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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooveievriiiieieeie ettt enssaes e 191,649,196 |............. 5.176 |...... 191,649,196 |...coovovrine 0f.... 191,649,196 |............. 5.176
1.02 All Other GOVEIMMENLS ........ceveieieieieeiieeeeeeeeeeeeees et e 219,067,530 |..cvennvne 5.917 ... 219,067,530 |oecveeeeeceene 0f..... 219,067,530 |..cvcvenvne 5.917
1.03 U.S. states, territories and possessions, etc. guaranteed ...........c.cooeeer|ovevnne 6,888,768 |............. 0.186 |......... 6,888,768 |.......ccoceveen 0 | 6,888,768
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 5,064,638 |..............0. 137 |........ 5,064,638 |.......cooveurerenne 0fn. 5,064,638
1.05 U.S. special revenue and special assessment obligations, etc. non-
[ [UE= 1= T a1 (1T ISR US PR RUSPPR
1.06 Industrial and miscellaneous ...
1.07 Hybrid securities .............
1.08 Parent, subsidiaries and affiliates ............cccccceeeeieeieeeecieee e
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccccvevieiiieiiiiiiiiiii )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceeeevevevevevevereeeees e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
2.02 Parent, subsidiaries and affiliates ...........ccccoerrieninnneeneee e [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
2.03 Total preferred STOCKS .........ccviuiiiieeeieieieieieeeeee e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 652,095,188 |............ 17.613 |...... 652,095,189 |- 0f..... 652,095,189 |.......... 17.613
3.02 Industrial and miscellaneous Other (Unaffiliated) ........c.cccoovvveeeeieees o [ 0.000 [.eeeeveverriennee 0 feeeieeeens [OOSR (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnecccce (0] I 0.000 |.ooveeieeiees [0 (1 AT (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cooveernniieennneees oo [ 0.000 [.eeeeveverriennee 0 feeeieeeens (L R [ 0.000
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ..o
3.07 Closed-end funds ...........ccooiiiiii e
3.08 Exchange traded funds ............ccooiiiiiiiiiiccee e
3.09 Total commOn STOCKS ..........ccoiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [.eeeevveiriennee 0 feeeieeeens (L R [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.ceverriiiririeieieieeeeseseeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ..............ccueueverieeeereieereeeeeee e [V 0.000 [reeeeeereeeeeeeenes [V [0 () 0.000
5.03 Properties Neld fOr SAIE ............ccocvevieveuieeeriiireeeeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccorriieieiinnnnseeeeeesesesesee e e 167,850,001 |............. 4.534 |...... 167,850,001 |- 0f..... 167,850,001 |............. 4.534
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoeeeivenininnneeeeenene fooreecccccee [V 0.000 [.eeeevveiriennee 0 feeeieeeens [OOSR (O 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 3,949,189 |............. 0.107 |......... 3,949,189 oo [ 3,949,189 |............ 0.107
6.04 Total cash, cash equivalents and short-term investments .....................}...... 171,799,190 |............. 4.640 |..... 171,799,190 | 0. 171,799,190 |............. 4.640
7. CONTACLIOBNS ...ttt ettt sns [eese e eneeenenens [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
8. Derivatives (SChedUIE DB) .........c.cceieuiiiiriieieieieeeeeeeeieieee e e [V 0.000 [.eoeeveeiriennne 0 feeeieeeens [OOSR (O 0.000
9. Other invested assets (Schedule BA) ...........cccccueueieeeececeeeeeeeeeeee e eeeseeeas e 198,213,873 |.....c..e 5.354 |...... 198,213,873 | 0f..... 198,213,873 |............. 5.354
10.  Receivables for SECUMMES ..........ccruririiiieirieiiceeieeee e e 8,374,422 |............. 0.226 |........ 8,374,422 |.....ooe 0 fen 8,374,422 |............. 0.226
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ......cccccoiiiiiiiiiiiiiiicccee, 0
13. Total invested assets 3,702,338,000 100.000 | 3,702,338,000 0| 3,702,338,000 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOT YEAI ..........cceuiiriiiriiieieteteteest st sttt bttt se st e st sesese st sessesebebesesese e sees s besesesa e s sses e st esesese e ssssesene Seseeseeesennn 228,771,120
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cuiueueuiriiiriririete ettt sttt s st se et besesese e et e s s s sesese e ssssseesenesessinanas 31,263,105

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiiiiiieeeeeeeecee ettt seas seeeeaesebebebes et st neeeebeneees 0 e 31,263,105
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieieiiieieietetet ettt ettt et eae e st ae b et et e s ese s ee et et et eb et esess s es et et et et esesesees s es et es et et esesess s eseseseseseses ekt ebee et et et ettt b et 0

3.2 TOtAlS, Pt 3, COIUMN 12 ...iitiiietieietisice ettt b et ee bbb te b b4 £t E b b€ e R b £ h b o bbbttt e o s ensns e et e s st s s 0 e 0
AACCTUAI OF QISCOUNT .......cvovieececeet et eeecte et ee st cte et esenssaeaetesesesssaesetesesessesseesesesensssssesesasessesetesesaseesssesesasasensns et sesesnsesetesasaesesesesasesessnsesesesesassssnsesesesassnsns b s tacheb et et et taebebetennae 0

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ...oiieiieiieiiicecece ettt s s st s s s b2ttt s st et (7,950,182)

5.2 TOLaIS, PArt 3, COIUMN 9 ..ottt ittt f ettt bbbttt e (8,795,925) ......ccoc.c.... (16,746,107)
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... ..ottt b ettt et e st ea et sh e e sheeoh £ e be e bt e a bt ea bt ea et eae e £h e e ehe e b e e bt e a bt em bt embeembesaeeabeeas oemeeseeseesaeesteenteennens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ...........c.coiiiiuiiietieietie et et et stete et e st st te st et e s et ess et ess et essssess st ese st ese st esesebesssbensssessasessssessssens Seseseeseseneaen 45,074,245
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiee ettt e et eaeeeaeesa e e s e e et e s e e e aseea e e eaeeea e e ea e e s e e s e e aseemseeaeeemeeaneeeseeaseesees Sheeeaseessenseenseeseeseeneeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oviitieieiieieeeeetet ettt ettt et ae et e et s et et et e s e se e se e s et et eb et esess s eses et et et esesesnas s es et e s et e s esesess s es e st et et eses bbb ebee et st ne e e b bbbt 0

9.2 TOAIS, Pt 3, COIUMN 14 ..ottt ettt te e bt ee bbb te b b4t E b8 ee LR b £t h b e 2ot E ettt 2o s ensnssa et nnen e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt bbb bt E e E b £t E e E b £ ot b b £t E b et bbb e nsna et et s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieieieeee ettt ettt et eae e e e s e e s et e s e s e se s ee st a2 e s e s et eseseas s es s et e s e s e s e s ese s s es s et et esesess s es s s et se e bbb b eae ettt ne e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......cceciririririririerereririintsisietete et ss sttt sesese e e s s seseseseseeses cesesseseesenens 198,213,873
[DI=Te (011 o) =T W To o E=To (4 a 11 C=To IR= a0 To 0L OO 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciiiiiiiiiiioieieiieiiisissie ettt ettt be s s se e se st s b besese s e s s b et ebesane e s seseseanneninns 198,213,873

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovucueueueeeeeeececteteteeeseeeetetesesesssseaetesesessasaesesesesssesesesesasessssssesesesensssesesesasnsssntesesasensnsnen seesesesinas 3,456,546,569
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ocuiuiiiiuieiiteeiteeeiteteetete et et e et ete et et e e e teseeteasetese st eae st esessese et ebe s ebeasebess st essssesssaesessesessesessetensasensassennesennane 1,305, 159,197
ACCIUAI OF QISCOUNT .......cvvevie ettt eeecte et et eeece et teeeeeessaeae s et esenssseaesesesensssesesesssensssetesesesensssesesesesansesetesesessnsseetesses s snsetesasannsssesesasesnsnsnsesesansnenen ..1,861,177

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 (11,598,513)

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt .0

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt e a2 s e s s s s et s e s s s s s s enseeessnea (264,617,843)

4.4, Pt 4, COIUMN T Lottt ts s ee et s b8 b 8 b 8 h 28 h 8 b 28 h 28 h 28 h 8 £8 b8 s b s b s b es bbb e (92,470,569) .............. (368,686,925)
Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 .........o.oviiuiiiieeieeeeeeeee e oo e et e eeee e ee e eeea e ee e ee et ees st enseeen st ensseensseessseensseensseensseansseensseansseenasaananan 2seesseeasaeeaes 45,709,494
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueiiuiuiieeieeeeeeet ettt et e et et e s e s e e et ese et esseseasesessseseaseeseseenenen 1,051,216,258
DedUCt aMOTHZAtION OF PIEMIUM .........icececeeeeeecececeete e eeeeseeeteteeesseaetesesesesssasseseses s ssaseesesessssssseses s s ssssseses s s ssssesses s s ssanseses s s sssnsesasssssnseseses s ssnsnsnsnsas sesatsesesetasanas 8,185,128
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt cae et ettt et et e s s e s et e s e s s et e b et e s e esases s s e s et e b e s e s ese e es s s e s et e b et esese st eses s e s et eseseas st es s s et bk ebee et st st sa ettt beeeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt ettt e et e £t b e b et s b b ettt s b b et et taeae 2osensnseaesesesennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ouuiuieiieeeeceeececec ettt ettt et a s s s sttt ea e s e s e s as s s s e s et e s e s s s e s s sttt eseseseas s s st eseseseans febebeetettnenesaenebebeesanaens 0

8.4, Part 4, COIUMN 15 ...ttt ettt e b e ee e E b bt E b b eo b4 £ e E s £ oL E SR b et e e E bttt bbb e aeensnsna et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 L.ttt h £t h e E £t R b€ eh e h 4 £ e E b 2oL E b e £ oL b bt eo bbb e esensns et en s et en 0

9.2. Part 2, SECHON 1, COIUMN 17 ....vuiniiieeeeeeecece ettt et a ettt ea e s e s e ae s s s s s e s et e s ess s s s s s st et esesessasasas st eseseseans febebeseett et neaaebebebebsanaeae 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt b bttt s a et ettt bt e bttt s b bt ennas 2eemenananaesasas 57,304,545

9.4, PArt 4, COIUMN 13 ...oeeieieiieteeeee ettt ettt ettt et et et et et et et e s e se s eses et e 2 e b et essss s et s a2 et e s et eseseseesas et et e s et esesessesee e s e s et et eseas s s es s s et b b ebee et st neea ettt ebneeae e [ R 57,304,545
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiiiiiniiieseses e 66,934
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-0+10) ........occeuevererereerereeeeeeeeecteteteseeesseaetetesesesssaesesesesesssassesesesensssnsess seeseseninas 3,323,950,515
(DTt [ Tet i (o) =TI aTeT g F=Te o Ty (=T o IR= T4 ToT U OSSN 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ciueuiieeiececeeteeeeeeceete e eeectetetesesesseae st eses s s saetesesesssssaesesesesssssesesesassnsntesesessnsnsnen ceesesesiras 3,323,950,515
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......coooovveceeveeeeerccee e 191,649,196 |........c...... 170,178,468 |............... 190,916,929 |................ 195,439,194
Governments 2. CANAGA ..o 219,067,530 |..covcenvee. 209,166,721 |................ 219,548,547 |............... 222,230,000
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 410,716,726 379,345,189 410,465,476 417,669,194
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 6,888,768 6,810,799 7,517,501 6,215,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,064,638 5,004,300 5,608,113 4,750,000
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 504,818,232 471,573,698 522,071,641 488,244,943
Industrial and Miscellaneous, SVO 8. United States .....ccoovoeeeeeeeeeeeeeeeeee e 567,115,134 |............... 531,353,973 |..cveveeennn. 581,085,226 |................ 506,131,634
Identified Funds, Unaffiliated Bank 9. CaANATA ..o e 145,849,880 |................ 135,783,824 |................ 146,540,301 |................ 145,438,980
Loans, Unafilated Cortiicates of 10._ Other Countries 4,364,643 4,289,670 4,428,655 4,359,881
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 717,329,657 671,427,467 732,054,182 655,930,495
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,644,818,021 1,534,161,453 1,677,716,913 1,572,809,632
PREFERRED STOCKS 14.  United States .......cccceceveveecieeee e 0 [ [0 O 0
Industrial and Miscellaneous 15, CANAAA ...eveeeeeeeeeee e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States .......cccceeveveveceeerereeenecn ..1,672,788,631 |.. 1,672,788,631 |. 1,224,332,096
Industrial and Miscellaneous 21, CANAJA ... e 0 freeeeeeeeeee 0 freeeeeeeeeee 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 6,343,863 6,343,862 2,830,194
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,679,132,494 1,679,132,493 1,227,162,290
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 1,679,132,494 1,679,132,493 1,227,162,290
26. Total Stocks 1,679,132,494 1,679,132,493 1,227,162,290
27. Total Bonds and Stocks 3,323,950,515 3,213,293,946 2,904,879,203
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e O o 72,305,233 |........... 108,602,570 |............... 4,342,218 |............... 6,399,175

1.2NAIC2 ..
T3NAIC 3
TANAICA ..o
1.5NAICS ..
TBNAIC G ..o

1.7 Totals 0 72,305,233 108,602,570 4,342,218 6,399,175 XXX 191,649, 196 11 :6 235,141,715 14:0 191,649, 196 0

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

........... 149,934,422 |.............69,133,108 |.....ooviviiiiccc 0 [l 0 223,016,719 |....coovvvveienen. 13.5 [0 190,100,464 ... 114 (223,016,719 | 0

2.7 Totals 149,934,422 69,133,108 0 0 223,016,719 13:5 190,100,464 11 :4 223,016,719 0

GoIs

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

............... 2,679,683 |.............. 4,209,085 eeeeeenn...0, 888,768

............... 7,019,801 4|.......06,888,768

7,019,801 0:4 6,888,768 0

3.7 Totals 2,679,683 6,888,768

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

AANAIC T et () 5,064,638 |......cooovveerererereinnn (11 A (1 [V — D, 0. ¢ SR R 5,064,638 |......cocooveverernen 0.3 i 7,169,754 | (R 5,064,638 |......cocoovevereernnne 0
42NAIC 2 .. . .
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals 0 5,064,638 0 0 0 XXX 5,064,638 0:3 7,169,754 0:4 5,064,638 0

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

5ANAIC T oo 13,509,864 | 113,443,232 494,818,330 0 [ 412,199,691
5.2NAIC 2 ..o 0 o 3,152,690 |.............5,845,223 | ... 0 e O e XK 8,997,013 005 7,186,664 |....
53NAIC 3 Lo O L 0 e O e 0 e O o XK e 0 e 000 0.
54 NAIC4 .. L0 0.
BENAICS et O 0 , O 0
5.6 NAIC 6 0 848,258 0 XXX 848,258 0.1 897,934

5.7 Totals 13,559,864 116,595,922 105, 130,963 34,616,637 234,914,846 XXX 504,818:232 30.6 420,284,289




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

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

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

8
Col. 7 as a % of
Total Current Year

6. Industrial & Miscellaneous (Unaffiliated)

6.1 NAIC 1

6.2NAIC 2 ..
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS ..
6.6 NAIC 6

6.7 Totals

223,208,052
eeeceenen. 19,438,858 ...
.............. 2,805,140

.............. 4,250,099
...2,707,586 |..

9
Total from Col. 7
Prior Year

12
Total Privately
Placed (a)

523,444,470

.160,046,636 |....

55,802,570
...39,463,396

7. Hybrid Securities
7.1 NAIC 1

7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
75NAICS ..
76 NAICG ..

7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates

8.1 NAIC 1

8.2 NAIC 2
8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..
8.6 NAIC 6

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC 2 ..
9.3NAIC3 ..
9.4 NAIC4 ..
9.5NAICS ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAICS ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3 NAIC 3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

13.4 NAIC 4 ...

1 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 42,909,228 |........... 566,635,260 |........... 419,174,766 |............. 42,360,696 |...........358,914,993 |........ccoevvveveen. 0 | 1,429,994 ,943 |..oovveiiiee 887 [ XK e XXX e o 1,374,192,373 55,802,570
12.2NAIC 2 ... ) e 8,453,859 |... ...78,591,548 |.... ...2,707,586 |.. e ...39,463,396
123 NAIC 3 e [(c) Jp— 228,083 |.............. 2,805,140 |............. 2,885,842 |......cooveeeiieeean O o 152,870 | O e 6,071,935 oo 004 L XXX e e XK o3, 348,500 2,723,435
124 NAIC 4 o (D) il O 0 [ 274,900 | 146,606 ..o O e O e 421,506 ..o 0.0 [ XX e e XXX e foreeeeeeee  ATATTE 246,730
125 NAIC S e (D) il O 0 [(c) J— 153,731 | 000 [ XXX e oo XXX oo 193,731 [ 0
12.6 NAIC6 ... 0 0 848,258 (c) 848,258 . 0
12.7 TOtalS .o , 648,031,948 |........... 484,279,165 |............. 46,063, 146 , (b) 1,648,767,211 |.....coevennn 100.0 |............ D, 0., GO T D.0, 0. NN R 1,550,531, 080 ............. 98,236, 131
12.8 Line 12.7 as a % of Col. 7 3.1 39.3 29.4 2.8 21.8 3.6 100.0 XXX XXX XXX 94.0 6.0
13. Total Bonds Prior Year
13 ANAIC T e 23,600,999 |.......... 649,967,100 |.......... 388,984,836 |............. 35,444 108 |.......... 277,078,852 |........... 124, 714,517 |............ XXX evovereeee et XXX o0 1,499,790 ,412 . 8906 | 1,448,885,618 |............ 50,904,794
13.2NAIC 2 e 6,390,681 |............. 90,341,063 |............. 68,117,297 |.....ocoecc.e. 1,783,613 | 800,646 ..o O [ XK e XXX e e 167,233,300 | 1000 [ 151,754,632 |............. 15,478,668
13.3NAIC 3 e 0. 2,096,467 |...............3,411,788 |..... ..750,000 |.. ...3,113,855 |..

15.5NAICS ...
15.6 NAIC6 ...

13.5NAICS ... 0. 0 e O 0]. ) .. 0.
13.6 NAIC6 ... 0 0 897,934 (c) 897,934 . 897,934
137 TotalS ..o e 29,991,680 |........... 742,404,630 |........... 460,608,069 |............. 38,875,655 (b) 1,674,506,471 |........ccovveenneee 100.0 |........ 1,604,652,039
13.8 Line 13.7 as a % of Col. 9 1.8 44.3 27.5 2.3 100.0 XXX 95.8
14. Total Publicly Traded Bonds
TAANAIC T e 37,407,344 |........... 541,852,263 |........... 395,985,558 |............. 41,610,597 |........... 357,336,609 |....cccooerrrcrnnenn 0 [ 1,374,192,371 | 83.3 [ 1,448,885,618 |......................86.5 |........ 1,374,192,371
14.2NAIC 2 ... ..5,953,876 |... ...54,078,264 |.............50,118,963 |..... ..1,928,420 |..................297,859 |.............59,436,060 |........... 171,813,442 |......c.cccece..... 104 | 151,754,632 |....
T4.3NAIC 3 e 0. 2,164,926 |............... 1,030,705 .o 0 [ 152,870 | 0 3,348,501 | 022 [ 3,113,855 |....
144 NAIC4 ... 0 e 0 |oeeeenn 174,776 ... e 0 e O e O e TTATTE | 000 | 0f..
TAE5NAIC S oo [V 0 | 163,731 [ 0 foorereeeeeeeeeeeee O e 0 e 153,781 | 000 [ 0
T4B NAIC B ..o 0 0 848,258 897,934
14.7 TOtalS ..o e 43,361,220 |........... 598,095,453 |........... 447,463,733 |............. 44,387,275 |........... 357,787,338 |.............59,436,060 |........1,550,531,079 |......c.ceceeeenene.. 94.0 | 1,604,652,039
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 2.8 | 38.6 | 28.9 [ 2.9 [ 2801 e 308 [ 10000 [ XX K [ DA0,0 S
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.6 36.3 27.1 2.7 21.7 3.6 94.0 XXX XXX XXX 94.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e 5,501,884 |............ 24,782,997 ... 23,189,208 |.................. 750,099 |.............. 1,578,384 ..o 0 055,802,572 | 304 [..50,904,794 | 8L0 [ D9, GOV R 55,802,572
15.2NAIC 2 ... ..2,499,983 |... ...24,513,284 |.... .. 779,166 |.. ...39,463,396
15.3 NAIC 3
15.4 NAIC 4

15.7 Totals ..ccoeveveeiieeee,
15.8 Line 15.7 as a % of Col. 7

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

.8,229,950 |...
......................... 8.4

Section 12 0.5 3.0 2.2 0.1 0.1 0.0 6.0 XXX XXX XXX XXX 6.0
(@) Includes $  orroeeenene 55,315,452 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........cccecoeururrrnccnnns 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.

(c) Includes $

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

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

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

............ 3,949,189 ; NAIC2 $

0 current year, $

....... 0;

NAIC 3 §

......................... 0; NAIC4 $.oveeeeeeen 0

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

NAIC5 §..........




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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 .............cccoevieiincinciicinns e 0 s 72,305,233 |........... 108,595,348 |.............. 3,850,080 |...ovvvrerereeeieeen O [ XXX o 184,750,611 |...ooove 2 e 226,901,273 oo B 184,750,611
1.02 Residential Mortgage-Backed Securities ... L0 e 7,222 |. 492,188 |... . . ..6,898,584 |.. 0 .8,240,442 |... ...6,898,584 |.

1.03 Commercial Mortgage-Backed Securities .......... O o

1.04 Other Loan-Backed and Structured Securities ... 0 0
1.05 Totals 0 72,305,233 235,141,715

N

. All Other Governments

2.01 Issuer Obligations .............c.ccce.v... [ U 3,949,189 |.......... 149,934,422 B s 190, 100,465

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

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

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

2.05 Totals 3,949,189 149,934,422 69,133,108 0 0 XXX 223,016,719 13.5 190, 100,465 11.4 223,016,719 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........cceceeeeeeeeeeeeeeeaeeeeeieeieees e 0 [l 2,679,683 |.............. 4,209,085 |....coovvveeveineiens O [ 0 e XXX o 6,888,768 |.....cccvvvereen 0.4 | 7,019,801 oo, 0.4 | 6,888,768 |......ceeeene 0

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

3.03 Commercial Mortgage-Backed Securities .......... | 0 fociiiiies [V 0 0 [ 000 | 0

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

3.05 Totals 0 2,679,683 4,209,085 XXX 6,888,768 0.4 7,019,801 0.4 6,888,768 0

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccccooioiiiniiiieiiciniiiees fovveveeesesesieeeeens 0 o 5,064,638 |...ccooeiieiieins [V [V 0 D,0. & SRR TR 5,064,638 |.....covrveiiienne 0.3 [ooeiriene 7,169,754 | 0.4 [ 5,064,638 |...ccooeiieiieins 0
4.02 Residential Mortgage-Backed Securities ... . . .
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0

4.05 Totals 0 5,064,638 0 0 0 XXX 5,064,638 0.3 7,169,754 0.4 5,064,638 0

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

5.01 Issuer Obligations ...........ccccccceuee. B 13,559,864 |........... 106,498,916 |............. 99,043,212 |............. 10,004,679 |............. 11,060,295 |............ XXX oo [ 240,166,966 |.......ccovrvenenee 14.6 | 232,791,126 | 1329 240,166, 966
5.02 Residential Mortgage-Backed Securities ............ [, 0 240,451 |.. ..6,087,751 |.. 24,611,958 |... .223,854,549 |.... ... 254,794,709 |.. . 187,493,157 |... 254,794,709 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [ A 9,856,557 |vecveeiiieieieieies [0 T [0 R (V1 RO 6 ¢ R RS 9,856,557 |[.o.evveivieiiieene 0.6 [ [V SRR | N | I U 9,856,557
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 . 0 0
5.05 Totals 13,559,864 116,595,924 105, 130,963 34,616,637 234,914,844 504,818,232 30.6 420,284,283 504,818,232
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccccooioiioiiniiiiiiicciee e, 20,002,222 |........... 239,941,404 |........... 141,530,824 |.............. 4,017,586 .o 450,729 |........... D.9.0, CUNUNTI RN 405,942,765 |.....ocoovrvreren 24.6 |.......... 416,537,029 |.....cocveveecinnne 24.9 |.......... 326,715,786
6.02 Residential Mortgage-Backed Securities ... FE [V 0 [ 0 [ 346,003 |.....o.ne. 1,863,732 |........... D.9,9 TN R 2,209,825 | 0.1 oo (U RN 0.0 [oreiine 1,863,732
6.03 Commercial Mortgage-Backed Securities .......... [....ccoooeiiiiiennnn. [V 5,371,434 |............ 13,695,185 [.ocvcvevciinnne 594,006 |........... 115,437,599 |........... D.9.0, CUNUNTI RN 135,098,224 |......coovvvvivirnee 8.2 | 131,109,769 |...ocveeiiine 7.8 | 130,620,491 |.............. 4,477,733
6.04 Other Loan-Backed and Structured Securities ... 14,079,895 56,139,212 41,977,429 2,146,606 299,642 XXX 114,642,784 7.0 142,429,133 8.5 100,457,458 14,185,326
6.05 Totals 34,082,117 301,452,050 197,203,438 7,104,291 118,051,702 XXX 657,893,598 39.9 690,075,931 41.2 559,657,467 98,236, 131
7. Hybrid Securities
7.01 Issuer Obligations ............cccoveveveveueueeeieeeeeeeees [ 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 0
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............ccocveveveveueueeeieeeeeeeees [ 0
8.02 Residential Mortgage-Backed Securities ... L0
8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccocceveeveene |oviiiiiiiiiicieene 0
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

8.07 Totals 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 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 59,436,060 59,436,060 3.6 124,714,517 7.4 59,436,060 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 e (V1 TR 0.0 e [ 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 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceveeveeinceeieeieeeeiceieas foevenenn 37,511,275 ... 576,424,296 |............. 422,511,577 e 17,872,295 |..ocoveneee. 11,511,024 [t XK o 1,065,830,467 D.9.0 NI RUN D.9.0 NI RUNR 986,603,488 |.............. 79,226,979
12.02 Residential Mortgage-Backed Securities .......... [ooccoeevveonicnicenn0 o 240,451 |, 6,094,973 |..cooveunnene 25,450,239 |............. 232,117,455 ..o XXX i | 263,903, 118 D.9,0 SN D.0.% SN AR 263,557,025 |...cveuereienene 346,093
12.03 Commercial Mortgage-Backed Securities ........ .. 15,227,991 |, 13,695,185 |....cevveeene. 594,006 | 115,437,599 1440954 781 |88 e XXX e XXX i o 140,477,048 |......cocvenee 4,477,733
12.04 Other Loan-Backed and Structured Securities . |- . 56,139,212 41,977,429 ...299,642 114,642,784 |. ...100,457 458 |.............. 14,185,326
12.05 SVO Identified Funds .. 59,436,060 |. . 59,436,060 0
12.06 Affiliated Bank LO@NS ..........cccceverenenenenenenes Joeeeneeeneneieeeeeen 0 o0 o0 0 0 e XXX o0 o000 e XXX i o XXX i oo [V R 0
12.07 Unaffiliated Bank LO@ns ..........ccccovveneeneenieeniens foeviiniiniicc0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0
12.09 Totals 46,063,146 |............. 359,365,720 |.............. 59,436,060 |.......... 1,648,767,210 D.9.0 NI RUN XXX oo 1,550,531,079 |.............. 98,236,131
12.10 Line 12.09 as a % of Col. 7 39.3 2.8 21.8 100.0 XXX XXX 94.0 6.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccovevirerinerincineinens [revereenne 20,135,684 |............. 617,819,910 |............. 419,877,118 | 10,876,842 |.............. 11,809,894 |.....oooeee. XXXt foreereee XXX oo e XK [ 1,080,519,448 |...ccoveieee. 645 |l 1,038,153,170 |..ccvenveee. 42,366,278
13.02 Residential Mortgage-Backed Securities .......... 0. . 10,267,827 |.. .6,603,353 .25,848,816 |.. .153,013,603 195,733,599 |. ...204,382,303 |..

13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

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

18,490,837
.. 15,636,760

. 112,618,932
....... 469,492

131,100,769 |.
142,429,133 |.
124,714,517 |.

...127,910,916 |..
...109,491,132 |..
124,714,517 |..

(8,648,704)

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX

13.09 TOtalS ....oviiiiiiiiceeee [ 29,991,681 |............. 742,404,624 |............ 460,608,068 |............... 38,875,655 |............. 277,911,921 | 124,714,517 [t XXX [ XX o 1,674,506,466 |...........cceeere. 10010 | 1,604,652,038

13.10 Line 13.09 as a % of Col. 9 1.8 44.3 27.5 2.3 16.6 100.0 95.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccoeevrcvnnienncnncenns o 33,283,209 | 531,873,086 |............ 392,653,039 17,283,130 |......oeeeee. 11,511,024 .... 986,603,488 |.........ceoveuinnn 59.8 ... 1,038, 153,170 986,603,488

14.02 Residential Mortgage-Backed Securities .6,004,974 25,104,145 |.. .232,117,455 . 263,557,025 |. ...204,382,303 |. ... 263,557,025 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees

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

... 50,753,925

15,207.901 |.

11,090,200
............... 37,625,522

............. 114,158,859

.... 140,477,050
... 100,457,458

-...59.436.060 |.

127,910,916
100491 132

124,714,517 |.

140,477,050
100,457,458

. 59,436,060 |..

Section 12 XXX XXX 94.0 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations 42,366,278

15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities

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 ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

....... 4,477,731

.. 14,185,326 |.

(8,648,704)
....... 3,198,853

. 32,938,001 |.

................ 4,477,731
14,185,326

................ 8,229,950 |.............. 49,936,497 |.............. 36,815,429 |................ 1,675,871 .... 1,678,382
......................... 8.4 | 808 37D 1T R N
0.5 3.0 2.2 0.1 0.1 0.0 6.0 XXX XXX XXX XXX 6.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

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

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

3,949,189

3,949,189

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




N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PIIOT YEAI) .........uuiuiiuiiuiiuiitiite ittt ettt bbbt bbbt bbb b e bt bt bt e bt bt bt bbb 2eemme e e e e ese e e e e e e e e eaeneens
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumN 12 .........ccccooiiiiiiiiiiii e

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, ColuMN 14 ............co i e e
Unrealized valuation increase/(decrease):

I IS T= T (T o B I 07 ) LW 44 e A OO PPRTRPNS

3.2 SECHON 2, COIUMN MO ..ottt ettt h et b e b e bttt eh e b s e b e b e s e b et e h et eb e s s eaese et 2400880 A R e R Lo R oA L e b e R e e b e b e e b e b e ass esbesesese s ese st s et
SIS T el N o T S I | U i 4 1= | PR

Total gain (loss) on termination recognized, Secti

Considerations received/(paid) on terminations,

Amortization:
7.1 Section 1, Column 19 .....ocoveeeeeieeeeee R ...
7.2 SeCHON 2, COIUMN 27 .ottt eu et om et Lt st e b et st e e b e s b s bbb et et ebesesese s ese s s e e st
Adjustment to the book/adjusted carrying value of hedged item:
8.1 :SECHON 1, COIUMN 20 ...ttt b b e bbb b d bt b et bbb e e b e he et S0 e R oA e e R e At e b e s s e bbb
LIS T= Ty (T I 07 ) 144 12 O OO
Total foreign exchange change in book/adjusted carrying value:
Lo B IS T= T (T o B I 07 ) [T 4o e - OSSP PRTPNS
9.2 SECHON 2, COIUMN 20 ...ttt et h bt h b e b et b e e et b e h e b e s e b e b e s e b et e h et eb e st eaess et 2400800 A R e R L e R e AL e b e R b e b e b e e b e b e ats ebesebese s ese et
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8F7+849) .....oiuiiiiiiiiiiiii ittt ettt sttt e h e s b e e b e e beebeen se e et
[DT=Te [N Let g ToTgEoTo [ T T=To I EoT T S,
Statement value at end of current period (LINE 10 MINUS LINE T7) ....iiiiiiiiiii ittt be e s b e e bt e bt e a bt e ab e ea et she e sheeeb e e ebeebe e beembeenbean Soemeeseeaeeseease et e enseaaeens

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIOr YEAI)........cuiuiiiieieieiet ettt ettt et et e e sees Saeeseeee e e an e s e e ae e een 0

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)
Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ............cccrueieiiiiieiieieieis ceesesie e 0
3.12 Section 1, COIUMN 15, PrIOT YEAN .......cveveviriiiirisieieiereee st iesereene ceteesesesssseseseesesae e nenees 0 e 0

Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, CUIrENt YEAr MINUS .......ceviiriieieieieieeeiesieieies ceeeeeneneseseenenenes (17,698)
3.14 Section 1, COIUMN 18, PHOF YEAT ......cucviviiieerirereiieieeeeceete e tesssenens csteesesesnenesessesesseneseeees 0 e (17,698) ..ooveree (17,698)
Add:

Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MinuUS ..........cccceiiiiiiiiis corieieie e 0

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 19, current year to date MiNUS ..........cccccovveririrircie cevvrenirereneieneees (17,698)

3.24 Section 1, Column 19, Prior YA PIUS .......cciiiiiiiiiiiiinisi s senes ceresiesie e 0

3.25 SSAP NO. 108 AQJUSTMENES ..o s e

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........cceeveererrirrenenn 140,508
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o, 0

4.22 Amount recognized (Section 2, COIUMN 16) ......ccccoeriririrreereiiiiiis ereverierereieeeens 140,508

4.23 SSAP NO. 108 AJUSEMENLS .....ueimiiiiiiiiiciee e eesre e

Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS IN PIOT VAT ........ciiiiiiiiiteie ittt bbb bbb bbb b e R bbbt bbbt bt bbbt ab e 2eseese e e e e e e e e e nanas 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PrIOF YEAI ..........cuiiiiii ettt 2esee e s e e e s eanas 0
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) .......iiiiiiiiiieii ettt Saeese e 0

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

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

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 . ..o iuiuititrieietetteteteee e ts ettt eeesseeee e e seaeseeeeeese e esee et e e ee e e eseeeeeeeE £ eseEeeee e e e eseEea e e s eeaeseEeeesesasansnbebats  febbssaseseesssasasriseetanas 0
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe ..............c.cceereieieieieieieeeeees coereresseeeiennenens 160,000
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e e s s s s s s et et eseasan s s sesesesesnannnensseneneenenss s 160,000
Part D, SECHON 1, COIUMN B ...ttt et et e e eseseeee e e esesesesee e e s eseeeeee s e sesesee a2 e e seeeseeee e e seseeeeesasansnaesesesasmansnsess  febbassasessesssssassereatanas 0
Part D, SECHON 1, COIUMN 7 ...ttt et et es e eseseee e e eseseeesee e e s eseeesee a2 e aesesee a2 e e s e s eses a2 a2 nseseeeees s nsnaesesesasnsnsnaess  febbessaseseesesasasnereannas 0
Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.oueuiuiiieeeiiecietetceeeeee ettt s e s s sesss s s s sesesesnenensnsneeiene s 160,000

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt ettt e e st e e e e e ea e e s e e s e e ae e ea s e e aeeem e e es e e ea e e st e naeenseenseanseentesneennnenneannen

Part D, SECHON 1, COIUMN O ......iiiiiiii ettt ettt s a2 e s s s e s s e s s e s et s s s s ensesnsenes febseebseetaseenses 219,188

Part D, SECHON 1, COIUMN 10 ..ottt s e ss s s e s e e s s e s e s s s e s e s e s e s s s et s s e s ens et nsesensesnse eebesnsiesisiesneas (136,365)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...c.oviiiiiiiieicieieececeee ettt esssss s sesesessnenensnsneneeeenee s 8,349

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...ttt ettt ettt te bbbt ee bbb £ ee bbb £ et E b b e bbbttt bbbt ebes febebssisnsne et esss s neneennas 0

Part B, SECHON 1, COIUMN 20 ......uiuiuieiuieetieetisetsisetsisesess et sseeses s eseaees s ees e ss b e eb £ e e s e e ee £t b e e b £ ee st e et bbb tb et ntans oebesiebesecsesecnees 502,350

Part D, SECHON 1, COIUMN 12 ...ttt eiee febsiebesesaesecrnes 502,350

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeee et nennenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

Schedule E - Part 2 - Verification - Cash Equivalents

NONE
Schedule A - Part 1 - Real Estate Owned
NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

SI15, EO1, E02, E03, E04, EO05, E06
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [BLACKSTONE REAL ESTATE PARTNERS X, L.P. ...... [...ccccns NEW YORK ..eeeeveeeeeiiniiiiiiiiiinns founnnnns NY......... THE BLACKSTONE GROUP ........ccceeeieiiiiees fovvvnnnnn ceveeennnn ....06/30/2022 ... |...... LN [\ [ [\ [ [V [V [V [V 0f.... 9,500,000 |...... 0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 0 0 0 0 0 9,500,000 | XXX
BBGOOD-HR-2 .. [PIMCO GLOBAL CREDIT OPPORTUNITIES FUND ........ [...cccunt NEWPORT BEACH .....evvns feriiins CAueeeene PACIFIC INVESTMENT MANAGEMENT COMPANY . [o...evvvs woveeeenn ....03/01/2021 ... |...... LSRN 50,000,000 |...... 59,120,766 |...... 59,120,766 |........ 4,820,417 ...l [V O, [V O, [V O, [V O, [V O, 0f..... 0.000
BBGO15-1M-6 . [ XANTIUM PARTNERS FUND L.P. ...ooovvrriiiiiiiinnies [ STAMFORD ...vvvvvvvvevinrernnnnnnnnns fornnnnnns [ P TUDOR INVESTMENT CORP ......ovvvvvvvnnnninns forneeeees eeveeinans ....01/28/2022 ... |...... [ 25,000,000 |...... 24,942,031 |...... 24,942,931 |.......... (57,089)|.cvvvvvennnnes [V O, [V O, [V O, [V O, [V O, 0f..... 0.000
ARROWSTREET INTERNATIONAL EQUITY ACHI ex US
BBGOOL-G7-9 . [TRUST FUND CLASS F oo [ BOSTON +.vvvvvvvvnniinniiiiiiiiiianns ARROWSTREET ...evvvvinieeiiriiiieeeciiiiis frreeeeees eeeeeiians ....06/31/2021 ... |...... 6. 75,000,000 |...... 66,608,913 |...... 66,608,913 |...... (6,955,474)|.......0uvnnn. 0 0 (VN O U R 0.000
BBGOOD-B6-4 .. [NUMERIC MAN GROUP EM ALPHA FUND NEW YORK ... MORGAN STANLEY ...02/01/2021 ... .... 55,000,000 |...... 42,042,771 |...... 42,042,771 |...... (5,077,545) ] O | O [ O e O e O e O e 0.000

BBGOOF-Q7-1 . | AQUILINE TECHNOLOGY GROWTH FUND 11 . .04/11/72022 ..

NEW YORK . .| AQUILINE CAPITAL PARTNERS . 1,967,670 |. .1,679,249 1,679,249 ..(287,519) 0.000
BBGOOD-SS-8 .. | ARDIAN CO-INVEST VI ... NEW YORK . ARDIAN ..... .06/18/2022 .. .. 437,507 |. ... 275,534 .. (157,799) 0.000
BBG00Z-41-4 .. |KKR North America Fund XII1 . NEW YORK .. .|KKR Investment Management LLC .. .06/25/2021 .. 1,585,115 |. 1,502,788 ... (82,327) 0.000

CAYMAN SLANDS ..

oo ocoooo
oo ocooooo
oo ocooooo

BBG010-GG-4 . | CARLYLE PARTNERS VII| .| CARLYLE INVESTMENT MANAGEMENT LLC ...... e-08/15/2022 .| e 2,198,568 ... 2,040,921 |... .. (152,866)|... JRUSU |  A 0.000
000000-00-0 . |BV FUND XI, L.P. ....... BOSTON ..... BV INVESTMENT PARTNERS )-...07/01/2022 ... |...... ...20,000,000 |...... 0.000
000000-00-0 . |CD8R ASSOCIATES XII ... wee [ereeeen | DELAWARE . CLAYTON, DUBILIER & RICE .. . wo|--07/26/2022 .. ... ...20,000,000 |...... 0.000
000000-00-0 . |BIF V tuviveiiirieiienienienienienienieniesiesnennennes | ceceeeane NEN YORK ..veevererenicnicnieens BROOKF [ELD ASSET MANAGEMENT .....oeevrers |ouciecis woveeenene ....09/30/2022 ... ]...... 0 0 0]....15,000,000 |...... 0.000
2599999. Joint Venture Interests - Other - Unaffiliated 211,188,860 198,213,873 198,213,873 (7,950, 182) 0 0 0| 55,000,000
6099999. Total - Unaffiliated 211,188,860 198,213,873 198,213,873 (7,950, 182) 0 0 0| 64,500,000
6199999. Total - Affiliated 0 0 0 0 0 0 0 0

6299999 - Totals 211,188,860 198,213,873 198,213,873 (7,950, 182) 0 0 0 0 0] 64,500,000 XXX
1.

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

1A 1AL .0 1B..§.. ...0 1C.8..

1B 2A.. 0 2B..§.. 0 2C..$..

1C 3A.. ...0 3B..§.. ...0 3C.$..

1D 4A ...0 4B..§ .. ...0 4C.8..

1E 5A .0 5B..$.. .0 5C..$..

1F 6. 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM 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
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 or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

BBGO15-1M-6 ......... XANTIUM PARTNERS FUND L.P. ...ccooviiiiiiiiiiinnns STAMFORD TUDOR INVESTMENT CORP ....01/28/2022 ...|...... 4 25,000,000 [veveveeereireiriniiiiieeennn0 0 e 0.000
BBGOOF-Q7-1 . ..| AQUILINE TECHNOLOGY GROWTH FUND 1 .. [NEW YORK ... ....| AQUILINE CAPITAL PARTNERS ....04/11/2022 .. 3. 1,972,924 |. .
BBGOOD-SS-8 . ..| ARDIAN CO-INVEST VI .....evvrnnnnnee ... | NEW YORK ... ....| ARDIAN ..... ....05/18/2022 .. . 444,607 |.
000000-00-0 . ..|KKR North America Fund . |NEW YORK ... .|KKR Investm . ....06/26/2021 .. 3. ,585,115 |.
BBG010-GG4 ......... CARLYLE PARTNERS VI 11 CARLYLE INVESTMENT MANAGEMENT LLC ...03/15/2022 ... |...... | P TN 2,260,459
2599999. Joint Venture Interests - Other - Unaffiliated 31,263,105
6099999. Total - Unaffiliated 31,263,105
6199999. Total - Affiliated 0

31,263,105
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM 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
ARROWSTREET INTERNATIONAL EQUITY ACHI ex US
BBGOOL-G7-9 ..... TRUST FUND CLASS F BOSTON ARROWSTREET . 05/31/2021 ..[. 06/28/2022 ..|... 29,179,076 [... (4,179,076)].... ... (4,179,076))......ccveeenn 0 [ 25,000,000 25,000,000
BBGOOD-B6-4 ..... NUMERIC MAN GROUP EM ALPHA FUND .... .. | NEW YORK .| MORGAN STANLEY .......... . |- 02/01/2021 ..|. 07/29/2022 ..|... 24,606,993 |... (4,606,993)|. ... (4,606,993)]... K 20,000,000 |.
BBGOOF-Q7-1 ..... AQUILINE TECHNOLOGY GROWTH FUND I .. |NEW YORK Y. .| AQUILINE CAPITAL PARTNERS . |- 0471172022 ..|. 05/27/2022 . ... 6,156 |... (902)|. ... (902)]... ....5,264 |,
BBGOOD-SS-8 ... ARDIAN CO-INVEST VI oooeeeeiiiiiiiis NEW YORK ..o e ] R ARDIAN . 05/18/2022 ..[. 11/29/2022 . [........ 1,274 |........ (4,174)|.... L0 0 [ [CIRTLD] N | [ 7,100
BBG010-GG—4 ..... CARLYLE PARTNERS VIII .ooovveeeieieeieeeeeeee CAYMAN ISLANDS ...oooevveiiiiiiies Jovveeiieeee i CARLYLE INVESTMENT MANAGEMENT LLC ...... . 03/15/2022 ..|. 09/29/2022 .......... 66,672 |........ (4,780)..00vennnnnnnns [V [0 [V OO [C4:10)) N | I A 61,891
2599999. Joint Venture Interests - Other - Unaffiliated 53,870,171 (8,795,925) 0 0 0 (8,795,925) 45,074,245 45,074,245 0 0 0 0
6099999. Total - Unaffiliated 53,870,171 (8,795,925) 0 0 0 (8,795,925) 45,074,245 45,074,245 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 53,870,171 (8,795,925) 0 0 0 (8,795,925) 0 45,074,245 45,074,245 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM 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
912810-TC-2 ..... UNITED STATES TREAS L LAFE e 3,836,875 [...71.4510 |.............. 3,715,452 |...oovvnnnnnns 5,200,000 |.....ccvunnnns 3,850,030 [.oeeivvnenninens (VI R K (51T R | I R | R RO 1[0 I RN 3.960 ....11/03/2022 ...|....11/15/2041 ...
912828-3F-5 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...92.1710 |... ....12,489,171 |.... 13,550,000 |.. ...13,226,427 0 e 61,281 L0 00002250 |- 2.770 . ....02/07/2018 ...|....11/15/2027 ...
912828-3I-8 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...94.0420 |........eennns 2,821,260 |.... ... 2,994,423 O 984 L0 [0 000002.750 | 2.780 ... 82,500 [....03/13/2019 ...|....02/15/2028 ...
912828-4V-9 ..... UNITED STATES TREAS ... .. 1.AFE ..|... L..94.1910 |ooeeeennnnnnns 4,709,550 |.... ....4,954,016 O e 7,390 [0 feeeiiiiel0 2,875 | 3.050 .. 143,750 |....10/02/2018 ...|....08/15/2028 ...
912828-68-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ... 92.4450 |......ooennnns 8,320,050 |.... .... 8,965,948 O 5,082 [0 [0 000.2.625 |l 2.690 .. 236,250 |....03/06/2019 ...|....02/15/2029 ...
912828-6F-2 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...95.0030 |... 999,538 O e 139 0 feel0 22,500 |- 2.510 ... 25,000 |....03/14/2019 ...|....02/28/2026 ...
912828-6L-9 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...94.2550 |... ....6,700,686 O e 14,418 |0 [0 000002250 |l 2.480 .. 151,875 |....04/17/2019 ...|....03/31/2026 ...
912828-78-0 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...92.8000 |... .... 1,499,909 O e 25 o0 [0 el 10875 | 1.870 . 28,125 |....06/28/2019 ...|....06/30/2026 ...
912828-U2-4 ..... UNITED STATES TREAS .. 1.AFE .. ...92.4800 |. .1,215,722 |.. .0 .2.750 . 25,000 |....02/06/2018 ..
912828-V9-8 ..... UNITED STATES TREAS .. 1.LAFE .. ...93.0820 |. . 2,476,145 |.. .0 . 2.490 . 56,250 |....08/01/2017 ..
912828-YB-0 ..... UNITED STATES TREAS .. 1.AFE .. .. 86.8000 |. A . 1,599,549 |.. .0 ......0.600 . 24,375 |....09/30/2020 .. .
912828-YG-9 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...91.5150 |..ccomnnnnnnns 4,575,750 |.... ....5,011,689 0 e (3,009) [veeeeeeeen0 o0 el 1625 | 1.560 . 81,250 |....10/02/2019 ...|....09/30/2026 ...
912828-Y0-7 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...91.3000 |....ccvvnnnnns 4,784,120 |.... ....5,396,048 0 [ (40,334) L0 o0 sl 1625 | 0.830 . 44,809 |....05/16/2022 ...|....10/31/2026 ...
912828-79-4 ..... UNITED STATES TREAS ... .. 1.AFE ..|... 1,497,070 |...85.2420 |.....cceeeen 1,278,630 |.... ... 1,497,478 JLO I U < A FORRUURRRRR | R FEUUPRRRRRPIN | N SO N4 4 I AU 1.520 . 22,500 |....10/19/2021 ...|....02/15/2030 ...
912828-IN-3 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .... 22,010,547 |...86.1280 |... ....18,948,160 |.... ...22,006,603 JLOJ R (R[N N N RPN o I SN | 4[4 I AN 0.490 ....06/29/2020 ...|....04/30/2027 ...
912828-20-6 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .. 20,168,828 |...79.1600 |... ....16,623,600 |.... ...20,287,189 O el 91,741 0 0]l 0.625 | 1.100 ...09/16/2021 ...|....05/15/2030 ...
912828-7V-5 ..... UNITED STATES TREAS ... .. 1.AFE ..|... 1,657,348 |...85.5500 |... . 1,411,575 |.... .... 1,654,790 LU R (105X N N N RPN o I SN | 4[4 I AN 0.430 ....07/23/2020 ...|....06/30/2027 ...
91282C-AB-7 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .. 999,531 ]...90.2530 |... 902,530 |.... 999,753 O e 95 0 fl0 10022202250 |- 0.250 ....08/31/2020 ...|....07/31/2025 ...
91282C-AD-3 UNITED STATES TREAS ... .. 1.AFE ..|... 2,981,484 |...84.8510 |... .. 2,545,530 |.... ....2,987,725 O 2,645 |oninnl0 [0 0000000375 |l 0.460 ...08/18/2020 ...|....07/31/2027 ...
91282C-AV-3 . UNITED STATES TREAS .. 1.LAFE .. .. 995,391 |...79.9530 |. ..799,530 |. ....996,303 |.. .0 .0.920 ....12/18/2020 .. 11/15/2030
91282C-BL-4 ..... [UNITED STATES TREAS .. 1.AFE .. . 29,016,016 |...81.5270 |. .24,458,100 |. 29,187,250 |.. .0 .1.480 ...02/26/2021 .. 02/15/2031
91282C-BT-7 ..... [UNITED STATES TREAS .. 1.LAFE .. 1,713,943 |...89.6400 |. .. 1,747,980 |. 1,726,666 |.. .0 .4.580 ....10/20/2022 .. 03/31/2026
912820-BZ-3 ..... [UNITED STATES TREAS .. 1.AFE .. . 12,468,555 |.. 86.7810 |. .10,847,625 |. 12,475,696 |.. .0 .1.280 ...05/12/2021 .. 04/30/2028 ...
91282C-CC-3 ..... [UNITED STATES TREAS .. 1.LAFE .. 2,486,273 |...94.1360 |. .. 2,466,363 |. 2,514,374 |.. .0 ......3.280 ....09/08/2022 .. 05/15/2024 ...
912820-CS-8 ..... UNITED STATES TREAS ... .. 1.AFE ..|... 4,947,266 |.. 81.1170 |.............. 4,055,850 |.... ... 4,953,659 O e 5,038 [0 [0 0l 12250 | 1.360 ....00/23/2021 ...|....08/15/2031 ...
91282C-DH-1 ... UNITED STATES TREAS ... .. 1.AFE ..|... ...2,979,100 |...93.3510 |eeruennnnnnns 2,940,557 |.... .... 3,006,197 0 feeeeennn 27,098 o0 feeeeiiiiieeel0 0020202750 |- 3.280 ....08/29/2022 ...|....11/15/2024 ...
912820-EP-2 ... UNITED STATES TREAS ... .. 1.AFE ..|... . 20,391,406 |...92.1870 |... ... 18,437,400 |.... ...20,377,095 O e (14,31 0 [0 ]00002.875 | 2.640 ...07/29/2022 ...|....05/15/2032 ...
91282C-EY-3 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .. 881,540 |...96.8750 |... ....882,960 O e 1,420 o0 e l0 0222232000 |- 3.550 ....09/08/2022 ...|....07/15/2025 ...
912820-FY-2 ..... UNITED STATES TREAS ... e | TAFE L .. 306,761 ]...99.3510 |... 303,021 |.... ....306,741 Ol (20) eeeiieeenn0 o000 3,875 ). 3.780 ...11/28/2022 ... |....11/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 184,016,751 | XXX 163,538, 128 184,750,609 0 XXX XXX XXX
01F022-61-8 ..... UMBS TBA 30YR ...cevveniiiiiiiieeecceiieeeccevieeeens o8 e | s CAFFE e 430,000 |...84.7960 500,000 |.eeevvrnnniennnns 430,000 (U R N R | I R | R RO~ 1 I RN 3.750 ....12/22/2022 ...|....01/15/2051 ...
01F040-41-2 ..... UMBS TBA 15YR .. .. 1.F FE ..|... ...97.5350 |... . 500,000 |.. ....492,188 O e 0 e l0 002224000 |- 4.230 ....12/19/2022 ...|....01/15/2038 ...
21H022-61-4 ..... GOVT NATL MTG . .. 1.F FE ..|... .. 86.7810 |... . 500,000 |.. ....438,867 O 0 0 [0 00022.500 |- 3.530 ....12/06/2022 ...|....01/20/2052 ...
21H030-61-7 ..... GNVATT JUMBO TBA 30Y ... .. 1.F FE ..|... ...89.1600 |... 891,607 |.... .1,000,000 |.. ...918,203 O i 0 feenl0 0222232000 |- 3.700 ....12/16/2022 ...|....01/15/2052 ...
361790-2V-9 ..... GNMA PASSTHRU MA7988 . .. 1.F FE .. ...89.2690 |. .. 433,457 |. 429,799 |.. .0 .4.830 ... 11/14/2022 .. 04/20/2052 ...
361790-7K-8 ..... GNMA PASSTHRU MA8098 . .. 1.F FE .. ...89.1830 |. ..445,919 |. 451,269 |.. .0 .3.810 ....12/06/2022 .. 06/20/2052
361790-J0-2 ..... GNMA PASSTHRU MA7471 . .. 1.F FE .. ...83.9630 |. ..798,124 |. 943,758 |.. .0 .2.080 ...01/13/2022 .. 07/20/2051
361791-JS-8 ..... GNMA PASSTHRU MA7473 . .. 1.F FE .. ...89.6270 |. .. 453,456 |. .446,885 |.. .0 .4.020 ....10/14/2022 .. 07/20/2051
361790-0B-7 ..... GNMA PASSTHRU MA7650 . .. 1.F FE .. ...89.4980 |. ..424,491 | .455,342 |.. .0 ......3.590 ....06/07/2022 .. 10/20/2051 ...
361790-R2-6 ..... GNMA PASSTHRU MA7705 .... .. 1.F FE ..|... . ...86.8030 |... 395,254 |.... ....427,131 O 2,295 |0 000002 2.500 |- 3.380 ...06/19/2022 ...|....11/20/2051 ...
361790-Y9-3 ..... GNMA PASSTHRU MA7936 ... .. 1.F FE ..|... .. 442,582 |.. 86.8070 |... 436,623 |.... ....442 582 O 0 0 [0 00022.500 |- 3.500 ....12/12/2022 ...|....03/20/2052 ...
36179X-FK-7 ..... GNMA PASSTHRU MA8270 ... .. 1.F FE ..|... .. 503,248 |. 100.7760 |... ....503,248 O e 0 [0 0022050500 |- 5.400 ....11/28/2022 ...|....09/20/2052 ...
36179X-HI-9 ..... GNMA PASSTHRU MA8345 . .. 1.F FE ..|... 453,047 |...92.0180 |... ...453,125 O 176 feinnl0 [0 000232500 |- 4.260 ...10/06/2022 ...|....10/20/2052 ...
36207K-WC-0 ..... GOVT NATL MTGE ASSN .. .. 1.F FE ..|... s . 102.1120 |... O feeiin 16 0 [0 0020272500 |- 7.520 ...09/17/1999 ...|[....09/15/2029 ...
38383A-BJ-2 ... GNMA REMIC TRUST ....ccevvvnviiiinnnnnniiniinnnnnnnnnnnnns fone von oneeens | veeeeenes CAFFE el 66 |....0.0330 0 fooeeiiiiieee ) |0 o0 111000020 . (5.670)[MON ..o Jovenniiivinnninniienn fooiiiiiiiiniiiiinannns ...08/31/2022 ... |....01/20/2050 ...
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38383C-3X-6 ..... GNMA REMIC TRUST LFFE e 5,420 |....1.6070 |ocovriiirrnnnnnns FC T [T N [V 5,161 |, (O R 1 I AU | Y AU | B RN 0.915 |...... 1.500 | MON ..... ....00/12/2022 ...|....11/20/2051 ...
38383C-FR-6 ..... GNVA REMIC TRUST . .. 1.F FE ..|... ....1.6060 |... L. 3,473 ... 0. ...5,372 JLO I O (1[5 FORRRRRRt | B ISP | ) AU 0.915 |..... (7.040)] MON ... ....09/08/2022 ...|....10/20/2051 ...
38383P-NA-5 ... GNMA REMIC TRUST . .. 1.F FE ..|... ....1.5670 |... Ll 6,171 ) 0. ...8,897 LU R (72 (1) N N | I RPN | ) AN 1.442 ... 46.570 [MON ..... ...09/06/2022 ...|....03/20/2052 ...
38383R-FV-4 ..... GNMA REMIC TRUST . .. 1.F FE ..|... ....1.9560 |... 2,612 ). 0. ... 3,686 O e (M2) 0 o0 e 1.792 |..... 44.360 [ MON ..... ....09/07/2022 ...|....04/20/2052 ...
38383R-IA-1 ..... GNMA REMIC TRUST . .. 1.F FE ..|... . ....1.4%0 |... ...5,121 ). 0. ... 7,570 LU R 2"+ ) N N I RPN | ) AN 1.542 |..... 49.140 [ MON ..... ....00/02/2022 ...|....04/20/2052 ...
38383T-2H-5 ... GNMA REMIC TRUST . .. 1.F FE ..|... ...8,565|....1.0880 |... .. 4,970 ... 0. ...8,416 O e (149) |0 o0 e 1.702 |..... 80.100 | MON ..... ....09/06/2022 ...|....07/20/2052 ...
38383T-YC-1 ..... GNMA REMIC TRUST . .. 1.F FE ..|... . 17,087 |....1.6120 |... ...18,699 |.... 0. LU SR (£ N PO | I RPN | ) AN 1.030 |[..... 61.900 [MON ..... ....11/01/2022 ...|....07/20/2052 ...
38383Y-AV-4 ..... GNMA REMIC TRUST L FFE e 2,863]....1.2990 |..ievruiiiiiiinnnns 2,25 [0 0 0 fooeereeeeeen () |0 o0 [ 1.315 |..... 73.050 [MON ..... ...09/20/2022 ...|....08/20/2052 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 6,900,178 [ XXX 6,640,340 7,379,194 6,898,587 0 2,998 XXX 19,810 41,881 XXX XXX
0109999999. Total - U.S. Government Bonds 190,916,929 | XXX 170, 178,468 195,439, 194 191,649, 196 0 311,698 XXX 792,221 2,451,278 XXX XXX
013051-DT-1 ..... ALBERTA PROV ... voo |- 1.DFE ..|... ...94.4900 |......oennnnnt 2,929,209 |.... 3,193,171 [0 | (26,521) |. V) I RO 5,886 |... ... 68,200 |....12/14/2021 ...|....06/01/2026 ...
013051-Dii-4 ..... ALBERTA PROV ... woo |- 1.DFE ... ...94.8510 |....oovnnnnnns 4,742,560 |.... +..5,249.811 [0 | (54,514) |. D....... .. 11,008 |... .. 127,500 |....10/01/2021 ...|....06/01/2027 ...
013051-EG-8 ..... ALBERTA PROV .- 1.DFE ..|... ...87.8120 |... ... 1,421,735 . 28,700 |....02/19/2021 ...|....06/01/2030 ...
01306Z-CU-3 ..... ALBERTA PROV MEDIUM TERM .. 1.DFE .. ...98.2750 |. . 1,999,569 |.. . 57,000 |....01/18/2012 .. 01/19/2024
013062-CV-1 ..... PROVINCE OF ALBERTA .. 1.DFE .. ...93.9620 |. .969,5% |.. . 14,500 |....08/12/2022 .. 09/20/2029
11070T-Ad-7 ..... BC PROV ... .. 1.BFE .. ...94.8220 |. A 2,736,164 |.. . 62,100 |....10/01/2019 .. 06/18/2026 ...
11070T-AL-2 ..... BC PROV ... .. 1.BFE ..|... ...94.8950 |.......oeennns 4,744,790 |.... ....5,141,331 .. 127,500 |....01/12/2022 ...|....06/18/2027 ...
135087-H2-3 ..... CANADA GOVT ... .. 1.AFE ..|... ...93.6980 |.......oounnns 5,153,390 |.... ....5,520,722 ..100,000 |....07/04/2022 ...|....06/01/2028 ...
135087-J3-9 ..... CANADA GOVT ... .. 1.AFE ..|... . ...94.1360 |... ....27,487,975 |.... . ...28,073,488 .. 375,750 |....10/03/2022 ...|....06/01/2029 ...
135087-L9-3 ..... CANADA GOVT ... .. 1.AFE ..|... .... 13,629,210 |...91.1890 |... ....13,021,832 |.... ...14,280,000 |.. ...13,736,885 ... 92,800 [....05/27/2022 ...|....09/01/2026 ...
135087-M8-4 ..... CANADA GOVT ... .. 1.AFE ..|... .... 14,995,020 |...91.4110 |... ....15,082,815 |.... ...16,500,000 |.. ...15,156,926 .. 103,125 |....06/24/2022 ...|....03/01/2027 ...
135087-M9-2 ..... CANADA GOVT ... .. 1.AFE ..|... .. 2,908,860 |...96.1900 |.............. 2,885,727 |.... ....3,000,000 |.. .... 2,943,030 ... 11,250 |....04/28/2022 ...|....02/01/2024 ...
135087-N6-7 ..... CANADA GOVT ... .. 1.AFE ..|... . 16,982,520 |...93.8180 |... ....16,887,348 |.... .. 18,000,000 |.. ...17,001,694 .. 191,250 |....12/06/2022 ...|....12/01/2029 ...
135087-N8-3 ..... CANADA GOVT ... .. 1.B FE ..|... 971470 | 8,743,266 |.... ....8,802,022 ....12/06/2022 ...|....09/01/2027 ...
135087-N9-1 CANADA GOVT ... .. 1.BFE .. ...97.8500 |. ..7,828,024 |. .7,880,802 |.. ....10/03/2022 .. 08/01/2024
13509P-GF-4 . CANADA HOUSING TRUST . .. 1.AFE .. ...93.5650 |. ..2,806,962 |. 2,923,181 |.. ....04/05/2022 .. 03/15/2028
13509P-GS-6 . CANADA HOUSING TRUST . .. 1.LAFE .. ...94.4270 |. .. 7,554,192 |. . 8,409,236 |.. .. 1172472021 .. 12/15/2028
13509P-HD-8 . CANADA HOUSING TRUST . .. 1.AFE .. ...90.4860 |. ..2,714,598 |. 2,747,281 |.. ....10/03/2022 .. 09/15/2029 ...
13509P-HJ-5 ..... | CANADA HOUSING TRUST . .. 1.LAFE .. ...95.6510 |. ..3,826,048 |. .4,000,000 .3,843,771 |.. ...12/06/2022 .. 12/15/2024 ...
13509P-HX-4 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... ...90.2400 |.......oonnnn. 4,963,222 |.... .5,500,000 |.. .... 5,385,505 ....12/14/2021 ...|....12/15/2026 ...
563469-UJ-2 ..... MANITOBA PROV .. .. 1.EFE ..|... ...95.5460 |......ouunnnnt 4,299,597 |.... .4,500,000 |.. ....4,748,701 ....11/19/2020 ...|....06/02/2026 ...
563469-UP-8 ... MANITOBA PROV .. .- LEFE ... ...94.9730 |... .1,800,000 |.. ....1,829,779 ....02/07/2022 ...|....06/02/2027 ...
614852-PH-8 ..... MONTREAL QUE ... .- 1.DFE ..|... ...97.0180 |... .1,000,000 |.. .... 1,050,932 ....07/02/2020 ...|....09/01/2025 ...
614853-DS-5 ... MONTREAL QUE ... ... 1.DFE ..|... ...95.6110 |... ....1,057,238 ....07/08/2020 ...|....09/01/2026 ...
62620D-AK-7 ..... BC MUNI' FINANCE .. 1.AFE ..|... ...93.1290 |... ... 2,259,212 ...07/02/2020 ...|....06/01/2025 ...
669827-GA-9 ..... NOVA SCOTIA PROV . .. 1.CFE .. ...92.99%0 |. ..929,966 |. ....944,600 |.. ....12/06/2022 .. 06/01/2027 ...
68323A-CG-7 ..... ONTARIO PROV .. 1.DFE .. ...98.8100 |. ..1,976,206 |. 1,984,533 |.. ....12/06/2022 .. 06/02/2024
68323A-DM-3 ..... ONTARIO PROV .. 1.DFE .. ...95.1200 |. . 12,365,665 |. 12,979,800 |.. ....02/22/2021 .. 06/02/2026
68333Z-AE-7 ..... ONTARIO PROV .. 1.DFE .. ...93.2170 |. ..932,177 |. ... 961,167 |.. ....08/11/2022 .. 06/02/2029
68333Z-AJ-6 ..... ONTARIO PROV .. 1.EFE .. ...92.4700 |. .. 3,236,482 |. . 3,477,589 |.. ....02/02/2022 .. 02/01/2027 ...
68333Z-AN-9 ..... ONTARIO PROV ... voo |- 1.DFE ..|... ...88.2330 |...ccovnnnnnns 6,617,475 |.... .... 7,165,694 ...04/05/2022 ...|....09/08/2027 ...
74814Z-ES-8 ..... QUEBEC PROV woo |- 1.DFE ... ...99.1850 |.....cvvnnnnns 1,983,702 |.... .... 1,992,761 ....12/06/2022 ...|....09/01/2024 ...
74814Z-EV-1 ..... PROV OF QUEBEC ... .- 1.DFE ..|... ...96.7950 |..ccovnnunnnns 9,897,319 |.... . ...10,324,517 ....09/17/2019 ...|....09/01/2025 ...
T48142-EX-T ..... QUEBEC PROV ...uviiiivvenniiiiiininniinniinninnenecinnnnnnes fone ven | oneeees | ieeeeenns .. 1.DFE .. ...95.3540 |....ooonnnnns 11,442,516 |.............12,000,000 |............. 12,133,517 ...04/02/2020 ... |....09/01/2026 ...
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748142-FB-4 ..... QUEBEC PROV ..evvviiiviiiieeceniiieeeccrnineeecvvninnee foee ven | oeeeeen | s LADFE L 10,469,650 |...95.4980 |.............. 9,072,310 |oeurierinnnnn 9,500,000 |............. 10,190,185 |ovvveenvvveennnnn0 oo (143,202) |0 o0 002,750 ., 1.140 |NS ...... 261,250 |....12/14/2021 ...|....09/01/2027 ...
T48142-FF-5 ..... QUEBEC PROV . e | vevevnen | 1D FE Ll 1,105,632 |...90.6770 |... .1,100,000 |.. 1o 1,105,008 |...oeeeeenieenn0 e (624) [0 feeel0 0022222300 - 2.220 [Ms ...... . 25,300 |....02/02/2022 ...|....09/01/2029 ...
891288-DK-5 ..... TORONTO ONT .eevvveniiiiiienniiiiinnninieeinnnnsieacnnnns foan oae coveene | eeveeenen | 1O FE L 1,785,919 |...96.5930 |... .. .1,675,000 |.. L. 1,726,378 |0 e (24,059) |0 0002450 ). 0.970 |FA ...... . . . 41,038 |....07/02/2020 ... |....02/06/2025 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 219,548,547 | XXX 209, 166,721 222,230,000 219,067,530 XXX XXX 974,137 3,295,376 XXX XXX
0309999999. Total - All Other Government Bonds 219,548,547 | XXX 209, 166,721 222,230,000 219,067,530 XXX XXX 974,137 3,295,376 XXX XXX
13063D-KD-9 ..... CALIFORNIA ST .. voo |- 1.CFE ... .. 2,076,076 |. 112.8460 |.............. 1,935,309 |.... 1,715,000 |.. e 1,939,382 o0 e (35,812) [0 e l0 0022050000 - 2.530 (A0 ...... ... 21,438 |... . 85,750 |....01/10/2019 ...|....10/01/2030 ...
13063D-LF-3 ..... CALIFORNIA ST .. v |- 1.CFE ... .. 1,228,870 |. 113.8950 |....eevnnnnnns 1,138,950 |.... .1,000,000 |.. LGB 0 e (21,799) [0 [0 0000050000 . 2.420 (A0 ...... ... 12,500 |... .50,000 |....03/07/2019 ...|....04/01/2030 ...
880443-BS-4 ..... TENNESSEE ST ENERGY v |- LLFFE ... 1,184,200 |. 103.3010 |o.eeueeeennnnn 1,083,010 |.... .1,000,000 |.. e 1,069,374 |0 e (17,583) [0 o0 0nl.5.250 . 3.220 [MS ...... ... 17,500 |... . 52,500 |....10/08/2015 ...|....09/01/2026 ...
882723-5Y-1 ..... TEXAS STATE ceveeee | eeeeeeee | LAFE L ...1,839,465 |. 106.2240 |.............. 1,593,360 |.... .1,500,000 |.. ....1,610,309 [.ooeeiiiinnnnnn0 |oeeinnnn (40,813) [0 o0 00050500 . 2.540 [FA ...... ... 34,375 ... . 82,500 |....01/06/2017 ...|....08/01/2025 ...
93974D-24-0 ..... WASHINGTON ST ...iiieeiieeeeennieeeeeennineesennnnnes o vee | nnnees 1 s L ABFE | 1,188,890 |. 111.0170 |......cccene 1,110,170 [..oovvnnnnnnns 1,000,000 |....ooeeennnnn 1,120,925 [.....oovvveeenn 0 oeeennnn. (15,056) foeeeeeeeeeeen0 foeeeeiinieeeeen 0 [.2.2.5.000 ... 3.080 [FA oees oeeniieieeenes 20,833 |.oeeuiiannes 50,000 |[....03/15/2018 ...|....02/01/2030 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 7,517,501 [ XXX 6,810,799 6,215,000 6,888,768 0 (131,083) 0 0 XXX XXX XXX 106,646 320,750 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 7,517,501 | XXX 6,810,799 6,215,000 6,888,768 0 (131,033) 0 0| XXX XXX XXX 106,646 320,750 XXX XXX
343136-30-8 ... FLORIDA STATE TURNPIKE AUTH A e [ 1.CFE Ll . 101.0730 |... 1,010,730 |.... .1,000,000 |.. 1,026,310 |eeevveeeeeeennn0 e (16,859) [0 Jeveiieieeeeeennl0 fe.205.000 ... 3.180 |J ....... ... 25,000 |... ... 50,000 |....01/15/2014 ...|....07/01/2024 ...
348815-PD-7 ..... FORT SMITH AR WTR & SWR REVENUE . e [ LFFE L . 108.6770 |... .2,000,000 |.. 2,191,564 |..ooveeeeennnnn0 oo (37,180) |0 feiniiiiinnn 0 1400005.000 | 2.830 (A0 ...... .... 30,000 |... ..100,000 |....08/28/2018 ...|....10/01/2027 ...
414005-UK-2 ..... HARRIS CNTY TEX .. e | LA FE L . 106.0400 |... ... 750,000 |eevunneee....810,947 [0 e (20,378) [0 e l0 022205000 - 1.950 [AO wevvvn Joeemenieeeeene 9,375 |... . 37,500 |....04/07/2016 ...|....10/01/2027 ...
64966L-KP-5 ..... NEW YORK N Y 1. .. 1.CFE ..|... . 102.4730 |... .. .1,000,000 |.. 1,035,817 0 e (35,707) |0 o0 ...00.5.000 . 3.270 [MS ...... .... 16,667 |... . 50,000 |....03/13/2014 ...|....03/01/2025 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 5,608,113 | XXX 5,004,300 4,750,000 5,064,638 0 (91,119) XXX XXX 81,042 237,500 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 5,608,113 | XXX 5,004,300 4,750,000 5,064,638 0 (91,119) XXX XXX 81,042 237,500 XXX XXX
010609-FD-2 ..... ALABAMA ST PUB SCH & .- 1.BFE ..|... 1,226,000 |. 106.4870 |... .1,000,000 |.. 1,128,856 |.eevvvnnieeeennn0 feees (45,116) [....eeevvveeeen0 Joeeeiiiiieeeeennl0 |10022.5.000 ... 0.420 [MN ..ocee oeeemnneeeeenes 8,333 |... .50,000 |....10/23/2020 ...|....11/01/2025 ...
018411-UA-4 ..... ALLENTOWN PA CITY SCH DIST .. .. 1.EFE ..|... . 111.0500 |... .. 750,000 |evvenniieennnn. 867,077 [ooniiiiiiiininn 0 e R VAYZK) N A | R RPN | ) AR 1[04 A 2.240 [FA ...... ... 15,625 |... . 37,500 |....06/05/2019 ...|[....02/01/2029 ...
02765U-GA-6 ..... AMERICAN MUNI PWR-OHIO INC OH REV .. |- LFFE L . . 102.0850 |... .1,000,000 |-...eeeeeenn 1,083,511 [ooeeeiiiiiiei 0 e (14,147) feeeeeeeeeeee 0 eeeeiiieeeeennl0|10222.5.000 ... 3.330 [FA ...... .... 18,889 |[... .50,000 |....06/28/2018 ...|....02/15/2027 ...
02765U-PZ-1 ..... AMERICAN MUN PWR OHI |- LFFE ... .. 1,606,514 |. 102.0300 |... 1,428,420 |.... .1,400,000 |.. 1,471,052 (63,012) foeeevvvvnnnnnn0 Joeviiiiiennnnnnn00000.5.000 .. 0.460 |FA ...... ... 26,444 |... . 70,000 |....11/03/2020 ...|....02/15/2024 ...
04109F-BA-5 ..... ARKANSAS ST DEV FIN AUTH HOSP REVENEU .. .. 2.AFE ..|... . 103.1020 |... 1,081,020 |.... .1,000,000 |.. 1,034,553 (15,778) feoeeeeeeeneeen0 e l0 |10222.5.000 ... 3.270 [FA ...... .. 20,833 |... 50,000 |....12/17/2014 ...|....02/01/2025 ...
047870-LW-8 ..... ATLANTA GA WTR & WAS .. 1.CFE ..|... . 104.1190 |... 1,796,053 |.... 1,725,000 |.. 1,872,777 [R<[0J0:<IC) N (R | R RPN | I AR 144 I A 0.310 . 86,250 |....10/26/2020 ...|....11/01/2024 ...
091096-ML-8 ..... BIRMINGHAM AL WTRWKS BRD WTR REVENUE . |- 1.CFE ..|... . 110.1700 |... 1,432,210 |.... .1,300,000 |.. 1,424,259 (22,755) |vvveeeeeeennn0 o0 1022225000 ... 2.930 .65,000 |....10/25/2018 ...|....01/01/2028 ...
09182N-BR-0 ..... BLACK BELT ENERGY GA .... .. 1.BFE .. ...97.5250 |. 1,828,594 |. .1,875,000 . 2,253,244 |.. ..(39,386) | . 1.560 . 75,000 |....04/14/2021 ..
113073-AJ-9 ..... BROOKHAVEN GA DEV AU .... .. 1.CFE .. . 111.5350 |. ..334,605 |. . 300,000 .351,075 |.. (8,775) |. .1.740 . 15,000 |....07/18/2019 ..
114894-XH-6 ..... BROWARD CLNTY FL ARPT SYS REVENUE .. 1.F FE .. . 106.0690 |. ..1,060,690 |. .1,000,000 1,126,464 |.. ..(20,131) | ......2.610 .50,000 |....11/08/2017 .. .
118217-CK-2 ... BUCKEYE OHIO TOB SET |- 1L.FFE ... . 106.5710 |... 1,332,138 |.... .1,250,000 |.. .... 1,527,767 (41,139) |-eeveeeeeeennn0 e l0 1022225000 ... 1.370 . 62,500 |....02/26/2020 ...|....06/01/2029 ...
13013J-AP-1 ..... CALIFORNIA CMNTY CHO ... .. 1.EFE ..|... ...98.4690 |... 984,690 |.... .1,000,000 |.. ....1,197,020 (21,319) |eeveeeeeeennnn0 e l0 ].024.000 ... 1.540 . 34,222 |....09/10/2021 ...|....02/01/2052 ...
13062T-H7-2 ..... CALIFORNIA ST |- 1.CFE ... . 120.0670 |... .1,000,000 |.. ....1,287,178 (27,004) [-oeeeeeeeneeeen0 Joeeeiiiieeeeeenl0 1enn.5.250 |- 1.950 . 52,500 |....01/02/2020 ...|....08/01/2032 ...
13063D-08-4 ..... CALIFORNIA ST ... 1.DFE ..|... . 110.6090 |... . 500,000 |.. 5 (9,889) |0 feniiinnnn 0400052000 . 2.130 . 13,472 |....03/10/2022 ...|....04/01/2035 ...
160853-VD-6 ..... CHARLOTTE-MECKLENBER ... .- 1.DFE ..|... . 114.7260 |... . ..930,000 |.. e (8,079) |oeeeiiieeeeenn0 [0 ].22.5.000 ... 3.040 . 52,700 |....06/02/2021 ...|....01/15/2049 ...
167560-SS-1 ..... CHICAGO IL MET WTR RECLAMATION DIST .. ... 1.CFE ..|... . 101.7660 |... 1,017,660 |.... .1,000,000 |.. (31,667) [.ooeeevvvvnnnnn0 Jovviiiinnnnnnnnnn0[0000.5.000 ... 1.740 .50,000 |....06/08/2016 ...|....12/01/2023 ...
167560-VX-6 ..... CHICAGO ILL MET WTR .. 1.CFE ..|... . 115.5930 |... 1,155,930 |.... .1,000,000 |.. ....1,279,210 (33,309) |-evveeeeeeennnn0 oo l0 ]...225.000 ... 1.280 . 49,167 |....11/17/2021 ...|....12/01/2030 ...
167593-ML-3 ..... CHICAGO ILL O HARE INTL A |- LFFE ... . 100.0000 |... 2,000,000 |.... .2,000,000 |.. ....2,000,000 (20,369) |..evvvneeeeennnn0 foeeiiiiiinnnnn 0100025000 ... 3.950 ..100,000 |....10/23/2013 ...|....01/01/2023 ...
167593-QF-2 ..... CHICAGO IL O'HARE INTERNATIONAL ARPT RE .. 1.F FE .. . 102.9330 |. 1,029,330 | .1,000,000 1,087,952 |.. .. (18,137) | .3.030 .50,000 |....10/30/2018 .. 01/01/2025
167727-WL-6 ..... CHICAGO ILL WST MUNICIPAL .1.GFE .. . 103.3170 |. .. 1,291,463 |. . 1,250,000 .1,204,728 |.. ..(21,340) | .3.140 . 62,500 |....08/02/2018 .. 01/01/2027
181000-0Z-6 ..... CLARK CNTY NEV HWY I ... . .. 1.DFE .. . 114.5810 |. .. 1,890,587 |. . 1,650,000 . 1,823,476 |.. ... (4,080) | 23,400 | JJ e [ 41,250 e 0 [....10/13/2022 .. 07/01/2030
181059-N4-4 . CLARK CNTY NEV SCH D .eveveeeeviniieeeccvniin e ecevnian fan e .| 1.EFE .. . 114.2150 |. ..713,844 | ..625,000 775,764 |.. ..(18,926) |. .1.560 . 31,250 |....06/10/2020 .. 06/15/2030 ...
181059-UL-8 ..... CLARK CNTY NEV SCH D .eeeeeeeeeie e e eeee e e e fren e .. 1.EFE .. . 100.8660 |. .. 1,840,805 |. . 1,825,000 . 1,846,360 |.. ..(46,106) | ......2.400 ...12/06/2016 .. 06/15/2023 ...
181117-FD-9 ..... CLARK CNTY WASH PUB ... UV (U A 0 I < =R 1,731,487 . 102.0090 [..eevvvennnn 1,540,336 |.... . .. .... 1,580,028 . [CIeTrZ: ) N (AR | R RPN | I AR 144 I AN 0.350 ....10/26/2020 ...|....01/01/2024 ...
187145-GT-8 ..... CLIFTON TX HGR EDU FIN CORP REV .......eevevvenereennn foonvon]nnnnne]| onnennnns L ABFE | 1,231,090 |. 107.3530 |....cceeunnnns 1,073,530 [..ooieeeennnnn 1,000,000 |.....oceennnnn 1,098,791 |ooovvniinaeeees (U (25,956) |-vvvnneeeeeenna0 foeeeiiiiinnn 0 ].....5.000 |...... 2.150 50,000 |....08/18/2017 ...]....08/15/2026 ...
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19648F-KF-0 ..... COLORADO ST HLTH FACS AUTH REVENUE ........vvvvvvnnnnsfoee e eeeeein | s L 2AFE L 1,263,130 |. 109.2270 |.............. 1,002,270 [ooeeriiennnn 1,000,000 [...oeerennnnn 1,180,107 |oveenevvvivnnnnd e (25,295) |oveiniiieennnnl0 o0 e 5.000 |...... 2.060 ...08/08/2019 ...|....08/01/2029 ...
20772K-HZ-5 ..... CONNECTICUT ST .- 1.DFE ..|... .. 967,090 |. 101.6060 |... .1,000,000 |.. 967,370 e o280 |0 [0 4.000 |...... 4.330 ....11/09/2022 ...|....01/15/2036 ...
20774Y-6V-4 ..... CONNECTICUT ST HEALTH & EDL  MUNICIPAL ... |- .G FE ... . 105.2360 |... ... 850,000 |.. ..904,649 |ooeiiiiiiinnn0 [ (B778) |0 [0 5.000 |...... 3.700 ....11/02/2018 ...|....12/01/2028 ...
207758-G8-0 ..... CONNECTICUT ST SPL T ... .- 1.DFE ..|... . 115.2490 |... .1,000,000 |.. e 1,252,811 [0 e (21,549) [0 [0 5.000 |...... 1.880 ....08/02/2022 ...|....11/01/2034 ...
207758-2T-3 ..... CONNECTICUT ST SPL T ... |- 1.DFE ... ..631,977 |. 114.4570 |... ... 510,000 |veveniieennnnn802,791 [0 e (11,496) [0 |0 [ 5.000 |...... 2.290 ....05/20/2020 ...|....05/01/2031 ...
231266-MK-0 ..... CURATORS UNIV MO SYS ... .. 1.BFE ..|... .. 1,379,610 |. 116.5180 |...eennnneenn 1,165,180 |.... .1,000,000 |.. e 1,297,145 [0 e (36,226) [0 [0 e 5.000 |...... 1.040 ...09/14/2020 ...|....11/01/2030 ...
232769-K0-1 ..... CYPRESS-FAIRBANKS TE ... .. 1.AFE ..|... . 115.5660 |.............. 1,444,575 |.... .1,250,000 |.. AT 0 e (7,2089) [0 [0 5.000 |...... 3.000 ....07/20/2022 ...|....02/15/2035 ...
249182-18-0 ..... DENVER CITY & CNTY CO ARPT REVENUE .. 1.F FE ..|... . 107.4130 |.oeeeennnnnnns 2,148,260 |.... .2,000,000 |.. e 2,204,981 [0 e (31, 119) [0 [0 5.000 |...... 3.090 ....08/15/2018 ...|....12/01/2028 ...
249183-XW-9 . DENVER CO CITY & CNTY COPS ~ MUNICIPAL .1.BFE .. . 106.9580 |. .. 2,663,254 |. . 2,490,000 .2,670,546 |.. .5.000 |......2.760 ....08/09/2018 .. 06/01/2029
29270C-P7-4 ..... [ENERGY NW WA ELEC REVNUE MUNICIPAL .1.CFE .. . 105.4900 |. .. 2,420,996 |. . 2,295,000 . 2,477,999 |.. .5.000 |......2.600 ....09/30/2015 .. 07/01/2026
34073T-FY-8 ..... FLORIDA SST HIGR EDUCLTNL FACS FINAN AU .. 1.G FE .. . 103.4750 |. ..725,000 770,289 |.. ......5.000 |......2.140 ....04/13/2016 .. 04/01/2025 ...
34160P-EP-0 ..... FLORIDA ST DEPT MGMT .. 1.BFE ..|... . 115.0680 |... .1,000,000 |.. 1,804,995 [0 e (837,832) [0 [0 e 5.000 |...... 0.950 ...07/15/2021 ...|....11/01/2030 ...
38122N-YZ-9 ..... GOLDEN ST TOBACCO SECURITIZATION CORP C ... .. 1.B FE ..|... . 106.0650 |... .1,000,000 |.. n 1,062,377 o0 e (24,811) o0 [0 e 5.000 |...... 2.330 ...06/22/2017 ...|....06/01/2025 ...
38122N-ZA-3 ..... GOLDEN ST TOBACCO SECURITIZATION CORP C ... .- 1.BFE ..|... . 108.5860 |...cevvunieeeeennn 97,727 | 90,000 |oeeeiniieeeeennn 97,508 el 0 e (2,083) [0 o0 e 5.000 |...... 2.440 ....06/07/2017 ...|....06/01/2026 ...
39081J-AT-5 ..... GREAT LAKES MI AUTH WTR SPY SYS REV .. |- LFFE ... . 103.1980 |.............. 1,031,980 |.............. 1,000,000 |.............. 1,040,175 |..c..ceerrnnenni0 |oreiennnn (26,040) [oenennneennnnnn oo l0 e 5.000 |...... 2.260 ....10/14/2016 ...|....07/01/2024 ...
407287-ME-8 ..... HAMILTON CNTY OHIO S |- 1.DFE ... . . 107.9130 |... . reeeereneeeen 1,997,280 [0 e (65,262) |eeeeeeeeen0 o0 e 5.000 |...... 1.050 ....12/03/2020 ...|....12/01/2030 ...
432342-DM-2 ... HILLIBOROUGH CNTY FL SOL WST & RESOURCE ... ... 1.DFE ..|... .. 1,216,600 |. 105.5830 |... .1,000,000 |.. O e (22,494) |0 0 5.000 |...... 2.490 ....11/02/2016 ...|....09/01/2026 ...
44244CNT-0 ... HOUSTON TX UTILITY SYS REVENUE .. 1.CFE ..|... . 110.5020 |... 889,541 |.... ... 805,000 |.. 946,404 JU Y O (27,961) [-oeeeeeeeneeee0 el s 5.000 |...... 1.270 ...08/21/2019 ...|....11/15/2027 ...
45203H-A2-8 ..... ILLINOIS FIN AUTH REV .. 1.CFE ..|... . 103.8410 |... 2,076,820 |.... .2,000,000 |.. ....2,081,222 O | (44,806) [..vvvvvvvvnnnnnn0 |0 [, 5.000 |...... 2.600 ....08/06/2014 ...|....10/01/2024 ...
45204E-XW-3 ..... [ ILLINOIS ST FIN AUTH REVENUE 1AFE . 3,655,110 |. 108.6640 |. .. 3,259,920 |. .3,000,000 . 3,372,662 |.. .. (56,405) |. .5.000 |......2.740 ....08/30/2017 .. 01/01/2029
45204F-EG-6 ..... ILLINOIS FIN AUTH RE .... 1FFE .. 1,720,980 |. 102.1690 |. .1,500,000 . 1,584,506 |.. .5.000 |......0.860 ....09/18/2020 .. 05/15/2050
452227-MZ-1 . | ILLINOIS ST SALES TAX REVENUE MUNICIPAL .. 1.EFE .. 1,789,856 |. 107.4090 |. .1,600,000 1,704,937 |.. .5.000 |...... 3.400 ....10/16/2018 .. 06/15/2027
452252-NX-3 .| ILLINOIS ST TOLL HWY .... .|..1.DFE .. 1,266,500 |. 112.3320 |. .1,000,000 1,198,232 |.. .5.000 |......2.270 ....11/06/2019 .. 01/01/2031 ...
45470Y-EX-5 ..... [ INDIANA FIN AUTH HEA . |- 1.CFE .. 1,028,170 |...97.5920 |. .1,000,000 01,026,511 |.. eeenn2.250 |......2.140 ...07/02/2019 .. 12/01/2058 ...
45505M-MF-0 ..... INDIANA ST FIN AUTH ... .. 1.DFE ..|... .. 1,704,038 |. 117.4540 |... .1,485,000 |.. 1,696,134 |oooevvnnneenn0 [ (7,908) o0 [0 5.000 |...... 3.400 ....06/27/2022 ...|....10/01/2033 ...
45506D-TE-5 ..... INDIANA ST FIN AUTH REV 1.B FE . . 105.5530 |... .1,230,000 |.. 1,304,566 |.eevvvnnieeeeennn0 [ (22,787) |0 [0 e 5.000 |...... 2.920 ....05/08/2015 ...|....02/01/2026 ...
462466-FN-8 ..... IOWA ST FIN AUTH REVENUE MUNICIPAL .. | LEFE L . 105.6140 |... .1,000,000 |.. 1,000,331 |oovevenneeennn0 [ (27,769) |0 [0 5.000 |...... 2.000 ....05/20/2016 ...|....08/15/2026 ...
46613P-2E-5 ..... JEA FLA WTR & SWR SYS REV ... |- 1.CFE ... . 102.6940 |... .1,480,000 |.. 1,537,202 [ooeeeeeeenneeenn0 e (31,508) |0 o0 e 5.000 |...... 2.720 ....06/26/2014 ...|....10/01/2024 ...
472628-RB-4 ..... JEFFERSON CNTY AL ... 1.DFE ..|... . 107.4770 |... ... 750,000 |.. LU R ;< < ;<) N N | I RN | ) AN 5.000 |...... 0.910 ....09/07/2021 ...|....09/15/2032 ...
49474F-JX-9 KING CNTY WASH |- TAFE L . 104.5760 |... 1,045,760 |.... .1,000,000 |.. 1,066,757 JU Y O (25,679) |-vvveeeeeeennns0 feeeiiiiii 0 e 5.000 |...... 2.230 ...01/13/2015 ...{....07/01/2025 ...
517845-0H-7 . LAS VEGAS VY NEV WTR . .. 1.CFE .. . 111.7450 |. .. 4,659,767 |. .4,170,000 5,111,465 |.. .(169,732) |. .5.000 |......0.740 ....11/10/2020 .. 06/01/2028 ...
542691-DB-3 ..... [LONG IS PWR AUTHN Y .... .. 1.F FE .. . 115.0240 |. ..1,248,010 |. .1,085,000 . 1,401,735 |.. ..(39,508) | .5.000 |......1.030 ....08/06/2020 .. 09/01/2031
544435-2E-9 .|LOS ANGELES CALIF DEPT AR ... .. 1.CFE .. . 100.6270 |. .. 1,388,653 |. .1,380,000 .1,415,842 |.. L (14171) ). .5.000 |......3.840 ....11/06/2013 .. 05/15/2025
546398-6B-9 ..... [LOUISIANA ST PUBLIC FACS AUTHREVEUE .. 1.F FE .. . 107.0230 |. 1,348,490 |. .1,260,000 1,877,913 |.. ..(28,021) | .5.000 |......2.500 ....11/04/2016 .. 12/15/2026
54659L-CD-4 ..... [LOUISVILLE & JEFFERS ..........covnnnns 1FFE .. . 105.0170 |. ..1,050,170 |. .1,000,000 .1,140,869 |.. . .. (36,560) | ......5.000 |......1.150 ....02/26/2020 .. 10/01/2047 ...
54714C-AJ-6 ..... LOVE FIELD TX ARPT MODERNIZATON CORP . |- LFFE L . 104.2840 |.............. 1,042,840 |.... .1,000,000 |.. .... 1,056,350 JU Y O (13,538) |-vvveeeeeeennnd0 [0 e 5.000 |...... 3.410 ...07/24/2015 ...|....11/01/2026 ...
54714C-AY-3 ..... LOVE FIELD TX ARPT MODERNIZATON CORP ... .. 1.F FE ..|... . 101.1900 |...covvvnnnnns 1,209,221 |.... .1,195,000 |.. ....1,216,672 (25,380) |-oeeeeeeeeeeennn0 feeeiiiiiiiiennnnl0 s 5.000 |...... 2.780 ....12/09/2016 ...|....11/01/2023 ...
54714F-AG-5 ..... LOVE FIELD TX ARPT MODERNIZATON CORP ... .. 2.BFE ..|... ...99.9930 |....covnnnnnns 1,464,897 |.... . 1,465,000 |.. .... 1,542,885 (11,851) [ooeeeeeeeieee 0 el s 5.000 |...... 3.960 ....03/20/2018 ...|....11/01/2028 ...
547804-AN-6 ..... LOWER ALA GAS DIST G FFE ... ...99.2360 |......oonnnnns 1,245,412 |.... .1,255,000 |.. 1,213,642 [0 e 768 [0 [0 4.000 |...... 4.200 ....03/25/2020 ...|....12/01/2050 ...
54811B-Q0H-7 ..... LOWER COLORADO RIVER TS AUTH TRANSMISSI ... EFE ... . 102.6270 |.....coennn.n. 1,067,321 |.... n1,085,905 |o.eiieeeininnni0 e (32,786) [0 [0 e 5.000 |...... 1.730 ....06/09/2016 ...|....05/15/2024 ...
54811B-TJ-0 ..... LOWER COLO RIV AUTH ... FFE ... . . 108.1690 |......cennnnns 1,130,366 |.... 1,197,792 L0 e (33,541 [0 [0 5.000 |...... 1.520 ....10/03/2019 ...|....05/15/2027 ...
54811G-H3-7 ..... LOWER COLO RIV AUTH ... FFE ... .. 1,483,168 |. 112.6080 |.............. 1,537,099 |.... ..1,480,403 |...ooeeiiiien0 e (2,765) [0 [0 e 5.000 |...... 3.680 ...10/13/2022 ...|....05/15/2032 ...
56035D-AL-6 ..... MAIN STREET NATURAL GAS INC GA GAS REV . BFE ..|.. .. 1,000,000 |...99.5620 |... 995,620 |.... ....1,000,000 IR | N NN | B RN 2.620 |...... 2.620 ....01/29/2018 ...|....04/01/2048 ...
56035D-CR-1 ... MAIN STR NAT GAS INC ...eevvvnieeeennan .G FE .. 1,126,510 |...98.6210 |. ..986,210 | 1,071,046 |.. ..(18,510) | ......4.000 |......1.980 ....11/26/2019 .. 03/01/2050 ...
56036Y-DK-8 ..... MAIN STREET NATURAL GAS INC GA GAS REV .... GFE ... .. 957,225 |. 106.7550 |... 800,663 |.... . 750,000 |. ....854,386 (16,630) [.vvvvvvvevnnnnnn0 oo 0 s 5.500 |...... 2.840 ...04/19/2016 ...|....09/15/2028 ...
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56042T-BR-8 ..... MAINE ST FIN AUTH LOAN REVENUE .......covvvrvvimmnnnnnnifons von | s T L AFFE e 1,078,335 |. 107.2580 |.................970,685 [................. 905,000 |.......ccevnen 1,014,068 |ooevennnennnnd 0 |eeens QL2 D R (U 0 |..... 5.000 |...... 2.600 | D cevvenn Jernneeiiiinnans 3,77 ....056/08/2019 ...|....12/01/2028 ...
57563R-RH-4 ... MASSACHUSETTS EDL FI ... veo |- 1.CFE ..|... . 103.4850 |... ... 850,000 |-.eeuniieeennnnn919,001 [0 | (26,807) [0 0 [ 5.000 |...... 1.670 | JJ ....... e 21,250 |... ....10/23/2020 ...|....07/01/2025 ...
57563R-RL-5 ... MASSACHUSETTS EDL FI ... v |- 1.CFE ... . 106.6410 |... . 01,250,000 |..evenineennn 1,430,320 [oiiiiiiininnn0 et (30,516) [0 vl s 5.000 |...... 2.200 [ ....... e 31,250 ... ....10/23/2020 ...}|....07/01/2028 ...
57563R-SD-2 ..... MASSACHUSETTS EDL FI . |- 1.CFE ..|... . 106.1450 |... 1,486,030 |.... .1,400,000 |-.........e... 1,641,080 [.ooeeeeenenneeenn0 Joveennenn (52,019) [0 el s 5.000 |...... 1.070 | J ....... .... 35,000 |... ....06/25/2021 ...|....07/01/2027 ...
57582N-UZ-6 ..... MASSACHUSETTS ST ... 1.BFE ..|... . 119.3120 |... 1,193,120 |.... 1,000,000 |.eevenieennnnn 1,202,330 [ooeiiiiiiinnnnn0 e (36,259) [0 el e 5.500 |...... 1.420 [FA ...... e 22,917 ... ....10/29/2021 ...}|....08/01/2030 ...
575896-RY-3 ..... MASSACHUSETTS ST PORT AUTH .. .. 1.CFE ..|... . 100.9080 |... 1,740,663 |.... 1,725,000 |.. e 1,751,855 [0 e (52,568) [0 [0 e 5.000 |...... 1.880 |UJ ....... .. 43,125 |... ...07/13/2017 ...|....07/01/2023 ...
5758%6-Y0-2 ..... MASSACHUSETTS ST POR .. 1.CFE ..|... . 110.8490 |... 1,784,669 |.... .1,610,000 |.. 1,841,474 L0 e (9,286) [0 [0 5.000 |...... 3.230 ....07/13/2022 ...|....07/01/2032 ...
584283-GK-5 ..... MEDFORD ORE HOSP FAC .... |- 1L.EFE ... . 108.2400 |... ..585,000 |.. 894,805 |eeeiiiieeennn0 e (28,196) |0 [0 5.000 |...... 0.850 ....05/18/2021 ...|....08/15/2027 ...
584283-GP-4 . MEDFORD ORE HOSP FAC . .. 1.EFE .. . 110.9760 |. ..332,928 |. . 300,000 370,010 |.. .5.000 |......1.720 ....07/08/2020 .. 08/15/2031
59259N-X5-7 ..... [METROPOLITAN TRANSN AUTH .1.DFE .. . 101.5720 |. ..1,015,720 |. .1,000,000 1,027,082 |.. .5.000 |......3.490 ....08/07/2013 .. 11/15/2024
59261A-E7-8 ..... [METROPOLITAN TRANSN ... .. 1.G FE .. . 100.0750 |. . 400,000 401,226 |.. ......5.000 |......1.310 ...01/07/2020 .. 02/01/2023 ...
592647-HR-5 ..... METROPOLITAN WASH D ... .. 1.DFE ..|... ...96.4620 |... . . .1,325,000 |.. ....1,212,897 e T4 0 |0 [ 4.000 |...... 4.850 ....11/09/2022 ...|....10/01/2036 ...
59335K-AG-2 ..... MIAMI-DADE CNTY FLA SEAPO ... |- .G FE ... . 101.5590 |... 1,264,410 |.... .1,245,000 |.. 1,253,454 [0 (10,901) [evvvvvvvvrnnnnnn0 e l0 o, 5.000 |...... 4.070 ....09/11/2013 ...|....10/01/2023 ...
59447P-5J-6 ..... MICHIGAN FIN AUTH RE |- LEFE L. . 103.0850 |... 1,103,010 |.... .1,070,000 |.. 118715 0 [ (19,149) |eveeeeeeeenn0 o0 e 5.000 |...... 3.030 ....12/11/2014 ...|....06/01/2025 ...
59447T-3M-3 ... MICHIGAN FIN AUTH RE .... ... 1.DFE ..|... . 115.7410 |... 1,006,947 |.... . 870,000 |.. 2. (6,658) [oueeiiiiiiin0 |0 5.000 |...... 3.340 ...04/29/2022 ... |....04/15/2032 ...
60416T-UE-6 ..... MINNESOTA ST HSG FIN .... .. 1.BFE ..|... . 115.4920 |... 1,079,850 |.... ..935,000 |.. e (4,8382) [0 |0 [ 5.000 |...... 2.960 ....09/01/2022 ...|....08/01/2031 ...
606092-HU-1 ..... MISSOURI JT MUN ELEC 1.F FE ..|... .. 1,196,750 |. 104.7710 |... 1,047,710 |.... .1,000,000 |............. 1,052,016 [ooevveviinnnnnnnn0 s (20,540) |.oeeeeeeeeeeennn 0 [0 s 5.000 |...... 2.750 ....03/13/2015 ...|....06/01/2025 ...
60637A-KP-6 ..... MISSOURI ST HLTH & EDUCTNL FAC REV . |- 1L.EFE ... . 105.5890 |... 1,055,890 |.... .1,000,000 |.. ....1,086,240 |....ooeeeennnnn0 [ (28,948) |-evveeeeeennnn0 [0 e 5.000 |...... 1.900 ...05/06/2016 ...|....11/15/2025 ...
613603-YL-7 ..... MONTGOMERY CNT PA HGR EDU & HLTH AUTH .. 1.F FE ..|... . 108.6980 |... 1,967,434 |.... .1,810,000 |.. 1,087,383 [0 (2372 15) ) AU | R IO | B R 5.000 |...... 3.100 ....04/18/2018 ...|....09/01/2029 ...
626207-6F-6 ..... MUNICIPAL ELEC AUTH ..... .. 1.G FE .. . 101.4210 |. ..2,008,136 |. .1,980,000 .2,107,419 |.. ..(69,045) |. .4.000 |......0.470 ....11/19/2020 .. 11/01/2024
626207-X8-2 ..... MUNICIPAL ELEC AUTH GA .... .. 1.F FE .. . 108.1830 |. .. 1,098,057 |. .1,015,000 .1,186,213 |.. .. (23,644) |. .5.000 |......2.310 ....09/20/2019 .. 01/01/2029
64577B-KL-7 ..... NEW JERSEY ECONOMIC DEV AUTH L2.AFE .. . 104.5730 |. ..550,000 (2,591) | .5.250 |......4.650 ....03/29/2017 .. 06/15/2027
64577B-KT-0 ..... NEW JERSEY ECONOMIC DEV AUTH .....ovvvvvivnnnnniniiinnns foun oe L2.AFE .. . 104.2440 |. ..735,000 (2,813) |. .5.000 |......4.530 ...08/26/2015 .. 06/15/2026 ...
645790-RJ-7 . NEW JERSEY ST HLTH CARE FACS FING AUTH .......ccovens foun e .. 1.BFE .. . 101.9700 |. ...70,000 ......5.000 |......3.420 ....07/01/2022 .. 07/01/2024 ...
645790-RR-9 ... NEW JERSEY HEALTH CARE FA |- 1.DFE ... . 101.8350 |... 1,180,000 |..ovenennnnnn 1,200,358 [oiiiiiininn 0 e (12,983) [0 o0 s 5.000 |...... 3.800 ....11/20/2013 ...|....07/01/2024 ...
645918-T9-4 ..... NEW JERSEY ECONOMIC DEV AUTH ... .. 2.AFE ..|... . 100.2760 |... . 800,000 |eevvreneeeennn.809,280 feeniieeenninnni foeeeinnnn (2,665) [oveeeeieennl0 o0 e 5.000 |...... 4.600 ....08/18/2015 ...|....03/01/2026 ...
646039-Y0-4 ..... NEW JERSEY ST |- .G FE ... . 106.2400 |... 01,100,000 |.eevenvveeennn 1,141,413 [0 e (2,202) [0 0 s 4.000 |...... 3.480 ....06/16/2022 ...|....06/01/2031 ...
646080-T0-4 ..... NEW JERSEY ST HGR EDU ASSISTANCE AUTH .. |- 1.CFE ..|... . 101.3700 |... 1,000,000 |-...eneeeeenn 1,019,206 [oeeeeenineeee0 Joeeeeenn (20,401) [0 o0 s 5.000 |...... 2.860 ....05/09/2018 ...|....12/01/2023 ...
646080-TS-0 ..... NEW JERSEY ST HGR EDU ASSISTANCE AUTH .. ... 1.CFE ..|... .. 620,235 |. 104.5440 |... ..560,000 |oeevvvinennnnnn879,226 foenniiiiinnnnn0 e (9,437) [0 [0 e 5.000 |...... 3.080 ....05/09/2018 ...|....12/01/2025 ...
646080-WM-9 ..... NEW JERSEY ST HIGHER . .. 1.BFE ..|... 1,372,000 |. 108.4080 |... . .1,250,000 |.. en1,362,698 |...oeeeiinen0 e (9,302) [0 o0 e 5.000 |...... 3.510 ...04/22/2022 ...|....12/01/2029 ...
64613A-CF-7 ..... NEW JERSEY ST HSG & ... .. 1.CFE .. . 100.6250 |. .. 417,594 |. ....436,167 |.. .4.000 |......1.680 ....02/12/2020 .. 04/01/2025 ...
646140-BZ-5 ..... NJ STATE TURNPIKKE AUTH TURNPIKE REVE 1.E FE .. . 110.3100 |. ..1,103,100 |. 1,122,067 |.. .5.000 |...... 3.050 ....12/01/2017 .. 01/01/2030
647110-FP-5 ..... NEW MEXICO EDL ASSIS . .. 1.CFE .. . 104.2510 |. ..364,879 |. .389,585 |.. .5.000 |......0.710 ....12/02/2021 .. 09/01/2025
649660-MF-4 ..... NEW YORK N Y ... .1.CFE .. . 114.9770 |. ..1,149,770 |. 1,245,093 |.. .5.000 |...... 1.560 ....08/28/2020 .. 08/01/2031
64966Q-0P-8 . NEW YORK N Y ... .1.CFE .. . 114.8500 |. .. 1,148,500 |. . 1,226,429 |.. . ......5.000 |......1.850 ....10/08/2020 .. 04/01/2032 ...
64971P-J7-9 ..... NEW YORK N Y CITY IN . .. 1.EFE ..|... . 110.5310 |.oeeeennnnnnns 1,381,638 |.... 1,250,000 |.. . 1,5633,994 |0 [ (44,160) [...oeevevneeeeen0 el s 5.000 |...... 1.170 ...11/23/2020 ...|....03/01/2029 ...
64971X-VX-3 ..... NEW YORK N Y CITY TR .... S LAFE L . 106.5710 |..ocevvnnnnnns 1,955,578 |.... .1,835,000 |.. +...2,063,680 [...ccooeinnnnn0 e (79,854) |.eeveeeeeeeeenl0 [0 s 5.000 |...... 0.560 ....10/29/2020 ...|....11/01/2025 ...
64972G-IP-5 ..... NEW YORK N Y CITY MU .... .- 1.BFE ..|... . 116.4000 |.............. 2,910,000 |.... .2,500,000 |.. ....3,187,845 |0 | [C-7AR(01C) N AR | R ISURRPPPRIRN | B S 5.000 |...... 1.140 ....10/22/2020 ...|....06/15/2030 ...
64988Y-JL-2 ..... NEW YORK ST MTG AGY ... 1.BFE ..|... . 105.6670 |.............. 1,690,672 |.... .1,600,000 |.. 1,854,761 [0 (58,166) [..vvvvvvvrrnnnnn0 e l0 s 5.000 |...... 1.150 ....03/19/2021 ...|....04/01/2027 ...
64990E-Y6-8 ..... NY DORMITORY AU MUNICIPAL .. |- 1.CFE ..|... . 102.7580 |...cevvnnnnnns 1,027,580 |.... .1,000,000 |.. o 1,081,057 |oeiiieiennnn0 e [T () N S | R FUURRRPPRRIRN | B S 5.000 |...... 2.370 ....09/02/2015 ...|....03/15/2024 ...
64990F-NX-8 ..... NEW YORK ST DORM AUT .... ... 1.CFE ..|... . 104.8950 |.............. 1,048,950 |.... 1,079,162 [0 |l (36,610) [cvvvvvvvvvnnnnnn0 Jeeeeeil0 s 5.000 |...... 1.210 ....12/19/2019 ...|....02/15/2025 ...
650028-YM-9 ..... NEW YORK ST TWY AUTH .... .. 1.BFE ..|... . 114.0880 |...ccevnnnnnns 3,217,282 |.... . . e 3,257,086 |.eneeeeeennnnnn0 [ (12,331) |oeeeeeeeeeeennd0 e l0 e 5.000 |...... 3.430 ...07/18/2022 ...|....03/15/2035 ...
650116-FG-6 ..... NEW YORK TRANSN DEV ... .. 2.AFE ..|... . 107.0630 |... 802,973 |.... . 750,000 |.. ....843,503 (5,737 [0 0 e 5.000 |...... 3.500 ...04/06/2022 ...|....12/01/2032 ...
658207-P3-3 ..... NORTH CAROLINA HSG F . .. 1.BFE .. . 110.6030 |. ..553,015 | . 500,000 .579,869 |.. (5,991) | ......5.000 |......2.760 ....08/24/2022 .. 01/01/2031 ...
67756D-C3-8 ..... OHIO ST HIGHER EDL FAC CO . .. 1.DFE ..|.. . 101.7480 |... 564,701 |.... ..555,000 |. ....565, 156 . (8,3382) [0 0 5.000 |...... 2.960 ...08/23/2022 ... |....12/01/2023 ...
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67756D-C4-6 ..... OHIO ST HGR EDUCTNL FAC COMMISSION ....evvvvnnvvevnnnn oo vee e | s LADFE o 1,493,136 |. 101.7300 |.......eunnnn. 1,469,999 |....oevnnnnnns 1,445,000 |..oevvvnnnnnns 1,471,442 [0 e (21,693) |0 o0 e 5.000 |...... 2.960 [JD ooeees oeviiniiieeis 6,021 ....03/23/2022 ...|....12/01/2023 ...
67910H-QU-7 ..... OKLAHOMA ST MUN PWR |- 1L.FFE ... . 108.3090 |....cevvnnnnns 1,083,090 |.... .1,000,000 |.. e 1,167,163 [0 e (41,014) [0 [0 e 5.000 |...... 0.750 | dJ ....... ... 25,000 |... ....06/18/2021 ...|....01/01/2027 ...
686507-FK-5 ..... ORLANDO FL UTILITIES COMMISSION UTILITI ... 1.CFE ..|... . 103.8410 |...ccvvnennnns 3,291,760 |.... .3,170,000 |.. BRI 3 [V R | N RPN (11115 ARt I RN | ) RN 5.000 |...... 0.280 |AO ...... .een 39,625 ... ....10/22/2020 ...|....10/01/2024 ...
686507-GA-6 ..... ORLANDO FLA UTILS CO .... |- 1.CFE ..|... . 103.8410 |..ccevnnnnnnns 2,388,343 |.... .2,300,000 |.. 2,397,008 |...ooeeeeennnnnn0 e (53,578) [0 [0 e 5.000 |...... 2.520 (A0 ...... een 28,750 |... ...12/05/2016 ...|....10/01/2024 ...
70868Y-AJ-8 ..... PENNSYLVANIA ECONOMI ... . |- 2.BFE ..|... . 106.6140 |.....cevnnnnns 2,265,548 |.... .2,125,000 |.. 2,218,728 |0 e (B13) [0 0 e 5.000 |...... L3 (VN 10 R AR 2,656 |... ....12/14/2022 ...|....12/31/2033 ...
709178-7L-1 ..... PENNSYLVANIA ST HIGH .- 1.DFE ..|... 1131410 |t 1,131,410 |.... .1,000,000 |.. e 1,267,763 |0 e (34,089) [0 [0 e 5.000 |...... 1.230 ...07/15/2020 ...|....06/15/2030 ...
709224-A6-6 ..... PENNSYLVANIA ST TPK COMMN OIL FRANCHISE ... .. 1.F FE ..|... . 109.3710 |.ooovvvnnnnnns 1,093,710 |.... .1,000,000 |.. 1,139,648 el 0 e (13,348) [0 [0 5.000 |...... 3.180 ....11/07/2017 ...|....12/01/2031 ...
709224-PB-9 ... PENNSYLVANIA ST TURNPIKE COMM TURNPIKE . .. 1.G FE ..|... . 106.1180 |..cevvvnnnnnns 1,061,180 |.... .1,000,000 |.. 1,074,912 |0 i (20,665) [0 [0 e 5.000 |...... 2.690 ....05/25/2016 ...|....06/01/2028 ...
717813-YQ-6 ..... PHILADELPHIA PA .....covvvinens .. 1.F FE .. . 111.0840 |. .. 1,832,886 |. . 1,650,000 .2,070,129 |.. .5.000 |......0.860 ....07/28/2021 .. 05/01/2029
717817-UA-6 ..... PHILADELPHIA PA ARPT REVENUE 1FFE .. . 105.1050 |. ..1,051,050 |. .1,000,000 .1,105,032 |.. .5.000 |......2.910 ....12/15/2017 .. 07/01/2028
717883-TB-8 ..... PHILADELPHIA PA SCH DIST .. .. 1.EFE .. . 106.4690 |. .. 1,213,747 |. . 1,140,000 1,215,690 |.. . ......5.000 |......3.070 ....10/20/2016 .. 09/01/2026 ...
717893-L5-8 ..... PHILADELPHIA PA WTR .. 1.EFE ..|... 1,674,700 |. 113.9640 |... 1,424,550 |.... .1,250,000 |.. .... 1,589,902 (41,426) |-evveeeeeeennn0 [0 e 5.000 |...... 1.300 ...12/07/2020 ...|....10/01/2033 ...
71883M-PN-8 ..... PHOENIX ARIZ CIVIC | .... .. 1.F FE ..|... 1,077,380 |. 107.3420 |... .1,000,000 |.. .... 1,074,934 o (2,846) [0 0 5.000 |...... 3.840 ....00/14/2022 ...|....07/01/2030 ...
720175-2D-3 ..... PIEDMONT MUN PIR AGY .... - 1.GFE ... . 109.7100 |... ... 650,000 |.. 2 (22,555) |oeeeiiieeeeenn0 [0 | 5.000 |...... 1.230 ....09/29/2021 ...|....01/01/2029 ...
721876-TF-7 ..... PIMA CNTY ARIZ SIR R .... .. 1.CFE ..|... . 107.8120 |... .1,360,000 |.. L (26,321) [eueniiiiinl0 0 5.000 |...... 2.820 ....12/02/2016 ...|....07/01/2026 ...
734260-6M-9 ..... PORT HOUSTON AUTH TE .... .. 1.BFE ..|... . 113.8060 |... ... 870,000 |.. e (4,083) |0 [0 | 5.000 |...... 3.500 ....07/05/2022 ...|....10/01/2034 ...
735240-H4-8 ..... PORT OF PORTLAND OR ARPT REVENUE ... .. 1.G FE ..|... . 105.5640 |... 1,055,640 |.... 1,000,000 |...oenneeenn 1,062,691 [oooeiiennininn 0 feennnn (24,048) [0 feinll0 s 5.000 |...... 2.400 (JJ ....... .. 50,000 |....03/06/2015 ...|....07/01/2025 ...
735389-G5-1 ..... PORT SEATTLE WASH REV .. 1.EFE ..|... . 105.9910 |... 2,384,798 |.... .2,250,000 |.. ... 2,543,219 (65,815) [.oeeeeevnieeeee0 e s 5.000 |...... 1.800 ...07/19/2019 ...|....04/01/2027 ...
735389-U7-1 ..... PORT SEATTLE WASH RE .. 1.EFE ..|... .. 1,213,170 |. 109.7360 |... 1,152,228 |.... .1,050,000 |.. ....1,207,704 o (5,466) [oovnniiiiin0 0 5.000 |...... 3.170 ....08/03/2022 ...|....08/01/2033 ...
735389-1IC-8 . PORT OF EATTLE WA REVENUE MUNICIPAL .. 1.EFE .. 1,148,100 |. 101.8170 |. ..1,018,170 |. .1,000,000 1,023,833 |.. .. (18,444) |. .5.000 |......3.040 ....07/22/2015 .. 04/01/2024
741701-6J-0 ..... PRINCE GEORGES CNTY ... .. 1.AFE .. . 112.3390 |. ..2,246,780 |. .2,000,000 . 2,459,090 |.. ..(80,850) |. .5.000 |......0.760 ....01/07/2021 .. 07/15/2031
74440D-A0-7 . KENTUCKY ST PUBLIC ENERGY AUTH GAS SPLY 1EFE .. ...99.9500 |. ..499,750 |. . 500,000 ... 510,078 |.. (7,866) |. .4.000 |......2.350 ....01/19/2018 .. 04/01/2024
74440D-BD-5 . KENTUCKY INC KY PUB .. 1FFE .. ...99.2890 |. .. 3,475,115 |. .3,500,000 . 3,683,473 |.. .4.000 |......3.680 ....09/13/2018 .. 01/01/2049 ...
74440D-CZ-5 . KENTUCKY INC KY PUB ... .. 1.F FE .. ...99.0210 |. . 500,000 506,742 |.. ......4.000 |......3.620 ...04/07/2020 .. 12/01/2050 ...
T44434-DH-1 ... PUBLIC PWR GENERATION AGY NE REVENUE . .. 1.G FE ..|... . 103.6170 |... .1,675,000 |.. 1,739,558 |.oovvvevvnnnnnn0 oeeennnn (30,865) |ovneneeiiennnnl0 o0 e 5.000 |...... 3.000 ....07/07/2015 ...|....01/01/2025 ...
T4444Y-AJ-3 ... PUBLIC FIN AUTH WI LEASE DEV REVENUE . .. 1.CFE ..|... . 106.7860 |... 1,610,000 |.. 1,747,632 |oeeeeneeeeeenn0 [ (41,5835) |0 [0 e 5.000 |...... 2.190 ...01/08/2016 ...|....03/01/2026 ...
TA44TH-AA-6 ..... PUBLIC FIN AUTH WIS |- LFFE ... . 100.6800 |... .2,165,000 |.. B 11530 V[V I R | R RN | I AU | B RPN | ) RN 3.700 |...... 3.700 ....00/13/2022 ...|....10/01/2046 ...
74514L-3H-8 ..... PUERTO RICO COMWLTH . |--5.BFE ..|... . 102.4870 |... . 150,000 |.. 153,731 e (7,877 [ (B75) |0 [0 e 5.625 |...... 4.250 ....07/20/2022 ...|....07/01/2029 ...
745260-PS-5 ... PUERTO RICO ELEC PWR AUTH PWR REVENUE . |..6.BFE ..|... ...99.7950 |... . 850,000 |.. ....848,258 e (2,908) |0 [0 5.250 |...... 4.650 ....08/09/2016 ...|....07/01/2034 ...
75076P-AX-3 ..... RAILSPLITTER IL TOBACCO SETTLEMENT AUTH .. .. 1.F FE ..|... . 104.6280 |... 784,710 |.... ... 750,000 |.. 788,278 [T (11 SR | R FUUPRRURPPPRION | B S 5.000 |...... 2.800 ...12/21/2017 ...|....06/01/2025 ...
765433-KG-1 ..... RICHMOND VA PUB UTIL ...oevvevennnn .. 1.CFE .. . 106.7680 |. .. 3,208,040 |. .3,000,000 .3,410,528 |.. .(133,844) |. .5.000 |......0.460 ....12/01/2020 .. 01/15/2029 ...
785138-AT-5 ..... SA ENERGY ACQUISITION PUBLIC FAC 1.F FE . . 103.5080 |. ..781,485 |. ..755,000 810,136 |.. ..(20,393) | .5.500 |......2.560 ....11/02/2016 .. 08/01/2025
786744-HR-6 ..... SAGINAW MICH HOSP FI ... .. 1.G FE .. . 105.7560 |. ..793,170 |. . 750,000 .853,193 |.. ..(28,834) |. .5.000 |......0.990 ....02/28/2020 .. 07/01/2026
79467B-CU-7 ..... SALES TAX SECURITIZA . .. 1.DFE .. . 108.2920 |. ..1,267,016 |. .1,170,000 1,822,976 |.. .. (23,245) |. .5.000 |......2.630 ....06/02/2020 .. 01/01/2029
79467B-CV-5 ..... SALES TAX SECURITIZA . .. 1.DFE .. . 109.2060 |. ..330,000 .400,363 |.. (9,369) |. ......5.000 |......1.750 ...02/14/2020 .. 01/01/2030 ...
796256-B\-4 ..... SAN ANTONIO TEX ELEC .... .. 1.DFE ..|... . 110.6000 |... . .2,310,000 |.. .... 2,568,512 e (1,598) |0 [0 | 5.000 |...... 3.220 ....12/09/2022 ...|....02/01/2035 ...
837123-GX-0 ..... SOUTH CAROLINA ST PORTS AUTH PORTS REVE ... .- LEFE ... . 105.5860 |... 1,055,860 |.... .1,000,000 |.. .... 1,073,534 (19,737) [evvvvvvviiiinn0 |0 s 5.000 |...... 2.780 ....06/31/2018 ...|....07/01/2026 ...
837151-UT-2 ..... SOUTH CAROLINA ST PU |- LFFE L . 109.7340 |... 1,097,340 |.... .1,000,000 |.. 1,242,504 0 e (28,383) [0 [0 e 5.000 |...... 1.710 ....10/28/2020 ...|....12/01/2031 ...
837151-2J-1 ..... SOUTH CAROLINA ST PU |- LFFE ... . 110.7830 |... ... 500,000 |eeeeniiiiennn.. 624,692 [0 | (10,893) [0 0 [ 5.000 |...... 1.940 ....02/09/2022 ...|....12/01/2031 ...
838810-DR-7 ..... S MIAMI FL HLTH FACS AUTH ... |- LEFE L. . 108.1750 |... . 1,500,000 |-.eeeneeeenn. 1,651,051 [ooeeiiiiiiii 0 e (24,289) [0 0 [ 5.000 |...... 3.030 ....12/15/2017 ...|....08/15/2028 ...
849103-AS-5 ..... SPOKANE WASH WTR & W .... |- 1.CFE ... . 101.8270 |... 4,073,080 |.... .4,000,000 |.eoenreennnn 4,253,219 [0 | (130,839) [0 il l0 [ 4.000 |...... 0.670 ....11/02/2020 ...|....12/01/2031 ...
875161-BY-6 ..... TAMPA FL HOSP REVENLE ... .. 1.G FE ..|... . 105.7560 |... 1,068,136 |.... .1,010,000 |.. ....1,089,864 |......ccovvneeni0 foeeeenni (21,513) [0 o0 e 5.000 |...... 2.620 ...10/19/2016 ...|....07/01/2026 ...
88213A-FA-8 ..... TEXAS A & M UNIV REV ..o .. 1.AFE ..|... .. 1,894,111 . 105.4510 |... 1,655,581 |.... s 1,740,329 [0 e (71,322) [0 0 e 5.000 |...... 0.400 ....10/30/2020 ...|....05/15/2025 ...
88213A-KU-8 ..... TEXAS ST ASM UNIV PERM UNIV FUND .. 1.LAFE .. 2,388,120 |. 105.4510 |. ..2,109,020 |. 2,000,000 .2,131,084 |.. .. (53,307) | ......5.000 |......2.150 ....11/30/2017 .. 05/15/2025 ...
88283L-JC-1 ..... TEXAS TRANSN COMMN ST HIY ... 1.AFE ..|.. .. 3,187,890 ). 102.8010 |.............. 2,775,627 |.... .2,700,000 |. ....2,789,268 (69,640) [...vvvvvvvvnnnnn0 oo 0 e, 5.000 |...... 2.300 .. 135,000 |....12/06/2016 ...|....04/01/2024 ...
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882854-6X-5 ..... TEXAS WATER DEV BRD ..eevveniiiiininnieriennieeevennnns fooe ven e | s L LAFE e 3,211,276 |. 116.6800 |.............. 2,806,154 |.eeeeennnnn 2,405,000 |....ccvvunnnns 3,120,863 [.vvvvvvrrvrnnnnns 0 |eeens (78,293) |-vvvenneeennnnnd (U 0 |..... 5.000 |...... 1.320 ....11/03/2021 ...|....08/01/2033 ...
888805-BV-9 ..... TOBACCO SETTLEMENT A ..eeeeeeeieeeieieeeeeeeeeeeeeees feen o |- 1L.FFE ... .. 662,830 |. 106.3210 |... . 500,000 |eevrrunieeeennnn636,962 foeiieiinnnnnni0 e (15,143) |0 o0 e 5.000 |...... 1.520 ....04/07/2021 ...|....06/01/2031 ...
888808-HF-2 ..... TOBACCO SETTLEMENT FING CORP NJ ...evvvnvvvivnnnnninnns foun one | LR FE L . 105.0920 |... 1,500,000 |.eeveniennnnn 1,624,483 [ooociiiniiinin 0 e (14,337) [0 0 s 5.000 |...... 3.700 ....04/05/2018 ...|....06/01/2030 ...
88880P-CA-0 ..... TOBACCO SETTLEMENT FING C ... |- 1L.FFE ... . 100.6970 |... 1,000,000 |-..eeneeeeenn 1,005,189 [oeiceiniieii0 e (18,636) [0 o0 s 5.000 |...... 3.580 ...07/03/2013 ...|....05/15/2023 ...
913366-KV-1 ..... UNIV CALIF REGTS MED ....cevvvnniiiiinininiiiinniieeeees foen oe ... 1.DFE ..|... ...93.2980 |... ... 110,000 |.. IR | N N | B RN 4132 |...... 4.130 ....04/28/2022 ...|....05/15/2032 ...
914126-VU-6 ..... UNIVERSITY CALIF REV .eeeeeeeieeeeeeee e eeees foen e |- 1.CFE ... . 105.8850 |... ... 750,000 |.. 804,470 [..oeeeeenneeee 0 e (15,221) |veeeeeeeennnd0 o0 e 5.000 |...... 2.730 ...03/13/2015 ...|....05/15/2026 ...
91514A-DC-6 ..... UNIV OF TEXAS TX UNIV REVENUES .. 1.AFE ..|... . 108.4630 |... 1,106,146 [oniiiiiiinnl0 s (28,017) [euvvvvvvninnnnnn0 Jeeeeel0 o, 5.000 |...... 1.950 ....01/07/2016 ...|....08/15/2026 ...
927793-P8-6 ..... VIRGINIA COMWLTH TRA .... .. 1.BFE ..|... . 107.4780 |... 2,722,694 o0 e (1,226) [0 [0 e 4.000 |...... 3.700 ....10/05/2022 ...|....05/15/2034 ...
927793-P9-4 ..... [VIRGINIA COMWLTH TRA .... .. 1.BFE .. . 105.4380 |. ..622,084 |. ..590,000 .582,623 |.. .4.000 |......4.130 ....11/08/2022 .. 05/15/2035
938429-J3-2 ...... [ WASHINGTON CNTY ORE SCH D . .. 1.BFE .. . 103.1650 |. ..1,067,758 |. .1,035,000 1,073,251 |.. .. (25,524) |. .5.000 |......2.400 ....07/23/2014 .. 06/15/2024
93974E-LL-8 ..... [WASHINGTON ST .......... .. 1.BFE .. . 115.7860 |. .. 1,273,646 |. 1,420,104 |.. .. (36,956) |. ......5.000 |......1.210 ....01/04/2022 .. 02/01/2033 ...
975700-PD-1 ..... WINSTON-SALEM N C WT .... B .. 1.BFE ..|... L 112.2810 |ooeeeennennens 3,368,430 |.... . . ....3,680,879 |.ccoeeeeennnnnn 0 | (122,830) [-+eeeeeeeennnna o0 e 5.000 |...... 0.720 ...10/22/2020 ...|....06/01/2028 ...
97712D-D4-5 ... WISCONSIN ST HLTH & EDUCTNL FAC AUT REV ... B L .. 1.DFE ..|... . 108.5%0 |... .1,020,000 |.. 1,136,939 [0 (15,553) |oeeeeeeeeeieennnl0 [0 s 5.000 |...... 3.080 ....11/30/2017 ...|....08/15/2029 ...
97712D-V5-2 ..... WISCONSIN ST HLTH & EDUCTNL FAC AUT REV ... .. 1.B FE ..|... . 105.6380 |... ... 600,000 |.. 0 s (10,697) f-oeeeevvneeeee0 el 0 [ 4.000 |...... 1.970 ...05/24/2019 ...|....11/15/2028 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 230,993,283 216,605,000 (54,650) (4,858,693) XXX XXX XXX XXX
3128K7-U5-5 ... FHLMC PC L AFFE et 194,301 |. 101.0720 |...ccvvvennnneens 205,471 |oeeeeeeeeeennnn 203,290 (V1 2,134 o0 o0 e 5.000 |...... 5.790 ...11/04/2005 ...|....09/01/2035 ...
3128KG-FP-8 ..... FHLMC PC .. .. 1.F FE ..|... . 63,807 |. 100.2680 |... ...62,282 |.... ...62,085 |.. 0 | e (83) [0 |0 e 7.000 |...... 6.360 ....11/30/2006 ...|....11/01/2036 ...
3128\14-CP-6 ..... FHLMC PC .. .. 1.F FE ..|... . 103.8760 |... ...90,263 |.. JLO I Y- I IR | R IR | B AU 5.500 |...... 5.910 ....05/24/2007 ...|....12/01/2036 ...
3128WJ-2B-9 ..... FHLMC PC .. .. 1.F FE ..|... ...89.6510 |... . 4,246,230 |.. O e 11,744 0 [0 3.000 |...... 3.370 ...02/07/2018 ...|....12/01/2046 ...
3128P7-BH-5 ... FHLMC PC .. .. 1.F FE ..|... . 101.6570 |... ..102,764 |.. O e (270) |0 [0 6.000 |...... 5.670 ....12/12/2005 ...|....12/01/2025 ...
3128P7-CB-7 ..... FHLMC PC .. .. 1.F FE ..|... . 100.7680 |... ..136,605 |.. O e (843) |0 o0 6.500 |...... 5.830 ....02/28/2006 ...|....02/01/2026 ...
31292L-DN-2 ... FHLMC PC .. .. 1.F FE ..|... . 101.4630 |... 1,677,693 |.. .... 1,799,864 0 foeeeennn(70,885) |oeeeeeeeeeen0 [0 e 5.000 |...... 3.360 ...01/31/2014 ...|....07/01/2041 ...
312942-CB-9 FHLMC PC .. 1.F FE ..|... ...96.5%0 |... 430,004 |.... ....455,904 LU SRR 01N N N RPN | ) A 4.000 |...... 3.490 ....08/31/2010 ...|....09/01/2040 ...
312945-TE-8 . FEDERAL NATL MG 1FFE .. ...96.2610 |. ..659,275 |. 714,082 |.. .0 .4.000 |......3.150 ...04/10/2012 .. 02/01/2041
312965-M3-7 ..... [FHLMC PC .. 1.F FE .. . 103.4090 |. ..49,298 |.. .0 .6.000 |......5.580 ....01/30/2004 .. 01/01/2034
31297C-HD-5 ..... [FHLMC PC .. 1FFE .. ...99.1260 |. ..70,805 |.. .0 L7 .5.000 |......5.000 ....12/15/2004 .. 07/01/2034
31307G-MD-8 ..... [FHLMC PC GOLD 15 oviviiiiiiiiiieeeccenis feen e 1FFE .. ...98.0810 |. .366,226 |.. .0 (5,731) | .3.500 |......2.300 ....06/30/2014 .. 03/01/2029 ...
31307G-TL-3 ..... FHLMC PC GOLD 15 e eeees foen e 1FFE .. ...96.7400 |. .485,89% |.. .0 (8,282) |- ......3.500 |......2.310 ...05/30/2014 .. 03/01/2029 ...
313070-6A-0 ..... .. 1.F FE ..|... ...95.7680 |... .. .. 2,474,111 0. L 18,658 [0 [0 3.000 |...... 3.320 ...09/26/2018 ...|....06/01/2031 ...
31320M-6X-8 ..... FHLMC PC 30Y SD0886 ... .. 1.F FE ..|... ...91.0130 |... ..184,216 |.. 0 e (699) |0 o0 e 3.500 |...... 2.990 ...01/20/2022 ...|....11/25/2051 ...
31320P-BM-9 ... FHLMC PC 30Y SD1844 ... .. 1.F FE ..|... ...87.9340 |... 19,904,536 |.. ...16,975,846 JLU N R (1 I N | N RPN | ) A 3.000 |...... 4.280 ....10/31/2022 ...|....06/25/2052 ...
31320V-52-4 ... FHLMC PC 30Y SD8064 ... .. 1.F FE ..|... . ...95.2520 |... ..406,591 |.. ....424,365 0 [ (3,205) |0 o0 e 4.000 |...... 3.280 ...08/08/2022 ...|....05/25/2050 ...
31320V-7B-5 ..... FHLMC PC 30Y SD8090 ... .. 1.F FE ..|... .. 447,234 ]...81.9340 |... ....447,245 L R (1[0 R N RN | B A 2.000 |...... 2.000 ...12/07/2021 ...|....09/25/2050 ...
3132D1i-BC-6 FHLMC PC 30Y SD8135 ... .. 1.F FE ..|... .. 194,049 |...85.3040 |... 183,797 |.... .. ...194,199 O [ 462 o0 o0 e 2.500 |...... 3.850 ....08/24/2022 ...|....03/25/2051 ...
313200-BP-7 . FHLMC PC 30Y SD8146 .. 1.F FE .. 947,184 |.. 81.7800 |. ..776,189 |. ..949,111 (947,214 .. .0 .2.000 |......2.000 ...12/07/2021 .. 05/25/2051 ...
313201-D2-6 . FHLMC PC 30Y SD8221 .. 1.F FE .. 452,832 |...91.0120 |. ..453,324 |. ..498,088 .452,910 |.. .0 .3.500 |......4.780 ... 11/29/2022 .. 06/25/2052
313200-DT-7 . FHLMC PC 30Y SD8214 .. 1.F FE .. ...91.0850 |. ..458,231 |. ..503,080 443,841 |.. .0 .3.500 |......4.530 ....11/08/2022 .. 05/25/2052
313200-DZ-3 . FHLMC PC 30Y SD8220 .. 1.F FE .. ...87.9480 |. .. 427,305 | .413,040 |.. .0 .3.000 |......4.310 ....11/09/2022 .. 06/25/2052
313200-EH-2 . FHLMC PC 30Y SD8236 .. 1.F FE .. ...91.0120 |. .. 455,244 | .440,000 |.. .0 ......3.500 |......4.540 ....11/09/2022 .. 08/25/2052 ...
31326G-AX-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ...96.2630 |... 279,675 |.... . . ...303,281 0 e (7,985) |0 o0 e 4.000 |...... 3.140 ...04/10/2012 ...|....08/01/2041 ...
3132HM-TF-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...93.8460 |... 585,312 |.... ..591,727 |.. 624,358 O e (912) |0 o0 e 3.500 |...... 2.520 ....09/28/2012 ...|....09/01/2042 ...
3132J9-03-9 ...... .. 1.F FE ..|... ...93.6760 |... ..1,702,002 |.... 1,816,889 |.. ....1,866,011 JLO I U & Y157 DN ARt | B FUURPRRTIN | ) AU 3.500 |...... 3.000 ....05/29/2013 ...|....04/01/2043 ...
3132L0-0A-8 ..... .. 1.F FE ..|... ...95.8310 |...coovnnnnnns 3,950,044 |.... 4,121,874 |.. ....4,09,120 O 4,632 o0 [0 3.500 |...... 3.600 ....09/25/2018 ...|....01/01/2038 ...
3132M5-G2-2 ... .. 1.F FE ..|... ...98.4490 |.......oeen.nt 1,271,012 |.... 01,291,031 |.. ....1,364,870 0 [ (21,756) |0 o0 e 4.500 |...... 3.330 ....02/27/2014 ...|....02/01/2044 ...
3132M6-YN-4 ... FHLMC Lo feen e LAFFE 1,049,226 |...94.8880 |.......oeuvvnnnns 939,375 [..oiivviiinnns 989,982 |.....coeennnns 1,037,262 |..oovvvnnnnnnnnns 0 fooeeeeen (9,298) |oevvvvineeeennn0 o0 |, 4.000 |...... 3.120 ...06/30/2014 ...|....05/01/2044 ...
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3132MA-BV-2 ..... FHLMC PC GOL 029352 ......evvnnivvirnnnnieniinnnnneneinns foen ven | s 4 s 1FFE .. ...96.0110 |..ccovvnnnnnns 1,011,378 |ooeveennennnns 1,053,393 [ooiiiiennnn 1,104,553 (17,051) [eeeeeeiiiiiennn0 il e 4.000 |...... 3.120 [MON ..o oevieiiniiiens 3,511 ....10/31/2014 ...|....10/01/2044 ...
313207-0Z-2 ... FEDERAL NATL MG .. N .. 1.F FE ..|... ...96.0100 |...ccvvnnnnnns 3,206,608 |.... . 3,339,841 |.. ... 3,484,149 o (25,390) |- eeeeeeeeeenn0 [0 | 4.000 |...... 3.220 [MON ..... e 11,133 [ ....11/23/2016 ...|....10/01/2045 ...
31321G-FY-8 ..... FEDERAL NATL MG .. i L .. 1.F FE ..|... ...89.6180 |.....ceunnnnns 1,497,715 |.... .1,671,219 |.. ....1,665,815 e 1,828 0 [0 3.000 |...... 3.030 [MON ... [oevevnenninnnns 4,178 |... ....11/29/2016 ...|....09/01/2046 ...
3132IN-R-4 ... FHLMC ... N .. 1.F FE ..|... ...95.7630 |...ccvnnunnnns 4,980,686 |.... ....5,448,610 (27,993) |-vvveeeeeenennd0 [0 e 4.000 |...... 3.170 | MON ..... e 17,337 ... . ....06/26/2017 ...|....05/01/2047 ...
3133A2-115-5 ... FHLMC ... i L .. 1.F FE ..|... ...85.3540 |......ounnnnns 2,814,156 |.... 03,400,754 [ooiiiiiiiiennnl0 e (22,171 L0 0 e 2.500 |...... 2.070 |MON ..... ... 12,827 |... .. 82,426 |....03/24/2020 ...|....03/01/2050 ...
3133AA-HV-7 ... FHLMC PC 30Y 0B3844 ... N .. 1.F FE ..|... ...81.9460 |....coonnnnnns 4,324,817 |.... . . 5,437,395 o0 e (88,332) [0 [0 2.000 |...... 1.610 | MON ..... e 17,572 ... ...09/25/2020 ...|....09/25/2050 ...
3133AB-SA-9 ..... FHLMC PC 30Y 0B5013 ... i L .. 1.F FE ..|... L 77.3900 |oiiiiinnnnns 4,191,546 |.... .5,416,125 |.. 05,464,288 |......coeennennn0 i (3,642) [0 o0 1.500 |...... 1.380 | MON ..... . 12,972 ... ....10/20/2020 ...|....11/25/2050 ...
3133AK-25-2 ..... FHLMC PC 30Y QC1664 ... N .. 1.F FE ..|... ...81.7300 |... ...13,070,650 |.... 15,992,378 |.. ...16,104,846 |.......ccovueeeni foeeeennn (14,942) |0 o0 e 2.000 |...... 1.890 | MON ..... ...04/28/2021 ...|....05/25/2051 ...
3133AM-TD-8 ..... FHLMC PC 30Y QC3248 .. 1.F FE .. .. 251,215 1...91.7400 |. ..221,021 | ..240,919 ....249,499 |.. .3.500 |......2.980 ....01/20/2022 .. 06/25/2051
3133AS-BL-6 ..... [FHLMC PC 30Y QC7243 .. 1.F FE .. . 12,012,142 |...81.7290 |. ..9,704,501 |. 11,873,923 12,002,530 |.. .2.000 |...... 1.850 ....09/16/2021 .. 09/25/2051
313383-U5-4 ..... [FHLMC PC 30Y QD6004 .. 1.F FE .. ...87.9290 |. .. 8,360,083 |. . 8,353,020 |.. ......3.000 |......4.040 ...09/29/2022 .. 02/25/2052 ...
3133B3-1R-4 ..... FHLMC PC 30Y QD6056 ... .. 1.F FE ..|... ...88.4580 |... 897,322 |.... 855,582 |..evueiieeeennn0 feeiiiii 398 |0 0 3.000 |...... 4.390 ....10/20/2022 ...|....02/25/2052 ...
3133BD-7G-4 ..... FHLMC PC 30Y QE4495 ... .. 1.F FE ..|... ...96.3580 |... ...11,738,047 |.... . 12,182,219 [0 e (1,374 L0 [0 4.500 |...... 4.450 ...06/29/2022 ...|....06/25/2052 ...
3133BF-TB-6 ..... FHLMC PC 30Y QE5946 ... .. 1.F FE ..|... ...91.0530 |... ....499,320 |...iiiiieennnn 463,700 [ooiiiiiiie 0 e 219 [0 0 [ 3.500 |...... 4.090 ...09/21/2022 ...|....06/25/2052 ...
3133KM-DF-9 ..... FHLMC PC 30Y RA5502 ... .. 1.F FE ..|... .. 88.1780 |... L216,127 e 182,796 [0 e 85 [0 [0 e 3.000 |...... 4.390 ....10/19/2022 ...|....06/25/2051 ...
S133KM-LL-7 ..... FHLMC PC 30Y RA5731 ... .. 1.F FE ..|... ...81.6950 |... . 4,523,400 |.....oiieeennn 3,950,431 [0 e 19,720 [0 0 [ 2.000 |...... 3.680 ...08/23/2022 ...|....08/25/2051 ...
3133KP-JC-3 ... FHLMC PC 30Y RA7459 .. 1.F FE ..|... ...84.8560 |... . ...12,084,263 |....oooevvnnennn0 e 1,138 [0 o0 e 2.500 |...... 3.760 ....11/28/2022 ...|....02/25/2052 ...
3138E8-K6-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.7400 |....cornnnnnns 1,021,734 |.... ....1,111,986 e (5,409) |oeeenieieeeenn0 [0 | 3.500 |...... 3.100 ...03/30/2012 ...|....04/01/2042 ...
3138LR-7M-8 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... ...99.2330 |....oovnnnnnns 1,063,845 |.... ....1,137,500 (22,768) [cvvvvvvvvvnnnnnn0 e l0 o, 4.500 |...... 3.360 ....02/11/2014 ...|....06/01/2042 ...
3138\IK-4R-4 . FEDERAL NATL MG .. .. 1.F FE .. ...91.1400 |. 1,223,064 |. 1,390,987 |.. ..(10,319) | .3.000 |......2.380 ....10/31/2012 .. 11/01/2042
3138WJ-UB-9 ..... [FEDERAL NATL MG .. .. 1.F FE .. ...93.6170 |. .. 1,474,762 |. .1,525,658 |.. 18,547 |. .2.500 |...... 3.400 ....10/30/2018 .. 02/01/2032
3138XC-F3-1 ..... [FNMA PASS-THRU LNG 30 Y . .. 1.F FE .. ...95.9040 |. 1,209,220 |. .1,300,341 |.. (8,572) | .4.000 |......3.420 ....03/31/2014 .. 09/01/2043
3138Y5-5D-4 . FNVA PASSTHRU AX4443 . .. 1.F FE .. ...96.2580 |. . 1,171,262 | 1,235,888 |.. ..(11,663) |. .3.000 |......2.350 ....09/30/2014 .. 10/01/2029 ...
31402R-DD-8 . FNVA PASS-THRU NG 30 Y . .. 1.F FE .. . 103.4180 |. ..225,640 |. .215,99 |.. ....617 |. ......5.500 |......5.670 ...01/17/2007 .. 05/01/2035 ...
314038-115-1 ... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... .. 108,099 |. 101.5610 |... 106,364 |.... ....106,597 e (2,04) [0 0 6.000 |...... 5.340 ....12/09/2003 ...}|....11/01/2033 ...
314055-EF-7 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 144,557 |. 102.2080 |... 153,755 |.... .... 146,207 e 1,968 o0 [0 | 5.000 |...... 5.630 ....09/29/2006 ...|....08/01/2035 ...
31406V-DP-8 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... .. 169,166 |. 102.5360 |... 166,573 o0 e (488) |0 [0 6.500 |...... 5.670 ...05/31/2005 ... |....05/01/2035 ...
314060-201-5 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... ... 71,883 ]. 101.5610 |... e (139) [0 o0 [ 6.000 |...... 5.450 ....06/30/2005 ...|....06/01/2035 ...
31409X-PU-7 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 122,752 |. 103.7690 |... . . 827 [0 0 5.500 |...... 5.980 ....07/31/2006 ...|....02/01/2036 ...
3140GV-NB-7 FEDERAL NATL MG .. .. 1.F FE ..|... .. 387,802 |...95.7000 |... 369,715 |.... 387,605 e (1,258) |0 [0 | 4.000 |...... 3.900 ...10/29/2018 ...|....09/01/2047 ...
3140H1-E5-5 ..... [FEDERAL NATL MG .. .. 1.F FE .. 1,011,327 |...92.9100 |. ..940,948 |. 01,011,327 |.. Ll 143 | .3.000 |......2.990 ....04/30/2019 .. 11/01/2037 ...
3140J0H-SN-4 ..... [FEDERAL NATL MG .. .. 1.F FE .. ...95.9100 |. ..767,031 |. ..799,737 .808,532 |.. (4,589) |. .4.000 |......3.710 ....11/16/2018 .. 09/01/2038
3140K4-5G-1 ..... [FNMA PASSTHRU B0B946 . .. 1.F FE .. ...88.9060 |. ..806,887 |. ..907,563 941,993 |.. (8,017) | .3.000 |......2.460 ....12/20/2021 .. 01/25/2050
3140K4-5H-9 ..... [FNMA PASSTHRU B0B947 . .. 1.F FE .. .. 88.7600 |. ..751,665 |. ..846,849 872,211 |.. (7,475) | .3.000 |......2.560 ....01/06/2022 .. 01/25/2050
3140KK-WG-5 ..... [FNMA PASSTHRU BQ0646 . .. 1.F FE .. ...82.0070 |. ..5,796,902 |. .7,068,749 .7,289,836 |.. (7,678) . ......2.000 |......1.600 ....08/20/2020 .. 08/25/2050 ...
3140L0-UK-4 ..... FNMA PASSTHRU BT2385 ... .. 1.F FE ..|... . ...85.0570 |... ....10,497,871 |.... 12,342,158 |.. ...12,732,143 . (43,987) |eeeeieeeeeenn0 [0 | 2.500 |...... 2.080 ...06/23/2021 ...|....06/25/2051 ...
3140LU-ZH-7 ..... FNVA PASSTHRU BT6143 ... .. 1.F FE ..|... .... 11,602,290 |...81.6530 [........ceeunn 9,364,693 |.... ...11,468,787 |.. ...11,593,006 (15,508) [.vvvvvvvvvnnnnnn0 e l0 [, 2.000 |...... 1.850 ....09/16/2021 ...|....09/25/2051 ...
3140LW-NV-5 ..... FNMA PASSTHRU BT7603 .... .. 1.F FE ..|... .. 15,141,016 |...85.0180 |... ....12,390,553 |.... ...14,573,997 |.. ...15,101,941 |oooeiiiiennnn 0 | (56,620) [-.oeeeeevnnneeec0 el s 2.500 |...... 2.030 ...09/20/2021 ...|....08/25/2051 ...
3140LX-AJ-4 ..... FNVA PASSTHRU BT8108 .... .. 1.F FE ..|... 849170 [l 815 [ 959 88 [0 2 0 [0 2.500 |...... 3.500 ....07/22/2022 ...|....04/25/2052 ...
3140MV-5J-3 ..... FNMA PASSTHRU BV8048 ... .. 1.F FE ..|... ...91.0160 |... . .. 854971 0 e 1 0 0 3.500 |...... 4.250 ....09/23/2022 ...|....09/25/2052 ...
3140MR-BQ-9 ... FNMA PASSTHRU BIN0046 .... .. 1.F FE ..|... ...99.0280 |... 1,050,277 |.. 1018741 L0 867 [0 [0 5.000 |...... 5.240 ....00/26/2022 ...|....07/25/2052 ...
3140MV-J8-2 ..... FNMA PASSTHRU BIN3886 ... .. 1.F FE ..|... ...93.9560 |... ....16,703,517 |.... 17,777,927 |.. ...17,900,956 |.....ccevvnnneni0 Joeeeennnn (10,237) feveeeeeeeeeenl0 o0 e 4.000 |...... 3.860 ...07/29/2022 ...|....08/25/2052 ...
3140NO-N8-4 ... FNVA PASSTHRU BI7614 ... .. 1.F FE ..|... ...98.6780 |... .. 6,949,322 |.... . 7,042,364 |.. e 1,180,583 [0 e (7,530) [0 feiil0 e 5.000 |...... 4.560 ...08/05/2022 ...|....08/25/2052 ...
31400C-Y3-4 . FNVA PASSTHRU CA5229 .. .. 1.F FE .. ...88.4980 |. ..437,208 |. ..494,026 471,261 |.. ......3.000 |......3.630 ....04/26/2022 .. 02/25/2050 ...
31400M-TP-9 ..... FNMA PASSTHRU CB2357 ... . 1.FFE ..|.. ...81.6480 |.....counnnnns 9,926,694 |.... ...12,157,907 |. ....9,940,304 |0 i 24507 0 0 2.000 |...... 3.580 ...09/29/2022 ... |....12/25/2051 ...
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31400M-U4-4 ... FNMA PASSTHRU CB2402 .....evvvvviivnnniieiinnneeecevnns foee ven e | s CAFFE e 452,901 |...84.8010 418,635 |oovvenniiiinnnnn 493,667 |..o.eeevvunnnnnns 453,605 |..evuuniiiinnnnnd (U R | RN | N AU | B RN 2.500 |...... 3.560 ....07/26/2022 ...|....12/25/2051 ...
3140X4-FB-7 ..... FNVA PASSTHRU FM1061 .... .. 1.F FE ..|... ,338,540 |...95.4700 |... ,196,931 |.... 1,253,718 |.. .... 1,337,475 O e (27,071) |0 o0 e 4.000 |...... 2.930 ...12/03/2021 ...|....03/25/2049 ...
3140X5-R7-0 ..... FNMA PASSTHRU FM2309 ... .. 1.F FE ..|... .. 365,965 |...92.7950 |... 325,366 |.... ..350,626 |.. O e (2,611 |0 [0 e 3.500 |...... 2.820 ....02/03/2022 ...|....03/25/2049 ...
3140X7-VJ-5 ..... FNVA PASSTHRU FM4216 ... .. 1.F FE ..|... .. 149,887 |...92.7980 |... 133,524 |.... ..143,885 |.. . O e (1,072) |0 o0 e 3.500 |...... 2.870 ....02/03/2022 ...|....06/25/2049 ...
3140X8-EM-5 ..... FNMA PASSTHRU FM4639 ... .. 1.F FE ..|... .. 977,576 |...85.4020 |... 831,757 |.... ..973,923 |.. .977, 417 O e (884) |0 el0 e 2.500 |...... 2.430 ....01/10/2022 ...|....11/25/2050 ...
3140X9-6J-9 ..... FNVA PASSTHRU FM6272 ... .. 1.F FE ..|... 1,651,772 |...86.4320 |... ,404,774 |.... 1,625,291 |.. ,650,674 0 [ (5,628) |0 o0 e 2.500 |...... 2.280 ...01/06/2022 ...|....02/25/2051 ...
3140XB-HT-0 ..... FNVA PASSTHRU FM7441 ... .. 1.F FE ..|... .. 236,653 |...88.3150 |... 247,223 |.... ..279,933 |.. 236,763 O e 110 0 [0 e 3.000 |...... 4.400 ....10/19/2022 ...|....05/25/2051 ...
3140XG-KP-3 ..... FNVMA PASSTHRU FS1201 ... .. 1.F FE ..|... .. 461,999 |...88.5190 |... 429,004 |.... ..484,641 |.. ....462,833 O e 1,982 |0 o0 e 3.000 |...... 3.600 ....04/26/2022 ...|....01/25/2050 ...
3140XH-BE-6 ..... FNMA PASSTHRU FS1836 ... .. 1.F FE .. 889,849 |...85.3980 |. ..962,568 .892,002 |.. .0 .2.500 |......3.420 ...06/24/2022 .. 05/25/2052
31410D-5Y-2 . FEDERAL NATL MG .. 1.F FE .. 105,672 |. 102.7470 |. ..104,255 .105,085 |.. .0 .6.500 |......6.160 ....08/10/2006 .. 08/01/2036
31410P-A8-6 ..... FEDERAL NATL MG .. 1.F FE .. 107,405 |. 100.6140 |. 106,367 |.. .0 ......7.000 |......6.380 ....10/10/2006 .. 08/01/2036 ...
31410U-YW-6 ..... FHLMC .. 1.F FE ..|... ... 51,508 |. 101.5610 |... O e (40) 0 o0 6.000 |...... 5.710 ....11/30/2006 ...|....09/01/2036 ...
31411C-KH-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ... 56,105 |. 100.3100 |... JLUJ R £ N AU I RPN | ) AN 7.500 |...... 6.660 ....12/08/2006 ...|....11/01/2036 ...
31411K-R4-7 ..... FNVA PASS-THRU .. 1.F FE ..|... .. 201,538 |. 101.6610 |... O e (43) |0 o0 6.000 |...... 5.870 ...01/31/2007 ...|....01/01/2037 ...
3141IN-5C-7 ... FNVA PASS-THRU .. 1.F FE ..|... . 81,041 |. 101.5990 |... LU R <) N AU | I RPN | ) AN 6.000 |...... 5.780 ....02/08/2007 ...|....02/01/2037 ...
314110-AU-1 ... FNVA PASS-THRU .. 1.F FE ..|... ..95,315 |. 103.7930 |... O [ (78) |0 o0 6.000 |...... 5.780 ....03/30/2007 ...|....04/01/2037 ...
31412A-U9-3 ..... FNVA PASS-THRU .. 1.F FE ..|... ... 67,080 |. 102.7290 |... LU SR (£ N PO | I RPN | ) AN 6.500 |...... 6.030 ....10/09/2007 ...|....07/01/2037 ...
31412R-D5-3 ..... FNVA .. 1.F FE ..|... 1,779,077 |...99.1830 |... ,757,404 |.... ,775,725 O e (1,201) o0 o0 e 4.500 |...... 4.390 ...03/31/2010 ...|....03/01/2040 ...
31418C-$4-7 ..... FNMA PASSTHRU MA3238 ... .. 1.F FE ..|... ...92.8600 |... 711,818 |.... ....809,324 0 [ (10,544) |0 feil0 e 3.500 |...... 2.640 ...12/03/2021 ...|....01/25/2048 ...
31418C-XM-1 ..... FNMA PASSTHRU MA3383 . .. 1.F FE .. ...92.7460 |. ..272,018 |. .305,377 |.. .0 .3.500 |......2.850 ...02/03/2022 .. 06/25/2048
31418D-3X-8 ..... FNVA PASSTHRU MA4413 . .. 1.F FE .. ...81.69%0 |. ..748,033 |. 744,372 |.. .0 .2.000 |......6.590 ... 1172172022 .. 09/25/2051
31418D-4X-7 ..... FNVA PASSTHRU MA4437 . .. 1.F FE .. ...81.6920 |. ..812,880 |. .846,536 |.. .0 .2.000 |......4.010 ....06/16/2022 .. 10/25/2051
31418D-NH-1 . FNMA PASSTHRU MA3991 . .. 1.F FE .. ...88.4570 |. .391,982 449,733 |.. .0 .3.000 |......2.760 ....02/07/2022 .. 04/25/2050 ...
31418D-VB-5 ..... FNMA PASSTHRU MA4209 . .. 1.F FE .. ...77.4080 |. ..726,912 . 889,668 |.. .0 ......1.500 |......2.140 ...01/28/2022 .. 12/25/2050 ...
31418D-YC-0 ..... FNMA PASSTHRU MA4306 ... .. 1.F FE ..|... 1,770,646 |...85.0920 |... .. 1,475,991 |.... 1,734,575 |.. ,768,913 O e (5,024) |0 o0 e 2.500 |...... 2.230 ...12/23/2021 ... |....04/25/2051 ...
31418D-2Y-1 ..... FNMA PASSTHRU MA4358 ... .. 1.F FE ..|... . 29,971 ...91.2410 |... ...26,369 |.... ...28,900 |.. O e (224) |0 o0 e 3.500 |...... 2.970 ....01/20/2022 ...|....06/25/2051 ...
31418E-AW-0 ..... FNMA PASSTHRU MA4520 ... .. 1.F FE ..|... .. 952,044 |...84.4410 |... ..792,588 |.... ..938,625 |.. JLO U ( - ()N AU | N RPN | ) F 2.000 |...... 1.780 ...12/03/2021 ...|....01/25/2042 ...
31418E-D7-2 ..... FNMA PASSTHRU MA4625 ... .. 1.F FE ..|... .. 448,917 |...91.0130 |... 453,577 |.... ..498,365 |.. . O e 3 0 [0 e 3.500 |...... 4.340 ....11/14/2022 ...|....06/25/2052 ...
31418E-E4-8 ..... FNMA PASSTHRU MA4654 ... .. 1.F FE ..|... .. 448,081 ]...91.0250 |... 452,635 |.... ..497,263 |.. ....448,309 O 414 0 [0 3.500 |...... 4.340 ....10/06/2022 ...|....07/25/2052 ...
31418E-EB-2 ..... FNMA PASSTHRU MA4629 ... .. 1.F FE ..|... ,399,414 1...93.7530 |... 1,827,768 |.... 1,416,232 |.. ,400,215 O e 1,752 |0 o0 e 3.000 |...... 3.180 ...05/17/2022 ...|....06/25/2037 ...
31418E-ES-5 ..... FNVA PASSTHRU MA4644 . .. 1.F FE .. ...93.9650 |. .657,819 |.. .0 .4.000 |......4.450 ....06/16/2022 .. 05/25/2052 ...
31418E-F2-1 ..... FNVMA PASSTHRU MA4684 . .. 1.F FE .. ...96.3640 |. .969,074 |.. .0 .4.500 |......4.690 ....12/02/2022 .. 06/25/2052
31418E-J3-5 ..... [FNMA PASSTHRU MA4781 .... .. 1.F FE .. ...87.9200 |. 2,646 .0 | .3.000 |......3.750 ....00/13/2022 .. 09/25/2052
31419A-DS-3 ..... [FNMA PASS-THRU LNG 30 Y . .. 1.F FE .. . 104.2910 |. 288,465 .0 (4,831) | .6.000 |......4.310 ....11/30/2010 .. 09/01/2039
314190-8H-2 ... [FNMA ..o, .. 1.F FE .. ...96.6390 |. A . 2,495,868 |.. .0 . 5,587 |. ......4.000 |......4.140 ....12/14/2010 .. 11/01/2040 ...
31419K-GD-1 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... ...97.4050 |.....ooennnnns 1,866,470 |.... . .... 1,883,065 JU N IO 4,536 |oeeeeeeeeennnn0 o0 e 4.000 |...... 4.270 ...12/16/2010 ...|....11/01/2040 ...
31419L-00-8 ..... FNMA PASS-THRU  LNG 30 Y ....ocevvvevivvinnnnnnnnnnnnns fooe ven | oneeenn | s . 1.FFE .. ...96.4910 |t 288,208 |.................298,687 [................ 302,410 [ooiiiiiinnnnnns {70 PO | N FOUOOOPTRRT (N RN 4.000 |...... 3.720 ...11/30/2010 ... |....12/01/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 255,188,421 | XXX 231,006, 144 261,839,943 254,794,709 0 (453,361) 0 0 XXX XXX XXX 1,162,055 4,659,679 XXX XXX
31378B-BD-1 ..... FHLMC FHMC e ‘ ...... ‘ ....... ‘4 ........... TAFE | 3,604,829 [...98.1100 |.....cceunnnn. 3,433,850 |..cccvvnnnnnns 3,500,000 |...ccevvunnnnn 3,514,493 |..covvriiens (VI (10,915) [eneeeeennnnnnn (VI O 0 |oueeen 3.389 |...... 2.750 [MON ... [oeeeeeeninns 11,862 [.oeeeeeennnnns 118,615 |....06/12/2014 ...|[....03/25/2024 ...
3137BE-VH-4 ..... FHLMC FHMC .o ] s 4 | TAFE ] 6,508,195 [...97.4670 [.............. 6,140,421 | 6,300,000 |..eeeunnnnnnns 6,342,064 |................. 0 .. (22,958) |.evvenniennnnnnd [ 0 )...... 3.241 |...... 2.500 [MON ..... [ieeeeeennnnnns 20,418 [....oovienenns 204,183 |....07/30/2015 ...|....09/25/2024 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 10,113,024 | XXX 9,574,271 9,800,000 9,856,557 0 (33,873) 0 0 XXX XXX XXX 32,280 322,798 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 522,071,641 [ XXX 471,573,698 488,244,943 504,818,232 (54,650) (5,345,927) 0 0 XXX XXX XXX 4,052,199 14,249,987 XXX XXX
00115A-AE-9 ..... |AEP TRANSMISSION €0 LLC .evvvniiviiiinniiiiiiiniiiinees | ...... | ....... |1 ......... | 1TFFE |, 998,030 |...93.8780 |.......cceuunnnns 938,780 |.....onnnnns 1,000,000 J..eeenniiinnnnnn 999,155 |..vvuuiiiiinnnd (U I L [ 0 ... 3.100 |...... 3120 [ D coovies i 2,583 | 31,000 |....11/16/2016 ...|....12/01/2026 ...
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00138C-AN-8 ..... AIG GLOBAL FDG SR SE ..evvvniviivnnineeriiniineneennnns foee ven | eeeeeen | s LFFE L 749,378 |...89.3810 |.................670,358 |............e. 750,000 |oeeevvenneeeennnn 749,657 [oiiiiiinnnnn0 oo 124 o0 [0 0.900 |...... 0.910 [MS wevevs Jovvnniiiiiinnnns 1,856 |oovvieiiniiinns 6,750 [....09/15/2020 ...|....00/22/2025 ...
00206R-CP-5 ..... AT&T INC v |- 2.BFE ... .. 129,119 |...91.2550 |... 1o 150,000 |-eveeniiieennnnn 129,353 [0 e 235 [0 0 [ 4.500 |...... 6.100 ....10/14/2022 ...|....05/15/2035 ...
00206R-GB-2 ..... AT&T INC voo |- 2.BFE ... 1,880,988 |...97.3490 |... 1,750,000 |.oevennennenn 1,812,404 [0 e (24,469) [0 0 [ 4.000 |...... 2.480 ....02/19/2020 ...|....11/25/2025 ...
00206R-GL-0 ..... AT&T INC oo |--2.BFE ... ...95.4750 |... . 600,000 |.. 582,536 o0 2,947 0 [0 4.100 |...... 4.740 ...10/19/2018 ...|....02/15/2028 ...
00206R-MM-1 ..... AT&T INC e | 2B FE ... L. 77.1440 |... . 160,000 |.. 57,707 0 179 0 0 2.550 |...... 2.700 ....12/03/2021 ...|....12/01/2033 ...
00217G-AB-9 ..... APTIV PLC / APTIV CO .... v |- 2.BFE ... ...82.0560 |... 820,560 |.... .1,000,000 |.. 10:996,307 |eeeniiiieeeenn0 o807 0 0 3.250 |...... 3.290 ...02/09/2022 ...|....03/01/2032 ...
00287Y-BX-6 ..... ABBVIE INC . |- 2.BFE ..|... ...90.3750 |... 436,511 |.... 513,689 |0 [ (4,250) |0 [0 3.200 |...... 2.160 ....12/03/2021 ...|....11/21/2029 ...
009158-AV-8 ..... AIR PRODS & CHEMS INC ..eevveeiieeieeieeeeeeeeieeeees foen e .. 1.F FE ..|... ...97.7830 |... .. 1,955,660 |.... ,998,811 |oveeeeeeeennnnd0 oo 720 |0 o0 e 3.350 |...... 3.380 ...07/28/2014 ...|....07/31/2024 ...
019736-AG-2 ..... ALLISON TRANSMISSION . .3.BFE .. ...82.3750 |. ...82,375 | ..82,375 |.. .3.750 |......4.180 ....12/06/2021 ..
023135-BZ-8 ..... AMAZON COM INC . .. 1.DFE .. ...81.9190 |. ..409,595 |. .499,923 |.. .2.100 |......2.100 ....05/10/2021 ..
02361D-AS-9 ..... [AMEREN ILL CO .... .. 1.F FE .. ...95.5670 |. ..258,031 |. .297,308 |.. ......3.800 |......1.720 ....12/03/2021 .. .
025537-AN-3 ..... AMERICAN ELEC PWR IN .... . |--2.BFE ..|... ...95.7060 |... .1,000,000 |.. 998,188 |eevieieeeenn0 o268 |0 [0 4.300 |...... 4.330 ...11/28/2018 ...|....12/01/2028 ...
03040W-AL-9 ..... AMERICAN WTR CAP COR ... .. 2.AFE ..|... ...96.9450 |... .1,000,000 |.. n1,010,435 [0 o (4,603) [0 feiil0 e 3.400 |...... 2.890 ....01/21/2015 ...|....03/01/2025 ...
030401-AQ-8 ..... AMERICAN WTR CAP COR ... L] 2.AFE L. ...92.3590 |... .. 500,000 |-eeeruneeeeennn 478,143 [0 e 4184 |0 0 2.950 |...... 3.980 ...11/06/2018 ...|....09/01/2027 ...
031162-DJ-6 ..... AMGEN  INC - 2.AFE L. ...92.8250 |................. 155,946 |................ 168,000 |........c.ceeee. 167,084 |ooeeniiiinnnnn fovriiiiiennn 28 o0 [0 e 4.200 |...... 4.260 ....08/18/2022 ...|....03/01/2033 ...
035240-A0-3 ... ANHEUSER-BUSCH INBEV . |- 2.AFE ... ...98.9230 |... e 2,000,034 |0 e (8,522) [0 0 4.750 |...... 4.180 ....03/05/2019 ...|....01/23/2029 ...
03690E-AA-6 ..... ANTERO MIDSTREAM PAR . |..3.CFE ..|... . 101.3700 |... ..225,000 |ooeeveenennnnnn 228,083 |ooeneenn (8,911) [ (8,212) vl o0 e 7.875 |...... 3.900 ....12/09/2021 ...}|....05/15/2026 ...
037680-AB-1 ..... APPALACHIAN CONSUMER RATE RELIEF FUNDIN ... .. 1.AFE ..|... ...96.7480 |... .5,925,000 |.. ..6,278,859 |ooiieeiiiienn0 e (38,078) [0 [0 e 3.772 |...... 2.410 ...10/21/2019 ...|....08/01/2031 ...
037833-BG-4 ..... APPLE INC .... .. 1.B FE ..|... ...96.7070 |... 003,347,866 |...oooeiiennnnn0 i 854 0 0 3.200 |...... 3.220 ....01/29/2019 ...}|....05/13/2025 ...
037833-DB-3 . APPLE INC . .1.BFE .. ...93.3810 |. .1,605,624 |.. .2.900 |......1.340 ....09/17/2021 .. 09/12/2027
037833-DP-2 . APPLE INC . .1.BFE .. ...86.6750 |. 1,046,183 |.. .2.200 |......1.440 ....04/24/2020 .. 09/11/2029
037833-DU-1 APPLE INC . . .1.BFE .. ...81.9040 |. . 1,530,000 .1,514,620 |.. .1.650 |......1.790 ....12/03/2021 .. 05/11/2030
053332-Al-2 ..... [AUTOZONE INC ...covvivriniiiiiiiine e e oo e .|..2.BFE .. ...92.4590 |. ..285,000 .310,792 |.. .3.750 |......2.140 ....12/03/2021 .. 04/18/2029 ...
06051G-FB-0 ..... BANK OF AMERICA CORP .....eeeeeeeieeeeemnnieeeeeeennee fen o .. 1.F FE .. ...99.1800 |. .1,000,000 .999,908 |.. 4125|4130 ...01/15/2014 .. 01/22/2024 ...
06051G-FU-8 ..... BANK AMER CORP - 2.AFE L. ...98.1050 |... 451,283 |.... ... 460,000 |.. .. 495,402 |..oeeeniiiiinnn0 e (10,716) o0 0 4.450 |...... 1.930 ....12/03/2021 ...|....03/03/2026 ...
06051G-HG-7 ..... BANK OF AMERICA CORP . .. 1.F FE ..|... ...92.4480 |... 1,848,960 |.... .2,000,000 |.. 2,001,007 [eeeeeeenninenn0 e () [0 o0 e 3.970 |...... 3.960 ...03/01/2018 ...|....03/05/2029 ...
06051G-HX-0 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ...83.8660 |... 3,144,136 |.... .3,749,000 |.. 3,077,837 o0 et 11,867 il o0 e 2.884 |...... 5.760 ....10/27/2022 ...|....10/22/2030 ...
06051G-JL-4 ..... BK OF AMERICA CORP .... .. 1.F FE ..|... ...76.6120 |... .1,250,000 |.. e 1,222,635 o0 e 2,785 il o0 e 1.922 |...... 2.190 ....09/17/2021 ...|....10/24/2031 ...
06051G-JP-5 ..... BK OF AMERICA CORP .... .. 1.F FE ..|... ...80.2800 |... n2,020,910 founnviiiinnnnn0 e (2,272) Lol 0 o0 e 2.651 |...... 2.500 ....04/08/2021 ...|....03/11/2032 ...
06051G-JT-7 ..... BK OF AMERICA CORP .... .. 1.F FE ..|... .. 1,008,060 |...80.2780 |... . ..1,006,838 |.....cceevveeeni Joeeeiiiee e (729) [0 o0 e 2.687 |...... 2.590 ...04/19/2021 ...|....04/22/2032 ...
06051G-KA-6 ..... BK OF AMERICA CORP . .. 1.F FE .. 1,015,570 |...77.2510 |. .1,025,000 .1,016,425 |.. .2.299 |......2.390 ....12/03/2021 .. 07/21/2032 ...
06051G-KQ-1 ..... BK OF AMERICA CORP . .. 1.G FE .. ...91.7520 |. . 500,000 502,222 |.. .4.571 |......4.510 ....04/28/2022 .. 04/27/2033
06406H-DA-4 ..... BANK NEW YORK MTN BK . .. 1.EFE .. ...96.4620 |. .1,500,000 1,499,228 |.. .3.000 |......3.020 ....02/19/2015 .. 02/24/2025
06406R-AD-9 ..... BANK NEW YORK MELLON . 1EFE .. ...94.1730 |. .1,100,000 .1,071,3% |.. .3.250 |......3.900 ....11/05/2018 .. 05/16/2027
06406R-AU-1 ..... BANK NEW YORK MELLON . .. 1.EFE .. ...84.4760 |. .997,948 |.. ......1.650 |......1.680 ...04/19/2021 .. 07/14/2028 ...
06406R-BL-0 ..... BANK NEW YORK MELLON .... .. 1.F FE ..|... . 103.5840 |... 1,000,000 |...oeeeevnneeni Joeeeiiiiieeeen0 0 o0 e 5.802 |...... 5.800 ....10/18/2022 ...|....10/25/2028 ...
07274N-AN-3 ..... BAYER US FINANCE Il LLC ... |- 2.BFE ... ...96.8850 |... 1,999,793 L0 129 0 0 3.375 |...... 3.380 ...06/26/2014 ...|....07/15/2024 ...
08576P-AH-4 ..... BERRY GLOBAL INC . |--2.CFE ..|... ...89.1890 |...cevvnniiiennnn209,594 |.eiiniiiinnnn 235,000 [oeeeiinineeeenn 281,144 |0 e 1,216 [0 0 e 1.570 |...... 2.130 ....12/03/2021 ...|....01/15/2026 ...
09661R-AE-1 ..... BMW VEH OWNER TR . e | TAFE Ll ...95.2540 |.............. 1,762,199 |.............. 1,850,000 |.............. 1,849,671 |oeerviiinnnnnl oo 74 o0 [0 0.620 |...... 0.620 ....07/08/2020 ...|....04/26/2027 ...
097023-CA-1 ..... BOEING CO vee |- 2.CFE ... ...89.6790 |......ounnn...... 448,395 |................ 500,000 |...cevunniieeennnd92,283 |oeniiiiinnnnnl0 e 1,163 |0 0 e 3.450 |...... 3.740 ....10/29/2018 ...|....11/01/2028 ...
097023-CY-9 ..... BOEING CO .... e [ 2.0 FE L ...97.8090 |... L. 460,789 o0 e (7,659) |0 [0 5.150 |...... 2.770 ...12/03/2021 ...|....05/01/2030 ...
097023-DE-2 ..... BOEING CO .... 1o |- 2.CFE ... ...95.8720 |... 239,680 |.... 100:250,000 |eeeeeniieeeeenn0 o0 0 0 1.433 |...... 1.430 ...02/02/2021 ...|....02/04/2024 ...
100743-AK-9 ..... BOSTON GAS COMPANY ......covvvviiiniiiiiiiinnnns T [ 2AFE L. ...90.0360 |... 900,360 |.... 999,533 |0 [ 93 0 0 3.150 |...... 3.160 ....07/31/2017 ...|....08/01/2027 ...
10112R-AX-2 ..... BOSTON PROPERTIES LP CORPORATE 1 L2.AFE .. ...94.9020 |. ..474,510 |. 491,927 |.. ......3.650 |......4.210 ....10/30/2018 .. 02/01/2026 ...
10112R-AY-0 ..... BOSTON PPTYS LTD PAR ..eveeniiiiiinnniiiiininiiiniinanans 1.. L 2.AFE L ...90.1890 |... 450,945 |.... . 500,000 |. L. 483,378 |0 o 4060 |0 0 2.750 |...... 3.700 ...02/16/2017 ...|....10/01/2026 ...
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10112R-BA-1 ... BOSTON PPTYS LTD PAR ..evvvniiviiniinienceniineeeennnns foee ven e | s L 2AFE L 249,103 |...92.9000 [.....cevvvnnnnnnn 232,250 |oeivennnnnnnend 250,000 [...oeeeivnnnnnnns 249,422 |.ooovvviineen0 e 83 [0 0 [ 4.500 |...... 4.540 ....11/13/2018 ...|....12/01/2028 ...
110122-DU-9 ..... BRISTOL-MYERS SQUIBB .... v |- LLFFE ... 1,992,740 |...87.2820 |... .2,000,000 |.. e 1,998,278 o0 838 [0 [0 e 2.950 |...... 2.990 ....02/15/2022 ...|....03/15/2032 ...
11120V-AE-3 ... BRIXMOR OPERATING PR ... o .. 2.CFE ... .. 476,001 |...91.6160 |.................403,110 |.................440,000 |.................468,685 |.................0 [ooeeeennnn (6,865) |oveennniinnnnnn0 [0 e 3.900 |...... 2.170 ....12/03/2021 ...}|....08/15/2027 ...
11135F-BK-6 ..... BROADCOM INC oo |--2.CFE ..|... .. 591,329 |...80.4480 |.................454,531 |.................565,000 |................589,165 |.....ccecrrriinni0 [oreeennnnn (2,082) |oveeneiiieeenn0 o0 e 3.419 |...... 2.920 ...12/03/2021 ...|....04/15/2033 ...
12189L-AR-2 ..... BURL INGTON NORTHN SANTA F . e | LG FE ... .. 249,183 ]...98.4540 |.................246,135 [................250,000 |oooiinnnnnnnnnn 249,882 onnnniiiinnnnnl0 i 91 o0 [0 3.750 |...... 3.780 ....03/04/2014 ...|....04/01/2024 ...
124857-AT-0 ..... CBS CORP v |- 2.BFE ... .. 226,325 ]...88.9130 |...eevuunnieennnn 222,283 |onnniiieennnnnn250,000 [oeeiiiiiieeeeennn235,720 [ouenieieeinnl0 e 2,418 |0 0 e 3.375 |...... 4.640 ....10/30/2018 ...|....02/15/2028 ...
1248EP-CN-1 ... CCO HLDGS LLC / CCO ... e | 3.BFE ... .. 126,956 |...79.7920 |......eeveeeennnn 99,740 onnnnniinnnnn 125,000 |oiiiiiinnnnnnnnn 99,740 nnnnnn (26,975) [ (228) |veieececeennl0 o0 e 4.500 |...... 4.250 ....12/06/2021 ...|....05/01/2032 ...
125523-AF-7 ..... CIGNA CORP |- 2.AFE ... 177,369 1...99.3610 |.oevvvenneeeenn 177,856 |oeeneeeennn 179,000 |oevvnneieeeenn 178,797 il o366 |0 o0 e 3.750 |...... 3.960 ....11/06/2018 ...|....07/15/2023 ...
125523-AH-3 ..... | CIGNA CORP NEW .. 2.AFE .. ...96.6460 |. .4.375 |......2.080 ....12/03/2021 .. 10/15/2028
125523-CN-0 . CIGNA CORP NEW L2.AFE .. ...82.0850 |. .2.375 |......2.380 ....08/01/2021 .. 03/15/2031
125896-BM-1 ..... CMS ENERGY CORP .2.BFE .. ...97.8640 |. . ......3.880 ....02/24/2014 .. 03/01/2024 ...
125896-BR-0 ..... CMS ENERGY CORP oo |--2.BFE ... ...89.6880 |... .1,250,000 |.. 248,076 |.eveeeeeeennn0 o482 |0 0 002,950 . 2.990 ...10/31/2016 ...|....02/15/2027 ...
12592B-AP-9 ..... CNH INDUSTRIAL CAPIT e | 2B FE ... .. 198,698 |. 100.3250 |... . 200,000 |.. 198,784 0 [ 86 0 0 5.450 |...... 5.680 ....10/06/2022 ...|....10/14/2025 ...
12626P-AM-5 ..... CRH AMERICA INC vee |- 2.AFE )., .. 991,720 |...96.5530 |... .1,000,000 |.. 997,684 o0 O 0 0 3.875 |...... 3.970 ....08/27/2015 ...|....05/18/2025 ...
126408-HU-8 ..... CSX CORP e | 2.AFE L. ,520,721|...96.4040 |... .1,600,000 |.. ,523,230 |oevvvviiiieennd0 e 2,064 [0 0 4.250 |...... 5.150 ....10/21/2022 ...|....03/15/2029 ...
126650-CL-2 ..... CVS HEALTH CORP CORPORATE ... oo |--2.BFE ... .. 684,320 |...97.6800 |... ..635,000 |.. 670,094 [.ooeeeeeniieenni0 e (18,349) [0 o0 e 3.875 |...... 1.650 ...12/03/2021 ...|....07/20/2025 ...
131347-CR-5 ..... CALPINE CORPORATION ... veo |- LA FE ). .. 218,531 ]...80.6450 |... ..225,000 |.. 181,451 | (36,347 [ 899 0 [0 3.750 |...... 4.120 ....12/09/2021 ...|....03/01/2031 ...
138616-AE-7 ..... CANTOR FITZGERALD . |--2.CFE ..|... .. 301,050 |...98.1660 |... 274,865 |.... . 280,000 |.. 291,452 o0 e (9,002) 0 [0 4.875 |...... 1.550 ...12/03/2021 ...|....05/01/2024 ...
141781-BS-2 CARGILL INC .... FFE ... .. 995,530 |...79.2000 |... 792,000 |.... .1,000,000 |.. 995,993 |0 [ 406 0 0 2125 |...... 2.170 ....11/08/2021 ...|....11/10/2031 ...
141781-BIi-3 ..... |CARGILL INC .... FFE .. ...92.4030 |. ..462,015 |. . 500,000 .496,921 |.. .4.000 |......4.070 ....04/19/2022 .. 06/22/2032
149123-CC-3 ..... |CATERPILLAR INC DEL ... FFE .. ...98.1160 |. ..981,160 |. .1,000,000 .999,974 |.. .3.400 |......3.400 ....06/06/2014 .. 05/15/2024 ...
14912L-5X-5 . CATERPILLAR FINL SVCS MTN . FFE .. ...99.0290 |. ..495,145 |. . 500,000 .499,957 |.. .3.750 |......3.750 ....11/19/2013 .. 11/24/2023 ...
14913R-2C-0 ..... | CATERPILLAR FINL SVC .... .| 1.FFE .. ...92.9180 |. .. 1,858,360 |. .2,000,000 .1,998,007 |.. .1.450 |......1.490 ...05/12/2020 .. 05/15/2025 ...
14913R-2H-9 ..... |CATERPILLAR FINL SVC . .. 1.F FE .. ...89.7980 |. .. 224,495 |. ..250,000 .249,816 |.. ......0.800 |......0.820 ....11/09/2020 .. 11/13/2025 ...
15189T-BB-2 ..... CENTERPOINT ENERGY | ... . |- 2.BFE ..|... ...82.8170 |... .1,000,000 |.. ...998,349 |0 e 178 0 [0 2.650 |...... 2.670 ....06/11/2021 ...|....06/01/2031 ...
151890-AL-4 ..... CENTERPOINT ENERGY R - 1.GFE ... s ...95.5770 |... 502,026 |..ooeeeeennneeenn0 e (7,893) [0 o0 e 4.000 |...... 2.060 ....12/03/2021 ...|....04/01/2028 ...
15189X-AR-9 ..... CENTERPOINT ENER RESOURCES .. | LR FE L 1,366,008 |...94.2180 |.............. 1,295,498 |.............. 1,375,000 |.............. 1,371,006 [.......ccoeeeen0 Jovrrnnennnnnn 905 [ooniiiiiiiinnn0 il s 3.000 |...... 3.070 ...01/09/2017 ...|....02/01/2027 ...
161150-AF-7 ..... CHART INDS INC |- 4AFE L. . 100.6540 |...covvuniieeeennn 25,164 |oeenniiiinnnnn 25,000 |oeeeeinieeeeennn 24,666 e 0 e 0 [0 e 7.500 |...... 7.750 ....12/08/2022 ...|....01/01/2030 ...
161175-BR-4 ..... CHARTER COMMUNICATIO . .| 2.CFE ..|... ...94.2890 |... . LA99,841 0 e 21 0 [0 5.050 |...... 5.050 ...01/14/2019 ...|....03/30/2029 ...
161175-BX-1 ..... CHARTER COMMUNICATIO . .. 2.CFE ..|... ...73.8%0 |... 269,720 |.... 350,611 [.ooeeeeeenieee 0 e 1,378 [0 o0 e 2.300 |...... 2.790 ....12/03/2021 ...|....02/01/2032 ...
166764-BL-3 ..... CHEVRON CORP NEW . .. 1.DFE .. ...94.9670 |. ..2,849,010 |. . 2,973,447 |.. .2.954 |......3.220 ....10/23/2018 .. 05/16/2026 ...
172967-JP-7 ..... CITIGROUP INC .. .. 1.G FE .. ...96.9140 |. . 500,000 .499,756 |.. .. 99 | .3.300 |......3.320 ....04/22/2015 .. 04/27/2025
172967-J8-1 ... CITIGROUP INC .. ..2.BFE .. ...96.7390 |. . 1,650,000 1,701,874 |.. ..(20,269) |. .4.090 |......2.740 ....01/21/2020 .. 06/09/2025
172967-KY-6 ..... CITIGROUP INC .. . 1.GFE .. ...92.6510 |. . 500,000 .495,455 |.. . 1,00 |. .3.200 |...... 3.450 ....06/23/2017 .. 10/21/2026
172967-LV-9 ..... CITIGROUP INC .. .1.GFE .. ...92.1950 |. . 1,250,000 .1,229,809 |.. . 2,709 |. ......4.075 |......4.360 ....02/20/2019 .. 04/23/2029 ...
172967-ML-2 ..... CITIGROUP INC .. .. 1.G FE ..|... ...82.2320 |... ..905,000 |.. 925,363 e (2,612) |0 [0 | 2.666 |...... 2.310 ...12/03/2021 ...|....01/29/2031 ...
172967-NG-2 ..... CITIGROUP INC .. .. 1.G FE ..|... ...90.2950 |... .1,000,000 |.. ....1,000,000 v o0 [0 3.070 |...... 3.070 ...02/16/2022 ...|....02/24/2028 ...
17327C-AQ-6 ..... CITIGROUP INC .. L] 2.AFE L. ...80.9580 |... o0 o0 0 e 3.057 |...... 3.050 ....01/18/2022 ...|....01/25/2033 ...
189054-AZ-2 ..... CLOROX COMPANY . - 2.AFE L. ...96.4%0 |... <7 R N R | B A 4.600 |...... 4.660 ....06/056/2022 ...|....05/01/2032 ...
191216-CV-0 ..... COCA COLA CO ... .. 1.EFE ..|... ...82.0450 |... . e 1,996,943 [0 e384 |0 [0 e 1.650 |...... 1.670 ...04/29/2020 ...|....06/01/2030 ...
191216-DD-9 ..... COCA COLA CO ... .. 1.EFE ..|... ...83.7670 |... . 500,000 |.. . L5720 PO | Y RN | ) AN 1.000 |...... 1.010 ....09/14/2020 ...|....03/15/2028 ...
191216-DK-3 ..... COCA COLA CO ... .. 1.EFE ..|... ...82.7340 |... ....498,389 e 179 [0 0 [ 2.000 |...... 2.040 ...03/01/2021 ...|....03/05/2031 ...
20030N-BL-4 ..... COMCAST CORP NEW ... .. 1.G FE ..|... ...97.0220 |... ....2,998,740 983 [0 0 3.375 |...... 3.390 ...08/11/2015 ...|....02/15/2025 ...
20030N-DN-0 ..... COMCAST CORP NEW . . 1.GFE .. ...81.0720 |. 498,779 |.. 139 | .....1.950 |......1.980 ....05/20/2020 .. 01/15/2031 ...
205887-BR-2 ..... CONAGRA FOODS INC ..evvvunniiiiiininiiiiiiiiiiieiininanees ... 2.CFE ..|... ...99.9270 |... ..483,000 |. L A82,775 0 [ 3,38 |vooiiiiiinnnn i 0 ) 3.200 |...... 3.910 ...02/11/2014 ...|....01/25/2023 ...
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209111-FS-7 ..... CONSOL IDATED EDISON ..vvvvveneiviinninieeeinnnieeevennns oo ven e | s .. 1.G FE .. ...95.6630 |.......cooeeeenn502,231 foniiiiiiinnnns 525,000 [.oeeeivnnnnnnns 524,752 |veveveieinnnnn0 [ 37 0 0 4.000 |...... 4.000 ....11/27/2018 ...|....12/01/2028 ...
210518-DC-7 ..... CONSUMERS ENERGY CO |- LEFE L. ...95.1260 |... .1,500,000 |.. e 1,497,646 |...oieeennen 0 381 [0 0 3.800 |...... 3.830 ...10/29/2018 ...|....11/15/2028 ...
212015-AN-1 ..... CONTINENTAL RESOURCES CORPORATE ... |- SAFE L. ...97.4050 |... ..155,000 |ooevvvennennnnnnn 50,978 |onenennn (7,892) [oeinnnn (2,667) [oveeneeiiinnnnl0 o0 e 3.800 |...... 2.000 ....12/03/2021 ...|....06/01/2024 ...
21871X-AE-9 ..... COREBRIDGE FINL INC ... . |--2.BFE ..|... ...91.2870 |... ..245,000 |.. 288798 o0 [ 21 0 0 3.850 |...... 3.860 ....08/31/2022 ...|....04/05/2029 ...
224044-CN-5 ... COX COMMUNICATIONS | . . |- 2.BFE ..|... ...79.8800 |... 197,159 |0 e (288) |0 [0 2.600 |...... 2.450 ....12/03/2021 ...|....06/15/2031 ...
235825-AH-9 ..... DANA INC |- 3.BFE ..|... ...80.7090 |... .. . ....181,595 U 77 1 U | R IO | B 4.250 |...... 4.080 ....12/09/2021 ...|....09/01/2030 ...
24422E-\P-1 ... DEERE JOHN CAPITAL C . .. 1.F FE ..|... ...85.4490 |... . 500,000 |.. ....498,883 n206 [0 0 1.500 |...... 1.540 ....03/01/2021 ...|....03/06/2028 ...
25179M-AV-5 ..... DEVON ENERGY CORP NE ... |- 2.CFE ..|... . 101.9100 |... . 500,000 |.. ...525,342 e (7,928) o0 0 5.850 |...... 4.010 ....06/22/2017 ...|....12/15/2025 ...
25179M-BE-2 ..... DEVON ENERGY CORP NE . .. 2.CFE .. . 101.2330 |. . 460,000 460,000 |.. .0 .5.875 |[......5.870 ....12/30/2021 .. 06/15/2028
25278X-AN-1 ... DIAMONDBACK ENERGY | . .. 2.CFE .. ...93.1490 |. . 310,000 .323,439 |.. (3,413) | .3.250 |......2.040 ....12/03/2021 .. 12/01/2026
25278X-AR-0 ..... [DIAMONDBACK ENERGY | . .. 2.CFE .. ...83.0480 |. 997,118 |.. ......3.125 |......3.160 ....03/18/2021 .. 03/24/2031 ...
25525P-AB-3 ..... DIVERSIFIED HEALTHCA .... ..4.BFE ..|... ...63.5550 |... . . L AT4T76 e (84,336) [ 1,539 0 [0 4.375 |...... 5.250 ...12/03/2021 ...|....03/01/2031 ...
26441C-AN-5 ... DUKE ENERGY CORP NEW . .. 2.BFE ..|... ...98.2670 |... .1,000,000 |.. 999,913 |0 [ 85 0 0 3.750 |...... 3.750 ....04/01/2014 ...|....04/15/2024 ...
264420-AS-3 ... DUKE ENERGY CORP .. 1.F FE ..|... ...94.2610 |... ... 750,000 |.. 749,225 |0 e 184 0 [0 2.950 |...... 2.970 ....11/14/2016 ...|....12/01/2026 ...
264420-AV-6 ..... DUKE ENERGY CAROLINAS I 1.F FE ..|... ...99.6620 |... 1,175,000 |.. 174,940 o0 290 |0 [0 3.050 |...... 3.070 ....02/26/2018 ...|....03/15/2023 ...
26875P-AK-7 ..... EOG RESOURCES INC e [ G FE L ...99.6150 |... ... 500,000 |.. 499,782 |eeveeeeeeennnn0 [ 1,046 o0 [0 | 2.625 |...... 2.830 ....01/22/2015 ...}|....03/15/2023 ...
26875P-AP-6 ..... EOG RES INC B L .. 1.G FE ..|... . ...98.1480 |... ... 500,000 |.. 511,824 0 [ (3,639) |0 [0 4.150 |...... 3.320 ....06/22/2017 ...|....01/15/2026 ...
26884A-BD-4 ..... ERP OPERATING LP CORPORATE ... N A 1.6 FE ..|... .. 994,500 |...96.1610 |... .1,000,000 |.. 998,497 o0 e lB587 0 [0 3.375 |...... 3.440 ...05/11/2015 ...|....06/01/2025 ...
26884A-BF-9 ..... ERP OPER LTD PARTNER ... N 1.6 FE ..|... ...92.7890 |... .1,500,000 |.. 461,323 |0 9,257 [0 0 2.850 |...... 3.570 ....02/16/2017 ...|....11/01/2026 ...
26884A-BG-7 ..... ERP OPER LTD PARTNER . 1 . 1.GFE .. ...91.7340 |. ..350,000 .339,678 |.. .3.250 |......3.960 ....10/26/2018 .. 08/01/2027
26884A-BK-8 ..... ERP OPER LTD PARTNER . 1 .1.GFE .. ...93.4700 |. ..250,000 249,713 |.. .4.150 |......4.170 ...11/28/2018 .. 12/01/2028
26884T-AL-6 ..... ERAC USA FINANCE COM . .. 2.AFE .. ...96.6910 |. ..235,000 244,154 |.. .3.850 [......1.410 ....12/03/2021 .. 11/15/2024
278062-AG-9 ..... EATON CORP PLC ... L2.AFE .. ...93.1900 |. . 500,000 500,000 |.. .3.103 |......3.100 ....09/06/2017 .. 09/15/2027 ...
20278N-AG-8 ..... ENERGY TRANSFER LP . .. 2.CFE .. ...96.9080 |. . ..495,000 .559,3% |.. .5.250 |......2.880 ...12/03/2021 .. 04/15/2029 ...
293641I-AI-8 ..... ENTERGY LA LLC .. 1.F FE ..|... .. 513,523 ]...91.2380 |... ....507,059 .. (6,064) [ 3.250 |...... 1.830 ....12/03/2021 ...|....04/01/2028 ...
29379V-BE-2 ..... ENTERPRISE PRODS OPE .. |- 2.AFE ... .. 996,810 |...97.3110 |... ....999,232 .. 342 | 3.750 |...... 3.780 ....10/02/2014 ...|....02/15/2025 ...
20379V-BH-5 ... ENTERPRISE PRODS OPE .. |- 2.AFE L ...96.4950 |... 998,775 |0 [ 364 0 0 3.700 |...... 3.740 ....05/04/2015 ...|....02/15/2026 ...
29670G-AD-4 ..... ESSENTIAL UTILS INC |--2.BFE ... ...84.0980 |... ,000,000 PPN | B FPRRRROR |N IS 2.704 |...... 2.700 ....04/13/2020 ...|....04/15/2030 ...
30231G-AT-9 ..... EXXON MOBIL CORP CORPORATE ... 1.DFE ..|... ...95.4940 |... 504,068 e (1,213) [0 0 e 3.043 |...... 2.770 ....06/26/2017 ...|....03/01/2026 ...
302491-AT-2 FMC CORP .. 2.CFE ..|... ...93.1610 |... 312,089 |.... 351,857 e (A517) o0 [0 | 3.200 |...... 1.740 ...12/03/2021 ...|....10/01/2026 ...
303031-8D-7 ..... [META PLATFORMS INC . .. 1.EFE .. ...88.2800 |. .. 1,765,600 |. 1,999,525 |.. .25 .3.850 |[......3.850 ....08/04/2022 .. 08/15/2032 ...
31428X-CD-6 ..... |FEDEX CORP ... .. 2.BFE .. ...81.1210 |. ..1,216,815 |. .1,500,000 1,495,815 |.. . .2.400 |......2.430 ....04/20/2021 .. 05/15/2031
316773-CZ-1 ..... [FIFTH THIRD BANCORP .. 2.AFE .. ...98.9080 |. ..741,810 | . 750,000 749,944 |.. .0 .1.625 |......1.640 ....04/30/2020 .. 05/05/2023
345370-CS-7 . FORD MOTOR CREDIT .. .. 3.AFE .. ...76.4350 |. ..152,870 |. . 200,000 152,870 |.. .(78,774) |. .5.291 |......4.220 ....12/09/2021 .. 12/08/2046
345370-DA-5 . FORD MTR CO DEL ..... .. 3.AFE .. ...75.1720 |. ..563,790 |. . 750,000 .563,790 |.. (186,210) |. ......3.280 |...... 3.250 ....11/08/2021 .. 02/12/2032 ...
345397-B7-7 ..... FORD MOTOR CREDIT CO . v |- SAFE ... ...86.9650 |... . 500,000 |.. ....434,825 |......... (65,175) [cvvueeeeeenneana0 oveeeiiieeeen0 [0 e 2.700 |...... 2.700 ...08/05/2021 ...|....08/10/2026 ...
345397-88-5 ... FORD MOTOR CREDIT CO . o | 3.BFE ... ...91.4580 |... .1,000,000 |.. ....914,580 |......... (85,420) [cevvnvvvvennnn 10 Jovviiiiiiiinn0 [0 s 2.300 |...... 2.290 ....01/056/2022 ...|....02/10/2025 ...
361841-AJ-8 ..... GLP CAP LP/GLP FING .. oo |- 2.CFE ..|... ...98.4640 |... ..225,000 |.. 280,39 |oeeeeiiiieeenn0 [ (6,863) |0 [0 | 5.250 |...... 2.010 ...12/03/2021 ...|....06/01/2025 ...
361841-AR-0 ..... GLP CAP LP/GLP FING o .. 2.CFE ... ...80.0820 |... +..70,000 |oeevveiniiinnnnnn 89,604 |0 [ 39 o0 [0 e 3.250 |...... 3.320 ...12/07/2021 ...|....01/15/2032 ...
36267V-AC-7 ..... GE HEALTHCARE HLDG L .... v |- 2.BFE ... . 100.7230 |... .2,000,000 |-eeeunieeeenn. 1,995,724 [0 | 144 [0 0 [ 5.600 |...... 5.680 ....11/09/2022 ...|....11/15/2025 ...
36267V-AE-3 ..... GE HEALTHCARE HLDG L .... e | 2B FE ... . 101.3450 |... .2,000,000 |.eevenrirnnnnn 1,902,127 [0 e 147 [0 0 5.650 |...... 5.740 ....11/09/2022 ...|....11/15/2027 ...
364760-A0-1 ..... GAP INC vevevneens |- 8.CFE L. f... ...69.9080 |... 157,293 |.... 157,293 |.........(60,937) |..eevvvveeeen 836 o0 e l0 e 3.875 |...... 4.290 ....12/06/2021 ...|....10/01/2031 ...
369550-AY-4 ..... GENERAL DYNAMICS CORP ... 1. | 1.GFE L ...95.5200 |.......ounnnns 1,671,600 |.... 1,746,094 [0 o 2,014 L0 0 2.375 |...... 2.490 ....09/11/2017 ...|....11/15/2024 ...
369550-BK-3 . GENERAL DYNAMICS COR . 1 . 1.GFE .. ...96.9810 |. 1,115,282 |. 1,147,603 |.. eeenn3.250 |......3.340 ....08/23/2020 .. 04/01/2025 ...
369550-BP-2 ... GENERAL DYNAMICS COR .....evivvvvenniiiiiininiiiiinnnnnnes .. 1.GFE ..|.. ...83.9400 |.....coooinnns 839,400 |.... .1,000,000 |. ...999,240 o0 o 81 0 0 2.250 |...... 2.260 ...05/03/2021 ...|....06/01/2031 ...
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370334-CL-6 ..... GENERAL MILLS INC ..evvvveniiiiiiiinieeenniineeeceninns foee vee | s T L 2BFE | 1,604,265 |...86.6230 |.............. 1,299,345 [....covnnnnnns 1,500,000 [...overennnnn 1,577,618 |ovvennniiinnnd (O PO (0 K5 I RN | N AR (B RN 2.875 |...... 2.080 ....04/24/2020 ...|....04/15/2030 ...
370334-C0-5 ..... GENERAL MILLS INC v |- 2.BFE ... ...80.6890 |... 1,000,000 |-eeeenieeeennnnn999,288 [ooeeiiiiiiii 0 et T8 [0 0 2.250 |...... 2.250 ....10/05/2021 ...|....10/14/2031 ...
37045X-DM-5 ... GENERAL MTRS FINL CO .... o .. 2.CFE ... ...92.6430 |... 1,500,000 |.eevenrennnnnn 1,499,631 [0 i 208 [0 0 1.200 |...... 1.210 ....10/12/2021 ...|....10/15/2024 ...
37045X-DP-8 ..... GENERAL MTRS FINL CO .... oo |--2.CFE ..|... ...83.1020 |... . 800,000 |eeerrunreeeeennn?97,267 foeeeeennnnnd0 o444 |0 0 e 2.400 |...... 2.460 ....12/03/2021 ...|....10/15/2028 ...
37254B-AC4 ... GENPACT LUXEMBOURG S ... o .. 2.CFE ... ...95.8450 |... ..315,000 |.. 2 (5,933) [0 0 3.375 |...... 1.420 ...12/03/2021 ...|....12/01/2024 ...
38016L-AC-9 ..... GO DADDY OPER CO LLC .|--8.CFE ..|... ...83.8490 |... ... 100,000 |.. e 355 [0 0 [ 3.500 |...... 3.960 ....12/09/2021 ...|....03/01/2029 ...
38141E-C2-3 ..... GOLDMAN SACHS GRP INC MTN . .. 1.F FE ..|... ...97.9110 |... .1,000,000 |.. 999,766 |ovvvenniiiiinnnnn0 [ 147 0 0 3.850 |...... 3.860 ....06/30/2014 ...|....07/08/2024 ...
38141G-WM-3 ..... GOLDMAN SACHS GROUP INC . .. 1.F FE ..|... ...98.7810 |... .1,000,000 |.. 10999,581 |oeeviiiieeenn0 el 343 0 [0 4.000 |...... 4.030 ....02/26/2014 ...|....03/03/2024 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP ... 1FFE .. ...95.3590 |. ..286,077 |. . 300,000 300,000 |.. ..(20,194) |. .3.850 |.....(7.590), ....12/03/2021 .. 01/26/2027
38141G-WR-1 ..... GOLDMAN SACHS GROUP 1FFE .. ...96.2280 |. ..3,704,809 |. .3,850,000 . 3,917,556 |.. ..(22,672) | .3.307 |......2.650 ...01/21/2020 .. 10/31/2025
38141G-XS-8 ..... GOLDMAN SACHS GROUP 1FFE .. ...90.4990 |[. ..226,248 |. ..250,000 .250,000 |.. ......0.855 |......0.850 ....02/10/2021 .. 02/12/2026 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP ... .. 1.F FE ..|... ...79.9890 |... .1,000,000 |.. 1,000,000 |...oeeeeennneni o0 0 o0 e 2.615 |...... 2.610 ...04/15/2021 ...|....04/22/2032 ...
38141G-YJ-7 ..... GOLDMAN SACHS GROUP L P ... .. 1.F FE ..|... ...77.8320 |... .1,250,000 |.. 1,257,984 o0 e (T3 [0 0 2.383 |...... 2.300 ...09/17/2021 ...|....07/21/2032 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC ... |- 1L.FFE ... ...87.5680 |... ... 480,000 |.eeuniieeennn..480,378 [0 e (O o0 0 [ 1.948 |...... 1.920 ....12/03/2021 ...|....10/21/2027 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP - 2.AFE L. ...81.4580 |......oeennnnnn 232,155 |oinnninnnnn 285,000 [oiiiiiinnnnnn285,000 [oaennieieinnnnl0 o0 0 [0 3.102 |...... 3.100 ....01/19/2022 ...|....02/24/2033 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC . |- LFFE L ...96.3740 |.......eeeeeenn 722,805 |veenieeennnnn. 750,000 |oieeeiniineeeennn 736,654 |ouenniiiiininnl0 o 30878 |0 [0 e 3.750 |...... 4.360 ....10/23/2018 ...|....02/25/2026 ...
38148L-AE-6 ..... GOLDMAN SACHS GROUP L P CORPORATE ... | LR FE L ...96.8060 |... reveeneennennn 1,250,000 [oanniinnnnn. 1,248,896 |0 e 433 L0 [0 3.750 |...... 3.780 ...05/19/2015 ...|....05/22/2025 ...
40139L-BG-7 ..... GUARDIAN LIFE GLOBAL .. 1.BFE ..|... . 102.1880 |..ccevvnnnnnns 2,043,760 |.... 1,999,419 [0 e 19 0 0 e 5.550 |...... 5.550 ....10/25/2022 ...|....10/28/2027 ...
404280-BB-4 ..... HSBC HOLDINGS PLC CORPORATE ... .. 1.G FE ..|... ...95.3650 |... ..1,907,300 |.... 002,001,322 [oiiiiiiiennnd0 o (357) [0 o0 e 3.900 |...... 3.870 ....05/24/2016 ...|....05/25/2026 ...
423452-AG-6 ..... HELMERICH & PAYNE IN .... .. 2.AFE .. ...81.4150 |. ..814,150 |. .1,000,000 |.. .2.900 |......2.900 ...06/08/2022 .. 09/29/2031
42806M-AN-9 ..... HERTZ VECL FIN I11 L . .. 1.AFE .. ...87.8520 |. ..263,556 |. .299,655 |.. .2.330 |......2.370 ....01/11/2022 .. 06/25/2028
437076-BM-3 ..... HOME DEPOT .......ccee... .. 1.F FE .. ...95.2880 |. .. 476,440 |. .499,539 |.. .3.000 |......3.030 ....11/21/2016 .. 04/01/2026
452308-AT-6 ..... ILLINOIS TOOL WKS INC 1FFE .. ...98.4850 |. ..2,166,670 |. .2,198,954 |.. .3.500 |[......3.540 ....02/18/2014 .. 03/01/2024 ...
459058-JD-6 ..... INTERNATIONAL BK FOR . .. 1.LAFE .. ...92.1010 |. 1,542,705 |. .1,675,000 1,676,347 |.. ......0.750 |......0.710 ...07/08/2020 .. 07/02/2025 ...
465685-A0-8 ..... ITC HL.DGS CORP |- 2.BFE ... ...84.5800 |... ... 500,000 |.. 499,212 |ovvveniiiiinnnn0 o 94 0 0 2.950 |...... 2.970 ....06/11/2020 ...|....05/14/2030 ...
46625H-RV-4 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...93.3980 |... .3,000,000 |.. 2,980,651 [oiieeeiinnn0 e 4782 o0 [0 2.950 |...... 3.130 ....06/22/2017 ...|....10/01/2026 ...
46647P-AY-2 ..... JP MORGAN CHASE BANK . 1.F FE ..|... ...98.5440 |... .1,000,000 |.. 1,000,000 |oveenvvrevnnnnns foovviiiiiiin0 o0 [0 e 4.023 |...... 4.020 ....11/28/2018 ...|....12/05/2024 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO ... |- LFFE L ...84.0720 |... 1,790,000 |.. 1,844,186 |.oevvveneeeennn0 [ (7,288) |0 [0 e 2.739 |...... 2.250 ....12/03/2021 ...|....10/15/2030 ...
46647P-CC-8 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...80.3450 |... 1,000,000 [oeeeneevrevnnnnna foovviiiiiiin0 o0 [0 e 2.580 |...... 2.580 ....04/15/2021 ...|....04/22/2032 ...
46647P-Cli-4 ..... JPMORGAN CHASE & CO ... 1.6 FE ..|... ...90.6030 |... . 422,000,000 |...eeeeeennnenn0 o0 0 o0 e 2.947 |...... 2.940 ...02/16/2022 ...|....02/24/2028 ...
46647P-DH-6 ..... [ JPMORGAN CHASE & CO .. 1.G FE .. ...95.5100 |. .. 477,550 |. . 500,000 ... 500,000 |.. .4.912 |......4.910 ....07/18/2022 .. 07/25/2033 ...
48124B-AG-0 ..... JPMORGAN CHASE & CO 1FFE .. ...88.1330 |. .. 2,643,999 |. .3,000,000 .2,988,241 |.. .1.8% |......1.950 ....03/04/2021 .. 03/05/2028
48128B-AG-6 ..... JPMORGAN CHASE AND C . ..2.BFE .. ...88.3750 |. ..295,000 .297,859 |.. .4.600 |......4.260 ...12/03/2021 .. 01/01/9999
48666K-AZ-2 ..... KB HOME . .. 3.BFE .. ...80.5120 |. . 100,000 ..80,512 |.. .4.000 |...... 3.650 ....12/09/2021 .. 06/15/2031
487836-BX-5 ..... KELLOGG CO ..2.BFE .. ...81.5280 |. .1,000,000 .997,951 |.. ......2.100 |......2.130 ....06/26/2020 .. 06/01/2030 ...
49327M-2U-7 ... KEYBANK NATIONAL ASS .... .. 1.G FE ..|... ...99.7860 |... ... 500,000 |.. 499,682 |oeeiiieeennn0 e 1710 0 0 3.375 |...... 3.720 ...11/07/2018 ...|....03/07/2023 ...
49327M-3F-9 ... KEYBANK NATIONAL ASS .... .. 1.G FE ..|... . 103.3%0 |... .2,000,000 |.. 1,998,245 [0 i 40 [0 0 5.850 |...... 5.870 ....11/09/2022 ...|....11/15/2027 ...
49446R-BA-6 ..... KIMCO REALTY CORP ....ceeeeeeeneeeeemmnnaeeeecnnnaeeeees foen oee L] 2.AFE L. ...91.7510 |... .. 130,000 |eeeeviiiieeeennnn129,276 [0 e 17 0 [0 e 4.600 |...... 4.670 ....08/10/2022 ...|....02/01/2033 ...
49456B-AU-5 ... KINDER MORGAN INC DE ... . |- 2.BFE ..|... ...88.4060 |...........e.e. 375,726 |oninniiinnnnn 425,000 [ooiiiiinnnnnnnnn 424,343 |0 165 o0 [0 1.750 |...... 1.790 ....12/03/2021 ...|....11/15/2026 ...
50077L-AD-8 ..... KRAFT HEINZ FOODS CO .... |- SAFE ... . ...93.7060 |.................206,153 |.................220,000 |.................206,153 |......... (21,757) e (2,436) |oeeeeeeeee0 [0 | 3.000 |...... 1.810 ....12/03/2021 ...|....06/01/2026 ...
501044-DE-8 ..... KROGER CO |- 2.BFE ... ,154,475 |...91.9210 |... e 1,250,000 |..nnnnnenl 1,208,557 | (O O (7 RN | I AU | B EN 2.650 |...... 3.590 ...02/16/2017 ...|....10/15/2026 ...
50212Y-AF-1 ..... LPL HLDGS INC .. ..3.BFE ..|... .. 230,288 |...85.1590 |... 191,608 |.... .. teveeneneeeees 191,608 ...l (38,028) [c+nuueeeeennn (622) |oeveeeiieeeenn0 [0 e 4.375 |...... 4.000 ....12/09/2021 ...|....05/15/2031 ...
513272-AE-4 ..... LAMB WESTON HLDGS IN .... .. 3.CFE ..|... .. 101,360 |...87.5140 |... ...87,514 |.... . 100,000 f[...ccoennnenn.... 87,514 ol (13, 711) o (129) |0 [0 s 4.375 |...... 4170 ....12/09/2021 ...|....01/31/2032 ...
53079E-BG-8 ..... [LIBERTY MUT GROUP IN . .. 2.BFE .. ...93.6740 |. ..327,859 |. ..350,000 .0 ......4.569 |......2.090 ...12/03/2021 .. 02/01/2029 ...
539830-BP-3 ... LOCKHEED MARTIN CORP ... .. 1.GFE ..|.. ...82.3580 |... 411,790 |.... . 500,000 |. ....499, 169 O 108 0 0 1.850 |...... 1.870 ...05/15/2020 ... |....06/15/2030 ...
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548661-DY-0 ..... LOWES COS INC .vvveiiviiniiiiiiiniineeeceneneeeevennns oo ven | s T L 2AFE L 996,170 |...78.4310 |....cevvvnnnnnnns 784,310 |ooevuennnnns 1,000,000 |.evvennirrinnnnnn 996,954 |..eevnniiiiinnnnd (U RN s RN | N AU (B RN 1.700 |...... 1.740 ....10/07/2020 ...|....10/15/2030 ...
55336V-BN-9 ... v |- 2.BFE ... .. 381,470 |...94.6630 |... ....375,038 JLO I O (- < <) N ARt | B ISP | ) AT 4.250 |...... 2.270 ...12/03/2021 ...|....12/01/2027 ...
55903V-AL-7 ..... MAGALLANES INC ... o .. 2.CFE ... ..305,000 |...82.6260 |... ....305,000 O o0 o0 [0 4.219 |...... 4.270 ....03/09/2022 ...|....03/15/2032 ...
574599-BP-0 ... MASCO CORP ... oo |--2.BFE ... .. 499,635 |...77.7540 |... ....499,713 O e 3 0 0 2.000 |...... 2.000 ...09/09/2020 ... |....10/01/2030 ...
574599-85-4 ..... MASCO CORP ... |- 2.BFE ... .. 499,180 |...82.9550 |... ...499,386 O e 114 0 [0 1.500 |...... 1.520 ....02/18/2021 ...|....02/15/2028 ...
576201-CZ-1 ..... MASSMUTUAL GLBL FDG .. .. 1.BFE ..|... .. 998,570 |...79.7850 |... 998,807 O [ 132 0 [0 e 2.150 |...... 2.160 ...03/04/2021 ...|....03/09/2031 ...
58013V-EY-6 ..... MCDONALDS CORP MED T . |- 2.AFE L ,533,795 1...97.3400 |... ,512,844 O e (3,891) |0 o0 e 3.700 |...... 3.400 ....02/23/2017 ...|....01/30/2026 ...
58933Y-AR-6 ..... MERCK & CO INC NEW .... |- LEFE L. ...95.9060 |... ....999,614 O e 176 |0 o0 e 2.750 |...... 2.760 ....02/05/2015 ...|....02/10/2025 ...
58933Y-AX-3 . MERCK & CO INC ......... .. 1.EFE .. ...93.3730 |. .996,301 |.. .0 .3.400 |......3.460 ....03/05/2019 .. 03/07/2029
59217G-CK-3 ..... [MET LIFE GLOB FUNDING | .. 1.DFE .. ...91.0030 |. .499,499 |.. .0 .3.000 |......3.020 ...09/12/2017 .. 09/19/2027
59217G-EP-0 ..... [METROPOLITAN LIFE GL ....... .. 1.DFE .. ...92.5500 |. . A .999,930 |.. .0 ......0.700 |......0.700 ....09/21/2021 .. 09/27/2024 ...
59562V-AY-3 ..... BERKSHIRE HATHAWAY ENERGY CORPORATE ... |- 1.GFE ... ,003,500 |...98.9520 |... 989,520 |.... ,000,656 O e (728) |0 [0 e 3.750 |...... 3.670 ...11/08/2018 ...|....11/15/2023 ...
609207-AT-2 ..... MONDELEZ INTL INC |- 2.BFE ... ..971,888 |...86.4260 |... 794,255 |.... 958,432 LU SRR £ (51 DN PO | N RPN | ) AN 2.750 |...... 2.090 ....04/30/2020 ...|....04/13/2030 ...
609207-AU-9 ..... MONDELEZ INTL INC |--2.BFE ... ,491,960 |...92.6240 |... .. 1,389,360 |.... ,496, 155 O e 1,599 |0 0 e 1.500 |...... 1.610 ....04/30/2020 ...|....05/04/2025 ...
617446-8G-7 ..... MORGAN STANLEY ... .. 1.F FE ..|... 1,447,110 |...93.2720 |... 1,399,080 |.... ,444,856 O [ (464) |0 0 e 4.431 |...... 5.040 ....12/19/2022 ...|....01/23/2030 ...
617446-8X-0 ..... MORGAN STANLEY ... .. 1.F FE ..|... ...1,419,885 |...75.6860 |... 1,135,290 |.... ,431,227 0 e 6,480 |0 o0 e 1.928 |...... 2.480 ....08/23/2021 ...|....04/28/2032 ...
61744Y-AP-3 ..... MORGAN STANELY ... .. 1.F FE ..|... .. 473,800 |...91.7470 |... ....483,045 O 2,390 o0 [0 e 3.772 |...... 4.410 ....11/14/2018 ...|....01/24/2029 ...
61746B-DZ-6 ..... MORGAN STANLEY ... .. 1.F FE ..|... .. 353,844 1...96.9170 |... 314,980 |.... ....346,599 O [ (6,798) |0 o0 e 3.875 |...... 1.640 ...12/03/2021 ...|....01/27/2026 ...
61747Y-EH-4 ..... MORGAN STANLEY ... .. 1.F FE ..|... ...78.5230 |... 584,9% |.... s ...754,162 O e (918) |0 o0 e 2.511 ... 2.350 ....12/03/2021 ...}|....10/20/2032 ...
61747Y-ER-2 ..... MORGAN STANLEY .. 2.AFE .. ...95.2620 |. .. 714,465 |. 750,000 750,000 |.. .0 4.210 |......4.210 ...04/18/2022 .. 04/20/2028
61747Y-EU-5 ..... MORGAN STANLEY .. 1.G FE .. ...94.2450 |. ..942,450 |. 000,000 .1,000,000 |.. .0 .4.889 |......4.880 ....07/18/2022 .. 07/20/2033
61747Y-EV-3 ..... MORGAN STANLEY .. 1.G FE .. . 103.4070 |. ..2,068,140 |. 2,000,000 .2,009,255 |.. .0 .6.2% |......6.180 ....10/18/2022 .. 10/18/2028 ...
61761J-VL-0 ..... MORGAN STANLEY .| 1.FFE .. ...97.6710 |. .1,000,000 .999,636 |.. .0 .3.700 |......3.720 ....10/20/2014 .. 10/23/2024 ...
629377-CQ-3 ..... [NRG ENERGY INC ... .. 3.BFE .. ...80.7960 |. . 400,000 .323,184 |.. .(65,104) |. ......3.375 |...... 3.910 ...12/03/2021 .. 02/15/2029 ...
637432-NG-6 ..... NATIONAL RURAL UTIL COOP CORPORATE .. | LEFE L ...95.4400 |... .1,000,000 |.. 999,246 |evviiiiiinnn0 250 |0 0 3.250 |...... 3.270 ...10/20/2015 ...|....11/01/2025 ...
641062-AT-1 ..... NESTLE HLDGS INC . |- 1.DFE ... ...78.4050 |... . 500,000 |.. 496,934 o0 o875 0 [0 1.250 |...... 1.330 ...09/08/2020 ...|....09/15/2030 ...
641062-BD-5 ..... NESTLE HLDGS INC . .. 1.DFE ..|... . ...98.2700 |... .1,000,000 |.. 200996,832 |ooeeiniiiiinnn0 [ 92 0 0 4.300 |...... 4.340 ....09/06/2022 ...|....10/01/2032 ...
64953B-AU-2 ... NEW YORK LIFE GLOBAL .... - TAFE L. ,002,780 |...87.3450 |... .2,000,000 |.. 002,002,204 eeieeiieieen0 e (356) [0 [0 e 2.000 |...... 1.970 ...04/16/2021 ...|....04/17/2028 ...
651229-8B-1 ..... NEWELL BRANDS INC |- SAFE L. .. 167,550 |...97.4130 |................. 150,990 [................. 165,000 |.........oeeeennn50,990 [oveenen (12,731) [oeennnnn (3,592) |oveeniiieinnnnnl o0 e 4.875 |...... 2.380 ....12/03/2021 ...|....06/01/2025 ...
65364U-AK-2 NIAGARA MOHAWK PWR CORP CORPORATE ... |- 2.AFE ... .. 999,990 |...96.1370 |... . 999,997 |vvveiiieeennnn0 o2 0 0 3.508 |...... 3.500 ...09/23/2014 ...|....10/01/2024 ...
65364U-AL-0 ..... [NIAGARA MOHAWK PWR C . .. 2.AFE .. 999,990 |...92.3740 |. .1,000,000 .1,000,000 |.. 4.278 |......4.270 ...11/29/2018 .. 12/15/2028 ...
65473P-AL-9 . NISOURCE INC ... .. 2.BFE .. . 37,825 |...76.4650 |. 40,000 ..38,055 |.. .1.700 |......2.360 ....12/03/2021 .. 02/15/2031
655844-BT-4 . NORFOLK SOUTHERN COR .. 2.AFE .. 998,470 |...93.1090 |. .1,000,000 .999,265 |.. .3.150 |......3.160 ....06/22/2017 .. 06/01/2027
655844-CK-2 . NORFOLK SOUTHN CORP .. 2.AFE .. ...82.4520 |. . 500,000 .499,357 |.. .2.300 |......2.310 ....05/03/2021 .. 05/15/2031
655844-CN-8 ..... [NORFOLK SOUTHN CORP . .. 2.AFE .. ...85.6550 |. .2,000,000 |.. ......3.000 |......3.000 ....02/15/2022 .. 03/15/2032 ...
665859-AV-6 ..... NORTHERN TR CORP e | LEFE L ...82.3800 |... 1,346,151 [0 488 [0 [0 1.950 |...... 1.990 ...04/28/2020 ...|....05/01/2030 ...
670346-AR-6 ..... NUCOR CORP A1 [ 2AFE L ...93.1530 |... 499,626 e 150 [0 0 2.000 |...... 2.030 ....05/20/2020 ...|....06/01/2025 ...
68233J-AZ-7 ..... ONCOR ELEC DELIVERY e | LFFE L ...96.0930 |... .... 2,048,582 601 [0 |0 2.950 |...... 2.980 ....03/19/2015 ...|....04/01/2025 ...
68233J-BH-6 ..... ONCOR ELEC DELIVERY ... A1 [ LR FE L ...94.5100 |........oeeeernn 283,530 ovnnniiinnnnnn 300,000 [oiiiiiinnnnnnnnn298,282 o0 i 264 |0 [0 3.700 |...... 3.810 ....11/14/2018 ...|....11/15/2028 ...
68233J-BU-7 ..... ONCOR ELEC DELIVERY ... e | LFFE L ...87.3240 |.................873,240 |..............1,000,000 |.............. 1,000,000 |......cceevreeenc0 forrerrrriiieeecn0 o0 [0 e 2.750 |...... 2.750 ...06/13/2022 ...|....05/15/2030 ...
68233J-BZ-6 ..... ONCOR ELEC DELIVERY N | LR FE L ...89.3600 |... 289177 0 [ 296 0 0 0.550 |...... 0.670 ....09/23/2020 ...|....10/01/2025 ...
682680-BB-8 ..... ONEOK INC NEW .. 2.BFE ..|... ...84.0190 |... 373,885 |.... ....456,386 e (1,461) |0 [0 | 3.100 |...... 2.690 ...12/03/2021 ...|....03/15/2030 ...
701094-AJ-3 ..... PARKER HANNIFIN CORP .... . .. 2.AFE ..|... ...93.5480 |... 374,192 |.... . ....388,414 e 2,508 0 [0 3.250 |...... 4.010 ....11/09/2018 ...|....03/01/2027 ...
70109H-AL-9 ..... PARKER-HANNIFIN CORP . 1 L2.AFE .. ...96.6130 |. ..966,130 |. .1,000,000 .999,527 |.. .239 | ......3.300 |......3.320 ....11/18/2014 .. 11/21/2024 ...
713448-CT-3 ..... PEPSICO INC .. 1.. . 1.EFE ..|.. L..95.7070 [...ooovnnnnnns 1,770,580 |.... .1,850,000 |. ,850,056 v () o0 0 2.750 |...... 2.740 ...09/12/2017 ... |....04/30/2025 ...
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T13448-EZ-7 ..... PEPSICO INC .evvveiiiiiiiiiiiiiiniie e ceecennans foee ven | s T LLEFE L 995,690 |...81.5660 |.........ceunnnns 815,660 [.....ccevennn 1,000,000 |.eveennirrennnnnd 996,770 [coeevirinnnnnnn (O R & I RPN | N AR | B RN 1.625 |...... 1.670 ....04/29/2020 ...|....05/01/2030 ...
718546-AR-5 ..... PHILLIPS 66 PARTNERS ... vee |- 2.AFE )., .. 288,525 |...94.5560 |... . 300,000 |.. ....293,064 O [ 1,162 |0 o0 e 3.900 |...... 4.400 ...10/30/2018 ...|....03/15/2028 ...
718547-AA-0 ..... PHILLIPS 66 CO e | 2.AFE L. .. 245,000 |...94.0050 |... ....245,000 O o0 o0 [0 2.450 |...... 2.450 ....06/06/2022 ...|....12/15/2024 ...
723787-AT-4 ..... PIONEER NAT RES CO v |- 2.AFE ... .. 253,201 |...89.2390 |... ....254,921 O feeeeee s 1,613 |0 o0 e 1.125 |...... 1.780 ....12/03/2021 ...|....01/15/2026 ...
72650R-BD-3 ..... PLAINS ALL AMERN PIP .... veo |- 2.CFE ... .. 243,513 ]...98.6250 |... ....248,873 O e 1,376 |0 [0 e 3.850 |...... 4.430 ....10/31/2018 ...|....10/15/2023 ...
72650R-BF-8 ..... PLAINS ALL AMERN PIP .... vee |- 2.CFE ... .. 748,815 ]...96.7540 |... 725,655 |.... ....149,762 O e 128 |0 o0 e 3.600 |...... 3.610 ...09/02/2014 ...|....11/01/2024 ...
72650R-BL-5 ..... PLAINS ALL AMERN PIP .... .| 2.CFE ..|... .. 251,592 |...96.1340 |... 221,108 |.... ....246,979 O [ (4328) [0 [0 4.500 |...... 2.400 ....12/03/2021 ...|....12/15/2026 ...
74005P-BN-3 ..... PRAXAIR INC .. 1.F FE ..|... ,992,340 |...95.8160 |... ..1,916,320 |.... ,998,222 0 . 815 [0 0 [ 2.650 |...... 2.690 ....01/29/2015 ...|....02/05/2025 ...
74256L-EG-0 ..... PRINCIPAL LIFE GLOBA . .. 1.EFE .. ...76.1930 |. ..761,930 |. .995,254 |.. .0 . 1.560 ...08/20/2020 .. 08/27/2030
T4256L-EH-8 ..... PRINCIPAL LIFE GLOBA . .. 1.EFE .. ...76.2640 |. ..381,320 |. .499,888 |.. .0 .1.620 ....11/12/2020 .. 11/19/2030
T44448-CT-6 ..... PUBLIC SERVICE CO CO . .. 1.EFE .. ...80.4820 |. ..241,446 |. .299,266 |.. .0 ......1.930 ....06/08/2020 .. 01/15/2031 ...
74460D-AJ-8 ..... PUBLIC STORAGE .. 1.F FE ..|... .. 999,730 |...80.4540 |... .1,000,000 |.. ...999,758 O e 28 o0 010002250 |- 2.250 ...11/04/2021 ...|....11/09/2031 ...
75513E-AD-3 ..... RAYTHEON TECHNOLOGIE ... |- 2.AFE L ,303,214 1...83.4470 |... .1,395,000 |.. ,393,658 O 162 fennl0 00000002250 | 2.260 ....05/14/2020 ...}|....07/01/2030 ...
756109-AR-5 ..... REALTY [NCOME CORP - 1.GFE ... .. 344,891 |...97.3400 |... ... 310,000 |.. 337,035 0 e (7,368) [0 o0 e 4125 | 1.580 ....12/03/2021 ...|....10/15/2026 ...
760759-AM-2 ..... REPUBLIC SVCS INC .. . |- 2.BFE ..|... .. 566,064 |...99.8360 |... ....546,871 0 | L (4,910) [0 0 e 4.750 |...... 3.810 ....11/07/2018 ...|....05/15/2023 ...
760759-AR-1 ..... REPUBLIC SVCS INC .. |--2.BFE ... .. 496,625 |...93.2770 |... ...498,581 O 379 |0 o0 e 2.900 |...... 2.980 ...06/23/2017 ...|....07/01/2026 ...
817826-AE-0 ..... 7-ELEVEN INC |- 2.BFE ... .. 499,725 |.. 76.6010 |... LU Y ~(- I N | N RPN | ) AN 1.800 |...... 1.800 ....01/27/2021 ...|....02/10/2031 ...
82620K-AE-3 ..... SIEMENS FINANCIER CORPORATE .. 1.EFE ..|... ,994,920 |...96.5560 |... . . .... 1,998,623 O [ B4 0 0 e 3.250 |...... 3.280 ...05/18/2015 ...|....05/27/2025 ...
828807-CS-4 ..... SIMON PPTY GROUP LP .. 1.G FE ..|... ,646,766 |...97.0930 |... .1,650,000 |.. .... 1,649,362 O 38 |0 [0 3.375 |...... 3.390 ...09/03/2014 ...|....10/01/2024 ...
828807-CY-1 ..... SIMON PROPERTY GROUP LP . . 1.GFE .. ...93.6700 |. ..250,000 249,717 |.. .0 .3.250 |......3.280 ....11/15/2016 .. 11/30/2026
828807-DT-1 ..... SIMON PPTY GROUP LP .. 1.G FE .. ...80.3070 |. A . 1,650,000 . 1,645,640 |.. .0 .2.650 |......2.680 ....01/04/2022 .. 02/01/2032
830867-AA-5 ..... [SKYMILES IP LTD & DE . .. 2.BFE .. ...97.6120 |. ..327,000 |. ..335,000 .347,848 |.. .0 .4.500 |......3.060 ....12/03/2021 .. 10/20/2025
842434-CM-2 ..... [SOUTHERN CALIF GAS C . .1.DFE .. ...97.3500 |. ..973,500 |. .1,000,000 .999,293 |.. .0 .3.150 |......3.190 ....09/08/2014 .. 09/15/2024 ...
84756N-AD-1 ..... [ SPECTRA ENERGY PARTN . L2.AFE .. ...99.3710 |. ..2,484,275 |. .2,500,000 .2,519,378 |.. .0 ..(15,389) | oo 4750 |......4.080 ...03/24/2014 .. 03/15/2024 ...
84756N-AH-2 ..... SPECTRA ENERGY PARTN ... |- 2.AFE L ...93.1870 |... 605,716 |.... ... 650,000 |.. 626,045 LU R/ N | I RPN | ) FN 3.375 |...... 4.440 ....10/29/2018 ...|....10/15/2026 ...
85172F-AM-1 ... SPRINGLEAF FINANCE CORP ... . |--3.CFE ..|... ...96.2900 |... ..225,000 |.. ....216,653 |......... (24,306) [...eeeen (6,839) |oeeeeeneeeeennn0 [0 s 6.875 |...... 3.500 ...12/03/2021 ...|....08/15/2025 ...
853496-AH-0 ..... STANDARD INDS INC .. 4.AFE ..|... ...75.4580 |... . 100,000 [..ccooeinnnnnnn.. 75,458 |....enee. (19,237) [eevnneeveennnn 347 o0 [0 s 3.375 |...... 4.150 ....12/09/2021 ...|....01/15/2031 ...
857477-AN-3 ..... STATE STR CORP ... 1.EFE . ...97.6690 |... ..425,000 |.. 821,169 o0 e 1851 0 [0 3.300 |...... 3.780 ....10/30/2018 ...|....12/16/2024 ...
857477-BC-6 ..... STATE STR CORP ... e [ LEFE L ...98.8790 |... . 500,000 |.. ... 500,000 IR | N N | N RN 3.776 |...... 3.770 ....11/28/2018 ...|....12/03/2024 ...
871829-AZ-0 ..... SYSCO CORP CORPORATE N L .. 2.BFE ..|... ...96.8690 |... .1,505,000 |.. ,508,619 e (1,288) o0 [0 | 3.750 |...... 3.650 ...11/22/2016 ...|....10/01/2025 ...
871829-BC-0 ..... SYSCO CORP ... 1 .2.BFE .. ...94.4570 |. . 300,000 .291,543 |.. L 2,175 |. .3.300 |......4.160 ....10/30/2018 .. 07/15/2026 ...
871829-BF-3 ..... SYSCO CORP ... 1 .2.BFE .. ...92.5860 |. . 500,000 .508,710 |.. L (751) . .3.250 |......3.070 ....09/06/2017 .. 07/15/2027
87264A-BB-0 ..... T-MOBILE USA INC . 1 .2.CFE .. ...96.2570 |. . 500,000 512,812 |.. (5,598) |. . ......2.300 ...04/24/2020 .. 04/15/2025
87264A-BX-2 ..... T MOBILE USA INC . 1 .2.CFE .. ...78.9150 |. ..250,000 .249,981 |.. .2.250 |......2.250 ....10/19/2020 .. 11/15/2031
87264A-CA-1 ..... T MOBILE USA INC . 1 .2.CFE .. ...86.0530 |. . .509,339 |.. RN ......1.650 ...09/22/2020 .. 02/15/2028 ...
87264A-CB-9 ..... T MOBILE USA INC ... .. 2.CFE ..|... .. 349,867 |...81.9340 |... .. . 849,887 |0 e 17 0 [0 2.550 |...... 2.550 ....12/03/2021 ...|....02/15/2031 ...
87265H-AG-4 ..... TRI POINTE GROUP INC ... |- 3.CFE ..|... .. 110,030 |...90.7470 |... 100,000 |ooeevvenniiennnnnn 90,747 [ (17,689) [oeeeenn (1,519) [0 o0 e 5.700 |...... 3.810 ....12/09/2021 ...|....06/15/2028 ...
87470L-AJ-0 ..... TALLGRASS ENERGY PAR ... .|--8.CFE ..|... ... 99,780 |...86.6030 |... . 100,000 |-eeevveneeeennnn86,608 |...eeeeen (13,200) [oeeeenenneeeeee 19 [0 e l0 e 6.000 |...... 6.030 ....12/09/2021 ...|....12/31/2030 ...
875127-BH-4 ..... TAMPA ELEC CO S| .G FE ... .. 996,740 |...81.3530 |... 1,000,000 |.eveniieennnnnn997,266 [oooeiiiiiiinnnn0 i 208 [0 0 2.400 |...... 2.430 ....03/15/2021 ...}|....03/15/2031 ...
87724R-AB-8 ..... TAYLOR MORRISON CMNT . . |--3.CFE ..|... ...93.8070 |... ..225,000 |.. . e (4,104) [0 |0 [ 5.750 |...... 3.530 ...12/09/2021 ...|....01/15/2028 ...
879360-AE-5 ..... TELEDYNE TECHNOLOGIE . .| 2.CFE ..|... ...82.0130 |... ... 280,000 |.. ... 287,687 0 | 2 (8588) [0 |0 e 2.750 |...... 2.370 ....12/03/2021 ...|....04/01/2031 ...
88579Y-AR-2 ..... .. 1.EFE ..|... ...95.9300 |... .1,000,000 |.. ....998,885 0 . ceen806 [0 0 [ 3.000 |...... 3.040 ...08/04/2015 ...|....08/07/2025 ...
89236T-JV-8 ..... TOYOTA MTR CR CORP ....... .. 1.EFE ..|... ...89.3770 |... .... 1,998,307 0. R < SRR | R RN | ) R, 1.900 |...... 1.920 ....01/10/2022 ...|....01/13/2027 ...
893574-AP-8 ..... TRANSCONT INENTAL GAS . .. 2.AFE .. .. 87.0100 |. .998,371 |.. .0 .192 | eeenn3.250 |......3.270 ...05/06/2020 .. 05/15/2030 ...
89788M-AD-4 ..... TRUIST FINL CORP .... .. 1.GFE ..|.. .. 88.7110 |... . 500,000 |. ... 500,000 0. 0 0 0 1.267 |...... 1.260 ...02/25/2021 ... |....08/02/2027 ...
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907818-EH-7 ..... UNTON PAC CORP ...ovvvvviiieeiniieeecceenineeevnnineees o ven | s T L 1GFE L 982,510 |...94.6800 |.......cceunnnnns 946,800 |.....ounnnnnnn 1,000,000 |eeeennirrennnnnn 993,310 |ovvvenvveeennnn0 foeniiinnn 1,986 |oceeiiniiiinnl0 [0 002,750 . 2.970 ....02/27/2017 ...|....03/01/2026 ...
907818-EY-0 ..... UNION PAC CORP e [ G FE L ..418,710 |...96.3270 |... ..425,000 |.. 821118 |0 e 894 0 [0 ]l 80950 4.130 ...10/31/2018 ...|....09/10/2028 ...
911363-AM-1 ..... UNITED RENTALS INC N ... A1 [ 3B FE L .. 126,563 |...84.0540 |... ... 105,068 |.........(21,278) [..cceveennni(208) |oveenininieennnl0 e l0 00 3875 |l 3.660 ....12/09/2021 ...|....02/15/2031 ...
91159H-HN-3 ... U S BANCORP MTNS BK ... N A |- LEFE L. ...92.4020 |.................924,020 |.............. 1,000,000 |.......00seeeenn950,052 |oeeeeneeeennnnnn0 feeeeeennn 12,849 |0 [0 ]l 22375 3.890 ....10/31/2018 ...|....07/22/2026 ...
91159H-HU-7 ..... U S BANCORP MTNS BK ... .- LEFE ... ...97.6670 |... eeeveeneeen. 1,500,000 [ooennnnnnnn. 1,499,393 |0 e 196 [0 |0 f003.950 3.960 ....11/13/2018 ...|....11/17/2025 ...
92343V-DY-7 ... VERIZON COMMUNICATIO ... .. 2.AFE ..|... ...97.5490 |... 487,745 |.... 898,721 0 e 278 0 [0 4125 4.190 ...10/26/2018 ...|....03/16/2027 ...
92343V-ER-1 ... VERIZON COMMUNICATIO ... I .. 2.AFE ..|... ...96.3480 |... 274,592 |.... ....320,300 e (8,799) [0 0 40320 | 2.020 ....12/03/2021 ...|....09/21/2028 ...
92343V-FG-4 ... VERIZON COMMUNICATIO ... N A .. 2.AFE ..|... ...84.5440 |... .. 2,536,338 |.... ... 3,005,393 L (1,801) o0 |0 f022.500 . 2.430 ...05/19/2020 ...|....05/16/2030 ...
92343V-FR-0 . VERIZON COMMUNICATIO . 1 L2.AFE .. ...77.8190 |. .1.790 ....11/10/2020 .. 01/20/2031
92343V-GJ-7 . VERIZON COMMUNICATIO . .. 2.AFE .. ...82.4820 |. .2.59 ....08/11/2021 .. 03/21/2031
92556V-AD-8 ..... [VIATRIS INC ....... .. 2.CFE .. ...78.3950 |. ......2.620 ...12/03/2021 .. 06/22/2030 ...
92660F-AG-9 ..... VIDEOTRON LTEE ... .. 3.AFE ..|... ...98.9130 |... . 100,000 |oeeevreneeeennn.. 98,913 [l (5,298) |eeennnn. (2,810) [0 o0 el 5.375 | 2.410 ....12/09/2021 ...|....06/15/2024 ...
927804-FS-8 ..... VIRGINIA ELEC & PWR CO | LR FE L ...96.1210 |... .2,000,000 |eevenenennnn 1,992,083 [0 2,822 [0 iiiiinnnl0 0000030100 |- 3.250 ...09/15/2015 ...|....05/15/2025 ...
92840V-AH-5 ..... VISTRA OPERATIONS CO . |- 3.BFE ..|... ...86.3630 |... ..225,000 |oeeevnnnneeeennn 194,317 [ (80,682) | 15 [0 0 el 4375 | 4.370 ...12/09/2021 ...|....05/01/2029 ...
931142-EY-5 ..... WALMART INC ... 1.CFE ..|... ...97.7350 |... .1,000,000 |.eevenniiennnnnnn996,998 [0 i 78 [0 0l 40150 |l 4.180 ....09/06/2022 ...|....09/09/2032 ...
94106L-BP-3 ..... WASTE MGMT INC DEL . |- 2.AFE ... ...78.4280 |.................196,070 |.......ceeernnnn250,000 foeeeennnnnneennn 249,521 |oveeiieiiinnn0 oo 84 |0 [0 ]l 10500 1.520 ....11/05/2020 ...|....03/15/2031 ...
94106L-BQ-1 ..... WASTE MGMT INC DEL .... - 2.AFE L. ...84.8290 |... 499,970 v [ 4 0 [0 ]40022.000 2.000 ....04/28/2021 ...|....06/01/2029 ...
94106L-BS-7 ..... WASTE MGMT INC DEL .... .. 2.AFE ..|... ...95.4480 |... . . +...998,554 |.eeiiiiieeen0 e B4 0 [0 40150 4.160 ...04/28/2022 ...|....04/15/2032 ...
949746-SZ2-5 WELLS FARGO & CO NEW .... .- LEFE ... ...89.9120 |... ... 500,000 |.. 487,826 |.....ccevvneenn0 2,396 [0 000000 2.493 |l 3.120 ....02/16/2022 ...|....02/18/2027 ...
94974B-GA-2 . WELLS FARGO CO MTN B . .. 1.EFE .. ...97.1110 |. .1,650,000 1,649,141 |.. .3.330 ....09/02/2014 .. 09/09/2024
94974B-GH-7 . WELLS FARGO CO MTN B . .. 1.EFE .. ...95.8720 |. .2,500,000 . 2,498,002 |.. .3.030 ....02/11/2015 .. 02/19/2025
95000U-2J-1 ..... [WELLS FARGO & CO . .. 1.EFE .. ...83.0240 |. . 1,440,000 01,279,812 |.. .4.130 ... 11/21/2022 .. 02/11/2031
95000U-2L-6 ..... WELLS FARGO & CO . .1EFE .. ...93.9780 |. .1,000,000 .1,000,000 |.. . 4.470 ....03/23/2020 .. 04/04/2031 ...
95000U-2U-6 ..... [WELLS FARGO & CO . .. 2.AFE .. ...84.5080 |. ,000,000 .1,000,000 |.. ... 3.350 ...02/23/2022 .. 03/02/2033 ...
950400-AG-9 ..... WELLTOWER INC .... .. 2.AFE ..|... .. 252,842 ]...97.9050 |... . 246,625 |.....ovvveeennnn0 oo (5,832) |0 [0 00030625 L 1.140 ....12/03/2021 ...|....03/15/2024 ...
95709T-AL-4 ..... WESTAR ENERGY INC |- LFFE L .. 999,990 |...94.7450 |... A, 1,000,000 |.eeeereeeeennnnnn0 foeeeieiiii 0 0 o0 000080250 . 3.250 ....11/05/2015 ...|....12/01/2025 ...
960386-AM-2 ..... WEST INGHOUSE AIR BRA ... .| 2.CFE ..|... .. 441,830 |...96.2010 |.................370,374 |.................385,000 |..eevuunnennnnnnnd33,159 [0 o (8,138) [0 o0 el 4950 | 2.480 ....12/03/2021 ...|....09/15/2028 ...
96949L-AB-1 ..... WILLIAMS PARTNERS LP .... |--2.BFE ... .. 257,793 |...97.3020 |... . .. 252,872 e e (995) |0 0 ].124.000 .. 3.550 ....08/28/2017 ...|....09/15/2025 ...
96949L-AD-7 ..... WILLIAMS PARTNERS L e [ 2B FE L .. 470,340 |...94.2830 |... . 500,000 |.. 483,249 o0 [ 8317 0 [0 ]0003L750 4.590 ....10/26/2018 ...|....06/15/2027 ...
96950F-AN-6 ..... WILLIAMS PARTNERS L P ... N L .. 2.BFE ..|... 1,252,663 |...98.8360 |... A, 1,247,500 |oeeeeveeeeeeennn0 e (6,288) [0 |0 [..040300 ... 3.750 ...12/03/2021 ...|....03/04/2024 ...
00206R-DU-9 ..... AT & T INC ... 1 .2.BFE .. .. 927,944 1...96.9260 |. ..899,482 |. ....927,988 |.. .2.850 ....05/17/2017 .. 05/25/2024 ...
037833-CY-4 ..... [APPLE INC . 1 .1.BFE .. ...96.6080 |. ..2,028,781 |. .2,100,956 |.. .2.480 ....09/05/2017 .. 08/19/2024
060505-FM-1 ..... BANK AMERICA 1 1FFE .. ...96.7340 |. .. 3,869,380 |. . 4,014,231 |.. .2.770 ....06/01/2019 .. 04/25/2025
060505-FU-3 ..... BANK AMERICA 1 1FFE .. ...87.8990 |[. ..1,757,986 |. 2,019,992 |.. .2.390 ....04/05/2021 .. 04/04/2029
06368A-AA-8 ..... BANK OF MONTREAL . .. 1.CFE .. ...92.9030 |. . 4,227,128 | . 4,492,000 |.. ......3.040 ....10/01/2018 .. 12/09/2026 ...
06368B-TX-6 ..... BANK MONTREAL .... .. 1.CFE ..|... ...93.3910 |... 840,520 |.... 927,640 |.oeeeeeenneeen0 e (4,418) [0 el 0 000030190 - 2.550 ...02/08/2022 ...|....03/01/2028 ...
064151-QE-6 ..... BANK NOVA SCOTIA . .. 1.EFE ..|... ...92.6440 |... 3,741,355 [0 e (53,864) [0 [0 002,620 . 1.010 ...11/20/2020 ...|....12/02/2026 ...
064151-89-5 ..... BANK NOVA SCOTIA . .. 2.BFE ..|... ...93.0890 |.................558,536 |................ 600,000 |................ 616,108 |ooeeeneeeennnn0 foeeieennns (2,654) |oeeneneeeeeennl0 o0 002232100 .o 2.530 ....02/08/2022 ...|....02/02/2028 ...
06415G-AZ-3 ..... BANK OF NOVA SCOTIA ... S| .G FE ... ...93.9940 |.............. 1,221,032 |.............. 1,300,000 |.............. 1,299,239 |ooeeeniiiinnnnn0 foeniiiinnnnnnn 396 |ocvennnnneinnnl0 [0l 1,950 L 1.980 ....01/06/2022 ...|....01/10/2025 ...
071734-AN-7 ... BAUSCH HEALTH COS IN . . |- 3.BFE ..|... ...63.7910 |...coevnnieeeenn 143,530 |ovnennieennnnt 225,000 [oieeenennnn.. 143,530 |......... (83,516) [.ieeennn i (538) |oeeeieeeeeennl0 o0 ] 4875 | 4.580 ....12/09/2021 ...|....06/01/2028 ...
07813Z-BT-0 ..... BELL CANADA .... |- 2.AFE L ...95.9920 |... e 1,134,000 [oannnnnnnn 1,132,483 |0 e 445 [0 0 [0030550 3.590 ....02/24/2016 ...|....03/02/2026 ...
078132-CB-8 ..... BELL CANADA .... .. 2.AFE ..|... ...95.5060 |... 1,910,126 |.... n1,998,910 [oieeiiiiiinn0 o889 [0 0022750 . 2.780 ...05/10/2019 ...|....01/29/2025 ...
07813Z2-CJ-1 ..... BELL CANADA . .. 2.AFE ..|... ...87.3810 |... 873,811 |[.... 955,074 |oeevenveveeennnn0 [ 6,504 il [0 ]400022.200 3.090 ....02/08/2022 ...|....05/29/2028 ...
13607G-FB-5 ..... CIBC .. .. 1.F FE .. ...95.6210 |. ..2,151,486 |. .2,246,319 |.. eeen. 2.450 ....01/10/2020 .. 08/28/2024 ...
136076-RU-0 ..... CIBC .. . 1.FFE ..|.. ...89.0220 |.............. 1,780,444 |.... .2,000,000 |. ...1,976,919 |0 i 7,368 0 0000010100 ). 1.480 ...06/09/2021 ...|....01/19/2026 ...
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13607H-C3-4 ..... L0 R R N L 2AFE L 996,530 |...90.0330 |.................900,333 |.....e0vvvnnns 1,000,000 |.eveennirrennnnd feie /0 1o/ S | R N 1. A AR B RN | ) RN 2.250 |...... 2.320 ...01/06/2022 ...|....01/07/2027 ...
136375-CS-9 ..... CANADIAN NATL RY CO ... |- 1L.FFE ... .. 755,632 |...92.1240 |... . 800,000 |.. 056,052 |eeeeiiieeennn0 o420 |0 [0 3.000 |...... 4.000 ....12/06/2022 ...|....02/08/2029 ...
13645R-BF-0 ..... CANADIAN PAC RY CO N . . |- 2.BFE ..|... ...83.0900 |... .1,000,000 |.. 2..999,684 |0 [ 31 0 0 2.450 |...... 2.450 ... 11/17/2021 ...|....12/02/2031 ...
14161Z-CY-2 ..... CARDS |1 TR - TAFE L. ...94.9640 |... .2,600,000 |.. 402,600,000 [...ooeeeennneeni0 o0 0 o0 e 2.427 |...... 2.400 ...11/07/2019 ...|....11/15/2024 ...
151350-AW-9 ..... CENOVUS ENERGY INC .... .| 2.CFE ..|... .. 80.1000 |... ..205,000 |ooevvvinnennnnnnn288,518 [0 i 619 o0 [0 e 2.650 |...... 2.920 ....12/03/2021 ...|....01/15/2032 ...
17039A-AF-3 ..... CHOICE PPTYS REAL ES ... |--2.BFE ... ...96.4250 |... ... 460,000 |.. 467,945 |.oeveeeeeeennn0 [ (2,820) |0 [0 [ 4.085 |...... 3.360 ...04/14/2016 ...|....11/24/2025 ...
17039A-AG-1 ..... CHOICE PPTYS REAL ES ... |- 2.BFE ... ...99.6520 |... DIR[0 3 1:5XC B R N R 728 11N AR B RPN | ) RN 3.1% |...... 2.050 ....02/22/2021 ...|....03/07/2023 ...
17039A-AU-0 ..... CHOICE PPTYS REAL ES . |--2.BFE ... ...90.7350 |... n1,338,856 |...ooeeeeennnnnn0 e (9,780) [oveeeeeeeinl0 o0 e 2.848 |...... 2.020 ....02/08/2022 ...|....05/21/2027 ...
23384N-BS-5 ..... [DAIMLER CDA FIN INC ... .. 1.G FE .. ...91.2850 |. .. 2,053,924 |. .2,252,674 |.. .1.650 |......1.600 ...09/15/2020 .. 09/22/2025
26948Z-AY-8 ..... EAGLE CR CARD TR MED . .. 1.LAFE .. ...90.7370 |. ..158,790 |. 175,000 |.. .1.273 |...... 1.250 ....08/04/2020 .. 07/17/2025
29250N-BH-7 . ENBRIDGE INC MTN CDS . .. 2.AFE .. ...87.7120 |. ..1,315,680 |. . 1,499,943 |.. ......1.600 ....00/29/2021 .. 10/04/2026 ...
29250Z-AT-5 ..... ENBRIDGE PIPELINES INC .. |- 2.AFE ... ...96.0610 |... 722,663 |..oeeeeeeeeeen0 e 115 0 k0 000030450 | 3.460 ...09/24/2015 ...|....09/29/2025 ...
29250Z-AX-6 ..... ENBRIDGE PIPELINES . .. 2.AFE ..|... ...92.1810 |... 1,085,149 [0 e (B3 [0 [0 3.520 |...... 2.540 ....12/14/2021 ...|....02/22/2029 ...
29251Z-BK-2 ..... ENBRIDGE INC L] 2.AFE L. ...92.8120 |.......ee....... 371,248 ...t 400,000 |oeeeennnneennnnd01,928 |0 e (384) [0 0 e 3.200 |...... 3.070 ...02/08/2022 ...|....06/08/2027 ...
303901-BK-7 ..... FAIRFAX FINL HLDGS L . .| 2.CFE ..|... ...94.1450 |......oooeenn 141,218 el 150,000 [iiiiinnn 149,790 |0 B 0 [0 5.625 |...... 5.640 ....08/11/2022 ...|....08/16/2032 ...
314300W-C6-7 ..... FED DES CAISSES |- 1L.EFE ... ...95.4710 |..ceeennnnnnn 954,717 ... 1,000,000 |...ceeeennnea 1,000,070 eeeeneeeennienn0 o0 0 [0 e 2.417 |...... 2.410 ....01/10/2020 ...|....10/04/2024 ...
31430W-HX-5 ... FED DES CAISSES |- .G FE ... ...88.7280 |.................709,826 |................ 800,000 |.................770,829 |oeeniiiinnnnnn0 foriiinnnnn 6,629 o0 [0 e 1.587 |...... 2.630 ....02/08/2022 ...|....09/10/2026 ...
345213-JL-7 ... FORD MOTOR CREDIT .. .. 1.AFE ..|... ...92.4650 |... . ....2,500,000 PPN | N FRPRRRROR | N IS 1.636 |...... 1.630 ...10/19/2021 ...|....02/17/2026 ...
37045Y-AG-9 ..... GENERAL MTRS FINL CD . .. 2.CFE ..|... ...88.1240 |... 1,321,871 |.... .... 1,504,903 2 (2,003) [ounniiiiiiin0 0 e, 1.750 |...... 1.600 ....01/13/2021 ...|....04/15/2026 ...
38141G-XT-6 ..... GOLDMAN SACHS GROUP 1FFE .. ...85.3110 |. ..1,279,671 |. . 1,490,387 |.. . 1,479 |. .2.013 |......2.120 ....08/02/2021 .. 02/28/2029
39138C-AK-2 . GREAT WEST LIFECO 1FFE .. ...84.3230 |. .. 1,686,460 |. .2,004,553 |.. .2.379 |......2.300 ....06/10/2021 .. 05/14/2030
40427H-TN-5 . HSBC BANK CDA .. .. 1.EFE .. ...90.4530 |. ..542,722 |. .585,520 |.. . ... 2.530 ....02/08/2022 .. 05/20/2026
40427H-TP-8 . HSBC BANK CDA .. 1.EFE .. ...96.8120 |. .. 1,645,814 |. 1,703,219 |.. .3.403 |......3.310 ....03/23/2022 .. 03/24/2025 ...
404280-BE-8 ..... HSBC HOLDINGS PLC .. 1.G FE .. ...97.8490 |. .. 1,467,741 |. .1,500,000 .1,500,000 |.. ......3.196 |......3.190 ...11/29/2016 .. 12/05/2023 ...
438121-BA-2 ..... HONDA CANADA FIN ... .. 1.G FE ..|... ...88.6830 |... 532,099 |.... ... 600,000 |.. 578,533 |.eevvviviinnnnn0 oo 795 |0 0 1.711 |...... 2.720 ....02/08/2022 ...|....09/28/2026 ...
448102-CB-4 ..... HYDRO ONE .... .. 1.G FE ..|... ...93.9940 |... .4,000,000 |.. 3,992,777 |oeeeeeeeenenn0 [ 1,157 |0 o0 e 1.760 |...... 1.790 ...02/26/2020 ...|....02/28/2025 ...
448102-CJ-7 ..... HYDRO ONE .... |- .G FE ... . 102.0060 |... ... 800,000 |.eveniiiennnnnnn829,206 [ooiiiiiiiininnn0 i (354) [0 0 [ 4.910 |...... 4.090 ....12/06/2022 ...|....01/27/2028 ...
45823T-AB-2 ..... INTACT FINL CORP .. 2.AFE ..|... ...79.9470 |... ... 600,000 |-eeeuniieeennnnnn802,539 [0 | (285) [0 0 [ 1.928 |...... 1.870 ....12/17/2020 ...|....12/16/2030 ...
A7788Z-AH-4 ..... JOHN DEERE FINANCIAL . |- LFFE ... .. 86.0770 |... .1,800,000 |.. 1,804,593 [oovivvivineennnd0 v (919) |0 o0 e 1.340 |...... 1.280 ...09/08/2020 ...|....09/08/2027 ...
47788Z-AM-3 ..... JOHN DEERE FINANCIAL ... .. 1.F FE ..|... ...90.0470 |... 630,333 |.... ... 700,000 |.. 697,785 |.ooeeeeeieeeend0 e 242 |ecl0 0 e 2.810 |...... 2.860 ....02/08/2022 ...|....01/19/2029 ...
539481-AL-5 . LOBLAW COS LTD ... ..2.BFE .. ...98.4250 |. .. 2,952,753 |. .3,000,000 .3,043,575 |.. ..(29,115) | .3.918 |......2.880 ....04/09/2019 .. 06/10/2024 ...
539481-AM-3 . LOBLAW COS LTD ... .. 2.BFE .. ...98.4220 |. 492,114 ). . 500,000 .538,69% |.. (5,206) |- .4.488 |......3.050 ....02/08/2022 .. 12/11/2028
565018-DE-5 ..... MANULIFE BANK OF CANADA .. 1.F FE .. ...91.7860 |. .. 1,560,369 |. .1,700,000 .1,701,943 |.. ...(763) |. .1.504 |......1.450 ....06/23/2020 .. 06/25/2025
565018-DH-8 ..... MANULIFE BANK CDA ..... .. 1.EFE .. ...92.0300 |. ..828,278 |. . 900,000 879,344 |.. .2.864 |......3.460 ....08/23/2022 .. 02/16/2027
56501R-AK-2 ..... MANULIFE FINL CORP . .. 1.G FE .. ...89.9080 |. .. 1,123,850 |. . 1,250,000 .1,250,000 |.. ......2.484 |......2.480 ...05/14/2020 .. 05/19/2027 ...
575385-AE-9 ..... MASONITE INTL CORP ... .. 3.AFE ..|... ...81.0220 |... 17,000 |eeeeeieeennnn . 94,796 [l (19,356) | 345 [0 0 [ 3.500 |...... 3.890 ....12/06/2021 ...|....02/15/2030 ...
59162N-AF-6 ..... METRO INC .. 2.BFE ..|... ...93.8600 |... ... 750,000 |.. 806,343 [.oovvvvvvnnnnnn0 e (12,130) [eveeieciiinnl0 o0 e 3.390 |...... 1.630 ....02/22/2021 ...|....12/06/2027 ...
617446-8D-4 ..... MORGAN STANLEY ... |- 1L.FFE ... ...97.3880 |... .2,538,000 |.. 2,537,948 |0 e 101 0 0 3.000 |...... 3.000 ...01/31/2017 ...|....02/07/2024 ...
67077M-AV-0 ..... NUTRIEN LTD A 1 |- 2.BFE ... ...98.8710 |... . 500,000 |.. 499,944 0 [ 192 0 0 1.900 |...... 1.930 ....06/11/2020 ...|....05/13/2023 ...
68245X-AP-4 ..... 1011778 B.C. UNLIMIT .... A..... ..3.BFE ..|... ...85.9060 |... . 100,000 |eeevveneeeeennn.85,906 |.oeeeeee (11,447) [ooeeenne it 878 |0 o0 e 3.500 |...... 3.990 ....12/06/2021 ...|....02/15/2029 ...
68327L-AD-8 ..... ONTARIO TEACHERS CAD . .- LEFE ... ...76.4690 |... 2,235,000 |oeevveinennnnnnn237,925 foniiiiiiinnnd0 i (303) [0 o0 e 2.500 |...... 2.330 ....12/03/2021 ...|....10/15/2031 ...
69363T-AP-7 ..... PSP CAP INC v |- TLAFE L.t ...90.1050 |... .3,000,000 |.. 03,002,198 |o.eiieeeiieen0 e (612) [0 [0 0.900 |...... 0.870 ...08/24/2020 ...|....06/15/2026 ...
70632Z-AE-1 ..... PEMBINA PIPELINE . |- 2.BFE ... .. 1,077,300 |...96.3710 |... 963,718 |.... ...1,039,184 |0 e (18,290) el 0 o0 e 3.540 |...... 1.620 ....11/20/2020 ...|....02/03/2025 ...
766910-BF-9 ..... RIOCAN REIT ....... .2.BFE .. 1,002,900 |...87.2980 |. ..872,989 |. .1,001,566 |.. ......2.361 |......2.260 ....07/02/2021 .. 03/10/2027 ...
775109-BA-8 ..... ROGERS COMMUNICATIONS ... L 2.AFE L 1,582,425 [...98.4830 |.............. 1,477,283 |.... .1,500,000 |. ....1,521,064 |......oooeennn0 o (17,098) vl 0 o0 4.000 |...... 2.790 ...04/08/2019 ...|....03/13/2024 ...
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775109-BK-6 ..... ROGERS COMMUNICATION ...evvvnniviiiiiineiecennieeecevnns foee vee e | s L 2AFE L 510,335 [...94.3190 [.cooevvirrnnnnnns 471,599 | 500,000 |.eeevvrnnninnnnns 508,640 |................ [V IO (1,695) |ovvveneeeinnnnnd (U 0 |ueen 3.650 |...... 3.210 ....02/08/2022 ...|....03/31/2027 ...
775109-BU-4 ..... ROGERS COMMUNICATION . v |- 2.AFE ... .. 1,187,076 |...95.4590 |..........eee. 1,145,519 |.... .1,200,000 |.. ....1,190,291 JO N O 3,215 |0 o0 e 3.100 |...... 3.470 ....08/23/2022 ...|....04/15/2025 ...
780086-NK-6 ... ROYAL BANK CANADA ... 1.DFE ..|... L.97.6170 |.ooeevnnnnnnns 4,978,513 |.... ....5,095,911 LU R LY/ PO | RN | B AN 2.333 |...... 2.410 ....04/13/2020 ...|....12/05/2023 ...
780086-TY-0 ..... ROYAL BANK CDA |- 1L.EFE ... . ...84.9610 |... ....1,138,300 O . 8,884 |0 [0 e 1.833 |...... 2.830 ...02/08/2022 ...|....07/31/2028 ...
780086-VK-7 ..... ROYAL BANK CANADA .. |- LFFE ... .. 1,008,920 |...98.6440 |... ....1,008,225 O R (c1c:<) N N | N RPN | ) AN 4.612 |...... 4.410 ....07/22/2022 ...|....07/26/2027 ...
78016E-YV-3 ..... ROYAL BK CDA .. 1.F FE ..|... .. 999,340 |...90.4840 |... ....999,460 O 120 |0 o0 e 2.050 |...... 2.060 ...01/12/2022 ... |....01/21/2027 ...
82028K-AX-9 ..... SHAW COMMUNI CAT1ONS |- 2.CFE ... .. 999,710 |...98.6050 |... ....999,880 LU SR 12 DN N | N RPN | ) A 3.800 |...... 3.800 ....10/30/2018 ...|....11/02/2023 ...
82028K-AY-7 ..... SHAW COMMUNICATIONS ... . |--2.CFE ..|... ...95.6300 |... ....314,327 0 e (2,298) |0 o0 e 4.400 |...... 3.360 ....02/08/2022 ...|....11/02/2028 ...
82028K-AZ-4 ..... SHAW COMMUNI CAT1ONS .. 2.CFE .. .. 88.0600 |. 547,489 |.. .0 .3.300 |......3.320 ...12/05/2019 .. 12/10/2029
878742-BG-9 ..... TECK RESOURCES LTD ... .. 2.CFE .. ...89.6650 |. .272,5% |.. .0 (2,141) |. .3.900 |......2.840 ....12/03/2021 .. 07/15/2030
87971M-AR-4 ..... TELUS CORP CORPORATE L2.AFE .. ...97.8430 |. A 2,514,047 |.. .0 ..(10,913) | ......3.360 |......2.880 ....08/25/2017 .. 04/01/2024 ...
8797IM-AX-1 ... TELUS CORP |- 2.AFE ... ...97.3760 |...covnnnnnnns 1,947,538 |.... ....2,021,003 0 [ (9,681) |0 o0 e 3.750 |...... 3.220 ...02/04/2019 ...|....01/17/2025 ...
891145-T7-9 ..... TORONTO DOMINION BK ONT ... 1.DFE ..|... ...97.3840 |....covnnnnnns 3,895,392 |.... ....4,040,078 LU U 2738 511D N N N RPN | ) AN 3.226 |...... 2.560 [JJ ....... .. 129,040 |....04/08/2019 ...|....07/24/2024 ...
89117F-3M-9 ..... |- 1L.FFE ... L 941130 |t 4,705,680 |.... ... 4,892,337 0 29,287 o0 [0 e 2.667 |...... 3.520 MS ...... ... 66,675 |....03/29/2022 ...|....09/09/2025 ...
89117F-YZ-6 ..... .- LEFE ... ...89.5610 |.....counnnnns 3,582,476 |.... .... 3,960,634 LU SR K 01 A N | I RPN | B AN 1.128 |...... 1.470 | D ....... . 45,120 |....04/28/2021 ...|....12/09/2025 ...
89117F-Z4-4 ..... |- 1L.FFE ... ...90.2110 |ooeeeennnnnnns 1,443,390 |.... .... 1,582,085 JO I O 1Y I APt | B IEUUPRRRRIN | ) AU 2.260 |...... 2.550 [0 ....... . 18,080 |....02/08/2022 ...|....01/07/2027 ...
92343V-FY-5 ..... VERIZON COMMUNICATIO ... |- 2.AFE L L..88.7750 |...coevnnnnnns 3,462,229 |.... ... 3,904,452 JLO O 1781 ¢ N N | I RPN | ) AN 2.375 |...... 2.300 MS ...... . 92,625 |....03/22/2021 ...|....03/22/2028 ...
949746-RX-1 ..... WELLS FARGO & CO .. 1.EFE ..|... ...93.1290 |..ceeinnnnnnns 1,203,233 |.... . . .... 1,292,000 JLO N N | [ AP | B IR | B AU 2.975 |...... 2.970 [MN ...... . 38,437 |....05/10/2016 ...|....05/19/2026 ...
055300-AN-0 ... B AT INTL FINPLC D .. 2.BFE ..|... .. 88.7180 |... 319,385 |.... . 360,000 |.. ... 355,349 LU P (VI N | I RPN | ) AN 1.668 |...... 2.080 ....12/03/2021 ...|....03/25/2026 ...
06738E-AN-5 ..... BARCLAYS BANK PLC CORPORATE .. 2.BFE .. ...96.8810 |. ..339,084 |. ..350,000 .343,949 |.. .0 .4.375 |......4.990 ....11/06/2018 .. 01/12/2026
06738E-BL-8 ..... BARCLAYS PLC ..2.BFE .. ...93.0080 |. .1,000,000 .1,000,000 |.. .0 .2.852 |......2.850 ....04/30/2020 .. 05/07/2026 ...
06738E-BV-6 ..... BARCLAYS PLC .. 2.BFE .. ...76.39%0 |. .1,000,000 1,001,797 |.. .0 .2.8% |......2.870 ...11/18/2021 .. 11/24/2032 ...
06738E-BY-0 ..... BARCLAYS PLC .|..2.BFE .. ...97.0150 |. .310,259 |.. .0 .5.501 |......5.480 ....08/23/2022 .. 08/09/2028 ...
096591-2N-3 ..... [BNP PARIBAS .... |- 1.GFE .. ...87.5080 |. 510,313 |.. .0 ......1.323 |...... 1.800 ....12/03/2021 .. 01/13/2027 ...
225460-AP-2 ... CREDIT SUISSE NEW YO ... .. 1.EFE ..|... ...93.3050 |... .. .... 1,500,634 LU R 15t N N | I RPN | ) AN 3.625 |...... 3.590 ...08/04/2015 ...|....09/09/2024 ...
251526-CP-2 ... DEUTSCHE BK AG N Y . |--2.BFE ..|... ...84.9150 |... ..255,000 |.. JLO I U ( [51:) N ARt | B IUUUPURPRRTIN | B AP 2.311 ... 2.240 ....12/03/2021 ...|....11/16/2027 ...
25156P-AV-5 ..... DEUTSCHE TELEKOM INT FIN .. .. 2.AFE ..|... ...98.0290 |... .2,500,000 |.. LU -2 N N | N RPN | ) AN 2.485 |...... 2.480 ....09/13/2016 ...|....09/19/2023 ...
25243Y-AY-5 ... DIAGEO CAP PLC - 1.GFE ... ...99.0520 |... . 750,000 |.. . 0 . o880 [0 0 3.500 |...... 3.620 ...06/03/2019 ...|....09/18/2023 ...
20278G-AN-8 ..... ENEL FIN INTL N.V. . - 2.AFE L. ...79.5980 |... ... 324,992 0. a8 [0 0 1.875 |...... 2.160 ....12/03/2021 ...|....07/12/2028 ...
315620-AF-4 STELLANTIS N.V ... .. 2.CFE ..|... . 100.0900 |... 240,216 |.... . ...242,740 O e (9,419) |0 o0 e 5.250 |...... 1.270 ...12/03/2021 ...|....04/15/2023 ...
404280-BX-6 ..... [HSBC HLDGS PLC . .. 1.G FE .. ...95.7550 |. ..478,775 |. . 500,000 .496,566 |.. .0 .836 | 4.292 |......4.490 ....11/14/2018 .. 09/12/2026 ...
404280-CJ-6 . HSBC HLDGS PLC . .. 1.G FE .. ...90.3430 |. ..903,430 |. .1,000,000 .1,002,340 |.. .0 (993) | .1.645 |......1.540 ....08/18/2020 .. 04/18/2026
404280-DF-3 . HSBC HLDGS PLC ... .. 2.CFE .. ...94.6750 |. ..946,750 |. .1,000,000 .1,000,000 |.. 0 .0 4755 |......4.750 ....06/31/2022 .. 06/09/2028
460599-AE-3 . INTERNATIONAL GAME T . .3.BFE .. ...93.3530 |. ..186,706 |. . 200,000 186,706 |.. 3) |- (2,251) | .5.250 |......3.940 ...12/06/2021 .. 01/15/2029
46115H-BJ-5 ..... [ INTESA SANPAOLO S P ... ..2.BFE .. ...94.9110 |. ..232,532 | ..245,000 .251,660 |.. .0 ... 3.250 |......1.640 ....12/03/2021 .. 09/23/2024 ...
55037A-AA-6 ..... LUNDIN ENERGY FINANC . .. 2.CFE ..|... ...88.4530 |... . 510,000 |.. ....508,313 JLO I Y’ 157 A IRt | B IEUPURPRRPIN | B AU 2.000 |...... 2.090 ...12/03/2021 ...|....07/15/2026 ...
60687Y-BS-7 ..... MIZUHO FINANCIAL GRO . .. 1.G FE ..|... ...87.2350 |... ... 360,000 |.. ... 355,593 O 927 o0 [0 e 1.554 |...... 1.830 ....12/03/2021 ...|....07/09/2027 ...
60920L-AR-5 ..... MONDELEZ INTL HLDGS ... . |--2.BFE ..|... ...87.0470 |... .1,000,000 |.. ....997,134 O [ 785 |0 0 e 1.250 |...... 1.320 ....09/21/2021 ...|....09/24/2026 ...
822582-8D-3 ... SHELL INTERNATIONAL ... ... 1.DFE ..|... ...96.9880 |... .1,000,000 |.. ....989,008 O 375 |0 [0 e 3.250 |...... 3.740 ....10/26/2018 ...|....05/11/2025 ...
822582-BT-8 ..... SHELL INTERNATIONAL ... D...... .- 1.DFE ..|... ...94.2930 |... ... 500,000 |.. ....498,698 O o364 |0 0 e 2.875 |...... 2.950 ....06/23/2017 ...|....05/10/2026 ...
822582-CB-6 ..... SHELL INTERNAT |ONAL D...... ... 1.DFE ..|... ...96.5070 |... ..525,000 |.. ....522,440 LU SRR I AU | I RN | ) FN 3.875 |...... 3.960 ...11/07/2018 ...|....11/13/2028 ...
83368R-AZ-5 ..... SOCIETE GENERALE ... D .. 2.BFE ..|... .. 87.0180 |... . 310,000 |.. ....305,425 0 e 1,105 |0 o0 e 1.488 |...... 1.870 ....12/03/2021 ...|....12/14/2026 ...
892331-AN-9 ... TOYOTA MOTOR CORP .. [D...... | LEFE L ...84.5390 |... . 750,000 |.. ... 750,000 O o0 o0 [0 e 2.362 |...... 2.360 ...03/18/2021 ...|....03/25/2031 ...
902613-AC-2 ..... UBS GROUP AG D...... L. 1.GFE ..|.. ...87.6820 |... ..415,000 |.. ...408,684 O e 1,482 |0 0 1.364 |...... 1.750 ...12/03/2021 ...|....01/30/2027 ...
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922121i-AA-8 ..... VAR ENERGI ASA ..iiivvviiiiiiiiiiiiiiiiiiiiinieiiinninne foan e [ O [T L2C0FE | 199,922 [...94.1450 |......covvvnnnnns 188,290 |o.ueiiiiiinnnn 200,000 [.oieevrnnnininens 199,931 |ooiiiiiinnnnnn [ U LI [ 0 )...... 5.000 |...... 5.000 [MN ..oos oveeniiiiiinnnnns 1,194 | 5,000 [....05/12/2022 ... |....05/18/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 407,904,971 | XXX 374,550,223 406,673,000 405,942, 765 XXX XXX XXX 3,037,544 10,359,947 XXX XXX
20754L-AB-5 ..... CONNECTICUT AVE SECS . v |- 2.BFE ... ..110,000 |...95.1100 |... . 110,000 |.. 110,000 |-vvveeeeeeennn0 feeeiiiiiii 0 0 0 e 1.949 |...... 1.940 [MON ..... ...01/11/2022 ... |....12/26/2041 ...
3136B3-GG-9 ..... FNMA REMIC TRUST e | LFFE Ll 1,804,594 |...88.9460 |... 1,958,077 |.. 1,804,753 [0 e 189 0 0 4.000 |...... 4.580 [MON ..... ....12/02/2022 ...|....10/25/2058 ...
3136B9-GC-5 ..... FNVA REMIC TRUST . v |- LLFFE ... 11,349 [..11.8320 [oeeiiii s 90483 | O e 11,898 0 e 49 0 [0 3.606 |... (12.470)]MON ..... ....08/29/2022 ...|....04/25/2050 ...
3136BN-JK-3 ..... FNVA REMIC TRUST . e | LFFE Ll . 49,809 [....6.9110 [....cevvnnnnenenn 88,102 |oevvnnnniiiiiinneen 0 [ 47,581 0 [ (2,228) |0 [0 2.953 ....11/04/2022 ...|....08/25/2052 ...
35564K-H3-6 ... FHLMC STACR REMIC TR .... v |- .G FE ... . 93,105 |. 100.0990 |....cevvvenneeeenn 93,197 |oeeniiiieeennnn 93,105 [ 093,105 |0 e l0 o0 [0 4.435 ....00/12/2022 ...|....09/25/2042 ...
35564K-PU-7 ... FHLMC STACR |- .G FE ... . 62,988 |...97.4840 |..................61,403 |..ooiiiinnnnn 62,988 [ 62,988 il [0 0 [0 1.049 ....01/18/2022 ...|....01/25/2042 ...
35564K-UX-5 ... FHLMC STACR REMIC TR ....ieeevveeereermnnnnarreemnnmnnneefons von | onnnene | nneeenns L 2BFE s 80,000 |...98.9550 |......ooeeeeeen... 79,164 |..................80,000 |.eevennieeennna80,000 fonnniiiiiiinn0 o0 0 0 3.150 ...04/11/2022 ...|....04/25/2042 ...

1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 2,211,845 | XXX 2,137,610 2,304,170 2,209,825 0 XXX XXX XXX
03882L-AE-0 ..... ARBOR MUL MTG SEC TR ...cevvvenneeeieiniieecevnineeeens foes wee e | s CAFE e 249,999 |...87.9340 |....eiiiiiinnnnn 219,835 [..ocovviinis 250,000 [...oeeeivnnnnnnns 249,999 |....oovviiinnns (O S | N RPN | Y AR | B EON 2.920 ....02/08/2022 ...|....12/15/2055 ...
05607T-AA-O ..... BXP TRUST 2021-601L .. .. 1.AFE ..|... 1,029,954 |...75.1030 |... 751,030 |.... .1,000,000 |.. ....1,028,742 O e (1,212) 0 o0 e 2.618 . 12/1772021 .. |....01/15/2044 ...
05609-CA-1 ..... BMO MTG TR 2022-C1 .... .. 1.AFE ..|... .. 199,998 |.. 87.6880 |... 175,376 |.... ... 200,000 |.. O o0 o0 [0 e 2.950 ....02/10/2022 ...|....02/18/2055 ...
06540E-AE-3 ..... BANK 2021-BNK38 .. 1.AFE ..|... ...80.2750 |... ... 750,000 |.. O e (155) o0 o0 e 2.215 ....12/13/2021 ... |....12/17/2064 ...
08161C-AE-1 ..... BENCHVARK MORTGAGE TRUST OTHER ABS . 1AFRM .. ...94.4880 |. ..5,669,280 |. .6,000,000 .0 .3.881 |.. ...02/11/2019 ..
08163D-AB-3 ..... BENCHVARK MTG TR . .. 1.LAFE .. ...89.5010 |. ..272,978 |. ..305,000 .0 1977 .. ....12/15/2021 ..
08163M-AC-1 ..... BENCHVARK MTG TR . .. 1.AFE .. ...87.6940 |. ..876,940 |. .1,000,000 .0 ... 2.708 .. ...12/08/2021 .. .
08163P-BE-9 ..... BENCHVARK MORTGAGE T .... .. 1.AFE ..|... ...91.2650 |... ..350,000 |.. 360,296 J I O 11 <) i FOURRRRRt | B ISR | ) AU 3.619 ....02/24/2022 ...|....03/17/2055 ...
12592G-BD-4 ..... COMM MORTGAGE TRUST L TAFRM L. ...96.7620 |... .5,647,567 |.. ....5,877,122 JLO PR (/- <7 N N | I RPN | ) AN 3.79% ....06/28/2017 ...|....08/10/2047 ...
12502P-BE-2 ..... COMM MORTGAGE TRUST L TAFRM ... ...95.8800 |... ..827,907 |.. O e (1,839) |0 o0 e 3.378 ....11/23/2015 ... |....12/10/2047 ...
12593F-BD-5 ..... COMM MORTGAGE TRUST L TAFRN L. . ...95.2560 |... .7,000,000 |.. JLOJ R 301517 N | I RPN | B A 3.708 ....09/19/2018 ...|....07/10/2048 ...
12594P-AV-3 ..... CSMC COML MTG TR .. 1.AFE ..|... .. 1,026,000 |...94.1340 |... ..950,000 |.. O e (2,314) |0 o0 e 3.79% ....12/21/2021 ...|....12/17/2049 ...
12620N-AE-5 ..... COMM MTG TR 2015-DC1 .. 1.AFE ..|... .. 769,481 ]...96.1860 |... ..755,000 |.. O e (21 |0 [0 e 3.078 ....01/13/2022 ...|....02/12/2048 ...
17321J-AD-6 ..... CITIGROUP COMMERCIAL MORTGAGE TRUST .. L TAFRM ... 9,868,171 |...98.9880 |... . .9,030,000 |.. ....9,703,093 O e (28,977) |0 [0 e 4.371 ...04/13/2018 ...|....09/10/2046 ...
17322A-AD-4 CITIGROUP COMMERCIAL MORTGAGE TRUST .. L TAFRN L. .. 6,966,040 |...98.0560 |... 6,520,724 |.... ....6,899,165 JLON U £ 181+ N N I RPN | ) AN 4.023 ....05/17/2018 ...|....03/10/2047 ...
17326D-AC-6 ..... |CITIGROUP COML MTG .... .. 1.LAFE .. ...91.6560 |. ..2,916,49% |. .3,310,130 |.. .0 .3.203 |.. ....07/30/2021 .. 09/16/2050
36263U-AL-3 . GS MTG SECS TR ... .. 1.AFE .. ...85.9920 |. ..386,964 |. 463,142 |.. .0 .2.637 |.. ....12/16/2021 .. 12/17/2054
46644Y-AU-4 . JPMBB COML MTG SEC T .... .. 1.LAFE .. ...95.1710 |. ..660,966 |. 737,408 |.. .0 .3.801 |.. ....12/08/2021 .. 08/17/2048
61766E-BE-4 ..... MORGAN STANLEY BAML TRUST Cho L 1AFRM .. ...93.3220 |. .. 1,866,440 |. .2,049,336 |.. .0 .3.325 |.. ...04/22/2016 .. 05/15/2049 ...
61766R-AY-2 ..... MS BOFA ML TRUST ... .. 1.LAFE .. ...91.4910 |. ..129,377 |. ..141,410 143,464 |.. .0 ......2.840 |.. ....01/11/2022 .. 11/18/2049 ...
682696-AA-7 ..... ONEMEAIN FINL TR ... .. 1.AFE ..|... ...87.5120 |... 525,072 |.... . 600,000 |.. ....594,006 O 398 o0 [0 1.750 ....02/07/2022 ...|....09/14/2035 ...
75585R-RZ-0 ..... REAL ESTATE ASSET LIGQUIDITY TRUST ... .. 1.AFE ..|... ...89.9410 |... 1,083,854 |.... 1,205,061 |.. 1,205,019 O e (20) 0 o0 e 2.3% ....11/04/2021 ...|....01/12/2030 ...
90276T-AG-9 ..... UBS COMMERCIAL MORTGAGE TRUST CMO L TAFRM L. ...92.3840 |... 5,081,120 |.... .5,500,000 |.. 5,371,434 O e 28975 |0 [0 e 3.474 ....10/31/2018 ...|....10/15/2027 ...
90353K-AY-5 ..... UBS COMMERCIAL MORTGAGE TRUST CMO .. L TAFRM ... . ...94.9110 |... 4,745,550 |.... .5,000,000 |.. 5,088,721 JLO I O ( 730 £5T: )N ARt | B IUURPRRIN | ) AU 4.334 ....09/21/2018 ...|....09/15/2028 ...
92890K-BA-2 ..... WFRBS COML MTG TR L TAFRM L. .. 6,885,607 |...96.5520 |... 6,248,845 |.... 6,831,604 O [ (8,388) [0 [0 3.752 ....07/25/2018 ...|....09/15/2057 ...
92938V-AQ-8 WF-RBS COMMERCIAL MORTGAGE TRUST ... L TAFRM ... .. 9,070,609 |...97.8060 |... 8,484,671 |.... . 8,990,503 .0 (10,796) [-.oeeeeevneeeeec0 el [ 4.101 ...09/24/2018 ...|....03/15/2047 ...
92939F-AU-3 ..... [WF-RBS COMMERCIAL MORTGAGE TRUST ... L 1AFRM .. 8,408,762 |...96.6240 |. .. 7,729,920 |. .8,000,000 .8,329,382 |.. .0 .3.678 |.. ....06/20/2016 .. 08/15/2047 ...
94989A-AU-9 . WELLS FARGO COMMERCIAL MORTGAGE TRUST .. . TLAFRM .. 8,509,909 |...95.4790 |. .. 7,948,627 |. .8,325,000 .8,470,965 |.. .0 .3.405 |.. ....02/11/2019 .. 12/15/2047
94989C-AX-9 . WELLS FARGO COMMERCIAL MORTGAGE TRUST .. . TAFRM .. ...95.1150 |. ..6,658,050 |. .7,000,000 . 7,104,940 |.. .0 .3.166 |.. ....00/29/2015 .. 02/15/2048
9498%K-AV-5 . WELLS FARGO COMMERCIAL MORTGAGE TRUST .. . TLAFRM .. ...95.2830 |. 7,417,782 | .7,785,000 7,872,130 |.. .0 .3.637 |.. ....10/31/2018 .. 06/15/2048
94989T-AZ-7 ..... [WELLS FARGO COMMERCIAL MORTGAGE TRUST .. . 1AFRM .. ...95.4120 |. .. 1,908,240 |. .2,098,755 |.. .0 ......3.839 |.. ....04/28/2017 .. 09/15/2058 ...
94989M-AS-6 ..... WELLS FARGO COMMERCIAL MORTGAGE TRUST L TAFRM ... ...95.0810 |..ceevnnnnnnns 6,290,559 |.... . . ....6,783,361 O e B727) |0 o0 e 3.695 ...09/19/2018 ...|....11/15/2048 ...
95000L-AZ-6 ..... WELLS FARGO COMMERCIAL MORTGAGE TRUST ..........ooeeuefors u]onenns] oeeeeiis AR 6,794,844 [...93.8680 [.............. 6,570,760 [.......oennnns 7,000,000 |..eevunnnnnnns 6,809,583 [....cevuuniinns 0 fooeeienenn 3,666 |ovvennnnnnnnnn0 o0 e, 3.426 ...11/20/2018 ...|....03/15/2059 ...




6L°0L3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM 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
95000X-AE-7 ..... WELLS FARGO CO MTG T cevvvnneeeierniieeeeeeniieeneennnnn foen ven oo | s CAFE e 520,215 |...91.3970 |.................456,985 |............. 500,000 |.eeeevennninnnns 519,643 |..oveeniiinnnnnd (U RN (73 1 AN | Y AU (B RN 3.157 |...... 2.820 [MON ..... |eeeereeniiinnns 1,316 [ 14,470 |....01/13/2022 ... |....09/16/2050 ...
95001M-AF-7 ..... WELLS FARGO COMMERCIAL MORTGAGE TRUST .. .. 1.AFE ..|... 7,664,341 |...92.3980 |... .7,595,000 |.. ....7,667,817 O e (2,911 0 o0 e 3.453 |...... 3.350 [MON ..... ...05/26/2021 ...|....07/15/2050 ...
95002R-AlI-8 ..... WELLS FARGO COML MTG .. 1.AFE ..|... .. 368,379 |...82.1330 |... ... 381,000 |.. LU SRR 1[0 I N | I RN | ) AN 2194 |...... 2.430 [MON ..... ....01/19/2022 ...|....06/17/2053 ...
950030-BD-9 ... WELLS FARGO MTG TR .... .. 1.AFE ..|... .. 425,813 ]...79.7600 |... ..450,000 |.. 0 [ 834 |0 0 2.061 |...... 2.440 [MON ..... ....02/09/2022 ...|....08/17/2054 ...
95003\1-AB-4 ..... WELLS FARG CML MTG T . .. 1.AFE ..|... .. 299,991 ]...92.9680 |... . 300,000 |.. . O o0 o0 [0 e 3.589 |...... 3.570 [MON ..... ....04/04/2022 ...|....04/16/2055 ...
75585R-RU-1 ... REAL ESTATE ASSET ..eveuiieieennneeerennnnseseennnnnnes foos von | onneeee | eoneeeeens CAAFE e 1,399,954 [...86.2190 [.............. 1,207,069 [....ooeeennnn 1,400,000 |......cccen 1,399,967 [....ooevvnnnnnnss 0 fooeeneeemnieend o0 0 2.867 |...... 2.860 | MON ..... ...02/04/2020 ... |....01/12/2030 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 135,732,316 [ XXX 125,178,888 131,987,449 135,098,224 XXX XXX 432,994 4,79 ,286 XXX XXX
00104U-AC-2 ..... AEP TEXAS CTR FDG 2012-3 ...oevvveniiiiinnneineinnnnns foeevee e | s L LAFE e 4,302,399 |...97.1630 [....oeeveennnn 4,202,155 |..coevvnnnnnns 4,324,851 |oeiiiinnnn 4,314,779 |oeveeiiennnnn0 [ 8,620 |oceeeiiciinnnl0 o0 002,844 3.000 | D cevevnn Jevnnnnnieennnn 10,253 s 123,088 |....11/06/2018 ...|....03/01/2026 ...
02582J-JT-8 ..... AMERICAN EXPRS CR NS . v |- TLAFE L.t 971410 | 9,714,100 |.... .. 10,000,000 |.. 229,998,045 |.oiiieiiiienn0 e 257 o0 010022032390 |- 3.390 [MON ..... .. 189,275 |....05/17/2022 ... |....05/17/2027 ...
02582J-JX-9 ..... AMERICAN EXPRESS CR ... e | TAFE Ll . 100.8260 |.............. 3,528,910 |.... ....3,500,000 |.. 003,499,840 [oiviiiinennn0 v 18 0 0l 40950 . 4.950 ...10727/2022 ...|....10/15/2027 ...
05377R-EZ-3 ..... AVIS BUDGET CAR FDG . |--3.CFE ..|... ...95.4140 |... B ...300,000 |eeeuuieeennnnn286,242 [ (13,730) |oeeiiieeeed [0 00022032830 | 3.830 ....04/07/2022 ...|....08/20/2028 ...
05602R-AE-1 ..... BMW VEHICLE OWNER TR . .. 1.AFE .. ...96.1750 |. 3,366,125 .3,500,000 . 3.440 ...05/10/2022 .. 12/26/2028
12664J-AD-2 . CNH EQUIP TR 2022-C .. 1.LAFE .. . 100.3600 |. 3,010,800 |. .3,000,000 .5.250 ... 11/17/2022 .. 11/15/2029
14041N-FX-4 ..... |CAPITAL ONE CC TR ..... .. 1.AFE .. ...83.5350 |. .. 7,518,150 |. ......2.860 ....08/24/2022 .. 07/15/2030 ...
140420-AD-2 ..... CAPITAL ONE PRIME AUTO RECEIV . .. 1.AFE ..|... . 100.0340 |... 2,042,169 |.... . . 2,042,898 |ooeeeeeiiien0 e (2,288) [0 feeeiiel0 122560 . 2.480 ...04/28/2020 ...|....10/15/2024 ...
14317C-AF-9 ..... CARMAX AUTO OWNER TR .. 1.F FE ..|... ...90.7180 |... 181,436 |.... . 200,000 |.. 199,956 [...vvvvvvvnnnnd Joovviiiiiin8 o0 0 000022.200 . 2.200 ....01/19/2022 ...|....11/15/2027 ...
15200W-AC-9 ..... CENTERPOINT ENGY TRANS 20 . .. 1.AFE ..|... ...97.7620 |... ..2,278,985 |.... .2,331,156 |.. 2,831,156 o0 e (1,150) [0 o0 0000030028 ). 3.020 ....01/11/2012 ...|....10/15/2025 ...
161571-HS-6 ..... CHASE ISSUANCE TR .. 1.AFE ..|... ...97.9160 |... 3,671,850 |.... ....3,750,000 |.. 03,749,409 [0 i 38 0 00000032970 . 3.970 ....09/09/2022 ...|....09/15/2027 ...
17305E-FH-3 ..... CITIBANK CREDIT CARD ISSUANCE TRUST .. .. 1.AFE ..|... ...99.0630 |... 9,906,300 |.... .. 10,000,000 |.. .. 10,078,011 |.coeeeeeeeneenni0 e (65,670) [oeeeeeeceneenn0 o0 1000830720 |- 2.380 ....02/16/2018 ...|....09/07/2023 ...
254683-0S-2 ..... DISCOVER CARD EXE NT . e | TAFE Ll ...96.7010 |... ..5,560,308 |.... .5,750,000 |.. ...5,749,589 |[oooiiiiiiiinnn0 i 86 o0 oiiiil000220.000 . 0.000 ...06/19/2022 ...|....05/17/2027 ...
345286-AF-5 ..... FORD CR AUTO OWN TR ... voo |- 1.CFE ... ...91.5720 |... 366,288 |.... ... 400,000 |.. 399,995 [.oeeeviiiieeeenn0 e [0 0 [ 2,140 2.140 ....01/19/2022 ...|....07/15/2029 ...
36257P-AE-8 ..... GM FININCIAL SECURITIZED TERM .... | TAFE L ...99.4300 |... .. 4,630,568 |.... 4,698,754 [0 e (24,707) [0 0]l 2,210 . 1.290 ...10/28/2020 ...|....11/18/2024 ...
362630-AB-3 . GLS AUTO REC TR ..... .. 1.CFE .. ...95.6750 |. ..287,025 | .299,957 |.. .1.530 ....12/07/2021 .. 04/15/2026
43813D-AD-0 . HONDA AUTO RECV OWN .. 1.AFE .. ...96.8550 |. ..1,937,100 |. 1,999,790 |.. .1.090 ....06/18/2020 .. 10/15/2026
438158-AD-2 . HONDA AUTO REC OWNR .. 1.LAFE .. ...93.3460 |. ..6,534,220 |. .6,998,574 |.. .2.040 ....02/15/2022 .. 12/15/2028
44891L-AD-5 . HYUNDAT AUTO RECV TR .eeeniiiiiiieeeccciin v [ e 1AFE .. ...96.2540 |. .. 2,358,228 |. . 2,449,912 |.. .1.720 ....04/20/2020 .. 06/15/2026 ...
47800A-AD-2 ..... JOHN DEERE OWNR TR .eeeeeeeeeeeeeee e eeeee e eeeeeen feen e .. 1.LAFE .. ...97.1180 |. .. 2,427,950 |. . 2,499,390 |.. ......3.800 ...07/12/2022 .. 05/15/2029 ...
52604A-AA-6 ..... LENDMARK FUNDING TRUST .. .. 1.F FE ..|... ...97.0880 |... 148,040 |.... LLSTRC V7 R | R R ¢-1+11 )N POt | N RPN | ) A~ - 1 N NN 2.320 ....12/14/2021 ...|....04/20/2028 ...
58769T-AE-5 ..... MERCEDES-BENZ AUTO RECEIVABLES TRUST . .. 1.AFE ..|... ...98.8190 |... 3,948,516 |.... e 3,995,551 [oeiiiieiiiennd0 e 46 [0 k0 ]l 2,040 . 2.040 ....09/18/2019 ...|....01/15/2026 ...
65479M-AD-8 ..... NISSAN AUTO RECEIVALBES ONNER .. 1.AFE ..|... ...96.4320 |... 4,050,144 |.... 4,199,246 |oniiiiinl0 i 166 [0 00l 10700 . 1.700 ....04/22/2020 ...|....05/17/2027 ...
654790-AD-9 ... NISSAN AUTO RECEIVALBES OIINER . .. 1.AFE ..|... ...93.2030 |... 6,998,243 o0 i 205 [0 k0 J1l12.070 - 2.070 ...02/16/2022 ...|....12/17/2029 ...
682687-AA-6 ... ONEMAIN DIR AUTO REC .. 1.AFE ..|... ...92.5200 |... . 296,944 0 B33 0 000000870 . 1.230 ....12/15/2021 ... |....07/14/2028 ...
682687-AC-2 ..... ONEMAIN DIR AUTO REC . |- 1L.FFE ... ...85.0390 |... 340,156 |.... . 400,000 |.. 1000392,302 |eeeiiieeeenn 0 e 1818 0 [0 ]l 10420 2.120 ....12/07/2021 ...|....07/14/2028 ...
68268V-AA-3 ..... ONEMAIN FINL TR ..... ..4.BFE .. ...97.7370 |. ..146,606 |. . 150,000 146,606 |.. S I .4.890 ....08/31/2022 .. 10/14/2034 ...
68377H-AA-2 ..... OPORTUN ISSUANCE TR ... .. 1.DFE .. ...99.1960 |. ...71,539 | 72,119 ..72,116 |.. . (30) |- .5.940 ....07/12/2022 .. 10/09/2029
69363P-AB-6 ..... PUBLIC SERVICE NEW HAMPSHIRE .. 1.AFE .. ...96.1740 |. .. 4,952,961 |. .5,150,000 .5,220,160 |.. . (11,167) | .3.040 ....02/13/2019 .. 08/01/2028
69363P-AC-4 . PUBLIC SERVICE NEW HAMPSHIRE .. 1.LAFE .. ...91.8260 |. .. 1,836,520 |. .2,000,000 .2,000,000 |.. .3.810 ....05/01/2018 .. 02/01/2035
78471H-AB-4 ..... SOFI PRFSSNAL LN PRG .... .. 1.AFE .. ...96.6900 |. ..282,446 |. ..292,115 .299,642 |.. eeeen 3,450 ....12/14/2021 .. 06/15/2048 ...
80285U-AF-8 ..... SANTANDER DRIVE AUTO ... v |- 2.BFE ... .. 399,924 |...96.9060 |... . 400,000 |.. 1000399,930 |eeviiiieeenn0 e B 0 [0 ]l 40490 4.490 ...05/11/2022 ...|....08/15/2029 ...
80286E-AE-6 ..... SANTANDER AUTO REC T . e | 2B FE ... ....99,9911...95.5910 |... ... 100,000 |oeeveniiiennnnnnn 99,992 [0 e 0 0 00002.560 .l 2.560 ....02/16/2022 ...|....04/17/2028 ...
05570X-CB-0 ..... BMW CDA AUTO TR v |- TLAFE L.t 1,700,000 |. 100.7700 |... 1,700,000 |-eevenneeeeen 1,700,000 fneeeninieei 0 o0 feiiecil0 o0 el 40407 | 4.400 ....06/07/2022 ...|....05/20/2025 ...
05590H-AY-3 ..... BMW CDA INC e | LFFE Ll 4,008,440 |...97.590 |... .4,000,000 |..............4,001,884 [........cccoeeenl0 Joerennnenn (2,270) feunnieevinnnnnd0 oeviiiiiinnnnnn0 el 2,410 | 2.350 ....01/10/2020 ...|....11/27/2023 ...
12614A-DB-3 ..... CNH CAPITAL CANADA RECEIVABLE .... |- TAFE L .. 939,078 |...99.6790 |... 939,078 |oeevvnieeeeennn939,078 [0 o0 0 0 nnl2.181 | 2.180 ....06/18/2019 ...|....11/17/2025 ...
12614A-DK-3 ..... CNH CAPITAL CANADA RECEIVABLE ........covvvvvvvvnnnnnneefone onoeneenn | eeeees LLAFE L 3,150,000 ]...90.2930 |.....oovvnnnns 2,844,230 |...covvnnnnnns 3,150,000 [....ccevunnnns 3,150,000 f....ccevveeeenn0 vevnnnininnnnn0 o0 a0 L 10764 1.760 ... 1171772021 ... |....06/15/2028 ...
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345213-HX-3 ..... FORD AUTO SECURITIZATION TRUST ...evvvnnvvvvinnnnenenns oo vee e | s .. 1.AFE .. ...94.8890 |.......ounnnns 1,447,069 |......cceeen 1,525,000 |.oevvvvnnnnnns 1,625,000 |ooevvvennneennn0 [0 0 0 1.163 |...... 1.150 | MON ..... ...10/20/2020 ... |....11/15/2025 ...
36252\1-CE-8 ..... GMF CANADA LEASING TRUST .......eevvvmmmmmmmmmmnnnnnnnnns fooe ven [ eeveens 1. .. 1T.AFE .. ...99.6630 |........eevvnnnns 772,292 [ 774,902 [evvveeeinennnnnn 774,902 |0 o0 0 0 0.641 |...... 0.640 | MON ..... ....04/20/2021 ... |[....08/20/2024 ...
827314-AS-4 ..... SILVER ARROW CANADA LP ....ccevvvveeiiininininecinninns oo e e | s .. 1.AFE .. 97,7950 | 880,158 [.ooevvvvinnnnns LS00 000 R [0 R ¢ R RN | I NP N RN | ) AN 3.307 |...... 3.300 [MON ..... ....04/11/2022 ... |....10/15/2025 ...
23291G-AD-6 ..... DLL SECURITIZATION TRUST ... T P D...... coveeeee. | 1LAFE L. ...99.6170 [......eeevenenee 756,971 |l 759,881 |.evvvvvenennnnnn 771,358 |0 [ (28,084) |0 a0 [ 2.920 |...... 2.210 [MON ..... ...11/30/2020 ... |....04/20/2027 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 115,088,559 [ XXX 110,124,686 114,965,876 114,642,784 (17,089) (111,706) 0 0 XXX XXX XXX 397,241 2,320,424 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 660,937,691 | XXX 611,991,407 655,930, 49 657,893,598 (1,207,428) (648,517) 0 0 XXX XXX XXX 3,870,579 17,486,978 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
233206-44-8 ..... |DFA INVT DIMENSIONS ...oooviiiiiiiiiiiiiieiiccceceeeeees | ...... | ....... | ............ 2BFE |, 71,116,491 [....9.7200 |............. 59,436,060 [.......cceeeiiiiiinnnn [ PP, 59,436,060 |....(10,336,435) [................. [ PP [ PO 0 ... 0.000 |...... 0.000 [N/A ..oo. |ooeeiiiiiiiiii [ PP 1,533,448 |....12/14/2022 ... |..cevvuuee weeennn.
1619999999. Subtotal - Bonds - SVO Identified Funds - Exchange Traded Funds -
as Identified by the SVO 71,116,491 [ XXX 59,436,060 0 59,436,060 (10,336,435) 0 0 0 XXX XXX XXX 0 1,533,448 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 1,081,366,079 | XXX 990,063, 454 1,044,533,000 1,061,881,276 (1,244,989) (5,222,480) 0 0 XXX XXX XXX 7,829,644 25,890,480 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 264,300,444 | XXX 239,784,094 271,523,307 263,903, 121 0 (452,383) 0 0 XXX XXX XXX 1,184,665 4,711,881 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 145,845,340 | XXX 134,753,159 141,787,449 144,954,781 0 (138,463) 0 0 XXX XXX XXX 465,274 5,119,084 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 115,088,559 [ XXX 110, 124,686 114,965,876 114,642,784 (17,089) (111,706) 0 0 XXX XXX XXX 397,241 2,320,424 XXX XXX
2459999999. Total - SVO Identified Funds 71,116,491 | XXX 59,436,060 0 59,436,060 (10,336,435) 0 0 0 XXX XXX XXX 0 1,533,448 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,677,716,918 | XXX 1,534, 161,453 1,572,809,632 1,644,818,022 (11,598,513) (5,925,032) 0 0 XXX XXX XXX 9,876,824 39,575,317 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 589,998,033 1B..$............ 75,338,424 1C..$ ... 1D.$.n 121,148,399 1E.$........... 86,477,858 1F ..$.......... 412,890,596 1G..$............ 71,322,471
1B 2A..$.. 70,030,204 2B..$ .. 120,439,573 2C ..$
1C 3A..$.. .2,034,766 3B ..$ .. ...2,589,121 3C..$ . 1,448,050
1D 4A.$ .. .100,124 4B ..$ ..321,382 4C..$ .0
1E BA LS 5B .8 153,731 5C..$ ..
1F 6... $
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00287Y-10-9 ... [ABBVIE INC .... ....80,100.000 |.... . 12,944,961 ...12,944,961 .0 ....2,099,421 |... 0 2,099,421 ...0.. 03/07/2019 ..
02079K-10-7 ... [ ALPHABET INC .. ...377,120.000 |.... . 33,461,858 .. 33,461,858 .0 .(21,099,675)f... 0. ... (21,090,675) |... ...0|.. 04/02/2014 ..
023135-10-6 ... | AMAZON COM INC . 37,464,000 37,464,000 . . .0 .(36,891,782)f... 0. ... (36,891,782) |... ...0].. 02/01/2011 ..
060505-10-4 ... |BANKAMERICA CORP NEW ... ...7,981,920 ..7,981,920 ..3,611,250 |.. .0 .. (2,740, 170)f... 0. (2,740,170) |... ...0.. 08/01/2016 ..
084670-70-2 ... |BERKSHIRE HATHAWAY INC DE . 47,663,270 47,663,270 12,215,539 |.. .0 . 1,527,570 |... 0. ... 1,527,570 ...0.. 08/21/2012 ..
101137-10-7 ... |BOSTON SCIENTIFIC CORP ... . . .0 ... 513,924 |... 0. ...0 .. 03/23/2020 ..
110122-10-8 ... |BRISTOL MYERS SQUIBB CO .. ....50,000.000 |.... . .0 ....480,000 |... 0. ...0.. 10/10/2016 ..
11135F-10-1 ... ....46,900.000 |.... . 26,223,197 .0 (4,984,532)\... 0. ...0 .. 12/14/2011 ..
126650-10-0 ... ....76,106.000 |.... ...7,092,318 ..7,002,318 .0 ... (758, 777)... 0. ...0 .. 11/29/2018 ..
149123-10-1 ... | CATERPILLAR INC DEL .46,600.000 |. . 11,163,496 |. 11,163,496 |.. .0 0 0.. 10/29/2018 ..
17275R-10-2 ... | CISCO SYSTEMS INC .... .40,000.000 |. .0 0 0 |.. 04/04/2011 ..
192446-10-2 ....| COGNIZANT TECHNOLOGY SOLU .20,700.000 |. .0 0 0.. 09/30/2016 ..
20030N-10-1 ... | COMCAST CORP CL A .. 138,600.000 |.... . .0 (2,128,89))... 0. . ...0.. 08/30/2012 ..
22052L.-10-4 ....[CORTEVA INC ...152,520.000 |.... ...8,965,126 ..8,965,126 .0 ... 1,753,980 |... 0. ...1,753,980 |... ...0.. 03/16/2020 ..
22822V-10-1 ... [CROWN CASTLE INTL CORP . .. 117,100.000 |.... . 15,883,444 .15,883,444 .0 .. (8,560,010)f... 0. ..(8,560,010) |... ...0 .. 06/15/2011 ..
252131-10-7 ... |DEXCOM INC ....65,200.000 |.... .0 .. (1,369,037)]... 0. ...0|.. 04/12/2021 ..
254687-10-6 ... [DISNEY WALT CO .. ....42,268.000 |.... .0 .. (2,874,647)... 0. ...0|.. 06/14/2010 ..
26614N-10-2 ... [DUPONT DE NEMOURS INC .. ....1.000 |.... .0 . ...0].. 06/03/2019 ..
30063P-10-5 ... [EXACT SCIENCES CORP .30,000.000 |.... .0 . 442,188 |... ...0 .. 01/13/2020 ..
31428X-10-6 ... |FEDEX CORP ....35,000.000 [.........0ennnn.. 6,062,000 |........ 173.200 .0 (1,931,248)f... ...0 .. 06/23/2022 ..
35137L-10-5 ... [FOX CORP CLASS A 141,666.000 |. ..30.370 |.. .0 (925,079) 0.. 03/12/2020 ..
369604-30-1 ... [GENERAL ELEC CO . .77,063.000 |. ..83.790 |.. .0 (823,033) 0.. 10/30/2018 ..
37045V-10-0 ... [GENERAL MOTORS ..... 129,300.000 |. .. 33.640 |.. .0 (3,231,207) ..(3,231,207) 0|.. 01/14/2015 ..
38141G-10-4 ... [GOLDMAN SACHS GROUP INC .12,800.000 |. . 343.380 |.. . .0 (501,376)| . (501,376) 0.. 10/03/2011 ..
42809H-10-7 ... [HESS CORPORATION COMMON STK .76,900.000 |. . 10,905,958 |. .141.820 |.. 10,905,958 |.. .0 ..5,213,051 5,213,051 0 .. 10/26/2016 ..
438516-10-6 ... [HONEYWELL INTL INC ....55,500.000 |.... . 11,893,650 |........ 214.300 .. 11,893,650 .0 ... 321,345 (... 321,345 |... ...0 .. 02/22/2010 ..
46625H-10-0 ... | JP MORGAN CHASE & CO ....27,100.000 |.... 3,634,110 |........ 134.100 ..3,634,110 .0 ... (657,175)|... ... (657,175) |... ...0 .. 11/18/2011 ..
478160-10-4 ... [ JOHNSON & JOHNSON ....34,500.000 |.... ...6,004,425 |........ 176.650 ..6,004,425 .0 ... 192,510 |... ...0 .. 01/23/2020 ..
517834-10-7 ... [LAS VEGAS SANDS CORP ... ....92,000.000 |.... 4422440 . 48.070 .. 4,422,440 .0 ... 959,560 |... ...0 .. 03/31/2021 ..
526057-10-4 ... [LENNAR CORP ....45,200.000 |.... .. 4,090,600 |......... 90.500 ..4,090,600 .0 (1,159,832)f... ...0 .. 10/25/2010 ..
532457-10-8 ....[LILLY (ELI ) & CO . ....33,300.000 |.... 12,182,472 |........ 365.840 12,182,472 .0 ..2,984,346 |... . ...0].. 01/10/2020 ..
548661-10-7 ... [LOWES COS INC .... .30,200.000 |. .. 6,017,048 |. .199.240 |.. ..6,017,048 |.. .0 (1,789,048)| ..(1,789,048) 0.. 08/03/2015 ..
58933Y-10-5 ....[MERCK & CO INC 196,200.000 |. . 21,768,390 |. .110.950 |.. 21,768,390 |.. . 6,520, 168 .0 . 6,731,622 6,731,622 0|.. 04/28/2010 ..
594918-10-4 ....[MICROSOFT ......... 39,000.000 9,352,980 |. .239.820 |.. ..9,352,980 |.. ..3,250,802 .0 (3,763,500, ..(3,763,500) 0. 11/16/2017 ..
609207-10-5 ... [MONDELEX INTL INC NPV A 185,100.000 . 12,336,915 |. ..66.650 |.. .12,336,915 |.. ..4,409,905 .0 .. 62,934 . 62,034 0|.. 10/30/2017 ..
64110L-10-6 ... [NETFLIX INC ......evvvvvrnnnns .26,300.000 |. .294.880 |.. .0 (8,088,828)| ..(8,088,828) 0].. 03/28/2018 ..
654106-10-3 ... [NIKE INC -CL B COMMON STK ....84,400.000 |..................9,875,644 |........ 117.010 .0 .. (4,191,304)f... (4,191,304) |... ...0.. 03/21/2019 ..
67066G-10-4 ... [NVIDIA CORP .. 180,300.000 |.... . 26,349,042 |........ .0 .(26,678,91)f... .. (26,678,991) |... ...0|.. 08/11/2017 ..
68902V-10-7 ... [OTIS WORLDWIDE CORP .. ....25,000.000 |.... ...1,957,750 |......... .0 ...(219,000)f... ...0|.. 04/03/2020 ..
693475-10-5 ....[PNC FINANCIAL SERVICES GROUP .. ....52,300.000 |.... ...8,260,262 |........ .0 (2,226,934)|... . ...0.. 10/16/2012 ..
723787-10-7 ... [PIONEER NATURAL RES ....28,900.000 |.... .0 ..1,344,139 |... ... 1,344,139 |... ...0|.. 08/29/2017 ..
747525-10-3 ... [ QUALCOMM INC ....61,700.000 |.... .0 (4,499,781))... ..(4,499,781) |... ...0.. 06/16/2010 ..
75513E-10-1 ... [RAYTHEON TECHNOLOGIES CORP . ....45,200.000 |.... .0 ....671,672 ... 671,672 |... ...0].. 10/21/2016 ..
806857-10-8 ... | SCHLUMBERGER LTD ....95,000.000 |.... .0 ..2,233,450 |... ...2,233,450 |... ...0|.. 12/14/2012 ..
828806-10-9 ... [ SIMON PROPERTY GROUP . .43,100.000 |. .0 (1,822,699) ..(1,822,699) 0 .. 06/20/2013 ..
855244-10-9 ....[STARBUCKS CORP ... ....25,000.000 |.... .. 2,480,000 ..2,480,000 |..... ... 572,800 |.. .0 .. (444,250)].. ... (444,250) |.. ...0].. 10/19/2012 ..
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883556-10-2 ... | THERMO ELECTRON CORP . ....25,300.000 |.... . 13,082,457 13,982,457 | 4,276,490 .o 7,590 |... ....20,348 |... .0 .. (2,948, 715)|... (2,948,715) |... ...0|.. 04/15/2021 ..
902973-30-4 ....|US BANCORP DEL ...182,900.000 |.... ...7,976,269 ..7,976,269 .0 .. (2,297,224)... ...0 .. 10/19/2011 ..
903848-30-3 ....[ULTA SALON COSMETCS & FRA ... ..4,300.000 |.... .. 2,017,001 ..2,017,001 .0 ... 243,939 |... ...0|.. 10/24/2017 ..
907818-10-8 ... [UNION PAC CORP .39,000.000 |.... .. 8,075,730 ..8,075,730 .0 (1,749,540)f... ...0 .. 12/03/2015 ..
911312-10-6 ... [UNITED PARCEL SERVICE ....62,200.000 |.... . 10,812,848 10,812,848 .0 (2,519,100))... ...0|.. 04/01/2020 ..
912008-10-9 ... [US FOODS HOLDING CORP ...136,500.000 |.... ...4,643,730 ..4,643,730 .0 ...(110,565)|... ...0 .. 04/13/2021 ..
91324P-10-2 ... [UNITEDHEALTH GROUP INC ... 141,800.000 |.... . 75,179,524 .75,179,524 .0 . 3,976,072 |... ...0].. 10/16/2012 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS ... 136,100.000 |.... ...5,362,340 ..5,362,340 .0 .... 529,022 |... ...0].. 10/23/2018 ..
92532F-10-0 ....[VERTEX PHARMACEUTICALS INC ~ COMMON STK U I ....27,000.000 |.... .. 1,797,060 ..7,797,060 .0 . ...0|.. 04/01/2021 ..
92826C-83-9 ....[VISA INC .....evvvnnnnnnn . .93,700.000 |. . 19,467,112 |. 19,467,112 |.. .0 . (838,615) 0.. 06/22/2016 ..
931142-10-3 ....| WAL-MART STORES INC . 208,400.000 |. . 29,549,035 |. .20,549,085 |.. .0 . (604,360) 0.. 11/19/2018 ..
949746-10-1 ... [WELLS FARGO & CO NEW .40,000.000 |. .0 . (267,600) 0.. 10/20/2010 ..
950400-10-4 ....|WELLTOWER INC ....58,800.000 |.... . . .0 ..(1,188,936) |... ...0|.. 06/24/2013 ..
98311A-10-5 ... [WYNDHAM HOTELS &I RESORTS INC ... ....45,000.000 |.... .... 507,821 |.. .0 .... (825,300) |... ...0.. 06/05/2018 ..
629183-10-3 ... |EATON CORP R P . ....27,000.000 |.... ..1,798,305 |.. 0. .. ... (428,490) |... ...0 .. 03/19/2020 ..
G5960L-10-3 ... [MEDTRONIC INC ....iviivvvunniiiiiinnnniiiiiiiiininiiiinnns [ oeeeennnnns ) U PUYYoy 27,100.000 [...vvvvvvnnnnnnnns 2,106,212 |.......t. 77.720 [ovvvvnnnnnnnnnn2,106,212 | 1,031,889 0 Joveeeeeennn (697,283)]cevveeeeeeeiiiiiennnnn O [, (697,283) 0.. 06/09/2010 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 652,095, 188 XXX 652,095, 188 247,601,073 1,230,647 10,133,765 0 (124,440, 405), 3,530,226 (127,970,631) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 652,095, 188 XXX 652,005, 188 247,601,073 1,230,647 10,133,765 0 (124,440, 405), 3,530,226 (127,970,631) 0 XXX
233203-37-1 ....[DFA INTERNATIONAL CORE EQUITY ... ..11,890,806.302 |.... ..160,644,793 |......... 13.510 . 160,644,793 .151,021,622 |.. .0 . (26,410,550)f... ... (26,410,550) |... ...0|.. 12/12/2022 ..
256206-20-2 ....[DODGE & COX GLOBAL STOCK FUND ... ...7,610,685.373 |.... ... 95,970,743 ...95,970,743 .. 90,024,805 |.. .0 .(11,717,978)... L (11,717,978) ... ...0|.. 12/19/2022 ..
46090E-10-3 ... | INVESCO QaQ TR .75,600.000 |.... .20,130,768 .. 20,130,768 .. 25,085,057 |.. .0 .. (4,924,289)]... (4,924,289) |... ...0 .. 03/08/2022 ..
464287-10-1 ... | ISHARES S&P 100 ETF .. ....83,795.000 |.... . 14,292,013 ... 14,292,013 .. 16,547,152 |.. .0 .. (2,254,239)... (2,254,239) |... ...0|.. 12/13/2022 ..
464287-23-4 ....| ISHARES MSCI EMERGING MKT INDEX ETF . ,639,100.000 |.... . 62,121,890 .. 62,121,890 ..60,284,145 |.. .0 . 1,837,745 |... ...1,837,745 |... ...0 .. 1171472022 ..
464287-49-9 ....| ISHARES RUSSELL MID-CAP ETF 673,700.000 |.... . 45,441,065 ...45,441,065 .. 44,881,920 |.. .0 ... 559,145 |... 559,145 |... ...0|.. 1272172022 ..
464287-65-5 ... | ISHARES RUSSELL 2000 ETF ...256,600.000 |.... . 44,740,776 44,740,776 44,686,606 |.. .0 ....54,170 |... ...0 .. 12/21/2022 ..
46429B-69-7 ....| ISHARES EDGE MSCI MIN VOL US .. .37,262.000 |. 2,686,590 |. ..2,686,590 |.. ..2,684,383 .0 ...(63,412) 0. 12/15/2022 ..
46432F-33-9 .... [ ISHARES EDGE MSCI USA QUALITY .93,008.000 |. . 10,599,192 |. .10,599,192 |.. ..9,566,015 .0 ..(1,681,513) 0.. 10/12/2022 ..
46432F-38-8 ....| ISHARES EDGE MSCI USA VALLE ... .27,465.000 |. . .. ..2,5083,160 |.. . 2,617,856 .0 . (114,69) 0. 12/13/2022 ..
46432F-39-6 ....| ISHARES EDGE MSCI USA MOMENT .61,975.000 |. . 146,930 |.. ..9,044,012 |.. ..8,565,434 .0 . (513,082) 0. 12/15/2022 ..
46434V-44-9 .... [ ISHARES EDGE MSCI INTL MOMENT 241,882.000 |. ..30.830 |.. ..7,457,222 |.. . 7,360,685 .0 . (846,200) 0. 12/15/2022 ..
46434V-45-6 ....| ISHARES EDGE MSCI INTL QUALITY .. ...226,340.000 [...ovvnnnnnnnnnnn 7,298,763 |......... 32.390 ..7,298,763 ..7,367,021 |.. .0 ...0|.. 12/15/2022 ..
46435G-50-8 ....| ISHARES EDGE MSCI INTL SIZE ... 151,907.000 |................. 3,648,806 |......... 24.020 ..3,648,806 ..3,537,948 |.. .0 . .. . ...0|.. 12/15/2022 ..
741494-30-6 ....| TROWE PR GLOBAL TECH-I ...4,000,037.909 [................ 40,320,382 |......... 10.080 .40,320, 382 40,320,382 |.. .0 .(17,031,948)|........... 34,468,484 |.. ....(561,500,432) |... ...0 .. 12/16/2022 ..
77956H-32-8 ....| TROWE PR GLOBAL STOCK .. ...2,990,295.337 |.... .. 137,194,750 |......... 45.880 . 137,194,750 . 124,265,159 |.. .0 . (44,242, 316)|............. 8,805,523 |.. ....(53,047,839) |... ...0|.. 12/16/2021 ..
77956H-48-4 ....|ROWE T PRICE INTL FD ... ...1,235,879.964 |.... ... 42,526,630 |......... 34.410 ...42,526,630 .. 42,247 464 |.. .0 ....4,903,819 [.....ouvnns 9,963,400 |.. (5,059,581) |... ...0|.. 12/14/2022 ..
78462F-10-3 ... [SPDR S&P 500 TRUST ETF . .. 167,360.000 |.... . 64,003,485 |........ 382.430 .. 64,003,485 .. 67,991,455 |.. .0 (3,987,970))... 0. ..(3,987,970) |... ...0|.. 12/12/2022 ..
78464A-78-9 ... [SPDR S&P INSURANCE ETF . 752,900.000 |. . 30,831,255 |. ..40.950 |.. .30,831,265 |.. 21,738,796 .0 .... 436,682 0 ...436,682 0.. 09/21/2018 ..
87281Y-10-2 ... [ TROWE PR HEALTH SCIENCES-I . 661,802.3% |. . 59,502,653 |. ..89.910 |.. .59,502,653 |.. 54,853,548 .0 (9,208,971) 0 ..(9,208,971) 0. 12/15/2022 ..
87282H-10-8 ... | TROWE PR FINANCIAL SERV-I . 2,921,891.897 |. . 91,455,216 |. ..31.300 |.. .91,455,216 |.. 68,862,384 .0 .(13,361,611) 0 (13,361,611) 0. 12/15/2022 ..
922042-87-4 .... [ VANGUARD _EUROPEAN ETF . . 1,346,000.000 |. . 74,622,241 |......... 55.440 |.. .74,622,241 |.. 85,001,380 .0 . (10,903,372) 0 (10,903,372) 0 .. 03/08/2022 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 1,027,037,305 XXX 1,027,037, 305 979,561,217 347,684 14,051,334 0 (140, 177,438), 53,774,319 (193,951,757) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 1,027,037,305 XXX 1,027,037, 305 979,561,217 347,684 14,051,334 0 (140,177,438), 53,774,319 (193,951,757) 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
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5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 1,679, 132,493 XXX 1,679, 132,493 1,227,162,290 1,578,331 24,185,099 0 (264,617,843), 57,304,545 (321,922, 388) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 1,679, 132,493 XXX 1,679, 132,493 1,227,162,290 1,578,331 24,185,099 0 (264,617,843)] 57,304,545 (321,922, 388) 0 XXX XXX

. Line

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

1A A LS s 0 1B..
1B 2A .8 ...0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0
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CuUsIP Date Number of Shares Interest and
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912810-TC-2 ......... UNITED STATES TREAS .|....11/03/2022 ... [ZERO STAGE CAPITAL .. .... 3,836,875 |.. .... 5,200,000 |.. 37,152
912828-Y0-7 ......... UNITED STATES TREAS . |-...05/16/2022 ... | VARIOUS . 100,000 |.. ....408
91282C-BT-7 .........|UNITED STATES TREAS ...10/20/2022 ... |ZERO STAGE CAPITAL .. L 1,713,043 .. .... 1,950,000 |.. ... 844
91282C-CC-3 ......... |UNITED STATES TREAS .| ZERO STAGE CAPITAL .. ....6,660,717 |.. .... 7,010,000 |.. . 3,060
91282C-DH-1 . .. [UNITED STATES TREAS B 743 I T S U RPN 3,334,134 |.. .... 3,525,000 |.. . 6,978
91282C-DP-3 .. .. |UNITED STATES TREAS .. .| ZERO STAGE CAPITAL .. . 1,394,367 . 1,400,000 . 160
91282C-EP-2 . .. |UNITED STATES TREAS .. .| BANK AMERICA MERRILL 20,391,406 20,000,000 . 121,875
91282C-EY-3 . .|UNITED STATES TREAS .. 09/08/2022 ... |ZERO STAGE CAPITAL .. . 1,571,013 . 1,595,000

91282-FY-2 .........
01F020-41-4 .........
01F022-61-8 .........
01F030-61-1 .........
01F030-62-9 .........
01F030-6C-7 .........
01F040-41-2 .........
21H022-61-4 .........
21H030-61-7 .
361790-2V-9 .
361790-7K-8 . .
361790-40-2 .........
361790-J5-8 .........
361790-0B-7 .........
361790-R2-6 .........
3B179M-VT-2 .........
3BI79M-VU-9 .........
36179M-XJ-2 .........
36179M-Y9-3

36179X-FK-7 .
36179K-HI-9 .
38383A-BJ-2 .
38383C-3X-6 .
38383C-FR-6 . .
38383P-NA-5 .........

.| GNMATT JUMBO TBA 30Y ....
..| GNMA PASSTHRU MA7988 .
.| GNMA PASSTHRU MAB09S .

..| GNMA PASSTHRU MA8270 .
.. | GNMA PASSTHRU MA8345 .
..| GNMA REMIC TR .......
..| GNVA REMIC TRUST
.| GNMA REMIC TRUST

UNITED STATES TREAS
UMBS TBA 15YR ...
UMBS TBA 30YR ...
UMBS TBA 30YR ...
UMBS TBA 30YR ...
UMBS TBA 30YR ...
UMBS TBA 15YR ...
GOVT NATL MTG A

GNMA ..

GNMA PASSTHRU MA7471 ...
GNMA PASSTHRU MA7473 ...
GNMA PASSTHRU MA7650 ...
GNMA PASSTHRU MA7705 ...
GNMA PASSTHRU MA7826 ...
GNMA PASSTHRU MA7827 ...
GNMA PASSTHRU MA7881 ...
GNMA PASSTHRU MA7936 ...

o|.... 1172872022 ...
woen |- 1271072021 ..
|- 12/22/2022 ...
o|----12/20/2021 ...
o|-..-12/28/2021 ...
o|----12/00/2021 ...
o 1271972022 ...

...12/06/2022 ...
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.|---.01/13/2022 ...
-|-... 1071472022 ...
.|---.06/07/2022 ...
-|--..05/19/2022 ...
.|----12/03/2021 ...
-|--.-12/03/2021 ...
o|---- 1272472021 ...

.. 12/12/2022 ...
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
09/08/2022 ...

ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..

ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..

ZERQ STAGE CAPITAL ..

.918,203
.926,497
. 451,269

.503,248
. 454,902

306,761 |..

...10,902,578 |..
492,188 |..
...951,641 |..

,068,975 |..
....454,016 |..
....483,232 |..
... 449,347 |..
....506,801 |..

,025,000 [..
511,629 |..
... 442,582 |..

. 1,000,000
.999,187
. 499,999

.499,308
.500,000

305,000 |..

...10,500,000 [..
500,000 |..
,000,000 |..

,066,936 |..

,000,000 |..
499,950 |..
...502,978 |..

.0
.0
.0
GNMA REMIC TRUST ... .|....09/06/2022 ... ZERO STAGE CAPITAL .. o0
38383R-FV-4 ......... GNMA REMIC TRUST ... . |--..09/07/2022 ... |ZERO STAGE CAPITAL .. w0 ]
38383R-IA-1 ......... GNMA REMIC TRUST ... .|....09/02/2022 ... [ZERO STAGE CAPITAL .. 0]
38383T-2H-5 ......... GNMA REMIC TRUST ... . |--..09/06/2022 ... |ZERO STAGE CAPITAL .. w0 ]
38383T-YC-1 ......... GNMA REMIC TRUST ... ....11/01/2022 ...|ZERO STAGE CAPITAL .. 0.
38383Y-AV-4 ......... GNMA REMIC TRUST ... iieituneeeeeinnueeseernnesseeerensaseeerrnnasseeennseaseeennnnaasseennnnnssseernnnnnsseennnnnnnes |annnseeseesnnnnes [one .09/20/2022 ... [ZERO STAGE CAPITAL 0
0109999999. Subtotal - Bonds - U.S. Governments 67,540,594 69,151,487 213,062
01306Z-CV-1 ......... PROVINCE OF ALBERTA .. .|--..08/12/2022 ... [RBC DEXIA 968,050 |.. .... 1,000,000 |.. .. 11,838
11070T-AL-2 .|....01/12/2022 ... [RBC DEXIA .... 5,170,540 |.. .... 5,000,000 |.. ... 8,873
135087-H2-3 CANADA GOVT ... ...07/04/2022 ... |RBC DEXIA .... 5,527,370 |.. .... 5,500,000 |.. .. 22,274
135087-J3-9 . .. | CANADA GOVT . 10/03/2022 ... |RBC DEXIA .. 29,113,678 30,250,000 . 138,591
135087-L9-3 . ..| CANADA GOVT . 05/27/2022 ... [RBC DEXIA .. 15,799,260 16,500,000
135087-M8-4 . ..| CANADA GOVT . 06/24/2022 ... [RBC DEXIA .. 14,995,020 16,500,000
135087-M9-2 . ..| CANADA GOVT . 04/28/2022 ... [RBC DEXIA .. . 2,908,860 . 3,000,000
135087-N6-7 . .| CANADA GOVT . 12/06/2022 ... |RBC DEXIA .. 16,982,520 18,000,000
135087-N8-3 ......... CANADA GOVT ... .|--..12/06/2022 ... [RBC DEXIA .... 8,797,350 |.. .... 9,000,000 |..
135087-N9-1 ......... CANADA GOVT .|....10/03/2022 ... [RBC DEXIA ... 7,863,120 |.. .... 8,000,000 |..
13509P-GF—4 ......... CANADA HOUSING TRUST . vooo|....04/05/2022 ... RBC DEXIA ... 2,912,910 |.. .... 3,000,000 |..
13509P-HD-8 . .. | CANADA HOUSING TRUST ... ..|....10/03/2022 ... [RBC DEXIA ... 2,739,180 |.. .... 3,000,000 |..
13509P-HJ-5 ......... | CANADA HOUSING TRUST ... .|--..12/06/2022 ... [RBC DEXIA .... 3,838,560 |.. .... 4,000,000 |..
563469-UP-8 ......... MANITOBA PROV .|....02/07/2022 ... |RBC DEXIA ... 1,835,460 |.. .... 1,800,000 |..
669827-GA-9 ......... NOVA SCOTIA PROV ... ...12/06/2022 ... |RBC DEXIA .. 943,830 |.. .... 1,000,000 |..
68323A-CG-7 ......... ONTARTO PROV ettt ittt sttt e et e e e s e e e e e e e e e e s e e eaa s e e e e eeaa s e e e e esbaa e e s s essnnsseeseennnnssss B L 0 - O = P AP Y 1,983,820 [..ooiiiiiiiniiiiiinnn 2,000,000
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68333Z-AE-7 ... ONTARIO PROV ... .|....08/11/2022 ... |RBC DEXIA 959,070 |.. ....1,000,000 |..
68333Z-AJ-6 ........ ONTARIO PROV ... . |-...02/02/2022 ... | RBC DEXIA ... 3,472,845 |.. ... 3,500,000 |..
68333Z-AN-9 ......... ONTARIO PROV ... . |....04/05/2022 ... | RBC DEXIA (e 2,711,970 | ... 3,000,000 |..
74814Z-ES-8 ......... QUEBEC PROV ... ...12/06/2022 ... |RBC DEXIA .. vee. 1,992,440 |.. ....2,000,000 |..
TAB14Z-FF5 ... QUEBEC PROV .ttt .. +002/02/2022 ... | RBC DEXTA tutiuteutetestest ettt ettt sttt srenrenrenrennennenrennennennens |oenennennennenresne e e s nrennes |oerenrennenr e 1,105,632 [coviiiiiiiiiiiiiiiins 1,100,000

0309999999. Subtotal - Bonds - All Other Governments 132,621,485 138,150,000

13063D-084 ......... CALIFORNIA ST ...08/10/2022 ... | ZERO STAGE CAPITAL .. 587,155 |.. 500,000 |..
181000-QZ-6 ......... CLARK CNTY NEV HIY I . 10/13/2022 ... | ZERO STAGE CAPITAL .. ... 1,827,557 |.. ... 1,650,000 |..
20772K-HZ5 ... CONNECTICUT ST ......... .| ZERO STAGE CAPITAL .. ....1,000,000 |..
207758-G8-0 .........|[ CONNECTICUT ST SPL T . 03/02/2022 ... | ZERO STAGE CAPITAL .. . 1,000,000

232769-K0-1 ......... [ CYPRESS-FAIRBANKS TE . 07/20/2022 ... | ZERO STAGE CAPITAL .. . 1,454,400 . 1,250,000

455050-MF-0 .........[ INDIANA ST FIN AUTH .. 06/27/2022 ... | ZERO STAGE CAPITAL .. . 1,704,038 . 1,485,000

54811G-H3-7 ......... LOWER COLO RIV AUTH +|--..10713/2022 ... | ZERO STAGE CAPITAL .. 1,483,168 |.. ... 1,365,000 |..
575896-YQ-2 ......... | MASSACHUSETTS ST POR .... +|----07/13/2022 ... | ZERO STAGE CAPITAL .. 1,850,759 [.. ....1,610,000 |..
592647-HR-5 ......... [ METROPOLITAN WASH D +|-+..11709/2022 ... | ZERO STAGE CAPITAL .. 1,212,123 .. ... 1,325,000 |..
50447T-3M-3 ......... MICHIGAN FIN AUTH RE ... +|--.-04/20/2022 ... | ZERO STAGE CAPITAL .. ....870,000 |..
60416T-UE6 ......... MINNESOTA ST HSG FIN ... .|-...09/01/2022 ... | ZERO STAGE CAPITAL .. ....935,000 |..
645790-RJ-7 ......... NE JERSEY ST HLTH CARE FACS FING AUTH . weer |----07/01/2022 ... | ZERO STAGE CAPITAL .. . .
646039-Y0-4 ......... NE JERSEY ST .. |-...06/16/2022 ... |ZERO STAGE CAPITAL .. 1,143,615 |.. ....1,100,000 |..
646080-WN-9 ........ NEN JERSEY ST HIGHER ... ...04/22/2022 ... |ZERO STAGE CAPITAL .. 1,372,000 [.. ... 1,250,000 |..
650028-YN-9 .........[NEW YORK ST THY AUTH . .| ZERO STAGE CAPITAL .. . 3,269,367 . 2,820,000

650116-FG-6 ........[NEN YORK TRANSN DEV .. .| ZERO STAGE CAPITAL .. 849,240 750,000

658207-P3-3 . .| NORTH CAROLINA HSG F ... .| ZERO STAGE CAPITAL 585,860 .500,000

67756D-C3-8 .........
67756D-C4-6 .........
70868Y-AJ-8 .........
71883M-PN-8 .........
734260-6M-9 .........
735389-U7-1 .........
T444TH-AA-6 .........
74514L-31-8

796256-BM-4 .
837151-2J-1 .
913366-KV-1 .
927793-P8-6 .
927793-P9-4 ..
93974E-LL-8 ........
3132AE-KB-1 .........
31320M-6X-8 .........
31320P-BM-9 .........
31320V-5-4 .........
313201-B2-8

313200-BC-6 .
313200-C7-6 .
313200-D2-6 .
313200-DT-7 .
313200-DZ-3 . .
S13200-EH-2 .........
3133AL-AN-0 .........
3133AM-TD-8 .........
3133B3-AY-3 .
313383-U5-4 ........
3133B3-IR-4 .........
3133BD-76-4 .........
3133BF-TB-6 .........

.. | SAN ANTONIO TEX ELEC .
.| SOUTH CAROLINA ST PU .
..|UNIV CALIF REGTS MED .
..| VIRGINIA COMWLTH TRA .
.| VIRGINIA COMWLTH TRA .
.| WASHINGTON ST

..|FHLMC PC 30Y SD8135
..|FHNC ...
..|FHLMC PC 30Y SDg221
..|FHLMC PC 30Y SD8214 ..
.| FHLMC PC 30Y SD8220 ..

..|FHLMC PC 30Y QD5423 ..
. [FHLMC PC 30Y QD6004 ..

OHIO ST HIGHER EDL FAC CO ...
OHIO ST HGR EDUCTNL FAC COMMISSION ...
PENNSYLVANIA  ECONOMI
PHOENIX ARIZ CIVIC I ...
PORT HOUSTON AUTH TE ...
PORT SEATTLE WASH RE ...
PUBLIC FIN AUTH WIS
PUERTO RICO COMHLTH

FHLMC PC 30Y ZT2090
FHLMC PC 30Y SD0886
FHLMC PC 30Y SD1844
FHLMC PC 30Y SD8064
FHLMC PC 30Y SD8157

FHLMC PC 30Y SD8236
FHLMC PC 30Y QC2293 ..
FHLMC PC 30Y QC3248 ..

FHLMC PC 30Y QD6056
FHLMC PC 30Y QE4495
FHLMC PC 30Y QE5946

.|---.08/23/2022 ...
-|-...03/23/2022 ...
o 12/1472022 ..
-|-..-00/14/2022 ...
.|---.07/05/2022 ...
-|-...08/03/2022 ...
.|---.00/13/2022 ...

...07/20/2022 ...
12/09/2022 ...

o|----11/09/2022 ...
-|--.-12/09/2021 ...
wor|-...01720/2022 ...
- |....12/09/2021 ...
.|---.00/29/2022 ...
-|-... 1072072022 ...

...06/29/2022 ...
...09/2172022 ...

11/08/2022 ...
-|-...01/04/2022 ...
o|----12/00/2021 ...
-|-...01/20/2022 ...
.|---. 1078172022 ...
-|--..03/03/2022 ...

...12/00/2021 ...
08/24/2022 ...
12/03/2021 ...
11/20/2022 ...

CORPORATE REORG
CORPORATE REORG

ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..

MITSUBISHI

ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..

MORGAN STANLEY

ZERQ STAGE CAPITAL ..

AVHERST
ZERQ STAGE CAPITAL

. 2,570,106
.635,585
.110,000
. 2,723,920
. 582,564

.... 196,89
. 4,5%,855
. 452,832
. 443,693
.413,000

.......................... 464,160

....573,488 |..
.. 1,493,136 |..
2,279,041 |..
1,077,380 |..

2,165,000 |..
162,282 |..

1,457,060 |..
....7,985 |..
....201,199 |..
... 16,968,617 |..

... 1,118,275 |..

....430,941 |..
.... 1,687,353 [..

... 12,283,242 |..

485,860

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

....556,000 |..
... 1,445,000 [..
....2,125,000 |..
.... 1,000,000 [..

.... 2,165,000 [..

. 194,007 |..
.. 19,904,536 |..

....500,200 |..
1,626,690 |..

.. 12,281,328 |..
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3133KM-DF-9 ......... FHLMC PC 30Y RA5502 .|....10/19/2022 ... [ZERO STAGE CAPITAL .. 182,711 |.. 216,127 |..
S133KM-LL-7 ......... FHLMC PC 30Y RA5731 . |--..08/23/2022 ... | INTL FCSTONE .... 4,034,020 |.. ... 4,626,833 |..
3133KP-JC-3 .. .. |FHLMC PC 30Y RA7459 ...11/28/2022 ... [MORGAN STANLEY ... 12,083,125 |.. ... 14,171,156 |..
3140K4-5H-9 . .| FNMA PASSTHRU B0B947 ... .| ZERO STAGE CAPITAL .. ... 1,147,886 |.. .. 1,113,946 |..
3140K9-KN-0 FNMA PASSTHRU BP2099 .... .| ZERO STAGE CAPITAL .. ....519,160 |.. ....500,000 |..
3140LX-AJ-4 . ..| FNVA PASSTHRU BT8108 . .| ZERO STAGE CAPITAL .. . 459,628 . 499,999
3140MN-5J-3 . .. |FNMA PASSTHRU BV8048 . .| ZERO STAGE CAPITAL .. .909,714 . 999,900
3140MR-BQ-9 . .| FNMA PASSTHRU BIN0046 . 09/26/2022 ... |ZERO STAGE CAPITAL . 1,035,742 . 1,067,948

3140WV-J8-2 .........
3140N0-N8-4 .........
31400C-Y3-4 .........
31400M-TP-9 .........
31400M-Ud-4 .........
3140X5-R7-0 .........
3140X7-B8-1 .........
3140X7-VJ-5 .........
3140X8-EM-5 .
3140X9-6J-9 .
3140XB-HT-0 . .
3140XE-CO-5 .........
3140XF-AC-5 .........
3140XGKP-3 .........
3140XH-BE-6 .........
31418C-XM-1 .........
31418D-3J-9 .........
31418D-3X-8 .........
31418D-32-3

31418D-4X-7 .
31418D-5C-2 .
31418D-NH-1 .
31418D-VB-5 .
31418D-2Y-1 . .
31418E-CA-6 .........

FNMA PASSTHRU BW3886 ...
FNMA PASSTHRU BW7614 ...

FNMA PASSTHRU CA5229 ...

FNMA PASSTHRU (B2357 ....
FNMA PASSTHRU (B2402 ....
FNMA PASSTHRU FM2309 ....
FNMA PASSTHRU FM3662 ...
FNMA PASSTHRU FM4216 ...

..|FNMA PASSTHRU FM4639 .
.. | FNMA PASSTHRU FM6272 .
.| FNMA PASSTHRU FM7441 .

FNMA PASSTHRU FM9978 ...
FNMA PASSTHRU FS0002 ...
FNMA PASSTHRU FS1201 ...
FNMA PASSTHRU FS1836 ...
FNMA PASSTHRU MA3383 ....
FNMA PASSTHRU MA4400 ...
FNMA PASSTHRU MA4413 ...
FNMA PASSTHRU MA4415 ...

..| FNMA PASSTHRU MA4437 .
.. | FNVA PASSTHRU MA4442 .
.. | FNMA PASSTHRU MA3991 .
.. | FNMA PASSTHRU MA4209 .
.| FNMA PASSTHRU MA4358 .

-|--..07/29/2022 ...
wor|-...08/05/2022 ...
. |....04/26/2022 ...
+|---.00/29/2022 ...
-|....07/26/2022 ...
.|----02/03/2022 ...
-|--.-12/03/2021 ...

...02/03/2022 ...

o|----12/00/2021 ...
o|-...01/13/2022 ...
.|---.04/26/2022 ...
-|-...05/24/2022 ...
.|----02/03/2022 ...
-|--.-12/09/2021 ...
|- 1172172022 L

... 12/00/2021 ...

01/20/2022 ...

ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
.| ZERO STAGE CAPITAL
.| NOMURA ...
.| ZERO STAGE CAPITAL
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
.| ZERO STAGE CAPITAL ..
ZERQ STAGE CAPITAL ..

1,111,283
.979,754
. 236,653

...962,911 |..
,025,782 |..
485,043 |..
....919,023 |..
....363,998 |..

,209,371 |..
744,372 |..
...786,404 |..

.862,734
.510,957
.521,429

... 18,697,755 |..
e 7,211,537 ..

... 427,305 |..
...315,577 |..
175,387 |..

.1,107,131
.970,354
.279,933

,017,413

... 18,564,324 |..
.... 7,085,805 |..

....400,3%4 |..
...303,930 |..
168,363 |..

...927,339 |..
,000,001 |..
508,815 |..
....994,127 |..
....349,421 |..

,166,625 |..
915,622 |..
758,608 |..

FNVA PASSTHRU MA4S64 ... |- 12/28/2021 ... | ZERO STAGE CAPITAL .. ..
31418E-D7-2 ......... FNVA PASSTHRU MA4625 ... |- 1171472022 .. | ZERO STAGE CAPITAL .. ....448,917 |..
31418E-E4-8 ......... FNVA PASSTHRU MA4654 ... |- 1070672022 ... | ZERO STAGE CAPITAL .. .. 449,776 |..
31418E-EB-2 ......... FNVA PASSTHRU MA4629 ... .+ |--..05/17/2022 ... | ZERO STAGE CAPITAL .. ... 1,482,188 |.. ..
31418E-ES-5 ......... FNVA PASSTHRU MA4644 ... . |-..06/16/2022 ... | ZERO STAGE CAPITAL .. .. 696,134 |..
31418E-F2-1 ......... FNVA PASSTHRU MA4684 .... +|-. 1270272022 ... | ZERO STAGE CAPITAL .. ....969,083 |.. ....993,662 |.. .
31418E-J3-5 ......... FNVA PASSTHRU MA4781 ... ...09/13/2022 ... | ZERO STAGE CAPITAL .. ....453,808 |.. ....499,099 |.. ... 500
0909999999. Subtotal - Bonds - U.S. Special Revenues 165,421,706 171,375,519 374,891
00206R-CP-5 ......... ATET ING ettt ettt ettt ettt s et e bt e et et e b et be st e beneeneneaneneenenennenennenene | ennerennerennens |oee 10/14/2022 ... [ ZERD STAGE CAPITAL .vvvevetatesteeseaeeseeeesenseseseeseneesenessesessesessenessesessesensesensesensesensesensesensases |ovessesenseensssensssenessenessene fooeneseesneesneennens 129,119 v 150,000 |+vveevererereieereseeeeneas 2,869
002176-AB-9 APTIV PLC / APTIV CO . ...02/09/2022 ... | GOLDMAN SACHS ....996,000 |.. ... 1,000,000 |..
031162-DJ-6 .........| AVGEN INC ............ 08/18/2022 ... | ZERO STAGE CAPITAL .167,056
060516-HX-0 .........|BK OF AMERICA CORP . 10/27/2022 ... | GOLDMAN SACHS . 3,066,270
06051G-KQ-1 .........[BK OF AMERICA CORP . 04/28/2022 ... [CITIGROWP .. . 502,345
06406R-BL-0 . .| BANK NEW YORK MELLON . 10/18/2022 ... | CITIGROLP .. .1,000,000

110122-DU-9 . .
125028-AP-9 .........
126408-HU-8 .........
141781-BI-3 .........
161150-AF-7 .........
172967-NG-2 .........
17327C-A0-6 .........
189064-AZ-2 .........
21871X-AE-9 .........

.| BRISTOL-MYERS SQUIBB .
CNH INDUSTRIAL CAPIT ....

CSX CORP
CARGILL INC ....
CHART INDS INC ...
CITIGROUP INC ....
CITIGROUP INC ....
CLOROX COMPANY ...
COREBRIDGE FINL INC

.|---.10/06/2022 ...
o|-... 1072172022 ...
on|-...04/10/2022 ...
- |....12/08/2022 ...
.|---.02/16/2022 ...
-|-...01/18/2022 ...

...06/05/2022 ...
...03/3172022 ...

.| GOLDMAN SACHS ...
ZERQ STAGE CAPITAL ..

BARCLAYS ...
MITSUBISHI .

ZERQ STAGE CAPITAL ..

CITIGROUP

ZERQ STAGE CAPITAL ..

JP MORGAN
ZERQ STAGE CAPITAL

. 1,992,740

.......................... 244,777

198,698 |..
... 1,022,516 |..

....994,800 |..

.......................... 245,000

200,000 |..
.... 1,100,000 [..

.... 1,000,000 [..
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2517M-BE-2 ......... DEVON ENERGY CORP NE . .|-...12/30/2021 ... [ZERO STAGE CAPITAL .. 460,000 .. 460,000 ..
3030311-8D-7 ......... META PLATFORMS INC ... . |--..08/04/2022 ... [MORGAN STANLEY .. 1,999,500 |.. .... 2,000,000 |..
345397-88-5 ......... FORD MOTOR CREDIT CO .... ...01/05/2022 ... | GOLDMAN SACHS ... 999,990 |.. .... 1,000,000 |..
36267V-AC-7 ......... GE HEALTHCARE HLDG L .... . | GOLDMAN SACHS ... .. 1,995,580 |.. .... 2,000,000 |..
36267V-AE-3 ......... GE HEALTHCARE HLDG L . .| CITIGROUP 1,991,980 |.. .... 2,000,000 |..
38141G-2M-9 . .| GOLDMAN SACHS GROUP .. .| ZERO STAGE CAPITAL . 285,000 .285,000

40139L-BG-7 .
423452-AG-6 . .
42806M-AN-9 .........

HERTZ VECL FIN I11L . -|----01/11/2022 ... | ZERO STAGE CAPITAL .. 299,596 |.. 300,000 |..
46647P-Cli-4 ......... JPMORGAN CHASE & CO wer|-...02/16/2022 ... [ JP MORGAN ....2,000,000 [.. ....2,000,000 [..
46647P-DH-6 ......... JPMORGAN CHASE & CO - |....07/18/2022 ...
49327M-3F-9 ......... KEYBANK NATIONAL ASS . o|----11/09/2022 ...
49446R-BA-6 ......... KIMCO REALTY CORP -|----08710/2022 ... |ZERO STAGE CAPITAL .. .. ..
55903V-AL-7 ......... MAGALLANES INC ... +|----03/09/2022 ... |ZERO STAGE CAPITAL .. 305,000 |.. 305,000 |..
617446-8G-7 ......... MORGAN STANLEY ... «|----12/19/2022 ... | MORGAN STANLEY 1,188,988 |.. ... 1,250,000 [..
61747Y-ER-2 ......... MORGAN STANLEY ... ...04/18/2022 ... [MORGAN STANLEY ....
61747Y-EU-5 . .. | MORGAN STANLEY .| MORGAN STANLEY .
61747Y-EV-3 . ..| MORGAN STANLEY ... .| CITIGROUP .....
641062-BD-5 . .. | NESTLE HLDGS INC .| BANK AMERICA MERRILL . 1,000,000
655844-Cl-8 ......... NORFOLK SOUTHN CORP ... +|---.02/15/2022 ... | USBCORP .. 1,999,980 |.. ....2,000,000 [..
68233J-BU-7 ......... ONCOR ELEC DELIVERY .. -|-...05/13/2022 ... | CORPORATE REORG ... ,000,000 |.. .... 1,000,000 [..
718547-AA-0 ......... PHILLIPS 66 CO . |-...05/05/2022 ... | CORPORATE REORG ... 245,000 |..
828807-0T-1 ......... SIMON PPTY GROUP LP .. -|--..01/04/2022 ... | WELLS FARGO .. ,645,215 |..
89236T-JV-8 ......... TOYOTA MTR CR CORP ... .|---.01/10/2022 ... ... 1,997,920 |..
931142-EY-5 ......... WALMART  INC -|--.-09/06/2022 ... | JP MORGAN .. ....99,920 |.. ..
94106L-BS-7 ......... WASTE MGMT INC DEL . |----04/28/2022 ... |MITSUBISHI . ....998,500 |.. .... 1,000,000 [..
949746-SZ-5 WELLS FARGO & CO NEW . ...02/16/2022 ... [RBC DEXIA ... 485,430 |.. 500,000 |..
95000U-2J-1 .| WELLS FARGO & CO ... 11/21/2022 ... |WELLS FARGO .830,170 . 1,000,000

95000U-2U-6 . . 02/23/2022 ... | WELLS FARGO . 1,000,000 . 1,000,000
06368B-TX-6 . ..| BANK MONTREAL ... .| RBC DEXIA .. .932,058 .900,000
064151-89-5 . ..|BANK NOVA SCOTIA .| RBC DEXIA .. .618,762 .600,000
064156-AZ-3 . ..|BANK OF NOVA SCOTIA 01/06/2022 ...|RBC DEXIA .. ,298,843 . 1,300,000
078132-CJ-1 ......... -|---.02/08/2022 ... |RBC DEXIA 948,570 |.. ,000,000 |..
13607H-C3-4 ......... .|----01/05/2022 ... |RBC DEXIA ....99,530 |.. ,000,000 |..
136375-CS-9 ......... CANADIAN NATL RY CO .. -|--..12/06/2022 ... |RBC DEXIA ... 795,632 |.. 800,000 |..
17039A-AU-0 CHOICE PPTYS REAL ES .... ...02/08/2022 ... [RBC DEXIA ....296,856 |.. ....300,000 |..
20251Z-BK-2 . .| ENBRIDGE INC 02/08/2022 ... |RBC DEXIA .402,312 .400,000

303901-BK7 .......

314300-HX-5 ......... FED DES CAISSES .. .| RBC DEXIA . .

40427TH-TM-5 ......... HSBC BANK CDA ... .|----02/08/2022 ... |RBC DEXIA ....581,946 |.. ....600,000 |..
40427H-TP-8 ......... HSBC BANK CDA -|---.03/23/2022 ... |RBC DEXIA ,704,200 |.. ,700,000 |..
438121-BA-2 ......... HONDA CANADA FIN ... .|----02/08/2022 ... |RBC DEXIA 573,738 |.. 600,000 |..
44810Z-CJ-7 ......... HYDRO ONE -|--..12/06/2022 ... |RBC DEXIA ....829,560 |.. ....800,000 |..
47788Z-AN-3 ......... JOHN DEERE FINANCIAL .... .|----02/08/2022 ... |RBC DEXIA ....607,543 |.. ....700,000 |..
539481-AN-3 LOBLAW COS LTD ...02/08/2022 ... [RBC DEXIA ....543,900 |.. ....500,000 |..
565018-DH-8 . .. | MANULIFE BANK CDA .. 03/23/2022 ... | RBC DEXIA .. .875,844 .900,000
775109-BK-6 . ..|ROGERS COMMUNICATION . 02/08/2022 ... | RBC DEXIA .. .510,335 .500,000
775109-BU-4 . .. | ROGERS COMMUNICATION . 03/23/2022 ... | RBC DEXIA .. .1,187,076 . 1,200,000
780086-TY-0 . ..|ROYAL BANK CDA ... 02/08/2022 ... | RBC DEXIA .. . 1,129,416 . 1,200,000
780086-VK-7 . ..| ROYAL BANK CANADA ...07/22/2022 ... |RBC DEXIA . 1,008,920 . 1,000,000
78016E-YV-3 ROYAL BK CDA ....01/12/2022 ... [RBC CAP 999,340 |.. 1,000,000 |..
82028K-AY-7 ......... SHAW COMMUNICATIONS .. ...02/08/2022 ... [RBC DEXIA 316,620 |.. 300,000 |..
89117F-3M1-9 . ..|TD BANK ... 03/29/2022 ... | RBC DEXIA .. . 4,863,050 .5,000,000
89117F-24-4 . ..|TDBANK ... 02/08/2022 ... . 2,578,489 . 2,600,000
06738E-BY-0 . .| BARCLAYS PL ....08/23/2022 ... .310,270 .310,000
404280-DF-3 HSBC HLDGS PLC ... ...06/31/2022 ... .... 1,000,000 |.. .... 1,000,000 |..

.| WELLS FARGO & CO

..| GUARDIAN LIFE GLOBAL .
.| HELMERICH & PAYNE IN .

FAIRFAX FINL HDGS L .

10/25/2022 ...
06/08/2022 ...

....08/11/2022 ...
...02/08/2022 ...

JP MORGAN .....
ZERO STAGE CAPITAL

ZERQ STAGE CAPITAL ..

. 1,999,400
.1,000,000

... 149,784 |..
... 764,200 |..

. 2,000,000
. 1,000,000

... 150,000 |..
...800,000 |..
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92212li-AA-8 . ..| VAR ENERGI ASA ... D ....06/12/2022 ... | ZERO STAGE CAPITAL .. . 199,922 .200,000
20754L-AB-5 . ..| CONNECTICUT AVE SECS . 01/11/2022 ...|ZERO STAGE CAPITAL .. .110,000 .110,000
3136B3-GG-9 . ..|FNMA REMIC TRUST ... 12/02/2022 ... |ZERO STAGE CAPITAL .. . 1,804,594 . 1,958,077
3136B9-GC-5 . .| FNMA REMIC TRUST 08/29/2022 ... |ZERO STAGE CAPITAL ..

-|--..11/04/2022 ... |ZERO STAGE CAPITAL ..
+|----09/12/2022 ... |ZERO STAGE CAPITAL ..
-|--.-01/18/2022 ... | ZERO STAGE CAPITAL ..

...04/11/2022 ... |ZERO STAGE CAPITAL ..

3136BN-K-3 ......... FNMA REMIC TRUST ...
35564K-H3-6 ......... FHLMC STACR REMIC TR .
35564K-PU-7 ......... FHLMC STACR

35564K-UX-5 ......... FHLMC STACR REMIC TR ... .|

03882L-AE-0 ......... ARBOR MUL MTG SEC TR ... -|--.-02/08/2022 ... |ZERO STAGE CAPITAL ..

05609M-CA-1 BMO MTG TR 2022-C1 . ...02/10/2022 ... |ZERO STAGE CAPITAL .. .
08163D-AB-3 . .. | BENCHMARK MTG TR ... 12/15/2021 ... |ZERO STAGE CAPITAL .. .304,238
08163P-BE-9 . .. | BENCHMARK MORTGAGE T . 02/24/2022 ... | ZERO STAGE CAPITAL .. . 360,499
12620N-AE-5 . ..| COMM MTG TR 2015-DC1 . 01/13/2022 ... | ZERO STAGE CAPITAL .. . 769,481
61766R-AY-2 . ..|MS BOFA ML TRUST ... 01/11/2022 ... | ZERO STAGE CAPITAL .. . 162,250
682696-AA-7 . .| ONEMEAIN FINL TR ... 02/07/2022 ... | ZERO STAGE CAPITAL .. .593,613

.|----01/13/2022 ... |ZERO STAGE CAPITAL ..
-|----01/19/2022 ... | ZERO STAGE CAPITAL ..
+|----02/09/2022 ... |ZERO STAGE CAPITAL ..
-|----04/04/2022 ... |ZERO STAGE CAPITAL ..
.|---.06/17/2022 ...

... 1072772022 ...

95000X-AE-7 ......... WELLS FARGO CO MTG T .
95002R-Al-8 ......... WELLS FARGO COML MTG .
95003D-BD-9 ......... WELLS FARGO MTG TR ...
950031-AB-4 ......... WELLS FARG CML MTG T ...
02582J-JT-8 ......... AMERICAN EXPRS CR MS ...

....520,215 |..
....368,379 |..
...425.813 |..
209,901 |..
... 9,007,788 |..

...450,000 |..
300,000 |..
...10,000,000 |..

02582J-JX-9 ......... AMERICAN EXPRESS CR .. 3,499,826 |.. ... 3,500,000 [..
05377R-EZ-3 ......... AVIS BUDGET CAR FDG

05602R-AE-1 ......... BMI VEHICLE OWNER TR . . .

12664J-AD-2 . .| CNH EQUIP TR 2022-C 11/17/2022 ... |WELLS FARGO . 2,999,665 . 3,000,000

.| CAPITAL ONE CC TR ..

14041IN-FX-4 . . 08/24/2022 ... |MITSUBISHI . . 3,475,313 . 4,000,000
14317C-AF-9 . .| CARMAX AUTO OWNER TR . 01/19/2022 ... | ZERO STAGE CAPITAL . 199,048

161571-HS-6 CHASE ISSUANCE TR -|----09/09/2022 ... ... 3,749,374 |..

254683-CS-2 ......... |DISCOVER CARD EXE NT .... .|----06/19/2022 ... ..5,749,533 |..

345286-AF-5 . ..|FORD CR AUTO OHN TR -|----01/19/2022 ... | ZERO STAGE CAPITAL .. .... 399,994 |.. ..
43815B-AD-2 ......... HONDA AUTO REC OWNR .. +|----02/15/2022 ... | JP MORGAN .. . .... 6,998,380 [.. .... 7,000,000 [..
47800A-AD-2 ......... JOHN DEERE OWNR TR ... o|-.-.07/12/2022 ... B 2,499,342 |.. ... 2,500,000 [..
654790-AD-9 ......... NISSAN AUTO RECEIVALBES ONNER . .|---.02/16/2022 ...

68268V-AA-3 ......... ONEMAIN FINL TR ...08/31/2022 ... |ZERO STAGE CAPITAL ..

...07/12/2022 ... |ZERO STAGE CAPITAL ..

68377TH-AA-2 ......... OPORTUN ISSUANCE TR

80285U-AF-8 . ..| SANTANDER DRIVE AUTO . 05/11/2022 ... | ZERO STAGE CAPITAL ..

80286E-AE-6 . ..| SANTANDER AUTO REC T . 02/16/2022 ... | ZERO STAGE CAPITAL

05570X-CB-0 . ..|BMW CDA AUTO TR ....... 06/07/2022 ...|RBC DEXIA .....

827314-AS-4 ......... SILVER ARROW CANADA LP ... I I «ooo|....04/11/2022 ... [RBC DEXIA - .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 132,264,197 134,241,077

23320G-44-8 . ..|DFA INVT DIMENSIONS .. e | ...12/14/2022 ... | ZERO STAGE CAPITAL .. .. .. ... 1,797,323 |.. .0 ..
1619999999. Subtotal - Bonds - SVO Identified Funds 1,797,323 0 0
2509999997. Total - Bonds - Part 3 499,645, 305 512,918,083 1,375,788
2509999998. Total - Bonds - Part 5 321,599,828 338,759,374 472,194
2509999999. Total - Bonds 821,245,133 851,677,457 1,847,982
4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 0

4509999999. Total - Preferred Stocks 0

31428X-10-6 ......... |FEDEX O PP PP PPPPRI | .................... 06/23/2022 ... | ALEX BROWN ... eeeeuesieeinnneeteeinne s s eeeeeeaeseeeenneseeenensasseennnssasseeennnsaseennnnnaseennnnnnnseeennnnnnsee [ennnnnnseeernnnnnnaes 35,000.000 f-.eeiiirniiiieiennnnn 7,993,248

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 7,993,248

233203-37-1 ......... DFA INTERNATIONAL CORE EQUITY ... ....12/12/2022 ...|ZERO STAGE CAPITAL .. ... 29,496,252 |..

256206-20-2 ......... DODGE & COX GLOBAL STOCK FUND ... ....12/19/2022 ... | ZERO STAGE CAPITAL .. ... 31,878,680 |..

46090E-10-3 ......... INVESCO Qaa TR ....03/08/2022 ... | GOLDMAN SACHS . . ... 25,055,057 |..

464287-10-1 ......... ISHARES S&P 100 ETF .. N woo ... 12/13/2022 ... | ZERO STAGE CAPITAL .. ...89,128.000 |.. ... 17,621,683 |..

464287-23-4 ......... ISHARES MSCI EMERGING MKT INDEX ETF .......iiiiieeisunuseeemnnnusssaeennnnnsaernnnnnssaenennnnnssaeennnnnsssennnnnnnss | soreesnnnseenees L 1171472022 ... [ GOLDMAN SACHS ... iiiruiiiiiirnnuieeeinnnieeseeeeus s s eeeeenaaseeeennnaesesennnaaeaeennnnsaseeennnnnaseennnnnnaaernnns [snnnsesernnnnnnnns ,639,100.000 |..evveenieiennnnnnnns 60,284,145
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464287-49-9 ......... ISHARES RUSSELL MID-CAP ETF . ....12/21/2022 ... | GOLDMAN SACHS ... 673,700.000 |.. ... 44,881,920 |.. ....0
464287-65-5 ......... ISHARES RUSSELL 2000 ETF ... ....12/21/2022 ... | GOLDMAN SACHS ... 256,600.000 |.. ... 44,686,606 |.. ....0
464298-69-7 . .. | ISHARES EDGE MSCI MIN VOL US ....12/15/2022 ... | ZERO STAGE CAPITAL .. ...27,702.000 |.. .... 1,976,598 |.. ....0
46432F-33-9 .. .| ISHARES EDGE MSCI USA QUALITY .... ....10/12/2022 ... |ZERO STAGE CAPITAL .. .... 4,688,452 |.. ....0
46432F-38-8 ISHARES EDGE MSCI USA VALLE ... ....12/13/2022 ... | ZERO STAGE CAPITAL .. e 2,735,940 |.. ....0
46432F-39-6 . .. | ISHARES EDGE MSCI USA MOMENT ....12/15/2022 ... | ZERO STAGE CAPITAL .. . 6,464,024 .0
46434V-44-9 .. ..| ISHARES EDGE MSCI INTL MOMENT . ....12/15/2022 ... | ZERO STAGE CAPITAL .. . . . 4,472,241 .0
46434V-45-6 . .. | ISHARES EDGE MSCI INTL QUALITY ....12/15/2022 ... | ZERO STAGE CAPITAL .. ... 39,473.000 |.. . 1,251,393 .0
464356-50-8 ......... ISHARES EDGE MSCI INTL SIZE ....12/15/2022 ... | ZERO STAGE CAPITAL .. ..148,502.000 |...eevniiiiiininneens 3,484,339 |.. ....0
741494-30-6 ......... TROWE PR GLOBAL TECH-I . ....12/16/2022 ...|ZERO STAGE CAPITAL .. 122,486.109 |.. .... 1,279,980 |.. ....0
77956H-48-4 ......... ROWE T PRICE INTL FD .... . |....12/14/2022 ... |ZERO STAGE CAPITAL .. 749,186.321 |.. ... 25,509,787 |.. ....0
78462F-10-3 ......... SPDR S&P 500 TRUST ETF ....12/12/2022 ... | GOLDMAN SACHS ..241,560.000 |.. ... 99,820,732 |.. ....0
87281Y-10-2 ......... TROWE PR HEALTH SCIENCES-I .. ....12/15/2022 ... | ZERO STAGE CAPITAL .. ...11,350.187 |.. ... 1,082,073 |.. ....0
872824-10-8 ......... TROWE PR FINANCIAL SERV-I ... ....12/15/2022 ... |ZERO STAGE CAPITAL .. ... 72,942.685 |.. ... 2,254,658 |.. ....0
922042-874 ......... VANGUARD _ EUROPEAN ETF ...03/08/2022 ... [ GOLDMAN SACHS ..606,000.000 |.. ... 35,028,007 |.. .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 443,902,567 0
5989999997. Total - Common Stocks - Part 3 451,895,815 0
5989999998. Total - Common Stocks - Part 5 32,018,249 0
5989999999. Total - Common Stocks 483,914,064 0
5999999999. Total - Preferred and Common Stocks 483,914,064 0

6009999999 - Totals

1,305,159, 197

1,847,982
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912828-2A-7 .. |U S TREASURY N . ..09/29/2022 . | WELLS FARGO .. ...9,064,063 |......... 10,000,000 |.......... 9,404,453 |......... 9,698,728 |.. 0 .0 ........ (681,288)]........ (681,288)|... ...168,750 |..08/15/2026 .
912828-J2-7 .. |U S TREASURY ... ..10/31/2022 .| JP MORGAN .. 1,892,891 . 2,000,000 |.. . 1,976,719 |.. . 1,991,664 L0 N 0 (100,947)|. . (100,947) . 48,478 [..02/15/2025 .
912828-K7-4 .. |UNITED STATES TREAS ..10/31/2022 .| JP MORGAN 3,745,000 4,000,000 . 3,840,000 |.. 3,927,174 L0 .. 3,943,370 |. 0 (198,370). . (198,370) . 96,957 |..08/15/2025 .
912828-P4-6 .. |U S TREASURY ... ..10/31/2022 .| JP MORGAN .. ..4,750,000 |.. . 4,420,537 |.. 4,590,957 L0 ..4,621,861 |. 0 (273,756). . (273,756) . 93,548 |..02/15/2026 .
912828-R3-6 .. |U S TREASURY N . ..07/29/2022 .| BANK AMERICA MERRILL .. ... 21,000,000 0 .21,097,170 |.... 0. (956,857)........ (956,857)|... ... 242,955 |..056/15/2026 .
91282C-CC-3 ...| UNITED STATES TREAS ...eeneieeimeeeeeermeneeee [ ceeees ..12/07/2022 .| ZERO STAGE CAPITAL ...co |oeeemmmmneeeemnnnns e 4,164,395 [ 4,390,000 0. 0. (31,133) [ eeeeeeienes 3,455 |..05/15/2024 .
91282C-DH-1 ...| UNITED STATES TREAS ....ovvviiiimnnniiiiiiinnnnens | eeeees ..11/21/2022 .| ZERO STAGE CAPITAL .....|eeevevenvirrcvnnnnns Jovnnnn. 3,485,972 [l 3,685,000 0 L0 (165,39)|... .. 16,139 [..11/15/2024 .
91282C-DJ-7 ...|UNITED STATES TREAS ...eeneieeimeneeeeeemeneeee [ e ..01/19/2022 .| ZERO STAGE CAPITAL ...c. |eeevvueineeeemnnnns foveeneeeeenn 38,280 [oeeecennnnnnns 40,000 . 0. 0. ..11/15/2031 .
91282C-DK-4 ...|UNITED STATES TREAS ....ovvviiiiiinniiiiiininnnns [ eeeees ..07/26/2022 .| ZERO STAGE CAPITAL .... ... 10,115,000 |........ 10,115,183 10,115,144 |.. 0 10,115,951 |.... .0 ..11/30/2026 .
91282C-DL-2 ...|UNITED STATES TREAS ...eeeeieeimeneeeeemnnaeeee [ ceeees ..01/07/2022 .| ZERO STAGE CAPITAL .... .... 1,600,000 |......... 1,619,125 |......... 1,619,046 |.. 0. ..1,618,995 |.... 0. ..11/30/2028 .
91282C-DM-0 .. |UNITED STATES TREAS ....ovvviviirnnniiiiiininnnns [ eeeeees ..08/16/2022 .| ZERO STAGE CAPITAL .... ... 18,800,000 0 .18,769,913 |.... .0 ..11/30/2023 .
91282C-DP-3 ...|UNITED STATES TREAS ...eeeeieeireieeeeeemnneeeee [ e ..01/07/2022 .| ZERO STAGE CAPITAL .... .. 1,400,000 0. ..1,304,382 |.... 0. .. 12/31/2028 .
91282C-EY-3 .. |UNITED STATES TREAS ..11/15/2022 .| ZERO STAGE CAPITAL . .700,000 |.. L0 ..690,135 |. 0 ..07/15/2025 .
01F012-41-1 .. |UMBS TBA 15YR .. ..01/06/2022 .| ZERO STAGE CAPITAL . .500,000 |.. L0 ..500,928 |. 0 ..01/15/2036 .
01F020-41-4 .. |UMBS TBA 15YR .. ..12/10/2021 .| ZERO STAGE CAPITAL . .500,000 |.. L0 .511,797 . 0 ..01/15/2050 .
01F022-61-8 .. |UMBS TBA 30YR ....eeeeeeeieeeeeeniieeeeeeenees [ s ..01/11/2022 .| ZERO STAGE CAPITAL .... .... 5,000,000 0. ..5,108,652 |.... 0. . (13 184)].... ..01/15/2051 .
01F030-61-1 .. JUMBS TBA 30YR ....vviiiviiiiiiiiiiiiinieecciiiees [ eees ..01/05/2022 .| ZERO STAGE CAPITAL .....|eeevveevvvrrevnnnnns Jounnnn... 5,693,281 [0l 5,500,000 0 ..5,703,398 |.... L0 . (10,117)[.... ..01/15/2062 .
01F030-62-9 .. |UMBS TBA 30YR ....eeeeeeeieeeeeennieeeeeeenieees [ s ..01/06/2022 .| ZERO STAGE CAPITAL .... .... 1,000,000 0. ..1,034,570 |.... 0. ...(6,445)[.... ..02/15/2052 .
01F030-6C-7 .. |UMBS TBA 30YR ...ovvviivininiiiiiiiinieecciiines [ eeees ..12/13/2021 .| ZERO STAGE CAPITAL .... ... 10,500,000 0 .10,902,261 |.... .0 ..12/16/2050 .
01F032-61-7 .. |UMBS TBA 30YR ....eeeeeeeieeeeeeniieeeeeeenees [ s ..01/04/2022 .| ZERO STAGE CAPITAL .... .. 1,000,000 0. 0. ..01/15/2051 .
21H020-61-8 .. | GNMAT1 JUMBO TBA 30Y ..12/03/2021 .| ZERO STAGE CAPITAL .... 0 .0 ..01/15/2051 .
21H022-61-4 .. | GOVT NATL MTG A ..01/18/2022 .| ZERO STAGE CAPITAL .... ... 1,000,000 0. 0. ..01/20/2052 .
21H022-62-2 ...| GNMAT1 JUMBO TBA 30Y . ..01/14/2022 .| ZERO STAGE CAPITAL .... .... 500,000 ....511,680 0 .0 ..02/16/2051 .
361790-2V-9 .. | GNMA PASSTHRU MA7988 ..12/01/2022 .| VARIOUS ... . 513,625 |.. . 494,554 |.. L0 0 ..04/20/2052 .
361790-J0-2 .. | GNMA PASSTHRU MA7471 ..12/01/2022 .| VARIOUS ... L0 0 ..07/20/2051 .
361790-JS-8 .. | GNMA PASSTHRU MA7473 ..12/01/2022 . | MORTGAGE PAYDOWN . L0 0 ..07/20/2051 .
36179W-QB-7 .. | GNMA PASSTHRU MA7650 ..12/01/2022 . | MORTGAGE PAYDOWN . L0 0 ..10/20/2051 .
36179W-R2-6 .. | GNMA PASSTHRU MA7705 ..12/01/2022 . | MORTGAGE PAYDOWN . . L0 0 ..11/20/2051 .
361790-VT-2 .. | GNMA PASSTHRU MA7826 .. ..01/13/2022 .| ZERO STAGE CAPITAL .... . 500 000 0 .0 ..01/20/2052 .
361790-VU-9 .. | GNMA PASSTHRU MA7827 .. ..01/18/2022 . .. 1,000,000 0. 0. ..01/20/2052 .
361790-XJ-2 .. | GNMA PASSTHRU MA7881 .....oiviviiiiiiiiiiinees [ eeees ..01/14/2022 . 0 .0 ..02/20/2052 .
36179X-H-9 .. | GNMA PASSTHRU MAB3A5 .....coveeeeieiiiiiieeeeenn [ ..12/01/2022 . 0. 0. ..10/20/2052 .
36207K-WC-0 .. | GOVT NATL MTGE ASSN ....cevvvvvnniiiiiininninnens [ eeeees ..12/01/2022 . | MORTGAGE PAYDOWN . 0 .0 ..09/15/2029 .
38383A-BJ-2 .. |GNMA REMIC TR ..eeeeeeeeeee e eeeeeene | o 11/20/2022 . | INTEREST ONLY PAYMENT . |. 0. 0. ..01/20/2050 .
38383C-3X-6 .. | GNMA REMIC TRUST . ..12/20/2022 .| INTEREST ONLY PAYMENT L0 0 ..11/20/2051 .
38383C-FR-6 .. | GNMA REMIC TRUST . ..12/20/2022 .| INTEREST ONLY PAYMENT L0 0 ..10/20/2051 .
38383P-NA-5 ...| GNMA REMIC TRUST . ..12/20/2022 .| INTEREST ONLY PAYMENT L0 0 ..03/20/2052 .
38383R-FV-4 .. | GNMA REMIC TRUST . ..12/20/2022 .| INTEREST ONLY PAYMENT L0 0 ..04/20/2052 .
38383R-WA-1 .. | GNMA REMIC TRUST . ..12/20/2022 .| INTEREST ONLY PAYMENT L0 0 ..04/20/2052 .
38383T-2H-5 ...| GNMA REMIC TRUST ... ..12/20/2022 .| INTEREST ONLY PAYMENT . |. 0. 0. ..07/20/2052 .
38383T-YC-1 .. | GNMA REMIC TRUST ... ..12/20/2022 .| INTEREST ONLY PAYMENT . |. 0 .0 ..07/20/2052 .
38383Y-AV-4 .. | GNMA REMIC TRUST . ..12/20/2022 .| INTEREST ONLY PAYMENT . |. .. 0. . .. .0 .. ..2]..08/20/2052 .
0109999999. Subtotal - Bonds U.S. Governments 108,088, 044 111,179,429 110,900, 284 105, 449 049 0 115 217 0 115,217 111, 460 024 0 (3,371,981) (3,371,981), 797,470 XXX
013051-EG-8 .. | ALBERTA PROV ....eeeeeiieeeeeeeeneieeeeeeenneee [ o 01/25/2022 . |RBC DEXIA .eeeeeeneeeees foeeemeeeeeceeies e 585,090 |......cce 600,000 [............ 611,448 |............ 610,471 [.oooeeennnnnes (V1N FOUUUURRRN £ (1) | ISR | I FRRRUURRRRR ¢: 1) | AERRRRRRN | ) ISR 610,391 |ooeveeeieeenee [V (25,301)f.......... (25,301)f-cceevnennnns 1,921 (..06/01/2030 .
11070T-AF-5 .. | BC PROV ..01/12/2022 .| RBC DEXIA .. .. 4,682,745 |........... 4,500,000 |......... 4,819,565 . 4,710,746 |.. 0 ..4,708,629 |.... L0 . (25,884) ..06/18/2025 .
135087-J3-9 .. | CANADA GOVT .. ..06/14/2022 .| RBC DEXIA .. .... 1,050,000 |......... 1,102,028 .. 0. ..1,100,172 |.... 0. (133,164) ..06/01/2029 .
135087-K9-4 .. | CANADA GOVT .. ..01/06/2022 .| RBC DEXIA .. . ... 12,750,000 |........ 12,794,915 |........ 12,785,481 |.. 0 12,785,257 |.... .0 ..., (436,500) ..09/01/2025 .
135087-L5-1 .. | CANADA GOVT ...eeeeeeieeeeeeeee e e eeeen e eeeees [ eeeeens ..04/05/2022 .| RBC DEXIA .. eeeennn. 3,025,902 | 3,300,000 |......... 3,186,117 |.......... 3,208,037 |.. 0. B . B ..0]........ 3,209,063 |.... o0 eenn.... (183,161) ..03/01/2026 .
135087-19-3 .. | CANADA GOVT ....eeievvvnnniiiiiinnnniiiiiinnininnees [eeeeens [on 11/16/2022 . [RBC DEXIA ..ovvvvnnvvvvinne |ovnnniiiiiiiiinnnees foeninns 15,736,040 |......... 17,000,000 |........ 16,708,846 |........ 14,542,790 |.oovvvnnnns (U 35,187 [t [V 35,187 | 0]....... 16,748,028 |........ceeeeens 0]..... (1,011,988) ..09/01/2026 .
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13509P-FA-6 .. | CANADA HOUSING TRUST .. ..08/11/2022 .| RBC DEXIA .. ... 11,000,000 |........ 11,354,570 |........ 11,287,579 |.. L0 .(39,503) ... ...(39,503) |... 11,248,076 |.... .0 ........ (686,496)/........ (686,496)|... .. 12/15/2025 .
13509P-GS-6 .. | CANADA HOUSING TRUST .. ..03/24/2022 . |RBC DEXIA . 2,000,000 |.. . 2,164,680 |.. . 2,155,111 L0 ..(4,977) ..2,150,134 |. 0 (162,634). . (162,634) .. 12/15/2028 .
13509P-HT-3 ...| CANADA HOUSING TRUST ..01/04/2022 . |RBC DEXIA . 8,000,000 |.. . 7,857,120 |.. . 7,862,164 L0 415 ..7,862,579 |. 0 ..6,301 |. ..6,301 ..06/15/2026 .
563469-UX-1 .. | MANITOBA PROV ..... ..02/07/2022 .| RBC DEXIA . 2,000,000 |.. . 1,994,460 |.. . 1,994,866 L0 ....60 ..1,994,926 |. 0 . (74,950). (74,950) ..06/02/2031 .
62620D-AH-4 .. |BC MUNI FINANCE .. ..06/16/2022 .| RBC DEXIA .. .... 1,500,000 |......... 1,586,250 L0 ..(4,574)|... . 1,677,275 ... L0 (234,010)f........ (234,010) ..10/09/2029 .
68333Z-AB-3 .. | ONTARIO PROV ...eeeeeeeeeeeeee e eeeee e eeeeenn | s ..11/16/2022 .| RBC DEXIA .. .... 8,200,000 |.......... 8,299,434 0. (20,167)]... ..8,217,700 |.... 0. (129,220)|........ (129,220) ..09/08/2023 .
68333Z-AF-4 .. |ONTARIO PROV ...cevvviiiiiiiiiineecceiineeecenns [ s ..03/08/2022 .| RBC DEXIA .. .... 5,000,000 |......... 5,038,850 L0 .... (630)[... ..5,019,497 |.... .0 ...69,828 [........... 69,828 ..09/08/2024 .
68333Z-AP-2 .. | ONTARIO PROV ... ..02/09/2022 .| RBC DEXIA ..oeevereeeeees foeeemmneeeeeeeniees e 1,957,619 [l 2,015,000 |......... 2,038,737 0. ween (207)]... ..2,037,49 |.... 0. . (79,878)......... (79,878) ..06/02/2031 .
74814Z-EV-1 .. | PROV OF QUEBEC . ..11/16/2022 .| RBC DEXIA .. ... 19,000,000 |........ 20,176,370 L0 .(59,129) ... 19,739,848 |.... L0 (607,668)|........ (607,668)|... ..09/01/2025 .
803854-JiI-9 .. | PROVINCE OF SASKATCHEWAN ....eevveeeeeeeemnnenee | oo ..01/26/2022 .| RBC DEXIA .. .... 2,100,000 |......... 2,189,922 0. ..(1,028)[... 0. ...45,878 |...........45,878 |... ..06/03/2024 .
921577-RP-9 ...| VANCOUVER B C ..02/09/2022 .| RBC DEXIA .. ... 2,347,200 |............ 2,400,000 ].......... 2,398,944 0. ....65 ... . 0. . (561,900)f......... (51,900))... .14, ..11/05/2031 .
0309999999 Subtotal - Bonds - All Other Governments 99,820,802 102,415,000 104,322,256 100 362,209 0 (92,739) 0 (92,739) 103 541,547 0 (3,720,747) (3,720,747), 1,109,337 XXX
592112-J5-6 ...| METROPOL ITAN GOVT NASHVIL ..eevvvnvvvvinnnneenas e o 05/03/2022 .| ZERO STAGE CAPITAL ..... |eeeevveeiiiiiiiinnns Jovnnnnnns 1,005,620 |.......... 1,000,000 |......... 1,182,800 |......... 1,011,796 |oovveeenene (VN F (8,126)]...ccceeennnns (U (8,126) [oeeveeeiinnnnnn 0 [ 1,003,670 [oovivviinnnnns [V 1,950 [ooovviennnns 1,950 |ooveieninnnns 42,222 1..07/01/2022 .
64966J-N4-4 ... INEW YORK NY ...ooiiiiininiiiieeinninneeecnnnnees | oo 04/26/2022 .| ZERO STAGE CAPITAL .....fieeeevvmminneeenninns Jovnnnnnns 1,009,270 |.......... 1,000,000 ......... 1,229,910 |......... 1,002,202 [..oooevneinnnnnes (U (2,202)f-ecieeiiiines [V N (2,202) |-evevmmmnneeeenn 0 foees 1,000,000 |...ccvvnnnnnnnns [V 9,270 [ 9,270 [oeiieennnnn 37,083 |..08/01/2022 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,014,890 2,000,000 2,412,710 2,013,998 0 (10,328) 0 (10,328) 2,003,670 0 11,220 11,220 XXX
13068L-NK-7 .. | CALIFORNIA ST PUB WKS BRD ......ccevvvmeneeeeennn [ eevenne ..11/09/2022 .| ZERO STAGE CAPITAL .... 516,065 |... 500,000 .. 529,516 |.. 0. ..(6,523)[... ..(6,523) ... 0. .(6,928)|...........(6,928)|... ..10/01/2025 .
155048-CU-3 ...| CENTRAL PUGET SOUND .......eovvvvvvvnnnnierivnnnnns [ eevens ..09/13/2022 .| ZERO STAGE CAPITAL .... ... 1,123,797 |.......... 1,120,000 L0 (24,471)|... .0 .. (654)].... ..11/01/2022 .
246579-KZ-8 .. | DELAWNARE VALLEY PA R ..02/10/2022 .| ZERO STAGE CAPITAL .... ...2,000,000 |.......... 2,000,000 0. 0. ..09/01/2048 .
343136-2U-0 ...|FLORIDA ST TPK AUTH TPK R ... ..11/09/2022 .| ZERO STAGE CAPITAL .... ...1,010,550 |.......... 1,000,000 L0 (12,247)|... L0 . (28,736)].... ..07/01/2025 .
38612P-AA-2 .. | GRAND PARKWAY TRNASPRTN CORP ... ..10/05/2022 .| VARIOUS ... .. 1,008,950 |.......... 1,000,000 e 0 |eeeenn. (17,873)]... 0. .(3,516)f.... ..02/01/2023 .
494782-JX-4 ...|KING CNTY WA SCH DIST #1 ........ ..12/01/2022 . | MATURITY 3,000,000 . 3,000,000 |.. L0 (63,921) 0 .0 .. 12/01/2022 .
54714C-AX-5 .. |LOVE FIELD TX ARPT MODERNIZATON CORP . ..11/01/2022 . |MATURITY ... 1,000,000 . 1,000,000 |.. L0 0 .0 ..11/01/2022 .
57563R-JJ-9 ...| MASSACHUSETTS EDL FING AU ....... ..06/23/2022 .| ZERO STAGE CAPITAL . 2,475,000 ..2,475,000 |.. L0 0 (549)(. ..07/01/2022 .
57584Y-0B-8 .. | MASSACHUSETTS ST DEV FIN AGY eevveeveveennnns s o 09/14/2022 .| ZERO STAGE CAPITAL .... .. 1,039,450 |.......... 1,000,000 0. . 0. . (46,291)[.... ..07/01/2033 .
645790-RR-9 ...|NEW JERSEY HEALTH CARE FA . ..07/01/2022 .| ZERO STAGE CAPITAL .... Ll 71,595 | 0 L 11,595 ... .0 ..07/01/2024 .
646039-YP-6 .. |NEW JERSEY ST . ..06/16/2022 .| ZERO STAGE CAPITAL .... 1,040,440 |... 0. 0. ..06/01/2030 .
64613A-CA-8 .. |NEW JERSEY ST HSG & MTGE FIN AGY REVENLE ... |....... ..10/01/2022 . 1,445,000 |... 0 .0 ..10/01/2022 .
649710-5U-3 ... NEW YORK N Y CITY TRANSIT ooveeeemnieeeecennn s ..10/13/2022 .| ZERO STAGE CAPITAL .... . 0. 0. ..05/01/2028 .
650035-G5-1 .. |NEW YORK ST URBAN DEV CORP REVENLE .... ..10/05/2022 .| ZERO STAGE CAPITAL .... 1 000,000 0 .0 ..03/16/2031 .
662850-WU-6 .. |N TX TOLLWEAY AUTH REVENUE ..08/05/2022 .| ZERO STAGE CAPITAL .... .... 1,000,000 |......... 1,157,170 0. 0. ..01/01/2024 .
67756D-CD-6 .. | OHIO ST HIGHER EDL FAC CO ...oevvvvnnvvviiinnnns [ ennes .03/23/2022 . | CORPORATE REORG .... 2,000,000 |......... 2,337,540 0 .0 ..12/01/2023 .
725304-SB-6 .. |PITTSBURGH PA WTR & SIR A . ..07/19/2022 .| ZERO STAGE CAPITAL . ..2,205,000 |.. . 2,486,446 |.. L0 N 0 ..09/01/2022 .
736754-MK-5 .. | PORTLAND ORE WTR SYS REV ..... ..10/13/2022 .| ZERO STAGE CAPITAL . . 1,200,000 |.. . 1,524,732 |.. L0 ..1,232,809 |. 0 ..10/01/2023 .
745190-ZP-6 .. | PUERTO RICO HIGHWAY & TRANSPRTN REVENUE ..12/07/2022 .| TENDER EX .......... . 150,000 |.. . 157,947 |.. L0 ..155,476 |. 0 ..07/01/2032 .
797661-UR-4 .. | SAN FRANCISCO CALIF ... ..09/13/2022 .| ZERO STAGE CAPITAL . . 1,040,000 |.. . 1,174,202 |.. L0 ..1,083,283 |. 0 ..08/01/2024 .
88213A-FA-8 .. | TEXAS A & M UNIV REV . ..09/12/2022 .| ZERO STAGE CAPITAL . . 250,000 |.. .301,610 |.. L0 ..280,503 |. 0 ..05/15/2025 .
958697-JJ-4 ...|WESTERN MINN MUN PR AGY .. ..07/20/2022 .| ZERO STAGE CAPITAL .... .. 1,610,000 |......... 1,816,063 0 .. 1,527,543 |.... .0 ..01/01/2023 .
3128K7-U5-5 .. | FHLMC PC GOLD COM e [ e ..12/01/2022 . | MORTGAGE PAYDOIIN 0. 0. ..09/01/2035 .
3128KG-FP-8 .. |FHLMC ..evvniiiiiiiiiiiiiiieeccccvicecceiiie | s ..12/01/2022 . | MORTGAGE PAYDOIIN 0 .0 ..11/01/2036 .
3128LB-AZ-1 .. |FHLMC PC e eeeen | s ..07/15/2022 . | MORTGAGE PAYDOIIN 0. 0. ..05/01/2038 .
3128M4-CP-6 .. |FHLMC PC .oevveeiiiiiiiiiiiiciiinncccvenieeeees [ s ..12/01/2022 . | MORTGAGE PAYDOIIN 0 .0 ..12/01/2036 .
B128MJ-ZB-9 .. |FHLMC e | e e 12/01/2022 . | MORTGAGE PAYDONN . 833 930 ....809,694 0. 0. ..12/01/2046 .
3128P7-BH-5 .. | FHLMC PC ..12/01/2022 . | MORTGAGE PAYDOWN . .. 60,867 |.. ..61,657 |.. L0 0 ..12/01/2025 .
3128P7-CB-7 .. |FHLMC PC ... ..12/01/2022 . | MORTGAGE PAYDOWN . . T4,717 |.. .. 76,760 |.. L0 0 ..02/01/2026 .
31292L-DN-2 ...|FHLMC PC GOLD CAS . ..12/01/2022 . | MORTGAGE PAYDOWN . .. 1,143,663 |.. . 1,247,307 |.. . 1,160,420 L0 0 ..07/01/2041 .
312942-CB-9 ...|FHLMC PC GOLD COM . ..12/01/2022 . | MORTGAGE PAYDOWN . . 192,948 |.. . 199,475 |.. . 193,168 L0 0 ..09/01/2040 .
312945-TE-8 .. | FEDERAL NATL MG ..12/01/2022 . | MORTGAGE PAYDOWN . . 115,226 |.. 121,833 |.. . 115,562 L0 0 ..02/01/2041 .
312968-M3-7 .. | FHLMC ..12/01/2022 . | MORTGAGE PAYDOIIN e KR N 3,319 ....3,261 |.. 0. . (2)]. . .0 0. ..01/01/2034 .
31297C-HD-5 ...| FHLMC ..12/01/2022 . | MORTGAGE PAYDOWN ........]veeeeenveieiennnnnns fovenneenennne 8,934 |oiiinnnnns 8,934 . s 8,914 |t 8,933 | [U | [U | I P 0 0 ..07/01/2034 .
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31307G-MD-8 .. | FHLMC PC GOLD 15 ..12/01/2022 . | MORTGAGE PAYDOIIN ... 147,581 ..., 165,732 . 148,456 |.. L0 .. (879)]... .. 147,581 |.... .0 ..03/01/2029 .
31307G-TL-3 .. | FHLMC PC GOLD 15 ..12/01/2022 . | MORTGAGE PAYDOWN . . 232,597 |.. . 245,445 |.. . 234,142 L0 ..232,597 |. 0 ..03/01/2029 .
31307Q-6A-0 .. |FHLNC ... ..12/01/2022 . | MORTGAGE PAYDOWN . .1,031,191 |.. . 1,016,690 |.. 1,028,939 L0 ..1,081,191 |. 0 ..06/01/2031 .
3132AE-KB-1 .. | FHLMC PC 30Y ZT2090 ..12/09/2021 .| ZERO STAGE CAPITAL . .7,661].. een 7,955 |.. 7,955 L0 L7,95 ). 0 ..06/25/2049 .
3132DM-6X-8 .. | FHLMC PC 30Y SDO8BE ........ccevvvvnnrvrrnnnnnnnns | veeens .11/01/2022 .| VARIOUS ....9,792 0 9,792 .0 .. 11/25/2051 .
3132DV-5Z-4 ...|FHLMC PC 30Y SD80B4 ......eeeeeeeeneeeeeeennines e ..11/01/2022 .| VARIOUS ... 0. .. 11,575 ... 0. ..05/25/2050 .
3132DV-7B-5 .. |FHLMC PC 30Y SDB090 .....eevvvvvvrrnnniirivininnes | eeeees ..11/01/2022 .| VARIOUS ... 0 .G 47,481 .0 ..09/25/2050 .
3132D11-B2-8 .. |FHLMC PC 30Y SDB157 ..evveeeeeeeeeeeeeeceeneee e ..12/17/2021 .| ZERO STAGE CAPITAL ...c. |eevveeireeeemnninnes fenneeee. 1,118,907 |l 1,078,749 | 1,118,275 0. 1,118,275 |.... 0. ..07/25/2051 .
3132DI1-BC-6 .. |FHLMC PC 30Y SDB135 ....cevvvniiiiiinnniieiiinnan | e ..11/01/2022 .| VARIOUS ....ovvivvinineeecfoereinnneeeciinins Jovvneneennn 3,160 [ 3,160 |, 2,846 0 23,160 ... .0 ..03/25/2051 .
3132DW-BP-7 .. |FHLMC PC 30Y SD8146 ......eeeeeeeeeeeeeceeneee e ..11/01/2022 . 0. ...82,649 |.... 0. ..05/25/2051 .
3132DW-C7-6 .. |FHLMC ..vvvviiiiiniiiiiieie e | s ..01/11/2022 . ..4,500,000 0 ..4,596,855 |.... L0 . (38,652)[.... ..02/01/2052 .
313200-CZ-4 ... ..10/11/2022 . ..2,500,000 0. .. 2,495,323 |.... 0. (469,077) ..01/25/2052 .
3132GG-AX-3 .. | FEDERAL NATL MG ..12/01/2022 . | MORTGAGE PAYDOWN . . 197,950 |.. L0 197,950 0 ..08/01/2041 .
3132H-TF-8 .. | FEDERAL NATL MG ..12/01/2022 . | MORTGAGE PAYDOWN . ...25,615 .. L0 25,615 |. 0 ..09/01/2042 .
3132J9-D3-9 ...|FHLMC PC ..12/01/2022 . | MORTGAGE PAYDOWN . . 516,753 |.. L0 ..516,753 |. 0 ..04/01/2043 .
3132L0-0A-8 .. | FHLMC ..12/01/2022 . | MORTGAGE PAYDOIIN ... 708,197 ....703,107 0. . 708,197 |.... 0. ..01/01/2038 .
3132M5-G2-2 ...| FHLMC PC ..12/01/2022 . | MORTGAGE PAYDOIIN ... 439,958 ... 471,855 0 ..439,958 |.... .0 ..02/01/2044 .
3132M6-YN-4 .. | FHLMC PC ..12/01/2022 . | MORTGAGE PAYDOIN ... 239,952 .... 254,312 0. 0. ..05/01/2044 .
3132MA-BV-2 .. |FHLMC PC GOL Q29352 ........cevvvnvirvirnnnnnninnns [ eeeens ..12/01/2022 . | MORTGAGE PAYDOIIN ... 419,546 ... 445,047 0 .0 ..10/01/2044 .
31320T-0Z-2 ...|FEDERAL NATL MG ...eeeveeeeieeineieeeeeeeeeeee e ..12/01/2022 . | MORTGAGE PAYDOIIN ... 804,204 .... 845,985 . . 0. 0. ..10/01/2045 .
31320G-FY-8 .. |FEDERAL NATL MG .....covvvnniiiiinininiiiiininnees e ..12/01/2022 . | MORTGAGE PAYDOIIN L 719,218 . 716,633 ... 718,907 |.. 0 . .0 ..09/01/2046 .
B1B2UN-JR-4 ... FHLMC e | e ..12/01/2022 . | MORTGAGE PAYDOIN 1,289,418 |......... 1,362,048 ..1,294,024 |.. 0. ....(4,606) ... 0. ..05/01/2047 .
3133A2-W5-5 ... JFHLMC ..eevviiiiiiiiiiiiiieeccrreccei [ s .11/01/2022 .| VARIOUS .... ,265,265 |......... 1,310,044 |......... 1,268,972 |.. 0 ....(3,707))... .0 ..03/01/2050 .
3133AA-HV-7 .. | FHLMC PC 30Y QB3844 ..11/01/2022 .| VARIOUS . ..1,580,674 .. . 1,633,775 |.. . 1,585,577 L0 . (4,903) 0 ..09/25/2050 .
3133AB-SA-9 .. | FHLMC PC 30Y QB5013 ..11/01/2022 .| VARIOUS . . 358,536 |.. . 362,003 |.. . 358,616 L0 N 0 .. 11/25/2050 .
3133AK-25-2 .. |FHLMC PC 30Y Qc1664 ..11/01/2022 .| VARIOUS ... ..2,011,579 |.. . 2,027,138 |.. . 2,012,704 L0 ..2 011 579 |. 0 N ..05/25/2051 .
3133AL-RN-0 .. | FHLMC PC 30Y QC2293 ..01/05/2022 .| ZERO STAGE CAPITAL . ..1,626,690 |.. . 1,687,323 |.. . 1,687,323 L0 ..1,687,282 |. 0 (4 824). ..05/25/2051 .
3133AM-TD-8 .. | FHLMC PC 30Y QC3248 ..11/01/2022 .| VARIOUS ... 530,772 .. 549,082 [...ccoveeiiiins 0 L0 0 . (17,803)[. ..06/25/2051 .
3133AS-BL-6 .. |FHLMC PC 30Y QC7243 ......covvvnviviiiiniiineiinns | eeeens .11/01/2022 .| VARIOUS .... .... 351,446 ..., 355,537 . 0 .0 ..09/25/2051 .
3133B3-AY-3 .. |FHLMC PC 30Y QD5423 ......ccevmrneiieeineiieeeees e ..01/05/2022 .| ZERO STAGE CAPITAL .... .. 499,950 ...518,268 518,268 |.. 0. 0. ..01/25/2052 .
313383-U5-4 ...|FHLMC PC 30Y QDB004 .....eevvvvvivininiiiiiininnes | eeeees ..11/01/2022 . 0 .0 ..02/25/2052 .
3133BD-7G-4 .. |FHLMC PC 30Y QE4495 .....covveeiieeimnieeeecennn e ..11/01/2022 . 0. 0. ..06/25/2052 .
3133BF-TB-6 .. |FHLMC PC 30Y QE5946 .........ovvvvvvvnnnnirriiinnns | eeeees ..11/01/2022 .| VARIOUS ... 0 .0 ..06/25/2052 .
3133KM-LL-7 .. |FHLMC PC 30Y RAS731 oeeeeeeeeieeeeeeeceeeee e ..11/01/2022 .| VARIOUS ... .. 0. . 0. ..08/25/2051 .
3133KY-WA-3 .. | FHLMC PC 20Y RB5141 ... ..07/25/2022 .| VARIOUS . . 1,000,000 |.. . 1,014,297 |.. . 1,014,283 L0 . (915) ..1,013,368 |. 0 (136,797). . (136,797) ..01/25/2042 .
3138E8-K6-8 .. | FEDERAL NATL MG ..11/01/2022 .| VARIOUS . .280,786 |.. .288,508 |.. . 281,140 L0 . (354) . 280,786 |. 0 .0 .0 ..04/01/2042 .
3138LR-7M-8 .. |FNMA PASS-THRU LNG 30 Y .......... ..11/01/2022 .| VARIOUS . . 356,913 |.. . 384,184 |.. . 369,154 L0 ..(2,241) 0 .0 ..06/01/2042 .
3138MK-4R-4 .. | FEDERAL NATL MG ..11/01/2022 .| VARIOUS . . 287,633 .. .301,700 |.. L0 . (706) 0 .0 ..11/01/2042 .
3138WJ-U8-9 .. | FEDERAL NATL MG .............. ..11/01/2022 .| VARIOUS . . 409,491 |.. . 393,431 |.. L0 1,927 0 .0 ..02/01/2032 .
3138XC-F3-1 .. |FNMA PASS-THRU  LNG 30 Y weereeieeeeieiieeeeee | o 11/01/2022 . [ VARIOUS .... ... 271,308 ....281,948 0. ... (685)[... .. (685)|... 0. 0. ..09/01/2043 .
3138Y5-5D-4 ...| FNMA PASSTHRU AX4443 ........covvvviiiiiiniinnnnns | oeeeens ..11/01/2022 .| VARIOUS ... .. 603,269 ...621,744 L0 ..(2,316)[... .0 L0 ..10/01/2029 .
31402R-DD-8 ...|FNMA PASS-THRU  LNG 30 Y wevreeeieeineieeeeeee e .11/01/2022 .| VARIOUS ... 0. 0. 0. ..05/01/2035 .
314038-W5-1 .. |FNMA PASS-THRU  LNG 30 Y .eevveniiiiiiiiiiiieis | enes ..11/01/2022 .| VARIOUS ... 0 .0 L0 ..11/01/2033 .
314058-EF-7 .. |FEDERAL NATL MG FNMA ... nnnns ..11/01/2022 .| VARIOUS ... 0. 0. 0. ..08/01/2035 .
31406V-DP-8 .. |FNMA PASS-THRU  LNG 30 Y .eevveniiiiiiiiiiieen e ..11/01/2022 .| VARIOUS ... 0 .0 L0 ..06/01/2035 .
31406W-2M-5 .. |FNMA PASS-THRU LNG 30 Y ... ..11/01/2022 .| VARIOUS ... 0. 0. 0. ..06/01/2035 .
31409X-PU-7 .. | FEDERAL NATL MG ..11/01/2022 .| VARIOUS ... 0 .0 0. ..02/01/2036 .
3140GV-NB-7 .. | FEDERAL NATL MG ..... ..11/01/2022 .| VARIOUS . L0 0 .0 ..09/01/2047 .
3140H1-E5-5 .. | FEDERAL NATL MTG .... ..11/01/2022 .| VARIOUS ... .. 631,138 ... 630,251 . 630,994 |. 0. .0 .. 0. ..11/01/2037 .
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3140JH-SN-4 ...| FEDERAL NATL MG ..11/01/2022 . [ VARIOUS ... .... 561,844 ....569,701 . 562,934 |.. L0 ..(1,090)f... .0 L0 ..09/01/2038 .
3140K4-5G-1 .. | FNMA PASSTHRU B08946 ..11/01/2022 . [ VARIOUS . . 253,131].. . 262,900 |.. . 255,480 L0 . (828) L0 0 ..01/25/2050 .
3140K4-5H-9 ...| FNMA PASSTHRU B08947 .. ..11/01/2022 . [ VARIOUS . . 267,007 |.. .275,235 |.. ....0 L0 ..(1,104) .0 0 ..01/25/2050 .
3140K9-KM-0 .. | FNMA PASSTHRU BP2099 .. ..01/04/2022 . [ VARIOUS . .500,000 |.. .519,160 |.. .519, 160 L0 L0 0 ..02/25/2050 .
3140KK-WG-5 .. | FNMA PASSTHRU BQO646 .. ..11/01/2022 . [ VARIOUS ... ... 472,803 ...489,277 L0 .0 L0 ..08/25/2050 .
3140LQ-UK-4 .. | FNMA PASSTHRU BT2385 .. ..11/01/2022 . [ VARIOUS ... ..1,479,363 ,530,216 0. L0 L0 ..06/25/2051 .
3140LU-ZH-7 .. | FNMA PASSTHRU BT6143 .. ..11/01/2022 . [ VARIOUS ... ....630,784 638,127 L0 .0 L0 ..09/25/2051 .
3140LYW-NV-5 .. | FNMA PASSTHRU BT7603 .. ..11/01/2022 . [ VARIOUS ... .... 588,974 ....611,889 0. L0 L0 ..08/25/2051 .
3140LX-AJ-4 .. |FNMA PASSTHRU BT8108 .. ..12/22/2022 . [VARIOUS . .... 499,040 .... 458,747 L0 .0 L0 ..04/25/2052 .
3140MM-5J-3 .. | FNMA PASSTHRU BV8048 .. ..11/00/2022 . | ZERO STAGE CAPITAL .. 499,950 ... 454,857 0. L0 L0 ..09/25/2052 .
3140MR-BQ-9 .. | FNMA PASSTHRU BI0046 .. ..11/01/2022 . [ VARIOUS L0 .0 L0 ..07/25/2052 .
3140MV-J8-2 .. | FNMA PASSTHRU BII3886 .. ..11/01/2022 . [ VARIOUS ... 0. L0 L0 ..08/25/2052 .
3140N0-N8-4 .. | FNMA PASSTHRU BIi7614 ..11/01/2022 . [ VARIOUS . L0 .0 0 ..08/25/2052 .
3140QC-Y3-4 ...|FNMA PASSTHRU CA5229 .. ..11/01/2022 . [ VARIOUS . L0 L0 0 ..02/25/2050 .
3140QM-TP-9 .. | FNMA PASSTHRU CB2357 .. ..11/01/2022 . [ VARIOUS . L0 .0 0 .. 12/25/2051 .
31400M-U4-4 ...| FNMA PASSTHRU CB2402 .. ..11/01/2022 . [ VARIOUS ... 0. L0 L0 .. 12/25/2051 .
3140X4-FB-7 .. |FNMA PASSTHRU FM1061 .. ..11/01/2022 . [ VARIOUS ... L0 .0 L0 ..03/25/2049 .
3140X5-R7-0 .. | FNMA PASSTHRU FM2309 .. ..11/01/2022 . [ VARIOUS . 0. L0 L0 ..03/25/2049 .
3140X7-B8-1 .. | FNMA PASSTHRU FI3662 .. ..12/09/2021 . | ZERO STAGE CAPITAL L0 .0 L0 ..03/25/2050 .
3140X7-VJ-5 .. | FNMA PASSTHRU FI4216 .. ..11/01/2022 . 0. L0 L0 ..06/25/2049 .
3140X8-EM-5 .. | FNMA PASSTHRU FM4639 .. ..11/01/2022 . [ VARIOUS ... . .. L0 .0 L0 ..11/25/2050 .
3140X9-6J-9 .. | FNMA PASSTHRU FME272 .. ..11/01/2022 . [ VARIOUS ... . .. 334,446 ... 340,091 . 182,060 |.. 0. L0 L0 ..02/25/2051 .
3140XE-CQ-5 .. | FNMA PASSTHRU FIM9978 .. ..12/09/2021 . | ZERO STAGE CAPITAL .... 962,875 |... 927,339 962,911 962,911 |.. L0 .0 L0 .. 12/25/2051 .
3140XF-AC-5 .. | FNMA PASSTHRU FS0002 ..01/28/2022 . | CITIGROUP .. ,020,665 ,000,001 .. ,025,782 |.. L0 L0 0 .. 12/25/2051 .
3140XG-KP-3 .. | FNMA PASSTHRU F$1201 ..11/01/2022 . [ VARIOUS . 24,173 L0 .0 0 ..01/25/2050 .
3140XH-BE-6 .. | FNMA PASSTHRU FS1836 .. ..11/01/2022 . [ VARIOUS . . 31,559 L0 L0 0 ..05/25/2052 .
31410D-5Y-2 .. | FEDERAL NATL MG ..11/01/2022 . [ VARIOUS . 4,206 L0 .0 0 ..08/01/2036 .
31410P-A8-6 .. | FEDERAL NATL MG ..11/01/2022 . [ VARIOUS . 4,106 L0 L0 0 ..08/01/2036 .
31410U-YW-6 .. | FHLMC ..11/01/2022 . [ VARIOUS ... .. 2,215 ... L0 .0 L0 ..09/01/2036 .
31411C-KH-3 .. | FEDERAL NATL MG ..11/01/2022 . [ VARIOUS ... . 1,979 0. L0 L0 ..11/01/2036 .
31411K-R4-7 .. | FNMA PASS-THRU ..11/01/2022 . [ VARIOUS ... L0 .0 L0 ..01/01/2037 .
31411N-5C-7 .. | FNMA PASS-THRU ..11/01/2022 . [ VARIOUS ... 0. L0 L0 ..02/01/2037 .
314110-AU-1 .. | FNMA PASS-THRU LNG 30 Y .... ..11/01/2022 . [ VARIOUS ... L0 .0 L0 ..04/01/2037 .
31412A-U9-3 ...| FNMA PASS-THRU  LNG 30 Y ..11/01/2022 . [ VARIOUS ... 0. L0 L0 ..07/01/2037 .
31412R-D5-3 ... | FNMA ..11/01/2022 . [ VARIOUS . 414,054 |.. 415,736 |.. . 414,165 L0 .0 0 ..03/01/2040 .
31418C-S4-7 .. | FNMA PASSTHRU MA3238 .. ..11/01/2022 . [ VARIOUS . 192,572 .. . 203,495 |.. . 193,652 L0 L0 0 ..01/25/2048 .
31418C-XM-1 .. | FNMA PASSTHRU MA3383 .. ..11/01/2022 . [ VARIOUS . .. 56,130 |.. 58472 | 0 L0 .0 0 ..06/25/2048 .
31418D-3J-9 ...| FNMA PASSTHRU MA4400 ..01/05/2022 . | ZERO STAGE CAPITAL . ..1,166,625 |.. . 1,209,371 |.. . 1,209,371 L0 L0 0 ..08/25/2051 .
31418D-3Z-3 .. | FNMA PASSTHRU MA4415 .. ..12/17/2021 . | ZERO STAGE CAPITAL . . 758,608 |.. . 786,404 |.. . 786,404 L0 .0 0 ..09/25/2051 .
31418D-4X-7 .. | FNMA PASSTHRU MA4437 .. ..11/01/2022 . [ VARIOUS 0. L0 L0 ..10/25/2051 .
31418D-5C-2 ...|FNMA PASSTHRU MA4442 .. ..12/10/2021 . | ZERO STAGE CAPITAL .... L0 .0 L0 ..10/25/2036 .
31418D-NH-1 .. | FNMA PASSTHRU MA3991 .. ..11/01/2022 . 0. L0 L0 ..04/25/2050 .
31418D-VB-5 .. | FNMA PASSTHRU MA4209 .. ..11/01/2022 . 0 .0 L0 .. 12/25/2050 .
31418D-YC-0 .. | FNMA PASSTHRU MA4306 .. ..12/20/2022 . 0. L0 L0 (126,439) (126,439)]... ..04/25/2051 .
31418D-ZY-1 .. | FNMA PASSTHRU MA4358 .. ..11/01/2022 . [ VARIOUS ... L0 .0 L0 OV L0 f.. ..06/25/2051 .
31418E-AW-0 .. | FNMA PASSTHRU MA4520 .. ..11/01/2022 . [ VARIOUS . . . . 0. L0 . L0 w0 .0 .. ..01/25/2042 .
31418E-CA-6 .. | FNMA PASSTHRU MA4564 .. ..02/10/2022 . | ZERO STAGE CAPITAL .... 999,900 ,034 467 . 1,034,467 |.. L0 U RS L0 .(6,445)|...........(6,445)|... ..03/25/2052 .
31418E-E4-8 .. | FNMA PASSTHRU MA4654 .. ..11/01/2022 . [ VARIOUS ... ....1,882].. .. 1,6% |.. ...0 L0 L0 0 .0 .0 ..07/25/2052 .
31418E-EB-2 .. | FNMA PASSTHRU MA4629 .. .. 11/01/2022 . | VARIOUS ...vvvvvvvvvvvnnnnnneveeeneeieeieeeeeeees Joveeeeennnn 83,768 [ounnnnnnnnen, 83,768 82,773 .0, 0. .0 0. .0 0. ..06/25/2037 .
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31418E-ES-5 .. | FNMA PASSTHRU MA4644 .. .| VARIOUS ... L0 L0 ..05/25/2052 .
31418E-J3-5 .. | FNMA PASSTHRU MA4781 .. .| VARIOUS . L0 0 ..09/25/2052 .
31419A-DS-3 ...|FNMA PASS-THRU LNG 30 Y . .| VARIOUS . . L0 0 ..09/01/2039 .
314190-SH-2 ... FNMA oo .| VARIOUS . 514 036 |.. L0 0 ..11/01/2040 .
31419K-GD-1 .. | FNMA PASS-THRU LNG 30 Y .... .| VARIOUS ... ...218,036 0. L0 ..11/01/2040 .
31419L-0D-8 .. |FNMA PASS-THRU ' LNG 30 Y ......ooeeeeeiennnnnn, VARIOUS ..ovvvvvveveiviineee oo | 21,216 | 21,216 | 0 0 ..12/01/2040 .
0909999999 Subtotal - Bonds - U.S. Special Revenu 78,485,946 (403,736) 0 75,083,425 0 XXX
ISSUE CALLED at 100.091
00108W-AD-2 .. |AEP TEX INC ..oooeeeeeeieeeeeeeeeeee [ e 20770172022 [ e e e 550,498 ..l 660,000 . 549,043 [V TR [0V PR | R V[V [N 549,950 |...ovvvviiinnns 0 ..10/01/2022 .
00206R-MM-1 .. | AT&T INC ... .| ZERO STAGE CAPITAL ... ... 172,284 0. L0 ..12/01/2033 .
00287Y-BX-6 .. | ABBVIE INC .| ZERO STAGE CAPITAL . .. 87,979 |.. L0 0 ..11/21/2029 .
026874-DD-6 .. | AMERICAN INTL GROUP .| ZERO STAGE CAPITAL . 904,192 |.. L0 0 ..07/10/2025 .
026874-DK-0 .. | AMERICAN INTL GROUP .| ZERO STAGE CAPITAL . .548,085 |.. L0 0 ..04/01/2028 .
026874-DQ-7 .. | AMERICAN INTL GROUP .| VARIOUS ... .998,920 |.. L0 0 ..06/30/2025 .
060505-FQ-2 .. | BK OF AMERICA CORP . .| TENDER EX .302,787 |.. L0 0 ..01/01/9999 .
10112R-AY-0 .. | BOSTON PPTYS LTD PAR .. .| JP MORGAN .. .... 923,120 0. L0 ..10/01/2026 .
126650-CF-5 .. | CVS CAREMARK CORPORATION .| MK TAXES SYS ....990,780 L0 L0 ..08/12/2024 .
15189T-AR-8 .. | CENTERPOINT ENERGY | .| ZERO STAGE CAPITAL ... ...574,833 0. L0 ..09/01/2022 .
189054-AU-3 .. | CLOROX COMPANY CORPORATE ..... .| ZERO STAGE CAPITAL .... L0 L0 .. 12/15/2024 .
25170M-AZ-6 .. |WIPX ENERGY INC ......evvvvvvreninnniniiiiiniinnnnns .| ZERO STAGE CAPITAL ... 0. L0 ..06/15/2028 .
ISSUE CALLED at 100.000
25470D-AQ-2 ...| DISCOVERY COMMUNICATIIONS ... 0. L0 ..03/20/2023 .
260543-CN-1 .| DOW CHEM CO .| MK TAXES SYS ... L0 L0 ..11/30/2025 .
26078J-AD-2 .. | DOWDUPONT INC .| STIEFL-F ... 0. L0 ..11/15/2028 .
30231G-BH-4 .. | EXXON MOBIL CORP .... .| CITIGROUP .. L0 L0 ..03/19/2025 .
370334-CA-0 .. | GENERAL MLS INC .. .| MATURITY ... 0. L0 ..10/12/2022 .
406216-BG-5 .. | HALLIBURTON CO .... .| VARIOUS ... , L0 L0 ..11/15/2025 .
423452-AE-1 ...|HELMERICH & PAYNE IN .. .| ZERO STAGE CAPITAL .....|ooeeeeeeeeeeeeeeeeens e 1,000,000 |........... 1,000,000 |............ 997,670 0. L0 ..09/20/2031 .
459200-KH-3 ...| INTERNATIONAL BUSINE .| VK TAXES SYS ... . 1,996,300 |.. L0 . 1,997,580 K 0 ..05/15/2027 .
59156R-BM-9 .. |METLIFE INC .. .| GOLDMAN SACHS .. .506,215 |.. L0 ..502,098 |. 0 ..03/01/2025 .
609207-AT-2 .. | MONDELEZ INTL INC .| ZERO STAGE CAPITAL . . 1,143,212 |.. L0 ..1,132,158 |. 0 ..04/13/2030 .
617468B-DQ-6 .. | MORGAN STANLEY . .| JP MORGAN .. . 2,626,786 |.. L0 ..2,645,845 |. 0 ..04/20/2024 .
61761J-VL-0 .. | MORGAN STANLEY . .| MK TAXES SYS . . 1,447,477 |.. L0 .. 1,440,464 |. 0 ..10/23/2024 .
651290-AQ-1 .. | NEWFIELD EXPLORATION CO CORPORATE ..... .| ZERO STAGE CAPITAL ..oow |oeveeeeiiiiiiieiniens |, 481,834 |.............. 460,000 |............ 501,929 0. 493,793 |.... L0 ..07/01/2024 .
65473P-AL-9 .. |NISOURCE INC .| ZERO STAGE CAPITAL .... L0 204,187 |.... L0 ..02/15/2031 .
68233J-CC-6 ...| ONCOR ELEC DELIVERY ... .| CORPORATE REORG 0. . (1,921))... ........ 1,044,414 |.... L0 ..05/15/2030 .
718547-AA-0 .. |PHILLIPS 66 CO .....evvvvvvrrrrriiiiiiiiiiiinnennes .| CORPORATE REORG ......... [oeeeeeeeeiiiiininnns [V FOUUUUURRURR (- )] SRR | R (853) |.eeeeeeieeeeennn 0 e 251,384 [oeennnnnnnnnne 0 .. 12/15/2024 .
ISSUE CALLED at 100.000
723787-AS-6 .. |PIONEER NAT RES CO ..oovvvvvnnnvecninineeeeennnns | eeeeees [02/14/2022 [ oo .... 999,590 L0 A7) ..99,733 |.... L0 ..01/15/2024 .
844741-BJ-6 .. | SOUTHIEST AIRLS CO ... .| ZERO STAGE CAPITAL ... . . 345,104 |.. L0 .(6,856) ..337,563 |. 0 ..05/04/2025 .
907818-ED-6 .. |UNION PACIFIC C .| GOLDMAN SACHS ....evvvvves |oeeeeeeeeeeeieeeeeees |eee... 953,030 |.......... 1,000,000 |......... 1,019,560 0. .. (1,712))... ........ 1,006,208 |.... L0 ..08/15/2025 .
911363-AM-1 .. |UNITED RENTALS INC N ..eovvvvviiininirnnninnnnnns .| ZERO STAGE CAPITAL ..oew |oeveeiiiiiiiiiiiieins e 97,625 |l 100,000 ... 101,250 (1 PR -] FSORRRRRRORR | R () ) PO | R 101,215 [oveiiiiiiies 0 ..02/15/2031 .
ISSUE CALLED at 103.996
92553P-AX-0 ...| VIACOM INC NEW . .308,487 |.. L0 ..310,410 |. 0 ..04/01/2024 .
92857W-BK-5 .. | VDAFONE GROUP PLC .| TENDER EX . 1,395,607 |.. L0 .. 1,406,967 |. 0 ..05/30/2028 .
931427-AS-7 .. | WALGREENS BOOTS ALLI .. .| MORGAN STANLEY . 1,509,850 0. ..1,507,699 |.... L0 ..04/15/2030 .
969457-BY-5 .. |WILLIAMS COS INC .... .| GOLDMAN SACHS .. L0 ..498,433 |.... L0 ..03/15/2031 .
021374-AC-7 .. | ALTALINK LP .| RBC DEXIA e |oeeeeen....898,260 |.......... 1,000,000 |......... 1,003,770 0. .0 ....... 1,003,044 |.... L0 ..09/11/2030 .
06368A-AD-2 .. | BANK MONTREAL ...oooveeviiiiiiiiiiiiiiiiiiiiiiienns SJRBCDEXIA wovvvvvvvveeeeeee | 2,554,900 |..........2,631,829 ). O Lo (AA92) ) O e (1192) oo 0f....... 2,530,637 [.cociiunnnnnns 0 ..09/11/2024 .




S'vi3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM 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 10 Change In Book/Adjusted Carrying Value 16 19 20 21
11 12 13 15
Total
Current Foreign Bond
Year's Exchange Book/ Interest/
Prior Year Current Other- Change in | Adjusted Stock Stated
Book/ Unrealized Year's Than- Book/ Carrying Dividends Con-

CusIp Adjusted Valuation (Amor- | Temporary Adjusted Value at Total Gain | Received | tractual

Identi- For-| Disposal Name Carrying Increase/ | tization)/ |Impairment Carrying Disposal (Loss) on During Maturity

fication Description eign Date of Purchaser Par Value Value Decrease | Accretion |Recognized Value Date Disposal Year Date
064151-WY-5 .. | BANK NOVA SCOTIA HALIFAX .. ..02/08/2022 . [RBC DEXIA ...vvvvvvvinninns eeeeneieeiiienennnns |eeeennnn 2,569,202 |..oonneeeee 2,550,000 L0 .... 36,237 [..06/28/2024 .
06415E-4E-2 .. | BANK NOVA SCOTIA . ..06/14/2022 . | RBC DEXIA . 2,800,000 |.. L0 K . 24,540 [..11/01/2027 .
07813Z-BM-3 .. | BELL CANADA .. ..02/08/2022 . | RBC DEXIA ..2,588,000 |.. . 2,587,063 L0 ..2,587,051 |. . 31,971 (..02/27/2024 .
17039A-AG-1 .. | CHOICE PPTYS REAL ES ..02/08/2022 . | RBC DEXIA ..2,549,000 |.. . 2,618,464 L0 ..2,612,085 |. . 34,818 [..03/07/2023 .
20250N-AQ-8 ...|ENBRIDGE INC . ...|..07/15/2022 . | MATURITY ... 1,250,000 ..1,249,879 |.. L0 ..1,250,000 |.... .... 36,250 [..07/15/2022 .
20250Z-AV-0 .. |ENBRIDGE PIPELINES ......ccoovvvviiiiiiiiiiiieieen [ oo ..09/06/2022 . RBC DEXIA .. .... 750,000 ....800,182 [.. 0. 792,969 |.... .... 24,288 [..08/10/2026 .
20251Z-BC-0 .. | ENBRIDGE INC ......... ..12/05/2022 . [MATURITY ..2,625,000 |.. 2,645,652 L0 ..2,625,000 |. . . 83,738 |..12/05/2022 .
38141G-VY-7 .. | GOLDMAN SACHS GROUP INC . ..04/26/2022 . [ VARIOUS . . 2,000,000 |.. . 2,000,000 L0 ..2,000,000 |. .0 . 24,330 |..04/26/2023 .
40427H-TC-7 .. |HSBC BANK CDA ........ ..02/08/2022 . | RBC DEXIA . 2,000,000 |.. . 1,990,868 L0 .. 1,901,730 |. .29,450 . 26,813 [..01/31/2023 .
47788Z-AC-5 .. | JOHN DEERE FINANCIAL ..02/08/2022 . |RBC DEXIA ..2,500,000 |.. 2,494,460 L0 .. 2,404,746 |. .26,204 . 21,736 [..04/04/2024 .
539481-AJ-0 .. | LOBLAW COS LTD ..02/08/2022 . RBC DEXIA .. . 1,900,000 |.. . 1,961,464 L0 .. 1,967,640 |. .16,529 ..09/12/2023 .
575385-AE-9 .. |MASONITE INTL CORP ..05/26/2022 . | ZERO STAGE CAPITAL . .108,000 |.. L0 (12,521) ..02/15/2030 .
68245X-AP-4 .. 11011778 B.C. UNLIMIT ..oovvvvrrviniiiiiiiinnnennns [Acs ..03/17/2022 . | ZERO STAGE CAPITAL .... .... 125,000 L0 . (7,571)f.. ..02/15/2029 .
766910-BF-9 .. |RIOCAN REIT ...ovvvriiiiiiiininiiinniniiiniiniiiinnns [ eeeeees ..06/23/2022 . RBC DEXIA .. .... 1,000,000 0. (125,520) ... ..03/10/2027 .
766910-BG-7 .. |RIOCAN REIT ...evvvrvnrnnnninniniinninnniinnnnnninnns [ eeeees ..06/02/2022 . RBC DEXIA .. .... 1,750,000 L0 (180,391)|.... ..06/15/2026 .
775109-BA-8 .. |ROGERS COMMUNICATIONS ........eeeeemninnninnninnns [ eeeeens ..02/08/2022 . RBC DEXIA .. .... 1,400,000 e O e (1,844) | 0 [ (1,844) [ 0 [ 1,485,956 [ O [ 8,732 [ 8,732 |... ..03/13/2024 .
775109-BJ-9 .. |ROGERS COMMUNICATION .. ..10/12/2022 . (RBC DEXIA .. .... 1,000,000 L0 (193,566) ..05/01/2029 .
780086-0C-1 .. |ROYAL BANK CDA .......eevvevvemmvmnnnnnnnnnnnnnnnnns [ eeeees ..02/08/2022 . RBC DEXIA .. .... 3,000,000 e O [ 466 | 0 [l 466 [0l 2,995,401 [l 0. 55,080 o 55,089 ..05/01/2023 .
780086-TY-0 .. |ROYAL BANK CDA ........evvvvvvrmmmnnnnnnnnnnnnnnnnns [ eeeees ..06/16/2022 . RBC DEXIA .. .... 1,500,000 L0 (203,542) ..07/31/2028 .
82028K-AX-9 .. | SHAW COMMUNICATIONS ... ..02/08/2022 . RBC DEXIA .. .... 1,000,000 0. e 0 26,287 [ 26,287 ..11/02/2023 .
87971M-BN-2 .. | TELUS CORP ... ..10/12/2022 . | RBC DEXIA . 2,000,000 |.. 2 001,637 L0 ..2,001,645 |. . (285,105) ..02/19/2030 .
891160-LV-3 .. | TD BANK . ..02/08/2022 . | RBC DEXIA . 2,000,000 |.. . 1,970,558 L0 ..1,072,602 |. .35,658 ..07/18/2023 .
89117F-YZ-6 .. | TD BANK . ..09/14/2022 . | RBC DEXIA . 3,000,000 |.. . 3,012,785 L0 ..3,010,593 |. . (333,423) ..12/09/2025 .
8I117F-Z4-4 .. | TD BANK ...ovvvviiiiiiiiiiiiiiininiieeiiniesinnennnnns [ eeeeees ..03/03/2022 . RBC DEXIA .. .... 1,000,000 0. ..1,000,040 |......cevveeennn 0 |oeenens. (26,850)........ (26,850)... ..01/07/2027 .
892320-BK-8 .. | TOYOTA CR CDA INC ....uvvnnnnnnnininiiiiinn [ eeeees ..09/14/2022 . RBC DEXIA .. .. 3,000,000 . . L0 ..3,008,570 |.... ..02/26/2025 .
918423-AS-3 ...| Vi CR CDA INC ..11/14/2022 . [ MATURITY ... 875,000 ....875,211 |.. 0. .... 875,000 |.... .. 11/14/2022 .
949746-SG-7 .. |WELLS FARGO & CO ... ..02/08/2022 . | RBC DEXIA ....867,000 .867,000 |[.. L0 . 867,000 |.... ..10/27/2023 .
06738E-AU-9 .. | BARCLAYS PLC ..03/09/2022 . | ZERO STAGE CAPITAL . .380,000 |.. . 416,923 L0 ..01/10/2028 .
80414L-2C-8 .. | SAUDI ARABIAN OIL CO .. ......[..10/19/2022 .|T D SECURITIES .......... .. 1,000,000 L0 ..04/16/2024 .
14687K-AE-6 .. | CARVANA AUTO REC TR ...oooveriiiiiiiiiiiiieeeeeeen | e ..05/19/2022 . | ZERO STAGE CAPITAL ..... K .. 100,000 0. ..02/10/2028 .
3136B9-GC-5 .. | FNMA REMIC TRUST ..11/25/2022 . [ INTEREST ONLY PAYMENT . |. L0 ..04/25/2050 .
3136BN-JK-3 .. | FNMA REMIC TRUST ..11/25/2022 . | INTEREST ONLY PAYMENT 0. ..08/25/2052 .
36564K-H3-6 ...|FHLMC STACR REMIC TR ..11/25/2022 . [ VARIOUS ... . L0 ..09/25/2042 .
35564K-PU-7 ...| FHLMC STACR .. ..11/25/2022 . [ VARIOUS . . ....0 L0 ..01/25/2042 .
08163D-AB-3 .. | BENCHVARK MTG TR . ..12/15/2021 . [ VARIOUS ... .305,000 |.. . 304,238 L0 ..04/17/2054 .
12592P-BE-2 ...| COMM MORTGAGE TRUST ..11/14/2022 . MORTGAGE PAYDOWN . 172,003 .. . 172,168 L0 ..12/10/2047 .
46644Y-AU-4 .. | JPMBB COML MTG SEC T ..08/17/2022 . MORTGAGE PAYDOWN . .102,190 |.. . 102,536 L0 ..08/17/2048 .
61766R-AY-2 .. | MS BOFA ML TRUST ..07/15/2022 . [MORTGAGE PAYDOWN ....evvw |ovveeeeniniiiiiiiinns Joeeeiiieenn 8,590 fouiiiiiiiinnees 8,590 0. ..11/18/2049 .
75585R-RZ-0 .. |REAL ESTATE ASSET LIGQUIDITY TRUST . ..12/12/2022 . MORTGAGE PAYDOWN . L0 ..01/12/2030 .
75585R-PY-5 ...|REAL ESTATE ASSET LIGQUIDITY TRUST . ..06/13/2022 . 0. ..11/12/2052 .
00104U-AC-2 .. | AEP TEXAS CTR FDG 2012-3 ..12/01/2022 . MORTGAGE PAYDOWN .... L0 ..03/01/2026 .
02582J-HL-7 .. | AMERCIAN EXPRESS CREDIT ACCOUNT MAST . . ..05/17/2022 . | MITSUBISHI 8,400,000 0. ..10/15/2022 .
09659Q-AE-7 .. |BMW VEH ONNER TR .....eovvvrriiiiiiiiiiiiiiiiiinnns [ eeeees .. 12/27/2021 . [VARIOUS ...ovvvvivviinniinisoeeeeneeeeiiieeeeens e 1,182,184 L, 1,182,184 . L0 ..06/25/2024 .
12596E-AD-6 .. | CHN EQUIPMENT TRUST ..10/17/2022 . [ VARIOUS ... veeee... 7,800,000 |......... 7,825,594 |......... 7,811,701 .. 0. s 20 [ ..05/15/2024 .
14041N-FM-8 .. | CAPITAL ONE MULTI-ASSET EXECUTION TRUST ..02/18/2022 . [ JP MORGAN .........ceeveees |oeeenneniiieinneennns |oeeee.. 6,563,450 |......eeeee 6,555,000 |......... 6,534,962 |......... 6,545,106 |................. [V U8 [t O | M8 [ 01....... 6,545,554 ..01/15/2025 .

ISSUE CALLED at 100.000

14041IN-FT-3 .. | CAPITAL ONE MULTI-ASSET EXECUTIION TRUST ... |....... L.02/15/2022 .| ceeeeeeiii e 2,000,000 |......... 1,999,652 |.......... 1,999,820 |evvvvvvviieennnn O [ [ PO | N A R 01....... 1,999,827 .. 12/15/2024 .
140420i-AD-2 .. | CAPITAL ONE PRIME AUTO RECEIV .......cooeeeeeiii]vnnnns ..12/15/2022 . [MORTGAGE PAYDOWN ....eevw |ovveenennniiiiiinnnns Joeeeeenn 1,097,525 | 1,097,525 ..10/15/2024 .
15200W-AC-9 .. | CENTERPOINT ENGY TRANS 20 .....eoeeeeveeeeeeeenes | eeeeees ..10/15/2022 . | MORTGAGE PAYDOWN ...vvvvveveveeeeeeeeeeeeeeees o, 1,103,640 | 1,103,640 ..10/15/2025 .
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ISSUE CALLED at 100.000
161571-FQ-2 .. | CHASES ISSUANCE TR ..09/15/2022 .| cooiiiiiiiineeeeiiiieneeeees | Jeeeeen... 8,450,000 ... 8,450,000 |......... 8,303,322 |......... 8,397,197 |.. 0. 13,174 |... .0 0. .39,629 |...........39,629 |... ... 136,890 |..09/16/2024 .
254683-CD-5 ...|DISCOVER CARD EXECUTION NOT . ..056/19/2022 .| BANK AMERICA MERRILL .| .ccvvvuivvriinnnnns Jounnnn 4,842,154 [l 4,819,000 |......... 4,805,513 |......... 4,811,564 |.. 0 LT .0 .0 ..08/15/2025 .
36257P-AE-8 .. | GM FININCIAL SECURITIZED TERM . . ..12/16/2022 . | MORTGAGE PAYDOWN . ... 342,887 .... 349,311 0. ..(1,285)[... .0 0. .. 11/18/2024 .
43730X-AA-2 .. |HOME PART OF AMER TR ....oviiiiiiiiinniiiiiiines [ eeeees ..02/10/2022 . .... 150,000 ... 149,997 0 .0 .0 ..01/17/2041 .
47789J-AE-6 .. | JOHN DEERE OWNER TRUST .....ceeerremmerreermnnnnes [ eeeees ..08/15/2022 . .. 3,000,000 |......... 2,999,885 0. .0 ..2 999,951 |.... 0. ..01/15/2026 .
52604A-AA-6 .. | LENDMARK FUNDING TRUST ..... ..12/20/2022 .| VARIOUS ... 47,520 48,188 L0 .0 ...47,520 |. 0 ..04/20/2028 .
58769T-AE-5 .. | MERCEDES-BENZ AUTO RECEIVABLES TRUST . ..12/15/2022 . | MORTGAGE PAYDOWN . 4,29 .. ..4,204 | L0 .0 L4,29 ). 0 ..01/15/2026 .
58772R-AE-4 .. | MERCEDES-BENZ AUTO RECEIVABLES TRUST . ..08/15/2022 .| VARIOUS ....... ..4,608,525 |.. . 4,607,566 |.. L0 ..0........ 4,608,407 |. 0 ..10/15/2024 .
65479G-AE-9 .. |NISSAN AUTO RECEIVALBES OWER OTHER ABS ..02/18/2022 . |MITSUBISHI ..5,500,000 |.. ..5,498,455 |.. L0 .0 ]........ 5,499,294 |. 0 .. 12/16/2024 .
68377H-AA-2 .. | OPORTUN ISSUANCE TR ... ..12/08/2022 .| VARIOUS ....... .. 27,881[.. .. 27,880 |.. L0 .0 0 ..10/09/2029 .
78471H-AB-4 .. | SOF| PRFSSNAL LN PRG .. ..12/15/2022 . | MORTGAGE PAYDOWN . .... 165,209 .... 169,610 0. .0 0. ..06/15/2048 .
90290E-AD-1 .. | USAA AUTO OWNER TRUST ..09/156/2022 .| VARIOUS ... 2,750,000 |......... 2,749,509 0 .0 .0 .. 11/15/2024 .
92869B-AE-2 .. | VOLKSWAGEN AUTO LOAN ENHANCED TRUST . ..05/20/2022 .| VARIOUS ... 4,500,000 |......... 4,498,890 . . 0. .0 0. ..02/20/2025 .
05570X-BM=7 .. | BMW CDA AUTO TR ...euviiviiiniiiiieinnnieeecninnns | eeeeees ..10/20/2022 . | VARIOUS Ll 821,123 821,123 ... 821,123 |.. 0 .0 .0 ..09/20/2023 .
12614A-DB-3 .. | CNH CAPITAL CANADA RECEIVABLE .....covveeeveeeec|vnenns ..12/15/2022 . | MORTGAGE PAYDOWN . ..1,074,020 |......... 1,074,020 . 1,074,020 |.. 0. 0 s 0. . 11/17/2025 .
12614A-DE-7 .. | CNH CAPITAL CDA RECE ..05/16/2022 . | MORTGAGE PAYDOIIN ... 161,454 ... 761,454 . 761,454 |.. 0 .0 ..761,454 |.... .0 ..03/15/2024 .
345213-HK-1 ...| FORD AUTO SECURITIZATION TRUST ... ..07/15/2022 . | MORTGAGE PAYDOIIN . . .... 656,047 ....691,955 . 691,955 .. 0. .0 ..691,955 |.... 0. ..10/15/2023 .
3625201-BY-5 .. | GMF CANADA TRUST ............. ..07/20/2022 . 610 723 |... ....610,723 |............ 610,723 ...610,723 |.. 0 .0 610,723 |.... .0 ..07/20/2023 .
36252\-CE-8 .. | GMF CANADA LEASING TRUST .. ..12/20/2022 . | MORTGAGE PAYDOWN . 3,550,098 ..3,550,008 |.. . 3,550,098 |.. L0 ..0]........ 3,550,098 |. 0 ..03/20/2024 .
81378T-AE-0 .. | SECURITIZED TERM AUTO REC 2018-2A .. ..03/25/2022 . | VARIOUS ...4,581,005 |........... 4,581,005 |......... 4,581,005 . . 0 ..0........4,581,005 |.... .0 ..06/26/2023 .
827314-AJ-4 .. | SILVER ARROW CANADA LP ..03/15/2022 . | MORTGAGE PAYDOWN . 200,149 |... .... 200,149 .... 223,263 ... 223,263 |.. 0. .0 223,263 |.... 0. ..01/15/2023 .
23291G-AD-6 .. |DLL SECURITIZATION TRUST . ..12/20/2022 .| VARIOUS 3,240,119 ... ..3,240,119 ..3,243,042 3,274,721 |.. 0. (34,602)]... . . ..0]........3,240,119 |[.... .. 0. ..04/20/2027 .
1109999999 Subtotal - Bonds - Industrlal and Miscellaneous (Unaffiliated) 159,385,207 162,083,202 162,499,500 161,539,603 0 (63,806) 0 (63 806) 0 162,526,792 0 (3,208,528) (3,208,528), 2,719,576 XXX
233206-44-8 ...|DFA INVT DIMENSIONS ..evvenniiiiiiiiniiiiiiiinnnes | ......... 06/24/2022 .|ZERO STAGE CAPITAL ..oowfoenniiinnnnns 0.000 J........ 50,000,000 [.eeevunniiiiinnnnnns [0 FE 58,288,810 |........ 56,739,346 |....... 1,549,464 ... [ U 1,549,464 |....oennnnnnns 0]....... 58,288,810 |........ceeeees 0].... (8,288,810))..... (8,288,810)[............ 263,875 |..uuues aunnnll ]
1619999999. Subtotal - Bonds - SVO Identified Funds 50,000,000 0 58,288,810 56,739,346 1,549,464 0 0 1,549,464 0 58,288,810 0 (8,288,810) (8,288,810) 263,875 XXX
2509999997. Total - Bonds - Part 4 493, 151,005 451,744,726 516,909, 506 496,413,280 1,549,464 (455,392) 0 1,094,072 0 512,904,268 0 (19,820,211) (19,820,211), 6,546,552 XXX
2509999998. Total - Bonds - Part 5 319,374,080 338,759,374 321,599,828 0 0 56,472 0 56,472 0 321,656,305 0 (2,282,220) (2,282,220) 816,004 XXX
2509999999. Total - Bonds 812,525,085 790,504, 100 838,509, 334 496,413,280 1,549,464 (398,920) 0 1,150,544 0 834,560,573 0 (22,102, 431) (22,102,431) 7,362,556 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0
038222-10-5 ... | APPLIED MATERIALS COMMON STK ... |....... ..09/14/2022 .| VARIOUS .....oovvvvnnnnenensovnnnnn 109,200.000 |......... 9,926,474 |.oevnieiiiiineneens o 2,038,764 |........ 17,183,712 |.... (15,144,948)|................. [V 0].... (15,144,948) [.....ccvvvennnns [V PO 2,038,764 |.......eevnnnnne [V - 7,887,710 |....... 7,887,710

149123-10-1 ... [ CATERPILLAR INC DEL ...
172967-42-4 ... [CITIGROUP INC
192446-10-2 ... [ COGNIZANT TECHNOLOGY SOLU ....
260557-10-3 ... [DOW INC

....... ..10/27/2022 .| VARIOUS ....
....... ..12/21/2022 .| VARIOUS ....
..11/04/2022 . | SANFORD BERNST ...
..00/23/2022 . | VARIOUS

..10,000.000 ...
.265,400.000 ...
.155,000.000 ...
..69,520.000 ...

...2,145,569 |...
.. 13,194,383 |...
...8,129,409 |...
...3,018,885 |...

[ R 1,198,012 |......... 2,067,400
........ 16,027,506 |......
........ 13,751,600 |......
. 2,979,371 | 3,943,174
[ R 2,806,560 |........ 11,476,500

ool 047,547 ..
....... 5,730,326 |...
(566,580)........ (566,580)...
.. ...39,514
....... 6,718,956

(963,803) |...

38141G-10-4 ...| GOLDMAN SACHS GROUP INC ... ..04/13/2022 . | SANFORD BERNST ... ..30,000.000 |......... 9,525,506 [.........cccuueereenns [enneein.. 2,806,550 [........ 11,476,500 |......(8,669,950)|........ccceeeee 0 fereeriiieiiiii 0 | (8,669,950) |...
58933Y-10-5 ... | MERCK & CO INC . .. 12/20/2022 . .127,000.000 |........ 12,140,192 |... P RO 4,422,125 |.......... 9,733,280 |......(5,311,185)ccceeiiiiiceecn O i 0 s (5,311,185) |.uvvvveeeennn 0 e 4,422,125 (il 0 s 7,718,067
617446-44-8 ... MORGAN STANLEY DEAN WITTER&CO .....ccvvveeeeee] vnnns ..12/19/2022 . | SANFORD BERNST . ..65,600.000 |.........5,616,438 |... [ R 1,601,198 ..6,439,296 |......(4,838,008)|.....cccuuienens 0 Joniniineeee 0 [ (4,838,098) |........0eeeeen 0.l 1,601,198 |0 e, 4,015,241

..(2,89,576)|.

747525-10-3 ... | QUALCOMM INC ......... ..06/09/2022 . | EVERCORE ... ..20,000.000 2,803,638 761,824 |......... 3,657,400 ..(2,895,576) . 2,041,814 |.
872540-10-9 ... | TJX COMPANIES INC ... ..04/06/2022 .| CITIGROWP .. .183,500.000 .. 11,046,387 . 6,564,653 |........ 13,931,320 |......(7,366,667)|. ..(7,366,667) 6 564 653 |. 4,481,733 .
903845-30-3 ... | ULTA SALON COSVETCS & FRA . ..04/01/2022 . | ALEX BRONN 7,000.000 2,742,919 . 1,443,585 |......... 2,886,380 |......(1,442,795)|. .. (1,442,795) .. 1,443,585 |. 1,299,334 |....... 1,299,334
911312-10-6 ... | UNITED PARCEL SERVICE . .. 11/15/2022 . .152,500.000 |........ 28,638,059 [... . 16,122,513 |........ 32,686,850 |.... (16,564,337)|.... . (16,564,337)|.... 20| 16,122,513 ... 12,515,546 |...... 12,515,546 |...
91324P-10-2 ... |UNITEDHEALTH GROUP INC ..o | e ..10/25/2022 . [VARIOUS .o 26,000.000 |........ 13,288,730 [ Lo 1,494,137 |........ 13,055,640 |.... (11,561,508))....0c0iueueeee (L 0].... (11,561,503) [..vovenenenees [ 1,494,137 ooviiiiennnes 0f..... 11,794,593 |...... 11,794,593
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 122,216,579 XXX 57,592,776 146,840,058 | (89,247,282) 0 0 (89,247,282) 0 57,502,776 0 64,623,801 64,623,801 1,847,829 XXX

256206-20-2 ...|DODGE & COX GLOBAL STOCK FUND ..........ccccoousfomnenns|-e 12/19/2022 .| ZERO STAGE CAPITAL ... |ceveeeeenn. 0.000 |......... 5,875,953 [coeeeeeeiiiiieiet [ [V (VN R, (VN R [\ R [V R [V U (I ISR [V IO 0f...... 5,375,953 |[....... 5,375,963 [coeeieeiiiiind (1) FO
464287-10-1 ... | ISHARES S&P 100 ETF ........ccooovrvveeeiiiinnnns fneeen | 11/11/2022 . [7ERQ STAGE CAPITAL .....|......... 5,333.000 J...counennes 4,278 |.ooooieeeeeiiies o 1,074,531 |ooeeiiiinnnnn [V O [V [\ O [( o 0 oo 0f..... 1,074,531 [ooooiiinnnnns 0funes (100,258)]........ (100,258)..vvveeeennnnnes 8] e o,
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46429B-68-9 ... | ISHARES EDGE MSCI MIN VOL EA ... ..08/12/2022 .| ZERO STAGE CAPITAL .... ..48,782.000 |......... 3,397,111 |... R . 3,717,208 .. (27,786)).... 0 s (27,786) |... .0 0] (320,007) . (320,097)]...
46429B-69-7 ... | ISHARES EDGE MSCI MIN VOL US ..11/11/2022 .| ZERO STAGE CAPITAL . ..97,651.000 7,412,152 . 7,640,253 |.. . (259,713)). . (259,713) .0 N 0 (228,100)(. . (228,100)
46432F-33-9 ... | ISHARES EDGE MSCI USA QUALITY ..12/13/2022 .| ZERO STAGE CAPITAL . ..62,941.000 8,191,262 . 7,602,290 |.. ..(1,449,516)|. ..(1,449,516) .0 ........ 7,602,290 |. 0 . 588,972 |. .. 588,972
46432F-37-0 ... | ISHARES EDGE MSCI USA SIZE ... ..04/11/2022 .| ZERO STAGE CAPITAL . 1,189,142 . 745,982 |.. . (526,556)|. . (526,556) .0 ..745,982 |. 0 . 443,161 |. .. 443,161
46432F-38-8 ... | ISHARES EDGE MSCI USA VALUE .......cccvvvvneees [ eeeenns .11/11/2022 .| ZERO STAGE CAPITAL .... ... 4,467,668 |... 4,747,485 |..........4,966,145 |........ (326,744))..... 0 .. 4,747,485 ... L0 (279,817)|........ (279,817)
46432F-39-6 ... | ISHARES EDGE MSCI USA MOMENT ......coveeeemnees | eeens ..12/15/2022 .| ZERO STAGE CAPITAL .... .. 11,929,458 |... 12,406,058 ..(1,287,222)|.... .0 ....... 12,406,058 |.... .0 |........ (476,600)|........ (476,600)
46434V-44-9 ... | ISHARES EDGE MSCI INTL MOMENT ........covvveeii]neenns ..10/12/2022 .| ZERO STAGE CAPITAL .... .. 3,332,679 |... .0 .0 ........ (666,104)[........ (666,104)
46434V-45-6 ... | ISHARES EDGE MSCI INTL QUALITY ..12/15/2022 .| ZERO STAGE CAPITAL .... . .0 0. . (40,080)......... (40,080)
46435G-40-9 ... | ISHARES EDGE MSCI INTL VALLE ... ..08/12/2022 .| ZERO STAGE CAPITAL .... .. 1,892,047 |... .0 L0 (283,454)]........ (283,454))...
46435G-50-8 ... | ISHARES EDGE MSCI INTL SIZE ....ccovveviiieeeeee [ oo ..09/14/2022 .| ZERO STAGE CAPITAL .... 296,962 |... .0 0. 3275 [ 3,275 |...
741494-30-6 ... | TRONE PR GLOBAL TECH-I ..12/19/2022 .| ZERO STAGE CAPITAL .... .. 1,279,980 |... .0 .0 1,279,980 |....... 1,279,980 |...
77956H-48-4 ... |ROWE T PRICE INTL FD ..eoneeeeneieeeeeeeieeee [ .12/14/2022 .| ZERO STAGE CAPITAL .... .0 o0 [ 288,725
78462F-10-3 ...| SPDR S&P 500 TRUST ETF ..12/14/2022 .| GOLDMAN SACHS .. .. 74,200.000 ..29,989,707 31,829,277 |.. a0 . .0 f.......31,829,277 |. .(1,839,571)|.
78464A-78-9 ...| SPDR S&P INSURANCE ETF .. ..09/28/2022 .| EVERCORE ... .138,000.000 4,939,528 . 4,511,220 |.. ..(1,059,840)|. ..(1,059,840) .0 ........4,511,220 |. . 428,308 |.
87281Y-10-2 ...| TROWE PR HEALTH SCIENCES-I ..12/15/2022 .| ZERO STAGE CAPITAL . .. 0.000 1,032,073 0 a0 .0 .0 0 1,032,073 |.
87282H-10-8 ...| TRONE PR FINANCIAL SERV-1 ....ceeevrveeinnreeenne [erenenn [n 12/15/2022 .| ZERO STAGE CAPITAL .....|oceeeeeeeeees 0.000 |... ...0 0. 0. .0 L0 ... ...81,480
0
0
0
0
0
0

0

0

0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 86,556,067 XXX 81,268,227 52,185,450 (4,772,751) 0 0 (4,772,751) 81,268,227 0 5,287,846 5,287,846 XXX
5989999997. Total - Common Stocks - Part 4 208,772,646 XXX 138,861,003 199,025,508 (94,020,033) 0 0 (94,020,033) 138,861,003 0 69,911,647 69,911,647 2,345,112 XXX
5989999998. Total - Common Stocks - Part 5 29,918,527 XXX 32,018,249 0 0 0 0 0 32,018,249 0 (2,099,722) (2,099,722), 184,632 XXX
5989999999. Total - Common Stocks 238,691,173 XXX 170,879,252 199,025,508 (94,020,033) 0 0 (94,020,033) 170,879,252 0 67,811,925 67,811,925 2,529,744 XXX
5999999999. Total - Preferred and Common Stocks 238,691,173 XXX 170,879,262 199,025,508 (94,020,033) 0 0 (94,020,033) 170,879,252 0 67,811,925 67,811,925 2,529,744 XXX
6009999999 - Totals 1,051,216,258 XXX 1,009,388, 586 695,438,788 (92,470,569) (398,920) 0 (92,869,489) 1,005, 439,825 0 45,709,494 45,709,494 9,892,300 XXX
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01F022-69-1 .. [UMBS TBA 30YR ..09/02/2022 .| ZERO STAGE CAPITAL ... ..09/02/2022 .| ZERO STAGE CAPITAL ....... |.... ...2,000,000 |....... 1,826,016 |....... 1,826,016 |......... 1,826,016 |.... 0. 0 U () .. 1,806
01F022-6A-8 .. | MBS TBA 30YR ..... .09/22/2022 .| ZERO STAGE CAPITAL . 09/22/2022 .| ZERO STAGE CAPITAL . ..5,619,180 |. .. 5,612,656 |. 0 .0 .6,523 |. 5,417
912810-TF-5 .. [UNITED STATES TREAS ... .03/30/2022 .| ZERO STAGE CAPITAL . 06/13/2022 .| ZERO STAGE CAPITAL . 0 .0 ..(43,163)|. 1,761
912828-27-8 .. |UNITED STATES TREAS N .01/28/2022 .| ZERO STAGE CAPITAL . 02/28/2022 .| ZERO STAGE CAPITAL . 0 .0 ...(3,819)|. .0
91282C-BT-7 .. [UNITED STATES TREAS .....cevvvvvivviinnnines [ eevnnnn ..08/16/2022 .| ZERO STAGE CAPITAL .... . |..09/19/2022 .| ZERO STAGE CAPITAL 0. 0. 8,778
91282C-DH-1 ...[UNITED STATES TREAS ....cevvvvvvvrvinninnnns [ eeeeees ..04/13/2022 .| ZERO STAGE CAPITAL .... . |..11/21/2022 .| ZERO STAGE CAPITAL .3,541,840 |....... 3,404,013 0. 0. ...9,79
91282C-DJ-7 ...[UNITED STATES TREAS .....cevvvvvivviinnnnes [ eevnnnn ..01/07/2022 .| ZERO STAGE CAPITAL .... . |..02/14/2022 .|ZERO STAGE CAPITAL .1,374,847 |....... 1,355,784 0. 0. ... 3,031
91282C-DK-4 ...[UNITED STATES TREAS ....eevvvvvvvviiiniinnnn [ eeeees ..06/30/2022 .| ZERO STAGE CAPITAL .... . |..09/19/2022 .| ZERO STAGE CAPITAL 4,814,513 |....... 4,515,038 0. 0. ... 9,025
91282C-DM-0 .. [UNITED STATES TREAS .....cevvevvrvviinnnnes [ eevnnnn ..04/13/2022 .| ZERO STAGE CAPITAL .... . |..11/03/2022 .|ZERO STAGE CAPITAL 2,315,387 |....... 2,289,8% 0. 0. . 4,413
91282C-DP-3 ...[UNITED STATES TREAS .....eevvvvvvvvnnnnnnnnn [ eeeeees ..01/18/2022 .| ZERO STAGE CAPITAL .... . |..01/31/2022 .| ZERO STAGE CAPITAL . 4,151,573 |....... 4,141,663 |.... 0. 0. 1,763
91282C-DQ-1 ...[UNITED STATES TREAS .....eevvvvvvvvvvrnnnnns [ eeeeees ..01/03/2022 .| ZERO STAGE CAPITAL .... . |..02/03/2022 . |ZERO STAGE CAPITAL ..736,705 |.......... 727,673 |.... 0. 0.
91282C-DV-0 .. [UNITED STATES TREAS ....eevvvvvevvvnnnnnnnnn [ eeeees ..02/03/2022 .| ZERO STAGE CAPITAL .... ..02/03/2022 .| ZERO STAGE CAPITAL .2,036,947 |....... 2,037,077 |.... 0. 0.
91282C-Di-8 .. [UNITED STATES TREAS .01/31/2022 .| ZERO STAGE CAPITAL . 02/28/2022 .| ZERO STAGE CAPITAL . ..804,889 |.. ..799,311 |. 0 .0
91282C-DY-4 ...[UNITED STATES TREAS .03/31/2022 .| ZERO STAGE CAPITAL . 05/18/2022 .| ZERO STAGE CAPITAL . .1,305,350 |.. 1,241,789 |. 0 .0
91282C-EB-3 .. [UNITED STATES TREAS .03/29/2022 .| ZERO STAGE CAPITAL . 04/05/2022 .| ZERO STAGE CAPITAL . . 1,480,144 |. K 0 .0 ..(13,426)|.
91282C-EC-1 .. [UNITED STATES TREAS ....eevvvvvvrvinniinnnns [ eeeees ..04/05/2022 .| ZERO STAGE CAPITAL .... . |..04/05/2022 .| ZERO STAGE CAPITAL . el 2,112,129 | 2,053,017 |......... 2,112,086 |.... 0. 0. (59,069)]....
91282C-EE-7 .. [UNITED STATES TREAS .....cevvevvrviiinnnnes [ eennnnn ..04/29/2022 .| ZERO STAGE CAPITAL .... . |-.05/02/2022 .| ZERO STAGE CAPITAL ....... ... 1,650,000 |.......1,606,106 |....... 1,584,367 |......... 1,606,163 |.... 0. 0.
91282C-EF-4 .. [UNITED STATES TREAS ....eevvvvvvvvrinninnnns [ eeeeees ..04/12/2022 .| ZERO STAGE CAPITAL .... . |..04/12/2022 .| ZERO STAGE CAPITAL ....... ..1,910,000 |....... 1,897,963 |....... 1,892,649 |......... 1,897,%4 |.... 0. 0.
91282C-EM-9 .. [UNITED STATES TREAS .....cevvevvrvviinnnines [ eevnnnn ..05/24/2022 .| ZERO STAGE CAPITAL .... . |..05/24/2022 .| ZERO STAGE CAPITAL ....... |.... 4,236,000 |....... 4,245,563 |....... 4,247,806 |.... 0. 0.
91282C-EP-2 ...[UNITED STATES TREAS ....eevvvvvevviinnininns [ eeeeees ..05/18/2022 .| ZERO STAGE CAPITAL .... . |..06/14/2022 .| ZERO STAGE CAPITAL ....... |.... e 611,573 589,323 |.... 0. 0.
91282C-ES-6 .. [UNITED STATES TREAS .....cevvevvivviinnnnes [ eennnnn ..06/28/2022 .| ZERO STAGE CAPITAL .... . |..07/05/2022 .| ZERO STAGE CAPITAL ....... |.... ... 1,750,000 |....... 1,674,526 |....... 1,675,345 |......... 1,674,536 |.... 0. 0.
91282C-EV-9 .. [UNITED STATES TREAS ....eevvvvvvvvrnnnnnnnns [ eeeees ..07/26/2022 .| ZERO STAGE CAPITAL .... .|..08/01/2022 .|ZERO STAGE CAPITAL ....... |.... ... 1,270,000 |....... 1,299,684 |....... 1,302,458 |......... 1,299,654 |.... 0. 0.
91282C-EW-7 .. [UNITED STATES TREAS .....cevvvviviiinnnines [ eennnnn ..07/26/2022 .| ZERO STAGE CAPITAL .... ..07/26/2022 .| ZERO STAGE CAPITAL ....... ..2,200,000 |.......2,236,078 |....... 2,238,500 |......... 2,236,074 |.... 0. 0.
91282C-FB-2 .. [UNITED STATES TREAS .08/10/2022 .| ZERO STAGE CAPITAL . 08/29/2022 .| ZERO STAGE CAPITAL . 1,150,500 0 .0
91282C-FC-0 .. [UNITED STATES TREAS .08/31/2022 .| ZERO STAGE CAPITAL . 09/07/2022 .| ZERO STAGE CAPITAL . 3,952,000 0 .0
91282C-FH-9 ...[UNITED STATES TREAS .09/13/2022 .| ZERO STAGE CAPITAL . 09/13/2022 .| ZERO STAGE CAPITAL . 1,550,000 0 .0
91282C-FJ-5 ...[UNITED STATES TREAS ..09/07/2022 .| ZERO STAGE CAPITAL . 10/03/2022 . [ ZERO STAGE CAPITAL . 2,225,000 0 .0
91282C-FL-0 .. [UNITED STATES TREAS ..10/03/2022 .| ZERO STAGE CAPITAL . 10/31/2022 . [ ZERO STAGE CAPITAL . 315,000 0 .0
91282C-FT-3 .. [UNITED STATES TREAS .....covvevvrvviinnnines [ eevnnnn ..10/31/2022 .| ZERO STAGE CAPITAL .... . |-.11/28/2022 .| ZERO STAGE CAPITAL ....... ...310,000 |... 313, 310,000 |.... 0. 0.
01F020-6A-2 .. [UMBS TBA 30YR ..10/11/2022 .| ZERO STAGE CAPITAL .... . |..10/11/2022 .|ZERO STAGE CAPITAL ....... ...5,000,000 |.......4,074,609 |....... 4,074,609 |......... 4,074,609 |.... 0. 0.
01F020-6B-0 .. [UMBS TBA 30YR ..10/26/2022 .| ZERO STAGE CAPITAL .... . |..10/26/2022 .| ZERO STAGE CAPITAL ...7,000,000 |....... 5,565,313 |....... 5,565,313 |......... 5,565,313 |.... 0. 0.
01F022-61-8 .. [UMBS TBA 30YR ..01/11/2022 .| ZERO STAGE CAPITAL .... . |..01/11/2022 .| ZERO STAGE CAPITAL ... 3,500,000 |.......3,517,109 |....... 3,520,371 |......... 3,517,109 |.... 0. 0.
01F022-62-6 .. [UMBS TBA 30YR ..01/14/2022 .| ZERO STAGE CAPITAL .... . |..01/14/2022 .| ZERO STAGE CAPITAL ...2,500,000 |....... 2,502,480 |....... 2,506,723 |......... 2,502,480 |.... 0. 0.
01F022-66-7 .. [UMBS TBA 30YR ..05/24/2022 .| ZERO STAGE CAPITAL ... ..05/24/2022 .| ZERO STAGE CAPITAL ..1,000,000 |..........921,133 |.......... 21,172 |.... 921,133 |.... 0. 0.
01F022-6B-6 .. | UMBS TBA 30YR .. .11/04/2022 .| ZERO STAGE CAPITAL . 11/04/2022 . [ ZERO STAGE CAPITAL . 1,500,000 . 1,227,549 |. 1,226,387 |. 0 .0
01F022-6C-4 .. | MBS TBA 30YR .. .12/06/2022 .| ZERO STAGE CAPITAL . 12/06/2022 . [ ZERO STAGE CAPITAL . 2,000,000 . 1,674,004 |.. 1,674,004 |. 1,674,004 |. 0 .0
01F030-45-4 .. |UMBS TBA 15YR .. .04/14/2022 .| ZERO STAGE CAPITAL . 04/14/2022 .| ZERO STAGE CAPITAL . 1,500,000 1,482,188 |.. 1,482,188 |. 1,482,188 |. 0 .0
01F030-61-1 .. | MBS TBA 30YR .. .12/21/2022 .| ZERO STAGE CAPITAL . 12/21/2022 . [ ZERO STAGE CAPITAL . 3,000,000 ..2,899,316 |. .. 2,872,891 |. 0 .0
01F030-62-9 .. | MBS TBA 30YR .. .02/08/2022 . | VARIOUS ............ 8,000,000 .......8,192,461 |. .. 8,186,016 |. 0 .0
01F030-63-7 .. [UMBS TBA 30YR ..02/25/2022 .| ZERO STAGE CAPITAL . . |..02/25/2022 . | ZERO STAGE CAPITAL . ...2,000,000 |[.......2,014,141 |....... 2,014,141 |......... 2,014,141 |.... 0. 0.
01F030-65-2 .. [UMBS TBA 30YR ..04/28/2022 .| VARIOUS . |-.04/28/2022 . [ VARIOUS ...4,500,000 |.......4,311,797 |....... 4,300,117 |......... 4,311,797 |.... 0. 0.
01F030-69-4 .. [UMBS TBA 30YR ..09/02/2022 .| ZERO STAGE CAPITAL . . |..09/09/2022 . | ZERO STAGE CAPITAL . ... 3,000,000 |.......2,840,215 |....... 2,822,256 |......... 2,840,215 |.... 0. 0.
01F030-6A-1 .. [UMBS TBA 30YR ..09/30/2022 .| ZERO STAGE CAPITAL ... . |..09/30/2022 .| ZERO STAGE CAPITAL ...8,000,000 |[.......7,108,457 |....... 7,108,457 |......... 7,108,457 |.... 0. 0.
01F030-6B-9 .. [UMBS TBA 30YR ..11/08/2022 .| ZERO STAGE CAPITAL .... . |..11/08/2022 .| ZERO STAGE CAPITAL ...8,000,000 |.......6,911,387 |....... 6,853,926 |......... 6,911,387 |.... 0. 0.
01F030-6C-7 .. [UMBS TBA 30YR ..12/02/2022 .| ZERO STAGE CAPITAL .... . |..12/06/2022 .| ZERO STAGE CAPITAL ....... |.... ...5,500,000 |.......4,830,176 |....... 4,848,887 |......... 4,830,176 |.... 0. 0.
01F032-49-2 .. [UMBS TBA 15YR ..08/24/2022 .| ZERO STAGE CAPITAL .... . |..08/24/2022 .| ZERO STAGE CAPITAL ...1,000,000 |..........991,797 |.......... 991,797 |.... 991,797 |.... 0. 0.
01F032-4A-9 .. [UMBS TBA 15YR ..09/28/2022 .| ZERO STAGE CAPITAL ... ..09/28/2022 .| ZERO STAGE CAPITAL ..1,000,000 |... ..969,023 |.... 969,023 |.... 0. 0.
01F032-61-7 .. | MBS TBA 30YR .. .11/18/2022 .| ZERO STAGE CAPITAL . 11/29/2022 . [ ZERO STAGE CAPITAL . 1,000,000 . ..909,609 |. ..907,617 |. 0 .0
01F032-62-5 .. [UMBS TBA 30YR ..01/04/2022 .| ZERO STAGE CAPITAL ... ..01/20/2022 .| ZERO STAGE CAPITAL ..1,000,000 |....... 1,049,961 |....... 1,040,039 |......... 1,049,961 |.... 0. .0
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01F032-63-3 .. [UMBS TBA 30YR ..01/20/2022 .| ZERO STAGE CAPITAL .... ..01/20/2022 .| ZERO STAGE CAPITAL ....... |.... .1,087,070 |....... 1,037,070 |.... 0. 0. 0. .. 1,264 |... 1,264
01F032-64-1 .. | MBS TBA 30YR .. .03/30/2022 .| ZERO STAGE CAPITAL . 03/30/2022 .| ZERO STAGE CAPITAL . ..500,703 |.. ..500,703 |. 0 L0 .0 .583
01F032-65-8 .. | MBS TBA 30YR .. .05/06/2022 .| ZERO STAGE CAPITAL . 05/06/2022 .| ZERO STAGE CAPITAL . .5,410,313 |....... 5,415,410 |. 0 L0 .0
01F032-68-2 .. | MBS TBA 30YR .. .08/03/2022 .| ZERO STAGE CAPITAL . 08/03/2022 .| ZERO STAGE CAPITAL . .2,916,465 |....... 2,916,465 |. 0 L0 .0
01F032-69-0 .. [UMBS TBA 30YR ..08/16/2022 .| ZERO STAGE CAPITAL ... . |..09/09/2022 . [ ZERO STAGE CAPITAL ....... 1,953,926 |....... 1,904,200 |......... 1,953,926 |.... 0. 0. 0.
01F032-6A-7 .. [UMBS TBA 30YR ..10/06/2022 .| ZERO STAGE CAPITAL .... . |..10/07/2022 .|ZERO STAGE CAPITAL ....... . 2,329,512 |....... 2,311,436 |......... 2,329,512 |.... 0. L0 0.
01F032-6B-5 .. [UMBS TBA 30YR ..11/08/2022 .| ZERO STAGE CAPITAL .... . |..11/09/2022 .| ZERO STAGE CAPITAL ....... |.... .5,819,600 |....... 5,762,324 |......... 5,819,600 |.... 0. 0. 0.
01F032-6C-3 .. [UMBS TBA 30YR ..12/09/2022 .| ZERO STAGE CAPITAL .... ... 12/09/2022 .| ZERO STAGE CAPITAL ....... |.... 4,016,094 |....... 4,073,105 |.... 0. L0 0.
01F040-4C-8 .. [UMBS TBA 15YR ..12/09/2022 .| ZERO STAGE CAPITAL .... ... 12/09/2022 .| ZERO STAGE CAPITAL ....... |.... 977,422 (... 977,422 |.... 0. 0. 0.
01F040-65-1 .. [UMBS TBA 30YR ..04/06/2022 .| ZERO STAGE CAPITAL .... . |..04/14/2022 .| ZERO STAGE CAPITAL ....... |.... .1,006,367 |....... 1,005,313 |.... 0. L0 0.
01F040-68-5 .. [UMBS TBA 30YR ..07/25/2022 .| ZERO STAGE CAPITAL ... .|..07/25/2022 .| ZERO STAGE CAPITAL ....... |.......... 1,000,000 |..........989,3%5 |[.......... 989,395 |.... 989,395 |.... 0. 0. 0.
01F040-69-3 .. [UMBS TBA 30YR ..09/02/2022 .| ZERO STAGE CAPITAL ... ..09/02/2022 .| ZERO STAGE CAPITAL ....... |.......... 2,000,000 |....... 1,970,449 |....... 1,970,449 |......... 1,970,449 |.... 0. L0 0.
01F040-6B-8 .. | MBS TBA 30YR .. .10/31/2022 .| ZERO STAGE CAPITAL . 10/31/2022 . [ ZERO STAGE CAPITAL . ..2,771,621 |. ..2,771,621 |. 0 L0 .0 L0
01F042-69-9 .. | MBS TBA 30YR .. .09/07/2022 .| ZERO STAGE CAPITAL . 09/07/2022 .| ZERO STAGE CAPITAL . ..2,002,188 |. ..2,002,188 |. 0 L0 .0 L0
01F042-6A-6 .. | MBS TBA 30YR .. .10/11/2022 .| ZERO STAGE CAPITAL . 10/11/2022 . ZERO STAGE CAPITAL . . 1,942,705 |. 0 L0 .0 .(8,008)[.
01F042-6B-4 .. [UMBS TBA 30YR ..11/08/2022 .| ZERO STAGE CAPITAL .... .|..11/08/2022 .|ZERO STAGE CAPITAL ....... |.... . 4,279,609 |....... 4,245,879 |......... 4,279,609 |.... 0. L0 0. ...(33,730)|.
01F042-6C-2 .. [UMBS TBA 30YR ..12/02/2022 .| ZERO STAGE CAPITAL .... . |..12/02/2022 . [ ZERO STAGE CAPITAL ....... . 4,802,148 |....... 4,827,148 |.... 0. 0. 0. ....25,000 |.
01F050-61-9 .. [UMBS TBA 30YR ..12/08/2022 .| ZERO STAGE CAPITAL .... . |..12/08/2022 . ZERO STAGE CAPITAL ....... ..498,770 |.......... 500, 156 0. L0 0 0 e 1,387 o 1,387 |.
01F050-6A-9 .. [UMBS TBA 30YR ..09/26/2022 .| ZERO STAGE CAPITAL ... .|..09/26/2022 .| ZERO STAGE CAPITAL ....... |.... 3,941,484 |....... 3,041,484 0. 0. 0.
01F050-6B-7 .. [UMBS TBA 30YR ..10/19/2022 .| ZERO STAGE CAPITAL .... . |..10/19/2022 .| ZERO STAGE CAPITAL ....... |.... ..968,594 |.......... 968,594 0. L0 0.
01F052-6B-3 .. [UMBS TBA 30YR ..11/03/2022 .| ZERO STAGE CAPITAL .... . |..11/03/2022 .| ZERO STAGE CAPITAL ....... |.... ..982,891 |.......... 982,891 |.... 0. 0. 0.
01F052-6C-1 .. [UMBS TBA 30YR ..12/05/2022 .| ZERO STAGE CAPITAL .... ... 12/05/2022 .| ZERO STAGE CAPITAL ....... |.... . 4,993,906 |....... 4,993,906 |.... 0. L0 0.
01F060-61-8 .. [UMBS TBA 30YR ..11/15/2022 .| ZERO STAGE CAPITAL .... ..12/15/2022 .| ZERO STAGE CAPITAL ....... |.......... 1,000,000 |....... 1,015,547 |....... 1,022,676 0. 0. 0.
21H020-61-8 .. [GNMAII JUMBO TBA 30Y . .01/13/2022 .| ZERO STAGE CAPITAL . 01/13/2022 .| ZERO STAGE CAPITAL . 1,490,137 |. 0 L0 .0
21H020-6B-6 .. [GNMAI1 JUMBO TBA 30Y .... .10/25/2022 .| ZERO STAGE CAPITAL . 10/25/2022 . [ ZERO STAGE CAPITAL . 1,629,375 |. 0 L0 .0
21H022-61-4 .. [GOVT NATL MTG A .01/18/2022 .| ZERO STAGE CAPITAL . 01/18/2022 .| ZERO STAGE CAPITAL . ..501,367 |. 0 L0 .0
21H022-62-2 ...|GNMAT1 JUMBO TBA 30Y .... ..01/14/2022 .| ZERO STAGE CAPITAL . 02/22/2022 .| ZERO STAGE CAPITAL . 495,408 0 L0 .0
21H022-66-3 .. [GNMAII JUMBO TBA 30Y . ..05/19/2022 .| ZERO STAGE CAPITAL . 05/19/2022 .| ZERO STAGE CAPITAL . ..933,398 0 L0 .0
21H022-6C-0 .. [GNMAI1 JUMBO TBA 30Y .... ..12/16/2022 .| ZERO STAGE CAPITAL .... . |..12/16/2022 .| ZERO STAGE CAPITAL ....... |.......... 1,500,000 |....... 1,328,585 |....... 1,331,074 0. 0. 0.
21H030-65-8 .. [GNMAII JUMBO TBA 30Y .... ..04/28/2022 .| ZERO STAGE CAPITAL .... . |..04/28/2022 . |ZERO STAGE CAPITAL ....... ..479,375 |.......... 479,375 0. L0 0.
21H030-66-6 .. [GNMAI1 JUMBO TBA 30Y .... ..06/17/2022 .| ZERO STAGE CAPITAL .... .|..06/17/2022 .|ZERO STAGE CAPITAL ....... |.... 1,876,992 |....... 1,890,723 0. 0. 0.
21H030-67-4 .. [GNMAII JUMBO TBA 30Y .... ..06/17/2022 .| ZERO STAGE CAPITAL .... .|..06/17/2022 .|ZERO STAGE CAPITAL ....... |.... 1,877,188 |....... 1,877,188 0. L0 0.
21H030-69-0 .. [GNMAI1 JUMBO TBA 30Y .... ..08/17/2022 .| ZERO STAGE CAPITAL .... .|..08/17/2022 .|ZERO STAGE CAPITAL ....... |.... 0. 0. 0.
21H030-6A-7 .. [GNMAII JUMBO TBA 30Y .... ..10/17/2022 .| ZERO STAGE CAPITAL .... ..10/17/2022 .| ZERO STAGE CAPITAL ....... |.... . 0. L0 0.
21H030-6C-3 .. [GNMAI1 JUMBO TBA 30Y . .12/06/2022 .| ZERO STAGE CAPITAL . 12/06/2022 . [ ZERO STAGE CAPITAL . 1,500,000 0 L0 .0
21H032-68-8 .. [GNMAII JUMBO TBA 30Y . .08/16/2022 .| ZERO STAGE CAPITAL . 08/16/2022 .| ZERO STAGE CAPITAL . 3,000,000 , 0 L0 .0
21H032-69-6 .. [GNMAI1 JUMBO TBA 30Y . .08/16/2022 .| ZERO STAGE CAPITAL . 08/16/2022 .| ZERO STAGE CAPITAL . 1, 1,990,430 0 L0 .0
21H032-6A-3 .. [GNMAII JUMBO TBA 30Y . .09/30/2022 .| ZERO STAGE CAPITAL . 09/30/2022 .| ZERO STAGE CAPITAL . ..455,918 0 L0 .0
21H032-6B-1 .. [GNMAI1 JUMBO TBA 30Y . .11/01/2022 .| ZERO STAGE CAPITAL . 11/01/2022 . [ ZERO STAGE CAPITAL . 1,351,211 |. 0 L0 .0
21H040-6A-6 .. [GNMAI1 JUMBO TBA 30Y .... ..09/13/2022 .| ZERO STAGE CAPITAL .... .|..10/18/2022 .|ZERO STAGE CAPITAL ....... |.... 921,895 |.... 0. L0 0.
21H040-6B-4 .. [GNMAI1 JUMBO TBA 30Y .... ..10/18/2022 .| ZERO STAGE CAPITAL .... .|..10/31/2022 . [ ZERO STAGE CAPITAL ....... ..922,422 |.... 0. 0. 0.
21H042-61-2 .. [GNMAI1 JUMBO TBA 30Y .... ..12/14/2022 .| ZERO STAGE CAPITAL .... . |..12/16/2022 . |ZERO STAGE CAPITAL ....... ..989,063 |.... 0. L0 0.
21H042-6A-2 .. [GNMAT1 JUMBO TBA 30Y .... ..09/30/2022 .| ZERO STAGE CAPITAL ... . ..09/30/2022 .| ZERO STAGE CAPITAL ....... |.... ..964,453 |.... 0. 0. 0.
21H042-6B-0 .. [GNMAII JUMBO TBA 30Y .... ..10/12/2022 .| ZERO STAGE CAPITAL .... .|..11/08/2022 .|ZERO STAGE CAPITAL ....... |.... ..473,438 |.... 0. L0 0.
21H042-6C-8 .. [GNMAI1 JUMBO TBA 30Y .... ..11/08/2022 .| ZERO STAGE CAPITAL .... ... 11/14/2022 .| ZERO STAGE CAPITAL ....... |.... 0. 0. 0.
21H050-61-5 .. [GNMAI1 JUMBO TBA 30Y .... ..12/01/2022 .| ZERO STAGE CAPITAL .... ... 12/15/2022 .| ZERO STAGE CAPITAL ....... |.... . . 501,406 |.... 0. L0 0.
21H052-61-1 .. [GNMAI1 JUMBO TBA 30Y .... ..12/16/2022 .| ZERO STAGE CAPITAL .... ..12/16/2022 .| ZERO STAGE CAPITAL ....... . 1,508,828 |....... ,516,352 |......... 1,508,828 |.... 0. 0. 0.
21H052-6C-7 .. [GNMAI1 JUMBO TBA 30Y . .12/16/2022 .| ZERO STAGE CAPITAL . 12/16/2022 . [ ZERO STAGE CAPITAL . 2,000,000 .2,012,617 |....... 2,014,600 |. .. 2,012,617 |. 0 L0 .0
361790-2T-4 .. [GNMA PASSTHRU MA7986 .. ..10/25/2022 .| ZERO STAGE CAPITAL ... ..10/25/2022 .| ZERQ STAGE CAPITAL .......J.... ...966,362 |..........780,033 780,033 |.... 0. 0. .0
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3617911-5C-8 .. | GNMA PASSTHRU MAB043 .. ..08/17/2022 . ZERO STAGE CAPITAL ... ..08/17/2022 . [ VARIOUS ...999,950 |... ..961,700 |.... .. 0. .0 1,302 . ..5.21 .. 1,583
36179-7J-1 .. | GNMA PASSTHRU MA8097 .05/19/2022 . ZERO STAGE CAPITAL . 05/19/2022 .| ZERO STAGE CAPITAL . 0 .0 ..976 |. 729
361790-7K-8 .. | GNMA PASSTHRU MA8098 .06/17/2022 . ZERO STAGE CAPITAL . 06/17/2022 . ZERO STAGE CAPITAL . 0 .0 20,213 . .875
361790-TX-6 .. | GNMA PASSTHRU MA7766 . .01/07/2022 .| ZERO STAGE CAPITAL . 11/20/2022 .| VARIOUS . 0 .0 . (164,282)|. .609
361790-VT-2 .. | GNMA PASSTHRU MA7826 .........cccoiuvviiiens | eeeeens ..01/06/2022 . ZERO STAGE CAPITAL ... . |-.01/18/2022 . [ZERO STAGE CAPITAL ....... |.... 497,637 |.... .. 0. .0 .528
361790-Y8-5 .. | GNMA PASSTHRU MA7935 ........cccveiiiiecis | aeeens ..10/25/2022 . ZERO STAGE CAPITAL ... . |--10/25/2022 . ZERO STAGE CAPITAL ....... .. 35,511 |.... .. 0. .0 . ....48
36179X-BR-6 .. | GNMA PASSTHRU MAB148 .......ccovviiiiiiians | aeeeens ..06/10/2022 . ZERO STAGE CAPITAL ... . |--06/17/2022 . ZERO STAGE CAPITAL ....... .. 0. .0 1,667
36179X-DC-7 .. | GNMA PASSTHRU MAB199 ........ccociiiiieees | aenens ..08/16/2022 . ZERO STAGE CAPITAL ... . |--08/16/2022 . ZERO STAGE CAPITAL ....... .. 0. .0 . ... 1,658
36179X-FF-8 .. | GNMA PASSTHRU MAB266 ............ccoovvreens | eeeeens ..08/02/2022 . [ZERO STAGE CAPITAL ... . |--08/16/2022 . ZERO STAGE CAPITAL ....... .. 0. .0 . . .. 1,944
36179X-FH-4 .. | GNMA PASSTHRU MAB268 ...........cccconeees | aeeens ..09/22/2022 . [ ZERO STAGE CAPITAL ... . |--09/30/2022 . [ ZERO STAGE CAPITAL ....... 485,058 |.... .. 0. .0 . ...(5,664)|.... 1,188
36179X-HV-1 .. | GNMA PASSTHRU MAB344 .......ccvvviiiiiiiis | eeeens ..10/17/2022 . ZERO STAGE CAPITAL ... . |--10/17/2022 .[ZERO STAGE CAPITAL ....... 433,984 |.... .. 0. .0 ... 5,284 ... ... 192
36179X-HII-9 .. | GNMA PASSTHRU MAB345 ........ccceiieiiiis | aeeens ..09/30/2022 . [ ZERO STAGE CAPITAL ... - |- 1170172022 . 456,053 |.... .. 0. .0 . ...(8,025)|.... ...924
36179X-NG-7 .. | GNMA PASSTHRU MAB491 .. oo eeeee | 11/28/2022 .| ZERO STAGE CAPITAL ... .. 12/16/2022 .|ZERQ STAGE CAPITAL . 504,258 |.... .. 0. .01 ... 1,523 ... . .. 1,451
0109999999. Subtotal - Bonds - U.S. Governments 219,516,390 0 73,109 0 0 0 (1,862,272) (1,362,272) 408,152 304,328
135087-H9-8 .. | CANADA GOVT ..eovveeniiiiiiiiiiiiieeeeeiiis [ ..08/31/2022 . [RBC DEXIA ..ooveeiiiiiiiieiiiiis ..10/11/2022 . [RBC DEXIA .oooveviiiiiinees | 10,000,000 |....... 9,829,200 |....... 9,822,790 |......... 9,845,347 |.ooeeiiiiiinnnn 0 foeninnn. 16,147 [oveeeeeins 0 0

135087-K3~7 .. | CANADA GOVT N ..eeveiiieiiiiiieeeiees [ ..03/03/2022 . |RBC DEXIA .... ..03/24/2022 . |RBC DEXIA .... ...2,000,000 |....... 1,927,580 |....... 1,842,810 |......... 1,928,022 |.... .0 .

135087-L8-5 .. | CANADA GOVT .. .02/09/2022 . |RBC DEXIA . ..07/05/2022 . (RBC DEXIA . 7,000,000 ..6,848,870 |. 6,948,959 .0

135087-L9-3 .. | CANADA GOVT .01/06/2022 .RBC DEXIA . ..11/16/2022 . [RBC DEXIA . 2,000,000 .. 1,824,960 |. 1,964,016 .0

135087-M9-2 .. | CANADA GOVT .. . .02/17/2022 .| RBC DEXIA . ..03/11/2022 . (RBC DEXIA . 3,000,000 ....... 2,950,800 [. 2,958,508 |. .0

13509P-EF-6 .. | CANADA HOUSING TRUST ........ccociieneenes [nnnies ..02/10/2022 . |RBC DEXIA .... ..03/04/2022 . |RBC DEXIA .... ...7,000,000 |....... 7,205,380 |....... 7,195,860 |......... 7,200,157 |.... .. (5,228) .0 .

13509P-FX-6 .. | CANADA HOUSING TRUST .. RO [ ..01/25/2022 . |RBC DEXIA ... ..12/06/2022 . |RBC DEXIA .... ...9,000,000 |....... 9,263,680 |....... 8,715,960 |......... 9,242,963 |.... ....(20,717), .0 .

13509P-HD-8 ...| CANADA HOUSING TRUST .. T T, ..08/11/2022 .|RBC DEXIA ... ..12/06/2022 . |RBC DEXIA ... - ].......... 3,000,000 |.......2,754,140 |....... 2,791,320 |......... 2,766,460 |.... ...0]. 0 s 24,860 |........... 24,860 ..45,999 |...
0309999999. Subtotal - Bonds - All Other Governments 43,000,000 41,993,370 42,854,432 0 36,952 0 0 (861,062), (861,062) 276,084

01F020-67-9 .. |UMBS TBA 30YR ......ooveiiiiiiiiiieiiiiiees e ..06/16/2022 . ZERO STAGE CAPITAL ............... ..06/16/2022 . ZERO STAGE CAPITAL ....... |........e. 2,000,000 |....... 1,692,500 |....... 1,692,500 |......... 1,692,500 |..eevvieneennns [V EOSUR 0 fereeeeeiiinns 0 0 fereeeeeeeind0 [ 0 el 0 e 1,444

01F022-68-3 .. | MBS TBA 30YR
01F030-67-8 .. | MBS TBA 30YR
313206-C2-4 ...|FHLMC PC 15Y SB8189 ...
313206-CZ-1 .. | FHLMC PC 15Y SB8188 ...

....... ..07/26/2022 . ZERO STAGE CAPITAL ...
....... ..06/28/2022 . |ZERO STAGE CAPITAL ...
....... ..11/25/2022 . ZERO STAGE CAPITAL ...
....... ..08/24/2022 . ZERO STAGE CAPITAL ...

. |-.07/26/2022 . [ZERO STAGE CAPITAL .......
. |--06/28/2022 . [ZERO STAGE CAPITAL .......
. |--12/20/2022 . [ZERO STAGE CAPITAL .......
. |--09/28/2022 . ZERO STAGE CAPITAL .......

..04/14/2022 . [ZERO STAGE CAPITAL .......

...1,000,000 |...
...3,000,000 |...

...483,865 |...
...499,950 |...

..918,340
.2,768,047

313200-CR-2 ...| FHLMC PC 30Y SDB180 ... ..04/06/2022 . [ZERO STAGE CAPITAL ... . ... 30,337 |...
313200-CZ-4 ...|FHMC PC 30Y SDB188 ... ..10/11/2022 . ZERO STAGE CAPITAL ... . |--10/11/2022 . ZERO STAGE CAPITAL ....... ... 147,929 |...
313200-DH-3 ...| FHLMC PC 30Y SD8204 ... ..10/11/2022 .[ZERO STAGE CAPITAL ... ..10/11/2022 . [ ZERO STAGE CAPITAL ....... eeeeens 2,499,999 ...

313200-DJ-9 ...| FHLMC PC 30Y SD8205
313200-DS-9 ...| FHLMC PC 30Y SD8213
313200-E4-1 .. | FHLMC PC 30Y SDB255
313200-E5-8 .. | FHLMC PC 30Y SD8256
313200-EJ-8 .. | FHLMC PC 30Y SD8237
313200-F2-4 ... FHLMC PC 30Y SD8285 ...
313200-F6-5 .. | FHLMC PC 30Y SD8289 ...
313200-FF-5 .. | FHLMC PC 30Y SDB266 ...
313200-FG-3 .. | FHLMC PC 30Y SDB267 ...
313200-FQ-1 .. | FHLMC PC 30Y SD8275 ...
313200-FS-7 .. |FHLMC PC 30Y SDB277 ...
3133AL-TZ-1 .. | FHLMC PC 30Y QC2368
3133AT-7A-3 .. | FHLMC PC 30Y QC8989
3133AT-XF-3 .. |FHLMC PC 30Y QC8778
3133B1-RZ-6 .. | FHLMC PC 30Y QD4104
313382-30-0 ...| FHLMC PC 30Y QD5307 . .01/04/2022 . ZERO STAGE CAPITAL . 01/20/2022 .| ZERO STAGE CAPITAL . K
313385-D2-5 ...|FHLMC PC 30Y QD7821 ......coooeiniiiiiaeeaes | s ..01/04/2022 . ZERO STAGE CAPITAL ... ... [-.01/20/2022 .| ZERO STAGE CAPITAL ....... . U . .
3133B5-SB-9 ...|FHLMC PC 30Y QD7714 ...ovvvvveeeeiiiiiiaes | e .. 11/28/2022 .| ZERO STAGE CAPITAL ............... .. 11/28/2022 .|ZERO STAGE CAPITAL .......J.............499,999 |..........442,070 |..........424,999 |............ 442,070 |.......coooooo. O fovvninienininsn O e 0

.12/05/2022 . ZERO STAGE CAPITAL .
.04/12/2022 . ZERO STAGE CAPITAL .
.09/09/2022 . ZERO STAGE CAPITAL .
..00/01/2022 . [ ZERO STAGE CAPITAL .
..08/05/2022 . | ZERO STAGE CAPITAL .
..12/06/2022 . [ZERO STAGE CAPITAL ...
.. 11/02/2022 . ZERO STAGE CAPITAL ...
..10/13/2022 . [ZERO STAGE CAPITAL ...
..09/26/2022 . ZERO STAGE CAPITAL ...
..11/08/2022 . ZERO STAGE CAPITAL ...
..11/01/2022 . ZERO STAGE CAPITAL ...
.08/03/2022 . [ ZERO STAGE CAPITAL .
.08/03/2022 . | ZERO STAGE CAPITAL .
.09/02/2022 . [ ZERO STAGE CAPITAL .
.10/11/2022 . ZERO STAGE CAPITAL .

12/05/2022 .| ZERO STAGE CAPITAL .
09/26/2022 . VARIOUS ...
10/06/2022 .| ZERO STAGE CAPITAL .
09/02/2022 . ZERO STAGE CAPITAL .
08/09/2022 .| ZERO STAGE CAPITAL . K
. |--12/06/2022 . [ZERO STAGE CAPITAL .......
. |--11730/2022 . [ ZERO STAGE CAPITAL .......
. |--11/08/2022 . ZERO STAGE CAPITAL .......
. |--09/26/2022 . ZERO STAGE CAPITAL .......
. |- 1172172022 . [ZERO STAGE CAPITAL .......

..11/03/2022 . ZERO STAGE CAPITAL .......
08/03/2022 . ZERO STAGE CAPITAL .
08/03/2022 .| ZERO STAGE CAPITAL .
09/02/2022 . ZERO STAGE CAPITAL .
10/11/2022 .| ZERO STAGE CAPITAL .

999,999

234 ).
... (2,695)|.
...25,781 .

....(3,828)|.
.. (4,141)[.
.62
136 ).
..2,91 [.
.57,146 |.
.(252)].
....(6,814)|.
(17,070)

493,516 |....
.. 110,170 |
..243,967 |.

OO0 0000000000000 OO O OO O O O
OO 000000000 ODOOO OO OO OO O O
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3133B6-L7-3 .. [FHLMC PC 30Y QD8450 ... ..04/06/2022 .| ZERO STAGE CAPITAL .... ..04/14/2022 .| ZERO STAGE CAPITAL ...25,126 ... 25,126 |.... 0. 0. 0. L3
3133BB-G5-2 .. [FHLMC PC 30Y QE2020 .09/07/2022 .| ZERO STAGE CAPITAL . 09/22/2022 .| ZERO STAGE CAPITAL . .. 442,266 |.. 0 L0 .0 417
3133BB-X8-7 .. [FHLMC PC 30Y QE2503 .06/14/2022 .| ZERO STAGE CAPITAL . 06/28/2022 .| ZERO STAGE CAPITAL . ..910,155 |.. 0 L0 .0
3133BB-ZT-9 .. [FHLMC PC 30Y QE2554 .04/05/2022 .| ZERO STAGE CAPITAL . 04/06/2022 .| ZERO STAGE CAPITAL . ,500,000 .1,481,250 |.. 0 L0 .0
3133BC-4Y-0 .. [FHLMC PC 30Y QE3539 ... ..08/16/2022 .| ZERO STAGE CAPITAL ... . |..08/16/2022 .| ZERO STAGE CAPITAL 499,950 |..........475,578 |.......... 475,949 |.... 0. 0. 0.
3133BH-GB-6 .. [FHLMC PC 30Y QE739% ... ..07/15/2022 .| ZERO STAGE CAPITAL .... . |..07/25/2022 .| ZERO STAGE CAPITAL ...500,000 |... ..496,191 |.... 0. 0. 0.
3133BK-P3-7 .. [FHLMC PC 30Y QE9442 ... ..09/20/2022 .| ZERO STAGE CAPITAL .... . ..09/22/2022 .| ZERO STAGE CAPITAL ... 499,99 |... ..429,531 |.... 0. 0. 0.
3133BN-LR-2 ...[FHLMC PC 30Y QF1236 ... ..11/08/2022 .| ZERO STAGE CAPITAL .... ... 11/25/2022 .| ZERO STAGE CAPITAL 499,999 ... 0. 0. 0.
3133BP-GR-3 ...[FHLMC PC 30Y QF2008 ... ..09/07/2022 .| ZERO STAGE CAPITAL ... . |..09/13/2022 .| ZERO STAGE CAPITAL ... 1,000,000 |... ,006,328 |.... 0. 0. 0.
3133BP-M6-2 .. [FHLMC PC 30Y QF2181 ... ..09/28/2022 .| ZERO STAGE CAPITAL ... . |..10/19/2022 .| ZERO STAGE CAPITAL ....... |.... ... 499,99 |... 489,531 |.... 0. 0. 0.
3133KP-FZ-6 .. [FHLMC PC 30Y RA7384 ... ..08/03/2022 .| ZERO STAGE CAPITAL ... . |..08/03/2022 .| ZERO STAGE CAPITAL 624,925 |.... 0. 0. 0.
3140KS-TQ-0 .. [FNMA PASSTHRU BQ6858 .. ..10/25/2022 .| ZERO STAGE CAPITAL .... ..10/26/2022 .| ZERO STAGE CAPITAL 780,937 |.... 0. 0. 0. .
3140KX-ZR-0 .. [FNVA PASSTHRU BRO751 .09/12/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . .. 441,054 |, 0 L0 .0 ..(11,523)|.
3140M4-MG-0 .. [FNMA PASSTHRU BU3058 .. .11/04/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . ..408,193 |. 0 L0 .0 .1,807 |.
3140MA-5F-7 .. [FNMA PASSTHRU BUB945 .. .11/30/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . ..877,412 |. 0 L0 .0
3140ME-GC-4 .. [FNMA PASSTHRU BV1094 .. ..02/08/2022 .| ZERO STAGE CAPITAL .... . |..02/25/2022 .| ZERO STAGE CAPITAL . . 0. 0. 0.
3140MG-32-2 .. [FNMA PASSTHRU BV3515 .. ..01/11/2022 .| ZERO STAGE CAPITAL .... .|..01/11/2022 .|ZERO STAGE CAPITAL ....... 466,514 |... 0. 0. 0.
3140MH-SG-5 .. [FNMA PASSTHRU BV4118 .. ..06/16/2022 .| ZERO STAGE CAPITAL .... .|..06/16/2022 . |ZERO STAGE CAPITAL ....... 1,000,000 |... 0. 0. 0.
3140MK-FU-1 .. [FNMA PASSTHRU BV5578 .. ..09/22/2022 .| ZERO STAGE CAPITAL ... . ..09/30/2022 .| ZERO STAGE CAPITAL ....... |.... ... 2,999,997 |... 0. 0. 0.
3140MK-GO-7 .. [FNMA PASSTHRU BV5623 .. ..11/08/2022 .| ZERO STAGE CAPITAL .... .|..11/08/2022 .|ZERO STAGE CAPITAL ....... |.... ..424, 0. L0 0.
3140MM-BG-2 .. [FNMA PASSTHRU BV7238 .. ..06/24/2022 .| ZERO STAGE CAPITAL ... .|..07/01/2022 . L7734 | 1,405,176 |.... 0. ..361 |.. 0.
3140MM-VY-1 .. [FNMA PASSTHRU BV7830 .. ..09/20/2022 .| ZERO STAGE CAPITAL .... . |..09/22/2022 .| ZERO STAGE CAPITAL .......|............499,999 |..........430,429 |.......... 429,531 |.... 430,429 |.... 0. 0. 0.
3140MM-YS-1 .. [FNMA PASSTHRU BV7920 .. ..10/27/2022 .| ZERO STAGE CAPITAL .... ..11/08/2022 .| ZERO STAGE CAPITAL ....... ..440,547 |.... 443,906 |.... 0. 0. 0.
3140MP-WF-4 .. [FNMA PASSTHRU BV9645 .04/06/2022 .| ZERO STAGE CAPITAL . 04/28/2022 .| ZERO STAGE CAPITAL . 474,219 |. .. 482,344 |. 0 L0 .0
3140MP-WH-0 .. [FNVA PASSTHRU BV9647 .04/06/2022 .| ZERO STAGE CAPITAL . 04/14/2022 .| ZERO STAGE CAPITAL . ..960,709 |. 0 L0 .0
3140MR-LL-9 .. [FNMA PASSTHRU BWO330 .05/06/2022 .| ZERO STAGE CAPITAL . 08/25/2022 . 0 341 |. .0
3140MS-H3-2 ...[FNVA PASSTHRU BW1149 ..09/20/2022 .| ZERO STAGE CAPITAL . 09/22/2022 .| ZERO STAGE CAPITAL . . 0 L0 .0
3140N4-EN-5 .. [FNMA PASSTHRU BX0139 ..11/03/2022 .| ZERO STAGE CAPITAL . 11/03/2022 . [ ZERO STAGE CAPITAL . ..438,062 |.. . 0 L0 .0
3140N5-6P-4 ...[FNMA PASSTHRU BX1777 ...ovvvvnniieiiiiines [ eeenenn .12/02/2022 .| ZERO STAGE CAPITAL .... . |--12/02/2022 .| ZERO STAGE CAPITAL ....... ..489,120 0. 0 0. ....(1,621)|.
3140NS-ER-1 .. [FNMA PASSTHRU BX1043 .. ..10/28/2022 .| ZERO STAGE CAPITAL .... . |..12/05/2022 . ZERO STAGE CAPITAL ....... ..495,155 0. L0 0. ... 11,406 |.
3140N6-UH-3 ...[FNVA PASSTHRU BX2383 .. ..12/02/2022 .| ZERO STAGE CAPITAL .... ... 12/02/2022 .| ZERO STAGE CAPITAL ....... |.... ..489,160 0. 0. 0. ....(1,660)|.
31400B-L9-7 .. [FNMA PASSTHRU CA3951 .. ..01/04/2022 .| ZERO STAGE CAPITAL .... .|..01/20/2022 .| ZERO STAGE CAPITAL ....... |.... ..302, 189 0. L0 0. ....(2,856)|.
3140QM-ER-1 .. [FNVA PASSTHRU CB1943 .. ..01/14/2022 .| ZERO STAGE CAPITAL .... .|..02/07/2022 .| ZERO STAGE CAPITAL ....... |.... . 0. 0. 0. .. (4,805)[.
3140QM-JZ-8 .. [FNMA PASSTHRU CB2079 .. ..10/11/2022 .| ZERO STAGE CAPITAL .... ..10/11/2022 .| ZERO STAGE CAPITAL ....... |.... 161,812 |.......... 0. L0 0.
3140QN-FE-7 .. [FNVA PASSTHRU CB2864 .. .01/11/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . 1,033,485 .1,033,365 |.. 0 L0 .0
3140QP-FN-2 ...[FNMA PASSTHRU CB3772 .. .10/31/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . 999,999 ..911,406 |.. 0 L0 .0
3140Q0-HN-8 ...[FNVA PASSTHRU CB4736 .. .08/17/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . 500,000 ..497,227 |.. 0 L0 .0
3140Q0-VJ-1 .. [FNMA PASSTHRU CB5116 .09/30/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . .2,190,039 |.. 0 L0 .0
3140XF-4U-2 .. [FNVA PASSTHRU FS0834 .12/06/2022 .| ZERO STAGE CAPITAL . .| ZERO STAGE CAPITAL . ..428,005 |.. 0 L0 .0
3140XF-AC-5 .. [FNMA PASSTHRU FS0002 .. ..01/13/2022 .| ZERO STAGE CAPITAL .... . |..02/08/2022 . | VARIOUS .2,057,776 0. L0 0.
3140XF-TC-5 .. [FNMA PASSTHRU FS0546 .. ..09/02/2022 .| ZERO STAGE CAPITAL ... . |..09/02/2022 . [ ZERO STAGE CAPITAL ....... ..827,350 ..864,779 |.... 0. 0. 0.
3140XG-J7-5 .. [FNMA PASSTHRU FS1185 .. ..06/28/2022 .| ZERO STAGE CAPITAL .... . |..07/15/2022 . ZERO STAGE CAPITAL ....... ..475,020 ..482,773 |.... 0. L0 0.
31418E-AP-5 .. [FNVA PASSTHRU MA4513 .. ..09/09/2022 .| ZERO STAGE CAPITAL ... .|..09/21/2022 .| ZERO STAGE CAPITAL ....... |.... ..447,588 |.... 0. 0. 0.
31418E-BS-8 .. [FNMA PASSTHRU MA4548 .. ..01/11/2022 .| ZERO STAGE CAPITAL .... .|..01/11/2022 .| ZERO STAGE CAPITAL ....... |.... 0. L0 0.
31418E-CA-6 .. [FNVA PASSTHRU MA4564 .. ..02/08/2022 .| ZERO STAGE CAPITAL .... . ..02/25/2022 .| ZERO STAGE CAPITAL ....... |.... 0. 0. 0.
31418E-D6-4 .. [FNVA PASSTHRU MA4624 .. ..11/30/2022 .| ZERO STAGE CAPITAL .... ... 12/02/2022 .| ZERO STAGE CAPITAL ....... |.... 438,707 |.... 0. L0 0.
31418E-D7-2 .. [FNVA PASSTHRU MA4625 .. ..03/30/2022 .| ZERO STAGE CAPITAL .... ..04/13/2022 .| ZERO STAGE CAPITAL ....... 498,848 |.... 0. 0. 0.
31418E-E3-0 .. [FNMA PASSTHRU MA4653 .. .11/30/2022 .| ZERO STAGE CAPITAL . 12/02/2022 . [ ZERO STAGE CAPITAL . . ..438,707 |. 0 L0 .0
31418E-HK-9 .. [FNVA PASSTHRU MA4733 .. ..09/13/2022 .| ZERO STAGE CAPITAL ... ..09/21/2022 .| ZERQ STAGE CAPITAL .......|.... ... 1,500,000 |.......1,500,977 |....... 1,479,072 |......... 1,500,977 |.... 0. 0. .0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM 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
CUsSIP 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
31418E-J3-5 .. [FNMA PASSTHRU MA4781 .. ..09/02/2022 .| ZERO STAGE CAPITAL ... ..10/01/2022 .| VARIOUS ..924,516 |.... 2,025 0. ..2,025 |.... 0. . 2,29 |... 1,076
31418E-KK-5 .. [FNVA PASSTHRU MA4797 .12/09/2022 .| ZERO STAGE CAPITAL . 12/19/2022 . [ ZERO STAGE CAPITAL . .0 1,064 .784
31418E-LP-3 .. [FNVA PASSTHRU MA4833 .. .11/28/2022 .| ZERO STAGE CAPITAL . 12/09/2022 . [ ZERO STAGE CAPITAL . .0 778
31418E-LU-2 .. [FNMA PASSTHRU MA4838 .. .09/30/2022 .| ZERO STAGE CAPITAL . 11/03/2022 . [ ZERO STAGE CAPITAL . . .0
31418E-LV-0 .. [FNMA PASSTHRU MA4839 .........ccvvvvvvvvnenn [ eennnnn .. 10/24/2022 .| ZERO STAGE CAPITAL .... . |-.10/26/2022 .| ZERO STAGE CAPITAL ....... . 0.
31418E-LY-4 .. [FNVA PASSTHRU MA4842 .........cccceeeeiieees |oeeenes ..11/21/2022 .| ZERO STAGE CAPITAL ..11/30/2022 .| ZERO STAGE CAPITAL ....... , L343 [ 501,562 | 0 0 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 62,987,114 58,290,622 58,185,619 58,308,474 0 17,853 0
026874-DQ-7 .. [ AMERICAN INTL GROUP ... ..10/31/2022 .| KEYBANC .. 11/02/2022 . |HSBC ...oevvnniiiiiiiiiiinn o ...332,000 |... ..308,713 |.... 0.
06738E-BU-8 .. [ BARCLAYS PLC ..03/09/2022 .| ZERO STAGE CAPITAL . ..08/23/2022 .| ZERO STAGE CAPITAL ....... |.... ...380,000 |... 359,846 |.... 0.
20753Y-CK-6 .. [ CONNECTICUT AVE SEC .......oooeveiiiieiiniins | eenees ..04/04/2022 .| ZERO STAGE CAPITAL .... ..04/29/2022 .| VARIOUS ... .30,000 |... ...30,000 |.... 0.
3137H3-DB-5 ...[FHLMC REMIC SERIES . .03/31/2022 .| ZERO STAGE CAPITAL . 07/25/2022 .| VARIOUS . .0 ..122,663 |. .(12,370)f.. .0
3137H4-1IY-2 .. [FHLMC REMIC SERIES ... oo |eeeenn. [..03/29/2022 .| ZERO STAGE CAPITAL ... ..09/01/2022 .| VARIOUS ... .0 )..........216,519 155,787 |.... ..........(60,742) .0 ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 742,000 1,048,441 977,009 0 (71,442) 0
2509999998. Total - Bonds 338,759,374 321,599,828 319,374,080 321,656,305 0 56,472 0 0 (2,282,220)| (2,282,220), 816,004 472,194
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0
464287-61-4 .. | ISHARES ....evvvvvvieiiiiiiiiiiiiiiiiiiiinnnnnes | ......... 09/14/2022 .|ZERO STAGE CAPITAL ....oovvvveees |t 11/10/2022 .|ZERO STAGE CAPITAL ....... [......... 13,097.000 |....... 3,049,123 |....... 2,043,361 |......... 3,049,123 |....ovvvvnnnnnens [ P [V 0 [\ P [V P (105,762)|........ (105,762)|............ 7,630 |ooeeeeiiiiinnnns 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 3,049,123 2,943,361 3,049,123 0 0 0 0 0 (105,762) (105,762) 7,630 0
46429B-68-9 .. [ ISHARES EDGE MSCI MIN VOL EA .....ovvvvnnn | eeeens ..07/12/2022 .| ZERO STAGE CAPITAL .... . |..12/13/2022 .| ZERO STAGE CAPITAL .......|oeeeees 46,714.000 |.......3,276,911 |....... 2,863,927 |......... 3,276,911 |.... 0. 0. (412,984) ...0
46429B-69-7 .. | ISHARES EDGE MSCI MIN VOL US .........oee [ eevnnnn ..08/12/2022 .| ZERO STAGE CAPITAL .... . |..11/10/2022 .| ZERO STAGE CAPITAL .......|oeeeens 76,687.000 |.......5,880,870 |....... 5,363,553 |......... 5,880,870 |.... L0 0. (517,317) ...0
46432F-33-9 ...[ ISHARES EDGE MSCI USA QUALITY .......oooes | eeeeens ..11/11/2022 .| ZERO STAGE CAPITAL .... . |..12/13/2022 .| ZERO STAGE CAPITAL .......|eeeeeees 25,921.000 |.......3,182,862 |....... 3,060,813 |......... 3,182,862 |.... 0. 0. (122,048) ...0
46432F-37-0 .. | ISHARES EDGE MSCI USA SIZE ........cooees [ eennnnn ..03/14/2022 .| ZERO STAGE CAPITAL .... . |..04/11/2022 .| ZERO STAGE CAPITAL .......|oeeeees 41,848.000 |.......5,572,448 |....... 5,392,991 L0 0. (179,458) ...0
46432F-38-8 .. | ISHARES EDGE MSCI USA VALLE .... ..06/13/2022 .| ZERO STAGE CAPITAL .... ..09/14/2022 .| ZERO STAGE CAPITAL ....... |.... ..52,395.000 |.......5,407,605 |....... 4,854,164 |.... 0. 0. (553,441) ...0
46432F-39-6 ...| ISHARES EDGE MSCI USA MOMENT .01/11/2022 .| ZERO STAGE CAPITAL . 02/08/2022 .| ZERO STAGE CAPITAL . 1,930.000 . 341,666 |.. . 326,618 |. ..341,666 |. 0 .0 . (15,048)]. 0
46435G-40-9 ...| ISHARES EDGE MSCI INTL VALUE .03/14/2022 .| ZERO STAGE CAPITAL . 08/12/2022 .| ZERO STAGE CAPITAL . ..43,717.000 1,151,795 |....... 1,080,585 |. ..1,151,795 |. 0 .0 . (71,210)[. . 0
464356-50-8 .. | ISHARES EDGE MSCI INTL SIZE .... I PR ..08/12/2022 .| ZERO STAGE CAPITAL . ... |..09/14/2022 .| ZERQ STAGE CAPITAL .......|........ 150,148.000 |.......4,154,969 |....... 4,032,515 |......... 4,154,969 |.... . . 0. 0. (122,454) .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 28,969, 126 26,975, 166 28,969, 126 0 0 0 0 0 (1,993,960) (1,993,960) 177,002 0
5989999998. Total - Common Stocks 32,018,249 29,918,527 32,018,249 0 0 0 0 0 (2,099,722) (2,099,722) 184,632 0
5999999999. Total - Preferred and Common Stocks 32,018,249 29,918,527 32,018,249 0 0 0 0 0 (2,099,722) (2,009,722) 184,632 0
6009999999 - Totals 353,618,077 349,292,607 353,674,554 0 56,472 0 0 0 (4,381,942) (4,381,942) 1,000,636 472,194




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

E16
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
CANADA GOVT ...eeeeeeieeeeeeniis e e e e e e e e e e e | .......... | ........... |..09/14/2022 .|RBC DEXIA toreeeieeieee e e eeennes | 09/01/2023 . |eevuunnees 3,949,189 |.eevvuiiiiiiannnns [ 21,469 |.ceeeiiiiiiiinnnns [ [0 4,000,000 |...cevnnns 3,927,720 [.oeeeeennnnn 26,740 [t 0f..... 2.000 |eeeunnnns 3.955 [ ..o MS ool | [ PP 3,288
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 3,949,189 0 21,469 0 0 4,000,000 3,927,720 26,740 0] XXX XXX XXX 0 3,288
0309999999. Total - All Other Government Bonds 3,949,189 0 21,469 0 0 4,000,000 3,927,720 26,740 0of XXX XXX XXX 0 3,288
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 3,949,189 0 21,469 0 0 4,000,000 3,927,720 26,740 0of XXX XXX XXX 0 3,288
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 3,949,189 0 21,469 0 0 4,000,000 3,927,720 26,740 0] XXX XXX XXX 0 3,288
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0] XXX XXX XXX 0 0
7709999999 - Totals 3,949,189 0 21,469 0 0 XXX 3,927,720 26,740 0] XXX XXX XXX 0 3,288

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

Number
1A




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

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

NONE

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

NONE

E18, E19



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Year-end One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point

0c3

March 23 2 YR T-Notes|Bond Portfolio Hedge

T3 oo [ | O 2,000 | .eeiiiiiiiee e Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |[.11/17/2022 .|..... 102.7148 |..... 102.5391 | (945) [ (U IO [N O [0 IO 0 foreiiinns (352).eeeennee (352)eeceeeee 1125 | e [ 2,000
March 23 2 YR T-Notes

T3 oo [ | O 2,000 | .eeiiiiiiiee e Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/18/2022 .|..... 102.5547 |..... 102.5391 | (945) [ (U IO [N O [0 IO 0 foreeeiinnes (K1) R (1)) T 1125 | e [ 2,000
March 23 2 YR T-Notes

TH3 ......... J I IO 2,000 |... Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/21/2022 .|..... 102.4366 |..... 102.5391 [ (945) | O e O et 0 o 0 o205 205 [ 1125 | [ 2,000
March 23 10 YR T-

TYH3 e [ | OO 1,000 [Notes ........ccceeeens Interest .... [.03/22/2023 .|CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/22/2022 .|..... 112.6085 |..... 112.2969 |...oeveeeeens (1,266) [ (U IO [N O [0 IO 0 foreiiinns (312)feeeeenne (312)]-eveeennne 2,200 | eeeeeeiiiieeeen | e 1,000
March 23 2 YR T-Notes

TUH3 oo [ K IO 6,000 [.eeeeeeiiiiiieiieiiinns Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/22/2022 .|..... 102.4051 |..... 102.5391 | (2,836) |- O et 0 e 0 e 0 e 804 ... 804 |...oeeeee 3,375 | weeeeeeiiiieeeen e 2,000
March 23 10 YR T- Bond Portfolio Hedge

TYH3 et J I IO 1,000 |Notes ... o | NA Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/23/2022 .|..... 112.7031 |..... 112.2969 cee (406)]- e (A0B)[-eeeeeeeeeen 2,200 | i [ 1,000
March 23 10 YR T- Bond Portfolio Hedge

TYH3 e [ 2 PR 7,000 [Notes .....cceeeeennnee Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/23/2022 .|..... 112.8828 |..... 112.2969 |...oeveeeens (8,859) [ (U IO [N O [0 IO 0 foeeennne (4,102)|.......... (4,102)|............ 15,400 | evveeeeiiiiiien [ 1,000
March 23 2 YR T-Notes

T3 oo [ [ PP 14,000 | .eeereeiiiiiiiieeiines Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/23/2022 .|..... 102.4027 |..... 102.5391 |...eeeeeeens (6,617) v (U IO [N O [0 IO [N 1,909 |........... 1,909 [..ooeeennne %14 [ DU 2,000
March 23 2 YR T-Notes

T3 oo [ | O 2,000 | .eeiiiiiiiee e Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/23/2022 .|..... 102.4093 |..... 102.5391 | (945) [ (U IO [N O [0 IO 0 foreeeiinnes 259 [ P 1125 | e [ 2,000

March 23 10 YR T-
TYH3 e o 2 [ 2,000 |Notes ......ceeerruunnns
March 23 5 YR T-Notes

Interest .... [.08/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/28/2022 .|..... 113.4375 |..... 112.2969 |............. (2,831) e [V IO 0 foreeaiiiinns [\ IR 0 foeennnn. (2,281) ,000

FVH3 o o 2 | 2,000 | .eeiiiiiiiee e Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/28/2022 .|..... 108.3168 |..... 107.9297 |.eeeveeennns (1,813) [eeeeeiiiiiie (U IO [N O [0 IO 0 foreiiinns (774) ,000
March 23 10 YR T-

TYH3 e [ 2 [, 2,000 |Notes ......coeerruennns Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.11/29/2022 .|..... 112.9844 |..... 112.2969 |...oeveeeenns (2,831) ] (U IO [N O [0 IO 0 foeeeennne (1,375), ,000
March 23 10 YR T-

TYH3 e [ K IO 3,000 |Notes ......ceeereuunns Interest .... [.03/22/2023 .|CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/01/2022 .|..... 114.1406 |..... 112.2969 |...oeveeeens (3,797) [eeeeeeiiiiiene (U IO [N O [0 IO 0 foeeeennne (5,531) ,000
March 23 10 YR T-

TYH3 e o 12 s 12,000 |Notes .....cceeeeennnee Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/02/2022 .|..... 114.2500 |..... 112.2969 |....ooeeeen (15,188) [ (U IO [N O [0 IO 0f...... (23,438) ,000
March 23 10 YR T-

TYH3 e [ | OO 1,000 [Notes ........ccceeeenns Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/02/2022 .|..... 114.5982 |..... 112.2969 |.eevveeeeees (1,266) |- O oot 0 e 0 e 0 e (2,301) ,000
March 23 5 YR T-Notes

FVH3 ......... Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/02/2022 .|..... 109.3828 |..... 107.9297 ....(5,813)[. ,000

FVH3 ......... Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/08/2022 .|..... 109.0938 |..... 107.9297 | (1,813) | O e 0 e 0 e 0 e (2,328) ,000
March 23 10 YR T-

TYH3 e [ L2 IO 8,000 [Notes .....cccoeeeennnee Interest .... [.03/22/2023 .|CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/12/2022 .|..... 113.8125 |..... 112.2969 |....ooeeeen. (10,125) |- (U IO [N O [0 IO 0f...... (12,125) ,000
March 23 10 YR T-

TYH3 e o L3N IO 5,000 |Notes .......occeeunes Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/12/2022 .|..... 113.8281 |..... 112.2969 |...oeveeeenns (6,328) [.cceeiiiinianne (U IO [N O [0 IO 0 foeeeennne (7,656)f.......... (7,686)|............ 11,000 [ oo e 1,000
March 23 5 YR T-Notes

FVH3 oo [ 2 PR 7,000 [eeeeeeeiiiiiieeeeeiinns Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/14/2022 .|..... 109.1250 |..... 107.9297 |.eeeeieeenns (6,344) |- (U IO [N O [0 IO 0 foeeeennne (8,367)|.......... (8,367 10,500 | evveeeeiiiiiien [ 1,000
March 23 5 YR T-Notes

FVHB oo o 18 [ 18,000 | .eveeeeiiiiiiiieeiiines Interest .... [.03/31/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/15/2022 .|..... 109.5600 |..... 107.9297 |..eeevenens (16,313) |- (U IO [N O [0 IO 0 foeennne (29,345)f......... (29,345)|............ 27,000 | .eooeeiiiiiieeeen | e 1,000
March 23 10 YR T-

TYH3 oo o [V 10,000 |Notes ........cc........ Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |.12/20/2022 .|..... 113.4688 |..... 112.2969 |............ (12,685) ... [ PPN 0 [, [\ PP 0f....... (11,718)|........ (11,718)[............ 22,000 | .eooeeiiiiiiiieiin ] 1,000
1539999999. Subtotal - Long Futures - Hedging Other (108,953) 0 0 0 0 (115,078) (115,078) 179,650 XXX XXX
1579999999. Subtotal - Long Futures (108,953) 0 0 0 0 (115,078) (115,078) 179,650 XXX XXX

Bond Portfolio Hedge
USH3 ......... RN ... (1,000)| March 23 US T-Bonds N/A . Interest .... [.08/22/2023 .|CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/15/2022 .|...... 123.4531 |...... 125.3438 .. 2,813 |.. (1,891 (1,891)). ... 4,200

Bo'nd Portfolio He&'g'e
USH3 ..o [ L O (1,000)| March 23 US T-Bonds [ .....ccccoviuviernennns NA .......... Interest .... [.03/22/2023 .[CBT (CME Group) ... LCZ7XYGSLJUHFXXNXDB8 |[.11/16/2022 .|..... 124.3281 |...... 125.3438 |.............. 2,813 [ [ PPN 0 foieiiiiiinnn, [\l PPN 0 ... (1,016)|.......... (1,016)]............. 4,200 | oooiiiiiiiiiiinn ] 1,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1'0c¢3

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Year-end One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Bond Portfolio Hedge
USH3 oo [ [ (7,000)|March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/17/2022 .|..... 126.2031 |...... 125.3438 |............. 19,688 |.....cccvvnnnnnnnee (VN . [N F (V] . [V . 6,016 |........... 6,016 |............ 29,400 | ceeeveriiieeeeeeees e 1,000
[V R A, K (3,000)|March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/18/2022 .|..... 125.6406 |...... 125.3438 |...ccoennnnnn 8,438 |oeeeiiiiiiiiiiiees (VN . [N F (V] . [N F 891
USH3 ......... March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/18/2022 .|..... 125.6563 |...... 125.3438 [ 14,083 | 0 el O e 0 e 0 [ 1,563 |.
March 23 Ultra 10 YR
UXH3 ......... T-Notes ..oooeeeeeennns Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/18/2022 .|..... 118.9219 |..... 118.2813 [..eveevinnnees 4,504 | (VN . [N F (V] . [V . 1,922
[V R F L (4,000)|March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/21/2022 .|..... 125.2656 |...... 125.3438 |............. 11,250 [oeveeiiiiiiiiiiines (VN . [N F (V] . [ F (313)
Bond Portfolio Hedge
USH3 ......... L1 March 23 US T-Bonds | ... .. [N/A. Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/21/2022 .|...... 125.2734 |...... 125.3438 e (T0)].
Bond Portfolio Hedge
USH3 oo [ [ (6,000)|March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/22/2022 .|...... 125.2969 |...... 125.3438 |............. 16,875 [oeveeniiiiiiiinnee (VN . [N F (V] . [ F (281)
USH3 oo [ - (8,000)|March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/22/2022 .|...... 125.3049 |...... 125.3438 |............. 22,500 |oeviiiiiiiiiies (VN . [N F (V] . [ F [E10))] R (K2 5D] T 1[0 I I 1,000
USH3 oo [ - (8,000)|March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/22/2022 .|...... 125.3208 |...... 125.3438 |............. 22,500 |oeviiiiiiiiiies (VN . [N F (V] . [ F (QL1)] A (188)|............ 1[0 I I 1,000
March 23 Ultra 10 YR
(1)< R F Tl (1,000)| T-Notes .........eeeees Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/22/2022 .|..... 118.4609 |..... 118.2813
USH3 oo [ Tl (1,000)|March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/23/2022 .|..... 126.4609 |...... 125.3438
March 23 Ultra 10 YR
(1)< S [ (7,000)| T-Notes .........eeennes Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/23/2022 .|..... 119.0781 |..... 118.2813
March 23 Ultra 10 YR
(1)< S [ (7,000)| T-Notes .........eeennes Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/23/2022 .|..... 119.1079 |..... 118.2813
March 23 Ultra US T-
L1\ R A Tl (1,000)|Bonds ....coeeeeeennnns Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.11/23/2022 .|..... 135.7266 |...... 134.3125
March 23 Ultra 10 YR
1)< S F 16 | (16,000)] T-Notes ............ee. Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.12/02/2022 .|..... 121.5028 |..... 118.2813
USH3 ......... ... (2,000)[March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.12/06/2022 .|...... 120.4375 |...... 125.3438
USH ..o i L3 (4,000)| March 23 US T-Bonds Interest .... |.03/22/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.12/12/2022 .|..... 129.6563 |...... 125.3438
1609999999. Subtotal - Short Futures - Hedging Other 200,125 0 0 0 0 97,380 97,380 322,700 XXX XXX
1649999999. Subtotal - Short Futures 200, 125 0 0 0 0 97,380 97,380 322,700 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 91,172 0 0 0 0 (17,698) (17,698) 502, 350 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 91,172 0 0 0 0 (17,698) (17,698) 502,350 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
P IS =0 S N T R PP PP PPPPPRY 160,000 [.ooeeiiiiiiiiiieiiieeeeeeeeee 0 e 160,000
Total Net Cash Deposits 160,000 0 160,000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

L¢3

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade |Transaction tion Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
December 22 5 YR T-
FVZ2 oo e VAN PO 7,000 |Notes ...ooveeerevnuneeeees Bond Portfolio Hedge .... [N/A ..oovveeiiiiiinnnan Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/14/2022 [........ 109.3984 |.09/21/2022 |........ 108.8359 |.eevvenneeeennes REII (3,938)[...ccvnnnnnn (3,938) s [V [V (R BT 1,000
December 22 5 YR T-
FVZ2 oo e L2 4,000 [Notes ..ceeuuuveeeeennunnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiiinnnnn Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/14/2022 [........ 109.3984 |.09/26/2022 .|........ 106.8594 |..oeveeniaenee Sale [.ooeeeennnnn (10, 156)].......... (10, 156) ,000
December 22 10 YR T-
TYZ2 oo | [T 9,000 [Notes ..eevvuueeeeeennunnnns Bond Portfolio Hedge .... [N/A ..oovveeiiiiiinnnan Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 [........ 114.3906 |.09/23/2022 [........ 112.7500 |oeeeeeeeinnnnns REY I (14,766)|........... (14,766) ,000
December 22 5 YR T-
FVZ2 oo el (T IO 6,000 |Notes ...coeeeeevvnnneeeees Bond Portfolio Hedge .... [N/A ..oovvviiiieinnnan Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 [........ 109.0313 |.09/26/2022 [........ 106.8594 |..oeveeniaenee Sale [.ooeeeennnnn (13,081)].cceeeens (13,081) ,000
December 22 5 YR T-
FVZ2 oo e | I PO 1,000 |Notes ....ccceveuieeeennnnn Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 [........ 109.0313 |.09/28/2022 [........ 108.0012 [o..eeeeeinnennn REII (1,080)]cevvmnnnnes (1,030) ,000
December 22 10 YR T-
TYZ2 oo | LI 5,000 [Notes ..oeeeuveeeeennnnnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 [........ 114.3906 |.10/06/2022 [........ 112.0000 |o..eeeevennnnns Sale [.ooeeeennnnn (11,953)|........... (11,953) ,000

December 22 10 YR T-
..... 8,000 |Notes ....
December 22 5 YR T-

FVZ2 e [ L I O 1,000 [Notes .......cccveeeeeenne Bond Portfolio Hedge ... [N/A ...ooooiiiiniinens Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDB8  [.09/19/2022 .|........ 109.0313 |.10/19/2022 |........ 106.0823 |......ovvennnnne Sale |oeeeeiiinns (2,949)............ (2,949)
December 22 5 YR T-

. |Bond Portfolio Hedge .... [N/A .. Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/19/2022 .|........ 114.3906 |.10/11/2022 [........ 111.4375 |...

... (23,625) ...(23,625)... ,000

,000

FVZ2 ......... ... 13,000 |Notes .... . |Bond Portfolio Hedge .... [N/A .. Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/19/2022 .|........ 109.0313 |.10/20/2022 [........105.8281 |... ... (41,641) ... (41,641)|... ,000
FVZ2 i [l (2 IO 6,000 BZ:ZZWF : Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/19/2022 .|........ 109.0234 [.11/02/2022 .|........ 106.6250 |.......eeeeenn. Sale |.oocennnes (14,391)f........... (14,391) ,000
FVZ2 i [l e 5,000 Bz(t:z:b?..zz nr . |Bond Portfolio Hedge .... [N/A .. Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/19/2022 .|........ 109.0313 |.11/02/2022 [........ 106.6250 |... ... (12,031) ...(12,031)|... 0

TUZ2 oot [ 2 s 4,000 BZ:ZZWF : Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/22/2022 .|........ 102.8164 |.10/12/2022 |........ 1025313 [o.oveeeeenns Sale |ooeeeennnns (1,141 (1,14 0

V72 [ R 10,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/26/2022 .|........ 102.6406 |.10/12/2022 |........ 1025313 [o.oveeeeenns Sale |ooeeeennnns (1,004)]...ccuneens (1,004) e, 0

TUZ2 oot [ 2 s 4,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/27/2022 .|........ 102.6641 |.10/12/2022 |........ 1025313 [o.oveeeeenns Sale |ooeeeiiienns [G1)] (831)] e 0

TUZ2 oot [ 1 [l 2,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/27/2022 .|........ 102.6641 |.11/17/2022 |........ 102.4336 |....oeeennnnnns Sale |ooeeeiiienns (1)) S [C1 )] 0

V72 1 [l 2,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/27/2022 .|........ 102.6641 |.11/18/2022 |........ 102.2695 |......ocennee Sale |ooeeeiiienns [R£:15)) S [R4:15)] 0

V72 1 [l 2,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/27/2022 .|........ 102.6641 |.11/21/2022 |........ 1021500 |......oeennnenee Sale |ooeeeennnns (1,026)|............ (1,026)]-ceevviiiaennns 0

TUZ2 oot [ 1 [l 2,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/27/2022 .|........ 102.6641 | 11/22/2022 |........ 102.1016 |................ Sale |ooeeeennns (1,125)].ees (1A25) [ 0

FVZ2 i [ L R 4,000 BZ:EZWFZZSYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/28/2022 .|........ 106.9922 . 11/02/2022 .|........ 106.6250 |.......ecennnnn. Sale |ooeeeennns (1,469)|............ (1,469)|...ceeeennnnnns 0

FVZ2 i [ L R 4,000 BZ:EZWFZZSYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/29/2022 .|........ 107.6820 |.11/04/2022 [........ 106.1953 |................ Sale |ooeeeennnns (5,947 (5,947).eveeieeiiiens 0

FVZ2 i [ L R 4,000 BZ:EZWFZZSYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/29/2022 .|........ 107.6820 . 11/16/2022 [........ 107.9844 |................ Sale |ooeeeninnnns 1,210 | 1,210 [oeeei, 0

TZ2 i [ L R 4,000 Bz:zzberZZwYRT— Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [.09/30/2022 .|........ 112.5422 [.10/11/2022 |........ 1114375 | Sale |ooeeeennns (4,419)]............ (4,419)[..ceeeennies 0

FVZ2 i [ L R 4,000 BZ:EZWFZZSYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [. 10/04/2022 .|........ 108.5420 |.11/21/2022 |........ 107.4688 |................ Sale |ooeeeennns (4,23)|............ (4,208)ceceiiii. 0

V72 1 [l 2,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [. 10/11/2022 |........ 102.5686 |.11/22/2022 |........ 102.1027 |...eeeeneeenn. Sale |ooeeeiiienns (€17 I (912)]-eiiiees 0

TUZ2 oot [ 2 s 4,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [. 10/11/2022 |........ 102.5586 |.11/22/2022 |........ 102.1016 |................ Sale |ooeeeennns (1,828)|............ [QR:7::)] EO 0

TUZ2 oot [ 1 [l 2,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [. 10/11/2022 |........ 102.5586 |.11/23/2022 |........ 102.0938 |......cceennneee Sale |ooeeeiiienns [CX10)] I (X100 0

TUZ2 oot [ 1 [l 2,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [. 10/11/2022 |........ 102.5586 |.11/23/2022 |........ 102.1071 |....eeneeeee. Sale |ooeeeiiienns (L)) I (1)) E 0

TUZ2 oot [ Y PO 14,000 BZ:EZWFZZZYRT_ ..... Bond Portfolio Hedge .... [N/A ..ol Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDBS  [. 10/11/2022 |........ 102.5586 |.11/23/2022 |........ 102.0938 |.......ccennee Sale |ooeeeennns (6,508)[............ (6,508)]-..cuvviiaaennns 0

December 22 10 YR T-
TZ2 oo [, I PP 1,000 [Notes .........coeeeeennnee Bond Portfolio Hedge ... [N/A ..ocoeoinnnennn.. Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDB8 _ [. 10/12/2022 .|........ 111.2031 |. 10/18/2022 ........ 110.7344 |................ Sale |..ccoiiunnnnnn (469)].......eveee (469)]....cvveeennnnnes 0
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SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
December 22 10 YR T-
TYZ2 oo | | I PO 1,000 |Notes .....oevveuveeeennnnn Bond Portfolio Hedge .... [N/A ..oovveeiiiiiinnnan Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 10/12/2022 [........ 111.2081 |. 11/14/2022 |........ 112.0781 oo REY I 875 |eeeeeeeeeens 875 [ [V [V (R BT 1,000
December 22 10 YR T-
TYZ2 oo | | I PO 1,000 |Notes ....ccovveueeerennnn Bond Portfolio Hedge .... [N/A ..oovvviiiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 10/12/2022 [........ 111.2081 |. 11/17/2022 f........ 113.2031 ,000
December 22 10 YR T-
TYZ2 oo | | I PO 1,000 |Notes .....oevveuveeeennnnn Bond Portfolio Hedge .... [N/A ..oovveeiiiiiinnnan Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 10/12/2022 [........ 111.2031 |. 11/18/2022 f........ 112.6250 ,000
December 22 10 YR T-
TYZ2 oo | | I PO 1,000 |Notes ....ccevvuuveeeennnnn Bond Portfolio Hedge .... [N/A ..oovvviiiieinnnan Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 10/12/2022 [........ 111.2081 |. 11/18/2022 [........ 112.6250 ,000
December 22 10 YR T-
TYZ2 oo | I 3,000 [Notes ..oevvuuveeeeennnnnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/12/2022 [........ 111.2081 |. 11/21/2022 |........ 112.4219 ,000
December 22 10 YR T-
TYZ2 oo | P 2,000 [Notes ..eevvuureeeeennnnnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 10/12/2022 [........ 111.2081 |. 11/21/2022 |........ 112.2969 ,000
December 22 10 YR T-
TYZ2 o i el 2,000 [Notes .... .|Bond Portfolio Hedge .... [N/A . Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/12/2022 [........ 111.2031 [. 11/21/2022 |........ 112.2969 |... ,000
December 22 10 YR T-
TYZ2 oo | LI 5,000 [Notes ..oeeeuveeeeennnnnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 10/14/2022 [........ 111.5000 . 11/21/2022 .|........ 112.4219 ,000
December 22 10 YR T-
TYZ2 oo e s 1,000 |Notes .... .|Bond Portfolio Hedge .... [N/A . Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 10/14/2022 [........ 111.5000 . 11/22/2022 .|........ 112.3125 |... ,000
December 2
FVZ2 oo e [ 3,000 [Notes Bond Portfolio Hedge .... [IN/A .ooovrviiiiiinnnan Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/26/2022 [........ 106.7969 |. 11/21/2022 [........ 107.4688 ,000
December 22 10 YR T-
TYZ2 oo e s 1,000 |Notes .... .|Bond Portfolio Hedge .... [N/A . Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/26/2022 [........ 110.7969 |. 11/22/2022 |........ 112.3125 |... ,000
December 2
TYZ2 oo | I 3,000 [Notes Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/26/2022 .[........ 110.7969 |. 11/22/2022 |........ 112.3125 ,000
December 22 5 YR T-
FVZ2 oo e t- T PO 8,000 |Notes ...coveeeeevnuneeeees Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/26/2022 .[........ 106.7969 |. 11/23/2022 [........ 107.6875 ,000
December 22 5 YR T-
FVZ2 oo e | I PO 1,000 |Notes ....ccevveuveeeennnns Bond Portfolio Hedge .... [IN/A .ooovrviiiiiinnnan Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/26/2022 [........ 106.7969 |. 11/23/2022 [........ 107.7357 ,000
December 22 10 YR T-
TYZ2 oo | P 2,000 [Notes ..eevvuureereennnnnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/31/2022 [........ 110.7603 . 11/22/2022 .|........ 112.3125 ,000
December 22 10 YR T-
TYZ2 oo | P 2,000 [Notes ..eevvuureeeeennnnnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/31/2022 [........ 110.7603 . 11/22/2022 .|........ 112.3125 ,000
December 22 10 YR T-
TYZ2 e | LI 5,000 [Notes ..oeeeuveeeeennnnnnns Bond Portfolio Hedge .... [N/A ..oovvviiiiiinnnnn Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/31/2022 [........ 110.7603 . 11/23/2022 .|........ 112.6094 ,000
December 22 10 YR T-
TYZ2 e | P 2,000 [Notes ..eevvuureeeeennnnnnns Bond Portfolio Hedge .... [IN/A .ooovrviiiiiinnnan Interest .... [.12/20/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.10/31/2022 [........ 110.7603 . 11/23/2022 .|........ 112.6094 ,000
December 22 5 YR T-
FVZ2 oo e L2 4,000 [Notes ..ceeeueveeeeennnnnnns Bond Portfolio Hedge .... Interest .... [.12/30/2022 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/15/2022 [........ 108.0703 [.11/15/2022 .|........ 107.9844 ,000
..... 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .| CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 [.11/17/2022 .|........ 113.4766 |.11/30/2022 .|........ 112.7500 |... 0 .. 0 ,000
..... 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 [.11/18/2022 .|........ 112.8984 |.11/30/2022 .|........ 112.7500 |... 0. .. 0 ,000
..... 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .| CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 [.11/18/2022 .|........ 112.8984 . 11/30/2022 .|........ 112.7500 |... 0 .0 ,000
..... 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 |[.11/21/2022 .|........ 112.5545 |. 11/30/2022 .|. 0. .. 0 ,000
..... 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 [.11/21/2022 .|........ 112.5619 |. 12/05/2022 .|. 0 .. 0 ,000
..1,000 [March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |. 11/21/2022 .|. . 112.5545 |. 12/05/2022 L0 0 ,000
..... 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |. 11/21/2022 [........ 112.5619 |. 12/06/2022 .| L0 .0 ,000
December 22 5 YR T-
FVZ2 oo o2 s 2,000 [Notes ......covvvrevvuunnnns Bond Portfolio Hedge .... Interest .... |.12/30/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/22/2022 [........ 107.6094 |. 11/23/2022 [........ 107.6875 0 0 ,000
December 22 5 YR T-
A e 1,000 [Notes .... .... |Bond Portfolio Hedge .... Interest .... [.12/30/2022 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |. 11/22/2022 . 107.6094 |. 11/25/2022 . ..107.8594 |... 0 .0 .1,000
3 ..3,000 [March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |. 11/22/2022 .|. . 112.6043 |. 12/06/2022 .. 114.0781 L0 0 ,000
[ T 3,000 [March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... |.03/22/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/22/2022 [........ 112.5938 |.12/07/2022 .|........ 114.8281 |... 0 .0 ,000
JTR I O 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... [.03/22/2023 .|CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/22/2022 [........ 112.6085 |. 12/07/2022 .|. 0. .. 0 ,000
A e 1,000 |March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... |.03/22/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/22/2022 [........ 112.6043 | 12/07/2022 .|. 0 .. 0 ,000
PN N O 4,000 [March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... [.03/31/2023 .| CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/23/2022 [........ 108.0517 [.12/16/2022 .|. 0. .. 0 ,000
L O 5,000 [March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... |.03/31/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/23/2022 .[........ 108.0517 . 12/19/2022 .|. 0 .. 0 ,000
PN N O 4,000 [March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... [.03/31/2023 .| CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |. 11/23/2022 [........ 108.0547 |. 12/20/2022 .|. 0. .. 0 ,000
A e 4,000 [March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... |.03/31/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 ). 11/23/2022 [........ 108.0547 |. 12/29/2022 .|. 0. .0 ,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
FVH3 [ R 4,000 |March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... |.03/31/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDB8  |. 11/23/2022 . . 12/29/2022 .|........108.0781 |... .. 0. .0 ..1,000
FVH3 [ I R 1,000 [March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... |.03/31/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDB8  |. 11/25/2022 . . 12/29/2022 .|........108.0781 |... .. 0. .0 ..1,000
FVH3 [ I R 1,000 [March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... |.03/31/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXDB8  |. 11/28/2022 . . 12/29/2022 .|........108.0781 |... .. 0. ... 0 ..1,000
FVH3 1 ..1,000 [March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... |.03/31/2023 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |.11/28/2022 .|. . 12/29/2022 L0 | 0 1,000
TYH3 1 ..1,000 [March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... |.03/22/2023 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |. 11/29/2022 .|. . 11/29/2022 L0 0 1,000
TYHS .. 6 ..6,000 [March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... |.03/22/2023 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |. 12/02/2022 .|. . . 12/02/2022 L0 | 0 1,000
TYHS ... . [ AP 4,000 [March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... |.03/22/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 |. 12/07/2022 .|........ 114.0938 |. 12/07/2022 .. 0. .0 ..1,000
1539999999. Subtotal - Long Futures - Hedging Other (87,285) (87,285) 0 0 XXX
1579999999. Subtotal - Long Futures (87,285) (87,285) 0 0 XXX
December 22 Ultra US T-
WNZ2 oo v [ (1,000)|Bonds ...ooeeeiiiiiiiiiennn Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/14/2022 .|........ 143.1250 [. 11/21/2022 [........ 133.6563 |......ceeenenn ST RN 9,469 |............. 9,469 [.ovvviniiiiinnnn [V 0
December 22 Ultra US T-
.. (1,000) . |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/15/2022 .|........ 143.2013 (. 11/23/2022 |. ....8,041 L0 .0
.. (5,000) Bond Portfolio Hedge .... Interest .... |.12/20/2022 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |.09/16/2022 .|........ 114.7188 (.09/19/2022 .|. ....1,641 .. 0. ... 0
(1,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|. . 130.5625 |. 11/15/2022 .6,906 |.. L0 | 0
(1,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|. . 130.5625 |.11/16/2022 .6,031 [.. L0 0
... (3,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 |. 11/17/2022 .|. ...12,469 .. 0. .0
... (4,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 |. 11/17/2022 .|. .. 0. ... 0
.. (5,000)|December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 |. 11/18/2022 [........ . , . 0. .0
(3,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 |. 11/18/2022 [........ 125.8438 |.....ceeees Sale |..oooeeeennnn 14,156 [V 0
December 22 Ultra 10 YR
(3,000)| T-Notes .......ocevvrrenns Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 121.6239 [.11/18/2022 [........ 118.8594 |................ BTN RN 8,204 1............ 8,294 [ouviiiiiiiinnne [V 0
... (1,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 . 11/21/2022 .|. .. 0. .0
... (4,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 . 11/21/2022 .|. .. 0. ... 0
... (7,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 . 11/22/2022 .|. .. 0. .0
.. (6,000)[December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 130.5625 . 11/22/2022 .|. 0. .0
December 22 Ultra 10 YR
.. (1,000)[ T-Notes .... . |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 121.6239 (. 11/22/2022 .|.
December 22
(7,000)| T-Notes ........cccvvennnns Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/19/2022 .|........ 121.6239 [. 11/23/2022 [........ 119.0038 |................ Sale |..ooeeeeennn 17,711 [ 7,711 e [V 0
December 22 Ultra 10 YR
(7,000)| T-Notes ... ... |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88 . 09/19/2022 .|. . 121.6239 |. 11/23/2022 .. 119.0938 L0 0
(1,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .| CBT (CME Group) LCZ7XYGSLJUHFXXNXD88  |.09/20/2022 .|. . 120.8438 |. 11/22/2022 .. 125.4688 L0 0
.. (1,000) [ December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/20/2022 .|........ 129.8438 |.11/22/2022 .[........ 125.4688 |... 0. .0
(3,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.09/27/2022 .|........ 126.8983 |. 11/22/2022 |........ 125.4688 [V P, 0
December 22 10 YR T-
{772 FON ( ) B R (12,000)| Notes ..........eevvveennns Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 . 10/11/2022 .|........ 111.4375 |.10/12/2022 |........ 111.2031 [V P, 0
Usz2 ......... ... (2,000) | December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 . 10/19/2022 .|........ 122.4375 (. 11/22/2022 |. .. 0. ... 0
Usz2 ......... ... (2,000)|December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.11/03/2022 .|........ 120.4063 |. 11/22/2022 .|. .. 0. .0
Usz2 ......... ... (1,000)| December 22 US T-Bonds |Bond Portfolio Hedge .... Interest .... |.12/20/2022 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 | 11/07/2022 .|........ 119.889% |. 11/23/2022 .| .. 0. ... 0
TYHS ...l . K ... (3,000)[March 23 10 YR T-Notes |Bond Portfolio Hedge .... Interest .... |.03/22/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88  |.11/30/2022 .|........ 112.7500 |. 11/30/2022 .|. . . 0. .0
FVHS v i, [0 P (4,000){March 23 5 YR T-Notes . |Bond Portfolio Hedge .... Interest .... |.03/31/2023 .[CBT (CME Group) ........ LCZ7XYGSLJUHFXXNXD88 |. 12/20/2022 .|........ 108.7266 |. 12/20/2022 |........ 108.7969 [ oy 0
1609999999. Subtotal - Short Futures - Hedging Other 227,793 227,793 0 0
1649999999. Subtotal - Short Futures 227,793 227,793 0 0
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0
1709999999. Subtotal - Hedging Other 140,508 140,508 0 0
1719999999. Subtotal - Replication 0 0 0 0
1729999999. Subtotal - Income Generation 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
1739999999. Subtotal - Other 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX XXX
1759999999 - Totals 140,508 140,508 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s)
(b) I Code I Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 219, 188 (136, 365) 219, 188 502,350 502,350

0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

219,188

(136, 365)

219,188

502,350

502,350

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64
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Collateral Pledged by Reporting Entity

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

31418D-YC-0 ........

.......................... 356,099

524,000

316,928 |...

.04/01/2051 ...

356,009

524,000

0199999999 - Total 316,928 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Identid Fair Value Par Value Value Date (1, V or IV)

0299999999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

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

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

Code

Rate of

Intere

st

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received During

Year

5
Amount of Interest
Accrued December 31
of Current Year

Balance

Depository
... HARTFORD, CT

BANK OF AMERICA (OPERATING)

............ (1,491,192) ..

BANK OF AMERICA (CDR CLAIMS) .. HARTFORD, CT .. . (10,177,092) |.. XXX.
JP MORGAN CHASE .............. ... NEW YORK, NY ..... . 131,657,112 |.. XXX,
ROYAL BANK (RES ACCT) . TORONTO, ON, CAN ... (1,457 ,648)|..XXX.
ROYAL BANK (USD) ....coovevvveeviveieiinieccnieicnee TORONTO, ON, CAN .o | e forrreee 40078 | 97,800 [ 0 e 8,673,403 [..XXX.
ROYAL BANK (LOSS PAY) 36,978,015 [..XXX.
RBC INVESTOR SERVICES .......ccooeveeeeneeeeneee. TORONTO, ON, CAN L.oovviiiiiiiiiiniiieniees | eveveeess o 4078 [ 66,381 | 0 e 3,684,094 [ XXX.
0199998 Deposits in ... 2 depositories which do not exceed the

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

depositories XXX XXX 0 0 (16,691)[ XXX
0199999. Totals - Open Depositories XXX XXX 2,780,067 150,000 167,850,001 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

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

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 2,780,067 150,000 167,850,001 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 | XXX

167,850,001

0599999 Total - Cash XXX . XXX 2,780,067 150,000
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....... 182,929,712 4. i 235,585, 747 7. 214,982,950 10.  October.......[-ccccevviieenns 211,448,935
2. February...|.oonn. 182,271,935 5. 158,078,457 8. 198,728,880 11. November...|...ccccceoeuens 143,981,951
3. March 227,779,388 6. 187,368,577 9. September 211,301,261 12. December 167,850,000

E27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

Schedule E - Part 2 - Cash Equivalents Owned

NONE

E28



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE AFFILIATED FM INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccoooeiiiiiiiiiiicicee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada .......cccoveiiiiiiiiiees
New Hampshire
New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

......... (U R |
......... (O O |
......... (U R |
......... (O O |

......................... (O O |
............ 3,274,701 |............2,903,340
......................... (O O |
......................... (U R |

................. 51,489 |.................45,650
......................... (O O |
......................... (U R |
......................... (O O |

......................... (O O |
......................... (U R |
......................... (O O |
......................... (U R |

Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 ol 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 3,274,701 2,903,340 2,121,348 1,880,780

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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