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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

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

1.01 U.S. governments

1.02 All other governments

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

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

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

1.06 Industrial and miscellaneous

1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans

1.11 Unaffiliated certificates of deposit

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

2.01 Industrial and miscellaneous (Unaffiliated)

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

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other ..............cccooviiiiiiiiiiiie
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

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

4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

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

Other invested assets (Page 2, Line 11)

......... 4,925,689

........ 11,278,590

...... 355,306,456
...... 302,006, 198

............. 992,500
......... 4,607,016
...... 429,076,643
........ 84,682,238

............. 992,500
......... 4,607,016

............. 992,500
......... 4,607,016

Total invested assets

........ 44,738,380 |............. 2.261 |........44,738,381 |......................0 |........44,738,381 |.............2.261
......... 6,771,487 |.............0.342 |.......6,771,488 |.......coooorvee. 0 6,771,488 | ............0.342
....................... 0 feieeen 02000 oo O e O 0 .. 0.000
........ 51,509,867 |............. 2.604 |....... 51,509,869 |.......................0 |....... 51,509,869 |.............2.604
....... 59,465,660 |............. 3.006 |....... 59,465,660 |.......................0 |....... 59,465,660 |.............3.006
...... 134,996,443 |............. 6.823 |..... 134,996,443 |...........c...........0 |...... 134,006,443 |.............6.823
...................................... 0.000 oo 0 o O il 0
...... 194,462,103 |............ 9.820 [...... 194,462,103 |.......................0 |...... 194,462,103
....................... 0 feveeeeen 02000 oo O e O 0
....................... 0 feeeeen 02000 oo O e O 0
...... 258,136,769 |............13.047 |......258, 136,769 258,136,769
.................... 159 |.............0.000 |....................159 eeveeieeenninn. 159
....................... 0] 0.000 ..o 0 XXX.........]
3,247,242 0.164 3,247,242 3,247,242
1,978,474,437 100.000 | 1,978,474,439 1,978,474,439 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 60,627,845
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.c.oiiiiiieieeeeeecc ettt eseae seesesebebeeene e e nees 78,840 ..o 78,840
Current year change in encumbrances:

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

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (105S) 0N diISPOSAIS, PArt 3, COIUMN 18 .........ccuiuiieeiieeceete et eeeeceete e eeeescaete et eeeessaetetesesessssetesssesensssssetesesansssesesesesensssssesesessnsnsssesesasesansssssasasas esesetetesasacseaeaes 159,673
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 15 ..........cc.coiiiiuiiietieietiee et et ettt et ettt ete et te et et et et e s et essesese st eae st esssseseesete et esesebessesensesensasessstess Seseseeseseeseseanenen 790,000

Total foreign exchange change in book/adjusted carrying value:

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

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

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvitieieieieieietetet ettt ettt ettt s e ettt t et et e s e se s eseseseseb et eses s e es e st e s et eseseseas s es et e s et esesesnss s essseseseseses bbb ebee et et neea et ettt seeae e 0

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

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 8,551,125

8.2 TOtalS, PArt 3, COIUMN O .....ovoiiececeete ettt eee ettt see s et ete s s ee s s saeteteseesesseetesesenssseaesesesansssssesasasansnseeesesesassnsseesasasensnsnaesestbebebee s aessberena 15,364 ..o 8,566,489
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 51,509,869
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 51,509,869

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

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

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOI YEAI ..........cceuiiiiiiriiietetetetetst st st sttt et st seste st sesese e sessesebetesese st e sessesesesesese e s sessesesebesese e asssesene Senenseseenenens 231,781,147
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0
2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 3,678,038 .....coovieen 3,678,038
Capitalized deferred interest and other:
3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0
Unrealized valuation increase/(decrease):
5.1 T0tals, PArt 1, COIUMN 13 ...oeiiececeeeee ettt ee ettt ee e s saete et esenssaeaesesesenssseaetesesensssseesesesessssesesesesssnsssesesasasnsnsnsesasasseheenttsnbebenas 27,213,752
5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 e 27,213,752
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiuiiieicecee e eececte et et e sacte et eeeessetete e s esssastesssesesssaeaesesesensssssesesasensssssesesesassssssesasessnsnsnsesasasansnas fesessssscseses (1,012,107)
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 3,524,062
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0
Total foreign exchange change in book/adjusted carrying value:
9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0
9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:
10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0
10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......cceciriririririiieiereririintsisisete ettt sesesese e e s ssesesesesesessees 2esesesseesenenn 258,136,769
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieieiiiiiet sttt ettt e s st sese e ssse st sebebesese e s ss s s esesesane e s Seeeseananennnn 258,136,769

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT VAN .........c.c.cvocucueueeeieeeeececteteeeeeescaete et esesssseaetesesesssseaesesesenssseaesesesesnssaesesesansssssesesesanssssaesesasannsnanss ceeses 1,352,831,272
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiitieiteteetete ettt et et et et et et e e et ese et ese st esessese st ese s es e s esess et ess et essssese st ese st ebe s ebessesessabensssensassensesenneeenean 278,100,461
ACCTUAN OF GISCOUNL ...ttt ettt ettt ee ettt s e a2t £ s e s e s ee 8 ns e85 e s S ee s 5 e s e85 e85 ens e ees e s ens s ees e s e ees e enses et e b et s et s ennas 1,613,068
Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12
4.2. Part 2, SECtion 1, COIUMN 15 ..ottt
LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN
4.4, Part 4, COIUMN T .ottt ettt ettt ee b eh e b et E b e £ eE b b8 £ £ e b E £t E A b8 £ £ et E bbbt s e bbbttt e et s s en s e s en .... 10,083,998
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (2,186,693)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 167,826,681
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 1,497,126
Total foreign exchange change in book/adjusted carrying value:
8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0
8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e
8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0
8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:
9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0
[ I oV S Y=o oo N TR @70 (3o 1o e I AP
9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0
9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,471,118,298
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,471,118,298
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .......cccoceevvevreeeeese oo 278,242,968 |................ 265,436,601 |......cccoenv 277,488,769 |................ 282,176,204
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 278,242,968 265,436,601 277,488,769 282,176,204
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 4,925,689 4,852,193 5,086,787 4,870,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 11,278,590 11,176,862 11,827,816 11,020,000
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 355,306,456 327,843,264 356,736,583 358,733,359
Industrial and Miscellaneous, SVO 8. United States .........cccoeveveeveeeeieeeees o 267,862,621 |............... 254,852,602 |................ 268,022,351 |.....cocoe 270,205,386
Identified Fungs, Unaffilia}ted Bank 9. Canada ...ooooiieeee e 1,115,435 | 1,118,590 | oo 1,260,869 |.cocovvevreanne 1,059,000
Loans, Unaffilated Cortiieates of 10._Other Countries 33,028, 142 31,617,318 33,150,414 32,848,742
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 302,006,198 287,588,510 302,433,633 304,113,128
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 951,759,901 896,897,431 953,573,588 960,912,691
PREFERRED STOCKS 14.  United States .......ccceevvevierieeeeee e [OOSR [0 U 0
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 90,281,754 90,281,754 75,294,099
Parent, Subsidiaries and Affiliates 24. Totals 429,076,643 429,076,643 325,831,328
25.  Total Common Stocks 519,358,397 519,358,397 401,125,427
26. Total Stocks 519,358,397 519,358,397 401,125,427
27. Total Bonds and Stocks 1,471,118,298 1,416,255,828 1,354,699,015
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ANNUAL STATEMENT FOR THE YEAR 2023 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

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years

Through 10 Years

Through 20 Years

5

Over 20 Years

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

............. 85,174,000

7 8
Col. 7 as a % of

Total Current Year Line 12.7

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

255,274,881

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

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

2,051,093

GoIs

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

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

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

3,332,190

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

Possessions , Guaranteed

AANAIC T e 4,740,934 |............... 4,761,303

42NAIC2 ..

4.3 NAIC 3 ..o

4ANAICH ..o

45NAICS ..

4B NAIC B ... .0

4.7 Totals 4,740,934 4,761,303 740,000 536,353 11,278,590 1.2 12,476,000 11,278,590 0
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

5.1 NAIC 1 102,439,256 |............. 92,937,931 40,521,917 351,488,323 | 36.9 o 312,134,206

5.2NAIC 2 it O 1,046,973 |.... ....1,351,159 3,818,133 | 044 [ 3,851,125 |....

5.3NAIC 3 oo O [V 0 [ereemmrrneeeeeen O o 0 | XK s e O e 020 [ 0f..

54 NAIC4 .. 0. .0 0.

BE5NAICS .o O o [V 0 [ O o O e XK e O e 000 [ 0

5.6 NAIC 6 0 0 0

5.7 Totals 31,337,972 103,486,229 94,289,090 40,521,917 355,306,456 315,985,331 355,095,541 210,915




ANNUAL STATEMENT FOR THE YEAR 2023 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 38,058,563 127,623,244 63,670,000 |............... 4,704,453 234,628,391 . 235,129,881 . 105,693,421 128,934,971
6.2NAIC 2 .. 4,115,624 |... ...34,014,706 |.... ..28,297,885 .. . . .66,428,215 |.. ...59,109,274 |.... LBl | .60,094,643 |............... 6,333,572
6.3 NAIC 3 O s 2,463,711
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6

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

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot

8.7 Totals

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

9.7 Totals

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

10.7 Totals

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

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7

1 4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

12. Total Bonds Current Year

12 NAIC T e d) e 74,465,474 |........... 430,896,864 |........... 244 115,431 |............. 89,455,793 |............. 41,630,400 |......ovvvvrrrne [V 880,563,962 751,628,991 |........... 128,934,971

122 NAIC 2 ... A(d) 4,115,624 |... ...35,061,680 |.... ..29,649,044 .70,246,348 |.. .63,701,861 |.............. 6,544,487

123 NAIC 3 e (D) i 0 oo O et O e O e O [ O e O 000 | XXX e e XX [ 0

12.4 NAIC 4 317,753 [ 438,040 | 185,351 [ 8,448 | O i 0 949,591 [ 0T X K [ XXX e [ 949,591

125 NAIC S e (D) e 0 oo O et O e O e 0 [ 0 1(©) e O [ 000 | XXX e e XX [ 0

126 NAIC6 ... 0 0

12.7 TOtalS .o 78,898,851 816,280,443 ,

12.8 Line 12.7 as a % of Col. 7 8.3 49.0 28.8 9.5 85.8 14.2
13. Total Bonds Prior Year

13ANAIC T e 107,191,002 |........... 355,663,953 |........... 239,360,157 |.cocunvnee. 81,659,774 820,369,540 |......cccveeennnne 92.6 |.......... 711,818,022 |........... 108,551,518

13.2NAIC 2 oo 6,725,704 |............. 26,062,967 |............. 24,953,164 |.............. 5,218,563 |...ooveveeeieeeeeeeeen O e O [ XK e XXX e fo 62,960,398 |.......ccvevvrenne. TA 55,383,147 |............... 7,577,252

13.3NAIC3 ... 776,297 |... 1,513,531 |.... 2,463,711 |.... ..0.3 | ..2,463,711 |..

BT N (O ot NSO U P N U OO U URTU KOO TP RURUUUYUPN AEVURTURURURURURURURURTN UVUTURUYORUYUYUVUYURIN IVURURURURURUNUNUNUREE NUNSISIITD o, o, CRSRNUIN RUSURID. o4 CNNURRN OO 0f.. 0.0 | 0.

135 NAIC S oo | 0. ..0.0|. 0.

13.6 NAIC6 ... 0 0.0 0

13.7 TOtalS .o e 114,693,003 |........... 383,240,451 ....885,793,650 |......cceveveen 100.0 |........... 769,664,880 |........... 116,128,770

13.8 Line 13.7 as a % of Col. 9 12.9 43.3 100.0 XXX 86.9 13.1
14. Total Publicly Traded Bonds

T4ANAICT oo 80,076,804 ). 308,923,707 |...........224,570,564 |.............86,150,868 |............41,407,049 |0 e 751,628,991 | 79.0 | 711,818,022 |...ocvvce 80.4 ... 751,628,991

14.2NAIC 2 ... .63,701,861 |.. ...55,383,147 |.... ...6. .63,701,861 |..

T4.3NAIC 3 oo O i O el O [ O [ O e O e ...0.

144 NAIC4 ... ...0.

T45NAIC S e O e O el O [ O [ O e O e

14.6 NAIC 6

14.7 TOtalS .o e 42,772,122 |........... 391,526,040 |...........252,995,917 |.............87,579,315 |............41,407,049 |........coooovrvrreeeeee. 0 |

14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 5.2 | 48.0 [ 310 [ 1007 5T 000 |

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

Section 12 4.5 41.1 26.6 9.2

15. Total Privately Placed Bonds

151 NAIC T e 33,888,670 |............. 71,973,157 | 19,544,867 |............... 3,304,925 | 228,352 [ 0 128,934 971 [ 1305 108,551,518 | 1223 [ X K [

15.2NAIC 2 ... ..2,238,059 |... ... 1,409,041

15.3 NAIC 3

15.4 NAIC 4

15.5NAIC S ...

15.6 NAIC 6 ...

15.7 Totals ..cceeveeeeiieienee

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

3.8

7.9 2.2

.223,352 |...

.0.2

0.0

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

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

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

..3,741,313 current year of bonds with Z designations and $

................ 135,479,458 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 prior year of bonds with 5G| designations and $

0 current year, $

; NAIC 3 $

................................. 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

................................. 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
; NAICS5 §
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments

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

1.02 Residential Mortgage-Backed Securities ...

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

........... 192,631,988

...108,882 |..

............. 85,172,456

..... 1,544 |.

........... 277,804,444

...438,524 |..

........... 277,804,444

...438,524 |,

1.05 Totals XXX 278,242,968 255,274,881 278,242,968 0
2. All Other Governments
2.01 Issuer Obligations ............cccovveveeeenccencincieieies [oeeereveresereneienees 0 foeeveineeneieneee 0 feon 0 e 0 i 0 o D,0, 0. CUN R [V 0.0 [ooeirieenne 2,051,093 oo 0.2 | 0 e

2.02 Residential Mortgage-Backed Securities ...

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

2.05 Totals XXX 0 2,051,003 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccoeeeeeerereenceineeeneees feeeeeeeeeeeeeeeieeeis 0 3,332,190 [ 1,593,499 [ O e 0 e XX e 4,925,689 | 005 |, 3,303,479

3.02 Residential Mortgage-Backed Securities .0

3.03 Commercial Mortgage-Backed Securities O o 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0

3.05 Totals 0 3,332,190 1,593,499 0 0 XXX 4,925,689 0.5 3,303,479
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations .............ccceeueevevevevereeeeieeenes oo 4,740,934 |.............. 4,761,303 740,000

4.02 Residential Mortgage-Backed Securities ... w0

4.03 Commercial Mortgage-Backed Securities .......... |.occocvieviiiiiiican 0 e 0 e 0

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

4.05 Totals 4,740,934 4,761,303 740,000 500,000 536,353 XXX 11,278,590 1.2 12,476,000 1.4 11,278,590 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. I 11,944,002 |............. 33,801,648 |............. 32,752,711 [ 11,788,754 |...ocoeee 15,142,510 105,429,716 |o.veeveeee 11T [ 97,445,524 105,218,801 |...covvnneee 210,915

5.02 Residential Mortgage-Backed Securities ... ..19,213,597 |. .67,922,600 |.. .60,940,805 |.. 71,582,494 |... ...25,379,407 |.... ...245,038,903 |.. . 216,269,294 |... 245,038,903 |. ...0

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

5.04 Other Loan-Backed and Structured Securities ... 180,282 1,761,981 595,574 2,300,000 0 4,837,838 2,270,513 4,837,838 0

5.05 Totals 31,337,972 103,486,229 94,289,090 85,671,248 40,521,917 355,306,456 315,985,331 355,095,541 210,915
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiniiiiicieieees e, 4,065,692 |.......... 104,624,349 |............. 71,346,007 |.....cocvvnennene. 86,957 |cveiiiinn 348,779 |............ D.9,0 SR R 180,471,783 | 19.0 | 186,374,911 |, 21.0 [ 137,945,766 |............. 42,526,017

6.02 Residential Mortgage-Backed Securities ... T 8,271,322 |............ 21,724,367 |.....conc... 5,104,413 |.cceeennn 3,039,105 |.cvcveeeinnne 223,352 | XXX e 38,362,559 |....ccovviriiinne 4.0 | 31,265,644 |....ooooveinne 3.5 [ 977,688 |............. 37,384,871

6.03 Commercial Mortgage-Backed Securities .......... |........... 24,779,279 |............. 19,712,066 |............... 7,122,031 | 0 [ [ SO XXX e 51,613,375 oo 5.4 | 49,035,695 |......ccoovevirieins 5.5 | 17,370,490 |............. 34,242,885

6.04 Other Loan-Backed and Structured Securities ... 5,375,647 16,015,209 8,580,785 1,586,839 0 XXX 31,558,481 3.3 30,026,617 3.4 10,443,711 21,114,770

6.05 Totals 42,491,940 162,075,991 92,153,235 4,712,901 572,131 XXX 302,006, 197 31.7 296,702,866 33.5 166,737,654 135,268,543
7. Hybrid Securities

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

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

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

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

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 20,750,718 |....ocnvee 339,151,478 |.cocvenen 191,604,673 |.............. 12,375,711 [ 16,027,642 ....579,910,222 537,173,290 |...covennen. 42,736,932
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 27,812,924 |.....ocecnee 89,755,849 |............... 66,046,762 |.............. 74,621,691 |...oovenen 25,602,759 ...283,839,985 246,455,114 |.............. 37,384,871
12.03 Commercial Mortgage-Backed Securities ........ |...ccoeeen. 24,779,279 .... 19,712,066 ... 1,122,031 51,613,375 |ooveveeereverennn 54 | XXX i [ XXX [ 17,370,490 |....ccoenee 34,242,885
12.04 Other Loan-Backed and Structured Securities . |- . 17,777,190 .. 36,396,318 |. 15,281,549 | 21,114,770
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 oeeereeeeeieeeeeeend 000 [ XXX o e XXX e o [V 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0
12.09 Totals 466,396,584 |............. 273,949,825 |.....coenee 90,884,240 |....oceeneee 41,630,400 |.ovoviiiieeeen [V P 951,759,901 816,280,443 |............. 135,479,458
12.10 Line 12.09 as a % of Col. 7 8.3 49.0 28.8 9.5 4.4 0.0 100.0 85.8 14.2
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 69,523,925 |............ 268,573,796 |............. 180,621,155 |.....ocecnee 22,101,641 |[...cooceenne 15,601, 147 ...556,421,663 522,415,201 [.ocoeenees 34,006,462
13.02 Residential Mortgage-Backed Securities .......... ... 23,004,512 |... . 79,755,557 |.. .. 61,468,579 62,917,007 |.. 20,893,508 248,039,162 |. ...218,230,777 |.. 29,808,385
13.03 Commercial Mortgage-Backed Securities ........ 17,321,322 |... .19,831,424 |.. 11,134,231 .. 748,718 |.. .49,035,69 |. . 18,130,963 |.. 30,904,732
13.04 Other Loan-Backed and Structured Securities . |. . 15,079,675 . 32,297,130 |. . 10,887,939 |.. 21,409,191

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

11,251,795

13.08 Unaffiliated Certificates of Deposi . 0 0
13.09 Totals P PR 114,693,003 |......c.c... 383,240,451 |............. 264,475,760 |.............. 86,889,781 |........c.... 36,494,654 885,793,650 769,664,880 |............. 116,128,770
13.10 Line 13.09 as a % of Col. 9 12.9 43.3 29.9 9.8 4.1 100.0 86.9 13.1
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 18,512,659 306,266,789 |............. 183,990,489 12,375,711 16,027,642 ....537,173,290 ...522,415,201 537,173,290

14.02 Residential Mortgage-Backed Securities ... 10,887,452 |... . 68,469,523 |.. 61,127,700 71,591,033 |.. .. 25,379,407 .246,455,114 |. 218,230,777 |. ...246,455, 114 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 1,816,842 |.............. 11,161,716 .o 4,391,932 17,370,490 18,130,963 [...coovvviiiiieennn 2.0 o 17,370,490

14.04 Other Loan-Backed and Structured Securities . |................ 2,555,169 |................ 5,628,012 [.....cccceeee 3,485,796 15,281,549 10,887,939 [ 1.2 o 15,281,549

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

.............. 42,772,122

14.09 Totals ... o 82,772,122 391,526,040 |............. 252,905,917 |.............. 87,579,315 |.............. 41,407,049

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 5.2 | 8.0 | 31.0 | 10.7 | 5.1

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

Section 12 4.5 4.1 26.6 9.2 4.4 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccuvvririninininininins foeeieeieeeees 2,238,059 |....ccennee 32,884,689 |.......oc.e 7,614,184 42,736,932 34,006,462 42,736,932
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 7,925,472 | 21,286,326 |...cccocvunee 4,919,062 37,384,871 29,808, 385 37,384,871
15.03 Commercial Mortgage-Backed Securities ........ | 22,962,437 |.ceienen 8,550,350 ....2,730,099 34,242,885 30,904,732 34,242,885

15.04 Other Loan-Backed and Structured Securities . |.

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

. 12,149,179

.. 21,114,770 |.

.21,409,191 |.

21,114,770

................ 3,304,925
......................... 2.4

0.3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

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

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

......................... 39,841,853

......................... 59,488,001

......................... 39,841,853

......................... 59,488,001

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




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE USAble Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 111,386,130 [oovveeeeereeccicierece [V 111,386,130 [oooereceeeeeeeccceeee
2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 2,934,418,240 |............... 308,406,321 |............ 2,626,011,919 |0
3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 1,829,868 |...ccccvcnneen. 1,829,868 |.....cocvveevcirciieine (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 188 | 188 | [V
6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 2,912,636,983 |.........c..... 310,235,376 |............ 2,602,401,607 |...ooovererereriiiiien
7. Deduct amortization of PreMiUM ..........c.ccceieeeeeeeeeeieeeeeeeeses e seeeseenns |reresseseeeneenenenenees 1,000 |oovoeoii 1,000 |oovoeeeiccecee [0
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ennsninins 134,996,443 |....ooieiees (| 134,996,442 |....covieeeees
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN
12. Statement value at end of current period (Line 10 minus Line 11) 134,996,443 0 134,996,442

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

SI15




SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

103

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

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

.54,586,176 |..
.45,187,592

.. 19,042,972

... 2,929,096

17,583,515 |..
2,704 |..
.102,907 |..

4,573,215

... 140,036

.3,728,914 |..
1,286 |..
7,987 |..

1 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
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 Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
LAND - 6th & Gaines .........ccccevmrmmmmmnnnnnnnnnnnnnnns L 0170171953 . |oeeeeees cevieins e 127,809 [ 0 e 127,300 [eeeeiiiiiiiiiiiiiiiiiinn fooreeiiiii [ fo e 0 e f
LAND - 600-608 W Seventh .. . 01/01/1965 .. |.. .. 0. ... 127,783
LAND - 614-624 W Seventh .. . 01/01/1970 .. .. 0. ....185,760
LAND - Block 177, Original City of LR .. . 01/01/1971 .. .. 0.
LAND - Capital & Spring ......... . 01/01/1991 .. .0
LAND - Capital & Spring Deck .. . 01/01/1991 .. .0
LAND - Annex Office (Ralph Croy) . 01/01/2002 .. .0
LAND - Annex Warehouse (Colonial) .. . 0170171994 .. |.. .. 0.
LAND - Offsite Storage . 01/01/1983 .. |.. .. 0. . ..
North Building (6th & Gaines) .... . 01/01/1953 .. |.. . .. 0. 771,371 ..
South Building (7th & Gaines) .... . 01/01/1974 .. |.. .. 4,715,753 |.. .. 0. .... 2,480,307 |..
USACC Building (BCBS occupied) ... . 01/01/1991 .. |.. .13,084,984 |.. .. 0. .... 4,070,485 |..
Annex Office (Ralph Croy building) . . 01/01/2002 .. |.. 0.
Annex Warehouse Building . 01/01/199 .. |.. L0
.. 0.
.0
.0
.0
.. 0.
.. 0.
.. 0.
.0 .

USACC Parking Deck ....

. 01/01/1991 .. |..

0299999. Property occupied by the reporting entity - Administrative 131,964,117 44,738,380 0 8,498,459 0 0 (8,498,459) 0 7,525,158 0
0399999. Total Property occupied by the reportin 131,964,117 44,738,380 0 8,498,459 0 0 (8,498,459) 0 7,525,158 0
Timber land = Poyen ........ccoeeeemeerreeemnnninneeennnnes | eeeeeeennnn [POYEN Lo 1 P . 09/01/2003 .. |eeveens vevvvinn e 8,805,980 |-eeerennieeeeeniiieeees foeeeennins 3,218,933 |oeeeeieeeeeiieeeeeeen Jeeee e 5,198 [ oo [ (5,198) [ eeeeeeeeeeeeeieeee foreeeeieeeees 50,126 |..ooeeeeennennnns 21,386
Timber land - Ashdown ..........ccocoveviiiinninnniiiiinnnnns | eeeeeeeennn [Ashdown ooovvviiniiiiiinnnnnns ARt . 06/01/2004 .. |oeevens ceviiinn o 6,048,315 [...ooiiiiiiiniiiiiiiins foeniiiiiinnn 3,552,554 [ Lo 47,468 |....ooovvviiiiiiiiins o o (47,468)[.....ccvvvnniiiiiiiiinns oo, 472,172 |oueeiiiiinn 113,111
0499999. Properties held for the production of income 14,854,295 6,771,487 0 52,666 0 0 (52,666) 0 522,298 134,497
0699999 - Totals 146,818,412 51,509,867 0 8,561,125 0 0 (8,551, 125) 0 8,047,456 134,497
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Offsite Storage IMprov ..e..cveeeiieeuiiieiiii e Little ROCK ovvunveriiiriiieiiicei e AR e 05/02/2023 ..... {00 LR S O PP PP PPPIUPP PP TPPTPRUPPPPPN 30,546
ASHAOWN RETOIESTAt 10N ouieeseeteiteeteeieeteieie et et eieeeeieeieeieeeeneeneeseesneen | etetietueeueeseesesnseneeneesnesnesnseneennesnesnssnesses| oeesessnssnesnessasnnssnssnesnessassnssnees [renesnesnase evneennssn | wesuesuesusennesnesnesnessesnesnesnessssssesnesnesnesssssesnesnesnssseesnesnesnesssesses |oaesneenassnsenesnesnassnssneeneens |oeesnssnesnassnassnesneeneenassnsens |oeensesnssneenesnasnnssnseneenaenne foeenernaenaesnseneeneennenn 48,294
0199999. Acquired by Purchase 0 0 0 78,840

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE A - PART 3

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

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation Recognlzed brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Texarkana Building Texarkana .. ...11/30/2023 .. [Hickey-Smith Investments LLC U (12,316) . . 156,794 -
Texarkana Improvements Texarkana .. . [Hickey-Smith Investments LLC ... . (3,048)].. 5 2,879 |. ..
Texarkana Parking Lot . Texarkana .. . |Hickey-Smith Investments LLC ... 0. K . .
Texarkana Land Texarkana .. . [Hickey-Smith Investments LLC ... .
0 0

1,210,955

15,364

(15,364)

630,327

159,673

159,673

0399999 - Totals

1,210,955

645,691

(15,364)

630,327

790,000

159,673

159,673




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

Schedule B - Part 1 - Mortgage Loans Owned

NONE

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

NONE

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

NONE

EO04, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
97MSCM-3D-9 .. [BABSON CAPITAL FLOATING RATE INCOME FUND ..... [..ocoooeee | coviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn foueinnenns US......... Barings .....oooooovviiiiiiii e ....01/31/2017 .| o, 55,088,455 |...... 56,471,842 |...... 56,471,842 |........ 2,996,709 |............... [V [V [V 0f.... 4,690,145 ... 0f..... 0.000
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 55,088,455 56,471,842 56,471,842 2,996,709 0 0 0 0 4,690, 145 0] XXX
256141-AB-8 .. [DOCTORS €O vovvovvrrerrerserresseseseseseesessaeses | [ [......... Ch......... | X [ 2B FE oo 0171272022 oo oo o, 1,300,000 |........ 1,004,774 |....... 1,300,000 [ [} [ [ [ 0. 58,500 [....oovenvnn. 0]......0.000
2799999. Surplus Debentures, etc - Unaffiliated 1,300,000 1,034,774 1,300,000 0 0 0 0 0 58,500 0] XXX
97MSCN-75-0 .. |MARTINGALE INVST TR SER 1 .evvvvvvnninnnnnnnnnnens | .......... | ...................................... | .......... US......... |MARTINGALE INVESTMENT TRUST ........cc... | ................... |....03/31/2017 | .................... 48,302,752 |...... 81,262,279 |...... 81,262,279 |....... 8,886,591 |............... [V [V [V [V [V 0f..... 0.000
5899999. Any Other Class of Assets - Unaffiliated 48,302,752 81,262,279 81,262,279 8,886,591

|Life & Specialty Ventures, LLC | ............... ....10/01/2006 | ..... 58,140,087 |..... 119,102,649 |..... 119,102,649 |...... 15,330,452

9. Any Other Class of Assets - Affiliated 58,140,087 119,102,649 119, 102,649 15,330,452

6099999. Total - Unaffiliated 104,691,207 138,768,895 139,034, 121 11,883,300

6199999. Total - Affiliated 58,140,087 119, 102,649 119, 102,649 15,330,452 0 0 0 0 0 0] XXX

6299999 - Totals 162,831,294 257,871,544 258,136,770 27,213,752 0 0 0 0 4,748,645 0

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

1D ..$ .0 1G.8

$

$..
3B..$..

$

$

coocooo
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE BA - PART 2

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

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

97MSCM-3D-9 ......... BABSON CAPITAL FLOATING RATE INCOME FUND ........eeeesssssssssssssssssssssssssssssssssssssnssssss | ounsssssssssnssssssssssssssssssnssssssssssnnssnsnnns |oueeenenns US......... BAriNgS . L..01/81/2017 e e e 0 | 3,678,038 |...evvvvviieiiiiiiiiinnennnn0 | 0.000
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 3,678,038 XXX
6099999. Total - Unaffiliated 3,678,038 XXX
6199999. Total - Affiliated 0 XXX

3,678,038
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
97MSCM-30-9 ..... BABSON CAPITAL FLOATING RATE INCOME FUND ... | .ieerrrrriiiiiiiiiiiiiiiiiiieiieeeees foeinenns US......... Barings ......oooooeviiiiiiiiii . 01/31/2017 ..|. 12/29/2023 ..|.... 4,536,169 |............... [V PP, [ PP, [ PP, [ PP, [ PP, [V P 4,536,169 |........ 3,524,062 |............... 0 ]...(1,012,107)]... (1,012, 107)|............... 0
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 4,536, 169 0 0 0 0 0 0 4,536,169 3,524,062 0] (1,012,107)] (1,012,107) 0
6099999. Total - Unaffiliated 4,536, 169 0 0 0 0 0 0 4,536,169 3,524,062 0] (1,012,107)] (1,012,107) 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

4,536,169

o

4,536, 169 3,524,062

o |

(1,012,107)

(1,012,107)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
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 O 146,977 |...95.4730 |ooevveneiinnnnnn 143,210 |oeeniiiininnnn 150,000 |evveenviiinnnnn 148,206 |...ccvvvnnnnns (VN R A T PPN | Y A | R R ;o T RN 2.640 [MN ... [ooreiiiiiiiiens 279 | 3,188 |....04/04/2022 ... |....05/31/2026 ...
912828-YB-0 ..... UNITED STATES TREASLRY .. ...4,126,426 |...88.9730 |....eennnneenn 3,647,893 |.... .4,100,000 |.. ....4,115,623 0 e (2,639) [0 o0 el 10625 | 1.554 [FA ...... . ... 66,625 |....10/07/2019 ...|....08/15/2029 ...
912828-77-8 ..... UNITED STATES TREASLRY .. . 12,306,406 |...92.8240 |... ... 12,624,064 |.... 13,600,000 |.. ...12,606,211 O 297,414 0 [0l 10500 | 4.047 ... 85, .. 204,000 |....12/28/2022 ...|....01/31/2027 ...
912828-79-4 ..... UNITED STATES TREASURY .. . 11,870,027 |...87.1210 |... ....10,018,915 |.... 11,500,000 |.. ...11,732,512 0 [ (36,494) |0 e l0 el 10500 |- 1.157 .... 65, .. 172,500 |....08/05/2020 ... |....02/15/2030 ...
912820-8B-6 ..... UNITED STATES TREASLRY .. ...8,542,078 |...87.9220 |.....ennnnnnnn 7,561,292 |.... .8,600,000 |.. ....8,566,474 O 8,236 [0 00000000625 |l 0.724 L2, ... 53,750 [....01/06/2021 ... |....12/31/2027 ...
91282C-BL-4 ..... UNITED STATES TREASLRY .. .... 18,59, 161 |...83.4730 |... ... 16,277,235 |.... ...19,500,000 |.. ...18,835,068 O e 87,228 o0 o0 e 10125 | 1.634 e 82, .. 219,375 |....08/31/2021 ... |....02/15/2031 ...
912820-CH-2 ..... UNITED STATES TREASLRY .. .. 11,706,793 |...89.1800 |... .... 10,434,060 |.... .. 11,700,000 |.. ...11,704,432 O e (983) 0 o0 el 12250 | 1.241 s 18, .. 146,250 |....06/30/2021 ...|....06/30/2028 ...
91282C-DF-5 ... UNITED STATES TREASURY .. ...89.0040 |... ....10,591,476 |.... ...11,867,923 O e 6,364 [0 o0 e 1375 | 1.433 2, .. 163,625 |....11/10/2021 ...|....10/31/2028 ...
912820-DG-3 . UNITED STATES TREASURY ...92.2770 |. .. 8,304,930 |. .8,951,108 |.. .0 .1.321 .17, 101,250 |....11/23/2021 .. 10/31/2026
91282C-DJ-7 . UNITED STATES TREASURY ...83.0230 |. ..3,985,104 |. 4,783,716 |.. .0 L1421 s . 66,000 |....12/13/2021 .. 11/15/2031
91282C-DK-4 ..... [UNITED STATES TREASURY . 13,124,051 |...92.4530 |. 12,111,343 | 13,114,302 |.. .0 . 1212 .14, 163,750 |....12/13/2021 .. 11/30/2026 ...
91282C-DP-3 ..... UNITED STATES TREASURY .. ...9,804,297 |...88.7150 |...eeennnnnenn 8,871,500 |.... .. 10,000,000 |.. ....9,857,301 O et 27,155 [0 o0 el 1375 | 1.674 .... 69, .. 137,500 |....01/12/2022 ...|....12/31/2028 ...
912820-DY-4 ... UNITED STATES TREASLRY .. . 13,655,125 |...85.9730 |... ... 11,864,274 |.... 13,800,000 |.. ...13,678,480 O e 18,427 Lonnl0 [0l 10875 | 1.992 Ll 97, .. 258,750 |....03/31/2022 ...|....02/15/2032 ...
91282C-EC-1 ..... UNITED STATES TREASURY .. ...93.7420 |....covnennnns 8,436,780 |.... .9,000,000 |.. ....8,981,104 O e 5,730 [0 o0 el 10875 | 1.944 ... 57, .. 168,750 |....03/11/2022 ...|....02/28/2027 ...
912820-EF-4 ..... UNITED STATES TREASLRY .. ...95.5740 |.....counnnnns 7,837,068 |.... .8,200,000 |.. ....8,215,295 O e (4,469) |0 oeiiiiennl000022.500 |- 2.440 e 82, ..205,000 |....03/31/2022 ...|....03/31/2027 ...
91282C-EN-7 ..... UNITED STATES TREASURY .. ...96.1910 |.oeeeennnnnnns 5,867,651 |.... .6,100,000 |.. ....6,049,208 O e 14,283 |0 feeil0 002,750 |- 3.015 e 28, .. 167,750 |....05/02/2022 ...|....04/30/2027 ...
912820-FF-3 ..... UNITED STATES TREASLRY .. ...91.5780 |...ccovnnnnnns 6,685,194 |.... ....7,300,000 |.. ....6,483,907 O e 76,788 o0 [0 000002.750 | 4.317 e 15, ..200,750 |....10/21/2022 ...|....08/15/2032 ...
91282C-FZ-9 ..... UNITED STATES TREASURY .. ...99.7890 |..ceorrnnnnnns 9,978,900 |.... .. 10,000,000 |.. ....9,964,747 O 8425 |0 00100082875 | 3.973 ... 33, .. 387,500 |....12/28/2022 ...|....11/30/2027 ...
91282C-GP-0 UNITED STATES TREASLRY .. . 100.3280 |... ... 13,945,502 |[.... 13,900,000 |.. ...13,806,179 LU R (0225 O N RPN I RO 3144 I AN 4178 ... 187, ..278,000 |....02/28/2023 ...|....02/29/2028 ...
91282C-GZ-8 ..... [UNITED STATES TREASURY ...97.7380 |. ..6,841,660 |. .7,000,000 .6,894,643 |.. .0 .3.770 ....05/24/2023 .. 04/30/2030
91282C-HE-4 . UNITED STATES TREASURY . 15,541,160 |...98.9410 |. . 15,533,737 |. 15,700,000 15,557,788 |.. .0 .3.850 ...06/08/2023 .. 05/31/2028
91282C-H0-7 . UNITED STATES TREASURY . 29,685,938 |. 101.0310 |. .30,309,300 |. 30,000,000 29,707,241 |.. .0 .4.362 ....08/18/2023 .. 07/31/2028
91282C-HT-1 UNITED STATES TREASURY . 12,615,586 |...99.8750 |. . 12,983,750 |. 13,000,000 12,625,001 |.. .0 .4.243 ....00/13/2023 .. 08/15/2033 ...
91282C-HIi-4 ..... [UNITED STATES TREASURY 6,017,633 |. 101.2540 |. ..6,277,748 |. .6,200,000 .6,023,416 |.. .0 ......4.626 ....00/29/2023 .. 08/31/2030 ...
912820-HX-2 ..... UNITED STATES TREASLRY .. U . 3,572,156 |. 102.1410 |.............. 3,677,076 |.... .3,600,000 |.. .... 3,573,633 O e 1,476 Lennl0 [0 0l 4375 | 4.551 ....00/20/2023 ...|....08/31/2028 ...
91282C-4B-8 ..... UNITED STATES TREASURY .....ceeevveieeermmnmnnnernnnnnns fooe von | nnnnne | nneeeens 1. 19,955,469 |. 101.0200 [............. 20,204,000 |.....ennneees 20,000,000 |..eeernnnnnes 19,960,837 [..eevvvnunnaeens 0 f.eeeeenn5,369 |oevvniinieeenn0 foeeeiiiiinnnnn 0 ]...5.000 ... 5.119 ...09/28/2023 ...|....09/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 277,060,041 | XXX 265,013,752 281,750,000 277,804,444 0 XXX XXX XXX
38378U-8L4 ..... |GNR 2015-H04 FA - CMO/RMBS ......oevvueeieiinnnnniaennes | ...... | ....... |4 ......... | 1A e 428,728 |...99.2130 [...ooeeevinnnnnns 422,850 |..ooovvninnnns 426,204 |.oouuiiieeennn 438,524 ... 0 f.eeeeenn. 3,646 |oevvneeeeeenn 0 fooeeiiiiinnnnn 0 |......6.087 |...... 2.224 ...11/05/2018 ...|....12/20/2064 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 428,728 [ XXX 422,850 426,204 438,524 0 3,646 18,741 XXX XXX
0109999999. Total - U.S. Government Bonds 277,488,769 | XXX 265,436,601 282,176,204 278,242,968 0 604,838 3,590, 116 XXX XXX
0309999999. Total - All Other Government Bonds of XXX 0 0 0 0 0 0 XXX XXX
13063D-38-5 . CALIFORNIA ST .1.CFE .. 1,593,226 . 101.0570 |. ..1,616,912 |. .1,600,000 . 1,593,499 |.. .0 L2138 | . 37,811 |....06/18/2023 .. 03/01/2038
13063D-GB-8 ..... CALIFORNIA ST . .. 1.CFE .. 753,525 |...98.2900 |. .. 737,175 |. . 750,000 750,773 |.. .0 ... (596) |. . 25,313 |....01/16/2019 .. 04/01/2025
677522-HE-T7 ..... OHIO ST e [een e 1AFE .. 1,150,410 |. 102.6170 |. ..1,026,170 |. .1,000,000 1,030,168 |.. .0 ..(21,942) |. .50,000 |....02/27/2018 .. 11/01/2032 ...
882723-7R-4 . TEXAS ST e e e e e e e fen e T .. 1.LAFE .. 1,061,270 |...96.9330 |. ..969,330 |. .1,000,000 01,029,213 |.. .0 (7,339) | . 33,010 |....06/06/2019 .. 10/01/2027 ...
882723-B2-4 ..... TEXAS ST v [2 i | LAFE L .. 528,356 |...96.6550 |... 502,606 |.... ..520,000 |.. 522,036 0 leeeeen.. (1,120) |, . 15,657 |....12/08/2017 ...|....10/01/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 5,086,787 | XXX 4,852,193 4,870,000 4,925,689 0 (30,724) 161,791 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 5,086,787 | XXX 4,852,193 4,870,000 4,925,689 0 (30,724) 161,791 XXX XXX
021807-L8-9 ..... ALTOONA PA AREA SCH DIST |- 1.CFE ... .. 357,596 |. 100.3350 |... . ..350,000 |. ....354,172 0 feeeeennnn. (2,067) | . 14,875 |....04/25/2022 ... |....12/01/2049 ...
041431-LS-4 ..... ARLINGTON CNTY VA ..... 1AFE . 565,813 |...96.7680 |. ..541, N . 560,000 560,000 |.. .0 ...(873) |. . 13,832 |....07/11/2019 .. 08/01/2025 ...
069340-GY-7 ..... BARTLETT ILL PK DIST .... U [UUU A IO S =R .. 259,500 |. 100.1140 |... .. ....256,923 0 feveeennn (1,539) | . 15,000 |....04/11/2022 ...|....12/15/2027 ...
145231-5N-2 ... CARROLL TEX INDPT SCH DIST ..eevuueiierrnnnnanneemmnnnnns oo vee [ nnnnes 2 teieennns L ABFE s 256,250 |. 101.8660 |.................254,665 |.................250,000 |........c.oeunnns 255,934 [t (U (316) [-eeeeeennnnnnns (U 0 ... 6.800 |...... 6.326 [FA ..o |evrrnmnannaenns 6,422 |oiiiiiiinnnnnd 8,500 [....08/01/2023 ...|....02/15/2030 ...
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167615-TY-9 ..... CHICAGO ILL PK DIST .eviiviviiiiiiiiiriie e LADFE e 1,194,378 |. 100.1470 |.............. 1,041,529 |oooveennnnnnns 1,040,000 [....eevennnnn 1,040,000 |.evvennreennnnnd 0 |.eeens (23,236) |-.oeeeeeeeeeeenn0 fonniiiiininnnnnnn0]...5.000 ... 2.720 ....10/07/2016 ...|....01/01/2027 ...
184541-AN-0 ..... CLEAR CREEK TEX INDPT SCH DIST ... .. 1.AFE ..|... 1,163,650 |. 105.0290 |... .1,000,000 |.. .... 1,047,329 O e (21,394) [0 e l0 002225000 |- 2.690 ...03/14/2018 ...|....02/15/2029 ...
235308-RA-3 ... DALLAS TEX INDPT SCH DIST .. 1.AFE ..|... .. 751,750 |. 100.7600 |... .. 750,000 |.. JLUI PO T £T0) U | [ AU | N - Y 211 IO 6.450 ....10/04/2023 ...|....02/15/2035 ...
278445-HX-2 ... EAU CLAIRE WIS AREA SCH DIST .. B .. 1.CFE ..|... ..602,660 |. 105.1310 |... . O e (12,785) [0 e l0 022225000 |- 2.261 ...12/14/2017 ...|....04/01/2026 ...
405108-NC-1 ..... HAGERSTOWN MD 2. .. 1.DFE ..|... .. 325,325 |. 100.0160 |... ....325,000 LU Y ;<) AR N RPN | ) S 18 4[4 I AN 5.500 ....06/28/2023 ...|....07/15/2024 ...
43010L-CX-7 ..... HIGHLAND HEIGHTS KY 2 ... .. 1.EFE ..|... ...94.5230 |... ....290,000 0 . eeeereeeeeeeen0 o0 22375 2.375 ....06/08/2021 ...|....12/01/2032 ...
442403-FR-7 ... HOUSTON TEX INDPT SCH DIST .. 2. .. 1.B FE ..|... . 100.3180 |... ....285,000 JLUNS PO (151D N SRR | [ APPSR T [ 0 A 6.168 ...07/12/2028 ... |....02/15/2034 ...
471844-HS-2 ... JASPER TEX INDPT SCH DIST 2 ... .. 1.AFE ..|... ...96.2290 |... ... 200,000 0 . 0 o0 0 ]-..1224.000 - 4.000 ....08/28/2022 ...|....02/15/2033 ...
478718-J5-9 ..... JOHNSON CNTY KANS UNI SCH DIST NO 233 2 .1.DFE .. ...93.1490 |. .250,000 |.. .0 .0 .4.050 ...02/17/2022 .. 09/01/2035
480196-BL-7 ..... JONES CNTY TEX ... 2 1.FFE .. . 100.0750 |. 180,000 |.. .0 0] .4.500 ....08/20/2021 .. 09/01/2033
495260-1.2-5 ... KING CNTY WASH SCH DIST NO 414 LAKE WASH . 2 .1.BFE .. . 108.9010 |. . . 800,387 |.. .0 ..(10,418) |. ......3.350 ....11/16/2018 .. 12/01/2037 ...
590621-KY-3 ..... MESA CNTY COLO VY SCH DIST NO 051 GRAND ... 2 ... .. 1.CFE ..|... . 109.3050 |... 819,788 |.... . 750,000 |.. ....815,333 JU Y AU (15,541) |evveeeeeeennn0 o0 100050250 . 2.881 ...02/01/2018 ...|....12/01/2034 ...
602366-MV-5 ..... MILWAUKEE WIS .. 1.G FE ..|... ...99.3380 |... 248,345 |.... ..250,000 |.. ....268,936 O [ (2,636) ool [0 [l 52250 .ol 4.020 ...06/08/2022 ...|....02/15/2027 ...
643153-3T-4 ..... NEW CANEY TEX INDPT SCH DIST .. 1.AFE ..|... . 100.0130 |... 225,029 |.... ..225,000 |.. ....225,000 JLOJ U ( P £ ARt | R AU | I AU 34144 I AU 4.000 ....12/15/2022 ...|....02/15/2029 ...
64966M-WK-1 ... NEW YORK N Y .. 1.CFE ..|... ...99.6440 |... 996,440 |.... ,000,000 O 0 0 00000003250 | 3.250 ....02/23/2018 ...|....03/01/2024 ...
649661-HG-5 ..... NEW YORK N Y CITY HSG DEV CORP REV .. 1.DFE ..|... ...91.4400 |... 228,600 |.... 250,000 O 0 0 0 el 40104 | 4.105 ...08/25/2022 ...|....01/01/2033 ...
68609T-4F-2 ..... .. 1.B FE ..|... . ...80.5440 |... 201,360 |.... ....250,000 0. e 0 ]0002.600 | 2.600 ....10/27/2021 ...|....12/01/2042 ...
691610-BF-5 ..... OXFORD MICH CMNTY SCHS .. .. 1.CFE ..|... .. 207,600 |. 102.7740 |... 205,548 |.... ... 200,000 O e (4,614) 0 i l0 ]l 6.625 | 6.625 ...12/19/2022 ...|....05/01/2027 ...
721014-HC-5 ..... PIGEON FORGE TENN .. 1.CFE ..|... .. 140,828 |. 103.1460 |... 139,247 |.... ...138,370 O [ (2,286) ool [0 [l 7125 5.270 ... 11/22/2022 ...|....06/01/2040 ...
779120-DZ-4 ..... ROUND LAKE BEACH ILL . .. 1.DFE .. . 100.0000 |. ..130,000 |. 130,000 |.. .0 0] .5.250 ...04/21/2022 .. 01/01/2024
83756C-62-3 ..... SOUTH DAKOTA HSG DEV AUTH . .. 1.AFE .. . 110.7930 |. .536,363 |.. .0 . (27) ......5.747 ....11/15/2023 .. 05/01/2055
989093-CX-5 ... ZAPATA CNTY TEX INDPT SCH DIST .. 1.CFE ..|... . . 100.0130 |... .. .. . ....350,000 0 . ceet0 o0 [0 ]l 40850 ).l 4.850 .. ...04/29/2022 ... |....08/15/2027
0619999999. Subtotal - Bonds - U.S. Political Subdivis| tions 11,827,816 | XXX 11,176,862 11,020,000 11,278,590 0 (102,600) XXX XXX 163,727 429,139 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 11,827,816 [ XXX 11,176,862 11,020,000 11,278,590 0 (102,600) XXX XXX 153,727 429,139 XXX XXX
01026C-AC-5 ..... ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT .... .. 1.G FE ..|... ...97.6500 |... 356,423 |.... s ...365,674 0 | (879 [0 0 30183 3.051 [MS ...... ...3,399 |... .11, ....04/04/2019 ...|....09/15/2025 ...
01170R-GV-8 ..... ALASKA HOUSING FINANCE CORPORATION . .1.BFE .. ...99.8600 |. ..209,706 |. 210,000 211,868 |.. .0 ... (504) . ....06/05/2022 .. 12/01/2048
040507-PS-8 ..... ARIZONA HEALTH FACS AUTH REV .. 1FFE .. . 100.1990 |. ,152,289 |. 150,000 1,156,095 |.. .0 (3,919) |. ....12/28/2023 .. 12/01/2042
04109F-BR-8 ..... ARKANSAS ST DEV FIN AUTH HOSP REV .. . .. 2.BFE .. . 101.9350 |. ..509,675 |. 500,000 .523,566 |.. .0 ..(10,857) | ...12/13/2017 .. 02/01/2026
10623A-CF-8 ..... BRAZOS TEX HIGHER ED AUTH INC STUDENT LN .........ooofeen .t .1.CFE .. ...99.4710 |. 14,921 15,000 ..15,000 |.. .0 ....03/03/2021 .. 04/01/2040 ...
114894-XU-7 ..... BROWARD CNTY FLA ARPT SYS REV ....ciieeeeeeeeeeernnnnns feen e . 1EFE .. . 102.2530 |. ..296,534 ..290,000 295,141 |.. .0 ....06/14/2023 .. 10/01/2047 ...
122064-DN-5 ..... BURLINGTON VT ARPT REV |- 2.BFE ... ...86.7570 |... 216,893 |.... ..250,000 |.. ....250,000 0. ....03/04/2021 ...}|....07/01/2030 ...
130320-D9-6 ..... CALIFORNIA HEALTH FACS FING AUTH REV .. 1.DFE ..|... ...90.6050 |... 226,513 |.... ..250,000 |.. ....250,000 0 . ....08/30/2022 ...|....06/01/2041 ...
13080S-WH-3 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV . . .. 1.G FE ..|... ...98.7370 |... 246,843 |.... ..250,000 |.. ....262,215 0. ....03/16/2022 ...|....03/01/2042 ...
13281U-AB-2 ..... THE CAMDEN COUNTY IMPROVEMENT AUTHORITY ... 2 e |- 2.CFE L.l . 106.5530 |... 213,106 |.... ....210,915 0 . ...04/08/2022 ...|....07/15/2032 ...
13973G-BH-2 ..... CAPITAL AREA FIN AUTH LA SINGLE FAMILY M . 2. .. 1.AFE ..|... . 106.2350 |... 313,393 |.... ....300,998 0. ....11/29/2023 ...|....10/01/2053 ...
145352-AY-6 ..... CARROLLTON GA REDEV AUTH REV .. N L .. 1.DFE ..|... . 100.1850 |... 250,463 |.... . ...250,708 0 . ...12/14/2022 ...|....04/01/2025 ...
167562-SG-3 ..... CHICAGO ILL MIDWAY ARPT REV .... 2 1FFE .. . 112.9080 |. ..338,724 |. . 300,000 .309,734 |.. .0 ....10/25/2023 .. 01/01/2048 ...
167593-X9-8 ..... CHICAGO ILL O HARE INTL ARPT REV 2 . 1EFE .. . 107.9070 |. ..269,768 |. ..250,000 264,221 |.. .0 ....08/31/2022 .. 01/01/2053
16768T-KE-3 ..... CHICAGO ILL SALES TAX REV ............ 2 .1.DFE .. . 101.8000 |. ..610,800 |. . 600,000 606,411 |.. .0 ....10/14/2016 .. 01/01/2032
167727-UY-0 ..... CHICAGO ILL WASTEWATER TRANSMISSION REV 2 . 1EFE .. . 100.1180 |. ..1,001,180 |. ,000,000 .1,000,000 |.. .0 ....10/07/2016 .. 01/01/2025
19463V-AS-0 ..... COLLIER CNTY FLA HEALTH FACS AUTH RESIDE . 2 1FFE .. . 101.0570 |. ..505,285 |. .504,480 |.. .0 ...05/18/2022 .. 05/01/2045 ...
194689-A0-8 ..... COLLIERS HILL MET DIST NO 2 COLO 2 ... .. 1.CFE ..|... ...85.2700 |... 213,175 |.... . . ....250,000 0 . ....02/02/2022 ...|....12/01/2037 ...
196338-AF-0 ..... COLORADO BRDG ENTERPRISE REV .. 1.F FE ..|... . 100.6770 |... 503,385 |.... . 500,000 |.. ....507,488 0. ...02/12/2018 ...|....06/30/2025 ...
196480-3P-0 ..... COLORADO HOUSING AND FINANCE AUTHORITY . .. 1.LAFE ..|... . . 104.4420 |... ..240,000 |.. ....255,69 0 . ....04/05/2023 ...|....05/01/2049 ...
196480-7A-9 ..... COLORADO HOUSING AND FINANCE AUTHORITY ............... LAFE e 260,753 |. 105.2710 250,000 [.......cceunnnnn 260,366 [................. 0 ...06/14/2023 ...|....11/01/2053 ...
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196480-08-3 ..... COLORADO HOUSING AND FINANCE AUTHORITY LLAFE L 254,614 [. 107.9450 |.................259,068 |.................. 240,000 [...oeevivnnnnnnns 253,198 |..oooeeeiiinl 0 |eeens (1,382) [oeeeeiiiiennn0 il e 6.000 L 2,400 |ooeeennninns 12,786 |....11/09/2022 ... |....11/01/2052 ...
196480-RP-4 ..... COLORADO HOUSING AND FINANCE AUTHORITY . 2 ... 1.AFE ..|... ..200,000 |.. . 200,000 |.. ... 200,000 0 . o0 o0 o0 e 2.219 ....01/07/2021 ...|....05/01/2032 ...
19648A-W2-7 ..... COLORADO HEALTH FACS AUTH REV 2 e [ TG FE L .. 250,750 | ..250,000 |.. ....260,714 0 | e (36) [0 |0 e 5.000 ....12/01/2023 ...|....12/01/2035 ...
19648F-RZ-9 ..... COLORADO HEALTH FACS AUTH REV 2 ... .. 1.G FE ..|... ..250,000 |.. ....260,769 0 e (1,839) |0 o0 e 4.480 ....08/10/2021 ...|....12/01/2040 ...
196707-YY-3 ..... COLORADO ST BRD GOVERNORS UNIV ENTERPRIS .. 2. 1.EFE ..|... ....252,786 O e (2,281) |0 o0 e 5.000 ....12/13/2022 ...|....03/01/2040 ...
207743-WY-7 ..... CONNECTICUT ST HIGHER ED SUPPLEMENTAL LN .. N2 e | LEFE L ....250,000 JLO I N | I APt | B ISP | ) AT 4.668 ...06/20/2022 ...|....11/15/2034 ...
212584-EH-5 ..... CONWAY ARK HEALTH FACS BRD HOSP REV 2. .. 2.AFE ..|... ... 300,000 LI RN | I N | RPN | B SN 3.260 ....00/23/2021 ...|....08/01/2036 ...
254468-DR-9 ..... DINUBA CALIF JT UNI SCH DIST CTFS PARTN ... 2 ... .. 1.CFE . ....455,158 O [ (642) |0 o0 e 5.500 ....10/06/2023 ...|....06/01/2038 ...
25483V-A7-9 . DISTRICT COLUMBIA REV ... .. 1.G FE . .250,000 |.. .0 .3.850 |.. ....04/13/2022 .. 02/28/2025
25483V-ZN-7 ..... [DISTRICT COLUMBIA REV ... .. 1.GFE . 321,179 |.. .0 .5.000 |.. ...04/13/2022 .. 02/28/2029
254841-AA-7 ..... [DISTRICT ENERGY ST PAUL INC MINN .1.GFE. . . .250,000 |.. .0 .00 2.950 .. ....02/11/2021 .. 10/01/2038 ...
259226-CM-8 ... DOUGLAS CNTY NEB EDL FACS REV .. 1.FFE . 680,636 |.... ....691,104 0 [ (12,388) |0 o0 e 5.000 ...05/21/2020 ...|....07/01/2036 ...
27183\-BR-3 ..... EAST COLUMBIA BASIN IRR DIST WASH REV .. 1.EFE . ..927,240 |.... ...930,505 O [ (24,915) |0 0 5.000 ...10/28/2016 ...|....06/01/2024 ...
3133EH-55-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... B A ...99,712 |.... O e 17 0 e l0 e 2.370 ....01/12/2018 ...|....02/05/2024 ...
34074M-A3-5 ... FLORIDA HSG FIN CORP REV 2. .. 1.AFE .. 393,589 |.... LU RN | N | RN | B SN 4.450 ...05/18/2022 ...|....07/01/2042 ...
34074M-D9-9 ... FLORIDA HSG FIN CORP REV 2 ... .. 1.AFE . 275,057 |.... 0 [ (1,087) |0 o0 e 5.500 ...09/29/2022 ... |....01/01/2054 ...
34074M-L5-8 ..... FLORIDA HSG FIN CORP REV 2. .. 1.AFE . 252,325 |.... LU R (0[N N | I RPN | ) AN 5.500 ....06/17/2023 ...|....01/01/2054 ...
34074M-W4-9 ..... FLORIDA HSG FIN CORP REV 2 ... .. 1.AFE . ,126,750 |.... ,062,566 O e (1,374) |0 o0 e 6.250 ....10/06/2023 ...|....01/01/2054 ...
34074M-YZ-8 ..... FLORIDA HSG FIN CORP REV 2. .. 1.AFE . 212,9% |.... ....245,000 LU RN | N | RN | B SN 3.250 ....03/10/2022 ...|....07/01/2046 ...
37353P-JUN-0 . | GEORGIA ST HSG & FIN AUTH REV . 2 1.AFE. .245,000 |.. .0 .3.850 |.. ....04/12/2022 .. 12/01/2042
38122N-D2-5 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 1. .1FFE. .887,941 |.. .0 .2.787 |.. ....07/05/2022 .. 06/01/2031
38122N-D3-3 ..... [GOLDEN ST TOB SECURITIZATION CORP CALIF 1, . 1.FFE. .1,800,000 |.. .0 .3.037 |.. ....12/08/2021 .. 06/01/2032
39081H-AE-2 ..... [GREAT LAKES WTR AUTH MICH SEW DISP SYS R . 2. .1.DFE .. 1,051,009 |.. .0 .5.000 |.. ...10/14/2016 .. 07/01/2030 ...
392274-R4-0 . | GREATER ORLANDO AVIATION AUTH ORLANDO FL . 2 ... .1.DFE .. . .372,952 |.. .0 ......5.000 |.. ....06/26/2023 .. 10/01/2039 ...
392275-AC-7 ... GREATER ORLANDO AVIATION AUTH ORLANDO FL .... 1 .. 1.DFE ..|... 195,807 |.... ....255,000 O o0 o0 [0 3.600 ....02/09/2022 ...|....10/01/2051 ...
41423P-AH-0 ... HARRIS CNTY TEX TOLL RD REV B .. 1.CFE ..|... ,062,560 |.... ,064,625 0 [ (28,587) |0 [0 e 5.000 ....02/08/2018 ...|....08/15/2026 ...
41987Y-BC-9 ..... HAWATIAN GARDENS CALIF REDEV AGY SUCCESS ... 2. .. 1.CFE ..|... 452,035 |.... 498,306 O e 140 |0 [0 e 3.500 ....05/20/2019 ...}|....12/01/2033 ...
426050-HM-8 ..... HENRICO CNTY VA ECONOMIC DEV AUTH RESIDE .. 2 ... .. 1.G FE ..|... 331,213 |.... ....346,506 0 [ (2,578) |0 [0 e 5.000 ....04/07/2022 ...|....10/01/2047 ...
432308-G8-1 ..... HILLSBOROUGH CNTY FLA AVIATION AUTH REV ... 2. .. 1.DFE ..|... 582,449 |.... . .. ....574,641 O [ (6,584) |0 o0 e 5.000 ....10/24/2018 ...|....10/01/2033 ...
451174-AD-8 ..... IDAHO ENERGY RES AUTH TRANSMISSION FACS ... N L .. 1.CFE ..|... 844,209 |.... . 900,000 |.. .. 861,786 O e 7,310 0 o0 e 2.952 ...10/09/2018 ...|....09/01/2028 ...
45129G-KM-6 ..... IDAHO HSG & FIN ASSN NONPROFIT FACS REV ... 2 .1.CFE .. ..264,385 |. ..250,000 .257,498 |.. .0 .5.500 |.. ...06/30/2022 .. 05/01/2082 ...
45129Y-3Y-0 . IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R . 2 .1.BFE. ..265,023 |. ..250,000 .258,379 |.. .0 .6.500 |.. ....08/16/2023 .. 07/01/2053
45201Y-6B-8 ..... ILLINOIS HSG DEV AUTH REV - RWBS ... 2 .1AFE. ..199,362 |. . 200,000 .202,488 |.. .0 .3.750 |.. ....07/08/2022 .. 04/01/2050
4520311-KB-6 ..... ILLINOIS HSG DEV AUTH REV . 2 1.AFE. ..260,882 |. ..240,000 .258,318 |.. .0 .6.250 |.. /1772022 10/01/2052
45203M-0D-6 . ILLINOIS HSG DEV AUTH REV . 2 .1AFE. ..318,730 |. ..295,000 .315,379 |.. .0 .....5.750 |.. ....07/12/2028 .. 10/01/2053 ...
45204E-M-1 ... ILLINOIS FIN AUTH REV 2 ... .. 1.AFE . .. 1,024,690 |.... ,000,000 .. ,023,760 0 e (11,399) |0 e l0 e 4.000 ...10/20/2016 ...|....07/01/2030 ...
45505T-XV-8 ..... INDIANA ST HSG & CMNTY DEV AUTH SINGLE F .... 2. ..1.BFE . ....516,857 JLU U ( I () N N | N RPN | ) AN 4.750 ....06/12/2022 ...|....07/01/2052 ...
45506E-CU-5 ... INDIANA ST FIN AUTH REV N L .. 1.EFE . ...925,000 O 0 0 o0 e 2.116 ....10/28/2021 ...|....03/01/2029 ...
45506E-CV-3 ..... INDIANA ST FIN AUTH REV B L .. 1.EFE . 800,000 I RN | N | RPN | B FN 2.266 ....10/28/2021 ...|....03/01/2030 ...
455412-AL-0 ..... INDIANAPOLIS IND WTR SYS REV ... 2 ... .. 1.DFE. ,064,602 0 [ (22,385) |oeeeeeeeeeen0 [0 e 5.000 ...10/14/2016 ...|....10/01/2028 ...
462467-40-1 ..... IOWA FIN AUTH SINGLE FAMILY MTG REV .. 2. .. 1.AFE . ....262,710 LU SRR €115 AU I RPN | ) AN 5.250 ...03/08/2023 ...|....07/01/2053 ...
462467-55-6 ..... IOWA FIN AUTH SINGLE FAMILY MTG REV .. 2. .. 1.AFE . 267,108 |.... ....263,655 JLO I U (170 IRt | B ISP | B AU 5.500 ....06/25/2023 ...|....07/01/2053 ...
462467-W4-9 ..... IOWA FIN AUTH SINGLE FAMILY MTG REV .. 2. .. 1.AFE . 245,828 |.... ....255,053 LU PR (- (- N N | I RPN | ) A 4.000 ....04/21/2022 ...|....07/01/2052 ...
46247C-8G-3 . 10WA FIN AUTH SR LIVING FAC REV 2 ..225,501 |. .223,374 |.. .0 ......5.400 |.. ...01/26/2021 .. 11/15/2046 ...
462590-NG-1 ... I0WA STUDENT LN LIQUIDITY CORP STUDENT L .... 2. .. 140,000 135,911 |.... . 140,000 |. .. 140,000 O 0 0 0 5.080 ...06/09/2022 ... |....12/01/2039 ...
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463794-KK-2 ..... IRVING TEX HOSP AUTH HOSP REV .....evvvnnvvviinnnninnns foen oo [ eennans T CEFE e 230,000 |...95.6660 |.........eeeeeen220,032 foeeniiiinnnnnnn 230,000 [...eeeivnnnnnnns 230,000 [...oeevivnnnnnnn (O R | R PN | I AR | B RN 4.358 |...... 4.358 ....04/08/2022 ...|....10/15/2032 ...
485106-KR-8 ..... KANSAS CITY MO SPL OBLIG 2 ... .. 1.F FE ..|... .. 406,728 |. 100.0670 |... . 400,000 |.. ... 400,000 0 e (3,499) |0 [0 e 5.000 |...... 5.000 ...06/12/2022 ...|....09/01/2039 ...
49130N-FZ-7 ..... KENTUCKY HIGHER ED STUDENT LN CORP STUDE .. 2. .. 1.F FE ..|... .. 240,000 |...85.5180 |... ..240,000 |.. ....240,000 0. IR | N AR | B RN 2.516 |...... 2.516 ....11/19/2021 ...|....06/01/2035 ...
51265L-AN-8 ..... LAKEWOOD RANCH STEWARDSHIP DISTRICT .. 2 ... .. 1.CFE ..|... .. 534,650 |. 110.6430 |... ....533,325 0 e (1,8325) |0 o0 e 5.250 |...... 4.402 ....06/14/2023 ...|....10/01/2053 ...
516706-D0-8 ..... LARAMIE CNTY WYO HOSP REV 2. .. 1.EFE ..|... .. 264,715 ]...81.6970 |... ... 260,877 O [ (1383 [0 [0 3.000 |...... 2.351 ....01/15/2021 ...|....05/01/2042 ...
54627D-LP-4 ... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... 2 ... .. 1.AFE ..|... .. 253,608 |. 103.0240 |... . . ....253,420 0 . e (183) [0 o0 [ 5.000 |...... 4.800 ....06/02/2023 ...|....12/01/2048 ...
STHR-7Y-5 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2. .. 1.B FE ..|... .. 263,923 |...99.8360 |... . 260,000 |.. ....262,987 0 | o (575) [euniiiiiiiin0 |0 4.000 |...... 3.729 ...04/29/2022 ... |....09/01/2049 ...
57419T-DL-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .... 2 ... .. 1.BFE ..|... ...98.7340 |... ..395,000 |.. ... 386,678 0 . e 120 [0 0 [ 3.500 |...... 3.625 ....06/12/2023 ...|....03/01/2050 ...
57419T-W7-2 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 2 .1.BFE .. . 102.4010 |. ..250,000 .250,343 |.. .0 (302) |. .5.780 |......5.370 ....04/26/2023 .. 09/01/2053
57419T-ZK-0 ..... MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 2 .1.BFE .. ...97.3720 |. . N ..245,000 .245,000 |.. .0 .4.404 |...... 4.404 ....08/26/2022 .. 03/01/2053
574218-B3-6 ..... MARYLAND ST HEALTH & HIGHER EDL FACS AUT . 2 1AFE .. ...98.9390 |[. ,231,791 | . 1,245,000 ,242,816 |.. .0 ......2.670 |......3.026 ...08/15/2018 .. 07/01/2024 ...
57563R-NV-7 ..... MASEDU 11J J733 2 ... .. 1.F FE ..|... ...96.6010 |... 178,712 |.... ... 185,000 |.. 185,576 O e (1128) |0 o0 e 3.500 |...... 2.868 ....02/24/2021 ...|....07/01/2033 ...
57563R-RZ-4 ... MASSACHUSETTS EDL FING AUTH ... 2. .. 1.CFE ..|... ...91.4470 |... 228,618 |.... ..250,000 |.. ....222,329 JLUJ R 157 A N | I RN | ) AN 2.641 |...... 3.689 ....04/12/2022 ...|....07/01/2037 ...
57563R-SJ-9 ..... MASSACHUSETTS EDL FING AUTH ... 2 ... .. 1.CFE ..|... .. 87.7680 |... 219,420 |.... ....250,000 J I N | I FORRPRRRt | B IR | ) AU 2.000 |...... 2.000 ....06/25/2021 ...|....07/01/2037 ...
57563R-SU-4 ..... MASSACHUSETTS EDL FING AUTH 2. .. 1.CFE ..|... ...96.4910 |... ...250,000 LU RN | N | RN | B SN 4.949 |...... 4.949 ...06/03/2022 ...|....07/01/2038 ...
57586N-UK-5 ..... MASSACHUSETTS HOUSING FINANCE AGENCY . 2 ... .. 1.CFE ..|... . 100.0490 |... . O [ (440) |0 [0 e 5.000 |...... 5.000 ....06/25/2022 ...|....12/01/2043 ...
57587G-KF-1 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV ... 2. .. 1.CFE ..|... ...77.2570 |... 193,143 |.... ....250,000 0. 0 0 [0 2.800 |...... 2.800 ....10/27/2021 ...|....12/01/2046 ...
57587G-TN-5 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV ... 2 ... .. 1.BFE ..|... . 100.7220 |... 251,805 |.... . . ....250,000 0 . o0 o0 o0 e 5.562 |...... 5.562 L 11/22/2022 ... 12/01/2052 ...
5758%6-PX-7 ..... MASSACHUSETTS ST PORT AUTH REV ... 2. .. 1.CFE ..|... . 101.7290 |... 305,187 |.... . 300,000 |.. ....306,520 0 | 2 (4,182) [0 0 e 5.000 |...... 3.500 ....06/056/2022 ...|....07/01/2045 ...
575896-RR-8 . MASSACHUSETTS ST PORT AUTH REV ... 2 .1.CFE .. . 101.9010 |. ..458,555 |. ..450,000 .458,993 |.. .0 (1,708) . .5.000 |......4.150 ....06/27/2023 .. 07/01/2043
59333P-L3-0 . |MIAMI-DADE CNTY FLA AVIATION REV 2 .1EFE .. . 100.4430 |. ..502,215 | . 500,000 .502,802 |.. .0 (1,823) | .5.000 |......4.230 ...06/27/2023 .. 10/01/2033
59333P-R7-5 .| MIAMI-DADE CNTY FLA AVIATION REV ... 2 . 1EFE .. . 100.6050 |. ..251,513 |. ..250,000 .252,161 |.. .0 (646) |. .5.000 |......4.480 ....06/07/2023 .. 10/01/2038
594654-Nii-1 . |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . -2 .1.CFE .. ...68.5340 |. 171,335 ..250,000 .250,000 |.. .0 .2.500 |......2.500 ....07/30/2021 .. 06/01/2052 ...
594654-QB-4 ..... [MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M . .2 .1.CFE .. ...66.3710 |. ..165,928 ..250,000 .250,000 |.. .0 ......2.808 |......2.809 ....08/02/2021 .. 12/01/2046 ...
594654-RF-4 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... ...99.1040 |... 247,760 |.... ....250,000 O o0 o0 [0 e 4.100 |...... 4.100 ....06/02/2022 ...|....06/01/2043 ...
594654-SE-6 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 ... .. 1.CFE ..|... . 110.7020 |... 415,133 |.... ....375,000 O 0 0 [0 e 5.100 |...... 5.100 ....10/28/2022 ...|....12/01/2037 ...
594654-SG-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... . 106.2570 |... 329,397 |.... ....319,539 O e (982) |0 [0 e 5.500 |...... 5.024 ...10/28/2022 ...|....06/01/2053 ...
594654-TL-9 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2 ... .. 1.CFE ..|... . 101.8350 |... 254,588 |.... ....250,000 J I N | I FORRRRRt | B ISP | B AU 4.950 |...... 4.950 ...08/30/2023 ...|....12/01/2053 ...
594654-U0-6 ..... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .... 2. .. 1.CFE ..|... . 103.1040 |... 515,520 |.... ... 500,000 L RN | N | RPN | B FON 4.950 |...... 4.949 ....09/08/2023 ...|....12/01/2048 ...
59465M-4L-6 ..... MICHIGAN ST HSG DEV AUTH RENTAL HSG REV ... 2 ... .. 1.BFE ..|... ...98.5390 |... 221,713 |.... .. ...227,734 0 . PN (51515 1 SRR | R IO | I 4.000 |...... 3.650 ....08/29/2022 ...|....10/01/2043 ...
59465M-6L-4 . MICHIGAN ST HSG DEV AUTH RENTAL HSG REV 2 .1.BFE .. ...84.9550 |. . 424,775 | . 500,000 478,123 |.. .0 Ll 703 | .3.250 |......3.550 ....03/15/2022 .. 10/01/2044 ...
60416S-XS-4 ..... MINNESOTA ST HSG FIN AGY .. 2 .1.BFE .. ...99.8150 |. ..409,242 |. . 410,000 414,127 .. .0 (1,085) | .4.000 |......3.691 ...04/29/2022 .. 07/01/2048
60416T-EA-2 ..... MINNESOTA ST HSG FIN AGY .. 2 .1.BFE .. ...70.1580 |. .. 175,395 |. 250,000 .202,622 |.. .0 .2.500 |......3.590 ....04/13/2022 .. 07/01/2051
60416T-GV-4 ..... MINNESOTA ST HSG FIN AGY .. 2 .1.BFE .. .. 70.7070 |. ..339,394 |. 480,000 .465,709 |.. .0 .2.400 |......2.575 ....11/05/2021 .. 07/01/2046
60416T-SV-1 ..... MINNESOTA ST HSG FIN AGY .. 2 .1.BFE .. ...97.0840 |. ..242,710 | .250,000 |.. .0 ... 4.337 |......4.337 ...06/09/2022 .. 01/01/2047 ...
60416T-V9-6 ..... MINNESOTA ST HSG FIN AGY .. 2 ... .. 1.BFE ..|... .. 253,745 |. 102.5370 |... ....253,604 O e (M) |0 o0 6.000 |...... 5.792 ....06/30/2023 ...|....07/01/2053 ...
60416T-23-5 ..... MINNESOTA ST HSG FIN AGY 2. .. 1.B FE ..|... .. 253,470 |. 102.6180 |... ....253,349 O e (121 0 fel0 6.000 |...... 5.807 ....07/28/2023 ...|....01/01/2054 ...
606092-FG-4 ..... MISSOURI JT MUN ELEC UTIL COMMN PWR PROJ .. N L .. 1.F FE ..|... .. 224,313 |. 110.6730 |... ....218,582 0 [ (3,366) |oveeeeeeeeen0 [0 e 7.597 |...... 4.834 ...04/01/2022 ...|....01/01/2032 ...
60637B-5B-2 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2. .. 1.B FE ..|... .. 315,428 |. 104.0600 |... ....315,422 LU R ()N AU | I RN | ) AN 5.000 |...... 4.979 ....09/20/2023 ...|....11/01/2053 ...
60637B-E9-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2 ... .. 1.BFE ..|... ...68.2930 |... ....235,000 JLO I N | I APPSRt | B IR | B AU 2.400 |...... 2.400 ....08/12/2021 ...|....11/01/2051 ...
60637B-R6-9 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2. .. 1.B FE ..|... .. 86.0680 |... ... 210,000 L RN | N | RPN | ) AN 3.250 |...... 3.250 ....03/09/2022 ...|....11/01/2047 ...
60637B-V3-1 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ... 2. .. 1.BFE ..|... . 102.9920 |... 242,031 |.... ... 244,542 0 e (9839) |0 o0 e 4.750 |...... 4.168 ...06/13/2022 ...|....11/01/2052 ...
612120-EN-1 ... MONTANA ST BRD HSG SINGLE FAMILY MTG ... 2. .. 1.B FE ..|... ...89.6850 |... 183,854 |.... ....205,400 LU R ( 1 N | I RPN | ) A 3.600 |...... 3.529 ....03/29/2022 ...|....12/01/2047 ...
612120-GR-0 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG 2 .1.BFE .. . 100.1770 |. ..305,540 |. .308,435 |.. .0 ......4.000 |......3.931 ....05/06/2022 .. 06/01/2050 ...
612120-RR-8 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG ... 2. .. 1.BFE ..|.. . 100.5650 |... 251,413 |.... ..250,000 |. ...250,000 O 0 0 0 4.550 |...... 4.550 ...05/18/2022 ...|....06/01/2052 ...
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612120-VF-9 ..... MONTANA ST BRD HSG SINGLE FAMILY MTG ......ceovvvvvnnsfons ven ] nnnnns 2 i CABFE e 375,466 [. 109.4050 |.......ccevvnnnns 382,918 |ooevunniiiiinn 350,000 [...oeevivvnnnnnns 375,026 |...oeevivnnnnnnn 0 fooeereveennn (440) |oevvvnineenennnl0 feeiinieiinnnn 0 ]...006.000 |...... 4.996 [ .oooves |eviininieeees 1,750 |ooveiiiiiiins 2,158 |....00/20/2023 ...|....12/01/2053 ...
61360P-CU-2 ..... MONTGOMERY CNTY PA INDL DEV AUTH RETIREM . .. 1.G FE ..|... .. 445,375 ]...91.1900 |... O e 774 0 0102940 |- 3139 [MN ...... . 13,230 |....08/11/2022 ...|....11/15/2027 ...
62620H-CP-5 ... MUNICIPAL ELEC AUTH GA .. 1.G FE ..|... 1,700,000 |...87.8940 |... O 0 0 00000022397 | 2.397 (W ....... . 40,749 |....10/01/2021 ...|....01/01/2030 ...
627679-JC-8 ..... MUSKEGON CNTY MICH BLDG AUTH .. 1.CFE ..|... .. 865,000 |...98.5620 |... . O 0 0 [0 0000032220 |- 3.220 [MN ...... . 27,853 |....03/15/2018 ...|....11/01/2024 ...
63968\1-F4-6 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG . .. 1.AFE ..|... .. 250,000 |. 103.6780 |... ....250,000 O 0 0 [0 00040350 |l 4.350 ...06/30/2022 ...|....09/01/2040 ...
641279-RV-8 ..... NEVADA HSG DIV SINGLE FAMILY MTG REV .. 1.BFE ..|... .. 250,000 |...85.8460 |... ....250,000 O 0 0 00020032250 |- 3.250 ...03/10/2022 ...|....10/01/2044 ...
64461X-HT-5 ..... NEW HAMPSHIRE HEALTH & ED FACS AUTH REV ... I .. 1.CFE ..|... . 105.2020 |... ....250,000 O 0 0 [0 l0.6.566 |l 6.565 ....10/04/2023 ...}|....11/01/2033 ...
64469D-M3-2 ... NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM . 2 ... .. 1.AFE ..|... . 107.7340 |... ....257,882 O e (1,376) [0 o0 J.....6.000 ... 5.146 ....10/27/2022 ...|....07/01/2053 ...
646080-UX-7 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH 2 .1.BFE .. ...96.5480 |. 172,165 |.. .0 .3.635 ....04/06/2022 .. 12/01/2039
646080-VY-4 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH 2 .1.CFE .. ...93.0740 |. .239,886 |.. .0 .2.802 ....08/15/2022 .. 12/01/2040
646080-10-0 ..... NEW JERSEY ST HIGHER ED ASSISTANCE AUTH 2 1FFE .. . 103.5740 |. . . .257,359 |.. .0 ......4.500 ....04/22/2022 .. 12/01/2052 ...
64613A-A0-5 ..... NEW JERSEY ST HSG & MTG FIN AGY REV N .. 1.CFE ..|... ...99.7940 |... 763,424 |.... . 765,000 |.. ... 765,000 O 0 0 feel0 0022230100 |- 3.101 ...06/15/2018 ...|....04/01/2024 ...
64613A-B0-4 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2. .. 1.CFE ..|... ...96.7330 |... 241,833 |.... ..250,000 |.. ....251,148 O e (245) 0 0000232850 | 3.7 ....04/07/2022 ...|....10/01/2039 ...
64613A-BR-2 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 ... .. 1.CFE ..|... ...98.8920 |... 519,183 |.... ..525,000 |.. ....530,663 O e (1,209) [0 o0 1002032950 |- 3.673 ...04/06/2022 ...|....10/01/2044 ...
64613A-FA-5 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2. .. 1.CFE ..|... .. 70.1860 |... 168,446 |.... ....240,000 O 0 0 [0 000002.400 |- 2.400 ....07/29/2021 ...|....04/01/2052 ...
64613A-GD-8 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2 ... .. 1.CFE ..|... . 102.0340 |... 499,967 |.... ....490,000 O 0 0 [0 . 40600 |- 4.600 ...09/01/2022 ...|....10/01/2046 ...
64613A-HK-1 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2. .. 1.CFE ..|... . 101.9040 |... 254,760 |.... ....250,000 O 0 0 [0 00004800 |- 4.800 ....04/28/2023 ...|....10/01/2053 ...
647201-CH-3 ..... NEW MEXICO MTG FIN AUTH 2 ... .. 1.AFE ..|... ...99.79%0 |... 374,235 |.... ....377,846 JLO I O (7. FORRRPRRRRt | R FUPPPRPRRPIN | I AU 34144 I AU 3.79% ...05/06/2022 ...|....01/01/2049 ...
647201-QF-2 ..... NEW MEXICO MTG FIN AUTH ... 2. .. 1.AFE ..|... ...72.1810 |... 353,687 |.... ....490,000 O 0 0 [0 000002.625 |l 2.625 ....10/15/2021 ...|....07/01/2051 ...
647201-RK-0 ..... NEW MEXICO MTG FIN AUTH 2 1AFE .. ...76.7630 |. ..379,977 |. .495,000 |.. .0 .2.700 ....01/14/2022 .. 09/01/2047
647201-ST-0 ..... NEW MEXICO MTG FIN AUTH 2 1AFE .. . 101.5470 |. ..243,713 | .255,001 |.. .0 .3.631 ...04/13/2022 .. 03/01/2053
647201-Y0-9 ..... NEW MEXICO MTG FIN AUTH ... 2. 1AFE .. . 100.8570 |. ..302,571 |. 300,000 |.. .0 .4.700 ....07/14/2023 .. 09/01/2053
647719-QM-8 ..... NEW ORLEANS LA SEW SVC REV 1 L2.AFE .. ...74.3630 |. .334,634 .450,000 |.. .0 .2.839 ....02/06/2021 .. 06/01/2041 ...
649451-DM-0 ..... NEW YORK CONVENTION CTR DEV CORP N Y REV ....cevveeesfonn un 2 ... 1.FFE .. . 101.6340 |. ..508,170 . 500,000 .506,490 |.. .0 ......4.270 ...08/21/2023 .. 11/15/2040 ...
64971X-DZ-8 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... B L .. 1.AFE ..|... ...97.5440 |... .. 1,804,564 |.... .1,850,000 |.. ,856,799 O e (1,423) 0 [0 0000032750 | 3.657 ...06/26/2018 ...|....05/01/2028 ...
64972E-U0-0 ..... NEW YORK N Y CITY HSG DEV CORP MULTIFAMI .... 2 ... .. 1.CFE ..|... ...77.8300 |... ..287,971 |.... . 370,000 |.. ... 370,000 O 0 0 [0 2,653 | 2.653 ....02/24/2021 ...|....11/01/2036 ...
64987J-GV-7 ..... NEW YORK ST HSG FIN AGY REV 2. .. 1.CFE ..|... ...72.3420 |... 289,368 |.... . 400,000 |.. ... 400,000 O 0 0 [0 00022.500 |- 2.500 ....03/25/2021 ...|....11/01/2046 ...
649883-22-1 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV 2 ... .. 1.BFE ..|... ...95.8260 |... 479,130 |.... . 500,000 |.. ....488,685 JLOJ AU (1. FORRRUURRRRRt | R FUUUUPRURRRPIN | ) SR I8 <1 N AU 4.010 ...06/08/2022 ...|....10/01/2044 ...
64988Y-CS-4 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV - .. 2. .. 1.B FE ..|... ...98.3900 |... 300,090 |.... ....296,767 O 429 0 [0 0002232500 |- 3.867 ....06/16/2023 ...|....10/01/2032 ...
64988Y-EP-8 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV 2 ... .. 1.BFE ..|... ...72.7060 |... 159,953 |.... . ...208,556 O 379 0 feeiil0 2,450 |-l 2.770 ....02/02/2022 ...|....10/01/2045 ...
64988Y-HX-8 ..... NEW YORK ST MTG AGY HOMEQWNER MTG REV .. 2 .1.BFE .. ...72.3300 |. ..354,417 |. ..490,000 487,748 |.. .0 .2.521 ...03/19/2021 .. 10/01/2046 ...
64988Y-KJ-5 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. 2 .1.BFE .. ...85.6140 |. ..162,667 |. . 190,000 190,000 |.. .0 .2.200 ....07/01/2021 .. 04/01/2036
64988Y-0G-5 ..... NEW YORK ST MTG AGY HOMEQWNER MTG REV .. 2 .1.BFE .. .. 87.8100 |. ..215,135 |. ..245,000 .245,000 |.. .0 .3.300 ....02/28/2022 .. 10/01/2047
64988Y-VB-0 ..... NEW YORK ST MTG AGY HOMEOWNER MTG REV .. 2 .1.BFE .. . 103.5730 |. ..258,933 |. ..250,000 .250,000 |.. .0 .4.701 ....06/29/2023 .. 10/01/2038
650035-8R-2 ..... NEW YORK ST URBAN DEV CORP REV ...... 1, .1.BFE .. ...95.7050 |. ..2,631,888 |. .2,750,000 2,614,719 |.. .0 ......4.848 ....01/04/2023 .. 03/15/2028 ...
650116-FK-7 ..... NEW YORK TRANSN DEV CORP SPL FAC REV . . .. 2.AFE ..|... . 110.8590 |... 275,265 0 e (2,356) [oeeeeeeeeeeenn0 o0 J002225.000 |- 3.661 ...04/06/2022 ...|....12/01/2035 ...
658207-04-0 ..... NORTH CAROLINA HSG FIN AGY HOMEQWNERSHIP .. 2. .. 1.B FE ..|... ...88.8510 |... ....250,000 O 0 0 [0 0000232500 |- 3.500 ....03/24/2022 ...|....07/01/2042 ...
658909-L9-5 ..... NORTH DAKOTA ST HSG FIN AGY 2 ... .. 1.BFE ..|... ...92.4100 |... ... 500,000 JUJ AU | I FOPPRRRY | R FEUUPRPRRPIN | ) AU Y <1 I AU 3.650 ....08/31/2022 ...|....07/01/2042 ...
658909-03-3 ... NORTH DAKOTA ST HSG FIN AGY .... 2. .. 1.B FE ..|... ...97.1200 |... ....230,000 O 0 0 [0 000004920 | 4.920 ...06/09/2022 ...|....07/01/2037 ...
658909-T8-9 ..... NORTH DAKOTA ST HSG FIN AGY .... 2 ... .. 1.BFE ..|... . 100.0580 |... ....125,000 O 0 0 [0 enl40100 |- 4.100 ....07/20/2022 ...|....07/01/2042 ...
658909-X6-8 ..... NORTH DAKOTA ST HSG FIN AGY .... 2. .. 1.B FE ..|... . 107.1980 |... ....2711,195 O e (L772) 0 o0 000005.750 | 4.537 ....01/12/2023 ...|....07/01/2053 ...
662542-DL-0 ..... NORTH SPRINGS IMPT DIST FLA .... 2. .. 1.CFE ..|... ...84.9390 |... 212,348 |.... ....250,000 0 . eeeereeeeeeennd0 o0 |00 30650 ...l 3.650 ....10/01/2021 ...|....05/01/2041 ...
67756C-CZ-9 ..... OHIO ST HOSP REV 2. .. 1.F FE ..|... . 101.5590 |... 253,898 |.... ....257,064 0 | . (3,286) [euvvvviniinnnnnn0 0 000005.000 . 3.550 ....04/27/2022 ...|....01/15/2046 ...
677560-2H-9 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV 2 1AFE . . 106.8120 |. ..267,030 | .263,1% |.. .0 (1,295) | ......4.956 ....10/21/2022 .. 03/01/2054 ...
677560-L8-8 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. 2. L 1AFE ... ...69.2970 |... 308,372 |.... ..445,000 |. ...445,000 0. 0 0 000002450 ). 2.450 ...08/25/2021 ... |....09/01/2051 ...
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677560-04-2 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV LLAFE L 240,000 |...74.3380 240,000 [.....ceevvnnnnnn 240,000 [......ccvvnnnnnn (O S | N PN | I AR | B RN 2.700 |...... 2.700 ....10/21/2021 ...|....09/01/2046 ...
677560-T7-2 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. .. 1.AFE ..|... ...80.2400 |... ..250,000 |.. ....250,000 O 0 0 o0 e 2.700 |...... 2.700 ....01/28/2022 ...|....09/01/2042 ...
677560-X5-1 ..... OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .. .. 1.AFE ..|... . 103.6860 |... . 480,000 |.. ....502,885 O e (2,472) |0 o0 e 5.000 |...... 4.264 ....06/20/2022 ...|....03/01/2052 ...
67868U-FI-8 ..... OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA . B .. 1.EFE ..|... . 103.2470 |... .1,000,000 |.. ,038,143 0 [ (20,990) |eveee 0 o0 e 5.000 |...... 2.750 ...02/07/2018 ...|....10/01/2025 ...
67884F-S7-2 ..... OKLAHOMA DEV FIN AUTH LEASE REV 2. .. 1.DFE ..|... ...90.5950 |... ... 158,000 |.. 157,297 O o 84 0 [0 3.750 |...... 3.79%5 ....02/10/2022 ...|....06/01/2036 ...
67886M-YU-3 ... OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R . 2 ... .. 1.AFE ..|... . 102.8000 |... ... 500,000 |.. ... 500,000 JL I I | I APPSRt | B IR | ) FOU 4.625 |...... 4.625 ....06/22/2023 ...|....09/01/2046 ...
683042-Ad-4 ..... ONTARIO CALIF INTL ARPT AUTH REV B L .. 1.G FE ..|... ...96.9250 |... .1,000,000 |.. ....990,697 O e 6,504 |0 [0 e 2.8%8 |...... 3.600 ...02/21/2018 ...|....05/15/2025 ...
68450L-CY-9 ..... ORANGE CNTY FLA HEALTH FACS AUTH REV .... 2 ... .. 1.G FE ..|... . 100.5490 |... . 500,000 |.. ....499,981 O e e 16 |0 o0 e 5.000 |...... 5.000 ....11/30/2023 ...|....08/01/2034 ...
686087-T4-9 ..... OREGON ST HSG & CNNTY SVCS DEPT MTG REV 2 .1.CFE .. . 100.2190 |. ..230,000 .239,727 |.. .0 .4.000 |......3.318 ....04/06/2022 .. 07/01/2051
68608J-YW-5 ..... OREGON ST FACS AUTH REV ... 2 . 1EFE .. ...76.5510 |. ..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 .1.CFE .. ...96.6890 |. . . 500,000 500,000 |.. .0 ......3.169 |......3.168 ....03/07/2019 .. 05/01/2026 ...
68763G-AJ-7 ..... OSAGE CNTY KANS PUB BLDG COMMN REV 2 ... .. 1.CFE ..|... . ...94.7220 |... 236,805 |.... . . ...250,000 J I N | I FORRRRRt | B ISP | B AU 4.420 |...... 4.417 ...08/29/2022 ... |....09/01/2037 ...
696499-DY-5 ... PALM BEACH CNTY FLA ARPT SYS REV 12 1.EFE ..|... 1,131,060 |. 103.6550 |... ,036,550 |.... .1,000,000 |.. ,045,643 O [ (15,612) |0 o0 e 5.000 |...... 3.250 ....02/01/2018 ...|....10/01/2032 ...
70869P-HU-4 ..... PENNSYLVANIA ECONOMIC DEV FING AUTH REV .. 2.BFE ..|... ..676,807 |. 102.7190 |... 606,042 |.... ..590,000 |.. 614,979 0 [ (9,468) |eeeeeeen0 [0 e 5.000 |...... 3.222 ...10/18/2016 ...|....12/31/2030 ...
70878C-AN-5 ..... PENNSYLVANIA HIGHER ED ASSISTANCE AGY ED .... .. 1.F FE ..|... .. 230,455 |...89.0740 |... 204,870 |.... ....230,335 JLU N R - MO | I RPN | ) AN 2.625 |...... 2.600 ....056/28/2021 ...|....06/01/2042 ...
708797-AN-5 ..... PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M .... B .. 1.AFE ..|... .. 568,510 |...99.6430 |... 589,534 |.... ....574,121 O [ 1,184 |0 [0 e 3.600 |...... 3.972 ...10/17/2018 ...|....08/01/2035 ...
708790-EY-5 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ........... [-e. ... 2. .. 1.B FE ..|... .. 260,613 |...77.4610 |... 193,653 |.... ....257,259 O e (1,427) |0 o0 e 3.000 |...... 2.350 ....08/10/2021 ...|....10/01/2046 ...
708790-Nv-1 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ........... [oe. ... 2 ... .. 1.BFE ..|... .. 250,000 |...70.8320 |... 177,080 |.... ....250,000 O [0 0 [0 e 2.550 |...... 2.550 ....08/19/2021 ...|....10/01/2051 ...
708790-NW-9 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M ........... [-e. ... 2. .. 1.B FE ..|... .. 423,002 |...97.6830 |... 415,153 |.... ....423,168 O i 82 o0 [0 3.000 |...... 3.023 ...06/27/2022 ...|....10/01/2051 ...
708790-UN-3 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2 .1.BFE .. 472,365 |. 110.6710 |. ..498,020 |. 472,19 .. .0 .6.250 |......5.561 ....10/25/2023 .. 10/01/2053
709224-X5-3 . PENNSYLVANIA ST TPK COMMN TPK REV .. 2 1FFE .. 500,000 |...88.1280 |. .. 440,640 |. 500,000 |.. .0 .3.243 |......3.243 ....10/25/2019 .. 12/01/2033
TA781L-AN-1 ... PHILADELPHIA PA AUTH FOR INDL DEV PENSIO . . .. 1.EFE .. 514,654 |. 104.8640 |. .. 445,672 |. .466,689 |.. .0 .6.350 |......3.846 ....01/02/2018 .. 04/15/2028
722021-BX-9 ..... PINAL CNTY ARIZ ELECTRICAL DIST NO 3 ELE .......oeunifenn .ot -2 .1EFE .. 609,195 [. 105.2260 |. ..526,130 |. .530,853 |.. .0 .5.000 |......2.441 ....10/14/2016 .. 07/01/2027 ...
733581-AJ-3 ..... [PORT AUTHN Y & N J ... N .. 1.DFE .. ,262,310 |. 107.9930 |. ,133,927 |. ,173,128 |.. .0 ......6.040 |......3.807 ...09/12/2018 .. 12/01/2029 ...
7335811-RQ-9 ... PORT AUTHN Y & N J ... 2. .. 1.DFE ..|... .. 256,700 |...97.9510 |... 244,878 |.... 251,872 LU SRR (< T (1N N | RPN | ) AN 5.310 |...... 3.992 ....06/01/2022 ...|....08/01/2046 ...
7335811-84-7 ..... PORT AUTHN Y & N J 2 ... .. 1.DFE ..|... ,185,930 |. 107.0330 |... ,070,330 |.... ,083,732 0 [ (18,461) |oeeeeeeen0 [0 e 5.000 |...... 2.871 ....01/24/2018 ...|....09/15/2031 ...
735240-G4-9 ... PORT PORTLAND ORE ARPT REV .. 2 e [ 1D FE L .. 308,298 |. 100.1480 |... 300,444 |.... 302,211 O e (4,309) |0 o0 e 5.000 |...... 3.500 ....07/26/2022 ...|....07/01/2044 ...
74381X-AC-5 ..... PROVIDENCE R | REDEV AGY SPL OBLIG .....ccevvuuneeeans foun e 2 ... .. 2.BFE ..|... ...86.8030 |... ....250,000 J I N | I FORRRRRt | B ISP | B AU 4.155 |...... 4.156 ....03/19/2021 ...|....03/15/2036 ...
TA446A-AP-9 ..... PUBLIC FIN AUTH WIS CAP IMPT REV .| 1.DFE ..|... . 106.2510 |... 573,755 |.... ....580,465 JLUJ N G (074 DN AU | I RPN | ) A 5.000 |...... 2.740 ....01/31/2019 ...|....07/01/2027 ...
76219D-AH-1 ..... RHODE 1S COMM CORP SPL FAC REV ... B .. 2.AFE ..|... . 105.1040 |... 525,520 |.... ...523,408 0 [ (8,880) |veeeeeeeen0 [0 e 5.000 |...... 3.041 ...02/15/2018 ...|....07/01/2026 ...
76221R-27-1 ..... RHODE 1SLAND HSG & MTG FIN CORP .. 2 .1.BFE .. . 101.0660 |. ..252,665 |. .250,000 |.. .0 .4.000 |......4.000 ....04/27/2022 .. 10/01/2037 ...
76221T-PC-7 ..... RHODE ISLAND HSG & MTG FIN CORP REV .. 2 .1.CFE .. ...73.6920 |. ..368,460 |. 500,000 |.. .0 .3.032 |......3.032 ....01/14/2021 .. 10/01/2040
762323-CB-7 . RHODE 1S ST STUDENT LN AUTH ED LN REV 2 .1.CFE .. . 100.4390 |. ..3561,537 | 342,402 |.. .0 .4.125 |...... 4.300 ....04/29/2022 .. 12/01/2041
771902-HJ-5 ..... [ROCHESTER MINN HEALTH CARE FACS REV .. 2 .1.CFE .. . 105.9520 |. ..264,880 |. .268,342 |.. .0 (1,774) | .4.000 |......3.050 ...08/25/2022 .. 11/15/2039
790417-AP-4 ..... [ST JOHNS CNTY FLA INDL DEV AUTH REV .. 2 .1.CFE .. ...77.6090 |. ..100,892 |. 131,157 .. .0 . ......3.800 |......3.649 ....02/04/2022 .. 10/01/2050 ...
792905-DI-8 ..... ST PAUL MINN HSG & REDEV AUTH HEALTH CAR . N L .. 1.F FE ..|... .. 256,938 |...98.1340 |... 245,335 |.... ....254,790 0 e (1,262) |0 o0 e 4.189 |...... 3.601 ...04/05/2022 ...|....07/01/2027 ...
79467B-AH-8 ..... SALES TAX SECURITIZATION CORP ILL .. .. 1.B FE ..|... 1,118,550 |. 106.5490 |... ,065,490 |.... ,047,886 O e (14,942) |0 [0 e 5.000 |...... 3.310 ....12/11/2018 ...|....01/01/2027 ...
79642B-118-2 ..... SAN ANTONIO .. 1.CFE ..|... .. 259,053 |. 101.9440 |... 254,860 |.... 255,377 JO I U (1 /)N ARt | B FUUUPRPRRPIN | ) AU 5.000 |...... 3.380 ....01/06/2023 ...|....05/15/2039 ...
79766D-NY-1 ..... SAN FRANCISCO CALIF CITY & CONTY ARPTS CO . . .. 1.EFE ..|... ..500,000 |...98.0760 |... 490,380 |.... ... 500,000 O o0 o0 [0 3.188 |...... 3.189 ...02/21/2019 ...|....01/01/2025 ...
798136-YM-3 ..... SAN JOSE CALIF ARPT REV 12 e 1.F FE ..|... ...78.2240 |... 195,560 |.... ....250,000 JL I N | I ARt | B IR | B AU 3.170 |...... 3.170 ....08/25/2021 ...|....03/01/2040 ...
80182Y-CM-7 ..... SANTA CRUZ CNTY CALIF REDEV SUCCESSOR AG .... 2. .. 1.CFE ..|... . 101.5230 |... 218,274 |.... ....221,859 LU RPN (- ) N | I RPN | ) R 4.000 |...... 2.620 ...04/01/2022 ...|....09/01/2035 ...
83712D-2X-3 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... 2. .. 1.LAFE ..|... . 109.6760 |... 274,190 |.... ....268,489 0 [ (859) |0 o0 e 5.750 |...... 4.932 ....06/01/2023 ...|....01/01/2054 ...
83712D-V7-8 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .... 2. .. 1.AFE ..|... . 100.2300 |... 245,564 |.... ....259,049 JLUJ R (I v2(/ DN N | N RN | ) S 4.000 |...... 3.182 ....03/18/2022 ...}|....01/01/2052 ...
837151-WX-3 ..... SOUTH CAROLINA ST PUB SVC AUTH REV ...... 2 . 1.GFE .. . 102.8180 |. ..514,090 |. 554,718 |.. .0 ......4.000 |......2.280 ...10/28/2020 .. 12/01/2035 ...
83755V-XF-6 ..... SOUTH DAKOTA ST HEALTH & EDL FACS AUTHR ... 2. . 1.EFE ..|.. .. 150,269 |. 100.6840 |... 151,026 |.... . 150,000 |. ... 150,237 O i B |0 0 5.000 |...... 4.801 . A1/17/2028 ... 11/01/2044 ...
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83756C-DII-2 ..... SOUTH DAKOTA HSG DEV AUTH ...eeviiiiiiiiiiiiiiiiis LLAFE L 235,940 |. 100.0060 |........cceevnnn 235,014 |.oooevinis 235,000 [.oiiiivnnnnnnns 235,000 [.oeeiirnnnnnnn (O R | R PN | I AR | B RN 3.550 |...... 3.550 ....04/13/2022 ...|....11/01/2033 ...
850269-FJ-5 ..... SPRINGDALE ARK SALES & USE TAX REV |- 1.CFE ... .. 248,358 |. 101.1170 |... ....248,369 O e 1 0 [0 e 5.325 |...... 5.375 ....06/28/2023 ...|....08/01/2046 ...
86607A-AX-1 ..... SUMMIT CNTY OHIO DEV FIN AUTH PORT FACS ... |- 1.DFE ... . 100.0830 |... ... 200,000 I RN | N | RPN | B A 4.000 |...... 4.000 ....07/26/2022 ...|....12/01/2033 ...
876380-RH-4 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO . .. 1.EFE ..|... ...78.8720 |... ....202,069 0 [ 1,805 |0 o0 e 3.292 |...... 5.001 ....06/13/2022 ...|....09/01/2040 ...
880461-5R-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .. 1.B FE ..|... ...70.2840 |... ....243,168 O 228 o0 [0 e 2.375 |...... 2.535 ....11/04/2021 ...|....07/01/2046 ...
880461-7Y-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... .. 1.BFE ..|... ...93.1640 |... ....250,000 JU I I | I ARt | B IEUPRRPRRRRIN | ) AT 3.500 |...... 3.500 ....08/24/2022 ...|....07/01/2042 ...
88046K-CG-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY .... I .. 1.B FE ..|... . 105.8240 |... ....261,169 LU R (1) N N | I RPN | ) AN 5.500 |...... 5.200 ....09/30/2022 ...|....01/01/2053 ...
88046K-CN-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ... 2 ... .. 1.BFE ..|... . 102.2660 |... .. 200,000 JL N N | I APPSRt | B IR | ) AU 4.700 |...... 4.700 ...08/29/2023 ... |....07/01/2048 ...
88046K-ES-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . 2 .1.BFE .. . 101.3630 |. 500,000 |.. .0 .4.700 |......4.700 ....06/28/2023 .. 07/01/2053
88046K-GU-4 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY . 2 .1.BFE .. . 106.0350 |. 500,000 |.. .0 .5.350 |......5.351 ....10/05/2023 .. 07/01/2048
882117-3D-4 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY 2 1AFE .. s ...96.0570 |. . . . 1,005,125 |.. .0 ... 2.750 |......2.400 ....06/06/2019 .. 07/01/2026 ...
88213A-CR-4 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. 2 ... .. 1.AFE ..|... .. 1,119,140 |...98.6870 |... 986,870 |.... .1,000,000 |.. ,020,083 O [ (14,221) |0 o0 e 4.000 |...... 2.500 ...06/14/2016 ...|....05/15/2029 ...
88271H-HO-5 ..... TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI .... 2. .. 1.B FE ..|... .. 256,473 |. 101.9650 |... 254,913 |.... ..250,000 |.. ....256,033 O [ (440) |0 o0 e 4.875 |...... 4.550 ....01/27/2023 ...|....03/01/2053 ...
882750-QM-7 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE .... 2 ... .. 1.BFE ..|... .. 193,750 |...79.9810 |... 199,953 |.... ..250,000 |.. ....196,783 0 e 2,078 0 o0 e 2.250 |...... 3.946 ....07/07/2022 ...|....07/01/2041 ...
882750-TY-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE .... 2. .. 1.B FE ..|... .. 254,310 |. 106.4790 |... 266,198 |.... ..250,000 |.. ....254,008 LU SRR (123 N I RPN | ) AN 5125 |...... 4.892 ....03/02/2023 ...|....01/01/2048 ...
88275F-UT-4 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2 ... .. 1.BFE ..|... .. 535,456 |. 106.8610 |... 528,962 |.... ..495,000 |.. ....530,071 0 [ (3,486) |oeeeeeeeeen0 [0 e 5.500 |...... 4.455 ....05/04/2022 ...|....09/01/2052 ...
88275F-VW-6 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2. .. 1.B FE ..|... .. 269,593 |. 110.0730 |... 269,679 |.... ..245,000 |.. ....268,399 O v (1124) |0 0 6.000 |...... 5.037 ...12/02/2022 ...|....03/01/2053 ...
88275F-WX-3 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2 ... .. 1.BFE ..|... .. 369,889 |. 106.4770 |... 383,317 |.... . 360,000 |.. ....369,499 0 e (390) |0 o0 e 5125 |...... 4.750 ....06/07/2023 ...|....09/01/2048 ...
899154-8B-3 TULARE CNTY CALIF PENSION OBLIG . 1 .. 1.DFE ..|... ...96.2370 |... 769,89 |.... . 800,000 |.. ... 800,000 0. RN | N AR | N RN 4.109 |...... 4.109 ....06/01/2018 ...|....06/01/2029 ...
902562-AP-2 ..... [UAB MEDICINE FIN AUTH ALA REV .... 2. .1.DFE .. . 104.8790 |. ..760,373 |. ..725,000 763,747 |.. .0 .. (13,769) |. .5.000 |......2.901 ...10/20/2016 .. 09/01/2030
91335V-JP-2 ..... [UNIV PITTSBURGH OF THE COMWLTH SYS OF HI 2 .1.BFE .. . 100.0110 |. ..200,022 |. . 200,000 .201,727 |.. .0 (2,398) |. .4.000 |......2.750 ....03/28/2022 .. 09/15/2044
913366-DG-2 ..... [UNIV CALIF REGTS MED CTR POOLED REV .. 1. .1.DFE .. . 105.4060 |. ..110,676 |. . 105,000 112,851 |.. .0 (1,251) | .6.458 |......4.859 ....04/21/2022 .. 05/15/2029
914072-48-7 ..... UNIVERSITY ARK UNIV REV ... 1 .1.CFE .. ...94.4740 |. 831,371 . 880,000 .884,941 |.. .0 (1,743) |. .2.716 |......2.500 ...06/18/2019 .. 09/15/2027 ...
914115-P2-0 ..... [UNIVERSITY CENT ARK REV B .. 1.EFE .. ...97.7240 |. .. 195,448 . 200,000 200,000 |.. .0 ......3.480 |......3.479 ....01/30/2019 .. 11/01/2025 ...
91412H-GF-4 ..... UNIVERSITY CALIF REVS 1 .. 1.CFE ..|... 1,700,000 |...90.5520 |... .. 1,539,384 |.... .1,700,000 |.. ,700,000 LU RN | N | RN | B SN 1.316 |...... 1.316 ....07/10/2020 ...|....05/15/2027 ...
914367-DJ-3 ... UNIVERSITY KANS HOSP AUTH HEALTH FACS RE . 2 ... .. 1.DFE ..|... .. 522,965 |. 101.5650 |... ..507,825 |.... . 500,000 |.. ....511,857 0 [ (6,789) |0 [0 e 5.000 |...... 3.520 ....05/04/2022 ...|....09/01/2045 ...
914440-UN-0 ..... UNIVERSITY MASS BLDG AUTH PROJ REV 2. .. 1.CFE ..|... .. 250,000 |...94.6000 |... 236,500 |.... ..250,000 |.. ....250,000 LU RN | N | RPN | ) SN 4.306 |...... 4.306 ....03/16/2022 ...|....11/01/2045 ...
914713-N5-7 ... UNIVERSITY N C CHAPEL HILL REV N L .. 1.AFE ..|... ...97.8080 |... ,956,160 |.... .2,000,000 |.. ,998,732 O e 1,854 |0 0 e 2.379 |...... 2.450 ...04/18/2017 ...|....12/01/2024 ...
916856-H4-3 ..... UPTONN DEV AUTH TEX TAX INCREMENT CONTRA ... 2. .. 1.EFE ..|... .. 78.1880 |... 195,470 |.... 250,000 L RN | N | RPN | B FON 3.464 |...... 3.464 ....02/04/2021 ...|....09/01/2040 ...
917393-AX-8 ..... UTAH CNTY UTAH HOSP REV 2 ... .. 1.BFE ..|... . 100.3670 |... 250,918 |.... . ...251,275 0 [ (3,360) |eeeeeeeeeen0 o0 e 5.000 |...... 3.600 ...05/10/2022 ...|....05/15/2045 ...
917437-FP-5 . UTAH HSG CORP SINGLE FAMILY MTG REV 2 .1.CFE .. . 103.3100 |. ..309,930 |. . 300,000 .304,230 |.. .0 .6.250 |......6.035 ....12/01/2023 .. 01/01/2054 ...
924190-YJ-4 ..... [VERMONT HSG FIN AGY .. 2 .1.BFE .. . 103.8980 |. ..259,745 |. ..250,000 .256,325 |.. .0 .6.000 |......5.643 ....06/22/2023 .. 11/01/2053
924194-8l-4 ..... [VERMONT HSG FIN AGY MULTI FAMILY 2 .1.DFE .. ...75.1710 |. ..187,928 |. ..250,000 .250,000 |.. .0 .2.700 |......2.700 ... 12/17/2021 .. 08/15/2046
92428C-Mi-1 . | VERMONT ST STUDENT ASSISTANCE CORP ED LN 2 1.FFE .. ...95.9840 |. ..167,972 |. . 175,000 171,678 |.. .0 .4.375 |...... 4.540 ....06/12/2022 .. 06/15/2040
928172-U8-6 ..... [VIRGINIA ST PUB BLDG AUTH PUB FACS REV . 2 .1.BFE .. . 104.2520 |. 1,042,520 |. .1,000,000 ,058,298 |.. .0 ......5.000 |......2.651 ...10/26/2016 .. 08/01/2031 ...
944514-12-2 ... WAYNE CNTY MICH ARPT AUTH REV 2 ... .. 1.EFE ..|... . 111.5190 |... ... 500,000 |.. 517,361 O e (284) |0 [0 e 5.500 |...... 5.049 ....09/28/2023 ...|....12/01/2048 ...
9M4514-2Y-T7 ... WAYNE CNTY MICH ARPT AUTH REV . 2. .. 1.F FE ..|... . 107.5100 |... ..225,000 |.. ....225,000 O o0 o0 [0 5.000 |...... 4.999 ....10/27/2023 ...|....12/01/2031 ...
95662N-KH-0 ..... WEST VIRGINIA ST HSG DEV FD .... 2 ... .. 1.AFE ..|... . 100.9650 |... ...430,000 J I N | I FORRRRRt | B ISP | B AU 4.550 |...... 4.550 ...06/28/2023 ...|....11/01/2048 ...
958519-2V-1 ..... WESTERN KY UNIV REVS 2. .. 1.F FE ..|... . 100.0120 |... ....505,348 O e (914) |0 [0 e 4.750 |...... 1.512 ....12/07/2023 ...|....09/01/2033 ...
968027-DX-7 ..... WILCOX CNTY ALA BRD ED CAP OUTLAY SCH WT .... 2 ... .. 1.CFE ..|... . 100.0160 |... ....335,000 JL I N | I ARt | B IR | B AU 3.000 |...... 3.000 ....08/14/2022 ...|....11/01/2030 ...
976596-A0-9 ..... WISCONSIN CTR DIST WIS APPROPRIATION REV .. 2. .. 1.EFE ..|... . 105.0470 |... ....147,026 O [ (12,376) |0 o0 e 5.000 |...... 3.090 ....03/09/2018 ...|....12/15/2030 ...
976890-J0-0 ..... WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .. 2 e |- 1.OFE ... . ...99.8540 |... ....294,098 0 [ (382) |0 o0 e 4.000 |...... 3.811 ...06/02/2022 ...|....03/01/2047 ...
97712D-7X-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV 2 e | 2AFE L .. 420,000 |...79.8490 |... ....420,000 0. 0 0 [0 3.940 |...... 3.940 ....02/24/2021 ...|....08/15/2041 ...
988511-AP-8 ..... v 2 . .. 1.DFE ..|.. .. 500,000 |...78.3130 |... ... 500,000 0. .0 | 0 e 2.632 |...... 2.632 .. 6, ...01/13/2021 ...|....07/15/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 107,672,495 | XXX 100,908,655 104,030,702 105,429,716 0 (437,173) 0 0 [ XXX XXX XXX 1,210,601 3,443,776 XXX XXX
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25477T-AB-3 ..... DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ....ovvvviafern von]vnnnnns 2 i LLAFE L 246,139 [. 100.0760 |.................245,186 |.....oeverrnnnnn 245,000 |.........0e......245,000 |ooeeennnnnnnnd (O RN (1) 1 FUON | N AR | B KN 4.450 |...... 4.450 ...05/17/2022 ...|....06/15/2031 ...
3128\J-58-2 ..... FH GO8841 - RMBS ... N 1A ) ...93.3890 |... ...64,669 |.. O e (12) 0 o0 e 3.500 |...... 3.941 ....09/17/2018 ...|....10/01/2048 ...
3128MJ-5T-3 ..... FH GO8857 - RMBS ... I L 1.4 ... ...96.2920 |... 1,748,338 |.. O il 813 o0 [0 4.000 |...... 3.320 ....12/20/2018 ...|....01/01/2049 ...
3132AD-XW-3 ..... FH ZT1593 - RMBS . N 1.A ... ...93.2160 |... 0 e 397 el o0 e 3.500 |...... 2.661 ....06/19/2019 ...|....01/01/2049 ...
31320M-3L-7 ... FH SD0803 - RWBS . I L 1.4 ... ...89.0900 |... O e (582) |0 [0 e 3.000 |...... 2.893 ....02/10/2022 ...}|....01/01/2052 ...
31320V-3M-5 ... FH SD8004 - RMBS . N 1.A ... ...89.6980 |... 639,392 |.... ...740,565 O e 71 0 o0 e 3.000 |...... 2.487 ...08/01/2019 ...|....08/01/2049 ...
31320V-3Y-9 ..... FH SD8015 - RMBS . I L 1.4 ... ...85.7870 |... 808,179 |.... ....935,637 O e (29) 0 [0 e 2.500 |...... 2.577 ....09/23/2019 ...|....10/01/2049 ...
31320V-4H-5 ... FH SD8024 - RMBS . N 1.A ... ...89.4310 |...cornnnnnnns 2,361,162 |.... ....2,801,142 0 [ (862) |0 [0 e 3.000 |...... 2.228 ....06/28/2021 ...|....11/01/2049 ...
31320V-40-2 . FH SD8037 - RWBS . 4 1.4 .. ...85.7860 |. ..5,100,513 |. .5,997,799 |.. .0 .2.500 |......2.384 ....02/27/2020 .. 01/01/2050
31320V-7J-8 ..... [FH SD8097 - RMBS . 4 1.A .. ...82.3410 |. .. 3,391,683 |. . 4,250,875 |.. .0 .2.000 |......1.614 ....07/08/2020 .. 08/01/2050
313200-A6-0 ..... [FH SD8129 - RMBS . 4 1.4 .. ...85.6110 |. ..533,895 |. .657,525 |.. .0 ......2.500 |......1.828 ....01/12/2021 .. 02/01/2061 ...
313200-AP-8 ..... FH SD8114 - RMBS . N 1.A ... ...85.4810 |... 679,357 |.... ....840,128 JLO I U (745 FOURRRRRRRt | B IEUUPRRPRRPIN | B AU 2.500 |...... 1.816 ...11/24/2020 ...|....12/01/2050 ...
313200-BU-6 ..... FH SD8151 - RMBS . I L 1.4 ... ...85.2380 |......oounnnns 1,794,022 |.... ....2,179,311 O [ (1,983) |0 o0 e 2.500 |...... 2.061 ....04/28/2021 ...|....06/01/2051 ...
313200-CJ-0 ... FH SD8173 - RMBS . N 1.A ... ...85.1380 |..ceevnnnnnnns 5,706,351 |.... ....6,950,705 0 [ (5,968) |oeeeeeeeeeeen0 [0 e 2.500 |...... 2.047 ....09/08/2021 ...|....10/01/2051 ...
313200-CP-6 ... FH SD8178 - RMBS . I L 1.4 ... ...85.1120 |...coovnnnnnns 4,962,604 |.... .... 5,995,792 O i (4812) |0 [0 e 2.500 |...... 2.149 ....10/07/2021 ...|....11/01/2051 ...
313200-DS-9 ..... FH SD8213 - RMBS . N 1.A ... ...88.4270 |...ccovnnnnnns 9,749,627 |.... ...10,815,553 0 e 5,898 |0 o0 e 3.000 |...... 3.239 ....08/31/2022 ...|....05/01/2052 ...
313200-DT-7 ... FH SD8214 - RMBS . I L 1.4 ... ...91.7510 |... .... 12,508,650 |.... ...13,258,762 O e 7517 o0 [0 e 3.500 |...... 3.858 . ....04/29/2022 ...|....05/01/2052 ...
313200-E3-3 ... FH SD8254 - RIBS . N 1.A ... ...88.4270 |...ccovnnnnnns 2,437,917 |.... .... 2,542,394 O [ 9,184 |0 [0 e 3.000 |...... 4.041 ... 82,709 |....09/09/2022 ...|....10/01/2052 ...
313200-EG-4 ..... FH SD8235 - RIBS . I L 1.4 ... ...88.4270 |......ounnnnns 4,138,611 |.... .... 4,450,457 O e 8512 |0 [0 3.000 |...... 3.639 .. 140,408 |....07/25/2022 ...|....08/01/2052 ...
313200-F3-2 . FH SD8286 - RMBS . 4 1.A .. ...94.5730 |. ..9,055,372 |. .9,003,265 |.. .0 .4.000 |......4.843 383,000 |....12/28/2022 .. 01/01/2053
3133KN-K6-9 . FH RA6617 - RMBS . 4 1.4 .. ...85.1040 |. .. 5,203,508 |. .6,017,670 |.. .0 .2.500 |......2.689 152,857 |....02/11/2022 .. 01/01/2052
3136BC-PR-5 ..... [FNR 2020-079 JA - CMO/RMBS 4 1.A .. ...87.1230 |. .. 1,709,313 |. 1,998,250 |.. .0 .1.500 |......1.045 . 29,429 |....10/08/2020 .. 11/25/2050
314046-GJ-0 ..... FN BM2000 - RMBS . |4 1.4 .. ...93.3270 |. .. 3,502,975 |. .3,819,038 |.. .0 .3.500 |......3.611 134,746 |....12/20/2018 .. 05/01/2047 ...
31400N-112-4 ... FN CB3364 - RMBS . |4 1.A .. ...88.4800 |. ..5,718,845 |. . 6,463,432 .6,089,4% |.. .0 ......3.000 |......3.765 193,903 |....05/02/2022 .. 04/01/2052 ...
3140X7-CA-5 ..... FN FM3664 - RVBS . I L 1.4 ... ...96.2200 |.......oennnns 4,486,598 |.... . 4,662,854 |.. .... 5,143,551 O 2,826 o0 0 e 4.000 |...... 2.559 .. 186,514 |....06/28/2021 ...|....03/01/2049 ...
3140XA-2J-0 ..... FN FM7076 - RMBS ... N 1.A ... ...90.1430 |... ....10,526,632 |.... 11,677,704 |.. ...12,199,865 0 9,959 |0 o0 e 3.000 |...... 2.431 .. 350,331 |....12/13/2021 ...|....12/01/2050 ...
3140XD-RC-2 ... FN FM9482 - RMBS .... I L 1.4 ... ...88.6270 |.......oennnns 6,668,952 |.... 7,524,741 |.. ....6,668,395 O o 8411 |0 [0 3.000 |...... 4.718 .. 112,871 |....06/27/2023 ...|....11/01/2061 ...
3140XH-6N-2 ..... FN FS2676 - RVBS . N 1.A ... ...88.5000 |... ... 24,093,929 |.... 27,224,778 |.. ...24,169,940 JLO I O - < 1TV I ARt | B ISP | ) IO 3.000 |...... 4.679 .. 408,372 |....06/08/2023 ...|....06/01/2052 ...
31418C-P5-7 ..... FN MA3143 - RVBS . I L 1.4 ... ...90.1370 |... .5,742,057 |.. ....5,458,881 O 883 |0 [0 3.000 |...... 3.69% .. 172,262 |....12/20/2018 ...|....09/01/2047 ...
31418C-R8-9 ..... FN MA3210 - RMBS . N 1.A ... ...93.2670 |... 5,132,311 |.. ....5,087,416 O i (26) |0 o0 e 3.500 |...... 3.620 .. 179,631 |....12/20/2018 ...|....12/01/2047 ...
31418C-XN-9 . FN MA3384 - RVBS . 4 1.4 .. ...95.9150 |. .655,962 |.. .0 .4.000 |......3.335 ...07/20/2018 .. 06/01/2048 ...
31418D-2N-1 ..... [FN MA4380 - RMBS . 4 1.A .. ...88.7290 |. 144,655 |.. .0 .3.000 |......2.270 ....08/11/2021 .. 07/01/2051
31418D-6A-5 ..... FN MA4464 - RVBS . 4 1.4 .. ...77.8930 |. .1,997,460 |.. .0 .1.500 |......4.479 ....00/28/2022 .. 11/01/2051
31418D-7F-3 ..... FN MA4493 - RMBS . 4 1.A .. ...85.1200 |. .7,516,501 |.. .0 .2.500 |......2.222 ....11/15/2021 .. 12/01/2051
31418D-FF-4 ..... FN MA3765 - RMBS . 4 1.4 .. ...85.8060 |. .779,59% |.. .0 ......2.500 |......2.328 ....08/30/2019 .. 09/01/2049 ...
31418D-GM-8 ..... FN MA3803 - RMBS ... N 1.A ... ...93.0760 |... .3,300,507 |.. ....3,578,275 O e 6,582 |0 o0 e 3.500 |...... 2.404 .. 115,518 |....01/06/2020 ... |....10/01/2049 ...
31418D-KT-8 ..... FN MA3905 - RMBS . I L 1.4 ... ...89.4940 |... 10,112,708 |.. ...10,572,235 O e 6,844 |0 [0 3.000 |...... 2.417 .. 303,381 [....01/06/2020 ...|....01/01/2080 ...
31418D-SH-6 ..... FN MA4119 - RVBS . N 1.A ... ...82.2420 |... .4,505,776 |.. ....4,636,186 0 [ (1,838) |0 e l0 e 2.000 |...... 1.648 ...90,116 |....07/17/2020 ...|....09/01/2050 ...
31418D-T0-5 ..... FN MA4158 - RUBS ... I L 1.4 ... ...82.2580 |... . 1,065,753 |.. ....1,103,120 O [ (548) |0 o0 2.000 |...... 1.581 . 21,315 |....09/30/2020 ... |....10/01/2050 ...
31418D-UG-5 ..... FN MA4182 - RMBS ... N 1.A ... ...82.2580 |... .4,729,154 |.. ....4,880,602 O e (2,582) |0 o0 e 2.000 |...... 1.615 . 94,583 |....10/26/2020 ...|....11/01/2050 ...
31418D-V7-4 ..... FN MA4237 - RVBS . I L 1.4 ... ...82.2060 |... 11,310,468 |.. ...11,632,820 LU SRR (I 11[0 DN N | N RPN | ) A 2.000 |...... 1.656 .. 226,209 |....01/12/2021 ...|....01/01/2051 ...
31418D-WS-7 ..... FN MA4256 - RMBS . 4 ... 1.A ... ...85.4950 |... 583,249 |.... ....682,203 |.. 719,686 O [ (748) |0 o0 e 2.500 |...... 1.828 ... 17,085 |....01/12/2021 ...|....02/01/2051 ...
31418D-XK-3 ..... FN MA4281 - RMBS . 4 .. 1.4 ... ...82.1020 |.......ounnnns 2,190,649 |.... ... 2,749,641 JLU U (& P 70 PO | I RPN | ) A 2.000 |...... 1.638 . 53,364 |....02/09/2021 ...|....03/01/2051 ...
31418D-ZU-5 ..... FN MA4356 - RMBS . 4 1.A .. ...85.1380 |. ..2,193,451 |. .2,667,564 |.. .0 ......2.500 |......2.062 . 64,409 |....04/28/2021 .. 06/01/2051 ...
31418E-DE-7 ..... FN MA4600 - RMBS ... 4. 1.A ... .. 24,574,343 )...91.7570 |... ... 23,325,906 |.... ... 25,421,392 |. ...24,614,444 O 14,790 0 0 3.500 |...... 3.922 .. 889,749 |....05/02/2022 ...]....05/01/2052 ...
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31418E-PS-3 ..... FN MA4932 = RUBS ......covvvnniiiiiiiiniiciiie e LA ...88.4400 |.........e.... 1,277,118 |t 1,444,050 |.............. 1,306,466 |......ooveeeenn0 foieiinnnn 5,580 oeiiiiiiiinnnl0 [0 s 3.000 |...... 4.287 [MON ..o |oovivnnnnininns 3,610 [oooeiiiiinnnnns 36,101 |....02/08/2023 ...|....01/01/2053 ...
31418E-WZ-9 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION - e [ e LA ...96.9660 |.......oennnnt 5,750,132 |.... .5,930,050 |.. +.5,463,586 |......ccevnnnnnn0 e 19,201 |0 0 e 4.500 |...... 7.075 | MON ..... e 22,238 ... ....09/29/2023 ...|....10/01/2053 ...
31418E-XF-2 ..... FN MASA77 = RMBS ...evvveniiiiiiininiiiiiniiinniiciniinn foen e 4 | 1AL ...94.5500 |.............s 5,988,964 |.... .6,334,177 .. ....5,769,160 |.......cceeeenn0 i 6,297 |0 0 4.000 |...... 5.262 | MON ..... L 21,114 ...09/20/2023 ... |....10/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 243,994,493 | XXX 222,196,544 249,934,657 245,038,903 0 196, 364 0 0 XXX XXX XXX 627,071 6,589,080 XXX XXX
010047-ED-6 ..... AKRON OHIO CTFS PARTN .eeeeieieeeeie e eeeeeeeees fen e |- 1L.EFE ... ..672,736 |. 102.5240 |... . 580,000 |.. ....609,828 0 [ (9,621) |0 o0 e 5.000 |...... 3.140 (D ....... . 29,000 |....10/17/2016 ...|....12/01/2026 ...
54627R-AN-2 ..... LASGOV 22A A2 - ABS S LAFE L ..500,000 |...98.4300 |... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 4.145 |...... 4.144 [FA ...... . 24,870 |....05/12/2022 ...|....02/01/2033 ...
54627R-AN-0 ..... LASGOV 22A A3 - ABS - TAFE L. 2,300,000 |...97.1220 |... .2,300,000 |.. ....2,300,000 J I N | I FORRRRRt | B ISP | B AU 4.275 |...... 4.274 [FA ...... .. 117,990 |....05/12/2022 ... |....02/01/2036 ...
678908-4F-8 ..... OKSDEV 2022 A1 - ABS .... | TAFE L .. 232,999 |...97.7160 |... ..232,99 |.. LU RN | N | RN | B SN 4135 |...... 4134 (D ....... ... 11,883 [....08/31/2022 ...|....12/01/2033 ...
684517-QD-0 ..... ORANGE CNTY FLA SCH BRD CTFS PARTN ... .. 1.CFE ..|... 1,203,590 |. 103.4740 |... .1,000,000 |.. .... 1,040,011 0 [ (24,491) |0 [0 e 5.000 |...... 2.410 [FA ...... .50,000 |....10/19/2016 ...|....08/01/2029 ...
800860-CS-5 ..... SANGER CALIF UNI SCH DIST CTFS PARIN . e |1, . 1FFE ... .. 160,270 |. 100.0340 |... ..155,000 |.. 155,000 O 0 o0 o0 5.250 |...... 5.250 [JJ ....... ...8,138 |....07/19/2022 ...|....07/01/2027 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 5,069,595 [ XXX 4,738,065 4,767,999 4,837,838 0 (34,112) 0 0 XXX XXX XXX 77,726 241,880 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 356,736,583 | XXX 327,843,264 358,733,359 355, 306, 456 0 (274,922) 0 0 XXX XXX XXX 1,915,398 10,274,736 XXX XXX
00130H-CH-6 ..... AES CORP .eveeceiiie e .. 2.CFE .. . 101.6500 |.......oeennn. 1,016,500 |......ovvnnnns 1,000,000 |.eueneeeeennnnn 966,677 |..oevvvnnnnennnns 0 fooeereeeee 1,797 oeiiiiiiiiennl0 e l0 00050450 .o, 6.327 [ coveees |eriiiiiiieens 4,582 | 29,369 |....09/27/2023 ...|....06/01/2028 ...
00287Y-AY-5 ..... ABBVIE INC .. 1.G FE ..|... ...96.9180 |... ..550,000 |.. 541,155 O 3,497 o0 fl0 0022232200 |- 3918 [MN oooees oo 2,298 |... ...04/11/2018 ...|....05/14/2026 ...
009280-AX-9 ..... AIRCASTLE LTD .. .. 2.CFE ..|... . 101.9720 |... .1,500,000 |.. ... 1,497,442 LI R I AN N N RPN | SN o 1844 I AN 6.544 [JJ ....... ... 44,146 ... ....07/13/2023 ...|....07/18/2028 ...
025816-C0-0 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... ...96.7460 |... .2,000,000 |.. .... 1,999,194 O e 669 [0 0002250 |- 2.285[Ms ...... .. 14,625 |... ...03/01/2022 ...|....03/04/2025 ...
03027X-AP-5 ..... AMERICAN TOWER CORP .2.CFE .. ...95.8920 |. ,300,000 1,209,953 |.. .0 .5.741 ....09/08/2023 .. 07/15/2027
03027X-BS-8 ..... AMERICAN TOWER CORP .2.CFE .. ...82.6830 |. . 200,000 199,118 |.. .0 .2.363 ...09/23/2021 .. 09/15/2031
03027X-CF-5 ..... AMERICAN TOWER CORP ... .2.CFE .. . 105.8730 |. . .1,000,000 .996,645 |.. .0 ......5.944 ....00/12/2023 .. 11/15/2033 ...
03076C-AN-6 ..... AMERIPRISE FINANCIAL INC .. .. 1.G FE ..|... . 104.7890 |... 1,571,835 |.... .1,500,000 |.. .... 1,497,588 O e 98 0 feiiel0 0000050700 |- 5.736 ....11/07/2023 ...|....12/15/2028 ...
031162-DE-7 ..... AMGEN INC .. 2.AFE ..|... ...91.3800 |... 456,900 |.... . 500,000 |.. 498,977 O 107 L0 [0 0000032350 | 3.379 ....02/17/2022 ...|....02/22/2032 ...
036752-AR-4 ..... ELEVANCE HEALTH INC .. 2.BFE ..|... ...93.2700 |... .. 1,492,320 |.... .1,600,000 |.. .... 1,598,104 O 838 o0 [ l0 el 10500 |- 1.555 ....03/08/2021 ...|....03/15/2026 ...
04015K-AB-6 ..... ARES FINANCE CO Il LLC .. .. 2.AFE ..|... ...88.3100 |... .1,200,000 |.. ....1,198,126 O o257 o0 0000003250 | 3.2717 ....06/10/2020 ...|....06/15/2030 ...
042735-BG-4 ..... ARRON ELECTRONICS INC ..eevveeeeeeeeeieeeeeeeeieeeees foen e .. 2.CFE ..|... ...98.1950 |... ... 800,000 |.. O e 7,842 |0 00000032250 |- 4.226 ....04/11/2018 ...|....09/08/2024 ...
05348E-BH-1 ..... AVALONBAY COMMUNITIES INC . GFE ... ...86.2190 |... 1,034,628 |.... .1,200,000 |.. O 475 L0 00000 2.450 |l 2.498 ... 29,400 |....05/08/2020 ...|....01/15/2031 ...
06051G-GL-7 ..... BANK OF AMERICA CORP G FE ... ...95.4900 |... 3,819,600 |.... .4,000,000 |.. .... 3,890,653 O 22,582 |0 k00000080705 | 4.408 .. 148,200 |....05/02/2022 ... |....04/24/2028 ...
06051G-JB-6 ..... BANK OF AMERICA CORP .... GFE ... ...86.1790 |... 1,292,685 |.... .1,500,000 |.. .... 1,519,007 0 | (2,751 [0 0 02,592 2.375 . 38,880 |....12/13/2021 ...|....04/29/2031 ...
06051G-JT-7 ..... BANK OF AMERICA CORP . .G FE .. ...84.4430 |. 1,393,310 | .1,650,000 .1,668,506 |.. .0 (2,278) | .2.518 . 44,336 |....11/10/2021 .. 04/22/2032
06051G-KW-8 ..... BANK OF AMERICA CORP . .G FE .. ...99.9860 |. ..499,930 |. . 500,000 500,000 |.. .0 .0 .4.950 . 24,740 |....07/19/2022 .. 07/22/2028
06051G-LU-1 ..... BANK OF AMERICA CORP .... EFE .. . 104.6770 |. ..314,031 |. . 300,000 .301,543 |.. .0 . (35) .5.802 ....09/13/2023 .. 09/15/2034
06675F-BB-2 ..... BANQUE FEDERATIVE DU CREDIT MUTUEL SA ......ccovvunnrfonn nn .DFE .. . 103.2420 |. ..2,581,050 |. .2,500,000 .2,500,000 |.. .0 .0 .5.790 ....07/05/2023 .. 07/13/2028 ...
084659-AD-3 . BERKSHIRE HATHAWAY ENERGY CO .....eeevvvmnereermnnnnnes foun oee .G FE .. ...98.4220 |. 1,033,431 |. .1,050,000 1,054,982 |.. .0 (5,779) |- ... 2.924 ...04/10/2019 .. 02/01/2025 ...
096591-2J-2 ... BNP PARIBAS SA GFE ... ...97.4410 |... 1,071,851 |.... .1,100,000 |.. 1,102,743 0 | 2 (3,038) [euveiiiiiiiiinnn0 0 2,819 2.531 ....01/13/2020 ...|....11/19/2025 ...
096591-201-5 ..... BNP PARIBAS SA .. 1.G FE ..|... ...88.8350 |... .1,100,000 |.. 1,100,000 O 0 0 [0 el 12904 | 1.904 ...09/23/2020 ...|....09/30/2028 ...
097023-CM-5 ... BOEING CO .. 2.CFE ..|... ...94.2890 |... . .1,100,000 |.. 1,010,468 O e 8,016 [0 fneiiiiennl0000002.700 |- 5.611 ....09/08/2023 ...|....02/01/2027 ...
11272B-AA-1 ... BROOKFIELD FINANCE | (UK) PLC . .. 1.G FE ..|... ...79.9160 |... 1,198,740 |.... .1,500,000 |.. 1,500,000 O 0 0 [0 2,340 |- 2.340 ....07/21/2021 ...|....01/30/2032 ...
12513G-BG-3 ..... CDW LLC .. 2.CFE ..|... ...93.5720 |... 1,590,724 |.... ,700,000 .. 1,700,000 O 0 0 [0 000 2,670 e 2.670 ....11/23/2021 ... |....12/01/2026 ...
126117-AX-8 ..... CNA FINANCIAL CORP .... .. 2.AFE ..|... . 103.1110 |... 927,999 |.... ... 900,000 |.. 871,795 O e 1,045 |0 e l0 0020050500 |- 5.938 ...08/02/2023 ...|....06/15/2033 ...
12661P-AB-5 ..... CSL FINANCE PLC ........ . 1.GFE .. ...97.3310 |. 1,459,965 .1,500,000 . 1,497,516 |.. .0 .4.085 ...04/20/2022 .. 04/27/2029 ...
14040H-DC-6 . CAPITAL ONE FINANCIAL CORP L2.AFE .. . 109.8890 |. 1,098,890 |. .1,000,000 .1,000,000 |.. .0 0 | .7.627 ....10/27/2023 .. 10/30/2031
172967-MY-4 ... CITIGROUP INC .. . 1.GFE .. ...83.4330 |. ..917,763 |. .1,100,000 .1,100,000 |.. .0 L0 .2.561 ....04/27/2021 .. 05/01/2032
172967-PA-3 ..... CITIGROUP INC .. . 1.GFE .. . 107.0010 |. ..4,387,041 |. .4,100,000 .4,216,761 |.. .0 (2,549) | ......5.854 ....09/13/2023 .. 11/17/2033 ...
17308C-C5-3 ..... CITIGROUP INC .. .. 1.GFE ..|.. ...89.0400 |... 445,200 |.... ... 500,000 |.. 517,273 Ol (2,726) o0 0 f00002.976 ). 2.340 ...12/13/2021 ... |....11/05/2030 ...
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210518-DV-5 ..... CONSUMERS ENERGY CO ..evvvvveniiiiiniinieeciini e 2 s L EFE i 1,749,125 . 101.7460 |.............. 1,780,555 |....ceeeenen 1,750,000 |..eeveeeennnn 1,749,205 [oeeeiiennnnnnnd (U R | RN | N AR | B RN 4.900 |...... 4.910 ....07/31/2023 ...|....02/15/2029 ...
21871X-AH-2 ..... COREBRIDGE FINANCIAL INC ...eeeeeereeeeeeemnieeeeeeee fooe e e [1,2 s .. 2.AFE ..|... 2,496,300 |...90.3970 |... .2,500,000 |.. ... 2,496,941 O [ 412 |0 0 e 3.900 |...... 3.917 ....08/31/2022 ...|....04/05/2032 ...
24703T-AD-8 ..... DELL INTERNATIONAL LLC ..oovvvenniieiiiiiieeicninieeees foen e e 1,2 s .. 2.BFE ..|... .. 426,316 |. 102.3610 |... ..365,000 |.. JLOJ R ( (1 2(/ DN N | I RPN | ) AN 6.020 |...... 2.774 ....07/28/2020 ...|....06/15/2026 ...
24703T-AF-3 ..... DELL INTERNATIONAL LLC ..eeeveeeeeeeeneeeeeeemneeeee foo wee e [ 1,2 s .. 2.BFE ..|... . 103.9390 |... ..364,000 |.. O e (9,314) |0 [0 6.100 |...... 3.193 ...07/28/2020 ...|....07/15/2027 ...
254709-AT-5 ..... DISCOVER FINANCIAL SERVICES .....coovvvvvneiviriiinnnnsfoen e oo 2,5 s .. 2.BFE ..|... . 111.2480 |... . 400,000 |.. . I RN | AU | RPN | ) AN 7.964 |...... 7.966 ....10/30/2023 ...|....11/02/2034 ...
26442E-AF-T7 ..... DUKE ENERGY OHIO INC ...eeeeeeeeeeeeeeeneeeeeeeeeee fos e e [ 1,2 s .. 1.F FE ..|... ...96.2510 |... .1,100,000 |.. ....1,099,748 O e 4 0 0 e 3.650 |...... 3.655 ...01/08/2019 ...|....02/01/2029 ...
29273R-BD-0 ... ENERGY TRANSFER LP ...coevvviiiiiiiiiiinieecciiieeeeens oo e e 1,2 s .. 2.CFE ..|... ...98.3770 |... 787,016 |.... ... 800,000 |.. 804,351 LU SRR 7 25 7/ N N | I RPN | ) AN 4.050 |...... 3.469 ....06/19/2019 ...|....03/15/2025 ...
29365T-AL-8 ..... ENTERGY TEXAS INC eveveeeeieeieeeeeeeeeeeeeeeeeeis foee vee e [1,2 s .. 1.G FE ..|... ...89.9770 |..ccovrnnnnnns 2,159,448 |.... .2,400,000 |.. ... 2,396,940 O e 1114 0 0 e 1.500 |...... 1.549 ....08/11/2021 ...|....09/01/2026 ...
20449-7M-3 . EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. 1.EFE .. ...90.1030 |. ..1,802,060 |. .2,000,000 1,998,015 |.. .0 .1.300 |......1.340 ...07/07/2021 .. 07/12/2026
29449V-AF-4 ..... [EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. 1.EFE .. ...87.5920 |. ..262,776 |. . 300,000 .299,507 |.. .0 .1.800 |......1.841 ....08/03/2021 .. 03/08/2028
30040W-AR-9 ..... [EVERSOURCE ENERGY ..... L2.AFE .. ...99.1870 |. ..3,213,171 | .3,300,000 .3,207,154 |.. .0 ......4.600 |......4.627 ...06/22/2022 .. 07/01/2027 ...
30212P-BH-7 ..... EXPEDIA GROUP INC .. 2.CFE ..|... .. 88.0100 |... 190,102 |.... ... 216,000 |.. 215,685 O e 39 0 [0 e 2.950 |...... 2.973 ....02/19/2021 ...|....03/15/2031 ...
303075-AB-1 ..... FACTSET RESEARCH SYSTEMS INC ... .. 2.CFE ..|... ...89.5530 |.......ounnnns 1,522,401 |.... .1,700,000 |.. .... 1,694,364 LU RS- I N | N RN | B AN 3.450 |...... 3.497 ....02/15/2022 ...}|....03/01/2032 ...
303901-AB-8 ..... FAIRFAX FINANCIAL HOLDINGS LTD .. 2.BFE ..|... . 105.6270 |....covnnnnnnn 1,118,590 |.... .1,059,000 |.. ... 1,115,435 0 [ (22,454) |0 [0 8.300 |...... 5.777 ....03/22/2016 ...|....04/15/2026 ...
304071-AA-1 ... FAIRFAX (US) INC .. 2.BFE ..|... ...99.8010 |...ccvvnnnnnns 1,626,756 |.... .1,630,000 |.. .... 1,638,059 JLU U (1Y N N | I RPN | ) AN 4.875 |...... 4.054 ....03/27/2019 ...|....08/13/2024 ...
31620R-AJ-4 ..... FIDELITY NATIONAL FINANCIAL INC . .. 2.BFE ..|... ...89.1180 |..eevvnnnnnnns 1,113,975 |.... .1,250,000 |.. ... 1,247,919 O e 284 |0 0 e 3.400 |...... 3.429 ...06/09/2020 ...|....06/15/2030 ...
337738-BG-2 ..... FISERV INC ..viiiiiiiiiiiiiiie e [en e .. 2.BFE ..|... .. 1,496,100 |. 102.8740 |.............. 1,543,110 |.... .1,500,000 |.. ... 1,496,349 O o 249 o0 [0 5.375 |...... 5.435 ....08/14/2023 ...|....08/21/2028 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST ... .. 1.F FE ..|... ...92.0300 |...ccvnnnnnnns 1,012,330 |.... .1,100,000 |.. ....1,102,704 0 | (1,297) | POV PO 1.625 |...... 1.502 ...01/08/2021 ...|....01/15/2026 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... ...95.5440 |.....oovnnnnns 3,821,760 |.... .4,000,000 |.. .... 3,870,380 0. .. 25,985 |. 0] 3.691 |...... 4.509 ....06/02/2022 ...|....06/05/2028 ...
38141G-YA-6 ..... GOLDMAN SACHS GROUP INC ... 1.FFE .. ...92.2090 |. .. 4,149,405 |. .4,500,000 .4,500,000 |.. .0 1,431 |...... 1.431 ...03/01/2021 .. 03/09/2027
40139L-BH-5 . GUARDIAN LIFE GLOBAL FUNDING .. 1.BFE .. . 104.9060 |. .. 1,049,060 |. .1,000,000 .1,000,000 |.. .0 .5.737 |......5.737 ....00/27/2023 .. 10/02/2028
403949-AB-6 ..... [HF SINCLAIR CORP ... . .2.CFE .. . 100.9990 |. ..409,046 |. ..405,000 421,857 |.. .0 .5.875 |......3.697 ....08/13/2019 .. 04/01/2026
404280-BK-4 ..... HSBC HOLDINGS PLC ..oevvviniiiiiiiieeeciviie e [ e .1.GFE .. ...96.3310 |. .. 4,431,226 |. .4,600,000 . 4,518,952 |.. .0 4041 |......4.471 ....06/02/2022 .. 03/13/2028 ...
404280-DF-3 ..... [HSBC HOLDINGS PLC .....eeeeeeeeeeeeeeeeieeeeeeeneeeee [ e . 1.GFE .. ...98.5360 |. .1,000,000 .1,000,000 |.. .0 e 4755 | 4757 ...05/31/2022 .. 06/09/2028 ...
437076-CP-5 ..... HOME DEPOT INC .. 1.F FE ..|... ...92.3410 |... .3,000,000 |.. ....2,986,836 O s 1,388 |0 [0 e 3.250 |...... 3.311 ....03/24/2022 ...|....04/15/2032 ...
45685N-AA-4 ..... ING GROEP NV e |G FE L) ...99.3080 |... . 900,000 |.. ....899,299 O o325 |0 o0 e 4.625 |...... 4.666 ....11/08/2018 ...|....01/06/2026 ...
456866-AM-4 ..... TRANE TECHNOLOGIES CO LLC . A1 [ 2AFE L . 104.9230 |... . 200,000 |.. ....205,206 O e (A7) |0 o0 e 6.443 |...... 5.684 ....00/24/2002 ...|....11/15/2027 ...
46188B-AD-4 ..... INVITATION HOMES OPERATING PARTNERSHIP L ... 12 .. 2.BFE ..|... . ...91.8910 |... .1,000,000 |.. ....997,780 O 220 0 o0 e 4.150 |...... 4.182 ...08/25/2022 ... |....04/15/2032 ...
46188B-AF-9 ..... INVITATION HOMES OPERATING PARTNERSHIP L .... 12 .. 2.BFE ..|... .. 690,494 |. 100.1210 |... ... 700,000 |.. ....690,805 O 311 0 [0 5.500 |...... 5.679 ....07/31/2023 ...|....08/15/2033 ...
46625H-RY-8 ..... JPMORGAN CHASE & CO ... 1.2, 1.F FE ..|... 1,510,068 |...96.5880 |... .1,400,000 |.. .... 1,450,585 O e (15,571) |0 o0 e 3.782 |...... 2.556 ...01/09/2020 ...|....02/01/2028 ...
46647P-BJ-4 ..... [ JPMORGAN CHASE & CO 1,2, 1.EFE .. ...97.5000 |. . 500,000 .562,631 |.. .0 .4.493 |......2.321 ....12/13/2021 .. 03/24/2031 ...
46647P-BX-3 ..... JPMORGAN CHASE & CO 1,2, . 1EFE .. ...81.2900 |. . 900,000 900,000 |.. .0 .1.953 |......1.953 ....01/28/2021 .. 02/04/2032
46647P-DF-0 ..... JPMORGAN CHASE & CO 1,2, .1EFE .. ...97.8560 |. . .2,500,000 .2,500,000 |.. .0 .4.565 |......4.566 ....06/07/2022 .. 06/14/2030
468223-AH-5 . JACKSON LABORATORY . 1. 1.E FE .. ...97.7650 |. ..977,650 |. .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 . .. 1.F FE .. ...97.1260 |. ..777,008 |. . 800,000 799,645 |.. .0 ......3.875 |......3.907 ....06/06/2018 .. 06/11/2025 ...
476556-DB-8 ..... JERSEY CENTRAL POWER & LIGHT CO s .. 2.AFE ..|... ...99.6380 |... 597,828 |.... . 600,000 |.. ... 600,000 0 [ (19,848) |0 [0 e 4.700 |...... 1.350 ...03/31/2021 ...|....04/01/2024 ...
480200-AB-3 ..... JONES LANG LASALLE INC .. 2 s .. 2.AFE ..|... . 105.8310 |... 1,068,310 |.... .1,000,000 |.. 992,547 O e 187 o0 [0 6.875 |...... 7.056 ....11/08/2023 ...|....12/01/2028 ...
494368-B0-5 ... KIMBERLY-CLARK CORP ....eeeeeeeeeeeeemnneeeeeemmmeeeeees oo wee | e [T s .. 1.F FE ..|... ...97.5660 |... 1,268,358 |.... .1,300,000 |.. .... 1,289,956 O e 8311 |0 0 e 2.650 |...... 3.332 ...01/30/2019 ...|....03/01/2025 ...
50212Y-AH-7 ..... LPL HOLDINGS INC 2 s .. 2.CFE ..|... . 106.6020 |... . 900,000 |.. ....899,375 O o 14 0 [0 6.750 |...... 6.767 ....11/08/2023 ...|....11/17/2028 ...
53706R-AS-5 ..... LITTLE COMPANY OF MARY HOSPITAL OF INDIA . .. 1.G FE ..|... ...87.5130 |... ..250,000 |.. ....250,000 JL I N | I ARt | B IR | B AU 3.871 |...... 3.871 ....08/17/2021 ...|....11/01/2040 ...
539439-A0-2 ...... LLOYDS BANKING GROUP PLC .. 1.G FE ..|... ...93.9550 |... .1,250,000 |.. .... 1,217,626 O 5,926 |0 [0 e 3.574 |...... 417 ....04/11/2018 ...|....11/07/2028 ...
575674-AA-4 ..... MASSACHUSETTS HIGHER EDUCATION ASSISTANC .. |--1.DFE ... ...82.5890 |... 412,945 |.... ... 500,000 |.. 500,000 JL N I | [ AP | B ISP | B FOT 2.673 |...... 2.673 ...03/11/2021 ...|....07/01/2031 ...
576201-CH-1 ..... MASSMUTUAL GLOBAL FUNDING |1 .. .. 1.B FE ..|... ...97.3730 |... 876,357 |.... ... 900,000 |.. 899,380 O 269 o0 [0 e 3.400 |...... 3.433 ....03/05/2019 ...|....03/08/2026 ...
58989V-2F-0 ..... MET TOWER GLOBAL FUNDING .. 1.DFE .. . 101.4880 |. ..2,029,760 |. .2,000,000 1,998,633 |.. .0 ......5.400 |......5.430 ....06/12/2023 .. 06/20/2026 ...
606769-AG-2 ..... MITSUBISHI CORP ..... . 1.FFE ..|.. L.91.1480 [iiiieennnns 1,367,220 |.... .1,500,000 |. .... 1,495,818 O o 1612 |0 0 1,125 |...... 1.237 ...07/08/2021 ...|....07/15/2026 ...
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60687Y-AM-1 ..... MIZUHO FINANCIAL GROUP INC .....eevvvvvvinnnniinirnnnnns foun oee [ [T L1GFE L 1,872,846 |...93.9230 [.oievennnnn 1,690,614 |.............. 1,800,000 [...oeeeennnn 1,836,911 |.ooovvnies (O PO [+ 5) 1 AN | N AR | B KN 3.170 |...... 2.584 ...01/09/2020 ...|....09/11/2027 ...
609935-AA-9 ..... MONONGAHELA PONER CO . 1,2 e L 1.GFE ..|eiiiieeennn.... 998,210 |. 104.9270 |.............. 1,049,270 |.... .1,000,000 |.. O e () o0 o0 e 5.850 |...... 5.874 ....09/12/2023 ...|....02/15/2034 ...
617446-8P-7 ..... MORGAN STANLEY 1,25 [ TEFE el 1,665,997 [...92.1230 |.enennnnnn 1,730,991 |.... .1,879,000 |.. O 20,728 o0 0 e 3.622 |...... 5.373 ...08/03/2023 ...|....04/01/2031 ...
61747Y-ED-3 ..... MORGAN STANLEY ... 12,5 [ LEFE e 3,111,360 |...81.6240 ... 3,264,960 |.... .4,000,000 |.. 0 [ 26,861 |0 o0 e 2.239 |...... 5.435 ....09/13/2023 ...|....07/21/2032 ...
61747Y-FD-2 ..... MORGAN STANLEY ... 1,2,5 ... |.. 1.EFE ..|.............. 1,000,000 |. 100.5720 |.............. 1,005,720 |.... .1,000,000 |.. I RN | N | RPN | B SN 5.164 |...... 5.166 ....04/19/2023 ...|....04/20/2029 ...
637639-AK-1 ..... NATIONAL SECURITIES CLEARING CORP .. 1,2 e .. 1.BFE ..|... 814,984 |.... . 800,000 |.. ... 798,060 O 228 0 o0 e 5.000 |...... 5.062 ...06/22/2023 ... |....05/30/2028 ...
63902H-AC-3 ..... NATURE CONSERVANCY ...evvveniiiiinninineiinnneeeeennnns foeevee [ e [T .. 1.DFE ..|... 700,000 |.... . 700,000 |.. ... 700,000 O 0 0 [0 6.719 |...... 6.644 ....02/05/2019 ...|....02/01/2024 ...
64952-DQ-3 ..... NEW YORK LIFE GLOBAL FUNDING .. 1.AFE ..|... .. 1,416,345 |.... .1,500,000 |.. .... 1,499,540 0 807 0 o0 e 0.950 |...... 0.971 ...06/17/2020 ...|....06/24/2025 ...
649840-CU-7 . NEW YORK STATE ELECTRIC & GAS CORP .1.GFE .. ..820,256 |. . 800,000 .798,490 |.. .0 .5.650 |[......5.697 ....08/03/2023 .. 08/15/2028
65339K-CJ-7 ..... [NEXTERA ENERGY CAPITAL HOLDINGS INC .. L2.AFE .. ..2,411,832 |. .2,400,000 . 2,398,506 |.. .0 .5.000 |......5.009 ....06/21/2022 .. 07/15/2032
66815L-2U-0 ..... NORTHWESTERN MUTUAL LIFE INSURANCE CO .. 1.AFE .. .. 1,605,856 |. .1,600,000 ,599,563 .. .0 ......4.900 |......4.907 ....06/05/2023 .. 06/12/2028 ...
66989H-AJ-7 ..... NOVARTIS CAPITAL CORP 1 .. 1.DFE ..|... 1,750,266 |.... .1,800,000 |.. ,814,941 0 [ (8,821) |0 o0 e 3.000 |...... 2.480 ...06/18/2019 ...|....11/20/2025 ...
67080L-AA-3 ..... NUVEEN LLC ©eviiiiiiieieciieis e [en e 12 .. 1.CFE ..|... ,000,000 .. ....9%,827 O o882 o0 [0 e 4.000 |...... 4.073 ....10/17/2018 ...|....11/01/2028 ...
675553-AA-9 ..... OCHSNER CLINIC FOUNDATION .....oeeeeeeeieeeeemnneeeees foen oee 12 .. 1.G FE ..|... ..250,000 |.. ....348,779 0 e (3,255) |0 o0 e 5.897 |...... 3.270 ....01/28/2021 ...|....05/15/2045 ...
694308-HG-5 ..... PACIFIC GAS AND ELECTRIC CO .... B | 2 2.CFE ..|... . 300,000 |.. ....316,530 LI RN | I N | RPN | B SN 3.750 |...... 3.750 ....07/16/2020 ...|....02/15/2024 ...
694308-HII-2 ..... PACIFIC GAS AND ELECTRIC CO ... 12 e 2.CFE ..|... . 700,000 |.. ....739,697 JLU I N | [ APt | B IR | B AU 3.500 |...... 2.213 ....07/15/2020 ...|....06/15/2025 ...
694308-JII-8 ..... PACIFIC GAS AND ELECTRIC CO .... B | 2 2.CFE ..|... ... 900,000 |.. ....897,098 O o899 |0 [0 3.000 |...... 3.078 ....06/01/2021 ...|....06/15/2028 ...
694308-KG-1 ..... PACIFIC GAS AND ELECTRIC CO ... 12 e 2.CFE ..|... .1,000,000 |.. ....997,367 O e 284 |0 0 e 5.900 |...... 5.940 ...06/06/2022 ...|....06/15/2032 ...
6944PL-28-4 ... PACIFIC LIFE GLOBAL FUNDING Il .evvvenivviinnnnninnns foun e .. 1.DFE ..|... 474,215 |.... . 500,000 |.. ....499,665 O 228 o0 [0 e 1.200 |...... 1.246 ....06/17/2020 ...|....06/24/2025 ...
74005P-BQ-6 ..... LINDE INC ..eeeeeeeiee e .. 1.F FE .. ..485,755 |. . 500,000 .503,465 |.. .0 .3.200 |......2.810 ....10/11/2017 .. 01/30/2026
T4256L-EE-5 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 .. 1.EFE .. ..2,082,168 |. .2,200,000 .2,199,456 |.. .0 .1.250 |......1.267 ....06/16/2020 .. 06/23/2025
T4256L-EW-5 ..... PRINCIPAL LIFE GLOBAL FUNDING |1 . .. 1.EFE .. ..911,592 |. . 900,000 .899,967 |.. .0 .5.500 |......5.501 ....06/21/2023 .. 06/28/2028
743315-AZ-6 ..... PROGRESSIVE CORP .... 1 1FFE .. .. 446,040 |. . 500,000 .498,989 |.. .0 .3.000 |......3.028 ....03/02/2022 .. 03/15/2032 ...
74340X-CE-9 ..... PROLOGIS LP .......... 1 . 1.GFE .. ,996,300 |. ..2,027,060 |. .2,000,000 1,996,390 |.. .0 e 4750 ... 4,774 ...08/23/2023 .. 06/15/2033 ...
743820-AC-6 ..... PROVIDENCE ST JOSEPH HEALTH . 1 .. 1.F FE ..|... ,700,000 |. 1,731,722 |.... .1,700,000 |.. 1,700,000 LU RN | N | RN | B SN 5.403 |...... 5.404 ....04/26/2023 ...|....10/01/2033 ...
744560-CH-7 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . 1 .. 1.F FE ..|... ,396,584 |.. 1,148,812 |.... .1,400,000 |.. 1,397,334 O e 322 |0 [0 e 1.900 |...... 1.927 ....08/17/2021 ...|....08/15/2031 ...
74977R-DS-0 ..... .. 1.G FE ..|... .. 1,500,000 |. 1,523,310 |.... .1,500,000 |.. 1,500,000 LU RN | N | RN | B SN 5.564 |...... 5.562 ...02/21/2028 ... |....02/28/2029 ...
75513E-CV-1 ..... .. 2.AFE ..|... ..999,330 | .1,000,000 |.. ....999,304 0 e (26) |0 o0 6.000 |...... 6.013 ....11/06/2023 ...|....03/15/2031 ...
756109-BE-3 ..... REALTY INCOVE CORP ... .. 1.G FE ..|... .. 641,346 |.. ... 600,000 |.. .. 612,000 JLUJ R (-7 DN AU | N RPN | ) AN 4.625 |...... 3.382 ....06/19/2019 ...|....11/01/2025 ...
76169X-AB-0 ..... REXFORD INDUSTRIAL REALTY LP .. .. 2.AFE ..|... .. 495,070 |.. 400,200 |.... ... 500,000 |.. 496,149 0 o885 |0 0 e 2.150 |...... 2.260 ...08/04/2021 ...|....09/01/2031 ...
76209P-AB-9 ..... RGA GLOBAL FUNDING ............... .. 1.EFE .. 1,898,081 |.. .. 1,685,319 |. .1,900,000 .1,898,581 |.. .0 .2.700 |......2.716 ....01/10/2022 .. 01/18/2029 ...
78448T-AF-9 ..... SMBC AVIATION CAPITAL FINANCE DAC L2.AFE .. 1,399,916 |.. 1,229,942 |. . 1,400,000 01,399,945 |.. .0 12 .2.300 |......2.301 ....06/08/2021 .. 06/15/2028
808513-AX-3 ..... CHARLES SCHIIAB CORP ... 1.F FE . 1,067,320 |.. ..980,810 |. .1,000,000 01,016,132 |.. .0 .. (12,024) |. .3.850 |......2.584 ....06/14/2019 .. 05/21/2025
808513-BT-1 ..... CHARLES SCHIAB CORP 1.F FE .. 1,397,550 |.. ..1,123,010 |. . 1,400,000 .1,398,055 |.. .0 .1.950 |......1.969 ...08/24/2021 .. 12/01/2031
816851-BQ-1 ..... SEMPRA ........... .2.BFE .. 1,643,846 |. .. 1,671,599 |. . 1,650,000 . 1,644,916 |.. .0 ......5.400 |......5.529 ....06/20/2023 .. 08/01/2026 ...
81762P-AE-2 ..... SERVICENOW INC .. 1.G FE ..|... 1,494,390 |.. 1,233,135 |.... .1,500,000 |.. ,49, 195 0 839 |0 0 e 1.400 |...... 1.440 ...08/06/2020 ...|....09/01/2030 ...
842400-GN-7 ..... SOUTHERN CALIFORNIA EDISON CO ... .. 1.G FE ..|... .. 769,838 |.. 734,640 |.... . 750,000 |.. 755,789 O e (3,918) |0 o0 e 3.700 |...... 3.141 ....03/30/2020 ...|....08/01/2025 ...
842400-HD-8 ..... SOUTHERN CALIFORNIA EDISON CO ... .. 1.G FE ..|... 1,394,862 |.. ..1,198,736 |.... .1,400,000 |.. ,396,050 O [ 478 |0 0 e 2.500 |...... 2.542 ....06/09/2021 ...|....06/01/2031 ...
842400-H0-9 ... SOUTHERN CALIFORNIA EDISON CO . .. 1.G FE ..|... .. 997,860 |. 1,005,870 |.... .1,000,000 |.. 998,500 O 396 |0 [0 e 4.700 |...... 4.748 ....06/18/2022 ...|....06/01/2027 ...
853254-BS-8 ... STANDARD CHARTERED PLC .. 1.G FE ..|... 1,884,784 |.. 1,507,392 |.... .1,600,000 |.. ,810,839 0 [ (80,922) |0 [0 e 4.644 |...... 2.363 ....07/23/2021 ...|....04/01/2031 ...
86562-AR-1 ..... SUMITOMO MITSUI FINANCIAL GROUP INC S| .G FE ... ...2,000,548 |.. 1,809,275 |.... .1,900,000 |.. ,949,752 JLO Y < J0vei5) N FOU | I RN | ) AN 3.364 |...... 2.583 ....01/09/2020 ...|....07/12/2027 ...
8656211-CS-7 ..... SUMITOMO MITSUI FINANCIAL GROUP INC - 1.GFE ... .. 2,000,000 |. 2,113,440 |.... .2,000,000 |.. ,000,000 JLO N I | [ APPSR | B ISP | B AU 5.766 |...... 5.766 ...01/08/2023 ...|....01/13/2033 ...
86677K-AA-4 ..... SUN HEALTH SERVICES .. 1.G FE ..|... .. 405,000 |.. 380,388 |.... 405,000 I RN | AU | RPN | B SN 2.980 |...... 2.980 ....10/11/2019 ...|....11/15/2027 ...
86944B-AF-0 ..... SUTTER HEALTH ....... . 1EFE .. 1,100,000 |.. .. 1,080,579 |. .1,100,000 |.. .0 ..l 1.321 010321 ....10/22/2020 .. 08/15/2025 ...
87612G-AA-9 ..... TARGA RESOURCES CORP .. .. 2.CFE ..|... .. 798,520 ]...91.9430 |......iiinnns 735,544 |.... . 800,000 |. .. 798,680 O e 117 0 0 4.200 |...... 4.222 ...08/23/2022 ... |....02/01/2033 ...
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87612K-AA-0 ..... TARGA RESOURCES CORP .....eevvvnivviinnnnniniinnnnnnenns oo ven | s 1,2 e L 2.CFE ot 998,490 [. 100.4800 [..........ee.. 1,004,800 |.....covvnnnns 1,000,000 (VI 2/ RN | I AP | R RO 1) 1 I FN 5.235 ...06/22/2022 ...|....07/01/2027 ...
883203-BI-0 ..... TEXTRON INC .... .. 2.BFE ..|... ...98.0050 |... . 210,000 |.. O 389 o0 e l0 012224000 |- 4.193 ....06/22/2018 ...|....03/15/2026 ...
902613-AS-7 ..... UBS GROUP AG ... .. 1.G FE ..|... ...98.5770 |... . .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 ..|... ...96.2770 |... 2,118,094 |.... .2,200,000 |.. 0 e 17,408 [0 o0 102,750 |- 3.630 ....01/23/2019 ...|....03/01/2026 ...
92343V-GT-5 ... VERIZON COMMUNICATIONS INC .. .. 2.AFE ..|... . 102.0130 |... 2,040,260 |.... .2,000,000 |.. LU R~ (1 T N N RPN | I SO 2 1 <10 I AN 5.615 ....09/13/2023 ...|....05/09/2033 ...
928563-AE-5 ... VMWARE LLC .. 2.CFE ..|... ...99.1440 |... ... 750,000 |.. 796,397 0 e (13,690) [oveeeeeeeeen0 o0 el 40650 |- 2.625 ...07/16/2020 ...|....05/15/2027 ...
949746-RII-3 ... WELLS FARGO & CO oovvvvenieeiiinieeeceviieeecevnnenes foes ven e | s .. 2.AFE ..|... ...95.7890 |... ... 3,264,199 O] 18,636 [0 foeeiiiiennl0000223.000 |- 3.632 ....06/19/2019 ...|....04/22/2026 ...
95000U-20-4 ... WELLS FARGO & CO ... .. 2.AFE ..|... ...97.1970 |... .... 1,970,934 O e 5,011 0 [0 40150 | 4.474 ....06/02/2022 ...|....01/24/2029 ...
95000U-2U-6 . WELLS FARGO & CO ... L2.AFE .. ...87.3420 |. .3,000,000 |.. .0 .3.351 ....02/23/2022 .. 03/02/2033
970648-AM-3 ..... WILLIS NORTH AMERICA INC s .2.BFE .. . 100.9930 |. N .1,196,946 |.. .0 ......5.385 ...05/10/2023 .. 05/15/2033 ...
98389B-BA-7 ..... XCEL ENERGY INC e [1,2 0 L. 2.AFE ..|.. . 103.1270 [....oevvennnns 1,546,905 |.... .... 1,498,096 Ol 91 0 000050450 ). 5.467 ...07/31/2023 ... |....08/15/2033 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations XXX 173,892,788 181,483,000 180,471,783 0 (19,962) 0 0 XXX XXX 1,831,198 XXX XXX
03464U-AA-4 ..... [AOMT 236 A1 - RMBS . 1AFE .. . 100.6470 |. .. 2,052,305 |. .2,039,112 2,031,722 |.. .0 L (13) ] .0 0. .6.495 . 11,045 ...09/01/2023 .. 12/27/2067 ...
12555D-AB-1 CIM 2019-INV1 A2 - CMO/RMBS . 1AFE .. ...96.3140 |. ... 41,239 ..45,002 |.. .0 . 2,685 |. 0 0. ......2.804 ....04/05/2019 .. 02/25/2049 ...
12569U-AA-9 ..... CIM 2023-R4 A1 - CMO/RMBS ... .. 1.AFE ..|... ...99.0770 |... .2,215,431 |.. .... 2,146,404 O 205 [0 e l0 002225000 |- 5.167 ...08/23/2023 ...|....05/25/2062 ...
12661X-AC-6 ..... CSMC 21INV1 A3 - CMO/RMBS ... .. 1.AFE ..|... ...82.0160 |... 853,100 |.... 1,040,163 |.. .... 1,058,903 O e (2,200) [0 o0 00002.500 |- 2.263 ....08/25/2021 ...|....07/25/20%6 ...
16159L-AC-2 ..... CHASE 23RPL1 A1 - CMO/RMBS .. .. 1.AFE ..|... ...90.1760 |... ..1,2711,302 |.... . 1,409,800 |.. ....1,276,548 O 950 [0 e l0 0022282500 |- 3.968 ....05/02/2023 ...|....06/26/2062 ...
16159R-AC-9 ..... CHASE 23RPL2 A1 - RWBS .. 1.AFE ..|... ...87.8830 |... 2,337,668 |.... . 2,659,977 |.. ....2,274,248 O e 1,041 0 00000030250 |l 3.965 ....09/19/2023 ...|....09/25/2063 ...
17290F-BA-6 ..... CMLTI 22INV1 A3B - CMO/RMBS . .. 1.AFE ..|... ...85.5580 |... 3,652,869 |.... . 4,269,465 |.. ... 4,244 865 O e (77 0 e l0 0222232000 |- 3.0M ....02/04/2022 ...|....11/27/2051 ...
19688G-AA-1 ..... COLT 2021-4 A1 - CMO/RMBS ... .. 1.AFE ..|... .. 80.0080 |... .1,075,958 |.. ....1,075,876 O e (46) 0 o0 ]l 1397 | 1.391 ....10/14/2021 ...|....10/25/2066 ...
243810-AC-2 ..... DRMT 2021-2 A3 - CMO/RMBS ... .. 1.EFE ..|... ...85.2690 |... 715,474 |.... ..839,079 |.. 839,040 O e (88) 0 o0 10260 |- 1.237 ...06/08/2021 ...|....04/26/2066 ...
36167H-AA-3 ..... GCAT 21NQM3 A1 - CMO/RMBS .. 1.AFE ..|... ...82.1760 |... 543,929 |.... ... 661,907 |.. 661,878 LU RPN € AR N RPN | I R 11X ) AN 1.089 ....06/18/2021 ...|....05/25/2066 ...
36168K-AA-5 ..... GCAT 2021-Naw5 A1 - CMO/RMBS 1AFE .. ...79.6390 |[. ..1,189,164 |. .1,493,193 1,493,119 |.. .0 .1.253 ....09/29/2021 .. 07/26/2066
36263K-AB-7 ..... GSMBS 21INV1 A2 - CMO/RVBS 1AFE .. ...81.8910 |. ..1,016,067 |. . 1,240,755 . 1,266,474 |.. .0 .2.187 ...08/23/2021 .. 12/26/2051
552751-AA-7 ..... MFRA 20NQM2 A1 - CMO/RMBS ... 1AFE .. ...92.1400 |. 427,928 |.. .0 .1.378 ....10/23/2020 .. 04/27/2065
552754-AA-1 . MFRA 2020-Naw1 A1 - CMO/RMBS 1AFE .. ...93.5000 |. .350,275 |.. .0 .0.133 ....08/26/2020 .. 03/25/2065 ...
552757-AA-4 . MFRA 2020-NQM3 A1 - RMBS .. 1AFE .. ...89.5520 |. .386,669 |.. .0 ......0.979 ....12/04/2020 .. 01/26/2065 ...
552831I-AA-9 ..... MFRA 21NQM2 A1 - RMBS .. 1.AFE ..|... ...84.3830 |... ....2,361,177 O 8,890 [0 [0 el 12029 | 1.603 L 12/12/2022 ... ... 11/25/2064 ...
59981B-AC-8 ..... MCMLT 19GS1 A1 - CMO/RMBS .. 1.AFE ..|... ...95.1530 |... ....329,038 O e (T8 0 e l0 102,750 |- 2.532 ....10/15/2019 ...|....07/25/2059 ...
59981T-AC-9 ..... MCMLT 2019-GS2 A1 - CMO/RMBS .. .. 1.AFE ..|... ...94.3380 |... .353, ....353,971 O e (216) eveecnnl0 [0 000002.750 |- 2.486 ....10/24/2019 ...|....08/25/2059 ...
62917J-AA-8 ..... NLT 2021-INV2 A1 - CMO/RMBS . .. 1.AFE ..|... ...82.1530 |... 1,451,068 ... 1,144,584 0 e 6,506 e o0 el 10162 | 2.045 ...11/30/2022 ...|....08/25/2056 ...
64352V-NY-3 ..... NCHET 2005-C A2D - RMBS .. 1.F FE ..|... ...99.7880 |... LU R (123 N N N RPN | ) SN o iy 4 I AN 1.672 ....07/23/2020 ...|....12/25/2035 ...
64828X-AA-1 ... NRZT 2020-RPL1 A1 - CMO/RMBS .. .. 1.AFE ..|... ...93.5700 |... 746,515 |.... .. ....808,321 O e (1,387) [0 o0 102,750 |- 1.932 ...01/30/2020 ...|....11/25/2059 ...
64820V-AA-4 ..... NRZT 18RPL1 A1 - CMO/RMBS 1AFE .. ...95.3010 |. ..706,931 |. . 741,788 766,167 |.. .0 .2.238 ....07/22/2020 .. 12/26/2057 ...
64830J-AA-8 ..... NRZT 22NQM1 A1 - CMO/RMBS . 1AFE .. ...85.0400 |. ..2,662,858 |. .3,131,300 .2,743,919 |.. .0 .2.805 ....12/13/2022 .. 04/25/2061
64831H-AN-5 ..... NRZT 23NQM1 A1A - RMBS ... 1AFE .. . 101.4620 |. 1,567,232 |. ,544,650 . 1,544,687 |.. .0 .6.830 ....00/29/2023 .. 01/25/2063
81744L-AZ-T ..... SEMT 2007-2 1A2 - CMO/RMBS L4.AFE .. ...91.9970 |. ..949,591 |. 032,198 .949,591 |.. .4.378 ...02/09/2022 .. 06/20/2036
85573H-AA-8 ..... STAR 212 A1 - CMO/RMBS ... 1AFE .. ...90.2130 |. ..644,745 |. 714,661 |.. ......0.941 ....06/12/2021 .. 05/25/2065 ...
85573\-AA-7 ..... STAR 2020-3 A1 - CMO/RMBS . |- TAFE L .. 171,233 ]...92.8890 |... e AT1287 0 e 18 0 [0 ]l 1486 1.436 ....08/05/2020 ...|....04/25/2065 ...
89177B-AA-3 ..... TPMT 2019-1 A1 - RMBS ... .. 1.AFE ..|... .. 901,248 |...95.4330 |... ..879,933 |0 [ (9,016) |0 000030750 1.113 ....09/25/2020 ...|....03/25/2058 ...
89177H-AA-O ..... TPMT 2019-HY2 A1 - RMBS .. 1.AFE ..|... .. 487,913 |. 101.6140 |... .484, +..505,531 |eeeiiiieeenn0 3,493 |0 [0 L6470 .. 2.162 ....01/31/2020 ...|....05/25/2058 ...
89177L-AM-5 ..... TPMT 2019-3 A1 - RUBS ... | TAFE L 1,105,737 |...96.3420 |... 1,022,277 ... 1,067,840 |o..eeieennnnnn0 oeeinnnn (12,408) [oeeneeceennnl0 o0 0000030750 ). 0.805 ....08/12/2020 ...|....02/25/2059 ...
89177X-AA-5 ..... TPMT 2019-HY3 A1A - RMBS L4 |- TAFE L .. 319,475 |. 100.5240 |.................320,762 |.coeeeeennnnn 319,090 |oeieennnnnnnnnn 331,490 [0 2,394 |0 0 ]l 6470 | 2.525 ...10/22/2019 ...|....10/27/2059 ...
92538E-AA-5 ... VERUS 2021-R3 A1 - CMO/RMBS ........ccevviviivinnnnnnnnifons vonfvnnnnns 4. LAFE L 549,916 |.. 88.8810 |.................488,772 |.................549,918 |................549.976 |......ooooeinn0 e [0 a0 fL10020 0.986 ...05/19/2021 ... |....04/25/2064 ...
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92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RMBS ........eevvvvvvvrnnnnenecnnns foee ven | s 4 s L TAFE e 1,643,012 |...86.4580 |.............. 1,420,527 |oveveennnnnnns 1,643,025 [oeeiiennnn 1,662,828 |..oovvnnnvnennnn0 [ 13,547 0 feennl0 1.824 |...... 2.330 [MON ..... oevevnnnniinnns T FO 29,969 |....12/16/2021 ...|....11/26/2066 ...
92539T-AA-1 ... VERUS 2023-4 A1 - CMO/RMBS .. 1.AFE ..|... .. 874,323 ]...99.8550 |... ..885,390 |.. 874,862 |0 0839 0 0 5.811 |...... 6.301 | MON ..... ...09/08/2023 ... |....05/25/2068 ...
92540C-AA-5 ... VERUS 23INV3 A1 - CMO/RMBS .. v |4 o | LAFE L .. 995,688 |. 101.8360 |... ..995,700 |.. ..995,688 | o0 0 L0 0.000 |...... 0.000 [MON ..... ...11/09/2023 ... |....11/25/2068 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 38,426,655 | XXX 35,892,304 40,016,827 38,362,559 5,624 6,164 0 0 [ XXX 831,600 XXX XXX
00217V-AA-8 ..... AREIT 22CRE7 A - CMBS .. 1.AFE ..|... ...99.3173 |t 1,986,346 |.... ....2,004,230 0 [ (3,654) |0 o0 e 7.600 .. 146,036 |....06/06/2022 ...|....06/17/2039 ...
03881B-AE-3 ..... AMMST 2020-MF1 A5 - CMBS .. .. 1.AFE ..|... ...88.3120 |......ouunnnns 1,501,304 |.... ... 1,732,716 O [ (5,283) [0 [0 2.756 ... 46,857 |....05/19/2020 ...|....05/15/2083 ...
04002P-AA-2 ..... AREIT 2021-CRE5 A - CMBS .. .. 1.AFE ..|... ...97.6976 |... ,168,3%8 |.... ... 1,195,933 J I N | I FORRRRRt | B ISP | B AU 6.553 ... 74,020 |....09/28/2021 ...|....11/17/2038 ...
04002V-AA-9 ..... AREIT 22CRE6 A - CMBS .. 1.AFE ..|... ...97.6875 |... ,659,459 |.... . .. .... 1,698,742 O 0 0 [0 6.588 .. 104,637 |....01/14/2022 ...|....01/19/2037 ...
05493L-AA-4 ..... BAMLL 2021-JACX A - CMBS .. .. 1.AFE ..|... .. 1,200,000 |...94.4760 |... ,183,712 |.... .1,200,000 |.. .... 1,200,000 O 0 0 [0 e 6.527 . 74,024 |....08/26/2021 ...|....09/15/2038 ...
05551J-AA-8 ..... BAMLL 2020-BOC A - CMBS ... .. 1.DFE ..|... .. 1,313,877 |...77.5170 |... 131,748 ... .1,460,000 |.. ... 1,332,043 LU SR K 0161 I N | I RN | ) AN 2.627 . 38,354 |....08/04/2022 ...|....01/16/2032 ...
05553B-AA-3 ..... BCP 2021-330N A - CMBS .. .. 1.AFE ..|... ...89.7230 |... ... 900,000 |.. 0 [ 1,669 |0 o0 e 6.275 . 53,279 |....06/16/2021 ...|....06/15/2038 ...
05609C-AA-5 ..... BX 2021-21M A - CMBS .... 1AFE .. ...98.0560 |. . 1,214,846 .0 .6.206 |.. . 70,994 |....10/28/2021 .. 10/15/2036
06054M-AC-7 ..... BACM 2016-UBS10 ASB - CMBS 1AFE .. ...96.9690 |. ..334,081 .0 .3.019 |.. . 10,086 |....05/15/2018 .. 07/16/2049
06539X-AQ-7 ..... BANK 2020-BNK27 AS - CMBS .1.CFE .. ...79.9590 |. . A .2,300,000 .0 ... 2.551 .. . 58,673 |....06/19/2020 .. 04/17/2063 ...
06540T-AD-2 ..... BANK 2018-BNK11 A3 - CMBS ... .. 1.AFE ..|... ...95.7280 |... ,340,192 |.... .1,400,000 |.. ,534,028 0 feeeennn(30,886) |oeenneeeeenen0 [0 e 4.046 . 56,644 |....07/12/2021 ...|....03/17/2061 ...
081926-AC-1 ..... BMARK 2023-V4 A3 - CMBS ... .. 1.AFE ..|... . 106.9320 |... .1,069,320 |.... .1,000,000 |.. ,029,347 LU R (1723 N N | I RPN | ) RN 6.841 ...5,701 |....11/09/2023 ...|....11/17/20%6 ...
12515G-AE-7 ..... CD 2017-CD3 AAB - CMBS .... .. 1.AFE ..|... ...97.3820 |... 465,482 |.... ..477,99 |.. 476,738 O e 297 o0 o0 e 3.453 . 16,505 |....05/15/2018 ...|....02/11/2050 ...
12595V-AD-9 ..... COMM 2018-COR3 A3 = CMBS ......eevvvvvnnniiriinninnienes foen oe .. 1.AFE ..|... ...93.8500 |... ,313,900 |.... ,495,920 JLOJ R (7 I I N N | I RPN | ) AN 4.228 . 59,192 |....04/23/2020 ...|....05/12/2051 ...
12596\-AD-6 ..... CSAIL 2019-C16 ASB - CMBS ... .. 1.AFE ..|... ...94.7050 |... ,136,460 |.... ,213,644 0 e (5,185) |0 o0 e 3.142 . 37,708 |....06/18/2019 ...|....06/17/2052 ...
17290Y-AS-7 ..... CGCMT 2016-C1 AAB - CMBS .. .. 1.AFE ..|... ...97.3430 |... 338,911 |.... ....346,313 O 832 o0 [0 3.003 . 10,455 |....05/15/2018 ...|....05/12/2049 ...
17291D-AE-3 ..... CGCMT 2018-C5 AAB - CMBS .. .. 1.AFE ..|... ...97.5720 |... 849,775 |.... . . ... 878,731 O e (2,419) |0 o0 e 4.148 . 36,126 |....06/07/2018 ...|....06/12/2051 ...
26210Y-AA-4 ... DROP 2021-FILE A - CMBS ... .. 1.AFE ..|... ...92.3750 |... ,570,375 |.... .1,700,000 |.. ,700,000 0. IR | N AR | B RN 6.626 .. 106,584 |....04/21/2021 ... |....10/15/2043 ...
3625011-AA-8 ..... GSMS 2015-590M A - CMBS 1AFE .. ...94.0840 |. 1,599,428 |. .1,700,000 . 1,749,260 |.. .0 ..(27,870) | .3.621 |.. . 61,557 |....10/29/2021 .. 10/15/2035
36266D-AA-2 ..... GSMS 22GTWY A - CMBS . 1AFE .. . 100.5800 |. ..1,911,020 |. .1,900,000 1,901,354 |.. .0 15,343 |. .8.762 |.. 161,556 |....08/11/2022 .. 08/15/2039
45378Y-AA-2 ..... IPT 2018-INDP A - CMBS . 1AFE .. ...95.5050 |. .. 477,525 |. . 500,000 .499,640 |.. .0 . (68) |. .3.763 |.. . 18,815 |....06/21/2018 .. 07/10/2035
46644Y-AU-4 . JPMBB 2015-C31 A3 - CMBS 1AFE .. ...96.0520 |. 721,303 .750,951 .749,97 |.. .0 (TN | .3.801 |.. . 28,736 |....10/01/2018 .. 08/17/2048 ...
466510-AA-5 ..... JPNMCC 2019-FL12 A - CMBS . 1.GFE .. ...81.2960 |. ..258,076 ..317,452 317,452 |.. .0 .0 ......6.859 |.. . 21,903 |....09/19/2019 .. 12/15/2031 ...
563136-AA-8 ..... OMW 2020-1MW A - CMBS .. 1.AFE ..|... ...88.3380 |... 971,718 |.... .1,100,000 |.. ,117,500 O e (4,710) |0 o0 e 2.130 . 23,430 |....08/17/2020 ...|....09/12/2039 ...
61690Y-BS-0 ..... MSC 2016-BNK2 ASB - CMBS .. .. 1.AFE ..|... ...96.5410 |... ,051,339 |.... .1,089,008 |.. ,080,290 O [ 1,847 0 0 e 2.860 . 31,146 |....08/22/2018 ...|....11/18/2049 ...
61767Y-AN-0 ..... MSC 2018-H3 ASB - CMBS .... .. 1.AFE ..|... ...97.3890 |... ..709,953 |.. O e (2,192) el o0 e 4.120 . 29,292 |....06/27/2018 ...|....07/17/2051 ...
61770Y-AA-3 ..... MSC 2020-CNP A - CMBS ... .. 1.AFE ..|... ...76.9090 |... .1,000,000 |.. J I . 511 I AP | B IR | ) FOUN 2.509 ... 24,613 |....05/06/2020 ...|....04/07/2042 ...
682413-AA-7 ..... ONP 2021-PARK A - CMBS .. .. 1.AFE ..|... ...95.1720 |... .2,300,000 |.. O o 75,543 o0 0 6.176 .. 125,086 |....01/31/2023 ...|....03/17/2036 ...
6824D-AA-T7 ..... ONYP 2020-1NYP A - CMBS ... .. 1.AFE ..|... ...95.1860 |... .2,500,000 |.. ....2,500,000 O 0 0 [0 e 6.426 .. 151,683 |....12/17/2020 ...|....01/15/2036 ...
75575T-AA-1 ..... RCMT 2021-FL6 A - CMBS . 1AFE .. ...98.2161 ..590,962 |. . 601,696 ... 601,6% |.. .0 .6.420 |.. . 36,650 |....08/05/2021 .. 07/25/2036 ...
755931-AA-0 ..... RCMT 22FL10 A - CMBS . 1AFE .. ...99.9375 |. ..1,986,818 |. .1,988,060 1,987,229 |.. .0 .7.908 |.. 151,913 |....10/07/2022 .. 08/25/2037
78432-AA-1 ... SFO 2021-555 A - CMBS 1AFE .. ...93.5440 |. ..841,8% |. . 900,000 900,000 |.. .0 6.741 |.. 56,533 |....04/30/2021 .. 05/17/2038
78457J-AA-0 ..... SVRT 22MINI A - CMBS . 1AFE .. ...97.8670 |. ..782,936 | . 800,000 796,175 |.. .0 .6.362 8,579 |....11/01/2023 .. 01/15/2027
78486E-AA-6 ..... STWD 21LIH A - CMBS 1AFE .. ...97.6910 |. .1,000,000 1,013,057 |.. .0 ......6.334 |.. . 59,736 |....11/05/2021 .. 11/15/2036 ...
82286D-AA-2 ..... SGCP 22FL4 A - CMBS ... .. 1.LAFE ..|... ...99.7738 |... . .2,372,502 |.. ....2,377,061 JL I Y 0 (1[I APt | B IR | ) FOU 7.652 .. 174,536 |....06/13/2022 ...|....06/19/2037 ...
93065P-AA-9 ..... WBHT 2019-WBM A - CMBS ... .. 1.AFE ..|... ...98.2430 |......ouunnnns 2,161,346 |.... .2,200,000 |.. ....2,197,503 O e 55,288 o0 0 6.459 .. 104,828 |....03/23/2023 ... |....12/15/2033 ...
94989D-AN-9 ... WFCM 2015-C27 A5 - CMBS ... .. 1.AFE ..|... ...96.6690 |....coounnnnns 1,836,711 |.... .1,900,000 |.. ....1,929,770 0 [ (28,662) |oeeeeeeeenen0 [0 e 3.451 ... 65,569 [....05/21/2020 ...|....02/18/2048 ...
94989Y-BA-0 ..... WFCM 2016-C32 ASB - CMBS .. | TAFE L ...97.8710 |... ....304,163 L < X N | N RN | ) AN 3.324 . 10,137 |....05/15/2018 ...|....01/17/2059 ...
95001J-AV-9 ..... WFCM 2018-C44 ASB - CMBS .. L 1.LAFE ..|... ...98.3600 |... ....891,970 O e 715) |0 o0 ) 4.167 . 36,869 |....04/30/2018 ...|....05/17/2051 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
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
95002E-BB-2 ..... WFCM 2020-C55 A5 = CMBS .......cccvvniiiivinnnnnninirnnnnsfone von | unnnns 4. LAFE e 2,073,984 [...87.5190 [.............. 1,750,380 [.ooiiiiinnnnn 2,000,000 |..eeeunnnnnnns 2,047,066 [.......coeenees (U (7,560) [.ooeeevnnnnnnns [ 0 )...... 2.725 |...... 2.207 [MON ..ooe fovvivnnnnniinnnas LT 54,500 |....04/29/2020 ... |....02/18/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 51,763,467 | XXX 48,310,503 51,220,063 51,613,375 XXX XXX 143,485 2,443,544 XXX XXX
00909D-AA-1 ..... AIR CANADA PASS THROUGH TRUST 2020-2A - ... N A |- LFFE L .. 546,244 1...97.9790 |... ..549,272 |.... . 560,601 |.. 551,306 |eveeiiieeennn0 oo 5,062 o0 0]l 50250 5.614 (A0 ...... ...7,358 |... . 14,716 |....07/31/2023 ...|....10/01/2030 ...
02376A-AA-T ..... AMERICAN AIRLINES 2017-2 PASS THROUGH TR . A LR FE L .. 355,006 |...90.2190 |... 316,817 |.... ..351,164 |.. 304,327 e [ (402) |0 000080350 3.132 (A0 ...... ..2,484 ... ...01/20/2022 ...|....04/15/2031 ...
02376U-AA-3 ..... AMERICAN AIRLINES 2016-1 PASS THROUGH TR ... A [ 1GFE L ..612,707 |...93.1930 |... 621,49 |.... ..666,892 |.. ....616,599 |..oeiiiiieinn0 3,892 |0 [0 LLLBUBTE 6.095 [JJ ....... .. 10,994 |... ....07/27/2023 ...|....07/15/2029 ...
023770-AA-8 ..... AMERICAN AIRLINES 2015-1 PASS THROUGH TR .... A1 [ 2B FE L ..736,616 |...91.5780 |... 684,858 |.... L T47,841 .. 741,994 | 7136 [ 10875 0 0 ]008L375 3.664 ....04/05/2019 ...|....11/01/2028 ...
02377A-AA-6 ..... AMERICAN AIRLINES PASS THROUGH TRUST SER .. N L .. 2.CFE ..|... ..617,546 |...93.0180 |... 589,526 |.... ..633,777 |.. 626,232 |.......... 77,087 [.....ccee. 2,165 |eeeeiiiiieeennl0 oo l0 00223700 . 4.220 ....01/11/2019 ...|....04/01/2028 ...
02379K-AA-2 ..... AMERICAN AIRLINES PASS THROUGH TRUST 202 .. B L .. 1.F FE ..|... ,467,357 |...84.7690 |... . 1,243,463 |.... . 1,466,884 |.. 467,301 |oeveieiiiinn0 o (28) |0 [0 2,875 2.869 ....10/29/2021 ...|....01/11/2036 ...
05377R-GU-2 ..... AESOP 2023-3 A - ABS ... N .. 1.AFE ..|... .. 999,832 |. 100.8240 |... ,008,240 |.... .1,000,000 |.. 999,817 [ooeeeeeeeieeeen 0 e (15) [0 o0 enl.5.440 |l 5.516 ...08/30/2023 ...|....02/22/2028 ...
05377R-HI-9 ..... AESOP 2023-8 A - ABS .... I L .. 1.AFE ..|... ,499,411 |. 102.9590 |... ,544,385 |.... .1,500,000 |.. 499,277 |0 e (138 [0 el f006.020 . 6.112 ....00/12/2023 ...}|....02/20/2030 ...
08860D-AA-1 ... BHG 2022-C A - ABS .... N .. 1.AFE ..|... ...99.3450 |... 876,054 |.... . 881,830 |.. 881,822 |0 e 15 0 [0 1050320 5.382 ....09/12/2022 ...|....10/17/2035 ...
20268A-AA-0 ..... CBSLT 21BGS A - ABS .. 4 1AFE .. ...82.7230 |. ..789,998 |. ..954,991 .954,789 |.. .1.178 ....09/13/2021 ..
26833R-AB-4 . ECNMC 2021-1 A1B - ABS 4, .1.BFE .. ...97.7090 |. 1,196,276 |. 1,224,326 01,224,326 |.. .6.113 ....09/14/2021 ..
28628B-AA-6 ..... ELFI 2021-A A - ABS .. 4 1AFE .. .. 86.8810 |. 1,061,589 |. 1,221,888 01,221,710 |.. ... 1.541 ....10/18/2021 .. .
42806M-AN-9 ..... HERTZ 222 A - ABS L4 .. 1.AFE ..|... ...90.9190 |... ,818,380 |.... .2,000,000 |.. ,998,237 |oevevenieeeeenn0 o480 [0 0 [e002.330 o 2.368 ...01/11/2022 ...|....06/26/2028 ...
63939K-AC-3 ..... NAVSL 2015-B A3 - ABS ... .14, .. 1.AFE ..|... ,088,562 . 100.3410 |... ,087,847 |.... 1,084,151 |.. ,109,893 |oovenniiiiiinnnd ot 8,377 |0 [0 106,926 .l 5.512 ....00/21/2022 ...|....07/16/2040 ...
67571C-AB-7 ..... OCTL 233 A2 - ABS .. 1.AFE ..|... ,499,841 |. 101.0410 |... ,515,615 |.... .1,500,000 |.. 499,844 |0 3 [0 0 [ 6.440 . 6.442 ....09/20/2023 ...|....03/20/2029 ...
693342-AG-2 ... PCG 2022-B A2 - ABS | TAFE L ,999,874 |...97.9490 |... ,958,980 |.... .2,000,000 |.. 202,000,495 [oooiiiiiiinennn0 Joriiiieennn 280 [0 o0l 4722 . 4.719 ....07/13/2022 ...|....06/01/2039 ...
78403D-AR-1 ..... SBATOW 2020-2 2C - RMBS ... |- 1LFFE L ,400,000 |...88.2830 |... ,235,962 |.... .1,400,000 |.. 1. 1,400,000 [..eeeeeeenieeenn0 o0 0 k002,328 ) 2.339 ....07/08/2020 ...|....07/15/2052 ...
78403D-AX-8 ..... SBATOW 2021-3 3C - RMBS ... . .. 1.F FE ..|... ,500,000 |...80.4280 |... ,206,420 |.... .1,500,000 |.. 1,500,000 [.eeneiiiiiiennn0 o0 o0 00000 2.593 . 2.607 . ....10/08/2021 ...|....10/16/2056 ...
784450-AE-1 ..... SLMA 2010-C A5 - ABS 45 .. 1.AFE ..|... ,609,697 |. 105.1660 |... ,566,551 |.... .1,489,5%8 |.. 1,617,648 |0 9,659 [0 01l 102226 ). 7.705 .. 147,719 |....09/08/2022 ... |....10/15/2041 ...
78449D-AB-2 ..... S\B 2020-PT-B A2A - ABS ... 4. .. 1.AFE ..|... ...90.7080 |... 856,601 |.... ..944,350 |.. 945,753 o0 [ (150) |0 0 )0 10600 1.557 . 15,110 |....10/13/2020 ...|....09/15/2054 ...
T84490M-AA-4 ..... S\B 2021-D A1A - ABS .... 4 1AFE .. ...89.9420 |. ..816,928 |. ..908,283 .908,242 |.. .1.345 . 12,171 |....08/10/2021 .. 03/17/2053
78449V-AC-0 ..... S\B 2020-PT-A A2B - ABS ... 4, 1AFE .. ...98.63%0 |[. ..1,137,807 |. . 1,153,506 1,217,540 |.. .4.520 . 69,09 |....06/11/2020 .. 09/15/2054
84858D-AA-6 ..... SPIRIT AIRLINES CLASS A PASS THROUGH CER 1 .2.BFE .. ...91.7720 |. ..1,137,160 |. 1,239,114 . 1,240,809 |.. .4.055 . 50,804 |....02/14/2019 .. 10/01/2029
88240T-AA-9 ..... ERCOTT 2022 A1 - ABS .... |4 1AFE .. ...96.5810 |. ..1,817,230 |. .1,881,561 .1,881,655 |.. .4.263 . 90,503 |....06/08/2022 .. 08/01/2036 ...
89231X-AA-9 ..... TALNT 2019-1 A - ABS . |4 1AFE .. ,199,598 |...98.7410 |. .. 1,184,892 |. .1,200,000 1,202,755 |.. ......2.630 . 30,720 |....06/10/2019 .. 11/25/2031 ...
90931E-AA-2 ..... UAL A - ABS A1 [ 2.0 FE L .. 873,564 |...88.6230 |... 774,179 |.... ..873,564 |.. E-TATRS(ST 2 R | R RPN | [N AU | R RPN | I R < 1 AN 4.549 . 39,747 |....01/28/2019 ...|....08/25/2033 ...
90931G-AA-7 ..... UNITED AIRLINES PASS THROUGH TRUST 2020- .. e [ LEFE L .. 287,584 |. 101.2430 |... ..258,793 |.. 218,537 v e (3,620) |0 0 L 58T 2.285 . 15,204 |....10/14/2021 ...|....04/15/2029 ...
90932J-AA-0 ..... UNITED AIRLINES 2019-2 PASS THROUGH TRUS .. [ PP v [ | LEFE L .. 742,622 |...84.5580 |... ..750,123 |.. L 744,008 )0 826 0 0 ]40002.700 2.845 . 20,253 |....02/05/2021 ...|....11/01/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 31,405,886 [ XXX 29,492,825 31,393,238 31,558,481 194,223 69,682 0 0 [ XXX XXX XXX 153,460 1,156,886 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 302,433,633 | XXX 287,588,510 304,113,128 302,006, 198 199,847 110,471 0 0 XXX XXX XXX 2,216,511 9,416,804 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 o[ 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 582,484,763 | XXX 555,844,250 583,153,702 579,910,222 0 10,733 0 0 XXX XXX XXX 5,472,530 12,590,854 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 282,849,876 | XXX 258,511,788 290,377,689 283,839,985 5,624 206,174 0 0 [ XXX XXX XXX 716,232 7,439,421 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 51,763,467 | XXX 48,310,503 51,220,063 51,613,375 0 54,587 0 0] XXX XXX XXX 143,485 2,443,544 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 36,475,481 | XXX 34,230,890 36,161,237 36,396,318 194,223 35,569 0 0 [ XXX XXX XXX 231,186 1,398,766 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 953,573,588 | XXX 896,897,430 960,912,691 951,759,901 199,847 307,064 0 0 XXX XXX XXX 6,563,433 23,872,586 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 636,291,645 1B..$............ 51,004,856 1C..$............. 30,085,904 1D .$............. 22,452,765 1E..$............ 35,246,944 1F ..$ ... 39,541,385 1G..$............ 65,940,464
1B 2B..$.. .16,644,667 2C ..$ .. .19,666, 106
1C 3B .. 3C..$..
1D 4B .. 4C ..$
1E ....0 5B.. 5C..$
1F .0
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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/ SiYe}
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:

1A TALS

cooooo
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ANNUAL STATEMENT FOR THE YEAR 2023 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 1 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 ... 31U IR R 9,925.000 [....oeeeeennnnnnn. 992,500 ... 100.000 ... 992,500 ... 43,333 .. 12/28/2023 .. .eees e
26826C-10-0 ... [ECD INVESTMENTS LLC ...eevvvnniiiiinnnnniniiiinnninniins [ovvennnnnes | eevvnnnsfininniniiiiiininniennnns 1.000 |oeeveniiiiiiiinnnnen 0 0.000 .. 02/25/1999 .. ].cees aennns
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 992,500 0 43,333 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 T F N 750.000 .. 05/27/2004 ..]..ccet aennns
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 4,607,016 XXX 4,607,016 4,607,016 0 0 0 0 0 0 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 5,599,516 XXX 5,599,516 5,599,516 0 43,333 0 0 0 0 0 XXX XXX
46636U-87-6 ... |JPMOHGAN:EOUITY INCRB .ooviiiiiiiiiiiiiiiiiee e | ........... | ........ | ............... 3,685,040.814 [................ 84,682,238 |......... 22.980 f..ooiiiinnns 84,682,238 |.........ceeee 69,694,582 |.......covvunnniiiiinns 0 fooeiiiiiinnnns 1,914,838 | [ N 1,657,815 [ [ 1,557,815 |.oiivvveeiiiiiiinnnnns 0[.. 12/28/2023 .. ...... ......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 84,682,238 XXX 84,682,238 69,694,582 0 1,914,838 0 1,557,815 0 1,557,815 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 84,682,238 XXX 84,682,238 69,694,582 0 1,914,838 0 1,557,815 0 1,557,815 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
90334*-10-8 ... [USABLE CORPORATION .......cecvvvunnerrirnnnnirrrirnnines [ eeeemnnnnes | eevnnefoniecciiiins 205,500.050 ... 403,401,109 ... 403,401,109 |....cevvnnnnnns 298,687,932 12,212,577 ... 12,212,577 0], 09/30/2001 .| eeennn eennnn
HOP00-10-2 ... [HMO PARTNERS [EPTTTT FOTTOPTI 500,000.000 25,675,534 . 25,675,534 [...oovnnnnnnnns 27,143,3% e A (3,920,490) e ... (3,920,490) ...0].. 12/21/2006 ..|..eeet e
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 429,076,643 XXX 429,076,643 325,831,328 0 7,000,000 0 8,292,087 0 8,292,087 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 429,076,643 XXX 429,076,643 325,831,328 0 7,000,000 0 8,292,087 0 8,292,087 0 XXX XXX

5989999999 - Total Common Stocks

519,358,397

519,358,397 401,125,427 0 8,958, 171

9,849,

902 0

9,849,902

5999999999 - Total Preferred and Common Stocks

519,358,397

519,358,397 401,125,427 0 8,958, 171

9,849,

902 0

9,849,902

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

coooo
~
w
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
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912820-GP-0 ......... UNITED STATES TREASLRY ... .|-...02/28/2023 ... |RCMCUS31 UNITED STATES ... 13,789,177 |.. ... 13,900,000 |..
91282C-GZ-8 ......... UNITED STATES TREASLRY ... . |--..05/24/2023 ... |DEUTSCHE BANK SECURITIES, INC. . .... 6,885,703 |.. .... 7,000,000 |..
912820-HE-4 ......... UNITED STATES TREASLRY ... ...06/08/2023 ...|J.P. MORGAN SECURITIES LLC ... ... 15,541,160 |.. ... 15,700,000 |..
91282C-H2-7 ......... UNITED STATES TREASLRY ... .|J.P. MORGAN SECURITIES LLC ... ... 29,685,938 |.. ...30,000,000 |..
91282C-HT-1 ......... UNITED STATES TREASLRY ... . | BARCLAYS CAPITAL INC. . ... 12,615,586 |.. ... 13,000,000 |..
91282C-Hil-4 . .. |UNITED STATES TREASURY . .| BOFA SECURITIES, INC .. .6,017,633 . 6,200,000
91282C-HX-2 . . |UNITED STATES TREASURY . . | DEUTSCHE BANK SECURITIES, INC. . 3,572,156 . 3,600,000
91282C-J8-8 . UNITED STATES TREASLRY . ...09/28/2023 ... [MORGAN STANLEY & CO. LLC . 19,955,469 |.. ...20,000,000 |..

0109999999. Subtotal - Bonds - U.S. Governments

108,062,821

109,400,000
130630-38-5 ......... |CALIFORNIA ST ettt eeeeiieeeereesseeeeeseesaseseseessssteessesssatteesenssatteernnnnsatteennnnnatteerrrnnaaseernnnns |areserennnnnesees fee .05/18/2023 ... [WELLS FARGO SECURITIES, LLC ..ierruuieeeeunuueaeennnnunaaeeennnnnasaeennnnnsasennnnnnsssennnnnnnssesnnnnnnssssennnnnsss |oennnnnnseennnnnnnsserennnnnseennns |oennnnseeeeennnnseeeees 1,593,226 |-evvenieiiiniieeees 1,600,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,593,226 1,600,000
145231-5N-2 ......... CARROLL TEX INDPT SCH DIST e eeeeeeiee e e e eeetee e e e e e e e e e e e e e e e e e e e e e e mnne e e e e e e nnne e e e eennnneeees ...08/01/2023 ... [STIFEL, NICOLAUS & CO., INC. eerrmeiieeeemtie e e e eeeie e e e e eeni s e e e eenns e e e eennn e e e e eennnneeeeennnnneeeeennnns |ennnnseeeeennnnneeeennnnaneeeenns [orsasseeeennnnneeeeennnns 256,250 [.eeeeenneeeeenieeees 250,000

235308-RA-3 ......... DALLAS TEX INDPT SCH DIST .| Various ... 151,750 |.. ...750,000 |..
405108-NC-1 . .. | HAGERSTONN MD ........cceen .| RAYMOND JAMES/FI .. . 325,325

442403-FR-7 . . |HOUSTON TEX INDPT SCH DIST .. .| STIFEL, NICOLAUS & CO., INC . 151,668

83756C-62-3 .........[ SOUTH DAKOTA HSG DEV AUTH ... N, ...11/15/2023 ... [WELLS FARGO ADVISORS LLC ....536,380 |.. .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,021,373 ,975,000
040507-PS-8 .........[ARIZONA HEALTH FACS AUTH REV ...12/28/2023 ... |Various ....902,364 |.. .900,000 ..
114894-XU-7 . ..| BROWARD CNTY FLA ARPT SYS REV .... 06/14/2023 ... |PIPER SANDLER & CO . 205,800

13973G-BH-2 . ..|CAPITAL AREA FIN AUTH LA SINGLE FAMILY M . 11/29/2023 ... [RAYMOND JAMES/FI .301,000 .
167562-SG-3 ......... CHICAGO ILL MIDWAY ARPT REV .|-...10725/2023 ... | Jefferies LLC ....309,879 |.. ....300,000 |..
196480-3P-0 ......... COLORADO HSG & FIN AUTH ... . |--.-04/05/2023 ... |RBC CAPITAL MARKETS, LLC ... ... 267,145 |.. ....250,000 |..
196480-7A-9 ......... COLORADO HSG & FIN AUTH ... .|-...06/14/2023 ... |RBC CAPITAL MARKETS, LLC ... .... 260,753 |.. ....250,000 |..
19648A-W2-7 .........| COLORADO HEALTH FACS AUTH REV . |--..12/01/2023 ... | PERSHING LLC .... 250,750 |.. ....250,000 |..
254468-DR-9 ......... |DINUBA CALIF JT UNI SCH DIST CTFS PARTN .. .|....10/06/2023 ... |PIPER SANDLER & CO. . ... 455,801 |.. ....450,000 |..
3140XD-RC-2 ......... FN FM9482 - RMBS ... .|--..06/27/2023 ... |CITIGROUP GLOBAL MARKETS INC. ... 6,894,229 |.. ... 7,789,402 |..
3140XH-6N-2 ......... FN FS2676 - RUBS ... .|....06/08/2023 ... [MORGAN STANLEY & CO. LLC ... 24,796,276 |.. ... 28,003,558 |..
31418E-PS-3 ......... FN MA4932 - RVBS ...02/08/2023 ... [MORGAN STANLEY & CO. LLC ... .... 1,346,569 |.. .... 1,494,761 |..
31418E-WZ-9 . ..| FEDERAL NATIONAL MORTGAGE ASSOCIATION - 09/29/2023 ... [MORGAN STANLEY & CO. LLC . 5,487,183 . 5,976,764
31418E-XF-2 . .| FN MA5177 - RMBS ... 09/20/2023 ... [MORGAN STANLEY & CO. LLC . 5,822,750 . 6,400,000
34074M-L5-8 . ..| FLORIDA HSG FIN CORP REV 05/17/2023 ... |BOFA SECURITIES, INC . 254,570 .250,000
34074M-W4-9 ......... FLORIDA HSG FIN CORP REV .. .|--..10/06/2023 ... |Citigroup ,063,940 |.. ,000,000 |..
392274-R4-0 ......... | GREATER ORLANDO AVIATION AUTH ORLANDO FL .... .|-...06/26/2023 ... [RAYMOND JAMES/FI L. 374,311 .

45129Y-3Y-0 . ..| IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R .... veer|....08/16/2023 ... |BARCLAYS CAPITAL INC. . .... 258,640 |..

452030-0D-6 ......... ILLINOIS HSG DEV AUTH REV .. |....07/12/2023 ... [RAYMOND JAMES/FI ... 321,591 |..

462467-40-1 ......... 1OWA FIN AUTH SINGLE FAMILY MTG REV . . |--..03/08/2023 ... |RBC CAPITAL MARKETS, LLC ... .... 263,595 |.. . ..
462467-55-6 ......... IOWA FIN AUTH SINGLE FAMILY MTG REV .... .|....05/25/2023 ... [MORGAN STANLEY & CO. LLC ....264,193 |.. ....250,000 |..
51265L-AN-8 ......... LAKEWOOD RANCH STEWARDSHIP DISTRICT . |--..06/14/2023 ... | PERSHING LLC .... 534,650 |.. ....500,000 |..
54627D-LP-4 LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... ...06/02/2023 ... RAYMOND JAMES/FI .... 253,603 |.. ....250,000 |..
57419T-DL-2 . .. |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 06/12/2023 ... |RBC CAPITAL MARKETS, LLC .420,811 .430,000
57419T-W7-2 . .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C . 04/26/2023 ... [MORGAN STANLEY & CO. LLC . 259,645 .250,000
575896-RR-8 . .. | MASSACHUSETTS ST PORT AUTH REV ..... .| RBC CAPITAL MARKETS, LLC .460,701 .450,000
59333P-L3-0 .. |MIAMI-DADE CNTY FLA AVIATION REV .| WELLS FARGO ADVISORS LLC . 504,625 500,000
59333P-R7-5 .| MIAMI-DADE CNTY FLA AVIATION REV ..... 06/07/2023 ... | WEDBUSH MORGAN SECURITIES INC. . 252,808 250,000

..|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .
.. [MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M .
.| MINNESOTA ST HSG FIN AGY

504654-TL-9 .
504654-U0-6 ....

60416T-V9-6 ........

60416T-23-5 ......... MINNESOTA ST HSG FIN AGY

60637B-5B-2 ......... MISSOURI ST HSG DEV COMMN SINGLE FAMILY ..
612120-VF-9 ......... MONTANA ST BRD HSG SINGLE FAMILY MTG
64461X-HT-5 . .. | NEW HAMPSHIRE HEALTH & ED FACS AUTH REV
64613A-HK-1 . ..|NEW JERSEY ST HSG & MTG FIN AGY REV .
647201-Y0-9 . .| NEW MEXICO MTG FIN AUTH ......cevnieens

. |NEW YORK CONVENTION CTR DEV CORP N Y REV .
NEW YORK ST MTG AGY HOMEOWNER MTG REV -

649451-DM-0 .
64988Y-CS-4

.|....03/30/2023 ...
.|-...09/08/2023 ...
.|....06/30/2023 ...
.|-...07/28/2023 ...
.|....09/20/2023 ...

...09/20/2023 ...
10/04/2023 ...
.|Citigroup .....
.|RBC CAPITAL MARKETS, LLC
.| FIRST HORIZON BANK ..
...06/16/2023 ...

BARCLAYS CAPITAL INC. ....
RBC CAPITAL MARKETS, LLC
RBC CAPITAL MARKETS, LLC ...
RAYMOND JAMES/F I
RBC CAPITAL MARKETS, LLC ...
RBC CAPITAL MARKETS, LLC

STIFEL, NICOLAUS & CO.,

BARCLAYS CAPITAL INC. ............

.250,000
.250,000
.300,000
.507,570

....250,000 |..
....500,000 |..
... 253,745 |..
....253,470 |..
....315,428 |..
...375,466 |..

...330,344 |..

.250,000
.250,000
.300,000
.500,000

....250,000 |..
....500,000 |..
....250,000 |..
....250,000 |..
....315,000 |..
...350,000 |..

...340,000 |..
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64988Y-VB-0 ......... NEW YORK ST MTG AGY HOMEQWNER MTG REV .. .|-...06/29/2023 ... |RBC CAPITAL MARKETS, LLC ... 250,000 |.. 250,000 |..
650035-8R-2 ......... NEW YORK ST URBAN DEV CORP REV . |---.01/04/2023 ... [MORGAN STANLEY & CO. LLC ... .... 2,586,485 |.. .... 2,750,000 |..
658909-X6-8 ......... NORTH DAKOTA ST HSG FIN AGY ...01/12/2023 ... |RBC CAPITAL MARKETS, LLC ... ... 272,968 |.. ....250,000 |..
67886M-YI-3 ......... OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R . 06/22/2023 ... [RAYMOND JAMES/FI ....500,000 |.. ....500,000 |..
68450L-CY-9 ......... ORANGE CNTY FLA HEALTH FACS AUTH REV . . | PERSHING LLC ....499,965 |.. ....500,000 |..
708790-UN-3 . ..| PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 10/25/2023 ... [WELLS FARGO ADVISORS LLC . 472,365 .450,000

79642B-18-2 . ..| SAN ANTONIO ... 01/06/2023 ... | RAYMOND JAMES/FI . 259,053 250,000

83712D-2X-3 . .| SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 06/01/2023 ... |Citigroup ........... . 269,048 . 250,000

83755V-XF-6 ......... SOUTH DAKOTA ST HEALTH & EDL FACS AUTHR ... .|....11/17/2023 ... [WELLS FARGO ADVISORS LLC ... .... 150,269 |.. .... 150,000 |..
850269-FJ-5 ......... SPRINGDALE ARK SALES & USE TAX REV ... voer)|....06/28/2023 ... |CREWS & ASSOCIATES, INC. ... ... 248,358 |.. ....250,000 |..
88046K-CN-4 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY ..|....03/29/2023 ... [RAYMOND JAMES/FI ....200,000 |.. ....200,000 |..
88046K-ES-1 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY ... . |--..06/28/2023 ... |RAYMOND JAMES/FI .. ....500,000 |.. ....500,000 |..
88046K-GU-4 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY ... . |-...10/05/2023 ... | RAYMOND JAMES/FI .. ....500,000 |.. ....500,000 |..
88271H-H-5 ......... TEXAS ST AFFORDABLE HSG CORP SINGLE FAMI .... . |--..01/27/2023 ... [RAYMOND JAMES/FI .... 256,473 |.. ....250,000 |..
882750-TY-8 ......... TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE .... .|-...03/02/2023 ... |RBC CAPITAL MARKETS, LLC ... .... 254,310 |.. ....250,000 |..
88275F-WX-3 ......... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE . ...06/07/2023 ... |BARCLAYS CAPITAL INC. . .... 369,889 |.. ....360,000 |..
917437-FP-5 . ..|UTAH HSG CORP SINGLE FAMILY MTG REV .. 12/01/2023 ... | Jefferies LLC ........... . 304,230 .300,000

924190-YJ-4 . .. | VERMONT HSG FIN AGY ..... 06/22/2023 ... |J.P. MORGAN SECURITIES LLC ... . 256,385 . 250,000

944514-12-2 .. .| WAYNE CNTY MICH ARPT AUTH REV . 09/28/2023 ... |SIEBERT, WILLIAMS, SHANK & CO .517,645 .500,000

.| WAYNE CNTY MICH ARPT AUTH REV .

944514-2Y-7 . . +[-...10/27/2023 ... | RAYMOND JAMES/FI ....225,000 |.. ....225,000 |..

95662N-KH-0 ......... WEST VIRGINIA ST HSG DEV FD ... - [...06/28/2023 ... | RAYMOND JAMES/FI ....430,000 |.. ....430,000 |.. ....0
958519-2V-1 ......... WESTERN KY UNIV REVS ...12/07/2023 ... [STIFEL, NICOLAUS & C0., INC. ....506,263 |.. ... 505,000 |.. . 6,663
0909999999. Subtotal - Bonds - U.S. Special Revenues 66,292,906 ,369,484 159,052
00130H-CH-6 ......... o U PN R 09/27/2023 ... [J.P. MORGAN SECURITIES LLC ..ceeeiieeeiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeceeeneeeennnncneneeeeeeeeeeeeeeeeennen e [ 964,880 ,000,000 |oeeeeiiiiiiiiiiiieeeeees 19,983
00909D-AA-1 ......... AIR CANADA PASS THROUGH TRUST 2020-2A - .+ [...07/31/2023 ... |BARCLAYS CAPITAL INC. . 601,362 |.. 617,168 |..

009280-AX-9 ......... AIRCASTLE LTD +[--..07/13/2023 ... | GOLDMAN SACHS & CO. ... ... 1,407,225 |.. ,500,000 |..

02376U-AA-3 ......... AMERICAN AIRLINES 2016-1 PASS THROUGH TR .... .+ [...07/27/2023 ... |BARCLAYS CAPITAL INC. ....... 666,892 |..

03027X-AP-5 ......... AMERICAN TOWER CORP +[-...09/08/2023 ... | WELLS FARGO SECURITIES, LLC ,300,000 |..

03027X-CF-5 ......... AMERICAN TOWER CORP +[+..09/12/2023 ... |RBC CAPITAL MARKETS, LLC ,000,000 |..

03076C-AN-6 ......... AMERIPRISE FINANCIAL INC . +[-...11/07/2023 ... | CITIGROUP GLOBAL MARKETS INC. .. 1,497,49% |.. ,500,000 |..

03464U-AA-4 AOMT 236 A1 - RMBS ... ...09/01/2023 ... [ GOLDMAN SACHS & CO. .........cee.nn 2,192,041 |.. .... 2,200,000 ..

05377R-GU-2 . ..| AESOP 233 A - ABS .. 03/30/2023 ... [CITIGROUP GLOBAL MARKETS INC. . 999,832 . 1,000,000

05377R-HI-9 . .. | AESOP 2023-8 A - ABS . 09/12/2023 ... BOFA SECURITIES, INC .. . 1,499,411 . 1,500,000

060516-LU-1 . .|BANK OF AMERICA CORP .... 09/13/2023 ... [BNP PARIBAS SEC CORP/BOND .301,578 .300,000

06675F-BB-2 BANQUE FEDERATIVE DU CREDIT MUTUEL SA .. ....07/05/2023 ... MORGAN STANLEY & CO. LLC ... .... 2,500,000 .. .... 2,500,000 ..

081926-AC-1 ......... BVARK 2023-V4 A3 - CMBS ... +[-...11/09/2023 ... | CITIGROUP GLOBAL MARKETS INC. .. .... 1,029,999 |.. 1,000,000 |..

097023-CM-5 ......... BOEING CO - [-+..09/08/2023 ... | US BANCORP INVESTMENTS INC. ..... ..1,002,452 |.. 1,100,000 |..

12560U-AA-9 ......... CIM 2023-R4 A1 - CMO/RVBS ... ...08/23/2023 ... [CITIGROUP GLOBAL MARKETS INC. .. 2,233,001 |.. .. 2,305,034 |..

126117-AX-8 . ..[CNA FINANCIAL CORP ......... 08/02/2023 ... | WELLS FARGO SECURITIES, LLC .870,750 .900,000

14040H-DC-6 . ..| CAPITAL ONE FINANCIAL CORP .. 10/27/2023 ... |MORGAN STANLEY & CO. LLC . 1,000,000 . 1,000,000

16159L-AC-2 . ..| CHASE 23RPL1 A1 - CMO/RMBS 05/02/2023 ... J.P. MORGAN SECURITIES LLC . 1,367,211 . 1,500,000

1615R-AC-9 ......... CHASE 23RPL2 A1 - RMBS . [-...09/19/2023 ... | J.P. MORGAN SECURITIES LLC ... .... 2,307,410 |.. .... 2,700,000 |..

172967-PA-3 ......... CITIGROUP INC - [--..09/13/2023 ... | DEUTSCHE BANK SECLRITIES, INC. .......... 4,219,310 |.. .... 4,100,000 ..

210518-DV-5 ......... CONSUMERS ENERGY CO .. . [-...07/31/2023 ... |MITSUBISHI UFJ SECURITIES (USA), INC. ,749,125 |.. .... 1,750,000 |..

254709-AT-5 ......... DISCOVER FINANCIAL SERVICES . .+ [-..10730/2023 ... | CITIGROUP GLOBAL MARKETS INC. 400,000 |..

337738-BG-2 ......... FISERV INC . [-...08/14/2023 ... |BOFA SECURITIES, INC ,496,100 |.. .... 1,500,000 |..

40130L-BH-5 ......... GUARDIAN LIFE GLOBAL FUNDING - [-...09/27/2023 ... |BOFA SECURITIES, INC ,000,000 |.. .... 1,000,000 ..

46188B-AF-9 ......... INVITATION HOMES OPERATING PARTNERSHIP L .... . [-...07/31/2023 ... | J.P. MORGAN SECURITIES LLC ... 690,494 |..

48020Q-AB-3 JONES LANG LASALLE INC .... ...11/08/2023 ... |WELLS FARGO SECURITIES, LLC .... 992,360 |..

50212Y-AH-7 . ..|LPL HOLDINGS INC ...... 11/08/2023 ... | MORGAN STANLEY & CO. LLC ... .899,361 .

552831-AA-9 . .. | MFRA 21NQM2 A1 - RWBS .. 01/01/2023 ... | CITIGROUP GLOBAL MARKETS INC. .(61,027).. .(74,057) ..

58989V-2F-0 . .|MET TOWER GLOBAL FUNDING . 06/12/2023 ... |J.P. MORGAN SECURITIES LLC ,998,360 . 2,000,000

609935-AA-9 .
617446-8P-7 . .
61747Y-ED-3 .........

.. | MONONGAHELA POIER CO ...
.| MORGAN STANLEY ...

MORGAN STANLEY ...

09/12/2023 ...
03/03/2023 ...
...09/13/2023 ...

MORGAN STANLEY & C0. LLC
WELLS FARGO SECURITIES, LLC
MORGAN STANLEY & C0. LLC ...

.998,210
. 1,665,997

.... 3,111,360 |..

. 1,000,000
. 1,879,000

.... 4,000,000 |..
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61747Y-FD-2 ......... MORGAN STANLEY .|-...04/19/2023 ... MORGAN STANLEY & CO. LLC .... 1,000,000 |.. .... 1,000,000 |..
637639-AK-1 ......... NATIONAL SECURITIES CLEARING CORP .. . |--..05/22/2023 ... | CITIGROUP GLOBAL MARKETS INC. 797,832 |..
64830J-AA-8 ......... NRZT 22NQM1 A1 - CMO/RMBS ... ...02/01/2023 ... |J.P. MORGAN SECURITIES LLC (5,521)]..
64831H-AN-5 ......... NRZT 23NQM1 A1A - RMBS . | MORGAN STANLEY & CO. LLC ... .. 1,599,978 |..
649840-CU-7 ......... NEW YORK STATE ELECTRIC & GAS CORP . [MITSUBISHI UFJ SECURITIES (USA), INC.
66815L-2M-0 . ..| NORTHWESTERN MUTUAL LIFE INSURANCE CO 06/05/2023 ... |BOFA SECURITIES, INC ...........
67571C-AB-7 . ..|0CTL 233 A2 - ABS .. 09/20/2023 ... J.P. MORGAN SECURITIES LLC ...
682413-AA-7 . .| ONP 2021-PARK A - CMBS . 01/31/2023 ... | DEUTSCHE BANK SECURITIES, INC. . 2,208,000 . 2,300,000
74256L-EW-5 PRINCIPAL LIFE GLOBAL FUNDING |1 .|....06/21/2023 ... MORGAN STANLEY & CO. LLC 899,964 |.. 900,000 ..
74340X-CE-9 PROLOGIS LP ...08/23/2023 ... |BOFA SECURITIES, INC 1,996,300 |.. .... 2,000,000 |..
743820-AC-6 . ..| PROVIDENCE ST JOSEPH HEALTH . 04/26/2023 ... [MORGAN STANLEY & CO. LLC . 1,700,000 . 1,700,000
74977R-DS-0 . .. | COOPERATIEVE RABOBANK UA . ...02/21/2023 ... | GOLDMAN SACHS & CO . 1,500,000 . 1,500,000
75513E-CV-1 . . |RTX CORP .eevninn 11/06/2023 ... | GOLDMAN SACHS & CO. . . 999,330 . 1,000,000
78457J-AA-0 . .| SVRT 22MINI A - CMBS . 11/01/2023 ... |BOFA SECURITIES, INC . 780,250 .800,000
816851-BQ-1 . [ SEMPRA i 06/20/2023 ... |MITSUBISHI UFJ SECURITIES (USA), INC . 1,643,846 . 1,650,000
86562\1-CS-7 SUMITOMO MITSUI FINANCIAL GROUP INC .. ....01/03/2023 ... |PERSHING LLC .... 2,000,000 |.. .... 2,000,000 |..
92343V-GT-5 VERIZON COMMUNICATIONS INC .. ...09/13/2023 ... |BARCLAYS CAPITAL INC. ....... 1,916,540 |.. .... 2,000,000 |..
92539T-AA-1 .. | VERUS 2023-4 A1 - CMO/RVBS .. 09/08/2023 ... |J.P. MORGAN SECURITIES LLC .914,031 .925,601
92540C-AA-5 . .. | VERUS 23INV3 A1 - CMO/RVBS 11/09/2023 ... | J.P. MORGAN SECURITIES LLC . 999,988 . 1,000,000
93065P-AA-9 . ..|WBHT 2019-WBM A - CMBS ... 03/23/2023 ... [BOFA SECURITIES, INC ..... . 2,142,250 . 2,200,000
970648-AM-3 . .| WILLIS NORTH AMERICA INC . .| BOFA SECURITIES, INC .. . 1,19,7% . 1,200,000 .
98389B-BA-7 ......... [ XCEL ENERGY INC ..eriiiiiieiiumnunseernnnnsseeennnueseennnnnaaeeernnnsasseennennaaseeennnnnsseennnnnnssesnnnnnnsseennnnn | oessesnnnnsennees ....07/31/2023 ... |PNC BANK N.A./PNC CAPITAL MARKETS LLC ... .... 1,498,005 |.. .... 1,500,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 73,511,763 75,719,637 284,617
2509999997. Total - Bonds - Part 3 251,482,090 260,064, 122 667,887
2509999998. Total - Bonds - Part 5 23,989,351 24,100,000 24,453
2509999999. Total - Bonds 275,471,440 284,164,122 692,340
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 [ I )L = | [ I R 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 121,800 XXX 0
46636U-87-6 ......... [ PMORGAN:EQUITY ING BB ..veooseeseeoseseesseseessesssseseseseesesesmesesesmesessnsessesesesesenseseeseeesesneeseens [ [ I O o [ 113,166,547 |ovevererrerresrennans TRy A R 0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 2,507,220 XXX 0
5989999997. Total - Common Stocks - Part 3 2,629,020 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 2,629,020 XXX 0
5999999999. Total - Preferred and Common Stocks 2,629,020 XXX 0
6009999999 - Totals 278,100,461 XXX 692,340
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38378U-8L-4 .. |GNR 2015-H04 FA - CMO/RMBS ........cccoeeiiiiias| veeens ..12/20/2023 . [Paydown .........coeevviiiiioeniiiniiiiiiiinienns | 67,964 |.............. 67,964 |...cevnnnnns 68,367 |............. 69,347 |cevveriiiiiinns [V XU [V XU I [V FORRRR 69,677 |oeevvriiiiinnns (VN FR (1,713)]..cc [RIVAK)] RO 1,835 |..12/20/2064 .
J.P. MORGAN SECURITIES
912828-B6-6 .. |UNITED STATES TREASLRY ......coovvvviririiiiinninn [ oo ..05/24/2023 . [LLC oevvvviiiiiiiiiiiiiiii e e 6,878,867 |.......... 7,000,000 |......... 6,951,875 |[.......... 6,989,264 |................. (VN FORURRRR KA B [V FORRRR 3,751 | 0l....... 6,993,015 [oovuviiiinnnns 0.t (114,148)[......... (114,148)|.........nns 148,895 |..02/15/2024 .
912820-CZ-2 ...|UNITED STATES TREASLRY .....coovvrvriiiiiiiniininn [ oo ..09/28/2023 . ..1,779,766 |.......... 2,000,000 |......... 1,989,219 |......... 1,991,873 |.. L0 .. (213,693)[........ (213,693)... .. 17,452 (..09/30/2026 .
91282C-EH-0 .. |UNITED STATES TREASLRY .....covvvrrviiiiiiiniininn [ oo ..09/13/2023 . ...9,619,531......... 10,000,000 9,913,281 |.......... 9,932,274 |.. L0 . ... (333,034)[........ (333,034)|.... 240,266 |..04/15/2025 .
91282C-FN-6 .. |UNITED STATES TREASLRY .. ..08/18/2023 . | GOLDMAN SACHS & CO. ..26,694,141 ). 27,000,000 |... 26,971,523 |.. 26,975,046 .0 .. .26 983,919 |. . (289,779)|. . (289,779)|. 1,022,090 |..09/30/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 45,040,269 46,067,964 45,894,265 45,957,804 0 34,831 0 34,831 45,992,635 (952,366) (952, 366) 1,430,538 XXX
748148-PB~3 .. JQUEBEC, PROVINCE OF ....ivevoveerererienaeninanns c...... [..07/15/2023 . TMaturity @ 100.00 ...... | TR P 2,000,000 |.......... 2,000,000 |......... 2,498,320 |.......... 2,051,098 |t [V (51,008).cceeeeiiiiinnes [V (51,008) [ 0., 2,000,000 [..ooeeeeeeeeeen 0 forniiiiiiinnnens [\ PP [ 150,000 |..07/15/2023 .
0309999999. Subtotal - Bonds - All Other Governments 2,000,000 2,000,000 2,498,320 2,051,003 0 (51,003) 0 (51,093) 0 2,000,000 0 0 0 150,000 XXX
605581-HK-6 .. |MISSISSIPPI ST aiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeees | ......... 09/13/2023 .|BOFA SECURITIES, INC | .............................. 1,491,540 |.......... 1,500,000 ......... 1,500,000 |......... 1,500,000 |................. [V [\ PP [V [ 0., 1,500,000 |.......ceennn [ P, (8,460))........... (8,460)]............. 33,500 |.. 12/01/2023 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,491,540 1,500,000 1,500,000 1,500,000 0 0 0 1,500,000 0 (8,460) (8,460) 33,500 XXX
265138-HT-7 .. | DUNCANVILLE TEX INDPT SCH DIST 02/15/2023 . [Call @ 100.00 . 1,255,000 |. ..1,255,000 |.. . 1,305,438 |.. .. 1,255,000 |. 0 .0 ..02/15/2025 .
796269-VA-3 .. | SAN ANTONIO TEX INDPT SCH DIST . ..04/18/2023 .| PIPER SANDLER & C0. ...204,405 ... ....300,000)............ 301,500 .... 300,000 |.... Ol .. (5,59)]... ) ..08/15/2028 .
0709999999. Subtotal - Bonds - U.S. Polltlcal Subd|V|S|ons of States, Territories and Po ions 1,549,405 1,555,000 1,606,938 1 556,475 (1,475) 0 (1,475) 1,555,000 0 , (5,595), 33,279 XXX
010047-ED-6 .. | AKRON OHIO CTFS PARTN .....ccoeeeiieieeiiieieiean [ oo ..12/01/2023 . [Call @ 100.00 ...170,000 |... .... 170,000 ....197,181 . 181,563 |.. ..(2,576) |... . 178,987 |.... L0 (8,987) ...(8,987)f... ..12/01/2026 .
01026C-AC-5 .. | ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT . ..09/15/2023 . [Call @ 100.00 .. 180,000 . 180,000 |.. .181,168 |.. . 180,519 (131) . 180,388 |. 0 (388) ..09/15/2025 .
01170R-GV-8 .. | ALASKA HOUSING FINANCE CORPORATION ....... ..12/01/2023 . [Call @ 100.00 .. 60,000 ..60,000 |.. . 60,678 ..(95) ...60,582 |. 0 (582) ..12/01/2048 .
160131-DB-1 .. | CHARLESTON EDL EXCELLENCE FING CORP S C .....|....... .12/01/2023 . [Cal | .. 1,000,000 1,026,406 ...(26,406) |... ..1,000,000 |.... L0 ..12/01/2030 .
196480-3P-0 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..11/01/2023 . [Cal | .. (19))... L0 ..05/01/2049 .
196480-08-3 .. | COLORADO HOUSING AND FINANCE AUTHORITY ...... |....... ..09/01/2023 . [Cal | (33) ... L0 ..11/01/2082 .
25477T-AB-3 .. | DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL ... |....... ..12/15/2023 . [Call @ 100.00 .. L0 ..06/15/2031 .
3128MJ-5B-2 .. | FH G08841 - RMBS ..12/01/2023 . [Paydown L0 . . . . ..10/01/2048 .
3128MJ-5T-3 .. | FH G08857 - RMBS ... ..12/01/2023 . [Paydown ... .... 178,370 ....181,116 L0 .(8,432)[...........(8,432)|... ..01/01/2049 .
3132AD-XW-3 .. | FH ZT1593 - RWBS .... ..12/01/2023 . [Paydown ... .... 128,236 .... 130,840 L0 .(7,885)[...........(7,885)]... ..01/01/2049 .
31320M-3L-7 .. | FH SD0803 - RWBS .... ..12/01/2023 . [Paydown ... .... 189,358 .... 190,852 L0 (1,402) ... (1,402))... ..01/01/2062 .
31320V-311-5 ...|FH SD8004 - RWBS . ..12/01/2023 . [Paydown . .. 67,480 |.. .. 68,313 |.. 0 .(2,597)|. .(2,597) ..08/01/2049 .
31320V-3Y-9 ...|FH SD8015 - RWBS . ..12/01/2023 . [Paydown . ...72,452 .. L 72,141 .. 0 ..492 | ..492 ..10/01/2049 .
31320V-4H-5 ...|FH SD8024 - RMBS . ..12/01/2023 . [Paydown . . 228,922 .. . 238,436 |.. . 242,951 0 . (13,979)[. (13,979) ..11/01/2049 .
31320V-4i-2 ...|FH SDB037 - RWBS . ..12/01/2023 . [Paydown . . 461,061 |.. . 462,892 |.. . 465,137 0 .(4,042)|. .(4,042) ..01/01/2050 .
31320V-7J-8 .. | FH SDB097 - RWBS . ..12/01/2023 . [Paydown . . 272,303 .. .279,919 |.. .281,098 0 .(8,706)|. .(8,706) ..08/01/2050 .
31320W-A6-0 .. | FH SD8129 - RMBS .... ..12/01/2023 . [Paydown ... .. 49,614 |.. L0 .(2,576)...........(2,576)|... ..02/01/2051 .
31320W-AP-8 .. | FH SD8114 - RWBS .... ..12/01/2023 . [Paydown ... L0 .(3,348)]...........(3,348)|... ..12/01/2050 .
31320W-BU-6 .. | FH SD8151 - RWBS .... ..12/01/2023 . [Paydown ... ... 141,906 .... 146,955 . L0 .(5,089)[...........(5,089)|... ..06/01/2051 .
313200-CJ-0 ...|FH SD8173 - RWBS .... ..12/01/2023 . [Paydown ... .... 482,083 ....500,708 . 500,110 |.... L0 . (18,027) .. (18,027)|... ..10/01/2051 .
31320W-CP-6 ...|FH SD8178 - RMBS ... ..12/01/2023 . [Paydown ... ... 301,728 .... 403,464 ..402,966 |.... L0 L (11,288) .. (11,238)f... ..11/01/2051 .
31320W-DS-9 ...|FH SD8213 - RMBS ......cooeeeiiiiiiiiiii [ ..12/01/2023 . [Paydown ... .... 585,381 ....573,513 ..574,125 |.... L0 11,256 |........... 11,256 ... ..05/01/2052 .
31320W-DT-7 .. | FH SD8214 - RMBS . ..12/01/2023 . [Paydown . . 797,390 |.. 774,714 |.. 0 .21,678 |. ..05/01/2052 .
31320W-E3-3 ...|FH SD8254 - RMBS . ..12/01/2023 . [Paydown . . 113,837 |.. . 104,436 |.. 0 ..9,040 |. ..10/01/2052 .
3132DW-EG-4 .. | FH SD8235 - RMBS . ..12/01/2023 . [Paydown . . 215,953 |.. 204,742 |.. 0 ..08/01/2062 .
31320W-F3-2 ...|FH SD8286 - RWBS . ..12/01/2023 . [Paydown . . 424,993 |.. . 398,580 |.. . 398,549 0 ..01/01/2083 .
3133EH-55-8 ...| FEDERAL FARM CREDIT BANKS FUNDING CORP .. ..06/23/2023 . [Various . ..2,900,000 |.. . 2,880,541 |.. . 2,896,266 0 ..02/05/2024 .
3133KN-K6-9 .. | FH RA6617 - RMBS ..12/01/2023 . [Paydown ... .... 497,453 .... 489,487 |.. L0 ..01/01/2052 .
3136BC-PR-5 ...|FNR 2020-079 JA - CMO/RMBS ..12/01/2023 . [Paydown ... ... 233,132 . 237,916 |.. L0 ..11/25/2050 .
3140J6-GJ-0 .. | FN BM2000 - RMBS ..12/01/2023 . [Paydown ... .... 369,721 . . 366,755 |.. L0 ..05/01/2047 .
31400N-W2-4 ...|FN CB3364 - RMBS .... ..12/01/2023 . [Paydown ... .... 330,012 .... 309,824 L0 ..04/01/2052 .
3140X7-CA-5 .. | FN FM3664 - RMBS ... ..12/01/2023 . [Paydown ... .. 529,377 .... 563,621 0. K L0 ..03/01/2049 .
3140XA-2J-0 .. |FN FM7076 - RMBS .......ccccoeeiiiiiiiiiiiiiiiiiin [oeeens .. 12/01/2023 . | Paydown ....eevvvvvvviiiiiii]eiiiiiiiiieieiiieees |eeeeees 1 370,154 |........... 1 370,154 1......... 1,424,104 |.......... 1 430,261 | Ol 398 | O 398 e 0 1 430 649 |.vvviirinnnns 0 ..12/01/2050 .
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3140XD-RC-2 ...|FN FMO482 - RWBS .... ..12/01/2023 . [Paydown ... ...264,661 ... .... 264,661 ... 234,245 0. 0 (T L0 .30,498 |...........30,493 |... ..11/01/2051 .
3140XH-6N-2 .. |FN FS2676 - RMBS . ..12/01/2023 . [Paydown . 778,780 |.. .689,585 |.. ....0 0 0 .88,706 |. .88,706 ..06/01/2052 .
31418C-P5-7 .. | FN MA3143 - RWBS . ..12/01/2023 . [Paydown . . 501,596 |.. . 486,587 |.. . 476,811 0 0 L24,743 | ..09/01/2047 .
31418C-R8-9 .. | FN MA3210 - RMBS . ..12/01/2023 . [Paydown . 512,025 |.. .509,085 |.. . 507,549 0 0 ..4,483 |. ..12/01/2047 .
31418C-XN-9 .. | FN MA3384 - RWBS .... ..12/01/2023 . [Paydown ... .. 66,610 |.. 0 L0 .(2,850)].... ..06/01/2048 .
31418D-2N-1 .. | FN MA4380 - RMBS ... ..12/01/2023 . [Paydown ... .. 13,644 |.. 0 L0 (M) ..07/01/2051 .
31418D-6A-5 .. | FN MA4464 - RIBS .... ..12/01/2023 . [Paydown ... LR, 713 .. 0 L0 25,772 |.... ..11/01/2051 .
31418D-7F-3 .. | FN MA4493 - RMBS .... ..12/01/2023 . [Paydown ... 0 L0 . (11,426)].... ..12/01/2051 .
31418D-FF-4 .. |FN MA3765 - RUBS .... ..12/01/2023 . [Paydown ... 0 L0 . (912)].... . ..09/01/2049 .
31418D-GM-8 .. | FN MA3803 - RMBS ... ..12/01/2023 . [Paydown ... .... 356,898 .... 368,344 0 L0 . (29,706)]......... (29,706)... ..10/01/2049 .
31418D-KT-8 .. | FN MA3905 - RWBS .... ..12/01/2023 . [Paydown ... .... 868,453 ....884,601 0 L0 . (39,183)]....e (39,183)f... ..01/01/2050 .
31418D-SH-6 .. |FN MA4119 - RMBS ... ..12/01/2023 . [Paydown ... ... 207,019 .... 305,141 0 L0 .(8,617)[...........(8,617)|... ..09/01/2050 .
31418D-TQ-5 .. | FN MA4158 - RMBS . ..12/01/2023 . [Paydown . ...69,414 .. L T1,797 . 0 0 .(2,440)|. .(2,440) ..10/01/2050 .
31418D-UG-5 .. | FN MA4182 - RMBS . ..12/01/2023 . [Paydown . . 303,619 .. .313,273 |.. 0 0 .(9,765)|. .(9,765) ..11/01/2050 .
31418D-V7-4 .. | FN MA4237 - RWBS . ..12/01/2023 . [Paydown . . 737,556 |.. . 758,897 |.. 0 . N 0 . (21,137)|. (21,137) ..01/01/2051 .
31418D-WS-7 .. | FN MA4256 - RWBS .... ..12/01/2023 . [Paydown ... 0 ...54,386 |.... L0 ...(2,860)].... ..02/01/2051 .
31418D-XK-3 .. | FN MA4281 - RUBS ... ..12/01/2023 . [Paydown ... .... 169,942 .... 175,303 0 .. 175,166 |.... L0 .(5,223)[.... ..03/01/2051 .
31418D-2W-5 .. | FN MA4356 - RWBS .... ..12/01/2023 . [Paydown ... ... 174,256 .... 180,457 0 L0 ..06/01/2051 .
31418E-DE-7 .. | FN MA4600 - RMBS .... ..12/01/2023 . [Paydown ... ,560,832......... 1,508,824 0 L0 ..05/01/2052 .
31418E-PS-3 .. | FN MA4932 - RMBS .. ..12/01/2023 . [Paydown ... 0 L0 ..01/01/2083 .
31418E-WZ-9 .. | FEDERAL NATIONAL MORTGAGE ASSOCIATION - .....[....... ..12/01/2023 . [Paydown ... 0 L0 ..10/01/2083 .
31418E-XF-2 .. | FN MAS177 = RMBS .....eevvvrvveennnnnnnnnnnnnnnnnns [ eeeeens ..12/01/2023 . [Paydown .. 0 L0 ..10/01/2053 .
34074M-YZ-8 .. |FLORIDA HSG FIN CORP REV ......cccovviiiiiiiiiinn [ eeeeens ..07/01/2023 . [Call @ 100 00 0 L0 ..07/01/2046 .
45201Y-6B-8 .. | ILLINOIS HSG DEV AUTH REV - RWBS ..10/01/2023 . [Call @ 100.00 L0 0 ..04/01/2050 .
45203M-FW-6 .. | ILLINOIS HSG DEV AUTH REV . ..04/26/2023 . [Various .... L0 0 ..04/01/2052 .
45203-KB-6 .. | ILLINOIS HSG DEV AUTH REV . ..07/01/2023 . [Call @ 100.00 0 0 ..10/01/2052 .
45203M-0D-6 ...| ILLINOIS HSG DEV AUTH REV . ..10/01/2023 . [Call @ 100.00 .. 0 0 ..10/01/2083 .
45505T-XV-8 .. | INDIANA ST HSG & CMNTY DEV AUTH SINGLE F ..07/01/2023 . [Call @ 100.00 .. . 0 0 ..07/01/2052 .
45710P-AC-4 .. | INGLEWOOD CALIF JT PWRS AUTH LEASE REV ......[....... ..08/01/2023 . [Maturity @ 100.00 .. .... 590,000 ....590,000 0 L0 ..08/01/2023 .
462467-M9-9 .. | IOWA FIN AUTH SINGLE FAMILY MTG REV ..........|....... ..03/13/2023 . [RAYMOND JAMES/FI . .... 240,000 ... 247,270 0 L0 ..07/01/2051 .
462467-W4-9 .. | IOWA FIN AUTH SINGLE FAMILY MTG REV ..........[....... ..07/01/2023 . [Call @ 100.00 .......evvve]ereenennnnnnnnnnnnns Jovveeeenennnn 5,000 fouviinininnnnnns 5,000 0 L0 ..07/01/2062 .
46247C-BG-3 .. | IOWA FIN AUTH SR LIVING FAC REV .....evvveunnnn | eeeenns ..11/15/2023 . [Call @ 100.00 .......eevve]ererrrrnnnnnnnnnnnns Jovvveeenen 4,815 i, 4,815 0 L0 ..11/15/2046 .
462590-NG-1 .. | IOWA STUDENT LN LIQUIDITY CORP STUDENT L ....{....... ..12/01/2023 . [Cal | 0 L0 ..12/01/2039 .
463794-KK-2 .. | IRVING TEX HOSP AUTH HOSP REV ...........oeeei| oo ..10/15/2023 . [Cal | 0 L0 ..10/15/2032 .
49130N-FZ-7 .. | KENTUCKY HIGHER ED STUDENT LN CORP STUDE ..12/01/2023 . [Cal | . . 0 K 0 ..06/01/2035 .
54651R-AR-0 .. |LOUISIANA ST UNCLAIMED PPTY SPL REV .. ..09/01/2023 . [Cal | 1 000 000 |.. 1 116 40 |.. 0 ..1,000,000 |. 0 ..09/01/2030 .
56035D-AW-2 .. |MAIN STR NAT GAS INC GA GAS SUPPLY REV . ..12/01/2023 . [Cal | . 1,000,000 |.. . 1,045,320 |.. 0 ..1,000,000 |. 0 ..08/01/2048 .
57419R-7Y-5 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. 08/17/2023 .|Call 0 .5,062 |. 0 ..09/01/2049 .
57419T-DL-2 .. | MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. ..08/17/2023 . [Cal | 0 34,256 |. 0 ..03/01/2050 .
57419T-ZK-0 .. |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C ... |....... ..08/28/2023 . [Cal | 0 L0 ..03/01/2053 .
57563R-NV=7 .. |MASEDU 11J J733 .....ooooeiriiin s ..01/01/2023 . [Cal | 0 L0 ..07/01/2033 .
594654-SG-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... .12/01/2023 . [Cal | 0 L0 ..06/01/2053 .
604165-XS-4 .. |MINNESOTA ST HSG FIN AGY ....evvvvrvrriiiiiinnnns [ oo ..07/01/2023 . [Cal | 0 L0 ..07/01/2048 .
606092-FG-4 .. |MISSOURI JT MUN ELEC UTIL COMMN PWR PROJ ....[....... ..01/01/2023 . [Cal | 0 L0 ..01/01/2032 .
60637B-V3-1 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..09/01/2023 . [Cal | 0 L0 ..11/01/2062 .
612120-EN-1 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG ........ ..06/01/2023 . [Cal | 0 L0 ..12/01/2047 .
612121-GR-0 .. | MONTANA ST BRD HSG SINGLE FAMILY MTG - R ... ..12/01/2023 . [Cal | 0 L0 ..06/01/2050 .
64469D-M3-2 ...|NEW HAMPSHIRE ST HSG FIN AUTH SINGLE FAM .. ..11/01/2023 . [Cal | 0 0 ..07/01/2083 .
646080-UX-7 .. |NEW JERSEY ST HIGHER ED ASSISTANCE AUTH ..08/03/2023 . [Cal | 0 Ol ..12/01/2039 .
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646136-28-7 .. |NEW JERSEY ST TRANSN TR FD AUTH ........ ..06/15/2023 . ... 500,000 ...560,570 .. (4,531) ... ..06/15/2023 .
64613A-GD-8 .. |NEW JERSEY ST HSG & MTG FIN AGY REV 04/01/2023 .0 ..10/01/2046 .
647201-CH-3 .. |NEW MEXICO MTG FIN AUTH . ..07/01/2023 ..01/01/2049 .
647201-ST-0 .. |NEW MEXICO MTG FIN AUTH ... ..09/01/2023 . ..03/01/2053 .
64988Y-CS-4 .. |NEW YORK ST MTG AGY HOMEOWNER MTG REV - .... ..09/20/2023 . , ..10/01/2032 .
650035-41-5 .. |NEW YORK ST URBAN DEV CORP REV ................ ..08/08/2023 . | . 1 100 000 |......... 1 147 036 ..03/15/2026 .
677560-L8-8 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... ..12/01/2023 . [Call @ 100.00 .......eevve]vrreerennnnnnnnnnnns Jovveeeenennnn 5,000 fouviininnnnnnns 5,000 [cuvvvrrnnnnnne ..09/01/2051 .
677560-Q4-2 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... ..06/01/2023 . ..09/01/2046 .
67756Q-X5-1 .. | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV ..... ..09/01/2023 . ..03/01/2052 .
678908-4F-8 .. | OKSDEV 2022 AT = ABS ...ccooeiiiiiiiiiiiiiiiens ..12/01/2023 . ..12/01/2033 .
686087-T4-9 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV ..... ..12/21/2023 . ..07/01/2051 .
68609U-BB-0 .. |OREGON .....cooeeeeieeeiiiiii ..06/01/2023 . . (10,925)].... ..12/01/2052 .
70878C-AN-5 .. | PENNSYLVANIA HIGHER ED ASSISTANCE AGY ED .. ..12/01/2023 . ..(46)|. ..06/01/2042 .
708797-AN-5 .. | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M .. ..12/26/2023 . ..08/01/2035 .
708790-NW-9 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . ..10/01/2023 . ..10/01/2051 .
83712D-V7-8 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... ..01/01/2023 . ..01/01/2052 .
83712D-Y8-3 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG ... ..08/07/2023 . ..07/01/2047 .
83756C-DI-2 .. | SOUTH DAKOTA HSG DEV AUTH ........eevvvrnnnnnnnee ..07/26/2023 . ..11/01/2033 .
88275F-UT-4 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..03/01/2023 . ..09/01/2052 .
88275F-VW-6 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..11/01/2023 . ..03/01/2053 .
913366-DG-2 .. |UNIV CALIF REGTS MED CTR POOLED REV .......... ..05/15/2023 . ..05/15/2029 .
92428C-MW-1 .. | VERMONT ST STUDENT ASSISTANCE CORP ED LN .... ..12/15/2023 . . ..06/15/2040 .
95662N-ET-1 .. |WEST VIRGINIA ST HSG DEV FD ......coevvrrnnnnns ..05/23/2023 . 9,728) v (9,723))... ..11/01/2042 .
976890-J0-0 .. | WISCONSIN HSG & ECONOMIC DEV AUTH HOME O .... ..09/01/2023 . .(1,269)]...........(1,269)|... , ..03/01/2047 .
0909999999. Subtotal - Bonds - U.S. Special Revenues (190,062) (190,062) 574,831 XXX
00287Y-AX=7 .. | ABBVIE INC ...oevviiiiiiiiiiiiiiiiiicceccceececeeees ..05/14/2023 . ..05/14/2023 .
00909D-AA-1 .. | AIR CANADA PASS THROUGH TRUST 2020-2A - ..... ..10/01/2023 . ..10/01/2030 .
02376A-AA-7 .. | AMERICAN AIRLINES 2017-2 PASS THROUGH TR .. ..10/15/2023 . ..04/15/2031 .
023770-AA-8 .. | AMERICAN AIRLINES 2015-1 PASS THROUGH TR .. ..11/01/2023 . ..11/01/2028 .
02377A-AA-6 .. | AMERICAN AIRLINES PASS THROUGH TRUST SER .. ..10/01/2023 . ..04/01/2028 .
02379K-AA-2 .. | AMERICAN AIRLINES PASS THROUGH TRUST 202 .... ..07/11/2023 . ..01/11/2036 .
03464U-AA-4 .. | AOMT 236 A1 - RWBS ..12/01/2023 . ..12/27/2067 .
04002P-AA-2 .. | AREIT 2021-CRE5 A - CMBS .. . |..06/20/2023 . .. 11/17/2038 .
04002V-AA-9 .. | AREIT 22CRE6 A - CMBS ... ..09/18/2023 . ..01/19/2037 .
05609C-AA-5 .. | BX 2021-21M A - CMBS . ..10/15/2023 . . . .(1,272) ..10/15/2036 .
06051G-FS-3 .. | BANK OF AMERICA CORP .. ..09/13/2023 . ..3,750,000 |.. . 3,827,963 |.. .(8,657) ..08/01/2025 .
060541-AC-7 .. | BACM 2016-UBS10 ASB - CMBS ..12/01/2023 . . 149,531 .. ..07/16/2049 .
08860D-AA-1 .. | BHG 2022-C A - ABS .| 12/17/2023 . ... 942,111 ..10/17/2035 .
09681L-AH-3 .. |BOC AVIATION LTD ..09/26/2023 . .... 900,000 ..09/26/2023 .
12515G-AE-7 .. | CD 2017-CD3 AAB - CMBS .. ..12/01/2023 . .... 166,877 ..02/11/2050 .
125550-AB-1 .. | CIM 2019-INV1 A2 - CMO/RMBS . ..12/25/2023 . ...14,993 ..02/25/2049 .
12569U-AA-9 .. | CIM 2023-R4 A1 - CMO/RVBS . ..12/01/2023 . 89,603 |.. ..05/25/2062 .
12661X-AC-6 .. | CSMC 21INV1 A3 - CMO/RMBS . ..12/25/2023 . ...72,849|.. ..07/25/2056 .
149123-BD-2 ...| CATERPILLAR INC .............. ..02/15/2023 . . 1,710,000 |.. .0 ..02/15/2023 .
16159L-AC-2 .. | CHASE 23RPL1 A1 - CMO/RMBS ..12/01/2023 . , .. ..8,561 |.... ..8,561 |... ..06/26/2062 .
16159R-AC-9 .. | CHASE 23RPL2 A1 - RMBS ........oovvvviiiiiiiinnnns ..12/01/2023 . [Paydown .......ccoevvvvvveesforrrnniinnnnnnnnnnns Joeeeeen 40,028 [ 40,028 | 34,203 |0 e 0 e B | 0 [ B e 0 [ 34,209 [l O | 5,814 |........... 5,814 ..09/25/2063 .
166764-BT-6 .. | CHEVRON CORP ......cooviviiiiiiiiiiiiiiiiieeeeeees ..06/27/2023 . [MARKETS INC. ...coovvvvees oveiniiiiiiienineees |oeeeen. 4,163,000 ... 4,235,000 |......... 4,288,869 |.......... 4,244,597 .eevvvnniiiinnnnn 0 e (4,667 [eiiiieeenn O e [ 70 0]....... 4,239,930 |..oooeeeeeen 0 i (76,841)|......... (76,841)]............ 100,807 |..03/03/2024 .
17290F-BA-6 .. | CMLTI 22INV1 A3B - CMO/RMBS .................... .. 12/25/2023 . | Paydown .....oeevvvveveeeniieeiiiiiieiineiieeens |oveeennnn.. 285,508 [ouiiiiinnnns 285,503 ]............ 283,942 |............ 283,910 ). O i 28 ) O A N 0f.....283,933 |..........oe . 0 fnnnnns 1,670 Jovvveeeeees 1,570 |oveeeeees 4,996 |..11/27/2051 .
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17290Y-AS-7 .. | CGCMT 2016-C1 AAB - CMBS ..12/01/2023 . [Paydown ... ...177,016 |... ... 177,016 ... 172,742 e O o193 |0 198 e 0 [ 175,845 [l O [ TT0 [, 1,170 |... ..05/12/2049 .
17291D-AE-3 .. | CGCMT 2018-C5 AAB - CMBS ..12/01/2023 . [Paydown ... ...129,079 |... .. 129,079 .. 132,947 0. . (1,217)... ..06/12/2051 .
J.P. MORGAN SECURITIES
172967-KG-5 .. | CITIGROUP INC .. ..09/13/2023 . [LLC ..2,500,000 |.. . 2,467,050 |.. L0 0 . (101,614)[. ..01/12/2026 .
19688G-AA-1 .. | COLT 2021-4 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . . 116,377 |.. .116,376 |.. L0 0 ..10/25/2066 .
20268A-AA-0 .. | CBSLT 21BGS A - ABS U ..12/25/2023 . [Paydown ... .... 163,108 .... 163,073 0. L0 ..09/25/2051 .
21688A-AE-2 .. | COOPERAT IEVE RABOBANK UA (NEW YORK BRANC ... |....... ..02/22/2023 . |CITIBANK ... ..1,500,000 |......... 1,483,245 L0 L0 ..05/21/2025 .
243810-AC-2 .. | DRMT 2021-2 A3 = CMO/RMBS ......cooeeeeeieeiieen [ oo ..12/01/2023 . [Paydown ... 0. L0 ..04/26/2066 .
24703T-AD-8 .. | DELL INTERNATIONAL LLC .....ovvvvvvvnniniinniniins | eeeeens ..06/29/2023 . [Call @ 101.48 .. L0 L0 ..06/15/2026 .
26833R-AB-4 .. |ECMC 2021-1 A1B - ABS ......oooeeeeirnnnnnnn [ oo ..12/26/2023 . [Paydown 0. L0 ..11/25/2070 .
28628B-AA-6 .. |ELFI 2021-A A = ABS .......cevvvvvrrmmninnnnninnns [ eeeees ..12/25/2023 . [Paydown .............ceeee. 0 0 ..12/26/2046 .
TRUIST SECURITIES, INC.
31620M-BW-5 .. |FIDELITY NATIONAL INFORMATION SERVICES I ... |....... L.06/27/2023 [ e e e 1,465,830 |.......... 1,500,000 0 0 ..07/15/2027 .
361582-AD-1 .. | GEICO CORP ..07/15/2023 . [Maturity @ 100.00 .. 1,250,000 |... ..1,250,000 0. ..1,250,000 |.... L0 ..07/15/2023 .
36167H-AA-3 .. | GCAT 21NQM3 A1 - CMO/RMBS . . ..12/01/2023 . [ Paydown .... 102,368 L0 L0 ..05/25/2066 .
36168K-AA-5 .. | GCAT 2021-NQM5 A1 - CMO/RMBS .........evvuvnnnnn | eeeens ..12/01/2023 . [Paydown ... .. 159,242 0. L0 ..07/26/2066 .
36263K-AB-7 .. | GSMBS 21INV1 A2 - CMO/RMBS ............oceeeeees [ oeeeins ..12/01/2023 . [Paydown ... L0 L0 ..12/26/2051 .
369550-AW-8 .. | GENERAL DYNAMICS CORP ..08/15/2023 . [Maturity @ 100.00 . 0. L0 ..08/15/2023 .
445658-CF-2 ...|J B HUNT TRANSPORT SERVICES INC .. ..06/27/2023 . | PERSHING LLC .... 565,000 L0 L0 ..03/01/2026 .
458140-BD-1 .. | INTEL CORP .......evmmmminiiiiiiiiiiiiiiiiins [ eeeeens ..09/13/2023 . [ GOLDMAN SACHS & CO. ... 3,365,000 0. . L0 ..05/11/2024 .
459200-AR-2 ...| INTERNATIONAL BUSINESS MACHINES CORP . ..09/19/2023 . [Various .... ..3,460,000 |.. ..4,252,202 |.. L0 .. 3,864,621 0 ..08/01/2027 .
46644Y-AU-4 .. | JPMBB 2015-C31 A3 - CMBS .. ..12/01/2023 . [Paydown . .. 30,366 |.. .. 30,492 |.. L0 0 ..08/17/2048 .
466510-AA-5 .. | JPMCC 2019-FL12 A - CMBS ..04/15/2023 . [Paydown ... .. 212,775 ...212,775 0. L0 ..12/15/2031 .
MORGAN STANLEY & CO.
478160-CE-2 .. | JOHNSON & JOHNSON .....ovvvvvvvmnnnnniiniiiiiiiiiiis [ eeeeens ..06/27/2023 . [LLC eovvvvvviiiiiiiiiiiiieis e [ 3,941,507 | 4,130,000 |......... 4,196,245 |......... 4,160,148 |. L0 ..4,156,570 |.... L0 ..03/03/2027 .
527288-BE-3 .. | JEFFERIES FINANCIAL GROUP INC ..10/18/2023 . [Maturity @ 100.00 .500,000 |.. . 496,250 |.. . 499,533 L0 . 500,000 |. 0 ..10/18/2023 .
540424-A0-1 ...| LOEWS CORP ..05/15/2023 . [Maturity @ 100.00 .... 828,000 .... 829,432 . 828,035 |.. L0 L0 ..05/15/2023 .
5506611-AA-2 .. | LUXE 2021-TRIP A - CMBS ... ..03/15/2023 . [Paydown ... .... 692,200 ....692,200 0. L0 ..10/15/2038 .
552751-AA-7 .. |MFRA 20NQM2 A1 - CMO/RMBS . ..12/01/2023 . [Paydown ... ... 169,321 .... 159,319 L0 L0 ..04/27/2065 .
552754-AA-1 .. | MFRA 2020-NaW1 A1 - CMO/RMBS ... ..12/01/2023 . [Paydown ... .... 100,481 ....100,480 0. L0 ..03/25/2065 .
552757-AA-4 .. | MFRA 2020-NQM3 A1 - RMBS . ..12/01/2023 . [Paydown ... .. 103,903 .... 103,901 L0 L0 ..01/26/2065 .
552830-AA-9 .. |MFRA 2INQM2 A1 = RMBS ......evvveireniniiiiiiinnns [ eeeens ..12/01/2023 . [Paydown ... .. 209,412 0. L0 ..11/25/2064 .
59981B-AC-8 .. | MCMLT 19GS1 A1 - CMO/RMBS . ..12/25/2023 . [Paydown . 76,921 L0 0 ..07/25/2089 .
59981T-AC-9 .. | MCMLT 2019-GS2 A1 - CMO/RMBS ..12/01/2023 . [Paydown .. ..82,122 |.. L0 K 0 ..08/25/2059 .
60687Y-AP-4 .. |MIZUHO FINANCIAL GROUP INC ..03/05/2023 . [Maturity @ 100.00 . 996,240 |.. . 999,857 L0 ,000,000 |. 0 ..03/05/2023 .
61690Y-BS-0 .. | MSC 2016-BNK2 ASB - CMBS e ..12/01/2023 . [Paydown ...628,823 .640,768 |.. 0. 641,555 |.... L0 ..11/18/2049 .
617446-8C-6 .. | MORGAN STANLEY ........cevvvvvvvmmmmmnnnnnnnnnnnnnns [ eeeees ..09/13/2023 . [ Various 2,528,900 L0 L0 ..07/23/2025 .
61747Y-ET-8 .. | MORGAN STANLEY ......eevvvvvvvrimnninnnnnninnnnnnnns [ eeeees ..09/13/2023 . [BOFA SECURITIES, INC ...|oecoeeeeeerennnnnnnns |oeeen 1,951,240 |.......... 2,000,000 |......... 2,000,000 0. L0 ..07/17/2026 .
61767Y-AN-0 .. |MSC 2018-H3 ASB = CMBS ........eevvvvvevvrrnnnnnns [ eeeees ..12/01/2023 . [Paydown .......ccevvvvvevensovnnnniinnnnnnnnnnnns Joeeennnn 90,047 [onnnninnnnnnn, 90,047 [, 92,745 L0 L0 ..07/17/2051 .
61945C-AC-7 .. |MOSAIC CO ...ovvvnnnnnnnnnne ..11/15/2023 . [Maturity @ 100.00 . 1,875,000 |.. . 1,919,384 |.. . 1,880,148 L0 ..1 875 000 |. 0 ..11/15/2023 .
62917J-AA-8 .. |NLT 2021-INV2 A1 - CMO/RWBS .... ..12/01/2023 . [Paydown ... . 194,383 |.. . 152,385 |.. . 162,455 L0 ..152,869 |. 0 ..08/25/2056 .
63743F-YP-5 .. |NATIONAL RURAL UTILITIES COOPERATIVE FIN ..07/15/2023 . [Maturity @ 100.00 . 450,000 |.. .463,082 |.. . 451,080 L0 ..450,000 |. 0 .0 ..07/15/2023 .
63939K-AC-3 ...|NAVSL 2015-B A3 - ABS ... ..12/15/2023 . [Paydown ... . 427,008 |.. . 428,746 |.. . 433,848 L0 0 L(7,114)]. (7,114) ..07/16/2040 .
64352V-NY-3 ...|NCHET 2005-C A2D - RMBS . ..12/26/2023 . [Paydown . . 237,489 .. .235,040 |.. . 239,765 L0 0 .(1,228)|. .(1,228) .. 12/25/2035 .
64828X-AA-1 .. |NRZT 2020-RPL1 A1 - CMO/RMBS .........vvuunnn | eeeenn ..12/01/2023 . [Paydown ... ... 136,172 .... 138,361 . 138,202 |.. L0 L0 L(1,843) e (1,843)]. .. 11/25/2059 .
64820V-AA-4 .. |NRZT 18RPL1 A1 - CMO/RMBS .......oovvvvveennennns|veeens ..12/01/2023 . [Paydown ... ... 112,384 .... 120,470 . 120,176 |.. 0. L0 .(6,876)|...........(6,876)|... ..12/26/2057 .
64830J-AA-8 .. |NRZT 22NQM1 A1 = CMO/RMBS ......oooeeeeeeeeeeeins [ oo ..12/25/2023 . [Paydown ... .. 268,690 .. 234,936 L0 L0 .33,480 |...........33,480 |... ..04/25/2061 .
64831H-AM-5 .. |NRZT 23NQM1 A1A - RMBS .. ..12/01/2023 . [Paydown . 0. L0 ..01/25/2063 .
68389X-AS-4 .. | ORACLE CORP ..07/15/2023 . [Maturity @ 100.00 .. e |oeeeennn 2,200,000 ... . 0 . . .0 2 200 000 |.... L0 ..07/15/2023 .
68389X-BL-8 .. | ORACLE CORP ..09/15/2023 . |Maturity @ 100.00 ...... |ooeeeeeeeeeeeeninnnns |oeeeeens 1,000,000 |.......... 1 000,000 |............ 998,908 |............ 999,866 |................. [ 184 | [ L 0., 1,000,000 [.........eeeeee. 0 ..09/15/2023 .
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69290L-AA-5 .. |PFP 217 A = CMBS ........eevvvvrrrninnninnninnnnnns Cevenn ..08/16/2023 . [Paydown ........ccevvvvvvensfennennnnninnnnnnnnns Joeennnnn 386,278 [onnnninnnn, 386,278 0 (VN A [V [V O 7,944 ..04/16/2038 .
T17081-ES-8 .. |PFIZER INC ..o e ..06/27/2023 . | BARCLAYS CAPITAL INC. . |.eeeveeeeeiinninnnins |oeeeen 2,457,025 |........... 2,500,000 0. L0 ...58,181(..03/15/2024 .
74005P-BF-0 .. |LINDE INC .... ..02/21/2023 . [Maturity @ 100.00 ..1,360,000 |......... 1,338,240 L0 L0 ..02/21/2023 .
75575T-AA-1 .. | RCMT 2021-FL6 A - CMBS .. ..12/26/2023 . [Paydown ... .... 200,796 ...200,796 0. L0 ..07/25/2036 .
755931-AA-0 .. |RCMT 22FL10 A - CMBS .... P ..12/26/2023 .| Paydown ......ovvviiinnninns foennnnnnnnniiiinns feeeeneeennnn 9,100 | 9,100 L0 L0 ..08/25/2037 .
75951A-AJ-7 .. |RELIANCE STANDARD LIFE GLOBAL FUNDING 11 ... |....... ..09/19/2023 . [Maturity @ 100.00 .. 1,400,000 . . 0. L0 ..09/19/2023 .
760759-AM-2 .. |REPUBLIC SERVICES INC ... ..05/15/2023 . [Maturity @ 100.00 .162,000 |.. . 172,085 |.. . 162,275 L0 0 ..05/15/2023 .
784450-AE-1 .. | SLMA 2010-C A5 - ABS . ..12/15/2023 . [Paydown . . 303,426 |.. .327,889 |.. . 327,541 L0 0 ..10/15/2041 .
78449D-AB-2 .. | SMB 2020-PT-B A2A - ABS ..12/25/2023 . [Paydown . . 279,617 |.. .280,140 |.. .280,077 L0 0 ..09/15/2054 .
T8440M-AA-4 .. | SMB 2021-D A1A - ABS . ..12/15/2023 . [Paydown . .311,000 |.. .311,886 |.. . 311,885 L0 0 ..03/17/2053 .
78449V-AC-0 .. | SMB 2020-PT-A A2B - ABS ..12/26/2023 . [Paydown . . 341,801 .. . 329,867 |.. . 348,154 L0 0 .(6,898) ..09/15/2054 .
81744L-AZ-7 .. | SEMT 2007-2 1A2 - CMO/RWBS .. ..12/20/2023 . [Paydown ... .... 259,688 ... 254,221 ... 17,013 |... 05,318 [ 5,318 |... ..06/20/2036 .
82286D-AA-2 .. | SGCP 22FL4 A = CMBS ....ovvvniiiiiniiiriiinins | eeens ..12/19/2023 . | Paydown ... ... 127,498 .... 126,542 L0 L0 ... (213)f... ..06/19/2037 .
84858D-AA-6 .. | SPIRIT AIRLINES CLASS A PASS THROUGH CER ....[.......|.. 10/01/2023 .| Paydown .... .... 106,228 .... 106,465 0. .... 106,387 |.... L0 .. (158)[... ..10/01/2029 .
85573H-AA-8 .. | STAR 212 A1 = CMO/RMBS .....evvivvrinnnniniiinnns | eeeees ..12/01/2023 . | Paydown ... .. 181,677 .. 181,674 L0 . 181,670 |.... L0 UV A S ..05/25/2065 .
85573M-AA-7 .. | STAR 2020-3 A1 - CMO/RMBS ........ccooeeernnieini | oeeens ..12/01/2023 . [Paydown . 0. .. 44,172 ... L0 .(@2nf... ..04/25/2065 .
MARKETAXESS CORPORATON
857477-BC-6 .. | STATE STREET CORP ....cooeieiiiiiiiiiiieiiiiieeeee [ oo ..09/13/2023 . . 800,000 |.... ..12/03/2024 .
86677K-AA-4 .. | SUN HEALTH SERVICES ..11/15/2023 . [Call @ 100.00 .. ...90,000 |.... L0 .. .. , ..11/15/2027 .
88240T-AA-9 .. |ERCOTT 2022 AT = ABS ....eveiiiiiiiiiiiiiiiiiiiins [ eeeees ..08/01/2023 . [Paydown ...........cceeeees 118,456 |..oovvvvveennnns [V [0 (10 P 4,644 ..08/01/2036 .
MORGAN STANLEY & CO.
88579Y-AV-3 .. | 3M CO ..evvreriiiiiiiiiiiieiiieeee e [ e ..06/27/2023 . [LLC ..oovvviviiiiiiiiiiiies ,000,000 |......... 2,885,280 |.......... 2,950,476 ,956,731 |ovvveiiiiiiinns [V A (204,951)]........ (204,951) ..09/19/2026 .
89177B-AA-3 .. | TPNT 2019-1 A1 - RWBS ... ..12/01/2023 . [Paydown ... .... 130,081 .... 140,081 . 138,169 |.. L0 (7,467) v (7,467)]... ..03/25/2058 .
89177H-AA-0 .. | TPMT 2019-HY2 A1 - RMBS . ..12/26/2023 . [Paydown ... .. 160,952 ... 162,184 . 166,879 |.. L0 .(5,809)...........(5,809)|... ..05/25/2058 .
89177L-AM-5 .. | TPMT 2019-3 AT = RUBS ....oovvvviiiiiiiiiieees | e ..12/01/2023 . | Paydown ... .. 197,265 192,718 |.. L0 (9,275)cvuennn (9,275))... ..02/25/2059 .
89177X-AA-5 .. | TPMT 2019-HY3 A1A - RMBS .. ..12/26/2023 . [Paydown ... ..90,886 |.. L0 ..10/27/2059 .
90931E-AA-2 .. JUAL A = ABS ..oooiiiiiiiiiiiiii ..08/25/2023 . Paydown ... .. 55,368 .. L0 ..08/25/2033 .
90931G-AA-7 .. |UNITED AIRLINES PASS THROUGH TRUST 2020- ..10/15/2023 . [Paydown . 62,539 0 ..04/15/2029 .
90932J-AA-0 .. |UNITED AIRLINES 2019-2 PASS THROUGH TRUS .... ..11/01/2023 . [Paydown .. 145,542 |. L0 ..11/01/2033 .
J.P. MORGAN
92343V-EN-0 ...| VERIZON COMMUNICATIONS INC ... ..09/13/2023 . veeeeee.. 2,000,000 . 1,990,684 |.. ..1,003,708 |.... L0 ..02/15/2025 .
92538E-AA-5 .. | VERUS 2021-R3 A1 - CMO/RMBS . ..12/01/2023 . [Paydown . 109,164 |... 109, 164 .... 109,175 |.. .. 109,171 L0 ..04/25/2064 .
92538G-AA-0 .. | VERUS 2021-8 A1 = CMO/RMBS .......cccvvvnnveees | oeeenns ..12/01/2023 . | Paydown ... .. 146,612 147,170 |.. L0 ..11/26/2066 .
92539T-AA-1 .. | VERUS 2023-4 A1 - CMO/RMBS ... ..12/01/2023 . [Paydown ... L0 ..05/25/2068 .
92540C-AA-5 ...| VERUS 23INV3 A1 - CMO/RMBS ... ..12/01/2023 . [Paydown ... .. L0 ..11/25/2068 .
94989Y-BA-0 .. | WiFCM 2016-C32 ASB - CMBS ..12/01/2023 . [Paydown ... . 186,462 |.. L0 . . . 3, ..01/17/2089 .
95001J-AV-9 .. | IFCM 2018-C44 ASB - OMBS ........ccevviiiiiiinns | onnns ..12/01/2023 .| Paydown .....ovvvivininnnniviiininnnnniiininnns foeeennnn. 115,206 | ll. . 115,206 .. 118,660 e 116,493 |..ovvvvvvveeeeen O e (263) )i O e (263) e 0 [ 116,230 [, 0 e, (1,025)|........... [N75)) N 3,617 [..05/17/2051 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 67,085,335 68,067,825 69,434,275 67,405,898 34,249 (128,646) 0 (94,397) 0 68,424,353 0 (1,339,018) (1,339,018) 2,116,444 XXX
2509999997. Total - Bonds - Part 4 143,516,779 145,662, 190 147,836,625 143,911,454 34,249 (202,866) 0 (168,617) 0 146,012,280 0 (2,495,501) (2,495,501) 4,338,593 XXX
2509999998. Total - Bonds - Part 5 23,717,520 24,100,000 23,989,351 0 0 11,743 0 11,743 0 24,001,094 0 (283,574) (283,574) 253,071 XXX
2509999999. Total - Bonds 167,234,298 169,762, 190 171,825,976 143,911,454 34,249 (191,122) 0 (156,873) 0 170,013,374 0 (2,779,075) (2,779,075), 4,591,664 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 vovvvvvvviiieiiiiiiienenes | ......... 12/14/2023 .|Unknown .................... | .............. 0.000 Joueunrnens 592,383 |..eveiiiiiiiiiiiiiiies feviiiiiiiiiiiiiens [ [0 oy [V oy O oy [ [ [ T [ U Ao [/ 592,383 |.......... 592,383 |..iiiiiiiiiiiinnnd [
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 592,383 XXX 0 0 0 0 0 0 0 0 0 592,383 592,383 0 XXX
5989999997. Total - Common Stocks - Part 4 592,383 XXX 0 0 0 0 0 0 0 0 0 592,383 592,383 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 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 | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
5989999999. Total - Common Stocks 592,383 XXX 0 0 0 0 0 0 0 0 0 592,383 592,383 0 XXX
5999999999. Total - Preferred and Common Stocks 502,383 XXX 0 0 0 0 0 0 0 0 0 592,383 502,383 0 XXX
6009999999 - Totals 167,826,681 XXX 171,825,976 143,911,454 34,249 (191,122) 0 (156,873) 0 170,013,374 0 (2,186,693) (2,186,693), 4,591,664 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
CREDIT AGRICOLE SECURITIES J.P. MORGAN SECURITIES
91282C-HD-6 ...[UNITED STATES TREASURY .....cevvveieveeennn [ eevnnnn ..06/08/2023 .| (USA), INC. .eeeeereeeeinniaeeennns ..09/28/2023 .|LLC weeeieeeeeeeeeeeeies Jeeeeeninns 8,300,000 |....... 8,259,473 |....... 8,166,098 |......... 8,265,588 ....6,115 ... ...6,115 ... 0 0 e (99,490).......... (99,490)|..........116,620 |............ 8,674
91282C-HH-7 ...|UNITED STATES TREASLRY ........cooovvvvivnnn fevnnnnn ..06/27/2023 .| BNP_PARIBAS SEC CORP/BOND ...... ..09/28/2023 .| BOFA SECURITIES, INC .... |......... 10,000,000 |....... 9,931,250 |....... 9,791,797 |......... 9,936,847 .. 5,597 ... 00 (145,080)|........ (145,050)]....
0109999999. Subtotal - Bonds - U.S. Governments 18,300,000 18,190,723 17,957,895 18,202,435 0 11,712 0 11,712 0 (244,540) (244,540)
05522R-DG-0 ...[BACCT 2023-1 A = ABS ...cevvvviivviiinninnns [ eevnnnn ..06/08/2023 .|BOFA SECURITIES, INC ............ ..06/27/2023 .| TD SECURITIES (USA) LLC veeee.. 1,000,000 |.......... 999,774 |.......... 995,508 |... 999,779 20 [0 s [C374)] (4,271) L1730 |
14041N-GD-7 .. | COMET 2023-1 A - ABS .. ..05/17/2023 .|RBC CAPITAL MARKETS, LLC ..06/27/2023 .|BOFA SECURITIES, INC .... |. . eeeen. 2,199,496 |. 2,166,656 2,199,516 |... 0l s s . 9,454 |...
92867W-AD-0 .. [VALET 2023-1 A3 = ABS .....coevvvvvvnnvinnns fevnnnnn ..06/06/2023 .| BOFA SECURITIES, INC ............ ..06/27/2023 .|BOFA SECURITIES, INC .... |..........2,600,000 |....... 2,599,359 |....... 2,597,461 |......... 2,599,364 .0 ... L0 (1,903))....cu...s (1,903)|............ 5,801 |... .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,798,628 5,759,625 5,798,659 0 31 0 31 0 0 (39,034) (39,034) 16,985 0
2509999998. Total - Bonds 24,100,000 23,989,351 23,717,520 24,001,094 0 11,743 0 11,743 0 0 (283,574) (283,574) 253,071 24,453
4509999998. Total - Preferred Stocks 0 0 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

23,717,520

24,001,094

11,743

(283,57

4)

253,071

24,453




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

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
HMOPOO-10-2 .......... [HUO PArtners, INC. w.vviiioieiisieisiesssisisessossssssessssssssss s sssss s sss s ess s ess st ess s ens s enssessenssnssns | [, 95442 ... | | LTI 25,675,534
1399999. Subtotal - Common Stock - U.S. Health Entity 25,675,534

91747*-10-7 USABTE HUD, TNC. ettt b ettt s e es e st eb et et e e be e enen 30,148,992
91747@-10-5 USAble PPO Insurance Company 38,662,084
1599999. Subtotal - Common Stock - Non - Insurer 68,811,076
90334*-10-8 ........... [USAD & COTPOFAtiON ..u.vuieisesisssistesesi et es st et es st ens s 334,590,033

334,590,033
429,076,643

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

1999999 - Totals 429,076,643

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

SCHEDULE D - PART 6 - SECTION 2
3

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

0399999 - Total XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE USAble Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
Regions MK .ooeeeeeeeee e Little Rock, AR .ooeeieeeeieeeieeecieeeiees [ veeeeiee eieeeseeesiieee oo e [ 12,813
US Bank ... St. Louis, MO ... .355,246
Simmons First National Bank ... Pine Bluff, AR .. 9,554,162 |..
The Citizens Bank ........ . Batesville, AR 221,121 ..
FHLB Dal las Dallas, TX .oooeiioiierreeenreenseeesreeenne [ eveeniees e oo o e 1,004 |.
Bank of America Little Rock, AR .... 48,172,255 |..
Bank of America . Vadalia, MO ....... (6,253,112)|..
Bank of America . Willmington, DE . ..65,768 |..
US Bank Saint Paul, MN ..o [ e e scescenieis foeesieesieeni e e e e e s e sie s [oreeneeneeseesnnesneanes 2,817 |..
0199998 Deposits in ... 58 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 16,107 2,330,000
0199999. Totals - Open Depositories XXX XXX 228,859 0 59,462,163
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0
0399999. Total Cash on Deposit XXX XXX 228,859 0 59,462, 163
0499999. Cash in Company's Office XXX XXX XXX XXX 3,497

0599999 Total - Cash

XXX

228,859

59,465,660

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

1. January....o.. 59,247,535 4, 54,360,965 7. 56,959,048 10. October. ....55,543,047
2. February...|...ccooonnenns 8,363,866 5. 76,219,302 8. 71,101,946 11.  November... ... 56,912,208
3. March 39,802,253 6. 58,137,952 9. September 63,406,074 12.  December 59,465,660

E27
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Show Investments Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2023 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|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

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

............................ 134,946,443

8209999999.

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

134,946,443

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

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

134,996,443

667,978

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo




ANNUAL STATEMENT FOR THE YEAR 2023 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 ........ccooceiiiiiiees
Alaska ......ccooiiiiiiiiiin
AriZONA ..o
Arkansas .......c.ccoceeieiiiiiinnenn,

California .......ccoceveevieiiiinieenn,

Colorado .....
Connecticut

Delaware .........cccccooeeveniiiniicnnenns

© ©® NGO RN

District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
[CT=To] (o R

-
-

12, Hawaii .ccccoooveiiiiiiiiiiiccicees

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

20. Maine ....ccocooveiiiiiii e

21. Maryland

22. Massachusetts ...........c.ccceceueennne MA it ] s [ee e [V [V [V 0
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0

26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire ..........cccceeueunnee NH [ e ] e et [V [V [V 0
31, New JEersey ......coceeveevenieenienienns

32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies

36.  ONIO .oovveiiiieiie i
37. Oklahoma ... .
38, Oregon ....ccoevriiiiiiiiineeeees
39.  Pennsylvania ........ccccocoveeeenunns PA |t | e [raci e [V [V [V 0
40. Rhode Island .........cccovivieiereenne RI e cieis]| ettt [t [V [V [V 0
41.  South Carolina ........c..cccoeeurenee... SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD e ervve| e [t [V [V [V 0
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah ..o
46. Vermont .. .
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ............ccccceeuen. AS |t | e [t [V [V [V 0
53, GUAM oot GU e ervee| e [ee et (V1 [V [V 0
54.  Puerto RiCO .......cccovvuererereiiine PR |t ciiies] ettt ot [V [V [V 0
55. U.S. Virgin Islands ...........cccccceue.... VI oo e | oo [raciee e [V [V [V 0
56. Northern Mariana Islands ........... MP [ e | 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 148,206 143,209 50,000 50,000
DETAILS OF WRITE-INS
5801. Arkansas .........cceceveevereeviereieeeeees o ST.....|Workers' Compensation ........cccocoveeveveicericeoeeeecececeeeees e o 50,000 |..coovevenenen 50,000

5898. Summary of remaining write-ins for

Line 58 from overflow page ............., XXX e XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 50,000 50,000

E29




	JURAT
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3

