2 .1.BFE .. ...64.1080 |. ..160,270 |. ..250,000 .250,000 |.. .0 .2.550 |......2.550 ....08/19/2021 .. 10/01/2051
708790-NW-9 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2 .1.BFE .. ...97.5630 |. ..482,937 |. ..495,000 492,818 |.. .0 .3.000 |......3.023 ....06/27/2022 .. 10/01/2051
709224-X5-3 ..... PENNSYLVANIA ST TPK COMMN TPK REV ....... 2 1FFE .. ...83.9120 |. ..419,560 |. 500,000 500,000 |.. .0 ... 3.243 |......3.243 ....10/25/2019 .. 12/01/2033 ...
TA781L-AN-1 ... PHILADELPHIA PA AUTH FOR INDL DEV PENSIO . B .. 1.EFE ..|... . 103.7570 |... 440,967 |.... . . ...475,466 0 [ (8,459) |0 [0 e 6.350 |...... 3.846 ...01/02/2018 ...|....04/15/2028 ...
722021-BX-9 ..... PINAL CNTY ARIZ ELECTRICAL DIST NO 3 ELE . 2 e | LEFE L . 107.0180 |... 535,090 |.... ... 500,000 |.. 542,680 |......covvnennnn0 Joveennenn (11,543) [0 o0 e 5.000 |...... 2.441 ....10/14/2016 ...|....07/01/2027 ...
73358l1-AJ-3 ..... PORT AUTHN Y & N J e 1D FE Ll . 105.4890 |... ,107,635 |.... ,050,000 .. ,191,356 0 [ (17,561) |0 e l0 6.040 |...... 3.807 ...09/12/2018 ...|....12/01/2029 ...
7335811-RQ-9 ... PORT AUTHN Y & N J ... 2 e 1D FE L ...99.6230 |... 249,058 |.... . 254,982 O e (1,718) |l o0 e 5.310 |...... 3.99% ....06/01/2022 ...|....08/01/2046 ...
73358M-84-7 ..... PORT AUTHN Y & N J ... 2 e [ 1D FE L . 107.2760 |... ,072,760 |.... A, ,102,193 O [ (17,972) |0 o0 e 5.000 |...... 2.871 ...01/24/2018 ...|....09/15/2031 ...
735240-G4-9 ... PORT PORTLAND ORE ARPT REV 2 e [ 1D FE L . 100.4450 |... 301,335 |.... ....306,520 JLO U & /£ )N PO | N RPN | B AN 5.000 |...... 3.500 ....07/26/2022 ...|....07/01/2044 ...
74381X-AC-5 ..... PROVIDENCE R | REDEV AGY SPL OBLIG ... 2 .. 2.BFE ..|... ...85.7970 |... 214,493 |.... ....250,000 JLO N I | [ APPSR | B IR | B FOUN 4.155 |...... 4.156 ...03/19/2021 ...|....03/15/2036 ...
TA446A-AP-9 ..... PUBLIC FIN AUTH WIS CAP IMPT REV ... .. 1.DFE ..|... . 108.5240 |... 586,030 |.... ....591,336 JLO R ( (V% Y/ N N | N RPN | ) AN 5.000 |...... 2.740 ....01/31/2019 ...|....07/01/2027 ...
76219D-AH-1 ..... RHODE 1S COMM CORP SPL FAC REV ... . .. 2.AFE .. . 107.2590 |. ..536,295 |. .532,287 |.. .0 ......5.000 |......3.041 ...02/15/2018 .. 07/01/2026 ...
76221R-27-1 ..... RHODE 1SLAND HSG & MTG FIN CORP . 2. .. 1.BFE ..|.. ...97.0490 |... 242,623 |.... ..250,000 |. ...250,000 O 0 0 0 4.000 |...... 4.000 ...04/27/2022 ...|....10/01/2037 ...
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76221T-PC-7 ..... RHODE ISLAND HSG & MTG FIN CORP REV ......ceeevvevvnns fooe ven ] unnnns 2 i LACFE s 500,000 |...74.5030 |........coeeeenn 372,515 |oeiiiiiis 500,000 |.eevvrnnnennnns 500,000 |.eeevvrnnniennnns (O S | R PN | AR | B EN 3.032 |...... 3.032 ...01/14/2021 ...|....10/01/2040 ...
762323-CB-7 ..... RHODE 1S ST STUDENT LN AUTH ED LN REV .. 2 e | 1.CFE Ll .. 341,964 |...96.0980 |... ..350,000 |.. ....342,126 O e 162 |0 o0 e 4125 |...... 4.300 ....04/29/2022 ...|....12/01/2041 ...
771902-HJ-5 ... ROCHESTER MINN HEALTH CARE FACS REV 2 e [ 1.CFE L .. 271,353 |. 101.7440 |... ..250,000 |.. ... 270,116 JLUS PO 102 5D 1 FUUUUUUURURUUUOR | I IO | B R 4.000 |...... 3.050 ....03/25/2022 ...|....11/15/2039 ...
790417-AP-4 ..... ST JOHNS CNTY FLA INDL DEV AUTH REV 2 e | 1.CFE Ll .. 131,430 |...69.4850 |... . 130,000 |.. ....131,305 0 . e (125) [0 o0 [ 3.800 |...... 3.649 ....02/04/2022 ...|....10/01/2050 ...
792905-D-8 ..... ST PAUL MINN HSG & REDEV AUTH HEALTH CAR . A1 [ LR FE L .. 256,938 |...95.4110 |... . ..250,000 |.. ....256,052 LU PR € (- N AU | I RPN | ) AN 4.189 |...... 3.601 ....04/05/2022 ...|....07/01/2027 ...
79467B-AH-8 ..... SALES TAX SECURITIZATION CORP ILL .. 1.CFE ..|... ,118,550 . 106.5940 |... ,065,940 |.... .1,000,000 |.. ,062,828 0 [ (14,460) |0 o0 e 5.000 |...... 3.310 ...12/11/2018 ...|....01/01/2027 ...
79766D-NY-1 ..... SAN FRANCISCO CALIF CITY & CNTY ARPTS CO . | LR FE L ..500,000 |...97.2600 |... 486,300 |.... ... 500,000 |.. 500,000 O o0 o0 [0 e 3.188 |...... 3.189 ...02/21/2019 ...|....01/01/2025 ...
798136-YM-3 ..... SAN JOSE CALIF ARPT REV .. 1.F FE ..|... ...73.3780 |... 183,445 |.... ..250,000 |.. ....250,000 0 . PPN | B FPRRRROR | R IS 3.170 |...... 3.170 ....08/25/2021 ...|....03/01/2040 ...
80182Y-CM-7 ..... SANTA CRUZ CNTY CALIF REDEV SUCCESSOR AG .1.CFE .. . 102.0760 |. ..219,463 |. ..215,000 .224,587 |.. .0 (1,982) | .4.000 |......2.620 ....04/01/2022 .. 09/01/2035
83712D-V7-8 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 1AFE . . 100.1600 |. ..250,400 |. ..250,000 .265,886 |.. .0 (1,087) . .4.000 |......3.182 ...03/18/2022 .. 01/01/2052
83712D-Y8-3 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 1AFE .. ...95.3010 |. ..238,253 | ..250,000 .250,000 |.. .0 .0 ......4.350 |......4.350 ....08/24/2022 .. 07/01/2047 ...
837151-WX-3 ..... SOUTH CAROLINA ST PUB SVC AUTH REV |- 1.GFE L. ...97.5410 |... 487,705 |.... . 500,000 |.. ....561,941 JL I O (8 [515) ) ARt | B IR | ) AU 4.000 |...... 2.280 ...10/28/2020 ...|....12/01/2035 ...
83756C-DII-2 ..... SOUTH DAKOTA HSG DEV AUTH | TAFE L . 100.0200 |... 250,050 |.... ....250,000 0 | 2 (1,000) fouveiiiiiiinn0 0 e 3.550 |...... 3.550 ....04/13/2022 ...|....11/01/2033 ...
86607A-AX-1 ..... SUMMIT CNTY OHIO DEV FIN AUTH PORT FACS ... |- 1.DFE ... . 100.0800 |... ... 200,000 0 e (832) |0 o0 e 4.000 |...... 4.000 ....07/26/2022 ...|....12/01/2033 ...
876380-RH-4 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO . .. 1.EFE ..|... ...75.3640 |... ....200,264 O s 1,102 |0 [0 e 3.292 |...... 5.001 ....06/13/2022 ...|....09/01/2040 ...
880461-5R-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .. 1.BFE ..|... ...71.1210 |... ....242,945 O e 217 0 [0 e 2.375 |...... 2.535 ....11/04/2021 ...|....07/01/2046 ...
880461-7Y-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .. 1.B FE ..|... . ...88.1720 |... 220,430 |.... ....250,000 O 0 o0 [0 3.500 |...... 3.500 ...03/24/2022 ...|....07/01/2042 ...
88046K-CG-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ... .. 1.BFE ..|... .. 261,380 |. 106.6770 |... 266,693 |.... . . ....261,189 O e (19 0 o0 e 5.500 |...... 5.200 ....09/30/2022 ...|....01/01/2053 ...
882117-3D-4 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .. 1.AFE ..|... .. 1,019,610 |...93.7630 |... 937,630 |.... .1,000,000 |.. ,008,441 LU R 102"+ N N | I RPN | ) AN 2.750 |...... 2.400 ....06/06/2019 ...|....07/01/2026 ...
88213A-CR-4 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 1AFE . ...95.4350 |. ..954,350 |. .1,000,000 1,034,304 |.. .0 .4.000 |......2.500 ...06/14/2016 .. 05/15/2029
882750-QM-7 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE . .1.BFE .. ...73.7000 |. ..184,250 |. ..250,000 194,705 |.. .0 .2.250 |......3.946 ....07/07/2022 .. 07/01/2041
88275F-UT-4 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . .1.BFE .. . 106.9370 |. ..534,685 |. . 500,000 .538,946 |.. .0 .5.500 |...... 4.455 ...05/04/2022 .. 09/01/2052
88275F-VW-6 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . .1.BFE .. . 110.3730 |. 275,933 ..250,000 .275,025 |.. .0 .6.000 |......5.037 ....12/02/2022 .. 03/01/2083 ...
899154-BB-3 . TULARE CNTY CALIF PENSION OBLIG . .1.DFE .. ...93.3380 |. ..746,704 . 800,000 800,000 |.. .0 ......4.109 |......4.109 ...06/01/2018 .. 06/01/2029 ...
902562-AP-2 ... UAB MEDICINE FIN AUTH ALA REV .... .. 1.DFE ..|... . 107.2090 |... 777,265 |.... ... 777,516 JLO R (< 10N N N RN | B AN 5.000 |...... 2.901 ...10/20/2016 ...|....09/01/2030 ...
91335V-JP-2 ..... UNIV PITTSBURGH OF THE COMWLTH SYS OF HI . |- 1.BFE ... ...97.7600 |... 195,520 |.... ....204,126 O e (774) |0 o0 e 4.000 |...... 2.750 ....08/28/2022 ...|....09/15/2044 ...
913366-DG-2 ..... UNIV CALIF REGTS MED CTR POOLED REV |- 1.DFE ... . 105.1980 |... 120,978 |.... ....124,968 O e (899) |0 o0 e 6.458 |...... 4.859 ....04/21/2022 ...|....05/15/2029 ...
914072-48-7 ..... UNIVERSITY ARK UNIV REV ... .. 1.CFE ..|... ...90.8880 |... 799,814 |.... .. ... 886,684 JLO I R ( 1 (1<) N ARt | B FUUUPRPRRIN | ) AU 2.716 |...... 2.500 ...06/18/2019 ...|....09/15/2027 ...
914115-P2-0 ..... UNTVERSITY CENT ARK REV ...ceevveneieiiiniieiccvnnnns foee e e | s .. 1.EFE ..|... s ...96.5390 |... 193,078 |.... . 200,000 |.. ... 200,000 LU RN | I N | RPN | ) SN 3.480 |...... 3.479 ....01/30/2019 ...|....11/01/2025 ...
91412H-GF-4 UNIVERSITY CALIF REVS .. 1.CFE ..|... 1,700,000 |...86.2450 |... . 1,466,165 |.... .1,700,000 |.. ,700,000 O o0 0 o0 e 1.316 |...... 1.316 ...07/10/2020 ...|....05/15/2027 ...
914367-DJ-3 . UNIVERSITY KANS HOSP AUTH HEALTH FACS RE . .1.DFE .. . 101.3100 |. ..506,550 |. . 500,000 .518,646 |.. .0 .5.000 |......3.520 ...06/04/2022 .. 09/01/2045 ...
914440-UN-0 . UNIVERSITY MASS BLDG AUTH PROJ REV . .1.CFE .. ...84.1370 |. ..210,343 |. ..250,000 .250,000 |.. .0 .4.306 |......4.306 ....03/16/2022 .. 11/01/2045
914713-N5-7 . UNIVERSITY N C CHAPEL HILL REV ...... 1AFE .. ...95.9360 |. ..1,918,720 |. 2,000,000 1,997,378 |.. .0 .2.379 |......2.450 ...04/18/2017 .. 12/01/2024
916856-H+-3 ..... [UPTOWN DEV AUTH TEX TAX INCREMENT CONTRA . 1EFE .. ...76.0410 |. ..190,103 |. 250,000 .250,000 |.. .0 .3.464 |......3.464 ....02/04/2021 .. 09/01/2040
917393-AX-8 ..... [UTAH CNTY UTAH HOSP REV ............... .1.BFE .. . 101.6430 |. ..254,108 |. .254,634 |.. .0 ......5.000 |......3.600 ...05/10/2022 .. 05/15/2045 ...
924194-Sl-4 ... VERMONT HSG FIN AGY MULTI FAMILY ... |- 1.DFE ... .. 71.0860 |... ...250,000 JLO N I | [ AP | B IR | B AU 2.700 |...... 2.700 ....12/17/2021 ...|....08/15/2046 ...
92428C-MN-1 ..... VERMONT ST STUDENT ASSISTANCE CORP ED LN .. | 1R FE L s ...98.7880 |... . 215,656 O i 89 o0 [0 e 4.375 |...... 4.540 ....06/12/2022 ...|....06/15/2040 ...
928172-U8-6 ..... VIRGINIA PUBLIC BUILDING AUTHORITY |- 1.BFE ... 1,200,710 |. 105.5400 |... A, ,079,817 0 feeeennnn(20,960) |veeneeeeeeen0 [0 e 5.000 |...... 2.651 ...10/26/2016 ...|....08/01/2031 ...
95662N-ET-1 ..... WEST VIRGINIA ST HSG DEV FD | TAFE L ...93.3470 |... ....250,000 L RN | N | RN | B A 4.000 |...... 4.000 ....04/20/2022 ...|....11/01/2042 ...
968027-DX-7 ..... WILCOX CNTY ALA BRD ED CAP OUTLAY SCH WT .... |- 1.CFE ... . 100.0090 |... ....335,000 0 [ (1,648) |0 [0 e 3.000 |...... 3.000 ....08/14/2022 ...|....11/01/2030 ...
976596-A0-9 ..... WISCONSIN CTR DIST WIS APPROPRIATION REV .. oo |- 1.EFE ..., . 106.9660 |... ....759,402 JLOJ R (-8 [0:5) N N | N RPN | B SO 5.000 |...... 3.090 ...03/09/2018 ...|....12/15/2030 ...
976890-J0-0 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. oo |- 1.CFE ..)... . . 100.1320 |... ....380,792 JLO N U (1. FOURRRRRt | B ISP | B AU 4.000 |...... 3.811 ....06/02/2022 ...|....03/01/2047 ...
97712D-7X-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV |- 2.AFE L .. 420,000 |...77.7480 |... ....420,000 0. 0 0 [0 3.940 |...... 3.940 ....02/24/2021 ...|....08/15/2041 ...
988511-AP-8 ..... e 2 s .. 500,000 |...68.9470 |... ... 500,000 0 . .0 | A 0 e 2.632 |...... 2.632 .. 6, ...01/13/2021 ...|....07/15/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 99,522,805 | XXX 89,977,519 95,632,786 97,345,441 0 (479,202) 0 0 [ XXX XXX XXX 1,072,201 2,684,046 XXX XXX
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25477T-AB-3 ..... DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ....ovvvviafenn von] nnnnns 2 i LLAFE L 251,163 . 100.1550 |.................250,388 |...........cco... 250,000 (O O (16X ) 1 AN | N AU (B RN 4.450 |...... 4.000 ...05/17/2022 ...|....06/15/2031 ...
3128MJ-58-2 ..... FH GO8841 - RMBS ... N 1A ) ...92.3740 |... L 71,344 .. JLO N U (7. IRt | B ISP | B AU 3.500 |...... 3.952 ....09/17/2018 ...|....10/01/2048 ...
3128MJ-5T-3 ..... FH GO8857 - RMBS ... i L 1.A ... ...95.4570 |... 1,926,708 |.. JLOJ R ic - N | N RPN | ) A 4.000 |...... 3.294 ....12/20/2018 ...|....01/01/2049 ...
3132AD-XW-3 ..... FH ZT1593 - RMBS . N 1.A ... ...92.3590 |... . 1,437,561 |.. 0 e 23,897 o0 o0 e 3.500 |...... 2.632 ....06/19/2019 ...|....01/01/2049 ...
31320M-3L-7 ... FH SD0803 - RMBS . i L 1.A ... .. 87.8010 |... .2,820,086 |.. JLO I R (& I0[0[C N N | N RPN | ) A 3.000 |...... 2.883 ....02/10/2022 ...|....01/01/2052 ...
31320V-3M-5 ... FH SD8004 - RMBS . N 1.A ... ...88.5150 |... 690,689 |.... ... 780,307 |.. 809,893 O [ 11,298 |0 o0 e 3.000 |...... 2.473 ...08/01/2019 ...|....08/01/2049 ...
31320V-3Y-9 ..... FH SD8015 - RMBS . i L 1.A ... ...85.4870 |... 867,289 |.... ....1,007,625 LU R 1c'<) N N | I RPN | ) AN 2.500 |...... 2.579 ....09/23/2019 ...|....10/01/2049 ...
31320V-4H-5 ... FH SD8024 - RMBS . N 1.A ... ...88.3820 |....counnnnnns 2,535,792 |.... ... 3,044,955 0 [ 27,083 e o0 e 3.000 |...... 2.181 ....06/28/2021 ...|....11/01/2049 ...
31320V-40-2 . FH SD8037 - RMBS . 4 1.4 .. ...85.4710 |. .. 5,475,858 |. .6,463,322 |.. .0 .2.500 |......2.380 ....02/27/2020 .. 01/01/2050
31320V-7J-8 ..... [FH SD8097 - RMBS . 4 1.A .. ...81.7980 |. .. 3,592,054 |. . 4,533,212 |.. .0 .2.000 |......1.585 ....07/08/2020 .. 08/01/2050
313200-A6-0 ..... [FH SD8129 - RMBS . 4 1.4 .. ...85.1430 |. ..571,003 |. 707,773 |.. .0 ......2.500 |......1.807 ....01/12/2021 .. 02/01/2061 ...
313200-AP-8 ..... FH SD8114 - RMBS . N 1.A ... ...85.0040 |... 725,315 |.... ....902,398 O [ 4470 |0 [0 e 2.500 |...... 1.774 ...11/24/2020 ...|....12/01/2050 ...
313200-BU-6 ..... FH SD8151 - RMBS . i L 1.A ... ...84.8980 |.......oeennns 1,907,341 |.... ... 2,328,362 O e 6,598 o0 [0 e 2.500 |...... 2.046 ....04/28/2021 ...|....06/01/2051 ...
313200-CJ-0 ... FH SD8173 - RMBS . N 1.A ... ...84.8%60 |....coouunnnns 6,099,401 |.... ... 7,457,040 O 5,199 |0 0 e 2.500 |...... 2.034 ....09/08/2021 ...|....10/01/2051 ...
313200-CP-6 ... FH SD8178 - RMBS . i L 1.A ... ...84.8750 |.......eennnns 5,281,264 |.... ....6,403,749 LU RN (161N MO | N RPN | ) AN 2.500 |...... 2.140 ....10/07/2021 ...|....11/01/2051 ...
313200-DS-9 ..... FH SD8213 - RMBS . N 1.A ... .. 87.8100 |... ....10,195,622 |.... . ...11,384,102 O 8494 |0 [0 e 3.000 |...... 3.266 ....08/31/2022 ...|....05/01/2052 ...
313200-DT-7 ... FH SD8214 - RMBS . i L 1.A ... ...90.9510 |... ....13,119,862 |.... 14,425,198 |.. ...14,026,602 JLOJ R | N[V I O | N RPN | ) FN 3.500 |...... 3.904 ....04/29/2022 ...|....05/01/2052 ...
313200-E3-3 ... FH SD8254 - RIBS . N 1.A ... .. 87.7870 |..cevvrnnnnnns 2,520,207 |.... .2,870,820 |.. ....2,637,808 0 [ n,085 |0 o0 e 3.000 |...... 4.181 ...09/09/2022 ...|....10/01/2052 ...
313200-EG-4 ..... FH SD8235 - RIBS . i L 1.A ... .. 87.7700 |....covvnnnnns 4,297,404 |.... ....4,89,211 [.. .... 4,646,903 O o 4874 |0 [0 3.000 |...... 3.719 ...07/25/2022 ...|....08/01/2052 ...
313200-F3-2 . FH SD8286 - RMBS . 4 1.A .. ...93.8040 |. ..9,380,400 |. 10,000,000 .9,377,781 |.. .0 .4.000 |......4.953 ....12/28/2022 .. 01/01/2053
3133KN-K6-9 . FH RA6617 - RMBS . 4 1.4 .. ...84.8370 |. .. 5,609,202 |. .6,611,741 .6,505,861 |.. .0 .2.500 |......2.691 ....02/11/2022 .. 01/01/2052
3136BC-PR-5 . FNR 2020-079 JA - CMO/RVBS 4 1.A .. ...87.0310 |. .. 1,910,405 |. .2,195,086 .2,240,129 |.. .0 .1.500 |......1.043 ....10/08/2020 .. 11/25/2050
314046-GJ-0 ..... FN BM2000 - RMBS . |4 1.4 .. ...93.1890 |. .. 3,932,202 |. . 4,219,599 . 4,185,745 |.. .0 .3.500 |......3.613 ....12/20/2018 .. 05/01/2047 ...
31400N-112-4 ... FN CB3364 - RMBS . |4 1.A .. ...87.7520 |. ..5,961,383 |. . 6,793,444 .6,388,636 |.. .0 ......3.000 |......3.863 ...06/02/2022 .. 04/01/2052 ...
3140X7-CA-5 ..... FN FM3664 - RVBS . i L 1.A ... ...95.2280 |.....counnnnns 4,944,457 |.... 5,192,231 |.. ....5,724,354 O [ 117,013 0 o0 e 4.000 |...... 2.501 ....06/28/2021 ...|....03/01/2049 ...
3140XA-2J-0 ..... FN FM7076 - RMBS ... N 1.A ... ...89.5410 |... ....11,683,182 |.... 13,047,858 |.. ...13,620,157 0 [ 56,044 |0 [0 e 3.000 |...... 2.391 ....12/13/2021 ...|....12/01/2050 ...
31418C-P5-7 ..... FN MA3143 - RMBS .... i L 1.A ... ...89.1190 |...coovnnnnnns 5,564,281 |.... . 6,243,653 |.. ....5,935,139 LU U (117 Y N N | N RPN | ) A 3.000 |...... 3.723 ....12/20/2018 ...|....09/01/2047 ...
31418C-R8-9 ..... FN MA3210 - RMBS . N 1.A ... ...92.4900 |... .5,644,336 |.. .... 5,594,991 O e (7,148) |0 o0 e 3.500 |...... 3.623 ....12/20/2018 ...|....12/01/2047 ...
31418C-XN-9 ..... FN MA3384 - RVBS . i L 1.A ... . ...95.5510 |... LU R {1V N | RPN | ) A 4.000 |...... 3.308 ...07/20/2018 ...|....06/01/2048 ...
31418D-2N-1 ..... FN MA4380 - RVBS . N 1.A ... .. 157,390 |.. 87.8710 |... 131,778 |.... .. 149, 158,300 O [ 1,361 |0 o0 e 3.000 |...... 2.220 ....08/11/2021 ...|....07/01/2051 ...
31418D-6A-5 ..... FN MA4464 - RVBS . 4 1.4 .. 2,061,236 |...77.0730 |. ..2,044,418 |. . 2,652,573 .2,066,632 |.. .0 .1.500 |......4.695 ....00/28/2022 .. 11/01/2051 ...
31418D-7F-3 ..... FN MA4493 - RMBS . 4 1.A .. 8,044,867 |...84.7800 |. ..6,663,482 |. .7,859,733 .8,039,719 |.. .0 .2.500 |......2.216 ....11/15/2021 .. 12/01/2051
31418D-FF-4 ..... FN MA3765 - RMBS . 4 1.4 .. 839,656 |...85.5040 |. ..714,146 |. ..835,219 .846,737 |.. .0 .2.500 |......2.318 ....08/30/2019 .. 09/01/2049
31418D-GM-8 ..... FN MA3803 - RMBS . 4 1.A .. 3,774,699 |...92.3670 |. .. 3,378,235 |. . 3,657,405 .3,957,916 |.. .0 .3.500 |......2.355 ....01/06/2020 .. 10/01/2049
31418D-KT-8 ..... FN MA3905 - RVBS . 4 1.4 .. . 11,185,342 |...88.3310 |. ..9,699,770 |. 11,472,719 |.. .0 ......3.000 |......2.393 ....01/06/2020 .. 01/01/2080 ...
31418D-SH-6 ..... FN MA4119 - RVBS . N 1.A ... ...4,934,121|...81.8240 |...oeennnneen. 3,929,839 |.... ... 4,943,761 O [ 2,765 |0 o0 e 2.000 |...... 1.622 ...07/17/2020 ...|....09/01/2050 ...
31418D-T0-5 ..... FN MA4158 - RUBS ... i L 1.A ... ...81.9800 |... 930,610 |.... .... 1,175,551 LU RN 14 TN N | N RN | ) F 2.000 |...... 1.550 ....09/30/2020 ...|....10/01/2050 ...
31418D-UG-5 ..... FN MA4182 - RMBS ... N 1.A ... .. 81.7780 |... ..4,115,701 |.... ....5,196,650 O 2,275 |0 o0 e 2.000 |...... 1.586 ....10/26/2020 ...|....11/01/2050 ...
31418D-V7-4 ..... FN MA4237 - RVBS . i L 1.A ... ...81.7420 |... ...12,397,575 O e 3,387 o0 [0 2.000 |...... 1.631 ....01/12/2021 ...|....01/01/2051 ...
31418D-WS-7 ..... FN MA4256 - RMBS . N 1.A ... ...84.7320 |... 0 e 3,831 |0 0 e 2.500 |...... 1.809 ....01/12/2021 ...|....02/01/2051 ...
31418D-XK-3 ..... FN MA4281 - RMBS . i L 1.A ... .. 81.6680 |... LU RN (2 (170N MO | N RPN | ) A 2.000 |...... 1.604 ....02/09/2021 ...|....03/01/2051 ...
31418D-ZU-5 ..... FN MA4356 - RMBS . 4 .. 1.A ... L..84.7180 |.oeeeennnnnnns 2,330,256 |.... . ...2,850,560 O e 7,960 |eveieeien0 o0 e 2.500 |...... 2.048 ...04/28/2021 ...|....06/01/2051 ...
31418E-DE-7 ..... FN MA4600 - RMBS 4 LA ...90.8520 |............. 24,513,890 |.............26,982,224 |............. 26,110,083 [......ccevnnnnnn 0 foeeeennn 26,866 |ovvvnennnnnennn0 o0 [, 3.500 |...... 3.976 ...06/02/2022 ... |....05/01/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 215,339,022 | XXX 189,945,098 216,047,490 216,269,294 0 582,489 0 0 XXX XXX XXX 529,000 5,381,637 XXX XXX
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010047-ED-6 ..... AKRON OHIO CTFS PARTN ...ovveniiiiiiiiiiiiiiiiiie e LFFE L 869,918 |. 103.3890 |........coeeeeen 775,418 |onennnniinnnnn 750,000 |.....ooeeeeeeen. 801,011 founiiiiiiinnnnnn0 s (12,085) [.vvvvvvvvvnnnnnnn0 Jeeeeenl0 o, 5.000 |...... IR LIV (V) E N 3,125 ...10/17/2016 ...|....12/01/2026 ...
678908-4F-8 ..... OKSDEV 2022 A1 - ABS vee |- 1LAFE ). .. 250,000 |...96.3450 |... 250,000 |oeeeernnneeeennn250,000 foeenieeennienni0 oeeeiiiieen 0 0 [0 e 4135 |...... 4133 (D ....... e 3,274 |... ....08/31/2022 ...|....12/01/2033 ...
684517-QD-0 ..... ORANGE CNTY FLA SCH BRD CTFS PARTN . e [2 i 1O FE L 1,203,590 |. 105.8860 |... . .1,000,000 |.. O L. 0 e 5.000 |...... 2.410 [FA ...... .... 20,833 |[... ...10/19/2016 ... |....08/01/2029 ...
800860-CS-5 ..... SANGER CALIF UNI SCH DIST CTFS PARTN ....eeeuevvevennn fooeven ] vnnnnns 1,2 ....ee L FFE s 160,270 |...99.9980 |......oeeeeennnnn 154,997 |ovvviiiiiennnn 155,000 foeevvvnnnnianns 155,000 [.oeeeennnnninens (U] R (5,270) |- vvuuneeeeennnnn (U [ 5.250 |...... 5.250 [JJ cooieee |eerenineiaeenes 4,069 ...07/19/2022 ...|....07/01/2027 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 2,483,778 | XXX 2,230,137 2,155,000 2,270,513 (41,246) XXX XXX 31,301 87,500 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 317,346,504 | XXX 282,152,754 313,835,276 315,885,248 62,041 XXX XXX 1,632,502 8,153,184 XXX XXX
00287Y-AX-7 ..... ABBVIE INC ... .. 2.AFE ..|... .. 538,098 |...99.2760 |... ..550,000 |.. ....549,246 e 2,012 |0 [0 ]l 2.850 . 3.229 |WN ...... . 15,675 |....01/09/2017 ...|....05/14/2023 ...
00287Y-AY-5 ..... ABBVIE INC ... .. 2.AFE ..|... ...94.6830 |... ....537,659 e 3,366 |0 [0 ]400003.200 3.918 [MN ...... . 17,600 |....04/11/2018 ...|....05/14/2026 ...
025816-C0-0 ..... AMERICAN EXPRESS (O ... . 1.FFE ..|... ...04.3870 |... e 1,998,525 o0 e 545 [0 0 02250 . 2.285 ...03/01/2022 ...|....03/04/2025 ...
03027X-BS-8 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... L7370 [oeeeeiinennn 165,474 el 200,000 [ieenennnnna 199,014 el e 101 |0 [0 400022300 2.363 ....00/23/2021 ...|....09/15/2031 ...
031162-DE-7 ..... AMGEN INC .. 2.AFE ..|... ...87.3380 |... 498,870 |..ooeeeevveeeen0 feeiiiiieeeen 90 [0 eeiil0 10002030350 | 3.379 ....02/17/2022 ...|....02/22/2032 ...
036752-AR-4 ..... ELEVANCE HEALTH INC .. 2.BFE ..|... ...89.8780 |... o 1,597,265 o0 i 827 o0 0l 10500 ). 1.556 ....03/08/2021 ...|....03/15/2026 ...
04015K-AB-6 ..... ARES FINANCE CO Il LLC .. .. 2.AFE ..|... ...82.4950 |... 1,197,870 [0 e 249 [0 01000082250 . 3.2717 ....06/10/2020 ...|....06/15/2030 ...
042735-BG-4 ..... ARROW ELECTRONICS INC ... .2.CFE .. ...96.0890 |. 787,457 |.. .4.226 ....04/11/2018 .. 09/08/2024
05348E-BH-1 ..... AVALONBAY COMMUNITIES INC . . 1.GFE .. ...82.6910 |. 01,195,827 |.. .2.498 ....05/08/2020 .. 01/15/2031
06051G-FS-3 ..... BANK OF AMERICA CORP .... .. 1.G FE .. ...97.3390 |[. A .3,783,370 |.. (12,221) |. ......3.510 ....06/19/2019 .. 08/01/2025 ...
06051G-GL-7 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...92.5390 |..ccoernnnnnns 3,701,560 |.... ....3,868,111 AT 0 [0 ]BLT05 4.408 ...06/02/2022 ...|....04/24/2028 ...
06051G-JB-6 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...81.4440 |... 1,221,660 |.... ... 1,621,758 2+ (2,675) [euveniiiiiiinn0 0 000002.592 2.375 ....12/13/2021 ...|....04/29/2031 ...
06051G-JT-7 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...80.0380 |... 1,320,627 |.... 1,670,784 o0 e (2,217 [0 eel0 ]l 2,687 ). 2.518 ...11/10/2021 ...|....04/22/2032 ...
06051G-KW-8 ..... BANK OF AMERICA CORP | 1L.GFE ... ...97.6660 |.................488,330 |................ 500,000 |.......eeeneeen 500,000 |ovvennvirinnnnnn0 fooviiiiiiiinn0 el [0 4,948 4.950 ....07/19/2022 ...|....07/22/2028 ...
084659-AD-3 ..... BERKSHIRE HATHAWAY ENERGY CO .. .. 1.G FE ..|... ...98.0%0 |.............. 1,030,008 |.............. 1,050,000 |.............. 1,060,761 |...oeeeeeeuess0 feerreeenn (5,614) |eennieeeeennnl0 e l0 002232500 ... 2.924 ....04/10/2019 ...|....02/01/2025 ...
096591-2J-2 ... BNP PARIBAS SA ... .. 1.G FE ..|... . ...94.7280 |... e 1,100,000 |oeennnnnnnnn 1,105,781 |0 e (2,964) [0 |0 2,819 2.531 ....01/13/2020 ...|....11/19/2025 ...
096591-201-5 ..... BNP PARIBAS SA ... .. 1.G FE ..|... .. 1,100,000 |...83.2690 |... 915,959 |.... . . e 1,100,000 [.eeneeeennieenn0 o0 0 o0 el 12904 ). 1.904 ...09/23/2020 ...|....09/30/2028 ...
09681L-AH-3 ..... BOC AVIATION LTD .. 1.G FE ..|... ..900,000 |...99.8070 |... 898,263 |.... ... 900,000 |.. 900,000 |.eevvvenrereennn0 feeiiiiiiiinnnd0 o0 a0 [.5.849 Ll 5.936 ....09/19/2018 ...|....09/26/2023 ...
11272B-AA-1 ... BROOKFIELD FINANCE | (UK) PLC . . 1.GFE .. ...76.1290 1,141,935 |. .1,500,000 .1,500,000 |.. 0 | .2.340 ....07/21/2021 .. 01/30/2032
12513G-BG-3 ..... COW LLC ... .2.CFE .. ...88.7820 |. .. 1,509,204 |. .1,700,000 .1,700,000 |.. 0| .2.670 ....11/23/2021 .. 12/01/2026
12661P-AB-5 ..... CSL FINANCE PLC . . 1.GFE .. ...94.2540 |. .. 1,413,810 |. .1,500,000 . 1,497,106 |.. .2n .4.085 ....04/20/2022 .. 04/27/2029
149123-BD-2 . CATERPILLAR INC ..oiiiiiiiiiieeciiin e ecceiaas fen e .| 1.FFE .. . 100.4820 |. .. 1,718,242 |. .1,710,000 1,720,370 |.. ..(83,879) |. .2.967 ....04/03/2019 .. 02/15/2023 ...
166764-BT-6 ..... CHEVRON CORP ... .. 1.CFE .. ...97.7400 |. ..4,139,289 |. . 4,235,000 . 4,244 597 |.. (9,248) |. ......2.666 ...12/06/2017 .. 03/03/2024 ...
172967-KG-5 ... CITIGROUP INC .. .. 1.G FE ..|... ...96.1920 |......ounnnnns 2,404,800 |.... 2,485,987 |oereeriinnnnnd0 oo 4277 o0 000003700 3.898 ....04/09/2018 ...|....01/12/2026 ...
172967-MY-4 ... CITIGROUP INC .. .. 1.G FE ..|... ...78.9470 |... 1,100,000 |..eeeeeeeennnnn0 oot 0 0 o0 el 2,561 |l 2.561 ....04/27/2021 ...|....05/01/2032 ...
17308C-C5-3 ..... CITIGROUP INC .. .. 1.G FE ..|... ...84.0830 |.................420,415 |................ 500,000 |..........oeeeen519,998 |oveenniiiinnnnn0 [ (2,689) |oceviiniieinnnl0 e l0 ]000002.976 .o, 2.340 ....12/13/2021 ...|....11/05/2030 ...
21688A-AE-2 ..... COOPERATIEVE RABOBANK UA (NEW YORK BRANC .......ceewefoes o] oeenie]| oieineens .. 1.DFE ..|... ...96.8690 |... e eeeeneneeee. 1,500,000 |....ieennn.. 1,493,640 |ooiiiiiiiiiiiin0 e 2,510 [0 |0 [ 8375 3.562 ....08/16/2018 ...|....05/21/2025 ...
21871X-AG4 ..... COREBRIDGE FINANCIAL INC ...euviivviniiniiiiinniieieaes foen e .. 2.BFE ..|... ...87.3370 |... 2,183,425 |.... . .. 2,496,528 |....oveeivinnnnn o228 o0 00 100003.900 | 3.918 ....03/31/2022 ...|....04/05/2032 ...
24703T-AD-8 ..... DELL INTERNATIONAL LLC .... .. 2.BFE ..|... . 102.0160 |... 714,112 |.... . 700,000 |.. e 769,222 |0 e (20,879) |0 0 ]...6.020 ... 2.774 ...07/28/2020 ...|....06/15/2026 ...
24703T-AF-3 ..... DELL INTERNATIONAL LLC . .2.BFE .. . 102.7350 |. ..373,955 |. ..364,000 .406,992 |.. .3.193 ....07/28/2020 .. 07/15/2027 ...
26442E-AF-T7 ..... DUKE ENERGY OHIO INC . 1FFE .. ...92.5%0 |. ..1,018,556 |. .1,100,000 1,099,703 |.. .3.655 ....01/03/2019 .. 02/01/2029
29273R-BD-0 ... ENERGY TRANSFER LP . .2.CFE .. ...96.8590 |. .. 774,872 | . 800,000 ... 808,727 |.. . 3.469 ....06/19/2019 .. 03/15/2025
29365T-AL-8 ..... ENTERGY TEXAS INC .. . 1.GFE .. ...86.9330 |. ..2,086,392 |. .2,400,000 .2,395,826 |.. .1.549 ....08/11/2021 .. 09/01/2026
204490-7M-3 . EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. 1.EFE .. ...86.5370 |. ..1,730,740 |. .2,000,000 1,997,248 |.. ......1.340 ...07/07/2021 .. 07/12/2026 ...
20449-AF-4 ... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING |- 1L.EFE ... ...83.1810 |... 249,543 |.... ... 300,000 |.. 299,395 |.oeeeeriiieeeenn0 e 110 [0 0 [0 12800 . 1.841 ...03/03/2021 ...|....03/08/2028 ...
30040W-AR-9 ..... EVERSOURCE ENERGY .. 2.AFE ..|... ...98.6080 |... 03,296,421 [oeeiiiiiiinnnn0 381 [0 010040600 . 4.627 ....06/22/2022 ...|....07/01/2027 ...
30212P-BH-7 ..... EXPEDIA GROUP INC T .. 2.CFE ..|... . ...80.4130 |... . reeeeneneeeeennn 215,647 [0 0 38 [0 0]l 2.950 | 2.973 ....02/19/2021 ...|....03/15/2031 ...
303075-AB-1 ..... FACTSET RESEARCH SYSTEMS INC .....ovvvvvvvvenniiviinnnns fooe vennnnnns 1,2 e L2.CFE e 1,693,302 |...83.8400 |.............. 1,425,280 |...oevnnnnnens 1,700,000 |.............. 1,693,778 |.oovvveenennnnn0 o476 [0 a0 f1L0.3.450 3.497 ...02/15/2022 ... |....03/01/2032 ...
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303901-AB-8 ..... FAIRFAX FINANCIAL HOLDINGS LTD ....ccvvvveniivvinnnnnnfonn oee [ (U L 2BFE | 1,260,869 . 106.5030 [.......ccevnn 1,127,867 |.oevvvvnnnnnns 1,059,000 |..cevvvunnnnns 1,137,889 |.oovvvvniens 0 fooeeeeenn (21,287) |0 [0 s 8.300 |...... 5.717 ....03/22/2016 ...|....04/15/2026 ...
304071-AA-1 ... FAIRFAX (US) INC .. 2.BFE ..|... ...97.5420 |....coonennnns 1,589,935 |.... .1,630,000 |.. .... 1,650,726 0 [ (12,168) |0 o0 e 4.875 |...... 4.054 ...03/27/2019 ...|....08/13/2024 ...
31620M-BW-5 ..... FIDELITY NATIONAL INFORMATION SERVICES I .... .. 2.BFE ..|... ...97.5600 |.......oeennns 1,463,400 |.... .1,500,000 |.. .... 1,497,819 O 204 |0 [0 4.700 |...... 4.736 ....07/06/2022 ...|....07/15/2027 ...
31620R-AJ-4 ..... FIDELITY NATIONAL FINANCIAL INC . .. 2.BFE ..|... . ...84.4080 |... .... 1,247,635 O e 274 0 o0 e 3.400 |...... 3.429 ....06/09/2020 ...|....06/15/2030 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST .. 1.F FE ..|... .. 1,106,490 |...88.7820 |... .... 1,104,001 JLU PR ( 17 )N AR | I RPN | ) AN 1.625 |...... 1.502 ....01/08/2021 ...|....01/15/2026 ...
361582-AD-1 ..... GEICO CORP .. 1.DFE ..|... .. 1,488,663 |. 101.3870 |... 1,267,338 |.... .... 1,276,964 0 [ (48,907) |veeeeeeeeeen0 [0 e 7.350 |...... 3.271 ...05/30/2018 ...|....07/15/2023 ...
369550-Al-8 ..... GENERAL DYNAMICS CORP ... .. 1.G FE ..|... ...2,420,325 |...98.0380 |... 2,450,950 |.... .... 2,490,838 O e 14,446 |0 [0 1.875 |...... 2.473 ....11/14/2017 ...|....08/15/2023 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... ...92.9130 |... 3,716,520 |.... . ... 3,844,395 JLO N O [0 74T ARt | B IR | ) AU 3.691 |...... 4.509 ....06/02/2022 ...|....06/05/2028 ...
38141G-YA-6 ..... GOLDMAN SACHS GROUP INC . 1FFE .. ...87.6910 |. .. 3,946,005 |. .4,500,000 .4,500,000 |.. .0 1431 ... 1431 ....03/01/2021 .. 03/09/2027
403949-AB-6 ..... [HF SINCLAIR CORP . .2.CFE .. . 100.0840 |. ..405,340 |. ..405,000 429,814 |.. .0 .5.875 |......3.697 ....08/13/2019 .. 04/01/2026
404280-BK-4 ..... [HSBC HOLDINGS PLC .1.GFE .. ...92.1540 |. .. 4,239,084 |. .4,600,000 . 4,503,455 |.. .0 ......4.041 |......4.468 ....06/02/2022 .. 03/13/2028 ...
404280-DF-3 ..... HSBC HOLDINGS PLC .. |- 1.GFE ... .. 1,000,000 |...94.5210 |... .1,000,000 |.. ....1,000,000 O o0 0 o0 e 4.755 |...... 4.757 ...06/31/2022 ...|....06/09/2028 ...
437076-CP-5 ..... HOME DEPOT INC .. 1.F FE ..|... 2,984,430 |...88.8570 |... .3,000,000 |.. ....2,985,478 O e 1,048 |0 [0 e 3.250 |...... 3.311 ....03/24/2022 ...|....04/15/2032 ...
445658-CF-2 ... J B HUNT TRANSPORT SERVICES INC .. 2.AFE ..|... ...96.8320 |... O e (1,512) |0 o0 e 3.875 |...... 3.569 ....08/29/2019 ...|....03/01/2026 ...
45685N-AA-4 ..... ING GROEP NV |- .G FE ... ...97.6550 |... O 310 0 [0 e 4.625 |...... 4.666 ....11/08/2018 ...|....01/06/2026 ...
456866-AM-4 ..... TRANE TECHNOLOGIES CO LLC . |--2.BFE ... . 103.7830 |... 0 [ (1,108) |0 o0 e 6.443 |...... 5.684 ....09/24/2002 ...|....11/15/2027 ...
458140-BD-1 ..... INTEL CORP .. 1.EFE ..|... ...97.4110 |... 3,277,880 |.... JLUI PO (< (0 FUUUURURRUUOR | [ IR | B R 2.875 |...... 2.681 ....12/13/2017 ...|....05/11/2024 ...
459200-AR-2 ... INTERNAT IONAL BUSINESS MACHINES CORP .... .. 1.G FE ..|... . 105.7780 |... 3,659,919 |.... .... 3,934,867 0 [ (95,282) |oveee 0 [0 e 6.220 |...... 2.993 ...07/15/2019 ...|....08/01/2027 ...
46188B-AD-4 ..... INVITATION HOMES OPERATING PARTNERSHIP L . .. 2.CFE ..|... ...87.4890 |... 874,890 |.... 997,560 O e 170 |0 [0 e 4.150 |...... 4.182 ....03/25/2022 ...|....04/15/2032 ...
46625H-RY-8 . JPMORGAN CHASE & CO ... 1.F FE .. ...93.4300 |. ..1,308,020 |. . 1,466,156 |.. .0 ..(15,180) | .3.782 |...... 2.556 ....01/09/2020 .. 02/01/2028
46647P-BJ-4 . JPMORGAN CHASE & CO 1.EFE .. ...93.3%0 |. ..466,980 |. 571,862 |.. .0 (9,038) |. 4,493 |......2.321 ....12/13/2021 .. 03/24/2031
46647P-BX-3 ..... JPMORGAN CHASE & CO 1EFE .. ...76.4920 |. ..688,428 |. 900,000 |.. .0 .1.953 |......1.953 ....01/28/2021 .. 02/04/2032
46647P-DF-0 ..... JPMORGAN CHASE & CO .1EFE .. ...94.0860 |. .. 2,352,150 |. .2,500,000 |.. .0 .4.565 |......4.566 ....06/07/2022 .. 06/14/2030 ...
468223-AH-5 . JACKSON LABORATORY ... 1.E FE .. ...95.9560 |. ..959,560 |. .1,000,000 .1,000,000 |.. .0 ......3.642 |......3.643 ...03/12/2018 .. 07/01/2025 ...
46849L-TC-5 ..... JACKSON NATIONAL LIFE GLOBAL FUNDING . |- LFFE ... ...96.0040 |... ... 800,000 |.. 799,410 LU Y72 I N | I RN | ) AN 3.875 |...... 3.907 ....06/06/2018 ...|....06/11/2025 ...
476556-DB-8 ..... JERSEY CENTRAL PONER & LIGHT CO . .. 2.AFE ..|... ...98.5950 |... ... 600,000 |.. 0 [ (19,634) |0 o0 e 4.700 |...... 1.350 ....08/31/2021 ...|....04/01/2024 ...
478160-CE-2 ..... JOHNSON & JOHNSON .. 1.AFE ..|... ...94.5400 |... JLU R (% (-0 MO | I RPN | ) AN 2.950 |...... 2.753 ....08/22/2017 ...|....08/03/2027 ...
494368-B0-5 ... KIMBERLY-CLARK CORP .. 1.F FE ..|... ...95.5010 |... JLO I O - 1151 I ARt | B IR | ) AU 2.650 |...... 3.332 ....01/30/2019 ...|....03/01/2025 ...
527288-BE-3 ..... JEFFERIES FINANCIAL GROUP INC ... .. 2.BFE ..|... . . 100.0010 |... O o862 o0 [0 e 5.500 |...... 5.622 ...05/04/2016 ...|....10/18/2023 ...
53706R-AS-5 ..... LITTLE COMPANY OF MARY HOSPITAL OF INDIA .... .. 1.G FE ..|... .. 250,000 |...85.0860 |... 250,000 JLO I N | [ AP | B IEUPRPRRIN | B FOU 3.871 |...... 3.871 ....08/17/2021 ...|....11/01/2040 ...
539439-AQ-2 .| LLOYDS BANKING GROUP PLC .. .1.GFE .. ...89.9300 |. 1,211,700 |.. .0 .3.574 |......4.171 ....04/11/2018 .. 11/07/2028 ...
540424-AQ-1 ..... [LOEWS CORP ... 1.G FE .. ...99.1180 |. .828,035 |.. .0 .2.625 |......2.591 ....08/04/2017 .. 05/15/2023
575674-AA-4 ..... [MASSACHUSETTS HIGHER EDUCATION ASSISTANC .1.DFE .. ...82.5170 |. 500,000 |.. .0 .2.673 |......2.673 ....03/11/2021 .. 07/01/2031
5762911-CH-1 . MASSMUTUAL GLOBAL FUNDING I ..... .. 1.BFE .. ...95.3530 |. 899,111 |.. .0 .3.400 |......3.433 ....03/05/2019 .. 03/08/2026
606769-AG-2 ..... MITSUBISHI CORP .............. |- 1.FFE .. ...87.5800 |. A . 1,494,206 |.. .0 Ln 10126 1,287 ....07/08/2021 .. 07/15/2026 ...
60687Y-AN-1 ..... MIZUHO FINANCIAL GROUP INC .. .. 1.G FE ..|... ...90.8100 |... 1,634,580 |.... .... 1,846,306 O e (9173) |0 o0 e 3.170 |...... 2.584 ...01/09/2020 ...|....09/11/2027 ...
60687Y-AP-4 ..... MIZUHO FINANCIAL GROUP INC .. |- .G FE ... ...99.7760 |... 997,760 |.... 999,857 O 812 o0 [0 3.549 |...... 3.633 ....04/11/2018 ...|....03/05/2023 ...
617446-8C-6 ..... MORGAN STANLEY |- 1.GFE ... ...97.6490 |... .. 2,441,225 |.... 2,511,117 JL I O 111D N ARt | B FUUUPRPRRIN | ) AU 4.000 |...... 3.816 ...04/09/2018 ...|....07/23/2025 ...
61747Y-ET-8 ..... MORGAN STANLEY ... .. 1.EFE ..|... ...98.2860 |... 1,965,720 |.... ....2,000,000 O RN | I N | RN | B SN 4.679 |...... 4.682 ....07/18/2022 ...|....07/17/2026 ...
61945C-AC-7 ..... MOSAIC CO .. 2.BFE ..|... ...99.1660 |... 1,859,363 |.... .. ....1,880,148 O e (7,991) |0 o0 e 4.250 |...... 3.803 ....09/21/2017 ...|....11/15/2023 ...
63743F-YP-5 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ... |- LFFE ... ...98.8100 |... ..450,000 |.. ....451,080 LU R (70D N AU | I RPN | ) S 3.000 |...... 2.550 ....06/16/2016 ...|....07/15/2023 ...
63902H-AC-3 ... NATURE CONSERVANCY .. 1.DFE ..|... ...99.9080 |... 699,356 |.... . 700,000 |.. ... 700,000 JLO N I | [ APPSR | B IR | B FOUN 5.520 |...... 5.518 ...02/05/2019 ...|....02/01/2024 ...
6495201-D0-3 ..... NEW YORK LIFE GLOBAL FUNDING ........... .. 1.AFE ..|... ...90.5460 |... 1,358,190 |.... ... 1,499,232 LU RN 1< T AU | N RN | ) FN 0.950 |...... 0.971 ...06/17/2020 ...|....06/24/2025 ...
6533%K-CJ-7 . NEXTERA ENERGY CAPITAL HOLDINGS INC L2.AFE .. ...98.0740 |. .. 2,358,776 |. .2,398,362 |.. .0 ......5.000 |......5.009 ....06/21/2022 .. 07/15/2032 ...
66989H-AJ-7 ..... NOVARTIS CAPITAL CORP ... .. 1.DFE ..|.. ...95.8580 [.....eennnns 1,725,444 ... .1,800,000 |. ... 1,823,762 .0 .. . (8,612) [0 0 3.000 |...... 2.480 ...06/18/2019 ...|....11/20/2025 ...
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67080L-AA-3 ..... NUVEEN LLC ©.iviiiiieeiiiiiie e s LACFE s 994,030 |...92.8750 |....cevvvvvnnnnns 928,750 |evvuunnenns 1,000,000 (U O LSIC IV O R RN I SO 3144 I NN 4.073 ....10/17/2018 ...|....11/01/2028 ...
675553-AA-9 ..... OCHSNER CLINIC FOUNDATION . .. 1.G FE ..|... . 101.0030 |... ..250,000 |.. O e (3,183) [0 o0 000050897 | 3.270 ....01/28/2021 ...|....05/15/2045 ...
68389X-AS-4 ..... ORACLE CORP ...evveieiiirnineierinniineeeennnnneesennnnns foeeven [ eeeeees [T .. 2.BFE ..|... ...99.2310 |... .2,200,000 |.. O [ (8,302) [0 [0 [0l 3,625 |l 3.232 ....01/15/2019 ...|....07/15/2023 ...
68389X-BL-8 ..... ORACLE CORP .. 2.BFE ..|... ...98.0140 |... .1,000,000 |.. . 0 . e 188 [0 |0 [002,400 . 2.419 ....10/16/2017 ...|....09/15/2023 ...
694308-HG-5 ..... PACIFIC GAS AND ELECTRIC CO . .. 2.CFE ..|... ...97.9320 |... ... 300,000 |.. ....316,530 O 0 0 00000030750 |l 2.026 ....07/16/2020 ...|....02/15/2024 ...
694308-HII-2 ..... PACIFIC GAS AND ELECTRIC CO ... .. 2.CFE ..|... ...94.3440 |... 660,408 |.... . 700,000 |.. ....739,697 O e 0 [0 0022082500 |- 2.213 ...07/15/2020 ...|....06/15/2025 ...
694308-JII-8 ..... PACIFIC GAS AND ELECTRIC CO .... .. 2.CFE ..|... ...86.4500 |... 778,050 |.... . 900,000 |.. ....896,499 O 881 L0 000002232000 |- 3.078 ....06/01/2021 ...|....06/15/2028 ...
694308-KG-1 ..... PACIFIC GAS AND ELECTRIC CO ... .. 2.CFE ..|... ...97.5790 |... .1,000,000 |.. ....997,134 O e 144 L0 00122050900 |- 5.940 ...06/06/2022 ...|....06/15/2032 ...
6944PL-28-4 ... PACIFIC LIFE GLOBAL FUNDING .. 1.DFE .. ...90.6540 |. ..453,270 |. . 500,000 499,441 .. .0 .1.246 ....06/17/2020 .. 06/24/2025
717081-ES-8 ..... PFIZER INC 1EFE .. ...97.7600 |. .. 2,444,000 |. .2,500,000 .2,508,740 |.. .0 (7,578) |. .2.632 ....04/10/2019 .. 03/15/2024
74005P-BF-0 ..... LINDE INC . 1FFE .. ...99.9070 |. 1,358,735 |. .1,360,000 1,359,351 |.. .0 . 4,628 |. ......3.050 ....03/06/2018 .. 02/21/2023 ...
74005P-BQ-6 ..... LINDE INC .... .. 1.F FE ..|... ...95.9390 |... ... 500,000 |.. 505,279 0 . L (1784) [0 |0 0082200 . 2.810 ...10/11/2017 ...|....01/30/2026 ...
T4256L-EE-5 ..... PRINCIPAL LIFE GLOBAL FUNDING II ... .. 1.EFE ..|... ...90.9450 |... ....2,199,093 O 389 0 [0 000 12250 | 1.267 ...06/16/2020 ...|....06/23/2025 ...
743315-AZ-6 ..... PROGRESSIVE CORP .. 1.F FE ..|... ...86.8280 |... O i 87 o0 feil0.22223.000 |- 3.028 ....08/02/2022 ...|....03/15/2032 ...
744560-CH-7 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1.F FE ..|... ...79.4880 |... O 315 0 [0 0000010900 |- 1.927 ....08/17/2021 ...|....08/15/2031 ...
756109-BE-3 ..... REALTY [NCOME CORP .. 1.G FE ..|... ...98.8610 |... 0 e (6,648) [0 o0 el 40625 |l 3.382 ....06/19/2019 ...|....11/01/2025 ...
75951A-AJ-T7 ..... RELIANCE STANDARD LIFE GLOBAL FUNDING 11 ...covvvunifon voe]neeen [T i .. 1.EFE ..|... ...98.6980 |... . .. O e 189 0 00000032850 |l 3.862 ....09/12/2018 ...|....09/19/2023 ...
760759-AM-2 ..... REPUBLIC SERVICES INC .. 2.BFE ..|... ...99.8210 |... 161,710 |.... ... 162,000 |.. 162,275 0 . L (88AT) [0 |0 [ 4750 o 3.350 ...04/11/2018 ...|....05/15/2023 ...
76169X-AB-0 ..... REXFORD INDUSTRIAL REALTY LP .. .. 2.AFE ..|... ...76.6260 |... 383,130 |.... ... 500,000 |.. 495,694 0. a6 [0 020150 2.260 ....08/04/2021 ...|....09/01/2031 ...
76209P-AB-9 ..... RGA GLOBAL FUNDING ............... .. 1.EFE .. ...84.6950 |. .. 1,609,205 |. .1,900,000 1,898,322 |.. .0 .4 .2.716 ....01/10/2022 .. 01/18/2029
78448T-AF-9 ..... SMBC AVIATION CAPITAL FINANCE DAC L2.AFE .. ...81.9990 |[. .. 1,147,986 |. . 1,400,000 . 1,399,933 |.. .0 L1 .2.301 ....06/08/2021 .. 06/15/2028
808513-AX-3 ..... CHARLES SCHIIAB CORP ... 1FFE .. ...97.6330 |. ..976,330 | .1,000,000 1,027,155 |.. .0 .. (11,726) | .2.584 ....06/14/2019 .. 05/21/2025
808513-BT-1 ..... CHARLES SCHWAB CORP o A 1FFE .. ...78.2530 |. 1,005,542 |. . 1,400,000 .1,397,830 |.. .0 el .1.969 ....08/24/2021 .. 12/01/2031 ...
81762P-AE-2 ..... SERVICENOW INC ......... T A L2.AFE .. ...76.5020 |. .. 1,147,530 |. .1,500,000 . 1,495,656 |.. .0 532 | ... 1.440 ...08/06/2020 .. 09/01/2030 ...
842400-GN-7 ..... SOUTHERN CALIFORNIA EDISON CO . .. 1.G FE ..|... ...96.7480 |... ... 750,000 |.. 759,707 0 | L (3,798) [evviiiiiiiiin0 00000030700 3.141 ....03/30/2020 ...|....08/01/2025 ...
842400-HD-8 ..... SOUTHERN CALIFORNIA EDISON CO ... .. 1.G FE ..|... ...82.4010 |... .1,400,000 |.. 1,395,572 O e 466 o0 k0]l 2,500 |- 2.542 ....06/09/2021 ...|....06/01/2031 ...
842400-H0-9 ... SOUTHERN CALIFORNIA EDISON CO ... .. 1.G FE ..|... ...97.9200 |... .1,000,000 |.. O 244 0 00000040700 . 4.748 ....06/18/2022 ...|....06/01/2027 ...
853254-BS-8 ... STANDARD CHARTERED PLC .. .. 1.G FE ..|... ...89.8640 |... .1,600,000 |.. 0 [ (30,247) |0 o0 el 40644 | 2.363 ....07/23/2021 ...|....04/01/2031 ...
857477-BC-6 ..... STATE STREET CORP .. 1.EFE ..|... ...98.8420 |... ... 800,000 |.. O 0 0 [0 000080776 | 3.711 ....11/28/2018 ...|....12/03/2024 ...
86562-AR-1 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. .. 1.G FE ..|... ...92.4650 |... .1,900,000 |.. 1,963,047 0 [ (12,958) [0 o0 030364 | 2.583 ...01/09/2020 ...|....07/12/2027 ...
86677K-AA-4 ..... SUN HEALTH SERVICES .1.GFE .. ...92.7900 |. ..495,000 ....495,000 |.. .0 .2.980 ....10/11/2019 .. 11/15/2027 ...
86944B-AF-0 ..... SUTTER HEALTH .. 1FFE .. ...90.7920 |. .1,100,000 .1,100,000 |.. .0 .1.321 ....10/22/2020 .. 08/15/2025
87612G-AA-9 ..... TARGA RESOURCES CORP .. .2.CFE .. ...86.0360 |. . 800,000 .798,563 |.. .0 .4.222 ...08/23/2022 .. 02/01/2033
87612K-AA-0 ..... TARGA RESOURCES CORP .. .2.CFE .. ...98.0130 |. .1,000,000 .998,610 |.. .0 .5.23 ....06/22/2022 .. 07/01/2027
883203-BII-0 ..... TEXTRON INC . .2.BFE .. ...96.1770 |. . 210,000 .208,79 |.. .0 oo 4193 ....06/22/2018 .. 03/15/2026 ...
88579Y-AV-3 ..... .. 1.EFE ..|... ...92.2280 |... . . .3,000,000 |.. ... 2,950,476 O e 12,514 0 00002250 |- 2.721 ...06/21/2017 ...|....09/19/2026 ...
902613-AS-7 ..... UBS GROUP AG .. 1.G FE ..|... .. 4,000,000 |...96.6490 |... 3,865,960 |.... .4,000,000 |.. ....4,000,000 O 0 0 [0l 40703 | 4.702 ....08/01/2022 ...|....08/05/2027 ...
907818-EH-7 ..... UNION PACIFIC CORP . .. 1.G FE ..|... .. 2,079,616 |...94.5610 |... 2,080,342 |.... .2,200,000 |.. ....2,142,653 0 16,820 [0 feeeiiiiel0 102,750 |- 3.630 ....01/23/2019 ...|....03/01/2026 ...
92343V-EN-0 ... VERIZON COMMUNICATIONS INC ...cvvvnnvvriinnnnnnecnnnans foee vee | e [T .. 2.AFE ..|... 1,972,260 |...96.8860 |... ..1,937, .2,000,000 |.. .... 1,990,684 O 4152 0 000000032376 | 3.606 ....04/10/2018 ...|....02/15/2025 ...
928563-AE-5 ... VMWARE INC .. 2.CFE ..|... ...96.7910 |... O e (13,347 [0 o0 ]l 40650 |- 2.625 ....07/16/2020 ...|....05/15/2027 ...
949746-RII-3 ... WELLS FARGO & CO ... .. 2.AFE ..|... ...93.5310 |... JLUJ R I 1V AR N RPN o I A 1[04 I AN 3.631 ....06/19/2019 ...|....04/22/2026 ...
95000U-20-4 ... WELLS FARGO & CO ... . .. 2.AFE ..|... ...93.9930 |...covnnnnnnns 1,879,860 |.... . . ... 1,965,923 0 3,308 [0 feeiiel0 el 40150 | 4.474 ...06/02/2022 ...|....01/24/2029 ...
95000U-2U-6 ..... WELLS FARGO & €O ..ivvvvveniiiiiiiiniiiiiiiiineeicinnnnns foan oae v (1,25 L 2AFE L 3,000,000 |...84.2400 |.............. 2,527,200 |....ccvunnnnns 3,000,000 |..eevunnnnnns 3,000,000 |.eeeeuniiiinnns 0 fooeviiiiiinenn0 o0 o0 )00 80350 oL 3.351 ...02/23/2022 ... |....03/02/2033 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 187,648,402 | XXX 172,231,350 185,419,000 186,374,911 0 (373,986) 0 0 XXX XXX XXX 1,862,994 5,016,107 XXX XXX
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12555D-AB-1 ..... CIM 2019-INV1 A2 — CMO/RMBS .......eevnvvrvimnnnnnrnnnns foee ven | s 4 s .. 1.AFE .. ...96.2750 0 fooeereeee 1,145 |0 [0 5.389 |...... 2.563 [MON ..... |oevevnnniiiiinnnnns [ 1 PO 5,244 |....04/05/2019 ... [....02/25/2049 ...
12661X-AC-6 ..... CSMC 21INV1 A3 - CMO/RMBS ... AFE ... ...80.2700 |... 0 [ (2,480) |veeeeeeeeeen0 [0 e 2.500 |...... 2.275 [ MON ..... ... 27,825 |....08/25/2021 ...|....07/25/20%6 ...
17290F-BA-6 ..... CMLTI 22INV1 A3B - CMO/RMBS . AFE .. ...83.4730 |... LU R (11[¢) N MO | I RPN | ) A 3.000 |...... 3.070 |MON ..... .. 125,262 |....02/04/2022 ... |....11/27/2061 ...
19688G-AA-1 ..... COLT 2021-4 A1 - CMO/RMBS ... AFE ... ...81.2000 |... O e (28) |0 o0 e 1.397 |...... 1.392 [MON ..... . 16,657 |....10/14/2021 ...|....10/25/2066 ...
24381W-AC-2 ..... DRMT 2021-2 A3 - CMO/RMBS ... FFE ... ...79.9490 |... O e 15 o0 [0 1.260 |...... 1.234 [MON ..... . 12,261 |....06/08/2021 ...|....04/26/2066 ...
36167H-AA-3 ..... GCAT 21NQM3 A1 - CMO/RMBS ... AFE ... ...79.5310 |... 764,251 JLO N U ( (1)) ARt | B IUUPRPRRTIN | B AU 1.001 |...... 1.089 ....06/18/2021 ...|....05/25/2066 ...
36168K-AA-5 ..... GCAT 21NQM5 A1 - CMO/RMBS ... AFE .. ...78.5900 |... .. ... 1,652,145 LU R 1) N N | N RPN | ) AN 1.262 |...... 1.261 ....09/29/2021 ...|....07/26/2066 ...
36263K-AB-7 ..... GSMBS 21INV1 A2 - CMO/RVBS .. AFE ... ...80.2700 |... 1,325,340 |.. .... 1,353,852 JO I O (11515 ARt | B IR | ) AP 2.500 |...... 2.1 ...08/23/2021 ...|....12/26/2051 ...
552751-AA-7 ..... MFRA 20NQM2 A1 - CMO/RMBS ... AFE .. ...89.6770 |. ..587,275 .587,249 |.. .0 .1.381 |......1.378 ....10/23/2020 .. 04/27/2065
552754-AA-1 . MFRA 2020-NaM1 A1 - CMO/RMBS A FE .. ...91.7660 |. ..430,574 430,571 |.. .0 .1.479 |......1.795 ....08/26/2020 .. 03/25/2065
552757-AA-4 . MFRA 2020-NQM3 A1 - RMBS .. AFE . ...91.2120 |. ..490,501 .490,490 |.. .0 ......0.97 ...12/04/2020 .. 01/26/2065 ...
55283I-AA-9 ..... MFRA 21NQM2 A1 - RMBS AFE . .. 81.1770 |... .3,291,962 |.. ....2,713,240 O e 857 o0 0l 12029 . 1.603 ....12/12/2022 ...|....11/25/2064 ...
59981B-AC-8 ..... MCMLT 19GS1 A1 - CMO/RMBS AFE . ...92.9170 |... ..405,493 |.. ....405,715 LU R (< 11+ N N B RPN | ) AN 2.750 |...... 2.508 ....10/15/2019 ...|....07/25/2059 ...
59981T-AC-9 ..... MCMLT 2019-GS2 A1 - CMO/RMBS .. AFE . ...93.4970 |... ..434,921 |.. ....435,998 JLO I O (-1c'5) i FORRRPRRR | B ISP | B FOUN 2.750 |...... 2.465 ...10/24/2019 ...|....08/25/2059 ...
62917J-AA-8 ..... NLT 21INV2 A1 - CMO/RMBS .. AFE .. ...78.6250 |... .1,645,451 |.. .... 1,290,533 O o590 o0 [0 e 1.162 |...... 2.050 ....11/30/2022 ...|....08/25/2056 ...
64352V-NY-3 ..... NCHET 2005-C A2D - RMBS ... F FE . ...99.1300 |... O e 3974 |0 0 e 5.069 |...... 1.653 ....07/23/2020 ...|....12/25/2035 ...
64828X-AA-1 ..... NRZT 2020-RPL1 A1 - CMO/RMBS .. AFE . ...91.1280 |... . LU R (< T (1[0 DN N | N RPN | B SN 2.750 |...... 1.853 ....01/30/2020 ...|....11/25/2059 ...
64820V-AA-4 ..... NRZT 18RPL1 A1 - CMO/RMBS AFE . ...94.2400 |... 804,971 |.... ....913,400 O [ (984) |0 [0 e 3.500 |...... 3.162 ...07/22/2020 ...|....12/26/2057 ...
64830J-AA-8 ..... NRZT 22NQM1 A1 - CMO/RMBS ... LA FE . ...85.9200 |... 2,921,272 |.... 22,978,665 |...oiiiinnnnnnn (U 2 A AN | Y AU | B KN 2.217 |...... 2.805 ....12/13/2022 ...|....04/25/2061 ...
81744L-AZ-T ..... SEMT 2007-2 1A2 - CMO/RMBS 3.AFE ...92.0510 |. ..1,189,194 |. 1,189,194 |.. .(84,638) |. 9,146 .4.733 |......3.461 ...02/09/2022 .. 06/20/2036
85573H-AA-8 ..... STAR 212 A1 - CMO/RMBS .. AFE . ...92.3040 |. ..827,384 |. .896,341 |.. .0 (16) |. .0.943 |......0.941 ....06/12/2021 .. 05/25/2065
85573\-AA-7 ..... STAR 2020-3 A1 - CMO/RMBS . AFE . ...91.5220 |. ..197,120 |. 215,372 |.. .0 0] .1.486 |......1.483 ....08/05/2020 .. 04/25/2065
89177B-AA-3 ..... TPMT 2019-1 A1 - RMBS ... AFE . ...94.0910 |. .909,852 1,027,117 |.. .0 ..(11,994) | .3.750 |......0.934 ....00/25/2020 .. 03/25/2058 ...
89177H-AA-O ..... TPMT 2019-HY2 A1 - RMBS AFE . ...99.0610 |. ..639,100 ... 668,917 |.. .0 17,175 |. ......5.389 |......1.779 ...01/31/2020 .. 05/25/2058 ...
89177L-AM-5 ..... TPMT 2019-3 A1 - RMBS ... AFE . ...94.8570 |... , 142,698 |.... .. .... 1,272,966 O e 12,281 |0 [0 3.750 |...... 0.588 ....08/12/2020 ...|....02/25/2059 ...
89177X-AA-5 ..... TPMT 2019-HY3 A1A - RMBS .. AFE ..|... . ...98.9100 |... ..407,212 |.. ....419,982 0 . 12,829 [0 [0 | 5.389 |...... 2.152 ...10/22/2019 ...|....10/27/2059 ...
92538E-AA-5 ... VERUS 21R3 A1 - CMO/RWBS .. e |4 | LAFE L ..659,080 |...86.1820 |... ..659,082 |.. ....659,146 O i 70 0 [0 e 1.020 |...... 0.978 ....06/19/2021 ...|....04/25/2064 ...
92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RMBS ........eoeieeeiniiiaaeennnns L AFE 1,789,623 |...84.2190 |.......eennnns 1,507,214 |........c.... 1,789,637 [.oeevvnnnnnnns 1,796,452 [...oooevennnnnnss 0 foieeeeeena 6,826 e o0 s 1.824 |...... 2.138 ...12/16/2021 ...|....11/26/2066 ...
1029999999. Subtotal - Bonds - Industrial and Miscella
Residential Mortgage-Backed Securities 31,350,617 [ XXX 27,808,755 32,447,897 31,265,644 XXX XXX XXX XXX
00217V-AA-8 ..... AREIT 22CRE7 A = CMBS .....cevvnnirviiniiiiieinnnnnnens foee e e |45 i L LAFE e 1,995,000 |...99.0761 ,981,522 [ 2,000,000 |.eevvunninnns 2,007,884 |[.....covvvvennnn0 Jovennnnn . 12,884 [0 il [l 6.116 |...... 6.286 ....06/06/2022 ...|....06/17/2039 ...
03881B-AE-3 ..... AMMST 2020-MF1 A5 - CMBS .. .. 1.AFE ..|... ...85.1440 |... ,447,448 |.... .1,700,000 |.. e 1,737,969 [eeiiiiiel0 e (5,133) [0 [0 e 2.7%6 |...... 2.407 ....05/19/2020 ...|....05/15/2053 ...
04002P-AA-2 ..... AREIT 2021-CRES A - CMBS .. .. 1.AFE ..|... ...96.1912 |... ,235,080 |.... 1,283,984 [0 0 0 0 5.419 |...... 5.483 ....09/28/2021 ...|....11/18/2038 ...
04002V-AA-9 ..... AREIT 22CRE6 A = CMBS ...ceeveeeeeeeeneeeeeeeennieeees oo e | Cene |45 il e 1.AFE ..|... .. 1,806,304 |...95.6697 |... ,728,085 |.... . n1,806,304 |...oeiiiiienn0 o0 0 o0 e 5.08 |...... 5.584 ...01/14/2022 ...|....01/19/2037 ...
05493L-AA-4 ..... BAMLL 2021-JACX A - CMBS 1AFE .. 1,200,000 |...93.7520 |. 1,125,024 |. .1,200,000 .1,200,000 |.. .5.368 |......5.428 ....08/26/2021 .. 09/15/2038 ...
05551J-AA-8 ..... BAMLL 20BOC A - CMBS . 1AFE . ...85.6720 |. ..1,250,811 |. . 1,460,000 1,318,977 |.. .2.627 |......3.8% ....08/04/2022 .. 01/16/2032
05553B-AA-3 ..... BCP 21330N A - CMBS ... 1AFE .. ...93.3840 |. ..840,456 |. . 900,000 .908,516 |.. 5117 |...... 3.062 ....06/16/2021 .. 06/15/2038
05609C-AA-5 ..... BX 2021-21M A - CMBS . 1AFE . ...96.0810 |. .. 1,288,466 |. . 1,341,021 1,354,537 |.. .5.048 |......3.792 ....10/28/2021 .. 10/15/2036
06054M-AC-7 ..... BACM 2016-UBS10 ASB - CMBS 1AFE .. ...95.8450 |. ..463,517 |. ..483,612 479,211 .. ......3.019 |...... 3.576 ....06/15/2018 .. 07/16/2049 ...
06539X-AQ-7 ..... BANK 2020-BNK27 AS - CMBS ... oo |- 1.CFE ..)... ...79.0760 |... ,818,748 |.... .2,300,000 |.. e 2,351,875 [0 e (6,861) [0 [0 e 2.551 |...... 2.207 ...06/19/2020 ...|....04/17/2063 ...
06540T-AD-2 ..... BANK 2018-BNK11 A3 - CMBS ... woo |- 1LAFE L)L ...94.5270 |... ,323,378 |.... .1,400,000 |.. 1,564,914 |0 (30,448) [0 [0 4.046 |...... 1.660 ....07/12/2021 ...|....03/17/2061 ...
12515G-AE-7 ..... CD 2017-CD3 AAB - CMBS vee |- 1LAFE ). ...95.4920 |... 615,802 |.... 644,873 oo 842,776 |0 e 81 [0 0 e 3.453 |...... 3.611 ....05/15/2018 ...|....02/11/2050 ...
12595V-AD-9 ..... COMM 2018-COR3 A3 = CMBS ......eevvvvveniiiiinninnieens foen ee woo |- 1LAFE L) ...94.1940 |... ,318,716 |.... 1,400,000 |..oeennennnnnn 1,617,033 [ooiiiiiiiininn 0 e (20,812) [0 el s 4.228 |...... 2.510 ....04/23/2020 ...|....05/12/2051 ...
12596\W-AD-6 ..... CSAIL 2019-C16 ASB - CMBS ... e |4 e | LA FE L ...91.6980 |... ,100,376 |.... 1,200,000 |-eevenreeeenn 1,218,829 [ooeecciiiiii 0 e (5,056) [0 el s 3.142 |...... 2.685 ....06/18/2019 ...|....06/17/2052 ...
17290Y-AS-7 ..... CGCMT 2016-C1 AAB = OMBS ....eevvivivvvnnniiiiinnnnnnnns foee ven | nnnnns 4. LAFE 512,499 )...95.9960 |..........cceen 504,149 [...oovvnnnnnns 525,177 foovevviiennnn 521,134 il 1,289 0 0 s 3.003 |...... 3.517 ...05/15/2018 ...|....05/12/2049 ...
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17291D-AE-3 ..... CGCMT 2018-C5 AAB - CMBS L LAFE e 1,029,962 |...96.3480 |.......euvvnnnnns 963,480 |....uunnnnns 1,000,000 [...oeerennnnn 1,011,746 |ovveennnnnnnnnd (VI O (0 7 1 AN | Y AP | R SOV S 11 I RN 3.692 ....06/07/2018 ...|....06/12/2051 ...
26210Y-AA-4 ... DROP 2021-FILE A - CMBS ... .. 1.AFE ..|... .. 1,700,000 |...95.2320 |eeeuunnnnnnnn 1,618,944 |.... .1,700,000 |.. 1,700,000 O e 0 [0 nll50468 | 5.529 ....04/21/2021 ...|....10/15/2043 ...
362501I-AA-8 ..... GSMS 2015-590M A - CMBS ... .. 1.AFE ..|... ...91.8120 |....oovnnnnnns 1,560,804 |.... .1,700,000 |.. 1,777,130 O e (27,344) Lennl0 0000030621 | 1.915 ....10/29/2021 ...}|....10/15/2035 ...
36266D-AA-2 ..... GSMS 22GTWY A - CMBS .... .. 1.AFE ..|... . 100.6090 |... .1,900,000 |.. ,886,011 O e 29 o0 0 el 7243 | 7.400 ....08/11/2022 ...|....08/15/2039 ...
45378Y-AA-2 ..... IPT 2018-INDP A - CMBS . .. 1.AFE ..|... ...93.6750 |... ... 500,000 |.. 499,708 O e (B3) 0 feiiil0000003.763 |l 3.778 ....06/21/2018 ...|....07/10/2035 ...
46644Y-AU-4 ..... JPNBB 2015-C31 A3 - CMBS .. .. 1.AFE ..|... ...95.0840 |... L 781,317 |.. ... 780,367 0 e (2,166) [oeeeeeeeeeen0 o0 0022232801 | 3.821 ...10/01/2018 ...|....08/17/2048 ...
466510-AA-5 ..... JPNMCC 2019-FL12 A - CMBS .. .. 1.G FE ..|... ...95.0610 |... ..530,228 |.. ...530,228 O 0 0 0000050326 |l 5.402 ....09/19/2019 ...|....12/15/2031 ...
550661-AA-2 ..... LUXE 2021-TRIP A - CMBS .. 1.AFE ..|... ...95.6110 |... ..692,200 |.. 692,200 O 0 0 k00000052368 | 5.436 ....10/04/2021 ...|....10/15/2038 ...
563136-AA-8 ..... OMW 2020-1MW A - CMBS ... 1AFE .. ...85.3810 |. .1,100,000 L1,122,211 .. .0 .1.676 ....08/17/2020 .. 09/12/2039
61690Y-BS-0 ..... MSC 2016-BNK2 ASB - CMBS 1AFE . ...95.3450 |. .1,736,053 1,719,211 .. .0 .3.414 ....08/22/2018 .. 11/18/2049
61767Y-AN-0 ..... MSC 2018-H3 ASB - CMBS .. 1AFE .. ...96.3290 |. . 800,000 .809,260 |.. .0 ... 3.653 ....06/27/2018 .. 07/17/2061 ...
61770Y-AA-3 ..... MSC 2020-CNP A - CMBS ... .. 1.AFE ..|... ...76.1090 |... .1,000,000 |.. ....997,045 O 340 [0 0]l 2428 | 2.516 ...05/06/2020 ... [....04/07/2042 ...
6824D-AA-T7 ..... ONYP 2020-1NYP A - CMBS ... .. 1.AFE ..|... ...94.3390 |... .2,500,000 |.. ....2,500,000 O 0 0 [0 0000.5.268 |l 5.319 ... 12/17/2020 ...|....01/15/2026 ...
69290L-AA-5 ..... PFP 217 A - CMBS .. 1.AFE ..|... ...97.9599 |... ..386,278 |.. O 0 0 050176 | 5.230 ....08/03/2021 ...|....04/16/2038 ...
75575T-AA-1 ..... RCMT 2021-FL6 A - CMBS . .. 1.AFE ..|... ...95.1481 |... ..802,492 |.. O 0 0 [0 0000050339 | 5.403 ....08/06/2021 ...|....07/25/2036 ...
755931-AA-0 ..... RCMT 22FL10 A - CMBS .... .. 1.AFE ..|... . 100.1522 |... 1,997,160 |.. O e 1,869 [0 i l0 el 80571 | 7.457 ....10/07/2022 ...|....08/25/2037 ...
78432-AA-1 ... SFO 21555 A - CMBS ... .. 1.AFE ..|... ...91.6040 |... O 0 0 [0 0000050468 |l 5.530 ....04/30/2021 ...|....05/15/2038 ...
78486E-AA-6 ... STUD 21LIH A - CMBS .. .. 1.AFE ..|... ...96.3630 |... 963,630 |.... 1,011,892 0 e 16,387 o0 0 50176 | 3.891 ...11/05/2021 ...|....11/15/2036 ...
82286D-AA-2 ..... SGCP 22FL4 A - CMBS .. 1.AFE ..|... ...97.6266 |... 2,440,665 |.... 2,497,316 LU RS [+ 061 I N N RPN | I AN 07 N AN 6.329 ....06/13/2022 ...|....06/19/2037 ...
94989D-AN-9 ... WFCM 2015-C27 A5 - CMBS 1AFE . ...95.1450 |. ..1,807,755 |. 1,958,432 |.. .0 .1.890 ....05/21/2020 .. 02/18/2048
94989Y-BA-0 ..... WFCM 2016-C32 ASB - CMBS .. 1AFE .. ...96.8100 |. ..476,382 |. ..492,079 .490,371 |.. .0 .3.524 ....06/15/2018 .. 01/17/2059
95001J-AV-9 ..... WFCM 2018-C44 ASB - CMBS .. 1AFE . ...96.9370 |. ..969,370 |. .1,000,000 21,011,179 |.. .0 .3.705 ....04/30/2018 .. 05/17/2051 ...
95002E-BB-2 ..... WFCM 2020-C55 A5 - CMBS 1A FE L. ...84.7670 |. 1,695,340 |. .2,000,000 .2,054,626 |.. .0 (7,398) |. .2.207 ...04/29/2020 .. 02/18/2083 ...
1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities XXX 45,277,878 48,562,777 49,035,695 0 (48,329) 0 0 [ XXX XXX XXX 118,256 1,347,119 XXX XXX
02376A-AA-T ..... AMERICAN AIRLINES 2017-2 PASS THROUGH TR ... |- 2.AFE ... ...86.3290 |... ..326,518 |.... ..378,225 |.. 100 382,085 |eeeeiieeeennn0 e (298) |0 0 00080350 3.1382 . 12,671 |....01/20/2022 ...|....04/15/2031 ...
023770-AA-8 ..... AMERICAN AIRLINES 2015-1 PASS THROUGH TR . L3.AFE .. ...83.3710 |. 678,255 ..813,539 .678,255 |.. . 3.664 . 29,124 |....04/05/2019 .. 11/01/2028 ...
02377A-AA-6 ..... AMERICAN AIRLINES PASS THROUGH TRUST SER .3.BFE .. ...86.3050 |. ..596,262 . 690,877 .596,262 |.. eeenn 4220 . 27,205 |....01/11/2019 .. 04/01/2028 ...
02379K-AA-2 ..... AMERICAN AIRLINES PASS THROUGH TRUST 202 .. .. 1.G FE ..|... ...80.4730 |... . 1,247,332 ... .1,550,000 |.. e 1,850,470 [onneiiiiiennn0 v (29) [0 002,875 2.869 . 30,080 |....10/29/2021 ...|....01/11/2036 ...
08860D-AA-1 ... BHG 22C A - ABS .. 1.AFE ..|... ...99.1750 |... ,808,893 |.... 1,823,941 |.. e 1,823,892 [0 e 0 k001050320 ). 5.384 . 21,024 |....09/12/2022 ...|....09/17/2035 ...
20268A-AA-0 ..... CBSLT 21BGS A - ABS .. .. 1.AFE ..|... .. 81.1600 |... 907,450 |.... 1,118,100 |.. LG 117,848 0 e (1) [0 0 1170 ) 1.178 . 13,082 |....09/13/2021 ...|....09/25/2051 ...
26833R-AB-4 ..... ECMC 2021-1 A1B - ABS ... .. 1.AFE ..|... ...95.2230 |... ,428,366 |.... . 1,500,022 |.. e 1,500,022 [oeeeeieeiieeen0 o0 el 0 0l 40959 | 3.684 . 33,740 |....09/14/2021 ...|....11/25/2070 ...
28628B-AA-6 ..... ELFI 2021-A A - ABS .. 1.AFE ..|... ...87.3710 |... ,246,607 |.... 1,426,534 [0 e 10 0 0l 10530 ) 1.540 . 21,832 |....10/18/2021 ...|....12/26/2046 ...
42806M-AN-9 ..... HERTZ 222 A - ABS .. 1.AFE ..|... .1,997,308 |...87.6530 |... ,753,060 |.... e 1,997,756 |0 e 48 [0 k0010122330 e 2.368 . 43,993 |....01/11/2022 ...|....06/26/2028 ...
63939K-AC-3 . NAVSL 2015-B A3 - ABS 1AFE .. ,517,308 |...98.5460 |. . 1,489,187 |. .1,535,364 |.. . 4.252 . 34,49 |....00/21/2022 .. 07/16/2040 ...
693342-AG-2 . PCG 2022-B A2 - ABS ... 1AFE . ,999,874 |...94.8860 |. 1,897,720 |. .2,000,000 .2,000,215 |.. .4.720 ....07/13/2022 .. 06/01/2039
78403D-AR-1 ..... SBATOW 2020-2 2C - RWBS 1FFE .. ,400,000 |...83.7070 |. ..1,171,898 |. . 1,400,000 .1,400,000 |.. .2.339 ....07/08/2020 .. 07/15/2052
78403D-AX-8 ..... SBATOW 2021-3 3C - RWBS 1FFE .. ,500,000 |...76.7580 |. ..1,151,370 |. .1,500,000 |.. .2.607 ....10/08/2021 .. 10/16/2056
784450-AE-1 ..... SLMA 2010-C A5 - ABS .... 1AFE .. ,937,586 |. 107.2500 |. 1,923,018 |. .1,935,530 |.. ......5.908 ....09/08/2022 .. 10/15/2041 ...
78449D-AB-2 ..... S\B 2020-PT-B A2A - ABS ... .. 1.AFE ..|... ,226,256 |...88.3250 |... ,081,069 |.... e 1,225,980 [oieeeeineennd0 e 56 [0 eeeeeeel0 Jnll 10600 - 1.559 ...10/13/2020 ...|....09/15/2054 ...
T84490M-AA-4 ..... S\B 2021-D A1A - ABS .. 1.AFE ..|... ,220,127 |...87.5990 |... ,068,869 |.... e 1,220,125 [0 e () 0 0l 10340 ). 1.345 ....08/10/2021 ...|....03/17/2053 ...
78449V-AC-0 ..... S\B 2020-PT-A A2B - ABS ... vee |- 1LAFE ). ,441,7411...96.0150 |... ,435,719 |.... e 1,523,098 |oeeeieeiienn0 e 46,554 [0 0 01l5.239 ) 3.569 ....06/11/2020 ...|....09/15/2054 ...
84858D-AA-6 ..... SPIRIT AIRLINES CLASS A PASS THROUGH CER .. voo |- 2.BFE ... ,348,339 |...89.0040 |... ,197,409 |.... 1,347,507 [0 e (309) [0 0l 40100 . 4.056 ...02/14/2019 ...|....10/01/2029 ...
88240T-AA-9 ..... ERCOTT 2022 A1 - ABS e |4 e | LA FE L ,999,972 |...94.9170 |... ,898,340 |.... . .. 202,000,482 |..oeeeeenneennn0 o511 [0 0 ]l 40265 | 4.262 ....06/08/2022 ...|....08/01/2036 ...
89231X-AA-9 ..... TALNT 2019-1 A = ABS ..eeviiiiininnniiiiiniiniiniinnnns foee ven | nnnnns 4. LAFE 1,199,598 |...96.3760 |.............. 1,156,512 | 1,200,000 |.............. 1,202,557 |ooovviiivnnnnnnn0 v 277 o0 o0 000.2.560 ). 2.642 ...06/10/2019 ...|....11/25/2031 ...
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90931E-AA-2 ..... 1 Y IR RN T .. 2.CFE .. ...84.0080 |......oeeeeennnn 780,377 |ovnnniiiinnnnnn 928,932 928,932 |0 0 0 [0 4.550 |...... 4.549 |FA ...... 14798 44,028 |....01/28/2019 ...|....08/25/2033 ...
90931G-AA-7 ..... UNITED AIRLINES PASS THROUGH TRUST 2020- .. JU FO I 1T os .. 1.G FE .. ...98.5950 |...oovuunneee 317 | 8316153 344696 a0 e (5,204) [0 [0 e 5.875 |...... 2.372 [JAJO oot e 3,921 | 18,574 |....10/14/2021 ... [....10/15/2027 ...
90932J-AA-0 ... UNITED AIRLINES 2019-2 PASS THROUGH TRUS ........cceefoee veufinnnnns 1o LAFFE i 788,111 .. 80.6880 |.................642,335 [....oooveeeennn 796,072 ovvennnnnnnn 789,024 [0 e 534 [0 0 2.700 |...... 2.845 [MN ..ot iviiiiiniiins 3,582 | 21,494 |....02/05/2021 ...|....11/01/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 30,132,142 | XXX 27,198,275 30,031,641 30,026,617 (211,458) 61,308 0 0 XXX XXX XXX 183,620 633,945 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 298,356,145 | XXX 272,516,259 296,461,315 296,702,866 (296,096) (313,430) 0 0 XXX XXX XXX 2,213,701 7,554,433 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 of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 520,899,587 | XXX 476,427,194 516,771,786 516,579,810 0 (941,802) 0 0 XXX XXX XXX 4,443,492 10,280,697 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 247,187,633 | XXX 218,238,034 248,989, 556 248,039, 162 (84,638) 640,631 0 0 XXX XXX XXX 578,360 5,947,711 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 49,224,984 | XXX 45,277,878 48,562,777 49,035,695 0 (48,329) 0 0] XXX XXX XXX 118,256 1,347,119 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 32,615,920 | XXX 29,428,412 32,186,641 32,297,130 (211,458) 20,062 0 0 [ XXX XXX XXX 214,920 721,445 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans o XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 849,928,124 | XXX 769,371,519 846,510,759 845,951,797 (296,096) (329,438) 0 0 XXX XXX XXX 5,355,028 18,296,972 XXX XXX

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

Number
1A 1ALS 561,295,437 1B..$............ 16,474,563 1C..$.......... 33,677,859 1D .$............. 20,545,931 1E..$........... 36,621,857 1F ..$............ 41,021,305 1G..$............. 70,890,735
1B  2A.$........ 29,714,782 2B ..$............ 19,715,221 2C..$ ... 13,530,396
1C 3A..8 .. .1,867,449 3B..$.. ..596,262 3C..$
1D 4A .S ... AB S e, 4C ..$
1E 5A ...% 5B ..% 5C ..$
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
000000-00-0 ... [FEDERAL HOME LOAN BANKS ... 3 P IR R, 8,707.000 |-....oeeeeeeeenn... 870,700 ... 100.000 .... 870,700 .. 12/28/2022 .. ).t e
26826C-10-0 ... [ECD INVESTMENTS, LLC ...evvvveiiiiiinnniniiiinnnnninnne [ oevemnnnnes | evvvnn]ininniiiiiiiinineccnnnns 1.000 |.eeveiniiiiiiiiinnnenn 0 0.000 .. 02/25/1999 .. ]..cees aennns
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 870,700 0 8,168 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 P P 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) 5,477,716 XXX 5,477,716 5,477,716 0 8,168 0 0 0 0 0 XXX XXX
46636U-87-6 ... |JPMORGAN:EOUITY INCRB wooniiiiiiiiiiiiiiiiee i | ........... | ........ | ............... 3,571,874.267 |......ccvvnnnnn. 80,617,202 |......... 22.570 |o.ooiiinnns 80,617,202 [......cevvnnnnns 67,187,362 |..evuniiiiiiinniiins 0 fooeiiiiinnnnns 1,732,246 [...ooiviviniiiiiinnnnns 0 e (4,434,356)]...cccceeiiiiiiiiinnns [ (4,434,356) [covvvnnnnnnnnnnnnnnnns 0[.. 12/29/2022 .| ...... ......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 80,617,202 XXX 80,617,202 67,187,362 0 1,732,246 0 (4,434,356) (4,434,356) XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 80,617,202 XXX 80,617,202 67,187,362 0 1,732,246 0 (4,434,356) (4,434,356) XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 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 XXX XXX
90334*-10-8 ... [USABLE CORPORATION .......ecevvvvnnivrrirnnnnrrriinninns [ eevemnnnnes | eevnnnnfoiiecciiiins 205,500.050 ... 391,188,532 ... 391,188,532 |....ccvvennnnnn 208,687,932 (8,236,294) ....(8,236,294) .. 09/30/2001 .| .eeees wennnn
HOP00-10-2 ... [HMO PARTNERS [ETTTTT IR 500,000.000 29,59, 024 . 29,596,024 |....coovnnnnnnns 27,143,3% A .. A 7,109,947 Ot 7,109,947 .. 12/21/2006 .. .ooes wenens
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 420,784,556 XXX 420,784,556 325,831,328 0 0 0 (1,126,347), 0 (1,126,347) XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 420,784,556 XXX 420,784,556 325,831,328 0 0 0 (1,126,347) 0 (1,126,347) XXX XXX

5989999999 - Total Common Stocks

506,879,474

506,879,474

398,496,407

1,740,414

(5,560,703),

0 (5,560,703)

5999999999 - Total Preferred and Common Stocks

506,879,474

506,879,474

398,496,407

1,740,414

(5,560,703),

0 (5,560,703)

Line

coooo
~
w

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912828-6X-3 ......... UNITED STATES TREASLRY ... . |-...04/04/2022 ... | STEPHENS INC 146,977 |.. 150,000 |..
912828-77-8 ......... UNITED STATES TREASLRY ... o|--..12/28/2022 ... |J.P. MORGAN SECURITIES LLC ... .. 12,306,406 |.. ... 13,600,000 |..
91282C-DP-3 .. .. |UNITED STATES TREASURY .... ...01/12/2022 ... |BARCLAYS CAPITAL INC. . 9,804,297 |.. ...10,000,000 |..
91282C-DY-4 . . |UNITED STATES TREASWRY .... .| Various .. 13,655,125 |.. ... 13,800,000 |..
912820-EC-1 UNITED STATES TREASLRY ... .|J.P. MORGAN SECURITIES LLC ... 8,970,820 |.. .... 9,000,000 |..
91282C-EF-4 . ..|UNITED STATES TREASURY . . | GOLDMAN SACHS & CO. ......... . 8,223,063 . 8,200,000
91282C-EH-0 . ..[UNITED STATES TREASURY . .| CITIGROUP GLOBAL MARKETS INC. . 9,913,281 10,000,000
91282C-EN-7 . .|UNITED STATES TREASURY . 05/02/2022 ... [SG AMERICAS SECURITIES, LLC .. . 6,025,656 . 6,100,000

91282C-FF-3 .........

UNITED STATES TREASLRY ... .|+ 1072172022 ... | DEUTSCHE BANK SECURITIES, INC. . ... 6,392,918 |.. ... 7,300,000 |..
91282C-FN-6 ......... UNITED STATES TREASLRY ... veer |-...00/27/2022 ... | CITIGROUP GLOBAL MARKETS INC. .. ...26,971,523 |.. ...27,000,000 |..
91282C-FZ-9 ......... UNITED STATES TREASURY ... . |....12/28/2022 ... | J.P. MORGAN SECURITIES LLC ... 9,956,250 |.. ... 10,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 112,366,316 115,150,000
021807-LS9 ......... ALTOONA PA AREA SCH DIST v.vtuveueeteeesteesesteseseesesessenessenessenessenessesesseseasesessesensesensesensasensanen | oesueenseiennen ..04/25/2022 ... |WELLS FARGO ADVISORS LLC ...vvtuverineereneasenesseseseesesseseeeseeeseneesenessenessesessesensesensesensssensaseneanas 357,595 |.veueeeenieieneeieeines 350,000
069340-GY-7 ......... BARTLETT ILL PK DIST o |---.04/1172022 .. | STIFEL, NICOLAUS & CO., INC. ... 259,500 |.. ....250,000 |..
442403-FR-7 ......... HOUSTON TEX INDPT SCH DIST .. |- 1170772022 .. | RAYMOND JAVES/FI ....135,810 |.. ....135,000 |..
471844-HS-2 ... JASPER TEX INDPT SCH DIST . |-..03/28/2022 .. | STIFEL, NICOLAUS & CO., INC. ... 204,400 |.. ....200,000 |..
478718-05-9 ......... JOHNSON CNTY KANS UNI SCH DIST No 233 +|-..02/17/2022 ... | BAIRD, ROBERT W 1+ 255,500 |.. +...250,000 |..
602366-MV-5 ......... MILWAUKEE W1S weer |-..05/03/2022 ... | STIFEL, NICOLAUS & CO., INC. ... 263,230 |.. ....250,000 |..
643153-3T-4 ......... NEI CANEY TEX INDPT SCH DIST .. oo |-..12/15/2022 ... | RAYMOND JAVES/FI ... 226,238 |.. 12,225,000 |..
64966H-HG-5 ......... NEW YORK N Y CITY HSG DEV CORP REV ... ...08/25/2022 ... |J.P. MORGAN SECURITIES LLC ... ....250,000 |.. ....250,000 |..
691610-BF-5 .........| OXFORD MICH CNNTY SCHS . 12/19/2022 ... |STIFEL, NICOLAUS & CO., INC .207,600 .200,000
721014-HC-5 ......... | PIGEON FORGE TEMN .. 11/22/2022 ... |WELLS FARGO ADVISORS LLC ... . 140,828 135,000
779120-D2-4 . .| ROUND LAKE BEACH ILL . 04/21/2022 ... | STIFEL, NICOLAUS & CO., INC .132,145 .130,000

796269-VA-3 .........

SAN ANTONIO TEX INOPT SCH DIST ... |--.-07/12/2022 ... | RAYMOND JAVES/FI ...301,500 [.. ....300,000 |..
989093-CX-5 ......... ZAPATA ONTY TEX INDPT SCH DIST .vtusesesestsessnsasensatenestenessenesbenesnenessenesnenensssensesensasensssensanens | enresesssiennaee ...04/29/2022 ... | RAYMOND JAVES/FI 361,375 [ooveiieiiiiiiecins 350,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 3,095,720 3,025,000
01170R-GV-8 ......... ALASKA HOUSING FINANCE CORPORATION ... .. |-...05/05/2022 ... |RBC CAPITAL MARKETS, LLC ... ....308,898 |.. .305,000 ..
040507-P$-8 ......... ARIZONA HEALTH FACS AUTH REV . |--..08/30/2022 ... | Zeus Securities, Inc ... 257,758 |.. ....250,000 |..
130320-09-6 ......... CALIFORNIA HEALTH FACS FING AUTH REV . |---.03/30/2022 ... | RAYMOND JAVES/FI ++..250,000 |.. +...250,000 |..
13080S-WH-3 ......... CALIFORNIA STATENIDE CMNTYS DEV AUTH REV . .+ |--..03/16/2022 ... | WELLS FARGO ADVISORS LLC ... ....267,048 |.. ....250,000 |..
13281U-AB-2 ......... THE CAMDEN COUNTY IMPROVEMENT AUTHORITY .. . |-..04/08/2022 ... | STIFEL, NICOLAUS & CO., INC. . 213,322 |.. ....200,000 |..
145352-AY-6 ......... CARROLLTON GA REDEV AUTH REV e 1271472022 . | RAYMOND JAVES/FI 1 251,250 |.. ....250,000 |..
167593-X9-8 ......... CHICAGO ILL O HARE INTL ARPT REV . |-..08/31/2022 ... | J.P. MORGAN SECURITIES LLC ... ....266,328 |.. +...250,000 |..
19463V-AS0 ......... COLLIER CNTY FLA HEALTH FACS AUTH RESIDE ... +|-..05/18/2022 ... | SINS, HERBERT J., & COMPANY, ....509,575 |.. ....500,000 |..
194689-A0-8 COLLIERS HILL MET DIST NO 2 COLO ...02/02/2022 ... [D. A. DAVIDSON & CO .... +...250,000 |.. ++..250,000 |..
196480-08-3 .........| COLORADO HSG & FIN AUTH ............ 11/09/2022 ... | BARCLAYS CAPITAL INC . 265,223 .250,000
196707-YY-3 .........| COLORADO ST BRD GOVERNORS UNIV ENTERPRIS . 12/13/2022 ... | BARCLAYS CAPITAL INC. . . 255,170 .250,000
207743-WY-7 . .| CONNECTICUT ST HIGHER ED SUPPLEVENTAL LN . .|RBC CAPITAL MARKETS, LLC .250,000 .250,000

25477T-AB-3 .
25483V-A7-9 . .
25483V-IN-7 .........
31320M-3L-7 .
313200-D8-9 ........
313200-DT-7 .........
313200-E3-3 .........
313200-EG-4

313200-F3-2 .
3133KN-K6-9 .
31400N-112-4 .
31418D-6A-5 .
31418E-DE-7 . .
34074M-A3-5 .........
340740-D9-9 .........
34074M-YZ-8 .........
37353P-IN-0 .........

..|FH 8D0803 - RMBS ...
. |FH SD8213 - RMBS ...

..|FH 808286 - RMBS
..|FH RA6617 - RMBS
.. | FN CB3364 - RMBS
..|FN MA4464 - RWBS
.| FN MA4600 - RMBS ..

..|DISTRICT COLUMBIA HSG FIN AGY
.| DISTRICT COLUMBIA REV ..

DISTRICT COLUMBIA REV ..

FH SD8214 - RIBS ...
FH SDB254 - RMBS ...
FH $D8235 - RMBS ...

FLORIDA HSG FIN CORP REV ..
FLORIDA HSG FIN CORP REV ..
FLORIDA HSG FIN CORP REV ..
GEORGIA ST HSG & FIN AUTH REV

MULTIFAMIL .

.| RAYMOND JAMES/FI ..
04/13/2022 ...
-|-...04/13/2022 ...
.|---.02/10/2022 ...
-|-...03/3172022 ...
.|---.04/209/2022 ...
-|----09/09/2022 ...

...07/25/2022 ...
12/28/2022 ...
.| BOFA SECURITIES, INC ..
.| MORGAN STANLEY & CO. LLC
.| WELLS FARGO SECLRITIES, LLC
.| MORGAN STANLEY & CO. LLC ...
.|--..06/18/2022 ...
-|-...00/29/2022 ...
..|....08/10/2022 ...

....04/12/2022 ...

WELLS FARGO ADVISORS LLC
WELLS FARGO ADVISORS LLC ...

CITIGROUP GLOBAL MARKETS INC.
CITIGROUP GLOBAL MARKETS INC.
J.P. MORGAN SECURITIES LLC ...
BMO CAPITAL MARKETS CORP
BOFA SECLRITIES, INC
MORGAN STANLEY & C0. LLC

MORGAN STANLEY & CO. LLC ...
Citigroup
BOFA SECURITIES, INC ..
RAYMOND JAMES/F I ..ottt e e s e s ettt e e e e s e e e e ennnneeeas

.251,163
.250,000

. 9,378,516
. 6,853,598
. 6,624,021
. 2,083,321
26,981,910

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

... 327,264 |..
.... 3,004,643 |..
... 11,756,719 |..
.. 14,525,120 |..
2,660,523 |..
4,740,430 |..

385,000 |..
... 271,627 |..
....250,000 |..

10,000,000
. 6,967,915
. 7,055,627
. 2,680,9%
27,911,945

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

....300,000 |..
....2,981,120 [..
... 12,000,000 |..
... 14,950,268 |..
.... 2,900,000 |..
....5,000,000 [..

385,000 |..
....260,000 |..
....250,000 |..




L€

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
38122N-D2-5 .. .. | GOLDEN ST TOB SECURITIZATION CORP CALIF .. .|....07/05/2022 ... [WELLS FARGO SECURITIES, LLC .. ....869,650 |.. .... 1,000,000 |..
392275-AC-7 . .. | GREATER ORLANDO AVIATION AUTHORITY . |--..02/09/2022 ... [WELLS FARGO SECURITIES, LLC .. ....255,000 |.. 255,000 |..
426050-HM-8 ......... HENRICO CNTY VA ECONOMIC DEV AUTH RESIDE .... ...04/07/2022 ... |PERSHING LLC .... 350,790 |.. .... 320,000 |..
45129G-KM-6 ......... IDAHO HSG & FIN ASSN NONPROFIT FACS REV 06/30/2022 ... |PIPER SANDLER & CO. . .... 258,935 |.. ....250,000 |..
45201Y-6B-8 ......... ILLINOIS HSG DEV AUTH REV ... .| BARCLAYS CAPITAL INC. ....... ....253,875 |.. ....250,000 |..
452030-Fi-6 . ..| ILLINOIS HSG DEV AUTH REV .| WELLS FARGO SECURITIES, LLC . 255,885 .250,000
45203M-KB-6 . ..| ILLINOIS HSG DEV AUTH REV ... .| RBC CAPITAL MARKETS, LLC .271,075 250,000
45505T-XV-8 . ..| INDIANA ST HSG & CMNTY DEV AUTH SINGLE F . 05/12/2022 ... |RBC CAPITAL MARKETS, LLC .524,880 .500,000
462467-M9-9 ......... IOWA FIN AUTH SINGLE FAMILY MTG REV . |-...03/11/2022 ... [RAYMOND JAMES/FI ... 257,573 |.. ....250,000 |..
462467-W4-9 ......... 10WA FIN AUTH SINGLE FAMILY MTG REV veer|....04/21/2022 ... [MORGAN STANLEY & CO. LLC ... ....261,753 |.. ....250,000 |..
462590-NG-1 ......... IOWA STUDENT LN LIQUIDITY CORP STUDENT L .... ..|....06/09/2022 ... [RBC CAPITAL MARKETS, LLC ... ....250,000 |.. ....250,000 |..
463794-KK-2 ......... IRVING TEX HOSP AUTH HOSP REV .... . |--..04/08/2022 ... |Citigroup ....250,000 |.. ....250,000 |..
485106-KR-8 ......... KANSAS CITY MO SPL OBLIG .|....05/12/2022 ... WELLS FARGO ADVISORS LLC ... ...406,728 |.. ...400,000 |..
54627R-AN-2 ......... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & . |--..05/12/2022 ... |J.P. MORGAN SECURITIES LLC ... 500,000 .. 500,000 ..
54627R-AN-0 ......... LOUISIANA LOC GOVT ENVIRONMENTAL FACS & .|-...05/12/2022 ... |J.P. MORGAN SECURITIES LLC ... .... 2,300,000 |.. .... 2,300,000 |..
S5T41R-7Y-5 ......... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... ...04/29/2022 ... [RAYMOND JAMES/FI .... 375,583 |.. ....370,000 |..
57419T-ZK-0 . ..|MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 08/26/2022 ... |J.P. MORGAN SECURITIES LLC .250,000 .250,000
57563R-RZ-4 . .. | MASSACHUSETTS EDL FING AUTH . 04/12/2022 ... |RBC CAPITAL MARKETS, LLC .219,688 .250,000
57563R-SU-4 .. .. | MASSACHUSETTS EDL FING AUTH . 06/03/2022 ... |RBC CAPITAL MARKETS, LLC .250,000 .250,000
57586N-UK-5 . .. | MASSACHUSETTS ST HSG FIN AGY .. . |--..05/25/2022 ... [RAYMOND JAMES/FI ....253,318 |.. ....250,000 |..
57587G-TN-5 ......... MASSACHUSETTS ST HSG FIN AGY HSG REV ... .|.... 1172272022 ... | Citigroup ....250,000 |.. ....250,000 |..
575896-PX-7 ......... MASSACHUSETTS ST PORT AUTH REV . |--..05/05/2022 ... [WELLS FARGO ADVISORS LLC ... ... 313,275 |.. ....300,000 |..
594654-RF-4 .. .. |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . .|-...06/02/2022 ... |BARCLAYS CAPITAL INC. . ....250,000 |.. ....250,000 |..
594654-SE-6 . .. [MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . . |--..10/28/2022 ... |BARCLAYS CAPITAL INC. . .... 375,000 |.. .... 375,000 |..
594654-8G-1 ......... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . .|-...10/28/2022 ... |BARCLAYS CAPITAL INC. . ... 336,122 |.. ....325,000 |..
59465M-4L-6 ......... MICHIGAN ST HSG DEV AUTH RENTAL HSG REV .. . |--..08/29/2022 ... [RAYMOND JAMES/FI .... 228,890 |.. ....225,000 |..
59465M-6L-4 MICHIGAN ST HSG DEV AUTH RENTAL HSG REV .. ...03/156/2022 ... |STIFEL, NICOLAUS & CO., INC. ... 476,875 |.. ....500,000 |..
60416S-XS-4 . .| MINNESOTA ST HSG FIN AGY .... . | RAYMOND JAMES/FI .......... .507, 185 .500,000
60416T-EA-2 . ..| MINNESOTA ST HSG FIN AGY . .| RBC CAPITAL MARKETS, LLC .200,938 .250,000
60416T-SV-1 . .| MINNESOTA ST HSG FIN AGY .... .|RBC CAPITAL MARKETS, LLC ... .250,000 .250,000
606092-FG-4 . ..|MISSOURI JT MUN ELEC UTIL COMMN PWR PROJ . .| STIFEL, NICOLAUS & CO., INC . 242,500 200,000
60637B-R6-9 . ..|MISSOURI ST HSG DEV COMMN SINGLE FAMILY .. 03/09/2022 ... [STIFEL, NICOLAUS & CO., INC .210,000 .210,000
60637B-V3-1 ......... MISSOURI ST HSG DEV COMMN SINGLE FAMILY . |-...05/13/2022 ... [RAYMOND JAMES/FI ....261,678 |.. ....250,000 |..
612120-EN-1 ......... MONTANA ST BRD HSG SINGLE FAMILY MTG ... . |--..08/29/2022 ... [RAYMOND JAMES/FI .... 250,750 |.. ....250,000 |..
612120-GR-0 ......... MONTANA ST BRD HSG SINGLE FAMILY MTG ... . |-...05/06/2022 ... [ STERN BROTHERS AND CO .... ... 384,419 |.. ....380,000 |..
612120-RR-8 ......... MONTANA ST BRD HSG SINGLE FAMILY MTG .|-...05/18/2022 ... [RBC CAPITAL MARKETS, LLC ....250,000 |.. ....250,000 |..
61360P-CU-2 ......... MONTGOMERY CNTY PA INDL DEV AUTH RETIREM .... . |....03/11/2022 ... | PERSHING LLC ... 445,375 |.. ....450,000 |..
63968\1-F4-6 NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . ...06/30/2022 ... |J.P. MORGAN SECURITIES LLC ... ...250,000 |.. ...250,000 |..
641279-RV-8 . ..|NEVADA HSG DIV SINGLE FAMILY MTG REV ... 03/10/2022 ... |J.P. MORGAN SECURITIES LLC .250,000 .250,000
64469D-M3-2 . .. |NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM . 10/27/2022 ... |BOFA SECURITIES, INC .. .264,713 .250,000
646080-UX-7 . ..|NEW JERSEY ST HIGHER ED ASSISTANCE AUTH .. 04/06/2022 ... |RBC CAPITAL MARKETS, LLC . 245,625 .250,000
646080-VY-4 . ..|NEW JERSEY ST HIGHER ED ASSISTANCE AUTH .. 03/15/2022 ... |RBC CAPITAL MARKETS, LLC . 239,063 .250,000
646080-10-0 . ..|NEW JERSEY ST HIGHER ED ASSISTANCE AUTH 04/22/2022 ... |RBC CAPITAL MARKETS, LLC ... . 258,800 .250,000
64613A-B0-4 ......... NEW JERSEY ST HSG & MTG FIN AGY REV . |--..04/07/2022 ... |STIFEL, NICOLAUS & CO., INC. .... 251,563 |.. ....250,000 |..
64613A-BR-2 ......... NEW JERSEY ST HSG & MTG FIN AGY REV .... .|....04/06/2022 ... STIFEL, NICOLAUS & CO., INC. ....532,738 |.. ....525,000 |..
64613A-GD-8 ......... NEW JERSEY ST HSG & MTG FIN AGY REV .... . |--..09/01/2022 ... | Citigroup ....500,000 |.. ....500,000 |..
647201-CH-3 ......... NEW MEXICO MTG FIN AUTH ... .|-...05/06/2022 ... |RBC CAPITAL MARKETS, LLC ... ....505,175 |.. ....500,000 |..
647201-RK-0 ......... NEW MEXICO MTG FIN AUTH ... . |--..01/14/2022 ... |RBC CAPITAL MARKETS, LLC ... ....500,000 |.. ....500,000 |..
647201-ST-0 ......... NEW MEXICO MTG FIN AUTH .|-...04/13/2022 ... |RBC CAPITAL MARKETS, LLC ... .... 266,090 |.. ....250,000 |..
649883-22-1 ......... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. ...05/03/2022 ... |RBC CAPITAL MARKETS, LLC ... ... 489,375 |.. ....500,000 |..
64988Y-EP-8 ......... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. ...02/02/2022 ... |RBC CAPITAL MARKETS, LLC ... ....207,836 |.. ....220,000 |..
64988Y-0G-5 . ..|NEW YORK ST MTG AGY HOMEOWNER MTG REV 02/28/2022 ... |RBC CAPITAL MARKETS, LLC .250,000 .250,000
650116-FK-7 . ..|NEW YORK TRANSN DEV CORP SPL FAC REV . 04/06/2022 ... |J.P. MORGAN SECURITIES LLC .279,308 .250,000
658207-04-0 . .|NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP . 03/24/2022 ... |RBC CAPITAL MARKETS, LLC .250,000 .250,000

658909-L9-5 .........

NORTH DAKOTA ST HSG FIN AGY

...03/31/2022 ...

RBC CAPITAL MARKETS, LLC ...

...500,000 |..

...500,000 |..




¢eld

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
658909-03-3 ......... NORTH DAKOTA ST HSG FIN AGY ... .|-...05/09/2022 ... |RBC CAPITAL MARKETS, LLC ... ....230,000 |.. ....230,000 |..
658909-T8-9 ......... NORTH DAKOTA ST HSG FIN AGY ... . |--..07/20/2022 ... |RBC CAPITAL MARKETS, LLC ... ....125,000 |.. ....125,000 |..
67756C-CZ-9 ......... OHIO ST HOSP REV ...04/27/2022 ... |WELLS FARGO ADVISORS LLC ... .... 262,485 |.. ....250,000 |..
677560-2H-9 ......... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 10/21/2022 ... |Citigroup .... 264,655 |.. ....250,000 |..
67756Q-T7-2 ......... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .|Citigroup ....250,000 |.. ....250,000 |..
677560-X5-1 . .| OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .|J.P. MORGAN SECURITIES LLC 527,775 .500,000
67884F-S7-2 . .| OKLAHOMA DEV FIN AUTH LEASE REV . .| WELLS FARGO ADVISORS LLC . 157,210 158,000
678908-4F-8 . ..| OKLAHOMA DEV FIN AUTH REV ......... 08/31/2022 ... |RBC CAPITAL MARKETS, LLC ... .250,000 .250,000
686087-T4-9 ......... OREGON ST HSG & CMNTY SVCS DEPT MTG REV .. .|...04/06/2022 ... |J.P. MORGAN SECURITIES LLC ... 262,775 |.. ....250,000 |..
68609U-BB-0 veer|....07/20/2022 ... |J.P. MORGAN SECURITIES LLC ... .... 269,215 |.. ....250,000 |..
68763G-AJ-7 ......... OSAGE CNTY KANS PUB BLDG COMMN REV ... ..|....03/29/2022 ... [RAYMOND JAMES/FI ....250,000 |.. ....250,000 |..
708790-NW-9 ......... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . . |--..05/27/2022 ... [KEYBANC CAPITAL MARKETS INC .. ... 497,755 |.. ....500,000 |..
733581-RQ-9 ......... PORT AUTHN Y & N J .|-...06/01/2022 ... [WELLS FARGO ADVISORS LLC ....256,700 |.. ....250,000 |..
735240-G4-9 ......... PORT PORTLAND ORE ARPT REV .|--..07/26/2022 ... |WELLS FARGO ADVISORS LLC ... .... 308,298 |.. ....300,000 |..
76221R-27-1 ......... RHODE ISLAND HSG & MTG FIN CORP . .|-...04/27/2022 ... [MORGAN STANLEY & CO. LLC ... ....250,000 |.. ....250,000 |..
762323-CB-7 ......... RHODE 1S ST STUDENT LN AUTH ED LN REV .. ...04/29/2022 ... |RBC CAPITAL MARKETS, LLC ... ... 341,964 |.. .... 350,000 |..
771902-HJ-5 . .. |ROCHESTER MINN HEALTH CARE FACS REV .. 03/25/2022 ... [BOFA SECURITIES, INC ..... . 271,353 .250,000
790417-AP-4 . ..| ST JOHNS CNTY FLA INDL DEV AUTH REV .. 02/04/2022 ... [WELLS FARGO ADVISORS LLC ... . 131,430 . 130,000
792905-DI-8 . ..[ST PAUL MINN HSG & REDEV AUTH HEALTH CAR . 04/05/2022 ... [STIFEL, NICOLAUS & CO., INC . 256,938 .250,000
800860-CS-5 ......... SANGER CALIF UNI SCH DIST CTFS PARTN . |--..07/19/2022 ... | STIFEL, NICOLAUS & CO., INC. ... .... 160,270 |.. .... 155,000 |..
80182Y-CM-7 ......... SANTA CRUZ CNTY CALIF REDEV SUCCESSOR AG .... .|....04/01/2022 ... [STIFEL, NICOLAUS & CO., INC. .... 226,569 |.. ....215,000 |..
83712D-V7-8 ......... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... .|--..03/18/2022 ... | Citigroup .... 266,923 |.. ....250,000 |..
83712D-Y8-3 ......... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . .|....08/24/2022 ... |Citigroup ....250,000 |.. ....250,000 |..
83756C-DII-2 ......... SOUTH DAKOTA HSG DEV AUTH . |--..04/13/2022 ... | RAYMOND JAMES/FI .. ....251,000 |.. ....250,000 |..
86607A-AX-1 ......... SUMMIT CNTY OHIO DEV FIN AUTH PORT FACS .|-...07/26/2022 ... |MORGAN STANLEY & CO. LLC ... ....200,532 |.. ....200,000 |..
876380-RH-4 ......... TARRANT CNTY TEX CULTURAL ED FACS FIN CO ... . |--..05/13/2022 ... [RAYMOND JAMES/FI ....199,163 |.. ....250,000 |..
880461-7Y-8 TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .... ...03/24/2022 ... |RAYMOND JAMES/FI .. ....250,000 |.. ....250,000 |..
88046K-CG-9 . ..| TENNESSEE HOUSING DEVELOPMENT AGENCY ... 09/30/2022 ... |Citigroup ........ .261,380 .250,000
882750-QM-7 . ..| TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE . 07/07/2022 ... |RAYMOND JAMES/FI . 193,750 .250,000
88275F-UT-4 . ..| TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . 05/04/2022 ... [Jefferies LLC ... . 540,865 .500,000
88275F-VW-6 . ..| TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . 12/02/2022 ... |BARCLAYS CAPITAL INC. . 275,095 250,000
91335V-JP-2 .. . |UNIV PITTSBURGH OF THE COMWLTH SYS OF HI . 03/28/2022 ... [STIFEL, NICOLAUS & CO., INC . 205,900 200,000

913366-DG-2 . .
914367-DJ-3 .........

-|UNIV CALIF REGTS MED CTR POOLED REV

o|-...04/2172022 ...
...06/04/2022 ...

STIFEL, NICOLAUS & CO., INC. ...

... 125,868 |..
...522,965 |..

.... 115,000 |..
...500,000 |..

UNIVERSITY KANS HOSP AUTH HEALTH FACS RE . .| Citigroup . .

914440-UN-0 ......... UNIVERSITY MASS BLDG AUTH PROJ REV +[-...03/16/2022 ... |Citigroup ....250,000 |.. ....250,000 |..
917393-AX-8 ......... UTAH CNTY UTAH HOSP REV . [--..05/10/2022 ... | WELLS FARGO ADVISORS LLC ... ....256,720 |.. ....250,000 |..
92428C-Mh-1 ......... VERMONT ST STUDENT ASSISTANCE CORP ED LN ... +[+...06/12/2022 ... |BOFA SECURITIES, INC ... 244,963 |.. ....250,000 |..
95662N-ET-1 ......... WEST VIRGINIA ST HSG DEV FD ...04/20/2022 ... |RAYMOND JAMES/FI ...250,000 |.. ...250,000 |..
968027-DX-7 . .| WILCOX CNTY ALA BRD ED CAP OUTLAY SCH WT . 03/14/2022 ... [STIFEL, NICOLAUS & CO., INC . 336,648 .335,000
976890-J0-0 . .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ... ...05/02/2022 ... [RBC CAPITAL MARKETS, LLC ..iiiiiiiiiiiiiiiiii i e e s e s e s s s s s s e s s s s s ssseeees [oeees ... 431,906 |.. .425,000 |.. ..2,975
0909999999. Subtotal - Bonds - U.S. Special Revenues 124,690,514 128,190,870 224,606
00217V-AA-8 AREIT 22CRE7 A - CMBS ...06/06/2022 ... |WELLS FARGO SECURITIES, LLC .... 1,095,000 |.. .... 2,000,000 |..
02376A-AA-7 . ..| AMERICAN AIRLINES 2017-2 PASS THROUGH TR . 01/20/2022 ... | BARCLAYS CAPITAL INC. . ....409,720 . 405,286
025816-C0-0 . ..| AMERICAN EXPRESS CO 03/01/2022 ... |BARCLAYS CAPITAL INC. . . 1,997,980 2,000,000
031162-DE-7 . | AMGEN INC ............ 02/17/2022 ... | CITIGROUP GLOBAL MARKETS INC. .498,780 .500,000
04002V-AA-9 AREIT 22CRE6 A - CMBS .. ....01/14/2022 ... [MORGAN STANLEY & CO. LLC .... 1,900,000 |.. 1,900,000 |..
05551J-AA-8 ......... BAMLL 20BOC A - CMBS ... . [...08/04/2022 ... |BOFA SECURITIES, INC 1,313,877 |.. 1,460,000 |..
060516-GL-7 ......... BANK OF AMERICA CORP .... . [-...05/02/2022 ... |BOFA SECURITIES, INC .... 3,853,640 |.. 4,000,000 |..
060516-KW-8 BANK OF AMERICA CORP .... ...07/19/2022 ... |BOFA SECURITIES, INC 500,000 |.. 500,000 |..
08860D-AA-1 . .[BHG 22C A - ABS .. 09/12/2022 ... | CREDIT SUISSE SECURITIES (USA) . . 1,999,946 . 2,000,000
12661P-AB-5 CSL FINANCE PLC .. ....04/20/2022 ... |BOFA SECURITIES, INC .... 1,496,835 |.. .... 1,500,000 ..
17290F-BA-6 ......... CMLTI 22INV1 A3B - CMO/RMBS . [-...02/04/2022 ... | CITIGROUP GLOBAL MARKETS INC. .. ... 4,972,657 |.. .... 5,000,000 |..
21871X-AG-4 ......... COREBRIDGE FINANCIAL INC ... +[++..03/31/2022 ... | J.P. MORGAN SECURITIES LLC .... 2,496,300 |.. .... 2,500,000 ..
300400-AR-9 ......... EVERSOURCE ENERGY . [-...06/22/2022 ... | WELLS FARGO SECURITIES, LLC .. .... 3,296,040 |.. .... 3,300,000 |..
303075-AB-1 ......... FACTSET RESEARCH SYSTEMS INC .. ...02/15/2022 ... [BOFA SECURITIES, INC .. 1,693,302 |.. .... 1,700,000 |..
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31620M-BW-5 ......... FIDELITY NATIONAL INFORMATION SERVICES I . .|-...07/06/2022 ... |J.P. MORGAN SECURITIES LLC ... ... 1,497,615 |.. .... 1,500,000 |..
36266D-AA-2 ......... GSMS 22GTWY A - CMBS o [----08/1172022 ... | GOLDMAN SACHS & C0. ..eueeeeeenneeeeeeenn e e e e eeen e e e e e eese e e e e eenn e e e e eesna e e e e eennnaseeeennnaneeeennnnnnnaes [seeeemnnnnseeeemnnnsneeeennnnnnnees [eeemnnnneeeennnnnnes 1,885,982 |.. .... 1,900,000 |..
38141G-WL-4 GOLDMAN SACHS GROUP INC ... .|-...05/02/2022 ... [MORGAN STANLEY & CO. LLC ... ... 3,827,720 |.. .... 4,000,000 |..
404280-BK-4 . .| HSBC HOLDINGS PLC ....05/02/2022 ... |HSBC SECURITIES INC. .. . 3,863,760 . 4,000,000

404280-DF-3 HSBC HOLDINGS PLC ....06/31/2022 ... |HSBC SECURITIES INC. ..... 1,000,000 |.. 1,000,000 |..
4280611-AN-9 HERTZ 222 A - ABS .. ...01/11/2022 ... |RBC CAPITAL MARKETS, LLC ... 1,997,308 |.. 2,000,000 ..
437076-CP-5 . .. |HOME DEPOT INC ...... 03/24/2022 ... [MORGAN STANLEY & CO. LLC . 2,984,430 . 3,000,000

46188B-AD-4 . .| INVITATION HOMES OPERATING PARTNERSHIP L . 03/25/2022 ... |BOFA SECURITIES, INC ..... . 997,390 . 1,000,000

46647P-DF-0 . ..| JPMORGAN CHASE & CO ..... 06/07/2022 ...|J.P. MORGAN SECURITIES LLC . 2,500,000 . 2,500,000

552831-AA-9 ......... MFRA 21NQM2 A1 - RMBS .. . |--..12/12/2022 ... |CITIGROUP GLOBAL MARKETS INC. .. 2,773,810 |.. 3,366,019 |..
61747Y-ET-8 ......... MORGAN STANLEY .|....07/18/2022 ... [MORGAN STANLEY & CO. LLC .... 2,000,000 |.. 2,000,000 ..
62017J-AA-8 ......... NLT 21INV2 A1 - CMO/RMBS . . |----11/30/2022 ... NOMURA SECURITIES/FIXED INCOME . .. 1,289,944 |.. ... 1,645,451 |..
6393%K-AC-3 ......... NAVSL 2015-B A3 - ABS .|-...09/21/2022 ... |J.P. MORGAN SECURITIES LLC ... ....633,638 |..
64830J-AA-8 ......... NRZT 22NQM1 A1 - CMO/RMBS ... o|---12/13/2022 ... |J.P. MORGAN SECURITIES LLC ... ..3,399,990 |..
6533K-CJ-7 ......... NEXTERA ENERGY CAPITAL HOLDINGS INC .. .|....06/21/2022 ... [WELLS FARGO SECURITIES, LLC 2,398,200 |.. 2,400,000 |..
693342-AG-2 ......... PCG 2022-B A2 - ABS . |--..07/13/2022 ... [CITIGROUP GLOBAL MARKETS INC. .. ... 1,999,874 |.. 2,000,000 ..
694308-KG-1 PACIFIC GAS AND ELECTRIC CO . ...06/06/2022 ... |BOFA SECURITIES, INC .. .... 996,990 |.. 1,000,000 |..

743315-AZ-6 .
755931-AA-0 .
76209P-AB-9 .
78445Q-AE-1 .
81744L-AZ-7 . .
82286D-AA-2 .........
842400-H0-9 .........
876126-AA-9 .........
87612K-AA-0

88240T-AA-9 . .
902613-AS-7 .........

.. | PROGRESSIVE CORP ......
..|ROMT 22FL10 A - CMBS .
..|RGA GLOBAL FUNDING .
.. | SLMA 2010-C AS - ABS .
.| SEMT 2007-2 1A2 - CMO/RMBS

.| ERCOTT 2022 A1 - ABS .

SGCP 22FL4 A - CMBS
SOUTHERN CALIFORNIA EDISON CO .
TARGA RESOURCES CORP
TARGA RESOURCES CORP ...

.| GOLDMAN SACHS & CO. ...
.| J.P. MORGAN SECURITIES LLC
.| J.P. MORGAN SECURITIES LLC
.| GOLDMAN SACHS & CO. .
02/09/2022 ...
-|-...06/13/2022 ...
.|-...06/18/2022 ...
-|-...03/23/2022 ...

...06/22/2022 ...
06/08/2022 ...

MORGAN STANLEY & C0. LLC
J.P. MORGAN SECLRITIES LLC
MIZUHO SECURITIES USA INC. ...
BOFA SECLRITIES, INC

CITIGROUP GLOBAL MARKETS INC.

MIZUHO SECURITIES USA INC. ......

.498,795
. 1,985,000
. 1,898,081
. 2,051,406
. 1,540,360

. 1,999,972

... 2,481,250 |..
....997,860 |..
... 798,520 |..
998,490 |..

.500,000
. 2,000,000
. 1,900,000
. 1,898,352
. 1,573,490

. 2,000,000

2,500,000 |..
1,000,000 |..

1,000,000 |..

UBS GROUP AG ....08/01/2022 ... UBS SECURITIES LLC ... 4,000,000 |.. ... 4,000,000 |..
90931G-AA-7 ......... UNITED AIRLINES PASS THROUGH TRUST 2020- . o [+0170172022 ... |BARCLAYS CAPITAL INC. .vvvirevesiteneteseteseseeseseeteseeteseeseseeseestenessesesbesessenesnenensesennesensssenens [orsenessesensesennesenssenessenens [rereereneeenesenesenesenenns (8)|oreisieesieirieeseeeeas 9,418 |..
95000U-20-4 ......... WELLS FARGO & CO .. |-...05/02/2022 .. [ MORGAN STANLEY & C0. LLC . .. ....2,000,000 |..
95000U-2U-6 ......... WELLS FARGO & 00 .tutestutestsesetesttese st ettt et e st et ese st e st et et ene st ene st en e eb et st eesbenesbenesnene | esrebsssesennane ....02/23/2022 ... [WELLS FARGO SECURITIES, LLC .tetiuseueristesestenestesessestasenestenestesennetenssbesabenesbenessenesnenesnenesnenenss |soesensasensasenssnenessenssnenene |onessensssensnseennans 3,000,000 [eveiieiiiiiiiiinias 3,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 88,257,970 90,201,644 153,348
2509999997. Total - Bonds - Part 3 328,410,521 336,657,514 616,146
2509999998. Total - Bonds - Part 5 2,601,404 2,510,000 28,518
2509999999. Total - Bonds 331,011,925 339,167,514 644,664
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
000000-00-0 ......... e [, R L Lo, [N X R 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 76,000 XXX 0
46636U-87-6 ......... [ JPMORGAN: EQUITY ING BB ..vooveeeseesessecsessesseesmessessssnsesnssnssessnssnssnssnesnssnssnesnssnesnssneesens [, R I (e ——— | 135,408.188 |-vovvovirsreiecnan EX I v ol RO 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 3,001,842 XXX 0
5989999997. Total - Common Stocks - Part 3 3,167,842 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 3,167,842 XXX 0
5999999999. Total - Preferred and Common Stocks 3,167,842 XXX 0
6009999999 - Totals 334,179,767 XXX 644,664
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38378U-8L-4 .. | GNR 2015-H04 FA - CMO/RMBS .......covvvivvvnnnnns] ceenns ..12/20/2022 .| Paydown ......vviviiinnnnnsfoeriniinneiiiiins e 107,785 |.evvennnnnens 107,785 ............ 108,423 |........eee. 106,220 [...occvvvnnnnnnns () 2,400 [oeeiiiiiiinnnns [N N 2,400 |...oovvnnnnnns (VN FO 108,621 [ovueiiiiiinnnns [V RN [R:15)] R [£:15)] A (411)..12/20/2064 .
J.P. MORGAN SECURITIES
912828-4X-5 .. |UNITED STATES TREASURY .....euvvvvrivvnnnnirriinns | eeeens ..09/27/2022 .|LLC .evviiviiiiiiiiiiiien | e 3,157,875 |........... 3,200,000 |......... 3,170,000 |...ceveens 3,189,515 [ovvuiiiiiinnnns (U 4,59 | [N N 4,595 [ooiiiiiiinnnns [V PO 3,194,110 |.oovvvrnnnnnnnns [V (36,235) ..08/31/2023 .
912828-5P-1 .. |UNITED STATES TREASURY ..09/27/2022 . .. 9,000,000 ......... 9,101,602 ..9,040,964 |.. L0 .. (15,620)f... ...(15,620) |... ..9,025,344 ... .. (175,813) ..11/30/2023 .
912828-B6-6 .. |UNITED STATES TREASURY ..10/21/2022 . .. 13,000,000 |........ 12,910,625 12,962,818 |.. 0 ..13,028 |... ...13,028 |... 12,975,847 |.... (270,144) ..02/15/2024 .
912828-L5-7 .. |UNITED STATES TREASURY .. ..09/30/2022 . |Maturity @ 100.00 .100,000 |.. .. 99,862 L0 . 100,000 |. L0 .0 ..09/30/2022 .
912828-SV-3 .. |UNITED STATES TREASURY ..06/156/2022 . |Maturity @ 100.00 .. 50,000 .. 49,998 |.. 0. ...50,000 |.... L0 L0 ..05/15/2022 .
RBC CAPITAL MARKETS,
912828-Y6-1 .. |UNITED STATES TREASURY .....ovvvvvvvivvnnnineennn s o 09/27/2022 . |LLC weevviiviiiiniiiiine foeeeiniii e 7,909,068 |.......... 8,000,000 |......... 7,964,063 |......... 7,988,285 [o.vuuniiiiinnnnns () [ 7 [N N 5,434 |oooiiiiiiiinnnns [V PO 7,993,719 |.oovviininnnnns [V . (84,656)......... (84,656)............ 255,272 |..07/31/2023 .
912828-YY-0 .. |UNITED STATES TREASURY ..eevveeeeeeeneeeeecennn e ..02/28/2022 .| GOLDMAN SACHS & CO. eov oeveemmmnrreeemmnnns Jovnenns 5,319,254 |........... 5,300,000 |.......... 5,325,465 |......... 5,315,676 |..eueeeeeennnnnn (1) [(255) ] [ T (835) [+ eeeevnnnaaaens [V PO 5,314,841 |...ooonnnnnnnns [V 4,413 |............ 4,413 | 15,3783 [.. 12/31/2024 .
J.P. MORGAN SECURITIES
912828-ZN-3 .. |UNITED STATES TREASURY ..eovvveneeeeimnneeeecenn s o 12/28/2022 . |LLC .eeeeeeeieeeeeeeeeees feeeeen e s 3,449,844 |.......... 4,000,000 |......... 3,982,656 |......... 3,986,640 [......ceeevnnnnnn (V) N 2,456 |o.eeeiieeiiinnnns (1) 2,456 |.oeoerninns [V PO 3,989,096 |....covvnnnnnnnn [V (539,252)|........ (539,252)|.ccvueeees 23,260 |..04/30/2027 .
J.P. MORGAN SECURITIES
91282C-BB-6 .. |UNITED STATES TREASURY ..eeveeeeeeeeeeeiieeecennn e .. 12/28/2022 L |LLC .eeieeiieieeeeeeeee fee e s 2,548,477 |.......... 3,000,000 |......... 2,997,891 |.......... 2,998,183 [o.euueeeeeennnnns [ IR 206 |oeeeeeeeennnnnns (U1 IR 26 [ooeeeeeiniinns [V PO 2,998,479 |.ceeieeieinnnns [V (450,002)........ (450,002)[.....ccennnnn 18,648 |..12/31/2027 .
J.P. MORGAN SECURITIES
91282C-BH-3 ...|UNITED STATES TREASURY ..covvveieeeemnnieeeecenn s o 12/28/2022 . |LLC weeeeeeeieeeeeeeeees feeeeee e s 8,021,953 |.......... 9,000,000 |......... 8,960,977 |eevennnn 8,967,868 [.....covvvunnnnns (V) N VAV ER T (1) 7,758 |oeeeeeieeeees [V PO 8,975,621 |...cevvrnnnnnnns [V (953,668)|........ (953,668)............. 47,599 |..01/31/2026 .
91282C-DM-0 .. |UNITED STATES TREASURY ......coeevivevveiiiiiinns]nnnnns ..02/28/2022 .| Various ......ccoeoveeiiien fooreinniniiiiiiniinns foveinns 12,687,914 |......... 12,900,000 [........ 12,865,230 |........ 12,866,103 [.....ccvvvnnnnnns (U A [U TN 2,415 |, 0]....... 12,868,518 |.......ccevenens [/ (180,604)]........ (180,604)]...cccvnnnnns 14,497 |..11/30/2023 .
0109999999 Subtotal - Bonds - U.S. Governments 64,907,398 67,657,785 67,535,204 67,572,133 0 22,117 0 22,117 0 67,594,196 0 (2,686,798) (2,686,798) 1,091,516 XXX
| ‘ WELLS FARGO SECURITIES, |
68323A-BK-9 .. | ONTARIO, PROVINCE OF ....cevveiiiiieirnnnanannnes [P 02/10/2022 . |LLC ..ievvvenieiieennnnnneeee |rnnnneeecennineees fonneeeees 1,761,603 |.......... 1,750,000 ......... 1,710,100 |......... 1,745,084 [.....coovnnnnnnes [V N 1,208 |ooevenieeeennes (O] A 1,208 [oooeeieennnnnnns [V PO 1,746,293 |oovvenennee [V 15,310 |.oevennnnns 15,310 foooeeinnnnnnnns 5,359 |..06/29/2022 .
0309999999. Subtotal - Bonds - All Other Governments 1,761,603 1,750,000 1,710,100 1,745,084 0 1,746,293 0 15,310 15,310 5,359 XXX
48618L-KN-5 .. |KAUFMAN CNTY TEX MUN UTIL DISTNO 5 .......... | ......... 06/21/2022 .|PERSHING LLC .ooveininnnns | ................................. 191,270 |.ooeeennnnnns 250,000 |...eennnnnes 254,000 |............ 253,890 |..euuiiiiinnnnns 0 foeeeeeeenn (424)] e O | (424) [ O e 253,467 [..oeeinennnnns [V (62,197)|......... (62,197)f-..ceeevnnnnns 4,833 ..03/01/2042 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 191,270 250,000 254,000 253,890 0 253,467 0 (62,197) (62,197), 4,833 XXX
01026C-AC-5 .. | ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT ... |....... ..09/15/2022 .|Call @ 100.00 .. 175,000 .. 176,136 175,575 |.. 0. 0. .. (558)].... .. (558)]... ..09/15/2025 .
01170R-GV-8 .. | ALASKA HOUSING FINANCE CORPORATION ... ..12/01/2022 .| Call @ 100.00 .. .0 L0 0 (402)(. (402) ..12/01/2048 .
10623A-CF-8 .. | BRAZOS TEX HIGHER ED AUTH INC STUDENT LN ..10/01/2022 .|Call @ 100.00 .120,000 L0 0 ..04/01/2040 .
23366A-AF-4 .. | DCH HEALTH CARE AUTHORITY .....covvnviiviinnnnns | eeeenns ..06/16/2022 .| BARCLAYS CAPITAL INC. . 278,395 |.. 0 .0 ..06/01/2046 .
3128MJ-5B-2 .. | FH G08841 - RMBS .... ..12/01/2022 .| Paydown ... .. 22,677 |.. 0. 0. ..10/01/2048 .
3128MJ-5T-3 .. | FH G08857 - RMBS .... ..12/01/2022 . | Paydown ... . . 741,699 .. 0 L0 . (26,417)[.... ..01/01/2049 .
3132AD-XW-3 .. |FH ZT1593 - RMBS .... ..12/01/2022 .| Paydown ... ... 433,485 ... 442,290 . 452,736 |.. 0. 0. ..(22,089)f.... ..01/01/2049 .
3132DM-3L-7 .. | FH SD0803 - RMBS ... ..12/01/2022 . | Paydown ... ... 161,034 .... 162,304 0 L0 . (1,228)f.... ..01/01/2052 .
3132DV-3\-5 ...| FH SD8004 - RMBS ... ..12/01/2022 .| Paydown ... ... 230,682 ... 233,529 0. 0. .(6,804)].... ..08/01/2049 .
3132DV-3Y-9 ...|FH SD8015 - RMBS ... ..12/01/2022 . | Paydown ... ... 179,621 ... 178,849 0 .0 L1119 ..10/01/2049 .
3132DV-4H-5 ...|FH SD8024 - RMBS ... ..12/01/2022 .| Paydown ... ... 123,023 753,073 . 0. 0. ..(40,222)[.... ..11/01/2049 .
3132DV-4i-2 ...|FH SD8037 - RMBS . ..12/01/2022 . | Paydown . ..1,101,859 |.. . 1,106,234 |.. . 1,109,471 L0 0 .(8,627). ..01/01/2050 .
31320V-7J-8 .. | FH SDB097 - RMBS . ..12/01/2022 .| Paydown . . 509,726 |.. . 523,982 |.. . 525,479 L0 0 . (16,269). ..08/01/2050 .
3132DI-A6-0 .. | FH SD8129 - RMBS . ..12/01/2022 . | Paydown . . 114,496 |.. 119,880 |.. . 120,288 L0 0 .(6,001)[. ..02/01/2051 .
3132DI/-AP-8 .. |FH SD8114 - RIBS ... ..12/01/2022 .| Paydown ... ... 143,351 .... 150,211 . 150,853 |.. 0. 0. ..12/01/2050 .
3132DI-BU-6 .. |FH SD8151 - RMBS ... ..12/01/2022 . | Paydown ... ... 271,034 .... 280,679 0 .0 ..06/01/2051 .
3132011-CJ-0 ...|FH SD8173 - RMBS ... ..12/01/2022 .| Paydown ... .... 684,600 ... 111,048 0. 0. ..10/01/2051 .
3132DW-CP-6 ...|FH SD8178 - RMBS ... ..12/01/2022 . | Paydown ... ... 512,267 .... 527,615 0 .0 ..11/01/2051 .
31320W-DS-9 ...|FH SD8213 - RMBS ... ..12/01/2022 .| Paydown ... .... 388,997 ... 381,111 0. 0. ..05/01/2052 .
31320W-DT-7 .. |FH SD8214 - RMBS .... ..12/01/2022 . | Paydown ... .. 525,07 ...510,139 0 .0 ..06/01/2052 .
3132DW-E3-3 ...|FH SD8B254 - RMBS ... ..12/01/2022 .| Paydown ... 0. 0. ..10/01/2052 .
3132DW-EG-4 .. | FH SD8235 - RMBS .... ..12/01/2022 . | Paydown ... 0 .0 ..08/01/2052 .
3133KN-K6-9 .. | FH RA6617 - RMBS ... ..12/01/2022 .| Paydown . L0 0 ..01/01/2052 .
3136BC-PR-5 ...| FNR 2020-079 JA - CMO/RMBS ..12/01/2022 . | Paydown . . . . .240 048 L0 . N 0 .. 11/25/2050 .
3140J6-GJ-0 .. | FN BM2000 - RMBS .... ..12/01/2022 .| Paydown . ..1,026,346 |.. . 1,020,572 |.. . 1,019,308 L0 ..1,018,807 |. 0 ..05/01/2047 .
31400N-W2-4 ...|FN CB3364 - RMBS . ..12/01/2022 . | Paydown .. . 262,183 .. . 246,145 |.. ...0 L0 . ..246,355 |. 0 ..04/01/2052 .
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3140X7-CA-5 .. | FN FM3664 - RMBS ... ..12/01/2022 . [Paydown ........ccevvvevenns]ovneennnnnnnnnnnnnnns |oeeee.... 1,889,074 .o, 1,889,074 |......... 2,011,274 |......... 2,040,103 |.. L0 .0 ........ (165,397) (165,397)]... .... 28,623 [..03/01/2049 .
3140XA-2J-0 .. | FN FM7076 - RMBS . ..12/01/2022 . [Paydown . ..3,185,344 |.. . 3,310,767 |.. . 3,311,376 L0 0 (129,207)|. . (129,207) . 40,874 [..12/01/2050 .
31418C-P5-7 .. | FN MA3143 - RWBS . ..12/01/2022 . [Paydown . 1,157,125 ). . 1,122,502 |.. . 1,107,000 L0 0 .53,032 |. .53,032 . 12,859 [..00/01/2047 .
31418C-R8-9 .. | FN MA3210 - RMBS . ..12/01/2022 . [Paydown . 1,441,152 ). . 1,432,877 |.. . 1,430,378 L0 0 11,507 | . 11,507 . 19,554 [..12/01/2047 .
31418C-XN-9 .. | FN MA3384 - RWBS .... ..12/01/2022 . [Paydown ... ... 231,477 .. 238,493 |.. L0 L0 L8119 [ (B, T19) 3,432 |..06/01/2048 .
31418D-2N-1 .. | FN MA4380 - RMBS ... ..12/01/2022 . [Paydown ... ...35,062 0. L0 .(1,689)...........(1,689)|... ..07/01/2051 .
31418D-6A-5 .. | FN MA4464 - RIBS .... ..12/01/2022 . [Paydown ... ...28,421 L0 L0 6,334 | 6,334 |... ..11/01/2051 .
31418D-7F-3 .. | FN MA4493 - RMBS .... ..12/01/2022 . [Paydown ... ....615,012 0. L0 . (14,027)[......... (14,027)|... ..12/01/2051 .
31418D-FF-4 .. |FN MA3765 - RMBS ... ..12/01/2022 . [Paydown ... ... 174,531 L0 L0 ...(2,083)[...........(2,083)|... ..09/01/2049 .
31418D-GM-8 .. | FN MA3803 - RMBS ... ..12/01/2022 . [Paydown ... ,380,023 1, . . 0. L0 . (87,960)]......... (87,960) ..10/01/2049 .
31418D-KT-8 .. | FN MA3905 - RWBS .... ..12/01/2022 . [Paydown ... ,866,782 2, ..2,933,234 .. L0 L0 (104,208) ..01/01/2050 .
31418D-SH-6 .. | FN MA4119 - RMBS ... ..12/01/2022 . [Paydown ... .... 531,692 .546,870 |.. 0. L0 ..09/01/2050 .
31418D-TQ-5 .. | FN MA4158 - RMBS . ..12/01/2022 . [Paydown . . 120,740 |.. . 124,986 L0 0 ..10/01/2050 .
31418D-UG-5 .. | FN MA4182 - RMBS . ..12/01/2022 . [Paydown . . 539,477 |.. . 556,782 L0 K 0 ..11/01/2050 .
31418D-V7-4 .. | FN MA4237 - RWBS . ..12/01/2022 . [Paydown . ..1,268,046 |.. 1,304,479 L0 ..1 304 703 |. 0 ..01/01/2051 .
31418D-WS-7 .. | FN MA4256 - RWBS .... ..12/01/2022 . [Paydown ... ... 129,872 ... 136,472 |.. 0. 136,719 |.... L0 ..02/01/2051 .
31418D-XK-3 .. | FN MA4281 - RMBS ... ..12/01/2022 . [Paydown ... .... 291,700 .300,743 |.. L0 . 300,770 |.... L0 ..03/01/2051 .
31418D-2W-5 .. | FN MA4356 - RWBS .... ..12/01/2022 . [Paydown ... ... 332,205 . 343,316 |.. 0. L0 ..06/01/2051 .
31418E-DE-7 .. | FN MA4600 - RMBS ..12/01/2022 . [ Paydown ... 929,722 L0 L0 ..05/01/2052 .
37353P-JN-0 ...| GEORGIA ST HSG & FIN AUTH REV . ..12/01/2022 . [Call @ 100.00 .......eevwe]errerrrnnnnnnnnnnnns Joveeiienennnn 5,000 foniiiiiiinnnnnes 5,000 0. L0 ..12/01/2042 .
302274-3E-4 ...| GREATER ORLANDO AVIATION AUTHORITY .....ccooe |oeenes ..02/22/2022 . [Call @ 100.00 ... 430,000 L0 L0 ..10/01/2025 .
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV ..10/01/2022 . [Call @ 100.00 .......cevve]errernrrnnnnnnnnnnns Joveeeieeennnn 5,000 fnniiiininnnnnns 5,000 0. L0 . ..04/01/2050 .
45203M-FW-6 .. | ILLINOIS HSG DEV AUTH REV ..10/01/2022 . [Cal | @ 100.00 L0 L0 . (113) ..04/01/2052 .
462467-M9-9 .. | IOWA FIN AUTH SINGLE FAMILY MTG REV ..07/25/2022 . [Call @ 100.00 .. . L0 0 (291) ..07/01/2051 .
46247C-BG-3 .. | IOWA FIN AUTH SR LIVING FAC REV ......cevvvvuns [eeeeen e 11/15/2022 . L4720 |.. L0 L0 .. (108)f... ..11/15/2046 .
54628C-UH-3 ...|LOUISIANA LOC GOVT ENVIRONMENTAL FACS & .....|....... ..03/31/2022 . [LLC evvvvvvvviiiiiiiiiiiiies e [ 436,425 [, 500,000 |............500,000 [............ 500,000 L | R | R U SO (VN FRRRR 500,000 0. (63,575)[......... (63,575) ..04/01/2036 .
RBC CAPITAL MARKETS,
56052F-WB~7 .. |MAINE ST HSG AUTH MTG PUR .............oooeeeeins [ oo ..02/03/2022 . LLC . .250,000 |.. . 250,000 . (20,970). (20,970) (. ..11/15/2046 .
57419R-7Y-5 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ..12/19/2022 . [Cal| @ 100.00 .105,000 |.. ...0 .(1,511)]. .(1,511) ..09/01/2049 .
57563R-NV=7 .. |MASEDU 11J J733 .....oooeriinii s ..07/01/2022 . [Cal| @ 100.00 ... (910)[.... ..07/01/2033 .
57586N-UK-5 .. | MASSACHUSETTS ST HSG FIN AGY .....evvvvvvvvvvnns [eeeens ..09/15/2022 . [Cal| @ 100.00 .... 170,000 ... (1,592)[.... ..12/01/2043 .
576553-BT-7 .. | MATANUSKA-SUSITNA BORO ALASKA LEASE REV .....[....... .10/26/2022 . [ Sumr idge Partners ... .... 750,000 . . (36,302).... ..09/01/2030 .
59465P-AZ-1 .. |MICHIGAN ST HSG DEV AUTH RENT HSG REV ..06/01/2022 . [RAYMOND JAMES/FI . .. 250,000 .250,000 |[.. . (73,193)[.... ..10/01/2056 .
60416S-XS-4 .. |MINNESOTA ST HSG FIN AGY . ..12/01/2022 . [Cal| @ 100.00 .. (409)[.... ..07/01/2048 .
60416T-GV-4 .. | MINNESOTA ST HSG FIN AGY ...oovvvvvviiiiiiiiiinns [ oo ..07/01/2022 . [Call @ 100.00 ..07/01/2046 .
60637B-E9-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..08/01/2022 . [Cal| @ 100.00 ..11/01/2051 .
612120-EN-1 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG .... ..12/01/2022 . [Cal| @ 100.00 ..12/01/2047 .
61212i-GR-0 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG - ..12/01/2022 . [Cal| @ 100.00 ..06/01/2050 .
63608S-AL-6 .. |NATIONAL FIN AUTH N H SR LIVING REV .. 01/11/2022 . | PERSHING LLC . ..01/01/2041 .
646080-UX-7 .. |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH ..08/01/2022 . [Cal| @ 100.00 ..12/01/2039 .
64613A-AQ-5 .. |NEW JERSEY ST HSG & MTG FIN AGY REV ..........|....... ..10/01/2022 . [Cal| @ 100.00 ..04/01/2024 .
64613A-FA-5 .. |NEW JERSEY ST HSG & MTG FIN AGY REV .. ..10/01/2022 . [Cal| @ 100.00 ..04/01/2052 .
647201-CH-3 .. |NEW MEXICO MTG FIN AUTH ....oovvnniiiiiiiiiiinans [ oo e 10/01/2022 .|Call @ 100.00 ..01/01/2049 .
647201-QF-2 .. |NEW MEXICO MTG FIN AUTH ... [ oo ..07/01/2022 . [Cal| @ 100.00 ..07/01/2051 .
647201-RK-0 .. |NEW MEXICO MTG FIN AUTH ... [ ..09/01/2022 . [Cal| @ 100.00 ..09/01/2047 .
647201-ST-0 .. |NEW MEXICO MTG FIN AUTH ... [ oo ..12/02/2022 . [Paydown .............ceeee. ..03/01/2083 .
TRUIST SECURITIES, INC.
64987J-MP-3 .. |NEW YORK ST HSG FIN AGY REV .........ooeeeeeiiin [ oeenns ..07/19/2022 . [ e e [ 183,578 [ 250,000 |............ ,000 | 250,000 fovvvvvvvvvnnnnnnn O feeeeiiiiii 0 i O U SO [N FRRRR 250,000 |.oeeeeeeeeennl 0 [ (66,428) ..11/01/2046 .
64988Y-HX-8 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV .......[....... ..04/01/2022 .| Call @ 100.00 .......cevve]eeeeeeneennnnnnenenes |oveeeeeeeee.. 10,000 [ 10,000 [.oeeeeeennnns 9,950 [oonnnnnnnnnes 9,951 | O e 0 e 0 s [ [ 9,951 [oooiieieeeeeen 0 i 49 ..10/01/2046 .




¢vid

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
64988Y-KJ-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV ..09/30/2022 .| Call @ 100.00 0 ...60,000 |.... ..04/01/2036 .
64988Y-QG-5 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV ..09/30/2022 .| Call @ 100.00 .. 0. ..10/01/2047 .
RBC CAPITAL MARKETS,
658909-C4-6 .. |NORTH DAKOTA ST HSG FIN AGY .... ..02/02/2022 .|LLC . L0 0 ..07/01/2044 .
67756Q-L8-8 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..12/01/2022 .| Call @ 100.00 L0 N 0 ..09/01/2051 .
67756Q-Q4-2 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .....|....... ..09/01/2022 .|Call @ 100.00 0. ....5,000 |.... 0. ..09/01/2046 .
67868U-GD-9 .. | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA ... |....... ..09/01/2022 . |Maturity @ 100.00 .. .... 500,000 0 . 500,000 |.... .0 ..09/01/2022 .
686087-T4-9 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... .11/01/72022 .| Call @ 100.00 ..cceeueneeeforeeemmnnneeeeenns Jeeeniineeeeenn 5,000 fonncccenninnnns 5,000 0. 5,242 ... 0. ..07/01/2051 .
68609U-BB-0 .. | OREGON ....evvvniiiiiiiiniiiiiiiiinieeciniineeeens [ eeeeees ..12/01/2022 .| Call @ 100.00 0 ... 5,373 [.... .0 ..12/01/2062 .
70878C-AN-5 .. | PENNSYLVANIA HIGHER ED ASSISTANCE AGY ED ... |....... |.. 12/01/2022 . |Call @ 100.00 0. ...25,044 |.... 0. ..06/01/2042 .
708797-AN-5 .. | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M ... |....... ..12/26/2022 .|Call @ 100.00 0 ....8,075 [.... .0 ..08/01/2035 .
70879Q-NW-9 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ... |....... ..10/01/2022 .|Call @ 100.00 0. 4,978 ... 0. ..10/01/2051 .
70915C-MR-8 .. | PENNSYLVANIA ST FIN AUTH REV ... ..02/09/2022 .| PNC SECURITIES CORP. .. .... 790,000 .... 790,000 0 .. 790,000 |.... .0 ..11/15/2034 .
791638-B2-4 .. | ST LOUIS MO ARPT REV ............. ..07/01/2022 .|Call @ 100.00 ..... .800,000 |.. .864,016 |.. L0 .(7,380) 0 ..07/01/2026 .
87638Q-RJ-0 .. | TARRANT CNTY TEX CULTURAL ED FACS FIN CO ... |....... ..06/13/2022 . | RAYMOND JAMES/FI ... .. 250,000 .. 255,403 . 264,917 |.. 0. .0 ..09/01/2050 .
RBC CAPITAL MARKETS,
92428C-MQ-4 ...| VERMONT ST STUDENT ASSISTANCE CORP ED LN .... ..03/25/2022 . |LLC ...237,900 |... ... 260,000 ... 257,171 . 257,242 |.. 0 L0 . (19,373)[.... ..06/15/2039 .
92428C-Mi-1 .. | VERMONT ST STUDENT ASSISTANCE CORP ED LN .. ..12/15/2022 .|Call @ 100.00 .30,000 .0 L0 0 ..593 | ..06/15/2040 .
976890-GV-2 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. ..09/01/2022 . |Maturity @ 100.00 750,000 . 750,000 L0 0 L0 . ..09/01/2022 .
976890-J0-0 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O ....]....... ..09/01/2022 .| Cal| @ 100.00 ....50,000 ... ... 0].. .0 .. (794)].... (794)[... , ..03/01/2047 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 33,325,334 0 0 (1,086,007) (1,086,007) 41,161 XXX
02376A-AA-7 .. | AMERICAN AIRLINES 2017-2 PASS THROUGH TR .... ..10/15/2022 . | Paydown ... .27,061 ... 0. 0. .. (289)].... ..04/15/2031 .
023770-AA-8 .. | AMERICAN AIRLINES 2015-1 PASS THROUGH TR .. ..11/01/2022 .| Paydown . .65,745 L0 0 ..11/01/2028 .
02377A-AA-6 .. | AMERICAN AIRLINES PASS THROUGH TRUST SER ....|....... [.. 10/01/2022 . [ Paydown .... ...59,562 |... . 0. 0. ..04/01/2028 .
04002P-AA-2 .. | AREIT 2021-CRE5 A - CMBS .. ..11/18/2022 .| Paydown ... ....516 016 ....516,016 0 .0 ..11/18/2038 .
04002V-AA-9 .. | AREIT 22CRE6 A - CMBS ... ..10/17/2022 .| Paydown . ...93,696 |.. 093,69 oo L0 0 L0 ..01/19/2037 .
05609C-AA-5 .. | BX 2021-21M A - CMBS . ..10/17/2022 .| Paydown . . 458,979 |.. . 454,056 |.. . 454,100 L0 0 .(1,568)]. ..10/15/2036 .
06054M-AC-7 .. | BACM 2016-UBS10 ASB - CMBS ..12/01/2022 .| Paydown . . 142,320 |.. 138,935 |.. . 140,875 L0 0 ..1,304 |. ..07/16/2049 .
08860D-AA-1 .. |BHG 22C A - ABS .. ..12/17/2022 .| Paydown . . 176,059 |.. 176,054 |.. .0 L0 0 5. ..09/17/2035 .
12515G-AE-7 .. | CD 2017-CD3 AAB - CMBS .. ..12/01/2022 .| Paydown . . 155,113 |.. . 154,085 |.. . 154,589 L0 0 ..02/11/2050 .
12555D-AB-1 .. | CIM 2019-INV1 A2 - CMO/RMBS .........evvvvvvvnns [ernenes ..12/25/2022 . | Paydown ... 0 .0 ..02/25/2049 .
12661X-AC-6 .. | CSMC 21INV1 A3 - CMO/RMBS ... ..12/25/2022 . | Paydown .... 123,492 126,271 0. 0. ..07/25/2056 .
13645R-AP-9 ...| CANADIAN PACIFIC RAILWAY CO . ..01/156/2022 . |Maturity @ 100.00 . 950,000 |.. . 1,022,400 |.. L0 0 ..01/15/2022 .
17290F-BA-6 .. | CMLTI 22INV1 A3B - CMO/RMBS . ..12/25/2022 . | Paydown .. . 445,032 |.. . 442,598 |.. .0 L0 0 .. 11/27/2051 .
17290Y-AS-7 .. | CGCMT 2016-C1 AAB - CMBS .. ..12/01/2022 . | Paydown . . 168,168 |.. . 164,109 |.. . 166,471 L0 0 ..05/12/2049 .
19688G-AA-1 .. | COLT 2021-4 A1 - CMO/RMBS ......ceevvemmeeeeeennn [erveenn [n 12/01/2022 . [ Paydown .... .... 195,930 .... 195,928 0. 0. ..10/25/2066 .
20268A-AA-0 .. | CBSLT 21BGS A = ABS ....cevvvvvnniiiiiiininieeins [ eeeees ..12/25/2022 . | Paydown ... .... 289,350 .... 289,287 0 . .0 ..09/25/2051 .
22822R-BF-6 .. | CROCAS 2018-1 C = RMBS ..cevveeeeeeeeeeeeeeceen | e o 03/15/2022 . |Various .... .... 700,000 ....700,000 0. . 700,000 |.... 0. ..07/15/2043 .
24381W-AC-2 .. | DRMT 2021-2 A3 - CMO/RMBS ... ..12/01/2022 . | Paydown .... 449,935 ... 449,927 0 ..449,948 |.... .0 ..04/26/2066 .
244199-BE-4 ...|DEERE & C0 .evvvunieeeeeenieeeeeeeieeeeeenneeees [ ..06/08/2022 . |Maturity @ 100.00 .. .... 441,000 ... 440,167 0. ..441,000 |.... 0. ..06/08/2022 .
26833R-AB-4 .. | ECMC 2021-1 A1B - ABS ..12/27/2022 . | Paydown ... .... 708,879 .... 708,879 0 .0 ..11/25/2070 .
28628B-AA-6 .. |ELFI 2021-A A - ABS ... ..12/25/2022 . | Paydown ... ... 406,753 ... 406,675 0. 0. ..12/26/2046 .
29374A-AB-0 .. | EFF 2019-1 A2 - ABS ..06/20/2022 . | Paydown .... 109,278 .... 109,277 0 .0 ..10/21/2024 .
30212P-BH-7 .. | EXPEDIA GROUP INC ... ..09/09/2022 . | TENDER/PURCHASE OFFER . . 584,000 |.. . 582,924 |.. L0 N 0 ..03/15/2031 .
345280-GS-7 ...| FORDF 2019-1 A - ABS .. ..03/16/2022 . | Paydown ... . 1,100,000 |.. . 1,000,842 |.. 1 099,988 L0 1 100 000 |. 0 ..03/15/2024 .
354613-AJ-0 .. | FRANKLIN RESOURCES INC .. ..02/10/2022 .| Jefferies LLC ..2,488,000 |.. . 2,421,341 |.. . 2,475,181 L0 .. 2,477,374 |. 0 ..09/15/2022 .
36167H-AA-3 .. | GCAT 21NQM3 A1 - CMO/RMBS . ..12/25/2022 . | Paydown ... . 306,585 |.. .306,581 |.. . 306,579 L0 ..306,578 |. 0 ..06/25/2066 .
36168K-AA-5 .. | GCAT 21NQM5 A1 - CMO/RMBS . ..12/25/2022 . | Paydown . . 457,637 |.. . 457,628 |.. . 457,628 L0 ..457,521 |. 0 ..07/26/2066 .
36263K-AB-7 .. | GSMBS 21INV1 A2 - CMO/RMBS ........ccevvvenneeee |unnnnns oo 12/25/2022 . | Paydown ... .. 114,214 .. 116,784 . 116,764 |.. 0. . 116,651 |.... .0 .. .. 12/26/2051 .
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404280-AP-4 .. |HSBC HOLDINGS PLC ......ccvvumnirvrirnnnnineeinnnns (PR, ..06/31/2022 .| BOFA SECURITIES, INC ...]eeevveenviiriiinnnns Jovnnnnnns 1,011,980 |.......... 1,000,000 |......... 1,008,200 |......... 1,003,288 |..ccvvvennnne [V FORRR ({1011 ] AR | 1 R [(CI0A D) PR [V PO 1,002,687 [oovrvviinnnnns [V 9,293 |.eveennnnns 9,203 |ovvenens 30,458 |..03/14/2024 .
TD SECURITIES (USA) LLC
404280-BA-6 .. | HSBC HOLDINGS PLC ... ..06/31/2022 . ...1,008,500 |.......... 1,000,000 |......... 1,002,710 0 0 o 7,988 [ 7,938 |... ..05/26/2023 .
404280-BM-0 .. | HSBC HOLDINGS PLC ... ..11/22/2022 .| Call @ 100.00 .. ...1,600,000 |.......... 1,600,000 |......... 1,569,760 0. i 0 feiee et 5,780 [ 5,730 |... .. 11/22/2023 .
46625H-KC-3 ...| JPMORGAN CHASE & CO ..06/07/2022 .| BOFA SECURITIES, INC .. ..2,840,339 |... ..2,850,000 |......... 2,741,757 0 .0 ...35,388 |... ..01/23/2025 .
46644Y-AU-4 .. | JPMBB 2015-C31 A3 - CMBS .. ..08/01/2022 .| Paydown 114,964 .. 115,440 0. 0. ..08/17/2048 .
466510-AA-5 .. | JPMCC 2019-FL12 A - CMBS .. ..06/16/2022 . | Paydown ... 179,675 |.evvvnnnnnne 179,675 0 .0 ..12/16/2031 .
55066W-AA-2 .. | LUXE 2021-TRIP A - CMBS ... ..12/15/2022 . | Paydown ... ... 1,307,800 ......... 1,307,800 0. 0. ..10/15/2038 .
55066X-AA-0 .. | LUXE 2021-MLBH A - CMBS ...... ..11/16/2022 . | Paydown ... .... 700,000 .... 700,000 . 0 .0 ..11/15/2038 .
552751-AA-7 .. | MFRA 20NQM2 A1 - CMO/RMBS . ..12/01/2022 .| Paydown . . 398,269 |.. . 398,264 |.. . 398,257 L0 0 ..04/27/2065 .
552754-AA-1 .. | MFRA 2020-NM1 A1 - CMO/RMBS ..12/01/2022 . | Paydown . . 279,804 |.. .279,800 |.. . 284,443 L0 .(4,641) 0 ..03/25/2065 .
552757-AA-4 .. | NFRA 2020-NQM3 A1 - RWBS .. ..12/01/2022 .| Paydown . . 406,866 |.. . 406,858 |.. . 406,847 L0 0 ..01/26/2065 .
55283I-AA-9 .. | NFRA 21NQM2 A1 - RWBS ..12/25/2022 . | Paydown .. 0 .0 .. 11/25/2064 .
585055-BS-4 ...| MEDTRONIC INC ..06/01/2022 .|Call @ 100 00 s 0. 0. ..03/15/2025 .
59319W-AA-9 .. |MF1 2020-FL3 A = CDO ....covvvvvveneeiiiniinieens [ eeeees ..07/16/2022 . | Paydown 1,194,521 |...........1,194,521 |......... 0 .0 ..07/16/2035 .
59981B-AC-8 .. | MCMLT 19GS1 A1 - CMO/RMBS .....ccovvemereeemnnn] s ..12/25/2022 . | Paydown ... . ... 173,819 ... 174,634 0. 0. ..07/25/2059 .
59981T-AC-9 .. | MCMLT 2019-GS2 A1 - CMO/RMBS ..12/01/2022 . | Paydown ... 140,229 . 140,229 |.. 141,112 | L0 0 ..08/25/2059 .
606822-AP-9 .. |MITSUBISHI UFJ FINANCIAL GROUP INC . ..07/25/2022 . |Maturity @ 100.00 ,200,000 . 1,200,000 |.. . 1,164,948 |.. L0 0 ..07/25/2022 .
61690Y-BS-0 .. |MSC 2016-BNK2 ASB - CMBS .. ..12/01/2022 . | Paydown ... 396, 166 . 396,166 |.. . 385,009 .. L0 0 .. 11/18/2049 .
63939K-AC-3 ...|NAVSL 2015-B A3 - ABS ..12/15/2022 .| Paydown ... ...226,454 |... ... 226,454 .... 228,358 0. 0. ..07/16/2040 .
64352V-NY-3 ...|NCHET 2005-C A2D -~ RMBS ......eevvvviiiiniiinens | oeeens ..12/27/2022 .| Paydown ... ... 409,697 .... 405,472 0 .0 .. 12/25/2035 .
64828X-AA-1 .. |NRZT 2020-RPL1 A1 = CMO/RMBS .....ceveveeenaee | s .12/01/2022 . | Paydown ... ... 261,19 .... 265,392 0. ..(1,310)f... 0. .. 11/25/2059 .
64820V-AA-4 .. |NRZT 18RPL1 A1 - CMO/RMBS .......ccvvvenvivrvnnns]ceeenns ..12/01/2022 . | Paydown ... 342,556 .... 367,204 L0 . (79)]... .0 .. 12/26/2057 .
651639-AT-3 .. | NEWMONT CORPORATION ... ..01/17/2022 .|Cal| @ 100.00 . 650,000 |.. . 641,550 |.. L0 .86 .. N 0 ..03/15/2023 .
69290L-AA-5 .. |PFP 217 A - CNBS . ..11/16/2022 .| Paydown . ..1,813,612 .. . 1,813,612 |.. L0 ..1,813,612 |. 0 ..04/16/2038 .
69335P-DE-2 ...|PFSFC 2019-A A2 - ABS ..04/22/2022 . | Paydown . .900,000 |.. .899,977 |.. L0 . 900,000 |. 0 ..04/15/2024 .
693461-AA-5 .. | PFP 2019-6 A - CMBS ..07/16/2022 . | Paydown ... .... 405,215 .... 405,215 0 ..405,215 |.... .0 ..04/16/2037 .
694308-JE-8 .. |PACIFIC GAS AND ELECTRIC CO ..05/16/2022 .| Call @ 100.00 ..1,300,000 |.......... 1,300,000 |.......... 1,299,922 0. . ,299,997 |.... 0. ..06/16/2022 .
718172-AT-6 .. |PHILIP MORRIS INTERNATIONAL INC .....ccvvvuees | nnnnns ..08/22/2022 . |Maturity @ 100.00 .. ,100,000 |.......... 1,100,000 |......... 1,070,586 0. 4,575 |... .0 ..08/22/2022 .
MARKETAXESS CORPORAT ION
718546-AC-8 .. |PHILLIPS 66 .......ccevvvnniiiiiiiiiiieiiiniieees [ e ..02/10/2022 . ,085,840 ... ,076,000 |......... 2,208,612 L0 ..(3,679)[... .0 ..04/01/2022 .
T4005P-BB-9 .. |LINDE INC «evveeeeeieeiieeeeeeeee e eeeeeneeeeee [ s ..05/16/2022 .| Call @ 100.00 .. 637,000 |... 637,000 [...oeeenee 630,439 0. 0. ..08/15/2022 .
75575T-AA-1 .. | RCMT 2021-FL6 A - CMBS .. ..12/27/2022 .| Paydown ... 0 .0 ..07/25/2036 .
755931-AA-0 .. |RCMT 22FL10 A - CMBS ... ..12/27/2022 .| Paydown ... 0. 0. ..08/25/2037 .
760759-AM-2 .. |REPUBLIC SERVICES INC ... ..02/01/2022 .| Adjustment ... 0 .0 ..05/15/2023 .
784450-AE-1 .. | SLMA 2010-C A5 - ABS . ..12/15/2022 .| Paydown . . 105,328 |.. . 113,820 |.. .0 L0 0 .(8,533)[. ..10/15/2041 .
78449D-AB-2 .. | SMB 2020-PT-B A2A - ABS ..12/25/2022 . | Paydown . . 459,814 |.. .460,674 |.. . 460,549 L0 0 (766)|. ..09/15/2054 .
78449\-AA-4 .. | SIB 2021-D A1A - ABS .... ..12/15/2022 .| Paydown . 416,475 |.. . 416,456 |.. . 416,456 L0 0 ..03/17/2053 .
78449V-AC-0 .. | SMB 2020-PT-A A2B = ABS .....covvvnviviiinnnnnes [ eeeens .12/27/2022 . | Paydown ... .. 556,391 .... 536,460 0 .0 ..09/15/2054 .
81744L-AZ-7 .. | SEMT 2007-2 1A2 - CMO/RMBS .........evuereeenee ..12/20/2022 .| Paydown ... 281,604 .... 275,675 0. 0. 0. ..06/20/2036 .
82939G-AK-4 .. | SINOPEC GROUP OVERSEAS DEVELOPMENT (2018 .. ..06/15/2022 . |NO BROKER . 1,000,000 |.. .998,600 .. . 999,177 L0 . N 0 .. 11/12/2024 .
84858D-AA-6 .. | SPIRIT AIRLINES CLASS A PASS THROUGH CER .. ..10/01/2022 .| Paydown . . 106,228 |.. . 106,465 |.. . 106,413 L0 . 106,411 |. 0 ..10/01/2029 .
85573H-AA-8 .. | STAR 212 A1 - CMO/RMBS ..... ..12/01/2022 . | Paydown . . 635,600 |.. .635,600 .. . 635,601 L0 ..635,598 |. 0 ..05/25/2065 .
85573\1-AA-7 .. | STAR 2020-3 A1 - CMO/RMBS . ..12/01/2022 .| Paydown . . 194,449 |.. . 194,446 |.. . 194,441 L0 0 ..04/25/2065 .
86677K-AA-4 .. | SUN HEALTH SERVICES ...... ..11/15/2022 .| Call @ 100.00 .. 85,000 |.. .. 85,000 .. 85,000 L0 . . 0 L0 .. 11/15/2027 .
89177B-AA-3 .. | TPMT 2019-1 A1 = RUBS ...oeeeereieeeeieeeeeeee e o 12/01/2022 . [ Paydown .... 281,636 .... 303,287 . 302,805 |.. 0. ..(1,346)... e (1,346) |... 0. . (19,823)[.... ..03/25/2058 .
89177H-AA-0 .. | TPMT 2019-HY2 A1 - RUBS . ..12/27/2022 .| Paydown ... ... 271,931 ... 274,013 0 1,853 [ooeiiviiiiiieen 0 s 1,853 |... L0 .. (5,201)f.... ..05/25/2058 .
89177L-AM-5 .. | TPMT 2019-3 A1 - RMBS ... ..12/01/2022 .| Paydown ... .. 333,316 .... 360,528 . 0. 0 [ O e 1,110 |... 0. ..02/25/2059 .
89177X-AA-5 .. | TPMT 2019-HY3 A1A - RUBS .. ..12/27/2022 .| Paydown 171,935 |.evvennnnnns 172,143 ... 172,030 |.. 0 [ I 74 R | K, 1,875 |... L0 ... (1,571)[..10/27/2059 .
90352J-AE-3 ...| UBS GROUP AG ..08/15/2022 .| Call @ 100.00 .. .. 1,750,000 ......... 1,733,788 . 1 743,590 |.. 0. 2,195 [ O 2,195 |... .0 .. .. 50,0833 |..08/15/2023 .
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90931E-AA-2 .. JUAL A = ABS ...iiiiriiiiiiiiiiieeercnnneeecennn [ s ..08/26/2022 . | Paydown ... ....55,368 |......cennnnnn 55,368 |.... .. 55,368 |.... .0 0 0 e 0 ..08/25/2033 .
90931G-AA-7 .. |UNITED AIRLINES PASS THROUGH TRUST 2020- .. . [--10/15/2022 . [ Paydown . . 45,167 |.. .. 45,167 |. 50,191 L0 .. 0 0. .. (4,532)[.. ..10/15/2027 .
90932J-AA-0 .. |UNITED AIRLINES 2019-2 PASS THROUGH TRUS ... . [-.11/701/2022 . [ Paydown . . 45,949 |.. 45,949 |. 45,489 0. 0 0. ..420 |.. ..11/01/2033 .
92538E-AA-5 .. | VERUS 21R3 A1 - CMO/RMBS . [--12/01/2022 . [ Paydown . 586,271 |.. . 586,271 . 586,269 L0 .. 0 0. . (13)].. ..04/25/2064 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS . | eeennnn |..12/01/2022 . | Paydown . 410,363 |.. . 410,363 |. 410,360 0. 0 0. (540) ..11/26/2066 .
94989Y-BA-0 .. | IFCM 2016-C32 ASB = OMBS .......eevvvumnneeennnn |eneens ..12/01/2022 . | Paydown .. ...165,628 ... 165,628 [.... 164,489 ...0 0 o0 e 520 .. ..01/17/2059 .
1109999999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaff|l|ated) 44,852,204 44,874,677 44,817,810 43,617,720 0 38,585 0 38,585 0 44,878,293 0 (79,486) (79,486) 726,930 XXX
2509999997. Total - Bonds - Part 4 145,037,808 148,223,094 148,693,892 144,198,258 0 124,483 0 124,483 0 148,883,590 0 (3,899,178) (3,899,178)| 1,869,800 XXX
2509999998. Total - Bonds - Part 5 2,473,578 2,510,000 2,601,404 0 0 (17,771) 0 (17,771) 0 2,583,633 0 (110,055) (110, 055), 86,927 XXX
2509999999. Total - Bonds 147,511,386 150,733,094 151,295,296 144,198,258 0 106,712 0 106,712 0 151,467,223 0 (4,009,234) (4,009,234) 1,956,727 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
46636U-87-6 ...|JPMORGAN:EQUITY INCRB .oveeeiieiiiiaeieeeennnns | ....... |..12/14/2022 .|Unknown .................... | .............. 0.000 |[......... 1,359,596 [.oeeeeeniiiieieinns Joerenniaeeeenennnns [U PP (U (U [ [ [ PP [ PP (U PP 0f...... 1,359,596 |....... 1,359,596 [..ooeeevnnienees (U]
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,359,596 XXX 0 0 0 0 0 0 0 0 0 1,359,596 1,359,596 0 XXX
5989999997. Total - Common Stocks - Part 4 1,359,5% XXX 0 0 0 0 0 0 0 0 0 1,359,596 1,359,5% 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 1,359,5% XXX 0 0 0 0 0 0 0 0 0 1,359,596 1,359,5% 0 XXX
5999999999. Total - Preferred and Common Stocks 1,359,596 XXX 0 0 0 0 0 0 0 0 0 1,359,596 1,359,596 0 XXX
6009999999 - Totals 148,870,982 XXX 151,295,296 144,198,258 0 106,712 0 106,712 0 151,467,223 0 (2,649,638) (2,649,638), 1,956,727 XXX
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KENDALL KANE & WILL CNTYS ILL CMNTY UNIT RBC CAPITAL MARKETS, LLC
488764-WG-2 .. [.eeevvreiiiiiiii e [ ..03/23/2022 .| RAYMOND JAMES/FI ....eeveeeen ..10/26/2022 . ...250,000 |... 256,004 |.... e (3,773).... ... (5,754)|........... (5,754)|. ... 5,740
494782-KH-7 .. [KING CNTY WASH PUB HOSP DIST N0 001 .... |[....... ..04/20/2022 .| WELLS FARGO ADVISORS LLC ....... .. 12/13/2022 . ...250,000 [.......... ..260, 266,330 |.... . s 0. .. (2,468)|.... L0 ... (6,315)[........... (6,315)]. ... 4,8%
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 500,000 528,575 510,265 522,334 0 (6,241) 0 (6,241) 0 0 (12,069) (12,069) 10,635
FLORIDA ST BRD GOVERNORS FLA ATLANTIC UN
B41575-AT-5 .. [ ceeerieiiiiiii e [ ..03/21/2022 .| STIFEL, NICOLAUS & CO., INC. .. |..07/01/2022 .|Call @ 100.00 ......ecevvee Joermmnnnnnns 250,000 [eeennnnns 251,250 |.......... 250,000 |.eevennnnnns 250,000 |-evveuneeeennnnn [V PO (1,250)]ceeveeeeeennnn [V PO (1,250)]ceevvneeeens [V PO [V [ PO [N PR 4,219 [ 1,922
HONOLULU HAWATT CITY & CNTY WASTEWTR SYS J.P. MORGAN SECURITIES
438701-K9-4 .. [ .oeeeeniiiiiiii e [ ..04/18/2022 .| STIFEL, NICOLAUS & CO., INC. .. |..10/26/2022 .|LLC ...eeeeemreneeeeennnees Joeemnineees 275,000 [oveennnnns 286,974 |.......... 273,169 |...ccvnnnnnn 285,572 |.eeeerinieeens [V PO (1,402)]ceeeeeeeeennns [V PO (1,402)]ceeevees [V PO (V1 (12,403)|.......... (12,403)].cceveennn 9,075 |oeevennes 3,331
451200-LK-4 .. [ IDAHO HSG & FIN ASSN ....ceevvvvnnniiiiiinnn [ eennnnn ..04/06/2022 .| STIFEL, NICOLAUS & CO., INC. ..|..07/15/2022 .|Call @ 100.00 .......ccoeevs |ourvvnnnnnnns 225,000 |.......... 226,350 |.......... 225,000 |............ 225,000 |.eevenniiiiinnnnn [V R (1,350)]cevvenieiinnnnn (U P (1,350)].ccevvnnnnns [V [ [ P [V FP 4,500 |eevennnnnns 2,075
MARYLAND ST ECONOMIC DEV CORP PRIVATE AC
ST422J-BH-0 ...f ceeeeeeieeee e [ ..04/12/2022 .| J.P. MORGAN SECURITIES LLC .....[.. 12/13/2022 .| TRUIST SECURITIES, INC. .|.... ...250,000 |... 262,301 |.... .. (2,154)|.... .. (4,478)|.
KEYBANC CAPITAL MARKET!
59447T-MQ-3 ... MICHIGAN FIN AUTH REV .....oevvniiiiiiiinns [ eennnns ..03/11/2022 .| WELLS FARGO ADVISORS LLC ....... .. 12/13/2022 .| INC ...225,000 |... 234,269 |.... (1,692)[ciiii O |0 (31,157))..........(31,157)|.
63609Y-AA-6 .. [NATIONAL FINANCE AUTHORITY ....ccovveeeees [ evnnnnn ..03/30/2022 .| KEYBANC CAPITAL MARKETS INC ... |..10/26/2022 .|Not Provided ... I ...250,000 |.......... s 259,571 |.... e (797 0. 0 e (24,196))..........(24,196)|.
83756C-VN-4 .. [ SOUTH DAKOTA HSG DEV AUTH .......ccvvvvnnes [ eennnnn ..03/29/2022 . |RBC CAPITAL MARKETS, LLC ....... ..10/20/2022 .|Various ........cceeeerevinnn fovvennnnnnnns 285,000 [oueeunnnn. 293,19 |.......... 282,153 |..oevenenn 202,423 oeeiieeiiiiienn O e (T7)]eeiiciinn O e (VA4 P [V (U (10,270)[.......... (10,270),
WELLS FARGO ADVISORS LLC
873519-Mz-2 .. | TACOMA WASH ELEC SYS REV .. I ..04/08/2022 .| WELLS FARGO ADVISORS LLC ....... 1172172022 ... ...250,000 |..........254,318 ..236,683 |.... .. 252,164 |.... . (2,153) L0 (2,153)]. .0, 0 e (15,482)]..........(15,482)|.
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,010,000 2,072,829 1,963,313 2,061,299 0 (11,530), 0 (11,530), 0 0 (97,986), (97,986),
2509999998. Total - Bonds 2,510,000 2,601,404 2,473,578 2,583,633 0 (17,771) 0 (17,771) 0 0 (110, 055)| (110,055)
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals

2,601,404

2,473,578

2,583,633

(17,111)

(17,111)

(110,055)

(110,085)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 6 - SECTION 1

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

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 0 XXX
HMOPOO-10-2 ........... [HUO PArtners, INC. w.vviioiiiioseisiessisisessessssssesssssssss s ssss sttt ess s ess st enssnsses | [, 95442 ... | | LTI P o OO 500,000.000
1399999. Subtotal - Common Stock - U.S. Health Entity 29,596,024 0 0 XXX
USAble HWO, Inc. ... 29,837,577 50,000.000
USAble PPO Insurance Company 38,065,319 50,000.000
1599999. Subtotal - Common Stock - Non - Insurer 67,902,896 0 0 XXX

90334*-10-8 ........... [USADT© COrPOFAtioN ..u.vuieivesisisissesteit st ns st ns st eneees 323,285,636 [...eeeiieriiiiiiniiiiiininine e [orsesn e 29,746.000
1799999. Subtotal - Common Stock - Other Affiliates 323,285,636 0 0 XXX
1899999. Total Common Stocks 420,784,556 0 0 XXX

1999999 - Totals 420,784,556
1. Total amount of goodwill nonadmitted $

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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
UNITED STATES TREASURY .....ceeivvvnniviiiiiiiinineens | enneeees ..|. 11/08/2022 . | STEPHENS INC 02/09/2023 . |.......... 19,912,250 |.... 0. ... 119,250 ...0 20,000,000 [.......... 19,793,000 |.ovvvvevvvveinnnnen O foriiiiiiiinnnnnnn 0).....0.000 ... 4.149 | ....N/A L.
UNITED STATES TREASURY T T . 11/30/2022 .| STEPHENS INC 03/14/2023 . |.......... 19,829,520 |.... .0].. ... 13,401 ...0 20,000,000 |.......... 19,756,119 inerreeneenaa0f0..000.000 ... 4.375 |...N/A ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 39,741,770 0 192,651 0 0 40,000,000 39,549,119 0 0] XXX XXX XXX 0 0
0109999999. Total - U.S. Government Bonds 39,741,770 0 192,651 0 0 40,000,000 39,549,119 0 of XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
EAST ALLEN MULTI SCH BLDG CORP IND ... | 01/27/2022 .|SIMS, HERBERT J., & COMPANY, I .... 01/15/2023 . |.. 100,083 |.... .0].. (1,992) 100,000 |.... ...102,075 L
0819999999. Subtotal - Bonds - U. ues - Issuer Obligations 100,083 0 (1,992) 0 0 100,000 102,075 1,614 0] XXX XXX XXX 1,750 156
0909999999. Total - U.S. Special Revenues Bonds 100,083 0 (1,99), 0 0 100,000 102,075 1,614 of XXX XXX XXX 1,750 156
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 39,841,853 0 190,659 0 0 40,100, 000 39,651,194 1,614 0] XXX XXX XXX 1,750 156
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 39,841,853 0 190,659 0 0 40,100, 000 39,651,194 1,614 of XXX XXX XXX 1,750 156
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX XXX 0 0
7709999999 - Totals 39,841,853 0 190,659 0 0 XXX 39,651,194 1,614 of XXX XXX XXX 1,750 156

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

1A ....19,829,520 1B ..$............. 20,012,333 1C..$...
1B .0 2B..§ .. .$
1C 0 3B.. .$
1D ...0 4B.. -5
1E ....0 5B.. .$
1F .0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

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

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
FHLB Dallas .....cccveeeiuerienieieeieeieeene v Dallas, TX oo | e 00000 oo O e O e 581 |..XXX.
Regions WK ..... ... Little Rock, Al 9,625 |..XXX.
BanCorp South o Little ROCK, AR .ooeieieeieeieeienieniene [ veeienes e eieninies [ ees e et nee e [eee e e 0 |..XXX.
Bank of America . Little Rock, AR 60,415,868 |..XXX.
Bank of America Vadalia, MO ..oooooieeriiiiieiceieiiniiees [ e e eeienes oeeee e [eeenieee e (3,969,533) .. XXX.
US Bank St. Louis, MO oo e foreii e e e 3,329,016 |..XXX.
Simmons First National Bank . Pine Bluff, AR .. 8,695,334 [.XXX.
Citizens Little Rock, AR ...ccooooeevvecinnciniiines [ vvecneee fooveiiciicinin v 16,987 [ oo 5,016,971 |..XXX.
0199998 Deposits in ... 58 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 4,970 0 2,330,000 | XXX
0199999. Totals - Open Depositories XXX XXX 29,032 0 75,827,862 | 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 29,032 0 75,827,862 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 3,497 | XXX
0599999 Total - Cash XXX XXX 29,032 0 75,831,359 | XXX

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

1. January...)o.. 68,891,877 4.
2. February...|.oooiiinis 88,000,315 5.
3. March 126,148,147 6.

64,013,651
47,201,607
58,877,284

7.

9. September

54,180,968 10. October .... 42,598,867
45,334,148 11.  November... .... 58,510,904
62,701,487 12.  December 75,831,359

E27
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Show Investments Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

CusIP

1 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|loc|lo|lo|o|c|o|o|o|o|o|o|o|o|e

60934N-50-0 ....... |FEDEHATED HRMS TRS INST ..ttt ettt

............................ 111,336, 131

8209999999.

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

111,336, 131

316175-60-3 ....... |F|DEL|TY L PP PP PP PPPPPON

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

111,386,131

468,740

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooooo




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE USAble Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
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

Alabama ........ccoooeiiiiiiis
Alaska ......ccoooeeiiiiiiiis
ArZONA ..o
Arkansas .........cccoeeiiiiiiniinenn,

California .......ccoevveeivnieiiiieeen,

Colorado .....
Connecticut

Delaware .........cccccoevviniinicnnens

© ©® NGO RN

District of Columbia
10, Florida .....cccooveviiiiiiiiiiiiiciiee
GEOGIa ..o

-
-

12, Hawalii .cccoooovieiiiiiiiiiicicices

17. Kansas ...
18. Kentucky
19. Louisiana

20. Maine ....cccocveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceeennne MA it ] s [ [V [V [V 0
23. Michigan ........ccccoeueveveeereierererennns MU oo ciriee| e [ee ettt (V1 [V [V 0
24, MINNESOta ....coovevneiiieeieene MIN [ e ] s e [V [V [V 0
25.  MiSSISSIPPI cvovveveveverereieeeeee MS it i | et [ee e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....cccooeviiniiiieieeeen,
30. New Hampshire ...........cccceueunene NH [ e ] e oot [V [V [V 0
31, New JEersey ......coceveeveniesienienns

32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies

36.  ONIO .oovvieiiiirir
37. Oklahoma ... .
38, Oregon ....cccovrininiiiiineeenes
39.  Pennsylvania .........ccccoveeieenuens PA |t | e [raci e [V [V [V 0
40. Rhode Island .........ccccovivierereenne RI e e ettt [t [V [V [V 0
41.  South Carolina ........c..cccocveuvee.... SC et cevvee| et [ee e (V1 [V [V 0
42.  South Dakota .........ccccceeererenenene SD e eririe| e [ [V [V [V 0
43. TenneSSEe ......cccvvereeneeneenennnns
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah ..o
46. Vermont .. .
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ............ccccceeu... AS |t | et e [V [V [V 0
53, GUAM oo GU i ervee| e et (V1 [V [V 0
54.  Puerto RiCO ......ccoverveuererciinne PR |t o] et et [V [V [V 0
55. U.S. Virgin Islands ...........cccccceue.... VI [ e | e [ [V [V [V 0
56. Northern Mariana Islands ........... MP [oiie | s [ [V [V [V 0
57. Canada
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 50,000 50,000
59. Subtotal XXX XXX 147,495 140,355 50,000 50,000
DETAILS OF WRITE-INS
5801. Arkansas ........c.ccoeeceeeveevvieeseneeres o ST.....|Worker's Compensation ........cccocovvivevvieericeoeeeeiecceceeeee e o 50,000 |...oovevenennnn 50,000

5898. Summary of remaining write-ins for

Line 58 from overflow page ............. L XXX [ XXX veieieieeiesiesiesiesiesienns |oeeeeeeieeieeieeieeieieene [oeeeieeieeiee e [ eeeee oo
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 50,000 50,000

E29
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