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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY 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. GOVEIMMENLS .....cevvriiiecieieisirecsie et e 89,325,812 |............. 2.431 ... 89,325,812 [ [ 89,325,812 |............. 2.435
1.02 All Other GOVEIMMENLS ..........ovvveveeeeeeeeiiieeeteteeeiee et e 14,044,203 |............. 0.382........ 14,044,203 |...coovs [ 14,044,203 |............. 0.383
1.03 U.S. states, territories and possessions, etc. guaranteed 79,137,665 |............. 2.153 |........ 79,137,665 79,137,665
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...ttt e 80,543,589 |............ 2,192 |........ 80,543,589 |.....ooovecees [ 80,543,589
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t s e e nseeeeenend ..1,008,989,491 |............ 27.4551..1,008,989,491 |....cooiviine ..1,008,989,491 |........... 27.502
1.06 Industrial and MISCEllANEOUS ...........c.cooveueueeeeeeeeceeeeeeeeeeeeeee e .. 1,283,472,461 |............ 34.924 .. 1,283,472,461 ..o .. 1,283,472,461 |........... 34.983
1.07 Hybrid securities ............. I 12,874,199 |............. 0.350 |....... 12,874,199 | o 12,874,199 |............. 0.351
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [ oo oo
1.09 SVO identified funds ..........cccooeiviiciiiciiiiniiiiiiiiieiieieeseenee e e 000000 | e
1.10 Unaffiliated bank loans 7,953,071 ...
1.11 Unaffiliated certificates of deposit ...........cccocvveviienieniiiiiiiiieieeiese e oo 00000 o e o
1.12 Total long-termM DONAS ........c.cvececeeieeeiecceceeee e .. 2,576,340,491 ..2,576,340,491 | .. 2,576,340,491
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccoeoeevevevevereveveeeenes o 16,452,615 |............. 0.448 |....... 16,452,615 | [ 16,452,615 |............. 0.448
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred StOCKS .........cciieieieieiciereeeeceeeeeeisieie e e 16,452,615 |............. 0.448 |....... 16,452,615 | [ 16,452,615 |............. 0.448
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) .................o..foreeecns 28,652 |............. 0.001 [ 28,652 [ [ 28,652 |............ 0.001
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvveeeciensfrvennne 5,857,144 |............. 0.159 |........ 5,857,144 | | 5,857,144 |............ 0.160
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccoevrnenicncncn oo 727,424,161 |............ 19.793 |...... 721,170,870 [ foeene 721,170,870 |........... 19.657
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON STOCKS ....evveeerceeeeerirenenceeeeeresesesseeaeeseseesseseessesenseeeseenes e 733,309,957 |............ 19.953 |...... 727,056,666 |........ococveeeres [ 727,056,666 |........... 19.817
4. Mortgage loans (Schedule B):
4.01 Farm mMOMQages .......cooeerueeieerieeieeieeie et see e seesseeseeseesneesneesneenneens|oeeee 190, 140,000 [0 4,289 [1..0106,146,690 | [
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e 128 |......188,408,042 | [
4.04 Mezzanine real eState 08NS ..........c.cceurririereinceeneeseeersene e [ 0.000 [..eeveeererieeieins e oo
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccoerrnecnnrnieeesseneseseeeeesesesessseses e (20,632,970)|............ (0.561)]...... (20,632,970)].....ccccmeeeeerncns fernee (20,632,970)|........... (0.562)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccoevvviieerverinseeeeieeenens oo 4,738,359 |............. 0.129 |......... 4,738,359 |- oo 4,738,359 |............. 0.129
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveveeeeeeeeeeeeee e 146,187 | 0.004 |............. 146,187 | o 146,187 |............. 0.004
6.04 Total cash, cash equivalents and short-term investments .....................[...... (15,748,424)|............ (0.429)|...... (15,748,424 ). e (15,748,424)|........... (0.429)
7. CONACLIOBNS ...ttt n s [ee e eeeeeeeneneene [ereneneneneas 0.000 [-eeeeeereeeeerenreieies frreeeernrirreenns [ e 0.000
8.  Derivatives (SChedUIE DB) .........ccceuiiiiiieieieieieieeeseeeieiesee e oo eeeieieeene [oeeeeeeenenns 0.000 [.eeeeeeererreeeieins e [ e 0.000
9. Other invested assets (SChedule BA) ..............cceueuiieieeeeeiieieieeeeeee e feeeenene 19,777,325 | 0.538 |........ 19,777,325 [ [ 19,777,325 |............. 0.539
10.  ReCEIVaDIES fOr SECUMHIES ........c.vviiiieiiiciiieiieees e e 359,076 |............. 0.010 [.ccevueee 359,076 |....ceoeceeieicns o 359,076 |............. 0.010
11.  Securities Lending (Schedule DL, Part 1)...........c.cceirieieieieieieceeeeeeeeeenes e foeeeeeenes 0.000 [overerereiece
12.  Other invested assets (Page 2, LiNe 11) ....cccovieueueeeieiieeieeeieeeeiee e 0.000
13. Total invested assets 3,675,096,378 100.000 | 3,668,843,087 3,668,843,087 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1.  Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ........c.iiuiiiitiitiiti ittt bbbt bbb b bbb E b b E £ E e E b E e E e b e E bR e e b e b e bt eb et 2o emeeneese e e e e e e e e e e e neeneens
2. Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........ciiiiiiiiii ittt bbbt bbbttt nb e aR e e e e e b e sbesreeaesaearesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..o ettt e e e e e e e e st e eaeeaae oeabeeabeeabe et e et e st e e Reeabeeas eeesseeseeaseeaaeeseeaeeaeeaaean

3. Current year change in encumbrances:

B ] = S =T i TR o1 10 o e OO PRRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..o b bbbt beh s b b e 4o b e se b e e b e b e b e e b se e b e b e s b e b e saebe S8 HE SRS AR SR L e R oA L e b e R e e b e R e e b e b et ebesebese s st
4. Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... s ... g ... B ... ... EE e ... ..ot sesseeeeebeenbeenbeanbeeabeanbean B2eeReeeaseeas e s e e e e et e e e are s
5. Deduct amounts received on disposals, Part 3, CHllls 15 ... ... N . B B Bl o e

6. Total foreign exchange change in book/adjusted

6.1 Totals, Part 1, Column 15 ..o ... N ... - B N B
6.2 Totals, Part 3, COIUMN 13 ..o e L s
7. Deduct current year’s other than temporary impairment recognized:
A B )= S =T i TR o 10 1o e P PRRTRPNS
7.2 TOtals, Part 3, COIUMN T0 ...t bbbt b bt bbb b e se b e e b e e b e b e e e b e s e b b e e b e b e saebe S04 H SRS AR SR LA b e R b e b e R e e b e b e e b e b e et ebesebese s ae et
8. Deduct current year's depreciation:
8.1 TOtals, Part 1, COIUMN 11 ..o b bbb bbb e b e b e bbbt e bbb b e s b b saebs SR8 e R oA e e b e s b s bbbt
LA o] = R =T G T o 10 oo T O OO
9. Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+6-T-8) .........ccuiiiiiiiiiiitiii ettt bbbt bbbt bbbt e e e e e e e e e e e e e e e eeenes
O B T=Yo [FTe: o] e=T W ToT 0 F=Te (4411 C=Yo [R=Ta o TU T OO TERRTRERRPRRY
11.  Statement value at end of current period (Line 9 MINUS LINE T0) .......ouiiuiiiiiiiiiiiiieie sttt bbbt b bbb bbb bt E b E b b e bt bt e b e bbb Semeememneeas e e ens e e eneee e e enen

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT .......c.oviirieveueuereieeirieie ettt s e e eses seseeeenenenan 283,202,130
2. Cost of acquired:

2.1 Actual cost at time of acquiSItion (PArt 2, COIUMN 7) .........viuiuiueueieieiiiisisieteteies ettt et tesese et se s be st s ese e sessesesesesesesessssssesseneressananas 82,843,620

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.cciiiieieeeeeeceeece ettt eseas seebebebeeeae e e nees 312,500 ..o 83,156, 120
3. Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbb e bbb e e b e e b e E oo beh e e E b e b e b e s e e b e ee b e e be A0S E SR e A E e R e e L e R E R b b et b e s eabesesesetes ettt
4. ACCIUAI OF QISCOUNL «.....eeveeececeet ettt et caete e e eeesesaeteseseessaeaetesesessssseesesesessssseesesasassesesesasassesssesetesasaesssseesesassesssetesesaseesssetesesasensssneesesesensssntessesensssnsesas feeses et et et secsebetes 84,074
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9 ............... PN

5.2 TOLaIS, PArt 3, COIUMN B ........ocuiiiiiiiitiiiiite ittt ettt ettt ettt et e et e e b e st e s b e e beebeebe et e e beebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebe €4 E e SE e £EeeEeeEeeReeeeseeseesreaaes oesessessesaesaessesseeananananns

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..ottt h e bt e bt e bt e bt e e et ea et ea e e oh e e 4R e e eb e e ke e bt e a bt ea bt em bt ea e e eR e e ehe e ebeeeb e e ke anbeen Soeenbeesseanteansenaseaaseseernes
Deduct amounts received on disposals, Part 3, Column 15 ...........c.ccceevevevvirennnn. .21,836,984

Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........iiiiiiiiiiii et et sbe e sae e et e et eaaeenn e

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

10. Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbbt bbb bbb e e b e e b b bt ebebees e R e S e R e b e b e b b et ene s

L0 e = o Ty A O o] (0] o T T OO
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeurueriiriiririeiereieeeeees ceeeeeeeeeaenas 344,605,340
R o) e= I U= ol g T (o= g o RPN
13, SUBLOLAIL (LINE 11 PIUS 12) .ottt ettt ettt ettt s et et e s s e st st s e s e s e s e s e s e e et s e s e s e s e s e s e s s s s e s e s e se s e s e e s s e s e s e s ese s e s e e s s et e s esese e e st esesesesen Sesnessesaennn 344,605,340
[ R D T=o [WTe: o] e=1 W (o] 0 E=Te [4a 11 C=To IR0 T TU o RPN
15. Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .....ccvoiiiiiiieueieuiiiiisisisieie ettt se st sse s s s eseeeesaenan 344,605,340
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

© ® N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiuiiriririeteteteteses ettt tese sttt st ss ettt esese e sessesesesesesesese s s s s e sesesesesese st ss s e s ebebesesene e <eeseesanenenanas 19,152,926
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt b e be R e b e s ae et e saeetestesbesaeebeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ittt b e e e et e aae eeaheeabeesb e e abe s et e e be et e abes  heesteesteesteaaeeeseeaaeenseenes
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10T T e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt b bbb e b e b e e b e b et e b e bt e b e b s b e b e se e b e ed e b e e be A0S E SRS AR e R e e L oA e b e b et e b et b e s eabeseeeseees et
FaXeTe (U= o) e F=TotoTU o | OO
Unrealized valuation increase (decrease):

5.1 TOtals, PArt 1, COIUMN 13 ..ottt ee ettt e e sa et e s s e ssaeseseseseesesesesesesensseetesesessnsssesesasesnsnsetesesensnsssesesasansnsnaesasebebebeentatesbetana 624,401

LR e R = Ty T ) [V T4 Vo T IO OSSOSO 624,401
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ...ttt b e b e bt e bt e bt e a et o2 et ea e e sh e e £h e e eb £ e Ee e bt e a bt em bt ea et ea e e eR e e eheeebeeebe e beenbeen Aoeemteeseeeateaaseessenaensenrnes
Deduct amounts received on diSPoSalSs, Part 3, COIUMN 16 .........iiiiiiiiiiieie ettt ste e s te e be e te e bt ebesssesseesbeesheeabe e beesbeeabeaaseeaseessesseeebeesbeesbeesbeen Seseesaeesseessesaaeesaesaeesnaeans
[DI=Ye (W1 f=Toqlo) g (V4= Y iTo o W)l o] 4=Ta g 1T g g T=Ta o We =T o] (=Y or - o] o OO
Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T TR o1 10 1o e I AP

9.2 TOtalS, Part 3, COIUMN T4 ...t bbb b bbb b e e b e e b e b4 b e b s e b b e e b e b e s b e b e ee b e e ke A0S E SR e A E e R e e b e R e e b e b e b e b et e b e s Seabeseasesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb e bt bbb b s bbb b e e b e b e b s b bt as e R e S e R e b e b e b e bbb s

L0 e = o Ty 0 A o] [0 o T o W B OO
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......cceceiriririririiiereieriiisesisie ettt sese e e s ssesebesesasee s 2eeeesessesaenens 19,777,327
[DI=Ye [0 o) =T o o E=Te (g g 11 C=To IR= 10 Lo 0L PO

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ciiiiiiiiiiiieieieiiii et sisiste ettt st a e bt esese e ss s ss b e b e b es e e e e s s esebebesesesens Sesessanananeanas 19,777,327

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovurueueueieeeeececteteteeeeeeeete et esesssssae e sesesssasaesesesesssseesesesesessssesesesesensssesesesesansssntesesessnananen seesesesinas 3,537,678,283
Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7 ............ccucuiiiiuiiiteeeiteteeteteete e et ete et et et et eae et eae et ese st eae st ese st ese et es e s etessatessasesessese st ese st ebe s ebeasesessabensssensssseneesenneneneas 501,130,818
ACCTUAL OF QISCOUNL ..ottt eae e eee e e e e eea e e e e ee e e e ena e e enaesens e e ensesensesenseeensesensesenseeensesenseeenaesenseeensseensssenseeansseensseansnaansnsansseansnannen 4,368,908

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 ...(20,020,948)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt (2,307,431)
4.3. Part 2, SECHON 2, COIUMN 13 ...ttt s s s s s e s s s s e s s s e eninen ..5,132,265
4.4, Pt 4, COIUMN 11 Lottt ee e eb et E e eh e E b8 E e 8o E £ E b6 b bbb bt E bbb bt bbbt (1,870,292) .....ocec..... (19,066,406)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiiiiiieicecee e eece ettt eeeeseete et eseesseteteseseessastetesesesssseaesesesensssssesesasenssessesasesassssesasessssnsnsnsesasasansnas fesssassesesns (3,788,101)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiieuiieeeeeieeeteeeeee ettt e se st e s et esseseseesesenseseaseeeseeesennene 678,581,969
DedUCt aMOTHZAtION OF PIEMIUM ...........oeeceeeeieecececeee et eeeceaetete s s s aeaeseses s sssaeseses s s ssseseses s s ssaeses s s ssasseses s s ssssseses s asssasssses s s asanses et s ssassnsesas s sssssnsesnsnas sestsesesesesnas 16,012,936

Total foreign exchange change in book/adjusted carrying value:

S ==V G TR 7o [¥T o o e S PPN

8.2. Part 2, SECHON 1, COIUMN T ...ttt b bbb e bbb eb et e e e 280 sReResE e b e b e b e bbb b

R T o=V G2 T=or oo 2 @70 (30 1o e I J PN

8.4, Part 4, COIUMN 15 ..ottt b et b e bbb b0 b e oo b e b e bt h R e b e b e e b b £ o4 b e 0o b e e b et b b a e e RS H RS EA R SR E e R bR e bR et e s eabeseseseeesee et
Deduct current year’s other than temporary impairment recognized:

9.1, PAt 1, COIUMN T4 L.ttt bbb e b e b e b e bt e b h e b b e e b b e b b e e e b et b et bbb h e b a e LSRR

[ I oV S T=or oo N TR @70 (3o 1o e I AN

9.3. Part 2, SECHON 2, COIUMN T4 ...ttt b bbb bt b et eb e et e e s 288 s8eReas e b e s e b e b et e e bt

9.4, PArt 4, COIUMN 13 ..ottt ettt ettt e e et et et et et et e s as et e s et e s e b e b e s esese s es e s et et et esesbse s es s e s et et esesnss s es et et e b et e s essas s asesesebesebebeee e nene s bebetis 160,322 ..o 160,322
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooiiiiiriiinininiiine s e 534,777
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ........coccceuerererieerereeeeeeeeecteteteseseeseaetetesesesssaesesesesesseaesesssesenssansesas <eesesesanas 3,326,103,052
Deduct total NONAAMITEEA GIMOUNLS ..........c.iuiuitiiieieeietiere ittt ettt es et ee et eb e se s te et eb e e esee R b e e e e eo b e b e b e eE £ ot E e b e b e e e ses e b e b b e e et b e R b e e et bbbt es bbbt e 2emmanansnannnas 6,253,292
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........cruiuiieiiececeeteeeeeeeceete e eeecae e tesesesseae et esessssaetesesesssssaesesesesnsssesesesassnsntesesesensnsnes seesesesiras 3,319,849,760

SI103



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

SCHEDULE D - SUMMARY BY COUNTRY

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 89,325,812 | 81,788,280 |.....coc....... 89,377,878 |................. 89,131,686
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 14,044,203 15,441,265 14,205,484 14,503,000
by governments) 4. Totals 103,370,015 97,229,545 103,583,362 103,634,686
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 79,137,665 70,746,099 81,879,900 70,150,307
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 80,543,589 75,530,336 75,437,493 85,105,000
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 1,008,989,491 932,716,840 1,024,600,056 984,524,093
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 1,008,008,286 |................ 925,964,328 |........... 1,027,003,819 |............ 1,017,750,046
Identified Fur}fis, Unaffilia}ted Bank 9. Canada ...ooiiee e 39,552,820 |...ooovueeve. 36,341,736 oo 41,062,778 |..coovveenee 40,707,000
Loans, Unafilated Cortiicates of 10._ Other Countries 256,738,627 240,393,584 261,110,966 259,012,967
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,304,299,733 1,202,699,648 1,329,177,563 1,317,470,013
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 2,576,340,493 2,378,922,468 2,614,678,374 2,560,884,099
PREFERRED STOCKS 14.  United States .......ccoceovveevnevnivnrnrneee e 16,452,615 |.....ccoenee 16,708,023 |................ 16,452,615
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 16,452,615 16,708,023 16,452,615
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 16,452,615 16,708,023 16,452,615
COMMON STOCKS 20. United States ........ccooveevrviriiieinnn .. ..2,631,452 |. ..2,631,452 |.. ..2,622,337
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeeeeeee e s | [
(unaffiliated), Mutual Funds, Unit 22.  Other Countries 3,254,344 3,254,344 3,158,628
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 5,885,796 5,885,796 5,780,965
Parent, Subsidiaries and Affiliates 24. Totals 727,424,161 727,424,161 564,871,931
25. Total Common Stocks 733,309,957 733,309,957 570,652,896
26. Total Stocks 749,762,572 750,017,980 587,105,511
27. Total Bonds and Stocks 3,326, 103,065 3,128,940,448 3,201,783,885
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 17,862,451 |............. 46,999,749 |............. 25,256,913 |.............. 1,294,581 |............... 2,650,478 94,064,172 [....ocveeiee. 3.6 | 56,108,400 |........ccovvvnnee. 2.0
1.2NAIC 2 .. ..
T3NAIC 3 e
TANAIC A .o e [ e o [ e XK [ e e e [ e
TENAICS .o e [ e o [ e XK e [ i e e [ e
TBNAIC B ..o
1.7 Totals 17,862,451 46,999,749 25,256,913 1,294,581 2,650,478 94,064,172 3.6 56,108,400 2.0 94,064,172
2. All Other Governments
2 NAIC T e o [ 1,195,354 [ e 946,278 |............ D,9, 0. N RN 2,141,632 | 0.1 | 2,140,723 | 0.1 | 2,141,632 oo
22NAIC 2 et o 1,998,977 5,231,364 |............... 1,498,657 |...cocvvvee 737,853 |........... D.9, 0. NN O 9,461,851 [ 0.4 | 14,253,434 ..o 0.5 | 7,725,390 |............... 1,736,461
2.3 NAIC 3 et o e 1,923,300 [.oviereeee 517,420 s [t XK o 2,440,720 |.cooerre 0.1 | 2,658,812 oo 0.1 | o 2,440,720

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals 1,993,977 8,350,018 14,044,203 0.5 19,052,969 0.7 9,867,022 4,177,181
3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 .. 15,264,215 73,912,578 | 2.9 o 59,902,299 73,912,578

3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

1,485,564 |....

..5,225,088 |.

5,324,715 |....

..5,225,088 |.

13,122,283

16,749,779

14,252,386

35,013,218

79,137,666

65,227,014

79,137,666

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

........ 3,079,453

............... 6,393,237

............. 53,150,110
...... 2,850

............. 14,264,847

863,659 |.

.............. 2,696,068

...93,365 |...

............. 79,583,715

...950,874 |.

... 103,282,705

....967,602 |....

............. 79,583,715

959,874 |.

3,079,453

6,393,237

53,152,960

15,128,506

2,789,433

80,543,589

104,250,307

80,543,589

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

5.1 NAIC 1

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

52NAIC2 ..
5.3NAIC3 ..
54 NAIC4 ..

.... 119,796,739
...... 2,192,531 |...

........... 247,365,025

...10,462,022 |....

........... 190,442,680
..18,131,082

........... 301,710,069

....19,815,819 |.

............. 95,784,988

..... 3,434,718 |...

........... 955,099,501

..... 54,036,172 |..

....................... 37.0

1,182,917,123

........... 955,099,501

....54,036,172 |..

121,989,270

257,827,047

208,573,762

321,525,888

99,219,706

1,009, 135,673

1,247,380,591

1,009, 135,673
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

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

1 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 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 58,044,567 |........... 270,851,188 |........... 215,322,845 |............. 40,382,337 |.ceennne 15,294,982 |........... D.9,¢ S NN 599,895,919 568,868,009 |.......cccorrerucenns 20.4 |.......... 346,994,984 |........... 252,900,935
6.2NAIC 2 .. ....25,947,856 |... .277,684,816 |.... 178,477,961 51,931,215 |.. ..3,943,440 |... ...537,985,288 |.. 492,925,103 |.... . ...237,318,970 |.. .300,666,318
B.3NAIC 3 ..o 15,272,284 |............. 48,734,092 |............ 29,279,319 | 1,796,547 |....coovenee. 470,358 |......ococ. XXX e | 95,552,600 128,359,353 |.....oooecreeee b6 [ 31,987,943 |............. 63,564,657
B.4NAIC 4 ..ot 5,702,659 |............. 26,136,491 |............ 14,388,945 |..........cc.c... 210,579 [ e XX o 46,438,674 R 1 - 51,128,670 |.coooeerrreeee 1.8 e 7,833,729 |............. 38,604,945
6.5NAICS5 .. 229,097 f.coeeeeenne 1,475,512 [ 1,895,351 [ooveiiiieceie e i D,9, 0. N RN 3,599,960 |..veveeeeeiririene 0.1 oo 6,837,735 | 0.2 | [ 3,599,960
6.6 NAIC 6 XXX 9,497,617
6.7 Totals 105, 196,463 624,882,099 439,364,421 94,320,678 19,708,780 XXX 1,283,472,441 1,257,616,487 624,135,626 659,336,815
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates
8ANAICT e,
82NAIC2 .o,

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

86 NAICGE ...

8.7 Totals

9. SVO Identified Funds

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

10. Unaffiliated Bank Loans

10.1 NAIC 1

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

10.6 NAIC 6
10.7 Totals

R 1,995,723 468,413 | R 1,927,384 A 3,479,355
.............. 190626 | 1581586 RO | A | 8 505,519
3,901,949 4,017,847

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 FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

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

1 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)
12. Total Bonds Current Year
12 NAIC T e (d) ....211,905,493 586,873,414 496,632,084 |........... 391,913,732 |........... 117,372,794 ..o o 1,804,697,517 .o 6929 [ XK e XXX e o 1,551,796,582 |........... 252,900,935
12.2NAIC 2 ... ) ... 28,140,387 |... .291,626,379 |.... 205,799,681 .... 74,860,670 |.. ...20,707,831 |... ...621,134,948 |.. ... 317,763,949 |.. . 303,370,999
123 NAIC 3 e d) .o 15,287,803 |............ 50,729,815 |............ 32,670,732 |............... 2,313,967 |...ocoveee 846,102 |....ooveeeeeeeeeecees e 101,848,419 [ 329 | XXX e e XK e 31,987,943 |............ 69,860,476
124 NAIC 4 oo () Jue 5,720,438 |............. 28,042,717 |............. 15,970,459 |...ocoovee 210,579 [ooveeecceeeeeeees [ e 49,944,193 [.oovvieieeee 19 [ XK e XXX e e 7,833,729 |............. 42,110,464
125NAICS ... {(d) s 229,097 oo 1,475,512 [ 1,895,351 [oveieiiiiieeeeeie e e (€) oo 3,599,960 |[......coveeerereee 001 | o XX e XXX e [ o 3,599,960
12.6 NAIC6 ... (c)
12.7 TOtalS .o 261,283,218 |........... 958,747,837 |........... 752,968,307 |........... 469,298,948 |........... 138,926,727 |...ooveeeecne (b) 2,581,225,087 |......coocvvveeeeees 100.0 [ XK e X [ 1,909,382,203 |........... 671,842,834
12.8 Line 12.7 as a % of Col. 7 10.1 37.1 29.2 18.2 5.4 100.0 74.0 26.0
13. Total Bonds Prior Year
13ANAIC T e 298,824,738 |.......... 688,462,206 |........... 478,849,937 |.......... 383,729,108 |........... 123,353,270 [ oo XX e X oo 1,973,219,259 |...ovvie 70.8 |....... 1,720,011,039 |........... 253,208,220
13.2NAIC 2 oo 19,706,090 |........... 184,871,077 |........... 281,867,218 |............. 96,464,944 |............. 26,308,106 |....cooeoveerereeerenecins oo X% e XX e 609,217,435 |...ococvcen 21.9 | 326,620,392 |........... 282,597,043
13.3NAIC 3 e 9,706,516 |... ...15,301,325 |.... .. 37,371,782 . 4,002,262 |... 132,945,549 |.... .30,543,485 |.. 102,402,064
134 NAIC4 ... ..3,793,830 |... ...26,543,848 |.... 123,350,070 [oeeoeieeceeirnieeienes Jeeeeeeereeeeesreneeeees [rrereneeneeneneneenene foevereneses XKoo oo XX e 53,687,748 |.... ...3,800,161 |.. ...49,887,587
13.5NAICS ... 1,034,399 |.............. 3,636,001 |.... ... 2,064,055 e [(5) R 6,837,735 |.... 002 [ 6,837,735
13.6 NAIC6 ... 9,497,617 (c) 9,497,617 0.3 9,497,617
13.7 TOtalS .o 333,065,573 |........... 978,814,457 |........... 823,503,062 |........... 486,860,996 |........... 163,161,255 (b) 2,785,405,343 |........ccoeeunve 100.0 |........ 2,080,975,077 |.......... 704,430,266
13.8 Line 13.7 as a % of Col. 9 12.0 35.1 29.6 17.5 5.9 100.0 XXX 74.7 25.3
14. Total Publicly Traded Bonds
TAANAIC T e 185,490,219 |........... 483,484,174 412,110,337 |........... 365,827,890 |........... 104,883,962 |.....cocveeereeciciernins feriene 1,551,796,582 |......cocvevevennnne 60.11....... 1,720,011,089 |...oovve 61.8|....... 1,551,796,582
14.2NAIC 2 ... ....18,628,375 |... .160,522,984 |.... ..93,625,437 |..... ....28,731,226 |.. ...16,255,926 |... ..317,763,948 | 123 326,620,392 |.... 1. ...317,763,948 |..
T4.3NAIC 3 e 1,734,311 |... ... 17,527,851 |.... ..10,458,875 |..... 1,796,547 | 470,358 | o 31,987,942 |.. ...30,543,485 |... 1 ....31,987,942 |.
144 NAIC4 ... .438,919 |... 5,557,874 |.... ....1,626,358 |..... 210,579 o 7,833,730 |.. .3,800,161 |.... ...0. ...7,833,730 |..
BT NN [ Tt O O O O O I S O EO S ASO ST OSSR
T4B NAIC B ..o
14.7 TOtalS .o e 206,291,824 |........... 667,092,883 |........... 517,821,007 |........... 396,566,242 |........... 121,610,246 |....cooveeeeeeeeees o 1,909,382,202 |....cocvcvevrinne 74.0 (... 2,080,975,077 |.ccoovevvrerne 4.7 (... 1,909,382,202
14.8 Line 14.7asa % of COL 7 ....ceveuveeereereforreccc 108 | 34.9 | P/ T 20.8 | 6.4 | e 100.0 |........... D 00 SN RS D0, SR O DL R S 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 8.0 25.8 20.1 15.4 4.7 74.0 XXX XXX XXX 74.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e 26,415,274 |........... 103,389,240 |............. 84,521,747 |............ 26,085,842 12,488,832 ..o [ 252,900,935 | 9.8 | 253,208,220 |....oocveeeeriicieenne 9.1 | D00, GOV 252,900,935
152 NAIC 2 ottt 9,512,012 |... . 131,103,395 |.... 112,174,244 146,129,444 |.. . 4,451,905 |... ...3083,371,000 |.. 282,597,043 |.... . 308,371,000
15.3NAIC 3 e 13,553,492 |............ 33,201,964 |............. 22,211,857 oo 517,420 | ST5, 744 oo e 69,860,477 102,402,064 |.......cocveverieeen 87 o XXX e oo 69,860,477
154 NAIC 4 oot 5,281,519 |.coeeneee 22,484,843 |............ 14,344 107 | [ [ o 42,110,463 6 | 49,887,587 X 10 RN ¢ ¢ CORR R 42,110,463
155 NAIC S oo 229,097 f.coeeeeenne 1,475,512 [ 1,895,351 [oeeeiiiiieeeeces [ e [ 3,599,960 |..ooovvverrrnen 0.1 e 6,837,735 | 0.2 ... D0, ORI A 3,599,960
15.6 NAIC 6 ... 9,497,617
15.7 Totals ...ooveeieeeee ....54,991,394 |... .291,654,954 |.... 235,147,300 .. ....17,316,481 |... 704,430,266
15.8 Line 15.7as@ % Of COL 7 ...cvvveveeeeeeen forececcc 8.2 | 3.4 | 35.0 | 1008 o 2.6 [ e 100200 [ XK e D,0,0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 2.1 11.3 9.1 2.8 0.7 26.0 XXX XXX XXX XXX 26.0
(@) Includes $ e 330,119,457 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

current year, $

current year of bonds with Z designations and $
prior year of bonds with 5G| designations and $

current year, $

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

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

............ 4,884,546 ; NAIC2 $

........................... S NAIC3 $ e 2 NAIC A $ e 3 NAIC5 $ e 3 NAIC B $ e

(16) prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY 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

80I1S

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 ...........cccccvreireeneeencencenns oo, 14,567,603 |............. 37,966,909 |............ 21,462,857 |..cooieeiveiieiieins [ 2,578,328 | XXX [ 76,575,697 |...cocoveiiiine 3.0 | 36,169,356 |.....coovvvereieicinnne 1.3 | 76,575,697
1.02 Residential Mortgage-Backed Securities ... . .. 8,995,676 |.. . . ..1,294,581 |... 72,150 |.... .17,368,403 |.. . .. 19,939,044 |... 0.7 | ..17,368,403 |.
1.03 Commercial Mortgage-Backed SeCUrities .......... |oioiiiiiiiiiiiiiiiiiiiies foeeeiescccscseseiiee foeeesieseseseeesesiee foreeesesesesesesesens Joeeesesesesesesresrens Joeeeresreses XKKviiiiinis foreeesesesiesesesesiens [oesieseseseseseseses |oesesiesesesesesesiess |oresesesesesesesesess |oressessessessessessessessens
1.04 Other Loan-Backed and Structured Securities ... 12,007 37,164 , 120,072 . 120,072
1.05 Totals 17,862,451 46,999,749 25,256,913 1,294,581 2,650,478 94,064, 172 3.6 56,108,400 2.0 94,064, 172
2. All Other Governments
2.01 Issuer Obligations ...........cccccceueneee e 1,993,977 |ooeceenee. 8,350,018 |.cccovneee 2,016,077 |.ooennneee. 1,684,131 [ . XXX | 14,044,203 [ 005 | 19,052,969 | 0.7 | 9,867,022 |............... 4,177,181
2.02 Residential Mortgage-Backed Securities ... . . RO
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals 1,993,977 8,350,018 2,016,077 1,684,131 XXX 14,044,203 0.5 19,052,969 0.7 9,867,022 4,177,181
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cccccooeiviioiiiiniiiiiiicciee o, 13,122,283 |............. 16,749,779 |............. 14,252,386 |............. 35,013,218 [ooveccciiies o D,9,0 TN RN 79,137,666 |.....coovvvevercrcinnne 31 65,227,014 [ 2.3 | 79,137,666 |.....coovvverereececcenne
3.02 Residential Mortgage-Backed Securities . . .
3.03 Commercial Mortgage-Backed Securities .......... [ o e
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals 13,122,283 16,749,779 14,252,386 XXX 79,137,666 3.1 65,227,014 2.3 79,137,666
. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccoveerveeeeeeeeeseeeens feeeiiiiinns 3,079,453 |.............. 6,393,237 |.............53,152,960 |............. 15,128,506 |.............. 2,789,432 I I I 104,250,307 |.cveeeveevecieeens T o 80,543,588 |....coveeieeieiee
4.02 Residential Mortgage-Backed Securities ... . RO
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 3,079,453 6,393,237 53,152,960 15,128,506 2,789,432 XXX 80,543,588 3.1 104,250,307 3.7 80,543,588

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

5.01 Issuer Obligations ...........ccccccceuee. I 87,471,994 |........... 146,730,873 |........... 140,858,753 |........... 274,179,666 |............. 80,957,955 |............ D.9.0, CUNUNTI RN 730,199,241

5.02 Residential Mortgage-Backed Securities ... ..34,375,131 |. ... 110,987,675 |.. .67,536,250 |.. ...47,346,221 |... ...18,261,751 |.... . . ...278,507,028 |.

5.03 Commercial Mortgage-Backed Securities .......... |....ccoeoe... 142,146 |...oooveee 108,499 |.....cooeveee. 178,760 [ooeveeeeeeeeeceeeeeee oo e X o 429,405

5.04 Other Loan-Backed and Structured Securities ...

........... 972,886,566 730,199,241
.. .266,244,312 |... ..9.6 |... 278,507,028 |.
.............. 8,249,713 3 ... 429,405

5.05 Totals 121,989,271 257,827,047 208,573,763 321,525,887 99,219,706 XXX 1,009, 135,674 39.1 1,247,380,591 44.8 1,009, 135,674

o

. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceieeneenienienieicniens oo 88,938,742 |........... 567,366,322 |........... 401,751,857 |............. 92,375,732 |cennee 19,708,780 |............ D,0. 0 SRR N 1,170,141,433 | 45.3 |........ 1,104,572,585 |...cocevieinne 39.7 [ 608,794,454 |........... 561,346,979
6.02 Residential Mortgage-Backed Securities ... e e 406,880 |............... 1,518,992 [ e oo [, D,0. ¢ ST RN 1,925,872 |.oooveiiies 0.1 [, 8,698,846 |....ceerveriinne 0.3 [ e 1,925,872
6.03 Commercial Mortgage-Backed Securities .......... |.............. 5,815,183 |............ 12,873,354 | 8,219,874 [ [ e, D, 0.0 CTUY R 26,908,411 [ooooeicieie 1.0 [ 25,681,650 |.c.ooveverieiiiiennne 0.9 |ooviine 14,756,014 |............. 12,152,397
6.04 Other Loan-Backed and Structured Securities ... 10,035,658 43,123,431 29,392,691 1,944,945 XXX 84,496,725 3.3 118,663,406 4.3 585,159 83,911,566

6.05 Totals 105,196,463 624,882,099 439,364,422 94,320,677 19,708,780 XXX 1,283,472, 441 49.7 1,257,616,487 45.2 624,135,627 659,336,814

~

. Hybrid Securities
7.01 Issuer Obligations ..........ccceoviieriiiniieiieiieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

............. 12,874,199 | XXX oo 12,874,199 | 005 012,500,000 | 004 [l 12,408,455 | 875,744

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeuene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years 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
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 33,298 3,901,949 4,017,847 XXX 7,953,094 0.3 23,269,575 0.8 7,953,004
10.03 Totals 33,298 3,901,949 4,017,847 XXX 7,953,004 0.3 23,269,575 0.8 7,953,004
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviieinienieeieeeeeees e 207,180,075 |...oevneee 777,201,097 |coevennnen 639,828,831 |............. 418,713,199 [.cvneee 120,592,825 |............ ).9.0 NI RO 2,163,516,027 [..occveiviiiiiins 83.8 | D.9.0 NI RUN XXX v foveien 1,597,616,123 |...ccvenenee 565,899,904
12.02 Residential Mortgage-Backed Securities .......... [.cccocceeee. 38,064,852 |.......c..... 121,502,343 |.oceeinene 71,259,405 |............... 48,640,802 |.............. 18,333,901 |............ XXX e 297,801,303 [.c.cveeeiriiiinne 1.5 [, D.9,0 SN D.0.% SN AR 295,875,431 |..cvvveeenne 1,925,872
12.03 Commercial Mortgage-Backed Securities ........ | 5,957,329 1. 12,981,853 | 8,398,634 27,337,816 |ooeeeeeeveven T | XXX [ XXX [ 15,185,419 [.cvennnns 12,152,397
12.04 Other Loan-Backed and Structured Securities . |- 10,047,665 . 43,160,595 29,463,592 .. 84,616,797 |. LT705,281 [ 83,911,566
12.05 SVO Identified FUNAS .......cccoveeneenieneeieeenies oo XXX o e XX [ XX ot XXX i o e XXX o s o e XX e XXX o
12.06 Affiliated Bank LOANS .........cccoereiiriiiiiiiiinies [oeeecicicicicicicicn foeeriesicscsesesieseiene [oeesieseseseesesesesene Joeeseeseseeseseeseesesene JooeseseesesesesesesrenJrenenenss KKK iriininnn e foeveiesescsesceeien Jovenenenns XK forenenenns XXX oo oo
12.07 Unaffiliated Bank LO@Ns ..........ccccceoeeeveeecnicaccas fovrenienenennn 38,298 |, 3,901,949 [.ooiinnne 4,017,847 oo [ [ D.9.0 ORI RUR 7,953,004 oo 0.3 [ XXX [ XXX i [ [ 7,953,094
12.08 Unaffiliated Certificates of Deposit XXX
12,09 TOtalS ..o [ 261,283,219 |.ccveneeee. 958,747,837 |.cveveenn 752,968,309 |..c.oonveee. 469,298,946 |............. 138,926,726 |...cveveeeieieieiieies [ 2,581,225,087 [.ooovveiriiiiene 100.0 [ooeeneee. XXX [ XXX oo 1,909,382,204 |............ 671,842,833
12.10 Line 12.09 as a % of Col. 7 10.1 37.1 29.2 18.2 5.4 100.0 XXX XXX XXX 74.0 26.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 280,047,607 |.......c...e 768,636,017 |............. 708,898,807 |............. 410,978,169 |............. 146,008,197 |..veveres XXX foreeeeene XXX foee e XXX [ 2,314,658,797 |eoeeeeeeen 8301 | 1,766,465,890 |............. 548,192,907
13.02 Residential Mortgage-Backed Securities .......... ... 36,187,152 |... ...134,384,451 |.. 75,768,301 42,103,295 |.. .6,439,003 294,882,202 |. ...288,490,707 |.. .6,391,495
13.03 Commercial Mortgage-Backed Securities ........ . .1,167,804 17,373,271 |.. ..1,752,949 |.. .6,166,275 . 33,931,363 | . 22,361,831 |.. .. 11,569,532
13.04 Other Loan-Backed and Structured Securities . |. .. 15,663,010 ... 53,934,256 13,243,470 |.. .4,457,780 118,663,406 |. 3,656,649 |.. . 115,006,757

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ..........ccocuviiiiinininins fooereicicieicicieicne foeeeeciceenn 4,486,462 | o 18,783,113 [ o XXX foe XXX foe XXX [ 10 28,269,575 .o 008 [ e 23,269,575

13.08 Unaffiliated Certificates of Deposi XXX XXX XXX XXX XXX XXX XXX

13.09 Totals ... [ 333,065,573 |............. 978,814,457 |............. 823,503,062 |............. 486,860,996 |............. 163,161,255 | feeevieeeeee XX [ XX o 2,785,405,343 |......coceeveveene 10010 | 2,080,975,077 |............. 704,430,266

13.10 Line 13.09 as a % of Col. 9 12.0 35.1 29.6 17.5 5.9 100.0 74.7 25.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnnccnns oo 167,129,945 |............. 540,592,507 |............. 438,691,888 |............ 347,925,440 |............. 103,276,345 |............ XXX oo oo 1,597,616,125 [....cocvvveiiinene 61.9 | 1,766,465,890 |.........cocceveeenee 63,4 | 1,597,616, 125

14.02 Residential Mortgage-Backed Securities ... 37,657,971 |... 119,983,351 |.. 71,259,405 .48,640,802 |.. .. 18,333,901 .295,875,430 |. 288,490,707 |. ...295,875,430 |..

14.03 Commercial Mortgage-Backed Securities ........ |...c.cccueuee. 1,301,958 [ 6,084,645 |................ 7,798,815 oo oo 15,185,418 22,361,831 [ 0.8 [, 15,185,418

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

201,949

432,381

...706,231

....... 3,656,649

................... 705,231

Section 12 8.0 25.8 20.1 15.4 4.7 74.0 XXX XXX XXX 74.0 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceevirininiininniieiiens foeeieieeens 40,050,130 |............. 236,608,590 ... 565,899,902 . ...548,192,907 | 1907 D.0.% SN AR 565,899,902
15.02 Residential Mortgage-Backed Securities .......... ..o 406,881 |.......c..ce. 1,518,992 [ e o [ XXX oo o 1,925,873 [ 0.1 |, 6,391,495 | 0.2 o XXX oo o 1,925,873
15.03 Commercial Mortgage-Backed Securities ........ |...cccc.......4,655,371 |............. 6,897,208 12,152,398 11,569,532 ..o 004 | XXX [ 12,152,398
15.04 Other Loan-Backed and Structured Securities . |. . 42,728,214 .. 83,911,566 |. 115,006,757 |. 83,911,566

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

................ 7,953,004

9.1

...671,842,833
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

B = ToTe) F T | Uy =T Moz Ty Y g Yo Y= U LT BT aroY g o T i i o o)y To T Y=Y [ S g O O SO

2. Cost Of SHOM-tErM INVESIMENLS OGUITEU .........cucvevvicececeeee et eeeeceete e eeeeeceete st s saeaetesesessssesesesesessssssesesasessssseesesasessssssssesasessssssesasasssssnsesesasansssnensssassnssansesssns [oetetesssntscastenesneeaas 9,284 74T ..o 9,284 TAT |.ooeeeeeeriiis e e

3. ACCIUAI OF GISCOUNL ...ttt £ e 24 £ s E e E e E £ b E 42 A E e b2 e b S bbb b e bbb bbb bbbt ssens [roneenine s 40,405 | 40,405 [ [ [

F S U L1t oo Y 1IN o g I Tt == EeT =N (o LT o o T O O ) U SOOI

5. Total gaiN (I0SS) ON QISPOSAIS ........c.euiviviiiiiieeeieteie ettt st eseae st s essssese st s ss s sesese s s s s ses et s s s se s e s e st s s ses e s s s s e e st e bbb e e s et e bbb snse s e s bt s e sesese b s s e seses et s s nns [oeseessssessaceceseesancacees (3,023) [ (B,023) [1.eeeeececeeeeeeeeeeeceeeeeeeeeeeees e erenes et eeaen

6. Deduct consideration reCeIVEA ON ISPOSAIS ..............cceveveveeecueueeeeeeeeeceeteteteeeeecaesesesesesssastesesesssssssesesessssssssesesessssssssesesassssssesesesessssssesesssassssssssesesassssssssasasanans [oetesesssntscaeeesessnnsas 9,131,390 | 9,131,390 |1 e et

A 0 T=Ye V1o T Yo g (2= (T A e 1 4= 201103 ISR NP 4,551 [ B 55T [ e e

ST ol =1 (o] (=Y fo [ W=V (o g E=T o To oMol g E=TaTo TR g I oToTo (0= Lo U] C=Yo B oz= 1y YT o TRV Z= (U1 O O O U RPN

9. Deduct current year’s other than temporary iMmpairMENt FECOGNIZEM ...........ciuiiiiiiiiiiiii ettt b e bt b e bt et e e bt e bt e bt ebeebeeteabeebesbesbeaseases [esmesmsseatestestestessestestesaesanntens [etmstessesuessestestessessesaessnstnasnns [etessessessnstestessessnssessessnssnnsnns [etesuessessestessessestestessestestnnsnss [eumssessessessessesteseessesaesaenaeaeas

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) .......cococviviieuevirieiiieieieieteteseeeee ettt sessas s e st sesessss s esss et sesesessas s s [eeereseseieiee s 146,188 |...covccce 146,188 |-t et [

O O T=To [ Ty 8 (o) e= I g ToT g F= Yo q T (=To =T o o TU g O O P AU URUS SRR
12. Statement value at end of current period (Line 10 minus Line 11) 146,188 146,188

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

NONE
Schedule DB - Part B - Verification - Futures Contracts
NONE
Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open
NONE

SI11, SI12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........ccocoiiiiiiiiiceeeeeeeeeeeeeeeee e | I 82,978,219 | | I 82,978,219 | | I 82,978,219 | | I A 82,978,219 | T 82,978,219
Add: Opened or Acquired Transactions.............ccccccececeecfornrmninniinieecicciis oo o o o e Lo e [ [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...............cccccovveviiii o, XXX vveiveiees oo o, XXX vveveeiees oo o, XXX vvevveiees oo o, XXX v ooy e, D0, & ST RPN
Less: Closed or Disposed of Transactions..............cccceoee e e e [ [ [ [ [ [ [
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y - V! N O RO N RO N RO N OO AU OO OO OO URURURURN WURORUR OO ORURORORPRN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX XXX XXX XXX
Ending Inventory 1 82,978,219 1 82,978,219 1 82,978,219 1 82,978,219 1 82,978,219




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SeCtion 1, COIUMN T4, ... et E e E e E e e e e e e e b e e e e e e e s e e e e e s b e s b e st e s eesaeseeaiees Sheesessessessessessessesseaseaaeans
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe .............cccoiiiiiiiiiiiiiiiciiciiees e
3. Total (LINE T PIUS LINE 2) ..ttt ettt et e et e e st e e aeess e e s e e seene e b e ensesnnesnnesneenneenneennesnnesnnenness s
4. Part D, SECON 1, COIUMN B ... e e e e e s e e e e e e e e e e e e se e s e e e e e s seeseaeae | oheesestessessessesseaseaseaseaseans
5. Part D, SECHON 1, COIUMN 7 ... e e e s e e e e s e e e e e e e e e e e e e e e e e s e e e aeaes | eebessessestessestesseaseaseaseass
6. Total (Line 3 MiNUS Line 4 MINUS LINE 5) ....ccuiiiiiiiiiiiiiiie ettt sttt et n e sn e s sieesreesbeesieennesnnesnnesee s

7. PartA, Section 1, Column 16
8. Part B, Section 1, Column 13

9. TOtal (LINE 7 PIUS LINE 8) ...ttt ettt a ekt e e et e e ae e e s e e ea e e es e e es e e st e st emseean e emeeemeeeseeeneenseeneeneenneannean
10, Part D, Section 1, COIUMN O ... e e e e e e e e e e e e e e e s e e e e ae e e e e eaeaees | Sabestessessessessessesseaseaseaseas
11, Part D, Section 1, COlUMN 10 ...ttt e e e e e s e e e e e e e e s e e e e e s e s e eeeees | Sabestessessesseasessessesseaseaseas
12 Total (Line 9 minus Line 10 MINUS LINE T1) ..ottt et s sbe et e e nbesnesnesnennnesee i
Potential Exposure Check
13, Part A, SECHON 1, COIUMN 271 ..o bbb bbb e b e bt bbb bbbt s b b e se b et abes Seaestebesteteeses e s e b e s s b eanatens
14, Part B, SECHON 1, COIUMN 20 ..ottt bbbt b e b bt bbbt b bt s b bt s e b e e b et abes Sesessebestebeaset e s et e s s b e e atens
15, Part D, SECON 1, COIUMN T2 ...t b bbbttt b et et e etese Seaestesesteressetens et e s s b e atens

16. Total (Line 13 plus Line 14 minus Line 15)

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 of Prior year ...........cccccevevevens foereeiminiiiciiiciis e e
2. Cost of cash equivalents ACQUIFEM .............cccceueuevevececeeeeeeeeeeceeeee e oo 9,718,506 |........cccvnvne. 9,718,506 |...vvvviereieieieiecieieies [
3. ACCIUAI OF DISCOUNL ... [eesenne s 19,853 [ 19,853 [ e
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiirieiieieierieiesiee sttt ssens [reesres s s ssrsssses [ooereessress s ssse s [soesreesinseseese et eesnens [oereeesrene e
6. Deduct consideration received on diSPOSAIS .............c.ccoveveverereeeeeiiieieieiereaens |reeeeereieneens 5,000,000 |..corivriinene 5,000,000 [.oveveveiiiiriiieieeeiriiees o
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oo [ 4,738,359 |.coiciricinae 4,738,359 ... [reereeneeseeneeseee e
11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 4,738,359 4,738,359

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

EO1, EO2, EO3



03

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
000199125 ....covvviviiiiiiiiieeeeens] i Minidoka ... 12/20/2017 .. feeei, L7V I PR 1 I 4 I N R B8 [ e e [ 1,809,599 |...06/27/2022 ...
000199131 ... Lafayette . ...11/08/2017 .. ....5.660 .2,769,982 |...06/03/2022 ...
000199152 ... Douglas ... .. 12/22/2017 .. ....3.935 .7,185,751 ... 12/31/2021 ...
000199158 ... Douglas .... ...07/02/2018 .. ....4.045 .8,719,506 |... 12/31/2021 ...
000199159 ... Douglas ... ...08/01/2018 .. ....3.820 37,317,303 |... 12/31/2021 ...
000199160 ... Douglas . ...08/01/2018 .. ....4.075 ..21,844,275|...12/31/2021 ...
000199171 . Madera 11/30/2017 .4.120 |.. .6,763,285 |...08/30/2022 ...
000199191 . Clay .. 12/14/2017 .4.300 |.. 1,871,518 |... 04/22/2022 ...
000199208 . Dickinson . 01/09/2018 .3.100 |.. .1,288,431...08/19/2022 ...
000199210 ... Montgomery ... ...01/10/2018 .. 4.250 ...06/07/2022 ...
000199316 ... Rapides ...03/02/2018 .. 3.150 ...01/03/2018 ...
000199352 ... Montgomery ... ...03/14/2018 .. 4.500 ...01/22/2018 ...
000199373 ... Osceola .... ...04/26/2018 .. 4.840 .. 12/31/72021 ...
000199374 ... Schuyler ... ...04/16/2018 .. 3.970 . 2,550,489 |...03/16/2018 ...
000199379 ... Macoupin ... ...04/05/2018 .. 4.950 .3,491,270 |...03/18/2018 ...
000199425 .... Prairie .... ...03/29/2018 .. 4.640 . 5,229,990 |...02/22/2018 ...
000199452 ... 0'Brien . ...04/25/2018 .. 3.000 ... 884,010 ...03/07/2018 ...
000199465 . Mason . .3.650 |.. .5,061,880 |...03/24/2018 ...
000199496 . Gentry .2.900 |.. .5,209,400 |...03/26/2018 ...
000199521 . Chelan ... .4.750 |.. .5,212,135|...05/02/2022 ...
000199530 ... Jefferson . ...06/06/2018 .. 3.000 .2,921,623 |...04/09/2018 ...
000199680 ... Arkansas ... ...07/21/2018 .. 3.060 ...06/26/2018 ...
000199697 ... Thayer ...09/05/2018 .. 3.000 ...02/22/2022 ...
000199698 ... Thayer .. ...09/05/2018 .. 3.000 ...02/22/2022 ...
000199782 ... Adams .... . ...02/25/2019 .. 5.050 . ...08/26/2018 ...
000200045 ... Washington ... NC.... ...02/12/2019 .. 4.500 .2,302,600 |...01/17/2019 ...
000200061 .... Colusa CA... ...04/03/2019 .. 4.720 . 4,219,301 |...08/01/2022 ...
000200075 ... Vanderburgh .. IN.... ...04/11/2019 .. 5.250 943,912 ...01/31/2019 ...
000200085 . Madera ... 06/13/2019 .4.900 |.. ..2,023,178 |.. ...09/08/2021 ...
000200131 . Lincoln . 05/09/2019 .3.150 |.. ..906,028 |.. ...02/28/2019 ...
000200136 . Dodge . 04/15/2019 .4.400 |.. .. 1,752,072 .. ...08/05/2019 ...
000200152 . Napa .. .4.950 |.. .. 4,779,257 |.. .8,474,163 |...02/19/2022 ...
000200173 . Pulaski . 07/11/2019 .4.100 |.. .. 2,473,994 (.. .9,853,131...03/13/2019 ...
000200190 ... Thomas ...06/04/2019 .. 4.600 .. 1,796,803 .3,833,500 |...04/16/2019 ...
000200227 ... Humbol t . ...08/15/2019 .. 3.250 ..12,979,521 |... 12/31/2021 ...
000200260 ... Brown .... ...06/14/2019 .. 4.200 ...06/09/2019 ...
000200262 ... Qui tman ... ...07/15/2019 .. 3.990 . ...05/10/2019 ...
000200284 ... Crawford ... ...06/27/2019 .. 4.850 .5,246,870 |...05/30/2019 ...
000200376 ... Napa County .. ...04/25/2022 ... 2.980 . ..27,262,814 |...12/31/2021 ...
000200408 . Toombs .. 12/04/2019 .3.850 |.. ..1,856,138 |.. . 3,659,739 |...10/01/2021 ...
000200409 . Toombs .. .4.350 |.. ..956,739 |.. .1,892,825 |...10/01/2021 ...
000200485 . Highlands .3.360 |.. ..2,498,574 .. .6,994,964 |...09/30/2021 ...
000200552 . Fresno .3.810 |.. ..917,480 |.. .2,015,198 |...08/24/2021 ...
000200573 . Dal lam .2.990 |.. .. 3,202,597 |.. .6,194,49% |...05/12/2019 ...
000200700 ... Anson ... ...03/24/2020 .. ....2.600 ..16,920,473 |... 12/14/2022 ...
000200735 ... LaGrange ... ...02/28/2020 .. ....3.400 .2,026,727 |...01/13/2020 ...
000200736 ... ...06/10/2020 .. ....3.190 ...01/24/2020 ...
000200738 .... ...02/23/2022 ... ....3.250 ...04/12/2022 ...
000200753 ... ...02/26/2020 .. ....3.750 ...01/28/2020 ...
000200788 .... Dunklin .... ...04/23/2020 .. ....3.200 ...03/03/2020 ...
000200862 ... Waushara ... ...04/01/2020 .. ....3.800 . LT . , ...02/26/2020 ...
000201229 Arkansas ...09/09/2020 ...f.ceiiiiiiiinnnnns 3.400 [oovuinninnnnnnnn. 1,432,382 ... | R PP PPl TP T TP PP PTTPTTTTITE FEPPPPPP P PPPPRt 2,608,300 )...07/12/2021 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
000201245 ...eeeveieeeeeeeneeee e e Fresno ....09/14/2020 ...|eeeiiiiiieiieinans 3.530 |oeeveieieeennnans 1,244,825 [ e 19 e o e [ 2,100,000 |...05/27/2021 ...
000201273 ... Edgar ...09/28/2020 .. ....3.400 . 2,155,300 |...06/29/2020 ...
000201294 .... ...09/02/2020 .. ....3.200 . 5,423,300 |...07/10/2020 ...
000201338 .... ...10/01/2020 .. ....3.500 695,535 .2,091,900 |...08/04/2020 ...
000201343 ... ...10/09/2020 .. ....2.850 ..2,061,789 .3,671,931...08/05/2020 ...
000201344 .... McDonough .. ...10/07/2020 .. ... 2.950 .. 1,673,867 .3,506,910 |...08/26/2020 ...
000201359 . Bureau 10/15/2020 .2.900 |.. ..2,028,021 .. . 3,595,660 |...09/03/2020 ...
000201414 . Lyon ..... 12/01/2020 .3.000 |.. . 626,676 |.. . 2,340,970 |...09/09/2020 ...
000201826 . Fresno County 02/15/2022 .3.900 |.. .. 1,675,000 |.. .3,192,300 |...05/11/2021 ...
000202242 ... El Paso County .... ...01/721/2022 .. 3.630 .. 3,916,825 .. 1172272021 ...
000202244 ... Sherman County .... ...01/05/2022 .. 3.450 ..3,000,000 ..10/22/2021 ...
000202253 ... McDowel | County .. ...01/31/2022 .. 5.340 .. 12/31/72021 ...
000202254 ... McDowel | County .. ...01/31/2022 .. 2.500 .. 12/31/2021 ...
000202319 ... Sutter County ...01/19/2022 .. 3.400 .. 12/07/2021 ...
000202339 ... Napa County ...04/26/2022 .. 4.250 . 2,655,337 |...02/19/2022 ...
000202555 ... weeeeenn.. |Martin County .. ...04/18/2022 .. 3.700 ..8,500, 16,966,000 |...08/31/2021 ...
0199999. Mortgages in good standing - Farm Mortgages 156, 146,696 51,410 398,698,454 XXX
000702950 ....cevvvnniiiiiniiniees | e New YOrk .oovvvvveeiiiiiiiinieeccvi s ....09/15/2017 ... 3.650 [oveiiiiiiinnnns 17,994,803 |.cevveniieciiiieeecceiis frneeii LR I P RO R 31,356,000 |... 10/07/2022 ...
000702975 ... MIAMI ...11/02/2017 .. 4.070 1,727,579 |...06/27/2022 ...
000702995 .... SOUTH JORDAN . ...03/01/2018 .. 3.540 1,961,365 |... 12/19/2022 ...
000702996 ... SOUTH JORDAN ...03/01/2018 .. 3.540 1,829,497 |...12/19/2022 ...
000703003 . NEW YORK (MANHATTAN) .3.880 |.. . . 5,884,444 1...09/14/2022 ...
000703004 . BOSTON .3.900 |.. ..9,500,000 |.. 16,873,647 |...06/14/2022 ...
000703008 . NEW YORK .3.600 |.. ..6,500,000 |.. 16,300,733 |... 09/23/2022 ...
000703010 ... BOULDER ... ...03/01/2018 .. 3.960 755,000 ...1,139,137|...06/27/2022 ...
000703014 .... LOS ANGELES .. ...02/06/2018 .. 3.880 ..7,800,000 .9,826,666 |...08/24/2022 ...
000703015 ... HENDERSON ...02/05/2018 .. 3.810 ..5,400,000 ...06/27/2022 ...
000703020 .... REDWOOD CITY . ...04/05/2018 .. 3.650 .. 1,119,545 .. 12/07/2022 ...
000703026 ... LEWISVILLE ... ...06/19/2018 .. 3.900 ..2,100,000 ...08/31/2022 ...
000703031 .... WAILEA .. ...03/02/2018 .. 4.570 ..4,000,000 .. 12/07/2022 ...
000703033 .... TEMPE ... ...02/20/2018 .. 4.040 .... 911,000 ...08/16/2022 ...
000703034 .... PASADENA ... ...04/02/2018 .. 3.650 .. 2,049,500 ... 1172172022 ...
000703042 . PALO ALTO . 06/15/2018 .4.250 |.. .10,500,000 |.. ...09/19/2022 ...
000703049 . PLANO ... 07/31/2018 .4.210 |.. ..3,000,000 |.. ...07/29/2022 ...
000703067 . SAN FRANCISCO L4110 |.. ..3,370,000 |.. ...05/24/2022 ...
000703069 . SUNNYVALE . L4.240 |.. ..2,000,000 |.. ...08/30/2022 ...
000703102 . SAN FRANCISCO 12/28/2018 .4.020 |.. ..8,000,000 |.. 13,131,575 |...08/15/2022 ...
000703103 .... WASHINGTON D.C. .. ...09/21/2018 .. 4.120 .. 7,253,117 ..10,616,970 |... 12/21/2022 ...
000703126 .... ...12/19/2018 .. 4.530 . 24,632,958 ..46,191,257 |...06/08/2022 ...
000703148 .... ARLINGTON . ...03/07/2019 .. 4.290 .. 7,195,341 ..12,140,000 |... 12/07/2022 ...
000703171 ... HOUSTON ... ...05/29/2019 .. 4.180 ..4,685,087 .8,245,802 |...06/22/2022 ...
000703179 .... DALLAS ...07/26/2019 .. 3.750 ..5,000,000 .9,057,143...05/31/2022 ...
000703523 .... Denver ... ...02/23/2022 ... 5.680 ...12,500,000 ..23,293,269 |... 12/21/2021 ...
000703639 . Tampa ... 03/02/2022 .2.830 |.. .12,500,000 |.. 21,166,667 [...01/01/2022 ...
000703641 . Lafayette . 02/28/2022 .3.040 |.. .12,500,000 |.. 21,109,028 |... 12/14/2021 ...
000703643 ... oo ]eeeeeeeo.. | Seattle ... ... |VA... ...01/24/2022 .. ....4.940 .... 10,129, 350 , ..19,209,660 |...01/01/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 188,458,642 13,634 328,424,063 XXX
0899999. Total Mortgages in good standing 344,605,338 65,044 727,122,517 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13

Value/Recorded Current Year's Date of

Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal

Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or

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

3399999 - Totals 344,605,338 65,044 727,122,517 XXX

General Interrogatory:
1.  Mortgages in good standing $§ oo unpaid taxes $
2. Restructured mortgages $ unpaid taxes S interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ - unpaid taxes $
4. Mortgages in process of foreclosure $ vooovveiviiiiiiiiiiis unpaid taxes $

................................... interest due and unpaid.

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
000200376 ... Napa County .. ... 04/25/2022 .. ....7,500,000 |...
000200738 ... Grundy ... 02/23/2022 ..
000201826 ... Fresno County .. ... 02/15/2022 .. ....1,675,000 |...
000202242 ... El Paso County . ....01/21/2022 .. ....4,000,000 |... .
000202244 ... Sherman County .... ... 01705/2022 .. ....3,000,000 |... ....5,000,000
000202253 ... McDowel | County .. ....01/31/2022 .. ....4,500,000 |... ....8,553,600
000202254 ... McDowel I County .. ... 0173172022 .. ....3,000,000 |... ....6,885,472
000202319 . Sutter County .. . 01/19/2022 .1,550,000 .4,782,290
000202339 . Napa County .. . 04/26/2022 .1,500,000
000202555 ... .. |Martin County .. .. 04/18/2022 .. ....8,500,000 |... oo |- ..
0199999. Mortgages in good standing - Farm Mortgages 35,225,000 312,500 95,156,231
000703523 .... Denver .. ... 02/23/2022 .. 12,500,000 ... ...23,293,269
000703639 . Tampa ... . 03/02/2022 .. 12,500,000 .. 21,166,667
000703641 . Lafayette . . 02/28/2022 .. 12,500,000 .. 21,109,028
000703643 ... .. |Seattle .... .. 01/24/2022 .. 10,118,620 |... 19,209,660
0599999. Mortgages in good standing - Commercial mortgages-all other 47,618,620 84,778,624
0899999. Total Mortgages in good standing 82,843,620 312,500 179,934,855
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 82,843,620 312,500 179,934,855
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

000199055 .... Jackson ... 08/23/2017 ..... ..03/23/2022 ... .. . ....5,601,532 |...
000199188 ... New Madrid 12/12/2017 ... ..05/03/2022 .... ....1,862,570 |...
000199307 ... Cass ... 02/05/2018 ..... ..03/08/2022 ... ....1,654,649 |...
000199826 . . | Jackson 07/18/2019 .. ..03/23/2022 .. .3,135,291
000703037 ..evvvunniiiiiiiiininis ALTAMONTE SPRINGS ... 03/29/2018 ..07/26/2022 . ....4,522,000 |...
0199999. Mortgages closed by repayment 16,757,012 16,776,042
000199125 .... Minidoka .... 12/20/2017 .. ... 14,750 .
000199131 . . |Lafayette 11/08/2017 ..
000199152 . . | Douglas 12/22/2017 ..
000199158 . . | Douglas .. 07/02/2018 ..
000199159 .... Douglas ... 08/01/2018 ..
000199160 ... Douglas 08/01/2018 ..
000199191 .... Clay .... 12/14/2017 ..
000199208 .... Dickinson ... 01/09/2018 ..
000199210 .... Montgomery .. 01/10/2018 ..
000199316 .... Rapides ... 03/02/2018
000199352 ... Montgomery 03/14/2018
000199374 .... Schuyler . 04/16/2018
000199425 . .. |Prairie .03/29/2018 ..
000199452 . . |0'Brien .04/25/2018 ..
000199465 . . |Mason .. .04/12/2018 ..
000199496 .... Gentry ... 05/21/2018
000199521 .... Chelan 07/13/2018 ..
000199530 ... Jefferson ... 06/06/2018 ..
000199680 ... Arkansas ... 07/27/2018
000199697 .... Thayer 09/05/2018
000199698 .... Thayer .... 09/05/2018
000199782 .... Adams 02/25/2019
000200045 ... Washington .. 02/12/2019
000200061 . .. |Colusa .... .04/03/2019 ..
000200075 . . | Vanderburgh . .04/11/2019 ..
000200085 . . |Madera .... .06/13/2019 ..
000200131 . . |Lincoln .05/09/2019 ..
000200136 . . | Dodge .04/15/2019 ..
000200152 .... Napa ... 06/21/2019 .. 109,102 |... ... 109,102 |...
000200173 ... Pulaski ... 07/11/2019 999,522 |... .. 999,522 |...
000200190 .... Thomas .... 06/04/2019 ..32,861 |...
000200260 ... 06/14/2019 . ..53,458 |...
000200284 .... Crawford .... 06/27/2019 ... 79,453 |. ..79,453 |... .
000200408 ... Toombs ... 12/04/2019 132,279 |. 182,279 ... 132,279 ...
000200409 . . | Toombs . .12/04/2019 .. 190,715 |. 190,715 |. 190,715
000200552 . . |Fresno . .04/29/2020 .. 40,000 |. . 40,000 |. . 40,000
000200573 . . |Dallam . .03/18/2020 .. 132,813 |. ..32,813 | ..32,813
000200735 . . |LaGrange . .02/28/2020 .. ..20,966 |. ..20,966
000200736 . 06/10/2020 .. ..33,000
000200753 .... 02/26/2020 .....
000200788 ... Dunklin ... 04/23/2020 .....
000200862 ... Waushara . 04/01/2020 .....
000201229 ... Arkansas . 09/09/2020 .....
000201245 ... Fresno .... 09/14/2020 .....
000201273 ...iviviiniiiiiiiiis Edgar ...oooviiiiiiiiiiiin 09/28/2020 ....ofeeeeiiiiinns vevneeenns | 40,000 [ i foi e foviiiniinn foeeeinnnees e 40,000 [t 40,000 i o e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE B - PART 3

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

Showin

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
000201294 .......oovvvvvrrninnnnnnns East Carroll ......cvvvvvnnnnnniininiiinns [, O AN 09/02/2020 ..o feeeeeeinnnn e [ 56,170 [ [
000201338 ... CNE e 10/01/2020 .....
000201343 . | Chase ... NE ...10/09/2020 ..
000201344 . | McDonough . L 10/07/2020 ..
000201359 . |Bureau .. L 10/15/2020 .. . 81,828 |.
000201414 .. |Lyon ........ LN 12/01/2020 .. 152,532 |.
000202242 . |El Paso County . 01/21/2022 ..
000202319 ... Sutter County ..oooeveeiiiiiiiiiiiiiiiiiien e CAuis s v e 01/19/2022
000702975 ... e IMIAME e e Pl e 11/02/2017
000703126 . |DALLAS .. 12/19/2018 ..
000703171 ... ... |HOUSTON ... 05/29/2019
0299999. Mortgages with partial repayments 5,060,942 5,060,942 5,060,942
0599999 - Totals 21,817,954 19,030 19,030 21,836,984 21,836,984
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY 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
................ Farmers Lloyds Insurance Company of Texas ....|......cco. |1PVING woviveuiiieniinniieineiinnes oo T | e e vveennenn[....09/30/1993 L. fooeeenn il .ol 7,858,644 |...... 19,777,327 |...... 19,777,327 | 624,401 |ouueeeneeeneeen e Jeeeeeieeeieees Jeeeeeeieeeieeeen e oo o,
5999999. Any Other Class of Assets - Affiliated 7,858,644 19,777,321 19,777,321 624,401 XXX
6099999. Total - Unaffiliated XXX
6199999. Total - Affiliated 7,858,644 19,777,327 19,777,327 624,401 XXX

7,858,644 19,777,321 19,777,321 624,401

6299999 - Totals

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

1B..$ 1C..$ ... TE .8 e TF 8 e 1G .8 e
2B..%.. 2C..$

3B..%.. 3C..$

4B..$ 4C ..$

5B ..$ 5C..$..




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY 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
912810-02-4 ..... US TREASURY N/B 3.125 02/15/2043 LA ...85.4063 |.................302,338 [oeeiiiiiiiinnnns 354,000 [...oeevivnnnnnnns 349,068 |......ccvvvnvrveee ovvvnnnennnnnd 178 e o e 3125 |...... 3219 [FA s v 4,148 ....02/20/2013 ...}|....02/15/2043 ...
912810-02-4 ..... US TREASURY N/B 3.125 02/15/2043 ... LA ...85.4063 |... .2,146,000 |.. 2,116,428 o e 985 [ e e 3125 |...... 3.218 [FA ...... .. 25,148 |... ...02/20/2013 ...|....02/15/2043 ...
912810-TB-4 ..... US TREASURY N/B 1.875 11/15/2051 ... LA ...63.6406 |... 130,000 |eveeiniiieennnn 112,832 [ 301 [ e e 1.875 |...... 2.538 ....04/05/2022 ...|....11/15/2051 ...
912828-G3-8 ..... US TREASURY N/B 2.25 11/15/2024 .. LA ...96.0117 |oeeennnnnenn. 528,064 |oeenieeennnnn 550,000 [oeeeennneeeennn 553,342 | e (1,887) | oo e 2.250 |...... 1.928 ...03/31/2015 ...|....11/15/2024 ...
912828-VS-6 ..... US TREASURY N/B 2.5 08/15/2023 ... LA ...98.6055 |......ooeeeennnnn 85,219 | 86,000 [oiiiiiinnnnnn 55,924 | e 128 e [ e 2.500 |...... 2.728 ....11/08/2013 ...|....08/15/2023 ...
912828-VS-6 ..... US TREASURY N/B 2.5 08/15/2023 ... LA ...98.6055 |...covuuiiieeeennn 92,689 |ouiiiiiiinnnnn 94,000 [oiiiiiiiee et 93,872 | e 210 [ e e 2.500 |...... 2.728 ....11/08/2013 ...|....08/15/2023 ...
912828-1E-6 ..... US TREASURY N/B 2.75 11/15/2023 .. LA ...98.2734 | 88,791 |l 70,000 [oiiiiiiee 89,867 | e 14 L [ | 2.750 |...... 2.968 ....12/30/2013 ...|....11/15/2023 ...
912828-1E-6 ..... US TREASURY N/B 2.75 11/15/2023 .. LA ...98.2734 | .o 913,048 | enn.2.980,000 [oiiiiiiiee 928,136 e [ 1,808 | e | 2.750 |...... 2.968 ...12/30/2013 ...|....11/15/2023 ...
912820-AB-7 ..... US TREASURY N/B 0.25 07/31/2025 .. LA ...90.2109 |. .0.250 |......4.345 ....00/30/2022 .. 07/31/2025
91282C-BV-2 . US TREASURY N/B 0.375 04/15/2024 LA ...94.5508 |. .0.375 |...... 1.141 ....01/18/2022 .. 04/15/2024
91282C-BV-2 . US TREASURY N/B 0.375 04/15/2024 LA ...94.5508 |. .0.375 |...... 1.141 ....01/18/2022 .. 04/15/2024 ...
91282C-CB-5 ... US TREASURY N/B 1.625 05/15/2031 ... LA .. 6,177,754 |...84.1406 |... 6,152,883 [ e (18,347 [ e e 1.625 |...... 1.281 ...12/06/2021 ...|....05/15/2031 ...
912820-CJ-8 ..... US TREASURY N/B 0.875 06/30/2026 ... LA ..596,868 |...89.3984 |... 00596,360 |oevneiiiiiiiis et (366) | e e 0.875 |...... 0.809 ....00/22/2021 ...|....06/30/2026 ...
91282C-CJ-8 ..... US TREASURY N/B 0.875 06/30/2026 ... LA ...89.3984 |... 068,951 oo e TT) e e s 0.875 |...... 0.797 ...09/22/2021 ...|....06/30/2026 ...
912820-CP-4 ... US TREASURY N/B 0.625 07/31/2026 ... LA ...88.3359 |......oeeennnnnn 893,437 |oiiiiiiinnnn 785,000 [oiiiiiiinnnnnnn 894,115 | e 6,045 | [ | 0.625 |...... 4.181 ....00/28/2022 ...|....07/31/2026 ...
91282C-CU-3 ..... US TREASURY N/B 0.125 08/31/2023 ... LA ...96.9805 |.............. 1,454,707 |.............. 1,500,000 |....cc0eoeeee 1,498,571 |oeeerieiinniinns foeeeeenenn 2,165 | oo e 0.125 |...... 0.270 ....09/24/2021 ...|....08/31/2023 ...
91282C-DH-1 ... US TREASURY N/B 0.75 11/15/2024 ... LA ...93.3164 |... e 3,500,000 [..nniiinnnnn 3,496,058 i [ 2,017 L e e 0.750 |...... 0.810 ....12/29/2021 ... |....11/15/2024 ...
91282C-DJ-7 ..... US TREASURY N/B 1.375 11/15/2031 ... LA ...81.4219 |... 1,628,438 |.... 1,944,218 [ 5,390 [ e e 1.375 |...... 1.722 ...01/24/2022 ...|....11/15/2031 ...
91282C-DM-0 US TREASURY N/B 0.5 11/30/2023 ... LA ...96.1875 |.ooiiviinnnnns 2,500,875 |.... i 2,895,475 [ 4,950 [ e e 0.500 |...... 0.692 ....12/29/2021 ...|....11/30/2023 ...
91282C-DR-9 ..... [US TREASURY N/B 0.75 12/31/2023 .. LA ...96.1367 |. .. 4,422,289 |. . 4,587,400 |.. .0.750 |......0.897 ....01/21/2022 .. 12/31/2023 ...
91282C-DY-4 . US TREASURY N/B 1.875 02/15/2032 LA ...84.7969 |. ..2,204,719 |. .2,525,782 |.. .1.875 |......2.237 ...04/06/2022 .. 02/15/2032
91282C-DZ-1 US TREASURY N/B 1.5 02/15/2025 ... LA ...94.1094 |. ..470,547 |. .495,969 |.. .1.500 |......1.891 ....03/10/2022 .. 02/15/2025
91282C-EA-5 . US TREASURY N/B 1.5 02/29/2024 LA ...96.3398 |. ..2,890,195 |. .3,006,683 |.. .1.500 |......1.315 ....03/01/2022 .. 02/29/2024 ...
91282C-ED-9 . US TREASURY N/B 1.75 03/15/2025 .. LA ...94.4688 |. .. 2,692,359 |. .2,850,000 .2,810,745 |.. 1.750 |......2.407 ...04/05/2022 .. 03/15/2025 ...
912820-EE-7 ..... US TREASURY N/B 2.375 03/31/2029 ... LA ...91.0078 |....ccvvnnnnns 1,456,125 |.... .1,600,000 |.. 01,566,348 ..o 3,598 [ e e 2.375 |...... 2.756 ....04/12/2022 ...|....03/31/2029 ...
91282C-EF-4 ..... US TREASURY N/B 2.5 03/31/2027 LA ...93.8594 |.......oeennns 1,407,891 |.... .1,500,000 |.. e 1,494,028 oo e 1,059 [ e e 2.500 |...... 2.613 ....04/05/2022 ...|....03/31/2027 ...
91282C-EH-0 ..... US TREASURY N/B 2.625 04/15/2025 ... LA ...96.2031 |....oovnnnnnns 2,405,078 |.... .2,500,000 |.. i 2,494,267 o e 1891 e e e 2.625 |...... 2.747 ....04/26/2022 ...|....04/15/2025 ...
91282C-EM-9 ..... US TREASURY N/B 2.875 04/30/2029 ... LA ...93.6484 |.............. 1,498,375 |.... .1,600,000 |.. e 1,599,555 [ e 149 e e e 2.875 |...... 2.902 ....06/19/2022 ...|....04/30/2029 ...
912820-EP-2 ... US TREASURY N/B 2.875 05/15/2032 ... LA L. 92.1875 |t 7,008,438 |.... .7,700,000 |.. DY Y17V R R -1 I T AU R RN 2.875 |...... 2.937 ....06/23/2022 ...|....05/15/2032 ...
91282C-EQ-0 ..... US TREASURY N/B 2.75 05/15/2025 .. LA ...96.4063 |... ...18,317,188 |.... 19,000,000 |.. ...18,985,510 [oeeeeeeniiiieee foeeeeeee e 1,776 feeicciiieees o e 2.750 |...... 2.810 ...06/13/2022 ...|....05/15/2025 ...
912820-FN-6 ..... US TREASURY N/B 4.25 09/30/2024 .. J T R . 204,183 |...99.4727 |... 203,919 |.... ....205,000 |.. 204,253 |.oeveiiiiiiiiins foeviiiiiinnnnnn 89 i e o 4.250 |...... 4.513 ...10/13/2022 ... |....09/30/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 71,764,371 | XXX 67,039,149 72,180,000 71,837,337 XXX XXX XXX XXX
362258-0J-0 ..... GNSF POOL 781357 4 s TA s 3,334 [. 100.3669 [....uvvvrivvnnnnnns 3,406 |..cevvnniiiiinnnnn 3,394 | FCTRC VAT ORI RURNRE: A AU R RN 7.000 |...... 8.414 ...11/19/2001 ...|....10/15/2025 ...
362258-0L-5 ... GNSF POOL 781359 . N LA s . 100.09% |... ....3,618 |.... ....3,615 |.. e 3,59 | e B3 e e [l 6.500 |...... 7.937 ...11/19/2001 ...|....12/15/2025 ...
362258-0N-1 GNSF POOL 781361 . 4 1.4 .. 7,335 . 101.2871 . 7,633 | . 7,536 7,468 |.. .7.500 |[......9.040 ....11/19/2001 .. 12/16/2025 ...
362258-0R-2 ..... [GNSF POOL 781364 . 4 1.A .. .. 552 |. 105.8389 |. .576 |. ....544 547 |.. .8.000 |......8.043 ....45 |....11/19/2001 .. 12/15/2030 ...
3622AA-4R-2 ... G2SF POOL 785432 . 4. LA . 17,478,751 )...86.9173 |... ...14,616,537 |.... 16,816,597 |.. L A7,353,419 | [ (159,192) | e e 2.500 |...... 1.666 425,078 |....05/19/2021 ...|....04/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 17,493,507 [ XXX 14,631,770 16,831,686 17,368,403 (159,030) XXX XXX XXX 35,126 426,243 XXX XXX
831641-FU-4 ..... |SBIC 2022-10B 1 4.262 09/10/2032 ABS . | | .|4 LA ) .. 120,000 |...97.8006 |... 117,361 |.... . 120,000 |.. ....120,072 MS ...... ...1,429 |... ...09/14/2022 ...|....09/10/2032 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed an

Structured Securities 120,000 [ XXX 117,361 120,000 120,072 72 XXX XXX XXX 1,429 XXX XXX
0109999999. Total - U.S. Government Bonds 89,377,878 | XXX 81,788,280 89,131,686 89,325,812 (93,176) XXX XXX XXX 298,785 1,275,860 XXX XXX
168863-0L-9 ..... |REPUBLIC OF CHILE 3.5 01/25/2050 .....cccvuueeeeeennnn | ...... |D ...... |2 ......... | 1FFE |t 745,798 [...72.1870 |.....coevennnnnns 541,408 |...coovennnns 750,000 Jeeeennnninanens 746,100 |eevveeiierennnnn fooieeieiinnnnns 85 |oeeiiiiieieiiinns forreeeiiiiii e 3.500 |...... KRN NN O R 11,302 f..oovennnnnnnes 26,250 |....06/17/2019 ...|....01/25/2050 ...
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25714P-DZ-8 ..... DOMINICAN REPUBLIC 6 07/19/2028 .........ccvvnveevennn foun e D...... T P O & S N 2,000,000 |...96.1650 |.............. 1,923,300 |.oevvennnnnens 2,000,000 |.eeevunninnns 1,923,300 |......... (76,689) [....ccevvnnnnn (SR D] U FP RN 6.000 |...... 6.000 |JJ coveven Jernniiiiinne 53,667 [..cceevvrnnnns 120,000 |....07/12/2018 ...|....07/19/2028 ...
455780-BV-7 ..... REPUBLIC OF INDONESIA 4.75 01/08/2026 .. D...... .. 2.BFE ..|... . 100.0150 |...ccvvnnnnnns 1,000,150 |.... 1,000,000 |-evveneeeeennnn998,607 [oeeeiiiiiiiiis e 415 e e [ 4750 | 4.800 | ....... . 47,500 |....12/01/2015 ...|....01/08/2026 ...
46513Y-JH-2 ..... STATE OF ISRAEL 3.25 01/17/2028 D...... .. 1.EFE ..|... ...94.6690 |... 1,200,000 |oevvenneennnn 1,195,354 i 830 [ e 0000032250 |l 3.33% | ....... ...01/10/2018 ...|....01/17/2028 ...
46513Y-dJ-8 ..... STATE OF ISRAEL 4.125 01/17/2048 D...... .. 1.EFE ..|... ...87.3110 |... . 200,000 |.. e 200,178 v oo (B) e e 4125 | 4119 (I ....... ....01/10/2018 ...|....01/17/2048 ...
486661-AF-8 ..... REPUBLIC OF KAZAKHSTAN 4.875 10/14/2044 D...... .. 2.BFE ..|... ...89.4580 |... . 300,000 |.. 000820,4% |oveeeninniiiins foeniinn (883) | e | A8TE 4.385 (A0 ...... ....06/04/2019 ...|....10/14/2044 ...
617726-AG-9 ..... KINGDOM OF MOROCCO 5.5 12/11/2042 D...... .. 3.AFE ..|... ...85.5240 |... ... 605,000 |.. ....517,420 et (1,576) |oeeeeeeeeeceeis e |+ee2225.500 ... 4.815(D ....... ...06/07/2019 ...|....12/11/2042 ...
698299-AV-6 ..... REPUBLIC OF PANAMA 7.125 01/29/2026 .. D...... .. 2.BFE ..|... . 105.3620 |... .1,000,000 |.. +..995,369 | e 1272 s e | 7125 7.20 [ ....... ....11/18/2005 ...|....01/29/2026 ...
698299-All-4 ..... REPUBLIC OF PANAMA 6.7 01/26/2036 D...... .. 2.BFE ..|... . 104.7280 |... .1,948,000 |.. .... 1,498,657 ... 18,593 |. ....01/26/2006 ...|....01/26/2036 ...
718286-AY-3 ..... REPUBLIC OF PHILIPPINES 9.5 02/02/2030 . ..2.BFE .. . 126.9940 |. ..6,349,700 |. .5,000,000 .5,132,099 |.. ..(12,930) | ...10/18/2005 .. 02/02/2030
718286-BB-2 ..... REPUBLIC OF PHILIPPINES 7.75 01/14/2031 .. 2.BFE .. . 119.1550 |. ..119,155 |. . 100,000 ..99,265 |.. .. 63 | ....01/04/2006 .. 01/14/2031
T7586R-AF-7 ..... ...79.3480 |... .317,392 ... . 400,000 |.. ....417,358 ... (342) . . ...06/03/2019 ... |[....06/15/2048
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 14,205,485 | XXX 15,441,265 14,508,000 14,044,203 (216,505) 5,842 XXX XXX XXX 399,757 993,916 XXX
0309999999. Total - All Other Government Bonds 14,205,485 [ XXX 15,441,265 14,503,000 14,044,203 (216,505) 5,842 XXX XXX XXX 399,757 993,916 XXX
13063A-5E-0 ..... CALIFORNIA ST 7.5 04/01/2034 .. .. 1.DFE ..|... . 121.3248 ..ot 2,426,4% |.... .... 3,054,338 (81,803) |. .... 37,083 ... ....08/18/2021 ...|....
13063A-70-0 ..... CALIFORNIA ST 7.3 10/01/2039 .. .. 1.CFE .. . 121.3433 |. .. 2,426,866 |. . 3,146,243 |.. ..(67,751) | . 36,500 ....08/18/2021 ..
13063B-FR-8 ..... CALIFORNIA ST 7.625 03/01/2040 .. 1.DFE .. . 125.8848 |. ..4,808,799 |. .5,633,300 |.. .. (75,174) |. . 97,092 ....00/26/2022 ..
13063B-JC-7 ..... CALIFORNIA ST 7.6 11/01/2040 .. .. 1.CFE .. . 128.0739 |. ..2,196,467 |. . 2,926,593 |.. .. (52,708) |. . 21,361 ....11/10/2021 .. .
13063C-60-8 ..... CALIFORNIA ST 5 08/01/2034 |- 1.CFE ... . 107.1950 |... ...10,719,500 |.... .. 10,000,000 |.. ...10,664,967 ... 206,944 |... ...11/15/2019 ...|....08/01/2034 ...
13063C-JA-9 ..... CALIFORNIA ST 5 12/01/2030 .. 1.CFE ..|... . 102.1356 |... .9,000,000 |.. ....9,109,782 ... 36,250 |... ...04/03/2014 ...|....12/01/2030 ...
13063D-C4-8 ..... CALIFORNIA ST 1.7 02/01/2028 .. .. 1.CFE ..|... ...86.0036 |... .1,000,000 |.. FA e ol 7,036 |... ....09/06/2022 ...|....02/01/2028 ...
20772G-F4-5 ..... CONNECTICUT ST 5.85 03/15/2032 ... .. 1.DFE ..|... . 105.4459 |... Ms ...... ... 58,134 |... .. 197,438 |....09/21/2021 ...|....03/15/2032 ...
20772J-AC-6 ..... CONNECTICUT ST 5.09 10/01/2030 ... .. 1.DFE ..|... . 100.5750 |... A0 ...... .... 36,908 |... .. 147,610 |....02/02/2022 ...|....10/01/2030 ...
341422-XX-6 ..... FLORIDA ST BRD OF EDU CAPIT 6 06/01/2023 .... S LAFE L . . 101.2550 |... Do .... 16,047 |... .. 199,200 |....08/23/1999 ...|....06/01/2023 ...
419792-87-0 ..... HAWAI'L ST 2.192 10/01/2032 |- 1.CFE ... .. 1,500,000 |...78.2604 |.............. 1,173,906 |.... .... 1,499,995 AD e o 8,129 |... .. 31,875 |....09/30/2021 ...]|....10/01/2032 ...
452151-LF-8 ..... ILLINOIS ST 5.1 06/01/2033 - 2.AFE L. .. 5,360,670 |...95.6295 |.............. 4,303,328 |.... ....5,225,088 L. 19,125 ... ...08/18/2021 ...|....06/01/2033 ...
57582P-UE-8 . MASSACHUSETTS ST 5.456 12/01/2039 .. 1.BFE .. . 102.9298 |. .. 3,859,868 |. .3,958,724 |.. 102,300 ....00/23/2022 .. 12/01/2039
57582R-G3-4 . MASSACHUSETTS ST 2.514 07/01/2041 .1.BFE .. ...68.8604 |. ..1,377,208 |. 1,852,933 |.. . 25,140 ....02/11/2022 .. 07/01/2041
57582R-LJ-3 . MASSACHUSETTS ST 4 09/01/2042 ... .1.BFE .. ...97.56%5 |. .. 7,400,647 |. .7,810,002 |.. 101,133 ....11/15/2019 .. 09/01/2042
57582R-YN-0 . MASSACHUSETTS ST 2.663 09/01/2039 .1.BFE .. ...77.3823 |. 2,039,133 .2,686,921 |.. . 23,391 ....01/12/2022 .. 09/01/2039 ...
68607L-X0-5 ..... OREGON ST 5.892 06/01/2027 .. .. 1.BFE .. . 102.9633 |. 1,029,633 .1,000,000 1,041,866 |.. ...09/20/2022 .. 06/01/2027 ...
882722-KF-7 ..... TEXAS ST 5.517 04/01/2039 ... .. 1.AFE ..|... . 105.49% |.............. 2,004,492 |.... .1,900,000 |.. ....2,678,528 .. 104,823 |....09/21/2021 ...|....04/01/2039 ...
882724-X8-1 ..... TEXAS ST 1.944 10/01/2031 .. 1.AFE ..|... L 795611 |t 1,790,125 |.... .2,250,000 |.. ... 2,249,972 . 38,030 |....11/08/2021 ...|....10/01/2031 ...
882830-AP-7 ..... TEXAS ST TRANSPRTN COMM 2.562 04/01/2042 . .. 1.AFE ..|... ... 72.5102 |..oooiiinnnnns 1,497,336 |.... .2,065,000 |.. .... 1,942,888 . 52,905 |....02/18/2022 ...|....04/01/2042 ...
917542-QV-7 ..... UTAH ST 3.539 07/01/2025 ......ccevvumareeemnnnnnneennn fooe von | onnnene | onneeeens C1AFE .. ...98.2426 |.............. 1,802,915 [......cceenn 1,835,166 [...ccvvnnnnnns 1,837,625 |.ooovenneeenennns feoneneeeeeea (754) | Jeneeneeeininnes [0 3539 [ 830467 [ oo | 32,478 [ ...07/26/2022 ...|....07/01/2025 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 81,879,900 | XXX 70,746,099 70,150,307 79,137,665 (953,618) XXX XXX XXX 920,197 2,958,171 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 81,879,900 | XXX 70,746,099 70,150,307 79,137,665 (953,618) XXX XXX XXX 920,197 2,958,171 XXX XXX
111746-00-6 ..... BROCKTON MA 2.308 11/01/2029 .. |- 1L.EFE ... ..750,000 |...83.5512 |... . 750,000 |.. ... 750,071 N ... . 16,445 |....10/21/2021 ...|....11/01/2029 ...
167486-Hi-4 ... CHICAGO IL 6.207 01/01/2036 .... . |- 2.BFE ..|... .. 211,825 |...94.5768 |... . 170,000 |.. ....208,369 ... (2,637) ] o . 10,552 |....09/03/2021 ...|....01/01/2036 ...
167486-PG-8 ..... CHICAGO IL 5.432 01/01/2042 ... . |--2.BFE ..|... .. 555,275 |...82.6553 |... . 460,000 |.. ....551,006 ... (3,412) ] 1171272021 ... |....01/01/2042 ...
167486-SD-2 ..... CHICAGO IL 6.314 01/01/2044 .... . |- 2.BFE ..|... .. 202,397 |...91.4801 ....200,500 oo (1,679) | ... 11/12/2021 ...|....01/01/2044 ...
167560-PL-9 ..... CHICAGO IL MET WTR RECLA 5.72 12/01/2038 . .. 1.BFE ..|... 5,843,288 |. 104.8561 |.............. 4,278,129 |.... . 5,720,890 |oiiieiiiiieeees [ (100,359) |. ...09/22/2021 ...|....12/01/2038 ...
180848-Q7-1 ..... CLARK CNTY NV 2.75 11/01/2038 . .. 1.BFE .. 4,515,660 |...70.1969 |. .. 3,158,861 |. .4,500,000 . 4,512,603 |.. ... (1,436) | ....10/16/2020 .. 11/01/2038 ...
442331-3K-8 . HOUSTON TX 3.961 03/01/2047 ... .. 1.DFE .. 1,941,181 |...86.4410 |. 1,711,532 | .1,980,000 1,937,462 |.. (2,634) |. ....00/14/2022 .. 03/01/2047 ...
54438C-PA-4 ... LOS ANGELES CA CMNTY CLG 6.75 08/01/2049 .... ... 1.BFE ..|... .. 1,737,480 ). 124.7549 |.............. 1,247,549 |.... .1,000,000 |.. ....1,710,384 .. (21,329) | ...09/23/2021 ...|....08/01/2049 ...
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54438C-YM-8 ... LOS ANGELES CA CMNTY CL 1.606 08/01/2028 ........... [oee o] coeeees| eeeeeees L 1BFE | 1,972,248 |...85.3946 |.............. 1,895,760 [.ovvevennnnn 2,220,000 |...ccvvrennnns 1,990,389 [ovvvivviniiinnne Jovveennnnn 18,141 s s [e0nn2 1,606 |l 3.908 ....07/19/2022 ...|....08/01/2028 ...
54438C-YN-6 ... LOS ANGELES CA CMNTY CL 1.806 08/01/2030 .... .- 1.BFE ..|... L..81.5522 |.ooeeiieee e 720,787 .. 885,000 [oeeeenene 895,475 e oo (1,877) | e 1002201806 . 1.629 ....09/20/2021 ...}|....08/01/2030 ...
544646-7R-6 ..... LOS ANGELES CA UNIF SCH 6.758 07/01/2034 .... .- LEFE ... . 111.7449 |.............. 3,218,258 |..............2,880,000 |.............. 4,045,653 |......cccevvvnnnns [oerennnn(109,295) |oervnnnniniiiinns oo s s 2.067 ....08/19/2021 ...|....07/01/2034 ...
592112-DR-4 ..... MET GOVT NASHVILLE & DA 5.707 07/01/2034 .... |- 1.CFE ... . 104.7456 |........coeeeeen251,389 |onninniiennnnn 240,000 [oeieeennnneenni297,310 |oveeieecciiiies feeeeeeen s (8,566) e e |22 5L707 | 2.359 ....11/12/2021 ...|....07/01/2034 ...
64763F-20-2 ..... NEW ORLEANS LA 2.054 09/01/2028 |- LFFE ... ...85.5190 |... . e 2,000,000 [oanninnnnnn 1,999,978 [ e (22) [ e [ 2,054 L 2.054 ....10/08/2021 ...|....09/01/2028 ...
64763F-2X-0 ..... NEW ORLEANS LA 2.22 09/01/2029 ... .. 1.F FE ..|... ...84.0628 |... 2,299,118 |.... e 2,734,965 |oeeeeieeiiiieeee Jeeeemnieeee e (38) [ oo 000022220 | 2.220 ...10/08/2021 ...|....09/01/2029 ...
64763F-2Y-8 ..... NEW ORLEANS LA 2.32 09/01/2030 ... I .. 1.F FE ..|... ...82.3724 |... 2,648,273 |.... 3,214,985 [ i (0) [ e 0000222320 | 2.320 ....10/08/2021 ...|....09/01/2030 ...
64966H-MV-9 ..... NEW YORK NY 5.206 10/01/2031 .. N L .. 1.CFE ..|... . 101.0006 |....cevvuneeeeenn 757,505 |oeeenneeeennnnn 750,000 [oeeeevnnneeeenn885,674 |oeeeeecceenies feeeeeees (21,447) | e 12222.5.206 ... 1.951 ....09/23/2021 ...|....10/01/2031 ...
649660-JD-3 ... NEW YORK NY 1.15 03/01/2023 . 1 .1.CFE .. ...99.4415 |. .0.933 ....02/02/2022 .. 03/01/2023
649660-XB-1 ..... NEW YORK NY 1.88 08/01/2031 . 1 .1.CFE .. ...77.4686 |. .3,000,000 .1.912 ....09/02/2021 .. 08/01/2031
718814-7Z-2 ..... [PHOENIX AZ 5.269 07/01/2034 .... 1 .1.BFE .. . 100.5567 |. ..950,000 1,139,209 |.. ......1.893 ...07/01/2022 .. 07/01/2034 ...
797355-P9-9 ..... SAN DIEGO CA UNIF SCH DIST 0 07/01/2029 ... .. 1.DFE ..|... ...82.4868 |... . .8,125,000 |.. 05,893,280 [oiieieiiiiiiieee [oeeeennnn 283,969 [ e e e 5.000 ....08/02/2012 ...|....07/01/2029 ...
797355-02-3 ..... SAN DIEGO CA UNIF SCH DIST 0 07/01/2030 ... I .. 1.DFE ..|... ...78.2643 |... 6,382,454 |.... .8,155,000 |.. 05,588,892 [oooiiiiiiiiininns |l 274494 Lo i e e 5.100 ....04/10/2012 ...|....07/01/2030 ...
797355-115-9 ... SAN DIEGO CA UNIF SCH DIST 0 07/01/2036 ... 8 e |- 1D FE Ll ...49.2721 |... 2,463,605 |.... .5,000,000 |.. 102,400,050 [.eoieeeeiiiiiieee e 126,974 [ e e e 5.510 ....04/02/2014 ...|....07/01/2036 ...
797355-116-7 ..... SAN DIEGO CA UNIF SCH DIST 0 07/01/2037 ... 3 e [ 1D FE L ...46.4212 |... .5,000,000 |.. 002,260,351 [ooeiiiiiiiiiniees e 120,366 [ e e e 5.551| .o ....04/02/2014 ...|....07/01/2037 ...
797356-DM-1 ..... SAN DIEGO CA UNIF SCH D 2.164 07/01/2032 . e | LA FE L . ... 77.8446 |... .1,000,000 |.. e 1,000,000 [.enneeeeniiiieee Jeeeemneieeeeeene e oo 2,164 o 2.164 [ ....... ....10/07/2021 ...|....07/01/2032 ...
797356-DN-9 ... SAN DIEGO CA UNIF SCH D 2.314 07/01/2033 . A1 [ TAFE L .. 1,000,000 |...77.0812 |... e 1,000,000 [oenneiiiiiiiniees oeviiiiiniiiiiien e v [0 2,314 2.314 (0 ....... ....10/07/2021 ...|....07/01/2033 ...
797683-HUJ-6 ..... SAN FRANCISCO CA CMNTY 3.165 06/15/2041 ... 2 ... .. 1.EFE ..|... ...71.9021 |... .... 1,999,980 e (20) [ s [ 8.165 [ 3.163 (D ....... ...12/02/2020 ...|....06/15/2041 ...
880338-L2-8 ..... TENDER OPTION BOND TRUST VAR 05/01/2029 ... .. 1.CFE ..|... . 125.9475 |... . . 18,212,720 [ e (202,964) |..covveneeeeiinnns foreeeiiiiinnennnns ... 10,883 ... 8.645 [MN ...... 1,751,316 |....07/21/2016 ... |....05/01/2029 ...
898735-UT-0 ..... TUCSON AZ COPS 2.232 07/01/2034 1 e | 1D FE L. . L..72.9030 [...coinninnnns 2,478,702 |.... .3,400,000 |.. ... 3,400,001 reeenieeeeeennn feeeeereeereninnees eeenn 2,282 [oins 2.2 | ....... ..100,762 |....02/18/2021 ...|....07/01/2034 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 75,437,493 | XXX 75,530,336 85,105,000 80,543,589 315,462 XXX XXX 3,019,542 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 75,437,493 | XXX 75,530,336 85,105,000 80,543,589 315,462 XXX XXX 732,654 3,019,542 XXX XXX
02765U-EK-6 ..... AMERICAN MUNI PWR-OHIO 8.084 02/15/2050 ... .. 1.F FE ..|... . 128.3087 |... 237,371 |.... ... 185,000 |.. 342,453 e (BA72) | e 008,084 L 3.031 [FA v oo 5,650 |... ... 14,965 |....11/12/2021 ... |....02/15/2050 ...
03255L-AA-T7 ..... ANAHEIM CA PUBLIC FING AUTH 6 09/01/2024 . .. 1.EFE ..|... . 103.2270 |... ..2,508,416 |.... .2,430,000 |.. ... 2,469,174 e (82,318) [ s [e.206.000 ... 4.562 [MS ...... .... 48,600 |... .. 145,762 |....09/02/2022 ...|....09/01/2024 ...
04780M-TL-3 ..... ATLANTA GA ARPT REVENUE 5 01/01/2032 .. 1.DFE ..|... . 102.1382 |....covnnnnnns 3,319,492 |.... ....3,250,000 |.. 003,288,206 [o.uuiiiiiiiiiiii e (36,698) [.ooeeevvvnenienee foevevnnniininiinnn [00e22.5.000 | 3.79%4 [ ....... .. 80,799 |[... .. 162,500 |....04/03/2014 ...|....01/01/2032 ...
047870-NE-6 ..... ATLANTA GA WTR & WSTWTR REV 5 11/01/2040 . .1.CFE .. . 103.9023 |. . 11,429,253 |. 11,000,000 11,420,455 |.. .(171,515) | .3.285 ....11/15/2019 .. 11/01/2040
052414-RX-9 . AUSTIN TX ELEC UTILITY 3.087 11/15/2031 .. 1.DFE .. ...86.6609 |. ..433,305 |. . 500,000 .499,999 |.. (MY .3.087 ....06/28/2019 .. 11/15/2031
052476-G8-5 ..... [AUSTIN TX WTR & WSTWTR SYS 5 11/15/2039 ... .. 1.CFE .. . 103.0136 |. ..5,150,680 |. .5,000,000 5,101,998 |.. ..(71,845) |. . 3.461 ....07/23/2014 .. 11/15/2039
072024-NU-2 . BAY AREA CA TOLL AUTH T 6.918 04/01/2040 . .. 1.DFE .. . 114.6123 |. .. 2,349,552 |. .2,050,000 . 2,944,863 |.. .2.944 ....01/11/2022 .. 04/01/2040 ...
072024-XG-2 ..... [BAY AREA CA TOLL AUTH T 2.019 04/01/2030 . .. 1.CFE .. ...81.7228 |. ..2,043,070 |. .2,500,000 .2,499,9% |.. ......2.019 ...03/03/2021 .. 04/01/2030 ...
114894-WJ-3 ..... BROWARD CNTY FL ARPT SYS RE 5 10/01/2045 ... . 100.4535 |.....counnnnns 1,662,505 |.... .1,655,000 |.. 1,758,832 [ e (36,020) [ eeeeieieeeeeeeen 4002225.000 .l 2.616 ....11/15/2019 ...|....10/01/2045 ...
13033A-CE-9 ..... CALIFORNIA ST HLTH FACS 5.75 10/01/2023 ... . 100.2090 |... 893,789 |eevriiieeeennn893,664 [ 2,892 [ e [eenl50750 | 5.990 ...03/02/2000 ...|....10/01/2023 ...
13067W-RE-4 ..... CALIFORNIA ST DEPT OF WT 1.16 12/01/2027 . ...84.1629 |... 01,285,000 |oeevennennnnnn 1,146,735 [ i 11,001 [ i Jeennn 10160 | 3.598 ....07/25/2022 ...|....12/01/2027 ...
130770-ML-3 ... CALIFORNIA ST UNIV REVE 0.885 11/01/2025 . B ...88.9001 |... 1,410,000 |oeevenneeeeen 1,281,469 [oeeeenii e 10,764 [ e [-222220.885 | 4.380 ....09/20/2022 ...|....11/01/2025 ...
130770-PA-4 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2039 ... 2. . 104.1747 |... ..265,000 |.. e (12,301) [ e [21205.000 ..l 0.291 ....04/28/2021 ...|....11/01/2039 ...
130770-PB-2 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2044 ... 2 ... . 104.1747 |... 291,689 |.... ... 280,000 |.. 304,098 [..ooeeeiiiiiieeen Jeeeeennns (13,093) |-evveeeeeeeeennes feeeeeeeiiiiiie 1.22225.000 |...... 0.291 ...04/28/2021 ...|....11/01/2044 ...
130770-PS-5 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2039 2 . 104.1754 |. .. 3,890,951 |. .3,735,000 .4,040,652 |.. .(165,567) |. .0.509 ....04/28/2021 .. 11/01/2039 ...
130770-PT-3 ..... CALIFORNIA ST UNIV REVENUE 5 11/01/2044 2 . 104.2291 ..3,877,328 |. .3,720,000 .4,016,803 |.. .(160,541) |. .0.615 ....04/28/2021 .. 11/01/2044
130770-QU-9 ..... CALIFORNIA ST UNIV REVE 2.795 11/01/2041 . 1 .. 70.1181 .. 3,902,072 |. .5,565,000 .5,585,656 |.. (2,004) |. L2747 ....09/21/2021 .. 11/01/2041
155048-BB-6 ..... CENTRL PUGET SOUND WA RE 4.75 02/01/2028 . 2 . 100.1387 |. ..2,848,946 |. . 2,845,000 .2,844,545 |.. ... (455) | .4.657 ....02/01/2022 .. 02/01/2028
155498-CN-6 . CENTRL TX REGL MOBILITY AUT 5 01/01/2033 . 2 . 11,885,915 |. 100.0000 |. .11,880,000 |. 11,880,000 11,878,329 |.. 1M ......5.019 ....11/20/2013 .. 01/01/2033 ...
155498-CP-1 ..... CENTRL TX REGL MOBILITY AUT 5 01/01/2043 .... 2 .. .. 14,912,076 |. 100.0000 |... ....14,930,000 |.... ...14,930,000 |.. ... 14,927,887 LA624 [ s [22222052000 .. 5.020 ...05/06/2014 ...|....01/01/2043 ...
1565498-JJ-8 ..... CENTRL TX REGL MOBILITY 2.635 01/01/2032 ... I VAN 1,529,280 |...79.3309 |.......eunnnn. 1,185,997 |.... . 1,495,000 |.. .... 1,522,653 1 (3,893) [euniiiiiiiiiiis e [0 2,635 | 2.347 ....02/12/2021 ...|....01/01/2032 ...
155498-VH-8 ..... CENTRL TX REGL MOBILITY 2.274 01/01/2030 .... 1.6 FE ..|... .. 2,000,000 |...82.6902 |....euunnnennn 1,653,804 |.... .2,000,000 |.. e 1,999,999 [ e (D) e e 2,274 ) 2.274 ....10/06/2021 ...|....01/01/2030 ...
167725-AC4 ..... CHICAGO IL TRANSIT AUTH 6.899 12/01/2040 .........ofeee vou]eeeeen] ceeeeins T.0FE ] 3,474,617 |. 110.4947 [.......oennnn. 2,690,546 |.......oennnns 2,435,000 |.............. 3,413,560 |...ooooviviinnnns foore (77,802) | foeeiiiiiiiiiinns |l 6,899 |l 2.616 ...12/02/2022 ... |....12/01/2040 ...
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167736-SJ-7 ..... CHICAGO IL WTR REVENUE 5.75 11/01/2030 ...ovvvennvvns fooe ven oo | s .. 2.AFE .. . 108.8883 |............. 21,156,997 |oooeennnnnnns 19,430,000 |...ccvvunnnns 20,149,872 [.oooveivvnnneiees |ovvennn (146,870) [eenneiiiiiienees ovvviiiiiiiieiiens 000025750 | 4.804 [MN ... oovinnnnnnnns 186,204 |........... 1,117,186 |....11/02/2022 ...|....11/01/2030 ...
20281P-KT-8 ..... CMWLTH FING AUTH PA 3.864 06/01/2038 . .. 1.EFE ..|... ...86.2184 |.....oooeenens 3,448,736 |.... .4,000,000 |.. e 812,166 o e (26,674) [ e [2n22 30864 | 2.886 | ....... 154,560 |....01/11/2022 ...|....06/01/2038 ...
20281P-NE-8 ..... CMWLTH FING AUTH PA 2.991 06/01/2042 . .. 1.EFE ..|... ...69.9215 |t 1,398,430 |.... 002,079,300 [oeniiiiiiiiinnnns v (3.314) e o 002,991 | 2.714 (D ....... ... 59,820 [....09/10/2021 ...|....06/01/2042 ...
21969A-AJ-1 ..... CORONA CA PENSN OBLIG 2.242 05/01/2030 .... .. 1.BFE ..|... .. 80.6610 |...ccvvnnnnnns 2,016,525 |.... e 2,500,014 [ e W e e [ 2,242 ) 2. 282 |\N ...... . 58,697 |....09/30/2021 ...|....05/01/2030 ...
21969A-AK-8 ..... CORONA CA PENSN OBLIG 2.342 05/01/2031 ... I .. 1.B FE ..|... ... 78.9856 |........eunnn. 1,974,640 |.... ....2,500,016 e 16 [ e [ 2,342 2382 |WN ...... . 61,315 |....09/30/2021 ...|....05/01/2031 ...
235036-V7-2 ..... DALLAS-FORT WORTH TX INT 5.25 11/01/2027 .... 2 ... .. 1.EFE ..|... . 101.5038 |....covnennnns 5,075,190 |.... 105,086,607 [oeeeeeiiiiiieee foeeeenes (101,484) [c.eeeeeeieieeee oeeeemeiieeeeeene [e0022.5.250 | 3137 [MN ...... .. 262,500 |....05/18/2020 ...|....11/01/2027 ...
235036-V8-0 ..... DALLAS-FORT WORTH TX INT 5.25 11/01/2028 .... I VAN .. 1.EFE . . 101.5157 |.ooeiennnnnnns 5,075,785 |.... ....5,083,288 [o..uuviiiiiiiiiis e (97,560) [cvvvvvvvrvnnnnnnns foeeeeeiiiiiiiinnes [00005.250 [oniis 3.217 ....06/18/2020 ...|....11/01/2028 ...
2352414 ...... DALLAS TX AREA RAPID TR 2.613 12/01/2048 .... 2 ... ..1.BFE . ...65.0319 |....eeennns 1,300,638 |.... .... 1,469,200 e 9,960 |oeeiiiiiieeii e | 2,613 | 4.607 ....04/19/2022 ...|....12/01/2048 ...
249182-HH-2 ..... [DENVER CITY & CNTY CO ARP 5.5 11/15/2028 . 2 .1EFE. . 101.9047 |. .. 2,547,618 |. .2,516,5% |.. ..(18,321) | L4712 ....07/11/2013 .. 11/15/2028
249182-HL-3 . DENVER CITY & CNTY CO ARP 5.5 11/15/2031 . 2 1.EFE . . 101.9183 |. .. 2,547,958 |. 2,511,492 |.. - (12,717) ). .4.952 ....07/11/2013 .. 11/15/2031
249182-QY-5 . DENVER CITY & CNTY CO A 4.125 11/15/2053 . 2 1.DFE. ...87.3281 .946,790 |.. . 1,480 |. ......4.514 ....07/08/2022 .. 11/15/2053 ...
254845-J0-4 ...... DIST OF COLUMBIA WTR & SWR 5 10/01/2044 ... 2 ... 1.CFE . . 101.4274 |... . . ....5,008,345 e (5,624) |oeeeeiieiieeis e 222225000 ... 4.892 ...07/24/2013 ...|....10/01/2044 ...
271014-TU-6 ..... EAST BAY CA MUNI UTILIT 5.874 06/01/2040 .... 1.AFE. . 108.6733 |... 108,673 |.... . 100,000 |.. 137,907 e (1,888) [ e [0 5874 2.860 ....01/11/2022 ...|....06/01/2040 ...
29270C-IN-8 ..... ENERGY N W WA ELEC REVENUE 5 07/01/2032 1.CFE . . 103.3974 |... ..2,662,483 |.... .2,575,000 |.. .... 2,663,954 . (57,482) |.eeeeieeeeeeins e |-.22225.000 ... 2.647 ....11/15/2019 ...|....07/01/2032 ...
3135G0-4Z2-3 ..... FANNIE MAE 0.5 06/17/2025 1.A ... ...90.9650 |.........ennn. 6,367,550 |.... ....6,975,063 e 9,970 i e 02200500 . 0.646 ...04/19/2021 ...|....06/17/2025 ...
341271-AD-6 ..... FLORIDA ST BRD OF ADMIN 1.258 07/01/2025 . 1.CFE . 91,2611 |t 1,825,222 |.... .... 1,899,300 e 16,185 oo e e 10258 | 3.407 ....07/28/2022 ...|....07/01/2025 ...
345105-BC-3 ... FOOTHILL ESTRN TRANSPRTN CO 0 01/01/2028 .... 1B FE. . .. 86.7106 |... ...10,873,509 |.... ....9,619,676 496,505 |iiiiiiiiiiiiiiis e i e 5.370 ....11/05/2008 ...|....01/01/2028 ...
345105-KA-7 ..... FOOTHILL ESTRN TRANSPRT 2.962 01/15/2046 .... 1.EFE . .. 1,000,000 |...63.7149 |... 637,149 |.... 999,991 |eeveeieeeeenies foeeeeeie () e e 00000 2.962 . 2.961 ...01/27/2021 ...|....01/15/2046 ...
373539-K8-7 GEORGIA ST HSG & FIN AUT 3.85 12/01/2041 .... 1.AFE. .. 7,900,000 |...96.6653 |.............. 7,636,559 |.... .... 7,898,963 L (1,037) [ e 0002023850 |l 3.849 ....02/21/2013 ... |....12/01/2041 ...
38122N-A8-5 . GOLDEN ST TOBACCO SECURIT 1.6 06/01/2026 . ...88.7192 |. .. 1,774,384 |. 1,996,945 |.. . 859 |. .1.646 ....11/10/2021 .. 06/01/2026
38122N-B2-7 . GOLDEN ST TOBACCO SECUR 2.086 06/01/2028 . ...85.1802 |. .. 2,555,406 |. .2,999,997 |.. . (3) .2.086 ....09/30/2021 .. 06/01/2028
38122N-B6-8 ..... [GOLDEN ST TOBACCO SECUR 3.293 06/01/2042 .. ...74.7094 |. ..597,675 |. .804,366 |.. (434) |. .3.211 ....01/12/2022 .. 06/01/2042
38122N-D5-8 . GOLDEN ST TOBACCO SECUR 3.714 06/01/2041 . ...77.0403 |. .. 1,540,806 |. 1,923,352 |.. 2,952 |. .4.076 ....01/31/2022 .. 06/01/2041 ...
38611T-AA-5 ..... GRAND PARKIVAY TRANSPRTN 5.125 10/01/2043 . . 101.1213 |. .13,064,872 |. 12,920,000 12,821,064 |.. ..120,699 |. ......5.270 ...08/02/2013 .. 10/01/2043 ...
38611T-AB-3 ..... GRAND PARKIVAY TRANSPRTN C 5.5 04/01/20583 .. . 101.8449 |.............. 3,085,347 |.... .3,000,000 |.. .... 2,995,287 e 5,016 [ s 20005500 |l 5.698 ....07/17/2013 ...|....04/01/2053 ...
38611T-AV-9 ..... GRAND PARKIVAY TRANSPRTN 5.184 10/01/2042 . . 101.4398 |....covnennnns 1,014,398 |.... .1,000,000 |.. e 1,801,157 s [ (12,283) |-eeeeeeeeeennies feeeeeeeiiiie |l 50184 | 2.948 ....02/02/2022 ...|....10/01/2042 ...
38611T-CB-1 ..... GRAND PARKIVAY TRANSPRTN COR 4 10/01/2045 .. ...93.5897 |....oovninnnns 4,679,485 |.... .5,000,000 |.. 5,158,268 [ e (18,954) |.eeeeeeeeeeeeeeees foinniiiiiiiiinnns |-....4.000 |...... 3.499 ....03/12/2020 ...}|....10/01/2045 ...
38611T-CC-9 ..... GRAND PARKIVAY TRANSPRTN COR 4 10/01/2049 .... ...90.3797 |... .2,500,000 |.. ... 2,412,254 854 [ s [e0002240000 .. 4.271 ....07/18/2022 ...|....10/01/2049 ...
40064R-EE-5 ..... GUAM  INTERNAT IONAL ARPT 2.899 10/01/2027 .... ...86.8315 |... ..350,000 |.. e (T73) [ e [0000022.899 |l 2.644 ....00/23/2021 ...|....10/01/2027 ...
40064R-EK-1 ..... GUAM  INTERNAT IONAL ARPT 3.839 10/01/2036 . ...78.6581 |... 629,265 |.... ... 800,000 |.. 836,722 e (8,588) |oeeeeieeeeeeins e 222230839 | 3.232 ...08/18/2021 ...|....10/01/2036 ...
40064R-EL-9 ..... GUAM INTERNATIONAL ARPT 4.46 10/01/2043 ...79.0832 |. .. 2,372,496 |. .3,000,000 .3,132,005 |.. ..(12,509) |. .3.862 ....08/24/2021 .. 10/01/2043 ...
43232E-BX-6 . HILLSBOROUGH CNTY FL HSG VAR 01/01/2039 . 100.0703 |. ..7,310,135 |. .7,305,000 . 7,304,308 |.. .4.917 ....05/09/2006 .. 01/01/2039
442349-EU-6 HOUSTON TX ARPT SYS REV 2.485 07/01/2032 . ...79.0141 ..5,926,088 |. .7,500,000 . 7,513,752 |.. .2.458 ....09/21/2020 .. 07/01/2032
442435-47-3 HOUSTON TX UTILITY SYS 3.428 05/15/2023 ...99.4574 |. .. 1,491,861 |. 1,510,173 |.. .1.593 ....08/11/2022 .. 05/15/2023
442435-5B-5 HOUSTON TX UTILITY SYS 3.828 05/15/2028 ...95.7849 |. .. 2,394,623 |. . 2,447,191 |.. ......4.483 ....00/20/2022 .. 05/15/2028 ...
442435-52-2 ...... HOUSTON TX UTILITY SYS REVE 5 11/15/2039 . . 103.6453 |.............. 5,182,265 |.... ee5,120,268 |..oeeeeeiiiiieee e (61,343) [ e [-222225.000 .. 3.651 ...06/13/2014 ...|....11/15/2039 ...
A42440-GY-7 ... HOUSTON TX UTILITY SYS REVE 4 11/15/2037 .... . 100.5017 |..ocevvnnnnnns 5,025,085 |.... 5,199,762 [ e (48,331) [ e 40022242000 . 2.907 ....11/15/2019 ...|....11/15/2037 ...
446201-AG-0 ..... HUNT INGTON BEACH CA PEN 1.911 06/15/2028 ... L..84.7341 |l 1,821,783 |.... e 2,149,999 [ e (D) e e e 12911 1.911 ....03/18/2021 ...|....06/15/2028 ...
446201-AH-8 ..... HUNTINGTON BEACH CA PEN 2.183 06/15/2029 .... ...83.5092 |......ouunnnns 2,296,503 |.... i 2,749,998 o v (2) e e e 2183 | 2.183 ....03/18/2021 ...|....06/15/2029 ...
45203H-B4-3 ..... ILLINOIS ST FIN AUTH REVENU 5 10/01/2035 .... . 103.9402 |.............. 5,197,010 |.... 05,127,057 o feeeeeenn (69,258) [oeeeeeeeiiieeee [eeeeeeieieeeeeeenn [+222225.000 ... 3.490 ....08/06/2014 ...|....10/01/2035 ...
45203H-B6-8 ..... ILLINOIS ST FIN AUTH REVENU 5 10/01/2038 .... . . 103.9411 |t 5,197,085 |.... 5,117,400 [ oo (64,296) [ o 4002225.000 . 3.600 ....08/06/2014 ...|....10/01/2038 ...
452227-ST-9 ... ILLINOIS ST SALES TAX R 2.359 06/15/2031 .... .. 2,000,000 |...77.7144 |.............. 1,554,288 |.... 022,000,095 [oeeeeeeeiiiiiieee Jeeeerniieeeeen 95 e e 002,359 | 2.359 ...09/16/2021 ...|....06/15/2031 ...
452227-8N-2 ... ILLINOIS ST SALES TAX R 2.789 06/15/2034 .... .. 2,000,000 |...75.3608 |.............. 1,507,216 |.... 02,000,133 [ v 183 e e 00002 2.789 | 2.789 ....09/16/2021 ...|....06/15/2034 ...
452252-HF-9 .| ILLINOIS ST TOLL HIGHWAY AU 5 01/01/2035 . 4,782,525 |. 100. 1569 |. ..4,507,061 |. . 4,500,219 |.. ..(79,835) |. ... 3.197 ....05/18/2020 .. 01/01/2035 ...
452252-HG-7 ... ILLINOIS ST TOLL HIGHWAY AU 5 01/01/2038 .... .. 12,897,055 ). 100.1570 |... ... 11,518,055 |.... ...11,500,000 |. 11,498,868 [.occoiiiiiiiiies oo (169,480) |...ooevvveeeeeeeee foviiiiiiiiiiinnnn |......5.000 |...... 3.502 ...04/25/2013 ... |....01/01/2038 ...
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491397-BE-4 ..... KENTUCKY PUB TRANSPRTN 3.121 07/01/2049 L1EFE e 2,500,000 |...59.5487 |......neeen 1,488,718 |.oovvvnnennnns 2,500,000 |.....ccvvnnnns 2,499,978 |...ooooiiiiiiiinns ferniiiiiienns (7222 PP R RN 3.121 ... 3.121 ....09/17/2021 ...|....07/01/2049 ...
53945C-AP-5 ...... LOS ANGELES CA WSTWTR SYS R 5 06/01/2034 .... oo |- 1.CFE ). . 10,979,500 |. 100.9723 |... ....10,097,230 |.... .. 10,000,000 |............. 10,052,060 |-.eevuuureeeemnnnn fooeeeeee(121,882) |ooeeeiiiiiciis feeieieiiiieeee oo 5.000 |...... 3.730 ....03/19/2014 ...|....06/01/2034 ...
53945C-BM-1 ... LOS ANGELES CA WSTWTR SYS R 5 06/01/2035 ... oo |- 1.BFE ..]... .. 6,317,605 |. 101.0096 |.............. 5,671,689 |.... ....5,615,000 |..............5,649,038 |...oooiiiiiiiins feoeeennnn (81,380) |oviiiiiiiiiiis e e 5.000 |...... 3.500 ....06/05/2013 ...|....06/01/2035 ...
544445-TZ-2 ... LOS ANGELES CA DEPT OF 1.613 05/15/2030 ... voo |- 1.DFE ..|... .. 1,000,000 |...78.7023 |... 1,000,000 |-eeeenieeeennnnnn999,999 [ e () [ s et 1.613 |...... 1.613 ....01/28/2021 ...|....05/15/2030 ...
544445-UB-3 ...... LOS ANGELES CA DEPT OF 1.863 05/15/2032 ... veo |- 1.DFE ..)... .. 1,600,000 |...75.6494 |... 1,600,000 |eevennennennn 1,599,909 [ v (D) [ s et 1.863 |...... 1.863 ....01/28/2021 ...|....05/15/2032 ...
544445-UE-7 ..... LOS ANGELES CA DEPT OF 2.163 05/15/2035 ... vee |- 1.DFE ..)... ..600,000 |...72.1808 |... 433,085 |.... . 600,000 |.. 599,999 | e (D) e e s 2.163 |...... 2.163 ...01/28/2021 ...|....05/15/2035 ...
544445-UF-4 ...... LOS ANGELES CA DEPT OF 2.213 05/15/2036 ... veo |- 1.DFE ..)... ..650,000 |...70.9641 |... 461,267 |.... . 650,000 |.. 649,999 | e (D) e e e 2.213 |...... 2.213 ....01/28/2021 ...|....05/15/2036 ...
544495-UG-7 ..... LOS ANGELES CA DEPT WTR 5.716 07/01/2039 .... .- 1.DFE ..|... .. 279,350 |. 106.3608 |... 100 200,000 |eeeniniieeennnnn 274,824 [ e (4,087 [ e [t 5.716 |...... 2.661 ...11/16/2021 ...|....07/01/2039 ...
544495-VY-7 . LOS ANGELES CA DEPT WTR 6.574 07/01/2045 . .. 1.DFE .. 1,555,622 |. 117.8056 |. .. 1,672,705 |. . 1,335,000 . 1,554,266 |.. .6.574 |......5.336 ....00/27/2022 .. 07/01/2045
544628-JK-7 . LOS ANGELES CA REGL ARPTS | 5 01/01/2032 . 1EFE .. 4,988 |. 100.1068 |. .... 5,005 |. .5,000 ... 4,99 |.. .5.000 |......5.021 ....12/11/2013 .. 01/01/2032
546589-SP-8 . LOUISVILLE & JEFFERSON CNTY 4 05/15/2037 . .1.DFE .. . 10,825,155 |. 100.0916 |. .10,509,618 |. 10,500,000 10,530,983 |.. .4.000 |......3.199 ....06/18/2020 .. 05/15/2037 ...
56036Y-DG-7 ..... MAIN STREET NATURAL GAS | 5.5 09/15/2025 .... v |- .G FE ... .. 10,299,700 |. 103.6128 |... ...10,361,280 |.... .. 10,000,000 |.. ...10,064,405 |...oeeeeeniiieee foeeeennn (21,881) [ e e 5.500 |...... 5.241 ...09/07/2007 ...|....09/15/2025 ...
574296-0G-2 ... MARYLAND ST STADIUM AUT 2.107 05/01/2030 .... woo |- 1.DFE ... 1,890,000 |...82.9145 |... .1,890,000 |.. 1,889,997 [ i (B) [ e e 2.107 |...... 2.107 ....07/10/2020 ...|....05/01/2030 ...
574296-CK-3 ... MARYLAND ST STADIUM AUT 2.307 05/01/2033 .... voo |- 1.DFE ..|... ..825,000 |...77.9614 |... 2.825,000 |oeeernnnneeeennnn824,999 | e (D) e e e 2.307 |...... 2.307 ....07/10/2020 ...|....05/01/2033 ...
574296-CL-1 ..... MARYLAND ST STADIUM AUT 2.327 05/01/2034 ... woo .. 1.DFE ... ..500,000 |...76.1691 |.................380,846 |................ 500,000 |.......coeeeeennnd99,999 [oeniiiiiiniinnns oovvvnnninnee (D e [ e 2.327 |...... 2.321 ....07/10/2020 ...|....05/01/2034 ...
574296-CM-9 ... MARYLAND ST STADIUM AUT 2.357 05/01/2035 ... voo |- 1.DFE ..|... 1,500,000 |...74.6894 |... . e 1,499,999 [ s (D) e e e 2.357 |...... 2.357 ....07/10/2020 ...|....05/01/2035 ...
574296-CN-7 ... MARYLAND ST STADIUM AUT 2.805 05/01/2040 .... e [ 1D FE L .. 3,000,000 |...74.1777 |... .3,000,000 |eevenieennnnn 2,999,986 [.ooeiiiiiinniiiinn fovvnnennnen (M) [ s s 2.805 |...... 2.805 ....07/10/2020 ...|....05/01/2040 ...
57583F-FZ-9 ..... MASSACHUSETTS ST DEV FIN 5.45 05/15/2059 .... 2 e [ 1D FE L . 15,764,049 |. 112.3743 |... .... 18,401,292 |.... 16,375,000 |.. ...15,968,414 ..o i 150,206 e [ e 5.450 |...... 5.670 ...02/28/2002 ...|....05/15/2059 ...
57586N-XX-4 ..... MASSACHUSETTS ST HSG FIN 4.25 12/01/2035 .. 2 e [ 1.CFE L .. 4,715,000 |...99.0504 |.............. 4,670,226 |.... D T 0 (VI R R (1) AU RPN RN 4.250 |...... 4.249 ....03/18/2015 ...|....12/01/2035 ...
57586N-XY-2 ..... MASSACHUSETTS ST HSG FIN 4.35 12/01/2040 . 2 .1.CFE .. ...95.3298 |. ..2,349,880 |. .2,464,877 |.. .4.350 |......4.349 ....03/18/2015 .. 12/01/2040
57587A-DN-5 . MASSACHUSETTS ST HSG FIN 4.3 12/01/2034 2 .1.CFE .. ...98.7314 |. .. 1,066,299 |. 1,079,917 |.. .4.300 |......4.300 ....06/12/2014 .. 12/01/2034
57587A-DP-0 ..... MASSACHUSETTS ST HSG FIN 4.5 12/01/2039 ... 2 .1.CFE .. ...97.9962 |. 914,926 |.. .4.500 |......4.500 ....06/12/2014 .. 12/01/2039
57587G-DG-7 ..... MASSACHUSETTS ST HSG FI 3.065 12/01/2040 . -2 .1.CFE .. ...72.8078 |. .854,901 |.. .3.065 |......3.063 ....12/04/2020 .. 12/01/2040 ...
57587G-DH-5 . MASSACHUSETTS ST HSG FI 3.265 12/01/2050 . .2 .1.CFE .. ...66.6935 |. .854,990 |.. .3.265 |......3.263 ...12/04/2020 .. 12/01/2050 ...
5758%6-0H-1 ..... MASSACHUSETTS ST PORT AUTH 5 07/01/2040 ... 2 e [ 1.CFE L . 101.7055 |... .. 180T T e [ (19,218) [ e e 5.000 |...... 3.760 ....07/09/2015 ...|....07/01/2040 ...
575896-0J-7 ..... MASSACHUSETTS ST PORT AUTH 5 07/01/2045 ... 2 e | 1.CFE Ll . 101.1465 |... .1,000,000 |.. e 1,026,798 |eeeeeeiiiieeee feeeeeeeen (10,083) [oeeeecceeieee oo e 5.000 |...... 3.860 ....07/09/2015 ...|....07/01/2045 ...
5758%6-1P-6 ..... MASSACHUSETTS ST PORT A 2.079 07/01/2035 . B L ...72.4198 |... .1,000,000 |.. e 1,000,000 [oenniiiiiiiinines v e foeiiii e 2.079 |...... 2.079 ....02/04/2021 ...|....07/01/2035 ...
576000-ZR-7 ..... MASSACHUSETTS ST SCH BLDG A 5 05/15/2038 .... 2 ... . 100.7318 |... .5,275,000 |.. 5,362,209 [oniieeiiiieee e (283,730) [ e e 5.000 |...... 0.545 ....08/06/2020 ...|....05/15/2038 ...
576000-2T-3 ..... MASSACHUSETTS ST SCH BLDG A 5 05/15/2038 .... 2. . 100.7308 |... 4793127 e e (182,211) L e e 5.000 |...... 1.096 ....08/06/2020 ...|....05/15/2038 ...
59259N-ZH-9 MET TRANSPRTN AUTH NY D 7.336 11/15/2039 ... . 122.4550 |....coonnennns 2,044,999 |.... 002,282,086 |..neeeeeenieeee feeeeennnn (18,431) | e e 7.336 |...... 4.526 ...09/27/2022 ...|....11/15/2039 ...
59259Y-BY-4 . MET TRANSPRTN AUTH NY R 6.668 11/15/2039 . . 105.5004 |. .. 1,055,004 |. . 1,388,467 |.. .6.668 |......3.198 ....10/07/2021 .. 11/15/2039 ...
59259Y-BZ-1 MET TRANSPRTN AUTH NY R 6.648 11/15/2039 . . 105.0758 |. ..420,303 |. . 400,000 .546,162 |.. .6.648 |......3.163 ....09/20/2021 .. 11/15/2039
59259Y-CC-1 MET TRANSPRTN AUTH NY R 5.754 11/15/2023 . . 100.3186 |. ..2,161,866 |. . 2,155,000 .2,235,070 |.. .5.754 |......1.456 ....01/11/2022 .. 11/15/2023
59259Y-GF-0 . MET TRANSPRTN AUTH NY R 6.814 11/15/2040 . . 108.1026 |. ..929,682 |. . 860,000 01,212,730 |.. .6.814 |......3.100 ....01/04/2022 .. 11/15/2040
59259Y-08-5 ..... [MET TRANSPRTN AUTH NY REVEN 5 11/15/2031 . . 101.8001 ..6,153,816 |. .6,093,601 |.. .5.000 |......4.051 ....02/21/2014 .. 11/15/2031 ...
592643-80-2 ..... METRO WASHINGTON AIRPORTS 6.5 10/01/2044 ... . 110.4068 |.............. 2,815,373 |.... . . e 2,672,278 oo e (14,805) [eecceees o e 6.500 |...... 3.719 ...01/05/2015 ...|....10/01/2044 ...
592643-DU-1 ... MET WASHINGTON DC ARPTS 1.737 10/01/2025 ... I ...90.4037 |... 678,028 |.... . 750,000 |.. IV (V7 R Y (125 RN RN RN 1.737 |...... 1.744 ....01/20/2022 ...|....10/01/2025 ...
592643-EH-9 ..... MET WASHINGTON DC ARPTS 3.562 10/01/2041 ... N L ...73.3201 |... .. 1,466,402 |.... .2,000,000 |.. e 2,004,304 [oiieeiiiiieee e d8304 | e e 3.562 |...... 3.593 ....01/21/2022 ...|....10/01/2041 ...
592646-5M-1 ..... MET WASHINGTON DC ARPTS AUT 5 10/01/2033 ... 2. . 101.1260 |.....covnnnnns 2,320,842 |.... 02,299,231 [ e (5,809) v e e 5.000 |...... 4.742 ....07/17/2013 ...|....10/01/2033 ...
592646-5N-9 ..... MET WASHINGTON DC ARPTS AUT 5 10/01/2038 .... 2 ... . 100.6054 |.............. 2,012,108 |.... 222,003,838 |...oeeeeniiiieee foreeeennn (5,435) [oueeeeies o e 5.000 |...... 4.701 ....06/28/2013 ...|....10/01/2038 ...
592646-6T-5 ..... MET WASHINGTON DC ARPTS AUT 5 10/01/2029 ... I VAN . 101.8375 |..coovvnennnns 2,036,750 |.... 002,053,857 [oooiiiiiiiiiiinens e (29,387) [ o e 5.000 |...... 3.401 ....056/30/2014 ...|....10/01/2029 ...
592646-6U-2 ... MET WASHINGTON DC ARPTS AUT 5 10/01/2030 .... 2. . 102.6210 |..ccevvnnnnnns 2,052,420 |.... 2,051,114 [ e (27,865) [ [ e 5.000 |...... 3.481 ...05/30/2014 ...|....10/01/2030 ...
59333P-L5-5 ...... MIAMI-DADE CNTY FL AVIATION 5 10/01/2035 .... 2. . 102.0721 |.oooeeennnnnns 4,082,884 |.... 4,100,922 [ e (85,008) [ e e 5.000 |...... 3.500 ....03/16/2015 ...|....10/01/2035 ...
59333P-R7-5 MIAMI-DADE CNTY FL AVIATION 5 10/01/2038 . 2 . 101.3852 |. .. 4,055,408 |. . 4,131,503 |.. .. (45,232) |. .5.000 |......3.734 ....11/15/2019 .. 10/01/2038 ...
59334D-LJ-1 ..... MIAMI-DADE CNTY FL WTR 2.501 10/01/2027 ...90.0295 |...ioiiiiiinnns 900,295 |.... .1,000,000 |. 915,285 i feeeis 4,345 | e o 2.501 [...... 4.552 ...09/21/2022 ... |....10/01/2027 ...
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59335K-CV-7 ... MIAMI-DADE CNTY FL SEAP 2.312 10/01/2033 ......ovviifen ven] vunnnns 2 i LAFFE e 2,500,000 |...74.8005 |.............. 1,870,013 |..covvvnennnns 2,500,000 |.....ccvvnnnns 2,500,010 [..ooevvvniiiiiins Jovvnnieneeen 100 [ i [ 2,312 2.312 ....08/19/2021 ...|....10/01/2033 ...
59335K-Cli-5 ..... MIAMI-DADE CNTY FL SEAP 2.462 10/01/2034 .... |- 1LFFE L 2,500,000 |...74.1725 |... .2,500,000 |.. e 2,500,011 [ e 1 e e 002,462 | 2.462 ....08/19/2021 ...|....10/01/2034 ...
594698-SH-6 ... MICHIGAN ST STRATEGIC F 2.678 09/01/2036 ... |- 1.CFE ... ...76.8895 |... ... 500,000 |.. e (285) [ i [ 2,678 2.613 ....09/01/2021 ...|....09/01/2036 ...
60636A-JD-6 ..... MISSOURI ST HLTH & EDUC 4.072 10/15/2044 . .- 1.BFE ..|... ...85.8838 |... ....3,080,000 |.............. 3,806,048 |..coreuiiiiiernnns feens (24,375) |eeeeeeeeennes oo |l 40072 | 2.642 ....11/12/2021 ...|....10/15/2044 ...
60637A-FE-7 ..... MISSOURI ST HLTH & EDUCTNL 5 01/01/2044 ... |- 1.CFE ... . 100.6963 |... ....10,069,630 |.... .. 10,000,000 |.. ...10,056,641 |[..ooevevvninenes Joeveennnn (85,414) s o 40022252000 .. 4.401 ...03/07/2014 ...|....01/01/2044 ...
613692-AB-8 ..... MONTGOMERY CNTY TX HLTH FAC 0 07/15/2023 .... .. 1.BFE ..|... ...98.2443 |.............. 5,894,658 |.... ....5,866,421 |ocoiiiiiiiiieees [ 238,843 |.eeeeeieieeeiis e s e 4.200 ....02/18/2010 ...|....07/15/2023 ...
626207-YF-5 ..... MUNI ELEC AUTH OF GEORG 6.637 04/01/2057 .... .. 1.G FE ..|... . 107.1582 |....oovnennnns 1,569,868 |.... 002,205,166 [cuneiiiiiiiiiii e (31,048) [cevvvvvvrnvinnnnns foeeeeeiiiiiinieens [0 8,637 [oniis 3.265 ....01/11/2022 ...|....04/01/2057 ...
626207-YS-7 ..... MUNI ELEC AUTH OF GEORG 7.055 04/01/2057 . L] 2.AFE L. ...99.4978 |... B e (4,081) |oeeeeeeeeeeins e el 72085 | 3.644 ...11/08/2021 ...|....04/01/2057 ...
631663-RF-0 ..... NASSAU CNTY NY INTERIM 0.709 11/15/2025 ... .. 1.AFE .. ...88.6332 |. 2,092,150 20,344 | .4.428 ....00/21/2022 .. 11/15/2025
63968A-S8-9 ..... NEBRASKA ST PUBLIC PWR DIST 5 01/01/2046 . 1EFE .. . 101.9950 |. 1,077,127 .. (24,566) |. .2.321 ....11/15/2019 .. 01/01/2046
645790-FL-5 ..... NEW JERSEY ST HLTH CARE FAC 4 07/01/2032 . .1.DFE .. . 102.5535 |. 5,141,259 |.. ..(37,802) |. ......3.146 ....11/15/2019 .. 07/01/2032 ...
645913-AA-2 ..... NEW JERSEY ST ECON DEV 7.425 02/15/2029 ... .. 1.G FE ..|... . 107.5902 |... .... 3,663,235 (139,987) [--eeeeeeeniineee [oeeeemeiieeeeennn Jeennn 7,425 | 2.203 ...01/19/2022 ...|....02/15/2029 ...
646108-SR-2 ..... NEW JERSEY ST HSG & MTGE 3.75 11/01/2045 .... |- 1.DFE ... ...87.1449 |... 2000999,965 |oeeeeiiiiiiiins [ (38) | e 000030750 3.748 ....04/29/2016 ...|....11/01/2045 ...
646136-65-5 ..... NEW JERSEY ST TRANSPRTN 4.131 06/15/2042 .... - 1.GFE ... ...80.4301 |... .. 10840,665 |-eennieeeeiies feeeee 1,435 | e [ 13T 5.616 ....09/23/2022 ...|....06/15/2042 ...
646136-XS-5 ..... NEW JERSEY ST TRANSPRTN 5.754 12/15/2028 .... |- .G FE ... . 100.6629 |... ..250,000 |oeevvninneneennnn 284,086 [onniiiiiiinines oeviennnnn (8,330) [ e el 5754 | 2.085 ....11/16/2021 ...|....12/15/2028 ...
646139-4N-2 ... NEW JERSEY ST TURNPIKE AUTH 5 01/01/2034 ... |- LEFE L. . 100.0000 |... .5,000,000 |-.evuneeeennn 5,000,231 [oeeeiiiiiiiiiies e (83,929) [ e [+222225.000 ... 3.280 ....05/03/2013 ...|....01/01/2034 ...
646139-W3-5 ..... NEW JERSEY ST TURNPIKE 7.414 01/01/2040 ... .- LEFE ... . 123.6722 |... eeevreneeeennn 850,000 [annninnnnn 1,362,300 | [ (26,125) [ e [ 7414 2.668 ....01/06/2022 ...|....01/01/2040 ...
646139-X8-3 ..... NEW JERSEY ST TURNPIKE 7.102 01/01/2041 .. .. 1.EFE ..|... . 120.1785 |... 300,446 |.... 394,108 |..oeeeeeiiiieeee eeeeenneee (7,485) [ oo [eeennn 72102 | 2.061 ...11/10/2021 ...|....01/01/2041 ...
64613C-BN-9 ..... NEW JERSEY ST TRANSPRTN TRU 4 06/15/2046 . .. 1.G FE ..|... ...88.2686 |... 467,824 |.... s 458,650 |....ocevvveiinens fovvvnnnennnnnn 507 e v 0022242000 ...l 5.081 ....00/22/2022 ...|....06/15/2046 ...
646140-DX-8 ..... NEW JERSEY ST TURNPIKE 2.213 01/01/2034 ... 1EFE .. ...75.3010 |. ..865,962 |. 150,000 .1,150,000 |.. .2.213 ...01/22/2021 .. 01/01/2034
647719-QF-3 ..... NEW ORLEANS LA SEWAGE S 1.891 06/01/2031 . . .. 2.AFE .. ...75.5187 |. ..226,556 |. 300,000 300,000 |.. .1.891 ....02/06/2021 .. 06/01/2031
647719-0G-1 ..... NEW ORLEANS LA SEWAGE S 1.991 06/01/2032 . 1 L2.AFE .. ...73.9383 |. ..369,692 |. 500,000 500,000 |.. .1.991 ....02/05/2021 .. 06/01/2032
647719-0H-9 . NEW ORLEANS LA SEWAGE S 2.091 06/01/2033 . 1 L2.AFE .. ...72.4854 |. 507,398 . 700,000 700,000 |.. .2.091 ....02/06/2021 .. 06/01/2033 ...
647719-QJ-5 . NEW ORLEANS LA SEWAGE S 2.191 06/01/2034 . N L2.AFE .. ...71.2349 |. ..705,226 ..990,000 .989,999 |.. .o 2.191 ...02/05/2021 .. 06/01/2034 ...
647719-0K-2 ..... NEW ORLEANS LA SEWAGE S 2.241 06/01/2035 .... A1 [ 2AFE L ...69.7160 |... 296,293 |.... ..425,000 |.. 825,000 |oeiiiiiiins o i [ 22241 2.241 ....02/05/2021 ...|....06/01/2035 ...
647719-0L-0 ..... NEW ORLEANS LA SEWAGE S 2.291 06/01/2036 .... e [ 2.AFE L ...68.3040 |... 256,140 |.... ..375,000 |.. 875,000 |-eeeieeeeeeiies foeeeee e e 2,291 | 2.291 ....02/05/2021 ...|....06/01/2036 ...
647753-MG-4 ..... NEW ORLEANS LA WTR REVE 1.941 12/01/2031 .... e [ 2AFE L ...75.3226 |... 263,629 |.... ..350,000 |.. R <0 140 R R R R R =13 I RN 1.941 ....02/05/2021 ...|....12/01/2031 ...
647753-WH-2 ..... NEW ORLEANS LA WTR REVE 2.041 12/01/2032 .... e [ 2.AFE L ...74.1780 |... 333,801 |.... ..450,000 |.. ceee850,000 |eeeniiieiieies foeee e e 2,040 2.041 ....02/05/2021 ...|....12/01/2032 ...
647753-MJ-8 ..... NEW ORLEANS LA WTR REVE 2.141 12/01/2033 .... A1 [ 2AFE L ... 72.4225 |... 452,641 |.... 825,000 |oeveininiiiiins o i e 2141 2.141 ....02/05/2021 ...|....12/01/2033 ...
647753-MK-5 ..... NEW ORLEANS LA WTR REVE 2.241 12/01/2034 .... N L .. 2.AFE ..|... ...71.2240 |... 694,434 |.... . 974,999 s e (D) e e 22240 | 2.241 ...02/05/2021 ...|....12/01/2034 ...
647753-ML-3 ..... NEW ORLEANS LA WTR REVE 2.291 12/01/2035 . 1 L2.AFE .. ...69.0426 |. ..586,862 |. . 850,000 .849,999 |.. 2.9 ....02/06/2021 .. 12/01/2035 ...
64966T-AY-0 ..... NEW YORK CITY NY HSG DEV 4.75 01/15/2039 . 2 .1.BFE .. ...99.9949 |. ..999,949 |. .1,000,000 .999,853 |.. L4747 ....03/28/2007 .. 01/15/2039
64971X-RA-8 ..... NEW YORK CITY NY TRANSIT 2.05 08/01/2036 . 2 1AFE .. ...68.6345 |. ..1,008,927 |. . 1,470,000 1,415,281 |.. .2.372 ....09/03/2021 .. 08/01/2036
649728-J3-0 . NEW YORK CITY NY HSG DEV CO 4 05/01/2044 . 2 .1.CFE .. ...90.5643 |. ..4,528,215 |. .5,000,000 . 4,999,229 |.. .3.99 ....02/22/2013 .. 05/01/2044
64972C-LJ-0 . NEW YORK CITY NY HSG DEV 4.25 11/01/2045 . 2 .1.CFE .. ...93.1317 |. .. 3,818,400 |. .4,100,000 .4,109,630 |.. ......4.062 ...05/18/2020 .. 11/01/2045 ...
64972E-UC-1 ..... NEW YORK CITY NY HSG DE 1.377 05/01/2027 .... .. 1.CFE ..|... ...85.3189 |... ... 200,000 |.. 200,000 |oeeermmneeeremnnn fermeeeeeemniiees e e [ 1877 [ 1.377 ....02/24/2021 ...|....05/01/2027 ...
64972E-UD-9 ... NEW YORK CITY NY HSG DE 1.477 11/01/2027 ... .. 1.CFE ..|... ...84.2544 |... . 200,000 |.. 0 200,000 |eveeiiiiiiiiiens [ i e | 1477 1.477 ....02/24/2021 ...|....11/01/2027 ...
64972E-UE-T7 ..... NEW YORK CITY NY HSG DE 1.577 05/01/2028 .... |- 1.CFE ..|... ...83.3589 |... . 260,000 |.. 00 260,000 |-eeniieieeeiies feeeeeees e e | BT | 1.577 ....02/24/2021 ...|....05/01/2028 ...
64972E-UF-4 ..... NEW YORK CITY NY HSG DE 1.677 11/01/2028 .... ... 1.CFE ..|... ...82.6113 |... ..450,000 |oeeeveenenennnnn 849,999 L i (D e e e 1677 | 1.677 ....02/24/2021 ...|....11/01/2028 ...
64972F-T3-0 ..... NEW YORK CITY NY MUNI W 5.724 06/15/2042 .... .- 1.BFE ..|... . 107.3337 |... . s 1,595,000 |-eevenneeeennn 2,348,027 [oooieiiiiiii e (29,362) [ e [l 5.724 2.613 ....10/29/2021 ...|....06/15/2042 ...
649726-BX-1 ..... NEW YORK CITY NY MUNI WTR F 5 06/15/2035 .... |- 1B FE ... . 101.0593 |.......eeennns 5,052,965 |..............5,000,000 |..............5,035,279 |.....cccoerrriinnn Jounneennn (75,263) [ooeeiinnnnniiiiins Jovneninniniinnnns [2002.5.000 ... 3.430 ....07/18/2014 ...|....06/15/2035 ...
649726-DS-0 ..... NEW YORK CITY NY MUNI WTR F 5 06/15/2039 .... .. 1.BFE ..|... . 103.4656 |.............. 5,173,280 |.... 25,060,046 |.....coeevnniiieer Joeeennnnn (39,212) [ e [-222225.000 ... 4.141 ...03/26/2014 ...|....06/15/2039 ...
64985T-DH-1 ..... NEW YORK ST URBAN DEV CO 2.15 03/15/2031 . .. 1.B FE ..|... ...79.5030 |.....counnnnns 2,385,090 |.... 02,999,970 [oiiiiiiiiniens v (30) [ e 2,150 | 2.150 ....10/15/2021 ...|....03/15/2031 ...
64985T-DK-4 . NEW YORK ST URBAN DEV COR 2.5 03/15/2033 .. .1.BFE .. ...78.0472 |. ..2,341,416 |. .3,013,934 |.. .....2.440 ....10/15/2021 .. 03/15/2033 ...
64990C-EJ-6 ..... NEW YORK ST DORM AUTH REVEN 4 07/01/2039 ... ... 1.DFE ..|... . 100.1457 |....oovvnnnnns 3,004,371 |.... .3,000,000 |. 3,173,879 | e (47,266) | foiieieninnn Jee.24.000 ).l 2.266 ...05/18/2020 ...|....07/01/2039 ...
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64990E-QT-7 ..... NEW YORK ST DORM AUTH ST PE 5 03/15/2032 .......oeveefoun ven] unnnns 2 i L ABFE Lo 9,069,600 |. 102.7221 |....eevnnnnnns 8,217,768 |....ccvvennnn. 8,000,000 |..eevunnnnnnns R IV 2/ O RPN ( 14 I VA D) AR R RN 5.000 |...... IR TR [ R 116,667 |..oevvvennnnns 400,000 |....06/25/2014 ... |....03/15/2032 ...
650028-25-5 ..... NEW YORK ST THRUWAY AUT 4.125 03/15/2057 ... |- 1.BFE ... 2,386,800 |...93.2947 |......ennneeen 2,332,368 |.... e 2,889,157 [ e 2,857 s e e 4125 |...... 4.428 [MS ...... .... 30,078 |... . 13,464 |....07/21/2022 ...|....08/15/2057 ...
650035-8N-1 ..... NEW YORK ST URBAN DEV CO 3.25 03/15/2025 .... ... 1.BFE ..|... ...3,136,140 |...96.4765 |.............. 2,894,295 |.... 03,007,031 [ e (39,109) Lo o e 3.250 |...... 1.752 (WS ...... ... 28,438 |... . 97,500 |....02/01/2022 ...|....03/15/2025 ...
650116-AQ-9 ..... NEW YORK ST TRANSPRTN DEV C 5 07/01/2041 ... |--2.BFE ... ...2,790,683 |...97.0300 |... 2,758,897 |oieiiiiiiiieee foeeeeeeen (5,826) [ e e 5.000 |...... 4.764 [ ....... .... 68,750 ... .. 137,500 |....12/01/2016 ...|....07/01/2041 ...
677561-LK-6 ..... OHIO ST HOSP FAC REVENU 2.885 01/01/2032 .... ... 1.CFE ..|... .. 1,103,900 |...83.4868 |... e 1,087,455 [oeiiiiiiiiniens e (8,860) [eneciiiiens e e 2.885 |...... 1.827 | ....... s 14,345 | ... 28,850 [....02/11/2021 ...]....01/01/2032 ...
677632-W-0 ..... OHIO ST UNIV 4.91 06/01/2040 .. 1.CFE ..|... ..695,733 |. 101.1113 |... 685,264 .ooeeeeeiiiiieee eeeennnens (8,255) [ oo e 4.910 |...... 2.392 | ....... e 1,997 |... ... 24,79 |....09/20/2021 ...|....06/01/2040 ...
708692-AH-1 ..... PENNSYLVANIA ST ECON DE 5.375 03/01/2031 . .. 1.DFE ..|... . 111.9486 |... 05,602,888 |...ooiiiiiiiniees v (5,114) e e e 5.375 |...... 5.230 [MS ...... .. 98,609 |... .. 298,313 [....08/03/2004 ...|....03/01/2031 ...
709221-VZ-5 ..... PENNSYLVANIA ST TURNPIKE CO 4 12/01/2051 ... |- 1.CFE ... ...96.2586 |... B e 2,934,489 o e 809 [ e e 4.000 |...... 4.176 ....07/20/2022 ...|....12/01/2051 ...
709223-VZ-1 ..... PENNSYLVANIA ST TURNPIK 6.105 12/01/2039 . .. 1.EFE .. . 107.7999 |. 1,077,999 .1,385,8% |.. .. (20,204) |. .6.105 |......2.879 ....01/13/2022 .. 12/01/2039
709223-XI-6 ..... PENNSYLVANIA TURNPIKE 6.375 12/01/2038 . 1FFE .. . 112.1140 |. 7,847,980 |. 7,156,942 |.. ..(27,101) | .6.375 |......6.021 ....04/08/2010 .. 12/01/2038
709224-CR-8 ..... PENNSYLVANIA ST TURNPIKE CO 5 12/01/2034 . .1EFE .. . 104.0434 |. ..6,986,514 |. .6,819,585 |.. .. (51,425) |. .5.000 |......4.146 ....04/02/2014 .. 12/01/2034 ...
709235-T7-0 ..... PENNSYLVANIA ST UNIV 2.79 09/01/2043 .. 1.CFE ..|... L 73.3975 |t 3,001,958 |.... e 8,069,346 |..iiiiiiiiiieee feeeeienee 578 [ e e 2.790 |...... 2.846 ...01/27/2022 ...|....09/01/2043 ...
TATT94-AL-5 ..... PHILADELPHIA PA AUTH FOR IN 5 04/01/2040 ... .. 1.EFE ..|... . 102.5915 |..ooovvnnnnnns 5,129,575 |.... ....5,112,010 (Y70 S R 5.000 |...... 3.941 ....06/24/2015 ...|....04/01/2040 ...
TAT794-AV-3 ..... PHILADELPHIA PA AUTH FOR IN 5 04/01/2033 ... |- LEFE L. . 104.5763 |.......eenn.nt 4,256,255 |.... ... 4,253,978 (78,378 [eeeeeeeeeiieeeeee e fens 5.000 |...... 2.918 ....11/15/2019 ...|....04/01/2033 ...
71783D-CB-9 ..... PHILADELPHIA PA AUTH FO 1.625 04/15/2026 ... .. 1.F FE ..|... ...89.7975 |...coovnnnnnns 1,751,061 |.... e 1,949,996 [ i () e e e 1.625 |...... 1.625 ....03/19/2021 ...|....04/15/2026 ...
71783D-CC-7 ..... PHILADELPHIA PA AUTH FO 2.016 04/15/2027 .... |- 1L.FFE ... . ...88.2990 |....coonnnnnns 1,982,313 |.... . .. e 2,284,995 | e (B) e e e 2.016 |...... 2.016 ....03/19/2021 ...|....04/15/2027 ...
71783D-CD-5 ..... PHILADELPHIA PA AUTH FO 2.216 04/15/2028 ... |- LFFE ... .. 2,000,000 |...86.4964 |.............. 1,729,928 |.... .2,000,000 |.. e 1,999,996 [oenniiiiiiineins i () e o e 2.216 |...... 2.216 ....03/19/2021 ...|....04/15/2028 ...
71884W-BG-5 ..... PHOENIX AZ CIVIC IMPT CRP 5.5 07/01/2042 ... .. 1.CFE ..|... . 15,649,052 |. 120.2414 |... ....18,086,210 |.... 15,000,000 |.. 15,564,945 [ e (16,440) [ e e 5.500 |...... 5.189 ...01/28/2008 ...|....07/01/2042 ...
71884W-BH-3 ..... PHOENIX CIVIC IMP CORP 5.5 07/01/2043 .. 1.CFE ..|... ...4,640,529 |. 120.2343 |.............. 5,344,415 |.... 4,616,895 [ e (4,818) [ e e 5.500 |...... 5.190 ....01/28/2008 ...|....07/01/2043 ...
71884W-CP-4 ..... PHOENIX AZ CIVIC IMPT CRP 5.5 07/01/2034 . .. 1.BFE .. 8,401,779 |. 121.8665 |. ..9,749,320 |. .8,303,944 |.. .5.500 |......5.057 ...09/03/2009 .. 07/01/2034
73358X-GM-8 ..... PORT AUTH OF NEW YORK & 5.25 08/01/2047 .1.DFE .. . 105.9074 |. 3,177,222 | . 3,141,430 |.. .5.250 |......4.961 ....09/16/2022 .. 08/01/2047
735389-112-0 . PORT OF SEATTLE WA REVENUE 4 08/01/2047 .1.DFE .. ...88.0428 |. ..880,428 |. 979,276 |.. .4.000 |......4.190 ....08/03/2022 .. 08/01/2047
759911-NH-9 . REGL TRANSPRTN AUTH IL 5.75 06/01/2023 . .|.. 1.CFE .. . 100.7885 |. .. 3,532,637 |. . 3,503,375 |.. .5.750 |......5.811 ....03/16/2000 .. 06/01/2023 ...
76912D-BJ-6 ..... RIVERSIDE CNTY CA TRANS 3.027 06/01/2034 . .. 2.AFE .. .. 77.0806 |. ..385,403 |. . 500,000 .500,022 |.. .3.027 |......3.027 ...10/06/2021 .. 06/01/2034 ...
76912D-BK-3 ..... RIVERSIDE CNTY CA TRANS 3.077 06/01/2035 .... |- 2.AFE L ...76.1450 |... 761,450 |.... .1,000,000 |.. 001,000,045 [oeniiiiiiiinens v 45 e e e 3.077 |...... 3.077 ....10/06/2021 ...|....06/01/2035 ...
76912D-BM-9 ..... RIVERSIDE CNTY CA TRANS 3.335 06/01/2041 ... |- 2.AFE L. ...71.8999 |............. 1,078,499 |.... e 1,500,079 [oeeeiiiiieieee eeeeiiieeeee 79 s e e 3.335 |...... 3.335 ....10/06/2021 ...|....06/01/2041 ...
76913D-GB-7 ..... RIVERSIDE CNTY CA INFRAS 2.23 11/01/2030 .... ... 1.DFE ..|... ...80.4479 |......ooennnns 1,608,958 |.... 200:2,000,007 [oeeniiiiiiiiinnnes v e i e 2.230 |...... 2.230 ....09/29/2021 ...}|....11/01/2030 ...
76913D-GC-5 ..... RIVERSIDE CNTY CA INFRAS 2.33 11/01/2031 . .- 1.DFE ..|... L 79.0774 |t 3,163,096 |.... eed,000,016 [eeneeeeeniieeee foeeerriiieees 16 s e e 2.330 |...... 2.330 ....09/29/2021 ...|....11/01/2031 ...
783186-NH-8 ..... RUTGERS NJ ST UNIV 5.665 05/01/2040 .- LEFE ... . 102.6603 |.............. 4,383,5% [.... 05,524,649 oo e (80,576) [eanciiis e e 5.665 |...... 2.981 ...09/28/2022 ...|....05/01/2040 ...
783186-UJ-6 ..... RUTGERS NJ ST UNIV 3.27 05/01/2043 B .. 1.EFE ..|... L 761111 ... 186,472 |.... 264,155 |eeeeeeeeeennies feeeeieeeee(890) | e s 3.270 |...... 2.689 ....11/08/2021 ...|....05/01/2043 ...
786005-VA-3 ..... SACRAMENTO CA MUNI UTILITY 5 08/15/2037 2 .1.CFE .. . 101.5298 |. ..5,076,490 |. .5,013,679 |.. .. (22,584) |. .5.000 |......4.520 ....11/20/2013 .. 08/15/2037 ...
786005-VU-9 ..... SACRAMENTO CA MUNI UTILITY 5 08/15/2033 2 .1.CFE .. . 101.4699 |. .. 3,607,255 |. . 3,555,000 .3,568,761 |.. ..(21,539) | .5.000 |......4.360 ....11/13/2013 .. 08/15/2033
795576-FR-3 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2032 . 2 1FFE .. . 105.3726 |. .. 1,063,726 |. .1,000,000 .1,063,660 |.. ..(12,852) |. .5.000 |......3.461 ....02/15/2017 .. 07/01/2032
795576-FS-1 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2033 . 2 1FFE .. . 105.4584 |. 1,845,522 |. .1,750,000 01,912,889 |.. ..(33,676) | .5.000 |......2.796 ....11/15/2019 .. 07/01/2033
795576-FU-6 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2035 . 2 1FFE .. . 104.1613 |. .. 4,687,259 |. .4,874,660 |.. . (77,022) | .5.000 |......3.018 ....11/15/2019 .. 07/01/2035 ...
795576-Fil-2 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2037 .... 2 ... .. 1.F FE ..|... . 103.2409 |.....coeennnnt 2,064,818 |.... 2,165,404 | e (33,992) [-eeeeeeeiiieeenn oo fes 5.000 |...... 3.031 . ...11/15/2019 ...|....07/01/2037 ...
795576-GN-1 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2035 .... I VAN .. 1.F FE ..|... . 107.5771 |... 2,795,213 [ e (54,070) [ o e 5.000 |...... 2.580 (JJ ....... .. 126,750 |....11/15/2019 ...|....07/01/2035 ...
795576-GP-6 ..... SALT LAKE CITY UT ARPT REVE 5 07/01/2036 .... 2 ... .. 1.F FE ..|... . 106.5277 |oeeevvrneeeeenn 798,958 |eeeeieeeennnn. 750,000 |oveevennnnneeenn801,294 |oeeeniiiiiies o (10,387) [ oo e 5.000 |...... 3.351 [ ....... ... 37,500 |[....02/09/2017 ...|....07/01/2036 ...
79575D-E6-3 ..... SALT RIVER AZ PROJ AGRI 4.839 01/01/2041 .... I .. 1.B FE ..|... ...97.5344 |.............. 3,121,101 |.............. 3,200,000 |.......ooeee. 4,157,841 |oenniiiiinnninnns ooeeennnn (42,003) [veeniicciiiines oo e 4.839 |...... 2.693 [ ....... .. 154,848 |....11/16/2021 ...|....01/01/2041 ...
796242-RR-8 ... SAN ANTONIO TX ARPT SYS REV 5 07/01/2024 ... 2 ... .. 1.EFE ..|... . 100.1079 |.............. 4,459,807 |.............. 4,455,000 |...cceuuneeee 4,455,127 |oueeiiiiinniines foeeeeen s (A7,087) | oo e 5.000 |...... 2.865 [JJ ....... .. 222,750 |....11/15/2019 ...|....07/01/2024 ...
796242-RS-6 ... SAN ANTONIO TX ARPT SYS REV 5 07/01/2025 ... I VAN .. 1.EFE ..|... .. 1,412,688 |. 100.1081 |... e 1,250,000 [oannninnnnn 1,250,025 [ e (9,488) [ e e 5.000 |...... 3.460 [JJ ....... ... 62,500 |[....05/02/2012 ...|....07/01/2025 ...
796242-TB-1 ..... SAN ANTONIO TX ARPT SYS REV 5 07/01/2040 .... 2. .. 1.EFE ..|... . 101.4873 |..ccennnnnnnns 7,768,853 |.... e 1,949,151 [ e (111,208) [ oo e 5.000 |...... 3.380 [JJ ....... .. 382,750 |....01/07/2016 ...|....07/01/2040 ...
796253-2P-6 ... SAN ANTONIO TX ELEC & GAS R 5 02/01/2038 .... 2. .. 1.EFE ..|... . 100.1500 |.......oennnns 2,503,750 |.... 002,500,982 [oeniiiiiiiiiinees foeeeennnn (16,167) [ o e 5.000 |...... 4.330 [FA ...... .. 125,000 |....06/28/2013 ...|....02/01/2038 ...
796253-20-4 ..... [SAN ANTONIO TX ELEC & GAS R 5 02/01/2043 . 2 1EFE .. . 100.1585 |. ..5,007,925 |. .5,001,663 |.. .. (28,942) |. .5.000 |...... 4.400 ....06/28/2013 .. 02/01/2043 ...
79625G-FR-9 ..... SAN ANTONIO TX ELEC & G 4.445 02/01/2047 ... 2. | 1D FE L. .. 1,000,000 ).. 86.0180 |.........cceenns 860,180 |.... .1,000,000 |. ....1,001,390 |..... s 1,390 i e 4.445 |...... 4.4% ...03/29/2022 ... |....02/01/2047 ...
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79642B-7N-7 ..... SAN ANTONIO TX WTR REVENUE 4 05/15/2034 ............. L 1CFE i 2,723,585 . 102.4571 |.eeeennnn 2,561,428 |.....ovvnnnnns 2,500,000 |.....ccvvnnnns 2,630,210 [oooiiiiiniiiiiins o (27,954) [ i [e0042000 ... 2.740 [MN ...... 100,000 |....11/15/2019 ...|....05/15/2034 ...
796428-7P-2 ..... SAN ANTONIO TX WTR REVENUE 5 05/15/2035 ... |- 1.CFE ... . 108.0815 |... 10ee 3,350,582 oeeeeeeiiiieeee feeeeennn (83,259) [ e [-222225.000 ... 2.652 [MN ...... .. 152,750 |....11/15/2019 ...|....05/15/2035 ...
79741T-AR-5 ..... SAN DIEGO CNTY CA WTR A 6.138 05/01/2049 . ... 1.BFE ..|... . 110.1856 |... e 1,225,683 o v (16,821) [ o o0l 60138 | 2.878 |IN ...... ... 51,866 [....01/21/2022 ...|....05/01/2049 ...
79766D-W-9 ..... SAN FRANCISCO CALIF CIT 3.283 05/01/2036 .... |- LEFE L. ...79.7945 |... e 2,502,354 oo 2,354 [ e 0002232283 | 3.310 [MN ...... . 59,960 |....01/26/2022 ...|....05/01/2036 ...
79771F-CB-1 ..... SAN FRANCISCO CA CITY & 3.145 11/01/2047 .... |- 1.DFE ... ...70.3714 |... 2,111,142 |.... 002,999,966 [..iiiiiiiiinnnns v (34) e e el 30145 3143 [MN ...... . 94,350 |....10/08/2020 ...|[....11/01/2047 ...
812728-TY-9 ..... SEATTLE WA WTR SYS REVENUE 4 05/01/2034 .. |- 1.BFE ... . . 101.99%8 |... 3,034,405 |.... 103,042,060 |...oeeeeeeniiiieee feeeeennnn (27,545) [ eeeeeeiieeeeeeen [-222224.000 ... 2.998 [MN ...... ..119,000 |....11/15/2019 ...|....05/01/2034 ...
837151-XL-8 ..... SOUTH CAROLINA ST PUBLI 2.579 12/01/2031 . .. 1.G FE ..|... .. 2,606,850 |...78.6662 |... 1,966,655 |.... 002,594,627 [ooeiieiiiiiiinnens v (9,548) [ o 00002579 | 211|dD ....... ... 64,475 |....00/15/2021 ... |....12/01/2031 ...
837151-XM-6 ..... SOUTH CAROLINA ST PUBLI 2.659 12/01/2032 .... .. 1.G FE ..|... .. 2,613,700 |...77.2992 |... 1,932,480 |.... e 2,601,730 [oeeeeeeiiiieeee Jeeeeennen (9,085) [ e [0nnn2.659 |l 2.200 (D ....... . 66,475 |....09/01/2021 ...|....12/01/2032 ...
876385-EA-9 ..... TARRANT CNTY TX HLTH FACS D 6 09/01/2024 . 1,427,085 |. 103.3590 |. .. 1,291,988 |. . 1,249,637 |.. (5.859) . 74,904 |....00/02/2022 .. 09/01/2024
88213A-HI-0 ..... TEXAS ST A & M UNIV REV 3.031 05/15/2025 . 3,845,400 |...96. 1461 .. 3,845,844 |. .3,857,600 |.. .4.687 ...10/12/2022 .. 05/15/2025
88285A-BK-3 ..... TEXAS WTR DEV BRD ST WTR IM 5 10/15/2057 . 2,023,540 |. 107.9379 |. ..2,158,758 |. .2,026,415 |.. i 4987 JAO s e 21,667 [ ....00/29/2022 .. 10/15/2057 ...
898365-AL-5 ..... TRUSTEES BOSTON COLLEGE 4.935 07/01/2033 .... 1,592,546 |...95.2155 |... 1,204,476 |.... . e 1,553,676 oeeeeeeeiniiiieee eeeeennen (30,529) [oeeeecceieeee e e 42935 | 2.023 ...09/20/2021 ...|....07/01/2033 ...
913366-DF-4 ..... UNIV OF CALIFORNIA CA R 6.583 05/15/2049 .... .. 545,328 |. 113.7094 |... 415,039 |.... ..365,000 |.. 537,913 |ovveeiiiiiiiiiins oot (70415) | e e s 3.060 ....01/05/2022 ...|....05/15/2049 ...
913366-EP-1 ..... UNIV OF CALIFORNIA CA R 6.548 05/15/2048 ... 3,286,060 |. 113.8100 |... ..2,378,629 |.... .2,090,000 |.. 3,282,782 e e (49,526) [oeeeeceieeee e [ennn 62548 | 2.670 ....12/02/2021 ...|....05/15/2048 ...
Q1A2F-TY-T ..... UNIV OF CALIFORNIA CA RE 5.77 05/15/2043 ... .. 1,881,179 |. 105.6838 |... 1,405,595 |.... 1,843,548 [ e (29,641 [ e [0 5770 ) 2.524 ....00/23/2021 ...|....05/15/2043 ...
91412H-R-5 ... UNIV OF CALIFORNIA CA R 1.897 05/15/2030 .... ...80.4835 |... 1,287,736 |.... e 1,599,999 [ e (D) e e e 10897 | 1.897 ....02/24/2021 ...|....05/15/2030 ...
91417K-C8-2 ..... UNIV OF COLORADO CO ENTERPR 5 06/01/2046 .. . 102.7437 |... 5,137,185 |.... PR T (0 2 R RN O 8 (1[0 N AR RPN R 144 I AN 3.439 ....08/22/2014 ...|....06/01/2046 ...
914437-US-5 ... UNIV OF MASSACHUSETTS M 3.434 11/01/2040 . L. 77.8441 |... 1,167,662 |.... e 1,285,878 o e BT [ e [l 30434 ) 5.041 ...09/09/2022 ...|....11/01/2040 ...
914455-VJ-6 ..... UNIV OF MICHIGAN MI 3.599 04/01/2047 .... ...84.5938 |... ..2,114,845 |.... 02,216,338 o v 3018 [ e 0000032599 | 4.606 ....09/16/2022 ...|....04/01/2047 ...
914713-06-2 ..... [UNIV OF NORTH CAROLINA 3.326 12/01/2038 ...79.7686 |. ..797,686 |. .805,281 |.. .5.242 ...09/27/2022 .. 12/01/2038
915137-5F-6 ..... UNIV OF TEXAS TX 5.134 08/15/2042 . 101.0670 |. ..505,335 |. .496,028 |.. .. 48 | .5.283 ....00/27/2022 .. 08/15/2042
915137-56-4 . UNIV OF TEXAS TX 4.837 08/15/2026 .. . 100.3473 |. ..2,542,801 |. . 2,534,000 .2,703,101 |.. . (72,132) | .1.662 ....00/02/2022 .. 08/15/2026
91523N-FP-6 ..... [UNIV OF WASHINGTON WA UN 6.06 07/01/2039 . . 107.1461 .. 482,157 |. ..450,000 .649,068 |.. (9,448) |. .2.716 ....11/08/2021 .. 07/01/2039 ...
91523N-RL-2 ..... [UNIV OF WASHINGTON WA UN 5.25 12/01/2046 . . 105.3331 |. 1,053,331 |. .1,000,000 01,114,593 |.. .. (27,751) | .....2.179 ...11/15/2019 .. 12/01/2046 ...
917393-BN-9 ... UTAH CNTY UT HOSP REVENUE 4 05/15/2047 .... ...94.7918 |... 1,895,836 |.... .2,000,000 |.. 2,037,248 |oeeevieiiiiniines foeeennnn (26,464) |oeeeenneniiiiins oo 100024000 | 2.602 ....05/18/2020 ...|....05/15/2047 ...
917565-LK-7 ..... UTAH ST TRANSIT AUTH SA 5.705 06/15/2040 .... . 103.4321 |... 1,758,346 |.... .1,700,000 |.. 2,388,739 |oueeieeeeeniinee foeeeeeenn (81,857) | e | BLT05 2.699 ....09/21/2021 ...|....06/15/2040 ...
92778II-LB-0 ..... VIRGINIA ST CLG BLDG AUT 2.11 09/01/2035 ... ...70.5742 |... 1,591,448 |.... . 2,255,000 |.. 2,257,849 |ovenieeiiiinines forriiiiee (342) | e 2110 | 2.092 ....01/14/2021 ...|....09/01/2035 ...
92812V-R6-5 ..... VIRGINIA ST HSG DEV AUTH 2.98 11/01/2040 .... ... 73.3399 |... . 660,000 |.. ....659,992 eeeereeeeeeennns fereeeeeeeeiieeeee 2022 2.980 |l 2.979 ....11/18/2020 ...|....11/01/2040 ...
92812V-R7-3 ..... VIRGINIA ST HSG DEV AUTH 3.13 11/01/2045 .... ...71.6309 |... ....914,9088 e (12) [ e 00032130 | 3.129 ....11/18/2020 ...|....11/01/2045 ...
944514-SX-7 WAYNE CNTY MI ARPT AUTH REV 5 12/01/2045 .... . 101.5119 |... 5,075,595 |.... . 5,197,256 |oeeueeeeenniiees foeeeeene (63,298) |-vvveeeeeeeennes feeeeeeeeiiiiiee +.22225.000 ... 3.559 ...01/05/2016 ...|....12/01/2045 ...
958697-J5-4 . WSTRN MN MUNI PWR AGY 5 01/01/2046 ... . 102.0468 |. .. 7,143,276 |. .7,000,000 .7,138,072 |.. .(135,402) |. .2.983 ....11/15/2019 .. 01/01/2046 ...
958697-JT-2 . WSTRN MN MUNI PWR AGY 5 01/01/2035 . 102.0234 |. .. 2,550,585 |. .2,500,000 .2,537,362 |.. ..(35,999) | .3.471 ....06/27/2014 .. 01/01/2035
958697-JU-9 ..... [WSTRN MN MUNI PWR AGY 5 01/01/2036 ... . . 102.0380 |. 2,550,950 .2,500,000 .2,536,373 |.. ..(35,033) |. .3.511 ....06/27/2014 .. 01/01/2036 ...
977100-H3-2 ..... WISCONSIN ST GEN FUND A 1.636 05/01/2031 . 1.C FE . 1,500,000 |...76.3728 |. 1,145,592 . 1,500,000 . 1,499,999 |.. ()] .....1.636 . 24,540 |....02/11/2021 .. 05/01/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 744,164,219 | XXX 694,431,754 712,142,789 730,173,040 (4,303,901) XXX XXX 8,299,153 29,890,304 XXX XXX
31283H-NA-9 . FGLMC POOL GO1285 .. 1.A .. . 105.3610 |. 190 | 181 181 |.. .7.703 ...06/22/2001 .. 12/01/2030 ...
31283H-NE-1 . FGLMC POOL GO1289 .. 1.4 .. . 105.8351 .45 .42 .43 .. o) .7.835 ....06/22/2001 .. 10/01/2030
3128J-TK-6 ..... FGLMC POOL GO8553 .. 1.A .. ...90.6499 |. .. 3,305,091 |. . 3,645,99% .3,722,291 |.. .. (12,541) | .2.626 ....03/08/2022 .. 10/01/2043
3131XV-6E-0 ..... FNCL POOL ZM2669 . 1.4 .. ...98.2425 |. .. 2,905,922 |. .3,212,270 |.. .(130,865) | ......1.429 . ....07/30/2021 .. 02/01/2047 ...
3131XW-MH-3 ..... FNCL POOL ZM3060 . LA ...95.4042 |........ee..nt 4,024,829 |.... 4,507,008 |..oeieeiiieeee e (115,491) [ [oeeeeeiiieeeeeene 222242000 |...... 2.629 [MON ..... .. 172,360 |....07/30/2021 ...|....04/01/2047 ...
S13IXX-UX-7 ... FNCL POOL ZM4198 . LA L..93.3192 |t 2,900,201 |.... 3,345,461 [ e (63,924) |.oooveeenennnnnnes foniniiiiiiiininns |1....3.500 |...... 2.344 | NON ... .. 110,633 |....10/20/2021 ...|....09/01/2047 ...
3132A5-EL-5 ... FNCL POOL ZS4639 . LA ...96.0865 |....coevnnnnns 3,565,144 |.... 8,020,471 [ e (105,294) |-eevveeeeeeeens feeeeeeeeeeiieeeee |+eee224.000 ... 2.288 [MON ..... .. 151,420 |....09/13/2021 ... |....11/01/2045 ...
3132DN-YX-5 ... FNCL POOL SD1626 ... LA ...99.8778 |..ocovininnnns 2,932,448 |.... ....2,811,229 e 8,070 oeeiiiiiiiiiiies e 22225.000 . 5.824 [MON ..... ... 12,336 [....10/21/2022 ...|....10/01/2052 ...
31320l-CH-4 ... FNCL POOL SD8172 ... e [ e LA . ...81.5412 |l 5,275,307 |.... . .. ....6,478,321 o e (2,143) [ e 12222222000 |- 1.995 [MON ..... . .. 130,103 |....09/29/2021 ...|....10/01/2051 ...
3133AJ-PG-2 ... FNCL POOL Q00423 ....eevvvniiiiinnnnniiiiinnnnnnnnninnnnns fooe voe [ eeeeenn |4 iniinnns L LA e 8,690,964 [...81.6931 [.............. 7,043,785 |.ouiiinnnn 8,622,256 |.............. 8,680,342 |...oovvvvriininins foonnnnnnn (10,538) [vvvvvvvvnnnnnnnnn fooeeeeeeeieinnenns e 2.000 oo 1.906 JMON ... fooeeriveennnen. 14,370 |ooiiinnnnnnnns 173,565 |....04/19/2021 ...|....04/01/2051 ...
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3133AP-HY-8 ..... FNCL POOL QCA747 ..ovveeiiiiiiiieiciiviieeeceevnneee oo e | s 4 s LA e 1,159,835 |...85.7845 |.............. 1,003,361 [ooeeeeennnn 1,274,544 |.............. 1,182,969 |oovvvvenieiiiinns [oeeeennnn 30,709 [oiiiiiiiiiiiiis o o 2.500 |...... 5.102 [MON ... oovevninniinnnns 2,655 ....06/06/2022 ...|....07/01/2051 ...
3133A0-CG-0 ..... FNCL POOL QC5471 ... N LA ...85.0872 |..ccovrnnnnnns 7,930,674 |.... .9,326,120 |.. en 9,561,417 [ e (45,452) | e e 2.500 |...... 2.324 |NON ... ... 19,429 |... . ....09/29/2021 ...|....08/01/2051 ...
3133AS-JA-2 ... FNCL POOL QC7457 .... i L LA ...84.9293 |l 3,773,489 |.... . 4,443,095 |.. 4,540,281 [ e (40,089) [ e e 2.500 |...... 2.080 |MON ... |ovvenniiiiinnnnns 9,256 |... .. 111,903 [....09/29/2021 ... |....09/01/2051 ...
3133AT-Y4-7 ..... FNCL POOL QC8831 ... N LA ...88.7345 |....oonnnnnnns 4,787,645 |.... . 5,395,472 |.. 25,670,837 [oeeeiiiiiiieee e (109,939) [ o e 3.000 |...... 1.860 | MON ..... ... 13,489 |... .. 163,187 |....11/05/2021 ...|....10/01/2051 ...
3133B2-XX-2 ..... FNCL POOL QD5194 .... i L LA ...88.4697 |......ennnns 2,293,811 |.... .2,592,764 |.. D70 R R RN (111D N AU AP RN 3.000 |...... 2441 [MON .ooe oeviiiiieees 6,482 |... ... 66,227 |....01/20/2022 ...|....01/01/2052 ...
3133KI-KL-T ... FNCL POOL RA3383 . N LA .... 19,277,893 |...88.7246 |... ....16,124,189 |.... ...18,173,298 |.. 18,796,174 [ e (434,548) | e e 3.000 |...... 2.254 |MON ... ... 45,433 |... .. 554,353 |....08/18/2020 ...|....08/01/2050 ...
3133KM-JE-6 ..... FNCL POOL RA5661 . i L LA ... 12,052,044 |...81.9107 |.............. 9,638,370 |.... ...11,766,923 |.. ...12,004,440 [o.ooeiiiiiiinnnns oeeeennn (85,708) [evnnniiiiiiiiees o e 2.000 |...... 1.692 [MON ..... .. 19,612 |... .. 236,863 |....07/30/2021 ...|....07/01/2061 ...
3133KM-PV-1 ..... FNCL POOL RA5836 .... N LA ...9,177,359 |...85.0038 |.............. 7,539,572 |.... .... 9,099,454 e (177) | e s 2.500 |...... 1.950 ....09/29/2021 ...|....09/01/2051 ...
3133KM-VS-1 ... FNCL POOL RAG025 . 4 1.4 .. . 11,873,333 |...81.5412 | ..9,652,186 |. 11,865,976 |.. (7,433) |. .2.000 |...... 1.985 ....00/29/2021 .. 10/01/2051
3133KN-EH-2 . FNCL POOL RA6436 . 4 1.A .. ...85.1812 |. ..2,881,576 |. . 3,254,708 |.. 27,664 |. .2.500 |......3.557 ....08/31/2022 .. 12/01/2051
3133KP-PB-8 . FNCL POOL RA7618 . 4 1.4 .. ...98.7540 |. ..1,936,677 |. 1,990,282 |.. .5.000 |......4.513 ....08/24/2022 .. 07/01/2052 ...
3137FK-PJ-9 ..... FHR 4855 AZ 4 08/15/2048 CMO .. N LA ...95.0195 |...comnninnnns 4,078,339 |.... 4,604,351 [ [eeeeeeen (49,576) [ e e 4.000 |...... 2.947 ...02/12/2020 ...|....08/15/2048 ...
31402C-5L-2 ... FNCL POOL 725451 .... i L LA . 104.4649 |... N R (I R RN N ) R R 6.500 |...... 7.871 ....04/21/2004 ...|....12/01/2031 ...
3140GS-RR-5 ... FNCL POOL BH4095 .... N LA ...95.4059 |... . 4,553,416 |.. 4,892,807 oiieiiiiiiieee [eeeeeen (150,527) [ e e 4.000 |...... 2.270 ....04/20/2021 ...|....10/01/2047 ...
3140H1-WL-0 ..... FNCL POOL BJ0B50 . i L LA ...92.4008 |... . 7,275,408 |.. e 115,559 [ e (146,752) [ o e 3.500 |...... 2.368 ....04/20/2021 ...|....03/01/2048 ...
3140J6-GR-2 ..... FNCL POOL BM2007 . N LA ...95.3230 |... 2,214,694 |.. e 2,288,555 [oieeeeeiiiieeee feeeeeeneen (B,676) [ e e 4.000 |...... 3.800 ....07/28/2022 ...|....09/01/2048 ...
3140JA-0X-9 ..... FNCL POOL BM5869 . i L LA ...92.6155 |... 9,416,278 o et (167547 [ e e 3.500 |...... 2.219 ....07/30/2021 ...|....08/01/2047 ...
3140K0-SN-9 ..... FNCL POOL B05024 . N LA ...88.7910 |..eeernnnnnnns 8,079,539 |.... e 9,256,728 [oeeeeeniiieeee feeeeeeea (75,568) [oeeeecceiieeee o e 3.000 |...... 2.652 ...03/20/2020 ...|....12/01/2049 ...
3140L3-N4-9 ... FNCL POOL BR4910 ... i L LA ...81.6799 |... L 11,112,155 |, B K00 1V O R (37111 N AR RPN RN 2.000 |...... 1.914 ....04/19/2021 ...|....04/01/2051 ...
3140L5-BA-3 ..... FNCI POOL BR6332 . 4 1.A .. ...89.1281 .. 7,436,927 |. .8,344,087 .8,556,166 |.. ..(51,4%8) |. .2.000 |......1.484 ....04/19/2021 .. 04/01/2036
3140LC-TV-3 ..... FN POOL BS2363 . 4 1.4 .. ...83.8272 |. ..645,854 |. ..770,459 .788,289 |.. (2,447) |. .1.850 |......1.507 ....07/29/2021 .. 09/01/2035
31400C-28-1 ..... FNCI POOL CA5269 . 4 1.A .. ...92.0425 |. .. 1,827,306 |. .1,985,285 1,921,050 |.. .7,814 |. .2.500 |......3.426 ....07/06/2022 .. 02/01/2035
31400K-LF-3 ..... FNCL POOL CB0325 . |4 1.4 .. . 13,619,253 |...81.4834 |. .11,006,289 |. 13,507,395 13,603,517 |.. .. (14,650) |. .2.000 |...... 1.932 ....04/19/2021 .. 04/01/2051 ...
31400K-NX-2 ..... FNCI POOL CB0405 . |4 1.A .. . 12,233,807 |...89.1281 .10,566,940 |. 11,855,900 12,141,134 |.. .(104,649) |. .2.000 |......1.299 ...04/19/2021 .. 05/01/2036 ...
31400L-62-4 ..... FNCL POOL CB1787 . i L LA ...81.4601 |...coovnnnnnns 5,302,372 |.... .6,509,162 |.. ....6,523,684 2.000 |...... 1.989 ....09/29/2021 ...|....10/01/2051 ...
31400L-1K-8 ..... FNCL POOL CB1549 .... N LA ...85.3324 |...coonnnnnnns 7,768,830 |.... ....9,389,332 2.500 |...... 1.894 ....09/29/2021 ...|....09/01/2051 ...
31400M-4V-3 ..... FNCL POOL CB2635 .... i L LA L..84.8741 |t 2,440,841 |.... .... 2,912,669 2.500 |...... 2.308 ....01/05/2022 ...}|....01/01/2052 ...
31400P-S5-7 ... FNCL POOL CB4128 ... N LA ...96.3969 |... . 4.500 |...... 3.858 ....08/11/2022 ...|....07/01/2052 ...
31400P-XT-9 ..... FNCL POOL CB4289 .... i L LA ...96.3770 |... . .. L 319 | 4.500 |...... 4.657 ....09/08/2022 ...|....08/01/2052 ...
3140X5-6F-5 ..... FNCL POOL FM2669 . N LA ...95.4059 |....coounnnnns 4,594,176 |.... .4,815,400 |.. 5,149,342 | e (144,166) |. 4.000 |...... 2.416 .. 197,468 |....04/20/2021 ...|....03/01/2048 ...
3140X6-SW-2 ..... FNCL POOL FM3232 . 4 1.4 .. ...92.4627 |. .. 3,427,664 |. .3,707,078 .3,938,652 |.. ..(66,578) |. .3.500 |......2.171 132,185 |....04/20/2021 .. 04/01/2048 ...
3140X7-LS-6 ..... FNCI POOL FM3936 . 4 1.A .. ...93.0312 |. .. 4,476,314 |. .4,811,624 .5,031,582 |.. .2.500 |......0.911 123,174 |....07/30/2021 .. 08/01/2035
3140X9-4V-4 ..... FNCL POOL FM6235 . 4 1.4 .. ...99.0108 |. ..1,006,878 |. .1,016,937 1,130,575 |.. .4.500 |......2.012 . 46,533 |....07/30/2021 .. 01/01/2044
3140XC-PA-0 ..... FNCL POOL FM8516 . 4 1.A .. ...91.1368 |. 1,945,908 |. 1,986,109 |.. .3.500 |......5.448 . 12,628 |....09/22/2022 .. 07/01/2051
3140XF-MX-6 ..... FNCL POOL FS0373 . 4 1.4 .. ...85.1306 |. ..2,289,215 |. .2,645,327 |.. .2.500 |......2.986 . 50,766 |....02/11/2022 .. 01/01/2052 ...
3140XF-VX-6 ..... FNCL POOL FS0629 ... N LA ...88.6952 |.......oeennns 2,319,989 |.... e 2,673,628 [oieeeeiiiiieee foeeeeeeen (16,573) [ oo e 3.000 |...... 2.291 . 65,839 |....02/09/2022 ...|....02/01/2052 ...
3140XG-GR-4 ..... FNCL POOL FS1107 . i L LA ...85.5470 |......ouunnnns 1,162,507 |.... 1277812 [ e 100451 L e e 2.500 |...... 3.733 . 20,030 |....04/12/2022 ...|....12/01/2051 ...
3140XH-GA-9 ..... FNCI POOL FS1992 . N LA ...93.7080 |..ccevnnnnnnns 1,340,425 |.... e 1,407,988 o o957 e e e 3.000 |...... 3.644 . 21,649 |....06/09/2022 ...|....05/01/2037 ...
3140XH-GB-7 ..... FNCI POOL FS1993 .... i L LA L..93.7982 |t 1,128,892 |.... 183,912 [ 3374 L e e 3.000 |...... 3.739 . 18,407 |....06/09/2022 ...|....06/01/2037 ...
3140XH-HT-7 ..... FNCL POOL FS2041 ... N LA ...81.6367 |... .. ....1,29,778 e 11,635 [ e [ 2.000 |...... 3.884 . 14,884 |....06/09/2022 ...|....08/01/2051 ...
31416C-EZ-5 ..... FNCL POOL 995752 .... i L LA ...99.02% |... ..997,851 |.. 1,110,904 [ e (31,920) |oeeeeeeeeiieeeeies e s 4.500 |...... 2.024 . 45,708 |....07/30/2021 ...|....05/01/2039 ...
31418D-35-9 ..... FNCT POOL MA4408 .... 4 .. LA ...86.9543 |... .3,570,705 |.. e 3,691,064 [...iiiiiiiiiiiiee e (53,228) [ e e 2.500 |...... 1.719 90,201 |....07/30/2021 ...|....08/01/2041 ...
31418D-4G-4 ..... FNCT POOL MA4422 . 4 .. LA ...84.2013 |... s 003,920,735 [ e (5,771 [ o e 2.000 |...... 1.518 77,222 |....07/30/2021 ...|....09/01/2041 ...
31418D-SH-6 . FNCL POOL MA4119 . 4 1.A .. ...82.0038 |. .. 3,367,425 |. 4,106,426 4,110,916 |.. .2.000 |......2.003 . 82,851 |....12/16/2021 .. 09/01/2050 ...
31418D-T0-5 ..... FNCL POOL MA4158 . 4. LA ..81.9728 |....ooinennnns 2,315,152 |.... .2,824,294 |. ....2,507,860 |....oooeiiiiinnnns o 36,981 | o e 2.000 |...... 3.815 . 33,173 |....06/02/2022 ... |....10/01/2050 ...
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31419T-PH-3 ... FN POOL AF4023 .......ccovvneniiiiiiiiineeecniiineeecennns foee ven | s 4 s e LA e 4,240,000 |...86.4321 |.............. 3,457,284 |...ccovnennnns 4,000,000 |.eeevunnnnns 4,222,831 |.oooeeeiiiiiiiiins e (E8:73 DN PP R RO 3.750 |...... 3492 |MON ... [eeeeeeiiiieens 12,917 [ 162,083 |....06/26/2019 ...|....01/01/2058 ...
31419T-PJ-9 ..... FN POOL AF4024 .......oeevvvuvvnnnnnnnneninnnninninnnnnnnnns |oee vee [ ceeees 4 e LA e 3,198,984 |...85.1997 |.............. 2,555,991 |t 3,000,000 ... 3,184,756 |.oovvvveeeiiiiiins fonnnnnnns (4,031) |oeeeeeeeiiiiiinnne fooeiiiiiiiiiiiiiss oot 3.750 |...... 3.459 |MON ... Joeeeeeeeiennnns 9,688 |.............. 114,063 |....06/25/2019 ...|....01/01/2058 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 280,127,315 | XXX 237,986,430 272,059,441 278,507,027 (2,409,850) XXX XXX XXX 623,215 6,888,746 XXX XXX
30308G-AH-3 ..... FRESB 2019-SB60 A10H VAR 01/25/2039 CMBS ............fees e vunnnns 45 ... | TA i 132,481 |...92.8764 |........envvnneee 128,636 [.ovvvevevnnnnnns 138,502 |.oovvvviininns 132,942 [ v L O U (TN 3.500 |...... 4.808 |MON ..o |oeeeeeeeeeees 208 | 2,000 [....08/22/2022 ...|....01/26/2039 ...
30308M-AH-0 ... FRESB 2019-SB58 A10H VAR 10/25/2038 CMBS .........ceefee vuefoeeeees 45 ... 1A i, 176,041 )...92.7243 |.......ccnnnnn 170,020 f.oeeennnnnnn 183,361 [..oooeeiennnnn 176,482 [..vveeeiiiiiiii | A75 |oeeeieeiiiiiiinns o e, 3.730 |...... 4.735 [MON ..o foeeinninnnnnnnnes LYV 2,283 |....08/22/2022 ...|....10/25/2038 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 308,522 | XXX 298,656 321,863 309,424 973 XXX XXX 778 4,292 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,024,600,056 | XXX 932,716,840 984,524,093 1,008,989,491 (6,712,778) XXX XXX 8,923,146 36,783,342 XXX XXX
00115*-AA-0 ..... AES ILUMINA LLC 6 03/26/2032 Private 3,123,381 |...87.0215 |.............. 2,718,013 |.... ....2,718,013 |........ (347,945) |.... (915) [evvvvvvvnvininnnnn foeeeeeiiiiiiiiinns [0000n8.000 |.onens 6.045 [MJSD ... L 49,171 .. 142,114 |....01/18/2013 ... |....03/26/2032 ...
00122#-AB-5 ..... AEW CORE PTY FND 4.27 03/06/2031 Private . 5,400,000 |...92.7160 |.............. 5,006,665 |.... 025,400,000 [ouniiiiiiiiiiins e e e [ 8270 4.270 [MON ..... ... 15,372 |... ..230,580 |....03/06/2019 ... [....03/06/2031 ...
001228-AA-9 ..... AES SOUTHLAND ENERGY LLC 4.5 02/29/2040 Private ...|... ... . 13,500,000 |...83.9723 |... ....11,336,255 |.... +..13,500,663 [....enneiiiiiis e 883 [ [ [ 40500 Ll 4.525 | FMAN ... ... 52,313 |... ..607,500 |....02/28/2019 ... |....02/29/2040 ...
00164V-AF-0 ..... AMC NETWORKS INC 4.25 02/16/2029 .........cceeeeennnnn ...62.2180 [...vvvvinnnnnnnn 513,200 ooiii00825,000 |.......ellllll 513,200 [l (299,634) | (959) [ e [ 42250 | 4173 [FA ...... ... 13,246 |... ... 33,469 |....02/28/2022 ... |....02/15/2029 ...
00185P-AA-9 ..... AP GROUP DE INC 4.75 10/15/2029 ... . ...87.5910 |.................306,569 |.................350,000 |.................306,569 [.........(43,415) |.....oeeet (16) [eurrrrrrnnnninnnns Jooveiiiiiiiiiins [ 8750 |, 4.750 A0 ...... A 3,510 |[... . 16,348 |....10/06/2021 ... |....10/15/2029 ...
001877-AA-7 ..... AP1 GROUP DE INC 4.125 07/15/2029 .. ..600,000 |...84.5470 |... ....507,282 [ (92,704) | (M) [ e [ 4125 | 4125 (4 ....... L1438 ) . 26,331 |....06/15/2021 ... |....07/15/2029 ...
001948-AA-2 ..... APH FINANCE 1 LLC 4.77 07/07/2039 Private .. 6,400,000 |...85.4345 |.............. 5,467,811 |.... 6,399,999 [ e (D) e e [l A TT0 4.770 | JAJO ... |... .. 70,384 |... .. 305,280 |....06/10/2019 ... |....07/07/2039 ...
00206R-GT-3 ... AT&T INC 7.125 12/15/2031 . 110.0100 [....evvvvnnnns 8,800,800 |.... ... 7,957,841 |..... e e 3103 [ [ [l 7125 7.206 | D ....... . . ..570,000 |....11/23/2018 ... [....12/15/2031 ...
00253X-AA-9 ..... AMERICAN AIRLINES/AADVAN 5.5 04/20/2026 ... ...95.8150 |... ....297,027 |......... (19,618) [cevvveeee (B,717) | [ 1....5.500 |...... 3.504 .3, . 17,050 |....06/29/2021 ... |....04/20/2026 ...
00253X-AB-7 ..... AVERICAN AIRLINES/AADVAN 5.75 04/20/2029 . ...91.0560 |. 217,721 |.. . (44,598) |. .4.267 e ) . 17,538 |....06/29/2021 .. 04/20/2029
002824-BF-6 ... ABBOTT LABORATORIES 3.75 11/30/2026 .. ...97.2750 |. .284,530 |.. .3.589 ...04/17/2017 .. 11/30/2026
002824-B0-2 ..... ABBOTT LABORATORIES 1.4 06/30/2030 ...79.4060 |. 416,981 |.. ......4.024 ....09/02/2022 .. 06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC 3.2 05/14/2026 ...94.4200 |... .7,000,000 |.. 6,934,202 [ | 17846 [ [ 000023200 . 3.497 ...04/17/2017 ...|....05/14/2026 ...
003000-AA-4 ..... ABERCROMBIE & FITCH MANA 8.75 07/15/2025 ...98.9510 |... 578,863 |.... ..585,000 |.. 578,863 |.........(25,674) |......... (25,362) |.eevvvvvvnnnnnnnns foeeeeeeiiiiiineees [0 8750 i 2.257 ....06/08/2021 ... |[....07/15/2025 ...
003009-B@-5 ..... ABERDEEN ASIA PACIFIC 3.73 06/20/2034 Private ... ...84.7529 |... ..2,418,559 |.... . 2,853,659 |.. 02,858,657 [ e (2) [ e [0 8730 | 3.730 ....06/19/2019 ... [....06/20/2034 ...
00751Y-AG-1 ..... ADVANCE AUTO PARTS 3.5 03/15/2032 ...81.5660 |... 1,631,320 |.... .2,000,000 |.. 1,902,940 [ B0 [ e 00022230500 . 3.578 ....03/01/2022 ... |....03/15/2032 ...
00774M-AV-7 ..... AERCAP |RELAND CAP/GLOBA 2.45 10/29/2026 . ...87.3610 |... 1,310,415 |.... .1,500,000 |.. e 10497,936 [ 874 [ [ [0 2,450 2.486 ....10/21/2021 ... |....10/29/2026 ...
00810G-AC-8 ..... AETHON UN/AETHIN UN FIN 8.25 02/15/2026 .........cce feun -.n ...99.3030 |... . 785,000 |.. ... 779,529 |.........(40,189) [......... (20,169) |..cvvuvrvrrrinnns fooeeriiiiiiinnnns 10000082250 |..ooee 5.366 ....06/21/2021 ... [....02/15/2026 ...
008474-C#-3 ..... AGNICO EAGLE MINES LTD 4.42 06/29/2025 Private ....|... ... ...96.8784 |... 484,392 |.... . 500,000 |.. 500,000 [oeeneiiiiiiiiies e e e [ 40420 | 4.420 ...06/29/2017 ...|....06/29/2025 ...
008474-F*-4 ..... AGNICO EAGLE MINES 2.78 04/07/2030 Private . ...82.1929 |... 3,123,330 |.... 3,799,990 [ e (10) [ e [0 2,780 2.780 ....04/07/2020 ...|....04/07/2030 ...
008513-AB-9 ..... AGREE LP 2 06/15/2028 ................. ...81.6790 |. .. 4,083,950 |. 4,971,223 |.. L2.112 ....05/05/2021 .. 06/15/2028
00914A-AM-4 ..... AIR LEASE CORP 1.875 08/15/2026 .... ...86.9500 |. .. 4,347,500 |. 4,972,945 |.. .2.031 ....05/17/2021 .. 08/15/2026
009158-AY-2 ..... AIR PRODUCTS & CHEMICALS 1.85 05/15/2027 . . ...89.0690 |. .. 4,785,677 |. .5,426,326 |.. .. (12,214) |. .1.605 ....03/26/2021 .. 05/15/2027
013304-AA-8 ..... ALBION FINANCING 1SARL 6.125 10/15/2026 .............[... ... ...89.3600 |. ..714,880 |. 714,880 |.. .(21,342) | ..8,222 |. .8.821 ....05/26/2022 .. 10/15/2026 ...
013822-AE-1 ..... ALCOA NEDERLAND HOLDING 5.5 12/15/2027 . ...96.3740 |. ..636,068 |. . 660,000 687,106 |.. 122 . ..(19,216) |. ... 2.431 ...06/08/2021 .. 12/15/2027 ...
02156L-AH-4 ..... ALTICE FRANCE SA 5.5 10/15/2029 1,288,085 |...76.5740 |... 995,462 |.... .1,300,000 |.. ....996,462 |........ (P75 FO 7 IR F T MR- LU R 5.655 ...03/01/2022 ... |....10/15/2029 ...
02311#-AA-4 ... PROJECT THOR AMAROK LLC 5.95 09/30/2037 InfraDebt |... ... ..5,000,000 |...89.9552 |... 4,497,760 |.... .5,000,000 |.. ...5,024,835 [ | 24,835 [ [ [0 52950 |l 6.083 ....08/05/2022 ... |[....09/30/2037 ...
023135-BC-9 ..... AMAZON.COM INC 3.15 08/22/2027 ........cevvvvnnevevnnnsfonn oee ...94.1070 |... 4,705,350 |.... .5,000,000 |.. ....5,345,937 |..... co Lo (75,858) [ o 0030150 | 1.515 ....03/26/2021 ... |....08/22/2027 ...
02378*-AA-8 ..... AMERICAN AIRLINES 2017-2 5.18 10/15/2023 Private . |... ... ...99.1610 |... 1,277,546 |.. ....1,266,827 |......... (10,499) |.eevvveeeeenn (207) [ e [e0005.180 | 7.296 ....07/24/2018 ...|[....10/15/2023 ...
02378L-AA-1 ..... AMERICAN AIRLINES 2017-1 5.18 08/15/2023 Private . |... ... ...99.5123 |... e 294,963 [l 203,524 |l (1,406) [ (40) [ e [5.180 e 5.178 ...07/24/2018 ...|....08/15/2023 ...
025816-DA-4 ..... AMERICAN EXPRESS CO VAR 08/03/2033 ... ...94.1890 |... 235,473 |.... ..250, 251,829 |oooeeiiiiiiiiiiins e (94) | e | 40420 4.378 ....08/16/2022 ... [....08/03/2033 ...
03027X-AM-2 ...... AMERICAN TOWER CORP 3.125 01/15/2027 . ...91.6490 |. ..6,662,882 |. .7,270,000 7,131,178 .. .3.637 ....07/12/2017 .. 01/15/2027 ...
03040W-BA-2 ..... AMERICAN WATER CAPITAL C 4.45 06/01/2032 . ...95.7280 |. ..670,096 |. . 700,000 .654,375 |.. .5.409 ....09/29/2022 .. 06/01/2032
031162-DD-9 ..... AMGEN INC 3 02/22/2029 .......cevvvvvvvnnnnns ...88.5670 |. ..708,536 |. . 800,000 .790,659 |.. .3.23% ....03/16/2022 .. 02/22/2029
034863-BB-5 ..... ANGLO AMERICAN CAPITAL 3.875 03/16/2029 ...89.7950 |. ..897,950 |. .1,000,000 .994,313 |.. ......4.021 ...03/14/2022 .. 03/16/2029 ...
035240-AR-1 ..... ANHEUSER-BUSCH [NBEV OR 4.9 01/23/2031 ... ...99.8220 |... 998,220 |.... .1,000,000 |.. ...988,641 [.oooooeiiiiiiiins e 181 i e 00 4900 5.13% ...09/30/2022 ... |....01/23/2031 ...
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03674X-AS-5 ..... ANTERO RESOURCES CORP 5.375 03/01/2030 .......ccevvunnfors vun] unnnns T L3AFE L 1,149,793 1...92.6900 |.........en... 1,065,935 |ooevvennnnnnns 1,150,000 |...oeeeennnnn 1,065,935 |......... (83,364) |vvvvvvenennn (229) [ooviiiiiiiiiiiiins e [05.375 s 5.382 ....06/12/2022 ...|....03/01/2030 ...
036752-AR-4 ..... ELEVANCE HEALTH INC 1.5 03/15/2026 e 2B FE L ...89.7560 |... .5,000,000 |.. 4,991,445 | 2,582 [ s [ 10500 o 1.555 ....03/08/2021 ...|....03/15/2026 ...
03690A-AH-9 ..... ANTERO MIDSTREAM PART/F 5.375 06/15/2029 ... A1 [ 3.CFE L ...91.4730 |... ... 660,000 |.................603,722 [......... (57,795) |vvvvvveeenn (415) [oiiiiiiiiiiies e [052375 s 5.301 ....06/24/2021 ...|....06/15/2029 ...
037411-BE-4 ..... APACHE CORP 4.375 10/15/2028 e [ SAAFE L ...90.4820 |... ..795,000 |oeevrnnnneeennn 711,929 [, (10,918) [-oeeeeeenn 8,282 | oo | 4375 | 6.375 ....10/20/2022 ...|....10/15/2028 ...
037833-DP-2 ... APPLE INC 2.2 09/11/2029 A1 [ 1B FE L ...86.2020 |... 1,500,000 |.oevenneeennnn 1,509,818 [oeiiiiniiiiis et (1,462) [ i [0000222.200 | 2.104 ....01/13/2022 ...|....09/11/2029 ...
037833-EB-2 ..... APPLE INC 0.7 02/08/2026 e [ 1B FE L .. 88.7880 |... .5,400,000 |.. e 5,892,425 oo 2,435 e e 2222202700 .. 0.746 ...02/01/2021 ...|....02/08/2026 ...
03969Y-AC-2 ..... ARDAGH METAL PACKAGING 6 06/15/2027 .. N |- 3.BFE ..|... ...97.9770 |... 734,828 |.... ... 750,000 |.. 734,828 |.........(15,8%8) |..cevvreeeenn 726 [eiiiiiiiiiiieens eeiiiiiennieeiens +002226.000 |..een 6.089 ....06/02/2022 ...|....06/15/2027 ...
04685A-20-3 ..... ATHENE GLOBAL FUNDING 1.2 10/13/2023 . |- 1L.EFE ... ...96.5620 |... 2,153,333 |.... .2,230,000 |.. 2,288,511 [eoeeiiiiiiieeeee [eeeeennn (10,860) [ee e e ennnn 12200 ). 0.709 ....05/20/2021 ...|....10/13/2023 ...
04685A-2V-2 ..... ATHENE GLOBAL FUNDING 2.5 03/24/2028 . . .. 1.EFE .. ...83.7990 |[. .. 4,189,950 |. .5,000,000 . 4,989,206 |.. .2.544 ....03/19/2021 .. 03/24/2028
047649-AA-6 ..... ATKORE INC 4.25 06/01/2031 ..... 1 .3.BFE .. ...86.4880 |. ..648,660 |. . 750,000 614,140 |.. - .7.276 ....11/03/2022 .. 06/01/2031
04916W-AA-2 ..... ATLANTICA SUSTAIN INFRA 4.125 06/15/2028 . 1 L3.AFE .. ...88.8470 |. . 850,000 .7565,200 |.. .(91,109) |. ... 4177 ...02/28/2022 .. 06/15/2028 ...
049560-AX-3 ..... ATMOS ENERGY CORP 5.45 10/15/2032 e [ G FE L . 103.4010 |... . .1,500,000 |.. 1,498,484 | e 1,004 [ e [enn 5450 |l 5.546 ....09/27/2022 ...|....10/15/2032 ...
053015-AG-8 ..... AUTOMATIC DATA PROCESSNG 1.7 05/15/2028 N |- 1.DFE ... ...86.6840 |.............. 6,067,880 |.... R < 1o A R R~ < T FORRRUURR RPN R B (1[4 I AN 1.746 ....06/11/2021 ...|....05/15/2028 ...
05330K-A@-4 ..... AUTOPISTAS METRO DE PR 7.5 12/31/2038 Private .... . |--2.CFE ..|... . 103.4761 |... 6,152,691 |.... .... 5,945,937 co Lo (B2) [ e [2e22. 72500 |- 7.5 ....02/27/2019 ...|....12/31/2038 ...
05352T-AB-5 ... AVANTOR FUNDING INC 3.875 11/01/2029 . |- 3.CFE ..|... ...84.0280 |... ....356,438 |......... (48,259) |...cceeeet 1,848 [oeeeiiiiiiiiiiiins oo [0l 3875 4.715 ...03/10/2022 ...|....11/01/2029 ...
05368V-AA-4 ..... AVIENT CORP 7.125 08/01/2030 .|--8.CFE ..|... ...98.3610 |... ....560,658 |......... (10,506) [-..eevvvnnn 1,164 |oeeeeeieieiies oo 70125 | 7.252 ....07/27/2022 ...|....08/01/2030 ...
05401A-AA-9 ..... AVOLON HOLDINGS FNDG LTD 5.5 01/15/2023 ... |- 2.CFE ... ...99.9850 |.......oeeeeennn 89,990 |oiiiiiiiiiinnnnnnn 70,000 [oiiiiiiinennnn 89,999 s e (D) e e 10000.5.500 .l 5.500 ....03/01/2018 ...|....01/15/2023 ...
05565E-BQ-7 ..... BMW US CAPITAL LLC 0.8 04/01/2024 .. 1.F FE ..|... ...94.8180 |... . en9,997,919 [ e 10454 s e [-222220.800 .. 0.816 ...08/29/2021 ...|....04/01/2024 ...
055780-AB-9 ..... BPCE SA 5.15 07/21/2024 ........covvvvviiviiinnniecnnnnsfoen e .. 2.BFE ..|... ...98.0550 |... 1,961,100 |.... 1,999,203 [ v 384 e e el 5.150 | 5.173 ....01/13/2014 ...|....07/21/2024 ...
05707#-AA-9 ..... BAIRD FINANCIAL CORP 4.58 03/29/2029 Private .. 1.GPL .. ...95.2244 |. 1,523,590 | 1,599,946 |.. .4.579 ....08/29/2019 .. 03/29/2029 ...
05724B-AB-5 ..... BAKER HUGHES LLC/CO-0BL 1.231 12/15/2023 . .1.GFE .. ...96.4750 |. .. 1,640,075 |. . 1,699,970 |.. .1.231 ....12/06/2021 .. 12/16/2023 ...
059597-AE-4 . BANCO GENERAL SA 4.125 08/07/2027 ..... .2.BFE .. ...94.6100 |. .. 3,311,350 |. . 3,485,466 |.. .4.226 ....08/24/2017 .. 08/07/2027
05964H-AP-0 . BANCO SANTANDER SA 3.496 03/24/2025 .| 1.FFE .. ...96.2190 |. 1,539,504 |. .1,600,593 |.. .3.526 ....03/17/2022 .. 03/24/2025 ...
05990G-AA-3 ..... BANCO DE CREDITO DEL PER 4.25 04/01/2023 .. .. 2.BFE .. ...99.3360 |. ..2,980,080 |. .3,000,000 2,999,120 |.. .2,729 |. ......4.350 ...08/25/2013 .. 04/01/2023 ...
06051G-HV-4 ..... BANK OF AMERICA CORP VAR 07/23/2030 .. 1.G FE ..|... ...85.9640 |... 1,719,280 |.... .2,000,000 |.. 2,048,524 o (6,416) [ e [l 30194 2.848 ....01/25/2022 ...|....07/23/2030 ...
06051G-JB-6 ..... BANK OF AMERICA CORP VAR 04/29/2031 .. 1.G FE ..|... ...81.4400 |... 1,000,000 |-evvenieeeennnn998,163 [ e 198 [ e [0 2,592 | 2.633 ....01/04/2022 ...|....04/29/2031 ...
06051G-JY-6 ..... BANK OF AMERICA CORP VAR 06/14/2024 .. 1.G FE ..|... ...97.5%0 |... . .5,000,000 |eevenneeennnn 4,999,949 i e (B1) e i 00002000523 | 0.522 ....06/07/2021 ...|....06/14/2024 ...
06051G-KA-6 ..... BANK OF AMERICA CORP VAR 07/21/2032 .. 1.G FE ..|... . ...76.8210 |... 2,304,630 |.... .3,000,000 |-eevunneeeennn 3,021,618 [oooeeeiiiiii e (2,298) [ e [0 2,299 | 2.206 ....07/28/2021 ...|....07/21/2032 ...
06051G-KG-3 ..... BANK OF AMERICA CORP VAR 02/04/2025 .. 1.G FE ..|... .. 2,000,000 |...95.7460 |... 1,914,920 |..............2,000,000 |.............. 2,000,053 |.....cocevveruuns foovrriiinnnennn B3 Jeviiiiiiiiiiiins oo | 10843 | 1.851 ....02/01/2022 ...|....02/04/2025 ...
06051G-KK-4 ..... BANK OF AMERICA CORP VAR 02/04/2033 .. 1.G FE ..|... .. 3,000,000 |...80.4010 |... 2,412,030 |.... 103,000,381 [oeeeieiiiiiiieee Jeeeeeneeeen 381 [ e 02,972 ) 2.9% ...02/01/2022 ...|....02/04/2033 ...
06051G-KQ-1 ..... BANK OF AMERICA CORP VAR 04/27/2033 .. .1.GFE .. ...91.4020 |. 1,462,432 |. .1,600,841 |.. .4.623 ....04/21/2022 .. 04/27/2033 ...
06406R-BH-9 ..... BANK OF NY MELLON CORP VAR 06/13/2033 .. 1FFE .. ...93.2440 |. ..932,440 |. .1,000,000 1,004,062 |.. .4.283 ...07/22/2022 .. 06/13/2033 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP VAR 10/25/2033 1FFE .. . 103.8250 |. ..126,775 |. . 700,000 .700,590 |.. .5.919 ....10/18/2022 .. 10/25/2033 ...
064159-3X-2 . BANK OF NOVA SCOTIA 0.7 04/15/2024 .. 1.F FE .. ...94.4160 |. ..2,832,480 |. .3,004,933 |.. (3,842) | .0.571 ....05/19/2021 .. 04/15/2024
06738E-BB-0 ..... BARCLAYS PLC VAR 05/16/2024 ......... .2.BFE .. ...99.2800 |. .. 1,489,200 |. 1,617,738 |.. .. (47,099) |. ......1.159 ....12/16/2021 .. 05/16/2024 ...
06849U-AD-7 ..... BARRICK PD AU FIN PTY LT 5.95 10/15/2039 ... .. 1.G FE ..|... . 102.7430 |... 3,082,290 |.... ... 2,944 477 e 1,826 e e 22250950 . 6.128 ...10/13/2009 ...|....10/15/2039 ...
071813-CS-6 ..... BAXTER INTERNATIONAL IN 2.539 02/01/2032 ... voo |- 2.BFE ... ...79.4290 |... 1,985,725 |.... ....2,520,818 2 (2,014) [en e 000002 2.539 [ 2.433 ....12/16/2021 ...|....02/01/2032 ...
075887-BV-0 ..... BECTON DICKINSON AND CO 3.363 06/06/2024 .... oo |--2.BFE ... ...97.5540 |... 1,463,310 |.... e 1,639,402 [ e (80,770) [ e 000223363 | 1.258 ...12/2172021 ...|....06/06/2024 ...
075887-CP-2 ..... BECTON DICKINSON AND CO 4.298 08/22/2032 .. voo |- 2.BFE ... ...93.5750 |... 0 800,717 v ool 717 s [ 40298 4.343 ....08/08/2022 ...|....08/22/2032 ...
085770-AA-3 ..... BERRY GLOBAL INC 4.875 07/15/2026 vee |- 2.CFE ... ...96.5770 |... 00299,983 e oo ) e e | 4875 | 4.875 ....05/17/2019 ...|....07/15/2026 ...
096630-AE-8 ..... BOARDWALK PIPELINES LP 5.95 06/01/2026 . veo |- 2.CFE ... . 101.4330 |... 3,857,497 |.... 03,976,813 [ e (80,204) L e 0002252950 |l 4.387 ....05/11/2017 ...|....06/01/2026 ...
097023-CN-3 ... BOEING CO 2.95 02/01/2030 vee |- 2.CFE ... ...84.6750 |... 2,116,875 |.... e 2,572,381 oo e (9,624) [ e 0022950 | 2.487 ...07/30/2021 ...|....02/01/2030 ...
097023-CT-0 ..... BOEING CO 4.875 05/01/2025 ........... |- 2.CFE ... ...99.1930 |... .. 1,487,895 |.... e 1,598,470 |oenniiiiiiiinnnns s (42,492) [ i [ 4875 1.881 ....12/02/2021 ...}|....05/01/2025 ...
103304-BV-2 ..... BOYD GAMING CORP 4.75 06/15/2031 ... .4.CFE .. ...87.4320 |. ..655,740 |. .655,740 |.. .(82,373) |. ......5.047 ...02/08/2022 .. 06/15/2031 ...
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO 3.4 07/26/2029 ... 1R FE L ...92.6570 |... 926,570 |.... .1,000,000 |. 981,863 e o863 s oo |0.3.400 L 3.746 ...08/05/2022 ... |....07/26/2029 ...
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11134L-AH-2 ... BROADCOM CRP / CAYMN F 3.875 01/15/2027 .......ccovvn foun ven] unnnns T L 2.CFE | 10,498,751 |...94.4480 |............. 10,093,658 |............ 10,687,000 |............. 10,593,024 [oeevvvvvivvninnns ooeeennnnn 20,719 o oo e 3.875 |...... IR R (VN R R 190,956 |......cevvnnns 414 121 |....02/21/2018 ... |....01/15/2027 ...
11271#-AC-9 ..... CENTRIO ENERGY 4.112 07/31/2032 Private L]-2.APL L. 2,200,000 |...86.7292 |... e 2,199,995 [eeiiiiiiieeee e (B) fee s e e 4.112 |...... 41120 ....... .... 37,693 |... . 90,464 |....08/01/2017 ...|....07/31/2032 ...
118230-AT-8 ..... BUCKEYE PARTNERS LP 4.125 03/01/2025 .... . ...95.6680 |.................526,174 |.................550,000 |.................526,174 |......... (35,799) |...cceuuun (5,902) |evrennvviinnnnns foorriiiiiis e 4125 |...... 2.957 [MS oot eviinieiiiens 7,53 |... . 22,688 |....06/08/2021 ...|....03/01/2025 ...
124708-AB-0 ..... JPMAM STRATEGIC PROP 3.03 10/03/2031 Private .......[|... ... ...82.8207 |... e (21,849) [ e [t 3.030 |...... 2.330 .... 85,39 [... . 57,570 |....08/06/2021 ...|....10/03/2031 ...
1248EP-BX-0 ..... CCO HLDGS LLC/CAP CORP 5 02/01/2028 .................. ...90.8740 |.................726,992 |................ 800,000 |.................726,992 |......... (58,744) [ceveeeeen 1,736 oo o oo 5.000 |...... 5.474 .... 16,667 |... .20,000 |....03/22/2022 ...|....02/01/2028 ...
1248EP-CN-1 ... CCO HLDGS LLC/CAP CORP 4.5 05/01/2032 ... ...79.5620 |... . revennennee 1,074,087 ...l (247,583) |vvvneeeen2,085 [ s fes 4.500 |...... 4.834 ... 10,125 |... .60,750 |....01/21/2022 ...|....05/01/2032 ...
1248EP-CS-0 ..... CCO HLDGS LLC/CAP CORP 6.375 09/01/2029 ...93.5320 |... ... 850,000 [.......cennnnnnn 795,022 ... (55,458) |.ovvvveneeenn 880 [oeeeiiiiiiiinens i e 6.375 |...... 6.469 ..21,374 |... ....08/04/2022 ...|....09/01/2029 ...
12511V-AA-6 ..... CDI ESCRON ISSUER INC 5.75 04/01/2030 ... ...90.2700 |... B ... 875,000 |.................789,863 |......... (86,443) [cenneeeeen 1,805 [ooeeeiiiiiieciin feeeeeeeniieeee oo 5.750 |...... 5.833 ....08/30/2022 ...|....04/01/2030 ...
125491-AN-0 . Cl FINANCIAL CORP 3.2 12/17/2030 ... ...76.0360 |. 1,900,900 .2,500,000 .3.200 |......2.770 ....07/22/2021 .. 12/17/2030
125523-AG-5 . CIGNA CORP 4.125 11/15/2025 .... ...97.6990 |[. 1,953,980 |. .2,000,000 4,125 |......1.154 ....05/04/2021 .. 11/15/2025
12564C-AB-2 . CK HUTCHISON INTL 19 LT 3.625 04/11/2029 . ...91.5120 |. .. 1,830,240 |. .3.625 |......3.717 ....04/08/2019 .. 04/11/2029 ...
125720-AK-1 ... CME GROUP INC 2.65 03/15/2032 ...83.8610 |... 838,610 |.... 997,388 |.oeeeeeniiieeee [eeermeneeee 618 [ e e 2.650 |...... 2.705 ...03/01/2022 ...|....08/15/2032 ...
126117-AT-7 ... CNA FINANCIAL CORP 4.5 03/01/2026 .. ...98.6340 |... ..12,033,348 |.... B P V[ RN R (4 AU AR N 4.500 |...... 4.503 ....02/19/2016 ...|....03/01/2026 ...
126307-BH-9 ..... CSC HOLDINGS LLC 4.5 11/15/2031 .... ...69.5000 |.................851,375 |oeeiieeennnn 1,225,000 |ooeeeennnnneenn 851,375 | (348,417) | 988 s e e 4.500 |...... 4.665 ....02/28/2022 ...|....11/15/2031 ...
126307-BK-2 ..... CSC HOLDINGS LLC 5 11/15/2031 ...55.8870 |.................391,209 [................ 700,000 |.................391,209 |........(285,363) |.......00o. 1,947 |oiiiiiiinninnns oo e 5.000 |...... 5.470 ....09/29/2021 ...|....11/15/2031 ...
12654A-AA-9 ..... CNX MIDSTREAM PART LP 4.75 04/15/2030 .. ...82.5470 |....oouniiieeenn 594,338 |oniiiiiiiiinnn 720,000 [oeeeininneeenn 594,338 |t (122,962) [ s oo e 4.750 |...... 4.750 ....09/15/2021 ...|....04/15/2030 ...
12661P-AC-3 ..... CSL FINANCE PLC 4.25 04/27/2032 ...94.2350 |... reeeveeneeen 1,600,000 [oonnniinnnn 1,595,793 i e TATS L e e 4.250 |...... 4.340 ....04/20/2022 ...|....04/27/2032 ...
126650-CF-5 ..... CVS HEALTH CORP 3.375 08/12/2024 ... ...97.5190 |..coornnnnnnns 1,950,380 |.... i 2,056,766 |..oeeeeeeninieee foeeeennn (A1,047) | o e 3.375 |...... 1.269 ...12/03/2021 ...|....08/12/2024 ...
126650-DG-2 ..... CVS HEALTH CORP 3.25 08/15/2029 ...89.3150 |... 893,150 |.... e 1,021,855 [ e (2,888) [ e e 3.250 |...... 2.906 ....03/01/2022 ...|....08/15/2029 ...
126650-DR-8 ..... CVS HEALTH CORP 2.125 09/15/2031 . ...79.1510 |. ..791,510 |. 978,725 |.. .2.125 |......2.397 ....12/09/2021 .. 09/15/2031 ...
12702%-AA-4 ... CVS PASSTHR TRUST 3.901 10/10/2039 Private .. P ...86.2158 |.......eennnns 4,516,574 |.... .5,238,687 |.. 005,238,658 [o.eiiiiiiiiiniees i (28) [ e e 3.901 |...... 3.932 ...09/27/2017 ...|....10/10/2039 ...
CHARTER COMMUNICATIONS CTL 5.55 07/15/2035 Private
12708#-AA=4 ..o | eerneeee e [ e ...97.2633 |......ouunnnns 2,550,122 |...covvnnnnnns 2,621,874 |....coonnnnnns 2,621,847 [.ooviiviiiiiiiiins o (28) [ s s 5.550 |...... 5.614 ....12/17/2018 ...[....07/15/2035 ...
12759*-AA-6 ..... CTL 2022-06 TRUST 5.41 01/15/2047 PRIVATE ... ...98.0688 |... .... 14,697,308 |.... 14,986,737 |.. 15,015,126 [oeeieeiiiiiieee e 28,364 [ e e 5.410 |...... 5.525 ...06/15/2022 ...|....01/15/2047 ...
13034V-AB-0 ..... CALIFORNIA INSTITUTE OF 4.321 08/01/2045 ... ...87.1400 |......oeunnnns 1,742,800 |.... .2,000,000 |.. ....1,805,582 |..... v s 1,002 | o e 4.321 |...... 5.109 ....00/26/2022 ...|....08/01/2045 ...
131347-CM-6 ..... CALPINE CORP 4.5 02/15/2028 . ...89.3740 |... . 715,000 |.. ....639,024 |......... (73,290) [ovnnneeeeennn(202) |oeveneieeeecnin feeeeeeeeeiiieeee oo 4.500 |...... 4.552 . ....02/28/2022 ...|....02/15/2028 ...
131347-C0-7 ..... CALPINE CORP 5 02/01/2031 ... ...84.2400 |. ..299,052 |. ..355,000 .209,052 |.. . (45,073) |. .5.000 |......5.474 ...7,3% ....06/08/2021 .. 02/01/2031 ...
132154-AA-8 ..... Cambr idge Assoc LLC 4.91 08/03/2028 Private ...94.8360 |. ..5,879,831 |. .6,200,000 .6,199,963 |.. .4.910 |......4.910 124,305 ...08/28/2018 .. 08/03/2028 ...
13607H-VC-3 ..... CANADIAN IMPERIAL BANK 0.45 06/22/2023 . ...97.8610 |. .. 3,914,440 |. .4,000,000 .3,999,755 |.. .0.450 |......0.461 ....06/15/2021 .. 06/22/2023 ...
136375-BD-3 ..... CANADIAN NATL RAILWAY 6.9 07/15/2028 ... . 110.2690 |...eevvnnneeennn 456,514 | 414,000 |oeeiiinie 829,799 | e (2,883) [ e e 6.900 |...... 6.078 ....09/06/2002 ...|....07/15/2028 ...
13645R-BF-0 ..... CANADIAN PACIFIC RAILWAY 2.45 12/02/2031 ... ...82.6490 |.............. 2,082,755 |.............. 2,520,000 |.....c0eeeen 2,519,192 |oinniiiiininnns foovviiiiiee e 67 e [ e 2.450 |...... 2.454 ... 11/17/2021 ...|....12/02/2031 ...
14040H-BN-4 ..... CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... ...94.7230 |..eovennen A 177,284 |t 4,410,000 |oeeeeenneee 4,377,979 | o 6,948 | e e 3.750 |...... 3.940 ....05/09/2017 ...|....03/09/2027 ...
141781-BN-3 ... CARGILL INC 0.75 02/02/2026 ........eeuvvivvrmnnnnnnnnns foun oe ...88.3670 |.............. 2,651,010 |[..............3,000,000 |.............. 2,993,595 |.ovvriiirnnnnns forvvennnnnn 2,018 | oo | 0.750 |...... 0.820 ....01/28/2021 ...|....02/02/2026 ...
14313*-AB-9 ..... CarMax Auto Superstores, Inc. 4.17 04/27/2026 PP . |... ... ...94.2317 |... 799,992 |eeeeeeieeeennies oo (9) | e s 4170 |...... 4.170 ...04/27/2016 ...|....04/27/2026 ...
14313*-AC-7 ..... CARMAX AUTO 4.27 04/27/2028 Private .. ...96.4263 |... 02,999,078 [ i (22) e e e 4.270 |...... 4.270 ....06/22/2016 ...|....04/27/2028 ...
14456%-AA-4 ... CARRIX INC 4.96 07/31/2027 Private ... ...98.3789 |.......ceeeeer... 787,081 |oniiiiiiiennnn. 800,000 [oieeiiniineeeennn 799,995 | e (B) e e e 4.960 |...... 4.960 ....07/19/2017 ...|....07/31/2027 ...
14456%-AB-2 ..... CARRIX INC. 5.06 07/31/2029 Private .. ...97.9282 |.............. 2,448,204 |..............2,500,000 |.............. 2,499,988 |oeeniiiiiininnns fovvvvinnens (12) e oo e 5.060 |...... 5.060 ....07/19/2017 ...|....07/31/2029 ...
14456#-AC-0 ..... CARRIX INC 5.21 07/31/2032 Private ... ...96.9903 |. N .5.210 |......5.210 ....07/19/2017 .. 07/31/2032
14879E-AK-4 ..... CATALENT PHARMA SOLUTION 3.5 04/01/2030 ...78.8740 |. ..828,177 |. .1,050,000 .3.500 |[......4.459 ....03/10/2022 .. 04/01/2030 ...
14913R-2G-1 ..... CATERPILLAR FINL SERVICE 1.1 09/14/2027 . ...85.3510 |. .. 4,267,550 |. .5,000,000 .1.100 |...... 1.583 ...08/25/2021 .. 09/14/2027 ...
15089Q-AM-6 ..... CELANESE US HOLDINGS LL 6.165 07/15/2027 ............ .. ... ...98.5720 |. ..709,718 |. . 720,000 .6.165 |......6.259 ....07/07/2022 .. 07/15/2027 ...
151191-BE-2 ..... CELULOSA ARAUCO CONSTITU 4.25 04/30/2029 ..........c. four ... ...93.4130 |. ..5,604,780 |. .6,000,000 .4.250 |......4.336 ....04/25/2019 .. 04/30/2029 ...
151191-BG-7 ..... CELULOSA ARAUCO CONSTITU 5.5 04/30/2049 ... .. 88.8680 |... 1. 600,000 |eeeeniiiiennnnn592,441 [ e 128 [ e e 5.500 |...... 5.502 ....04/25/2019 ...|....04/30/2049 ...
15135B-AW-1 ... CENTENE CORP 3 10/15/2030 ...81.8530 |... e 750,000 |-eveeniieeennnnn21,763 [ e 3,018 [ e [ 3.000 |...... 5.836 ....10/04/2022 ...|....10/15/2030 ...
15135U-AF-6 ..... CENOVUS ENERGY INC 6.75 11/15/2039 . . 103.4640 |... . 1,428,000 |.. L 1,423892 s e 114 e e e 6.750 |...... 6.779 ...09/15/2009 ... |....11/15/2039 ...
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15189T-BA-4 ..... CENTERPOINT ENERGY INC 1.45 06/01/20%6 .............. 2B FE | 4,988,350 |...88.7990 |..........n... 4,439,950 [...oeeieennnn 5,000,000 |.eeevunnnnns 4,991,981 |oeveeiiiiiiinnes oo 2,207 e o e 1.450 |...... 1498 (D ooovves v 6,042 ....06/11/2021 ...|....06/01/2026 ...
156700-BB-1 ..... LUMEN TECHNOLOGIES INC 5.125 12/15/2026 ... vee |- 4.AFE ). ...86.8690 |... ..635,000 |.. ....551,618 |......... (96,972) [cvnueeeen (8,587) |oeveeeeiieecnnns foeeeeeeeiiieeee oo 5125 |...... 3.974 [FA ...... el 12,294 ... ....06/08/2021 ...|....12/15/2026 ...
156700-BD-7 ..... LUMEN TECHNOLOGIES INC 4.5 01/15/2029 v |- 4.AFE L) ...69.0800 |... . 675,000 |.. ....466,290 |....... (187,911) [ooeeeeens 1,139 s o s 4.500 |...... 4733 ....... ... 14,006 |... ....06/06/2021 ...|....01/15/2029 ...
156830-AA-9 ..... KALLPA GENERACION SA 4.125 08/16/2027 vee |- 2.CFE ... ...91.5800 |... .2,500,000 |.. e 2,498,352 o e 383 e e e 4125 |...... 4141 [FA ... .. 38,385 |... ...08/09/2017 ...|....08/16/2027 ...
15776*-AA-8 ..... CHAMBERS BORROWER LLC 2.18 05/15/2024 PRIVATE .... O L O O N R RN 2.093 ....03/15/2022 ...|....05/15/2024 ...
15776*-AA-8 ..... CHAMBERS BORROWER LLC 2.18 05/15/2024 PRIVATE .... 1.6 IF ..|... 974181 | 2,053,995 |..inniennnnn 2,108,433 |0 2,109,455 e e D72 | e e 2.180 ...08/15/2022 ...|....05/15/2024 ...
159864-AJ-6 ..... CHARLES RIVER LABORATORI 4 03/15/2031 |- 3.BFE ..|... ...86.5320 |.................643,798 |.................744,000 |....oovnnnnnn 643,798 |oonnnnn (48,241) [ 30839 [ e 4.000 ...08/16/2022 ...|....03/15/2031 ...
161150-AF-7 ..... CHART INDUSTRIES INC 7.5 01/01/2030 .. 4.AFE ..|... ...99.7140 |... 76 | o 1,815 e i e 7.500 ....12/08/2022 ...|....01/01/2030 ...
161175-BX-1 ..... CHARTER COMM OPT LLC/CAP 2.3 02/01/2032 .2.CFE .. ...73.1500 |. .. 1,463,000 |. 1,966,789 .2.300 |.. ....07/29/2021 ..
164110-AG-6 ..... CHENIERE ENERGY PARTNERS 4.5 10/01/2029 .2.CFE .. ...90.0020 |. ..558,012 |. 649,378 .4.500 |.. ....06/08/2021 ..
166756-AL-0 ..... CHEVRON USA INC 1.018 08/12/2027 ......... .1.DFE .. ...85.7930 |. .. 1,286,895 |. .1,473,788 |.. .1.018 |.. ....09/30/2021 .. .
17027N-AB-8 ... CHOBANI LLC/FINANCE COR 4.625 11/15/2028 . . |--4.CFE ..|... ...88.2630 |... 706,104 |.... ... 800,000 |.. 706,104 |........ (102,057) [.eeeeenn (4,480) |oeeeneeeeeeeenis [ oo 4.625 ...02/28/2022 ...|....11/15/2028 ...
172967-MF-5 ... CITIGROUP INC VAR 04/24/2025 ... .. 1.G FE ..|... ...96.8190 |....ooonnnnnns 2,904,570 |.... .3,000,000 |.. 3,102,149 [ e (T7143) L o e 3.352 ....06/21/2021 ... |....04/24/2025 ...
172967-ML-2 ..... CITIGROUP INC VAR 01/29/2031 ... .. 1.G FE ..|... ...81.9800 |....covnunnnns 1,639,600 |.... .2,000,000 |.. 2,031,417 [ e (4,020) [ e e 2.666 ....10/28/2021 ...|....01/29/2031 ...
172967-MS-7 ... CITIGROUP INC VAR 06/03/2031 .. .. 1.G FE ..|... .. 80.8860 |.........onn.. 3,639,870 |.... .4,500,000 |.. e ASTT 515 [ e (9,838) [ e e 2.5712 ....07/23/2021 ...|....06/03/2031 ...
172967-MX-6 ..... CITIGROUP INC VAR 05/01/2025 ... .. 1.G FE ..|... ...93.5660 |.....ceennnnns 4,678,300 |.... .5,000,000 |.. .... 4,999,936 U JUTP SO 0.981 ....04/27/2021 ...|....05/01/2025 ...
172967-NE-7 ... CITIGROUP INC VAR 11/03/2032 .. 1.G FE ..|... L. 77.4970 |... .1,000,000 |.. ....999,993 | A PP RN 2.520 ....10/27/2021 ...|....11/03/2032 ...
18539U-AD-7 ..... CLEARWAY ENERGY OP LLC 3.75 02/15/2031 .... ..3.BFE ..|... ...83.4690 |... 333,876 |.... .. 400,000 |.. ....333,876 |......... (58,827) [cvvueeeeeenna TA0 oo e oo 3.750 ...05/12/2021 ...|....02/15/2031 ...
18539U-AE-5 ..... CLEARWAY ENERGY OP LLC 3.75 01/15/2032 .... .. 3.BFE ..|... .. 80.8080 |... 521,212 |.... s 521,212 (118,936) [.vvvvvvvvenenn (19) | [ o 3.750 ....00/24/2021 ...|....01/15/2032 ...
185899-AK-7 ..... CLEVELAND-CLIFFS INC 4.625 03/01/2029 .. .3.CFE .. ...89.2830 |. 571,411 | 640,000 571,411 .. .(77,008) |. .4.625 |.. ....06/08/2021 .. 03/01/2029
18972E-AA-3 ... CLYDESDALE ACQUISITION 6.625 04/15/2029 .4BFE .. ...95.8500 |. ..766,800 |. 800,000 766,800 |.. . (34,591) |. .6.625 |.. ....03/30/2022 .. 04/15/2029
191216-DJ-6 ..... COCA-COLA CO/THE 1.5 03/05/2028 .. 1EFE .. ...86.1820 |. ..8,618,200 |. 10,000,000 9,968,726 |.. .1.500 |.. ....08/01/2021 .. 03/05/2028
19273P-AE-4 . COLBY COLLEGE 3.072 07/01/2052 .1.CFE .. ...66.5930 |. .1,000,000 .1,000,568 |.. .3.072 |.. ..01/1172022 .. 07/01/2052 ...
194162-AP-8 ..... | COLGATE-PALMOLIVE CO 3.25 08/15/2032 . .1.DFE .. ...90.0150 |. . 650,000 .593,420 |.. .3.250 |.. ....10/03/2022 .. 08/15/2032 ...
20030N-CS-8 ..... COMCAST CORP 3.95 10/15/2025 | TG FE L ...97.8220 |... .5,000,000 |.. ....5,349,132 |..... [P FPPP (130,264) |-eevveeeeeeieeeees o s 3.950 ....03/18/2021 ...|....10/15/2025 ...
201723-AR-4 ..... COMMERCIAL METALS CO 4.375 03/15/2032 .. |- SAFE ... ...86.2130 |... . 750,000 |.................646,598 |......... (64,660) [-..eevvnnnn 2,508 |eeeeeeeiiiiiiies oo e 4.375 ....08/17/2022 ...|....03/15/2032 ...
20268J-AE-3 ..... COMMONSPIRIT HEALTH 1.547 10/01/2025 ... .. 1.G FE ..|... ...89.9950 |... 01,250,000 |oeevenninnennn 1,227,360 [ooeiiiiniininiins Jovneeennn 7,097 oo s e 1.547 ....02/03/2022 ...|....10/01/2025 ...
20268J-AF-0 ..... COMMONSPIRIT HEALTH 2.782 10/01/2030 .... ...82.2440 |... 23,659,000 |-.vvunieeeennn 3,828,977 [ooeeiiiiiiiiiiis e (21,536) [ e [t 2.782 ....08/19/2021 ...|....10/01/2030 ...
202795-HK-9 ... COMMONWEALTH EDISON CO 5.9 03/15/2036 ... U . e . 104.5510 |... .3,000,000 |.............. 3,121,892 [..... N R P RN 5.900 ....09/17/2009 ...|....03/15/2036 ...
205768-AT-1 ..... COMSTOCK RESOURCES INC 5.875 01/15/2030 ......cevvunn foun ven | unnnns 1T os .. . ...86.4780 |..eeeriiinns 657,233 |.ccevriiens 760,000 |-eeeevrnneeeees 657,233 |......... (78,031) [-eeeeeeeennnnn 451 e e s 5.875 ...10/20/2022 ...|....01/15/2030 ...
CONCESSION FINANCIAL HOLDINGS LLC 5.37 10/24/2029
20606#-AA-0 ..... PRIVATE .o [een e . 101.4046 |............. 10,140,456 |............ 10,000,000 |.......ccc.... 9,999,175 |oveeieeeeiniiees foeeeeeinnnnns (825) |-vvveeeeeemnnes foeeeeeeniiieies e 5.370 ....10/24/2022 ...|....10/24/2029 ...
20752T-AA-2 ..... CONNECT FINCO SARL/CONNE 6.75 10/01/2026 . N L I ...93.1600 |... 605,540 |.... ... 650,000 |.. ....606,540 |......... (61,545) |ovvveennn (9,123) [ e e 6.750 ....06/07/2021 ...|....10/01/2026 ...
20826F-AT-3 ..... CONOCOPHILL IPS COMPANY 2.125 03/08/2024 2 ...96.7830 |. ..967,830 | .1,000,000 999,948 |.. 258 | .2.125 |.. ....02/22/2022 ..
20903X-AF-0 ..... CONSOL IDATED COMMUNICATI 6.5 10/01/2028 1 .. 77.8700 |. ..607,386 |. 607,386 |.. (8,698) |. .6.500 |.. ...12/0172021 ..
210518-DP-8 ..... CONSUMERS ENERGY CO 3.6 08/15/2032 ...... 1 ...90.8130 |. ..454,065 |. .500,052 |.. 427 | .3.600 |.. ....08/01/2022 .. .
21688A-AS-1 ..... COOPERAT RABOBANK UA/NY 1.375 01/10/2025 . ...93.5680 |... ..2,105,280 |.... i 2,287,283 o e 1761 e e e 1.375 . ....01/05/2022 ...}|....01/10/2025 ...
22279#-AA-2 ..... COUSINS PROPERTIES INC 3.91 07/06/2025 Private .... [... ... .. 7,900,000 |...96.6014 |.............. 7,631,510 |.... e 7,899,987 o e (13) s o e 3.910 |...... 3.910 (W ....... ... 149,297 |... ...07/06/2017 ...|....07/06/2025 ...
22279#-AB-0 ..... COUSINS PROP INC 4.09 07/06/2027 Private .. 1,200,000 |...93.9206 |.............. 1,127,047 |.... 1,199,999 L e (D) e o e 4.090 |...... 4.090 [ ....... e 28,722 ... ....04/19/2017 ...|....07/06/2027 ...
22279#-AC-8 ..... COUSINS PROP INC 3.78 07/06/2027 Private .. .. 3,500,000 |...92.9110 |eeruunnnnnnns 3,251,886 |.... e 8,499,997 [ e (B) e e e 3.780 |...... 3.780 | ....... ... 63,945 [... ....06/19/2019 ...|....07/06/2027 ...
22279#-AD-6 ..... COUSINS PROP INC 3.86 07/06/2028 Private .. .. 4,700,000 |...91.9039 |.....oeeenenn 4,319,482 |.... .... 4,699,996 v e ) | [ e 3.860 |...... 3.860 |JJ ....... .... 87,686 |... ....06/19/2019 ...|....07/06/2028 ...
20279#-AE-4 ..... COUSINS PROP INC 3.95 07/06/2029 Private .. 5,200,000 |...90.5811 |... 5,199,996 |o.enieieiniinnnns eeeeeeeeenn (B) oo e et 3.950 |...... 3.950 (W ....... ... 99,277 |... ....06/19/2019 ...|....07/06/2029 ...
20082E-AJ-1 ... COVANTA HOLDING CORP 5 09/01/2030 .. 1,055,000 |...80.7540 |.................807,540 |.............. 1,000,000 |.................807,540 [........ (205,473) |ovveneeenn (6,987) [ooeeeiiiiiiiiiie e [ 5.000 |...... 4.100 |MS ...... .... 16,667 |... ....06/29/2021 ...|....09/01/2030 ...
22303X-AA-3 ..... COVANTA HOLDING CORP 4.875 12/01/2029 .. 1,152,000 |...81.8890 |... 941,724 |........ (209,853) |+vvvueeeeenn (892) [ e fes 4.875 |...... 4.836 (D ....... e 4,672 |... 1172472021 ... |....12/01/2029 ...
22535-AH-0 ... CREDIT AGRICOLE SA VAR 01/26/2027 .. 4,500,000 ...87.3000 |... L 4499,997 | o (8) | i e 1.247 |...... 1.247 [0 ... .. 24,005 |... ...01/19/2021 ...|....01/26/2027 ...
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225433-AT-8 ..... CREDIT SUISSE GROUP AG 3.8 06/09/2023 ........oevvvvnsfonn nn Dovevee| veeeeennns L 2BFE | 2,077,080 |...97.3180 |....euvnnnnnnn 1,946,360 [.oeeeeennnn 2,000,000 |.eeevunninnns 2,022,942 [ovvvviiiiiiiiiin e [(S7 V0[N R FRRRRR AR 3.800 |...... L (70 /0 R FO 4,433 | 76,000 |....12/14/2021 ... |[....06/09/2023 ...
CURTISS-WRIGHT CORPORATION 4.49 10/27/2032 PRIVATE
23157#-AN=1 oo [ e [ | L2APL e 1,900,000 |...99.3199 [......ccevnnn 1,887,078 |..covvvnnnnnns 1,900,000 [..euneerennnnn 1,899,892 [oovviviiviiiinnnes Jovvvvnnenen (108) [ o [e0nnn 4,490 .o 4540 [AO oooeet forriiiiiis 14,929 [oiiiiiiiiiiiiniee ....10/27/2022 ...|....10/27/2032 ...
23157#-AN-9 ..... | e [ 2APL L .. 3,800,000 |...99.4770 |.....evvnnnnnn 3,780,128 |.... 3,799,770 [ v (230) [ o e 40640 |l 4.694 ....10/27/2022 ...|....10/27/2034 ...
23331A-BP-3 ... D.R. HORTON INC 1.4 10/15/2027 ... e [ 2.AFE L ...83.3440 |....coonnnnnns 1,083,472 |.... .... 1,280,469 o e 3,865 [ e [eeenn 10400 |- 1.728 . 18,200 |....04/07/2021 ...|....10/15/2027 ...
23345M-AA-5 ... DT MIDSTREAM INC 4.125 06/15/2029 .. 1 [ SAFE L ...85.7920 |... .. A71,856 |......... (78,129) |.vvvvvvvveeen (15) fooeeeiiiiiiiiiiins i 4125 4.125 . 22,688 |....06/25/2021 ...|....06/15/2029 ...
235825-AF-3 ... DANA INC 5.375 11/15/2027 A1 e [ 8B FE L ...92.7360 |... 264,298 |.... . . ....264,2% |.......... (2,326) |eeveneeeeeen 149 [ i [422.5.375 | 7.073 ....12/07/2022 ...|....11/15/2027 ...
235825-AH-9 DANA INC 4.25 09/01/2030 .....vvvvvvvennniiiinnnnnnenes foen ee N |- 3.BFE ..|... ...80.5830 |... 644,664 |.... . 800,000 |.. ....644,664 |........ (QLZR-RE) U o7 R I E N M. < L R 4.477 . 28,688 |....02/28/2022 ...|....09/01/2030 ...
237266-AJ-0 ..... [DARLING INGREDIENTS INC 6 06/15/2030 . 1 L3.AFE .. ...98.0080 |. ..676,255 |. . 690,000 676,255 |.. .(20,793) |. .5.913 . 21,390 |....08/15/2022 .. 06/15/2030
23918K-AS-7 ..... DAVITA INC 4.625 06/01/2030 . 1 L4.AFE .. ...80.0840 |. ..400,420 |. . 500,000 .400,420 |.. (109,660) |. .4.165 . 23,125 |....06/29/2021 .. 06/01/2030
24422E-VK-2 . JOHN DEERE CAPITAL CORP 0.7 01/15/2026 . . .. 1.F FE .. ...88.9380 |. .. 1,956,636 |. .2,200,000 .2,189,841 |.. .0.854 . 15,400 |....02/23/2021 .. 01/15/2026
24422E-\P-1 JOHN DEERE CAPITAL CORP 1.5 03/06/2028 .........cceen feun -nn e | LFFE L. ...85.3480 |. .. 4,267,400 |. .5,000,000 . 4,988,793 |.. .1.545 . 75,000 |....08/01/2021 .. 03/06/2028 ...
245223-AC-6 DEL MONTE FOODS INC 11.875 05/15/2025 .........ccevveefonn e .|--4.BFE N TP ST KRR e N e (2B [ ....05/26/2021 .. 05/15/2025 ...
24618#-AR-1 ..... DELAWARE NORTH 6 06/30/2025 Private .2.0. . 101.3766 |... JZ O 0V O RN AR R RN o 1[04 I AN 6.000 | D ....... 1,440,000 |....06/30/2020 ... |....06/30/2025 ...
24618#-AY-6 ..... DELAWARE NORTH step 03/18/2034 Private .... .2.0. ...91.5926 |.................915,926 |.............. 1,000,000 |....ccvvuneeenn984,682 |oeeeeneieiiniins foeeieiiee 991 | e |l 40840 | 5.018 . 48,400 |....06/30/2020 ...|....03/18/2034 ...
24618#-BA-7 ..... DELAWARE NORTH step 06/26/2034 Private .... I .2.0 .. ...86.3930 |.............. 1,295,896 |.............. 1,500,000 |..........oee. 1,479,005 |ovvennvivinnnnnns foovinenee 1377 s e 0004220 |l 4.376 . 63,300 |....06/30/2020 ...|....06/26/2034 ...
25179M-BC-6 ..... DEVON ENERGY CORPORATION 5.25 09/15/2024 .. N A 2.BFE . 100.0010 |.............. 1,000,010 |.............. 1,000,000 |.............. 1,043,514 |.ccorrerrmmiins foeeeeeen (26,256) |oeeeneeeeciins feeeeeeeiiiie 1002250250 ..o 2.472 . 52,500 |....02/08/2022 ...|....09/15/2024 ...
25461L-AA-0 ..... DIRECTV FIN LLC/COINC 5.875 08/15/2027 .... N 3.BFE. ...89.7310 |... e (271 [ i [00022.5.875 | 5.467 . 71,365 |....02/28/2022 ...|....08/15/2027 ...
254687-FK-7 ..... WALT DISNEY COMPANY/THE 1.75 08/30/2024 N A 1.G FE . ...95.2390 |... 3,054,669 |...ooiiieeiiieeee foeeeeene (30,859) |-evveeeeeeennies feeeeeeeieiiii el 1750 | 0.636 . 52,500 |....05/21/2021 ...|....08/30/2024 ...
25470X-BB-0 ..... DISH DBS CORP 7.375 07/01/2028 ... 1 4.C FE ...70.2270 |. .438,919 |.. .. (12,781) | .5.028 . 46,094 |....06/07/2021 .. 07/01/2028 ...
25470X-BF-1 ..... DISH DBS CORP 5.75 12/01/2028 . 1 4.AFE . ...79.3050 |. .634,440 |.. .5.764 . 46,639 |....11/10/2021 .. 12/01/2028
25601B-2A-2 ..... DNB BANK ASA VAR 09/30/2025 .... 2, 1.DFE. ...91.8920 |. . 2,499,998 |.. .0.856 . 21,400 |....09/23/2021 .. 09/30/2025
26441C-BJ-3 . DUKE ENERGY CORP 0.9 09/15/2025 1 2.BFE ...89.4160 |. .2,000,000 1,984,381 |.. .1.194 . 18,000 |....05/04/2021 .. 09/15/2025 ...
26483E-AL-4 ..... [DUN & BRADSTREET CORP 5 12/15/2029 . 1 4.C FE .. 205,000 |.. 86.1710 |. ..205,000 ... 176,651 |.. .(28,341) |. ......5.000 . 10,108 |....12/08/2021 .. 12/15/2029 ...
267475-AD-3 ..... DYCOM INDUSTRIES INC 4.5 04/15/2029 .. N A 3.C FE 1,195,810 |...87.5420 |... .1,200,000 |.. ....1,050,504 |........ (145,215) |eveeeeeeeena 100 [ e [oeee.. 42500 ... 4.555 . 54,000 |....02/28/2022 ...|....04/15/2029 ...
268789-AB-0 ..... E.ON INTL FINANCE BV 6.65 04/30/2038 ... L1 2.BFE 1,148,030 |. 101.5950 |... .1,000,000 |.. e 1,106,538 e v (4,299) [ e 00e2.6.650 |l 5.605 . 66,500 |....09/15/2009 ... |....04/30/2038 ...
26885B-AF-7 ..... EQM MIDSTREAM PARTNERS L 6 07/01/2025 .. N A ...97.1430 |... 1o 750,000 |eevveeieeeennn. 716,886 [oooeeeeniiiiii e 2,511 [ e [+222226.000 ... 8.138 ....10/13/2022 ...|....07/01/2025 ...
278642-AX-1 ..... EBAY INC 1.4 05/10/2026 N ...88.6450 |.............. 4,432,250 |..............5,000,000 |.............. 4,995,562 |....cocevvrrrnnns forrrrnnnnnn 1,204 | e 01,400 L 1.427 . 70,000 |....05/03/2021 ...|....05/10/2026 ...
278865-BM-1 ..... ECOLAB INC 2.125 02/01/2032 . N A ...79.8880 |... o o285 s e 2,125 | 2.158 . 13,340 |....12/16/2021 ...|....02/01/2032 ...
28470R-AH-5 ... CAESARS ENTERTAIN INC 6.25 07/01/2025 .. N ...97.2920 |.......oeeeeenn 729,690 |ooennnnninnnnn. 750,000 fooniiiiinnnnn.n 729,690 ... (32,059) [.....eeet . (6,064) [cevvvvvvviiiiiiins oeeeeiiiiiieiinens [000nn.6.250 [onnis 5.523 . 23,438 |....03/10/2022 ...|....07/01/2025 ...
285512-AE-9 ..... ELECTRONIC ARTS INC 1.85 02/15/2031 1. ...78.5160 |... . e 3,282,686 |..oeeeeeiiiiieeee e 835 [ e e 10850 | 1.880 . 60,125 |....02/09/2021 ...|....02/15/2031 ...
291011-BP-8 ..... EMERSON ELECTRIC CO 0.875 10/15/2026 . 1. ...86.5160 |.............. 1,730,320 |.... 1,967,131 [ e 80385 [ s 002202875 | 1.321 . 17,500 |....03/25/2021 ...|....10/15/2026 ...
29103D-AS-5 . EMERA US FINANCE LP 0.833 06/15/2024 . 1 ...93.5680 |. ..4,678,400 |. . 4,999,952 |.. .0.833 . 41,650 |....12/02/2021 .. 06/15/2024
20245J-AK-8 . EMPRESA NACIONAL DEL PET 4.5 09/14/2047 .1 ...75.8090 |. ..1,061,326 |. .1,363,558 |.. AR .4.679 . 63,000 |....09/11/2017 .. 09/14/2047
29260F-AE-0 ..... [ENDEAVOR ENERGY RESOURCE 5.75 01/30/2028 . 1 ...95.7520 |. .679,839 |.. .(27,606) |. ......5.477 . 28,175 |....10/20/2022 .. 01/30/2028 ...
202720-AD-1 ... ENERGIZER HOLDINGS INC 4.375 03/31/2029 ... N ...85.0030 |... . 470,000 |.. ....399,514 [......... (59, 771) |ovvvviieeennn 888 [eeiiiiiiiiiiiies e [ 4375 |l 4.545 . 20,563 |....06/07/2021 ...|....03/31/2029 ...
202720-AF-6 ..... ENERGIZER HOLDINGS INC 6.5 12/31/2027 .. N A ...95.3840 |... 476,920 |......... (23,354) |oeeeeeaeeen 274 e e [2222.6.500 ... 6.608 ... 10,111 |....03/03/2022 ... |....12/31/2027 ...
29273R-BD-0 ... ENERGY TRANSFER LP 4.05 03/15/2025 N ...96.8980 |... 03,140,522 [ e (70,238) [ e e0nnn 40050 |l 1.605 |MS ...... .. 121,500 |....05/06/2021 ...|....03/15/2025 ...
20278N-AC-7 ..... ENERGY TRANSFER LP 4.2 09/15/2023 .. N A ...99.1980 |... e 1,808,959 [oeeiiiiiiieeee e (36,598) [ oo 0en4.200 . 1.305 [MS ...... . 54,012 |....12/29/2021 ...|....09/15/2023 ...
20278N-AN-3 ... ENERGY TRANSFER LP 5.5 06/01/2027 .. N ...99.3880 |........ooeeeennn630,120 |ooninnnnnnnnn 834,000 [oiiiininnnnn833,993 s e (7) e e 1000052500 .l 5.49 | ....... . 34,870 |....03/25/2019 ...|....06/01/2027 ...
29336T-AA-8 ..... ENLINK MIDSTREAM LLC 5.375 06/01/2029 .. N A ...92.8310 |..eeevnnieeeenn 724,082 |oveeneeeennn.. 780,000 [oeeeennnneeeenn 713,083 |oeeee e (28, 117) [t 1,977 s e 22252875 | 6.440 (D ....... . 29,428 |....06/21/2022 ...|....06/01/2029 ...
29336T-AD-2 ... ENLINK MIDSTREAM LLC 6.5 09/01/2030 N . . ...99.0240 |... . (Y £ T/ R R RN - 1840 I A 6.601 |MS ...... ....08/16/2022 ...|....09/01/2030 ...
29362U-AC-8 ... ENTEGRIS INC 4.375 04/15/2028 N A 3.B FE .. 652,225 |...88.3200 |... 552,000 |......... (82,768) [.eeevennn (7,420) |eeeeeeeeeceenes [ | 4375 | 3.091 (A0 ...... . ...06/07/2021 ...|....04/15/2028 ...
20379V-AG-8 ..... ENTERPRISE PRODUCTS OPE 6.125 10/15/2039 2.A FE 2,981,580 . 102.6520 |... 02,985,990 | v 437 o i el 6,125 ) 6.170 JAO ...... .. 183,750 |....09/24/2009 ...|....10/15/2039 ...
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20444U-BQ-8 ..... EQUINIX INC 1.45 05/15/2026 2B FE | 4,992,800 |...87.8620 |.............. 4,393,100 |....covvnnnnns 5,000,000 |.eeevunnnnns 4,995,028 R O P AR 1.450 |...... 1480 |MN oees [ 9,264 ....06/03/2021 ...}|....05/15/2026 ...
20446M-AJ-1 ..... EQUINOR ASA 1.75 01/22/2026 |- 1.DFE ... ...91.4580 |....coouennnns 6,402,060 |.... ....7,000,000 |.. e 1,129,942 | e (2,812) [ e e 1.750 |...... 11141 ....... .... 54,104 |... ....07/20/2021 ...|....01/22/2026 ...
30225V-A@-6 ..... EXTRA SPACE 4.39 07/14/2028 Private .. ...92.8885 |.......uennnns 9,288,854 |.... .. 10,000,000 |.. 9,999,972 Lo i (28) [ e e 4.390 |...... 4390 [ ....... ... 198,769 |... ...07/17/2018 ...|....07/17/2028 ...
30225V-AH-0 ..... EXTRA SPACE STORAGE LP 3.9 04/01/2029 ...89.7730 |... ..450,000 |oeevrnnnneeeennn 449,814 | e 832 [ e e 3.900 |...... 3.956 [AO .eeeen [oeernnnneeeeens 4,388 |... ....08/22/2022 ...|....04/01/2029 ...
30231G-AT-9 ..... EXXON MOBIL CORPORATION 3.043 03/01/2026 . ...95.3280 |... .2,000,000 |.eeeninnnnnn 2,088,845 [ooiiiiiiiiiiiiiis e (29,616) [ s e 3.043 |...... 1.481 NS ...... ... 20,287 |... ....11/30/2021 ...|....03/01/2026 ...
30231G-BE-1 ..... EXXON MOBIL CORPORATION 2.44 08/16/2029 ... ...87.3130 |... 873,130 |.... .1,000,000 |.. ....993,369 e 089 [ e et 2.440 |...... 2.564 ...03/01/2022 ...|....08/16/2029 ...
30251G-BE-6 ..... FMG RESOURCES AUG 2006 6.125 04/15/2032 ... ...93.5830 |... 725,268 |.... ... 775,000 |.. ....725,268 |......... (50,270) [ouvnneenennnnn 538 ovviiiiiiiiiiiins o e 6.125 |...... 6.218 ....04/06/2022 ...|....04/15/2032 ...
3025711-AA-4 ..... FAGE INTL / FAGE USA 5.625 08/15/2026 ........ccceuun feun ue ...93.8390 |... ... 790,000 |eeeunnnne... 741,328 ...l (60,650) [-eeeeeenn (7,581) |ouveeeeeeeniees oo e 5.625 |...... 4.478 ....11/29/2021 ...|....08/15/2026 ...
30288*-AE-0 ..... FLNG LIQUEFACTION 2 LLC 4.39 12/31/2038 Private . ...87.6263 |. ..2,136,653 |. .4.390 |......4.388 ....06/21/2019 .. 12/31/2038
31556T-AA-7 ..... FERTITTA ENTERTAINMENT 4.625 01/15/2029 ...84.6480 |. ..677,184 |. 4.625 |......4.744 ....02/28/2022 .. 01/15/2029
31572U-AF-3 ..... FIBRIA OVERSEAS FINANCE 5.5 01/17/2027 . . 100.2150 |. ..501,075 |. oo 5.452 ....03/29/2017 .. 01/17/2027 ...
31944T-AA-8 ..... FIRSTCASH INC 5.625 01/01/2030 ...89.3140 |... ....495,693 |.........(59,325) [..cceeeiriiee s 18 e e 250625 5.625 ...12/09/2021 ...|....01/01/2030 ...
32055R-B#-3 ... FIRST INDUSTRIAL 3.97 07/23/2029 Private . ...88.6521 |... 1,999,995 L i (B) e e e 3.970 |...... 3.970 ....07/23/2019 ...|....07/23/2029 ...
335934-AT-2 ... FIRST QUANTUM MINERALS 6.875 10/15/2027 ... ...93.7460 |.................754,655 |................ 805,000 |.................754,655 |......... (90,493) |eeeveeea (19,783) [eeeeeeeeiiiees oo e 6.875 |...... 4.291 ...02/28/2022 ...|....10/15/2027 ...
Footbal | Club TN Trust 19-X 3.33 10/05/2031
344890-AC-1 ..... Private ..ooeeeeeeeiiieieiee e oo e e | LFFE e 1,100,000 |...88.0657 |....ccvvuunnneenn 968,722 |oeevueennn 1,100,000 |....oeeeennnnn 1,099,990 [ooeevemeeieeee oeeemmmeeeee e (10) s oo e 3.330 |...... 3.330 ...10/08/2019 ...|....10/05/2031 ...
Footbal | Club TN Trust 19-X 3.48 10/05/2034
344892-AD-9 ... Private ..ooeeeeeeeiiieieiee e oo e e | LFFE e 3,400,000 |...86.4460 |.............. 2,939,164 |..cccvvnnnnnns 3,400,000 |...ccevvennnns 3,399,975 |.eeevriieieeenins e (25) | e e 3.480 |...... 3.480 119,963 |....10/08/2019 ...|....10/05/2034 ...
344890-AE-T7 ..... FOOTBALL CLUB 3.79 10/05/2039 Private ...83.2116 |... .1,200,000 |.. 1,199,993 | R 0 1 SR R R 3.790 |...... 3.790 . 46,112 |....10/08/2019 ...|....10/05/2039 ...
345397-A4-5 ... FORD MOTOR CREDIT CO LL 4.271 01/09/2027 . ...90.6660 |... . 1,450,000 |.. ....1,314,657 |........ (175,463) |-.vvneee e (10,017) o e fes 4.271 |...... 3.547 . 51,252 |....03/18/2022 ...|....01/09/2027 ...
345397-82-8 ..... FORD MOTOR CREDIT CO LL 3.375 11/13/2025 .. ...90.5290 |... .1,300,000 |.. ....1,176,877 |........ (155,235) [cuvvvunne (11,047) | [ s 3.375 |...... 2.451 . 43,875 |....06/22/2021 ...|....11/13/2025 ...
345397-C2-7 ... FORD MOTOR CREDIT CO LLC 4.95 05/28/2027 .......... ...92.4840 |... 786,114 |.... ... 850,000 |.. 786,114 |......... (64,236) [cennneeeeeennndB0 [oeeeeeniiiiiciis o oo 4.950 |...... 5.011 . 28,050 |....08/23/2022 ...|....05/28/2027 ...
35877#-AA-0 ..... FRISCO HQ OPERATIONS LLC 4.13 12/15/2037 PRIVATE .. ...84.3318 |... ..8,159,470 |.... 09,675,365 [oniiiiiiiinnens v (T3) e o e 4.130 |...... 4.127 .. 399,595 |....08/22/2017 ...|....12/15/2037 ...
35906A-BF-4 ..... FRONTIER COMMUNICATIONS 5 05/01/2028 .... ...87.2020 |. ..688,8% |. 688,89% |.. .5.000 |......4.414 . 39,500 |....02/28/2022 .. 05/01/2028
361680-AJ-3 ..... GFL ENVIRONMENTAL INC 4.25 06/01/2025 .. ...96.1550 |. ..576,930 |. .576,930 |.. .4.250 |..... (0.666)| . 25,500 |....06/29/2021 .. 06/01/2025
361680-AK-0 ..... GFL ENVIRONMENTAL INC 3.75 08/01/2025 ...94.4380 |. .566,628 |.. .3.750 |......3.204 . 22,500 |....12/02/2021 .. 08/01/2025 ...
361680-AM-6 ..... GFL ENVIRONMENTAL INC 3.5 09/01/2028 .... ...87.9820 |... . .. LG A17,915 | (34,617 [ 3,062 i [ e 3.500 |...... 4.500 . 16,625 |....02/01/2022 ...|....09/01/2028 ...
361841-AF-6 ..... GLP CAPITAL LP / FIN 11 5.375 11/01/2023 .... ...99.6730 |... ... 500,000 |.. 98,872 e e 1728 e e e 5.375 |...... 5.708 . 26,875 |....01/29/2014 ...|....11/01/2023 ...
361841-AR-0 ..... GLP CAPITAL LP / FIN Il 3.25 01/15/2032 ...79.6020 |... .1,000,000 |.. n 994,324 s o850 | e e 3.250 |...... 3.323 . 19,139 |....12/07/2021 ...|....01/15/2032 ...
36264F-AL-5 ..... GSK CONSUMER HEALTHCARE 3.375 03/24/2029 .. ...89.8380 |... .1,000,000 |.. 988,064 oo e 1184 | e s 3.375 |...... 3.618 . 16,875 |....04/01/2022 ...|....03/24/2029 ...
369550-BM-9 ... GENERAL DYNAMICS CORP 3.625 04/01/2030 ... ...92.9790 |... ... 800,000 |.. 823,871 | o (2,207) L e e 3.625 |...... 3.183 . 14,500 |....03/31/2022 ...|....04/01/2030 ...
369604-BV-4 ..... GENERAL ELECTRIC CO 3.45 05/01/2027 . ...91.2800 |... .1,550,000 |.. e 1,653,656 [...eeeeeeniiieee foeeeeeeea (28,779) [ e e 3.450 |...... 1.778 . 53,475 |....04/09/2021 ...|....05/01/2027 ...
37045X-DL-7 ..... GENERAL MOTORS FINL CO 2.7 06/10/2031 .. 2.CFE .. 960,080 |...76.6740 |... 1,000,000 |evveniireennnnn963,408 [ 3,323 [ e e 2.700 |...... 3.222 . 27,000 |....02/02/2022 ...|....06/10/2031 ...
372460-AB-1 ..... GENUINE PARTS CO 1.75 02/01/2025 1,121,861 [...93.3910 |... 1,125,000 |.. ... 1,122,940 e 1079 [ e e 1.750 . 10,992 |....01/06/2022 ...|....02/01/2025 ...
37960X-AA-5 ..... GLOBAL INFRASTRUCTURE S 5.625 06/01/2029 . ... 77.9750 |. . 775,000 .604,306 |.. (2,125) |. .5.625 |.. . 43,594 |....02/28/2022 .. 06/01/2029 ...
37960X-AB-3 ..... GLOBAL INFRASTRUCTURE SO 7.5 04/15/2032 ...80.4170 |. . 670,000 538,79 |.. 28 .7.500 |.. . 26,242 |....04/05/2022 .. 04/15/2032
38141G-WQ-3 ..... GOLDMAN SACHS GROUP INC VAR 09/29/2025 . ...96.0900 |. .1,030,263 |.. ..(16,973) |. .3.212 |.. . 32,720 |....12/08/2021 .. 09/29/2025 ...
38141G-WT-7 ..... GOLDMAN SACHS GROUP INC 3.2 02/23/2023 .... ...99.7270 |..eeevnieeeeenn 972,338 e 975,000 [oeiiiniineeenn 976,404 e [ (28,260) |-vvveeeeeemmnnns foreeeeeniiieiees e 3.200 |...... 0.801 . 31,200 |....12/28/2021 ...|....02/23/2023 ...
38141G-XE-9 ..... GOLDMAN SACHS GROUP INC 3.625 02/20/2024 .. ...98.2910 |... 2 (27,695) [ounniiiiiiiiiis e e 3.625 |...... 1.266 . 43,500 |....12/27/2021 ...|....02/20/2024 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC 2.6 02/07/2030 .... ...83.1560 |...ccevnnnnnns 1,247,340 |.... ....1,522,070 e (2,988) | e s 2.600 |...... 2.366 .39,000 |....12/23/2021 ...|....02/07/2030 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC VAR 09/10/2027 .... ...86.2000 |........oennn. 2,155,000 |.... ....2,506,684 (1,780) [ e e 1.542 |...... 1.467 . 38,550 |....07/21/2021 ...|....09/10/2027 ...
38141G-YN-8 ..... GOLDMAN SACHS GROUP INC VAR 10/21/2032 .... 1.F FE . .. 2,010,800 |.. 78.6760 |.............. 1,573,520 |.... e 2,009,743 [oeeeeeeiiiiieee e (992) [ e e 2.650 |...... 2.588 . 53,000 |....12/02/2021 ...|....10/21/2032 ...
38141G-ZH-0 ..... GOLDMAN SACHS GROUP INC VAR 01/24/2025 ... 1.F FE . ...4,506,720 |...95.5850 |.......ceeen. 4,301,325 |.... 4,503,578 o e (3,142) [ e e 1.757 |...... 1.713 . 39,533 |....01/26/2022 ...|....01/24/2025 ...
38141G-2M-9 ..... GOLDMAN SACHS GROUP INC VAR 02/24/2033 ... T 1.F FE ..|... .. 2,000,000 |...81.3710 |oeevuunnnnenns 1,627,420 |.... . .. 002,000,583 [oeeeeeeeeiiieeee feeeeereneeen e 838 [ e e 3.102 |...... 3.126 . 36,190 |....01/19/2022 ...|....02/24/2033 ...
38148L-AC-0 ..... GOLDMAN SACHS GROUP INC 3.5 01/23/2025 .........ccvvnufons vun]vnnnnns 2 e L2AFE L 1,796,254 |...96.6570 |.............. 1,643,169 ... 1,700,000 |........c... 1,761,072 eeeneiiivnnnnns oo (83,085) |ovvenniiiiiiiinns oo ovenes 3.500 |...... 1.483 59,500 |....12/03/2021 ...|....01/23/2025 ...
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382550-BN-0 ... GOODYEAR TIRE & RUBBER 5 07/15/2029 .........cvvuvvvns foen vun] vunnnns T L 3.CFE it 788,317 |.. 86.7000 |.................684,930 |...cooeriiinnnnn 790,000 |.oeevvrnnninnnnns 684,930 |........(103,543) |..covvuueeeena 156 [eueeiiiiiiiiiies oo e 5.000 |...... 5.044 41,146 |....02/28/2022 ...|....07/15/2029 ...
38528U-AC-0 ..... GRAND CANYON UNIVERSITY 4.125 10/01/2024 .... v |- SAFE ... 1,500,000 [...93.9210 |... .1,500,000 |.. ...1,408,815 |........(91,019) |oeeeeeenee e (166) [neeecceeieees o e 4125 |...... 4.127 50,188 |....12/02/2021 ...|....10/01/2024 ...
38869P-AN-6 ..... GRAPHIC PACKAGING INTER 4.125 08/15/2024 ... oo |- 3.BFE ..|... .. 728,900 |...97.3820 |... ... 740,000 |..eeeniinnnnnnn 720,627 ot (10,243) |oeeeene s 1,970 [ i e 4125 |...... 4.976 15,263 |....08/08/2022 ...|....08/15/2024 ...
389286-AA-3 ..... GRAY ESCROW 11 INC 5.375 11/15/2031 oo |- 4.BFE ... ..900,000 |.. 71.7000 |... . 900,000 |eevvvunneeeennn.645,300 |........(254,694) |..ccomeeniereee (B) |oummeeeeimiiees oo e 5.375 |...... 5.375 49,181 |....10/26/2021 ...|....11/15/2031 ...
39843U-AA-0 ..... GRIFOLS ESCROW ISSUER 4.75 10/15/2028 .. A1 e [ 4CFE L ..675,000 |...86.5310 |.................584,084 |................ 675,000 |.................584,084 |.........(90,917) [..ccvvrrrevrrrcd oo oo e 4.750 |...... 4.750 32,953 |....09/28/2021 ... |[....10/15/2028 ...
398905-AN-9 ... GROUP 1 AUTOMOTIVE INC 4 08/15/2028 .......cevvuueeeee oo ven ] unnnns 1o |- 3.BFE ... 1,217,831 |...85.0200 |... . weeennennee 1,028,742 o (171,367) [ (1,759) [ oo e 4.000 |...... 3.854 46,000 |....02/28/2022 ...|....08/15/2028 ...
40049J-AV-9 ..... GRUPO TELEVISA SAB 6.625 03/18/2025 D...... 1 veo |- 2.AFE ). . 101.7630 |... o 700,000 |eevveniiieennnnnB97,474 [ 984 [ e [ 6.625 |...... 6.801 46,375 |....08/31/2005 ...|....03/18/2025 ...
40049J-8C-0 ..... GRUPO TELEVISA SAB 6.125 01/31/2046 .. D...... 1 |- 2.AFE ... ...99.2000 |... +22200,000 |-eeniniieeennnnn229,889 [ e (B88) [ e [t 6.125 |...... 5.029 12,250 |....04/26/2019 ... |....01/31/2046 ...
404119-AJ-8 ..... HCA INC 7.5 11/06/2033 .. .. 3.AFE .. . 105.2450 |. .. 1,131,384 |. .7.500 |......4.025 80,625 |....03/01/2022 .. 11/06/2033
404119-BN-8 ..... HCA INC 5 03/15/2024 . .. 2.CFE .. ...99.3700 |. ..799,929 |. .5.000 |......4.975 40,250 |....07/16/2014 .. 03/15/2024
404119-CF-4 ..... HCA INC 3.625 03/15/2032 .. .2.CFE .. ...84.2040 |. .3.625 |......3.779 . 18,729 |....03/02/2022 .. 03/15/2032 ...
404280-BX-6 ..... HSBC HOLDINGS PLC VAR 09/12/2026 5 s .. 1.G FE ..|... ...95.9340 |... . 84,383,192 [ e (106,0771) [ oo e 4.292 |...... 1.554 [MS ...... .. 175,500 |....05/14/2021 ...|....09/12/2026 ...
404280-CS-6 ..... HSBC HOLDINGS PLC VAR 05/24/2025 ... D...... 1,5 e .. 1.G FE ..|... .. 5,000,000 |...92.5220 |... 4,626,100 |.... 4,999,997 Lo i (B) e o e 0.976 |...... 0.976 |IN ...... . 48,800 |....06/17/2021 ...|....05/24/2025 ...
404280-CY-3 ..... HSBC HOLDINGS PLC VAR 11/22/2032 ... D...... 1,5 e .. 1.G FE ..|... .. 2,500,000 |...76.7090 |... 1,917,725 |.... 002,499,996 o.eiieiiiiiieeee e () [ e e 2.871 |...... 2.871|IN ...... LT1,775 ... 11/15/2021 ... |....11/22/2032 ...
404280-DC-0 ..... HSBC HOLDINGS PLC VAR 03/29/2033 D...... 2,5 ... .. 2.AFE ..|... .. 1,000,000 |...86.4810 |... e 1,000,656 |...nieiiiiiininns oeviiiinen 896 [ e e 4.762 |...... 4.818 |MS ...... . 23,810 |....03/22/2022 ... |....03/29/2033 ...
417558-AA-1 ..... HARVEST MIDSTREAM | LP 7.5 09/01/2028 ......uevveenn foon ven | unnnns 1T os ..3.CFE ..|... .. 1,090,000 |...95.9530 |... . eeeereneeeeennn 959,530 |.........(86,394) |..eeennnt (24,076) |oeeeneeeeeiiees oo e 7.500 |...... 4. 759 [MS ...... . 75,000 |....06/22/2021 ...|....09/01/2028 ...
428102-AE-7 ..... HESS MIDSTREAM OPERATION 4.25 02/15/2030 .. |- SAFE L. .. 730,663 |...85.7540 |... . 730,000 |.. +...626,004 ...t (98,392) [oniiiiinnn (129) | e s 4.250 |...... 4.231 [FA ...... . 31,887 |....08/09/2021 ...|....02/15/2030 ...
431318-AY-0 ..... HILCORP ENERGY |/HILCORP 6 04/15/2030 .|--8.CFE ..|... .. 850,469 |...89.4910 |... 760,674 |.... . 850,000 |.. o 760,674 |ooenee i (89,847) [t B2 e e e 6.000 |...... 6.080 . 26,492 |....04/06/2022 ...|....04/15/2030 ...
436440-AP-6 ..... HOLOGIC INC 3.25 02/15/2029 .. 3.BFE ..|... .. 728,100 |...86.3600 |... 698,652 |.... ... 809,000 |.. 698,652 |.........(36,252) |.....0uuue. 6,805 [eeeeniiiiiininnns fooviiiiiiiiiiiiin e 3.250 |...... 5.066 . 13,146 |....04/27/2022 ...|....02/15/2029 ...
437076-CN-0 ..... HOME DEPOT INC 2.875 04/15/2027 .. 1FFE .. 1,591,424 |...93.3240 |. 1,493,184 |. .1,600,000 01,592,924 |.. .2.875 |......3.012 . 25,172 |....03/24/2022 .. 04/15/2027
438516-BI-5 ..... HONEYWELL INTERNATIONAL 2.3 08/15/2024 . 1FFE .. ,167,790 |...96.0060 |. ..2,880,180 |. .3,000,000 .3,082,381 |.. P ..(53,218) | .2.300 |......0.508 ...05/19/2021 .. 08/15/2024
443201-AA-6 ..... HOWMET AEROSPACE INC 6.875 05/01/2025 L3.AFE .. . 101.7240 |. ...27,000 ..27,465 |.. (2,163) |. (1,125) | .6.875 |......2.404 ....06/10/2021 .. 05/01/2025
443201-AB-4 . HOWMET AEROSPACE INC 3 01/15/2029 .. L3.AFE .. ...84.8300 |. ..990,000 .839,817 |.. .(34,667) |. 10,709 |. .3.000 |......5.356 ....06/06/2022 .. 01/15/2029 ...
449691-AC-8 . ILIAD HOLDING SAS 7 10/15/2028 ... L4.AFE .. ...90.6920 |. . 850,000 770,882 |.. .(81,275) |. .7.000 |......6.945 ...02/28/2022 .. 10/15/2028 ...
44988M-AC-9 ..... IRB HOLDING CORP 7 06/15/2025 .... |- 4.BFE ... ...99.7280 |... 023,028 |oeeennnn (19,677) [ (21,296) | [ s 7.000 |...... 3.358 ....03/11/2022 ...|....06/15/2025 ...
451102-CC-9 ..... ICAHN ENTERPRISES/FIN 4.375 02/01/2029 . .|--8.CFE ..|... ...85.0240 |... .. +...552,656 |.........(82,453) [....ceeinnni1,359 | [ e 4.375 |...... 4.664 ....07/12/2021 ...|....02/01/2029 ...
45258L-AA-5 ... IMOLA MERGER CORP 4.75 05/15/2029 |- 3.CFE ..|... ...86.6440 |... ..950,000 |.. 823,118 e (136,691) [t (2,686) |oeeeeeeiiiiiiis [ s 4.750 |...... 4.416 ....11/29/2021 ...|....05/15/2029 ...
454889-AN-8 ..... INDIANA MICHIGAN PONER 6.05 03/15/2037 ... |- 1.GFE ... . 104.0120 |... .2,000,000 |.. 002,083,382 [oeeeeeeiiieeee feeeeeennen (1,496) [ o e 6.050 |...... 5.875 ....09/09/2009 ...|....03/15/2037 ...
45674G-AA-2 ..... INEOS QUATTRO FINANCE 2 3.375 01/15/2026 . |- 3.BFE ..|... . ...90.4620 |... ..505,000 |..eevvennnnn... 456,833 |.........(49,007) |.oeeeeennn (1,004) [oveeniniiiiiines oo Joveees 3.375 |...... 3.158 ....06/07/2021 ...|....01/15/2026 ...
458140-AK-6 ..... INTEL CORP 4.8 10/01/2041 B .. 1.EFE ..|... .. 694,524 ]...92.0540 |... 570,735 |.... ... 620,000 |.. 682,995 |eeveiieeieiiies feeeen (2,220) | e s 4.800 |...... 4.023 ...04/11/2017 ...|....10/01/2041 ...
45866F-AW-4 ..... INTERCONT INENTALEXCHANGE 4.6 03/15/2033 1 .. 1.G FE .. 999,470 |...95.4930 |. ..954,930 |. .1,000,000 .1,000,572 |.. .4.600 |......4.660 ....06/12/2022 .. 03/15/2033 ...
459200-JZ-5 . 1BM CORP 3.3 05/15/2026 ... . .. 1.G FE .. ...95.0040 |. ..2,850,120 |. .3,000,000 .3,208,677 |.. o ..(60,332) |. .3.300 |......1.189 ....05/07/2021 .. 05/15/2026
460599-AF-0 ..... INTERNATIONAL GAME TECH 4.125 04/15/2026 . 1 .3.BFE .. ...93.8690 |. ..610,149 |. . 650,000 .610,149 |.. .(52,714) |. ... (6,683) | 4125 |...... 3.002 ....06/08/2021 .. 04/15/2026
461070-AL-8 ..... INTERSTATE POWER & LIGHT 3.25 12/01/2024 . 1 L2.AFE .. ...96.6020 |. ..966,020 |. .1,000,000 1,041,695 |.. ..(24,786) | .3.250 |......0.728 ....06/21/2021 .. 12/01/2024
46266T-AA-6 ..... IQVIA INC 5 05/15/2027 ..........cuuun. 1 .3.CFE .. ...95.4200 |. ..978,085 |. .1,025,000 .978,0%5 |.. .(60,045) |. .. (12,738) | .5.000 |......3.192 ....04/27/2022 .. 05/15/2027 ...
46284V-AF-8 ..... IRON MOUNTAIN INC 4.875 09/15/2029 . N A .|--8.CFE ..|... ...87.1220 |... 675,196 |.... ... 775,000 |.. ....675,1% |....... (111,102) [.eeeeeen (2,386) |oeeeeeeeeeeenis [ oo 4.875 |...... 4.518 ...02/28/2022 ...|....09/15/2029 ...
465077-AL-9 ..... ISRAEL ELECTRIC CORP LTD 4.25 08/14/2028 . .. 2.AFE ..|... ...94.0210 |...covvnnnnnns 5,838,704 |.... .6,210,000 |.. 6,819,155 [ e (100,151) v o e 4.250 |...... 2.376 ....08/19/2021 ...|....08/14/2028 ...
46647P-BE-5 ..... JPMORGAN CHASE & CO VAR 10/15/2030 .. 1.EFE ..|... ...83.8070 |..ccevrunnnnns 1,424,719 |.... .1,700,000 |.. e 1,683,640 |o.eiieiiiiiieee e (2,199) [ e e 2.739 |...... 2.829 ....08/02/2022 ...|....10/15/2030 ...
46647P-BU-9 ..... JPMORGAN CHASE & CO VAR 11/19/2031 ... .. 1.EFE ..|... L. 75.7550 |.ooiiviinnnnns 1,287,835 |.... .1,700,000 |.. e 1,657,587 o 4,296 [ e e 1.764 |...... 2.073 ....07/22/2021 ...|....11/19/2031 ...
46647P-BII-5 ..... JPMORGAN CHASE & CO VAR 02/04/2027 ... .. 1.EFE ..|... ...87.0390 |...ccovnnnnnns 2,611,170 |.... 02,999,978 o e (22) [ e e 1.040 |...... 1.040 ....01/28/2021 ...|....02/04/2027 ...
46647P-CC-8 ..... JPMORGAN CHASE & CO VAR 04/22/2032 . .. 1.EFE ..|... ...79.9240 |... ..1,198,860 |.... e 1,516,546 [ e (1791 s e e 2.580 |...... 2.432 ....12/08/2021 ...|....04/22/2032 ...
46647P-CU-8 ..... JPMORGAN CHASE & CO VAR 01/25/2033 . .. 1.EFE ..|... ...81.2410 |... 812,410 |.... e 1,008,730 [eeneeeeiiiiieee feeeeerieeee e 50 [ e e 2.963 |...... 2.945 ...01/19/2022 ...|....01/25/2033 ...
46849L-W-1 ..... JACKSON NATL LIFE GLOBAL 1.75 01/12/2025 . ...92.7150 |... ..2,086,088 |.... 2,250,143 [ e 526 e e e 1.750 |...... 1.762 ....01/05/2022 ...|....01/12/2025 ...
470320-AH-4 ..... JAMES CAMPBELL 4.58 09/30/2026 Private . ...96.5536 |. ..965,536 |. .1,000,013 |.. .4.580 |......4.582 ....09/26/2014 .. 09/30/2026 ...
470320-AJ-0 ..... JAMES CAMPBELL 4.63 09/30/2027 Private .... .. 1,000,000 )...95.5001 955,001 |.... .1,000,000 |. 1,000,010 fooeniiiiiiiinnnes ovveinnnnn 10 | o e 4.630 |...... 4.631 ...09/26/2014 ... |....09/30/2027 ...
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47077W-AA-6 ..... JANE STREET GRP/JSG FIN 4.5 11/15/2029 .............. T L 3BFE |t 871,427 |...87.3480 |......ovvveeennnn 759,928 |ovvenniinnnnnn 870,000 |.eevvvvnnnienenns 759,928 |....... (108,057) [....ceveueuna(705) |ovvvnnniiiiiiis oo |10 42500 ..o L 77 1 FO 5,003 ....02/28/2022 ...|....11/15/2029 ...
47216F-AA-5 ... JAZZ SECURITIES DAC 4.375 01/15/2029 .... 1 e |- 3B FE L., .. 848,456 |...89.7630 |... . 850,000 |.. 1 0en 62,986 |.........(85,644) [ooooieiiii i 174 | e [ 4375 4.418 (W ....... . 17,044 ... ....02/28/2022 ...|....01/15/2029 ...
472481-AA-8 ..... JEFFERSON CAPITAL HOLDIN 6 08/15/2026 .. A1 [ 3.CFE L ...82.9010 |... . 700,000 |.. ....580,307 |....... (119,667) [.coeevvennneei (26) |ovevnenneneiiinns foeeeiiiiiiiiennns 100226.000 |...... 6.000 |FA ...... .... 15,867 |... ...07/28/2021 ...|....08/15/2026 ...
478160-CF-9 ..... JOHNSON & JOHNSON 3.625 03/03/2037 e | LA FE L ...88.1970 |... 125,000 |eeeiiieeennn 637,116 |oeeeeeeeeeeennn e 921 [ s [0 30625 [l 4.872[MS .ot e 8,614 |... ....10/06/2022 ...|....03/03/2037 ...
481216-AG-6 ..... JRD HOLDINGS LLC 2.3 11/18/2027 Private e |- 2BPL ... ...87.4893 |... 11,200,000 |.. LA 121,549 [ e 14918 [ e 00022222300 . 2,453 |WN ...... .... 30,083 |[... ... 12/22/2021 ... |....11/18/2027 ...
486670-AN-5 ..... KAZMUNAYGAS NATIONAL CO 4.75 04/19/2027 ... oo |--2.CFE ..|... ...91.8050 |... ... 750,000 |.. 780,005 |eeevneeeeeeennnn ferneeeeen (8,324) [ i [ 4750 o 3734 A0 oo e 7,026 |... . ...05/21/2020 ...|....04/19/2027 ...
48668N-AA-9 ..... KAZTRANSGAS JSC 4.375 09/26/2027 o .. 2.CFE ... ...89.4430 |... .... 4,195,506 e e 789 e s [ 8375 | 4.400 MS ...... ... 47,979 ... .. 183,750 [....09/19/2017 ...|....09/26/2027 ...
489399-AN-5 ... KENNEDY-WILSON INC 4.75 02/01/2030 |- 4AFE ... ...76.4680 |... s 611,744 | (174,573) |ovveeeeeee 1,080 [ooeeeiiiiiieiiis oo o 750 o 5.062 [MS ...... ... 12,667 |... . 28,302 |....03/01/2022 ...|....02/01/2030 ...
494550-BD-7 . KINDER MORGAN ENER PART 6.5 09/01/2039 . . ..2.BFE .. . 101.9040 |. ..509,520 |. 500,000 .510,229 |.. ... (339) |. .6.300 . 10,833 . 32,500 |....02/23/2010 .. 09/01/2039
49456B-AP-6 . KINDER MORGAN INC 4.3 03/01/2028 1 .2.BFE .. ...95.7730 |. ..2,873,190 |. 3,000,000 .3,300,858 |.. .. (57,458) |. .2.140 129,000 [....04/23/2021 .. 03/01/2028
500760-AE-6 ..... KRAFT HEINZ FOODS CO 5 06/04/2042 .. .. 2.CFE .. ...90.3370 |. . 775,000 .881,659 |.. (3,445) |. ......4.013 . 38,750 |....02/08/2022 .. 06/04/2042 ...
50152#-AL-1 ..... KWIK TRIP INC 4.08 05/24/2037 Private .. e 2.0 PL L] ...86.5644 |... .5,728,205 |.. 5,728,163 o e (44 [ e 222240080 . 4.100 .. 234,447 |....06/30/2017 ...|....05/24/2037 ...
501680-AC-9 ..... LABL INC 5.875 11/01/2028 A1 [ 4.CFE L ...85.5260 |... ..475,000 |.. ....406,249 |.........(65,782) [....eeeinnninn 322 |eiiiiiiiiiiiins e | 5875 | 6.000 . 28,061 |....10/22/2021 ...|....11/01/2028 ...
50201D-AD-5 ..... LCPR SR SECURED FIN DAC 5.125 07/15/2029 1 e | 4AFE L) ...83.6780 |... ..725,000 |.. ... 606,666 |....... (117,790) [..cceeeeee (4,170) |oeveeeieiieeins oo | 50125 | 4.431 . 37,156 |....06/08/2021 ...|....07/15/2029 ...
505742-AP-1 ..... LADDER CAP FIN LLLP/CORP 4.75 06/15/2029 . A1 [ 3B FE L ...80.7410 |... . 800,000 |.. ....645,928 |........(151,986) [......covveen 43 |evnniiiiiiiiiins e [ 4750 4.791 . 38,000 |....02/28/2022 ...|....06/15/2029 ...
513075-BU-0 ..... LAMAR MEDIA CORP 4.875 01/15/2029 1 e [ 8.CFE Ll . ...92.3640 |... . 600,000 |.. ...554,184 |.........(65,498) [......cce. (8,568) |-evvrunnieeeennns feeeeeeeiiiiiieees | 4875 | 3.624 . 29,250 |....06/08/2021 ...|....01/15/2029 ...
513272-AE-4 ..... LAMB WESTON HLD 4.375 01/31/2032 A1 [ 3.CFE L .. 375,938 |...87.3120 |... 375,000 |oeeevninnennnnnn 327,420 |oonnn (48,462) |iiiiiee (A2) [ e [ 82375 | 4.336 . 11,986 |....12/01/2021 ...|....01/31/2032 ...
531543-AF-3 ..... LIBERTY UNIVERSITY 3.338 03/01/2034 .. .- 1.DFE ..|... 1,069,660 |...85.6230 |... 856,230 |.... .1,000,000 |-............. 1,055,838 [.....ooeeneeeens e (5,550) |oeeeeneeeeeeins e 22232338 | 2.626 . 33,380 |....06/16/2020 ...|....03/01/2034 ...
539830-BP-3 ... LOCKHEED MARTIN CORP 1.85 06/15/2030 | 1.GFE L ...81.9590 |... 655,672 |.... ... 800,000 |.. e 1,488 s e 1,850 3.570 . 14,800 |....04/13/2022 ...|....06/15/2030 ...
54054*-AA-0 LOGAN BORROWER LLC 2.18 02/15/2025 PRIVATE . 1.6 IF .. ...96.3510 |. ..2,127,287 |. .2,207,851 (255) | .2.142 . 54,269 |....03/31/2022 .. 02/15/2025
55303X-AB-1 ..... [MGM GROWTH/MGM FINANCE 4.5 09/01/2026 .. 1 .2.CFE .. e | A . . ....06/07/2021 .. 09/01/2026
55342U-AJ-3 ......[MPT OPER PARTNERSP/FINL 4.625 08/01/2029 . 1 L3.AFE .. 7.4670 |. ..697,203 |. . 900,000 .8.569 ....11/01/2022 .. 08/01/2029
55903V-AG-8 ..... [WARNERMEDIA HOLDINGS IN 3.755 03/15/2027 ............ .. ... 1 .2.CFE .. ...90.0770 |. .. 1,801,540 |. .2,000,000 1,990,698 |.. .3.909 ....03/16/2022 .. 03/15/2027 ...
55903V-AL-7 ..... WARNERMEDIA HOLDINGS IN 4.279 03/15/2032 ....ccvvvueefonn oon N .2.CFE .. ...82.2830 |. ..2,057,075 |. .2,500,000 .2,501,219 |.. .4.32%5 ...08/09/2022 .. 03/15/2032 ...
56081#-BQ-2 ..... MAJOR LEAGUE BB 3.2 12/10/2026 Private .... .. 1.F FE ..|... ...93.35% |... 840,236 |.... ... 900,000 |.. 899,998 3.200 ....08/12/2019 ...|....12/10/2026 ...
56081#-BR-0 ..... MAJOR LEAGUE BB 3.41 12/10/2029 Private ... .. 1.F FE ..|... ...89.6565 |... ... 700,000 |.. 3.410 ....08/12/2019 ...|....12/10/2029 ...
56501R-AE-6 ..... MANULIFE FINANCIAL CORP VAR 02/24/2032 ... .. 2.AFE ..|... ...91.1140 |... .8,400,000 |..eeunneeennnn 8,453,328 [oiiiiiiiiiiiiis e (11,869) [ e e 40061 | 3.880 ....04/25/2017 ...|....02/24/2032 ...
57164P-AH-9 ..... MARRIOTT OWNERSHIP RESOR 4.5 06/15/2029 |- 4AFE ... ...83.2140 |... ... 800,000 |.evuunieeeenn...665,712 [ (130,680) |oeeeeenneeeen 143 [ e [een 40500 | 4.571 ....02/28/2022 ...|....06/15/2029 ...
571676-AJ-4 ..... MARS INC 0.875 07/16/2026 | LR FE L ...86.7440 |... 6,188,535 [..ooovvviiiiiiins e 30,429 [ e [ 00875 [l 1.388 ....04/08/2021 ...|....07/16/2026 ...
573874-AL-8 ..... MARVELL TECHNOLOGY INC 4.2 06/22/2023 .. .. 2.CFE ..|... .. 1,040,800 |...99.3780 |... 993,780 |.... . 1,011,444 | [ (29,088) [ e [oe242200 ... 1.257 . 12/22/2021 ... |....06/22/2023 ...
574599-B5-4 ..... [MASCO CORP 1.5 02/15/2028 ......... .2.BFE .. 2,096,556 |...82.7200 |. ..1,737,120 |. .2,100,000 .2,097,405 |.. ... 465 | .1.525 ....02/18/2021 .. 02/15/2028 ...
576360-AG-9 ..... MASTERCARD INC 2.95 11/21/2026 ... 1EFE .. ...94.2740 |. .. 2,356,850 |. .2,500,000 .2,677,979 |.. .. (47,854) |. .0.955 ....07/20/2021 .. 11/21/2026
576722-AA-0 ..... MATHER FOUNDATION 2.675 10/01/2031 .1EFE .. ...84.7650 |. .. 1,695,300 |. .2,000,000 1,999,978 |.. . .2.675 ....09/28/2021 .. 10/01/2031
57701R-AM-4 ... MATTAMY GROUP CORP 4.625 03/01/2030 .3.CFE .. ...81.7250 |. ..539,385 |. . 660,000 .539,385 |.. .4.585 ....06/07/2021 .. 03/01/2030
579780-AR-8 ..... MCCORMICK & CO 0.9 02/15/2026 .......... .2.BFE .. .. 87.7110 |. ..2,105,064 |. .2,39,025 |.. ......0.954 ....02/08/2021 .. 02/15/2026 ...
586054-AA-6 ..... MEMORIAL SLOAN-KETTERING 5 07/01/2042 .. |- 1.DFE ... ...97.7620 |... 1,955,240 |.... . . 2,682,614 [ e (26,211 [ e [-222225.000 .. 2.731 ...12/07/2021 ...|....07/01/2042 ...
58933Y-BE-4 ..... MERCK & CO INC 2.15 12/10/2031 | LEFE L ...81.5170 |... .2,000,000 |.. e 1,996,263 [onniiiiiiinins v 362 [ e o0 2.150 | 2.173 ...12/07/2021 ...|....12/10/2031 ...
58942H-AC-5 ... BON SECOURS MERCY 4.302 07/01/2028 . |- LEFE L. ...94.7090 |... e 750,000 |eevvenieeeennnnn 759,054 [ e (756) [ e [0 42302 | 4.088 ....07/29/2022 ...|....07/01/2028 ...
594918-BR-4 ... MICROSOFT CORP 2.4 08/08/2026 | TAFE L ...93.2040 |... .5,500,000 |.evvennenennnn 5,759,699 [oiiiiiiiiiiiiis e (75,889) [ e [0002222.400 |l 0.966 .. 132,000 |....07/20/2021 ...|....08/08/2026 ...
59590A-AA-T7 ..... MIDCAP FINANCIAL 5.625 01/15/2030 .. |- 4AFE ... ...80.89%0 |... 1,250,000 |-..eenneeen 1,011,200 f....oin(225,583) |oeeeeenee e 878 [ e [e0nn.5.625 | 5.839 ... 67,148 |....02/28/2022 ...|....01/15/2030 ...
606822-BA-1 ..... MITSUBISHI UFJ FIN GRP 3.761 07/26/2023 ... |- .G FE ... ...99.2290 |... 2,976,870 |..............3,000,000 |..............3,047,868 |....coovvrirnnnns foereeennn(83,608) |oevvenniiiiiiiis feoeeiiiiiiiis |l 30761 | 0.943 .. 112,830 |....12/10/2021 ...|....07/26/2023 ...
606822-BR-4 ..... MITSUBISHI UFJ FIN GRP 2.559 02/25/2030 ... .. 1.G FE ..|... ...82.6660 |... 1,239,990 |.... . . .... 1,520,492 o Lo (2,616) [ e [eeeen2.559 | 2.350 .. 38,385 |....12/10/2021 ...|....02/25/2030 ...
615394-AN-5 ... MOOG INC 4.25 12/15/2027 ..... 1. .. 3.CFE ..|... ...92.3820 |... 725,199 |.... ... 785,000 |.. 725,199 |......... (52,849) |..coeeeeeee e (915) [reeiiiiiiiiiiiins oo [0 42250 [ 4.214 ....03/02/2022 ...|....12/15/2027 ...
617446-8C-6 ..... MORGAN STANLEY 4 07/23/2025 . ...97.6120 |. ..4,880,600 |. .5,000,000 . 5,359,484 |.. (137,608) |. ... 1144 ....05/03/2021 .. 07/23/2025 ...
617446-8P-7 ..... MORGAN STANLEY VAR 04/01/2031 .... .. 572,502 1...87.4810 |.....couunnnnnnns 524,886 |.... . 600,000 |. ....573,882 |..... e 1,290 e e 30622 | 4.302 ...07/29/2022 ...|....04/01/2031 ...
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617446-87-9 ..... MORGAN STANLEY VAR 11/10/2023 ......eevvniiviiinnnnnnns s L 1GFE e 1,502,115 ]...99.6100 |.........on... 1,494,150 |..oovennnnnnns 1,500,000 [...overennnnn 1,500,563 |.oovvveeiiiiiiinn fenieeeeennn (857) [ i [ 42283 oLl 0.465 [FMAN ... |eeeeveeiinnnns 9,102 |ouveeiiiiiinnnn 8,400 [....05/11/2021 ... |....11/10/2023 ...
61747Y-EA-9 ..... MORGAN STANLEY VAR 05/30/2025 .... .. 1.EFE ..|... .. 5,000,000 |...93.0570 |.ceuunnnnennn 4,652,850 |.... e 84,999,998 i e (2) [ e 00222202790 |- 0.789 |IN ...... e 3,292 |... . 39,500 |....05/26/2021 ...|....05/30/2025 ...
61747Y-EL-5 ..... MORGAN STANLEY VAR 01/21/2033 .... .. 1.EFE ..|... .. 1,600,000 |...80.6560 |.............. 1,290,496 |.... 01,600,444 [ e 44 L e [0 2983 ) 2.965 (JJ ....... ... 20,928 |... . 23,152 |....01/19/2022 ...|....01/21/2033 ...
61772B-AB-9 ..... MORGAN STANLEY VAR 05/04/2027 .. 1.EFE ..|... 6,000,000 |...87.6350 |... .... 5,999,931 eeeeeeeeenn (89) oo s [ 10593 [ 1.592 [N ...... ... 15,134 |... . 95,580 |....04/19/2021 ...|....05/04/2027 ...
624758-AF-5 ..... MUELLER WATER PRODUCTS 4 06/15/2029 ........ccvvvvunnn fooe von | oeeeen [T s .. 3.BFE ..|... .. 802,879 |...87.9140 |.................712,108 [................ 810,000 |.................712,103 |......... [C R teD U 7 AU T A N1 1V R 4.156 D ....... R, 1,440 |... . 32,400 |....03/02/2022 ...|....06/15/2029 ...
62482B-AA-0 ..... MEDL INE BORROWER LP 3.875 04/01/2029 ... |- 4AFE ... 1,154,815 |...80.59%0 |... 967,152 |........ (190,934) |ovvvueeeee 4,307 [ e [..3.875 [l 4.547 [AO ...... .. 11,625 |... ... 44,692 |....03/16/2022 ...|....04/01/2029 ...
62854A-AN-4 ..... UTAH ACQUISITION SUB 3.95 06/15/2026 .... |- 2.CFE ... ...93.2420 |... 203,483,366 [....ooeeiinnnnnnns e 4691 [ e 000032950 o 4.101|dD ....... .. 138,250 |....04/27/2017 ...|....06/15/2026 ...
62877C-AA-1 ... NAC AVIATION 29 DAC 4.75 06/30/2026 |- 4.BFE ... ...81.4880 |... ....4,463,579 |..... (1,014,486) [....ccevvneen 804 |oeeeeeeiiiies oo |l 4750 | 4.966 ... 65,511 |....07/14/2022 ...|....06/30/2026 ...
62927#-AS-5 ..... NFL VENTURES LP 3.02 04/15/2035 Private . .. 1.EFE .. ...89.3917 |. 5,131,987 |ovvveiiiiiiiinnn .3.019 157,524 |....09/02/2020 .. 04/15/2035
629377-CE-0 ..... NRG ENERGY INC 5.75 01/15/2028 1 L3.AFE .. ...93.9480 |. .465,043 |.. . (44,496) |. .3.718 . 28,463 |....06/08/2021 .. 01/15/2028
629377-CH-3 . NRG ENERGY INC 5.25 06/15/2029 ... 1 L3.AFE .. ...88.3490 |. ..395,000 .348,979 |.. .(62,515) |. ......4.033 . . 20,738 |....06/08/2021 .. 06/15/2029 ...
637432-W-4 ..... NATIONAL RURAL UTIL COOP 3.4 11/15/2023 ... e | LEFE L ...98.6300 |... .3,000,000 |.. e 3,055,674 |ooeeeeeeiiiieeee feeeeennen (89,280) [eeeeeeeeiieeee e 12222230400 ... 0.411 [N ...... ..102,000 |....05/20/2021 ... |....11/15/2023 ...
63902H-AN-9 ... NATURE CONSERVANCY (THE 1.611 07/01/2030 . A1 [ 1.CFE L ... 77.3200 |... .1,500,000 |.. 1,499,993 [ e (D) e s e 10611 1.611 )4 ....... . 24,165 |....01/27/2021 ...|....07/01/2030 ...
64083Y-AA-9 ..... NESCO HOLDINGS Il INC 5.5 04/15/2029 1 e [ 4.CFE L ...88.1750 |.................282,160 |.................320,000 |....cceeueeeeenn282,160 |oeeeenee (45,771) [oeeieennns (2,469) |oeeeeeeeeeeeies [ +222225.500 ... 4.579 ...06/08/2021 ...|....04/15/2029 ...
641062-BD-5 ..... NESTLE HOLDINGS INC 4.3 10/01/2032 . A1 [ 1D FE L ...97.4000 |.............. 1,168,800 |.............. 1,200,000 |.............. 1,185,192 |ooeenniiiiinnnns fooviiiinnenn s 183 | [ 10000042300 ..., 4.505 ....00/21/2022 ...|....10/01/2032 ...
64110L-AT-3 ..... NETFLIX INC 5.875 11/15/2028 o 2B FE Ll .101.0770 |... .. e (1,208) |oeeeenneeeeeeenns e | 5,875 | 5.624 ....06/23/2022 ...|....11/15/2028 ...
644393-AB-6 ..... NEW FORTRESS ENERGY INC 6.5 09/30/2026 . A1 [ 3.CFE L ...93.1310 |... ..945,000 |.. ... 880,088 e 1720 s e 0006500 . 6.902 ....03/01/2022 ...|....09/30/2026 ...
651229-AlI-6 ..... NEWELL BRANDS INC 4.45 04/01/2026 e [ SAAFE L ...94.6220 |... 709,665 |.... . 750,000 |.. ....109,665 e 2,898 e e el 40450 5.522 ...05/17/2022 ...|....04/01/2026 ...
651229-BC-9 ..... NEWELL BRANDS INC 6.375 09/15/2027 ... B L .. 3.AFE ..|... ...99.2480 |... 496,240 |.... . 500,000 |.. .. 496,240 |oeennnnn (4,026) [oiiiiinni 266 e e [l 8375 | 6.476 ....09/09/2022 ...|....09/15/2027 ...
65336Y-AN-3 . NEXSTAR MEDIA INC 4.75 11/01/2028 .. 1 .4BFE .. ...86.6340 |. ..649,755 |. . 750,000 .649,755 |.. (3,817) |. .4.200 ....02/28/2022 .. 11/01/2028
6533%K-AT-7 ..... NEXTERA ENERGY CAPITAL 3.55 05/01/2027 . 1 L2.AFE .. ...94.3120 |. .. 2,829,360 |. .3,000,000 .3,217,841 |.. ..(51,124) |. .1.702 ....03/25/2021 .. 05/01/2027
6533%K-BII-9 ..... NEXTERA ENERGY CAPITAL 1.9 06/15/2028 . 1 L2.AFE .. ...85.4640 |. .. 4,273,200 |. .5,000,000 . 4,997,657 |.. ... 376 |. .1.909 ....06/02/2021 .. 06/15/2028
654106-AF-0 ..... NIKE INC 2.375 11/01/2026 .......oevvvvvivinnneieeiinnas foun e e [1 .1EFE .. ...92.3140 |. ..2,769,420 |. .3,000,000 .3,120,908 |.. .. (32,835) |. 1.2 ....03/24/2021 .. 11/01/2026 ...
654902-AC-9 ... NOKIA OYJ 6.625 05/15/2039 .....ceeeeevmeneeeeemnnnea feen e D...... .. 3.AFE .. ...95.7070 |. ..665,164 |. .665,164 |.. (7,384) | ......4.378 ...02/28/2022 .. 05/15/2039 ...
66977W-AR-0 ..... NOVA CHEMICALS CORP 5.25 06/01/2027 .. A 1 |- 3.CFE ..|... ...80.8340 |... ....561,463 |......... (96,132) |ovvvvrennn (8,031) [oiiiiiiiiiins e [0005.250 ..o 3.712 ....06/15/2021 ...|....06/01/2027 ...
66977W-AS-8 ..... NOVA CHEMICALS CORP 4.25 05/15/2029 .. A..... 1. .|--8.CFE ..|... .. 81.6780 |... L..571,746 |........ (128,841) [ooeeeeeee e (189) e [ el 40250 . 4.222 ....04/28/2021 ...|....05/15/2029 ...
670001-AH-9 ..... NOVELIS CORP 3.875 08/15/2031 A1 [ 3.CFE L ...82.0220 |... 2 697,187 e (91,977) [ 504 | e 0030876 4.960 ....03/01/2022 ...|....08/15/2031 ...
67052N-AB-1 ..... NUFARM AUSTRALIA/AMERICA 5 01/27/2030 .. o1 e [ 3.CFE ). ...87.3240 |... ....0646,198 ... (94,368) [oeieeeiii it 561 e e 12222252000 ... 5.059 ....01/20/2022 ...|....01/27/2030 ...
67059T-AF-2 ..... NUSTAR LOGISTICS LP 6 06/01/2026 A1 [ 3.CFE Ll ...96.5830 |... 714714 ) (64,840) [ (11,464) | e [0006.000 . 4.179 ....06/08/2021 ...|....06/01/2026 ...
67066G-AL-8 ..... NVIDIA CORP 0.584 06/14/2024 e | LFFE L ...94.1900 |... . e 8,999,943 [ e (BT) [ e [ennn 00584 ) 0.584 ...06/14/2021 ...|....06/14/2024 ...
67091T-AC-9 ..... OFFICE CHERIFIEN DES PHO 4.5 10/22/2025 . .. 3.AFE .. ...97.4080 |. .. 779,264 |. . 800,000 ... 179,264 |.. .5.259 ....05/10/2018 .. 10/22/2025 ...
674599-ED-3 . OCCIDENTAL PETROLEUM CO 6.625 09/01/2030 . 1 L3.AFE .. . 102.8460 |. .. 1,002,749 |. ..975,000 1,002,749 |.. .5.319 ....06/21/2022 .. 09/01/2030
674599-EF-8 ..... OCCIDENTAL PETROLEUM CO 6.125 01/01/2031 . 1 L3.AFE .. . 101.0840 |. ..687,371 | . 680,000 687,371 |.. .(37,261) |. 5.7 ....06/25/2022 .. 01/01/2031
677400-AH-9 ..... OHIO NAT FINANCIAL SRVS 5.8 01/24/2030 . 1 .2.CFE .. ...93.3030 |. ..653,121 |. . 700,000 783,567 |.. .3.79%5 ....06/10/2021 .. 01/24/2030
67777L-AD-5 ..... 0l EUROPEAN GROUP BV 4.75 02/15/2030 . 1 .3.CFE .. ...88.5770 |. ..664,328 |. . 750,000 .664,328 |.. .(90,191) [. ...... 4.652 ....11/09/2021 .. 02/15/2030 ...
680665-AL-0 ..... OLIN CORP 5.625 08/01/2029 T | |- SAFE ... ...94.8210 |... 772,791 |.... . 815,000 |.. 072,791 et (73,720) [oveneeeee (5,164) [ Jeeeeieeeeeeeieees [ 5,625 [o..oe 4.952 ...08/02/2022 ...|....08/01/2029 ...
681630-AA-7 ..... OLYMPUS CORP 2.143 12/08/2026 D...... 1 |- 2.BFE ... . ...88.5720 |......ouunnnns 1,505,724 |.... ,700,000 .. 1,700,001 [ v e e [ 2,143 | 2.143 ....12/02/2021 ...|....12/08/2026 ...
68218F-A*-2 ..... OMNI T3 DAC AE VAR 03/20/2029 Private .. D...... .- 1.BFE ..|... .. 5,000,000 |. 100.5727 |...eeuunnneenn 5,028,633 |.... e 8,999,999 [ e (D) e e 02,957 | 2.720 ....11/20/2020 ...|....03/20/2029 ...
68218F-AA-9 ..... OMNI T3 DAC AAA1 VAR 03/20/2029 Private ... D...... S LAFE L .. 5,000,000 |. 100.1265 |... 205,000,000 [o.eniiiiiiiiinines Joeviriiiiniiiiien e v o0l 1.836 | 1.852 ....11/16/2020 ...|....03/20/2029 ...
68218F-AE-1 ..... OMNI T3 DAC AAA5 VAR 03/20/2029 Private ... D...... v |- TLAFE L.t .. 5,000,000 |. 100.2262 |... ....5,000,000 o e e e [0l 10836 | 1.852 ....11/16/2020 ...|....03/20/2029 ...
68245X-AH-2 ..... 1011778 BC / NEW RED FI 3.875 01/15/2028 . A 1 |- 3.BFE ..|... ...90.0690 |.................698,035 |................ 775,000 |.................698,035 |......... (76,966) [...vvvvnnnnnn (468) |oveeeeenenniiiiins foiniiiiiniiiiinn |....3.875 o, 3.826 ....02/28/2022 ...|....01/15/2028 ...
68389X-CD-5 ..... ORACLE CORP 2.3 03/25/2028 .. 2.BFE ..|... ...86.5890 |... . . 103,803,390 [oieeeeiiiiieee feeeeennnnn (9,956) [ounneeieiiieeee e [0022222.300 e 2.003 ...04/23/2021 ...|....03/25/2028 ...
68620Y-B*-2 ..... ORIGIN ENERGY 4.95 01/15/2029 Private .. ....2.B ... ...95.8464 |... .2,600,000 |.. 02,599,993 | evveneeeeen (T) [ s [.4.950 ool 4.950 ....06/15/2019 ...|....01/15/2029 ...
68622T-AA-9 ..... ORGANON & CO/0RG 4.125 04/30/2028 .. .3.BFE ...88.5530 |. ..475,000 420,627 |.. .(50,115) |. ......4.324 ....06/31/2022 .. 04/30/2028 ...
68622T-AB-7 ..... ORGANON & CO/0RG 5.125 04/30/2031 ......cuuvviiirennnnn L 4AFE L. ...86.6220 |... . 900,000 |. ....779,5%8 (136,218) |...vvveeen (2,428) oo Jevevevviiiiieieens 05125 )L 4.813 ...02/28/2022 ... |....04/30/2031 ...
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69073T-AT-0 ..... OWENS-BROCKWAY 6.625 05/13/2027 .........ouunvvvrennnnn LABFE Ll 636,125 [...97.3300 [.......c00unenn 573,274 |oininnninnd 589,000 [...vvvvvrnnnnnnnn 573,274 |l (31,141) |oeeeeen (15,228) [ ey [0l 6.625 |, 3918 [MN oooees o 4,986 ....02/28/2022 ...|....05/13/2027 ...
69336V-AB-7 ..... PGT INNOVATIONS INC 4.375 10/01/2029 . vee |- 4.AFE ). ...83.7640 |... ... 820,000 |................ 686,865 |........ (128,576) [.ooeeeeeeeeee 288 e e | 4375 | 4457 [AO cooven eeennieeeeene 8,969 |... ....02/28/2022 ...|....10/01/2029 ...
69353R-EF-1 ..... PNC BANK NA 3.3 10/30/2024 oo |- 1.F FE )., ...97.3200 |... .2,400,000 |...oeeeeeenn2,516,068 [..oeiiiininiiies Joeeennnnn (85,855) [eunniiiiiiiis v 00022232300 | 0.517 | A0 ...... .... 13,200 |... ....06/19/2021 ...|....10/30/2024 ...
69354N-AD-8 ... PRA GROUP INC 5 10/01/2029 oo |- 3.BFE ..|... ...82.7860 |... e 775,000 |eeevenneeeeennn. 841,502 [ (182,178) | (395) [ Joeeeeiiiieeeeeeen [+222225.000 ... 4.958 [AO .eeeen [oeeennieeeeens 9,688 |... ....02/28/2022 ...|....10/01/2029 ...
69369E-AD-1 ..... PERTAMINA PERSERO PT 6 05/03/2042 .. D...... e | 2B FE ... ...95.1360 |... .3,000,000 |eeveneeennnn 2,934,989 [ i 1,881 [ e +022226.000 |l 6.195 [MN ...... .. 28,500 |... ....06/11/2014 ...|....05/03/2042 ...
69370N-AA-4 ..... PELABUHAN INDO PERSERO 5.375 05/05/2045 ... D...... oo |--2.CFE ..|... ...91.7940 |... ... 300,000 |.. 312,883 [.ooieeeeeiiiiieeee eeeennneeee e (306) [ eeeeeieieeeeeeeen [e2e22.5.375 | 5.052 ...06/21/2019 ...|....05/05/2045 ...
69371R-R7-3 ..... PACCAR FINANCIAL CORP 2.85 04/07/2025 ......evvnvvvvenfone vun] unnnns weveeeees | LEFE s ...95.8800 |... .1,500,000 |.. 1,500,174 [ |l 564 [ e 0000222.850 |l 2.879 ....03/31/2022 ...|....04/07/2025 ...
694308-HK-6 ..... PACIFIC GAS & ELECTRIC 3.4 08/15/2024 ........eeueeeecfoes on]vnnnnns 1. |- 2.CFE ..|... ...96.0980 |... .1,500,000 |.. e 1,529,400 [eeneieiniiiiieee e (20,992) [ eeceeeeeee oo 2222230400 ... 1.945 ....12/09/2021 ...|....08/15/2024 ...
70014L-AC-4 ..... PARK AEROSPACE HOLDINGS 4.5 03/15/2023 . .1 .2.CFE .. ...99.7500 |. .. 1,995,000 |. .2,000,000 . 1,999,954 |.. .4.500 ....09/14/2017 .. 03/15/2023
70137W-AL-2 ..... PARKLAND CORP 4.625 05/01/2030 ... 1 .3.BFE .. ...83.3080 |. ..583,156 |. . 700,000 .583,156 |.. (112,203) | .4.586 ....11/08/2021 .. 05/01/2030
7033P-AA-7 ..... PATTERN ENERGY OP LP/PAT 4.5 08/15/2028 1 .3.CFE ...89.7520 |. . 715,000 641,727 |.. .(82,018) |. ......4.114 ....02/28/2022 .. 08/15/2028 ...
70432*-AA-9 ..... PAYCHEX INC 4.07 03/13/2026 Private 1.6 ) ...98.6829 |... . .2,000,000 |.. e 1,999,978 [ e (22) [ e [0 40070 e 4.070 ...03/13/2019 ...|....03/13/2026 ...
70432*-AB-7 ..... PAYCHEX INC 4.25 03/13/2029 Private .. 1.6 ... ...93.8536 |... 4,035,705 |.... .4,300,000 |.. 4,299,972 o i (28) [ e 42250 . 4.250 MS ...... .. 182,750 [....03/13/2019 ...|....03/13/2029 ...
70450Y-AH-6 ..... PAYPAL HOLDINGS INC 2.3 06/01/2030 ... 1.G FE . ...82.0910 |... 4,104,550 |.... .5,000,000 |.. ee5,059,908 |...oieieeiiiiiieee feeeeeneen (7,692) [ e 002222.2.300 |- 2,119 (D ....... ..115,000 |....04/23/2021 ...|....06/01/2030 ...
70450Y-AL-7 ..... PAYPAL HOLDINGS INC 4.4 06/01/2032 ... 1.G FE . ...93.9980 |... . 650,000 |oeevveinnennnnnnn848,292 [ vl B e [ el 40400 | 442D ....... ... 14,936 |....05/16/2022 ...|....06/01/2032 ...
706451-BC-4 ..... PETROLEOS MEXICANOS 8.625 12/01/2023 . e 3.C FE . 100.2830 |... 1,300,000 |-evveueeeeennn 1,269,269 [oeeieeiiiieiie e 20,852 [ e 2228625 | 11.402 | D ....... .. 112,125 |....02/10/2006 ... |....12/01/2023 ...
709599-AX-2 ..... PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 .........owfoee vun] unnnns 1. 2.BFE ...93.9020 |... 10,500,000 |.. ...10,625,479 |.eiiiininnnnnns e (28,682) [ i [ 4.200 | 3.875 (A0 ...... .. 441,000 |....04/27/2017 ...|....04/01/2027 ...
714295-AA-0 ..... PERRIGO FINANCE UNLIMITD 4.9 12/15/2044 ... D...... 1 3.B FE 634,195 |...67.1940 |... 470,358 |.... ... 700,000 |.. 470,358 |........ (164,363) |-vvveeeeeenna 795 [ e [o0en2.4.900 ... 5.750 [ ....... ... 34,300 |....05/31/2022 ...|....12/15/2044 ...
71643V-AB-1 ..... PETROLEOS MEXICANOS 6.7 02/16/2032 D...... 1 4.A FE 1,664,276 |...78.4430 |... .. 1,301,369 |.... .1,659,000 |.. ....1,301,369 |........ (361,908) [vvvvvvveeenn (914) [ooeeeeeiiiiiiiiins | [0l 6700 ... 6.651 |FA ...... 74,102 |....12/23/2021 ...|....02/16/2032 ...
T167TK-AA-6 ..... PETSMART INC/PETSMART FI 4.75 02/15/2028 . ...90.6180 |. ..860,871 | ..950,000 ... 860,871 |.. (106,350) |. . 45,125 |....06/07/2021 .. 02/15/2028
717081-FB-4 ..... PFIZER INC 1.75 08/18/2031 ..... ...80.2880 |. 1,204,320 .1,500,000 . 1,467,578 |.. ] . 26,250 |....12/09/2021 .. 08/18/2031
71953L-AA-9 ..... WILLIAMS SCOTSMAN INTL 6.125 06/15/2025 ...99.6930 |. ..523,388 ..525,000 .523,388 |.. . (13,342) |. . 32,156 |....06/08/2021 .. 06/15/2025
72014T-AC-3 ..... PIEDMONT HEALTHCARE INC 2.044 01/01/2032 ..........oofeen ... ...76.8650 |. 3,074,600 |. .4,000,000 .3,999,978 |.. . 64,954 |....09/09/2021 .. 01/01/2032 ...
723787-AR-8 ..... PIONEER NATURAL RESOURCE 2.15 01/15/2031 ........eeeefenn oon ...79.19%60 |[. ..1,187,940 |. .1,500,000 . 1,486,391 |.. . 32,250 |....07/29/2021 .. 01/15/2031 ...
723787-AU-1 ... PIONEER NATURAL RESOURCE 0.55 05/15/2023 .. ...98.3430 |... 1,475,145 |.... .... 1,499,966 |..... O . ...8,250 |....06/10/2021 ...|....05/15/2023 ...
737446-AR-5 ..... POST HOLDINGS INC 4.5 09/15/2031 ...84.4660 |... ....591,262 |........ (103,849) |-evvueeeeennn 381 [ | [0 40500 ... 4.582 [MS ...... . 31,500 |....06/07/2021 ...|....09/15/2031 ...
740212-AN-7 ..... PRECISION DRILLING CORP 6.875 01/15/2029 .. ...93.7050 |... ....482,581 |......... . 38,357 |....06/04/2021 ...|....01/15/2029 ...
74168L-AA-4 ... PRIMO WATER HOLDINGS IN 4.375 04/30/2029 .. ...86.3640 |... . 39,594 |....02/28/2022 ...|....04/30/2029 ...
74264*-AB-2 ..... PRISA LHC LLC 4.27 04/15/2026 Private ...96.9954 |... . .. . 85,400 |....04/15/2014 ...|....04/15/2026 ...
74264*-AC-0 ..... PRISA LHC LLC 3.75 04/01/2026 Private ...96.0920 |... 1,249,196 |.... .1,300,000 |.. .... 1,299,987 . 48,750 |....06/01/2016 ...|....04/01/2026 ...
74264*-AD-8 ..... PRISA LHC LLC 3.85 04/01/2028 Private .. ...94.0180 |. .. 2,256,431 |. .2,400,000 .2,399,984 |.. . 92,400 |....06/01/2016 .. 04/01/2028 ...
742718-DF-3 ..... PROCTER & GAMBLE CO/THE 5.55 03/05/2037 . 108.0030 |. . 650,000 673,357 |.. e |--..10/13/2022 .. 03/05/2037
742730-AC-7 ..... PRIT CORE REALTY 4.0 02/14/2025 Private ...96.8893 |. .1,500,000 . 1,499,932 |.. .60,000 |....02/14/2013 .. 02/14/2025
T42754-AA-T ..... PRISA Il 3.47 11/17/2028 Private ... ...87.3283 |. .2,599,970 |.. . 90,220 |....09/28/2020 .. 11/17/2028
74340X-BS-9 . PROLOGIS LP 1.625 03/15/2031 ..... ...77.3020 |. .5,045,300 |.. . . 82,388 |....02/04/2021 .. 03/15/2031 ...
743520-AA-5 ..... AMAZON MARKHAM IL 2.98 10/10/2041 Private ... ...82.1773 |... e 3,659,120 [oueieiieiiieeee e () [ e [002222.980 | 2.998 [MON ..... ..109,150 |....11/13/2020 ...|....10/10/2041 ...
744560-CJ-3 ..... PUBLIC SERVICE ELECTRIC 3.1 03/15/2032 .... ...87.2840 |... 871,363 [.ovveviiiiiieiee fovveennnnnn2,583 [ s 00022230100 | 4.906 MS ...... ....10/03/2022 ...|....03/15/2032 ...
744600-AD-9 ..... PUBLIC STORAGE 1.85 05/01/2028 ...85.7680 |... ....6,99,087 o e 849 s e eenn 10850 | 1.861 |WN ...... ....04/14/2021 ...|....05/01/2028 ...
T47262-AY-9 ..... QVC INC 4.75 02/15/2027 ....evvvvvvinnneieiiiiiineeeeens fean e .. 70.7180 |... ....583,424 |........ (251,270) |.oeeeeeeen (6,754) [evvvvnviiiiiiiiins foeeeeeeeiieiieenes [ 8750 | 3.873 [FA ...... ....02/28/2022 ...|....02/15/2027 ...
750731-AA-9 ..... AUTUMN WIND HQ LLC 3.744 02/10/2049 Private ........|o.. ... AL ...79.4647 |... 977,906 e ....02/20/2020 ...|....02/10/2049 ...
751277-AR-5 ..... NESTLE PURINA PETCARE C 8.125 02/01/2023 . 1.EFE. .100.1780 |... .... 4,996,560 . ....09/01/1994 ...|....02/01/2023 ...
75281A-BK-4 ..... RANGE RESOURCES CORP 4.75 02/15/2030 ...88.4700 |... 645,831 |.... 645,831 ... 18,686 |....01/13/2022 ...|....02/15/2030 ...
759730-AA-5 ... RENAISSANCERE FINANCE 3.45 07/01/2027 .. ...93.1560 |... 5,016,451 |.... s .... 5,364,042 .. 185,783 |....06/28/2017 ...|....07/01/2027 ...
761152-A@-6 ..... RESMED INC. 3.45 07/10/2029 Private ...92.5470 |. ..2,036,035 |. 2,200,000 2,199,998 |.. . 75,900 |....07/10/2019 .. 07/10/2029 ...
76119L-AB-7 ..... RESIDEQ FUNDING INC 4 09/01/2029 ... .. 80.6800 |......ooeinnns 492,148 |.... . 610,000 |. ....492,148 . 21,758 |....02/28/2022 ...|....09/01/2029 ...
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TT28K-AA-3 ..... ROCKCLIFF ENERGY |1 LLC 5.5 10/15/2029 ......cvvvvvs foun ven ] vunnnns T LAAFE L 672,975 |...91.0800 |.................610,236 |.......00vvvnnns 670,000 |.oeevvunnninnnnns 610,236 |......... (62,056) |.evvvvvrnnnnn (885) [ooveiiiiiiiiiiiins e 000005500 ..ot 5.399 A0 .ooes e 7,779 ....09/28/2021 ...|....10/15/2029 ...
775109-CC-3 ..... ROGERS COMMUNICATIONS IN 3.8 03/15/2032 ... A..... 1 vee |- 2.AFE )., .. 984,470 |...85.9320 |... .1,000,000 |.. 985,340 |eeeiiiiiieies foeeee 870 | e 22223800 ... 4.030 [MS ...... ... (29,211) ... ....08/17/2022 ...|....03/15/2032 ...
T7578J-AC-2 ..... ROLLS-ROYCE PLC 5.75 10/15/2027 D...... 1 |- 3.CFE ..|... .. 757,064 |...95.1370 |... ..695,000 |.. ....661,202 |......... (81,451) 0 (9,369) [ouvviiiiiiiiiiiis e 0005750 |l 4.080 |AD cevens ernnniiiiinnnnns 8,326 |... ....06/08/2021 ...|....10/15/2027 ...
78016F-20-0 ..... ROYAL BANK OF CANADA 3.875 05/04/2032 .. A..... |- 1L.EFE ... .. 976,400 |...90.9860 |... .1,000,000 |.. 977156 | e 156 [ e [ 8875 [ 4214 [MN oo e 6,135 |... ....07/28/2022 ...|....05/04/2032 ...
78454L-AN-0 ..... S ENERGY CO 6.5 07/15/2028 .......eevvvvvvinnnnnninnnns foee ven | s 1. |- 3.CFE ..|... .. 652,850 |...95.5760 |... ..655,000 |.. ...626,023 |......... (26,800) |vvvvvvvvveennn (7) fooeeiiiiiiiiiiiies v 000006500 ... 6.531(JJ ....... ... 19,632 |... ....07/19/2021 ...|....07/15/2028 ...
78466C-AC-0 ..... SS&C TECHNOLOGIES INC 5.5 09/30/2027 . e [ 4B FE L .. 818,911 |...94.1400 |... 738,999 |.... ... 785,000 |.. 738,999 |......... (69,605) |......... (10,057) [-oeeevrueeeeeeenn Joveeneeeeeeennnes [-on...5.500 |o..... 4.099 [MS ...... ... 10,914 |... ...02/28/2022 ...|....09/30/2027 ...
784710-AB-1 ..... SSM HEALTH CARE 3.688 06/01/2023 A1 [ LEFE L 1,017,520 |...99.4200 |... 994,200 |.... .1,000,000 |.. 01,002,852 [onniiiiiiiiinnees oeveennnn (14,668) [oeeneeciiiienees Joeviiiniieniiiinn 10022.3.688 | 2.269 (D cooeees v 3,073 |... ....02/25/2022 ...|....06/01/2023 ...
78516F-AA-T ... SABAL TRAIL TRANS 4.246 05/01/2028 N L .. 2.AFE ..|... ...92.5600 |....coenunnnns 2,314,000 |.... .2,500,000 |.. e 2,504,126 e e (761 [ e e 4246 ) 4.210 e 17,692 ... ....05/02/2018 ...|....05/01/2028 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION 4.2 03/15/2028 1 .2.BFE .. ...93.9760 |. .. 1,644,580 |. .1,750,000 1,936,192 |.. .1.829 . 21,642 ....07/30/2021 .. 03/15/2028
808513-BR-5 ..... CHARLES SCHIAB CORP 1.15 05/13/2026 .. 1 1FFE .. ...88.7640 |. .. 4,438,200 |. .5,000,000 4,992,072 |.. - .1.198 .. 1,667 ....05/11/2021 .. 05/13/2026
81105D-AA-3 ..... SCRIPPS ESCROW |1 INC 3.875 01/15/2029 . 1 .3.BFE .. ...81.3590 |. ..833,930 |. .1,025,000 .833,930 |.. (163,368) |. ......4.419 . 18,315 ....03/22/2022 .. 01/15/2029 ...
817250-AK-9 ..... SENSATA TECHNOLOGIES BV 4 04/15/2029 .... 1 e [ 3.CFE L) .. 86.7010 |... 780,309 |.... ... 900,000 |.. ....780,309 |........ (118,144) [ (B21) | e 1222240000 ... 3.978 [AD ceeven oeeeenieeeeene 7,500 |... ...02/28/2022 ...|....04/15/2029 ...
817565-BT-0 ..... SERVICE CORP INTL 7.5 04/01/2027 ... A1 [ 3B FE L . 101.8830 |....cevvnnnnns 1,222,5% |.... ... 1,222,5% |........ (144,390) |......... (31,907) [cevvvvvrrvrrninnnn Joeeeeeeeeieeieeees [e0nnnn7.500 |oenns 3.925 | A0 ...... veer 22,500 ... ....06/26/2022 ...|....04/01/2027 ...
817826-AC-4 ..... 7-ELEVEN INC 0.95 02/10/2026 N A |--2.BFE ... ...87.4930 |....coonennnns 2,624,790 |.... e 2,995,495 [ e 1892 [ e 002202950 | 0.999 [FA ...... ... 11,163 |... ....01/27/2021 ...|....02/10/2026 ...
82088K-AK-4 ..... SHEA HOMES LP/FNDG CP 4.75 02/15/2028 ......ovvvvvvvnsfonn ven ] unnnns 1. |- 3.CFE ..|... ...87.3840 |... ....567,9% |......... (85,271) |vvvvvreeeenn (987) [ooiiiiiiiiiiins e [ 4750 |l 4.574 [FA ...... ... 11,664 |... ...06/15/2021 ...|....02/15/2028 ...
82481L-AC-3 ..... SHIRE ACQ INV IRELAND D 2.875 09/23/2023 .. D...... 1 |--2.BFE ... ...98.2350 |... 1 00280,728 e foeeeee e (4,838) | e [ 2,875 0.976 |[MS wevees |oemeeeeeeeennans 2,019 |... ....12/28/2021 ...|....09/23/2023 ...
82481L-AD-1 ..... SHIRE ACQ INV IRELAND DA 3.2 09/23/2026 ... D...... 1 |- 2.BFE ... ...93.8040 |... i 2,957,710 fenieiiiiiinenee e 10,329 [ o 0002223.200 | 3.607 |MS ...... ... 26,133 |... ....05/11/2017 ...|....09/23/2026 ...
82620K-AZ-6 ..... SIEMENS FINANCIERINGSMAT 1.2 03/11/2026 ... D...... 1. |- LEFE L. ...88.9360 |....coeuunnnns 5,780,840 |.... . . ....6,495,712 co e 1,299 s e eeen 12200 |- 1.221 (WS ...... ... 23,617 |... ...03/02/2021 ...|....03/11/2026 ...
829259-BA-7 ..... SINCLAIR TELEVISION GRO 4.125 12/01/2030 . B L .. 3.CFE ..|... ...74.6610 |... 746,610 |.... .1,000,000 |.. ... 746,610 |........ (200,875) [..vvvvevveennn (19) fooveeiiiiiiiiiiins v [ 4125 s L3RV (N ) RN 3,438 |... ....11/19/2020 ...|....12/01/2030 ...
82967N-BG-2 ..... SIRIUS XM RADIO INC 4.125 07/01/2030 . 1 .3.CFE .. ...82.6140 |. ..681,566 |. ..825,000 681,566 |.. (103,180) |. .4.969 . 17,016 ....08/02/2022 .. 07/01/2030
832248-AZ-1 ..... SMITHFIELD FOODS INC 4.25 02/01/2027 . 1 .2.CFE .. ...91.9760 |. .. 7,183,326 |. .7,810,000 .7,893,795 |.. .3.944 ....04/12/2017 .. 02/01/2027
83368R-AT-9 ..... SOCIETE GENERALE 3.875 03/28/2024 .. . .. 2.BFE .. ...97.6170 |. 1,952,340 | .2,000,000 .2,059,110 |.. .. (46,754) |. .1.465 ....12/22/2021 .. 03/28/2024
83545G-BD-3 . SONIC AUTOMOTIVE INC 4.625 11/15/2029 1 .3.CFE .. ...80.6340 |. ..645,072 |. . 800,000 .645,072 |.. ... (135) . .4.646 ....02/28/2022 .. 11/15/2029 ...
835495-AN-4 . SONOCO PRODUCTS €O 1.8 02/01/2025 ........ N .2.BFE .. ...92.9650 |. ..2,091,713 |. .2,250,000 2,249,917 |.. .525 | ......1.814 ...01/11/2022 .. 02/01/2025 ...
84132G-AA-7 ..... SE ALASKA REG HEALTH CO 2.262 07/01/2031 . A1 [ TG FE L ...80.7450 |... 2,422,350 |.... .3,000,000 |.. 2,999,981 e (19) [ e [0000022.262 . 2.262 ....00/23/2021 ...|....07/01/2031 ...
845467-AN-9 ..... SOUTHWESTERN ENERGY CO 7.75 10/01/2027 .... A1 e [ 8B FE L . 103.2500 |... ..725,000 |.. e T2898 | e (B9) e e [l 7750 7.750 ...09/11/2017 ...|....10/01/2027 ...
845467-AT-6 ..... SOUTHWESTERN ENERGY CO 4.75 02/01/2032 .... 1 [ SAFE L ...85.3830 |... ..315,000 |.. 200 268,956 |......n. (46,050) [ooeiiiiiiiiinnl 7 i e [ 40750 4.750 ....12/08/2021 ...|....02/01/2032 ...
84756N-AD-1 ..... SPECTRA ENERGY PARTNERS 4.75 03/15/2024 ... e [ 2.AFE L ...99.3620 |... .2,500,000 |.. 2,566,321 |oeeeeeeeeeenniines foeeeeenn (61,454) | e | 4750 2.253 ....02/08/2022 ...|....03/15/2024 ...
84762L-AX-3 ..... SPECTRUM BRANDS INC 3.875 03/15/2031 N |- 4.BFE ... .. 806,965 |...78.1820 |... eeeeneneeennnn.835,000 [o.oonnenennl..652,820 |..ll (157,161) [ 2,248 [ e [ 32875 [ 4.328 ....02/28/2022 ...|....03/15/2031 ...
84858*-AA-5 ..... SPIRIT AIRLINES 5.11 02/15/2023 Private .............foe ... L.3.CPL ..|.. .. 2,600,000 |. 100.2976 |... 2,607,737 |.... . 2,599,534 |.eeveniiiieeeiin e (468) [ e [ 50110 [ 5.110 ...05/10/2018 ...|....02/15/2023 ...
84858@-AA-3 ..... SPIRIT AIRLINES 2015-1 4.93 04/01/2023 Private ..3.BPL .. ...99.8252 |. .. 1,988,519 |. .1,992,000 .1,988,519 |.. . 4.927 ....05/10/2018 .. 04/01/2023 ...
848609-AA-1 ..... SPIRITS NENCO LLC 5.3 03/31/2033 Private . ...2.CPL .. ...94.2450 |. ..4,360,029 |. .4,626,271 .4,626,208 |.. .5.33 ...02/20/2014 .. 03/31/2033
85205T-AN-0 ..... SPIRIT AEROSYSTEMS INC 9.375 11/30/2029 1 .3.CFE .. . 105.1420 |. .. 1,103,991 |. .1,050,000 .1,053,455 |.. .3, .9.593 ....11/08/2022 .. 11/30/2029
85207U-AH-8 ..... SPRINT LLC 7.125 06/15/2024 ... 1 L3.AFE .. . 101.7920 |. ..1,017,920 |. .1,000,000 .1,017,920 |.. .(53,169) |. (51,566) .1.767 ....06/28/2021 .. 06/15/2024
85236F-AA-1 ... SMYRNA READY MIX CONCRET 6 11/01/2028 1 L4.AFE .. ...89.4240 |. ..679,622 |. . 760,000 .679,622 |.. .(97,337) |. (3,930) | ......5.364 ....02/28/2022 .. 11/01/2028 ...
85349%6-AC-1 ..... STANDARD INDUSTRIES INC 5 02/15/2027 .... A1 e [ 8B FE L ...92.4930 |... . 630,000 |.. ....582,706 |......... (58,396) [+vnneeeee (6,363) [ooeeeenniieeeenn Jeeeeeieeeeeeeenes [22..2.5.000 |...... 2.725 ...06/07/2021 ...|....02/15/2027 ...
8534%6-AG-2 ..... STANDARD INDUSTRIES INC 4.375 07/15/2030 .. A1 [ 3B FE L ...81.9160 |... . 660,000 |.. ....540,646 |........ (117,044) [covvveneennna 188 s e [ 4375 | 4.432 ....02/28/2022 ...|....07/15/2030 ...
85571B-AW-5 ..... STARWOOD PROPERTY TRUST 3.75 12/31/2024 ... N A .|--8.CFE ..|... ...94.6690 |... . 800,000 |.. el 757,352 |t (42,729) |oeveeeeeeeee 81 [ e 04022280750 | 3.750 ....12/01/2021 ...|....12/31/2024 ...
857006-AG-5 ..... STATE GRID OVERSEAS INV 3.5 05/04/2027 . .. 1.EFE ..|... ...95.3450 |... .1,000,000 |.. 991,029 i e 1,862 | e 1002232500 . 3.726 ....01/30/2018 ...|....05/04/2027 ...
857477-BT-9 ..... STATE STREET CORP VAR 02/07/2033 .. 1.F FE ..|... ...81.4050 |... ,000,000 .. e 887,627 |eeeeeeeeeiies feeeee 5817 e e [l 2,628 4.024 ....06/08/2022 ...|....02/07/2033 ...
857477-BU-6 ..... STATE STREET CORP VAR 05/13/2033 .. 1.F FE ..|... ...93.9800 |... ,000,176 [oeeieiiiiiiies Jovviviieed 176 [ [ e 40421 | 4.470 ....06/10/2022 ...|....05/13/2033 ...
86562\-BM-1 ..... SUMITOMO MITSUI FINL GR 2.696 07/16/2024 . D .. 1.G FE ..|... ...95.9180 |... . . 002,082,488 |oeeeeeiiiiieeee e (19,432) [ e 00022 2.696 | 1.626 ...01/25/2022 ...|....07/16/2024 ...
86562\-BP-4 ..... SUMITOMO MITSUI FINL GRP 3.04 07/16/2029 .... [D...... .. 1.G FE ..|... ...86.5760 |... .2,000,000 |.. 02,084,446 |...oiiiiinnnnnnns e (11,834) [ i [200.3.040 oo 2.340 ....12/22/2021 ...|....07/16/2029 ...
86765L-AN-7 ..... SUNOCO LP/F INANCE CORP 5.875 03/15/2028 .3.BFE .. ...94.8050 |. ..230,000 .218,052 |.. L (11,937) |. ......5.875 ....12/03/2018 .. 03/15/2028 ...
86765L-AT-4 ..... SUNOCO LP/F INANCE CORP 4.5 05/15/2029 ... .|..3.BFE ..|.. ...87.4670 |... .1,000,000 |. ... 874,670 (137,680) |.ovveveeee (3479 oo Jovevvvvvvieeeeeens fonn4.500 .. 4.112 ...07/07/2021 ...|....05/15/2029 ...
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86787E-BC-0 ..... TRUIST BANK 3.2 04/01/2024 ........covvnnvivvinnnnnennns oo ven | s T LA FFE e 2,079,560 |...97.6500 |.............. 1,953,000 [oeevevennnnn 2,000,000 |.eeevunninnns 2,044,383 |..eoeeeiiinninnns foreeennn (35,177) v oo e 3.200 |...... 1.344 ....01/25/2022 ...|....04/01/2024 ...
86959L-AG-8 ..... SVENSKA HANDELSBANKEN AB 0.55 06/11/2024 .... D...... veo |- 1.CFE ..|... ...93.6680 |....covnunnnns 1,878,360 |.... .2,000,000 |.. e 1,999,254 e el B1 e e e 0.550 |...... 0.576 ...06/07/2021 ...|....06/11/2024 ...
87020P-AL-1 ..... SWEDBANK AB 0.6 09/25/2023 D...... weveeeeees | LD FE L ...96.7880 |.....oeunnnnns 1,451,820 |.... .1,500,000 |.. 1,502,382 Lo e (B172) [ e e 0.600 |...... 0.387 ....06/19/2021 ...|....09/25/2023 ...
87264A-BF-1 ..... T-MOBILE USA INC 3.875 04/15/2030 .. 1 e [ 2.CFE Ll ...90.5400 |... .1,500,000 |.. e 1,686,928 [oeeeecieiiieee e (17,628) [eeeceeeeees o e 3.875 |...... 2.455 ....09/29/2021 ...|....04/15/2030 ...
87264A-BR-5 ..... T-MOBILE USA INC 2.25 02/15/2026 ... A1 [ 2.0 FE L ...90.9910 |... 1. 760,000 |evveniieennnnnn 762,649 [ 2,186 |eeennnn (1,235) o i e 2.250 |...... 2.077 ....06/08/2021 ...|....02/15/2026 ...
87264A-BU-8 ..... T-MOBILE USA INC 2.625 04/15/2026 1 e [ 2.CFE Ll ...91.4750 |... ... 790,000 |.. 797,092 [oooeeeeenn 10,474 |oeeeinniin (8,503) [oeeeeeeeeeiieee o e 2.625 |...... 2.185 ...02/28/2022 ...|....04/15/2026 ...
87265H-AF-6 ..... TRI POINTE HOMES INC 5.25 06/01/2027 . A1 [ 3.CFE L ...88.7960 |... ....1,109,950 |....... (208,081) |......... (15,884) |.ceevvrrrrrnnnnns forrriiiniiiiiiinn v 5.250 |...... 3.743 ....06/15/2021 ...|....06/01/2027 ...
872898-AA-9 ..... TSMC ARIZONA CORP 1.75 10/25/2026 A1 e [ 1D FE L ...88.7280 |... e 1,099,797 [ e B e e e 1.750 |...... 1.755 ....10/20/2021 ...|....10/25/2026 ...
87612B-BG-6 ..... TARGA RESOURCES PARTNERS 5 01/15/2028 1 .2.CFE .. ...95.5120 |. ..477,560 |. .499,991 |.. (9 .5.000 |......5.000 ....10/17/2018 .. 01/15/2028
87612E-BE-5 ..... TARGET CORP 2.5 04/15/2026 ..... . .. 1.F FE .. ...93.6070 |. ..4,680,350 |. .5,218,652 |.. ..(64,933) |. .2.500 |......1.141 ....08/24/2021 .. 04/15/2026
87612G-AA-9 ..... TARGA RESOURCES CORP 4.2 02/01/2033 1 .2.CFE .. ...86.0410 |. ..688,328 |. .799,583 |.. . 1,083 |. .4.200 |......4.266 ....03/23/2022 .. 02/01/2033 ...
87901J-AH-8 ..... TEGNA INC 5 09/15/2029 |- 3.BFE ..|... ...94.6680 |... ....899,346 |......... (56,735) e (4,218) [ e [ 5.000 |...... 4.509 ...06/31/2022 ...|....09/15/2029 ...
87927V-AM-0 ..... TELECOM ITALIA CAPITAL 6 09/30/2034 .. .. 4.AFE ..|.. ...76.5740 |... ....210,579 |......... (68,952) |..vvvvrennnnn (266) [ounnnnnniiiiies Joeeeeeee e 6.000 |...... 5.804 ....11/24/2021 ...|....09/30/2034 ...
879369-AG-1 ..... TELEFLEX INC 4.25 06/01/2028 |- 3.BFE ..|... ...91.3840 |... ....548,304 |......... (38,339) |-eevvennen 1,643 [ oo e 4.250 |...... 4.773 ....08/11/2022 ...|....06/01/2028 ...
87952V-AR-7 ..... TELESAT CANADA/TELESAT 5.625 12/06/2026 .. |- 5.AFE ... ...46.7370 |.................490,739 |.............. 1,050,000 |.................490,739 |........ (495,212) [evvvvvvnnnnnn (108) oo e s 5.625 |...... 5.610 ....06/07/2021 ...|....12/06/2026 ...
880320-AG-1 ..... TENCENT HOLDINGS LTD 3.595 01/19/2028 |- LEFE L. ...91.7740 |... . reeernenneenn 1,799,762 o e eeeeeeeeeeenn B3 e e et 3.5% |...... 3.598 ....01/11/2018 ...|....01/19/2028 ...
88033G-DA-5 ..... TENET HEALTHCARE CORP 5.125 11/01/2027 .... |- 3.CFE ..|... ...93.3130 |... . 900,000 |.. ....839,817 |......... (75,482) |vvveeeen (11,002) [ oo s 5125 |...... 3.801 ....06/26/2022 ...|....11/01/2027 ...
88033G-DP-2 ..... TENET HEALTHCARE CORP 6.125 06/15/2030 .... .|--8.CFE ..|... ...94.6070 |... . 750,000 |.. ....709,553 |......... (41,875) [cenneeeee 1,428 | o oo 6.125 |...... 6.215 ...06/01/2022 ...|....06/15/2030 ...
883203-BU-4 ..... TEXTRON INC 4.3 03/01/2024 .. 2.BFE ..|... ...98.7370 |... 03,498,957 [oiiiiiiiiiiniens il B74 e e e 4.300 |...... 4.324 .. 150,500 |....01/23/2014 ...|....03/01/2024 ...
883556-CL-4 . THERMO FISHER SCIENTIFIC 2 10/15/2031 . 1.GFE .. .. 80.6670 |. .849,216 |.. .2.000 |......4.097 . 10,000 |....05/03/2022 .. 10/15/2031 ...
88579Y-AY-7 ..... 3\l COMPANY 2.875 10/15/2027 . .. 1.EFE ..|... ...92.4220 |... ....2,110,213 (23,238) |.eeeeeeeeeeeeeeees e s 2.875 |...... 1.611 .57,500 |....03/30/2021 ...|....10/15/2027 ...
TIGER GLOBAL MANAGEMENT LLC 3.
88675@-AB-3 ..... PRIVATE .. 1.FPL ..|.. ...80.88%5 |... 3,955,139 |[.... .... 4,399,806 e (195) [ e e 3.820 |...... 3.856 . 84,040 |....04/13/2022 ...|....04/13/2029 ...
89114T-ZK-1 ... TORONTO-DOMINION BANK 1.25 12/13/2024 1EFE .. ...92.9630 |. 1,394,445 |. 1,501,424 |.. .1.250 |......1.200 . 18,750 |....12/16/2021 .. 12/13/2024 ...
89115A-2E-1 ..... TORONTO-DOMINION BANK 4.456 06/08/2032 . .1EFE .. ...94.9200 |. .. 1,328,880 |. .1,398,598 |.. 4456 |......4.525 . 31,192 |....08/25/2022 .. 06/08/2032 ...
89153V-AS-8 ..... TOTALENERGIES CAP INTL 2.434 01/10/2025 ... |- LEFE L. ...95.4690 |... 4,773,450 |.... . . 5127 [ e (78,852) [ e e 2.434 |...... 0.830 .. 121,700 |....04/23/2021 ...|....01/10/2025 ...
892331-AN-1 ... TOYOTA MOTOR CORP 1.339 03/25/2026 . | LEFE L ...80.7240 |... .5,000,000 |.. 4,999,983 [ e A7) [ e e 1.339 |...... 1.339 . 66,950 |....03/18/2021 ...|....03/25/2026 ...
89346D-AH-0 ..... TRANSALTA CORP 7.75 11/15/2029 |- SAFE ... . 101.3660 |... e 720,000 |eeeniieeeeennn 720,297 [ e 207 e e [ 7.750 |...... 7.900 ....11/14/2022 ...|....11/15/2029 ...
893647-BE-6 ..... TRANSDIGM INC 6.25 03/15/2026 ... |- 4AFE L ...98.8320 |................ 612,758 |.oeeniinnnnnt 620,000 [ooiiiiiinnnnnnnn812,758 |annnnnnn (8,621) [ (1,199) L o e 6.250 |...... 6.045 ....02/04/2019 ...|....03/15/2026 ...
893647-BK-2 ..... TRANSDIGM INC 8 12/15/2025 N A |- 4AFE ... . 101.3660 |.................552,445 |.................545,000 |.......ccoeeeennn 552,445 | 5,157 |oeeee it (27,6771) | oo e 8.000 |...... 5.804 ....06/08/2021 ...|....12/15/2025 ...
902104-AC-2 ..... COHERENT CORP 5 12/15/2029 ......ccvvvnnvvviiinnnnienens foee e | s 1 ..4.BFE ..|.. ...86.5230 |... revevneneeeennn 900,000 [oanniiinnnnn 432,615 i (67,383) [ (2) [ e e 5.000 |...... 5.000 ....12/08/2021 ...|....12/15/2029 ...
902613-AK-4 ..... UBS GROUP AG VAR 02/11/2033 ... D 2,5 |- 1.GFE ..|... ... 77.3110 |... 773,110 |.... 21,000,484 |..oieiiiiiiiees e 884 | e e 2.746 |...... 2.765 ...01/04/2022 ...|....02/11/2033 ...
902674-YF-1 ..... UBS AG LONDON 0.375 06/01/2023 ... [D...... . .. 1.DFE ..|... ...98.2750 |... 4,913,750 |.... 4,998,875 [ e 2671 e e e 0.375 |...... 0.429 ....06/24/2021 ...|....06/01/2023 ...
902674-YU-8 ..... UBS AG LONDON 1.375 01/13/2025 ... |2 .1.DFE .. ...92.7410 |. .2,097,153 |.. .1.375 |...... 1.460 ....01/04/2022 ..
90320B-AA-7 ..... UPC BROADBAND FINCO BV 4.875 07/15/2031 .1 .3.CFE .. ...83.2500 |. .749,250 |.. (144,589) |. .4.875 |......4.989 ....02/28/2022 ..
90473L-AA-0 ..... UNIFRAX ESCROW 1SS CORP 5.25 09/30/2028 1 .4BFE .. ...80.5290 |. 326,142 |.. .(78,898) |. .4 .5.250 |......5.250 ....09/15/2021 .. .
907818-FB-9 ..... UNION PACIFIC CORP 3.7 03/01/2029 A1 [ TG FE L ...94.1610 |... 002,056,315 [oniiiiiiiinnnns o (7,895) [ e e 3.700 |...... 3.225 ....08/17/2022 ...|....03/01/2029 ...
90932L-AH-0 ..... UNITED AIRLINES INC 4.625 04/15/2029 . A1 e [ 8B FE L 1,175,977 |...86.6520 |... ....987,833 |....... (174,001) e (4,5483) e e e 4.625 |...... 4.137 ...02/28/2022 ...|....04/15/2029 ...
9115H-JA-9 ..... US BANCORP 1.375 07/22/2030 A1 [ LR FE L .. 825,060 |...77.1570 |... 831,969 | o 8,909 | e e 1.375 |...... 4.011 ....08/18/2022 ...|....07/22/2030 ...
91324P-DK-5 ... UNITEDHEALTH GROUP INC 3.85 06/15/2028 ... e | LFFE L 2,896,800 |...95.6240 |... 2,818,394 [ e (85,767 [ e e 3.850 |...... 1.416 ....07/30/2021 ...|....06/15/2028 ...
914906-AV-4 ..... UNIVISION COMMUNICATIONS 4.5 05/01/2029 ... A1 [ AAFE L .. 775,000 |...83.0820 |.................643,886 [................ 775,000 |.................643,886 |........ (131,085) [.evvvvveeennnn (30) | e oo 4.500 |...... 4.500 ....06/07/2021 ...|....05/01/2029 ...
914906-AX-0 ..... UNIVISION COMMUNICATION 7.375 06/30/2030 . e | 4AFE L .. 380,625 |...95.6900 |.................358,838 |.................375,000 |.................358,838 |......... (21,480) [o+nneeeeeenn (B07) |oeeeneeeeeeeies feeeeeeeeeiieeee oo 7.375 |...... 7.241 ....08/18/2022 ...|....06/30/2030 ...
91845A-AA-3 ..... VZ SECURED FINANCING BV 5 01/15/2032 1 e [ AAFE L) .. 732,822 |...80.4070 |... ...5%,012 |........ (139,851) |oeeeeeeee s 1.8 [ | o 5.000 |...... 5.191 ....01/06/2022 ...|....01/15/2032 ...
92328M-AB-9 ..... VENTURE GLOBAL CALCASIE 4.125 08/15/2031 .... A1 e [ 8B FE L ..635,000 |...85.2510 |... 541,344 |......... (93,650) [-vneeeeeemnnns (B) Joevemeniieeenins o foeees 4125 |...... 4.125 ...07/29/2021 ...|....08/15/2031 ...
92343V-FR-0 ..... VERIZON COMMUNICATIONS 1.75 01/20/2031 1. L 2.AFE L 1,664,880 |...77.3570 |... L 1,675,470 o o 8597 i s e 1.750 |...... 2.33% ...09/30/2021 ... |....01/20/2031 ...
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92343V-6G-3 ... VERIZON COMMUNICATIONS 1.45 03/20/2026 .......eovvvveafons von] vunnnns T L 2AFE L 5,029,350 |...89.7960 [.............. 4,489,800 |....eerennnn 5,000,000 |.eeevunnnnns 5,019,247 |..ooooiiiiiiiiiins i (6,033) [cevvvveerrrnrnnnne foeeiiiiiiiiins s 1.450 |...... 1.324 (WS ...... ...04/2172021 ...|....03/20/2026 ...
92552V-AL-4 ... VIASAT INC 5.625 04/15/2027 A1 e [ 8B FE L ...90.6840 |... . 800,000 |.. ....7125,472 22,899 [ e [t 5.625 |...... 8.222 (A0 ...... ....10/20/2022 ...|....04/15/2027 ...
92564R-AA-3 ... VICI PROPERTIES / NOTE 4.25 12/01/2026 .... A1 [ 2.0 FE L ...93.3220 |... . 600,000 |.. 897,393 | el 393 e e e 4.250 |...... 4.415(D ....... ....03/22/2022 ...|....12/01/2026 ...
92564R-AH-8 ... VICI PROPERTIES / NOTE 4.5 09/01/2026 1 e [ 2.CFE Ll . ...94.3410 |... .1,000,000 |.. e 1,043,980 [oeenieeiiiiieee e (12,020) [ o e 4.500 |...... 3.134 [MS ...... ....06/07/2021 ...|....09/01/2026 ...
927804-GE-8 ..... VIRGINIA ELEC & POWER CO 2.3 11/15/2031 ... N | LR FE L ...2,494,475 |...80.3560 |... ..2,008,900 |.... .2,500,000 |.. ....2,495,018 v e 491 e [ e 2.300 |...... 2.325 |WN ...... ....11/15/2021 ...|....11/15/2031 ...
92840V-AA-0 ..... VISTRA CORP 5.5 09/01/2026 .......cevvvumeeeeemmnneeee [ ven | s 1T os L.3BFE | 1,093,940 |...96.4600 |.............. 1,082,122 |oeeveiees 1,070,000 |....oeeeennnnn 1,082,122 |......... (44,718) [......... (10,602) [-eeeeeemnneeeeee Joeemenieeeeeeees foeeens 5.500 |...... 4.120 [MS ...... ...06/08/2021 ...|....09/01/2026 ...
VIVINT SOLAR A2 PROJ CO 4.7 12/28/2040 SL
92854*-AA-2 ..... (Private) weeeeeeeeeeeeemenieeeeeeeeeeeeeeenneeeeeeeenns [ ven e | s ..2.BPL .. ...85.2376 |..ccevnnnnnns 15,363,580 [..oeeeennnnn 18,024,410 |..ccevnnnnnns 18,015,103 |oevveeeeeeinies foeeeeeenee (9,097) |veeeeeeemmnees foeeeeemiieeiees e 4.700 |...... 4.725[JAD ... |oeeeennnn.... 145,898 | 864,895 |....11/20/2020 ... |....12/28/2040 ...
92858R-AB-6 ..... VMED 02 UK FINAN 4.75 07/15/2031 L1 |- 3.CFE ..|... ...81.2480 |... 771,856 |.... ..950,000 |.. 771,856 |........ (186,624) () e e e 4.750 |...... 4.584 . 46,128 |....07/19/2021 ...|....07/15/2031 ...
931142-ED-1 . WALMART INC 3.55 06/26/2025 ....... N .1.CFE .. ...97.7750 |. ..2,369,088 |. . 2,423,000 .2,584,087 |.. .3.550 |[......0.656 . 86,017 |....07/20/2021 .. 06/26/2025
941053-AJ-9 . WASTE CONNECTIONS INC 3.5 05/01/2029 . 1 L2.AFE .. ...91.3620 |. ..730,8% |. . 800,000 801,616 |.. .3.500 |[......3.492 ...04/01/2022 .. 05/01/2029
94106L-BP-3 ..... WASTE MANAGEMENT INC 1.5 03/15/2031 .. 1 L2.AFE ...78.0400 |. ..390,200 |. . 500,000 424,262 |.. .1.500 |......3.684 ....08/01/2022 .. 03/15/2031
941848-E#-6 ..... WATERS CORP 3.31 09/12/2026 Private .. ...94.4273 |. ..1,038,700 |. .1,100,000 1,099,993 |.. .3.310 |......3.310 ....09/12/2019 .. 09/12/2026 ...
941848-F*-9 ..... [WATERS CORP 3.53 09/12/2029 Private 1,500,000 |...89.0044 |. 1,335,065 |. .1,500,000 01,499,994 |.. .3.530 |......3.530 ...09/12/2019 .. 09/12/2029 ...
949746-SH-5 ... WELLS FARGO & COMPANY 3 10/23/2026 ... 4,320,840 [...92.2970 |........eenn.. 3,691,880 |.... 4,226,398 o e (57,396) [ e e 3.000 |...... 1.467 ....05/04/2021 ...|....10/23/2026 ...
94974B-GA-2 ..... WELLS FARGO & COMPANY 3.3 09/09/2024 . 2,101,980 |...97.0490 |... e 2,064,531 [oieiieiiieeee e (37,449) | e e 3.300 |...... 1.359 ....01/08/2022 ...|....09/09/2024 ...
95000U-2L-6 ..... WELLS FARGO & COMPANY VAR 04/04/2031 . ...93.6260 |... . 897,321 Lo [ 206 | e e 4.478 |...... 4.612 ....08/10/2022 ...|....04/04/2031 ...
95000U-2T-9 ..... WELLS FARGO & COMPANY VAR 05/19/2025 .... ...93.5680 |... .5,000,000 |.. eeeeeeeeeenn (50) oo e [ 0.805 |...... 0.804 ....05/12/2021 ...|....05/19/2025 ...
95081Q-AP-9 ..... WESCO DISTRIBUTION INC 7.25 06/15/2028 . . 101.3850 |... ..930,000 f[......eeeee..... 942,881 | (37,245) |......... (36,428) |oevevvveiiiiienens o s 7.250 |...... 3.185 ....06/22/2021 ...|....06/15/2028 ...
958667-AC-1 ..... WESTERN MIDSTREAM OPERAT 4.3 02/01/2030 ... ...87.5920 |... 700,736 |.... . 800,000 |.. ....697,393 |........ (101,145) [...ooeeens (4,883) |oeeeeeeeeeens [ oo 4.550 |...... 5.137 ...10/20/2022 ...|....02/01/2030 ...
96950G-AE-2 ..... WILLIAMS SCOTSMAN INTL 4.625 08/15/2028 ...90.9550 |. ..409,298 |. 450,000 .409,298 |.. .(48,327) |. .4.625 |......3.937 ....06/08/2021 .. 08/15/2028 ...
98388\1-AD-9 ..... XCEL ENERGY INC 4.6 06/01/2032 ... ...95.5950 |. ..669,165 |. 700,000 .699,925 |.. .4.600 |......4.657 ....06/03/2022 .. 06/01/2032
984790-AA-2 ..... YANKEE STADIUM 4.2 06/01/2030 Private ...88.30% |. ..2,737,597 |. 3,100,000 .3,099,954 |.. .4.200 |......4.200 ....06/09/2020 .. 06/01/2030
988498-AR-2 . YUM! BRANDS INC 5.375 04/01/2032 ... ...92.5540 |. .. 740,432 |. 800,000 740,432 |.. .(60,138) |. .5.375 |......5.447 ....08/24/2022 .. 04/01/2032
EJ7066-33-9 ..... BARRY CALLEBAUT SVCS NV 5.5 06/15/2023 . ...99.4740 |. ..994,740 |. .1,000,000 .1,001,103 |.. .5.500 |[......5.258 ....01/16/2014 .. 06/15/2023 ...
G6515#-AK-0 ..... JOHN 100D GROUP 4.78 07/02/2029 Private ... ...91.7300 |... 843,113 |.... ..919,125 |.. 19,111 [ e () [ o e 4.780 |...... 4.780 ...07/02/2019 ...|....07/02/2029 ...
G6515#-AL-8 ..... JOHN 100D GROUP 4.88 07/02/2031 Private ... ...89.6071 |... 864,782 |.... ..965,082 |.. 965,070 [oveevevrnnnnnnne fovvvnnnneees (1) e o e 4.880 |...... 4.880 ....07/02/2019 ...|....07/02/2031 ...
K78024-AT-6 ..... ROYAL GREENLAND 3.94 11/17/2025 PRIVATE ... ...95.4063 |... .. 7,155,475 |.... .7,500,000 |.. e 1,431,835 [ e 12,835 [ e e 3.940 |...... 4.325 ....06/01/2022 ...|....11/17/2025 ...
P4001#-AA-8 ..... EOLICA MESA LA PAZ 5.98 12/20/2044 Private .. ...88.0597 |......ennnns 6,062,666 |.... ....6,884,721 |.. 8,884,679 [ v () e e e 5.980 |...... 6.024 ....06/31/2019 ...|....12/20/2044 ...
03535#-AD-8 ..... ENVESTRA VICTORIA 6.52 07/01/2027 Private ... . . . 103.0856 |... ....10,308,560 |.... .. 10,000,000 |.. e 9,999,712 [ e (288) [ e e 6.520 |...... 6.520 . ....07/01/2010 ...|....07/01/2027 ...
03629#-AP-8 ..... ETSA UTILITIES FIN 3.56 08/01/2029 Private D...... 1.6 .. .. 1,400,000 |...88.4215 |..........eeee 1,237,901 |.... .... 1,399,980 FRN [0} R R R 3.560 |...... 3.560 . 49,840 |....08/01/2019 ...|....08/01/2029 ...
03629#-A0-6 ..... ETSA UTILITIES FIN 3.63 08/01/2030 Private Dt 1.6 .. .. 1,400,000 |...86.8014 |.............. 1,215,220 |.... .... 1,399,982 e (18) [ e s 3.630 |...... 3.630 . 50,820 |....08/01/2019 ...|....08/01/2030 ...
03917#-AA-2 ..... FLINDERS PORT HLDS 4.17 09/18/2024 Private .. .. 1,018,220 |...97.0006 |... 970,006 |.... .... 1,006,974 e (3,397) [ e e 4.170 |...... 3.803 .41,700 |....02/13/2019 ...|....09/18/2024 ...
03917#-AB-0 ... FLINDERS PORT HLDS 4.27 09/18/2026 Private 3,065,700 |...95.6702 |. ..2,870,106 |. .3,034,610 |.. (8,614) . .4.270 |......3.932 . 64,050 |....02/26/2019 .. 09/18/2026 ...
03971@-AL-3 ..... GPT GROUP 3.94 07/25/2035 Private .....ccccoovviiennnns . . AF L .. 5,300,000 |...85.2167 |.......oe..ees 4,516,485 |.... .5,300,000 |. ....5,299,956 |..... e ) [ e 3.940 |...... 3.940 .. 208,820 |....07/25/2019 ...|....07/25/2034 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 1,194,552,430 | XXX 1,079,085, 114 1,183, 157,423 1,170, 141,450 (19,597,582) (3,037,350) XXX XXX XXX 10,461,692 37,688,113 XXX XXX
05990T-AU-1 ..... BAFC 2015-R2 3.75 02/27/2037 WHOLE LOAN ... .. 596,560 |...95.5697 |... 570,131 |.... ..596,560 |.. ....596,524 e (28) [ e [t 3.750 |...... 3.825 [ MON ..... . 23,381 |....02/10/2015 ...|....02/27/2037 ...
76123\-AB-9 ..... RMLT 2020-2 2.508 05/25/2060 WHOLE LOAN .. 5. 1,329,972 [...93.0933 |.............. 1,238,141 |.... .1,330,000 |. ... 1,329,347 Ll DI s e 2.508 |...... 2.570 [ MON ..... . 33,356 |....06/26/2020 ... |[....05/25/2060 ...

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

Residential Mortgage-Backed Securities 1,926,532 | XXX 1,808,272 1,926,560 1,925,871 XXX XXX XXX 4,644 56,737 XXX XXX
056020-BC-6 ..... BMO 2022-C3 AS 5.326389 09/15/2054 CMBS ... 45 1.A .. .. 151,150 |...98.0705 |... 147,106 |.... . 150,000 |.. 151,349 [oeeeeeeiiiiees o 199 s oo e 5.326 |...... 5.335 ...1,354 |....09/20/2022 ...|....09/15/2054 ...
05604L-AA-0 ..... BIWAY 2015-1740 A 2.917 01/10/2035 CMBS . 4 ...88.9345 |. ..3,112,708 |. .3,500,000 .3,520,729 |.. ..(10,088) |. .2.917 |......2.645 ...08/27/2020 .. 01/13/2035
05606D-AS-7 ..... BX 2022-PSB A FLT 08/15/2039 CMBS .. 4 ...99.7886 |. ..252,084 251,155 |.. s 7158 | .6.787 |......7.256 ....08/04/2022 .. 08/15/2039 ...
05606K-AG-7 ..... BX 2019-MMP B FLT 08/15/2036 CMBS . 4. ...98.0028 |... .2,641,780 |.. .... 2,643,703 L 8758 s e o 5.618 |...... 5.641 ...07/29/2021 ...|....08/15/2036 ...
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05609V-AA-3 ..... BX 2021-VOLT A FLT 09/15/2036 CMBS .......cccvvvunnves foon ven] unnnns 4 s e LA e 350,000 |...96.7622 |........eunnnnnnn 338,668 |.......ceeeennnnn 350,000 [...oeveivvnnnnnns 350,435 |oveveeiiiiiiiiins foeniiiinn 435 | e e 5.018 |...... 4.950 [MON ..... [ooeeeennnniininns 829 | 7,836 |....09/15/2021 ... |....09/15/2036 ...
05610F-AC-1 ..... BX 2022-AHP B FLT 01/17/2039 CMBS .... LA ..648,148 |...94.9971 |... . 650,000 |.. 0 850,101 |oeeeeeeeeeiis foeeee 1,983 s e e 6.176 |...... 6.338 [MON ..... . 19,565 |....02/02/2022 ...|....01/17/2039 ...
05610J-AC-3 ..... BX 2022-MVRK B FLT 03/15/2039 CMBS ... LA ...96.5854 |... 349,673 s e 1075 L e e 6.242 |...... 6.508 | MON ..... . 10,038 |....03/10/2022 ...|....03/15/2039 ...
06540E-AK-9 ..... BANK 2021-BN38 A5 2.521 12/15/2064 CMBS ... LA ...81.4202 |... e 1,689,529 [ e (4,509) [ e e 2.521 |...... 2.207 ...12/13/2021 ... |....12/15/2064 ...
06541L-BG-0 ..... BANK 2022-BNK40 3.39358 03/15/2064 CMBS ... LA . ...87.6906 |... revevneneeeennn 150,000 [oanniiiinnn 154,002 i e (A7) [ e e 3.3% |...... 3.100 ....02/25/2022 ...|....03/15/2064 ...
06541W-BB-7 ..... BANK 2017-BNK5 B 3.896 06/15/2060 CMBS ... LA .. 138,434 ]...89.8083 |... 121,241 |.... . . 137,881 e feeeeeeeec e (709) | e s 3.8% |...... 3.499 ....04/20/2022 ...|....06/15/2060 ...
08160K-AJ-3 ..... BMARK 2019-B15 B 3.564 12/15/2072 CMBS .... LA 1,098,619 |...80.9289 |... 834,377 |.... .1,031,000 |.. e 1,090,397 [ e (7,839) [ o e 3.564 |...... 2.674 ....12/15/2021 ... |....12/15/2072 ...
08163M-AE-7 ..... BMARK 2021-B31 A5 2.669 12/15/2054 CMBS ... LA ...82.3030 |... ,000,000 .. e 2,054,385 [ooeeeeeiiieeee feeeeeeenen (5,469) |eeecees oo e 2.669 |...... 2.355 ...12/08/2021 ...|....12/15/2054 ...
08163P-BG-4 ..... BMARK 2022-B33 A5 3.4582 01/15/2032 CMBS . 1.4 .. A Y N .3.458 |.. ....02/24/2022 .. 01/15/2032
08163P-BG-4 ..... BMARK 2022-B33 A5 3.4582 03/15/2055 CMBS .. 1.A .. .. 87.7800 |. ..235,000 .3.458 |.. ....02/24/2022 .. 03/15/2055
08163R-BQ-8 ..... BMARK 2022-B35 4.445225 05/15/2055 CMBS 1.4 .. ...95.4435 |. ..725,000 4,445 |.. ....11/01/2022 .. 05/15/2055 ...
12591T-AE-6 ..... COMM 2014-LC15 A4 4.006 04/10/2047 CMBS ... LA ,183,811 [...97.9671 .2,950,000 |.. .... 3,049,740 e (91,888) [ e [ 4.006 ...07/30/2021 ...|....04/10/2047 ...
125930-BJ-8 ..... COMM 2015-CR26 4.466668 10/10/2048 CMBS ... .10 ..663,670 |...89.5751 |... . 615,000 |.. ....046,433 [ | (11,264) [cooeeiiiiinniees e foes 4.467 ....10/26/2021 ...|....10/10/2048 ...
12625K-AE-5 ..... COMM 2013-CR8 A5 3.612 06/10/2046 CMBS .... LA .. 907,048 |...99.2733 |... 872,884 s [ (25,004) |-eveeeeeeemnnees foeeeeeeiiiis e 3.612 ...07/30/2021 ...|....06/10/2046 ...
12635F-AU-8 ..... CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS . LA .. 243,498 |...97.4589 |... ....240,279 e (5,415) | e e 3.448 ....11/15/2021 ...|....08/15/2048 ...
12656K-AE-7 ... COMM 2020-CX B 2.446 11/10/2046 CMBS LA .. 594,023 |...74.6593 |... ....599,819 e 579 e e s 2.446 ...08/22/2022 ...|....11/10/2046 ...
23305M-AG-0 ..... DBCCR 2014-ARCP C 4.9345 01/10/2034 CMBS .. LA .. 120,625 |...95.6169 |... LG 121874 i e (I U R RN 4.935 ....07/29/2022 ...|....01/10/2034 ...
20478J-AG-5 ... EQUS 2021-EQAZ B FLT 10/15/2038 CMBS LA .. 547,571 ]...95.4999 |... 525,239 |.... ...549,679 L1984 [ e [ 5.418 ...10/27/2021 ...|....10/15/2038 ...
20478J-AJ-9 ..... EQUS 2021-EQAZ C FLT 10/15/2038 CMBS .... LA .. 776,568 |...95.2440 |... 742,888 |.... FAE 7T ORI R & I O RN RN 5.668 ....10/27/2021 ...|....10/15/2038 ...
36263U-AT-6 ..... [GSMS 2021-GSA3 B 2.8276 12/15/2054 CMBS 1.A .. ,124,99% |...74.1009 |. ..833,635 |. 01,124,989 |.. .2.828 |.. ...12/16/2021 .. 12/15/2054 ...
46642E-BC-9 . JPNBB 2014-C21 AS 3.9965 08/15/2047 CMBS . 1.4 .. 125,095 |...95.8574 |. ..124,615 |. 125,808 |.. .3.997 |.. ....00/28/2022 .. 08/15/2047
54910T-AL-6 ..... LNSTR 2017-5 AS 4.021 03/10/2050 CMBS .. . 1.A .. ,640,391 |...92.0444 |. .. 1,380,666 |. .1,600,068 |.. . .. ...05/06/2021 .. 03/10/2050
B1771IM-AZ-3 ..... MSC 2019-H7 AS 3.524 07/15/2052 CMBS ........cevvvvvns feun nn 1.4 .. ...85.4088 |. ..97,186 |.. .3.524 |.. ...06/06/2022 .. 07/15/2082 ...
61774L-BN-8 ..... MSC 2022-18 AS 3.79535 04/15/2055 CMBS ........eeuercfenn on TA e TP ST KRR .3.7% |.. ....08/25/2022 .. 03/15/2032 ...
61774L-BN-8 ..... MSC 2022-18 AS 3.794763 04/15/2055 CMBS ... LA ...83.9497 |... . 150,000 |.. 149,593 s e 106 e e e 3.79% . . ....03/25/2022 ...|....04/15/2055 ...
62475I-AC-9 ..... MTN 2022-LPFL B FLT 03/15/2039 CMBS .. LA ...95.20% |... ..285,000 |.. 284,666 | feeeeeen 1,092 | e s 6.231 |...... ...8, ....03/08/2022 ...|....03/15/2039 ...
68275C-AC-2 ..... FB 2005-1 A3 5.278 08/10/2035 CMBS ... LA ...95.7005 |... ..121,287 |.. LG 118,982 s o228 L e 5.278 |...... L1 ....00/22/2022 ...|....08/10/2035 ...
78485G-AG-9 ..... SREIT 2021-FLWR B FLT 07/15/2036 CMBS LA ...95.1861 |... ..335,000 |.. 832,006 |-eeeeeeeeeniies feeeeee 5,381 s e s 5.244 |...... T, ....08/02/2022 ...|....07/15/2036 ...
92890K-BF-1 ..... WFRBS 2014-C22 B 4.371 09/15/2057 CMBS ... LA . ...92.6116 |... ..430,000 |.. BT 50 s e (10,223) L e e 4.371 |...... 1 .18, ....08/06/2021 ...|....09/15/2057 ...
94989M-AD-1 ..... WFCM 2015-NXS2 A4 3.498 07/15/2058 CMBS ... LA ,513,877 |...96.3045 |... .1,410,000 |.. 468,622 |...eiiiieiiiiene foeeeeennn (29,048) | e e 3.498 |...... 4, .49, ....07/29/2021 ...|....07/15/2058 ...
95003D-BJ-6 . WFCM 2021-C60 A4 2.342 08/15/2054 CMBS . 1.4 .. 201,281 1...79.7973 |. . 200,000 .201,139 |.. 2,342 |.. ...12/1472021 .. 08/15/2054 ...
96221T-AG-2 ..... WFRBS 2014-LC14 AS 4.351 03/15/2047 CMBS ............ 1AL .. 148,784 |...96.7925 |... ..145,000 |.. 147,062 e e (B 720) | e s 4.351 ...02/23/2022 ... |....03/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities 27,228,563 [ XXX 24,097,942 26,540,253 ,908,413 XXX XXX XXX
00217Q-AB-7 ..... ARIFL 2022-A A2 3.12 01/15/2031 ABS .. .. 1.AFE ..|... ...98.1001 |... ..206,029 |.... . 210,000 |.. 210,035 |oeeeiiiiiiis e 3 e e e 3.120 ...04/07/2022 ...|....01/15/2031 ...
00255E-AA-9 ..... AASET 2022-1A A 6 05/16/2047 ABS ... . 1.GFE .. ...92.6442 |. ..664,128 |. ..716,859 .706,225 |.. .6.000 |.. ...06/09/2022 .. 05/16/2047
00834A-AA-7 ..... AFFRM 2020-Z2 A 1.9 01/15/2025 ABS 1AFE .. ...97.5181 ..930,760 |. ..954,448 .953,679 |.. .1.900 |.. ...07/21/2022 .. 01/15/2025
00834C-AA-3 ..... AFFRM 2021-Z1 A 1.07 08/15/2025 ABS 1AFE . ...97.4752 |. ..866,647 |. 889,066 |.. .1.070 |.. ...04/26/2021 .. 08/15/2025
00834W-AA-9 ..... AFFRM 2022-A A 4.3 05/17/2027 ABS .. 1AFE .. ...95.04% |. ..617,822 |. .650,267 |.. .4.300 |.. ...04/27/2022 .. 05/17/2027 ...
01627A-AA-6 ..... ADC 2021-1A A2 1.937 08/15/2046 ABS .. |- 1.GFE L. ...85.1053 |... 297,869 |.... 808,747 e feee 2,988 | e s 1.937 ...09/20/2022 ...|....08/15/2046 ...
03665L-AE-3 ..... ANTR 2018-3A B FLT 01/20/2031 MWL .... |- 1.CFE ... . ...96.0300 |......oennnnns 2,880,900 |.... 03,006,108 [o.eniiiiiiiiiees v 8,108 [ e e 6.343 ...11/20/2018 ...|....01/20/2031 ...
03665L-AG-8 ..... ANTR 2018-3A C FLT 01/20/2031 MWL ... |- 1LFFE L .. 3,000,000 |...93.5300 |-.eeuuunnnnnnn 2,805,900 |.... e 3,008,101 [oeeeeeeiiieeee feeeeeeeen 8,901 [ e e 6.993 ...11/20/2018 ...|....01/20/2031 ...
03789X-AD-0 ..... DIN 2019-1A A2l 4.194 06/05/2049 ABS . |- 2.BFE ... 2,970,000 |...95.9207 |... . 02,969,681 [onniiiiiiiiinnens v (319) e e e 4.194 ...05/28/2019 ...|....06/05/2049 ...
03842V-AA-5 ..... AQFIT 2021-A A 1.54 07/17/2046 ABS ... 4 TG FE L .. 422,997 |...89.8027 |... 423,052 | 822,981 [ e B0 [ e e 1.540 ...09/29/2021 ...|....07/17/2046 ...
03880R-AA-7 ..... ARCLO 2021-FL4 A FLT 11/15/2036 CRE ........coovvvvens foun oen D...... 4. LAFE 695,000 |...96.0908 |........coeeneens 667,831 [...oooviinnnnnnn 695,000 .........oeeeen 896,146 |oevniiiiiiiiiins fooeinn 16 s o o 5.668 1171772021 ... 11/15/2036 ...
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04018N-AS-0 ..... ARES 2020-56A CR FLT 10/25/2034 LL .......ccvvvuvvvens foun onn D...... 4 s LAFFE e 1,560,000 |...89.9100 [........ceeue 1,402,596 |..covvnnnnnnns 1,560,000 |....ooevennnn 1,564,007 |ooovvveiiiiiiiin o 4,007 [ i 006,358 |oeails 6.464 ....10/21/2021 ...|....10/25/2034 ...
04047E-AA-4 ... ARIVO 2022-1A A 3.93 05/15/2028 ABS .. |- 1.CFE ... .. 417,432 ]...97.0581 |... ..417,483 |.. 817,642 e e 182 | e 222280930 3.962 ....04/06/2022 ...|....05/15/2028 ...
05377R-DV-3 ..... AESOP 2020-1A B 2.68 08/20/2026 ABS .. |- TEFE L ...90.5455 |... . 820,000 |.. 183,078 v foeennl90528 | e 0002680 .l 4.743 ....04/27/2022 ...|....08/20/2026 ...
054977-AB-9 ..... BHG 2022-A B 2.7 02/20/2035 ABS .... |- 1.CFE ... ...84.2343 |... .1,230,000 |.. e 1,280,858 o e e 939 [ e 002222.700 |- 2.714 ....01/25/2022 ...|....02/20/2035 ...
05601D-AC-7 ..... BREX 2022-1 A 4.63 07/15/2025 ABS .. | 1R FE L . ...96.8403 |... ... 400,000 |eevennieennnnnnn399,770 [ el 817 e [ [0 40630 | 4.781 ....03/23/2022 ...|....07/15/2025 ...
05684C-AS-4 ..... BCC 2020-3A CR FLT 10/23/2034 LL ... |- 1LFFE L 1,550,000 |...91.2400 |... .1,550,000 |.. e 1553,941 [ 394 e e e 8475 6.588 ...10/01/2021 ...|....10/23/2034 ...
08861Y-AA-4 ..... BHG 2021-A A 1.42 11/17/2033 ABS ... | TAFE L .. 541,183 ]...92.7533 |... ..541,202 |.. 541,166 [.oveevivviiiinees fovvvnnineen 19 L e el 1,420 | 1.434 ....04/23/2021 ... |....11/17/2033 ...
08862B-AA-3 ..... BHG 2021-B A 0.9 10/17/2034 ABS ... .. 1.AFE ..|... ...93.9739 |... ..359,051 |.. 859,041 e e B e e 14222202900 . 0.907 ....09/10/2021 ...|....10/17/2034 ...
08862B-AB-1 ..... BHG 2021-B B 1.67 10/17/2034 ABS .1.CFE .. ...84.2535 |. ..695,000 .694,992 |.. .1.683 ...09/10/2021 .. 10/17/2034
12663J-AC-5 . CNH 2022-B A3 3.89 08/16/2027 ABS .. 1AFE . ...97.6281 35,000 ..35,014 |.. .3.938 ....08/16/2022 .. 08/16/2027
14317H-AG-6 ..... CARMX 2022-2 D 4.75 10/16/2028 ABS .2.BFE .. ...93.9407 |. . 360,000 .360,203 |.. ......4.835 ....04/21/2022 .. 10/16/2028 ...
15032E-AS-8 ..... CEDF 2017-8A CR FLT 10/17/2034 LL .... .. 1.F FE ..|... ...90.5600 |... 1,110,000 |.. 1,892 [ e 1,892 [ e e 60179 6.293 ...08/18/2021 ...|....10/17/2034 ...
17151K-AJ-5 ... CHWML 2021-1A C FLT 10/24/2033 MML ... D...... 4 .o | 1.GFE ... ...90.2339 |... .1,575,000 |.. e 1,579,136 [ v 136 [ e 000006.925 | 7.070 ....10/01/2021 ...|....10/24/2033 ...
194241-AB-3 ..... CASL 2021-C A2 2.32 07/26/2055 ABS .......cceemmmmeeeecfons ven] s 4 .. .. 1.AFE ..|... ...85.2262 |...oovuueeeeee 478,379 561,305 [ 560,986 | [ B4 | e 0000222820 2.356 ....11/16/2021 ...|....07/26/2055 ...
194240-AD-9 ..... CASL 2021-C C 3.06 07/26/2055 ABS | 1R FE L ...83.7853 |.......ceeeennnnn 853,525 |ouiiiiiiiiinnnn 780,000 [oiiiiiiinennn 779,666 |ovveeniiiiiiinns foeviiiiiiei 47 e e 00223060 ..l 3.112 ...11/16/2021 ...|....07/26/2055 ...
22535M-AA-T ..... CAALT 2020-2A A 1.37 07/16/2029 ABS .. |- TAFE L ...98.9945 | 115,121 | 116,200 [ 115,005 | [ 1,660 | e [ 1370 5.389 ....07/22/2022 ...|....07/16/2029 ...
233046-AN-1 ... DNKN 2021-1A A21 2.045 11/20/2051 ABS .. |- 2.BFE ... ...85.0454 |.............. 1,768,094 |..............2,079,000 [...........eeu 2,078,980 |oeeeenvvvvvnnnnns fooviiiinnnnnnn (20) |ovvvnnnniniiiiis o 2,045 | 2.061 ...10716/2021 ...|....11/20/2051 ...
238021-AA-9 ..... COLO 2021-1A A2 2.06 02/27/2051 ABS |- 1.GFE L. .. 86.6170 |... 304,249 |eeeeeieeeiiiies feeen 3,804 | e [122222.060 ... 6.877 ....09/28/2022 ...|....02/27/2051 ...
26209X-AD-3 ..... HONK 2021-1A A2 2.791 10/20/2051 ABS . .. 2.CFE ..|... ...76.2520 |... .693, 692,992 |oovveiiiiiiiinns oo (8) | e 2,791 2.821 ....00/23/2021 ...|....10/20/2051 ...
262440-AN-3 ..... [DRSLF 2017-49A AR FLT 07/18/2030 LL .. 1AFE . ...98.1100 |. 1,584,854 1,586,494 |.. .5.209 ....07/30/2021 .. 07/18/2030
26252V-AU-5 . DRSLF 2020-77A BR FLT 05/20/2034 LL .. .1.CFE .. ...95.3300 |. 1,000,000 .1,001,530 |.. .6.416 ....06/14/2021 .. 05/20/2034
29001V-AQ-2 ..... ELMW6 2020-3A CR FLT 10/20/2034 LL 1FFE .. ...91.3800 |. . 1,365,000 1,368,636 |.. .6.394 ....09/23/2021 .. 10/20/2034
29003E-AA-3 ..... ELMW8 2021-1A A1 FLT 01/20/2034 LL 1AFE .. ...97.5700 |. ..450,000 .451,669 |.. .5.505 ...05/2172021 .. 01/20/2034 ...
29374F-AB-9 ..... EFF 2022-3 A2 4.38 07/20/2029 ABS .. 1AFE . ...98.1003 |. . 165,000 .165,09 |.. ... 4.434 ....08/16/2022 .. 07/20/2029 ...
36318II-AK-6 ..... GALXY 2013-15A ARR FLT 10/15/2030 LL .. 1.AFE ..|... ...98.5544 |... 985,544 |.... .1,000,000 |.. e 1,001,359 [ v 1359 [ e 00225049 | 5.099 ....06/02/2021 ...|....10/15/2030 ...
37959P-AA-5 ... SEACO 2020-1A A 2.17 10/17/2040 ABS .. .. 1.F FE ..|... ...88.7289 |....coenennnns 3,807,133 |.... e 4,293,951 [ e (1,088) [ e 2170 | 2.166 ....11/16/2020 ...|....10/17/2040 ...
37959P-AC-1 ..... SEACO 2020-2A A 2.26 11/19/2040 ABS .. .. 1.F FE ..|... ...88.5494 |... 1,436,799 |.... o 1,628,303 [onniiiiiiiineees v (1,740) [ o [0000222.260 .o 2.167 ....11/16/2020 ...|....11/19/2040 ...
37959P-AG-2 ..... SEACO 2021-2A A 1.95 08/17/2041 ABS .. .. 1.F FE ..|... L..86.4131 | 554,796 | 642,028 [ 841,968 | e 10 e e [l 10950 1.970 ....07/27/2021 ...|....08/17/2041 ...
40439H-AA-T7 ..... HINTT 2020-A A 1.39 10/09/2039 ABS ... .. 1.AFE ..|... ...92.3233 |... e 1,364,428 [ i 87 e e e 12390 | 1.406 ...09/04/2020 ... |....10/09/2039 ...
40439H-AB-5 ... HINTT 2020-A B 2.23 10/09/2039 ABS ... .. 1.F FE ..|... ...90.8984 |... 274,960 |.... ..302,492 |.. 100e802,407 e foee 0 B8 e e [000222.280 2.268 ....09/04/2020 ...|....10/09/2039 ...
40439H-AC-3 ..... [HINTT 2020-A C 3.42 10/09/2039 ABS .2.BFE .. ...91.3214 |. ..186,929 |. ..204,694 .204,651 |.. .3.486 ....09/04/2020 .. 10/09/2039 ...
42806M-AP-4 ..... HERTZ 2022-2A B 2.65 06/26/2028 ABS .. 1FFE .. ...85.6759 |. ..856,759 |. .1,000,000 .1,000,239 |.. .2.677 ....01/11/2022 .. 06/26/2028
42806M-BL-2 ..... HERTZ 2022-5A B 4.28 09/25/2028 ABS .. 1FFE .. ...91.1557 |. ..546,934 |. . 600,000 .600,029 |.. . 4.364 ...08/25/2022 .. 09/25/2028
441480-AA-T ... HWIRE 2021-1 A2 2.311 11/20/2051 ABS . 1FFE .. .. 86.8667 |. ..343,124 |. ..395,000 .394,996 |.. .2.336 ....11/09/2021 .. 11/20/2051
466365-AD-5 ..... JACK 2022-1A A21 3.445 02/26/2052 ABS .2.BFE .. ...85.5150 |. ..383,257 |. ..448,175 448,452 |.. e 3,473 ....02/02/2022 .. 02/26/2052 ...
476681-AB-7 ..... JUIKE 2021-1A A2l 2.891 02/15/2052 ABS .... 4 2B FE L ...84.6150 |... 656,697 |.... . 776,100 |.. e TT6,107 e o8 s e 0002.891 | 2.922 ...12/03/2021 ...|....02/15/2052 ...
52604D-AC-6 ..... LFT 2021-2A C 3.09 04/20/2032 ABS ........ceuvvvvvevnnefone ven] unnnns 4 .. .. 2.CFE ..|... ...78.2290 |... 543,692 |.... 894,813 | e 28 e e 02223.090 Ll 3.140 ....10/15/2021 ...|....04/20/2032 ...
53048H-AA-4 ... LNCR 2021-CRE6 A FLT 11/15/2038 CRE .. .. 1.AFE ..|... ...95.5682 |... 439,614 |.... 860,682 | feeee 882 | e 2 5L618 | 5.689 ....10/27/2021 ...|....11/15/2038 ...
55283T-AA-6 ..... MF1 2021-FL6 A FLT 07/16/2036 CRE .... .. 1.AFE ..|... ...96.0755 |... 638,902 |.... 862,748 e foen30389 | e 00 50426 5.876 ....02/16/2022 ...|....07/16/2036 ...
55284A-AA-6 ..... MF1 2021-FL7 A FLT 10/16/2036 CRE .... .. 1.AFE ..|... . ...95.6111 |... . .. 596,133 | [ 1183 e e 549 5.421 ...09/10/2021 ...|....10/18/2036 ...
55284J-AA-T ..... MF1 2022-FL8 A FLT 02/19/2037 CRE .... .. 1.AFE ..|... .. 144,234 ]...95.8853 |... 143,828 |.... . 150,000 |.. 145,659 | e 1,425 s e 5176 7.0382 ....06/23/2022 ...|....02/19/2037 ...
552858-AA-3 ..... MF1 2022-FL10 A FLT 09/17/2037 CRE ... .. 1.AFE ..|... .. 169,150 |...99.3980 |... 168,977 |.... 169,357 oo foeeeee i 207 e e el 6567 | 6.924 ....07/26/2022 ...|....09/17/2037 ...
55389T-AA-9 ..... MVWOT 2021-1WA A 1.14 01/22/2041 ABS ... .. 1.AFE ..|... ...91.0136 |... 516,923 |.... 567,809 |ovveiiiiiiins o B2 | e | 10140 1.159 ....06/10/2021 ...|....01/22/2041 ...
55400E-AB-5 ..... MVWOT 2020-1A B 2.73 10/20/2037 ABS 1FFE .. ...93.2858 |. ..360,466 |. .388,195 |.. (1,007) | ... 2.524 ....11/03/2020 .. 10/20/2037 ...
558228-AG-0 ..... MDPK 2021-52A C FLT 01/22/2035 LL ......ccuvvviviinnns . 1.FFE ..|.. ...90.2000 |... 676,500 |.... . 750,000 |. L. 051,737 ... LT3 s e 62325 | 6.357 ...11/18/2021 ...|....01/22/2035 ...
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55953U-AE-4 ..... MAGNE 2021-30A C FLT 10/25/2034 LL ....cevvvvvvvnnnns feun e D...... 4 s CAFFE e 750,000 |...90.8000 |.................681,000 |....oerirnnnnn 750,000 |oeeevvunnninnnns 751,965 [oovviiiiiiiiiinns fovvvnnnnns 1,965 [ oo e 6.308 |...... 6.411 ....10/01/2021 ...|....10/25/2034 ...
57108Q-AC-7 ..... MFT 2021-3A C 1.81 12/15/2031 ABS .... N .. 1.G FE ..|... 1,379,080 |...89.1162 |... .1,390,000 |.. e 1,882,992 [ e 30486 [ e e 1.810 |...... 2.112 ...10/18/2021 ...|....12/15/2031 ...
57119H-AA-8 ..... MLR 2022-1A A1 3.372 07/20/2023 ABS .. i L .. 1.AFE ..|... .. 114,684 1...99.6150 |... L114,684 e TIATI0 [ e (18) [ e e 3.372 |...... 3.2097 ....06/24/2022 ...|....07/20/2023 ...
576339-CX-1 ..... MCCT 2022-4A B 6.24 04/21/2029 ABS ... |4 .. 1.EFE ..|... ...99.7299 |... ..220,000 |.. 220,135 oo [ 221 s e e 6.240 |...... 6.407 ....10/13/2022 ...|....04/21/2029 ...
63935B-AA-1 ..... NAVSL 2020-HA A 1.31 01/15/2069 ABS .. i L .. 1.AFE ..|... ...88.4409 |... ATT993 s e TU2BA L e 1.310 |...... 4.089 ....06/06/2022 ...|....01/15/2069 ...
63935C-AB-7 ..... NAVSL 2019-FA A2 2.6 08/15/2068 ABS .. N .. 1.AFE ..|... ...92.4164 |... .. . 0506,315 e [ 1,912 | e s 2.600 |...... 3.169 ...08/29/2022 ... |....08/15/2068 ...
63941B-AB-1 ..... NAVSL 2019-A A2A 3.42 01/15/2043 ABS . i L .. 1.AFE ..|... ...95.9147 |... . 665,761 |.. B84 TAA s e 3189 L e e 3.420 |...... 4.872 ....08/16/2022 ...|....01/15/2043 ...
63941H-AA-O ..... NAVSL 2020-DA A 1.69 05/15/2069 ABS .. N .. 1.AFE ..|... ...89.6797 |... ..582,193 |.. 554,368 |oeeneeeeeiies oo TABT | e e 1.690 |...... 4.364 ....06/23/2022 ...|....05/15/2069 ...
63942G-AA-1 ..... NAVSL 2021-FA A 1.11 02/18/2070 ABS .. 4 1AFE .. ...84.0672 |. ..394,938 347,213 .. .1.110 |......6.106 ....00/20/2022 .. 02/18/2070
63942J-AA-5 . NAVSL 2021-CA A 1.06 10/15/2069 ABS .. 4 1AFE . ...85.2437 |. ..744,109 .650,206 |.. .1.060 |......7.012 ....09/20/2022 .. 10/15/2069
63942J-AB-3 . NAVSL 2021-CA B 2.3 10/15/2069 ABS 4 .1.CFE .. ...76.0430 |. .1,000,000 .999,993 |.. .2.300 |......2.325 ...05/18/2021 .. 10/15/2069 ...
6394211-AA-8 ..... NAVSL 2022-A A 2.23 07/15/2070 ABS ... 4 | LA FE L ...86.9452 |... .. 142,119 |.. 2T s e B0 e [ s 2.230 |...... 2.237 ....02/01/2022 ...|....07/15/2070 ...
639420-AB-6 ..... NAVSL 2022-A B 3.03 07/15/2070 ABS ... 4 e [ 1.CFE L .. 77.1068 |... ... 715,000 |.. LYV S R S R R RN 3.030 |...... 3.065 ....02/01/2022 ...|....07/15/2070 ...
64035G-AB-5 ..... NSLT 2021-CA AFX 1.32 04/20/2062 ABS . 4 | LA FE L ...88.5245 |... 138,165 |veeeeieeeiiiees foeeeeeeeni,502 | e e 1.320 |...... 1.545 ...11/08/2021 ...|....04/20/2062 ...
65357L-Ad-4 ..... NIAPK 2019-1A AR FLT 07/17/2032 LL ... 4 e | LAFE L ...97.3900 |... LE21e I VI R R (1 I AR RN RN 5.079 |...... 5.798 ....09/19/2022 ...|....07/17/2032 ...
67516C-AQ-2 ..... OCTR 2020-10A BR FLT 10/15/2034 LL ... 4 .cooo. | 1.CFE ..|... ...95.4700 |... ,653,509 |.oeevvniiiieeeinn e 3,500 [ e [t 5.879 |...... 5.933 ....10/28/2021 ...|....10/15/2034 ...
69144A-AA-T ..... OXFIN 2020-1A A2 3.101 02/15/2028 ABS .. 4 LR FE L . ...98.8948 |... ..885,915 | e (8,839) | [ e 3.101 |...... 2.630 ...09/25/2020 ...|....02/15/2028 ...
69335P-DP-7 ..... PFSFC 2020-A A 1.27 06/15/2025 ABS 4 | LA FE L .. 243,486 |...97.9718 |... 244,930 |.... . . 288,596 e e 30 e e s 1.270 |...... 4.360 ....07/26/2022 ...|....06/15/2025 ...
69335P-EK-7 ..... PFSFC 2022-C A 3.89 05/15/2027 ABS 4 [ TAFE L .. 124,968 |...95.7841 |... 119,730 |[.... ..125,000 |.. 125,026 [oooeevvviiiiiiinn o 88 [ s e 3.890 |...... 3.951 ....06/19/2022 ...|....05/15/2027 ...
74166Y-AA-8 ..... PROSE 2019-1A A2 4.475 07/30/2049 ABS 4 .2.BFE .. ...91.1617 |. .. 3,382,327 |. .3,710,250 .3,918,516 |.. 4475 |......2.822 ...03/04/2020 .. 07/30/2049
78448Y-AB-7 ..... SWB 2021-A A2A1 FLT 01/15/2053 ABS 4 1AFE .. ...95.0245 |. 82,233 | ..83,080 |.. .5.048 |......6.339 ....00/30/2022 .. 01/15/2063
T84490M-AA-4 ..... S\B 2021-D A1A 1.34 03/17/2053 ABS 4 1AFE . ...89.0042 |. ..817,528 |. 880,797 |.. .1.340 |......2.637 ....06/05/2022 .. 03/17/2053
78449Y-AA-8 ..... SWB 2021-B A 1.31 07/17/2051 ABS .....ceevvvveneeeennsfenn e |4 1AFE .. ...88.2195 |. 672,840 718,460 |.. .1.310 |......3.154 ....06/06/2022 .. 07/17/2061 ...
78449Y-AB-6 ..... SWB 2021-B B 2.65 07/17/2051 ABS .....eovveeereneeeae foun e |4 .1.CFE .. ...79.2532 |. ..396,266 .499,868 |.. .2.650 |......2.686 ...05/11/2021 .. 07/17/2051 ...
784850-AA-T ... STWD 2019-FL1 A FLT 07/15/2038 CRE ... L4 | 1AFE L) ...98.9738 |... 231,378 |.... 233,907 v oo 15 e e e 5.520 |...... 5.429 ....09/29/2021 ...|....07/15/2038 ...
83390U-AF-4 ..... SOFI 2020-C AFX 1.95 02/15/2046 ABS 4 | LA FE L ...90.4984 |... 411,709 |.... 37,935 | e 3TBT e e s 1.950 |...... 3.59 ...06/06/2022 ... |....02/15/2046 ...
85236K-AD-4 ..... SIDC 2020-1A A2 1.893 08/25/2045 ABS ... 4 TG FE L ...88.8913 | ..o 44,446 |oennnnn 50,000 [iiiiien 4827 s e 821 e [ 1.893 |...... 6.304 ....10/05/2022 ...|....08/25/2045 ...
86271P-AE-5 ..... STRTA 2021-1A B FLT 10/20/2033 LL .... 4 .cooo |- 1.CFE ... ...95.8900 |.............. 1,318,488 |.............. 1,375,000 |oeeevruuneeee e 1,377,748 |eeeeciiiiees o 2,748 s e e 6.293 |...... 6.399 ....09/20/2021 ...|....10/20/2033 ...
87167N-DG-7 ..... SYMP 2020-23A CR FLT 01/15/2034 LL ... D...... 4 oo |- 1.F FE )., ...93.0200 |.......oeeeeeenn897,650 |oennniiiinnnnn 750,000 [ovciviinnnnnnns 751,101 foennniiiiiinnns oo 1,101 s [ 6.079 |...... 6.186 LG1171772021 L. ....01/15/2034 ..
87407R-AA-4 ..... TAL 2020-1A A 2.05 09/20/2045 ABS .. o | LEFE L U PUPP SUTRRRURPI IEUPPUPRRRRUUURPR FUSRUPPPPTRRRU AUUUUPPRRRTRRRPPP PR 2.050 ....09/09/2020 ...|....09/20/2045 ...
87407R-AA-4 ..... TAL 2020-1A A 2.05 09/20/2045 ABS 4 1FFE .. .. 4,179,230 |. . 4,773,438 .4,771,661 . 416 .2.050 |.. ....09/09/2020 .. 09/20/2045 ...
88315L-AG-3 ..... TMCL 2020-2A A 2.1 09/20/2045 ABS .. .. |4 1FFE .. .. 3,404,590 |. .3,917,775 .3,916,653 |.. o 218 .2.100 |.. ....09/08/2020 .. 09/20/2045
88607A-AA-7 TBOLT 2019-1 A 3.671 11/15/2039 ABS .. |4 .3.BFE .. ..603,732 |. .603,732 |.. .(86,276) |. 22,630 | .3.671 |.. ....07/08/2020 .. 11/15/2039
92329V-AU-6 . VENTR 2016-25A BR FLT 04/20/2029 LL .. .. |4 1AFE . ..374,034 |. .380,773 |.. .698 .5.943 |.. ....06/21/2021 .. 04/20/2029
92333B-Al-0 . VENTR 2019-37A CR FLT 07/15/2032 LL .. .. |4 1FFE .. ..611,754 | .660,991 |.. . 991 .6.579 |.. ...07/30/2021 .. 07/15/2032 ...
92348A-AA-3 ..... VZ0T 2019-C A1A 1.94 04/22/2024 ABS ......ccevvueeeee fooe e unnnns 4 oo |- LLAFE ... .. 189,592 |...99.8126 |... 189,726 |.... ..190, . ....189,942 B85 [ e [t 1.940 ....09/20/2022 ...|....04/22/2024 ...
98875J-AS-3 ..... ZAIS 2020-16A AR FLT 10/20/2034 LL ......covvvvnnneeifonn oon D...... 4. LLAFE L 1,350,000 |...97.2300 J.....oeeeennnn 1,312,605 ... 1,350,000 [..oevvvnnnnnns 1,352,652 |oooiiiiiiiiinnins fooviiinnnnn 2,652 |ooiiiiiiiiiiinns o e 5.663 ...10/14/2021 ...|....10/20/2034 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 84,518,723 | XXX 76,974,616 84,890,258 84,496,727 (86,276) 95,754 XXX XXX XXX 408, 164 2,134,880 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,308,226,248 | XXX 1,181,965,944 1,296,514,494 1,283,472,461 (19,683,858) (3,134,109) XXX XXX XXX 10,948,731 40,682, 111 XXX XXX
46626H-J0-4 ..... JPMORGAN CHASE & CO VAR PERP ... ‘ s . e . 12,500,000 |...99.1630 |... . 12,395,375 |.... 12,500,000 |.. ... 12,498,455 oo (1,545) | ... 351,563 |... 843,750 |....01/14/2014 ...|....01/01/9999 ...
514666-AK-2 ..... LAND O'LAKES INC 8 PERP ...... . 2 ..3.BFE ..|... 431,000 |...93.9360 |... 375,744 |.... ... 400,000 |.. 375,744 |......... (44,331) |+eeveenee (7,152) [ foeeeeeniieneeeeenn [-2222.8.000 |......5.902 |MJSD ... [oeeieeieinnnnns 1,422 |... ... 32,000 |....06/09/2021 ...]....01/01/9999 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 12,931,000 | XXX 12,771,119 12,900,000 12,874,199 (44,331) (8,697) 352,985 875,750 XXX XXX
1309999999. Total - Hybrid Securities 12,931,000 | XXX 12,771,119 12,900,000 12,874,199 (44,331) (8,697) 352,985 875,750 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY 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
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX
12769L-AB-5 ..... CAESARS RESORT COLLECTIO FLT 12/23/2024 SL |- 4.AFE .. ...99.7500 |.. .. 1,853,680 .1,839,555 |. 18,717 e oo |l 7134 7.811 ....11/16/2018 ...|....12/23/2024 ...
24521T-Ad-5 ... DEL MONTE FOODS INC FLT 05/16/2029 SL ...... |- 4.CFE ..|.. ...96.7500 |.................885,650 [.......cooninnnld 915,400 ....885,650 |. . (29,447) PR TR: X O O AU AR YA N RO 5.456 ....02/15/2022 ...|....05/16/2029 ...
44055U-AC-9 ..... HORIZON THERAPEUTICS USA FLT 05/22/2026 SL Ce |- 8.AFE ... ...99.8750 |.. . ..1,937,673 1,935,251 |. . . 15,943 |oveeeeeiiiiieees o [0nn6.438 | 6.675 ...12/18/2019 ...|....05/22/2026 ...
88103N-AK-6 ..... TERRAFORM POWER OPERATING FLT 5/21/2029 SL ......... [... ... .. 3.AFE .. ...99.0000 |.......coeeeeenn 906,246 oonnnnninnnnnnl 915,400 |.... 906,246 |.......... (8,409) [cvreeenn 12,992 |ooiiiiiiiiiiiiis o |00l 7,430 e 4.507 ...05/11/2022 ...|....05/21/2029 ...
90347B-AJ-T7 ..... AXALTA COATING SYSTEMS US FLT 12/20/2029 SL ........[|... ... .. 2.CFE .. ...99.0000 |....cevvnnreeennn968,220 |oeeiiniiiennnn 978,000 |...cevnnn........968,220 |.......... (3,057) e 3,057 |eeeiiiiieeeeiins e el 7506 . 7.995 ....12/08/2022 ...|....12/20/2029 ...
BL3836-72-5 ..... INTELSAT JACKSON HLDG FLT 02/01/2029 SL ... e 2 .. |- 4.AFE L. .. 800, ...96.5000 |.. . 808,616 . . 1,882 [ i [ 70445 5.388 ....01/27/2022 ...|....02/01/2029 ...
BL3898-65-9 ..... SCIENTIFIC GAMES INTERNAT FLT 04/14/2029 SL ........foee veu]innnnes 2 teeeennns .. 3.BFE .. 641,899 [...98.6250 [.......cceuunnnns 637,857 646,750 |.... 637,834 |.......... (6,315) [oooeeeeeen 2,288 |oeeveiiiieeininns foeneeieciiniinenee |eenn 7407 | 4.089 ...04/07/2022 ...|....04/16/2029 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 8,020,315 | XXX 7,962,585 8,085,519 7,983,071 (76,254) 63,532 XXX 236,530 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 8,020,315 | XXX 7,962,585 8,055,519 7,953,071 (76,254) 63,532 XXX 236,530 XXX XXX
2419999999. Total - Issuer Obligations 2,194,934,898 | XXX 2,015,044,836 2,150,138,519 2,158,751,483 (19,858,418) (7,916,480) XXX XXX 21,428,668 76,275,413 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 299,547,354 | XXX 254,426,472 290,817,687 297,801,301 (2,567,795) XXX XXX 662,985 7,371,726 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 27,537,085 | XXX 24,396,598 26,862,116 27,217,837 (192,625) XXX XXX 75,009 806,673 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 84,638,723 | XXX 77,091,977 85,010,258 84,616,799 (86,276) 95,826 XXX XXX 409,593 2,134,880 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 8,020,315 | XXX 7,962,585 8,055,519 7,953,071 (76,254) 63,532 XXX XXX 83,939 236,530 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX
2509999999 - Total Bonds 2,614,678,375 | XXX 2,378,922, 468 2,560,884,099 2,576,340,491 (20,020,948) (10,517,542) XXX XXX 22,660,194 86,825,222 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B.. ...157,341,132 1C..$ .243,982,095 1D .$ ... 212,898,769 1E..$..........218,334,695 1F..$ .. 248,140,252 1G.$ ........... 227,533,501
2B .. ... 257,602,983 2C..$ . 190,881,386
3B..$.......31,679,744 3C..$ ...41,153,002
....25,910,039 4B..$......... 19,291,216 4C..$... ... 4,742,943
....881,048 5B ..% ... 5C.8 e 2,718,013
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
857477-60-8 .. [STATE STREET CORP EQUITY .....evvevvvvvnnnnnn [ eeeeeeenins 327,319.000 ...8,182,975 |...... 24.260 |.ooovviinnnns 7,940,759 |.... 882,730 [ [ (756,107), (756, 107).... .. 2.A FE ..|..02/25/2014 ..
902973-15-5 ... [US BANCORP EQUITY ......ccevvvniiiiiiinnnninns |onneennnns 157,976.000 ... 2,369,640 |...... 18.150 |..oeeeeennn 2,867,264 /... L 137,289 | [ (1,551,824)) e [ o (1,551,324)..... .. 2.A FE ..]..01/17/2007 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 10,552,615 XXX 10,808,023 10,552,615 47,226 620,019 (2,307,431) (2,307,431 XXX XXX
CALAMOS STRATEGIC Redeemable Preferred
128125-*3-7 ... [09/06/2024 .......covvvvvniiiiiiiiniinecinnis | eeeeeeenen [ e [ 148,000.000 |........... V[V R R, 3,700,000 |...... 25.000 [c.vvvnnnnnnne 3,700,000 |.............. 3,700,000 ... 9,867 [c.vvvrninnnnnn B 0 R A A S R RN .. 1.D FE ..|..09/06/2017 ..
CALAMOS STRATEGIC Redeemable Preferred
128125-*4-5 ... [09/06/2027 .....ooovvvvvennniiiiinnnnnnniiiinnnns | eneeeeeenns | eeveees [ 88,000.000 |........... 25.00 [ .cceeennnnns fooriiiiinnnns 2,200,000 |...... 25.000 [..ouvnennnnnns 2,200,000 f...uvvennnnees 2,200,000 f...uvvvnnnnnnnns 6,219 93,280 e e e e e fo .. 1.D FE ..]..09/06/2017 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 5,900,000 XXX 5,900,000 5,900,000 16,086 241,280 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 16,452,615 | XXX 16,708,023 16,452,615 63,312 861,299 (2,307,431) (2,307,431 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX
4509999999 - Total Preferred Stocks 16,452, 61 XXX 16,708,023 16,452, 61 63,312 861,299 (2,307,431) (2,307,431 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C.8... D.$ ., 5,900,000 1E .8 . covoireiiereenee TF 8 1G .8 e
2C..$...
3C..$...
4C ..$
5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
204600-10-1 ... |EQUITRANS MIDSTREAM CORP EQUITY .. .. 06/17/2020 .| .eevvr wenee
.. 05/17/20210 ... aennns
Publicly Traded 28,652 28,652 19,536 815 815 3,028 3,028 XXX

.. 04/07/2022 ..
.. 07/14/2022 ..

...2,602,800 [........ceeeeees 2,602,800
5.3,254.344 | 3,158,628

31338#-11-2 ... | FEDERAL HOVE LOAN BANK OF BOST Unlisted ............ [.... ....26,028.000
663628-10-0 ... |NORDIC AVIATION CAPITAL DAC EQUITY ....95,716.000
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

... 2,602,800
....3,254,344

Other 5,857,144 XXX 5,857,144 5,761,428 95,716 95,716 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 5,885,7% XXX 5,885,796 5,780,964 815 815 98,744 98,744 XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX
32000%-10-3 ... [ECONOMY FIRE & CASUALTY CO ... 327,149,984 |........ 545.250 ... 327,149,984 483,355 .. 05/01/2000 ..
59155#-10-5 ....[FARMERS GENERAL INSURANCE AGENCY, INC. ... 6,250,118 |..... 1,250.024 |.. 6,250,118 |... .(7,529,533) |... .. 12/15/1999 ..

.. 08/31/1982 .| .eeees e

59180%-10-8 ... [FARMERS CASUALTY INSURANCE CO 71,809,956 |....71,809.956 . 71,809,956 |....ccevvnnnnnnn 51,329,518

59188#-10-6 ... [FARMERS DIRECT P&C INSURANCE CO ... 49,001,373 |.... 49,001.373 49,001,373 |..cvvveninnnns 36,621,697 .. 08/31/2000 ..|....c. connns
59214#-10-4 ....[FARMERS GROUP P&C INSURANCE CO .... .273,211,730 |...273,211.730 |.. 273,211,730 |... 195,546,568 |. .. 11,758,061 |.. 11,758,061 |... .. 12/31/1991 .. .
59217#-10-1 ... [FARMERS LLOYDS INSURANCE CO. OF TEXAS ..... coo feree 0. 1,000,000 [ 1,000 |.......... L 1,000 |oveeeeiiiiiiiiis 1,000 . .. 03/30/1993 .. ciien cennns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 727,424, 161 XXX 727,424,161 564,871,931 7,000,000 5,033,521 5,033,521 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 727,424,161 XXX 727,424,161 564,871,931 7,000,000 5,033,521 5,033,521 XXX XXX

5989999999 - Total Common Stocks 733,309,957 XXX 733,309,957 570,652,895 815 7,000,815 5,132,265 5,132,265 XXX XXX
5999999999 - Total Preferred and Common Stocks 749,762,572 XXX 750,017,980 587,105,510 64,127 7,862,114 2,824,834 2,824,834 XXX XXX

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

Number
1A 1C..$ .. D $ i TE .S e, TF 8 e 168 e,
1B 2C..$
1c 3C..$
1D 4C ..$
1E 5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
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831641-FU-4 ......... SBIC 2022-10B 1 4.262 09/10/2032 ABS ... .|-...09/14/2022 ... |CREDIT SUISSE SECURITIES USA LLC .... .... 245,000 |.. .... 245,000 |..
912810-TB-4 ......... US TREASURY N/B 1.875 11/15/2051 . |--.-04/05/2022 ... | GOLDMAN SACHS & CO LLC ....692,500 |.. ....800,000 |..
912820-AB-7 ......... US TREASURY N/B 0.25 07/31/2025 ... ...09/30/2022 ... |BNP PARIBAS SECURITIES CORP .. 678,923 |.. 760,000 ..
91282C-BV-2 ......... US TREASURY N/B 0.375 04/15/2024 ... . | GOLDMAN SACHS & CO LLC ... 1,730,438 |.. .... 1,760,000 |..

91282C-CP-4 ......... | US TREASURY N/B 0.625 07/31/2026 ...
91282C-DJ-7 . ..|US TREASURY N/B 1.375 11/15/2031
91282C-DR-9 ......... | US TREASURY N/B 0.75 12/31/2023 .
91282C-DY-4 . .| US TREASURY N/B 1.875 02/15/2032

912826-DZ-1 ......... US TREASURY N/B 1.5 02/15/2025

.| JP MORGAN SECLRITIES LLC
. |NOMURA SECURITIES INTERNATIONAL INC
.| VARIOUS ..
04/05/2022 ...

GOLDMAN SACHS & €O LLC ...

. 4,575,484
..3,522,250

. 4,600,000
. 3,600,000

.|-...03/10/2022 ... [DEUTSCHE BANK SECURITIES INC . ... 494,492 |, 500,000 ..
91282C-EA-5 ......... US TREASURY N/B 1.5 02/29/2024 ... voer|....03/01/2022 ... [NOMURA SECURITIES INTERNATIONAL INC ... .... 3,011,133 |.. .... 3,000,000 |..
91282C-ED-9 ......... US TREASURY N/B 1.75 03/15/2025 . ..|....04/05/2022 ... 2,797,799 |.. .... 2,850,000 |..
91282C-EE-7 ......... US TREASURY N/B 2.375 03/31/2029 ... . |--..04/12/2022 ... | GOLDMAN SACHS & CO LLC ... 1,562,750 |.. .... 1,600,000 |..
912820-EF-4 ......... US TREASURY N/B 2.5 03/31/2027 .|...04/05/2022 ... | GOLDMAN SACHS & CO LLC ... .. 1,492,969 |.. .... 1,500,000 |..
91282C-EH-0 ......... US TREASURY N/B 2.625 04/15/2025 ... . |--..04/26/2022 ... | GOLDMAN SACHS & CO LLC ... 2,492,676 |.. .... 2,500,000 |..
912820-EM-9 ......... US TREASURY N/B 2.875 04/30/2029 ... .|...05/19/2022 ... .... 1,509,406 |.. .... 1,600,000 |..
91282C-EP-2 ......... US TREASURY N/B 2.875 05/15/2032 ... ...06/23/2022 ... ... 7,672,457 |.. .... 7,700,000 |..
91282C-EQ-0 . . |US TREASURY N/B 2.75 05/15/2025 . 05/13/2022 ... [BANK OF NEW YORK MELLON/THE 18,977,734 19,000,000
91282C-FN-6 . .. |US TREASURY N/B 4.25 09/30/2024 ... ...10/13/2022 ... [BNP PARIBAS SECURITIES CORP .......iiieiesuuusrermnnnnnaseennnnnnseennnnnnsssennnnnnseeennnnnssseennnnnnseeennnnnnsseee Jonnn .... 204,183 |.. .205,000 |.
0109999999. Subtotal - Bonds - U.S. Governments 54,377,093 55,005,000
13063B-FR-8 ......... CALIFORNIA ST 7.625 03/01/2040 .. ...09/26/2022 ... |RBC CAPITAL MARKETS LLC .... .... 1,820,000 |..
13063D-C4-8 . ..[CALIFORNIA ST 1.7 02/01/2028 .. 09/06/2022 ... | JP MORGAN SECURITIES LLC . 1,000,000
20772J-AC-6 . .| CONNECTICUT ST 5.09 10/01/2030 .. 02/02/2022 ... |VARIOUS .. . 2,900,000
57582P-UE-8 . .. | MASSACHUSETTS ST 5.456 12/01/2039 .. 09/23/2022 ... |BARCLAYS CAPITAL . 3,961,575 . 3,750,000
57582R-G3-4 ......... MASSACHUSETTS ST 2.514 07/01/2041 . . |--..02/11/2022 ... | MORGAN STANLEY .... 1,846,700 |.. .... 2,000,000 |..
57582R-YN-0 ......... MASSACHUSETTS ST 2.663 09/01/2039 . .|-...01/12/2022 ... DEUTSCHE BANK SECURITIES INC . ... 1,335,138 |.. .... 1,345,000 |..
68607L-XQ-5 ......... OREGON ST 5.892 06/01/2027 . |--.-09/20/2022 ... | GOLDMAN SACHS & CO LLC ... 1,045,430 |.. .... 1,000,000 |..
882830-AP-7 ......... TEXAS ST TRANSPRTN COMM 2.562 04/01/2042 . .|....02/18/2022 ... | BARCLAYS CAPITAL .. 1,433,697 |.. .... 1,565,000 |..
917542-QV-7 ......... UTAH ST 3.539 07/01/2025 ...07/26/2022 ... [Citigroup Global Markets Inc. .. 1,838,378 |.. .... 1,835,166 |.. .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 17,958,928 17,215, 166 165,509
442331-3-8 ......... HOUSTON TX 3.961 03/01/2047 ... e et et e e et e e e e e e e e e en e e e e eennne e e eeennnnaeeeenns [ nneeeeennnninees ..09/14/2022 ... [ GOLDMAN SACHS & €O LLC ....eeeereeeeeeeenni e e e e eeeiie e e e e eene e e e e eenn s e e e eennas e e e eennnaeeeeennnnnneeeennnnnnnes |oennnunseeeennnnnneeeennnnnneeeeens Joorisneeeeennnaneeeees 1,356,690 [.ooeeeeeneeeeeennnnn 1,500,000 |-eevvveneeeeennneeeeennnn 2,476
54438C-YM-8 ......... LOS ANGELES CA CMNTY CL 1.606 08/01/2028 . .|...07/19/2022 ... | TD SECURITIES USA LLC .... ..1,972,248 |.. .... 2,220,000 |.. .. 16,836
649660-0-3 ......... NEW YORK NY 1.15 03/01/2023 ...02/02/2022 ... [BARCLAYS CAPITAL INC 3,007,020 |.. .... 3,000,000 |.. .. 14,663
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 6,335,958 6,720,000 33,975
03255L-AA-T7 ......... ANAHEIM CA PUBLIC FING AUTH 6 09/01/2024 ....00/02/2022 ... |Corporate ACTioNS EVENE ..ee.uuuiiiiiiieii e e iiiie e e ee e e e e e e e e e e e e e e e e nnn s e e e eenna s e e e eennnneeeeenn [onaeeeeennnaeeeeeennneeeeennnn [rreeeeeeenn e e e e eee BA0 e 640
072024-NU-2 ......... BAY AREA CA TOLL AUTH T 6.918 04/01/2040 . .. |....01/1172022 ... [ JP MORGAN SECURITIES LLC ... 2,997,756 |.. .... 2,050,000 |..
13067W-RE-4 ......... CALIFORNIA ST DEPT OF WT 1.16 12/01/2027 . . |--..07/25/2022 ... | MARKETAXESS CORP .. 1,135,734 |.. .... 1,285,000 |..
130770-ML-3 ......... CALIFORNIA ST UNIV REVE 0.885 11/01/2025 .... .|-...09/20/2022 ... |CITIGROUP GLOBAL MARKETS INC 1,269,705 |.. .... 1,410,000 |..
155048-BB-6 ......... CENTRL PUGET SOUND WA RE 4.75 02/01/2028 ... . |--..02/01/2022 ... [DIRECT TO COMPANY
167725-AC-4 CHICAGO IL TRANSIT AUTH 6.899 12/01/2040 . ...12/02/2022 ... |Corporate Actions Event .... R s A
167736-SJ-7 . ..| CHICAGO IL WTR REVENUE 5.75 11/01/2030 . 11/02/2022 ... |Corporate Actions Event .... ...683 . 683
20281P-KT-8 . ..| CMWLTH FING AUTH PA 3.864 06/01/2038 ... 01/11/2022 ... |CITIGROUP GLOBAL MARKETS INC ... . 4,438,840 . 4,000,000
235241-1iN-4 . .. |DALLAS TX AREA RAPID TR 2.613 12/01/2048 . .| MERRILL LYNCH PIERCE FENNER & SMITH INC . . 1,459,240 . 2,000,000
249182-QY-5 . .. |DENVER CITY & CNTY CO A 4.125 11/15/2053 . . MERRILL LYNCH PIERCE FENNER & SMITH INC . . 945,310
271014-TU-6 . .| EAST BAY CA MUNI UTILIT 5.874 06/01/2040 . 01/11/2022 ... | JP MORGAN SECURITIES LLC ...... . 139,765
30308G-AH-3 ......... FRESB 2019-SB60 A10H VAR 01/25/2039 CMBS .... .|....08/22/2022 ... |WELLS FARGO SECURITIES LLC ... .. 133,315 |.. . ..
30308\-AH-0 ......... FRESB 2019-SB58 A10H VAR 10/25/2038 CMBS . . |--..08/22/2022 ... |WELLS FARGO SECURITIES LLC ... .... 184,230 |..
3128J-TK-6 ......... FGLMC POOL G08553 .|...03/08/2022 ... |BARCLAYS CAPITAL ..4,003,933 |..
3132DN-YX-5 ......... FNCL POOL SD1626 ... . |---.10/21/2022 ... | JP MORGAN SECURITIES LLC .. .... 2,960,686 |..
3133AP-HY-8 ......... FNCL POOL QC4747 ... .|....05/05/2022 ... NOMURA SECURITIES INTERNATIONAL INC ... ... 1,246,752 |.. .... 1,370,057 |..
3133B2-XX-2 FNCL POOL QD5194 ... ...01/20/2022 ... [ GOLDMAN SACHS & €O LLC ...eeeernneeeeeeenee e e e eeeie e e e eenne s e e e e e e e e e e ennne e e e e ennna s e eeennnnnneeeeennnnnses |rennnnnneeenennnnseeeeennnnnneeeees |oennunseeeeennninneeeens 2,842,495 |.. ... 2,760,122 |..
3133KN-EH-2 . .. |FNCL POOL RAG6436 03/31/2022 ... [MORGAN STANLEY ....... . 3,409,690 . 3,566,272
3133KP-PB-8 . ..|FNCL POOL RA7618 08/24/2022 ... |BARCLAYS CAPITAL INC ..... 2,014,218 . 1,984,146
3140J6-GR-2 . .. |FNCL POOL BM2007 07/28/2022 ... |MUFG SECURITIES AMERICAS INC . . 2,351,150 ..2,324,635
31400C-28-1 .|FNCI POOL CA5269 07/06/2022 ... |JPMorgan Investment Advisors Inc. . 2,046,046 . 2,118,368
31400M-4V-3 FNCL POOL CB2635 ... ...01/05/2022 ... [ JP MORGAN SECURITIES LLC ... 3,041,475 .. ... 2,998,316 |..
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31400P-85-7 ......... FNCL POOL CB4128 ... .|....08/11/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . 999,583 |.. 982,391 |..

31400P-XT-9 ......... FNCL POOL CB4289 ... . |--..09/08/2022 ... | BARCLAYS CAPITAL ... 1,982,019 |.. oo 1,905,426 |..

3140XC-PA-0 ......... FNCL POOL FM8516 ... ...09/22/2022 ... |JP MORGAN SECURITIES LLC ... .... 2,031,738 |.. .. 2,194,991 |..

3140XF-MX-6 ......... FNCL POOL FS0373 ... . | MORGAN STANLEY .... 2,801,016 |.. 2,859,776 |..

3140XF-VX-6 ......... FNCL POOL FS0629 ... .| MORGAN STANLEY .... ... 2,875,031 |.. 2,800,000 ..

3140XG-GR-4 . .| FNCL PoOL FS1107 . | MORGAN STANLEY . . 1,372,441 . 1,464,426

3140XH-GA-9 . ..|FNCI POOL FS1992 . | MORGAN STANLEY . . 1,481,601 . 1,509,191

3140XH-GB-7 . ..|FNCI POOL FS1993 06/09/2022 ... | MORGAN STANLEY .... . 1,328,424 . 1,351,655

3140KH-HT-7 ......... FNCL POOL FS2041 ... .|....06/09/2022 ... [ JP MORGAN SECURITIES LLC ... . 1,327,219 .. .. 1,523,624 |..

31418D-T0-5 ......... FNCL POOL MA4158 veer|-...06/02/2022 ... [MORGAN STANLEY & CO LLC .... .... 2,606,607 |.. 2,961,002 |..

341271-AD-6 ......... FLORIDA ST BRD OF ADMIN 1.258 07/01/2025 .... ..|....07/28/2022 ... 1,883,115 |.. 2,000,000 ..

38122N-B6-8 ......... GOLDEN ST TOBACCO SECUR 3.293 06/01/2042 .... .|--..01/12/2022 ... .. ..

38122N-D5-8 ......... GOLDEN ST TOBACCO SECUR 3.714 06/01/2041 ... .|-...01/31/2022 ... | CITIGROUP GLOBAL MARKETS INC ... 1,920,400 |.. 2,000,000 ..

38611T-AV-9 ......... GRAND PARKIVAY TRANSPRTN 5.184 10/01/2042 ... . |--..02/02/2022 ... | JP MORGAN SECURITIES LLC .. 1,313,440 |.. 1,000,000 |..

38611T-CC-9 ......... GRAND PARKIVAY TRANSPRTN COR 4 10/01/2049 .... .|....07/18/2022 ... |WELLS FARGO SECURITIES LLC ... 2,411,400 |.. 2,500,000 |..

442435-47-3 .. .. |HOUSTON TX UTILITY SYS 3.428 05/15/2023 .. ...03/11/2022 ... | GOLDMAN SACHS & CO LLC 1,531,785 |.. 1,500,000 |..

442435-5B-5 .. |HOUSTON TX UTILITY SYS 3.828 05/15/2028 .. . | JP MORGAN SECURITIES LLC . 2,443,700 . 2,500,000

544495-VY-7 . .. |LOS ANGELES CA DEPT WTR 6.574 07/01/2045 . . | JP MORGAN SECURITIES LLC . 1,555,622 . 1,335,000

59250N-ZH-9 .. |MET TRANSPRTN AUTH NY D 7.336 11/15/2039 . . | JP MORGAN SECURITIES LLC . 1,386,901 . 1,140,000

59259Y-CC-1 .. .. |MET TRANSPRTN AUTH NY R 5.754 11/15/2023 .... .|--..01/11/2022 ... | GOLDMAN SACHS & CO LLC ... 2,322,637 |.. 2,155,000 |..

59259Y-GF-0 . .. |MET TRANSPRTN AUTH NY R 6.814 11/15/2040 .... .|-...01/04/2022 ... |UBS FINANCIAL SERVICES INC ... ....210,347 |..

592643-DU-1 .. .. |MET WASHINGTON DC ARPTS 1.737 10/01/2025 ... .|--..01/20/2022 ... |WELLS FARGO SECURITIES LLC ... ....750,000 |..

592643-EH-9 .. .. |MET WASHINGTON DC ARPTS 3.562 10/01/2041 .... .|-...01/21/2022 ... | WELLS FARGO SECURITIES LLC ... .... 2,000,000 |..

59334D-LJ-1 .. .. |MIAMI-DADE CNTY FL WTR 2.501 10/01/2027 . |--..09/21/2022 ... | PERSHING LLC .. ..

626207-YF-5 ......... MUNI ELEC AUTH OF GEORG 6.637 04/01/2057 .... .|-...01/11/2022 ... | UBS SECURITIES LLC ... 1,632,744 |.. 1,025,000 |..

631663-RF-0 ......... NASSAU CNTY NY INTERIM 0.709 11/15/2025 . |--.-09/21/2022 ... |WELLS FARGO SECURITIES LLC .... 2,071,806 |.. 2,320,000 |..

645913-AA-2 NEW JERSEY ST ECON DEV 7.425 02/15/2029 ...01/19/2022 ... |PERSHING LLC ....638,150 |.. 513,000 |..

646136-65-5 . ..|NEW JERSEY ST TRANSPRTN 4.131 06/15/2042 . .| JP MORGAN SECURITIES LLC ... . 839,230 . 1,000,000

646139-W3-5 . ..|NEW JERSEY ST TURNPIKE 7.414 01/01/2040 .. .| RAYMOND JAMES & ASSOCIATES INC . . 439,315 .275,000

64613C-BV-9 . ..|NEW JERSEY ST TRANSPRTN TRU 4 06/15/2046 . .| TD SECURITIES USA LLC ............ . 458,143 .530,000

650028-28-5 . ..|NEW YORK ST THRUWAY AUT 4.125 03/15/2057 . .| JPMorgan Investment Advisors Inc. . 2,386,800 . 2,500,000

650035-8N-1 . .|NEW YORK ST URBAN DEV CO 3.25 03/15/2025 . 02/01/2022 ... |MORGAN STANLEY ............. . 3,136,140 . 3,000,000

700221-VZ-5 .........

PENNSYLVANIA ST TURNPIKE CO 4 12/01/2051 .... .+ [-...07/20/2022 ... | GOLDMAN SACHS & CO LLC ... 2,933,880 |.. 3,000,000 |..
709223-VZ-1 ......... PENNSYLVANIA ST TURNPIK 6.105 12/01/2039 ... +[...01/13/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . 1,406,100 |.. 1,000,000 |..
709235-T7-0 ......... PENNSYLVANIA ST UNIV 2.79 09/01/2043 +[-...01/27/2022 ... | WELLS FARGO SECURITIES LLC .. 2,933,280 |.. 3,000,000 |..
73358X-GMI-8 ......... PORT AUTH OF NEW YORK & 5.25 08/01/2047 . [-...09/16/2022 ... | CITIGROUP GLOBAL MARKETS INC ... 3,143,310 |.. 3,000,000 |..
735389-12-0 ......... PORT OF SEATTLE WA REVENUE 4 08/01/2047 . [-...08/03/2022 ... | CITIGROUP GLOBAL MARKETS INC ... 1,000,000 |..
783186-NH-8 RUTGERS NJ ST UNIV 5.665 05/01/2040 ...09/28/2022 ... [UBS FINANCIAL SERVICES INC ... 544,671 |.. 540,000 |..
79625G-FR-9 . ..| SAN ANTONIO TX ELEC & G 4.445 02/01/2047 . 03/29/2022 ... |WELLS FARGO SECURITIES LLC . 1,000,000 . 1,000,000
T9741T-AR-5 . ..| SAN DIEGO CNTY CA WTR A 6.138 05/01/2049 . 01/21/2022 ... | MARKETAXESS CORP .. . 1,241,204 .845,000
79766D-W/-9 . ..| SAN FRANCISCO CALIF CIT 3.283 05/01/2036 . 01/26/2022 ... | CITIGROUP GLOBAL MARKETS INC . 2,500,000 . 2,500,000
876385-EA-9 . ..| TARRANT CNTY TX HLTH FACS D 6 09/01/2024 . 09/02/2022 ... | Corporate Actions Event .... ... 1,605 1,605
88213A-HI-0 . ..| TEXAS ST A & M UNIV REV 3.031 05/15/2025 . 10/12/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . . 3,845,400 . 4,000,000
88285A-BK-3 ......... TEXAS WTR DEV BRD ST WTR IM 5 10/15/2057 . . [-...09/29/2022 ... | CITIGROUP GLOBAL MARKETS INC .. 2,023,540 |.. .... 2,000,000 |..
913366-DF-4 . ..|UNIV OF CALIFORNIA CA R 6.583 05/15/2049 .... . [-+..01/05/2022 ... |UBS FINANCIAL SERVICES INC ... 545,328 |.. 365,000 |..
914437-US-5 ......... | UNIV OF MASSACHUSETTS M 3.434 11/01/2040 .... . [-...09/09/2022 ... | JP MORGAN SECURITIES LLC ... 1,242,705 |.. .... 1,500,000 |..
914455-VJ-6 ......... UNIV OF MICHIGAN MI 3.599 04/01/2047 +[++..09/16/2022 ... | CITIGROUP GLOBAL MARKETS INC ... ..2,213,325 |.. .... 2,500,000 ..
914713-06-2 ......... UNIV OF NORTH CAROLINA 3.326 12/01/2038 .. . [-...09/27/2022 ... | PERSHING LLC ....803,130 |.. .... 1,000,000 |..
915137-5F-6 ......... UNIV OF TEXAS TX 5.134 08/15/2042 .... +[-...09/27/2022 ... |PERSHING LLC . .. ..
915137-56-4 ......... UNIV OF TEXAS TX 4.837 08/15/2026 .... ...09/02/2022 ... [ VARIOUS ... 3,371,224 |.. ... 3,119,272 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 119,641,668 118,855,448
00164V-AF-0 ......... AMC NETWORKS INC 4.25 02/15/2029 ... s [ snnnnnnnnnnnnnnns [ B 7 L R RSP R L I N 150,000
00217Q-AB-7 ......... ARIFL 2022-A A2 3.12 01/15/2031 ABS .. .+ [-...04/07/2022 ... |MIZUHO SECURITIES USA LLC .. .... 209,998 |.. ....210,000 |..
00255E-AA-9 ......... AASET 2022-1A A 6 05/16/2047 ABS ...06/09/2022 ... | GOLDMAN SACHS & CO LLC . .. .... 736,401 |.. .... 750,000 |..
002824-B0-2 ......... ABBOTT LABORATORIES 1.4 06/30/2030 ...09/02/2022 ... [CREDIT SUISSE SECURITIES USA LLC ..ooiiiiiiiiiiiiiiiie e e ee e e s e e s s e ssseeees |oveesssesssssssersserrerererrrerees [oeeeeeiiieieieeeiiieeeeens 3,875 | 500,000
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00751Y-AG-1 ......... ADVANCE AUTO PARTS 3.5 03/15/2032 .... .|-...03/01/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ... 1,992,100 |.. .... 2,000,000 |..
00834A-AA-T ......... AFFRM 2020-Z2 A 1.9 01/15/2025 ABS ... .|--..07/21/2022 ... | BARCLAYS CAPITAL . .
00834W-AA-9 ......... AFFRM 2022-A A 4.3 05/17/2027 ABS ...04/27/2022 ... |BARCLAYS CAPITAL ....649,927 |.. ....650,000 |..
013304-AA-8 . ..| ALBION FINANCING 1SARL 6.125 10/15/2026 ....05/26/2022 ... |CREDIT SUISSE SECURITIES USA LLC . .728,000 .800,000
01627A-AA-6 ......... ADC 2021-1A A2 1.937 08/15/2046 ABS . |-...09/20/2022 ... |DEUTSCHE BANK SECURITIES INC ... 303,789 |.. .... 350,000 |..
02156L-AH-4 ......... ALTICE FRANCE SA 5.5 10/15/2029 ...03/01/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . 183,960 |.. 200,000 ..
02311#-AA-4 . ..| PROJECT THOR AMAROK LLC 5.95 09/30/2037 InfraDebt . 08/05/2022 ... |DIRECT TO COMPANY ............ .5,000,000 .5,000,000
025816-DA-4 . ..| AMERICAN EXPRESS CO VAR 08/03/2033 ... 08/16/2022 ... | JP MORGAN SECURITIES LLC . 251,923 .250,000
03040W-BA-2 . ..| AMERICAN WATER CAPITAL C 4.45 06/01/2032 . 09/29/2022 ... | JP MORGAN SECURITIES LLC ... . 653,485 .700,000
031162-DD-9 ......... AMGEN INC 3 02/22/2029 . |--..03/16/2022 ... |CITIGROUP GLOBAL MARKETS INC ... 189,672 |.. ....800,000 |..
034863-BB-5 ......... ANGLO AMERICAN CAPITAL 3.875 03/16/2029 .. ....03/14/2022 ... | MORGAN STANLEY .... 993,520 |.. 1,000,000 |..
035240-AR-1 ......... ANHEUSER-BUSCH INBEV WOR 4.9 01/23/2031 .. ...09/30/2022 ... [CITIGROUP GLOBAL MARKETS INC ....988,460 |.. 1,000,000 |..
03674X-AS-5 ......... ANTERO RESOURCES CORP 5.375 03/01/2030 . ...06/12/2022 ... [CREDIT SUISSE SECURITIES USA LLC . .... 145,500 |..
037411-BE-4 . ..| APACHE CORP 4.375 10/15/2028 .. 10/20/2022 ... | VARIOUS .......... . 718,565 .
037833-DP-2 . .. |APPLE INC 2.2 09/11/2029 .. 01/13/2022 ... | MORGAN STANLEY .... . 1,511,280 . 1,500,000
03969Y-AC-2 . .| ARDAGH METAL PACKAGING 6 06/15/2027 . 06/02/2022 ... |Citigroup Global Markets Inc. . 1,000,000 . 1,000,000
04047E-AA-4 ARIVO 2022-1A A 3.93 05/15/2028 ABS .. .|....04/06/2022 ... | JPMorgan Investment Advisors Inc. 599,927 |.. 600,000 ..
047649-AA-6 ATKORE INC 4.25 06/01/2031 ...11/03/2022 ... | JANE STREET EXECUTION SERVICES LLC . ....612,368 |.. ....750,000 |..
04916W-AA-2 . ..| ATLANTICA SUSTAIN INFRA 4.125 06/15/2028 . 02/28/2022 ... [MORGAN STANLEY . . 194,314 .200,000
049560-AX-3 . ..| ATMOS ENERGY CORP 5.45 10/15/2032 .. 09/27/2022 ... |VARIOUS .. . 1,497,480 . 1,500,000
053527-AB-5 . .. [AVANTOR FUNDING INC 3.875 11/01/2029 03/10/2022 ... |UBS SECURITIES LLC .. .401,850 . 423,000
05368V-AA-4 . .| AVIENT CORP 7.125 08/01/2030 ..... 07/27/2022 ... | JP MORGAN SECURITIES LLC .570,000 .570,000
05377R-DV-3 . .. | AESOP 2020-1A B 2.68 08/20/2026 ABS . 04/27/2022 ... | GOLDMAN SACHS & CO LLC ..... . 773,555 .820,000
054977-AB-9 ......... BHG 2022-A B 2.7 02/20/2035 ABS .|--..01/25/2022 ... |CREDIT SUISSE SECURITIES USA LLC .... .. 1,229,919 |.. ,230,000 |..
05601D-AC-7 ......... BREX 2022-1 A 4.63 07/15/2025 ABS .|...03/23/2022 ... | BARCLAYS CAPITAL .... 309,352 |..
056020-BC-6 ......... BMO 2022-C3 AS 5.326389 09/15/2054 CMBS ... . |--..09/20/2022 ... |BMO NESBITT BURNS INC ... ....151,150 |.. . ..
05606D-AS-7 ......... BX 2022-PSB A FLT 08/15/2039 CMBS .... .|....08/04/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .... 253,305 |.. ....255,000 |..
05610F-AC-1 ......... BX 2022-AHP B FLT 01/17/2039 CMBS .... . |--..02/02/2022 ... |WELLS FARGO SECURITIES LLC ...648,148 |.. ...650,000 |..
05610J-AC-3 ......... BX 2022-MVRK B FLT 03/15/2039 CMBS ... ...03/10/2022 ... |BARCLAYS CAPITAL 348,598 |.. 350,000 |..
05964H-AP-0 . .. |BANCO SANTANDER SA 3.496 03/24/2025 ....03/17/2022 ... | SANTANDER INVESTMENT SECURITIES INC . 1,600,000 . 1,600,000
06051G-HV-4 ......... BANK OF AMERICA CORP VAR 07/23/2030 .. .|-...01/25/2022 ... |CITIGROUP GLOBAL MARKETS INC .. 2,054,940 |.. .... 2,000,000 |..
06051G-JB-6 ......... BANK OF AMERICA CORP VAR 04/29/2031 .. . |--..01/04/2022 ... [WELLS FARGO SECURITIES LLC .... 1,000,000 |..
06051G-KG-3 ......... BANK OF AMERICA CORP VAR 02/04/2025 .. .|-...02/01/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .. .... 2,000,000 |..
06051G-KK-4 ......... BANK OF AMERICA CORP VAR 02/04/2033 .. . |--..02/01/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .... 3,000,000 |.. .... 3,000,000 |..
06051G-KQ-1 ......... BANK OF AMERICA CORP VAR 04/27/2033 .. .|....04/21/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . .... 1,600,000 |.. ,600,000 |..
06406R-BH-9 BANK OF NY MELLON CORP VAR 06/13/2033 ...07/22/2022 ... | JP MORGAN SECURITIES LLC .... 1,004,320 |.. ,000,000 |..
06406R-BM-8 . ..|BANK OF NY MELLON CORP VAR 10/25/2033 .. 10/18/2022 ... | CITIGROUP GLOBAL MARKETS INC .700,000
06541L-BG-0 . ..| BANK 2022-BNK40 3.39358 03/15/2064 CMBS 02/25/2022 ... |WELLS FARGO SECURITIES LLC . 154,250
06541W-BB-7 . ..| BANK 2017-BNK5 B 3.896 06/15/2060 CMBS 04/20/2022 ... |BARCLAYS CAPITAL ............. .. 52,800
075887-CP-2 . ..| BECTON DICKINSON AND CO 4.298 08/22/2032 . 08/08/2022 ... |CITIGROUP GLOBAL MARKETS INC .500,000
08163P-BG-4 . ..| BVARK 2022-B33 A5 3.4582 01/15/2032 CMBS . 02/24/2022 ... | GOLDMAN SACHS & CO LLC ..... . 242,050
08163R-BQ-8 ......... BMARK 2022-B35 4.445225 05/15/2055 CMBS ... . |--..11/01/2022 ... [DEUTSCHE BANK SECURITIES INC . ....665,046 |..
103304-BV-2 ......... BOYD GAMING CORP 4.75 06/15/2031 .|-...02/08/2022 ... [CREDIT SUISSE SECURITIES USA LLC ....736,875 |..
110122-CP-1 ......... BRISTOL-MYERS SQUIBB CO 3.4 07/26/2029 . .|--..08/05/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ...981,000 |.. ..
1248EP-BX-0 ......... CCO HLDGS LLC/CAP CORP 5 02/01/2028 .|....03/22/2022 ... |RBC CAPITAL MARKETS LLC 784,000 .. 800,000 ..
1248EP-CN-1 ......... CCO HLDGS LLC/CAP CORP 4.5 05/01/2032 .. . |--..01/21/2022 ... [DEUTSCHE BANK SECURITIES INC . .. 1,319,625 |.. ,350,000 |..
1248EP-CS-0 ......... CCO HLDGS LLC/CAP CORP 6.375 09/01/2029 ... ...08/04/2022 ... |MORGAN STANLEY ....850,000 |.. ...850,000 |..
12511V-AA-6 ......... CDI ESCRON ISSUER INC 5.75 04/01/2030 03/30/2022 ... | JPMorgan Investment Advisors Inc. ....875,000 |..
125720-AK-1 ......... CME GROUP INC 2.65 03/15/2032 .... . . | BARCLAYS CAPITAL .. .... 99,770 |..
126307-BH-9 . ..| CSC HOLDINGS LLC 4.5 11/15/2031 . 02/28/2022 ... | JEFFERIES LLC ..... 122,949
12656K-AE-7 . ..| COMM 2020-CX B 2.446 11/10/2046 CMBS 03/22/2022 ... [DEUTSCHE BANK SECURITIES INC . . 594,023
12661P-AC-3 . .| CSL FINANCE PLC 4.25 04/27/2032 .... ....04/20/2022 ... |MERRILL LYNCH PIERCE FENNER & . ,594,320
12663J-AC-5 CNH 2022-B A3 3.89 08/16/2027 ABS .... .|....08/16/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC .
126650-DG-2 CVS HEALTH CORP 3.25 08/15/2029 ...03/01/2022 ... [MORGAN STANLEY
12759*-AA-6 . .| CTL 2022-06 TRUST 5.41 01/15/2047 PRIVATE 06/15/2022 ... |DIRECT TO COMPANY ... 15,000,000 15,000,000
13034V-AB-0 CALIFORNIA INSTITUTE OF 4.321 08/01/2045 ... ...09/26/2022 ... [ JP MORGAN SECURITIES LLC ....iieeruuuuusseemnnnuneseennnnnnssernnnnnsasannnnnnsasaennnnnsssennnnnnsasesrnnnnnsseennnnnns |oennnnsssennnnnnnsseennnnnnsesernns |oennnsseeeennnnnseeeees 1,804,580 |.. .... 2,000,000 |..
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131347-CM-6 ......... CALPINE CORP 4.5 02/15/2028 .|-...02/28/2022 ... | JEFFERIES LLC ....318,224 |.. ....325,000 |..
14317H-AG-6 ......... CARMX 2022-2 D 4.75 10/16/2028 ABS ... .|--..04/21/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .... 359,966 |.. ....360,000 |..
14879E-AK-4 ......... CATALENT PHARMA SOLUTION 3.5 04/01/2030 ...03/10/2022 ... [ VARIOUS ....985,541 |.. .... 1,050,000 |..
150890-AM-6 ......... CELANESE US HOLDINGS LL 6.165 07/15/2027 .... 07/07/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . ...720,000 |..
15135B-Al-1 ......... CENTENE CORP 3 10/15/2030 .| JP MORGAN SECURITIES LLC ...
15776*-AA-8 . ..| CHAMBERS BORROWER LLC 2.18 05/15/2024 PRIVATE 03/15/2022 ... [DIRECT TO COMPANY ......
159864-AJ-6 . ..| CHARLES RIVER LABORATORI 4 03/15/2031 03/15/2022 ... | GOLDMAN SACHS & CO LLC
16115Q-AF-7 . ..| CHART INDUSTRIES INC 7.5 01/01/2030 ..... 12/08/2022 ... | JP MORGAN SECURITIES LLC ... .665,962
17027N-AB-8 ......... CHOBANI LLC/FINANCE COR 4.625 11/15/2028 . .|....02/28/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ... 144,795 |..
18972E-AA-3 ......... CLYDESDALE ACQUISITION 6.625 04/15/2029 .. veer|-...08/30/2022 ... [MORGAN STANLEY ....
19273P-AE-4 ......... COLBY COLLEGE 3.072 07/01/2052 ..|....01/11/2022 ... |BARCLAYS CAPITAL ..
194162-AP-8 ......... COLGATE-PALMOL IVE CO 3.25 08/15/2032 ... . |--..10/03/2022 ... |HSBC SECURITIES USA INC ....
201723-AR-4 ......... COMMERCIAL METALS CO 4.375 03/15/2032 .. .|...03/17/2022 ... [ JP MORGAN SECURITIES LLC ... . .. . ..
20268J-AE-3 ......... COMMONSPIRIT HEALTH 1.547 10/01/2025 . |--..-02/03/2022 ... | GOLDMAN SACHS & CO LLC ... ... 1,220,263 |.. .... 1,250,000 |..
205768-AT-1 ......... COMSTOCK RESOURCES INC 5.875 01/15/2030 ... .|...10/20/2022 ... | VARIOUS 384,015 |.. 410,000 ..
20606#-AA-0 ......... CONCESSION FINANCIAL HOLDINGS LLC 5.37 10/24/2029 PRIVATE .. ...10/24/2022 ... |DIRECT TO COMPANY ...10,000,000 |.. ...10,000,000 |..
20826F-AT-3 . .| CONOCOPHILL IPS COMPANY 2.125 03/08/2024 ... 02/22/2022 ... |CITIGROUP GLOBAL MARKETS INC . 999,690 . 1,000,000
210518-DP-8 . ..| CONSUMERS ENERGY CO 3.6 08/15/2032 ... 08/01/2022 ... |JP MORGAN SECURITIES LLC ... . 499,625 .500,000
21688A-AS-1 . ..| COOPERAT RABOBANK UA/NY 1.375 01/10/2025 . 01/05/2022 ... |CREDIT SUISSE SECURITIES USA LLC . ..2,245,523 . 2,250,000
22535M-AA-T ......... CAALT 2020-2A A 1.37 07/16/2029 ABS . |--..07/22/2022 ... |WELLS FARGO SECURITIES LLC ... 246,152 |.. 250,000 |..
23157#-AM-1 ......... CURTISS-IIRIGHT CORPORATION 4.49 10/27/2032 PRIVATE ... .|-...10/27/2022 ... [DIRECT TO COMPANY ... .... 1,900,000 |.. .... 1,900,000 |..
23157#-AN-9 ......... CURTISS-WRIGHT CORPORATION 4.64 10/27/2034 PRIVATE ... . |--..10/27/2022 ... [DIRECT TO COMPANY ... .... 3,800,000 |.. .... 3,800,000 |..
23305M-AG-0 ......... DBCCR 2014-ARCP C 4.9345 01/10/2034 CMBS .... .|-...07/29/2022 ... [CREDIT SUISSE SECURITIES USA LLC ....120,625 |.. .125,000 |..
235825-AF-3 ......... DANA INC 5.375 11/15/2027 .|--..12/07/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH .... 266,475 |.. ....285,000 |..
235825-AH-9 ......... |DANA INC 4.25 09/01/2030 .|-...02/28/2022 ... | MARKETAXESS CORP ....238,515 |.. ....250,000 |..
237266-AJ-0 .........|DARLING INGREDIENTS INC 6 06/15/2030 ... .|--..08/15/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH ...697,200 |.. ...690,000 |..
238021I-AA-9 COLO 2021-1A A2 2.06 02/27/2051 ABS ...09/28/2022 ... |DEUTSCHE BANK SECURITIES INC . 300,945 |.. 350,000 |..
25179\-BC-6 . ..| DEVON ENERGY CORPORATION 5.25 09/15/2024 . 02/08/2022 ... |TD SECURITIES USA LLC ....... . 1,069,770 . 1,000,000
25461L-AA-0 . .| DIRECTV FIN LLC/COINC 5.875 08/15/2027 . 02/28/2022 ... [MUFG SECURITIES AMERICAS INC . . 149,835 . 150,000
267475-AD-3 . ..|DYCOM INDUSTRIES INC 4.5 04/15/2029 .. 02/28/2022 ... [WELLS FARGO SECURITIES LLC . 193,310 .200,000
268858-AF-7 . ..| EQM MIDSTREAM PARTNERS L 6 07/01/2025 10/13/2022 ... | GOLDMAN SACHS & CO LLC .. . 714,375 750,000
28470R-AH-5 . .| CAESARS ENTERTAIN INC 6.25 07/01/2025 .. 03/10/2022 ... |MORGAN STANLEY ............. . 767,813 750,000

29260F-AE-0 .........
202720-AF-6 .........
20336T-AA-8 .........
20336T-AD-2 .........
20374F-AB-9 .........
30225V-AH-0

30231G-BE-1 .
302516-BE-6

31556T-AA-7 ...
335034-AT-2 ..
345397-A4-5 ..
345397-C2-7
35906A-BF-4 ...
361680-AM-6
36264F-AC-5 .
369550-BM-9 .
37045X-DL-7 .
372460-AB-1 .
37960X-AA-5 . .
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381416-ZH-0 .........
38141G-2M-9 .........
382550-BL-4 .........

.| EXXON MOBIL CORPORATION 2.44 08/16/2029

.| FERTITTA ENTERTAINVENT 4.625 01/15/2029
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ENERGIZER HOLDINGS INC 6.5 12/31/2027 ..
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EFF 2022-3 A2 4.38 07/20/2029 ABS ....
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38869P-AN-6 ......... GRAPHIC PACKAGING INTER 4.125 08/15/2024 . .|...08/08/2022 ... |JP MORGAN SECURITIES LLC ... 728,900 |.. ....740,000 |.. 14,839
398905-AN-9 ......... GROUP 1 AUTOMOTIVE INC 4 08/15/2028 .|--..02/28/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ....115,956 |.. ...120,000 |.. ... 221
404119-AJ-8 HCA INC 7.5 11/06/2033 .... ...03/01/2022 ... MARKETAXESS CORP .... 164,163 |.. 125,000 |.. ..3,047
404119-CF-4 . ..|HCA INC 3.625 03/15/2032 .. 03/02/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .990, 130 . 1,000,000
404280-DC-0 ......... HSBC HOLDINGS PLC VAR 03/29/2033 ... ....03/22/2022 ... |HSBC SECURITIES USA INC ,000,000 |.. ,000,000 |..
42806M-AP-4 ......... HERTZ 2022-2A B 2.65 06/26/2028 ABS .. .|--..01/11/2022 ... [RBC CAPITAL MARKETS LLC .... ....999,791 |.. ,000,000 |..
42806M-BL-2 ......... HERTZ 2022-5A B 4.28 09/25/2028 ABS .. .|...03/25/2022 ... | BARCLAYS CAPITAL ....599,760 |.. 600,000 ..
431318-AY-0 ......... HILCORP ENERGY |/HILCORP 6 04/15/2030 .. . |--..04/06/2022 ... [ JP MORGAN SECURITIES LLC ... ....850,469 |.. ....850,000 |..
436440-AP-6 ......... HOLOGIC INC 3.25 02/15/2029 .|....04/27/2022 ... STIFEL NICOLAUS & CO INC ... ....728,100 |.. ....809,000 |..
437076-CN-0 HOME DEPOT INC 2.875 04/15/2027 ... ...03/24/2022 ... MORGAN STANLEY . ... 1,501,424 |.. ,600,000 |..
443201-AB-4 . .| HOWMET AEROSPACE INC 3 01/15/2029 . 05/05/2022 ... [ JEFFERIES LLC ... .863,775 .990,000
449691-AC-8 ILIAD HOLDING SAS 7 10/15/2028 ....02/28/2022 ... | GOLDMAN SACHS & CO LLC ... ....199,4% |.. ...200,000 |..
44988M-AC-9 ......... IRB HOLDING CORP 7 06/15/2025 .|-...03/11/2022 ... | JEFFERIES LLC ....129,219 |.. 125,000 |..
45866F-A-4 ......... INTERCONT INENTALEXCHANGE 4.6 03/15/2033 .. . |--..05/12/2022 ... | GOLDMAN SACHS & CO LLC ... ....999,470 |.. ,000,000 |..
46266T-AA-6 ......... 1QVIA INC 5 05/15/2027 .|....04727/2022 ... ....403,776 |.. ....400,000 |..
46284V-AF-8 ......... IRON MOUNTAIN INC 4.875 09/15/2029 . |--..02/28/2022 ... | PERSHING LLC . 112,116 .. .... 115,000 |..
466365-AD-5 JACK 2022-1A A21 3.445 02/26/2052 ABS ...02/02/2022 ... |Guggenheim Securities, LLC ... .... 455,000 |.. .... 455,000 |..
46642E-BC-9 . ..|JPMBB 2014-C21 AS 3.9965 08/15/2047 CMBS . 09/28/2022 ... [ JP MORGAN SECURITIES LLC ... . 125,095 . 130,000
46647P-BE-5 . ..| JPMORGAN CHASE & CO VAR 10/15/2030 08/02/2022 ... |CITIGROUP GLOBAL MARKETS INC . 449,710 .500,000
46647P-CU-8 . .. | JPMORGAN CHASE & CO VAR 01/25/2033 ... 01/19/2022 ... | JP MORGAN SECURITIES LLC ... . 1,003,680 . 1,000,000
46849L-UV-1 . ..| JACKSON NATL LIFE GLOBAL 1.75 01/12/2025 . 01/05/2022 ... | JP MORGAN SECURITIES LLC . 2,249,618 . 2,250,000
47077W-AA-6 . .| JANE STREET GRP/JSG FIN 4.5 11/15/2029 . ...02/28/2022 ... | GOLDMAN SACHS & CO LLC .200,640 . 205,000
47216F-AA-5 JAZZ SECURITIES DAC 4.375 01/15/2029 ... ....02/28/2022 ... | JEFFERIES LLC .... 198,456 |.. ....200,000 |..
478160-CF-9 .........[ JOHNSON & JOHNSON 3.625 03/03/2037 ... ...10/06/2022 ... |CREDIT SUISSE SECURITIES USA LLC ....636,195 |.. ...725,000 |..
489399-AN-5 .. .. | KENNEDY-WILSON INC 4.75 02/01/2030 03/01/2022 ... |FLOW TRADERS US INSTITUTIONAL TRADING LL . 408,969
500760-AE-6 . ..| KRAFT HEINZ FOODS CO 5 06/04/2042 .... 02/08/2022 ... | VARIOUS .. .672,100
505742-AP-1 . ..|LADDER CAP FIN LLLP/CORP 4.75 06/15/2029 . 02/28/2022 ... MERRILL LYNCH PIERCE FENNER & SMITH INC . 96,680
539830-BP-3 ......... LOCKHEED MARTIN CORP 1.85 06/15/2030 . |--..-04/13/2022 ... | JP MORGAN SECURITIES LLC . . . .
54054*-AA-0 LOGAN BORROWER LLC 2.18 02/15/2025 PRIVATE . .|....03/31/2022 ... [DIRECT TO COMPANY ,800,000 |.. .... 2,800,000 |..
55283T-AA-6 . ..|MF1 2021-FL6 A FLT 07/16/2036 CRE .... ....02/16/2022 ... |CREDIT SUISSE SECURITIES USA LLC . . 659,389 .665,000
55284J-AA-T ......... MF1 2022-FL8 A FLT 02/19/2037 CRE .... ....06/23/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . ... 144,234 .. .... 150,000 |..
552858-AA-3 . .. |MF1 2022-FL10 A FLT 09/17/2037 CRE .|--..07/26/2022 ... |CREDIT SUISSE SECURITIES USA LLC ....169,150 |.. ....170,000 |..
55342U-AJ-3 .. .. |MPT OPER PARTNERSP/FINL 4.625 08/01/2029 . .|-...11/01/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ... 127,875 |.. ....900,000 |..
55903V-AG-8 ......... WARNERMEDIA HOLDINGS IN 3.755 03/15/2027 .... . |--..03/16/2022 ... |MUFG SECURITIES AMERICAS INC .... 1,989,460 |.. .... 2,000,000 |..
55903V-AL-7 ......... WARNERMEDIA HOLDINGS IN 4.279 03/15/2032 .... .|....03/09/2022 ... | JPMorgan Investment Advisors Inc. .... 3,000,000 |.. .... 3,000,000 |..
57119H-AA-8 MLR 2022-1A A1 3.372 07/20/2023 ABS .... ...06/24/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . .... 435,000 |.. .... 435,000 |..
57164P-AH-9 . . [MARRIOTT OWNERSHIP RESOR 4.5 06/15/2029 02/28/2022 ... | GOLDMAN SACHS & CO LLC . 119,569 . 125,000
576339-CX-1 MCCT 2022-4A B 6.24 04/21/2029 ABS ....10/13/2022 ... | JPMorgan Investment Advisors Inc. ....219,914 |.. ....220,000 |..
58942H-AC-5 ......... |BON SECOURS MERCY 4.302 07/01/2028 ... .|...07/29/2022 ... [ JP MORGAN SECURITIES LLC ... ....759,810 |.. ....750,000 |..
59590A-AA-7 .........|MIDCAP FINANCIAL 5.625 01/15/2030 .... . |--..02/28/2022 ... | GOLDMAN SACHS & CO LLC ....183,310 |.. ....200,000 |..
615394-AN-5 MOOG INC 4.25 12/15/2027 .|...03/02/2022 ... |WELLS FARGO SECURITIES LLC ... ....522,050 |.. ...530,000 |..
617446-8P-7 MORGAN STANLEY VAR 04/01/2031 . .|--..07/29/2022 ... | GOLDMAN SACHS & CO LLC ...572,592 |..
61747Y-EL-5 MORGAN STANLEY VAR 01/21/2033 ...01/19/2022 ... [ MORGAN STANLEY s
61771M-AZ-3 . ..|MSC 2019-H7 AS 3.524 07/15/2052 CMBS . 05/05/2022 ... |CREDIT SUISSE SECURITIES USA LLC . . 96,530
61774L-BN-8 . ..|MSC 2022-L8 AS 3.79535 04/15/2055 CMBS . 03/25/2022 ... [MORGAN STANLEY . 149,487
624758-AF-5 . ..|MUELLER WATER PRODUCTS 4 06/15/2029 .. 03/02/2022 ... |MORGAN STANLEY .... . 182,879
62475I-AC-9 . .. [MTN 2022-LPFL B FLT 03/15/2039 CMBS 03/08/2022 ... |CITIGROUP GLOBAL MARKETS INC . 283,574
62482B-AA-0 . .| MEDLINE BORROWER LP 3.875 04/01/2029 ...03/16/2022 ... [VARIOUS .....covveennnes . 656,555
62877C-AA-1 NAC AVIATION 29 DAC 4.75 06/30/2026 .. ....07/14/2022 ... |DIRECT TO COMPANY ... .... 5,667,455 |.. .
639358-AA-1 ......... NAVSL 2020-HA A 1.31 01/15/2069 ABS .... ...06/06/2022 ... |JP MORGAN SECURITIES LLC ... ....566,417 |.. ....600,774 |..
63935C-AB-7 . .. NAVSL 2019-FA A2 2.6 08/15/2068 ABS . . |RBC CAPITAL MARKETS LLC . . 624,398 . 632,252
63941B-AB-1 . ..|NAVSL 2019-A A2A 3.42 01/15/2043 ABS .| BARCLAYS CAPITAL .. . 734,315 . 748,734
63941H-AA-0 . .|NAVSL 2020-DA A 1.69 05/15/2069 ABS .. . | DEUTSCHE BANK SECURITIES INC . .617,451 .653,198

63942G-AA-1 .........
63942J-AA-5 .........
639420-AA-8 .........

NAVSL 2021-FA A 1.11 02/18/2070 ABS ....
NAVSL 2021-CA A 1.06 10/15/2069 ABS .
NAVSL 2022-A A 2.23 07/15/2070 ABS ...

.|----00/20/2022 ...
-|--.-09/20/2022 ...
...02/01/2022 ...

VARIOUS
JPMorgan Investment Advisors Inc. ........
MERRILL LYNCH PIERCE FENNER & SMITH INC .

....362,283 |..
....671,8% |..
.... 159,997 |..

....415,825 |..
.. 176,197 ..
...160,000 |..
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639420-AB-6 ......... NAVSL 2022-A B 3.03 07/15/2070 ABS ... .|-...02/01/2022 ... MERRILL LYNCH PIERCE FENNER & SMITH INC . 714,961 |.. 715,000 |..
641062-BD-5 ......... NESTLE HOLDINGS INC 4.3 10/01/2032 ... ....09/21/2022 ... | GOLDMAN SACHS & CO LLC .... 1,185,009 |.. .... 1,200,000 |..
64110L-AT-3 ......... NETFLIX INC 5.875 11/15/2028 ...06/23/2022 ... |RBC CAPITAL MARKETS LLC .... ... 163,177 .. ...750,000 |..
644393-AB-6 ......... NEW FORTRESS ENERGY INC 6.5 09/30/2026 . 03/01/2022 ... ... 476,474 |..
651229-Al1-6 ......... NEWELL BRANDS INC 4.45 04/01/2026 ... . .| FLOW TRADERS US INSTITUTIONAL TRADING LL .. ....730,875 |..
651229-BC-9 . .. |NEWELL BRANDS INC 6.375 09/15/2027 09/09/2022 ... [ JP MORGAN SECURITIES LLC ... .500,000
65336Y-AN-3 . .. |NEXSTAR MEDIA INC 4.75 11/01/2028 . 02/28/2022 ... | GOLDMAN SACHS & CO LLC .. .. 97,123
65357L-AJ-4 . . [NIAPK 2019-1A AR FLT 07/17/2032 LL ...09/19/2022 ... [Citigroup Global Markets . . 488,500

654902-AC-9 . .
670001-AH-9 .........
67052N-AB-1 .........
674599-ED-3 .........
674599-EF-8 .........
680665-AL-0 .
68245X-AH-2
68275C-AC-2 .........
68622T-AA-9 .........
68622T-AB-7

69073T-AT-0 .
69335P-DP-7 ..
69335P-EK-7 .
69336V-AB-7 .
69354N-AD-8 .
69371R-R7-3
70339P-AA-7
70450Y-AL-7 .
714295-AA-0 .
74168L-AA-4 .
742718-DF-3 .
74456Q-CJ-3 ..
747262-AY-9 ...
75281A-BK-4
76119L-AB-7 .
775109-CC-3 .
78016F-20-0 .
78448Y-AB-7
T8449M-AA-4 ........
78449Y-AA-8 .........
78466C-AC0 .........
784710-AB-1 .
784856-AG-9 .
811050-AA-3 .
817250-AK-9
817565-BT-0 .........
82967N-BG-2 .
83300U-AF-4 .
83545G-BD-3 .
835495-Al-4 .
84756N-AD-1 . .
84762L-AX-3 .........
85205T-AN-0 .........
85236F-AA-1 .........
85236K-AD-4 .........
853496-AG-2 .........
857477-BT-9 .........
857477-BU6 .........

.. NOKIA QYJ 6.625 05/15/2039 .....

.| OLIN CORP 5.625 08/01/2029
1011778 BC / NEW RED FI 3.875 01/15/2028 .

..| OWENS-BROCKHAY 6.625 05/13/2027 ...
.. | PFSFC 2020-A A 1.27 06/15/2025 ABS
.. | PFSFC 2022-C A 3.89 05/15/2027 ABS ...
..|PGT INNOVATIONS INC 4.375 10/01/2029
.|PRA GROUP INC 5 10/01/2029 ...........

..|RESIDEO FUNDING INC 4 09/01/2029 ......
.. | ROGERS COMMUNICATIONS IN 3.8 03/15/2032
.| ROYAL BANK OF CANADA 3.875 05/04/2032

..| SSM HEALTH CARE 3.688 06/01/2023 ...
..|SREIT 2021-FLWR B FLT 07/15/2036 CMBS ..
.| SCRIPPS ESCROW |1 INC 3.875 01/15/2029 .

..|SIRIUS XM RADIO INC 4.125 07/01/2030
..| SOFI 2020-C AFX 1.95 02/15/2046 ABS ..
..| SONIC AUTOMOTIVE INC 4.625 11/15/2029
..| SONOCO PRODUCTS €O 1.8 02/01/2025 ..
.| SPECTRA ENERGY PARTNERS 4.75 03/15/2024

NOVELIS CORP 3.875 08/15/2031 .
NUFARM AUSTRAL IA/AMERICA 5 01/27/2030

OCCIDENTAL PETROLEUM CO 6.625 09/01/2030 .

OCCIDENTAL PETROLEUM CO 6.125 01/01/2031 ...

FB 2005-1 A3 5.278 08/10/2035 CMBS ...
ORGANON & CO/ORG 4.125 04/30/2028 ...
ORGANON & CO/0RG 5.125 04/30/2031 ..

PACCAR FINANCIAL CORP 2.85 04/07/2025 ..

PATTERN ENERGY OP LP/PAT 4.5 08/15/2028 ..
..| PAYPAL HOLDINGS INC 4.4 06/01/2032 ......
..|PERRIGO FINANCE UNLIMITD 4.9 12/15/2044 ..
..|PRIMO WATER HOLDINGS IN 4.375 04/30/2029 .
..|PROCTER & GAMBLE CO/THE 5.55 03/05/2037 ..
..|PUBLIC SERVICE ELECTRIC 3.1 03/15/2032 .
.| QVC INC 4.75 02/15/2027

RANGE RESOURCES CORP 4.75 02/15/2030 .

SMB 2021-A A2A1 FLT 01/15/2053 ABS
SMB 2021-D A1A 1.34 03/17/2053 ABS ...
SMB 2021-B A 1.31 07/17/2051 ABS .....
SS&C TECHNOLOGIES INC 5.5 09/30/2027 .

SENSATA TECHNOLOGIES BV 4 04/15/2029
SERVICE CORP INTL 7.5 04/01/2027

SPECTRUM BRANDS INC 3.875 03/15/2031

SPIRIT AEROSYSTEMS INC 9.375 11/30/2029 ..

SMYRNA READY MIX CONCRET 6 11/01/2028
SIDC 2020-1A A2 1.893 08/25/2045 ABS

STANDARD INDUSTRIES INC 4.375 07/15/2030 ....

STATE STREET CORP VAR 02/07/2033 ...
STATE STREET CORP VAR 05/13/2033 ...

....02/28/2022 ... (MERRILL LYNCH PIERCE FENNER & SMITH INC .
.|----08/01/2022 ... | MARKETAXESS CORP
....01/20/2022 ... [UBS SECLRITIES LLC
...06/21/2022 ... |TD SECURITIES USA LLC .
...05/25/2022 ... MORGAN STANLEY ....

....02/28/2022 ... |PERSHING LLC
. |----00/22/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .
+|--..05/31/72022 ... | JEFFERIES LLC

...02/28/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .

....03/31/2022 ... [MUFG SECURITIES AMERICAS INC .
...02/28/2022 ... | GOLDMAN SACHS & CO LLC ...

...05/31/2022 ... |Davidson D.A. & Co. Inc.

+|--.-02/28/2022 ... | MARKETAXESS CORP
...01/13/2022 ... [WELLS FARGO SECURITIES LLC

....03/17/2022 ... [CITIGROUP GLOBAL MARKETS INC .
....07/28/2022 ... [BNP PARIBAS SA/NEN YORK NY ...
. |----09/30/2022 ... |DEUTSCHE BANK SECURITIES INC .

...05/05/2022 ... [CITIGROUP GLOBAL MARKETS INC

....02/28/2022 ... [MORGAN STANLEY .
...06/26/2022 ...

+|----02/28/2022 ... |MORGAN STANLEY
«|----11/08/2022 ... | MORGAN STANLEY

....02/28/2022 ... | GOLDMAN SACHS & CO LLC ...
-|--..10/05/2022 ... |WELLS FARGO SECURITIES LLC ...
+|----02/28/2022 ... | GOLDMAN SACHS & CO LLC
-|----05/03/2022 ... |MORGAN STANLEY ...

...05/10/2022 ... [MORGAN STANLEY ....

03/02/2022 ... | BARCLAYS CAPITAL

02/28/2022 ... | GOLDMAN SACHS & CO LLC ...
07/26/2022 ... |RBC CAPITAL MARKETS LLC ....
05/19/2022 ... | CITIGROUP GLOBAL MARKETS INC
02/28/2022 ... | GOLDMAN SACHS & CO LLC ..
02/28/2022 ... |MORGAN STANLEY .............

05/16/2022 ... |MORGAN STANLEY ..........

02/28/2022 ... | GOLDMAN SACHS & CO LLC
10/13/2022 ... [PERSHING LLC ....
10/03/2022 ... [SCOTIA CAPITAL USA INC

02/28/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC .

.| GOLDMAN SACHS & CO LLC ...
. | GOLDMAN SACHS & €O LLC
03/02/2022 ... | BARCLAYS CAPITAL
03/22/2022 ... | VARIOUS ........

03/02/2022 ... |RBC CAPITAL MARKETS LLC .
06/06/2022 ... | JP MORGAN SECURITIES LLC
02/28/2022 ... | JP MORGAN SECURITIES LLC ...
01/11/2022 ... | JPMorgan Investment Advisors Inc.
02/08/2022 ... | CITIGROUP GLOBAL MARKETS INC

. 162,513

.851,675

. 145,047
. 243,486
. 124,968
.. 79,792
.. 73,472

.647,751
.261,625
.. 98,042
.673,712
.868.810

. 130,500
.984,470
.976,400

. 326,625
. 349,584

.781,193
. 504,362
. 105,089
..2,249,393
. 2,627,775

....784,661 |..
....740,000 |..
....703,688 |..
... 727,600 |..

.. 199,560 |..

,499,610 |..
.. 127,397 |..

...730,000 |..

....768,391 |..
...883,734 |..

.... 193,746 |..
...949,710 |..

. 140,000
.250,000

. 145,000
. 1,000,000
. 1,000,000

375,000

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

....850,000 |..
....740,000 |..
....675,000 |..
...680,000 |..

...200,000 |..

....730,000 |..

200,000 |
....825,000 |.

120,000 |..
..50,000 |..
..45,000 |..
.... 1,000,000 [..

.... 1,000,000 |..
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86562\1-BM-1 . ..| SUMITOMO MITSUI FINL GR 2.696 07/16/2024 . D ...01/25/2022 ... |PERSHING LLC .... . 2,051,920 . 2,000,000 . 1,648
86787E-BC-0 . ..| TRUIST BANK 3.2 04/01/2024 .......... .| SUNTRUST CAPITAL MARKETS INC . . 2,079,560 . 2,000,000 20,622
87264A-BU-8 . ..| T-MOBILE USA INC 2.625 04/15/2026 . .| BNP PARIBAS SA/NEW YORK NY . 136,871 . 140,000
87612G-AA-9 . ..| TARGA RESOURCES CORP 4.2 02/01/2033 . |MERRILL LYNCH PIERCE FENNER & SMITH INC . . 798,520 .800,000 [-eeeeeeeeeeeeeee e
87901J-AH-8 ......... TEGNA INC 5 09/15/2029 .|-...05/31/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . ....270,133 |.. ....275,000 |..
879369-AG-1 ......... TELEFLEX INC 4.25 06/01/2028 ....03/11/2022 ... | JP MORGAN SECURITIES LLC ... ....585,000 |.. ....600,000 |..
88033G-DA-5 ......... TENET HEALTHCARE CORP 5.125 11/01/2027 . ....06/26/2022 ... | JP MORGAN SECLRITIES LLC ... ... 173,210 |.. ... 175,000 |..
88033G-DP-2 ......... TENET HEALTHCARE CORP 6.125 06/15/2030 . .|--..06/01/2022 ... |BARCLAYS CAPITAL ....750,000 |.. 750,000 |..
883556-CL-4 ......... THERMO FISHER SCIENTIFIC 2 10/15/2031 .. .|...05/03/2022 ... [ JP MORGAN SECURITIES LLC ... ....840,000 |.. ,000,000 |..
88675@-AB-3 ......... TIGER GLOBAL MANAGEMENT LLC 3.82 04/13/2029 PRIVATE . - . |--.-04/13/2022 ... [DIRECT TO COMPANY ... ,400,000 |.. .... 4,400,000 |..
89115A-2E-1 . ..| TORONTO-DOMINION BANK 4.456 06/08/2032 . A ....08/25/2022 ... [VARIOUS .......eevnnnnes . 1,397,908 . 1,400,000
89346D-AH-0 . .| TRANSALTA CORP 7.75 11/15/2029 .. A ....11/14/2022 ... |RBC CAPITAL MARKETS LLC . . 1,070,000 . 1,070,000
902613-AK-4 ......... UBS GROUP AG 2.746 02/11/2033 ... D... ....01/04/2022 ... |UBS SECURITIES LLC ,000,000 |.. .... 1,000,000 |..
902674-YU-8 ......... UBS AG LONDON 1.375 01/13/2025 D... ....01/04/2022 ... |UBS SECURITIES LLC ,095,086 |.. .... 2,100,000 |..
90320B-AA-7 . .| UPC BROADBAND FINCO BV 4.875 07/15/2031 D ....02/28/2022 ... |CITIGROUP GLOBAL MARKETS INC . 192,624 .200,000
907818-FB-9 UNION PACIFIC CORP 3.7 03/01/2029 . |-...08/17/2022 ... | VARIOUS ,064,210 |.. .... 2,000,000 |..
90932L-AH-0 ......... UNITED AIRLINES INC 4.625 04/15/2029 . .|-...02/28/2022 ... | CITIGROUP GLOBAL MARKETS INC ... ... 176,377 |.. ..
9115H-JA-9 ......... US BANCORP 1.375 07/22/2030 .|--..08/18/2022 ... |BARCLAYS CAPITAL ....825,060 |.. ,000,000 |..
914906-AX-0 UNIVISION COMMUNICATION 7.375 06/30/2030 .... ...08/18/2022 ... [CITIGROUP GLOBAL MARKETS INC .... 380,625 |.. .... 375,000 |..
91845A-AA-3 . .| VZ SECURED FINANCING BV 5 01/15/2032 ....01/06/2022 ... |MERRILL LYNCH PIERCE FENNER & SMITH INC . 732,822 .740,000
92348A-AA-3 VZOT 2019-C A1A 1.94 04/22/2024 ABS .. .|-...09/20/2022 ... | TD SECURITIES USA LLC ....919,004 |.. ....921,379 |..
92552V-AL-4 VIASAT INC 5.625 04/15/2027 ...10/20/2022 ... | GOLDMAN SACHS & CO LLC ....128,000 |.. ...800,000 |..
92564R-AA-3 . ..|VICI PROPERTIES / NOTE 4.25 12/01/2026 . 03/22/2022 ... | JP MORGAN SECURITIES LLC .597,000
941053-AJ-9 . .. | WASTE CONNECTIONS INC 3.5 05/01/2029 . ...04/01/2022 ... |The Bank of New York Mellon .. .801,888
94106L-BP-3 . .| WASTE MANAGEMENT INC 1.5 03/15/2031 . 08/01/2022 ... | JANE STREET EXECUTION SERVICES LLC . . 421,030

94974B-GA-2 ......... WELLS FARGO & COMPANY 3.3 09/09/2024 ...

veer|-...01/03/2022 ... [WELLS FARGO SECURITIES LLC .... 2,101,980 |..
95000U-2L-6 ......... WELLS FARGO & COMPANY VAR 04/04/2031 ..|....08/10/2022 ... | SUMRIDGE PARTNERS LLC . .... 497,065 |.. . ..
958667-AC-1 ......... WESTERN MIDSTREAM OPERAT 4.3 02/01/2030 .. ....10/20/2022 ... |MARKETAXESS CORP .... 280,436 |.. .... 325,000 |..
96221T-AG-2 ......... WFRBS 2014-LC14 AS 4.351 03/15/2047 CMBS . ....02/23/2022 ... |CITIGROUP GLOBAL MARKETS INC ... ... 148,784 |.. .... 145,000 |..
98388\1-AD-9 ......... XCEL ENERGY INC 4.6 06/01/2032 . |--..05/03/2022 ... | BARCLAYS CAPITAL ...699,748 |.. ...700,000 |..
988498-AR-2 ......... YUM! BRANDS INC 5.375 04/01/2032 .|-...03/24/2022 ... [MERRILL LYNCH PIERCE FENNER & SMITH INC . 800,000 .. 800,000 ..
K7802#-AT-6 .........|ROYAL GREENLAND 3.94 11/17/2025 PRIVATE ...06/01/2022 ... [DIRECT TO COMPANY ... 7,419,300 |.. .... 7,500,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 232,402,682 235,541,946 748,893
24521T-AJ-5 .........|DEL MONTE FOODS INC FLT 05/16/2029 SL ...02/15/2022 ... | GOLDMAN SACHS & CO LLC ... ....910,800 |..
88103N-AK-6 . ..| TERRAFORM POWER OPERATING FLT 5/21/2029 SL . 05/11/2022 ... |RBC CAPITAL MARKETS LLC . .906,200 .
90347B-AJ-7 . ..| AXALTA COATING SYSTEMS US FLT 12/20/2029 SL 12/08/2022 ... |BARCLAYS CAPITAL INC .. . 968,220 .978,000
BL3836-72-5 ......... INTELSAT JACKSON HLDG FLT 02/01/2029 SL voo |....01/727/2022 ... | BARCLAYS CAPITAL INC .. ....910,800 |.. ....920,000 |..
BL3898-65-9 ......... SCIENTIFIC GAMES INTERNAT FLT 04/14/2029 SL ...eeeruuiieiiiuunnseeeennnusaeeennnnnasaeennnnnssaeeennnnnssenennnnnes [ onssessensnnnnnes ....04/07/2022 ... | JP MORGAN SECURITIES LLC ....ieeeeuuuusseeunnnnnseennnnnnaeeennnnnssseennnnnnsssennnnnnsssennnnnnnsseennnnnnsseernnnnnns |oennnnsseernnnnnnseeennnnnnseeennns |onnanseeseennnnneserennnns 645,125 |..oiirniiiiiieiiees 650,000
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 4,341,145 4,388,000
2509999997. Total - Bonds - Part 3 435,057,474 437,725,560 1,701,029
2509999998. Total - Bonds - Part 5 61,694,504 62,870,677 175,968
2509999999. Total - Bonds 496,751,978 500,596,237 1,876,997
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks
31338#-11-2 ......... | FEDERAL HOME LOAN BANK OF BOST Unlisted .. ...04/07/2022 ... |DIRECT TO COMPANY ... ...12,202.000 |.. .... 1,220,200 |..
66362@-10-0 .........[NORDIC AVIATION CAPITAL DAC EQUITY ......... ...07/14/2022 ... [DIRECT TO COMPANY ... ...95,716.000 |.. ... 3,158,640 |..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,378,840
5989999997. Total - Common Stocks - Part 3 4,378,840
5989999998. Total - Common Stocks - Part 5
5989999999. Total - Common Stocks 4,378,840
5999999999. Total - Preferred and Common Stocks 4,378,840

6009999999 - Totals

501,130,818

1,876,997
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36225B-0J-0 ...| GNSF POOL 781357 .... ..12/01/2022 . | MBS PAYDOIN 7,491 ... 7,360 N I e 1,491 [ ..10/15/2025 .
36225B-0L-5 ...| GNSF POOL 781359 . ..12/01/2022 .| MBS PAYDOIN .. .6,113].. 5,977 |.. 3 .6,113 | .. 12/15/2025 .
36225B-ON-1 ...| GNSF POOL 781361 . ..12/01/2022 .| MBS PAYDOIN .. .8,898 |.. 8,660 |.. 42 .8,898 | .. 12/15/2025 .
36225B-0R-2 ...| GNSF POOL 781364 . ..12/01/2022 .| MBS PAYDOIN .. ... 182].. ... 185 |.. L. 182 ). ..12/15/2030 .
3622AA-4R-2 ...| G2SF POOL 785432 .....ccevvunviviiiininniieiiinines | eeeees .12/01/2022 . | MBS PAYDOIN ..2,378,442 |......... 2,472,093 (10,592)|... ..2,378,442 |.... ..04/20/2051 .
STIFEL NICOLAUS & CO
831641-FU-4 .. | SBIC 2022-10B 1 4.262 09/10/2032 ABS .........|....... ..09/14/2022 .| INC .... 125,000 .... 125,000 ..09/10/2032 .
912810-TB-4 .. |US TREASURY N/B 1.875 11/15/2051 .....ceeevvene| cnnnne .04/19/2022 .| VARIOUS . ... 670,000 .... 579,969 . (58,047).... ..11/15/2051 .
912810-TC-2 .. |US TREASURY N/B 2 11/15/2041 . .oovvvrvviiinnns | s ..03/15/2022 .| VARIOUS ... .. 1,500,000 ..1,539,434 . (71,432)f.... ..11/15/2041 .
912828-TJ-9 .. |US TREASURY N/B 1.625 08/15/2022 ....cevvuveeee | cnnnnne ..08/15/2022 . | MATURITY ... s .... 550,692 I ..08/15/2022 .
91282C-AX-9 .. |US TREASURY N/B 0.125 11/30/2022 ......eevvveee|vnnnnns ..11/30/2022 . IMATURITY Lovviiiiiiiieies foeerriineeeciiiis e 1,170,000 |.......... 1,170,000 |......... 1,169,589 |......... 1,169,660 |.....ovvvvvnnnnnnns foovvivnninnnn 840 | [ 340 | e 1 170,000 [..oovvvveniinien foniieiiiiinns .. 11/30/2022 .
NOMURA SECURITIES
91282C-CJ-8 ...|US TREASURY N/B 0.875 06/30/2026 ..........ccuv|ennnnnn ..01/26/2022 .| INTERNATIONAL INC ..oooi]ovrvnnnnnniniiiinins Jovnnnnnns 2,918,203 |.......... 3,000,000 |......... 3,007,506 |......... 3,007,007 [oeeevveieiiiiiiinn Jovvnieeees [ 1¢) ] EPRT RN (RS PR R 3,006,977 |oeeeerriiinnnnns foeveennnn (88,774) ..06/30/2026 .
91282C-CS-8 ...|US TREASURY N/B 1.25 08/15/2031 .. ..01/05/2022 .| VARIOUS ... 964,274 |.......... 1,000,000 |............ 970,781 .. 971,339 |.. 971,377 |.... ...(7,108) ..08/15/2031 .
912820-DK-4 .| US TREASURY N/B 1.25 11/30/2026 .. ..02/24/2022 . | VARIOUS ... 04,367,067 |-vovoenn 4,465,000 |......... 4,476,388 . 4,476,208 |.. .. 4,475,969 |.... (108,901) .. 11/30/2026 .
MERRILL LYNCH PIERCE
91282C-DL-2 ...|US TREASURY N/B 1.5 11/30/2028 .......ceevvvvnn | ennnnns ..02/08/2022 .| FENNER & SMITH INC ..... |oeeevveenniiiiiininns Jovnnnnnns 1,946,563 |.......... 2,000,000 |......... 2,025,547 |.......... 2,025,450 |..eovvneiiiiiiinnn foeeeiiiiinnn [R50 ] R K (i3 R PP VS I T R (78,496) ..11/30/2028 .
JP MORGAN SECURITIES
91282C-DM-0 .. |US TREASURY N/B 0.5 11/30/2023 ......evvvvvvvnn | ennnnns .. 12/23/2022 . |LLC oo | e 3,081,875 |............ 3,200,000 |......... 3,190,328 |......... 3,190,561 |oevveniiiiiiiinns [ 4,830 [oeiiiiiiiiiiinens e 4,830 |oovviiiiiiiiiinn feeens 3,195,391 [ooooiiiiiiiiinns Joevinnnn (113,516) ..11/30/2023 .
JP MORGAN SECURITIES
91282C-DY-4 ...|US TREASURY N/B 1.875 02/15/2032 ......covveee]ennnnns .03/02/2022 .|LLC . ...1,009,688 |.......... 1,000,000 |......... 1,001,719 o ..1,001,712 |.... L1975 [, 7,975 |... .. ..02/15/2032 .
0109999999 Subtotal - Bonds - U.S. Governments 20,543,947 21,101,126 21,131,228 19,359,820 (4,580) (4,580) 21,061,927 (517,981) (517,981), 88,364 XXX
Corporate Actions Event
445545-AH-9 ... | HUNGARY 5.375 02/21/2023 . [D......]..06/16/2022 . 507,475 |... ....500,000 |............ 483,750 ... 497,512 |.. 498,476 |.... ....8,999 [.... B ..02/21/2023 .
A00617-08-1 .. |RUSSIAN FEDERATION 4.25 06/23/2027 . D......|..01/25/2022 .| VARIOUS . ... 4,412,500 |... ..4,400,000 [......... 4,246,000 . 4,300,588 |.. .. ..4,301,475 |.... 111,026 ...l , ..06/23/2027 .
0309999999. Subtotal - Bonds - All Other Governments 4,919,975 4,900,000 4,729,750 4,798,100 1,852 1,852 4,799,951 120,024 120,024 38,976 XXX
CITIGROUP GLOBAL
20772G-F4-5 .. | CONNECTICUT ST 5.85 03/15/2032 ......ccevvuuueee] cenne ..02/02/2022 . | MARKETS INC ...ceevvmmne Joeremmnnneeeeennies Jvnens 1,012,112 ............. 800,000 |......... 1,070,872 |..eueeeen 1,063,189 [oeeeeeieiiecins e (2,436) [ e (2,438) | [ 1,060,753 |o.eceeeeeeiiiiaes oeeennnnn (48,641)|......... (48,641)[............. 18,070 |..03/15/2032 .
WELLS FARGO SECURITIES
419792-G7-5 .. |HAWAI1 ST 2.042 08/01/2031 ..01/28/2022 . |LLC ..2,444 175 (...........2,500,000 |......... 2,500,000 ..2,500,000 |.... ..(55,825)]..........(55,825)|... ..08/01/2031 .
57582R-YN-0 .. | MASSACHUSETTS ST 2.663 09/01/2039 . ..09/01/2022 . VARIOUS ......oovvvvnnnneeee]ivrnnnnnnnnnnnnnnnns fovennennennn. 17,808 |ooiiinnnnn 34,859 |onenns 36,144 ...35,746 |.... . (17,937)[......... (17,937))... ..09/01/2039 .
0509999999. Subtotal - Bonds - U.S. States Terrltorles and Po ions 3,474,095 3,334,859 3,607,016 3,589,975 (2 503) (2 503) 3,596,499 (122,403) (122,403) 34,218 XXX
UBS FINANCIAL SERVICES
282726-DV-7 .. |EL CAMINO CA CMNTY CLG DIST 0 08/01/2033 ... |....... ..07/12/2022 | INC oo foe e s 7,535,851 |......... 10,945,000 |......... 6,248,705 |.......... 7,533,603 [.eeeeeeeeeeeiaeeee foeeeennnn 128,761 |oeeeeeeeeeeieees oo 128,761 [ooeeeeeeiieeee s 7,662,365 |.oeevveenaeraeen fennnns (126,513)[........ (126,513) [ ..08/01/2033 .
282726-DY-1 .. |EL CAMINO CA CMNTY CLG DIST 0 08/01/2038 ... |....... ..07/12/2022 .| BARCLAYS CAPITAL ..ooovvuovvvvnniniiriiinnnns Jovnnnnnns 7,582,560 |......... 14,000,000 |......... 4,635,260 |.......... 6,985,972 [oveiiiiiiiiinnns foeeeinnnn 175,646 [..ovvvveeiiiiiinnn foeeees 175,646 |ovvvenviiiinnns foeeenne 0 (1 1 R IO 370,942 |.......... 370,942 [ ..08/01/2038 .
SECURITY CALLED BY
282726-DZ-8 .. |EL CAMINO CA CMNTY CLG DIST 5 08/01/2037 ... |....... ..08/01/2022 .| ISSUER at 100.000 ...... |.eeevveenrrrrernnnnns Jovnnnnnns 5,175,000 |........... 5,175,000 |......... 5,614,915 [.......... 5,249,458 |....oovviiiiiiiinn fenns (WL)] R R (L)) R LT VAT V[0 O RPN R AR 258,750 |..08/01/2037 .
649660-RP-7 .. |NEW YORK NY 1.823 08/01/2030 ......ccvvvueeeeeen|enene ..02/01/2022 .| JEFFERIES LLC .. ...1,763,466 |.......... 1,860,000 |......... 1,844,041 |.......... 1,844,447 |.. 1,844,602 |...ccovnnnieieenn feunnnnnn (81,136)....... (81,136))... .. 17,142 (..08/01/2030 .
652113-WM-9 .. | NEWPORT MESA CA UNIF SCH DI 0 08/01/2035 .. ..09/09/2022 .| VARIOUS .......... .. 12,138,142 19,635,000 |.. 10,403,707 340,841 10,744,548 |. 1,393,595 .08/01/2035 .
652113-WR-8 .. | NEWPORT MESA CA UNIF SCH DI 0 08/01/2037 ... ..09/09/2022 . |Mesirow Financial Inc. .. 4,509,569 |........... 7,920,000 3,958,170 |.. 123,728 |... ..4,081,899 |.... 427,670 |... ..08/01/2037 .
SINKING FUND REDEMPTION
718814-ZZ-2 .. |PHOENIX AZ 5.269 07/01/2034 ....eeveeeeennneeee | s L.07/01/2022 .| coeeeiiiiiieeeiciiineeeees feeeeene e e, 50,000 [..ceevvrnnnnns 50,020 |+eevennnnnnns 61,330 [...cceennnnnn 50,765 [eeeeeeeeenniaeeee foeeeennins (UL5)] R A, (LE) ] PP R 50,020 |eeeeeeeniiieeen ferneeeeeeenens [0)] R [0)] TP 2,636 (..07/01/2034 .
797355-08-0 .. | SAN DIEGO CA UNIF SCH DIST 0 07/01/2034 .....|....... ..12/23/2022 . | JEFFERIES LLC ...oovvvvnifoeeinniiniieciiiis Jevninnnns 6,662,500 |......... 10,000,000 |......... 3,996,300 |.......... 5,838,909 [.euviiiiiiininnns foerennnnn XIS T I I, 251,656 |.ooevveiiiiiiinn feeenns 6,090,565 |...covvvniiiiiinn feoneeneens 571,935 |oueunnnnns 571,935 [ ..07/01/2034 .
SECURITY CALLED BY
88033S-L2-8 .. | TENDER OPTION BOND TRUST VAR 05/01/2029 .....]|....... ..06/02/2022 .| ISSUER ...evvnvvvvivnnnnnnns fovvvnnnnnniiniiininns Jounnnnns 1,390,000 |..eevunnnns 1,390,000 [......... 1,627,814 |.......... 1,655,625 |.ovvvniiiiinnnnns fooniiinnnn (5,637)[cceiiiiiininiiins |ooviininnnns [CE T A 1,549,987 |ovvvviiiiiinnnn fornins (159,987)|........ (159,987)[.....cceueen 78,073 [..05/01/2029 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 46,757,088 70,975,020 33,482,090 43,420,656 939,947 939,947 44,360,604 2,396,486 2,396,486 356,601 XXX
010268-CU-2 .. | ALABAMA FEDERAL AID HIG 2.156 09/01/2032 ... |....... ..01/05/2022 . | MORGAN STANLEY ......ccev |oevvvrmnnirriinnnnns Jovnnnnnns 4,751,500 |........... 4,835,000 |......... 4,835,000 |......... 4,835,000 [o.euniiiinnnnnnns fooveniiieeeens (] R AN [ PP 4,834,999 [.ooooiiiiiiiinns Jovvninnnns (83,499)[.......... (83,499)|....unvnnnnns 24,034 1..09/01/2032 .
SINKING FUND REDEMPTION
03255L.-AA-7 .. | ANAHEIM CA PUBLIC FING AUTH 6 09/01/2024 ... |....... ..09/01/2022 . ...1,075,640 |........... 1,075,640 |......... 1,254,304 |......... 1,085,115 |.. ..(9,475)[... ..09/01/2024 .
052414-Ri-1 .. | AUSTIN TX ELEC UTILITY 3.037 11/15/2030 .... |....... ..01/07/2022 .| MORGAN STANLEY . ...4,248,800 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 |.. .. (8)]... . 248,808 |.... ..11/15/2030 .
SECURITY CALLED BY
052476-2P-6 .. | AUSTIN TX WTR & WSTWTR SYS 5 11/15/2037 .....]....... L 11/22/2022 .| ISSUER ..eeeeiieeinnninnee forremnninneecnnnins Jnnennnns 4,000,000 |.......... 4,000,000 ......... 4,581,440 |......... 4,057,277 |oueeeieiiiiiiannee fooeennnns (55,210) [+ eeeeeeemnnneee Joorewnnnna(55,210) |oveiniiiiiiies foreeenes 4,002,067 |eeeueeieeennnns foreeeennnns (2,067)].cceeeennns (2,067)f-.ceceeen 207,222 |..11/15/2037 .
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UBS FINANCIAL SERVICES

072024-XF-4 .. | BAY AREA CA TOLL AUTH T 1.869 04/01/2029 ... |....... ..01/10/2022 .| INC .o e e 735,128 |.....oen. 750,000 |............ 750,000 |............ 750,000 [eeveeeeeiiiiiieees oo o e [ [ 750,000 |-evriiiiieieis oo (14,873)|......... (14,873)..eeeeenns 3,983 [..

SECURITY CALLED BY

114894-RS-9 ...[BROWARD CNTY FL ARPT SYS RE 5 10/01/2042 ... |....... ..10/03/2022 . | ISSUER ......eoveeeaiinens e el 10,000,000 |......... 10,000,000 |........ 11,184,100 |........ 10,109,183 |oeeereiieeeiiis [l (110, 188).vveeeeeeiiieas [eeeenne (110,188) |.eeeiiieeeeees s 9,998,994 |...oooeiiiiiiis foieinenns 1,006 |............ 1,006 |............ 500,000 |..

SECURITY CALLED BY
114894-SP-4 ...[BROWARD CNTY FL ARPT SYS RE 5 10/01/2042 ... |....... ..10/03/2022 .  ISSUER . R
SINKING FUND REDEMPTION

........ 18,500,000 |......... 18,500,000 |........ 19,975,840 |........ 18,702,859 |..

(204,713) |... .18,498,146 |....

13033A-CE-9 .. [CALIFORNIA ST HLTH FACS 5.75 10/01/2023 .....|....... L. 10/01/2022 .| oo e e 846,211 [............. 846,211 |............ 822,779 |............ 843,354 [..oveieeiiiiins | 2,857 [ [ 2,857 oo e 846,211 | i e e 24,329 |..

SECURITY CALLED BY
13053C-AB-8 .. [CALIFORNIA ST POLL CONTRO 5.1 06/01/2040 ... |....... ..06/17/2022 . [ ISSUER ....oevveeenniiiiae [t [, 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |-euereieeeeeiins ferieiieiis ((15))] R RSN (38) [euvvmeeeeeeiiins forneees 1,999,962 |.occviiiiiiiiiis e 1) R K i R 47,883
SECURITY CALLED BY

130795-5E-3 .. [CALIFORNIA ST STWD CMNTYS D 5 04/01/2042 ....|....... ..04/01/2022 . | ISSUER at 100.000 ...... [eeeeeeeeiiiieniinns feiiis 10,000,000 |......... 10,000,000 |........ 10,438,100 |........ 10,013,435 [ooeeeeeeiiiiiee | [QEX )] RO RSO (13,435) [euveeeeeeiiins [ 10,000,000 |.evvveeeeeeiinn i e s 250,000 |..

SINKING FUND REDEMPTION

155048-BB-6 .. [ CENTRL PUGET SOUND WA RE 4.75 02/01/2028 ....|....... ..02/01/2022 .| ceeevvieieeeiieieeeein e 405,050 [............. 405,050 |............ 405,257 |............ 405,050 |-eenniiiieeeeiis o e e L e 405,050 foveeeeeeeiiiiins ferneeeeiiieiees e [ 9,620 |..
SECURITY CALLED BY

167593-HG-0 .. [CHICAGO IL O'HARE INTERNATI 5 01/01/2029 ... |....... ..01/03/2022 . | ISSUER .....oovveeeniiien e el 14,275,000 |......... 14,275,000 |........ 15,711,779 |........ 14,275,000 |oeenvieieeeeiins [ (24) e | [PZ0] RUUUUTRRRRR 14,274,976 |.occevviiieeeeee |, 24 ol L 356,875 |..
SECURITY CALLED BY

167593-HY-1 .. [CHICAGO IL O'HARE INTERNATI 5 01/01/2026 ... |....... ..01/03/2022 . | ISSUER .....oevveeeniinens e el 14,985,000 |......... 14,985,000 |........ 16,476,028 |........ 14,985,000 |.eevveeeeeeeiins [ (5] R RSN (25) funneeeeeeiiis foreees 14,984,975 | e, 25 [oiiiies 25 [ 374,625
SINKING FUND REDEMPTION

167725-AC-4 .. [CHICAGO IL TRANSIT AUTH 6.899 12/01/2040 ... |....... ..12/01/2022 .| ...

o R ...67,577 |...
SINKING FUND REDEMPTION

.. 69,562 |..

...67,577 |....

167736-SJ-7 .. [CHICAGO IL WTR REVENUE 5.75 11/01/2030 ......|....... L 11/01/2022 | e e e 570,683 |............. 570,683 |............ 636,069 |............ 574,237 | [ (3,854) et | (3,854) [cevveeeeeeiiiis [ 570,683 |.evvveiieeiiiis oo e e 32,814 (..

235036-8G-8 .. | DALLAS-FORT WORTH TX IN 2.441 11/01/2032 ... | ....... ..02/08/2022 . [LLC eevvveeeeeeiiieeeee [ [, 2,883,180 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |-eeureieeeeeiins [ (1] RUUUUTRRRR ORI () e s 2,999,989 |..eeiiiieiiis o (116,809)|........ (116,809)f............. 18,308 |..

SECURITY CALLED BY

249182-GH-3 ...| DENVER CITY & CNTY CO ARPT 5 11/15/2037 .....|....... ..11/15/2022 .| ISSUER at 100.000 ... [eceoeeeeeiiinnianss feeiis 11,300,000 |......... 11,300,000 |........ 12,688,511 |........ 11,447 170 | el (L7 (1)) R HUTRN (147,1470) |- et o 11,300,000 [eevveeeeeeeins o [ e 565,000 |..

SECURITY CALLED BY

249182-GR-1 .. | DENVER CITY & CNTY CO ARPT 5 11/15/2033 .....|....... L. 11/16/2022 L[ ISSUER .....ooveeiiiiee [t [, 9,000,000 |.......... 9,000,000 |........ 10,048,945 |.......... 9,135,968 [.....ooereiniiines [ (129,357) |- et (129,357) |eeeeiiiieeees | 9,006,610 [oueeeeeeeiiiiins [ (6,610)]........... (6,610)].......e 450,000 |..

SECURITY CALLED BY

254845-HN-3 .| DIST OF COLUMBIA WTR & SWR 5 10/01/2032 .....|....... ..10/03/2022 . [ ISSUER ......ooereemmiiiine feeneeeiiiiiccces e, 5,000,000 |.......... 5,000,000 |......... 5,721,850 |......... 5,060,150 |eeeueriiiieeeeiis o (59, 941) [t o (89,941) [evveeeeeiiiins [ 5,000,210 [oereeeeiiiiiies fereeeeiis [A10))] S (PA10)] 250,000 |..

SECURITY CALLED BY

254845-HP-8 ...|DIST OF COLUMBIA WTR & SWR 5 10/01/2037 .....|....... ..10/03/2022 . [ ISSUER .....cooerenniiiene feeeeeeiiiieccees [, 3,500,000 |........... 3,500,000 |......... 3,847,725 |.......... 3,574,693 |.ooeeiiiiieee | (74,910)[vveeeeeeiiiaes | (74,910) |- e o 3,499,783 |..oveiiiiiiiiis o, 207 foeeeeeenis 27 |oeeneiis 175,000 |..

SECURITY CALLED BY

254845-JK-7 ...|DIST OF COLUMBIA WTR & SWR 5 10/01/2083 .....|....... ..10/03/2022 . [ ISSUER ......ooeremniiiine feeeeeeiiiiciccs [ 5,000,000 |.......... 5,000,000 |......... 5,698,080 |.......... 5,068,297 [..oveeeeeeeiiiiens [ (58,004) et o (58,004) [evveeeeeeiiiins [ 5,000,203 |.ocoiiiiiiiiiees e (Pi0)] IR [P20K)] 250,000 |..
..01/25/2039 .
..10/25/2038 .
..12/01/2030 .
.10/01/2030 .
..10/01/2043 .
..02/01/2047 .
..04/01/2047 .
..00/01/2047 .
.. 11/01/2045 .
..10/01/2052 .
..10/01/2051 .
..04/01/2051 .
..07/01/2051 .
..08/01/2051 .
..00/01/2051 .
..10/01/2051 .
..01/01/2052 .
..08/01/2050 .
..07/01/2051 .

.. 872 ..834
834 |..
.61 ..
... 447,937 ....457,736
..... 1,514,876 |......... 1,654,529

..... 1,215,90|......... 1,310,577

30308G-AH-3 .. | FRESB 2019-SB60 A10H VAR 01/25/2039 CMBS ...
30308M-AH-0 .. | FRESB 2019-SB58 A10H VAR 10/25/2038 CMBS
31283H-NA-9 ...| FGLMC POOL GO1285
31283H-NE-1 .. | FGLMC POOL G01289
3128MJ-TK-6 .. | FGLMC POOL GO8553 ...
3131XV-6E-0 .. | FNCL POOL ZM2669 ....
3131XW-MH-3 .. | FNCL POOL ZM3060 ...

..12/01/2022 . | MBS PAYDOWN
..12/01/2022 . | MBS PAYDOIN ..
..12/01/2022 . | MBS PAYDOIN ..
..12/01/2022 . | MBS PAYDOIN ..
....... ..12/01/2022 . | MBS PAYDOWN
....... ..12/01/2022 .| MBS PAYDOUN
....... ..12/01/2022 . | MBS PAYDOWN

. (719)f...
.(20,224)[...
.(12,293)[...

3131XX-UX=7 .. | FNCL POOL ZMA198 ........oovreeeiiiiiiieeeiies [ e ..12/01/2022 .| MBS PAYDOUN ..(4,954)[...
3132A5-EL-5 .. | FNCL POOL ZS4639 ......coveeiiiiiiiieiiiiiiieeeen | e ..12/01/2022 . MBS PAYDONN (12,167)f...
3132DN-YX-5 ... FNCL POOL SD1626 .........ccomeumiiiieeiiiieeee | e ..12/01/2022 .| MBS PAYDOUN . V3
3132DH-CH-4 ... FNCL POOL SDBA72 ......eevieeiiiiiiiieiiiiiiiaaes | e ..12/01/2022 . MBS PAYDONN . 440,772 |.. ... (70)f...

..12/01/2022 .| MBS PAYDOUN
..12/0172022 . | MBS PAYDOIN ..
..12/01/2022 . | MBS PAYDOIN ..
..12/01/2022 . | MBS PAYDOIN ..
..12/01/2022 .| MBS PAYDOUN
..12/01/2022 . | MBS PAYDOWN
..12/01/2022 .| MBS PAYDOUN
..12/01/2022 . | MBS PAYDOWN

3133AJ-PG-2 ...| FNCL POOL QC0423 ...
3133AP-HY-8 .. | FNCL POOL QC4747 .
3133A0-CG-0 .. | FNCL POOL QC5471 .
3133AS-JA-2 ...| FNCL POOL QC7457 .
3133AT-Y4-7 .. | FNCL POOL QC8831 ....
3133B2-XX-2 .. | FNCL POOL QD5194 ...
3133KJ-XL-1 .. | FNCL POOL RA3383 ....
3133KM-JE-6 .. | FNCL POOL RAS661

.690,016 |.. ... (449)|...

1,021
. (976)
..(2,040)
..(5,004)[...
won (459)]...
o oeeeeennn(45,013))..

........... (2,042)

........4,008,595 |....
........... 947,564

...925,000 |..

04/01/2029 .

10/01/2042 .

10/01/2042 .

10/01/2023 .

..06/01/2040 .

04/01/2042 .

02/01/2028 .

01/01/2029 .

..01/01/2026 .

..12/01/2040 .

11/01/2030 .

11/01/2032 .

11/16/2087 .

11/16/2033 .

10/01/2032 .

10/01/2037 .

10/01/2033 .
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3133KM-PV-1 .. | FNCL POOL RA5836 .... ..12/01/2022 . | MBS PAYDOIN .. 803,562 .... 831,436 . 808,438 |.. ...(4,876) ... ..803,562 |.... ..09/01/2051 .
3133KM-VS-1 .. | FNCL POOL RA6025 . ..12/01/2022 .| MBS PAYDOIN .. . 745,160 |.. . 743,127 (236) .. 742,891 |. ..10/01/2051 .
3133KN-EH-2 ...| FNCL POOL RA6436 . ..12/01/2022 .| MBS PAYDOIN .. . T47 ..183,393 |. ..12/01/2051 .
3133KP-PB-8 .. | FNCL POOL RA7618 ... ..12/01/2022 .| MBS PAYDOIN .. ..(10) ...23,033 |. ..07/01/2052 .
3137FK-PJ-9 .. |FHR 4855 AZ 4 08/15/2048 CMO ....ovvvvvvvivnnnns | ennnns ..12/01/2022 . | MBS PAYDOIN 1, 322 852 ... 1,328,457 |.. ..(5,606) ... .. 1,322,852 |.... ..08/15/2048 .
31402C-5L-2 ...|FNCL POOL 725451 .... ..12/01/2022 . | MBS PAYDOUN ......cevmmenn Joemmmmmneeeemnniines foeeeeeennnns 2,965 |... 2,950 |.. . n 2,965 |.... ..12/01/2031 .
3140GS-RR-5 ...| FNCL POOL BH4095 .... ..12/01/2022 . | MBS PAYDOIN ... 1,462,119 |... ,587,998 . 1,481,275 |.. (19, 156)... ..1,462,119 |.... ..10/01/2047 .
3140H1-WL-0 .. | FNCL POOL BJOB5O ... ..12/01/2022 . | MBS PAYDOIN .. 1,754,528 |... . ,873,506 . 1,769,521 |.. .(14,994)[... ..03/01/2048 .
3140J6-GR-2 .. | FNCL POOL BM2007 ... ..12/01/2022 . | MBS PAYDOIN 109,941 e 111,195 ...1,028 |... ..09/01/2048 .
3140JA-0X-9 .. | FNCL POOL BM5869 .... ..12/01/2022 .| MBS PAYDOUN .......ccevven |oevemmmmnneeemnnnnns Jonenn 1,815,258 [ 1,815,258 |......... 1,951,118 (13,469)|... ..08/01/2047 .
3140K0-SN-9 .. | FNCL POOL B05024 .... ..12/01/2022 .| MBS PAYDOUN ......cccvvven |oevevmnnnnnnriinnins Jonnnn. 2,255,319 [ 2,255,319 [......... 2,313,111 ..12/01/2049 .
3140L3-N4-9 ...|FNCL POOL BR4910 .... ..12/01/2022 . | MBS PAYDOIN .. 943,159 [ 951,117 ..04/01/2051 .
3140L5-BA-3 .. |FNCI POOL BR6332 . ..12/01/2022 .| MBS PAYDOIN .. .990,771 (.. . 1,021,578 |.. ..04/01/2036 .
3140LC-TV-3 .. | FN POOL BS2363 . ..12/01/2022 .| MBS PAYDOIN .. ...42,456 |.. .. 43,559 .. ..09/01/2035 .
3140QC-2B-1 .. |FNCI POOL CA5269 . ..12/01/2022 .| MBS PAYDOIN .. . 133,083 |.. .128,540 |.. ..02/01/2035 .
31400K-LF-3 .. | FNCL POOL CBO325 ... ..12/01/2022 . | MBS PAYDOIN ... 891,861 .... 899,246 ..04/01/2051 .
31400K-NX-2 .. |FNCI POOL CBO405 .... ..12/01/2022 . | MBS PAYDOIN ..1,832,781......... 1,891,201 ..05/01/2036 .
31400L-6Z-4 .. | FNCL POOL CB1787 ... ..12/01/2022 .| MBS PAYDOIN 371,265 ... 372,280 ..10/01/2051 .
3140QL-WK-8 .. |FNCL POOL CB1549 .... ..12/01/2022 . | MBS PAYDOIN ... 157,902 .... 186,560 ..09/01/2051 .
3140QM-4V-3 .. | FNCL POOL CB2635 .... ..12/01/2022 . | MBS PAYDOIN .. 122,479 .. 124,242 ..01/01/2052 .
3140QP-SS-7 ...|FNCL POOL CB4128 .... ..12/01/2022 . | MBS PAYDOIN ..07/01/2052 .
31400P-XT-9 .. | FNCL POOL CB4289 .... ..12/01/2022 .| MBS PAYDOIN ..08/01/2052 .
3140X5-6F-5 .. | FNCL POOL FM2669 .... ..12/01/2022 . | MBS PAYDOIN ..1,669,360 |......... 1,806,299 .(19,245) ... ..03/01/2048 .
3140X6-SW-2 .. | FNCL POOL FM3232 . ..12/01/2022 .| MBS PAYDOIN .. . 922,960 |.. 987,711 |.. ..(7,076) ..04/01/2048 .
3140X7-LS-6 .. |FNCI POOL FM3936 . ..12/01/2022 .| MBS PAYDOIN .. ..1,580,3% |.. . 1,664,106 |.. .(12,459) ..08/01/2035 .
3140X9-4V-4 .. | FNCL POOL FM6235 . ..12/01/2022 .| MBS PAYDOIN .. . 225,447 |.. . 252,994 |.. . 228,106 ..(2,659) ..01/01/2044 .
3140XC-PA-0 .. | FNCL POOL FM8516 . ..12/01/2022 .| MBS PAYDOIN .. ...50,841 [.. .. 55,390 |.. ..07/01/2051 .
3140XF-MX-6 .. | FNCL POOL FS0373 . ..12/01/2022 .| MBS PAYDOIN .. 170,714 |.. . 167,206 |.. ..01/01/2052 .
3140XF-VX-6 .. | FNCL POOL FS0629 .... ..12/01/2022 .| MBS PAYDOIN ... 184,314 .. 189,253 ..02/01/2062 .
3140XG-GR-4 .. | FNCL POOL FS1107 ... ..12/01/2022 . | MBS PAYDOIN .. 105,515 ..12/01/2051 .
3140XH-GA-9 .. |FNCI POOL FS1992 .... ..12/01/2022 . | MBS PAYDOIN ..06/01/2037 .
3140XH-GB-7 .. |FNCI POOL FS1993 .... ..12/01/2022 . | MBS PAYDOIN ..06/01/2037 .
3140XH-HT-7 .. |FNCL POOL FS2041 .... ..12/01/2022 .| MBS PAYDOIN . ..08/01/2051 .
31416C-EZ-5 .. | FNCL POOL 995752 ... ..12/01/2022 . | MBS PAYDOIN ... 236,529 .... 265,430 ....(2,875) ... ..05/01/2039 .
31418D-38-9 ...| FNCT POOL MA4408 . ..12/01/2022 .| MBS PAYDOIN .. 474,234 |.. . 496,242 |.. 477 849 .(8,615) ..08/01/2041 .
31418D-4G-4 .. | FNCT POOL MA4422 . ..12/01/2022 .| MBS PAYDOIN .. . 388,465 |.. .399,876 |.. . 389,712 (1,247) ..09/01/2041 .
31418D-SH-6 .. | FNCL POOL MA4119 . ..12/01/2022 .| MBS PAYDOIN .. . 454,600 |.. . 455,204 |.. . 454,670 ..(69) . N ..09/01/2050 .
31418D-TQ-5 .. | FNCL POOL MA4158 . ..12/01/2022 . | MBS PAYDOINN . . 136,708 |.. 120,345 |.. ..980 . 136,708 |. ..10/01/2050 .
SECURITY CALLED
373539-K8-7 .. | GEORGIA ST HSG & FIN AUT 3.85 12/01/2041 ... |....... ..04/01/2022 .| ISSUER 100,000 |... 100,000 |............ 100,000 ....100,000 |.. ...99,99 ... ..12/01/2041 .
38122N-B4-3 ...| GOLDEN ST TOBACCO SECUR 2.346 06/01/2030 ....|....... ..01/12/2022 .| BARCLAYS CAPITAL 2,971,080 |.......... 3,000,000 |......... 3,000,000 . 3,000,000 |.. . oo e 2,999,992 ... ..06/01/2030 .
43232E-BX-6 .. |HILLSBOROUGH CNTY FL HSG VAR 01/01/2039 .....|....... ..07/01/2022 .| VARIOUS ....oeeeeeeieeeee foeeemneeeceeniees e 265,000 |............. 265,000 |............ 259,522 |.eevuunnnnnn 263,089 |..eeneeeeeiniies foreeeeennnn 191 | o 191 | e 265,000 ..01/01/2039 .
SECURITY CALLED BY
544495-XV-1 ...|LOS ANGELES CA DEPT WTR & P 5 07/01/2043 ... |....... ..07/01/2022 .| ISSUER at 100.000 ...... |eeeeveumreeeemmnnnns Jounnnnnns 7,000,000 |-......... 7,000,000 |......... 7,685,230 |.......... 7,049,433 |.oooeeiiiieeeiin [ (49,433) ] ceeeeeeeeceeninn feeeeeees (49,433) |oeeeeeeeeeiees [oeeeeee 7,000,000 [-oeeeeemennieeeee Jorneeeeeemmieees foereeiriieeeees e 350,000 [..07/01/2043 .
SECURITY CALLED BY
544628-JK-7 .. |LOS ANGELES CA REGL ARPTS | 5 01/01/2032 ... |....... ..02/01/2022 .| ISSUER ...8,995,000 |........... 8,995,000 |......... 9,009,153 |......... 8,876,763 |.. 9,224 |... 109,013 |... ... 262,354 |..01/01/2032 .
574296-CJ-6 ...|MARYLAND ST STADIUM AUT 2.257 05/01/2032 ... |....... ..02/01/2022 . |Piper Jaffray & Co. ... .. 1,403,580 |........... 1,455,000 |......... 1,455,000 |......... 1,455,000 |.. (). (IR V0 ] 8,392 1..056/01/2032 .
SECURITY CALLED BY
575831-BK-7 .. | MASSACHUSETTS ST CLG BLDG A 5 05/01/2037 ... |....... ..056/02/2022 .| ISSUER ...evvnvvvvvvnnnnnnns fovvnnnnnnniiiiiiiinns Jovnnnnnns 2,500,000 |............ 2,500,000 ]......... 2,845,875 |.......... 2,513,303 |..oovveiiiiiiiinn fos (13,539) ] ceeeiiiiiininnns fooviiinnnn (13,539) [.ooovvvviiiiies ovennnns 2,499,764 |.ooiiiiiiiiiinns i 236 | 236 [.ooiiiiinnnn 62,500 |..05/01/2037 .
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SECURITY CALLED BY
575831-BL-5 .. | MASSACHUSETTS ST CLG BLDG A 5 05/01/2043 ... |....... ..05/02/2022 .| ISSUER ....eenieeennneeee foeeemnneeeeeeenies Jenns 4,250,000 |........... 4,250,000 |......... 4,814,528 |......... 4271, 7T [ s (22,979 [ eeeeeeeeeeees foeeeeeennns (22,179) [+ eeeeeeeeeee s 4,249,592 |.ooveeiiiiiinns [ 408 [..oeeennennnnes 408 |............ 106,250 |..05/01/2043 .
SECURITY CALLED BY
57587A-DN-5 .. | MASSACHUSETTS ST HSG FIN 4.3 12/01/2034 .....|....... ..11/01/2022 .| ISSUER ...eeeieeinieeeee foeeeenneeeeceenes s 1,910,000 |.......... 1,910,000 |......... 1,910,000 |......... 1,910,000 |-eevvvneeeeeennnnn fooeeeeeennnns Q)] U R, (124) oo s 1,909,876 |.eeeveeeeeeiiees Joeernneeeees 124 [t 124 |t 75,286 |..12/01/2034 .
SECURITY CALLED BY
57587A-DP-0 .. | MASSACHUSETTS ST HSG FIN 4.5 12/01/2039 ..... | ....... ..11/01/2022 .| ISSUER ... ..1,610,000 |.......... 1,610,000 |......... 1,610,000 |......... 1,610,000 |.. ..1,609,890 |.... ..12/01/2039 .
SECURITY CALLED BY
57587G-DG-7 .. | MASSACHUSETTS ST HSG FI 3.065 12/01/2040 ... |....... ..04/15/2022 .| ISSUER .....eeveeeenneneeee foeeemmnieeeeeeniees o 145,000 |.eeevvnennnns 145,000 |.evvennnnnes 145,000 000 [oeeeiieeiiieeeee foeeeeneeeeees ()] TR ISP (D] PP 144,999 [ e L P L PP 1,654 [..12/01/2040 .
SECURITY CALLED BY
57587G-DH-5 .. | MASSACHUSETTS ST HSG FI 3.265 12/01/2050 .. ..04/15/2022 .| ISSUER ... 145,000 |. . 145,000 |.. . 145,000 |.. .(2) 2 ..12/01/2050 .
575896-WN-1 .. | MASSACHUSETTS ST PORT A 1.979 07/01/2034 .... ..02/07/2022 .| MORGAN STANLEY . ...894,270 |.......... 1,000,000 |......... 1,000,000 .. (8)]... (105,722) ..07/01/2034 .
MERRILL LYNCH PIERCE
59259Y-GF-0 .. |MET TRANSPRTN AUTH NY R 6.814 11/15/2040 ... |....... ..01/05/2022 .| FENNER & SMITH INC ... ...213,815 |... .. 150,000 ... 216,384 ...(51)]... .(2,247)f.... ..11/15/2040 .
SECURITY CALLED BY
592646-3U-5 ...|MET WASHINGTON DC ARPTS AUT 5 10/01/2029 ... |....... ..10/03/2022 .| ISSUER ....evvvivvinnnnnnes foevrnnnineieciiiis v 5,000,000 |...eunnnn. 5,000,000 |......... 5,522,800 |.......... 5,045,312 |..oovviiiiiiiiinn fernins (TR0 IR RN (45,157) [evvnnniiin feveeees 5,000,154 |..ooovvniiiiiinn foonniiiinnnns (154) ..10/01/2029 .
SECURITY CALLED BY
592646-3II-1 .. |MET WASHINGTON DC ARPTS AUT 5 10/01/2031 ... |....... ..10/03/2022 .| ISSUER ...evvvvivvininnnnns foorrnnnineieciiiins fevninnns 4,500,000 |........... 4,500,000 |......... 4,689,045 |.......... 4,518,353 |..coevniiiiiiiiinn [ [QECT2215) | R R (18,298) |vvvenvevinnnnns [oreeene 4,500,055 ..10/01/2031 .
SECURITY CALLED BY
59333P-C5-5 ... | MIAMI-DADE CNTY FL AVIATION 5 10/01/2030 ... |....... ..10/03/2022 .| ISSUER ... .. 15,000,000 15,129,045 |.. . (128,604)[... .- (128,604) ... .15,000,440 |.... ..10/01/2030 .
626207-YF-5 .. |MUNI ELEC AUTH OF GEORG 6.637 04/01/2057 ... |....... ..04/01/2022 .| VARIOUS .....coeeeemmeeeeeefoeeemnnieeeeeenies Jeevineeeee 17,000 .ol 17,000 .. 25,809 foeeecees 5,463 |.. ...6,346 |... P FEOPT 6,346 |... ..04/01/2057 .
626207-YS-7 .. |MUNI ELEC AUTH OF GEORG 7.055 04/01/2057 ... |....... ..04/01/2022 .| VARIOUS .....oovvvvvnnnnenecovriinnineneciinins Joneinenenn 3,000 fonneinnnnn 3,000 |oceennnnees 4,507 ....3,107 |.. ..04/01/2057 .
62620H-CN-0 .. | MUNI ELEC AUTH OF GA 2.257 01/01/2029 ....... |....... ..01/25/2022 . | MORGAN STANLEY . .... 2,000,000 |......... 2,000,000 . 2,000,000 .. ..1,999,985 |.... ..01/01/2029 .
62620H-CP-5 ...|MUNI ELEC AUTH OF GA 2.397 01/01/2030 ....... |....... ..01/25/2022 . | MORGAN STANLEY ... .... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. ..1,909,983 |.... ..01/01/2030 .
62620H-C0-3 ...|MUNI ELEC AUTH OF GA 2.497 01/01/2031 ....... | ....... ..01/25/2022 . | MORGAN STANLEY ... .. 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. ..1,999,982 |.... ..01/01/2031 .
SECURITY CALLED BY
63968A-TJ-4 .. |NEBRASKA ST PUBLIC PR DIST 5 01/01/2033 ... |....... ..01/03/2022 .| ISSUER ....eeeeeennnneeee foeeemnneeeeeeenes Jenns 3,835,000 |........... 3,835,000 |......... 4,351,268 |......... 3,835,166 [..ueeeeennnninees foereenniieeeens (521 PRI ISP (€ FURT 3,835,158 ..01/01/2033 .
SECURITY CALLED BY
63968A-VX-0 .. | NEBRASKA ST PUBLIC PR DIST 5 01/01/2032 ... |....... ..01/03/2022 .| ISSUER ....eeeeeeennneeee foeeemnneeeeceenies Joenins 1,935,000 |-eevvennnns 1,935,000 [.......... 2,032,234 |.......... 1,935,088 [.eeeeeeeieiieeees foeeemniieeeeens (3] U ISP (3] PP 1,935,035 ..01/01/2032 .
SECURITY CALLED BY
63968A-VY-8 .. |NEBRASKA ST PUBLIC PR DIST 5 01/01/2033 ... |....... ..01/03/2022 .| ISSUER ....eeeeeeennneeee foeeemnneeeeceenes Jenns 1,950,000 |-eevvennnns 1,950,000 |......... 2,041,182 |......... 1,950,086 [..oveeeeennnieeees foeeemmnineeeens (3] U ISP (3] PP 1,950,032 ..01/01/2033 .
SECURITY CALLED BY
63968A-VZ-5 .. |NEBRASKA ST PUBLIC PR DIST 5 01/01/2034 ... |....... ..01/03/2022 .| ISSUER ....eeneeeeennneeee foeeemmneeeeceenes Jenns 4,100,000 |-......... 4,100,000 |......... 4,268,379 |......... 4,100,066 [....cevvnnneeeeennn Joemnieeeeennnns (0] U ISP (V0] FEPTTRURT 4,100,059 ..01/01/2034 .
SECURITY CALLED BY
63968A-XJ-9 .. |NEBRASKA ST PUBLIC PR DIST 5 01/01/2036 ... |....... ..01/03/2022 .| ISSUER ... ...2,000,000 |.......... 2,000,000 |......... 2,167,560 |......... 2,000,069 |.. ..2,000,065 |.... ..01/01/2036 .
SECURITY CALLED BY
63968A-XL-4 .. |NEBRASKA ST PUBLIC PR DIST 5 01/01/2038 ... |....... ..01/03/2022 .| ISSUER ....eeeeeeennneeee foeeemnneeeeceenies Joenins 1,000,000 |.......... 1,000,000 |......... 1,080,380 |......... 1,000,033 |.oeeveneeeeeennnn Jorneeeeeeennnes ()] PRI ISP (V2] PP 1,000,031 ..01/01/2038 .
SECURITY CALLED BY
63968A-XM-2 .. | NEBRASKA ST PUBLIC PR DIST 5 01/01/2039 ... |....... ..01/03/2022 .| ISSUER ... ..1,000,000 |.......... 1,000,000 |......... 1,079,020 |......... ..1,000,031 |.... .. 25,000 [..01/01/2039 .
SECURITY
646139-3+-6 .. |NEW JERSEY ST TURNPIKE AUTH 5 01/01/2038 ... |....... ..07/01/2022 .| ISSUER at 100.000 ...... |eeeeeuueeeeemmnnnnns founnns 10,000,000 |......... 10,000,000 |........ 10,935,400 |........ ,058, B PSRN OO 10,000,000 [..oeeeevemeeeeen Joeeeeemmniieeee foeeeeeeiieeeeeens o 500,000 [..01/01/2038 .
SECURITY CALLED BY
646139-3\-5 .. |NEW JERSEY ST TURNPIKE AUTH 5 01/01/2025 ... ..07/01/2022 .| ISSUER at 100.000 ... ...6,000,000 |.......... 6,000,000 |......... 6,648,900 ..6,000,000 |.... TP U ...300,000 |..01/01/2025 .
646140-DU-4 .. |NEW JERSEY ST TURNPIKE 1.863 01/01/2031 ... ..01/04/2022 .| JEFFERIES LLC .. 1,919,600 . 2,000,000 |.. . 2,000,000 |.. .. 1,999,999 |. . (80,399)[. (80,399) . 19,148 (..01/01/2031 .
646140-DV-2 .. |NEW JERSEY ST TURNPIKE 1.963 01/01/2032 .....|....... ..01/06/2022 .| JEFFERIES LLC 953,870 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 999,999 |.... . (46,129)f......... (46,129)... .. 10,306 [..01/01/2032 .
SECURITY CALLED BY
649906-VR-2 .. |NEW YORK ST DORM AUTH REVEN 5 07/01/2037 ... |....... ..07/01/2022 .| ISSUER at 100.000 ...... |eeeeveumreeeemmnnnns Jounnnnnns 2,500,000 |............ 2,500,000 |......... 2,814,925 |.......... 2,518,083 [oveeeeeeeennieeee foreeeenns (18,083) )i o (18,083) | [ 2,500,000 |-eveuneeeeemmnns foreeemmnineeeeenn Jeereeeeeeeeniies o 125,000 |..07/01/2037 .
SECURITY CALLED BY
68275M-AA-4 .. | ONONDAGA CNTY NY INDL DE 5.75 03/01/2024 ....|....... ..09/02/2022 .| ISSUER .....eveeeennineeee foeemnnneeeeeenees s 12,000,000 |......... 12,000,000 |........ 12,882,420 |........ 12,142,639 [o.eeeeeiiiiieeees oo (31170 | AU R (41,857) |eeeeeeeeeeenn feeeees 12,100,782 |oeeeeeeeeininaes Joeeennnn (100,782)|........ (100,782)]ccevveennns 690,000 |..03/01/2024 .
SECURITY CALLED BY
70917S-AW-3 .. | PENNSYLVANIA ST HGR EDUCTNL 5 04/01/2042 ....|....... ..04/01/2022 .| ISSUER at 100.000 ...... |eeeereumrreeemmnnns Joennnnns 5,000,000 |.......... 5,000,000 |......... 5,440,800 |.......... 5,015,521 [oeeeiieeiiiiieeee Joeeeennnn (15,521) [+eeeeeeeeeeieeee foeeeeennnns (15,521) [oeeeeeeieeeeee Jeeennns 5,000,000 |-eeeueereeemmnnns foreeemmmireeeeenn e o 125,000 |..04/01/2042 .
SECURITY CALLED BY
709223-2R-1 ...| PENNSYLVANIA ST TURNPIKE CO 5 12/01/2037 ....|....... ..12/01/2022 .| ISSUER at 100.000 ...... |eeeereumreeeemmnnns Jounannns 5,000,000 |.......... 5,000,000 |......... 5,659,300 |......... 5,067,752 [ceeueeeeeennnaneee foeeennnnn (67,752)]ceeeeeeeeeeennnn foeeeees (67,752) |-vveeeeeennnes feeeeene 5,000,000 |-eeeueereeemmnnns foreeemmmireeeeenn e o 250,000 |..12/01/2037 .
759911-NH-9 ...|REGL TRANSPRTN AUTH IL 5.75 06/01/2023 ...... |....... ..06/01/2022 .| VARIOUS ....ovvvvvvinnnneecforriinnineieciiiins i 6,495,000 |........... 6,495,000 |......... 6,445,053 |.......... 6,492,357 |..oeeviiniiiiiinnn feeeeens P2 2 PR R, 2,612 | fees 6,494,969 [.......cceviiiies Jovnnniiiniiinnns 1 I R 1 I R 186,731 |..06/01/2023 .
SECURITY CALLED BY
786005-TC-2 .. | SACRAMENTO CA MUNI UTILITY 5 08/15/2033 .....]....... ..08/15/2022 .| ISSUER at 100.000 ...... |.oeeeeverirriiunnnns Jovunnnnns 1,000,000 |.......... 1,000,000 ......... 1,120,450 |......... 1,008,679 |.oovveenniiiiinnnn foveinennns (8,679)].cevveeneiiiiiinns Jonnnninees (8,679) |.vveneviiinnnnns fovveenns 1,000,000 |...eevveniiiiinnn fooniniiiiiiinnnns foveniinniiiiinns foonniniiinnns 50,000 |..08/15/2033 .
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SECURITY CALLED BY

786005-TL-2 .. | SACRAMENTO CA MUNI UTILITY 5 08/15/2031 .....|....... ..08/15/2022 . | ISSUER at 100.000 ...... [eeeeeeeiiriiiiaiiis foeeeenns 1,500,000 |.......... 1,500,000 |......... 1,688,865 |.......... 1,518,574 | el (13,574 [ceeeeiiiieeeet o (13,574) [evveeeeeiiiis [ 1,500,000 |.vvvereeeeiins o e e 75,000 |..
SECURITY CALLED BY

79766D-DH-9 .. | SAN FRANCISCO CALIF CITY &C 5 05/01/2029 ....|....... ..05/02/2022 . [ ISSUER .....coveeenniiiiae feeeeeeiiiiiecs [ 5,000,000 |.......... 5,000,000 |......... 5,460,000 |......... 5,018,182 |.eoenriiieeeeiis el (18,086)..vvveeeeeeiiiiens fereeeens (18,036) |-ooevvrieeeeeee o 5,000, 146
SECURITY CALLED BY

79766D-DJ-5 .. | SAN FRANCISCO CALIF CITY &C 5 05/01/2030 ... |....... ..05/02/2022 . | ISSUER ... ..1,715,000 |.......... 1,715,000 |......... 1,763,226 |......... 1,717,297 |.. ..(2,280) |... 1,715,017 |....

SECURITY CALLED BY

79766D-RB-7 .. | SAN FRANCISCO CALIF CITY &C 5 05/01/2082 ....|....... ..05/02/2022 . | ISSUER .....oevveeeniiie e e 955,000 [............. 955,000 |.....oveeenn 959,176 |............ 955,567 |-eenviriieeeenis o (23] AR RN (564) [eveeeeiiiiiies [ 955,004 [oeeeeeeeeiiiins [l (1] R (€3] RS 24,008 |..

Corporate Actions Event

852328-AB-5 ...| SAINT CHARLES PARISH LA G VAR 12/01/2040 ... |....... ..06/01/2022 .| .eevveeeieiiiiiieeeiee [l [ 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |-eeeuriieeeeeins o 79 fereieeeeiis e 79 Jooieeeeeeiis foieees 3,000,079 [oeeveeeieiiiins [, (U4°))] U [14:))] RS 60,000 |..

SECURITY CALLED BY

875301-ES-8 .. | TAMPA-HILLSBOROUGH CNTY FL 5 07/01/2032 .....[....... ..07/01/2022 .| ISSUER at 100.000 ... [eeeeeeeeiurieniiies feeiis 13,405,000 |......... 13,405,000 |........ 15,020,544 |........ 13,641,713 [ |, QKA K)] T RS (136,713 [evvveeeeeeeiias fereees 13,405,000 [oeeeeeeeiiiiiins [ s e 670,250 |..

SECURITY CALLED BY
875301-EU-3 .. | TAMPA-HILLSBOROUGH CNTY FL 5 07/01/2037 .....|....... ..07/01/2022 .| ISSUER at 100.000 ...... [eeeeeeeiiiiiiiaiiis foeeeenns 5,000,000 |.......... 5,000,000 |......... 5,337,880 |.......... 5,023,428 |.oooeeiiiiiiiee | (23,428) e o (23,428) [evveeeeeeiiiins [ 5,000,000 fouereeeeeiiiins [ e e 250,000
SINKING FUND REDEMPTION

08/15/2031 .

..05/01/2029 .

..05/01/2030 .

05/01/2032 .

12/01/2040 .

07/01/2032 .

..07/01/2037 .

876385-EA-9 .. | TARRANT CNTY TX HLTH FACS D 6 09/01/2024 ... |....... ..00/01/2022 .| .ouvvvieeeeniieeeeeein fe e 571,606 |............. 571,605 |............ 652,687 |............ 571,510 [eeeeeeeiiiiieeee | 94 [ e [T TR 571,605 |.euveeiieiiiiis o [ e 34,296 |..00/01/2024 .
SINKING FUND REDEMPTION

915137-5G-4 .. |UNIV OF TEXAS TX 4.837 08/15/2026 ............ |....... L.08/15/2022 .| .eueeiieieeeiieieeeein e 585,272 |.ceeeunnnns 585,272 |............ 632,550 [.eeeeeeiiiiieeie [ s (10,720) [ Jeeeeees (10,720) [ [l 885,272 [ e e e 28,310 [..08/15/2026 .
RAYMOND JAMES &

92812V-F5-0 .. | VIRGINIA ST HSG DEV AUT 2.982 07/01/2040 ... |....... ..01/21/2022 . | ASSOCIATES INC .... ...3,007,740 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |.. . (32)f... ..07/01/2040 .
SECURITY CALLED BY

929833-AX-9 ...| WACO TX EDUCTNL FIN CORP RE 5 03/01/2043 ....|....... ..03/01/2022 . | ISSUER at 100.000 ...8,000,000 |.......... 8,000,000 |......... 8,949,680 8,018,496 |.. (18,4%)... T AU U ..03/01/2043 .

977100-HQ-2 .. | WISCONSIN ST GEN FUND A 1.636 05/01/2031 ... ..03/10/2022 . [ MORGAN STANLEY .... v fooern . 3,172,645 ... 3,500,000 ......... 3,500,000 3,500,000 |. I A . A A 3 500,001 |.... v Jeeennn. (327,386))..... (327,356)]... ..05/01/2031 .

0909999999. Subtotal - Bonds - U.S. Special Revenues 334,645,703 335,318,625 360,882,032 334,363,958 (1,833, 145) (1,833, 145) 335,382,824 (737,122) (737,122) 11 400,047 XXX

SINKING FUND REDEMPTION

00115%-AA-0 .. | AES ILUMINA LLC 6 03/26/2032 Private .........|....... ..12/31/2022 .
00255E-AA-9 .. | AASET 2022-1A A 6 05/16/2047 ABS ..........ccci| eueeee ..12/16/2022 . (MBS PAYDOIN ..
00688J-AB-3 .. | ADIENT US LLC 9 04/15/2025 ..02/03/2022 . | PERSHING LLC .
00833L-AA-4 .. | AFFRM 2020-A A 2.1 02/18/2025 ABS .. ..04/15/2022 . | MBS PAYDOIN ..
00834A-AA-7 .. | AFFRM 2020-22 A 1.9 01/15/2025 ABS ... ..12/15/2022 .| MBS PAYDOUN

...263,061 |...
... 33,141 ..

508,416 |...
...1,500,000 |...
.. 1,783,319 |...

.. 263,061 ...263,061 . 258,389 |..

....510,000 |..
. 1,499,787 |..

.... 1,500,000
..... 1,733,319

1 100,569 |.

00834C-AA-3 .. | AFFRM 2021-Z1 A 1.07 08/15/2025 ABS .. 12/15/2022 . | MBS PAYDOIN 1,100,569 ..1,100,569 |......... 1,100,531 |..
00842X-AA-7 .. | AFFINITY GAMING 6.875 12/15/2027 ............ ..10/11/2022 . | VARIOUS ... ...629,262 |.... ... 750,000 ...799,688 ..786,322 |....
AVERICAN AIRLINES 2017-2 5.18 10/15/2023 SINKING FUND REDENPTION
02378*-AA-8 .. |PTiVate ©ovvurereeeevereseececee e | eeenes L A0/15/2022 [ v [ [ 760,545 |............. 760,545 |............ 760,545 |............ 760,558 |.voveveveeieiereis e (%) ] U RIS (13) feorererererereres forrereaenns 760,545 |.vvevereerenenes foorereeeieeiee foeeeieieees o 19,698 |..
AVERICAN AIRLINES 2017-1 5.18 08/15/2023 SINKING FUND REDENPTION
02378L-AA-T .. |PFiVALe ©ovverereeeeeeereececeee et | eeeees 1.08/15/2022 [ 1veveveieeeeeeieieeeees [ [ 201,259 |.vovrnnn 201,259 |............ 201,259 |..oveeee 201,252 |oceerrereeieens [ [ TS ISR [ IO IS 201,259 |ovvevereeeenes fooeeeeeciees e oo 7,819]..

037411-BE-4 .. | APACHE CORP 4.375 10/15/2028 ........cceveiuiis | eennnne L.03/21/2022 .| o e e 521,250 |.....eee 500,000 (............ 510,650 |............ 509,835 | e (225) e [l (225) [eeeeeeeiiiiees [ 509,610 |.cuvveeieeieeiis o 11,640 |........... 11,640 |ooooneennn 9,479 |..

037411-BJ-3 .. | APACHE CORP 4.875 11/15/2027 ....vvvcerereras | eveees 1.03/21/2022 [ oveveeeeeeeeeeeeeeees [ [ 450,500 |.............. 425,000 |............ 460,911 |............ 457,901 oo e (GI37)] IS U [GI737) ] IO U 456,688 [....oovevererees o (6,188)|........... (6,188)f....veveeee 7,252 ..

03842V-AA-5 .. | AQFIT 2021-A A 1.54 07/17/2046 ABS .....oove. | veeee . 12/17/2022 . | MBS PAYDOIN ..o [oveveneeririeieienen [oeeeenns 192,852 [ 192,849 |.vonvnnnn 192,824 ..o 192,840 |oveveveveeiieiris foerereeeienns 9 [ [ <1 IR ISP 192,849 [vvvevieiies oo K1 K} 1,370
JP MORGAN SECURITIES

03969A-AN-0 .. | ARDAGH PKG FIN/HLDGS US 4.125 08/15/2026 ....|D...... 1.03/10/2022 . [LLC wevvveveneieieieienene [ [ 620,750 [..oovoeeenen 650,000 |-...voe. 669,695 |............ 664,625 |............ 1,752 [erveeiine (1,172)
CITIGROUP GLOBAL

03969Y-AC-2 .. | ARDAGH NETAL PACKAGING 6 06/15/2027 .......o..|eceee ..06/06/2022 . | MARKETS INC .. 1,251,250 [............. 250,000 ....250,000 ..200 |...

04047E-AA-4 .. | ARIVO 2022-1A A 3.93 05/15/2028 ABS ..........|.cvee.t .. 12/15/2022 . [MBS PAYDOIN . ...182,517 |............. 182,517 ... 182,495 .89 [...

047649-AA-6 .. | ATKORE INC 4.25 06/01/2031 ...oovovevevrnnnene reveeen |-.06/09/2022 . | VARIOUS . ...613,463 |............. 665,000 .....665,000 .87 |...

05330A-AA-5 .. |RUTA DEL WAIPO SOC CONC 7.373 06/16/2022 ... |D......|..06/15/2022 .| WATLRITY . . ...227,057 |... .. 227,057 .. 245,221 (160

AUTOPISTAS METRO DE PR 7.5 12/31/2038 SINKING FUD REDEIPT 0N

05330K-A@-4 .. [Private
05606D-AS-7 .. | BX 2022-PSB A FLT 08/15/2039 CMBS .. ..12/15/2022 . | MBS PAYDOUN
05990T-AU-1 .. | BAFC 2015-R2 3.75 02/27/2037 WHOLE LOAN ..12/01/2022 .| MBS PAYDOUN
06034L-AA-8 .. | BANISTMO SA 3.65 09/19/2022 ........cvvveeee... . ..09/19/2022 . [ MATURITY

..12/31/2022 .

.. 54,000
...2,916|.. ....2,897 |..

. 413,086 |.. .413,086 |..
..2,590,000]......... 2,581,663

.. 54,000 (D).

413,086
,590,000 ...

..03/26/2032 .
..05/16/2047 .
..04/15/2025 .
..02/18/2025 .
..01/15/2025 .
..08/15/2025 .
.. 12/15/2027 .

10/15/2023 .

08/15/2023 .

10/15/2028 .

11/16/2027 .

..07/17/2046 .

..08/15/2026 .

..06/15/2027 .
..05/15/2028 .

..06/01/2031 .
..06/15/2022 .

..12/31/2038 .
..08/15/2039 .
..02/27/2037 .
..09/19/2022 .
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06051G-EM-7 .. | BANK OF AMERICA CORP 5.7 01/24/2022 .. ..01/24/2022 . |MATLRITY ... ... 16,750,000 |........ 17,867,528 |........ 16,759,313 |.. ..(9,313)[... < (9,313) | .16,750,000 |.... ...477,375 |..01/24/2022 .
06051G-HC-6 .. | BANK OF AMERICA CORP VAR 12/20/2023 .. ..12/20/2022 .| VARIOUS ... ..1,000,000 ......... 1,021,240 |......... 1,021,000 |.. (21,000) ... .. (21,000) |... ..30,040 |.. 12/20/2023 .
MERRILL LYNCH PIERCE
06849U-AD-7 .. | BARRICK PD AU FIN PTY LT 5.95 10/15/2039 ... ..05/12/2022 .| FENNER & SMITH INC ... .. 625,000 ...609,819 .82,000 |...........82,000 |... .. 21,796 |..10/15/2039 .
JP MORGAN SECURITIES
071734-AK-3 .. | BAUSCH HEALTH COS INC 6.25 02/15/2029 ..07/28/2022 .|LLC ... 525,000 ....513,345 ...15,166 |.... ..15,990 |... .. (228,741)|........ (228,741)]... .... 31,536 |..02/15/2029 .
071734-AN-7 .. | BAUSCH HEALTH COS INC 4.875 06/01/2028 . ..11/18/2022 .| VARIOUS . . 650,000 |.. .651,500 |.. (169) 651 176 |. (191,708)). . (191,708) . 24,646 (..06/01/2028 .
07332B-AD-1 .. | BOMFT 2017-RT1 B1 4.15 03/28/2057 ABS ..05/28/2022 . | MATURITY ..2,350,000 |.. . 2,391,397 |.. .(5,856) ..2,361,702 |. . (11,702)[. .. (11,702) . 40,635 ..03/28/2057 .
07332B-AE-9 .. |BOMFT 2017-RT1 B2 4.5 03/28/2057 ABS ........ | ....... ..06/28/2022 . |MATLRITY ... .. 1,680,000 ......... 1,687,685 ...(1,906) |... ..1,684,149 |.... o (4,149)f......ll (4,149)).. ..03/28/2057 .
08861Y-AA-4 .. |BHG 2021-A A 1.42 11/17/2033 ABS .....covveeeee] ceenne ..12/17/2022 .| MBS PAYDOIN ... 257,977 .... 257,968 R ..257,977 |.... .. 11/17/2033 .
08862B-AA-3 .. | BHG 2021-B A 0.9 10/17/2034 ABS ........ovvvee|vnnnnnn ..12/17/2022 .| MBS PAYDOIN ... 239,820 .... 239,813 2 ..239,820 |.... P ..10/17/2034 .
096630-AE-8 .. | BOARDWALK PIPELINES LP 5.95 06/01/2026 ......|....... ..08/01/2022 .| MARKETAXESS CORP ........ . ....800,000 |............ 890,368 ....(6,024) ... e 841,100 [ [ 2,324 2,324 |... ..06/01/2026 .
1248EP-CK-7 .. | CCO HLDGS LLC/CAP CORP 4.25 02/01/2031 ...... |....... ..01/21/2022 .| GOLDMAN SACHS & CO LLC ..1,350,000 |......... 1,363,480 |......... 1,355,000 |.....oeeeeen 7,534 [ooriiinnnin 156 | o 7,690 |... ..1,362,690 |.... veeeen..(59,940)f... ..02/01/2031 .
12597Y-AA-7 .. | CP ATLAS BUYER INC 7 12/01/2028 .........ccoeee | oeeene ..04/28/2022 .| VARIOUS .... 640,000 .... 664,397 ....23,680 |... .... 660,481 |.... (100,725)........ (100,725)|... ..12/01/2028 .
12625K-AE-5 .. | COMM 2013-CR8 A5 3.612 06/10/2046 CMBS . ..12/01/2022 . | MBS PAYDOIN . 175,887 |.. . 184,627 |.. 180 482 . (4,59%) . 175,887 |. ..06/10/2046 .
12635F-AU-8 .. | CSAIL 2015-C3 ASB 3.4481 08/15/2048 CMBS ... ..12/01/2022 . | MBS PAYDOIN . .. 113,816 .. 117,924 . 115,040 |.. .. (1,224))... .. 113,816 |.... ..08/15/2048 .
SINKING FUND REDEMPTION
12702*-AA-4 .. | CVS PASSTHR TRUST 3.901 10/10/2039 Private . |....... . 12/10/2022 .| i e [ 216,028 |............. 216,028 |.....eunn.en 216,028 |...ccvvnnnnn 216,029 |oeeeeeeeeenniees oo e e e e 216,028 |eeveeeeeeinnns foeeeemnieeeeees e et 4,301 (..10/10/2039 .
CHARTER COMMUNICATIONS CTL 5.55 07/15/2035
12708#-AA-4 .. |Private ......ccooveiiiiiiimiiiiieeeeeiee e [ e L 12/15/2022 .| i e [ 81,136 [..cevvnnennnns 81,136 |.eevvnnnnnnns 81,136 |oevvennnnnnns 81,136 ..07/15/2035 .
12759*-AA-6 .. | CTL 2022-06 TRUST 5.41 01/15/2047 PRIVATE .. |....... |..12/15/2022 . s 13,263 .. ..01/15/2047 .
13607H-VC-3 .. | CANADIAN IMPERIAL BANK 0.45 06/22/2023 ...... ..10/03/2022 .| GOLDMAN SACHS & CO LLC .. 1,000,000 ... 999,780 . 999,838 |.. ..06/22/2023 .
SUSQUEHANNA FINANCIAL
14040H-BN-4 .. | CAPITAL ONE FINANCIAL CO 3.75 03/09/2027 ... |....... ..04/21/2022 .| GROUP LLLP ...evvvvviiinnfoeriinnineieciiiins fevnennns 2,049,915 |.......... 2,100,000 |......... 2,067,660 |.......... 2,081,443 |oeeeniiiiiiiiinns [ LI R F 1,249 | oo 2,082,692 |..cevveniiiiiinn ferneeees (32,777)]..vve (32,777 49,438 |..03/09/2027 .
CITIGROUP GLOBAL
15033L-AU-6 .. | CEDF 2019-11A B2R FLT 05/29/2032 LL .......... D...... ..01/25/2022 . |MARKETS INC ...covvvvvnnns |oorevnnnieiiiinins Jovniieeeens 999,550 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [oveeniviinnnninnns foorerinienees (] R AN [ PR 999,999 [oeeiiiiiiiinins oeviiiiinns [E27:5))] R (2] P 2,910 (..05/29/2032 .
BNP PARIBAS SECURITIES
151191-BE-2 .. | CELULOSA ARAUCO CONSTITU 4.25 04/30/2029 .... [D...... ..04/26/2022 .| SERVICES SA/MILAN ...oooi]evrivvnnninriinninns Jovnnnnnns 1,895,000 |.......... 2,000,000 |......... 1,986,160 |.......... 1,989,297 [ooviiviiiiiniiies i £ T R RN L1 RO 1,989,809 |.ovvvveviiiiinnn foreeennns (94,809)......... (94,809)f.......cce 42,028 |..04/30/2029 .
Corporate Actions Event
15135U-AF-6 .. | CENOVUS ENERGY INC 6.75 11/15/2039 ........... A L.09/13/2022 .| e | [ 304,323 |..ouennnnnnns 277,000 [ovunnnnnnnne 275,947 |............ (Tt Y O RN (1 1 R FRR N (<11 PO RN 276,282 [.ooovvviniiiiien o 28,081 |........... 28,081 |.oeevvnennnns 15,477 |..11/15/2039 .
156700-BA-3 .. | LUMEN TECHNOLOGIES INC 7.5 04/01/2024 ....... |....... ..10/03/2022 .| e | [ 468,252 |............. 450,000 |............ 503,244 |............ 491,940 |ovvveniiiiiniin o [T T0)] R RPN [QISTRSX 1) R (703 (VI F RN (8,158)]........... (8,158)]..cccvvnnnnns 33,938 |..04/01/2024 .
CHAMBERS BORROWER LLC 2.18 05/15/2024
15776%-AA-8 .. |PRIVATE ...coovvriiiiiiiiiineeecciieeecceiieee [ eeeeee L 12/16/2022 | e | [ 891,567 |............. 891,567 |ooeuuneenn 891,567 [oeniiiiiiiiiiiiiinn [ foeeeeiinnn LT R RN 15TV R A 891,567 ..05/15/2024 .
19424-AB-3 .. | CASL 2021-C A2 2.32 07/26/2055 ABS ........... [....... ..12/25/2022 . ....88,695 |... ...88,6% ... ..07/26/2055 .
20048E-BA-8 .. | COMM 2013-LC6 AM 3.282 01/10/2046 CMBS ......|....... ..12/01/2022 . ...445,000 |... ..445,000 |.... ..01/10/2046 .
20268J-AF-0 .. | COMMONSPIRIT HEALTH 2.782 10/01/2030 .....ove| vnnvnns ..01/12/2022 . |LLC .eviiviiiiiiiiiinies o e 1,010,470 |.......... 1,000,000 |......... 1,054,440 |.......... 1,052,340 [ooniiiiiiiiinnnns foereiiiis (V0] FFURR N (R0 PSSR R 1,062,224 [.ooovviviniinnns Jovnennnns (41,754)[......... (41,754)....coonnnnnns 7,960 |..10/01/2030 .
CREDIT SUISSE
203372-AX-5 .. | COMMSCOPE INC 4.75 09/01/2029 ........cevvnvevee|nnnnns ..02/09/2022 .| SECURITIES USA LLC ...e. |oevvvvenniiiiiinnins Jovneneneens 635,344 |..ouunnnnnnnn 675,000 [o..unnnneene 675,000 |.......eeent 670,822 |............ 4178 | L1720 O RN 4,200 [ooviiiiiiiiiiinn e (YA T RV R AR (39,768)|......... (39,768)............. 14,963 |..09/01/2029 .
20451R-AB-8 .. | COMPASS GROUP DIVERSIFIE 5.25 04/15/2029 ....[....... ..06/23/2022 .| VARIOUS .....oeeeeeneeeee|oeeemmneeeeeenies e 320,806 |............. 380,000 [ 398,164 |............ 396,451 |oeveeeeeeeiniees o [QICKES)] R IR (1,635) |+eeeeneeeeeenn feeeeeeeene 394,816 [..oeevvneiieeeee Joenenns (74,010)|......... (74,010)]-ccevvnennnns 13,847 |..04/15/2029 .
CITIGROUP GLOBAL
20679L-AB-7 .. | CONDUENT BUS SERVICES 6 11/01/2029 ........... |.eeeeee ..01/28/2022 . |MARKETS INC ...oeevvmneis Joeemmmmeeeeemniees Joreneeeens 687,750 |.eevennnnnnns 700,000 [...eeeeeeee 700,000 |...eeeeenee 689,976 |........... 10,024 |.oeeneeeenn LRK TN U 10,137 |oveeeeeeeiiiees oeeeennnns 700,13 |oeeeeiiieeeeeeen foeeeeees (12,363)|......... (12,363)....ceeeen 12,367 |..11/01/2029 .
Corporate Actions Event
20825C-AV-6 .. | CONOCOPHILLIPS 3.75 10/01/2027 .....ccevvvueeee] cennne ..03/11/2022 . .. 1,069,930 |.......... 1,000,000 |......... 1,094,310 ..1,092,642 |.. ... (3,037) |... . (19,676)......... (19,676))... ..10/01/2027 .
21925D-AA-7 .. | CORNERSTONE BUILDING 6.125 01/15/2029 ........]|....... ..07/20/2022 .| VARIOUS . 610,000 [............ 658,221 ..(6,234)]... 644,980 |.... (201,185)[........ (201,155)|... ..01/15/2029 .
22535M-AA-7 .. | CAALT 2020-2A A 1.37 07/16/2029 ABS ..12/15/2022 . | MBS PAYDOIN .. 133,710 .. 131,652 .. 133,710 |.... ..07/16/2029 .
233046-AN-1 .. | DNKN 2021-1A A21 2.045 11/20/2051 ABS ... ..11/20/2022 . | MBS PAYDOIN ...21,000 |.... ..11/20/2051 .
CITIGROUP GLOBAL
23331A-BP-3 ...|D.R. HORTON INC 1.4 10/15/2027 .......eovvveee | annnne ..04/19/2022 . |MARKETS INC ...covvvvvnnns |oorrvnnnniiiieiinins Jovniieeeens 612,241 |............. 700,000 f..eunnnnnnne 683,606 1 R R 1 I R R, A R [C1CICT T N R AR, (73,877)]..cvenn (73,877)]cevvenns 5,063 ..10/15/2027 .
SECURITY CALLED BY
245223-AC-6 ...| DEL MONTE FOODS INC 11.875 05/15/2025 ....... |....... ..05/16/2022 .| ISSUER ....oovvvvvvennnnnnns fovvvnnnnnniniiiinins Joviinninnens 762,342 |...ounnnnnnns 700,000 f.......neeee 799,025 (13,072) |ovvenneiiiiiinns fovveinnnnns 763,019 |ovveeeniiiiinnn foonnnins (63,019)]......... (63,019)............ 104,366 |..05/15/2025 .
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248019-AU-5 .. | DELUXE CORP 8 06/01/2029 ..05/09/2022 . | VARIOUS ...799,891 |... .... 850,000 ...850,000 . 850,186 |.... ...(50,204)]... ..06/01/2029 .
26209X-AD-3 .. |HONK 2021-1A A2 2.791 10/20/2051 ABS . ..10/20/2022 . | MBS PAYDOIN 7,000 7,000 |.. 7,000 |.. ..10/20/2051 .
262440-AN-3 .| DRSLF 2017-49A AR FLT 07/18/2030 LL ..10/18/2022 . | MBS PAYDOIN 9,146 ... ....9,146 .., 147 . . e ..07/18/2030 .
291011-BP-8 .. | ENERSON ELECTRIC CO 0.875 10/15/2026 ......... . |--01/03/2022 . | GOLDMAN SACHS & CO LLC 2,905,590 |.......... 3,000,000 [......... 2,928,690 |......... 2, 938 118 |.. A7 (32,705)|... ..10/15/2026 .
29163V-AC-7 .. | EMPIRE COMMUNITIES CORP 7 12/15/2025 ......... ..02/16/2022 . |BARCLAYS CAPITAL ....... |- 992,500 |.......... 1,000,000 |......... 1,062,500 [......... 1,035,000 |.. (2,21)]... (58,086)... .. 12/15/2025 .
SECURITY CALLED BY
29260F-AF-7 .. | ENDEAVOR ENERGY RESOURC 6.625 07/15/2025 ....|....... ..07/15/2022 .| ISSUER at 103.313 ... ...377,002 |... ..365,000|..... ... 391,572 |..... 384,288 |. (719 [ . (7,195) ... . (12,002)]...... (12,002)|... ..07/15/2025 .
20478J-AG-5 .. | EQUS 2021-EQAZ B FLT 10/15/2038 CMBS ... ..11/15/2022 . [MBS PAYDOIN . i A A 1 .10/15/2038 .
204780-AJ-9 .| EQUS 2021-EQAZ C FLT 10/15/2038 OMBS .........|..ee. .11/15/2022 . | MBS PAYDOIN 16 ... .16 .16 .16 | . ..10/15/2038 .
302846-AP-7 .. | FNBM LLC 4.18 06/20/2022 Private ......ccccover|veveee ..06/20/2022 . [MATURITY oo [oeeeeeeeenencrienee [reeienene 7,000,000 [.......... 7,000,000 |......... 7, 000 000 [vunvne 7, 000 LV SRR OISR IUSVEPIRURSTRTN ISRV USSR ISR 7,000,000 [oveevvririririen foreenerenrinee feeeeneeereneens ..06/20/2022 .
FLNG LIQUEFACTION 2 LLC 4.39 12/31/2038 SINKING FUND REDENPTION
30288*-AE-0 . |Private ... . 12/31/202 .| ... 107,460 |- 107,460 |.. 107,460 |.. 107,463 . 107,460 |. o . .. 12/31/2038 .
31556T-AA-7 .. | FERTITTA ENTERTAINVENT 4.625 01/15/2029 ..01/21/2022 . | JEFFERIES LLC . 375,000 |.. 2375,000 [oeeeeriiieieene ..375,425 |. .(3,237). .(3,237) ..01/15/2029 .
337120-AA-7 .. | FRST STU BID/FRST TRANS 4 07/31/2029 ....cooe|veevee .12/07/2022 . | VARIOUS ... 675,000 ...675,000 656,100 |.. 674,914 |.... (102,852)|........ (102,852)|... ..07/31/2029 .
MERRILL LYNCH PIERCE
35671D-CH-6 .. | FREEPORT-MCHORAN INC 4.625 08/01/2030 ....... |....... ..01/21/2022 . [FENNER & SMITH INC .o |ovoeeeecciririeies [reeienene 1,060,000 |.......... 1,000,000 [......... 1,002,320 |......... 1,071,890 |+vveveee 11,925 oo (800) oo oo 11,125 i o 1,083,016 [overereerece foeeenen (23,016)|......... (23,016) ..08/01/2030 .
FRISCO HQ OPERATIONS LLC 4.13 12/15/2037 SINKING FUND REDENPTION
35877#-AA-0 . |PRIVATE ..o | e [ 12/15/2022 .| e foreecec [ 457,928 |.ovvennne 457,928 ... 457,928 |.ovnene 457,923 [ooveeeeeeiciciees | [ ] S R [ SO U P77 N R SRR USRI .. 12/15/2037 .
361680-AL-8 .. | GFL ENVIRONUENTAL INC 4 08/01/2028 .... ..|.-02/02/2022 . |LLC 665,000 |... 700,000 |-..ovvee 692,748 ....686,000 |.. 693,450 |.... ..08/01/2028 .
37045X-AL-0 .. | GENERAL MOTORS FINL CO 4.25 05/15/2023 .. 12/23/2022 [ TD SECURITIES USA LLC . 1,492,965 . 1,500,000 |......... 1,453,125 |......... 1,491,783 .. 1,497,600 |. .(4,635)[. .(4, ..05/15/2023 .
377320-AA-4 .. | GLATFELTER 4.75 11/15/2029 .............. ..10/26/2022 . [VARIOLS ....... 633,920 . 1,000,000 |......... 1,006,906 |......... 1,006,828 ..1,005,932 |. (372,012)|......... (372,012) . 11/15/2029 .
37959P-AA-5 .| SEACO 2020-1A A 2.17 10/17/2040 ABS .. 12/17/2022 . |NBS PAYDOIN 634,056 |.. 634,766 |.. .634,135 o .. 10/17/2040 .
37959P-AC-1 ...| SEACO 2020-2A A 2.26 11/19/2040 ABS .. .. 12/17/2022 . [MBS PAYDOIN . .260,952 .. .262,195 |.. . 261,001 .. 11/19/2040 .
37959P-AG-2 ...| SEACO 2021-2A A 1.95 08/17/2041 ABS .. .. 12/17/2022 . |NBS PAYDOIN .. 80,517 .. ..80,513 |.. .. 80,516 ..08/17/2041 .
38141G-6S-7 .. | GOLDMAN SACHS GROUP INC 5.75 01/24/2022 ... ..01/24/2022 . [ MATURITY .. 14,400,000 |........ 14,815,887 14,403,518 |.. ..01/24/2022 .
SECURITY CALLED BY
40049J-AV-9 .. | GRUPO TELEVISA SAB 6.625 03/18/2025 ..03/30/2022 . | 1SSUER ..... 300,000 ... 294,306 . 298,496 |.. ..03/18/2025 .
40438P-AB-8 .. | HPEFS 2020-2A A2 0.65 07/22/2030 ABS . ..01/20/2022 . | MBS PAYDOIN 121,047 .. .122,032 |.. . 121,975 ..07/22/2030 .
40430H-AA-7 .. |HINTT 2020-A A 1.39 10/09/2039 ABS . .. 12/09/2022 . [MBS PAYDOIN . .610,259 .. .610,166 |.. .610,241 ..10/09/2039 .
40439H-AB-5 .| HINTT 2020-A B 2.23 10/09/2039 ABS . .. 12/09/2022 . [MBS PAYDOIN . . 135,274 .. .135,239 |.. . 135,266 ..10/09/2039 .
40430H-AC-3 .| HINTT 2020-A C 3.42 10/09/2039 ABS . .. 12/09/2022 . |NBS PAYDOIN . ...91,5% .. ..91,527 |.. 91,535 ..10/09/2039 .
41984L-AA-5 .. |HAWAI IAN BRAND INTELLECT 5.75 01/20/20 .09/16/2022 . | PERSHING LLC . 370,000 |.. .394,894 |.. .387,113 ..01/20/2026 .
428040-DA-4 .. |HERTZ CORP/THE 4.625 12/01/2026 ............... ..04/07/2022 . | PERSHING LLC . .. 215,000 ...215,000 .. 12/01/2026 .
RBC GAPITAL MARKETS LLC
428040-DB2 .. |HERTZ CORP/THE 5 12/01/2029 ...evvrvrereneees reveees |-.04/07/2022 ... 215,000 ....215,000 .. 12/01/2029 .
45674G-AA-2 .. | INEOS QUATTRO FINANCE 2 3.375 01/15/2026 .... ..03/16/2022 . | VARIOUS . .. 150,000 .. 151,095 ..01/15/2026 .
CITIGROP GLOBAL
458140-AK-6 .. | INTEL CORP 4.8 10/01/2041 ...oovvvrevrrenene ..01/05/2022 . | MARKETS INC . ... 700,000 ...784,140 . 773,688 |.... . 118,805 |.... ..10/01/2041 .
466365-AD-5 .. | JACK 2022-1A A2| 3.445 02/26/2052 ABS .. 11/25/2022 . [MBS PAYDOIN . .6,825|.. 6,825 |.. .6,825 |. ..02/26/2052 .
476681-AB-7 .. | JMIKE 2021-1A A2| 2.891 02/15/2052 ABS ..08/15/2022 . 003,900 [eeiiiiiinn 3,900 103,900 ... ..02/15/2052 .
500760-AE-6 .. | KRAFT HEINZ FOODS CO 5 06/04/2042 .......coover|veeee ..04/22/2022 . ++..900,000 |......... 1,063,970 . 1,060,983 |.. . (1,547) ... ..1,059,435 |... (202,356)]........ (202,356).... ..06/04/2042 .
50077L-BJ-4 .. | KRAFT HEINZ FOODS €O 5.5 06/01/2050 .....coeev | vevevee |- 02/09/2022 .| VARIQUS ... +..600,000 [....ove. 807,960 ..805,843 |.. .. 807,156 ... L (72,690)|......... (72,690).... ..06/01/2050 .
SINKING FUND REDEMPT ION
501524-AL-1 .. |KWIK TRIP INC 4.08 05/24/2037 Private ....... L A1/24/202 [ o ..05/24/2037 .
50203T-AA-4 .. |LFS TOPCO LLC 5.875 10/15/2026 ................ ..03/28/2022 . | GOLDMAN SACHS & CO LLC ..10/15/2026 .
52504V-AQ-2 .| LXS 2007-15N 4 FLT 08/25/2047 WIHOLE LOAN ... ..03/29/2022 . | VARIQUS . ..08/25/2047 .
SINKING FUND REDEMPT ION
54054*-AA-0 .. | LOGAN BORROIER LLC 2.18 02/15/2025 PRIVATE . | ....... .. 12/15/2022 . ... 592,149 ....592,149 .. ..02/15/2025 .
55389T-AA-9 .. |MVHOT 2021-1WA A 1.14 01/22/2041 ABS ........ | ....... .. 12/20/2022 . [MBS PAYDOIN . .. 283,441 .... 283,365 283,427 |.. ..01/22/2041 .
55400E-AB-5 .. | MVWOT 2020-1A B 2.73 10/20/2037 ABS .....oceeo|oreevee .. 12/20/2022 . | MBS PAYDOIN 199,873 |..cveeeees 201,067 [............ 200, 145 .. 10/20/2037 .
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JP MORGAN SECURITIES
55903V-AL-7 .. | WARNERMEDIA HOLDINGS IN 4.279 03/15/2032 ....|....... ..08/05/2022 . |LLC ...459,475 |... .... 500,000 ....500,000 . (40,847).... ..03/15/2032 .
57119H-AA-8 .. | MLR 2022-1A A1 3.372 07/20/2023 ABS ..........|....... ..12/20/2022 .| MBS PAYDOIN .. ...320,316 |... .. 320,316 ... 320,316 ..07/20/2023 .
US BANCORP NVESTMENTS
574599-BS-4 ...|MASCO CORP 1.5 02/15/2028 ..........covevvvvunnns | eeeenns ..03/24/2022 . | INC/SPOKANE WA ... .. 1,236,354 |.......... 1,400,000 |......... 1,397,704 |......... 1,397,960 |.. .. (161,737)]........ (161,737)|... .. 13,008 |..02/15/2028 .
WELLS FARGO SECURI
576323-AP-4 ...|MASTEC INC 4.5 08/15/2028 ..02/07/2022 . |LLC 641,025 |... 630,000 [o..unnnnenne 661,368 ... 054,413 |.. 656,385 |.... . (15,360) (15,360)|... .... 13,703 |..08/15/2028 .
576722-AA-0 .. |MATHER FOUNDATION 2.675 10/01/2031 . ..01/07/2022 .| BARCLAYS CAPITAL . 2,951,370 |. . 3,000,000 |.. . 3,000,000 .. . 3,000,000 ..3,000,222 |. . (48,852)[. .. (48,852)]. . 21,400 [..10/01/2031 .
SECURITY CALLED BY
58507L-AC-3 .. | MEDTRONIC GLOBAL HLDINGS 3.35 04/01/2027 ....|D...... ..05/17/2022 .| ISSUER ....eeeieeeeneeeee foeeemmneeeeeeenes s 5,081,300 |.......... 5,000,000 |......... 5,482,950 |.......... 5,423,167 |oeeeeeeeeennneeee foeeeennn (80,580)|eceeeiiiiiiiees o ii(30,580) | [ 5,892,587 |oceiieeiiiiiees Joeeennnn (392,587)]........ (392,587)f....cccenn 186,453 |..04/01/2027 .
SECURITY CALLED BY
58517#-AE-0 .. |MEGGITT HOLDINGS INC 3 11/20/2025 Private .. |....... [.. 10/27/2022 . [ ISSUER ...eeeeeeeeeeeeenenn feeeeeeeeieeeeeeen Joeeennnns 4,000,000 |-......... 4,000,000 |......... 4,000,000 |......... 4,000,000 [-eeeeeemmeeeeennn Jormneeeeennnns L R ISP LT PR 4,000,015 [oveeneeeeeeninaes foeeennineeeens (G 15)] R [R15)] PP 112,667 |..11/20/2025 .
IMPERIAL CAPITAL GROUP
608328-BH-2 .. | MOHEGAN TRIBAL GAMING AU 8 02/01/2026 ....... | ....... ..05/12/2022 . LLC .eeoeeeieeieeeeeeene fee e e 596,750 |.....cevnnnn 700,000 [...eeeeenee 712,110 |oeeeeennnnns 710,483 [oeeeeieeieeeees Joeenns (1,047) ] eeeeeeeeeeeeen Joreeeeees (1,047) |oveeeeeeeeiees foeeeeennnns 709,435 [.oeeeeeiiieeeaee s (112,685) ........ (112,685)]...ccvvennnns 44,333 |..02/01/2026 .
RBC CAPITAL MARKETS LLC
617446-8T-9 .. | MORGAN STANLEY VAR 11/10/2023 ......ccevvuueene] cenenns L 12/28/2022 .| i e s 1,493,580 |.......... 1,500,000 |......... 1,502,115 |......... 1,501,220 [oeeeeiiiiieeeee foeeemeins (73] R R, (642) [-eeeeeenneeeeee Jeennnns 1,500,578 |o.eeieeiiiiiees Joeennins (7,028)]cccenennns (7,028)]-cccevnennnns 17,226 |..11/10/2023 .
JP MORGAN SECURITIES
62854A-AN-4 .. |UTAH ACQUISITION SUB 3.95 06/15/2026 .........|....... ..02/28/2022 . |LLC .eeeieeieeieeeeeenee fee e s 2,583,575 |..uunneeeen 2,500,000 |......... 2,471,425 |......... 2,484,768 |....oeeeeenniaaes ool T2 [ | T2 | oo 2,485,489 |...cooveiiiiiiees s 98,086 |........... 98,086 |.cevvunnnnns 21,122 |..06/15/2026 .
SECURITY CALLED BY
62877C-AA-1 .. |NAC AVIATION 29 DAC 4.75 06/30/2026 .. ..09/02/2022 .| ISSUER . . ...189,865 |... .. 189,865 .. 189,865 .. 189,860 |.... L5 ..06/30/2026 .
SINKING FUND REDEMPTION
62927#-AS-5 .. |NFL VENTURES LP 3.02 04/15/2035 Private .....|....... [.. 10/15/2022 . [ ooevvveneeiiiiiiieecciii e e 167,959 |.ceevvnennnns 167,959 |.eeveennnnes 167,959 |....coveneen 167,955 |.eneeeeeeeeiieeee foeeeenieeeees B e TIPSR 167,959 |oeeeeeeeeeeenen foreeeeiis ..04/15/2035 .
63935B-AA-1 .. |NAVSL 2020-HA A 1.31 01/15/2069 ABS ..........|....... ..12/156/2022 . | MBS PAYDOIN ..01/15/2069 .
63935C-AB-7 .. |NAVSL 2019-FA A2 2.6 08/15/2068 ABS ..........|....... ..12/15/2022 . | MBS PAYDOIN ..08/15/2068 .
63941B-AB-1 .. |NAVSL 2019-A A2A 3.42 01/15/2043 ABS .........|....... ..12/156/2022 . | MBS PAYDOIN ..01/15/2043 .
63941H-AA-0 .. | NAVSL 2020-DA A 1.69 05/15/2069 ABS .. ..12/15/2022 .| MBS PAYDOIN .. ..05/15/2069 .
63942G-AA-1 .. |NAVSL 2021-FA A 1.11 02/18/2070 ABS .. ..12/156/2022 .| MBS PAYDOIN .. ..02/18/2070 .
63942J-AA-5 ...|NAVSL 2021-CA A 1.06 10/15/2069 ABS ..12/15/2022 .| MBS PAYDOIN .. ..10/15/2069 .
6394211-AA-8 .. | NAVSL 2022-A A 2.23 07/15/2070 ABS . ..12/15/2022 .| MBS PAYDOIN .. ..07/16/2070 .
64035G-AB-5 .. |NSLT 2021-CA AFX 1.32 04/20/2062 ABS . ..12/20/2022 .| MBS PAYDOIN . .701,368 .- ..04/20/2062 .
644393-AB-6 .. |NEW FORTRESS ENERGY INC 6.5 09/30/2026 ...... |....... ..12/14/2022 .| VARIOUS ... 280,000 ... 285,600 .277,900 |.. ..(1,383)[... . (14,645)[......... (14,645))... ..09/30/2026 .
CITIGROUP GLOBAL
65330K-AT-7 .. |NEXTERA ENERGY CAPITAL 3.55 05/01/2027 ......[....... ..03/24/2022 . |MARKETS INC ....oevvvvnnnn Joovrnnnnnineciininns Jovnennns 2,018,660 |.......... 2,000,000 |......... 2,204,620 |......... 2,179,310 |oevveniiiiiininnns [ [WAC%55) ] U T, (7,695) |oeevvvneieiinnn feees 2,471,615 o foeeinnnn (152,985)]........ (152,955)|..cvvvnnnnens 28,992 |..06/01/2027 .
SUNTRUST CAPITAL
665531-AG-4 .. |NORTHERN OIL AND GAS IN 8.125 03/01/2028 ....|....... ..09/27/2022 . |MARKETS INC ...coevvvvnnns Joerevnnnieiciininns fovnineeeens 576,450 |............. 610,000 [............ 651,175 |....oeveenn 643,550 |....ounnnnn. 6,584 |.......... ({19751 ] R R fc7. B U FR 643,873 [....coovviiiiiinn Jovnnnnnns (67,423)[......... (67,423)[......ccenn 53,417 |..03/01/2028 .
Corporate Actions Event
674599-CH-6 ...| OCCIDENTAL PETROLEUM COR 3.4 04/15/2026 .....|....... ..06/26/2022 .| ceeeeeeiiiiieeeeeeieeeeees | [ 7,225 [ 730,000 [oeunnnnnnnne 731,825 |............ 731,653 |oevveeiiiiiinns [t [R:15) ] P AR [R:15) 1 PR RPN AT IR YA A RN (14,342) ... (14,342)).ccvvnnes 15,237 |..04/15/2026 .
674599-CJ-2 ...| OCCIDENTAL PETROLEUM COR 4.4 04/15/2046 .....[....... ..06/26/2022 . 783,125 |... ....875,000 [............ 891,325 .... 891,319 |.. 891,277 |.... (108, 152)[........ (108, 152)|... ..04/15/2046 .
674599-CS-2 ...| OCCIDENTAL PETROLEUM COR 3.5 08/15/2029 ..... | ....... ..04/22/2022 .| GOLDMAN SACHS & CO LLC ..1,302,813 ... ..1,375,000 |......... 1,333,650 ..1,336,214 |.. 1,337,690 |.... . (34,878)......... (34,878)|... ..08/15/2029 .
67777J-AL-2 .. | OHIOHEALTH CORP 2.297 11/15/2031 ......ccvvvens | ennnnns ..01/25/2022 .| GOLDMAN SACHS & CO LLC ..1,000,000 ......... 1,000,000 ..1,000,062 |.... . (17,552)[......... (17,552)]... ..11/15/2031 .
680665-AK-2 .. | OLIN CORP 5 02/01/2030 ...ccevvuneeeeennnaneeaen | e ..03/02/2022 .| BARCLAYS CAPITAL ........| .. 606,030 |.... ...23,2710 |...........23,270 |... ..02/01/2030 .
Corporate Actions Event
69073T-AT-0 .. | OWENS-BROCKWAY 6.625 05/13/2027 ..03/01/2022 . ... 159,305 |.. (1,970)f.... ..05/13/2027 .
69144A-AA-7 .. | OXFIN 2020-1A A2 3.101 02/15/2028 ABS ....... |....... .12/15/2022 . | MBS PAYDOIN .. . 1,055,901 |.. s ..02/156/2028 .
69331C-AH-1 .. |PG&E CORP 5 07/01/2028 .....eeeeeeeeeeeeeeeeen | e ..06/06/2022 .| VARIOUS ......ceeemmeeieeeeefoeemnnneeeeeenienes feeeeeeee...607,513 |, 655,000 |............ 656,507 |............ 656,377 [oeeeeeeeeeneeeeee Joeemmeeeeeee e (B8) [ e (BB) | o 656,320 e [ (48,807)......... (48,807)]ccevvnnnnnns 30,658 |..07/01/2028 .
DETROIT EDISON
SECURITIZATION FUND.
709599-AX-2 .. | PENSKE TRUCK LEASING/PTL 4.2 04/01/2027 .....|.c... |.. 04/21/2022 . |LLC .eevvvviiiiniiiiine feeeeiiiii e 2,109,975 |.......... 2,100,000 |......... 2,154,558 |.......... 2,130,832 |oevveiiiiiiiienns [ [RIRT)] U R, (1,434) |oeoeeeieieinn fes PARPA T : I U (19,423)[.......... (19,423)]..cvvnnnnnens 49,980 |..04/01/2027 .
CANTOR FITZGERALD & CO
72014T-AC-3 .. | PIEDMONT HEALTHCARE INC 2.044 01/01/2032 ....|....... ..03/17/2022 .| INC weeveiiiiiniiieceini | e 890,460 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [oveeniviinnnnnnns foorerinieeeens L P R X T R R 1,000,043 [o.eeeivviiniiinns Joevnnnnn (109,583)[........ (109,583)[......ccvvnn 10,561 ..01/01/2032 .
SECURITY CALLED BY
73179P-AK-2 .. | AVIENT CORP 5.25 03/15/2023 ........ccvvnvviiee | unnnnns oo 11/01/2022 . [ ISSUER .....evvvvvnnniiiinns |ovnnniniiiiniinnnnes forniiiinnnns 505,000 |............. 500,000 f.......ueeee 500,625 |............ 500,091 [oooiiiiiiiiiiniiins i [ N AT (59) |oevevvnniiiiiinn foeeiiinnnns 500,032 [...oiiveiiiiiine Joviiniiiiiinnns (73] RPN (73] RN 34,677 |..03/15/2023 .
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MERRILL LYNCH PIERCE
740212-AM-7 .. | PRECISION DRILLING CORP 6.875 01/15/2029 .... ..|--01/24/2022 . [FENNER & SMITH INC . L 147175 . ... 145,000 .... 143,917 . 143,990 |.. ..01/15/2029 .
74166Y-AA-8 .. | PROSE 2019-1A A2 4.475 07/30/2049 ABS ..10/30/2022 . | MBS PAYDOIN ........... . 38,250 ...38,250 |.. .. 40,712 |.. ..07/30/2049 .
74340X-BS-9 .. |PROLOGIS LP 1.625 03/15/2031 ... [ P ..01/25/2022 .| GOLDMAN SACHS & CO LLC ...2,782,140 |.......... 3,000,000 |......... 2,982,270 ..03/15/2031 .
SINKING FUND REDEMPTION
743520-AA-5 .. | AMAZON MARKHAM IL 2.98 10/10/2041 Private .. |....... . 12/10/2022 .| oo e [ 104,124 |..coeeneet 104,124 |...oeeee 104,124 |............ 104,124 [oeeeeeieeeeee oo e foeeeeeeees e foeee 104,124 e e ..10/10/2041 .
74368C-AZ-7 .. |PROTECTIVE LIFE GLOBAL 0.631 10/13/2023 .... |.. ..01/05/2022 .| BANK OF MONTREAL . ... 2,493,871 |........... 2,509,000 |.......... 2,523,527 |......... 2,519,868 |.. ..(25,967) . (25,957))... ..10/13/2023 .
74977R-DK-7 .. | COOPERATIEVE RABOBANK UA VAR 02/24/2027 ..... ..01/06/2022 .| VARIOUS .. 3,473,361 |.......... 3,600,000 |......... 3,600,000 |......... 3,600,000 |.. (126,640)........ (126,640)|... ..02/24/2027 .
SINKING FUND REDEMPTION
750731-AA-9 .. | AUTUMN WIND HQ LLC 3.744 02/10/2049 Private |....... L. 12/10/2022 .| i e [ [ 9,084 |....cennnnnnnns 9,084 |..covvininnnnns 9,084 .neieeiiiiieeeee Joeeemnneeeeennn feeeeeeerneeee foeeeeneeeeii e o 9,084 |oeeeeiieieeinn oo s et 173 [..02/10/2049 .
SECURITY CALLED BY
75419T-AA-1 .. | RATTLER MIDSTREAM LP 5.625 07/15/2025 ....... | ....... ..11/01/2022 .| ISSUER ....eeeeeeeeeieeeee foeeemnneeeeeenies e 637,441 |............. 620,000 [....ceeeenee 654,057 |............ 644,800 |.............n904 |ooeennnn (10,635) [neeieciiiiiieees Joeeeeiins (9,731) |oeeeeeeeeeeenn [ 635,069 [.....covvuiereer Jounnnnnns (15,069)]......... (15,089)f.....ccevn 62,584 |..07/15/2025 .
STIFEL NICOLAUS & CO
76119L-AB-7 .. |RESIDEO FUNDING INC 4 09/01/2029 .......covves|eunrnne ..04/13/2022 .| INC . ...215,100 |... .. 240,000 ... 240,000 235,436 .oeeeeen i 4,564 |28 [ e 4,59 |... ..240,028 |.... ..(24,928)..........(24,928))... ..09/01/2029 .
RBC CAPITAL MARKETS LLC
76774L-AA-5 .. |RITCHIE BROS HLDGS INC 4.75 12/15/2031 ...... | ....... ..02/07/2022 .| ceoeieiiiiieeeeeniieeeeees feeeeen e [ 720,900 |.....cceeun 720,000 [ 727,594 |............ 727,556 |eeeeeeeeeennnnes foeeeeemmee e c () | o (29) | [ 727,526 [oeeeeeeenaeeeaen o (6,626) ..12/15/2031 .
78397U-AA-8 .. | SCIL IV LLC / SCIL USA 5.375 11/01/20%6 .....|....... ..03/17/2022 .| VARIOUS ...637,400 |... .... 680,000 ... 684,469 . 684,299 .. . (46,780).... ..11/01/2026 .
78448Y-AB-7 .. | SMB 2021-A A2A1 FLT 01/15/2053 ABS ....ccvvee | cunvnne ..12/15/2022 .| MBS PAYDOUN ......cevvmenn Joemmmmmneeeemnnines foeeeeeennnns 6,267 |eevenneaeees 6,267 ..01/15/2053 .
T8449M-AA-4 .. | SMB 2021-D A1A 1.34 03/17/2053 ABS . ..12/156/2022 . | MBS PAYDOIN ...217,740 |... ... 217,740 ....210,220 . ..03/17/2083 .
78449Y-AA-8 .. | SMB 2021-B A 1.31 07/17/2051 ABS ... ..12/15/2022 .| MBS PAYDOIN .. 174,660 . 174,660 |.. .164,644 |......cooenei. . 174,660 |. ..07/17/2051 .
78485W-AA-7 .. | STID 2019-FL1 A FLT 07/15/2038 CRE . ..12/156/2022 . | MBS PAYDOIN 121,223 121,223 |.. 121,261 |.. 121,224 ..121,223 |. ..07/15/2038 .
785712-AG-5 .. | SABLE INTL FINANCE LTD 5.75 09/07/2027 . ..09/29/2022 . | VARIOUS . 651,056 . 745,000 |.. . 785,752 |.. . 762,694 . 765,881 |. ..09/07/2027 .
80285W-AD-9 .. | SDART 2020-3 A3 0.52 07/15/2024 ABS .......... ..02/156/2022 . | MBS PAYDOWN ...111,029 |... .. 111,029 .. 111,155 ..07/15/2024 .
SECURITY CALLED BY
82481L-AC-3 .. | SHIRE ACQ INV IRELAND D 2.875 09/23/2023 .... ..03/24/2022 . ...395,924 |... .. 392,000 ... 403,517 ..(9,822)]... ..09/23/2023 .
82967N-BJ-6 .. | SIRIUS XM RADIO INC 4 07/15/2028 .......eevvvee|vnnnnns ..08/02/2022 .| ceeeeeeiiiieeeeeeeieeeeees | [ 384,000 |............. 400,000 [...uunnneeee 396,000 |......eennns itV [CIV N R R LI R RN LT PO R 396,186 |..eevvnviiiinnnn forrienens (12,186)|......... (12,186)]..ccvvvennnns 11,244 (..07/15/2028 .
82967N-BM-9 .. | SIRIUS XM RADIO INC 3.875 09/01/2031 .........|.eeeeee ..08/02/2022 .| coeeeeeiiiieeeeeeeieeeeees | [ 460,000 |..ocvvnnnnnns 500,000 [o.eunnnnnnee 480,955 |............ 481,135 | [l S R R S R A 481,488 |..oovveiviiiiinnn forrienens (21,488)|......... (21,488)............. 10,656 |..09/01/2031 .
JP MORGAN SECURITIES
832248-AZ-1 .. | SMITHFIELD FOODS INC 4.25 02/01/2027 .........|....... ..04/05/2022 .|LLC ..eviiviiiiiiiiiiiiin oo e 2,279,921 |ounnnnnnnn 2,300,000 |......... 2,339,376 [.......... 2,321,814 [ oo [£2(51°) | AR RN [£-L51C) ) PO RN 2,320,948 [oeoiiiiiiiiiinns oeeeennnn (41,027)|......... (41,027).ceeeeenn 66,796 [..02/01/2027 .
MERRILL LYNCH PIERCE
833636-AH-6 .. | SOCIEDAD QUIMICA Y MINER 4.25 05/07/2029 ....|D. ..03/09/2022 .| FENNER & SMITH INC . .. 1,082,050 |.......... 1,000,000 ... 999,840 . 999,876 |.. ..06/07/2029 .
83390U-AF-4 .. | SOFI 2020-C AFX 1.95 02/15/2046 ABS .......... . ..12/15/2022 . | MBS PAYDOIN ..02/15/2046 .
MERRILL LYNCH PIERCE
84132G-AA-7 .. | SE ALASKA REG HEALTH CO 2.262 07/01/2031 ... |....... ..01/12/2022 .| FENNER & SMITH INC ... |oeeeemneieeecennies Jenienns 2,890,170 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 [-eeeeemmmneeeeennn formmeeeeennnns L VA PO IR L VA PR IS 3,000,177 oeeeeeeeeemnnans oeeennnn (110,007)]........ (110,007)]-vvveeeeees 19,604 [..07/01/2031 .
SPIRIT AIRLINES 2015-1 4.93 04/01/2023 SINKING FUND REDENPTION
84858@-AA-3 .. |Private .... [ P ..10/01/2022 .| ... ...357,333 ... .... 357,333 .... 357,333 . 357,334 |. ..357,333 |.... ..04/01/2023 .
848609-AA-1 .. | SPIRITS NEWCO LLC 5.3 03/31/2033 Private ....|....... ..12/31/2022 .| VARIOUS . ... 167,113 |... .. 167,113 .. 167,113 167,115 |.. . 167,113 ... ..03/31/2033 .
MERRILL LYNCH PIERCE
86959L-AG-8 .. | SVENSKA HANDELSBANKEN AB 0.55 06/11/2024 ... |D...... ..03/01/2022 .| FENNER & SMITH INC ..... |oeeevevenniiiiiininns Jovnennnns 2,909,880 |.......... 3,000,000 |......... 2,997,690 |.......... 2,998,114 [oeeniiiiiiiienns [ 128 e [ 128 e e 2,998,242 |oeoiiiiiiiiiins oeeiinnnn (88,362)|......... (88,362) ..06/11/2024 .
87020P-AL-1 .. | SWEDBANK AB 0.6 09/25/2023 ..04/14/2022 . | MARKETAXESS CORP . 1,453,245 |.......... 1,500,000 |......... 1,507,455 1,505,514 |.. . ..e.... 1,504,600 |.... TP ..(51,355)]..........(51,355)|... ..09/25/2023 .
872898-AA-9 .. | TSMC ARIZONA CORP 1.75 10/25/2026 .. ..08/10/2022 .| MORGAN STANLEY ... 363,416 |... 400,000 [...uunnneeee 399,904 .. 399,907 |.. 399,919 |.... . (36,508)f......... (36,503)]... ..10/25/2026 .
RBC CAPITAL MARKETS LLC
872898-AC-5 .. | TSMC ARIZONA CORP 2.5 10/25/2031 ... ..02/24/2022 . ..1,901,740 |.......... 2,000,000 |......... 2,031,400 ..2,030,922 |.. ..2,030,489 |.... (128,749) ..10/25/2031 .
87407R-AA-4 .. | TAL 2020-1A A 2.05 09/20/2045 ABS .. ..04/20/2022 .| MBS PAYDOIN .. 218,750 |... 218,750 |.eevennnnnes 218,663 ... 218,747 |.. 218,750 |.... ..09/20/2045 .
87407R-AA-4 .. | TAL 2020-1A A 2.05 09/20/2045 ABS ..12/20/2022 .| MBS PAYDOIN .. 437,500 |... 437,500 |..cevnnnnnne 437,325 ... 437,475 .. 437,500 |.... ..09/20/2045 .
88032W-AG-1 .. | TENCENT HOLDINGS LTD 3.595 01/19/2028 3 ..11/04/2022 .| VARIOUS ... 1,412,215 . 1,500,000 |.. . 1,499,625 |.. 1,499,757 .. 1,499,744 |. ..01/19/2028 .
88315L-AG-3 .. | TMCL 2020-2A A 2.1 09/20/2045 ABS ............ eeeen |- 12/20/2022 .| MBS PAYDOIN .. 489,042 |... ..489,024 |.. 489,042 |.... ..09/20/2045 .
RBC CAPITAL MARKETS LLC
88579Y-AY-7 .. | 31 COMPANY 2.875 10/15/2027 ..08/17/2022 . .. 1,060,000 |......... 1,139,839 . 1,130,729 |.. ..(7,657)|... 1,123,072 |.... ..10/15/2027 .
88607A-AA-7 .. | TBOLT 2019-1 A 3.671 11/15/2039 ABS ..11/15/2022 .| MBS PAYDOIN .. 61,470 |.. .. 55,054 |.. ..11/15/2039 .
89157F-AC-4 .. | TOTAL PLAY TELECOM 6.375 09/20/2028 ..01/24/2022 .| JEFFERIES LLC .. .. 645,000 ... 645,250 ..09/20/2028 .
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CITIGROUP GLOBAL
892331-AM-1 .. | TOYOTA MOTOR CORP 1.339 03/25/2026 ........... D...... ..01/03/2022 . | MARKETS INC ...ceeevvmne Joeeemmnneeeeeennies Jenens 4,948,500 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [-eeeeemmmmereeennn formmeeeeennnns JECLC TR FRPRRPT 186 |veeeeeeeeniees [oeeeene 5,000,186 |..eeueeeeermnnnns foeeennnnn (51,686)]......... (51,686)]cccvvnnnnnns 18,597 |..03/25/2026 .
SEAPORT GLOBAL
89346D-AH-0 .. | TRANSALTA CORP 7.75 11/15/2029 ................ A..... ..11/15/2022 .| SECURITIES LLC 350,000 |....eunnnnnn 350,000 [+eeerennereemnnnaes foeeeeeeenieeees foereerieeeees B4 s e - U PR 350,084 [....covvvuieeeen Jornneeeees 9,103 ... 9,103 [ooeeiiiieeeeeeee ..11/15/2029 .
SEAPORT GLOBAL
89680E-AA-7 .. | TRITON WATER HOLDINGS IN 6.25 04/01/2029 ....|....... .05/12/2022 .| SECURITIES LLC .... ,000,000 |......... 1,007,283 47,244 . .. (228,844)|........ (228,844)|... ..04/01/2029 .
CITIGROUP GLOBAL
897051-AB-4 .. | TRONOX INC 6.5 05/01/2025 ....covvvunveeennnnnns ..01/18/2022 . | MARKETS INC .. ... 625,000 ....668,925 . (1,225) |... .. (611)f.... ... (611)]... ..05/01/2025 .
90270R-BD-5 .. |UBSBB 2012-C4 A4 2.7919 12/10/2045 CMBS ..06/01/2022 . |MATURITY ... ... 200,000 ... 203,375 ..(1,330) |... .. (3%)].... .. (396)]... ..12/10/2045 .
SINKING FUND
909287-AA-2 .. |UAL 2007 PASS TRUST 6.636 07/02/2022 .........|....... ..06/25/2022 .| ceeeeeiiiie e LN 66,785 |..cuvunnnnnne 58,103 [...eevveeneen 86,083 |oevvennnniiiiiinns oo 722 | o722 e e 66,785 |ouvveriiiiiinins forreiiiiinenens T s L FE 4,051 (..01/02/2024 .
91911K-AN-2 .. | BAUSCH HEALTH COS INC 5.5 11/01/2025 ......... | ....... ..11/17/2022 .| GOLDMAN SACHS & CO LLC |oeeevveeeeeeemnnins Joeneeeeees 547,625 |............. 650,000 [....cceenee 650,688 |.......eer 850,130 [oeeeeiieiiiiieee oo (48) | e (D) | [ 650,085 |oeevenieieeennnn foeeeees (102,460)........ (102,460)]...ccvvnnnnns 37,736 |..11/01/2025 .
CITIGROUP GLOBAL
92328-AC-7 .. | VENTURE GLOBAL CALCASIE 3.875 11/01/2033 ... |....... ..01/04/2022 . | MARKETS INC ...oeevemmnes Joeemmmmneeeeemnies Joreeeeeens 343,200 |-.evuenneeeen 330,000 |..cevnnnnnen 330,000 [oeeeeennnen 330,000 [-eeeeieeimininnne fooeeemniieeeee 85 s foeeei 85 e e 330,035 [.oeeeeeeniiereeen ferneeeees 13,165 | 13,165 [.ooeeeenennnns 1,563 [..11/01/2033 .
92348A-AA-3 .. | VZOT 2019-C A1A 1.94 04/22/2024 ABS .......... ..12/20/2022 .| MBS PAYDOUN ......cccvvven |oovvvmnnnnniiiinnins fovneneneens 731,297 [ 731,297 |vevennnnn 729,412 [oooiiiiiiiiiiiiiis e foeeeeeenn 1,550 | [ 10850 [ e ALV R RO R RN 2,083 [..04/22/2024 .
VIVINT SOLAR A2 PROJ CO 4.7 12/28/2040 SL SINKING FUND REDEMPTION
92854*-AA-2 .. | (Private) ..10/31/2022 . ... 158,703 .... 758,703 . 758, ..758,703 |.... .. 12/28/2040 .
92914X-AN-9 ...| VOYA 2015-2A BR FLT 07/23/2027 LL .. ..03/18/2022 . | MATURITY .500,000 |.. .500,000 |.. .500,000 . 500,000 |. .- ..07/23/2027 .
98262P-AA-9 .. | Wl INTERNATIONAL INC 4.5 04/15/2029 .. ..11/04/2022 .| VARIOUS .... . 1,200,000 . 1,189,125 . 1,148,700 ..1,190,168 |. (424,102)). ..04/15/2029 .

EJ7066-33-9 ..

BARRY CALLEBAUT SVCS NV 5.5 06/15/2023

..12/31/2022 .

Post Sale Income .
SECURITY CALLED BY

. (424,102)

..06/15/2023 .

G2765*-AA-2 .. | DIONYSUS AVIATION 3.9 07/20/2024 Private ....|[D...... .. 12/28/2022 . [ ISSUER ....oevveeeiiiiiae [t [, 2,500,000 |........... 2,500,000 |......... 2,500,000 |......... 2,500,000 |-euereiieeeeeiins [, 149 [ e 149 | [, 2,500,149 | | (149)].ceeeniees (149) ..07/20/2024 .
SECURITY CALLED BY

G2765*-AB~0 .. | DIONYSUS AVIATION 4.06 07/20/2025 Private .. [D...... .. 12/28/2022 . [ ISSUER .....eoveeeiiiiiae [t [, 1,900,000 |.......... 1,900,000 |......... 1,900,000 |......... 1,900,000 [oeeeeniiiiieeees o, 145 [ e 145 | [ 1,900,145 [oooiiiiiies e (G55)] IR [QLS)] 111,210 |..07/20/2025 .
SECURITY CALLED BY

G2765*-AC-8 .. | DIONYSUS AVIATION 4.22 07/20/2026 Private .. [D...... .. 12/28/2022 . [ ISSUER .....eoveeeniiiiiie [t [, 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |-eeuveiieeeeiins [ 263 |oeeeiiieeeeens o 263 foeeeeeiiiiees e 3,000,263 |..ccuiiiiiiiiees e (Pick)] IR (X)) 182,515 (..07/20/2026 .
SECURITY CALLED BY

G2765*-AF-1 .. | DIONYSUS AVIATION 4.86 10/23/2026 Private .. [D...... .. 12/28/2022 . [ ISSUER .....eoveeeniiiiiae [t [, 1,015,720 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [.vveeeeeeiiiiiaes [oeeeeiiiies (72 TSR RN (12) feeneeeeeeiis [, 999,988 [cvevveeeeiiiins [t 2 s 12 s 73,095 [..10/23/2026 .
SECURITY CALLED BY

G2765*-AG-9 .. | DIONYSUS AVIATION 4.97 10/23/2027 Private .. [D...... .. 12/28/2022 . [ ISSUER .....ooveeeiiiiine [t [, 4,118,437 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 |-eeeureeereeeiins [ (C0))] IR RN (40) [eevvreeeeeeiis foieees 3,999,960 |...vvvreeieiiins forniiiiiiiis 40 foreeeeaiies 40 ..10/23/2027 .
SECURITY CALLED BY

G2765*-AH-7 .. | DIONYSUS AVIATION 5.09 10/23/2028 Private . ..12/28/2022 . | ISSUER 2,202,227 |.......... 2,200,000 |......... 2,200,000 2,200,000 |.. ..2,200,253 |.... [P235)] IR (253)|... ..10/23/2028 .

(6363#-AT-4 .. |NAC AVIATION 29 DAC 6.83 03/14/2025 Prlvale ..07/14/2022 . | DIRECT TO COMPANY 4,814,227 ..6,190,900 |.. .5,113,683 |.. . 5,177,845 ..5,113,683 |. (299,456)|. . (299,456) ..03/14/2025 .

(G6363#-AV-9 .. |NAC AVIATION 29 DAC 5.04 02/27/2024 Private ..07/14/2022 . [DIRECT TO COMPANY ... .. 1,604,742 |........... 2,044,553 |......... 1,688,801 1,728,047 |.. ..1,688,801 |.... . (84,058) (84,058)... ..02/27/2024 .

NAC AVIATION 29 DAC 5.17 02/27/2026 Private

GB3B3#-AN=7 .. | eeeeeeeiiiiiiee e D...... ..07/14/2022 . |DIRECT TO COMPANY ... femreeeiiiiiiiiiis [ 2,407, 14 |.......... 3,068,779 |......... 2,534,812 |.......... 2,891,725 [t e e 56,913 |........... (56,913) [evveeeeeeiiiins [ 2,534,812 |t s (127,69)........ (127,698)..ceeeeiiieenns ..02/27/2026 .
SECURITY CALLED BY

G6515#-AK-0 .. | JOHN WOOD GROUP 4.78 07/02/2029 Private ..... D...... .. 1073172022 . [ ISSUER .....eoveeenniiiiae [t [, 1,080,875 |.......... 1,080,875 |......... 1,080,875 |......... 1,080,875 [ooeeeeiiiiieciet o (04°))] SRR RSN (T9) [ foieees 1,080,795 |ovveeeeeeiins o 79 foeieeiiiens 79 [, 85,768 |..07/02/2029 .
SECURITY CALLED BY

G6515#-AL-8 .. | JOHN WOOD GROUP 4.88 07/02/2031 Private ..... D...... .. 1073172022 . [ ISSUER .....oovereiiiiiae [t [, 1,134,918 [........... 1,134,918 ......... 1,134,918 |......... 1,134,918 | el (C:X))] R RSN (83) [euvveeeeeeeiins foneees 1,134,835 [t e L:X 1 R 83 [ 91,566 |..07/02/2031 .
SINKING FUND REDEMPTION

P4001#-AA-8 .. | EOLICA MESA LA PAZ 5.98 12/20/2044 Private . [C...... L. 12/20/2022 { oo e e 147,781 ............. 147,781 |............ 147,781 |............ 147,780 |..vveeeeeeeiiees e e e, L O FPVUURROy 147,781 oo e o | 2,863 |.. 12/20/2044 .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 197,172,616 203,289,339 204,587,924 197,196,333 309,757 (201,290) 160,322 (51,855) 202,569,964 (5,837,202) (5,837,202) 5,096,477 XXX
SINKING FUND REDEMPTION

12769L-AB-5 .. | CAESARS RESORT COLLECTIO FLT 12/23/2024 SL . |....... L. 12/05/2022 [ e e [ 552,035 |.oeeenninies 551,959 |............ 552,649 |............ 549,470 |eeeniiiiiieiins o PR 2,489 | i 551,959 | i 76 i 76 [ovreeeaane 16,374 |..12/23/2024 .
SINKING FUND REDEMPTION

24521T-AJ-5 ...| DEL MONTE FOODS INC FLT 05/16/2029 SL ....... [....... L 12/3172022 [ e e [ 4,800 |oeeeeiiiiieens 4,800 [cuvveriennnns LT T R FU L N L O L O Y 162 [..05/16/2029 .

45004K-AC-0 .. | IRI HOLDINGS INC FLT 12/01/2025 SL ........... |.ceeeee ..08/01/2022 . ...194,000 |... .... 194,000 .... 192,060 . 188,771 |.. ..12/01/2025 .

88103N-AK-6 .. | TERRAFORM POWER OPERATING FLT 5/21/2029 SL . ..12/31/2022 . [ VARIOUS . 4,600 ....4,600 |.. ....4,531 |.. ..05/21/2029 .

BL3836-72-5 .. | INTELSAT JACKSON HLDG FLT 02/01/2029 SL ..... D. ..12/30/2022 .| VARIOUS .... .. 111,384 (... .. 111,384 ..110,270 ..02/01/2029 .

BL3898-65-9 ..

SCIENTIFIC GAMES INTERNAT FLT 04/14/2029 SL

.. 12/30/2022 .

SINKING FUND REDEMPTION

.............. 3,250

................ 3,250

............... 3,226

............. 3,250

..04/16/2029 .

1909999999. Subtotal -

Bonds - Unaffiliated Bank Loans

869,869

869,793

867,290

738,241

869,792

XXX
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2509999997. Total - Bonds - Part 4 608,383,293 639,788,762 629,287,330 603,467,083 309,767 (1,091,719) 160,322 (942,284) 612,641,561 (4,698,122) (4,698, 122), 17,038,999 XXX
2509999998. Total - Bonds - Part 5 61,029,779 62,870,677 61,694,504 (34,767) (34,767) 61,659,734 (724,889) (724,889) 463,742 XXX
2509999999. Total - Bonds 669,413,072 702,659,439 690,981,834 603,467,083 309,767 (1,126,486) 160,322 (977,051) 674,301,295 (5,423,011) (5,423,011)] 17,502,741 XXX
CANTOR FITZGERALD & CO
857477-60-8 ...| STATE STREET CORP EQUITY ... N R ..08/16/2022 .| INC 32,681.000 ...861,321 [......... 817,025.00 |............ 817,025 |.....ceveen 892,518 |.......... (75,493)].ccceeeeeiiiiiiees ferveiiiiiiiiieieens [ (75,493) [cvvvniiiiies fevveeinnns 817,025 T R 34,296 |ovvunnnnnn 34,29 |... L2409
902973-15-5 ... | US BANCORP EQUITY P T ..11/09/2022 .| VARIOUS ... 242,024.000 5,227,891 |....... 6,050,600.00 |......... 3,630,360 |......... 6,007,086 |...... (2,376,676)|...cccemnneeeeee e foens (2,376,676) |eveeeeeeeennes feeeeenee 3,630,360 P FOU 1,597,531 |....... 1,597,531 |... 97,016 |
SECURITY CALLED BY
902973-83-3 ... | US BANCORP EQUITY ....eeevvuiiiirrinnnnnrnernnnnns | oneenas ..01/18/2022 .| ISSUER 100,000.000 |......... 2,500,000 |....... 2,500,000.00 [......... 2,690,000 |......... 2,500,000 |......... 190,000 [-oievemmniiiieee Joerennineeeeeninn foeneeeees 190,000 f-ooiivvviiiiieee Joeennnns 2,690,000 P FPPTTO (190,000))........ (190,000)|... L 40,625 .
4019999999. Subtotal - Preferred Stocks - ndustrlal and Miscellaneous (Unaffiliated) Perpetual
Preferred 8,579,212 XXX 7,137,385 9,399,554 (2,262,169), (2,262,169) 7,137,385 1,441,827 1,441,827 161,740 XXX
SOUTHCROSS ENERGY Redeemable Preferred ‘ ‘ Corporate Actions Event
84130#-10-3 ...]01/31/2026 ......ccevuieieeinnninaeeennnanneeeenns [ ereeens [n 06/01/2022 .| .ooovvvvnnniiiiiiiinieiiiins |oeennns 550,480.000 |............ 550,480 [...ooeivnniiiiiiiiiin foeeiies 389,498 |............ 308,269 |........... 81,229 |evveiiieeniis feeeeiiiiiiiieeeees e 81,220 [ s 389,498 [....ccoviiiiiier Jonnnnnns 160,982 |......... 160,982 |- eevveeeeeeceiiines fooeiiinn e
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 550,480 XXX 389,498 308,269 81,229 81,229 389,498 160,982 160,982 XXX
4509999997. Total - Preferred Stocks - Part 4 9,129,692 XXX 7,526,883 9,707,823 (2,180,940), (2,180,940) 7,526,883 1,602,809 1,602,809 161,740 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 9,129,692 XXX 7,526,883 9,707,823 (2,180,940), (2,180,940) 7,526,883 1,602,809 1,602,809 161,740 XXX
204600-10-1 .. EQUITRANS MIDSTREAM CORP EQUITY ............... [l [..12/31/2022 .[Post sale Income ........ Lo Joee e oo [ooveesessessesseens Joesmeosmesssesmeses Joosmoseeseseesses foossssresnsnes |oosessossesmosees |rosemosmemsoseesss Joosesesesessees |orosesesossemosee |oserosessmosees |oosssessosmesees |oossosessssessoses |oessessssomeosssenes Jroneesne soneens
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded XXX XXX
Corporate Actions Event
BME3Q4-DQ-2 ... | SOUTHCROSS ENERGY PARTNERS LP Unlisted ...... ‘ ....... ‘..06/01/2022 e [ 89,052.000 |-eevuunnnnnns 39,205 |.uuueeeeeinieeeeeen [ereernnnnaeeas T A4 |t 6,234 |.ovvinnns 891 |oeeeeieieiiis [ s 891 | foeeiiiiiinnns T A2 | oo 32,101 [........... 32,101 [ [ s
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 39,205 XXX 7,124 6,234 891 891 7,124 32,101 32,101 XXX
5989999997. Total - Common Stocks - Part 4 39,205 XXX 7,124 6,234 891 891 7,124 32,101 32,101 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 39,205 XXX 7,124 6,234 891 891 7,124 32,101 32,101 XXX
5999999999. Total - Preferred and Common Stocks 9,168,897 XXX 7,534,007 9,714,057 (2,180,049), (2,180,049) 7,534,007 1,634,910 1,634,910 161,740 XXX
6009999999 - Totals 678,581,969 XXX 698,515,841 613,181, 140 (1,870,292), (1,126,486) 160,322 (3,157,100) 681,835,302 (3,788, 101) (3,788,101) 17,664,481 XXX
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912810-TB-4 .. [US TREASURY N/B 1.875 11/15/2051 ..03/31/2022 .| MORGAN STANLEY ... ..04/19/2022 .| VARIOUS ... ... 1,865,000 |....... 1,636,538 |....... 1,625,576 |......... 1,636,556 [..neevevnnniiins fovvennnnnen 18 e i B e e e (10,980)[..... .. 13,524
912810-TC-2 .. [US TREASURY N/B 2 11/15/2041 ... .02/08/2022 .| VARIOUS ............ 03/15/2022 .| VARIOUS .... .. 11,410,000 11,093,181 |...... 11,080,215 |. . 11,008,344 |. ..(13,129)[. 43,059
912810-TD-0 .. [US TREASURY N/B 2.25 02/15/2052 .. .06/22/2022 .| GOLDMAN SACHS & CO LLC 07/08/2022 .| MORGAN STANLEY . 1,000,000 ..809,727 |.. ..809,898 |. .. (367)|. . 7,956
912810-TF-5 .. [US TREASURY N/B 2.375 02/15/2042 . .04/05/2022 .| VARIOUS .... 04/05/2022 .| VARIOUS .... 4,545,000 . 4,481,695 |.. .. 4,481,698 |. (128,532)|. . (128,532)). 8,97
91282C-DJ-7 ...[US TREASURY N/B 1.375 11/15/2031 ........ |....... .01/21/2022 .| VARIOUS .... . [..01/27/2022 . [VARIOUS .... oo Jeeeennn... 4,750,000 |....... 4,595,742 |....... 4,578,221 |......... 4,595,914 [ fevrnnn 172 e i 172 s s e (17,693)].......... (17,693)|. .. 11,585
JP MORGAN SECURITIES LLC
91282C-DN-8 ...[US TREASURY N/B 1 12/15/2024 ..01/04/2022 .| GOLDMAN SACHS & CO LLC .. . |..01/14/2022 . ..2,000,000 |....... 1,998,672 [....... 1,986,250 |......... 1,998,681 |.... (12,431))..........(12,431)|. ... 1,154
91282C-DP-3 ...[US TREASURY N/B 1.375 12/31/2028 . .01/25/2022 .| VARIOUS .... 03/15/2022 .| VARIOUS .... N 5,730,000 .5,606,142 |.. .. 5,607,080 |. ..(52,807)|. (52,807)|- 3,589
912820-D0-1 ...[US TREASURY N/B 1.25 12/31/2026 ..... . |eeeeenn]..01/10/2022 .| JP MORGAN SECURITIES LLC ....... ..01/27/2022 .| GOLDMAN SACHS & CO LLC .. |.......... 4,645,000 |.......4,592,786 |....... 4,559,820 |......... 4,593,258 |.... (33,439)|..........(33,439)|. ... 1,557
0109999999. Subtotal - Bonds - U.S. Governments 35,945,000 34,814,483 34,547,051 34,816,429 1,947 1,947 (269,378) (269,378) 91,395
LOS ANGELES CA DEPT OF 4.242 05/15/2048 MERRILL LYNCH PIERCE FENNER & MERRILL LYNCH PIERCE
B4445C-AK-9 ...f ceeiiiiiiiii e [ ..03/03/2022 .| SMITH INC .eeeeeeeeiieiieeeeeeeeaees ..03/09/2022 . |FENNER & SMITH INC ....... |oeeeeennns 2,000,000 |....... 2,000,000 |....... 2,027,960 |......... 2,001,394 |.ooeenieeeeeenn feeeeeene 1,89 | [ 1,89 | oo o 26,566 |........... 26,566 |-eeveneeeeeenns feeeee e
UNIV OF MASSACHUSETTS M 4.306 11/01/2045 CITIGROUP GLOBAL MARKETS
914440-UN-0 .. [ .oiiivriiiiiiiii e [eeeeens ..03/16/2022 .| CITIGROUP GLOBAL MARKETS INC .. |..03/16/2022 .| INC .....eeeevmvmmnnnnaernnnns foerennnnns 2,000,000 |....... 2,000,000 |....... 2,016,900 |[......... 2,000,000 f.oeeeeunnenirrnnn Joernnnanrerrnnnnaes forreeernnninneerens Joernnnaaereenninnas franeeernnnninnnes Jenniaaeeeennnns fereeeeennns 16,900 |........... 16,900 |-eeneeeeeininnnes forrermnniiaeeeenns
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,000,000 4,000,000 4,044,860 4,001,394 1,394 1,3%4 43,466 43,466
ADVANCED DRAINAGE SYSTE 6.375 06/15/2030
00790R-AB=0 .. [ +eeeeereneeeeeiiiieee e [ e ..06/02/2022 . |MORGAN STANLEY .........covvunnnnns ..06/02/2022 .| MORGAN STANLEY & CO LLC |...evvvnnnnns 315,000 [oueennnnns 315,000 |.......... 321,300 [....evvveeen 315,000 [oeenniviiiininninns foovrvnnninniiiinns Jonneneeeiiees [ e [ e 6,300 |..cvunnnnnns [ V[0 N R
MERRILL LYNCH PIERCE FENNER &
047649-AA-6 .. [ ATKORE INC 4.25 06/01/2031 ........ovveee [ eennnnn ..02/28/2022 .| SMITH INC ... [-.06/09/2022 .|MORGAN STANLEY . ..121,538 .. 115,313 [.... ....(6,316)[.
05522R-DB-1 ...[BACCT 2019-A1 A1 1.74 01/15/2025 ABS .. |....... ..06/06/2022 .| STONEX FINANCIAL INC . .. |-.08/15/2022 . |MATURITY ..445,139 ..445,000 |....
MERRILL LYNCH PIERCE FENNER & MERRILL LYNCH PIERCE
058498-AY-2 .. [BALL CORP 6.875 03/15/2028 .......eeevveee | evvnnnn .. 11/09/2022 | SMITH INC .eeeeeeeiiiiiee e ..11/15/2022 . |FENNER & SMITH INC ....... |oeeeeennnnnes 700,000 |......... 700,000 |.......... 714,875 | 700,952 |eeeveeeeeeeemnnns foeeeeeeiniins o157 TR ISP 952 [ e s 13,928 |.ooeeenenn 13,928 oo [
MERRILL LYNCH PIERCE FENNER & SECURITY CALLED BY ISSUER
06051G-HC-6 .. [BANK OF AMERICA CORP VAR 12/20/2023 .... |....... ..01/25/2022 .| SMITH INC .eeveeeiieieeeeeeeiaens .. 12/20/2022 .|at 100.000 ........ceveeeenn foevmnnnnnn 2,000,000 |....... 2,033,760 |....... 2,000,000 |......... 2,000,000 [.ooeeeemmnnieeeenn Joeeeennnns [RSTC10))] IO R (83,760)]-vvueeeeeennns foeeemmmmneeeeenn ferereeeeemnineeees foeeemnnee e foeeeeeees 60,080 [....oeeeeee 6,175
071734-AP-2 .. [BAUSCH HEALTH COS INC 6.125 02/01/2027 |....... ..01/27/2022 .| BARCLAYS CAPITAL ...oevvvvvvnnnnns ..08/31/2022 .| BARCLAYS CAPITAL . ..510,000 ..385,050 ...
07831C-AA-1 .. [BELLRING BRANDS INC 7 03/15/2030 ........ |....... ..03/01/2022 .| JP MORGAN SECURITIES LLC ....... ..04/22/2022 .| VARIOUS . . eeeennn.. 750,000 .. 742,500 |.... s B s B .
126307-AZ-0 .. | CSC HOLDINGS LLC 6.5 02/01/2029 ......... |....... ..12/01/2022 .| WELLS FARGO SECURITIES LLC ..... .. 12/02/2022 .|RBC CAPITAL MARKETS LLC |....evnnnnn. 175,000 |.......... 155,750 |vvuennnns 156,844 |............ LT T A U RN 2 PP IR /8 PP R R 1,087 [oooevinnnnns 1,087 [cooeeeinnnnn 3,950 [...cvvvnnnnn 3,918
STIFEL NICOLAUS & CO INC
12653C-AK-4 .. | CNX RESOURCES CORP 7.375 01/15/2031 .... |....... ..09/12/2022 .| CITIGROUP GLOBAL MARKETS INC .. |..09/22/2022 .| ..eeeeiiirriniieiiiniieeeeees foviiniis 420,000 [.eennnnns 420,000 |.......... 418,950 |............ 420,946 [..ooovvniniiiiiinn fonieee [T R RN LT3 N N R (1,99)]..cceveene [R50 ] R A,
STIFEL NICOLAUS & CO INC
15230X-AA-6 .. [ CNTL AMR BOTTLING CORP 5.25 04/27/2029 |D...... ..01/20/2022 .| CITIGROUP GLOBAL MARKETS INC .. |..01/25/2022 .| ..ceereiiminniiiiiiiiiieeeeees foviiniins 700,000 |.......... 694,862 |..........708,750 [..oeeeeenn 895,372 |oovvviiniiiiinin feeiiniiinnn 510 | o510 e e 13,378 |ovveeennnnn 13,378 | [
MERRILL LYNCH PIERCE FENNER &
171779-AL-5 .. | CIENA CORP 4 01/31/2030 .......evvvvvvvvnnn | uunnnns .01/11/2022 .| SMITH INC ... 01/19/2022 .| GOLDMAN SACHS & CO LLC .. |. 750,000 ..750,000 |..
248019-AU-5 .. [DELUXE CORP 8 06/01/2029 .....ccevunveeeenn | evvnnnn ..02/28/2022 .| JEFFERIES LLC .. ..05/09/2022 .| VARIOUS ...ovvveieeennnnnnn ...150,000 |.......... 155,421
CREDIT SUISSE SECURITIES
26884L-AN-9 .. [EQT CORP 3.625 05/15/2031 ......ceeeevvnenn | evvnnnn ..01/26/2022 .| CITIGROUP GLOBAL MARKETS INC .. |..04/07/2022 .|USA LLC ...oeevevmneieeeenn Joeemnnnaees 360,000 |.......... 358,200 |.......... 337,356 |...ccennnnnn 358,236 [..eeeernneieeeenn feeeeiieeeeeeee [N T PR KL RPN IR
27034R-AA-1 .. [EARTHSTONE ENERGY HOL 8 04/15/2027 ..... |....... ..04/07/2022 .|RBC CAPITAL MARKETS LLC ........ ..04/28/2022 .|RBC CAPITAL MARKETS LLC |...evvnnnnns 670,000 |......... 670,000 |.......... 675,025 |............ [S7(VN-T£: T AU R, LS4 7 P (574 PO R R 4,347 [ 4,347
MERRILL LYNCH PIERCE FENNER &
30167H-AE-8 .. [EART 2020-1A C 2.49 01/15/2025 ABS ..... |....... ..06/16/2022 .| SMITH INC .oevvviviiiiiiiiciinnenn oo 12/15/2022 .| MBS PAYDOUN .....ovvvvvnnnn Jovvnnnnnnnns 890,177 |ouvunnnnn. 889,899 |.......... 890,177 |ovvvvennnnnn 890,177 [oovevviiiiniiiins fovvnnieeeenn 278 [ i 278 e v [
3632011-AL-0 .. [GALXY 2015-21A AR FLT 04/20/2031 LL .... ..03/29/2022 . | MORGAN STANLEY ... ..04/29/2022 . | MORGAN STANLEY ... ...500,000 |.......... ..495,155 [.... 496,535 |.... ....(1,380)]
377320-AA-4 .. [GLATFELTER 4.75 11/15/2029 ............... .. 10/25/2022 .| VARIOUS ..10/26/2022 .| MARKETAXESS CORP . ...375,000 |... ..237,330 |.... 302,656 |.... ...(65,326)|.
CANTOR FITZGERALD & CO
404119-CD-9 ...[HCA INC 3.125 03/15/2027 ......ccvvvvuenees | eennnnn ..03/02/2022 .| MORGAN STANLEY ... ..03/02/2022 . ...1,000,000 |..........998,020 |[....... 1,003,100 |.... 998,020 |.evvenniveiirniins oo e e e e 5,080 [ 5,080 |.
HOAG MEMORIAL HOSPITAL 3.80:
A3BTTH-AA-T o [ e [ ..03/23/2022 .| JP MORGAN SECURITIES LLC ....... L.03/3172022 .| eeeeeeiiiiee s | 2,000,000 |.......2,000,000 |....... 2,022,960 |......... 2,001,253 |.ooevneniiiiiininn feeeniiiens 1,253
MERRILL LYNCH PIERCE FENNER &
46284V-AJ-0 .. [ IRON MOUNTAIN INC 5.25 07/15/2030 ....... |..ceunn .. 10/25/2022 .| SMITH INC ..10/26/2022 .| MORGAN STANLEY . ...680,000 ... 573,007 |.... ...107
46590X-AG-1 .. [ JBS USA/FOOD/FINANCE 5.125 02/01/2028 . |....... ..06/06/2022 .|MIZUHO SECURITIES USA LLC . ..08/19/2022 .| JEFFERIES LLC .. P ...775,000 |... 770,507 |.... 1,715 B s
466365-AA-1 .. [ JACK 2019-1A A2l 3.982 08/25/2049 ABS . |....... ..01/13/2022 .| Guggenheim Securities, LLC ..... ..02/25/2022 .| MBS PAYDOUN ......oovvvvvnnn fovvennnnnnnns 595,500 595,500 [....cevveniiiiiinnn Jounnnnnns (1,489)].ccvveeieiiiiinns foeeniiinns (T2 1cD ] R R R (RN R, 5,838 |.euunnnnnns 3,491
JACOBS ENTERTAINMENT INC 6.75 02/15/2029 CREDIT SUISSE SECURITIES USA
469815-AK-0 . [ ceeeeereeeeeeeie e [ ..01/26/2022 |LLC wevvviiiiiiieeciii e ..01/26/2022 .| OPPENHEIMER & CO INC ... |oeeevvunnnnns 100,000 |......... 100,000 |.......... 102,250 |oeeveennnnns 100,000 [oooveveveiniiinnn feenneninviininns [ e e e [ 2,250 ..o 2,250 |oeeeeiiiieieeeieens e
55337P-AA-0 .. [MIWD HLDCO II/MIWD FIN 5.5 02/01/2030 . {....... ..01/13/2022 .|RBC CAPITAL MARKETS LLC ........ ..01/24/2022 .|RBC CAPITAL MARKETS LLC |...ee..ere. 465,000 |.......... 465,000 |.......... 465,000 |....eunnnens 465,413 [ | A3 [ s LXK U FOTTTTTTUUTTTTRIN FEPTTPTTTTTIn [CK)] PP [CAK)] TN 497 oo
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MACY'S RETAIL HLDGS LLC 5.875 03/15/2030 CREDIT SUISSE SECURITIES USA CREDIT SUISSE SECURITIES
B5617L-A0-5 .. [ .eeevrreiiiiiiii e [ ..03/02/2022 . |LLC weeeeeeeeie e ..03/04/2022 .|USA LLC weeveeeeeeeieeeeee Joeemeieees 400,000 |.......... 400,000 |.......... 404,000 |.ceveennnnns 400,147 |oeeeeeeeeeeenes feeeeeeeies LY P R L7 P IEUURRRRRRPTRRI RURRRN 3,853 [..oeeennnnnn IR S AR R
CREDIT SUISSE SECURITIES USA CREDIT SUISSE SECURITIE
B5B17L-AR-3 .. [ .eeerrreiiiiiiiiii e [ ..03/02/2022 .|LLC ..03/04/2022 . ...400,000 |..........400,000 ..404,000 |.... 400,145 |.... .. 3,855 [ 3,855 |
651290-A0-1 .. [ .eeevvriiiiiiiii e [ ..03/01/2022 .| VARIOUS ...eeeeeeeeeieieeeeeeeenans L.06/10/2022 .| .evuniiiiiiiieiiiiiiineeens feeeennenns 2,000,000 |....... 2,150,400 |....... 2,094,930 |......... 2,131,363 |eeeenneeeeeennnn feeeeeee e (19,087 feeeee e (19,087 [ e (131,363)|........ [QETIREICK)] T— 144,618 |........... 15,781
CITIGROUP GLOBAL MARKETS
65249B-AB-5 .. [NEWS CORP 5.125 02/15/2032 ....cevvuneveeen | evvnnnn ..02/08/2022 .| CITIGROUP GLOBAL MARKETS INC .. |..02/10/2022 .| INC ....oeveeemenneeeeennnnns Joeemnniaees 750,000 [...ennnn.n 750,000 |.......... 760,313 |oeeeeennnees 750,229 [ooeeeeenieeeeeenn e 229 [ 229 [ e e 10,084 |........... 10,084 |.oeeneeeeennn 320 [oeeeeeeiee e
CITIGROUP GLOBAL MARKETS
69331C-AH-1 .. [PG&E CORP 5 07/01/2028 .......evueveeeennnn | eevnnnn ..02/28/2022 .| GOLDMAN SACHS & CO LLC .......... ..06/06/2022 .| INC ..eeeeeeeeenneeeeennnnn Joeennieees 125,000 |.......... 123,591 |.......... 115,938 |.covveeeneee 123,646
AMHERST PIERPONT SECURITIES LLC
80286N-AE-6 .. [ SDART 2021-1 B 0.5 04/15/2025 ABS ...... ..06/10/2022 . ..11/15/2022 .| MBS PAYDOUN ........ccevene |oeee ... 1,205,000 |....... 1,200,717 |....... 1,205,000 |......... 1,205,000 |....
84859B-AB-7 .. [SPIRIT LOYALTY KY LTD/IP 8 09/20/2025 . ..11/09/2022 .| BARCLAYS CAPITAL INC .... ..11/10/2022 .| BARCLAYS CAPITAL INC .... |.... 335,000 |..........329,975 [.......... 334,581 |.... 329,981 |....
DEUTSCHE BANK SECURITIE!
86400G-AC-3 .. [STUDIO CITY CO LTD 7 02/15/2027 .. D......[..02/09/2022 .|DEUTSCHE BANK SECURITIES INC .. |..02/10/2022 .| INC ...700,000 |......... 700,000 700,163 [oeeeeeiiiiieies fovvrnnnneen 183 o i 183 e e [ 3,337 [eiiiiinnnnn 3,337 |
876511-AF-3 .. [ TASEKO MINES LTD 7 02/15/2026 .... . .01/26/2022 .| INPERIAL CAPITAL GROUP LLC .....|..10/20/2022 .| VARIOUS . 705,000 727,913 .. . 122,714 |. (153,426)|. . (153,426)).
94988H-AF-8 .. [WFCM 2012-LC5 B 4.142 10/15/2045 CMBS . ..05/26/2022 .| BANK OF MONTREAL ............eenns ..07/01/2022 . |MATLRITY .. ...125,000 |.......... 124,922 124,945 |oovvniiiiiiin [ 8 | e 28 [ e e [ 7) 5|
MERRILL LYNCH PIERCE FENNER &
98262P-AA-9 .. [WW INTERNATIONAL INC 4.5 04/15/2029 .... |....... ..02/28/2022 | SMITH INC .ovvvniiiiniiniiiiinnnnns .. 11/04/2022 . | MARKETAXESS CORP ........o.|iveeeeennnnns 150,000 [.......... 126,495 |........... 77,907 |oeennnnnnns 128,265 |oiiiiiiiininns fooniiinnnnns 1,770 foiiiiiiiiiinenes foiiiinnnnns 1,770 [ o foviiinnns (50,358)].......... (50,358)]..cccunnnnns 7,181 [ 2,569
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 22,345,677 22,302,921 21,876, 149 22,261,098 (41,821), (41,821), (479,883) (479,883) 370,836 84,573
CREDIT SUISSE SECURITIES USA
69346E-AG-2 .. [PMHC 11 INC FLT 04/21/2029 SL ....ccvvveee | evvnnnn ..02/03/2022 .|LLC weeeeeeeeie e ..03/08/2022 .|RBC CAPITAL MARKETS LLC |eeeveuunnnns 580,000 [.......... 577,100 |.......... 561,719 |.oeveeneneen 580,813 |eeveeeeeeeeeii feeeeeeeeene KIVAKT IR R KIVAKT ISR RN SRR (19,094)].......... (19,004)]. . eeveeeeeeeeenn Jeeeneeeeeeeenns
TERRAFORM POWER OPERATING FLT 5/21/2029
BB103N-AK=6 .. [SL oeeeereieieiiinie e eennnie e e eerninneeee [ erenens ..05/11/2022 . VARIOUS ...eveeiieiiiiiaieeeennnnns .. 12/31/2022 .| VARIOUS ....eeeiievirnnnaans Joorrmnmnnneeennnnnnes foonanreerennuaneee Joerennnunnaeernnnns foonnanseeennnnnssaeee ferennnnssseennnnns foonaasseennnnnnssee Joeeennnnnnseerennns |oonnaasseennnnnnsee [eeeennnnnnneeres Jornnanseernnnnans [rerennnnssserennnns foonaasseennnnnnnees foeeeennnnn (15,194)]. e eveneieeinnnnns
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 580,000 577,100 561,719 580,813 3,713 3,713 (19,004), (19,094) (15,194)]
2509999998. Total - Bonds 62,870,677 61,694,504 61,029,779 61,659,734 (34,767), (34,767), (724,889) (724,889) 463,742 175,968
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks
6009999999 - Totals 61,694,504 61,029,779 61,659,734 (34,767) (34,767) (724,889) (724,889) 463,742 175,968
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

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

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX XXX
59188#-10-6 ........... |[FARMERS DIRECT P&C INSURANCE CO 23-1903575 ....... 49,001,373 .1,000.000
59214#-10-4 . |FARVERS GROUP P&C INSURANCE CO .. ... 13-2915260 ... .. 273,211,730 |.. .1,000.000 |.

32000*-10-3 ECONOMY FIRE & CASUALTY CO .... 36-1022580 ....... 600,000.000

. 327,149,984
FARVERS CASUALTY INSURANCE G0 ...ttt

59180*-10-8 05-0393243 ..o forveee e BBl 71,809,956 |..veieiiiiiniiiiiiiiiiin i s 1,000.000
1199999. Subtotal - Common Stock - U.S. P&C Insurer 721,173,043 XXX
59217#-10-1 ........... |FARMERS LLOYDS INSURANCE CO. OF TEXAS 05-0476998 ....... [occeee 8Bl e 1,000 ....1,000.000
59155#-10-5 ........... |[FARMERS GENERAL INSURANCE AGENCY, INC. ...ccoooeverereene. ....95-3003951 BBl | 6,250,118
1799999. Subtotal - Common Stock - Other Affiliates 6,251,118 6,253,292 XXX XXX
1899999. Total Common Stocks 727,424,161 6,253,292 XXX XXX

1999999 - Totals 727,424,161 6,253,292

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

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

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY 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
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Possessions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
CALIFORNIA ST HLTH FACS 5.75 10/01/2023 .......... | .eeeeenens | | 10/03/2022 .|Corporale Actions Event .... | 10/01/2023 . |.. ..26,211 ... ....26,211
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 26,211 26,211
FHUS KSMC A2 2.615 01/25/2023 CMBS ................. | .......... | ........... |..10/24/2022 .|H|LLTOP SECURITIES INC ..evvivvivninnnens | 01/25/2023 . [.....ccvvnnnns 119,980 |.ovvvenniiiiiiinnns foviiiiiiiinnnnns 739 | i e 120,000 J.oeveennnnnnns 119,241
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-Backed Securities 119,980 739 120,000 119,241
0909999999. Total - U.S. Special Revenues Bonds 146, 187 735 146,211 145,452 639 XXX XXX XXX 523 27
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 26,207 (4) 26,211 26,211 317 XXX XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 119,980 739 120,000 119,241 262 XXX XXX XXX 523 227
2449999999. Total - Other Loan-Backed and Structured Securities XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 146, 187 735 146,211 145,452 639 XXX XXX XXX 523 221
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 146, 187 735 XXX 145,452 639 XXX XXX XXX 523 221
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A A LS 146,187 1B .. TELS e, TF S e 1G .8 e,
1B 2A..$ ... . 2B..
1C 3A..$ ... 3B..
1D 4A .8 .. 4B ..
1E 5A...$ ... 5B ..
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
10410 Highland Manor Drive, 33610-9128
JP MORGAN CHASE .......cooviiiiiiiiccce 02 Tampa, FL ..coccooiiiiiiiiiiiiiiiiiens [ e i oo [ [ 74,137,837 |..XXX.

JJ 420 West Van Buren St., 10th FI.,

................................. Chicago, ILL 60606 ..........cccevveveevuerens | veereenens
2000 Clayton Road Building D, 5th Floor

Bank of AMErica ......cccoeevieeiiiniieniiiiciies Concord, CA 945202437 .......cccovvnene
One Penn's Way OPS 2, 2nd Floor New

............................................... Castle, DE 19720 .....cccovvrvnenvnnnines [ ceeeenens
101 W. 36th Ave Ste. 419 Anchorage, AK

.................... 99503 ...
3440 Flair

JP Morgan Chase Bank .........ccccceeveveeeiveene. Chicago, ILL 60606 .......oovvveeeiveeeieenn | eeeeeees foreeiieiii [ [ e 46,896,841 [..XXX.

........................................................................................... 4,930,137 [..XXX.
Citibank NA

First National Bank of Alaska

Wells Fargo Bank

10,999,573 [..XXX.

Century Bank 300 West Vine Street Lexington KY ...... 500,000 [..XXX.
0199998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX (20,632,970)] XXX
0299998 Deposits in ... depositories which do not exceed the

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

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX (20,632,970)[ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX (20,632,970)[ XXX

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

1. January...).. 38,193,816 4. (49,152,333) 7. (149,680,221) 10.  October......|eeeeeveenene (210,692,948)
2. February...|.ccoooeninns 159,680,034 5. (77,002,414) 8. (147,536,639) 11.  November...|-.ccccconveeene (31,877,756)
3. March (36,883,637) 6. June (155,820,449) 9. September (174,104,815)] 12. December (20,632,970)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2

Description

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

TREASURY BILL 0 01/24/2023

12/30/2022

01/24/2023

............................... 4,738,359

0019999999

. Subtotal - Bonds - U.S. Governments - Issuer Obligations

4,738,359

0109999999.

Total - U.S. Government Bonds

4,738,359

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

4,738,359

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

4,738,359

4,738,359




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE FARMERS PROPERTY AND CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama ... AL [ | e e e [reesnee s e e ssneeninnees |eerneennee e e e sreenee ereesir e e s e e e e nne [rreere e
2. AIASKA ..o AR ] s s | [
3. Arizona Special DepoSit ..ocooveececeiieeecceeeee e e [ [ 548,897
4. Arkansas .........ccceeeeeeveneninnnn. AR |.... B...... Special DEpoSit ..o e [ [ 69,319
5. California
6. Colorado
7. Connecticut
8. Delaware ........cccocevieviiieeicnnene
9. District of Columbia ........cccccceee. DO [eviisciiii] s e |
10, Florida .....coovveevienienieiiniiienee FL ] s e
11. Georgia .....coceeveeeeeeerererereeeeee. GA | Boc | Special DepoSit oo foc e e 229,539 .o 226,029
12, HaWaii oo HE ] e e e e [
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland reererenieenieeniene MDD i, PSPPI O OOUOP RUOTOTRORROTROR RPN
22. Massachusetts ...........c.cccoceenenen. MA |..... B...... Special DEpoSit ..o s [ [ 149,699 |............... 147,410
23.  Michigan .......ccccooeniiinnienieee
24. Minnesota
25. Mississippi ....
26.  MiSSOUM ...occvveiiiiiiiiiiciiciecie
27. Montana
28. Nebraska ..
29. Nevada
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31.  New Jersey
32. New Mexico
33, New YOrK ..coooviiiiieiienieeiceies
34. North Carolina
35. North Dakota
36.
37.
38. Oregon
39. Pennsylvania ...
40. Rhode Island .........c.ccceeiiviinnens
41.  South Carolina
42. South Dakota
43. Tennessee
44.
45.
46. Vermont.
47. Virginia
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50. Wisconsin
51. WYoming ......cccoceeveeiieeiienienienns
52.  American Samoa ..........ccccceeeeeee . AS o i
53.
54. Puerto Rico PR
55. U.S.Virginlslands .........cccccceeeennen VI o
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooveeieeiiiiiniens CAN [t e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 3,500,496 3,164,746 1,467,552 1,399,214
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for
Line 58 from overflow page ............. L XXX [ XXX veieieieeiesiesiesiesiesienns |oeeeeeeieeieeieeieeieieene [oeeeieeieeiee e [ eeeee oo
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX

E29
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