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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [reees 5,613,885,098 |.......coccverrriccne (O 5,613,885,098 |....... 5,797,022,400
2. Stocks:
2.1 Preferred SLOCKS ...ttt [enenecunnns 424,394,004 |.....ooveiererneee [0 S 424,394,004 |................ 1,683,238
2.2 COMMON SOCKS ...ttt [orenes 14,004,540,456 |........ocoovervnecnnnns 0. 14,004,540,456 |...... 12,514,228,613
3. Mortgage loans on real estate:
BT FIISEHENS 1.ttt et (O (O (O 0
3.2 Other than firSt IENS......c.c.eueueiriicieieiee e foeaeeseseses e (O (O (O 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o 0
ENCUMDIANCES) ...ttt e e ssesesens [eseseneaesesessetesenene e e seen (O (O [0 0
4.2 Properties held for the production of income (less
s 0 eNCUMDBIANCES) ....coucviniiiieicieicieicieies et L L (O 0
4.3 Properties held for sale (Iess $§ ..o 0
ENCUMDIANCES) ....vvivieiiiieteteiesee sttt ssesetesesese e sessssesesesesaneans [oereseseseeneseseseesesennneaea (O (O [0 0
5. Cash($ .oooeenn 472,211,028 ), cash equivalents
[ J— 732,896,800 ) and short-term
investments (§  .............. 41,865,511 ) oo e 1,246,973,339 | (O - 1,246,973,339 |........ 1,161,781,146
6. Contract loans (including $  .ovovovverrvricieceecne 0 premium notes) ...... [ooeeerrnncccrrneeees (O [0 [0 0
7. DEIIVALVES ...ttt [eeseesnineeaenas 2,434,860 |...ocoirecee [0 S 2,434,860 |....ccocvuenee 676,620
8. Other iNVESLEd @SSELS ......coeuiuiiieieiiicieieeet et [eoceeens 3,597,976,179 |...coovivieecene 0l 3,597,976,179 |........ 3,506,698,039
9. Receivables fOr SECUNMIES ..........ccccveivveeiieeeieeiieeeeeeeee e [eeeeseseesens TT,779,738 | (01 77,779,738 |.............. 43,234,079
10. Securities lending reinvested collateral @SSets ............ccccooeeriririeieieeeierinenis foerereeeeenne s (O (O [0 0
11.  Aggregate write-ins for iNVested aSSets ............cocoeeeriiriririrseieeeeenesesisis |revesieieeens 64,138,136 |..c.ccveveeeeece (01 64,138,136 |......ccveveeeereereene 0
12. Subtotals, cash and invested assets (Lines 110 11) ...covveeeererinvvseeens oo 25,032,121,810 [.c.cvcveeereeeceee 0. 25,032,121,810 |...... 23,025,324,135
13. Title plants less § ..c.covoveirieiiiiiiees 0 charged off (for Title insurers
................................. 0 ISR O N ISR ||
14. 52,064,070 52,064,070 48,631,099
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|........ 1,977,594,487 |.............. 98,931,952 |....... 1,878,662,535 |........ 1,143,699,398
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..., 0
earned but unbilled PremMiUumMS) ........cccviririririreieeeeensseeeieeese s [eereeeeeene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ... 0 )and
contracts subject to redetermination ($ ..........cccoceeviennrnnnn [ TS T (O [0 [0 0

16. Reinsurance:

16.1 Amounts recoverable from reiNSUrers ..............ccccoceveveeeeveeeeeeeeeeneeens e 299,650,892 [0 0. 295,650,592 ... 180,190,311
16.2 Funds held by or deposited with reinsured companies ..............ccceeeeeees errrineeneeen 0,917,478 [l O 6,517,478 | 6,022,513
16.3 Other amounts receivable under reinsurance contracts ..........c.ccoevvevees fooveeerienirniiicniniie O el O O 0
17.  Amounts receivable relating to uninsured plans .. .0
18.1 Current federal and foreign income tax recoverable and interest thereon .... |............ 151,901,008 |...............cccceeeeeer. 0 [, 151,901,008 |........... 395,698,136
18.2 Net deferred tax @SSt ..........c.covvcueieiieeicieeeeeeee et |oeee s [0 [0 1N O (0 O 23,249,792
19.  Guaranty funds receivable or 0N depPOoSit ..........ccccovvveieieieeeeierireieeeeeieiens [rereeeeeeieens 3,673,023 | (01 3,673,023 |................. 1,987,287
20. Electronic data processing equipment and SOfWAre .............cocoeeeeerererieies foeeevnencns 117,640,372 |............ 112,993,251 |.ccvcvee 4,647,121 |ceve. 5,543,915
21. Furniture and equipment, including health care delivery assets
(B e 0 ) s o 81,173,403 |.............. 81,173,403 |..ooce (O 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [oeoeovorrrriccciiiencne (O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................ccccccceveveevieeiss foevirieienins 45,605,811 |.............. 45,605,811 |.oovoveeeeeceeeeee [0 1N O 0
24. Healthcare ($ ...ccccoovvivccccieccne 0 ) and other amounts receivable ...... |....cccouenirnicenininiens L L (O 0
25. Aggregate write-ins for other than invested assets ............ccccceeeeevverereeeencs forveennn. 195,389,916 ... 613,930,146 |............ 181,459,770 |............ 228,634,903
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ....cucuevveveceeeeeeeeeeeceeeeeeeeeeeeceeevenenas e 28,559,331,970 |............ 952,634,563 |...... 27,606,697,407 |...... 25,058,981,489
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES .ttt |oetins st (O (O [0 T 0
28. Total (Lines 26 and 27) 28,559,331,970 952,634,563 27,606,697,407 25,058,981,489
DETAILS OF WRITE-INS
1101. Collateral due from counterparty on derivatives ...........cccoovevees foorvnncnn 64,138,136 |..c.coveveeeeeeeee (0 O 64,138,136 |......ccveveeeereereene 0
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page ..........ccccce. |revereeeeennnnnnsenenns (O (O [0 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 64,138,136 0 64,138,136 0
2501. PENSION @SSEL ....ococvieiieece e e 521,190,672 |............ 521,190,672 |....ooveeeeeeeeeeene [0 0
2502. CSV life INSUFANCE  ...co.oiieeccees et [oeeeaeenenes 129,006,170 |[.ocveeerccreee [0 S 129,006,170 |............ 122,780,052
2503. Prepaid eXPENSES ... e 78,220,677 |.............. 78,220,677 ..o [0 1N O 0
2598. Summary of remaining write-ins for Line 25 from overflow page ..........cccoee. foeveeoveccne 66,972,397 |.............. 14,518,797 |............. 52,453,600 |............ 105,854,851
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 795,389,916 613,930,146 181,459,770 228,634,903




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ........... 883,766,166 ) ...ttt e 2,567,888,941 |........ 2,773,513,065
2. Reinsurance payable on paid losses and 10Ss adjustMent EXPENSES ...........c.cveveveueururiiieieieeeseeeeeeeeeseseseseaesses s sessa |reseseeeeeens 95,319,647 |............. 77,739,013
3. LOSS QdJUSIMENT EXPENSES ......eeiiiiiiiieiiieie ettt ettt et e et e e st e eaeeea e e eae e st e s e e s e e a s e ea e e easees e e emeeeneeaseenneeseenseenseenseenseanneeneanns
4. Commissions payable, contingent commissions and other similar charges .
5. Other expenses (excluding taxes, liCENSES AN FEES) .........uiiiiiiiiiiiiei ettt sbe e b e b e nbeens
6. Taxes, licenses and fees (excluding federal and foreign iNCOME taXES) .......cceiiiiiiiiiiiiiiii e
7.1 Current federal and foreign income taxes (including $ ........cccoeieiinccnnee.
7.2 Net deferred taX lADITEY ........o.ooii et b ettt et e s bt e e et s ae e sh e e sb e e e bt e b e et e e bt en b e enbeeneeeneesaeennean
8. Borrowed money $ ..o 0 andinterestthereon $ .....cccocovvveeerernincnnnne L0 OO USRS [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $ ....885,985,722 and
including warranty reserves of $ .......cccocevieniricinens 0 and accrued accident and health experience rating refunds
including $  «veeeeeerreeeeee 0 for medical loss ratio rebate per the Public Health Service Act) ........ccccoevevevececeerenes feceeene 2,774,953,178 |........ 2,225,361,692
10, AQVANCE PIEIMIUM <....ooeieeeeeeeeeeeeeeceee et eae e et s et et e s e s ssss s s st et et esessass s s st esesesessasss st seseseseseassssssssesesesesessssasassesesesesssnasnasa [ersasaesnesenenan 2,779,656 |................ 3,260,971
11. Dividends declared and unpaid:
11.1 Stockholders 0
11.2 Policyholders .0 .. ...0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.oviuiveveiiiiiieeeeteiei et sssse s e eeee 638,222,027 |............ 461,924,067
13.  Funds held by company UNder reiNSUFANCE trEALES ...............cceuivriieieiieriiiiiiesetese et sessesese s sssssete b ssssessese s sssssnsese s sesssnseseses oo neeeces 112,567,995 |............ 214,071,809
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............ccueuiiiiiiieiiereieieeiete e 5,729,696 |............. 26,167,292
15, Remittances and iteMS MOt AIOCALEM ............c.iuiiiuriiiriierieieieeee ettt ettt b bbbttt nt s et (O 0
16.  Provision for reinsurance (including $ ........ccc.oc... 5,218,815 certified) 137,106,415 1............ 137,106,415
17. Net adjustments in assets and liabilities due to foreign exchange rates ... ..207,522,011|............211,432,774
18, DIFafts OULSLANAING .......ouieiviviiicecectetie ettt ettt b et e st b et s s e s bbb s es e s bbb s e s bbb s e s bbb s s s et esesesssnsnsesessas [eentnes et et e b ettt b e s (O 0
19. Payable to parent, subsidiaries and @ffiliates ..............cooiiiiiiii s
20, DEIIVALVES ......oiiiiiii e
21, PAYabIe fOr SECUMMIES .....uiviitiitiitiiti ittt bbb bbb bbbt bbbt bbb bbbt bbbt bt bbbt bbb nne e
22.  Payable for SECUMIES I8NAING ........iiuiiiiiiiii bbb bbb bbb bbbt bbbttt b e bbbt et nbenre e
23. Liability for amounts held under uninsured plans
24, Capital notes $  .oovovieviiccee 0 and interestthereon $ .........ccoovvviiricinicene
25.  Aggregate Write-ins fOr HADIIIES ................c.cvueviieiuiieeiieeieiecteee ettt ettt s et s s st en s en s 153,797,745 160,578,344
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........c.ccvueveriiriiieiieieieieieeeeeie e 8,035,140,178 7,498,543,133
27, ProteCted CEIl HADIIIIES ........oueiueiieeiie e h et s et |ee bbb (O 0
28.  Total liabilities (LINES 26 @NG 27) ......c.c.cvivieiiieeieeeieeeeieeae ettt eae e sae s esae s s st s et s et s et essesen s es s s s ena et ensesensesensesensesense s eseeeen 8,035,140,178 |....... 7,498,543,133
29. Aggregate write-ins for Special SUMPIUS FUNGS ..........ciiiiiiiiiii bbb (O 0
30. Common capital stock
31. Preferred capital stock
32.  Aggregate write-ins for other than special SUMPIUS FUNAS ...........cceueiiiiueieieiiieieie et e 1,250,000 |......ccooneeee. 1,250,000
33, SUIPIUS NOLES ...ttt et e e e e e s e s e st et e s e e e e e ee e et s e s e s e e e e e e neesea s st et eseeessseas s st e seseseseananannseseseeesnene et st ettt tenn [ AR 0
34.  Gross paid in @nd CONHDULEA SUIPIUS .........c.ceiuiiiieeeeeeeeeeceeeeeeee et eese st ee e s s eeesesesesesessasssesesesesssessassnsssesssesesesnanasa|ssssssesesesesenessseseesasesenas [ 0
35, UN@SSIGNEA fUNAS (SUMPIUS) ......cu.vuiveieieiiceieete ettt eae e sa et eae s s s s et a e s e a s s et en st s et s s s s nsesensesensesensesensesenaasoeeen 19,570,307,229 |...... 17,559,188,356
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included in Line 30 $  ...cocvveeiieciniiciniicinens 0 ) e e (O T 0
36.2 e 0 shares preferred (value included in Line 31 $  .ooovveveeececennnccieens 0 ) e 0 0
37. Surplus as regards policyholders (LiNEs 29 10 35, IESS 36) .....c.c.ceievieiviuerererieieeeeeeieteteteseseeses st ses s s ss st sesesessansesesasne 19,571,557,229 17,560,438,356
38. Totals (Page 2, Line 28, Col. 3) 27,606,697,407 25,058,981,489
DETAILS OF WRITE-INS
2501.  Miscellaneous acCoUNtS PAYADIE ............cccciiiiiiiiiiee et e 98,874,072 |............ 105,654,671
2502. SSAP 92 defined benefit plan contra lability ... s (1,426,000)|............... (1,426,000)
2503. Deferred ceding COMMISSIONS .........coiiiiiiiiiiiiiii sttt e 56,349,673 |.............. 56,349,673
2598. Summary of remaining write-ins for Line 25 from OVerflowW PAgE ...........coueiiiiiiiiieieeeeeee e [ (O 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 153,797,745 160,578,344
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from oVErflOW PAGE .........coouiiiiiiiiiieie et [ers s [ 0
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above) 0 0
3201, GUAANLY FUNGS .....eiiei ettt s s es s s b ss s ens et ees et ens et ens e ens et ens et enee et neen 1,250,000 |................ 1,250,000
BD02.  eerereeeen et teat ettt et h et E R £ SR £ R £ AR £ SR £ R4 E e SR £ S E £ AR £ AL E £ AR £ AR £ AR £ AR £ AR £ AR £ AR £ AR £ R R £ AR £ AR AR £ R £ AR AR £ R h e et et ee s ee e en s eneseeneseenene |eeeese et et ee s ee s en s een e eeean
7103 TR OO U U PO PO ST PR
3298. Summary of remaining write-ins for Line 32 from overflow Page .............ooiiiiiiiiiiiee e .0 |.. .0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 1,250,000 1,250,000




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (writen $ ... 2,757,331,387 ) oo s 2,334,289,034 |........ 2,215,890,817 |........ 4,439,154,647
1.2 Assumed (written $ ........ 1,253,068,209 ) ..o e 1,057,878,998 |............ 925,915,624 |........ 1,917,575,080
1.3 Ceded (written $  ........ 1,116,785,081 ) oo e 1,048,145,002 |............ 920,211,050 |........ 1,894,263,443
1.4 Net (written $ ... 2,893,614,515 ) oo e 2,344,023,030 |........ 2,221,595,391 |....... 4,462,466,284
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 1,119,111,675 ):
2.1 DIFBOL ettt ettt s e s 1,160,218,879 |............ 663,809,952 |........ 2,139,892,972
2.2 ASSUIMIEA ...oreiiitieetee ettt bbbt bbbttt ettt ettt 340,358,616 |............ 387,003,949 |............ 789,419,884
2.3 CRABM ...ttt ettt ettt ens s e 477,634,449 |........... 285,722,721 |........... 661,954,619
24 NEt e ..1,022,943,046 |.. ..765,091,180 2,267,358,237
3. Loss adjustment expenses incurred .. ....50,380,321 |.. ....63,317,365(............ 115,588,963
4.  Other underwriting expenses incurred .............. ..694,480,990 |. ..555,042,646 1,184,352,933
5. Aggregate write-ins for Underwriting dedUCHIONS ...........c.cceiiieieeeieeeeccce ettt (O [0 0
6. Total underwriting deductions (LINes 2 throUGN 5) ...........ccceueuririieiuireiiiriceeiere s s 1,767,804,357 |........ 1,383,451,191 |....... 3,567,300,133
7. Netincome of Prot@Cted CEIIS ............c.ovcucueeeeieeececeeeeteee et et st ee s eaesesesensasasensna 0 0 0
8. Net underwriting gain (loss) (Line 1 Minus LiN€ 6 + LiNE 7) ......ccccovrueuevereiieieieieieieeeeieieesseeee e e 576,218,673 |............ 838,144,200 |............ 895,166,151
INVESTMENT INCOME
9. Netinvestment income earned ...........c.ccoceevvevrieeriereeiennne. 176,489,341 |........... 103,748,879 |............ 199,696,610
10. Net realized capital gains (losses) less capital gains tax of $ 173,256,249 343,078,986 (122,897,224)
11.  Netinvestment gain (108S) (LINES 9 + 10) .....cocvovviveveririeiieeeeeieieteteeeeee e sesessn s o 349,745,590 |............ 446,827,865 |.............. 76,799,386
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ 0 amountcharged off §  ...ccccouee 12,048,985 ) ..o o (12,048,985)|.....cccccunee (169,603)|....c.cccvvnnne (282,416)
13.  Finance and service charges not included iN PrEMIUMS .............c.oueueuiuiieieeeeeieiereseeeeee e sesessss s st saeneneees [ [ 0
14.  Aggregate write-ins for miscellaneous income . (7,910,896) 10,459,751 38,918,584
15.  Total other income (LINes 12 throUgh 14) .........c.cuoueuiuiieiieeieeeeteieeeeee et (19,959,881) 10,290,148 38,636,168
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINeS 8 + 11 + 15) .........cooiuiiiioececeeeeee e e 906,004,382 |........ 1,295,262,213 |........ 1,010,601,705
17.  Dividends t0 POIICYNOIAETS ........c.cvveecececeeeeeeecceeee et ee et es s seae s e e s s s anasaeeesannans 0 0 0
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) .... S 906,004,382 |........ 1,295,262,213 |........ 1,010,601,705
19. Federal and foreign income taxes incurred .......... 132,215,838 136,950,849 (125,573,323)
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) ........ccccviurueueieiieieieieieiieeieiese et 773,788,544 1,158,311,364 1,136,175,028
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 Prior YEar ............ccococueueueveeerceeeeeeeeeeeeeeeeeesesenseeans 17,560,438,356 17,858,295,078 17,858,295,078
22, Netincome (from LiNE 20) ........ccviviieiueriiiiiieeiteteeisesseee ettt sssssese s sssssesebe s sssnsesesesessssnsssens foesesessnans 773,788,544 |........ 1,158,311,364 |........ 1,136,175,028
23.  Net transfers (t0) from Protected Cell BCCOUNS ............ceuruiieiiiieiieietetceeeee ettt teaesee s esesessas st eree e setenenenea [ [ 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ............ 165,351,856 |....... 1,301,611,660 |....... (1,922,657,145)....... (1,508,817,514)
25. Change in net unrealized foreign exchange capital gain (I0SS) ........cccoevevevecueueveeeeeeceee e e e e ..(11,274,165) (75,352,729)
26.  Change in Net deferred INCOME 18X .........ciiiuieiirieiiieeirieeiie ettt e 28,463,641 |............ (16,359,991)|.......... (185,174,032)
27.  Change in NONAAMIEA @SSELS ..........cocveviviviverceieieieee ettt st et ssas s s ss e s s sesessans [eesereseneneas 18,551,561 |......... (130,436,943).......... (168,210,071)
28.  Change in ProviSion fOr FEINSUIANGCE ............ccueueiieieiueriiiieesetesesss s esssse st ssesesesssssssesesesessssnsssesesesa [eetessentteseereseeneseeeenena [0 (0] I 301,974,555
29.  Change iN SUIPIUS NOES .....cuiiiiiiiiiiiie ittt sttt ettt e bt e s be e bt e be e bt et e saeesaeesaeesbeesbeebeenneennennen
30. Surplus (contributed to) withdrawn from protected cells ..
31. Cumulative effect of changes in accounting PrinCiples ...........cccoiiiiiiiiiieeieeeee e
32. Capital changes:
2.7 PAIA TN et a e et e e [ R (0 0
32.2 Transferred from surplus (StoCk DIVIENA) .........c.ceeiiieiereieeeececeeceie ettt [ [ 0
32.3 TranSTErred 10 SUMPIUS ........cevvvieieeieeeececeeeeeeeeeee ettt eess s st ettt s eessesesesssetesesssssesssssssesesesesnneseo|esssesesetesesee s sesssaebesens (O TR [0 0
33.  Surplus adjustments:
13 Tt I = 1o T OSSOSO PR UURRURISY TP [0 [ 0
33.2 Transferred to capital (SLOCK DIVIAENA) .........cueviviiieieieereieiieieie ettt ettt [0 (0 0
33.3 Transferred from CAPITAL ............c.ceeiiiieieeeeeececc ettt e s s s s sese e st et eb et nenenes [ [ 0
34.  Net remittances from or (0) HOME OFfiCE ........c.cuvuiuiuiiiiiieiieteieiseeseie sttt bttt eienena [0 (0 0
35.  Dividends t0 SLOCKNOIAEIS .........c.ceiuiiieieteeeececeieeietet ettt as s s st sesesesesssssss s eseses et e nesneaebetenenenea [ [0 0
36.  Change iN trE@SUNY STOCK .......ovuiveveiiieeieieieiiieeee ettt s s se s s s s s e sesesesssnas [eebebee st e e eb e s e ne e eeenenas [0 (0 T 0
37. Aggregate write-ins for gains and losses in surplus ................... (100,022,368) 171,861,976 201,548,041
38. Change in surplus as regards policyholders (Lines 22 through 37)...........ccccoeueveieiieeereeisiesseieenns 2,011,118,873 (763,145,927) (297,856,722)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 19,571,557,229 17,095,149,151 17,560,438,356
DETAILS OF WRITE-INS
0501, cereeereerereeeeretesretesseeetse e et eeb b e bbb bbb bbb bbb bbb bbbttt ettt ettt ettt en e |t s en s enseens |orees st ene s en s en s en e eene |oeer s anen
0502, ++eeesreeesreseseeseseeeesees ettt ea s e s RS eeA S A SRS RS s SeE SRR R SRS eeR SRR R SRttt e et enen
0503, cereeeerererrererieneeeeseeeeseeeeseeens
0598. Summary of remaining write-ins for Line 5 from overflow page
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401.  Miscellaneous (EXPENSE) INCOME ..o
1402. Balances (charged off) reCOVEIEd ... e (50,421) .. (14,161)|.ccccce 87,585
1403. (LOss) gain on foreign @XChanQGE ... e (7,539,593)|..cvvvvnnn. 9,953,265 |.............. 38,421,153
1498.  Summary of remaining write-ins for Line 14 from overflow PAge .............c.ceeueeeeeeieveeeeeieeeeeeeeeees e oo [ [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (7,910,896) 10,459,751 38,918,584
3701. SSAP 102 and SSAP 92 amortization / actuarial (I0SS€S) gains ..........cccccoeervnnccnncnnc e (100,022,368)|............ 171,861,976 |............ 201,548,041
B702.  cereeeeeeeeteeeteee ettt ee et es et s et e et s e st A A s s R s s b st s ettt
B703.  cerereeeeeeseeeeseetet ettt aee et et eea s e s e RS eeR S e RS ee RS RS A S E SRR AR eeR SRS RS RS e st et s e ne s neen
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) (100,022,368) 171,861,976 201,548,041




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected Net Of FEINSUIANGCE ............c.cocveeeueueeeeieieeieieieeeeeee ettt sesesenes [ereeeens 2,330,491,231 |........ 1,913,747,676 |........ 4,383,955,156
2. NEtINVESIMENT INCOME ...ttt ee e ee e e e et e e e e s eeeeeeneeeeneeeeneeeeneneeseneeee |oereeranas 166,442,376 |............ 149,706,237 |............ 206,712,488
3. MISCEIIANEOUS INCOME ...ttt ettt ettt e ettt e et ettt e e et et e et seeeese et e et et e eseee et ete s eaeeseeeaeenas (27,976,260) 10,290,148 38,636,168
4. TOtal (LINES 110 3) oottt 2,468,957,347 2,073,744,061 4,629,303,812
5.  Benefit and 10Ss related PAYMENLS ..........coeueuriiriiiiriiicieie ettt nesenes [oenanas 1,273,924,275 |....... 1,081,074,568 |........ 2,264,332,227
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccceet fovvriiiiiiiciicniicnicnieens [ R [ R 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............ccoeueveeeerininisieienens foeeeneenens 930,795,607 |............ 809,057,129 |........ 1,330,466,881
8. Dividends paid t0 POICYNOIAES ...........ccurueveieeececteteieeeeceete e esesae et esess et et esenssaeae st esenssassesesesensnes [oesesessssssssesesessssnsesesenas [ R [ R 0
9. Federal and foreign income taxes paid (recovered) netof $ ... (13,900,000) tax on capital
GAINS (IOSSES) ..evvuieiaieicet ettt (77,610,480) 205,891,512 231,760,090
10.  Total (LiNeS 5 through 9) .........ciiiiiiiiiiiciii e 2,127,109,402 2,096,023,209 3,826,559,198
11. Net cash from operations (Line 4 Minus LiNE 10) ........ccoueuriieumieemnieeinieenieeinieeinseesseessee e sseesees 341,847,945 (22,279,149) 802,744,614
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt oo 2,963,427,423 |....... 3,698,145,501 |........ 7,664,453,321
12.2 STOCKS ...t e 1,859,132,963 |........ 1,306,944,706 |........ 2,257,612,905
12.3 MOMGAGE IOBNS .......eecvveeeeeeececee ettt s ettt es e sttt e s snnsssesesessnensssesesesesenssasssssssssnsnansens oesesissssssssesesassssnsnsesasas [ R [ TR 0
12,4 REAI ESEALE ...t o L L 0
12.5 Other INVESLEA @SSELS .....vveeeeveeeeeeee et et et ee et eeeeee et eeeeteeeeeeeeeeseeeeseeeessteesseeesseeenseeeseeeneesinens |oereeriens 130,662,887 |........... 395,034,871 |............ 596,435,117
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccccecevves oevrereecccunnne (204,644)|.........co...... (170,369)|......cvvuunee. (367,003)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvveieeececteteeeeeeeeaete e eseeesae e tesesenssae s sesensssaesesesensnsnsesesesensssnsena 12,883,791 69,754,232 57,607,056
12.8 Total investment proceeds (LINES 12.1 10 12.7) ..ccoovvviueueueieiirisirieeieieieee s ssssenesens orennas 4,965,902,420 |........ 5,469,708,941 |...... 10,575,741,396
13. Cost of investments acquired (long-term only):
1B BONGS ..o 2,807,236,883 |........ 3,628,874,713 |........ 7,759,859,955
1312 SEOCKS ..ottt [oennia 2,101,262,986 |........ 1,264,336,911 |........ 3,018,433,705
13.3 MOIGAGE 08NS ......vvvetiiiiieieie ettt ettt b bbb ese e e se s s esesesese e s ssssesesesesesenennssans |oenssesseteseseenenesesaeaenenes (O [0 0
13,4 REAI BSEALE ......cvoiieeiieice ettt ettt ettt ee ettt sttt nses et oottt [0 [0 0
13.5 Other INVESLEA @SSELS ........cccveuiivieiiiciiiieticieteiet ettt te sttt ettt e et enessesssvensstesesnesessesens |oessenennens 178,229,771 |........... 190,336,570 |............ 367,784,333
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 100,442,035 53,598,981 61,320,309
13.7 Total investments acquired (LINES 13.1 10 13.6) .....voueueueueeiiiiiieieeeeieee e 5,187,171,675 5,137,147,175 11,207,398,302
14. Netincrease (or decrease) in contract loans and premium NOES ..............cccceeveerevevevereeeeeeeiennns 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) .......ccccocoveirrnnniicennneenns (221,269,255) 332,561,767 (631,656,906)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI MOES ........veveveececececcee ettt naeaes .0]. .0]. .0
16.2 Capital and paid in surplus, less treasury stock ... 0. 0. .0
16.3 Borrowed funds ............cccouiiiiiiiiiiiccs e 0. 0. .0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .. 0. 0. .0
16.5 Dividends to stockholders ...... 0. 0. .0
16.6 Other cash provided (applied) (35,386,498) (193,158,436) 35,548,555
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.68) ..evoeteeteectieit ettt (35,386,498) (193,158,436) 35,548,555
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.......cc..... 85,192,193 |............ 117,124,182 |............ 206,636,263
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAM ...t [oeinens 1,161,781,146 |........... 955,144,883 |........... 955,144,883
19.2 End of period (Line 18 plus Line 19.1) 1,246,973,339 1,072,269,066 1,161,781,146

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Factory Mutual Insurance Company ("Company") have been prepared on the basis of accounting practices prescribed or

permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance with the
National Association of Insurance Commissioners' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or permitted by the

Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 773,788,544 $ 1,136,175,028
(2) State Prescribed Practices that are an increase/ - -

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease) - -

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 773,788,544 $ 1,136,175,028
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 19,571,557,229 $ 17,560,438,356
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: - -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 19,571,557,229 $ 17,560,438,356

B. Use of Estimates in the Preparation of the Financial Statements
No significant changes.
C. Accounting Policy (required NAIC disclosure regardless of whether there is any significant change)

(1) No significant changes.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of

whether there is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC

designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

(3)-(5)

No significant changes.

(6) Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized value. Other loan-backed and structured securities are valued at
either amortized value or fair value, depending on many factors including: type of underlying collateral, whether modeled by NAIC vendor, whether rated
(by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized value to par value and amortized value

to fair value.
(7)-(8)
No significant changes.
(9) Accounting Policies for Derivatives
Derivatives are valued at fair value using a mark-to-market approach.
(10)-(13)
No significant changes.
D. Going Concern (required NAIC disclosure regardless of whether there is any significant change)
Based upon its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.
NOTE 2 Accounting Changes and Corrections of Errors
Not Applicable.
NOTE 3 Business Combinations and Goodwill
Not Applicable.
NOTE 4 Discontinued Operations
Not Applicable.
NOTE 5 Investments
A.  Mortgage Loans, including Mezzanine Real Estate Loans

Not Applicable.



STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5

B.

Investments (continued from preceding page)

Debt Restructuring

Not Applicable.

Reverse Mortgages

Not Applicable.

Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1) Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

(2) Other-Than-Temporary-Impairments
Not Applicable.

(3) Recognized OTTI Securities
Not Applicable.

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,737,155
2. 12 Months or Longer $ 9,895,160
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 144,457,510
2. 12 Months or Longer $ 85,902,842
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are primarily
attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary impairments in
the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are other-than
temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
(1) Company Policy or Strategies for Engaging in Repo Programs
One outside investment manager invests uninvested cash in overnight repos to capture an incrementally better return than typical custodial STIF rates.

(2) Type of Repo Trades Used

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) Yes Yes
b. Tri-Party (YES/NO) No No
(3) Original (Flow) & Residual Maturity
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open — No Maturity $ - 19 - 18 - 18 -
2. Overnight $ 38,400,000 |$ 2,800,000 |$ - 198 -
3.2 Days to 1 Week $ - 19 - 18 - 18 -
4.> 1 Week to 1 Month $ - |8 - |8 -8 -
5.> 1 Month to 3 Months $ - |8 - |8 -8 -
6.> 3 Months to 1 Year $ - 19 - 18 - 18 -
7.>1Year $ - 19 - 18 - 18 -
b. Ending Balance
1. Open — No Maturity $ - 19 - 18 - 18 -
2. Overnight $ - 19 - 18 - 18 -
3.2 Days to 1 Week $ - 19 - 18 - 18 -
4.> 1 Week to 1 Month $ - |8 - |8 -8 -
5.> 1 Month to 3 Months $ - |8 - |8 -8 -
6.> 3 Months to 1 Year $ - 19 - 198 - 18 -
7.>1Year $ - 19 - 19 - 19 -

(4) Fair Value Securities Sold and/or Acquired that Resulted in Default

Not Applicable.

6.1



STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)

(5) Fair Value of Securities Acquired Under Repo — Secured Borrowing

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount $ 38,400,000 | $ 2,800,000 | $ - 19 -
b. Ending Balance $ - 19 - 19 - 19 -
(6) Securities Acquired Under Repo — Secured Borrowing by NAIC Designation
Not Applicable.
(7) Collateral Provided — Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash $ 38,400,000 |$ 2,800,000 |$ - 18 -
2. Securities (FV) $ - 19 - 18 - 18 -
3. Securities (BACV) XXX XXX XXX XXX
4. Nonadmitted Subset (BACV) XXX XXX XXX XXX
b. Ending Balance
1. Cash $ - |8 -8 -|s -
2. Securities (FV) $ - 19 - 18 - 18 -
3. Securities (BACV) $ - 19 - 18 - 18 -
4. Nonadmitted Subset (BACV) 3 - 193 - 193 - 193 -
(8) Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
Not Applicable.
(9) Recognized Receivable for Return of Collateral — Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash $ 38,400,000 |$ 2,800,000 |$ - 18 -
2. Securities (FV) $ - 19 - 18 -8 -
b. Ending Balance
1. Cash $ - |8 -8 -|s -
2. Securities (FV) $ - 19 - 19 - 19 -
(10) Recognized Liability to Return Collateral — Secured Borrowing (Total)
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Repo Securities Sold/Acquired with Cash Collateral $ 38,400,000 | $ 2,800,000 | $ - 13 -
2. Repo Securities Sold/Acquired with Securities
Collateral (FV) $ s s s _
b. Ending Balance
1. Repo Securities Sold/Acquired with Cash Collateral $ - 1% - 1% - 1% -
2. Repo Securities Sold/Acquired with Securities
Collateral (FV) $ _|s _|s _|s _

Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Real Estate

Not Applicable.

Low Income Housing Tax Credits (LIHTC)
Not Applicable.

Restricted Assets

No significant changes.

Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

5GI Securities

Not Applicable.

6.2




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)
P.  Short Sales
Not Applicable.
Q. Prepayment Penalty and Acceleration Fees
No significant changes.
R.  Reporting Entity’s Share of Cash Pool by Asset Type (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant changes.
NOTE 7 Investment Income
No significant changes.
NOTE 8 Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.
NOTE9 Income Taxes
No significant changes.
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.
NOTE 11 Debt (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.  Defined Benefit Plan
(1)-(3)
No significant changes.

(4) Components of net periodic benefit cost (required NAIC disclosure regardless of whether there is any significant change)

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022

a. Service cost $ 28,207,228 $ 97,750,000 $ 409,634 $ 1,877,000 $ - $

b. Interest cost $ 67,149,917 $ 101,877,000 $ 3,698,544 $ 5,345,000 $ - $

c. Expected return on plan assets $(109,049,171)  $(223,688,000) $ (4,425652) $ (11,346,000) $ - $

d. Transition asset or obligation $ - $ - $ - $ - $ - $

e. Gains and losses $ 2,471,057 $ 16,892,000 $ (97,000) $ 2,004,000 $ - $

f. Prior service cost or credit $ - $ - $ (1,810,122) $ (3,011,000) $ - $

g. Gain or loss recognized due to a

settlement or curtailment $ - $ - $ - $ - $ - $

h. Total net periodic benefit cost $ (11,220,969) $ (7,169,000) $ (2,224,596) $ (5,131,000) $ - $

(5)-(18)
No significant changes.
B. Investment Policies and Strategies
No significant changes.
C. Fair Value of Plan Assets
No significant changes.
D. Rate of Return Assumptions
No significant changes.

E. Defined Contribution Plan

No significant changes.

F.  Multiemployer Plans

Not Applicable.

G. Consolidated Holding Company Plans

No significant changes.

H. Postemployment Benefits and Compensated Absences

No significant changes.

6.3



STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans (continued
from preceding page)

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
No significant changes.
NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes.
NOTE 14 Liabilities, Contingencies and Assessments
No significant changes.
NOTE 15 Leases

No significant changes.

NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant changes.

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities (required NAIC disclosure regardless of whether there
is any significant change)

No significant changes.

NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
Not Applicable.

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not Applicable.

NOTE 20 Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)

A.  Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy or designates certain invested assets as
carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds $ - 13 915,998,932 | $ - 19 - 19 915,998,932
Preferred Stocks $ 424,394,004 | $ - s - |9 - |8 424,394,004
Common Stocks - Industrial & Misc. $ 5,248,339,695 | $ - 19 - 19 - 19 5,248,339,695
Common Stocks - Mutual Funds $ 2,574,597,298 | $ - 19 - 19 - 19 2,574,597,298
Money Market Mutual Funds $ - 1% - 19 - 19 490,775,317 1 $ 490,775,317
Total assets at fair value/NAV 3 8,247,330,997 1% 915998932 | $ -19 490,775,317 | $ 9,654,105,246
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
$ - 19 - 19 - 19 - 19 -
Total liabilities at fair value $ - 1% - 1% - 1% - 1% -

(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy

The Company has no assets reported at fair value in the Level 3 category.

3

=

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. Changes between level 2 and level 3 would be driven by the observability of pricing inputs and the
Company recognizes the transfers at the end of the reporting period.

4

=

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100R) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.
These two types of inputs create the following fair value hierarchy:

Level 1 Quoted prices for identical instruments in active markets.

Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active;
and model-derived valuations whose inputs are observable or whose significant value drivers are observable.

Level 3 Significant inputs to the valuation model are unobservable.
The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other relevant
information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These investments are
included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

6.4



STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)

For certain level 3 securities, valuations are developed using discounted cash flow models that require the use of unobservable inputs, where the significant
unobservable input is discount rate. These valuations are determined by independent third-party valuation vendors and are reviewed to ensure

reasonableness.

(5) Fair Value of Derivatives

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

Equity Calls & Puts $ 2434860 |$ - 19 $ - 19 2,434,860
Total Derivative Assets ) 2434860 19 o $ e 2.434.860 |
b. Liabilities at fair value

Equity Calls & Puts $ 9,732,150 | $ -1$ $ - 19 9,732,150
FX Forwards 3 -1 380926 | $ 3 - 19 380.926

| Total Derivative Ligbilities $ 9732150 1 ¢ 380926 1§ $ 13 10,113,076

All equity call and put option positions are exchange-traded and classified as Level 1. FX Forwards are classified as level 2 and the company relies on a
third-party vendor for valuations. FX Forwards are valued by comparing the contracted forward exchange rate to the prevailing market implied forward
exchange rate, multiplied by the notional amount. The third-party vendor constructs an FX forward curve to determine the forward rate which pertains to

the specific maturity date.

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable.

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.

Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value

Bonds $5,402,524,488 | $5,613,885,098 | $ - 5429974894 |$ 183,910,204 |$ -1$ -
Preferred Stocks $ 424,394,955 |$ 424,394,004 |$ 24,394,004 |$ 400,000,000 |$ - 19 - 18 -
Common Stocks $ 14,004,540,456 | $ 14,004,540,456 | $ 14,004,540,456 | $ -1$ -1$ - 13 -
Cash, cash equivalents
and short-term $1,246,973,339 | $1,246,973,339 | $ 756,198,022 | $ - 13 - |$ 490,775317 | $ -
investments
Derivatives Assets -
equity calls and puts $ 2,434,860 | $ 2,434,860 |$ 2,434,860 | $ - 13 - 13 - 13 -
Derivatives Liabilities -
equity calls and puts $ 9,732,150 | $ 9,732,150 | $ 9,732,150 | $ - 19 - 198 - 18 -
Derivatives Liabilities -
FX Forwards $ 380,926 | $ 380,926 | $ - |s 380,926 | $ s s i

D. Not Practicable to Estimate Fair Value

Not Applicable.

E. NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high quality, very

liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

NOTE 21 Other ltems

No significant changes.

NOTE 22 Events Subsequent (required NAIC disclosure regardless of whether there is any significant change)

No significant changes.
NOTE 23 Reinsurance

No significant changes.

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination (required NAIC disclosure regardless of whether there is any

significant change)

Not Applicable.

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)

No significant changes.

NOTE 26 Intercompany Pooling Arrangements
No significant changes.

NOTE 27 Structured Settlements

Not Applicable.

NOTE 28 Health Care Receivables

Not Applicable.

NOTE 29 Participating Policies

Not Applicable.

NOTE 30 Premium Deficiency Reserves

No significant changes.
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 31 High Deductibles

Not Applicable.

NOTE 32 Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not Applicable.

NOTE 33 Asbestos/Environmental Reserves

No significant changes.

NOTE 34 Subscriber Savings Accounts

Not Applicable.

NOTE 35 Multiple Peril Crop Insurance

Not Applicable.

NOTE 36 Financial Guaranty Insurance (required NAIC disclosure regardless of whether there are significant changes)

Not Applicable.
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Yes [ ] No
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b ettt e et eae e e h et eh e e eh e e eb e e bt e bt e a bt e a bt eabeemeesheeeheeabeenbeebeenbeenbeanneanns ]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes [ ] No
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the Yes [ ] No
[CToToTa (I aTo T =T 114V PSPPSRSO ]

LT e F= (=N o] i =g To L= USSP

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which  ves [ X ] No

is an insurer? ......... ]

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccooiiiiiiiiiiii e Yes [ ] No
]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes [ ] No
]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ......

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiicics Yes [ ] No
]

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney- Yes [ ] No [
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... N/A [ X ]

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ............cooiiiiiiiiiiiiieeeeeeee 12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ............ccoovverreerrerserseenene., 12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). ettt h e h sttt 12/08/2018

By what department or departments?
[RaTele LR IS = TaTo BV 1T g ol (4 W =T o Lot PRSP URRURRPROY

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial Yes [ ] No [

statement filed With DEPAIMENTS? ........cuiiiiiieiieee ettt ettt e et e e s e e st e eaeeeseeese e s e eese e s e esseesseenseesseeseeeseeeseeseenseenseenseenseennens N/A [ X ]

Have all of the recommendations within the latest financial examination report been complied With? ... Yes [ ] No [
N/A [ X ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or Yes [ ] No
revoked by any governmental entity during the reporting PEHOA? ..ot ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ...............ccccooiiiiiiiiiiiiiiiiiiiccccccees Yes [ ] No

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? ... Yes [ ] No

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing Yes [ X ] No [
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie, ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ... [ ] No [ X
]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ......... [ ] No [ X
]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..................................... Yes [ ] No [ X
]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 @amount: .............ccocoiiiiiiiiiiiiiiic e T 0

INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for ves [ ] No [ X
use by another person? (Exclude securities under securities lending agreEmMENTS.) .........oiiiiiiiiiiiiie e ]

11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: .....

5.

13.  Amount of real estate and mortgages held in short-term investments: ..............c.cccoceeee.
14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............cccuiiiiii Yes [ X ] No [
]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
T4.21 BONAS ...ttt ittt ettt ettt ettt s st 2 e 2 b bk s Rt e SR b R R Rt S AR AR R Rt S SR bR s Rttt ettt st r et s st e $

14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) S 6,897,958,206 S 7,575,502,890

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVe ..o B e 0 B 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? ..o Yes [ X ] No [
]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooiviiiiciiiens Yes [ X ] No [ ]
N/A [ ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccooeiiiiiieiieieenieeeeeeeee $
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiiieiiii e

7.1



17.3
17.4

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes

1
Name of Custodian(s)

2
Custodian Address

(East), Mumbai-40063, India

JP Morgan Worldwide Securities Services ...........ccccooovvrcenens 383 Madison Avenue, New York, NY ...
RBC Investor Services ..........ccccoooeneune. .. |200 Bay Street, Toronto, Ontario, Canada ...
HSBC Securities ServiCes ... NESCO Complex, Western Express Highway, Goregaon

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenen. Yes [
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

such. ["...that have access to the investment accounts”; "...handle securities"]

1
Name of Firm or Individual

2
Affiliation

Sanjay Chawla EVP, Chief Investment Officer ..
Scott Anthony, VP, Portfolio Mgr Fixed Income .
Alliance Bernstein L.P. ...
Pinebridge Investments LLC ...
Standish Mellon Asset Management ..
ADBry Partners, LLC ...
Allianz Global Investors U.S. LLC .........c.ccoevnnninnneeeeeene
ANGELO , GORDON & CO., L.P.
Antler ..
APONIO e
APOLLO CAPITAL MANAGEMENT, L.P. ..o
Apollo HGA Management, L.P ...
ARCLIGHT Capital Partners, LLC .
ATAIAN €O .o
Ares ManagemeENnt ...........ccoiiniiniie e
Ariel Investments .....
Arrowstreet Capital, LP .....
Astignes Capital Asia PTE. LTD .
Audax Management Co. LLC ...
Balyasny Capital Management ..............cccooovninrnnneceeececeses
BC PARTNERS LLP
Blackrock Financial Management Inc
Blackrock Asset Management Canada Limited .............ccccooevinnnn.
Blue OWI ...

Bridgewater Associations ......................
BROOKFIELD ASSET MANAGEMENT
Carlyle Investment Management LLC ..........ccccccoviniininicnicninens
Clayton, Dubilier & Rice, LLC ..o
D.E. Shaw
Doubleline FuNds Trust ...........ccooiiiiierceee e
Fortress Investment Group LLC ..........ccccoceviiiieiciciccceeeeeeee
GCM Grosvenor LLC ..o
Goldman Sachs Asset Management, L.P.
Great Hill Partners LP ...

Guggenheim Partners Investment Management, LLC. ......................
ICONIQ Capital .......ccouiiririririrree et
Independent Franchise Partners
JP Morgan ESG Sustainable Leaders ...........c.ccooiirnnncccnnnccns
Jennison Associates LLC ...
KKR Investment Management LLC .
KPS ...,
Lexington Partners L.P. .....
Morgan Stanley & Co. LLC ...
Northern Trust Global Investment LTD ..o
Oaktree Capital Management L.P. .................... .
Pacific Investment Management Company LLC ...
PGIM, INC oot
Rockpoint Group, LLC
Silver Lake Partnership .....
The Blackstone Group L.P .
TROM@DIAVO ...
Tudor Investment Corporation ...
Two Sigma
Varde Partners ...
Vitruvian Partners LLP ...
Warburg Pincus Global Growth XIII ....
Wellington Management Company LLP

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?...........ccooiiiiiiiiiin

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........cccooevireiiiiicicncicee

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

Yes

Yes

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

7.2
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
0JK55UGWSWNF3X7K
108477 ..o Alliance Bernstein L.P. ... LQ8S ... SEC ..o DS....ccc...
CLDVY8VY4GNT81Q4V
105926 ................. Pinebridge Investments LLC ..o M57 e SEC ..o DS....ccc....
ME7YUCK4NF1W8VM8
113972 . Standish Mellon Asset Management ............ccocconirnnne. SP25 ... SEC ..o DS....ccc....
549300SPLESK8B9YFN
161153 ..o Abry Partners, LLC ... 30 e SEC ... [DEST
5493006522GA7V5RIQ2
149003 ................. Allianz Global Investors U.S. LLC ........ccccccovvivnirninnnnne D s SEC ..o DS....ccc....
XXJBO8RONBOFETFPC
131940 ......coeeeee. ANGELO , GORDON & CO., L.P. oo, BB3 ... SEC ..., (DI T
549300VYU7M7GQE2T
298123 ..o ANLIET L E18 .o SEC ... [DEST
5493004UBP55J1YLCLA1
143158 ......ccoovveee. APOIO e 4 SEC ... (DI T
549300UU7XANATMMJ
143161 ..o APOLLO CAPITAL MANAGEMENT, L.P. ..ccccoeviriinnns EO4 ..o SEC ..., (DI T
549300GWVGLJBLMEO
143161 ..o Apollo HGA Management, L.P ... W39 . SEC ..o DS.....ccc...
549300GW1DWMX7FL
161228 ................. ARCLIGHT Capital Partners, LLC ........c.cccccoovvvvinenennnn. DM29 ..o, SEC ... (DI T
549004QNJOOEMFZ1Q
121326 ................. ATIAN CO . 24 o SEC ..., (DI T
5299001MGCWCLGPX4
130074 ... Ares Management ... Z79 oo SEC ..o DS.....ccc...
5493007TOVD6LN5SJS1
108211 e Ariel INVeStMENtS ..o 2 s SEC ..o DS....ccc....
LO3UDTZUGORICVPFG
111298 ... Arrowstreet Capital, Limited Partnership .............c........... Q53 ..o SEC ..o DS....ccc....
549300SNQLO9BZLRYIZ
152719 i Astignes Capital Asia PTE. LTD ... 82 ..o SEC ..o DS.....ccc...
894500IRMPT17LHENM
160483 ................. Audax Management Co. LLC ..........ccccoovininnnicnicnene 05 ..o SEC ..o DS....ccc....
IEY25V8W6D7HRX2LB3
138111 e Balyasny Capital Management ... 95 L SEC ..o DS....ccc....
254900X67LTV4ARUHRX
284927 ... BC PARTNERS LLP .....c.cooviiiinininnreeeeeeens 65 ... SEC ... DS...ccceee
549300LVXY 1VJKE13M
107105 ..o Blackrock Financial Management INC ...........c.cccooocvennee. B4 .. SEC ..o DS....ccc....
549300YTZPMRP8RYS
162262 ................. Blackrock Asset Management Canada Limited .............. Y86 ... OSC ..o NO.....cc...
2549000F2NO2GYFV5T
283250 ......coovveee BlIUE OWI ... 41 e SEC ... (DI T
EMTKKMJN2BHVKBWS
157653 ..o Bridgewater ASSOCIations ...........cccoeiiinieinicncccene 4553 ..o SEC ..o DS....ccc....
C6J3FGIWGEMBDGTES
151599 ... BROOKFIELD ASSET MANAGEMENT ......cccccoovvininnne F8O ..o SEC ..., (DI T
549300MVJ5FAYQX688
111128 ..o Carlyle Investment Management LLC ...........c.ccccooernnne. 35 e SEC ..o DS....ccc....
5493007KKOHIBVKWXE
160492 ................. Clayton, Dubilier & Rice, LLC ..., BT e SEC ... (DI T
549300WWZY6ETAS42D
108679 .......cco.c... D.E. ShaW ...ooiiiiiiiie s 737 oo, SEC ..., (DI T
5493008|08R1K4RY7M
152606 ................. Doubleline Funds Trust ..........cccooivirinincscecene 95 L SEC ..o DS....ccc....
VZ3406RQQDQ6P5Q17
129010 .....coooee... Fortress Investment Group LLC ............ccooeevviviicienenn. K28 ... SEC .o DS.......
549300PT67J6DFJJCA9
169155 ..o GCM Grosvenor LLC .........cccoiiiriecceeeeeceae T e SEC ..o DS....ccc....
CF5M58QA35CFPUX70
107738 ..o Goldman Sachs Asset Management, L.P. .........c.c.......... HAT o SEC ..o DS....ccc....
549300VJS3K0S6BU7Q
158158 .....cccevne. Great Hill Partners LP ... 53 e SEC ..o DS....ccc....
549300XWQLVNUK615
129288 ................ Guggenheim Partners Investment Management, LLC. [E79 ..o SEC ..o DS....ccc....
89450014HPR4XDBCKY
159198 ... ICONIQ Capital .......ccouvieieieiiirreceee e 76 .o SEC ... (DI T
549300YVN14185C1EM
150108 ................. Independent Franchise Partners ...........c.cccccoovveeeveencnne. 27 e SEC .o DS.......
549300FH8430WV8IPG
107959 ......cccoee. Jennison Associates LLC ... T4 i SEC ..o DS....ccc....
549300R40I1US62VXJT7
107038 ................. JP Morgan ESG Sustainable Leaders ...........c.c.ccocoevnne. 3 s SEC ..o DS....ccc....
NFS7XW7VRHCJJ5KS
226531 ..coovn KKR Investment Management LLC .............cccoooeviinenn. WBO0 ... SEC ..o DS....ccc....
391200QRROJMNAPIC
143229 ................. KPS s L62 ... SEC ..., (DI T
549300QI48TIDZJCR21
147281 ..o Lexington Partners L.P. ..o 2 s SEC ..o DS....ccc....
B6N8SCOB6AK49FON7K1X
8209 ......ccovvn Morgan Stanley & Co. LLC ... 52 oo SEC ..o DS....ccc....
M89DPJD7DZVSZDTFG
111900 .....cooceeee. Northern Trust Global Investment LTD ..........cccccoocoienne 617 e SEC ..o DS....ccc....
JOAJTOQKFOHWVYTX5
106793 ......cocceeee. Oaktree Capital Management L.P. .......c.cccoooeiniininnnnn G N SEC ..o DS....ccc....
549300KGPYQZXGMYY
104559 ................. Pacific Investment Management Company LLC ............ N38 ..o SEC ..o DS....ccc....
213800Q6LW85M22SG
105676 ................. PGIM, INC .ot XT3 e SEC ..., DS.........
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21.

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
549300713EHGJO9M70B
156630 ................. Rockpoint Group, LLC .........cocoeveeiiecceeeeeeee 59 o SEC ..ot DS.......
213800FCYR5TH267AV
107625 ................ Silver Lake Partnership
17917 oo The Blackstone Group L.P. .......cccccoovviiieiciccceee YO6 ..o SEC ..o DS.......
5493001G6511CQ33SN5
157041 ..o ThOM@Dravo ..o 8 e SEC ..o [DEST
D6Y7NOU4YOKL2C5BL
159792 ................. Tudor Investment Corporation .............cccccoevviicieesieenen. NT3 e SEC ..o DS.......
UBJNXQQDFXX8H3UC
295416 ......ccoeeeee. TWO SIGMA ... H515 .o SEC ..o (DI T
NBIR4W650UJEOSZFM
108009 ................. Varde Partners ... GBS ... SEC ..o [DEST
21380027YHVANQKWZ
162759 ......coeeeee. Vitruvian Partners LLP ... T55 e SEC ..o (DI T
5493007VPCEXSWQSH1
156945 ............... Warburg Pincus Global Growth XIII .........ccccccconiiniinnne. 868 ... SEC .o DS....ccc....
549300YHP12TEZNLCX
106595 ................ Wellington Management Company LLP ............ccccccoeeee. 41 SEC .t DS.....ccc...
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X ] No
]
If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiie ettt ettt et e et et et e e eenean Yes [ ] No
]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiii it bbbt bbbt bbbt bbbt bbb nne e Yes [ ] No
]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes [ ] No
]
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes [ ] No [ X1
N/A [ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reiNSUIEA? ..o s Yes [ ] No [ X ]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? .... Yes [ ] No [ X ]
3.2 Ifyes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INEEIESE GrE@EI tNAN ZEIOT ...ttt bbbt e E bbbttt e bbb bttt e bbbttt nte Yes [ ] No [ X ]
4.2 If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 A&H loss percent %
5.2 A&H COSt CONTAINMENT PEICENT ..........evveeieceeeciie ettt ettt et et easas st es et e s esessasas st es et esesesss s st s s eseseseses e s s s s st eseseseseses s e s st sesesesessasasas e 8 eEeEeEee et aesese et et et enen et e aeaeee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cueueuriiieieteteteeeaeaee e teseseseseseasesssesesesesesssssssasesesesesessssasasasesesesess S8ebeseseseatasseasebesetenenee e e senen 0.000 %
6.1 Do you act as a custodian for health savings accounts? ..... Yes [ ] No [ X ]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ...............cooiiiiiiiiii e B s 0
6.3 Do you act as an administrator for health SaViNgs @CCOUNTS? ...........iiiiiiiiiiii bbb Yes [ ] No [ X ]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccociiiiiiiiiii B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccceeeeieenen. Yes [ X ] No [ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
domiCile Of the FEPOTtING ENLILY? .........cuiuiiiiie ettt bbbttt b bbbt b bbbttt b bttt n bt Yes [ ] No [ ]




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

AA-1121235

.......... QBE Europe SA/NV

Unauthorized....

1 2 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

AA-1120169 Probitas Managing Agency Authorized

.AA-1120198 . ..|Ki Syndicate Authorized.

.AA-1320158 . ..|Scor Insurance-Canadian . Unauthorize:

.AA-1120182 . ..|Hampden Risk Partners .................... Authorized....

AA-3191517 .......... Oxford Alliance Insurance Company Ltd. .... Unauthorized....




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL b 34,051,037 |......... 24,325,451 |......... 17,113,020 |.......... 63,736,588 |.......... 37,079,815 |......... 87,230,471
2. Alaska ......ccccoeeeiiinnne L forrie 531,251 | 4,782,638 |............... 766,500 |...ccovnee 40,549 |............. 1,604,845 |............ 1,917,114
3. ANZONa ..o, Lo o 19,784,489 |.......... 13,644,138 |............ 1,601,895 |........c....... 329,804 |............ 8,762,855 |............. 7,683,035
4. Arkansas .... L ... 28,405,728 |.......... 20,023,853 |............. 2,366,070 |......... 16,046,368 |.......... 46,836,864 |.......... 50,035,260
5. California .... L ..297,558,580 |........ 245,565,818 |.......... 32,790,166 |.......... 34,501,053 |........ 117,631,264 |....... 118,773,612
6. Colorado ..... L ... 24,599,388 |.......... 16,030,000 |.............6,696,947 |............ 9,594,128 |......... 20,907,132 |......... 23,777,269
7. Connecticut Lo o 22,423,836 |.......... 15,718,615 |.............7,286,912 |.......... 19,864,420 |.......... 60,326,722 |.......... 79,138,944
8. Delaware .........cccc.e..... L fors 2,913,810 | e 2,100,020 |................ 364,766 |............... 186,410 |............. 3,079,595 |.......... 18,300,760
9. District of Columbia .....DC |.......... L ....3,5651,543 |... 3,340,446 |............2,798,318 |.............4,190,965 |.......... 49,460,785 |.......... 53,567,428
10.  Florida .....ccoooeicns FL |oeeoenen Lo 174,663,538 |........ 129,167,625 |.......... 14,740,878 |......... 22,982,163 |.......... 83,869,175 |.......... 32,321,527
11, GEorgia ....cccoeereerenneas GA | Lo o 86,922,512 |......... 70,388,264 |.......... 16,927,124 |.......... 19,285,021 |........ 120,910,031 |.......... 30,658,284
12, Hawaii .ccccooviiiiiiies Hl s L. 0,127,995 (... 5,944,438 ... 156,127 oo ATT,588 . (01 266,339
13. 1daho ..o, D | L. . 14,900,220 |.......... 11,329,112 |.... ..4,362,068 |................ 724,194
14, 1liNOIS ...ooveeeieeiieieee | I L. .72,992,185 |.......... 48,005,041 |.......... 37,941,057 |........ 152,779,034 |......... 58,060,637 |.......... 82,795,419
15, Indiana ......c.cocoveeeinene IN | Lo o 39,712,567 |......... 29,064,337 |............2,194,362 |............8,821,184 |........ 242,975,535 |............. 9,256,782
16. 1OWa cooeeceeeee /A Lo for 39,600,528 |.......... 30,928,538 |................91,477 |.......... 1,321,947 |............ 3,505,582 |............. 3,836,663
17. Kansas .......cccceeeeeee. KS [ L . 24,095,477 |......... 17,886,588 |............1,783,452 | .............. 192,832 | ............ 3,174,139 |... 2,897,789
18. Kentucky .....cocveeveeeee . KY i I A 52,736,027 |.......... 39,499,798 |.......... 30,429,127 |.......... 12,341,607 |......... 96,429,750 |.......... 83,296,367
19.  Louisiana ......cccoeceees LA [ Lo o 73,206,700 |.......... 57,518,339 |......... 41,499,479 |......... 79,456,272 |.......... 99,511,456 |........ 210,705,821
20. Maine .....ccoceeeveeeee. ME [ L .24,103,866 |.......... 16,789,462 |.... (167,131)| e 1,865,853 |... 1,907,348
21. Maryland ...........cc.c....... MD | Lo o 15,737,972 |.......... 12,228,612 1,757,325 |.......... 24,729,421 |......... 18,968,246
22. Massachusetts ............ MA |enes I A 54,169,649 |.......... 40,984,752 |.......... 17,694,706 |........ 117,059,942 |.......... 29,281,593 |......... 53,119,524
23, Michigan ......c.ccccoeceeeene L .42,977,136 |......... 37,832,461 |.......... 83,195,137 26,915,346 |......... 84,780,274 |.......... 74,867,773
24. Minnesota .........c.c...... L L37,A17,774 ........... 27,052,205 |............. 7,163,246 ...1,929,218 |.......... 14,340,949 |............ 9,941,362
25.  Mississippi .. L . 27,055,504 |.......... 23,016,444 |.......... 50,696,024 10,038,533 |........ 313,021,970 |.......... 52,147,631
26.  Missouri .....ccceoveeenennee. L 33,066,044 |......... 27,026,338 |.............5,158,722 |.......... 25,206,278 |.......... 36,404,887
27.  Montana .........ccccoeen. NSRRI 1,143,305 |......ccceoe. 878,822 | O [ O [ 650,000
28. Nebraska .......cccccoeens NE | L ...6,119,716 |... 5,194,936 |.... 15,790,082 |...
29. Nevada ......ccccovueuneeas NV | Lo o 30,109,675 |.......... 23,411,506 |................ 529,830 |............. 1,940,236 |................ 887,209
30. New Hampshire .......... NH | | I AU 6,631,176 |............ 5,011,005 |............... 192,250 |................ 110,164 |............. 3,945,766 |............. 2,344,407
31. New Jersey ............. NJ [ L. .37,902,914 |... 28,976,439 |.... 23,525,901 |.......... 58,555,051
32. New Mexico .......cccc.... NM | L. ....4,234,816 |... 3,481,642 |...ccoeveeeieee 0 [ 120,651 . 875,531 ..10,413,042
33, New YOrK ...ccooevvceceeecee NY o L. ..123,485,469 |.......... 95,388,861 |.......... 35,180,208 |.......... 32,128,730 |........ 100,956,298 143,398,664
34. North Carolina .............NC  |.......... I A 77,878,407 |.......... 61,029,514 |.......... 72,805,528 |........ 208,879,798 |........ 249,288,846 |........ 465,186,408
35. North Dakota .............. ND  |ceccee. NSRRI 8,710,363 |............. 9,442,559 |...............652,898 |............. 2,333,276 |.......... 33,448,144 |............ 2,126,697
36. Ohio..ccoeveeeeeeeeeeeeee. OH e L . 74,372,201 |.......... 56,477,227 |.... .15,920,340 |........ 152,776,566 |........ 122,069,750
37. Oklahoma ........c.cccc.e... OK |oeeecee. Lo o 26,482,280 |.......... 22,082,550 |.............4,898,986 |............. 9,223,609 |.......... 47,920,253 |............ 4,266,079
38. Oregon....ccceceeeveeeeee.. OR v I A 25,638,173 |.......... 21,338,040 |.............2,600,427 |............. 3,444,936 |............ 9,875,273 |.......... 21,662,628
39. Pennsylvania .. JPA | L. . 73,499,922 |......... 56,266,234 |.......... . 14,616,887 |........ 147,470,836 |... 85,879,635
40. Rhode Island ...... Rl s L. ....8,221,859 |... ..8,051,684 |... .... 846,007 .. 4,895771 (... 2,596,456 |.................. 99,609
41.  South Carolina ............ SC | L. . 32,668,378 |... 30,378,218 |.... .6,499,733 e 1,141,987 |.......... 19,950,841 |.......... 13,109,919
42. South Dakota .............. SD o | I AU 7,328,218 |............ 6,360,923 | [0 (01— 12,232,107 |......... 11,370,805
43. Tennessee ... TN e Lo o 64,923,011 |.......... 45,647,575 |......... 29,443,995 |......... 26,040,376 |........ 114,565,283 |.......... 35,603,975
44, Texas ...ccoceveeeveeeveeaee. TX i L ..220,866,952 |........ 158,225,162 |.......... 82,084,811 |........ 295,190,436 |........ 260,600,230 |........482,276,709
45, Utah oo UT [ Lo o 22,466,902 |.......... 14,129,952 |............ 7,293,844 |............ 1,980,580 |............. 8,086,893 |......... 15,951,521
46. Vermont .......ccccceeeeeee. VT i | I AU 2,816,669 |............ 2,885,884 |...cooooveveeeeeee O 1,000,000 |...cocvveenee 85,000 [ 0
47, Virginia ...ococeveveeeeeee VA [ L 44,342,199 |.......... 36,237,267 |.... .26,316,872 |.......... 57,051,222 |.......... 24,351,168
48. Washington ................ WA |......... I A 34,886,541 |.......... 24,827,412 |............4,414 858 |............. 1,738,136 |......... 16,484,755 |......... 11,276,939
49.  West Virginia .......cc.... WV e NSRRI 8,146,615 |............. 6,415,489 |............3,168,576 |.......ooevvirirn 0. 11,856,351 oo 0
50. Wisconsin ......ccceeeeeee. W o I A 50,120,060 |.......... 39,686,065 |.......... 18,510,991 |.......... 24,414,751 |........... 8,253,916 |......... 13,236,553
51.  Wyoming ...ccoccoveeenee. WY [ Lo o 10,453,219 |............. 5,898,373 | O [ 1,145,900 |.......... 10,315,862 |............. 7,007,076
52. American Samoa N....
53.  GUAM ..o
54. Puerto RiCO ......cccceue
55. U.S. Virgin Islands ...... VI
56. Northern Mariana
151ands ......ocoeveveveeee e MP [ L i 168 [ 219 | [0 [0 [0 0
57. Canada ........ccccoeeeeeee. CANfc L [, 260,791,679 | 189,244,295 260,663,985 97,572,003 |........ 158,259,143 133,883,923
58. Aggregate Other Alien OT |[....... XXX.......[.-...... 219,600,418 |........ 194,397,639 |........ 237,509,866 |......... 29,260,045 |....... 235,972,495 |....... 307,556,877
59. Totals XXX 2,757,331,387 2,132,864,701 1,307,978,104 1,472,528,405 3,296,634,456 3,150,503,215
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN ..
58002. DZA ALGERIA
58003. AGO ANGOLA .............
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccceceevee o D.9,0. TN N 219,508,710 |........ 194,223,062 |........ 237,509,866 |......... 29,260,045 |....... 235,972,495 |....... 307,556,877
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 219,650,418 194,397,639 237,509,866 29,260,045 235,972,495 307,556,877
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........ccccccevveies e 56 4. Q - Qualified - Qualified or accredited reiNSUrer..............ceevueveeeeees ceeene 0

2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
(other than their state of domicile - s€& DSLI).........ccccoiiiiiiiiiiii e oo

authorized to write surplus lines in the state

10

0 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

of domicile............. wooee.

0 6. N - None of the above - Not allowed to write business in the state... .......
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance 05-
.0065 ..[Company & its Affiliates .............. 021482 .| 0316605 ... | cocveeevreeni | e | e Factory Mutual Insurance Company ...... LRl RE....... Policyholders .........ccoooveeviieinieceinenne Ownership.......ccccvcveenieenceeenns 100.000 .. NO..... I
Factory Mutual Insurance 05-
.0065 ..[Company & its Affiliates .............. ..10014 ... 0254496 ... [ cooceeevieeene | e | e Affiliated FM Insurance Company ......... SRl DS...... FMIC Holdings, InC. ....cccovcvviiniiennen. Ownership.......ccccvcveenieenceeenns 100.000 .. NO..... O
Factory Mutual Insurance 05-
.0065 ..[Company & its Affiliates .............. ..10316 ...| 0284861 ... Appalachian Insurance Company ... ~RL...|...... DS....... FMIC Holdings, Inc. ............ . [Ownership.... 100.000 ..|.. NO.... ... 1 .....
Factory Mutual Insurance AA-
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1120610 ... | cocveeevreena | evrreerreeeine | e FM Insurance Company Limited ........... GBR...|...... DS....... Factory Mutual Insurance Company ... |Ownership........cccccceeveveenineenne 100.000 .. LJYESf e
Factory Mutual Insurance 98- Risk Engineering Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 0131767 .| cocveeevreeee | erreerreeeine | e Limited ...ooocveeeiiee BMU......... DS...... FMIC Holdings, InC. ....ccoevcvriiiiiennen. OWNership.......ccccecveenveenceeenne 100.000 .. NO....fees et
Factory Mutual Insurance AA-
.0000 ..[Company & its Affiliates .............. ...00000 ... [1370041 ... | weeeeeriiiieee | eveeereeeeiee | e FM Insurance Europe S.A. ........ccccueeeen LUX...|...... DS....... Factory Mutual Insurance Company ... |Ownership.........cccccevevienineenne 100.000 .. CYES e
Factory Mutual Insurance AA-
.0000 ..[Company & its Affiliates .............. ...00000 ... | 2730043 ... | cocoeeevreeni | e | e FM Global de Mexico S.A.de C.V. ........ MEX...[...... DS...... Factory Mutual Insurance Company ... |Ownership........cccccceveieenineenne 100.000 .. JYES e
Factory Mutual Insurance 20-
.0000 ..[Company & its Affiliates .............. ...00000 ...| 2740839 ... Watch Hill Insurance Company ... VT DS...... FMIC Holdings, Inc. ............ . | Ownership.... 100.000 ..{..
Factory Mutual Insurance 05-
.0000 ..[Company & its Affiliates .............. ...00000 ... [0453751 ... | eeeeeeiieee | eeieeeeeeiiee | e Corporate Insurance Services, Inc. ....... ~RL...|...... DS....... FMIC Holdings, InC. ....cccovcvviiniiennen. Ownership........ccceeeeeeecceeenennn. 100.000 .. NO.... oo o
Factory Mutual Insurance Risk Engineering Insurance Company
.0000 ..[Company & its Affiliates .............. B 007000 RO U S R [ SRRRSR New Providence Mutual Limited ............ BMU..J...... DS....... Limited .. Ownership........ccceeeeeeecceeenannn. 100.000 .. NO.... oo o
Factory Mutual Insurance Company -
Factory Mutual Insurance Escritorio de Representacéo No Brasil
.0000 ..[Company & its Affiliates .............. ...00000 ... LTDA. ........ BRA...|...... DS....... Factory Mutual Insurance Company ... | Ownership.... 100.000 ..{.... CYESf e
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. ...00000 ... [0520189 ... [ .eeeerrvrreeee | vrrrreeeerii | e FM Approvals LLC .......ccoeeeveiiiiiiieeeene LRL... DS....... Factory Mutual Insurance Company ... |Ownership..........ccccoccuvveeeinnnne 100.000 .. NO. e s
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. 000000 ... | e [ e | e | e FM Engineering International Limited .... | GBR.. [...... DS....... FM Insurance Company Limited ......... Ownership.......ccueeeeeiiniineeeeen. 100.000 .. NO..| o s
Factory Mutual Insurance FM Engineering Consulting (Shanghai)
.0000 ..[Company & its Affiliates .............. 2000000 ... | e [ e | e | e CO. Ltd e CHN...|...... DS....... FM Global Services LLC ..........ccccuueeee Ownership.......cccueeeeeiiniineeeeenn. 100.000 .. NO. e s
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. 000000 ... | e [ e | e | e FM Approvals Limited ..........ccceeviiinees GBR...|...... DS....... FM Approvals LLC ........cccvvvviiiiiiinns Ownership.......ccueeeeeiiniiieeeeenn. 100.000 .. NO..| o s
Factory Mutual Insurance FM Approvals Assessoria E
.0000 ..[Company & its Affiliates .............. ...00000 ... Representagéo LTDA. ... BRA...|...... DS....... FM Approvals LLC .... Ownership.... 100.000 ..{....
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. ...00000 ... [1439297 ... | .eeeorriiieee | e | e FMRE Holdings LLC .......cccvvveiiiiiiiines .DE....|...... DS....... Factory Mutual Insurance Company ... |Ownership..........ccccoccuveeeernnnne 100.000 .. NO..| o s
Factory Mutual Insurance 05-
.0000 ..[Company & its Affiliates .............. ...00000 ... [B009095 ... [ .cooerrirrieee | vrrrreeeenii | e FMIC Holdings, InC. .....covveviiiiiiiieeane LRL.. . DS....... Factory Mutual Insurance Company ... |Ownership..........cccccccvveeeernnnne 100.000 .. CYES e
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. 000000 ... | e | e | e | e FM Global Servicios, S.de R.L. de C.V. .| MEX.. [...... DS....... FMIC Holdings, INC. ....ceevvveiiiiiieeennn. Ownership.......cccueeeeeiiniineeeeenn. 100.000 .. NO. e s
Factory Mutual Insurance 27-
.0000 ..[Company & its Affiliates .............. ...00000 ... [0433536 ... [ weeeerrrrreens | vvrrreeeeniiin | e FM Global Services LLC .........ccoccuveeeen LRL.. . DS....... FMIC Holdings, INC .....coocuvvieeiiiiiieens Ownership.......cccueeeeeiiniineeeeenn. 100.000 .. NO..| o s
Factory Mutual Insurance FM do Brasil Servicos de Prevencao de
.0000 ..[Company & its Affiliates .............. ...00000 ... Perdas LTDA. ............ BRA...|...... DS....... FM Global Services LLC .| Ownership.... 100.000 ..{....
Factory Mutual Insurance
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516902 ... [ .eevevvvrreeee | vrrreeeerii | e 610 Lincoln LLC .....ovvieiiiiiiiiieeieees .DE....|...... DS....... FMRE Holdings LLC .......cccoccuieeeennne Ownership.......cccueeeeeiiniineeeeenn. 100.000 .. NO. e s
Factory Mutual Insurance 04-
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516903 ... [ .eevervvrreees | vrrrreeeeiri | e 404 Wyman LLC .......ooeviiiiiiiiiiiiiieen .DE....|...... DS....... FMRE Holdings LLC .......cccoccuieeeennne Ownership.......cccueeeeeiiniineeeeenn. 100.000 .. NO. e s
Factory Mutual Insurance 04-
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516936 ... [ .eeeorriiiees | enrrrereiniiin | e 275 Wyman LLC ....ooiiiiiiiiiiiiiiiiieeeenne .DE....|]...... DS....... FMRE Holdings LLC ......cccooviviieeennn. Ownership......cocvveeeiiiiiinieeenns 100.000 .. NO. o
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance 20- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...|8836334 ... | cccoeeevreeni | e | e 175 Wyman LLC .....cooeeiiiiiiiieceee .DE....|...... DS...... FMRE Holdings LLC .......cccccocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeeree e NO....fees et
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516937 ... | coceeevreeni | evereerreeeine | e Park Ridge Building LLC ..........cccceeeen .DE....|...... DS....... FMRE Holdings LLC .......ccccoocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeieeeree e NO....f.ees et
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516935 ... | coceeevreeni | erreerreeeine | e 93 Building LLC .....oveiiiieiceeeeeee .DE....|...... DS....... FMRE Holdings LLC .......cccccocveernnenne OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeieeeree e NO....f.ees e
Factory Mutual Insurance 20- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. ...00000 ... | 2775533 ... | coceeevreeei | e | e 265 Winter LLC ....ooovieiiieeeieeeieces .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... [1169682 ... [ .eeeeeeieeee | eeieeeeeeiiiee | oo 245 Winter LLC ..o .DE....|...... DS....... 265 Winter LLC .......coveeeiiiiieeeieees Ownership........ccceeeeeeecceeenennn. 100.000 .| ceeeeeeee e NO.... oo o
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... [3516938 ... [ weeeeeriieeee | cereeereeeiiee | e Neponset River LLC .........ccccoeeiiieeenn. .DE....|...... DS....... FMRE Holdings LLC .......cccccocveeennenn. Ownership........ccceeeeeeecceeenennn. 100.000 .| eeeeeeeee e NO.... oo o
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 1440189 ... | ceceeevreene | erreerreeeine | e West Glocester LLC ........ccccceviviencinennne SRl DS...... FMRE Holdings LLC .......cccccocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeieeeree e NO....f.ees et
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516907 ... | cocveeevreene | erereerreeeine | e 601 Edgewater LLC ........ccccevvveeriieennns .DE....|...... DS....... FMRE Holdings LLC .......ccccoocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeieeeree e NO....f.ees e
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1595571 ... | cocveeevreeni | e | e 285 Central Avenue, LLC ..........ccceeene LRl DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 04- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3516897 ... | ceceeevreene | evrreerreeeine | e Hobbs Brook Real Estate LLC .............. .DE....|...... DS....... FMRE Holdings LLC .......cccccocveernnenn. Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeiee e NO....fees et
Factory Mutual Insurance 45- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 2766487 ... | cccoeeevreeee | e | e 101 Edgewater LLC .......ccocvvevivieiinene .DE....|...... DS...... FMRE Holdings LLC .......cccccocveeennenn. Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeree e NO....fees et
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1169682 ... | cocveeevreence | erreenreeeine | e 401 Edgewater LLC .......coocvveiiiiiiiiene .DE....|...... DS...... FMRE Holdings LLC .......cccccocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeeree e NO....fees et
Factory Mutual Insurance 27- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 1439940 ... | cecoeeevreenie | erreerreeeiee | e Johnston Building LLC .........ccceevieennnen .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenn. Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeiee e NO....fees et
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. 2000000 . | e | e | e | s FM Global Services Colombia S.A.S ..... COL...|...... DS....... FM Global Services LLC ...........cc.eee.. Ownership........ccceeeeeeecceeenennn. 100.000 .| eeeeeeeee e NO.... oo o
Factory Mutual Insurance 46- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 0627887 ... | ceceeevreenc | evrreerrieeine | e 95 Hayden LLC ......cccoeeviiiiieieieees .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 46- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 1609795 ... | coceeevreene | ereerreeeiee | e 3460 Preston Ridge, LLC ..........cccceeenee .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenn. Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeiee e NO....fees et
Factory Mutual Insurance 46- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ..00000 ... | 1737956 ... | cocveeevreene | erreerieeeine | e 1301 Atwood LLC .....cociviiiiiiiieeiiene .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne OWNership.......ccccecveenveenceeenne 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 38- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 3942900 ... | ceceeevreeni | e | e 81TWymanLLC .....coooiiiiiiiieceees .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeiee e NO....fees et
Factory Mutual Insurance 30- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 0871090 ... | cecveeerreena | errreerreeeine | e Hobbs Solar 1 LLC .......ccccoviivieiiiieens .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenn. Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeree e NO....fees et
Factory Mutual Insurance 38- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 3982389 ... | ccceeerreeni | e | e Hobbs Solar 2 LLC ........cccceeivieiiieenns .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne OWNership.......ccccecveenveenceeenne 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 32- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .. ...00000 ...| 0486346 ... | cccoeeevreene | evrreenieeeine | e Hobbs Solar 3 LLC .......ccccoeveiiieiiiieens .DE....|...... DS....... FMRE Holdings LLC .......cccccocveernnenn. Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeiee e NO....fees et
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. 000000 ...| ceeeeeeeeniee | e | e | e FM Asia Holdings Pte. Ltd. .........c.cec... SGP...|...... DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 30- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...|0939299 ... | cccoeeevreeni | e | e Green Street Plaza LLC ..........cccceeeueen .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 35- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 2566166 ... | ..coceerirenne | erreeniiienine | e Hobbs Solar 4 LLC .....oooioiiiiiiiiiiieens .DE....|...... DS....... FMRE Holdings LLC .......ccccoiviiinnenn. Ownership......ccooioiiiiiciinens 100.000 .. [ .eeiiiieeiie e NO...fooees e
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. 000000 ... | ceeeeeeeeeee | e | e | e FM Engineering Egypt LLC ................... EGY..[...... DS...... FM Engineering International Limted .. | Ownership.........cccccceviiienineenne 100.000 .. [ .eeeeeeeeeree e NO....fees et
Factory Mutual Insurance 30- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 0965702 ... | cecvveevreene | erreenreeeine | e 343 Winter Bldg LLC .....ccccvveeviiieiieee .DE....|...... DS....... FMRE Holdings LLC .......ccccoocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeieeeree e NO....f.ees et
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. B 007000 RO U S IR [T SRRRSR FM Approvals Europe Limited ............... JRL...|...... DS....... FM Approvals LLC .........ccceveeeiiieens Ownership.......cccceeeeeeeecceeenennn. 100.000 .| eeeeeeeee e NO.... oo e
Factory Mutual Insurance 38- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...|4085564 ... | .ccoeeevreeni | e | e Hobbs Solar 5 LLC ........cccceeivieiiiieenns .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeereeeieeeree e NO....fees et
Factory Mutual Insurance 84- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...|4295769 ... | cccoeeevreeei | e | e 99 Hayden LLC ......cccoeeeviiiiieeeieees MA...|...... DS...... FMRE Holdings LLC .......cccccocveernnenn. Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeeeeeeeiee e NO....fees et
Factory Mutual Insurance 85- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ... | 3705167 ... | coceeevreene | evrreenreeeine | e Hobbs Solar 6 LLC .........cccccevvveicieeenns .DE....|...... DS...... FMRE Holdings LLC .......cccccocveeennenn. Ownership.......ccccvcveenceeenieeene 100.000 .. [ .eeeeeeeeeree e NO....fees et
Factory Mutual Insurance 86- Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. ...00000 ...| 1428530 ... | cecveeerreeni | evrreerreeeine | e Hobbs Solar 7 LLC .......cccccvvieieeiiiieens SRl DS...... FMRE Holdings LLC .......cccccocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeieeeree e NO....f.ees et
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. 000000 ... | ceeeeeeeeeee | e | e | e 225 Wyman LLC ....cccveeviiiiieceecees .DE....|...... DS....... FMRE Holdings LLC .......ccccoocveeennenn. OwWnership.......ccccvcveenieeiieeene 100.000 .. [ .eeeeeeeeieeeree e NO....f.ees e
Factory Mutual Insurance Factory Mutual Insurance Company
.0000 ..[Company & its Affiliates .............. 000000 ...| ceeeeeieenee | e | e | e 303-333 Wyman LLC ......ccccveevieeeene .DE....|...... DS...... FMRE Holdings LLC .......cccccocveernnenne Ownership.......ccccvcveenieenceeenns 100.000 .. [ .eeeereeeieeeree e NO....fees et
Asterisk Explanation

Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian INSUrANCE COMPANY (290). «...uveutrutrutrutautaueateauteueateateateateasease et sttt aae sttt aseaseaseeseeseaseeeeebeeeeebeee e oot a8 e eEeeE £ eh e o8 £ eE e ee £ 48 e eh e eE £ e E £ eh £ eb £ eE £ eE £ eb £ e b £ eE £ eh £ eE £ eE £ eE £ e b e eb £ e E e e b £ e b e eb £ e b e e bt e b e eb e e b e ebeebeebeabenrean




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE ettt e 485,421,367 |............ 101,195,416 |...ooooee
2.1 AIIEA LINES .o [ 897,022,327 |........ 1,085,602,807 |..ccveveeeeanee .
2.2 MUIIPIE PEFII CrOP ...vcvieevieiciceeiieee ettt ve s se ettt enens (0 O [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ... .
3. Farmowners MUILPIE POl .........ccocveoviueiiiereeeeieeeeteeeeee ettt e (0 O [ 0.0
4, Homeowners MUILIPIE PEIl ............ccviueiiieiiietecieteeeeeeeet et e (0 O [ 0.0
5.1 Commercial multiple peril (non-liability POrtion) ............cccceeeeereririereeeeseeeeeersseeeeee [0 [0 0.0
5.2  Commercial multiple peril (liability portion) ..........c.cccovviiiniininniiiiiiciens
6. Mortgage gUAaranty ...........ccceeoieiiiiiiiiieic e
8. OCEAN MAMNE ...ttt
9. INIaNd MArINE ..o
10. Financial guaranty ...........cccccooiiiiiiiiiei e
11.1 Medical professional liability - occurrence ...
11.2  Medical professional liability - claims-made ...........ccccoorvninnniicien,
12. EarthQUAKE ......ooieieeeeee e .
13.1  Comprehensive (hospital and medical) iNdividual ............ccccovririririrereeene|oerrseeeereeeee [0 [0 0.0
13.2  Comprehensive (hospital and MediCal) Group .........cccoeevverruereeeerenerissen]rersseeeeee s [0 [0 0.0
14. Credit accident @and hEaIN .............ccceuriiiiiieire e [0 {0 T, 0.0
15.1 ViSION ONIY oot oot [0 [0 0.0
15.2  DENLAI ONIY ..ottt s e ettt [0 [0 0.0
15.3  DiIS@DIlItY INCOME .....cvviviiiiiiicieieieieteee ettt ettt [0 [0 0.0
15.4 Medicare SUPPIEMENT ......oiiiiiiie it [ (0
15.5 Medicaid Title XIX .... .0].
156 Medicare Title XVIII ... e 0
15.7  LONGEIM CAIE ...ttt sttt st esese e ssesens |oe e ss ettt nenens 0 .
15.8  Federal employees health benefits PIan .............ccccoeeriririrreeeeeninessseoerseee e (0 (01N O 0.0
15.9  Otherhealth ...
16. Workers’ COMPENSALION .......c..cciveeiieieeieeiiesieeee et
171 Other liability - OCCUITENCE .......cooiiiiiiiieieeeeee e
17.2  Other liability - ClaimsS-Made ...........cccooiiiiiiiie e
17.3 Excess workers’ compensation
18.1 Products liability - OCCUITENCE ..........coouiiiiiiiiiiiiiiccececeeee
18.2  Products liability - claims-made
19.1  Private passenger auto no-fault (personal injury protection) ..........cc.ccoevvee e O e .
19.2  Other private passenger auto liability ..............ccooorieieeeeiininirieeeeeesee e [0 [0 0.0
19.3  Commercial auto no-fault (personal injury protection) .............cccceeeeeeereerevecfennnnsseecenns [0 [0 0.0
19.4  Other commercial auto lADIIILY ..........coovrvrvririerereieiieieirreeeeeee e e [0 [0 0.0
21.1  Private passenger auto physical damage ..............cccoeueuereriniririneiereeenene e [0 [0 0.0
21.2  Commercial auto physical damage ............c.eeueueurriiiieieieieieeeeesieeeese e e [0 [0 0.0
22. AIrcraft (Al PErIS) ......oiviiiiiiiiiir e
23. FIACIITY ..ot
24. SUFELY ettt
26. Burglary and theft ....
27. Boiler and machinery ..........cccoccvvciiiiiiinicniciicsecscccsesee e 909, 701,720 ... 113,480,180 | .
28. CEAIE .ttt e [0 {0 T, 0.0
29. INEEMNEALIONEL ... s [0 {0 0.0
30. WITANEY .ottt s st se bbb seses|re s e bbbt ee e nenenin [0 [0 0.0
31. Reinsurance - Nonproportional Assumed Property ...........ccccoveevereeeen oo D%, %, CTRRTT ROV XXX foreiiiies D,9, & SRR
32. Reinsurance - Nonproportional Assumed Liability ...............cooeveeeerenns s D%, %, CTRRTT ROV XXX foreiiiis D,9, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccoco. feoernein D%, %, CTRRTT ROV XXX foreiiiis D,9, & SRR
34. Aggregate write-ins for other lines of business ...........ccccocvvniiiiinnn 0 0
35. Totals 2,334,289,034 1,160,218,879
DETAILS OF WRITE-INS
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ...............oeeeoeovnnnnicccicne [0 {0 0.0 | 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. Fire ...... ..403,381,304 |............653,735,023 |...........418,039,346
2.0 ATIEA LINES oottt nnenensessne freeneeneenn 000,247,085 ... 1,016,737,469 |........... 839,577,358
2.2 [V LBk o) (=N o 1= 1 el o PP P USSR
23 Federal flood ......... ..
24 |- S o (o] o TSSOSO SPRPRN
25 Private flOOd ..o e
3. Farmowners MUIIPIE Pl ........ooiiiiiiiii ittt ettt sae e b e e en
4. Homeowners MUIIPIE PETIl .........oiiiiiii ettt ettt sbe e en
5.1 Commercial multiple peril (non-liability portion)
5.2 Commercial multiple peril (liability portion)
6. Mortgage guaranty
8. OCEAN MAMINE ... e s see e sae e
9. INIANA MEFINE ...
10. FINANCIAI QUAIANTY ...ttt b e bt et e bt ettt e saeesaeesaeenbeenbeen
11.1 Medical professional liability - OCCUITENCE ..........couiiiiiiiiiiiiie e
11.2 Medical professional liability - ClaIMS-MaAdE ..........ccooiiiiiiiiii e
12. = Ty (T [N 1= TSRS P PN
13.1 Comprehensive (hospital and medical) individual
13.2  Comprehensive (hospital and medical) group .
14. Credit accident and health
151 VISION ONIY ..ottt ssaeaeae s s s e ses e e e s s s s asasseses s s snsssesesanssasensesssssssassnsednsesessssnsesebesesssnsesesasa [0 U [0 U 0
152 DENLAI ONIY ..ottt ettt eee ettt s e saete et es e s saeaetesesensseesesesesenssssaesesesensssntesasesensssntesesas foesesessssnsesebebesssensesenena [0 U [0 U 0
15.3  DiSADIlILY INCOME .....evveeeeecectee ettt eee et s e et e see e st etetesesenssaeaetesesenssseaesssessnsssesesesssansnsfonsesessssnsesetesessssnsesesenas [0 U [0 U 0
154  MEICAre SUPPIEMENE .........cecvcveiiecececte ettt eees et eeenesa et tesesenssaetesesesensssesesesesensssnsssssesenssaednseses st snsesebesessssnsesesena [0 U [0 U 0
15.5  MediCaid Title XIX .....cuiiiitiiitiiitcistee sttt ettt sttt e bt [eb bbb O [ O [ 0
156 MEdiCAre THle XVII ....oueieiieieieeiieci ettt ss sttt O [ O [ 0
15.7 Long-term care
15.8 Federal employees health benefits plan
15.9  Other health
16. WOrKers’ COMPENSALION ........ooiuiiiiiiiiieet ettt et e et e st e e e s e e b e e ae e e e eseeeneeeneenneeeen
171 Other liability = OCCUITENCE ......c..eiiiiiieeee et a e a e
17.2  Other liability - ClAIMS=-MAAE ......c..eiiiiiiie et
17.3 EXCESS WOTKErs’ COMPENSALION ......ocuiiuiiiiiiitieiieeitee sttt ettt st sttt et be b e saeesaeeseeesbeesbeenbeens
18.1 Products liability = OCCUITENCE .......c..oiuiiiiiiee et
18.2 Products liability - ClaiMS-MAAE ........ccouiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection)
19.2  Other private passenger auto liability .... 0
19.3  Commercial auto no-fault (personal injury protection)
19.4  Other commercial QU0 IADIIILY ..............ccrueuiveiiieieceeteiee ettt eece et ee ettt eseess e et esenssaeaeseses st ss et et sssnsnaetna [0 U [0 U 0
211 Private passenger auto phySical dAMAGE ...........ccceueueeeereceeueeeeeeeeecte e eee et es st s s enssae e sen s ottt [0 U [0 U 0
21.2  Commercial auto PhYSICal dAMAGE ......c.voveeeeeeeeeeeeeeeceeeeeeee ettt sen s seses s e ettt [0 U [0 U 0
22. F o=y QL G VI =Y 1 =) TP FVOOUURU PO [0 U [0 U 0
23. FAAIIEY ettt bbbt bbbttt b et b et O [ O [ 0
24.
26.
27.
28.
29.
30. WEITANTY <..cecevee ettt ecae et ee e ettt ee e st te s s enenssae st s esnssaesesessnnsnsesesasassnssansasasasansssesesasannsnse|ores it st et e et es sttt es [0 U [0 U 0
31. Reinsurance - Nonproportional Assumed Property .........c.ccoceieeiieneenciienenee e seeseeseeseeseessee s oo, D, 0, TR R, D& ¢, TR RS, XXX
32. Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiiieeeeeeeeeeeefo, D, 0, TR R, D& ¢, TR RS, XXX
33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoviiiiiiinicnicneeeseseeseeseesfe s, D, 0, TR R, D& ¢, TR RS, XXX
34. Aggregate write-ins for other liNEs Of BUSINESS ..........c.c.ovovucueveieeeeeeeceeteee et eeeseeae e eneseeae e 0 0 0
35. Totals 1,755,653,333 2,757,331,387 2,132,864,706
DETAILS OF WRITE-INS
YT K RO SR TR ISR
YT 172Ut OO RO ISR
ECY/ Tk OO SO RO ISR
3498. Summary of remaining write-ins for Line 34 from ovVerflow PAGE ..........cc.ccoverueuevereeeeecieeeeeeeeecaee e [0 U [0 U 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020+ PHOF oo oocrerernss 168,178 | 473,983 | 642,161 | 110,303 112,378 (17,151) (4,555)
2. ....271,509 272,890 T2 | (1,722) e 0
3. Subtotals 2021 + PrOF w..ccverrres oo 793,238 |......... 498,789 |........... 1,292,027 |..coooc.. 381,813 385,268 (15,430) (4,555)
4. 2022 .. 1,304,887 |l 340,872 |........... 1,645,759 |.............. 610,457 |..ccccocceeeee 6,019 | 616,476 147,393 |.......... (217,384)|............... (69,991)
5. Subtotals 2022 + Prior ...............|...........2,098,125 |.............. 839,661 |...........2,937,786 |............. 992,269 |....cccoecee.e... 9,475 [ 1,001,744 131,963 |........... (206,509)|............... (74,546)
6. XXX v fooriieinnnn 283,716 e 283,716 XXX [ XXX [ XXX
I = 2,098,125 839,661 2,937,786 992,269 1,285,460 1,237,819 927,471 560,360 2,725,649 131,963 (206,509) (74,546)
8. Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 17,560,438 Line 7 Line 7 Line 7
1. 6.3 2. (24.6) 3. (2.5)
Col. 13, Line 7
As a % of Col. 1
Line 8
4. (0.4)




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............ccccoooiiiiiiiiiiicee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? .............ccccooiiiiniiiiiiins NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ........... NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... NO
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUarter. ............cociiiiiiiieiie e YES

Explanations:

Bar Codes:

P —— *2148220234900
0002*

Supment At Schatd T Darent i 455 *2148220234550
0002*

eicrsPart D Covrage Suplemet (Bocumrt et 65 *2148220233650
0002*

Orsctorand Offcer Supplement Document et 505 *2148220235050
0002*
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets Cols. 1-2) Admitted Assets

2504. CSV director compensation plan ............ccccoeevieeeeicicecceeeeeeees e 5,144,720 |...cocoovveeereeeiiinane (0 SO 5,144,720 |................. 5,128,593
2505. Miscellaneous receivable ..10,702,318 |................. 2,445,160 |.. 8,257,158 |.... 5,915,627
2506. Intangible asset ................. ..12,073,637 |..... 212,073,637 | [0 0
2507.  Cash clearing aCCOUNLS ........cccccoviiiruirneecieieneeeeee e seseenees [reeereneneees 39,051,722 | (O S 39,051,722 |.............. 94,810,631
2597. Summary of remaining write-ins for Line 25 from overflow page 66,972,397 14,518,797 52,453,600 105,854,851

Additional Write-ins for Schedule T Line 58

States, etc.

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

Current Year
To Date

2 3
Prior Year
To Date

4
Current Year
To Date

5
Prior Year
To Date

6
Current Year
To Date

7
Prior Year
To Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.

58028.

58029.
58030.
58031.
58032.

58033.
58034.
58035.

58036.
58037.
58038.
58039.

58040.
58041.

58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.

AIA ANGUILLA ...........
ATG ANTIGUA ...

ARG ARGENTINA .

ABW
AUS
AUT
AZE
BHS
BHR
BGD
BRB

AZERBAIJAN ....

BANGLADESH ..
BARBADOS ........
BLR BELARUS ...
BEL BELGIUM .............
BLZ BELIZE ...

BEN
BMU
BOL
BRA
BRN
BGR
KHM
CMR

BULGARIA .....
CAMBODIA .........
CAMEROON ......
CPV CAPE VERDE ...
CYM CAYMAN
ISLANDS ......ccoovviiicnn.
CAF CENTRAL
AFRICAN REP ...............
TCD CHAD ...
CHL CHILE ..................
CHN CHINA ..............
TWN CHINA -
TAIWAN L.,
COL COLOMBIA ...
COG CONGO. ...
COD CONGO, THE
DEM REPUB ..................
CRI

CZE CZECH
REPUBLIC .........cccocnceeuee
DNK DENMARK
DOM DOMINICAN
REPUBLIC ..........cccccceeoeee.
ECU ECUADOR.
EGY EGYPT ...

SLV EL SALVADOR ..
ETH ETHIOPIA ..........
FJI
FRA
GAB
GEO
DEU
GHA
GRD
GTM
GUY
HTI

ISL
IND
IDN
IRQ
ISR
ITA
Clv
JAM
JPN
JOR
KAZ
KEN

INDONESIA ...

ISRAEL .

KWT KUWAIT .
KGZ KYRGYZSTAN ..
LBR LIBERIA ................

32,947,588 |..
..1,434,089 |...

.......... 21,715,970 |..

OooO0O0OO0OOCOOOOOOO
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Additional Write-ins for Schedule T Line 58

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

States, etc.

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2
Current Year
To Date

3
Prior Year
To Date

4
Current Year
To Date

5
Prior Year
To Date

Current Year
To

6 7
Prior Year
Date To Date

58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58084.
58085.
58086.
58087.
58088.
58089.
58090.
58091.
58092.
58093.
58094.
58095.
58096.
58097.

58098.
58099.
58100.
58101.
58102.
58103.

58104.
58105.

58106.
58107.
58108.
58109.
58110.
58111.
58112.
58113.
58114.
58115.

58116.
58117.
58118.
58119.
58120.
58121.
58122.
58123.
58124.

58125.
58126.
58127.

58128.
58129.

58130.

58131.
58132.
58133.

58134.
58135.
58997.

LBY LIBYA
LIE LIECHTENSTEIN.
LUX LUXEMBOURG ...
MKD MACEDONIA
MDG MADAGASCAR .
MYS MALAYSIA
MLl MALI
MUS MAURITIUS
MEX MEXICO
MNG MONGOLIA ...
MAR MOROCCO
MOZ MOZAMBIQUE ..
MMR MYANMAR
NPL NEPAL
NLD NETHERLANDS .
NZL NEW ZEALAND ..
NIC NICARAGUA
NER NIGER
NGA NIGERIA
NOR NORWAY
OMN OMAN
PAK PAKISTAN
PNG PAPUA NEW

PRY PARAGUAY
PER PERU
PRT PORTUGAL
QAT QATAR ...
ROM ROMANIA
KNA SAINT KITTS
NEVIS
LCA SAINT LUCIA
MAF SAINT MARTIN
DUTCH
WSM SAMOA
SAU SAUDI ARABIA ..
SEN
SRB
SLE
SGP
SVN
ZAF

SIERRA LEONE .
SINGAPORE
SLOVENIA
SOUTH AFRICA .
KOR SOUTH KOREA .
SSD SOUTH SUDAN

REPUBLIC
ESP SPAIN
LKA SRILANKA .
SUR SURINAM
SWE SWEDEN
CHE SWITZERLAND .
TJK TAJIKISTAN
THA THAILAND
TON TONGA
TTO TRINIDAD

UNITED ARAB
EMIRATES
GBR UNITED
KINGDOM
URY URUGUAY .
VEN VENEZUELA
VNM VIETNAM
SOUTH
ZWE ZIMBABWE
ZZZ OTHER ALIEN
Summary of remaining
write-ins for Line 58 from
overflow page

..................... 2,307

219,508,710

..................... 6,178

88,121 |....
1,452 ...
1,312
...... 2,467 |...

1,157,827 |...

R 8.591

113,133

684.500

1,264,099
..................... 1,944
492,241

194,223,062

70917 |...

-(31,926)|....

237,509,866

29,260,045

16

235

,364,174

............. (O PO 0
............. 0 |oereenrrrinerciinene 0
908,303 |............. 1,637,749
,972,495 307,556,877
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeeeie ettt st sseesseenesnesneees [rrnesnennenrene s [
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition gum..........gum..........omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .............. .. NG N ...
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOlllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI ..........ccoviiiiiiiiiiiiiiii e [reereeeee e [
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccecevevee.... [ NENGRA. - B - - - B - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infiliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECcrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.cveveveueueueeieieieeeteeeaeeee ettt eaeass s s eseseananas [eeeenen 3,506,698,039 |........ 3,609,612,703
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCrEASE (JECTEASE) ............ceueveviiiieeiieeeieiieeeeiete ettt se st ees st b ss s s b bt ssns bbb s nsssesessssnnsesesasans oeee .. 11,120,704 |.............. 13,431,055
6. Total gain (loss) on disposals ....35,321,356 |... ..160,039,245
7. Deduct amounts received on disposals 133,393,691 596,435,117
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 47,734,180
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-84+9-10) .......cccocevererrirrerrrererreeeeeessneenens |oeees 3,997,976,179 | 3,506,698,039
12.  Deduct total NONadmitted @MOUNTS .........co.iiiiiiiii ettt ss e s e sae et e e neenneenseeneesneesneenneenseensesnnennne [ooesseesninssissnnssnssessnesns D forriiiiiiiie s 0
13.  Statement value at end of current period (Line 11 minus Line 12) 3,597,976,179 3,506,698,039
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ............ccceueveiieerereeeieieeeieie e sessnseas |eeeene 18,312,934,252 |...... 19,491,046,340
2. Cost of bonds and stocks acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease) 1,468,412,392 |....... (1,868,365,076)
5. Total gain (I0SS) ON GISPOSAIS ........c.viuiueueriiiieeeieteiise ettt seses ettt se st s s ssse st s s s e s et et s s s e sese s s ssnsssesessssansnsesessssnanas [oesesesncnns 184,104,365 |........... 310,696,626
6. Deduct consideration for bonds and stocks disposed of .4,822,688,518 |........ 9,922,690,205
7. Deduct amOrtization OF PrEMIUM .............cviviveueeieeeeeeeee ettt eeee s es et et et et et eeese s et esstetesesessas s es et stasesesesesssssssssessetesesessssesssssasesesesnns |resessssenenes 14,963,342 |............. 36,106,875
8. Total foreign exchange change in book/adjusted carrying value (8,037,319)
9. Deduct current year’s other than temporary impairment recognized 439,085,145
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12.  Deduct total NONAdMIttEd @MOUNTS ......c..iiiiiiiiie ettt e e bt e e e e ab e ese e eaeeeaeeeseenaeeeeeneenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 20,042,819,558 18,312,934,252
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [rrnenens 3,820,044,332 |........ 1,002,516,766 |............ 929,973,786 |.............. 13,716,512 |........ 3,820,044,332 |........ 3,906,303,824 |.....coviriiccens 0f..... 4,067,929,173
2. NAIC2(a) 1,035,440,234 |............. 50,411,178 |.....cc....... 33,197,760 |..ccouvennne. 2,870,818 |....... 1,035,440,234 |....... 1,055,524,470 |.....ocovveeririnn. 0 [ 1,050,695,665
N 7 (@2 I - ) OSSOSO ST SO PP PO PR PRUTSRUSRPURI URURP 196,635,889 |.............. 20,941,991 |..cooene. 12,276,264 |............. (10,693,094)|............ 196,635,889 |............ 194,608,522 |......cooviiriiirincnne (O] S 188,797,430
L N (O o - OSSOSO PRSOTUSTPPRIPY NOTRROTOON 459,699,597 |.............. 24,790,655 |............. 21,728,603 |............ (12,983,205)|............ 459,699,597 |............ 449,778,444 |....conn (O] S 446,975,211
[T N (O3 - ) OSSOSO SRS PERSTPRPRTPURTPRRT) RRPRRP 51,438,979 | ..o, 1,787,112 | 6,003,198 |........c....... 2,127,671 | 51,438,979 |............. 49,350,564 |.......ccovviiiniinian (O 52,063,267
6. NAIC6 (a) 163,962 0 0 20,822 163,962 184,784 0 474,022
7. Total Bonds 5,563,422,993 1,100,447,702 1,003,179,611 (4,940,476) 5,563,422,993 5,655,750,608 0 5,806,934,768
PREFERRED STOCK
8. INAIC 1 ettt h et et h bt b e bt etk ekt b et b et bttt ettt seenete e [ronrena e 3,740,204 |................. 2,670,454 |................. 3,467,892 |.....oeeeteee. 769,732 | 3,740,204 |................. 3,712,498 | [ 0
9. NAIC 2 ettt ettt ettt ae et Rt AR e s R et Re At esene et ese et eseeseseesese s esentesenseseneesenenneseen |oreieeneienanens 1,663,350 420,000,000 |................. 1,024,992 A48 | 1,663,350 420,681,506
10.
11.
12.
13.
14, Total Preferred STOCK .......ccoiiiiiiiiiie ettt sttt ettt 5,403,554 422,670,454 4,492,884 812,880 5,403,554 424,394,004 0 1,683,238
15. Total Bonds and Preferred Stock 5,568,826,547 1,523,118,156 1,007,672,495 (4,127,596) 5,568,826,547 6,080,144,612 0 5,808,618,006

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC1 $ oo, 26,159,021 ;: NAIC2 $ oo 15,134,843 : NAIC3 $ oovcvvvvrcverneen. 295,519 NAIC4 $ oocoovvcvernenn. 276,127 ; NAIC5 $ oo, 0 NAICB $ v 0



STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 41,865,511 XXX 41,562,101 21,702 201,972
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEAT ..........ccuevevvceceeeeeeeeeecceeeeeeseeeeeae e e seseseasaesesesesassssesesenesnsssesssannas |ooesissssesesinns 3,993,844 |................ 3,441,163
2. Cost of short-term iNVESIMENtS ACUITEA ...........c.ceiveuiieeiieeeeeteeeeeeet ettt et eae ettt eae et es st esessesesesenesesesessesensesenns |eeseeseens 115,901,408 |............ 105,254,574
3. ACCTUAN OF QISCOUNL ...ttt ettt e et et e et e e e e eeeeeeee e e s eeeeseeeeseeeeeeeeseseeeeseeseseesesseeeseeseneeeeseeseneseeneneeneneenens |oereeeeseinans 347,661 |...covn 203,714
4. Unrealized valuation iNCrEASE (AECTEASE) ..........cueuiuieriteieeriereriteteetetiesttseeesessesttssiesesse st tseteses et stsebebessestsssebebessenesssesenesssntsnes |ooscacsessessencacasees 4,042 (.o (12,114)
5. Total gain (I0SS) ON QISPOSEIS -.......viuiuiueiriieieeeieeeieeeeseeesse e eee s ese s se s ss s e s s ss s e s e s nse s s s e s ns e s e s e s ss e s e s e s s s essnsessnsesnsesnsesnsans [eosesenscsenaceenaces (28,985)|.....ccvcenne (378,230)
6. Deduct consideration received 0N AISPOSAIS ...............c.cceeviuieiiuiiiireiitiesteseetete et et et et et e e etess st essstesessessssesestetesseseesssessssessssessass [reesessesennns 78,340,525 |............ 104,442,856
7. Deduct amortization Of PIEMIUM ............ccceueiieeececueteieeeesceeteteteeeesceetesesesesssaesetesesessssetesasesessssesesasesensssssesesassnsssssesesassnsssssesasanas [oesesesssnsnsesesanas 11,934 | 72,407
8. Total foreign exchange change in book/adjusted Carrying VAIUE .............ccoiiiiiiiiiiiiii e e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............cocuiiiiiiiiie i ees |ore st [0 U 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) .........ccceceririririrreereeeeisisieeeeeeeesesiens [ereeeeeeens 41,865,511 |.....cooonee. 3,993,844
11, Deduct total NONAAMItEEA BMOUNTS ..........oueiieeiieeieeeieteicee ettt sa et s s s s s s s s sns st s s s e s nses s s e ssnses st esnsesaes [ebemsesenseseiase et enaes O [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 41,865,511 3,993,844
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEA) ........ccuiuriirireuereiriiesisetetessssesesesesessssssssesesessssssssesesesessssssesasessssssssesesassss  1essssssesesessses 676,620
Cost Paid/(Consideration RECEIVEA) ON AAAIIONS ............c.eueveveececeeeeeeieeeseceeeeteteeeeeaeaeseseeesssesesesesesssssesesesessssssssesesssssssssssssasssssssssesasssassssssesasnsnanans sassssesesesisns 8,908,584
Unrealized Valuation INCrEASE/(AECIEASE) .............cveueuruereiieieseseseieessesesesessssesesesessssssssesesessssssssesesesssssssseses s s s s sses et s s s s ese st s sssseses et s ssnsesesesesnnans aessssieseens (13,792,347)
SSAP NO. 108 AAJUSIMENLS ........c.cvivvieieececteteteeeesctetetetesesssseaesesesesssesesesesessssssesasessssssseesasasassssssesesassssssssesesassssssssesesasassssesesasasessssssesesassssnsssesesasannsnans | snsesesessssssnsesesesassssnsess 0
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cveveviiiisieiteteiit ettt et ee st s e st st ses s b s sssssssebebe st se et b e b s essases e bbb s e ses e s et st esses b e b s essssese b et s s snnsesetes febesesasansnen (3,090,147)
Considerations received/(paid) ON TEIMINATIONS ..........o i ettt a ettt et e et e e st e et e aeeeaeeeaeeeseees e e st e st e et emseeaseesseemeeaneeaseesaeenseanseanne  eabeeabeesstestaneseneninenaees 0
AAMIOTEIZATION ...ttt e e b s £ s e e E s e £ EeE s E e R E e e E e R AR h e h R h e E R E LR E e h b h bR E Rt h ettt e fhebteebete ettt 0
Adjustment to the Book/Adjusted Carrying Value of NEAGEA IEIM ..ottt ettt h e bt e b e e be et e e bt eabeeaeesaeesbeesbee tesbeesbeenbeenbeenreeneenenane 0
Total foreign exchange change in BOOK/AJJUSLEA CAITYING VAIUE ............covuiviveuiiiiieiietetiiiiesetete sttt st eae bt sss st se s s sssssssese s ssssnsesesesassssnsnses | fesesssassssesesns (380,926)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .........coooiurueeeeeeeeceeeeeeeeeeeceaeeesesesseaeaesesesssssetesesessasassesananans sssssssssesanas (7,678,216)
[DTTe Lot g ToTg oo T (=T B EoT T RS 0
Statement value at end of current period (LiNe 10 MINUS LINE 11) c.....c.vruiueieieeeececee e ettt e ettt esessss sttt senssseaesesesensssaesesessnsssetesesessnsnsntesenans  aansesesisissns (7,678,216)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc. i iuiiiieieieie ettt ettt e et et e et e st e e e e aeeeaeeeaeeeseees e e st e seenseenneans Sheesstenstenseenseeseeaeeanens 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .........coiiiiiiiiiiiiii s e 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MINUS ..........ccceviiiiiiiiiis i 0

3.12 Section 1, COIUMN 15, PrIOT YEAN .......cvevevireeiiieieieieieresee st seseese eseeaesesssseseseseseenesesees O e 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date minus

3.14 Section 1, Column 18, PriOr YEAI ......cccoiiiiiiiiieiieie et ses eesiee e esre e
Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS .........ccccceiiiiiiiiis coeeerere e 0

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 19, current year to dateé MINUS ..........ccccceeverecieieies covvereriisieseiennns (3,345)

3.24 Section 1, Column 19, Prior YEAI PIUS .......cccovrvririeuereieriiisesisisieieeriene ceereseenesesesseseeens 4,536

3.25 SSAP NO. 108 adJUSTMENTS ......eiiiiiiiiiiiiie it eeriee e

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year .............ccccociiiiiiiiiiiene s 0

Less:

4.21 Amount used to adjust basis of hedged item ... 0

4.22 AMOUNE TECOGNIZEM ...ttt ettt esesesesene feteteseseeasaessssesetesennaeas 0

4.23 SSAP NO. 108 AQJUSIMENLS ........c.cvivevreeececeeteteeeeeeecaetetesesesesaetesesesenens sebesessssssssesessssssssssesesas O e 0

SUDLOtal (LINE 4.1 MINUS LINE 4.2) ...ttt ettt a st e s e s e e s e e s e e s e e e e e st e st ea e ea e e st e s e e et ea e e et ea e es e ea b ea e ee s eae e st eae e et en e eaeea e en e e s e entes 2eseeseeaeeaeeaee e eaeeaneanaanas 0

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

5.1 Total gain (loss) recognized fOr terMINAtIONS IN PrIOT VAT ........ciiiiiiiiiti ittt bbb bbb bbb bR b e bbbt bR e b b e b b eb e 2 eaeeae e e eae e e e e e e e e eaeeanas 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........co.iiiiiiiieee et et a e et e b e et e e b e eas £esteeateesreeatesanesanenaeenes 0
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) .......ci ittt ettt et <aeeseeae e e e e e e e e e e e e e e 0
Deduct total NONAAMIEA @MOUNLS ..o oo e et e oo E e e e e e e e £ e e e e e e e e e Re e R e e Rt e R e £ R e e R e e e e e e e e R e e e e s e e e R e e e e sae e eeseeseesee s Saeesaese e e e e s e s e e e e e e 0
Statement value at end of current Period (LINE 6 MINUS LINE 7)) ..ottt bbb bbb bbb bbb bbbt bbb e bbbt 2 eaeese e e eae e e e e e e e e eaeeanas 0
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 ...ttt et ettt e et e et et et et et e e et e ee et e ee et e et eae et ee et eeeeeeeeeeeseee et eeeeseeeeeeeeeseeeeneaeeneeseneseeeanen reeenesseens (7,678,216)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccoouiiiiiiiiiiiiiiciiiins e 0

TOtal (LINE 1 PIUS LINE 2) .ottt s s a et s s s et s s s s ssassesesessasassesesasansssssssesssanssnansessmsmsnnnees s (7,678,216)
Part D, SECHON 1, COIUMN B ....oueuieirieeiaireieieiei ettt seeeesensensinais 2,434,860

Part D, SECHON 1, COIUMN 7 ..ottt et e et e e e e e e e e e e e e ee e e e e ee et ee et ee et ee e e ee e e ee e e eeeeeee e e s eeseneaeeseeeeneneneeee oreeeserens (10,113,076)

Total (Line 3 MINUS LiN€ 4 MINUS LINE 5) ....cuiiuiiiiiiiiiitiiiiie ettt s 0

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...t oottt ettt et et et et et et et e eetee et e eeeeeeeee e et eae et eeeeteeeeeeeeeteeeeeeseee et eseeseeeeseeeeneeeeeeeseneneeeenen vesenesseeens (7,678,216)

Part B, SECHON 1, COIUMN 13 ......uiuiuiuiiiiiiieetete et es ettt s ettt ee ettt s s se e s bbb s s e e s bbb s se e s s e bt esse et et et st ssses bbb s s snsebebass febesesaennsneesesnsnes (3,345)

TOtal (LINE 7 PIUS LINE 8) ..ottt s s s ss s es s s sssesesesensssassesesesansnansssssanannanasssnenemsmnnees s (7,681,561)
Part D, SECHON 1, COIUMN G ...ttt oon ...2,438,641

Part D, Section 1, Column 10 .......ccoeveuene. (10,120,202)

Total (Line 9 minus Line 10 MINUS LINE T1) ..ottt s 0

Part A, SECHON 1, COIUMN 27 ...ttt ettt et et e et et et et et e et ee et ee et e ee et eeseeeeteeeeteeeeteeeeeeeeeseeeeeeseeeeseueeseaeneeeeneeeneennane oveeessssesseens 165,315
Part B, SECHON 1, COIUMN 20 .......uiuiuiuiuieitieetieetsisetsesetsts et ss s aseeecseaees b aes e ts b s e £ e £ eb £ eb a2t e e b £ ee e b e b st b bbbttt ntens febaseebeseesaseebses 77,000
Part D, SECHON 1, COIUMN 12 ...ttt e et et e e et e e et e et e e e e ee e e ee e e ee e e et e e e eeeeeeeeee et ee e e eeeeeeeeeeeseeeeseeeeneeeeneesenen oveueeeesssesseens 242,315
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeee ettt nnesnennenens s 0
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........ccuoveveecuceeeeeeeeeceeeeeeeeeeseeeeeaeseseseseaeaesesessasaesesesesesnasenssnananas |oosssnassens 443,725,231 |............ 233,676,575

2. Cost Of Cash @qUIVAIENTS GCGUITEA ............ccovveeeeeeeeeeceeee ettt s et s s st ses et e e s sasssetesesesneeanasansnesasnans [earenaes 3,532,259,507 |........ 5,410,275,129

3. ACCTUAN OF QISCOUNL ...ttt e et et e e e e e e e e eeeeeeee e eseeeeseeeeseeeeneeeeseseeseseeseseeseseeeeseeseneeseseeseneeeenensenensenes |oeireeiseseinans 204,061 [...ocoveee 3,754

4. Unrealized valuation iNCrEASE (JECIEASE) ........ceiiriririiieietetiriirtseststete e sesesesesesesse st sesesetssssesesesesesesesessssssasesesesasasssssssssseseses |eoesenesnsnsssasnns (51,022)|...cceee 35,402

5. Total gain (I0SS) ON QISPOSEIS ........u.ruuiuriieeeiaeeieeee et eee e es s e s s s sseeessesessesess s essesessesessesessesessesessesessnsessnsessnsesnsennnns [eoemaeienaceenaces (128,678)]...cecvcvnne (12,070)

6. Deduct consideration received ON ISPOSAIS ..............cceereriieeerieieeeteeeeiseseseesee et eesesesssssssesesesesssesssssssesesesesssnssssssssssesesnnnns |orereses 3,241,609,500 |........ 5,191,801,551

7. Deduct amortization Of PIEMIUM .............ccueueieeeeeceeeeeeeeeeeeceeteteseeeescaetetesesesssaeaesessessseesesesssensssesesesssassssesesesessnssassasessnsssssssasasanns oesesssnsnsesessssnas 1,314 [ 3,391

8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............ccceueuiiririririiieieieieeesesiessieseiesesesssessssssesesesesenssessssans |oossesesenens (1,501,485)|............... (8,448,617)

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee |ore et [0 U 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ..........ccceerrureiriririeieeieeeeseseseeieeeens [eeeeenes 732,896,800 |............ 443,725,231
11, Deduct total NONAAMItEEA BMOUNTS .........oueiieeireeieeeieteie ettt ee et et s s s s s s e ns et s s s e s et essnsesensessnsessnsesnes [obemsesensesenssae e enaen O [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 732,896,800 443,725,231
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2



STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
00LGC4-VD-9 ......... BLACKSTONE REAL ESTATE PARTNERS IX LP NEW YORK .eeeeeeieeeeemnnnaneeeennnineneeee [oaeees N The BLACKSTONE GROUP L.P. ....iiiieiviiiiirirnninnnerennninnaes fernnnnnes neeeeees ....12/06/2018 ...{...... B 764,593 |.oeeiieiiiieeiiiie e [ P [V T, [U 0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 764,593 0 0 0 XXX
BBGOOL-LP-3 ABRY ADVANCED SECURITIES FUND IV LP .. CAYMAN [SLANDS . .| ABRY PARTNERS .. ....12/06/2018 ... 1 .0 .. ...0.000
BBGOOM-HO-2 . .| ABRY PARTNERS IX LP BOSTON ... ABRY  PARTNERS ..02/28/2019 . .3 1,536,408 .0 0.000
BG011B-8C-2 ABRY SENIOR EQUITY VI ... . |BOSTON ... ..| ABRY PARTNERS .. .|-..-06/30/2022 ... [...... 3 188,155 |... .0 .. ...0.000
BBG00Q-21-6 ARES CORPORATE OPPORTUNITIES FUND VI . LOS ANGELES .. .| ARES MANAGEMENT CO., LLC .... ....04/30/2020 ... |...... 3 ...809,661 |... .0 ...0.000
BBGOOK-H6-2 . ..| ANTLER GLOBAL FUND . LUXEMBOURG . ANTLER ... ..12/06/2022 . .3 785,388 .0 0.000
BBGO1F-RH-7 . .| ARDIAN ASF IX ....... NEW YORK ARDIAN . ..04/12/2023 . Al 251,231 .0 0.000
BBGOOM-H2-7 . ..| ARDIAN SECONDARY VIII ... NEW YORK ARDIAN ... ..03/31/2019 . A . 58,454 .0 0.000
AAS995-1Y-3 .........| APOLLO HYBRID VALUE FUND .. NEW YORK MORGAN STANLEY .. ..09/14/2018 . Al . 72,552 .0 0.000
BBG000-B9-6 . ..|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP NEW YORK BROOKFIELD ASSET MANAGEMENT ..11/15/2019 . A 271,168 .0 0.000
BBGOOQ-XK-0 . ..|BLACKSTONE LIFE SCIENCES V ...evvvnivvinnnnns NEW YORK BLACKSTONE ....ovvvnieiiinnnnnns ..12/06/2018 . .3 257,376 .0 0.000
BBGOOV-YK-8 . ..| FORTRESS CREDIT OPPORTUNITIES V EXPANSION FUND NEW YORK FORTRESS INVESTMENT GROUP LLC ..06/15/2020 . A ...480,098 .0 0.000
BBGOON-0S-6 . ..| FORTRESS CREDIT OPPORTUNITIES FUND V LP ... NEW YORK FORTRESS INVESTMENT GROUP LLC ..11/30/2018 . Al 2,268,149 .0 0.000
0OMBVL-V6-2 . ..|FORTRESS LENDING FUND | LP .. NEW YORK ... FORTRESS INVESTMENT GROUP LLC ..08/30/2019 . .2 . 23,221 .0 0.000
BBGOT0-HP-3 ......... [ ICONIQ VI ... CAYMAN 1SLANDS . .. 1eonia ... ..06/01/2021 . A 795,399 0 0.000
BBG00Q-T5-8 . ..|KKR ASIA IV . NEW YORK ... .|KKR Investment Managemen . ..05/15/2020 . .3 2,198,336 .0 0.000
BBGOOQ-XX-2 . .| KKR NEXT GENERATION FUND I1 . NEW YORK KKR Investment Management LLC . ..08/30/2019 . Al 884,168 .0 0.000
BBGOOK-5T-5 LEXINGTON CAPITAL PARTNERS IX . NEW YORK ... .. |LEXINGTON PARTNERS .|-...11/30/2018 ... 3 ....62,986 |... .0 .. ...0.000
ABC995-80-8 ......... | OAKTREE OPPORTUNITIES XI CAYMAN [SLANDS .... .| OAKTREE OPPORTUNITIES FUND XI GP .. ....07/08/2020 ...[...... 1 ... 2,000,000 |... .0 ...0.000
00JSL5-G5-7 .........| OAKTREE SPECIAL SITUATIONS FUND I LP LOS ANGELES .. OAKTREE ......... ..11/16/2018 . .3 2,984,491 .0 0.000
BBGOOO-BI-5 . L |PECO T e W CONSHOHOCKEN MORGAN STANLEY ..04/03/2020 . .3 3,033,765 .0 0.000
BBGOOT-R4-7 . .| VITRUVIAN PARTNERS IV ... LONDON ... VITRUVIAN PARTNERS ..05/15/2020 . .3 1,993,863 .0 0.000
BBG001-DQ-4 .........| WARBURG PINCUS GLOBAL GRONTH XII1 .. NE YORK WARBURG PINCUS ... ..02/28/2019 . A ...625,000 0] 0.000
09157D-10-3 .........|FM GLOBAL INVESTMENT PARTNERS, L.P. .. PRINCETON BLACKROCK ...... ..11/30/2016 . .3 .. 19,318,069 .0 0.000
380990-23-4 ..| GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI . NEW YORK GOLDMAN SACHS ... ..08/19/2011 . .3 ... 137,920 .0 0.000
BBGOOP-T7-6 . ..| AUDAX SENIOR LOAN FUND IV . NEW YORK AUDAX MANAGEMENT CO., LLC .. ..07/31/2020 . .3 ...915,979 .0
000000-00-0 . ..|FOSS ADMIRAL FUND, LLC .... WILMINGTON . FOSS RENEWABLE ENERGY PARTNERS, LLC . ..03/26/2021 . .. 19,909,714 .0
000000-00-0 ......... RBC Community Investments California Fund-7, LLP .. .. | WILMINGTON . .| RBS COMMUNITY INVESTMENTS GP-CA7, LLC . U eeeeeeens |-...0973072021 ... ... 6,374,398 |... 0.
000000-00-0 ......... STRAT FUND37 ....iiiiiieniiiiiiiiiisiiiiii s e ceiii e s criii s e e eanannes WILMINGTON STRAT FUND37 ....iiiiiuiiiiiiiiiiiiiniiiiiineeecciiiiessecinninns fooveeennes coeeeeens ... 06/24/2022 .. | 6,785,955 0
2599999. Joint Venture Interests - Other - Unaffiliated 75,105,440 0
BBGO16-67-0 . ..|BAO DAO FUND SP .. . [ WASHINGTON ... ..|ROCK CREEK .|....08/31/2023 ... ... 2,970,000 |... .0
JOSEON-FU-0 ......... [ JOSEON FUND SP ... WASHINGTON ... ..|ROCK CREEK .|....08/31/2023 ... ... 2,227,500 |... .0 ..
BBG0O16-G2-0 ......... KOSMOS FUND SP WASHINGTON ... ..|ROCK CREEK .|....08/31/2023 ... ...6,187,500 |... .0
BBG002-05-2 ......... LAKSHMI CAPITAL INVESTMENTS . .. [WASHINGTON .... ..|ROCK CREEK .|....08/31/2023 ... ... 2,475,000 |... .0 ..
306691-55-1 .........|RI0 PIEDRAS FUND SP ... . | WASHINGTON ... ..|ROCK CREEK .|....08/31/2023 ... ... 2,227,500 |... .0
TENGLO-NG-4 .........| TENG LONG FUND SP WASHINGTON ... ..|ROCK CREEK .|....08/31/2023 ... ... 3,465,000 |... .0 ..
WUTAIF-UN-1 ......... WUTAI FUND SP WASHINGTON ... ..|ROCK CREEK .|....08/31/2023 ... ... 3,217,500 |... .0
XINGLO-NG-0 ......... XING LONG FUND SP .. .. | WASHINGTON ... .| ROCK CREEK .. |....08/31/2023 ... ... 1,485,000 |... .0 ..
ZAMBEZ-IF-8 ......... ZAMBEZ] FUND SP ..iivvuiniiiiiiiiiiiiiiiiiiis e ciiii e s criii s e e eanannas WASHINGTON ROCK CREEK L...08/31/2028 L | 495,000 |...iiiiiiiiniiiiiiiiiis [ P 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 24,750,000 0 0
6099999. Total - Unaffiliated 100,620,033 0 0
6199999. Total - Affiliated 0 0 0
6299999 - Totals 100,620,033 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1'€03

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
00LGC4-VD-9 ..... BLACKSTONE REAL ESTATE PARTNERS IX LP ....... NEW YORK ..oeevvneeeeeeemnnnnnneens Joenennnns N The BLACKSTONE GROUP L.P. ........ccoeennns ....12/06/2018 ...]....06/28/2023 ...|....... 137,893 [....ccee 575 |eevniieaeeees [ TR [ R [V N 575 |eerniaeaeeees 0f...... 138,468 |....... 231,641 | [V 93,174 |........ 93,174 |eevees 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 137,893 575 0 0 138,468 231,641 . . 0
344106-10-1 ..... [FMRE HOLDINGS LLC .eveeveverereeeereenenennes TWALTHAM v | VA......... T INVESTMENT IN AFFILIATE oovooveveieeeens ]....01/31/2010 ...]....06/30/2023 ...]....... 447,806 [......cceennnnn [ TR [ TR 0 447,806 447,806 0
2299999. Joint Venture Interests - Real Estate - Affiliated 447,806 0 0 447,806 447,806
BBG00O-FB-7 CITADEL WELLINGTON LLC . CHICAGO NORTHERN TRUST ... ....02/28/2019 ... |t e ...(1,048,819)|.... 1,048,819 |.. .... 1,048,819 |...
BBGOON-L4-6 . MILLENIUM USA LP ......... CHICAGO .|NORTHERN TRUST . ...01/01/2020 . .04/28/2023 . 272,512 ..110,168 ... 110,168 ....... 382,680 |.

....12/06/2018 .
....02/28/2019 .
....06/30/2022 .
....04/30/2020 ...|....06/28/2023 ..
...09/30/2019 ...|....06/28/2023 ..

BBGOOL-LP-3 . ABRY ADVANCED SECURITIES FUND IV LP
BBGOOM-HO-2 . ABRY PARTNERS IX LP .....
BG011B-8C-2 . ABRY SENIOR EQUITY VI ..

BBG00Q-21-6 ARES CORPORATE OPPORTUNITIES FUND VI .

CAYMAN ISLANDS ..
BOSTON ...
BOSTON ...
... |LOS ANGELES ..

- | NEW YORK ...

.| ABRY PARTNERS .
.| ABRY  PARTNERS .
.| ABRY PARTNERS ....
....| ARES MANAGEMENT CO., LLC ..
.| ANGELO GORDON

.05/30/2023 ..
.06/28/2023

129,237
,708,594

.. 183,654
..579,753
....700

183,654 ... 1,312,801 |.... 1,312,801
... 4,288,347 |.... 4,288,347

249,149 |....... 250,107 |...

BBGOOP-FC-O ..... AG CREDIT SOLUTIONS .. . ,681,336 344,725 |... ...0|.... 3,026,060 |.... 3,026,060 |...
BBGOOP-SS-1 ALKALT IV s NEW YORK . .|D.E. SHAW .(26,143) 26,143 . 26,143

BBGOOK-HB-2 . ANTLER GLOBAL FUND ... LUXEMBOURG . . | ANTLER ... .05/30/2023 .. .294,228 .. (34,486)|.. .
BBGOOL-BK-5 . ARCLIGHT ENERGY PARTNERS FUND VI . BOSTON ... .| ARCLIGHT CAPITAL PARNTERS . .06/28/2023 .. .581,585 1,184,933

.. (54,569)[..
BBGO1F-RH-7 . .
BBGOOL-LC-2 .

ARDIAN ASF IX oo
ARDIAN CO-INVESTMENT FUND V EUROPE

NEW YORK .
NEW YORK .

.| ARDIAN ...
.| ARDIAN

.05/30/2023 ..
.06/28/2023 ..

.248,106
.351,660

...248,106
361,500

BBGOOM-H2-7 ..... [ARDIAN SECONDARY VIII .. NEW YORK . .| ARDIAN ... .04/28/2023 .. .335,628 344,646

AAS995-1Y-3 ..... [APOLLO HYBRID VALUE FUND . NEW YORK . .| MORGAN STA . .05/30/2023 .. .579,605 718,826

BBGO00-BY-6 ..... |BROOKFIELD INFRASTRUCTURE FUND IV-B, LP NEW YORK . .| BROOKFIELD ASSET MANAGEMENT . ....11/16/2019 . .06/28/2023 .. .306,565

BBGO0Q-XK-0 ..... BLACKSTONE LIFE SCIENCES V ..cooeviiiiiiennns NEW YORK ... ... | BLACKSTONE eee |- 12/06/2018 ...|....05/30/2023 ...[........

BBGOOG-CR-O ..... CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES | CAYMAN ISLANDS .. ... | CARLYLE INVESTMENT MANAGEMENT LLC ...... ....12/21/2018 ...|... . .

BBG00S-YJ-8 ..... CLAYTON, DUBILIER & RICE XI ..cccevviiiaenns DELAWARE «...[CLAYTON, DUBILIER & RICE .......cccunnenens ....04/10/2020 ...|... .. (287)]...

BBGOOG-XL-0 ..... DYAL CAPITAL PARTNERS IV LP ....cevveieenns NEW YORK ... ....|DYAL CAPITAL PARTNERS IV LP ... ...03/31/2019 ... ... (23,915)
BBGOON-08-6 FORTRESS CREDIT OPPORTUNITIES FUND V LP NEW YORK . .| FORTRESS INVESTMENT GROUP LLC .05/30/2023 1,763,597 772,728 |.... 1,772,728 0
00MBVL-V6-2 . FORTRESS LENDING FUND | LP ........ NEW YORK ... .| FORTRESS INVESTMENT GROUP LLC .05/30/2023 .. .. 53,378 .. 53,103 |....... 267,454 ..214,351 |.
OOMTYO-S2-2 . ICONIQ STRATEGIC PARTNERS IV LP . CAYMAN ISLANDS .. - | ICONIQ ... .05/30/2023 .. 31,027 317,193 ..290,389 |.
BBGOOQ-XX-2 . KKR NEXT GENERATION FUND 11 ...... NEW YORK ... .|KKR Investment Management LLC .(21,756)

AAZ998-6E-8 . KPS SPECIAL SITUATIONS FUND V, LP . NEW YORK . .|KPS Investors V, LP ... ..10/15/2019 ... .(92,473)

BBGOOK-5T-5 . LEXINGTON CAPITAL PARTNERS IX . NEW YORK . .| LEXINGTON PARTNERS ..11/30/2018 ...|....04/28/2023 .. .179,887 (9,379)|..

BBGOOP-V3-2 ..... |GCM GROSVENOR MAC 11 ....... NEW YORK ... .| CGM GROSVENQR ........ . .04/28/2023 .. ,024,115 .. (82,763)[..

ABC995-80-8 ..... OAKTREE OPPORTUNITIES XI . CAYMAN SLANDS .. ... | OAKTREE OPPORTUNITIES FUND XI GP . ....07/08/2020 ...|....04/28/2023 ...|........ 13,927

00JSL5-G5-7 OAKTREE SPECIAL SITUATIONS FUND I LP ....... |LOS ANGELES ... | OAKTREE ....11/16/2018 ... . (53,930)

BBGOOO-BII-5 . PECO 11 .| W CONSHOHOCKEN .| MORGAN STANLEY . ..04/03/2020 . . 427,180

630254-0L-5 ..... [MORGAN STANLEY PRIVATE MARKETS FUND V LP ... W CONSHOHOCKEN ..
630548-FP-5 ..... MORGAN STANLEY PRIVATE MARKET FUND VI LP ... |W CONSHOHOCKEN ..
RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP
654315-GE-4 ..... |.eeeeiiiiiiiiiie i W CONSHOHOCKEN .. . .... | MORGAN STANLEY ...
BBG00S-01-4 ..... [SILVER LAKE VI ... NEW YORK ...... .| SILVERLAKE PARTNERS
ABC998-26-0 ..... VARDE DISLOCATION FUND ...

.| MORGAN STANLEY .
.| MORGAN STANLEY ...

..10/21/2010 .
...01/16/2014 ...J....

.0
412

... 1,132,902
... 1,368,429 |...

coooobooboooo0oo 00000000 O oob oo oo|o
coooobooboo oo o O0obo00o00 O oob oo oo|o

....01/17/2014 ...|.......... 0.
..06/04/2020 . .. (4,665)

.0

oo o oo

<o | CAYMAN 1SLANDS .. ... | VARDE DISLOCATION FUND GP ... ....06/12/2020 ..|.... 633,376 0.
BBGOOT-R4-7 ... VITRUVIAN PARTNERS IV ... |Lowoow ... <.« | VITRUVIAN PARTNERS .. ....05/15/2020 ... < (1,100)].... 0.
BBGOOT-D0-4 ... WARBURG PINCUS GLOBAL GROWTH X111 . . [ew voRg .| wARBLRG PINCUS ...02/28/2019 ... |....06/28/2023 ... ....... 305,298 |... 0
GSPE - GOLDVAN SACHS PRIVATE EQUITY PARTNERS
330090-23-4 - . |NEW YORK . .| GOLDMAN SACHS .05/30/2023 1,037,526 |......(174,267)|.. ... 2,964,487
549300-58-0 ... |BLACKROCK SECURITIZED INVESTORS L.P WILMINGTON .| BLACKROCK ... . . ..r6,143 (6,143)|.. .. 0f 0
BBGO15-B6-0 ... APOLLO ACCORD FUND V, L.P. ...ooovenee | NEw YoRk .. .| APOLLO CAPITAL HANAGEMENT, L.P. .02/01/2022 ... ... 3,246,248 265,196 |.. 265,196 |... . 3,511,444 |.... 3,511,444 |...
US BANCORP COMMUNITY  DEVELOPHENT
000000-00-0 ... USB NITC FUND 20207, LLC oo WILMINGTON oo v DE....o.... CORPORATION ... ... 12/21/2020 ...|....06/30/2023 ..[...cooemc.. 165 |.... 1,901,635 [...oveoennn () () 0 fen 1,901,635 [oooooieannnn. 0 f-... 1,901,800 |-... 1,901,800 |ocoveooveenve. ) () O ) 0
US BANCORP COMMUNITY  DEVELOPHENT
000000-00-0 ...... USB NITC FUND 2021-8, LLC ooooeeienennees WILMINGTON .o oo, DE......... CORPORATION ... ... 11/18/2021 ...|....06/30/2023 ...|.... 2,072,033 |....... 587,775 | [ [ 0fnes 587,775 | 0...3,559,808 |.... 3,559,808 |............ [ [ [ 0
2599999. Joint Venture Interests - Other - Unaffiliated 22,575,869 | 4,980,198 0 0 0| 4,980,108 0| 27,566,067 | 33,725,719 0| 6.169,652| 6,169,652 0
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6099999. Total - Unaffiliated 22,713,762 | 4,980,773 0 0 0| 4,980,773 0| 27,604,535 | 33,957,360 0| 6,202,8%| 6,22,8%
6199999. Total - Affiliated 447,806 0 0 0 0 0 0 447,806 447,806 0 0 0
6299999 - Totals 23,161,567 4,980,773 0 0 0 4,980,773 0] 28,142,340 | 34,405,166 0 6,262,826 6,262,826
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
01F020-65-3 ......... UMBS TBA BOYR ... eeeeeee e e e e e e e e e e e e e e e e e e e e e e nnne e e e e e ennn e e e e eennnneeeeennnnnneeens | seeernnniinnnes Jennnd 05/02/2023 ..... ZERO STAGE CAPITAL ... 6,441,582 |ooeveneiieeiiiees 7,750,000 |...
01F020-66-1 ......... LS 1T 1 PR [SSUUUUURRRTUUUIN RN 06/05/2023 ..... ZERO STAGE CAPITAL .evvueniiiiiiii e e cciii e s r e e s s e s e e e s e s s e anaa e e s ssnna e e sennnnns [oeernnsnisessrmnnnsnsesennnnnnnnees Jornniinnnennnnnnnnn 9,671,410 |. ..11,705,000 |...
01F022-64-2 ......... UMBS TBA BOYR ... eeeeeee e e e e et s e e e e e e e e e e e e e e e e e e e e e ennn e e e e eennnneeeeennnnnneeees | seeernnniinenes Jennnd 04/10/2023 ..... ZERO STAGE CAPITAL .t e e eeeete e e e eeeee e e e e e e e e e e eemn s e e e e emnn e e e eennnnn e e e eennnnneeeennnnns reeennnnaaeeeennnnnneeeennnnnaerees Joemmnnanneeemnnnnaneees 2,854,186 |. 3,275,000 |...
01F022-65-9 ......... LS 1T 1 PR [SSUUUUURRRUUTIN RN 05/08/2023 ..... ZERO STAGE CAPITAL .evvuiniiiiiiii e e ceeii e s s e s s e s e e e e s s eanaa e s s snnnnn e e sennnnns [oesrnnsnsssessnnnnsnsesennnnnnnnees Jornniinnnnnnnnn 8,726,674 |. ..10,070,000 |...
01F022-66-7 ......... UMBS TBA BOYR ... eeeeeee e e e et s e e e e e e e e e e e e e e e e e e e e e nnna e e e e eennnneeeeennnnnnneees | seeernnniinnnes Jennnd 06/08/2023 ..... ZERO STAGE CAPITAL ... 9,665,000 |...
01F030-64-5 ......... LS 1T 1 PR [SUUUUURSRUUTIN RN 04/06/2023 ..... ZERO STAGE CAPITAL ... 1,650,000 ...
01F030-65-2 ......... UMBS TBA B0YR ..o eeeeeee e e e e e e e e e e e e e e e e e e e e e e e e e e e e nnnn e e e e eennnneeeeennnnnneeees | aeeernnniinnnes Jennnd 04/19/2023 ..... ZERO STAGE CAPITAL ... .. 14,614,863 |. .. 16,405,000 |...
01F030-66-0 ......... LS 1T 1 PR [SSUUUUURRRUUUIN RN 06/07/2023 ..... ZERO STAGE CAPITAL ... 2,166,191 |. 2,450,000 |...
01F032-64-1 ......... UMBS TBA BOYR ... eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnnneeees | seeernnniinnnes Jennnd 04/05/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeee e e e eeeee e e e e e e e e e e e e e e e eeemne s e e e eenna e e e e emnnnnaeeeennnnn [seeernnnnaeseemnnnnaaeeeennnnnanees |reemmnnnneeeemnnnnaneees 5,048,344 |. 6,360,000 |...
01F032-65-8 . ..|UMBS TBA 30YR . 05/08/2023 ZERO STAGE CAPITAL . 12,060,547 |. . 13,015,000 |.
01F032-66-6 . ..|UMBS TBA 30YR . 06/09/2023 ZERO STAGE CAPITAL
01F040-64-4 . ..|UMBS TBA 30YR . 04/04/2023 ZERO STAGE CAPITAL
01F040-65-1 ......... UMBS TBA BOYR ... eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnnneeees | seeernnniinnnes Jennnd 04/21/2023 ..... ZERO STAGE CAPITAL ... .
01F040-66-9 ......... LS 1T 1 PR [SUUUUURSRUUTIN RN 06/09/2023 ..... ZERO STAGE CAPITAL ... 2,500,000 |...
01F040-67-7 ......... UMBS TBA BOYR ..ot eeeeee e e e e e e e e e e e e e e ee e e e e e e e e e e e ennn e e e e eennnneeeennnnnnnneens | seeernniiinnnes e 05/31/2023 ..... ZERO STAGE CAPITAL ... 1,000,000 |...
01F042-63-2 ......... LS 1T 1 PR [SUUUUURRUUUUIN RN 02/27/2023 ..... ZERO STAGE CAPITAL ... .. (1,444,453)). ..(1,500,000) /...
01F042-64-0 ......... UMBS TBA BOYR ... eeeeeee e e e e et s e e e e e e e e e ee e e e e e enne e e e e e enna e e e e eennnneeeeennnnnneeees | seeernnniinenes Jennnd 03/13/2023 ..... ZERO STAGE CAPITAL ... 1,939,297 |. 2,000,000 |...
01F050-66-8 ......... LS 1T 1 PR [SUUUUURSRUUTIN RN 05/18/2023 ..... ZERO STAGE CAPITAL ... .. 1,976,250 |. .. 2,000,000 |...
21H030-65-8 ......... GNVATT JUMBO TBA 30Y . 04/05/2023 ..... ZERO STAGE CAPITAL ... 462,793 |. 500,000 |...
21H030-66-6 GNMATT JUMBO TBA 30Y . 05/08/2023 ..... ZERO STAGE CAPITAL ... 454,609 |. 500,000 |...
21H032-64-7 . ..|GNMAIT JUMBO TBA 30V . 04/13/2023 ZERO STAGE CAPITAL 8,782,193 |. 9,335,000 |.
21H032-65-4 . .. [GNMAIT JUMBO TBA 30V . 04/13/2023 ZERO STAGE CAPITAL . 17,590,641 |. .18,670,000 |.
21H032-66-2 . .| GNMAIT JUMBO TBA 30V . 06/07/2023 ZERO STAGE CAPITAL . 11,458,106 |. .12,360,000 |.
21H032-67-0 . ..|GNVATT JUMBO TBA 30Y . ZERO STAGE CAPITAL . 12,105,963 |. . 13,150,000 |.
21H040-65-7 . .| GNVATT JUMBO TBA 30Y . ZERO STAGE CAPITAL 6,459,497 |. 6,695,000 |.
21H042-65-3 ......... GNMATT JUMBO TBA 30Y . 04/21/2023 ..... ZERO STAGE CAPITAL ... 3,916,797 |. 4,000,000 |...
21H042-66-1 ......... GNVATT JUMBO TBA 30Y . 05/05/2023 ..... ZERO STAGE CAPITAL ... 1,967,813 |. 2,000,000 |...
21H042-67-9 ......... GNMATT JUMBO TBA 30Y . 06/23/2023 ..... ZERO STAGE CAPITAL ... 1,500,000 |...
21H050-64-9 ......... GNVATT JUMBO TBA 30Y . 04/18/2023 ..... ZERO STAGE CAPITAL ... 1,000,000 |...
21H050-65-6 ......... GNMATT JUMBO TBA 30Y . 04/18/2023 ..... ZERO STAGE CAPITAL ...
21H050-66-4 GNVATT JUMBO TBA 30Y . 06/09/2023 ..... ZERO STAGE CAPITAL ...
3133EP-EJ-0 . .. |FEDERAL FARM CR BKS .. 03/23/2023 ZERO STAGE CAPITAL
361790-20-7 . ..| GNMA PASSTHRU MA7989 . 06/20/2023 ZERO STAGE CAPITAL
36179-NE-4 . .| GNMA PASSTHRU MA7589 . 05/17/2023 ZERO STAGE CAPITAL

361790-TY-4 .
361790-VU-9 . .
3B179K-2AK-1 .........
36179X-BT-2 .........
36179X-FH-4 .........
3B17K-LF-1 .........
3B179K-LH-7 .........
3B17K-NE-2 .........
36179%-Q-9 .........
3B179%K-VS-2 .........
912810-TH-1 .
912810-TJ-7 .
912810-TN-8 . .
912828-ZN-3 .........

..| GNMA PASSTHRU MA7767 .
.| GNMA PASSTHRU MA7827 .
GNMA PASSTHRU MABBTS ...
GNMA PASSTHRU MAB150 ...
GNMA PASSTHRU MAB268 ...
GNMA PASSTHRU MAB426 ...
GNMA PASSTHRU MA8428 ...
GNMA PASSTHRU MAB489 ...
GNMA PASSTHRU MABS69 ...
GNMA PASSTHRU MA8T725 ...
..|UNITED STATES TREAS ..
..|UNITED STATES TREAS ..
.| UNITED STATES TREAS ..

UNITED STATES TREAS

06/21/2023
06/21/2023
05/05/2023
04/21/2023
04/21/2023
04/05/2023
04/21/2023
04/14/2023
...03/10/2023
...03/10/2023
04/27/2023
05/31/2023
05/02/2023
...... 04/03/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...

1,856,422 |.
2,066,786 |.
1,945,311 |.
1,022,175 |.
.. 1,069,921 |.
494,648 |.
494,648 |.

2,499,999 |...
1,936,204 |...
2,112,164 |...
1,999,998 |...
1,027,478 |...
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
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Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912820-CG4 ......... UNITED STATES TREAS ...eeieeeieeeeeenneeeeeeene e e eeeenee e e e e ennn e e e eennnneeeeennnnnaeeeennnnnneeeenns | seeevnnniinenns Jonnnd 06/12/2023 ..... ZERO STAGE CAPITAL ... 3,427,540 [.oeeeeeeiiiieeiinnnns 3,600,000 |...
91282C-DF-5 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiii s ciri e s eenai s s snnni e sssrsn s s ssnnnnnssnenns | aeeeennnnneees fouand 05/31/2023 ..... ZERO STAGE CAPITAL ... 4,469,986 |.....uuiiiiiinnnnnnnns 5,005,000 |...
91282C-DH-1 ......... UNITED STATES TREAS ...eeieieieeeeeenne e e eeeene e e eeeenne s e eeennn e e e eennnneeeeennnnnaeneennnnnnneeenns | sevvvnnniinnens Jonnad 06/14/2023 ..... ZERO STAGE CAPITAL ... 2,501,445 | 2,750,000 |...
912820-DS-7 ......... UNITED STATES TREAS ...iiiiiiiiiiiiiiiie s cirii e reni s eenai s s eennn s s snnsn s s snnnnnnsseanns | aeeeennnnnnenes focuund 06/13/2023 ..... ZERO STAGE CAPITAL ... L 7,468,545 | 7,915,000 |...
91282C-EH-0 ......... UNITED STATES TREAS ...eeieeeieeeeeenneeeeeeene e e eeeenee e e e e ennn e e e eennnneeeeennnnnaeeeennnnnneeeenns | seeevnnniinenns Jonnnd 06/08/2023 ..... ZERO STAGE CAPITAL ... 8,584,145 |.ooveeiiiiiiies 8,900,000 |...
912820-EN-7 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie e cinii e rreni s s s ennnn s s ssnnn s s snnnnnnsseenns | aeeeennnnnnenes fouuid 06/16/2023 ..... ZERO STAGE CAPITAL ... 1,142,674 | 1,195,000 ...
91282C-EV-9 ......... UNITED STATES TREAS ...eieeeieeeeiennie e e eeeee e e e eeeenne e e e eennnn e e eeennnneeeeennnnnneeeennnnnneneenns | seeevnnniinenns Jonnad 06/20/2023 ..... ZERO STAGE CAPITAL ... 4,657,274 |eeeeeeeieeeeiees 4,830,000 |...
912820-EW-7 ......... UNITED STATES TREAS ...iiiiiiiiiiiiiiiie s cirii e reni s eenai s s eennn s s snnsn s s snnnnnnsseanns | aeeeennnnnnenes focuund 06/14/2023 ..... =3 O =0 ) RO RN 8,010,732 [oeiiiiiiinniieiens 8,250,000 |...
91282C-EY-3 ......... UNITED STATES TREAS ...eeieiiieeeeeenneeeeeeeie e e eeeenne e e eeennn e e eeennnneeeeennnnnaeeeennnnnneeeenns | seeevnnniinenns Jonnnd 06/13/2023 ..... ZERO STAGE CAPITAL ... 02,229,922 v 2,300,000 |...
91282C-FC-0 . ..|UNITED STATES TREAS .. 04/14/2023 ZERO STAGE CAPITAL 3,153,008 |. 3,335,000 |.
91282C-FN-6 . ..|UNITED STATES TREAS .. 06/14/2023 ZERO STAGE CAPITAL .. 9,210,179 |. .. 9,300,000 |.
912820-GG-0 . ..|UNITED STATES TREAS .. 05/24/2023 ZERO STAGE CAPITAL . 32,690,541 |. . 32,700,000 |.
91282C-GM-7 ......... UNITED STATES TREAS 04/12/2023 ..... ZERO STAGE CAPITAL ... 1,851,967 [.oeeeeeeeieeieeinnnnns 1,830,000 |...
912820-GN-5 ......... UNITED STATES TREAS 06/20/2023 ..... ZERO STAGE CAPITAL ... .. 70,387,539 |. ...70,100,000 |...
91282C-GP-0 ......... UNITED STATES TREAS 03/29/2023 ..... ZERO STAGE CAPITAL ... N
912820-GR-6 ......... UNITED STATES TREAS 03/31/2023 ..... ZERO STAGE CAPITAL ... .. 10,445,197 |. .... 10,215,000 |...
912820-GS-4 ......... UNITED STATES TREAS 04/14/2023 ..... ZERO STAGE CAPITAL ... 3,665,909 |eevvnniiieiniiens 3,655,000 |...
912820-GT-2 ......... UNITED STATES TREAS 04/13/2023 ..... ZERO STAGE CAPITAL ... 2,818,918 [ 2,815,000 |...
912820-GV-7 ......... UNITED STATES TREAS 04/28/2023 ..... ZERO STAGE CAPITAL ... .... 14,038,180 |. .... 14,040,000 |...
912820-GX-3 UNITED STATES TREAS 06/20/2023 ..... ZERO STAGE CAPITAL ... ... 26,957,474 |. .... 27,270,000 |...
91282C-GZ-8 . ..|UNITED STATES TREAS .. 05/23/2023 VARIOUS ...... 10,958,016 |. .11,070,000 |.
91282C-HA-2 . .. |UNITED STATES TREAS .. 05/23/2023 WELLS FARGO .. 7,901,875 |. .. 8,000,000 |.
91282C-HB-0 . ..|UNITED STATES TREAS .. 06/05/2023 VARIOUS ... . 16,581,233 |. .16,760,000 |.
91282C-HC-8 . .. |UNITED STATES TREAS .. JP MORGAN 6,799,844 |. 7,000,000 |.
91282C-HD-6 . . |UNITED STATES TREAS .. ZERO STAGE CAPITAL . 11,136,263 |. . 11,200,000 |.

91282C-HE-4 .........

UNITED STATES TREAS 06/14/2023 ... ZERO STAGE CAPITAL ... 227,269 |. 230,000 |...
91282C-HF-1 ......... UNITED STATES TREAS 05/26/2023 ... ZERO STAGE CAPITAL ... .. 2,614,620 |. .. 2,635,000 |...
912820-HH-7 ... UNITED STATES TREAS .. 06/16/2023 ... ZERO STAGE CAPITAL ... 293,410 |. 295,000 |... . e
0109999999. Subtotal - Bonds - U.S. Governments 458,895,458 478,311,755 2,067,758 XXX
013051-EB-9 ...t [ ALBERTA PROV eevtietetieeteeetencetese et s e ene bt ssenessesesnesensnnennnenns | cevevenseinnes |ouenes 05/15/2023 ... RBC DEXIA vutveetteeeteseseeseeeseseste st se st st eseeseseeseseesese s e s e e e seneesenessenteseneaserensesenses |ouensesensssentssenessenensenensene feseneeserenneneneanens 4,166,064 [o..ovvreeieiriiinn 4,295,000
10709-6H-9 .vevea | BC PROV vttt ssesesnenesnesesnesesnesennnsennsnnnes | eesereneeienes [eenend 05/15/2023 ... RBC DEXIA vutveseeeeseeteseeeeseeeeseseeseseesesssseseeseseesesessesensesassesensesensasessssesessasassasansns |oessesessssesssesessesessasnssase fesesessesessesnssasens 9,827,088 |. ....10,100,000 |...
135087-H2-3 ......... CANADA GOVT .ttt ettt ettt ne e snenennenennenennene | eeveinsnennnes |ouenes 05/23/2023 ... RBC DEXIA ... .. 11,841,925 |. ... 12,500,000 |...
135087-K3-7 ......... CANADA GOVT N .vtteietecetesee et eseseeaesesseseseesassesassssenessensssnsessessssesassesnssasanns | eeseessenenes |ouenes 06/08/2023 ... RBC DEXIA vuvveueeeseeeeseeseteseeseseesesessesessesessessssesessesassasessasansesessssensssessssesessesassas |ornssesessesessssessssessssnsness fooveressesessensserens 8,414,790 Looriiviriiiiiiinnnns 7,400,000 |...
135087-P5-7 ......... CANADA GOVT .ttt ettt ne e nenennenennenennene | ceveinsnennne |ouenes 06/06/2023 ... RBC DEXIA vutteueeesteeneeteteeeseeetenesse e stesesseseseesessesesseseneesensesenessenessesessesensesenses |oenseseneeensssenesensssesesnee fooveresenennenenserens 5,989,380 [oorvrviiiuiniiiinnnas 6,000,000 |...
135087-03-1 CANADA GOVT 05/23/2023 ... RBC DEXTA ettt et ettt et ettt e st s et e st et e ese e s e ese e s e eneeseeneeneeneeneeneeneeneeneeneeneanearee [eeeneeneeneeneeeeneeneennaneaeane [oeeneeneeneeneaeaneans 9,983,000 |. ...10,000,000 |...
13500P-GF4 ......... | CANADA HOUSING TRUST . 04/25/2023 RBC DEXIA .27,739,660 |. .29,000,000 |.
13500P-JL-8 ......... | CANADA HOUSING TRUST . 06/08/2023 RBC DEXIA 5,763,420 |. 6,000,000 |.
563469-UR-4 ........ | MANITOBA PROV . 04/03/2023 RBC DEXIA 3,418,940 |. 3,500,000 |.
68333Z-AC-1 .........| ONTARIO PROV 05/15/2023 RBC DEXIA . 13,634,008 |. . 14,005,000 |.
68333Z-AH-0 .........| ONTARIO PROV 05/18/2023 RBC DEXIA 3,580,000 |. 4,000,000 |.
68333Z-AY-3 ......... ONTARIO PROV ... 06/09/2023 ... RBC DEXIA vutveseeeeseeteseeeeseeeeseseeseseesesssseseeseseesesessesensesassesensesensasessssesessasassasansns |oessesessssesssesessesessasnssase fesesessesessesnssasens 7,714,880 [oovevreeriieriinens 8,000,000 |...
T4814Z-FD0 ......... QUEBEC PROV ... 05/15/2023 ... RBC DEXIA vutteuetenteeneeteteeeseeeteneese e ssenessesesaesessesessesensasensesenessenessesessesensesenses |ooenseseneeensssenesenesseesnene fooveresenenenensarens 7,705,828 Looriruiviriiinininnns 7,985,000 ...
T4814Z-FF-5 ......... QUEBEC PROV ... 03/30/2023 ... RBC DEXIA ettt et et et ettt eie e st ese et eseemeeseeseeneeseeneeneeneeseeneaneaneeneaneeneeneaneaneannans [oeereeeeeeeeneaeeeennesnnnene [oeeeeseeneeneeneeneene 4,652,750 [oriiiiiiiiiiiiins 5,000,000 |...
T4B14Z-FG-3 ........ QUEBEC PROV 05/31/2023 RBC DEXIA ... ..10,250,000 ...
BJ3916-12-6 . .| AUSTRAL IAN' GOVERNMENT 04/27/2023 MIZUHO 6,661,502

EJ6791-30-9 .

. .| AUSTRAL IAN' GOVERNMENT

EJ9437-27-2 .

AUSTRAL IAN GOVERNMENT ..

GOVERNMENT .

04/27/2023
.06/01/2023

MIZUHO .
MIZUHO .

.18.014.304 |.

.16.516.248 |.

0309999999. Subtotal - Bonds - All Other Governments

161,809,173

167,874,252

895,251
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70914P-02-1 ......... PENNSYLVANTA ST .. iiieiie e et eeetie e e e eennnesseeennnaseeennnnnneeeennnnasaeennnnnnsssernnnnnaseennnnnnns | seeesenssnnnnes |oennns 05/24/2023 ... ZERO STAGE CAPITAL eevuuieeeiennuueeeeennusaeesennneseesennnsassennnnnnasaenennnnsssennnnnnnsseeennnnns  |reeennnnnsseernnnnnsssernnnnnnereee Jerennnssseernnnnnanees 1,889,889 [...cevveniiiiaiinnnnns 1,755,000 [..oieviniiiiiiiiiiins 31,688 [1.DFE ..........
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,889,889 1,755,000
010268-BA-7 .........[ ALABAMA FED AID HIY L.oeereeeeiee ettt e e e e eme e e e e e e e e e eennne e e e ernnnneeeenne | sevnnnnnnnnnnnn [oeeend 06/15/2023 ..... ZERO STAGE CAPITAL ... 4,250,000 |...
010734-TD-3 . ..| ALAMANCE CNTY N C .. ZERO STAGE CAPITAL
013654-AF-5 . ..| ALBUQUERQUE N MEX TR . ZERO STAGE CAPITAL
01F030-67-8 ......... LS 1T 1 PR [SSUUUUURRRTUUUIN RN 06/08/2023 ..... ZERO STAGE CAPITAL ...
054314-FL-8 ......... AVONDALE ARIZ <. e ettt e e e e e e e e e e e e e e e e e e e eennnneeeeennnnneeens | seeevnnniinenns [onnnd 04/12/2023 ..... ZERO STAGE CAPITAL ...
09182N-CT-5 ......... BLACK BELT ENERGY GA ...oeeiviiiniiiiiiiiiiieecciii e ceeii e s ensni e cennn s e ssnnnnn e s ssnnnnnnees | aeeeennnnnnenes fovunnd 04/13/2023 ..... ZERO STAGE CAPITAL ...
13063D-KA-5 ......... CALIFORNIA ST et e e e eee e e e e e e e e e e e e e e e ennne e e e eernnn e e e eernnnneeeennnnneneennnnnnnees | seevrnnniinnnes Jonnad 05/02/2023 ..... ZERO STAGE CAPITAL ...
149278-AU-7 ......... CATOOSA ONTY GA SCH ..vveniiiiiinisieiiiiiie e cirii e e s eera s s sennns s s ernnnn s s ssnnnnnses | aeeeennnnnnenes [ounnd 04/11/2023 ..... ZERO STAGE CAPITAL ... . . .
158862-CB-6 ......... CHANDLER ARIZ INDL D ..eeeeeeeeeieeeeeen e e e e eem e e e e eenne e e e ee e e e e e eenn e e e e ennnnneeeennnnnnns | oevevnnnninnnes Jonnnd 03/30/2023 ..... ZERO STAGE CAPITAL ... 2,912,723 [oooeeeiieieeeeeen 2,775,000 |...
167736-17-8 ......... CHICAGO TLL WTR REV ..iieiiiiieiiiii et sevni s ennn s e cnnnnn e enenns | aeeeeennnnnenes founnd 05/03/2023 ..... ZERO STAGE CAPITAL ... 1,127,010 |. 1,000,000 |...
179090-PE-9 ......... CLACKAMAS CNTY ORE S ...eeeereueeeeemnnneeeerrnnaeeeeennnnaeeeennnnnaseeemnnnnneeeennnnnnaeeennnnnnnees | sevevnnniinnnes Jonnnd 03/29/2023 ... ZERO STAGE CAPITAL ... 1,121,243 ).
181234-R5-6 . .| CLARK CNTY WASH SCH 06/15/2023 ZERO STAGE CAPITAL
199492-211-0 . .. | COLUMBUS OHIO .. 05/03/2023 ZERO STAGE CAPITAL
199492-2R-9 .. | COLUMBUS OHIO . 05/03/2023 ZERO STAGE CAPITAL
199492-H6-9 ......... | COLUMBUS OHIO ...eeeeeeiieeeieeei e e e eeete e e e e e e e e e e e e e e e e e e e e e enn e e e e emnnnneeeeennnnns | cennnnennnnnnn [oeees 04/03/2023 ..... ZERO STAGE CAPITAL ...
20774Y-3C-9 ......... CONNECTICUT ST HEALT weveiiiiiii et cceri s s v s s ennni s s ennnnn e s snnnnnnes | aeeeeennnnneens fonnnd 05/11/2023 ..... ZERO STAGE CAPITAL ...
207758-E9-0 ......... CONNECTICUT ST SPL T e eeeeeeieeeeeemnie e e eeeeene e e e eeeena e e e eeennneeeeennnnnneeeennnnnnneeennnnns | seeevnnniinnnns Jonnnd 05/01/2023 ..... ZERO STAGE CAPITAL ...
207758-XF-5 ......... L0 O I PR [SSUUUUURRUUUUIN RN 05/24/2023 ..... ZERO STAGE CAPITAL ...
207758-YD-9 ......... CONNECTICUT ST SPL T e eeeeeiieeeeemenie s e eeemene e e e eeenna e e e eemnnneeeeennnnnneeeennnnnnneeennnnns | seeevnnniinnnes Jonnnd 03/29/2023 ..... ZERO STAGE CAPITAL ...
246352-GR-3 ......... [ DELAWARE RIV PORT AU .oevviiniiiiiiiiiii i ssnn s snnnan e e snnnnn | sennnnneeeeenns [ooned 03/27/2023 ..... ZERO STAGE CAPITAL ...
25476F-XV=5 .........[DISTRICT COLUMBIA ...eeeeeeeeeeien e e eeeete e e e e e e e e e eeee e e e e eenn e e e eennnn e e e eeennnneeeeennnnns | sevssinnensnnns [oneed 06/05/2023 ..... ZERO STAGE CAPITAL ...
259291-PJ-5 ......... [DOUGLAS CNTY NEB SCH ....iiiivrenniiiiiiiiiiiiiiiiiin e e i s rnni s s snsnis s s ennsna s s snnnnnnes | eennnnneeeeennn [ooned 03/30/2023 ..... ZERO STAGE CAPITAL ... 550,000 |...
29270C-4E-2 . .. | ENERGY NORTHWEST WAS . 04/13/2023 ZERO STAGE CAPITAL 1,000,000 |.
29270C-U4-5 ......... |[ENERGY NORTHWEST WAS . 06/14/2023 ZERO STAGE CAPITAL 1,180,000 |.
30382V-AG-1 . ..| FAIRFAX CNTY VA INDL . 04/05/2023 ZERO STAGE CAPITAL 1,635,000 |.
313200-37-9 . .. |FHLMC PC 15Y SB0810 .. ZERO STAGE CAPITAL
313200-Y7-3 . .| FHLMC PC 15Y SB0734 .. ZERO STAGE CAPITAL
313206-EB-2 FHLMC PC 15Y SB8230 04/19/2023 ..... ZERO STAGE CAPITAL ...
31320M-CE-8 FHLMC PC 30Y SD0453 05/24/2023 ..... ZERO STAGE CAPITAL ...
31320P-KN-7 FHLMC PC 30Y $D2101 06/22/2023 ..... ZERO STAGE CAPITAL ...
31320P-16-3 . ..|FHLMC PC 30Y SD2149 06/05/2023 ..... ZERO STAGE CAPITAL ...
313200-JM-9 .. .| FHLMC PC 30Y SD2968 05/19/2023 ..... ZERO STAGE CAPITAL ...
313200-K4-7 FHLMC PC 30Y SD3015 06/22/2023 ..... ZERO STAGE CAPITAL ... . 1,391,000 |
313200-A5-2 . .. |FHLMC PC 30Y SD8128 .. 05/24/2023 ZERO STAGE CAPITAL .. 113,319 |.
313200-DT-7 . .. |FHLMC PC 30Y SD8214 .. 06/09/2023 ZERO STAGE CAPITAL ..481,476 |.
313200-E7-4 . .. |FHLMC PC 30Y SD8258 .. 03/27/2023 ZERO STAGE CAPITAL 477,121 .
3132DI-EJ-8 . .. |FHLMC PC 30Y SD8237 .. 06/06/2023 ZERO STAGE CAPITAL ..468,481 |.
313200-FN-0 . ..|FHLMC PC 30Y SD8272 .. 04/06/2023 ZERO STAGE CAPITAL .. 454,629 |.
313200-FN-8 ......... FHLMC PC 30Y SD8273 06/09/2023 ..... ZERO STAGE CAPITAL ... 446,410 |.
313200-G9-8 ......... FHLMC PC 30Y SD8324 04/26/2023 ..... ZERO STAGE CAPITAL ... ,002,491 |.
313200-GX-5 ......... FHLMC PC 30Y SD8314 03/08/2023 ..... ZERO STAGE CAPITAL ...
313200-HG-1 ......... FHLMC PC 30Y SD8331 05/24/2023 ..... ZERO STAGE CAPITAL ...
3133AA-V9-0 ......... FHLMC PC 30Y 0B4240 05/24/2023 ..... ZERO STAGE CAPITAL ...

3133AD-US-3 ......... |FHLMC PC 30Y 0B6893
3133AF-6Z-9 .........|FHLMC PC 30Y (0B8988
3133AG-HA-0 ......... FHLMC PC 30Y QB9225

05/09/2023
...05/24/2023

05/24/2023

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...

ZERO STAGE CAPITAL
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3133AG-JU4 ......... FHLMC PC 30Y QB9275 05/17/2023 ..... ZERO STAGE CAPITAL ... .. 1,136,438 |...
3133AJ-PG-2 ......... FHLMC PC 30Y QC0423 05/17/2023 ..... ZERO STAGE CAPITAL ... 583,110 |...
3133AP-26-9 ......... FHLMC PC 30Y QC5265 06/22/2023 ..... ZERO STAGE CAPITAL ... .. 254,232 |...
3133AT-V6-5 ......... FHLMC PC 30Y QC8737 06/22/2023 ..... ZERO STAGE CAPITAL ... ..226,660 |...
3133B3-FK-8 .........[FHLMC PC 30Y QD5570 04/13/2023 ..... ZERO STAGE CAPITAL ... .. 453,926 |...
3133B3-H3-4 ......... [FHLMC PC 30Y QD5650 04/26/2023 ..... ZERO STAGE CAPITAL ... .. 949,857 |...
3133BD-QH-1 ......... FHLMC PC 30Y QE4056 03/07/2023 ..... ZERO STAGE CAPITAL ... 478,828 |. ..500,000 |...
3133BP-HE-1 ......... FHLMC PC 30Y QF2029 04/19/2023 ..... ZERO STAGE CAPITAL ... 443,730 |.
3133BS-CM-2 ......... FHLMC PC 30Y QF4576 01/24/2023 ..... ZERO STAGE CAPITAL ... ... 29,456 |.
3133KK-5P-0 . .. |FHLMC PC 30Y RA4454 .. 05/24/2023 ZERO STAGE CAPITAL .. 282,112 |.
3133KL-JA-6 . ..| FHLMC PC 30Y RA4757 .. 05/24/2023 ZERO STAGE CAPITAL 86,764 |.
3133KL-N5-2 . .. |FHLMC PC 30Y RA4912 .. 04/19/2023 ZERO STAGE CAPITAL 441,535 |.
3133KQ-FT-8 ......... FHLMC PC 30Y RA8278 04/10/2023 ..... ZERO STAGE CAPITAL ...
3137BG-K2-4 ......... FHLMC REMIC SERIES ... 05/19/2023 ..... ZERO STAGE CAPITAL ...
3137FE-UA-6 ......... FHLMC REMIC SERIES ... 06/15/2023 ..... ZERO STAGE CAPITAL ...
3137HA-AA-4 ......... FEDERAL HOME LN MTG 06/15/2023 ..... ZERO STAGE CAPITAL ...
3140B-UL-8 ......... FNMA PASSTHRU BN6886 ... 05/08/2023 ..... ZERO STAGE CAPITAL ...
3140KN-KS-6 ......... FNMA PASSTHRU BQ3004 ... 05/09/2023 ..... ZERO STAGE CAPITAL ...
3140KQ-VE-8 ......... FNVMA PASSTHRU BQ5112 ... 05/09/2023 ..... ZERO STAGE CAPITAL ... 458,139 |.
3140KU-7F-3 FNMA PASSTHRU BQ8993 .... 05/24/2023 ..... ZERO STAGE CAPITAL ... ..118,389 |.
3140KV-SP-6 . ..| FNMA PASSTHRU BQ9525 . 05/24/2023 ZERO STAGE CAPITAL 54,677 |.
3140L0-3Y-1 . ..| FNMA PASSTHRU BR2614 . 05/24/2023 ZERO STAGE CAPITAL .. 111,306 |.
3140LJ-JX-5 . .| FNMA PASSTHRU BS7477 . 04/11/2023 ZERO STAGE CAPITAL

3140LK-ZM-8 .
3140M3-BL-3 . .
3140M0-MA-2 .........
S140MA-YW-8 .........
3140MC-A2-6 .........
3140MD-23-5 .........
3140MH-S5-9 .........
3140MM-PN-2

3140MN-SG-2 .
3140MP-X6-3 .
3140Mi-P2-6 .
3140MH-V5-2 .
3140N0-62-3 . .
3140N0-C7-8 .........
3140NE-N7-6 ...
3140NJ-CR-3 ........
31400E-AB-8 .........
314006-AU-1 .........
314006-V7-9 .........
31400M-C0-5 .........
31400M-V7-6 .........
31400M-YV-0 .
31400N-LM-2 .
314000-CK-9 . .
3140X8-K6-3 .........

..| FNMA PASSTHRU BS8847 .
.| FNMA PASSTHRU BU1842 .
FNMA PASSTHRU BU7552 ....
FNMA PASSTHRU BUBB24 ....
FNMA PASSTHRU BU9924 ...
FNMA PASSTHRU BVO761 ...
FNMA PASSTHRU BV4128 ...
FNMA PASSTHRU BV7628 ...
..|FNVA PASSTHRU BV8618 .
..| FNMA PASSTHRU BV9700 .
..| FNMA PASSTHRU BW4940 .
..| FNMA PASSTHRU BW5135 .
.| FNMA PASSTHRU BW8087 .
FNMA PASSTHRU BW7293 ....
.. | FNMA PASSTHRU BX9413 ...
.| FNMA PASSTHRU BY1879 ...
FNMA PASSTHRU CAB301 ...
FNMA PASSTHRU CA8118 ...
FNMA PASSTHRU CAB737 ...
FNMA PASSTHRU CB1878 ...
FNMA PASSTHRU (B2437 ...
.| FNMA PASSTHRU CB2523 .
.. | FNVA PASSTHRU CB3031 .
.| FNMA PASSTHRU (B4573 .
FNMA PASSTHRU FM4816 ...

06/22/2023 .....
02/09/2023 .....
05/25/2023 .....
04/13/2023 .....
04/26/2023 .....
06/01/2023 .....
06/07/2023
05/08/2023
06/09/2023
06/09/2023
03/30/2023
06/09/2023 .....
05/22/2023 .....
05/23/2023 .....
05/24/2023 .....
05/24/2023 .....
03/16/2023 .....
...06/23/2023 .....
...06/23/2023 .....
06/23/2023
06/01/2023
04/11/2023
05/24/2023 .....

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

459,844 |.
.. 491,757 |.
.. 429,069 |.
..941,874 |.
.. 456,963 |.
.. 476,621 |.
444,637 |.
..... 2,002,870 |.
....10,018,213 |.
...50,978 |.

840,040 |.
673,722 |.
1,076,706 |.
..583,443 |.
.. 475,200 |.
112,677 |.

,031,759 |...
..10,087,032 |...
... 62,304 |...
...66,481 |...
.. (20,921)...
.. 945,525 |...
759,257 |...
,261,380 |.
680,772 |.
475,944 |.
.. 137,910 |...
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3140X8-MS-3 ......... FNVMA PASSTHRU FNA4868 .... 05/24/2023 ..... ZERO STAGE CAPITAL ... ... 70,632 |...
3140X8-QM-2 ......... FNMA PASSTHRU FM4959 .... 05/24/2023 ..... ZERO STAGE CAPITAL ... .. 148,670 |...
3140X8-UL-9 ......... FNMA PASSTHRU FM5086 ... 05/24/2023 ..... ZERO STAGE CAPITAL ... 12,721 |
3140X8-WU-7 ......... FNMA PASSTHRU FM5158 ... 05/24/2023 ..... ZERO STAGE CAPITAL ... .. 232,687 |...
3140X8-27-5 ......... FNMA PASSTHRU FN5265 ... 05/24/2023 ..... ZERO STAGE CAPITAL ... .. 139,383 |...
3140X9-BN-4 ......... FNMA PASSTHRU FM5444 ... 05/24/2023 ..... ZERO STAGE CAPITAL ... ... 76,631 |...
3140X9-G0-2 ......... FNMA PASSTHRU FM5606 ... 05/24/2023 ..... ZERO STAGE CAPITAL ... .. 143,459 |...
3140X9-LP-8 ......... FNMA PASSTHRU FM5733 ... 05/24/2023 ..... ZERO STAGE CAPITAL ... L. 73,243 ...
3140X9-TV-7 ......... FNMA PASSTHRU FM5963 ... 05/24/2023 ..... ZERO STAGE CAPITAL ... .. 150,634 |...
3140XA-DL-3 . ..| FNMA PASSTHRU FMB406 . 05/24/2023 ZERO STAGE CAPITAL
3140XC-HB-7 . ..| FNMA PASSTHRU FMB325 . 06/22/2023 ZERO STAGE CAPITAL
3140XD-3X-2 . .. |FNMA PASSTHRU FM9813 . 06/05/2023 ZERO STAGE CAPITAL
3140XF-7-4 ......... FNMA PASSTHRU FS08% ... 04/06/2023 ..... ZERO STAGE CAPITAL ...
3140XK-G5-3 ......... FNMA PASSTHRU FS3819 ... 05/22/2023 ..... ZERO STAGE CAPITAL ...
3140XL-G2-8 ......... FNVMA PASSTHRU FS4716 ... 05/19/2023 ..... ZERO STAGE CAPITAL ...
3140XL-G6-9 ......... FNMA PASSTHRU FS4720 ... 05/22/2023 ..... ZERO STAGE CAPITAL ...
31418C-M2-7 ......... FNMA PASSTHRU MA3076 ... 06/22/2023 ..... ZERO STAGE CAPITAL ...
31418C-N8-3 ......... FNVA PASSTHRU MA3114 ... 06/22/2023 ..... ZERO STAGE CAPITAL ...
31418C-PJ-7 ......... FNVMA PASSTHRU MA3124 ... 06/22/2023 ..... ZERO STAGE CAPITAL ...
31418D-2L-5 FNMA PASSTHRU MA4378 ... 03/30/2023 ..... ZERO STAGE CAPITAL ...
31418D-PL-0 . ..| FNMA PASSTHRU MA4026 . 06/13/2023 ZERO STAGE CAPITAL
31418D-VA-7 . ..| FNMA PASSTHRU MA4208 . 04/11/2023 ZERO STAGE CAPITAL
31418D-VK-5 . .| FNMA PASSTHRU MA4217 . 05/11/2023 ZERO STAGE CAPITAL

31418D-W9-9 .
31418E-D7-2 . .
31418E-DE-7 .........
S1418E-F4-7 .........
S1418E-LV-0 .........
31418E-Q7-8 .........
31418E-Q8-6 .........
31418E-R8-5

31418E-RI-2 .
31418E-85-0 .
31418E-SR-2 .
346623-10-2 .
416464-AC-9 . .
416464-AD-7 .........
419792-LL-8 ....
425507-0R-2 ........
447025-4C-8 .........
45130A-BR-5 .........
452153-FL-8 .........
452153-GC-7 .........
46246K-7G-1 .........
462478-DL-5 .
485424-SD-8
499513-HC-6
499513-HG-7 .

..| IOWA FIN AUTH REV ..
.. | KANSAS ST DEPT TRANS .
.. | KNOX CNTY TENN ...
- | KNOX CNTY TENN ...

.. | FNVA PASSTHRU MA4271 .
.| FNMA PASSTHRU MA4625 .
FNMA PASSTHRU MA4600 ...
FNMA PASSTHRU MA4686 ...
FNMA PASSTHRU MA4839 ....
FNMA PASSTHRU MA4977 ...
FNMA PASSTHRU MA4978 ...
FNMA PASSTHRU MA5010 ...
..| FNMA PASSTHRU MAS000 .
..| FNMA PASSTHRU MA5039 .
.. | FNMA PASSTHRU MAS027 .
..|FORSYTH CNTY N C ...

.| HARTFORD CONN SPL 0B .
HARTFORD CONN SPL 0B ...
.. |[HAWALT ST
. [HENNEPIN CNTY MINN .

HUNTSVILLE ALA

IDAHO HSG & FIN ASSN .

ILLINOIS ST ...
ILLINOIS ST ...
I0WA FIN AUTH REV ..

05/08/2023
06/22/2023
03/20/2023
03/08/2023
06/16/2023
04/26/2023
06/09/2023
04/28/2023
03/30/2023
05/23/2023
05/31/2023
06/05/2023
06/20/2023
06/23/2023
05/11/2023
04/13/2023
04/20/2023

...04/20/2023
...05/03/2023

06/13/2023
05/09/2023
06/14/2023
06/15/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...

1,611,915 |.
3,589,082 |.
2,203,487 |.

1,099,620 |.
2,988,064 |.
..957,604 |.

1,500,000 |...
3,385,000 ...
1,900,000 |...
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544525-R8-3 ......... [LOS ANGELES CALIF DE ....euiieeeeeeieeeeemenne e e eerenna e e eeeenn e s eeennnn e e eeennnnnaeeeernnnneeeeennnnns | sevssinneeeenns [oneees 05/26/2023 ..... ZERO STAGE CAPITAL e e eeeee e e e eeene e e e e een s e e e eeme s e e e e enna e e e e ennnneeeeennnnneeeennnnns reeennnnaeeermnnnnseeeennnnnaenees Joemnnnnaneeemnnnnnneees 2,386,100 [c.eoeeeeeeennaeeeeenns 2,000,000 f.ueeeeeemnneeeeeeneneeeeennnn0 [ 1.CFE Ll
544525-T3-2 .....uuu [LOS ANGELES CALIF DE ovvvnniiiiiiiiiiiiiiiiie e esceniis s rennis s srnsn s s e nnnnn s s snnnnnns | sensnnneeeennns [ooned 06/14/2023 ..... ZERO STAGE CAPITAL .evvveniiiiiiiie e ciiiii e e cerii s s e esenai s e s s rnana e s sesnnn e s snnnnns [oeeernnnnnnnesrnnnnnnsesnnnnnnees foevrnnnnnneennnnnnnees 1,988,836 |, 1,735,000 |...
546456-EF-7 ......... LOUISIANA ST CITIZEN +.eeeeeeeeeeeeee e e e e e e e eeee e e e e e e e e e e e e e e e eennnneeeeennnnneeees | oevevnnnninnnns Jonnnd 04/03/2023 ..... ZERO STAGE CAPITAL ...
54811B-G2-1 ......... LOWER COLO RIV AUTH ...viiiiiiiieiciiii e eesni s s snnna s s nnsnnneeens | aeeeennnnnneees founnd 05/10/2023 ..... ZERO STAGE CAPITAL ...
56035D-FK-3 ......... MAIN STR NAT GAS INC ..eeeereeeeeeeeee e e e ee e e e ee e e e e e e e e e e e e e e e eennn e e e eennnnnneees | oevevnnnninenes Jonnad 06/05/2023 ..... ZERO STAGE CAPITAL ...
56045R-3R-8 ......... MAINE MUN BD BK .evveeeiiiiiiii et enni s snnna s s ensnnneeees | aeeeennnnnneees fouaid 03/29/2023 ..... ZERO STAGE CAPITAL ...
574296-EC-9 ......... MARYLAND ST STAD AUT ... eeeeie e e ee e e e ee e e e e e e e e e e e e e e e e eennn e e e eennnnnneens | oeevvnnnninnnes Jonnnd 06/02/2023 ..... ZERO STAGE CAPITAL ...
57584Y-5E-5 ......... MASSACHUSETTS ST DEV ..eevieiiiiiiieeiiiniis e e e snnna s s essnnn s ssnnnnnnes | aeeeeennnneees fonnnd 06/22/2023 ..... ZERO STAGE CAPITAL ...
586108-AC-6 ......... MEMPHIS=SHELBY CNTY ... e e e eeeeee e e e et e e e e e e e e e emene e e e e e mnn e e e e ennnneeeeernnnnneneenns | seeernnnninnnes Jonnnd 03/29/2023 ..... ZERO STAGE CAPITAL ...
591852-3P-1 . .. [METROPOLITAN COUNCIL . 06/20/2023 ZERO STAGE CAPITAL
592112-RA-6 . .. |METROPOLITAN GOVT NA . 03/28/2023 ZERO STAGE CAPITAL
59334P-JC-2 .. [MIAMI-DADE CNTY FLA .. 04/06/2023 ZERO STAGE CAPITAL
594615-HE-9 . o [MICHIGAN ST BLDG AUT . eeeeeeie e e eeeeee e e e eeeeie e e e e eeene e e e eennne e e e e ennnneeeeennnnnnnneennns | oevvvnnniinnens [onnnd 05/02/2023 ..... ZERO STAGE CAPITAL ... . . .
594712-XQ-9 ......... MICHIGAN ST UNIV REV ...iiiiiiiiiciiii e ernii s eesni e snnnnnseeens | aeeeeennnnnenes foanid 05/10/2023 ..... ZERO STAGE CAPITAL ... 2,608,846 |. 2,205,000 |...
602366-18-5 ......... MILWAUKEE WIS e et e e e e e e e e e e e mnn e e e eennn e e e eennnnneeeennnns | oeevvnnnninnnes [eennnd 06/08/2023 ..... ZERO STAGE CAPITAL ... 3,518,436 |. 3,165,000 |...
603790-WA-0 ......... MINNEAPOL TS MINN SPL ...eeiiiiiiiiee it ceiin e eesn s eesnn e s nnnnnnnes | aeeeennnnnnenes founnd 05/01/2023 ..... ZERO STAGE CAPITAL ... 1,810,240 |. 1,560,000 ...
605581-HA-8 ......... MESSISSIPPI ST et e e e e e e e e e e e e e e e e e e e e eennn e e e eennnnnneeeennnns | seeernnniinnnes [onnnd 03/27/2023 ..... ZERO STAGE CAPITAL ... 2,331,141 |.
605581-LC-9 ......... LTSS I L RN [SSUUUUURRRUUUIN RN 03/27/2023 ..... ZERO STAGE CAPITAL ... N
625517-LA-3 ......... MULTNOMAH CNTY ORE S ..o eeeeeee e e e e e e e ee e e e eeene e e e e eenne e e e e eenn e e e e ennnneeeennnnnnes | seevvnnnninenes Jonnnd 03/31/2023 ..... ZERO STAGE CAPITAL ... 575,530 |.
625517-NIl-3 MULTNOMAH CNTY ORE S ...eneiiiiiiieecciiii e cenii e s e eenn e s sennn s s snnnnnnes | aeeeeennnnneees founnd 06/15/2023 ..... ZERO STAGE CAPITAL ... 900,833 |.
628575-BV-3 . ..|MYRTLE BEACH S C TAX . 03/28/2023 ZERO STAGE CAPITAL
64465P-2K-3 . .. |NEW HAMPSHIRE MUN BD . 05/30/2023 ZERO STAGE CAPITAL
64468F-AT-4 . .| NEW HAMPSHIRE ST ... 04/04/2023 ZERO STAGE CAPITAL
64577X-EQ-5 . .| NEW JERSEY ECONOMIC ZERO STAGE CAPITAL
646139-7F-6 . .|NEW JERSEY ST TPK AU . ZERO STAGE CAPITAL

646139-B3-8 .........

NEW JERSEY ST TPK AU .eeeieeiiiiie ettt sineee e | eeeeeniiieenes [onnd 04/20/2023 ..... ZERO STAGE CAPITAL ... 1,025,000 |...
64613C-CV-8 ......... NEW JERSEY ST TRANSN ...ttt eines | ceeeeniiieeees [eeeed 06/05/2023 ..... ZERO STAGE CAPITAL ... ..750,000 |...
64613C-DA-3 ......... NEW JERSEY ST TRANSN .viiiiiiieeeiiie et sinree e sinnes | ceenenineeees [onnd 05/26/2023 ..... ZERO STAGE CAPITAL ...
64613C-DK-1 ......... NEW JERSEY ST TRANSN ..eeeeeeieie e einnes | eeeeeniiienees [eened 05/26/2023 ..... ZERO STAGE CAPITAL ...
649660-2L-3 ......... O PP [P RO 06/02/2023 ..... ZERO STAGE CAPITAL ... 1,530,000 |...
649660-KL-3 NEW YORK N Y e | eeeeeniieeees [ened 06/05/2023 ..... ZERO STAGE CAPITAL ... 2,538,102 |. 2,450,000 |...
64966Q-0E-3 . .. |NEW YORK N Y 04/05/2023 ZERO STAGE CAPITAL 2,018,860 |. 2,000,000 |.
649660-WF-3 . [ NEW YORK N'Y ... 03/28/2023 ZERO STAGE CAPITAL 2,051,847 |. 1,775,000 |.
64971X-U4-8 . .| NEW YORK N'Y CITY TR . 04/25/2023 ZERO STAGE CAPITAL 2,869,066 |.

649845-HY-3 . . 06/22/2023 ZERO STAGE CAPITAL ..175,000 |.

64986D-FJ-9 . .. |NEW YORK ST ENVIRONM . 04/12/2023 ZERO STAGE CAPITAL ..829,587 |.

655867-R7-6 ......... L RO UUURRRUUUUURY [PPPPPPRRPPR U 04/26/2023 ..... ZERO STAGE CAPITAL ... 473,441 |.

658256-3L-4 ......... L PP [PPSR RO 05/25/2023 ..... ZERO STAGE CAPITAL ... 2,097,301 |.

676295-FV-5 ......... OGDEN CITY UTAH SCH oo | eeeeniiieiees [ennd 05/24/2023 ..... ZERO STAGE CAPITAL ... 1,030,334 |.

676295-GH-5 ......... OGDEN CITY UTAH SCH .oeeeiiiiiiie st sinees | ceeeeniineeees [onnd 06/13/2023 ..... ZERO STAGE CAPITAL ...

677587-0T-1 ......... OHIO ST MENTAL HEALT ..vveiieeeeeiiie et inneee e | eeeeeniiienees [eeeed 06/01/2023 ..... ZERO STAGE CAPITAL ...

677650-HB-5 ......... OHIO ST WTR DEV AUTH eeeiiiiiiie ettt sinnnne e sins | eeenesinieeees [oend 03/30/2023 ..... ZERO STAGE CAPITAL ...

67766U-YU-0 ......... OHIO ST WTR DEV AUTH ... ...03/30/2023 ..... ZERO STAGE CAPITAL ... .
685869-GH-6 ......... OREGON HEALTH SCIENC .... ...04/12/2023 ..... ZERO STAGE CAPITAL ... 452,014 |. 390,000 |...
68607D-WR-2 . ..| OREGON ST DEPT TRANS . 05/25/2023 ZERO STAGE CAPITAL 1,653,060 |. 1,500,000 |.
70870J-EU-8 . ..| PENNSYLVANIA ECONOMI . 04/05/2023 ZERO STAGE CAPITAL ..245,2717 |. 225,000 |.
70870J-FB-9 . .| PENNSYLVANIA ECONOMI . 04/05/2023 ZERO STAGE CAPITAL

70878C-AY-1 .........

.|NEW YORK ST ENERGY R .

PENNSYLVANIA HIGHER

...... 05/12/2023

ZERO STAGE CAPITAL ...
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70914P-C2-6 ......... PENNSYLVANTA ST et e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e e e ennnnneeeennnnnns | oeeevnnninnens [onnnd 06/12/2023 ..... ZERO STAGE CAPITAL ... .. 1,962,766 |. .. 1,845,000 |... . 22,294 [1.DFE ..........
70914P-K2-7 ......... PENNSYLVANTA ST ittt ssni s eesnna s s e nnnan e s s ennnnnns | aeeeennnnnneees fouand 03/28/2023 ..... ZERO STAGE CAPITAL ...
70914P-R3-8 ......... PENNSYLVANTA ST et e et e e e e e e e e e e e e e e e e nn e e e e ennnn e e e eennnnneeeennnnnns | oevevnnniinnnns Jonnnd 05/02/2023 ..... ZERO STAGE CAPITAL ...
709235-2A-2 ......... PENNSYLVANTA ST UNIV .ot ernnn s snsnnns s snnnnnnnnes | aeeeeenninnenes fonand 06/22/2023 ..... ZERO STAGE CAPITAL ...
T7813-YU-7 ......... PHILADELPHIA PA <.t e e e e e e e e e e e e e e e e ennnn e e e e ennnnneeeennnnnns | seeevnnnninenns Joennnd 05/11/2023 ..... ZERO STAGE CAPITAL ...
73358X-FD-9 ......... PORT AUTH N Y & N J oo snnna s s snnnnneeees | aeeeennnnnneees foannd 04/24/2023 ..... ZERO STAGE CAPITAL ... . .
73358X-HU-9 ......... PORT AUTH N Y & N J et ee e e e e e e e e e e e ee e e e e eenn e e e ennnnnneees | sevevnnnninnnns Jonnnd 06/07/2023 ..... ZERO STAGE CAPITAL ... 3,339,060 |. 3,000,000 |...
751100-MZ-8 ......... RALEIGH N C COMB ENT ...evvriiiiiiiiii e ciiii i cevni e ennni e snnnns e snnnnnnseeens | aeeevnnnnnnenes founnd 06/02/2023 ..... ZERO STAGE CAPITAL ... 1,615,907 |. 1,385,000 |...
751100-NC-8 ......... RALEIGH N C COMB ENT ... e e eeeie e e e eee e e e ee e e e e e e e e e e eenn e e e eennnneeeeennnnnneees | oevevnnnninenns Jonnnd 06/06/2023 ..... ZERO STAGE CAPITAL ... 1,459,276 |. 1,215,000 |...
786005-VW-5 . ..| SACRAMENTO CALIF MUN . 06/20/2023 ZERO STAGE CAPITAL 4,526,062
79574C-8S-1 . ..|SALT RIV PROJ AGRIC .. 05/23/2023 ZERO STAGE CAPITAL 2,139,800 |.
79768H-HN-1 . ..| SAN FRANCISCO CALIF 04/12/2023 ZERO STAGE CAPITAL ..910,933 |.
812627-WP-9 ......... SEATTLE WASH . e e e e e e e e e e e e e e e nnns e e e e ennn e e e e ennnnneeeennnn | oeeevnnninnnns [onnnd 06/07/2023 ..... ZERO STAGE CAPITAL ... .. 1,559,397 |.
812627-NL-7 ......... SEATTLE WASH .ot ennna s cnnnnn e enenns | aeeeeennnnneees [onnnd 06/07/2023 ..... ZERO STAGE CAPITAL ...
83710R-SF-5 ......... SOUTH CAROLINA ST e e eeeeee e e e eeeee e e e e e e e e e e eenne e e e e ennnn e e e eennnnneeeernnnneneennnnnnnees | oevevnnniinnnns Jonnnd 05/04/2023 ..... ZERO STAGE CAPITAL ...
837152-WA-1 ......... SOUTH CAROLINA TRANS .eevreeieiiiii et snnna e e ennnnn e ennnns | eeeeeennnnneees [ounnd 04/03/2023 ..... ZERO STAGE CAPITAL ...
875291-BP-0 ......... TAMPA FLA WTR & WAST oot e e e e e e e e e e e e e e e e enn e e e e ennnn e e e eennnnnees | oeevvnnnninnnns [onnnd 06/07/2023 ..... ZERO STAGE CAPITAL ... .
880541-08-8 ......... [ TENNESSEE ST ...irruiniiiiiiiiiiiiiiiii e s e s s s e s s e annnn e e eennns | sennnnneeeeenns [oonesd 05/02/2023 ..... ZERO STAGE CAPITAL ... 2,004,593 |.
89855P-DD-2 ......... [ TUALATIN VALLEY ORE ....eeeeeeeieeeemmnneeeeemnn e e e eeenni e e e e eennnn e e e eennnaseeeennnnneeeennnnnnneees | sevssinneenenns [oneed 06/01/2023 ..... ZERO STAGE CAPITAL ... 1,765,368 |. 1,485,000 |...
91335V-Kli-5 UNIV PITTSBURGH OF T ..eieiiiiiiiiiiiiiie e cceii e erenii e ernnis s ennan s s snnnnnssessnnnnnnnes | aeeeeennnnneees fouand 03/28/2023 ..... ZERO STAGE CAPITAL ... 1,290,699 |. 1,235,000 |...
914245-CA-1 . .. |UNIVERSITY DEL ...... 05/23/2023 ZERO STAGE CAPITAL 2,043,184 |. 1,880,000 |.
92778U-BZ-2 . ..| VIRGINIA COMMLTH TRA . 05/30/2023 ZERO STAGE CAPITAL 2,502,851 |. 2,360,000 |.
92778V-MT-2 . ..|VIRGINIA COLLEGE BLD . 05/17/2023 ZERO STAGE CAPITAL 1,987,541 |. 1,680,000 |.
928075-KL-3 . .| VIRGINIA PORT AUTH C . ZERO STAGE CAPITAL

928172-7R-0 . .
930864-EP-4 .........

.| VIRGINIA ST PUB BLDG .

ZERO STAGE CAPITAL

WAKE CNTY N C ottt sttt ettt snenennene | eeveinsnennne |ouenes 05/30/2023 ... ZERO STAGE CAPITAL ...
930876-FY-8 ......... WAKE CNTY N C LTD 0B vovevveereeeeseseeseeeeseseseseesenesseseesessssesessesessesessesessssesssesnnnnne | eeveressenenes |oenes 04/20/2023 ... ZERO STAGE CAPITAL ...
938782-FJ-3 ......... WASHINGTON D € MET A eevrvevesitenietenestesesteseseeseseeseseeseseesesessenessenessenesnenesnenesnenennnne | eevensneinnes |ouenes 05/03/2023 ... ZERO STAGE CAPITAL ...
93974E-C3-8 ......... WASHINGTON ST .evveevereteeestesesieseseeseseesesessesessesessesessesessesessesessesesessesessessssennssnns | eeeresseneses |ovenes 06/23/2023 ... ZERO STAGE CAPITAL ...
93074E-LL-8 ......... WASHINGTON ST .ottt sttt ese s s s e ete e eseneenenessenesnenes | eevennneinnne |ouenes 06/13/2023 ... ZERO STAGE CAPITAL ...
97705-B2-0 ......... WISCONSIN ST .eeveiteseetesestesesieseseeseseese e eseseeseessesessesessesessesessesesseseneesensssensssennss | eeseessenennes |ouenes 05/25/2023 ... ZERO STAGE CAPITAL w.vveevereseeseieseseeseseesesessessssesessesessesessesessesessesesssesesesnssesnsseses |oressesesssessssessssessssesnsnens fooveressesnnsennserenss2, 822,854 |oviiiviiiiiiiiinnnes 2,130,000 |...
97705-B4-6 ......... WISCONSIN ST .testeteseatesestenesteneseesestete st eesienesbenesbenesrenesnenesnenenserensesensanensanenens | coersnennnee |orenes 06/20/2023 ... ZERO STAGE CAPITAL .vvtutesesestsestssesesasesatensstenestenesnenessenesnesesessensasensasenesnenesnenes |oenssenesensssenesenesanesnane foovenesanenanenearen 2,487,887 |ovvrrenisisnisiannnnas 2,100,000 |... e
0909999999. Subtotal - Bonds - U.S. Special Revenues 258,388,525 1,491,048 XXX
00511B~AA5 ......... ACURIS FIN US INC / cvtevvineateneetenesteneseeneseesessesessenessesesesseessenessenessenessesensesensesennes | eeveesseienes |ouenes 03/27/2023 ... ZERO STAGE CAPITAL 568,425 [..veeeeenieeiineenens 715,000
008106-AC-8 AETHON UTD BR LP / A ... 06/05/2023 ... ZERO STAGE CAPITAL ... 378,044 |. ..388,000 |...
01627A-AB~4 .........| ALIGNED DT CEN ISS L . 06/07/2023 ZERO STAGE CAPITAL ..214,629 |.
02156T-AB~0 .........| YPSO FINANCE ... 06/05/2023 ZERO STAGE CAPITAL .. 144,843 |.
02343U-Ad-4 ......... | AMCOR FINANCE (USA) 05/17/2023 ZERO STAGE CAPITAL
02557T-AD-1 ......... | AVERICAN ELEC PR IN . 05/31/2023 ZERO STAGE CAPITAL
025816-CH-0 ......... | AVERICAN EXPRESS CO ..... 05/25/2023 ZERO STAGE CAPITAL
030981-AJ-3 ......... AVERIGAS PARTNERS LP CORPORATE .. 05/09/2023 ... ZERO STAGE CAPITAL ...
030981-AN-6 ......... AVERIGAS PARTNERS L .vveveteettesesteseeeseseeseessenessesesnesessenessenesnesessesensesensesensssenns | ceensneienes |ouenes 05/22/2023 ... ZERO STAGE CAPITAL ...
03690A-AD-8 ......... ANTERO MIDSTREAM PAR N ...vvevvsteseiereseeseeeseseesesssessssesessesessesessesessesessesensssensssennss | eesenessenennes |oenes 06/23/2023 ... ZERO STAGE CAPITAL ...
03789X-AE-8 ......... APPLEBEES FDB 2019-1 ..vuvviieviietiseeteseeteieteestene st snesesnenessesesnenensesenesnennsnennnnene | eeensneienes |oenes 06/09/2023 ... ZERO STAGE CAPITAL ...
04364V-AG-8 ......... ASCENT RES = UTICA L veverievenierenietesestesestesessesessesesaesessesesessensssensssessssesessessssesesnnne | eeenessenenes |oenes 06/21/2023 ... ZERO STAGE CAPITAL ...
04685A-2Z-3 ......... ATHENE GLOBAL FUNDIN ..vvvevstenetenetesestene st seene et e st snenesnenesnenesnenennene | eeveinssennnes |ouenes 05/09/2023 ... GOLDMAN SACHS
05377R-GU-2 ......... AVIS BUDGET RENT CAR .... ...03/30/2023 ... ZERO STAGE CAPITAL +.vveevereseeseteseseeseseesesessessssesessesessesessesessesessesassssesssessssesnsseses |oressesesssesessessssessssenssess fooreresesnssereneerens 1,209,781 Looiiiviiiiiiiicnnns 1,300,000 |...
05492H-AA4 ... BAMLL COML MTG TR . eveueteustenceuenrsuencsseneseenessssenesnessnenessenessenessenessanesssnesssensaenes | coveonsnennnee |ovenes 05/01/2023 ..... ZERO STAGE CAPITAL .vvtuteseseestsauessesesatenssuenestesessenesnesennssensasensssensssenessenessesensanes |osensssensssaessaesssenssensane |onarenssrenesenesseness 296,628 [ooririeriisiensisninnans 300,000
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20338Q-AD-5 .........
21871X-AF-6 .........
21871X-AP-4 .........
22160K-AN-5 .........
2282R-BD-1 .........
233852-AD-4 ..
235825-AH-9 ..
25250K-AA-8 .
25461L-AA-0 .
25470X-BB-0 .

.. | DAIMLER TRUCKS FI CA .
.. |DANA INC ...oeeiis
.. | DIAMOND ESCRON ISSUE .
..|DIRECTV FING LLC / D .
..|DISH DBS CORPORATION .
.|DISH DBS CORPORATION .

COMMSCOPE FIN LLC
COREBRIDGE FINL INC
COREBRIDGE FINL INC
C0STCO WHOLESALE COR ...
CROWN CASTLE TOWERS

...... 03/30/2023 .....
...... 05/31/2023 .....
...... 05/31/2023 .....
...... 06/07/2023 .....
...... 03/28/2023 .....
...... 05/16/2023 .....
05/15/2023
05/24/2023
04/27/2023
05/19/2023

ZERO STAGE CAPITAL ...
CORPORATE REORG ....
CORPORATE REORG ....

ZERO STAGE CAPITAL ...
RBC DEXIA
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

239,150 |.

25470X-BE-4 . . 05/18/2023 ZERO STAGE CAPITAL

26441C-BX-2 ......... DUKE ENERGY CORP NEW .....eeeeeeeeeeeeiee e eeiies | eeeeeniiienees [eened 04/04/2023 ..... ZERO STAGE CAPITAL ...

29103C-AA-6 ......... EMERALD DEBT MERGER ........eeviiiiiiiiiieniiiiiiiie ettt sninnnes | ceeeeniiieenes [oend 05/04/2023 ..... ZERO STAGE CAPITAL ...

20336T-AD-2 ......... ENLINK MIDSTREAM LLC «.vveeeeeeiiiie e inneee e | eeeeeniiienees [eeeed 03/30/2023 ..... ZERO STAGE CAPITAL ...

29375N-AB-1 ......... ENTERP FLEET FING LL ooeeiiiiieiieiiiiee i ssinnnns | ceeeeniiieenes [onnd 05/23/2023 ..... ZERO STAGE CAPITAL ...

20450Y-AA-T ......... EQUIPMENTSHARE COM I ... 05/04/2023 ..... ZERO STAGE CAPITAL ...

300400-AT-5 ......... EVERSOURCE ENERGY 05/23/2023 ..... GOLDMAN SACHS .
30227F-AA-8 ......... EXTENDED STAY AMER T . ...04/21/2023 ..... ZERO STAGE CAPITAL 109,140 |. 112,262 |...
30303M-8N-5 ......... META PLATFORMS INC . ...05/23/2023 ..... GOLDMAN SACHS .. 1,485,390 |. ,500,000 |...
3136BP-MA-6 . .| FNMA REMIC TRUST ... 03/29/2023 ZERO STAGE CAPITAL .. 252,904 |.

32113C-BV-1 . ..|FIRST NATL MSTR NOTE . 04/21/2023 ZERO STAGE CAPITAL ..274,976 |.

33938M-AA-7 . .. | FLEXENTIAL ISSUER LL . 06/21/2023 ZERO STAGE CAPITAL ..536,350 |. .

341081-GN-1 ......... FLORIDA PWR & LT CO .. 05/15/2023 ..... ZERO STAGE CAPITAL ... .. 1,269,162 |. ,270,000 |...

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
05552V-AA-0 ......... BCPE EMPIRE TOPCO IN ...eeeeeeeeeeeeee e e e e eeee e e e eeene e e e e e e e e e e eenn e e e ennnnneeeeennnnnes | seeevnnnninnnns Jonnnd 05/09/2023 ..... ZERO STAGE CAPITAL ... 5.B FE
05552Y-AE-6 ......... LS PR [SSUUUUURSRUUUIN RN 05/23/2023 ..... BARCLAYS
058498-AZ-9 ......... L R 0 PP PP RPPPPPRRPPPPP IR ISPRN 05/08/2023 ..... ZERO STAGE CAPITAL ...
060516-LG-2 ......... BANK AMERICA CORP ....iiiiiiiiiiiiiiii s einiis e cnni s errai s e e rnnn s s snnnnn s e s snnnnnssnsnnns | aeeeennnnnenes fouand 04/19/2023 ..... ZERO STAGE CAPITAL ...
06644E-AG-3 ......... BANKS 2023-5YRT ....eeeieiieeeeeieie e e e e et e e e e e e e e e e e e ennne e e e ennn e e eennnnneeeennnnn | aeeernnniinenes Jeennnd 03/30/2023 ..... ZERO STAGE CAPITAL ...
08576P-AK-7 ......... BERRY GLOBAL INC ...evvveniiiiiiiiiie et ennn s snnnn s s snnnnnnes | eeeeeennninenes founnd 03/27/2023 ..... ZERO STAGE CAPITAL ...
093645-AJ-8 ......... BLOCK COMMUNICATIONS ... 02/21/2023 ..... ZERO STAGE CAPITAL ... ....(421,200) ).
09606B-AA-2 ......... BLUE STREAM ISSUER L .... 04/28/2023 ..... ZERO STAGE CAPITAL ... 294,552 |.
097023-CJ-2 ......... BOEING CO 05/17/2023 ..... ZERO STAGE CAPITAL ... ..314,815 |.
097793-AE-3 . ..| BONANZA CREEK ENERGY . 04/25/2023 ZERO STAGE CAPITAL 85,838 |.
12434F-AA-5 . ..[BX CML MTG TR ... 06/08/2023 ZERO STAGE CAPITAL
12479R-AE-T . ..| CARS DB4 DB11 CNI-2 .. 06/01/2023 ZERO STAGE CAPITAL
12614A-DN-7 ......... CNH CAPITAL CANADA RECEIVABLES TRUST ....eeeiereneeeeemnnnneeeeennnneeeeemnnneeeeernnnnneeeernnnnnees | sevvvnnnnnnnns Jonnnd 05/15/2023 ..... RBC DEXIA
126307-BM-8 ......... CSC HLDGS LLC 04/18/2023 ..... ZERO STAGE CAPITAL ...
12769G-AB-6 ......... CAESARS ENTERTAINMEN .... 04/26/2023 ..... ZERO STAGE CAPITAL ...
13123X-BF-8 ......... CALLON PETE CO DEL ... 06/14/2023 ..... ZERO STAGE CAPITAL ...
14913U-AA-8 ......... CATERPILLAR FINL SVC . 05/08/2023 ..... ZERO STAGE CAPITAL ...
171484-AJ-7 ......... CHURCHILL DOWNS INC 04/11/2023 ..... ZERO STAGE CAPITAL ...
17302X-AM-8 ......... CITGO PETE CORP 03/28/2023 ..... ZERO STAGE CAPITAL ... 604,500 |.
17327C-AR-4 CITIGROUP INC 05/22/2023 ..... ZERO STAGE CAPITAL ... ..465,000 |.
17888H-AA-1 . ..| CIVITAS RESOURCES IN . 06/22/2023 ZERO STAGE CAPITAL
185899-AN-1 . ..| CLEVELAND-CLIFFS INC . 04/12/2023 ZERO STAGE CAPITAL
18912U-AA-0 . ..| CLOUD SOFTWARE GROUP . 04/04/2023 ZERO STAGE CAPITAL
20030N-BH-3 . .. | COMCAST CORP NEW ... ZERO STAGE CAPITAL
20337Y-AA-5 . .| COMMSCOPE HLDG CO IN . ZERO STAGE CAPITAL
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34528Q-HV-9 ......... [FORD CR FLOORPLAN MA .. ..eeeeeeeeeeeeeeiie e e e e eee e e e e enne e e e e eeene e e e e e enn e e e eernnneeeeennnnnnnes | sevnsinnennenns [oaees 05/09/2023 ..... ZERO STAGE CAPITAL ...
345397-D2-6 ......... [FORD MOTOR CREDIT 00 ..euuniriirinnnniiiiiiiiiieeiiiiii e s e ceiiis e s cenni e s s ennn e e sesnnan s s ennnnnnns | eensnnneeeeenns [ooned 06/05/2023 ..... ZERO STAGE CAPITAL ...
347314-AV-8 .........[FORT EUSTIS/FORT STO ...eeeeeruuseeemmmueeeeennneeeeeennaseeeeennaseeeeennnaseeeennnnnneeeennnnnneeees | sevssinneesnnns [eneed 05/11/2023 ..... ZERO STAGE CAPITAL ...
34964C-AH-9 ......... [FORTUNE BRANDS TNNOV .....oiiiiiiiiiiiiiiiiiie e iirii e s e sevni e e e snna e e s e snna e e e nnnnnnns | eennnnneeeeenns [ooned 06/06/2023 ..... ZERO STAGE CAPITAL ...
36264L-AA-6 ......... GS MTG SEC CORP TR ....eeeeeennneeeernnnneeeeennnnaeeeennnnneeeemnnnnaeeennnnnnsseeennnnnseeeennnnnneeees | sevevnnniinenns Jonnad 06/07/2023 ..... ZERO STAGE CAPITAL ...
36267V-AD-5 ......... GE HEALTHCARE HLDG L ..eevvvenniiiiiiiisiiiiiii s eecini s ennsi s s snnnanssessnnnnnsssenns | aeeeeennnnneens founnd 06/08/2023 ..... CORPORATE REORG
37045X-EF-9 ......... GENERAL MTRS FINL €O ..eeeeerieeeeeenee e e e e eee e e e eeene e e e e eene e e e e e enn e e e e eennnneeeeennnnnnneees | seeevnnnninnnns Jonnnd 04/03/2023 ..... ZERO STAGE CAPITAL ...
37960B-AA-3 ......... GLOBAL MEDICAL RESPO ....eevvuiniiiiiiiiieeeciiiis e e ceiii e senni e s ennni s s eesnna s s ssnnnnnseenns | aeeeeennnnneees founnd 05/31/2023 ..... ZERO STAGE CAPITAL ...
37960X-AA-5 ......... GLOBAL INFRASTRUCTUR 03/29/2023 ..... ZERO STAGE CAPITAL
38141G-WZ-3 . ..| GOLDMAN SACHS GROUP INC 05/23/2023 GOLDMAN SACHS .......
39154T-CC-0 . .. | GREAT AMER LSG RECV 05/17/2023 ZERO STAGE CAPITAL
410345-A0-5 . .. | HANESBRANDS INC ..... 05/31/2023 ZERO STAGE CAPITAL
410867-AG0 ......... HANOVER INS GROUP IN .. eeeeee e et e e e e e e e e e e e e nnn e e e eennnneeeeennn | oeeernnnninnnes Joennnd 05/24/2023 ..... ZERO STAGE CAPITAL ...
A4332P-AH-4 ... [HUB INTL LTD oiriniiiiiiii et s e s s e nna s s s snnann s s sennnnns | sennnnneeeeenns [ooned 06/08/2023 ..... ZERO STAGE CAPITAL ...
44891A-C6-0 .........[HYUNDAT CAP AMER .....eeeeeeeeeeeee e e e eeeee e e e e e e e e e ee e e e e e e nn e e e eennan e e e eeennaneeeennnnnns | sevsnnnensnnns [oneend 06/21/2023 ..... ZERO STAGE CAPITAL ...
448980-AD-4 ......... HYUNDAT AUTO LEASE S ..eiiiiiiiiiiiiiiee s ernni e snnnnns e snnnnnnnes | aeeeeennnnneees fonnid 05/16/2023 ..... ZERO STAGE CAPITAL ...
451102-BU-6 ......... ICAHN ENTERPRISES LP ... 05/11/2023 ..... ZERO STAGE CAPITAL ...
45174H-BC-0 ......... IHEARTCOMMUNICATIONS ... 03/27/2023 ..... ZERO STAGE CAPITAL ...
46284V-AP-6 ......... IRON MTN INC DEL 05/10/2023 ..... ZERO STAGE CAPITAL ...
46817M-AL-1 JACKSON FINANCIAL IN ... 04/04/2023 ..... ZERO STAGE CAPITAL 206,350 |.
477920-AD-4 . .| JOHN DEERE ONNER TR .. 06/21/2023 BANK AMERICA MERRILL 2,999,283 |.
48255G-AA-3 . ..|KKR GROUP FIN CO XII . 03/30/2023 ZERO STAGE CAPITAL .. 287,115 |.
498894-AA-2 . .. |KNIFE RIV HLDG CO .. 04/11/2023 ZERO STAGE CAPITAL
50168A-AB-6 . ..| LABL ESCROW ISSUER L . ZERO STAGE CAPITAL
50168Q-AE-5 . ..|LABL INC ..... ZERO STAGE CAPITAL .
501889-AC-3 ......... LKQ CORP 05/15/2023 ..... ZERO STAGE CAPITAL ...
50190F-AC-5 ......... LCCM TRUST 2021-FL3 05/30/2023 ..... ZERO STAGE CAPITAL ...
516806-AF-3 ......... LAREDO PETROLEUM INC ... 03/31/2023 ..... ZERO STAGE CAPITAL ...
527298-BS-1 ......... LEVEL 3 FING INC eeeeneeeeieine e e e eeeeee e e e eeee e e e e eeene e e e eenn e e e eemnnneeeeeennnneeeennnnnnnnes | seevvnnnninnnes Jonnnd 03/28/2023 ..... ZERO STAGE CAPITAL ... . N
527298-BT-9 ......... LEVEL 3 FING INC oevvriiiiiiiiiiiiii i crnni e nrnn s nrnnns e snnnnnnnnes | aeeeeennnnnenes founnd 03/27/2023 ..... ZERO STAGE CAPITAL ... ... 81,263 |. .
558190-AY-3 MADISON PARK FUNDING LTD .. 06/12/2023 ..... ZERO STAGE CAPITAL ... 235,415 |. 236,953 |...
55903v-BB-8 . ..| WARNERMEDIA HLDGS IN ... 05/01/2023 CORPORATE REORG . 3,024,188 |. 3,255,000 |.
55903V-BC-6 . .. | WARNERMEDIA HLDGS IN . 05/01/2023 CORPORATE REORG . 1,095,000 |.
576485-AF-3 . .. | MATADOR RES CO ......... 06/21/2023 ZERO STAGE CAPITAL ..551,000 |.
59217G-EG-0 . ..|MET LIFE GLOB FUNDING | 05/23/2023 USBCORP ... 2,000,000 |.
61747Y-FD-2 . ..| MORGAN STANLEY ... 04/19/2023 ZERO STAGE CAPITAL
63111X-AG6 ......... NASDAQ INC 06/22/2023 ..... ZERO STAGE CAPITAL ...
63111X-AJ-0 ......... NASDAQ INC 06/22/2023 ..... ZERO STAGE CAPITAL
641062-AV-6 ......... NESTLE HLDGS INC ... 05/23/2023 ..... GOLDMAN SACHS
649521-FD-0 ......... NEW YORK LIFE GLOBAL .... 06/08/2023 ..... JP MORGAN
65473F-AD-9 ......... NISSAN AUTO LEASE TR ... 06/21/2023 ..... ZERO STAGE CAPITAL ...
65505P-AA-5 ......... NOBLE FIN Il LLC 04/05/2023 ..... ZERO STAGE CAPITAL ...
665530-AB-7 ......... NORTHERN OIL & GAS | .... ...05/08/2023 ..... ZERO STAGE CAPITAL ...
67117P-AB-9 ......... 0BX TR 2023-NOM3 ... ...04/21/2023 ..... ZERO STAGE CAPITAL ... 249,910 |.
67117P-AC-7 . ..| 0BX TR 2023-Nam3 04/21/2023 ZERO STAGE CAPITAL ..250,000 |.
673919-AB-2 . ..| 0BX TR 2023-NaM5 06/21/2023 ZERO STAGE CAPITAL .. 249,997 |.
67448G-AB-9 . .| 0BX 2023-NaM4 TR ... 05/18/2023 ZERO STAGE CAPITAL .. 249,9% |.
681639-AA-8 ......... OLYMPUS WTR US HLDG ..vveuiiiiurnnniiiiiuunnsisiissnnssseressnnssssrsssnnssssssssnssssssenssssssssrnnssnses | aeeeeennnnnenes |oosnns 04/27/2023 ..... ZERO STAGE CAPITAL ... 171,000 |.
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682337-AA-8 ......... ONE ELEVEN FUNDING LTD ...eeieeeieeeeeennneeeeeeneie e e eeeeeneeeeeeennaeeeeemnnneseeennnnneeeennnnnnees | sevvvnnnninnens Jonnnd 04/04/2023 ..... ZERO STAGE CAPITAL ... 1.A FE
682691-AC-4 ......... ONEMAIN FINANCIAL €O ..uviviiviiiiiiiiinii e e eieii s cenii e sersnis e s ssnnn s e ssnnnnssessnnnnnnses | aeeeeennnnnenes founnd 06/01/2023 ..... ZERO STAGE CAPITAL ...
690470-AB-8 ......... OVINTIV NG e e e e e e e e e e e e e e e e e e e e e e e nnnn e e e eennnneeeeennnnneeennnn | sevevnnninnnes [onnnd 05/16/2023 ..... ZERO STAGE CAPITAL ...
69073T-AU-7 ......... L0 NN [SSUUUUURRSUUUUI RN 05/12/2023 ..... ZERO STAGE CAPITAL ...
69120H-AA-0 ......... OWL ROCK CLO LTD ..eeeeeeie e e e eerse e e e eeene e e e e e e e e e e e e ens e e e e emnnn s e e e ennnaeeeeennnnnneeeennnn | sevevnnninnnes Jonnnd 04/26/2023 ..... ZERO STAGE CAPITAL ...
69120H-AC6 ......... L0 U [SUUUUURSRUUUIN RN 04/26/2023 ..... ZERO STAGE CAPITAL ...
709599-BT-0 ......... PENSKE TRUCK LEASING ....eeereeeeeeeeeneeeeeeeee e e e eenene e e e eeenneeeeeennnnseeeennnneeeeennnnnnees | sevvvnnniinnnns Jonnnd 03/27/2023 ..... ZERO STAGE CAPITAL ...
709599-BU-7 ......... PENSKE TRUCK LEASING .....cevvvvieniiiiiiiiiiiiiiiiii e s esernni s snnnnns e snnnnnnnnes | aeeeennnnnnenes fonand 05/22/2023 ..... ZERO STAGE CAPITAL ...
716973-AB-8 ......... PFIZER INC 05/19/2023 ..... ZERO STAGE CAPITAL ...
718172-CZ-0 . ..|PHILIP MORRIS INTL I . 04/27/2023 ZERO STAGE CAPITAL
718547-AB-8 . .| PHILLIPS 66 CO 05/02/2023 CORPORATE REORG .
718547-AF-9 . .| PHILLIPS 66 CO 05/02/2023 CORPORATE REORG .
718547-AH-5 ......... PHILLIPS 66 CO ... 05/02/2023 ..... CORPORATE REORG ....
T29914-AA-9 ......... PMT CREDIT RISK TRANSFER TRUST .. 03/31/2023 ..... ZERO STAGE CAPITAL ...
730481-AJ-7 ......... POINDEXTER J B INC ..eeeeeeeie e e eeeeiee e e e e eeeie e e e ee e e e e e ennne e e e eennna s e e eennnnneeeennnnnnnnees | sevevnnnninnnes Jonnnd 06/05/2023 ..... ZERO STAGE CAPITAL ...
733280-AC-8 ......... PORSCH FINL AUTO SEC ..evvviiniiiiiiiiiee i eenni s s ennnnn e eennns | aeeeeennnnnenes fonnnd 05/17/2023 ..... ZERO STAGE CAPITAL ...
T431R-AA-9 ......... PROG HOLDINGS INC ..eereeeeeeeni e e e eeee e e e ee e e e eeen e e e e eenne e e e e e enn e e e eennnneeeeennnnnes | oeeevnnnninnnns Jonnnd 05/09/2023 ..... ZERO STAGE CAPITAL ...
TAT262-AS-2 ...ceeeet [QVC INC it nranna s | eeennieeeeeeens [oined 03/30/2023 ..... ZERO STAGE CAPITAL ... N
749571-Ad-4 ......... RHP HOTEL PPTY/ BHP e e e e e e e e e e e e e e e e nnn e e eennnnnns | oeeevnnnninnnns Jonnnd 06/07/2023 ..... ZERO STAGE CAPITAL ... 730,000 |.
75281A-BK-4 RANGE RES CORP ... 06/02/2023 ..... ZERO STAGE CAPITAL ... 196,725 |.
753272-AA-1 . ..| RAND PARENT LLC .. 06/20/2023 ZERO STAGE CAPITAL .. 234,338 |.
78398A-AD-5 . ..| SFS AUTO RECV SEC TR . 06/22/2023 ZERO STAGE CAPITAL .. 704,928 |.
78454-AN-0 . ..| SM ENERGY COMPANY .. 06/21/2023 ZERO STAGE CAPITAL .. 303,025 |.
78457J-AA-0 . .| SMRT COML MTG TR ZERO STAGE CAPITAL

.| SABEY DATA CER ISER ..

78520E-AA-4 . ZERO STAGE CAPITAL .
78520E-AE-6 ......... SABEY DATA CENTER ISSUER LLC ..eeveiiiiiiiiieiiciiiiiie e ssnn | eeeeeiiieeees [onnd 04/18/2023 ..... ZERO STAGE CAPITAL ...

808513-AR-6 ......... SCHAB CHARLES CORP ......veeeeeeeiiiiie e ettt nnnnee e | eeeeesiiinnnees [eeeead 05/25/2023 ..... ZERO STAGE CAPITAL ...

808513-CD-5 ......... SCHWAB CHARLES CORP ......veiieeieiiiiiiee sttt ettt e s e ssnnnnnae e | ceesesnnnneees [oeed 05/17/2023 ..... ZERO STAGE CAPITAL ...

81180W-BH-3 ......... SEAGATE HDD CAYMAN ...ttt einneee e | eeeeesiiienees [eened 05/24/2023 ..... ZERO STAGE CAPITAL ...

81180W-8J-9 ......... SEAGATE HDD CAYMAN . 05/24/2023 ..... ZERO STAGE CAPITAL ...

817743-AE-7 SERVPRO MASTER 2021- .... 06/01/2023 ..... ZERO STAGE CAPITAL ...

82655K-AA-9 . ..| SIGECO SECURITIZATIO . 06/21/2023 BARCLAYS ...t

82967N-B-9 . .| SIRIUS XM RADIO INC .. 05/10/2023 ZERO STAGE CAPITAL

83001A-AD-4 .
845467-AR-0 .
86212V-AE-4 .

87342R-AC-8

87422V-AK-4 ......... TALEN ENERGY SUPPLY 05/01/2023 ..... ZERO STAGE CAPITAL ... 1,492,675 [.vvviieeiiiiiinn 1,480,000 |...
88033G-DT-4 ......... TENET HEALTHCARE COR ... 05/02/2023 ..... ZERO STAGE CAPITAL ettt et e e e e einees [oreeeeeeeeiiee e e e e e e e e e e eees [erreeeeeeeineeae e 1,585,000 |-oovvviiiieeeiiiens 1,585,000 |...
89231E-AA-1 ......... TOYOTA AUTO LN EXTND ... 05/09/2023 ..... ZERO STAGE CAPITAL ...

89680H-AE-2 ......... TRITON CONTAINER FIN ... 05/10/2023 ..... ZERO STAGE CAPITAL ...

8I788M-AN-2 ......... TRUIST FINL CORP 06/05/2023 ..... X

903200-AG-8 ......... UPMC HEALTH SYS .. ...04/04/2023 ..... ZERO STAGE CAPITAL ... 500,000 |

91324P-EV-0 ......... UNITEDHEALTH GROUP I ... ...03/23/2023 ..... ZERO STAGE CAPITAL ... .. 1,495,473 |.

91705J-AC-9 . .| URBAN ONE INC ....... 03/30/2023 ZERO STAGE CAPITAL ..248,938 |.

92328)-AB-9
92332Y-AA-9
92332Y-AB-7

..|SIX FLAGS ENTERTAINM .
.| SOUTHWESTERN ENERGY ..
.| STORE MSTR FDG I-VI1 .

..| VENTURE GLOBAL CALCA .
.| VENTURE GLOBAL LNG | .

TACO BELL FDG LLC

VENTURE GLOBAL LNG | .

04/27/2023
06/01/2023
04/04/2023
06/02/2023

05/17/2023
05/24/2023
...... 05/19/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...

500,999 |.

..... 1,190,000 ).

..... 1,190,000 |...

..611,000 |...
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92347B-AC-8 ......... VERIDIAN AUTO RECY T e [ e [ 05/23/2023 ..... ZERO STAGE CAPITAL ... ..975,000 |...
92530T-AB-9 ......... VERUS SEC TR 20234 ......uuuuuuuuunninniiiiiiiiiiiiiii s [ seeeeeaaaaaaaes [ooned 05/15/2023 ... ZERO STAGE CAPITAL ...
92539T-AC-7 ......... VERUS SEC TR 20234 .......uuuuuumnnininiiiiniiiiiiiiiniiiissssissssssssss s sssssssssssssnsssssssssnnsnnns | seeeeeeeneenens [ooned 05/15/2023 ... ZERO STAGE CAPITAL ...
920089-AG-5 ......... B0 O R (PP PPPPPR 05/15/2023 ... ZERO STAGE CAPITAL ...
92043G-AA-9 ......... W. R. GRACE HOLDINGS ... [ eeeeeeeeeennens [ 05/04/2023 ..... ZERO STAGE CAPITAL ...
94949G-AE-1 ......... WELLFLEET CLO LTD oo [ eeveeeeeeee [ 04/24/2023 ..... ZERO STAGE CAPITAL ...
95000U-30-3 ......... WELLS FARGO & €0 ..uuueiiiiiiiiiii s [ seeeeeennenaens [ooeed 04/17/2023 ... ZERO STAGE CAPITAL ...
97360A-AA-5 ......... WINDSOR HLDGS 111 LL oo [ eereeeeeeeenens [ 06/22/2023 ... ZERO STAGE CAPITAL ...
983133-AA-7 ......... WYNN RESORTS FIN LLC .. nnnnnns [ eeeeeeeneennnns [ooeed 06/01/2023 ..... ZERO STAGE CAPITAL ...
98877D-AD-7 . ..| ZF NORTH AMER CAP IN . 04/04/2023 ZERO STAGE CAPITAL
98877D-AE-5 . ..| ZF NORTH AMER CAP IN . 04/04/2023 ZERO STAGE CAPITAL
07317Q-AJ-4 . .| BAYTEX ENERGY CORP ... . 04/13/2023 ZERO STAGE CAPITAL
13509P-ER-0 CANADA HOUSING TRUST ..eieiiieiiiiiiiiiiiiieiiieececeeceeeeeeeeeeeeseeeese e eesessssesseesssnsssssssnnnnnnes | seeeeeeeeeneens [ooeed 05/04/2023 ..... RBC DEXIA
13607G-PJ-7 CIBC oo [ 05/16/2023 ..... RBC DEXIA
13607L-NF-6 . .| CANADIAN IMPERIAL BK . . 04/24/2023 ZERO STAGE CAPITAL
136375-CR-1 CANADIAN NATL RY €0 oeeeeeeeieiccceceeeccceeeeececeeeececeeeeeeceeeeeeeeeeeeeeeeee [ eeeeeeeeeee [ 06/02/2023 ... RBC DEXIA
18060T-AC-9 CLARIOS GLOBAL LP / .. 04/20/2023 ZERO STAGE CAPITAL ...
286181-AH-5 . ..| ELEMENT FINL CORP .. 06/21/2023 ZERO STAGE CAPITAL
20250N-BQ-7 . ..|ENBRIDGE INC MTN CDS . 04/06/2023 T D SECURITIES ..
202512-BZ-9 . ..| ENBRIDGE INC 05/23/2023 RBC DEXIA
349553-AP-2 .. |FORTIS INC ..... 06/01/2023 RBC DEXIA ... ,
36168Q-AP-9 . ..| GFL ENVIRONMENTAL IN . 05/11/2023 ZERO STAGE CAPITAL ... 81,675 |.
36485M-AM-1 . ..| GARDA WORLD SECURITY . 05/24/2023 ZERO STAGE CAPITAL .. 234,000 |.
44810R-AA-6 . .|HUSKY 111 HOLDING LI . . 05/17/2023 ZERO STAGE CAPITAL .
448811-AC-3 HYDRO ONE LTD ..evvvveeruunssesnssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnnns | seeeeeeeeenanes [oonend 06/02/2023 ... RBC DEXIA .
47788Z-AK-7 ......... JOHN DEERE FINANCIAL ...t [ eeeeeenananaens [ooend 06/01/2023 ..... RBC DEXIA ... 3,000,000 |...
65479E-AB-0 . .| NISSAN CANADA INC .. 05/16/2023 RBC DEXIA ... 3,000,000 |.
683715-AC-0 OPEN TEXT CORP R R 04/04/2023 ... ZERO STAGE CAPITAL 105,000 |...
74340X-CD-1 ......... PROLOGIS L P e nnns [ seeeeeeeeeneens [ooend 05/10/2023 ..... RBC DEXIA ... 2,310,419 |. 2,245,000 |...
780086-XL-3 ......... ROYAL BANK CDA .o [ eeeeeeaaneanens [ 04/18/2023 ... RBC DEXIA ... 4,474,911 |. 4,475,000 |...
89117F-A3-3 TD BANK e [ eeeeeeeeeennens [ 05/10/2023 ..... RBC DEXIA ... 5,383,901 |. 6,065,000 |...
92277L-AH-9 . .| VENTAS CDA FIN LTD . 05/10/2023 RBC DEXIA ... 1,295,358 |. 1,495,000 |.
00774M-BC-8 AERCAP |RELAND CAPIT . D.. 05/30/2023 ... ZERO STAGE CAPITAL 540,000 |...
08263D-AA-4 BENTELER INTL AKTIE .. D.. 05/09/2023 ZERO STAGE CAPITAL ... ..500,000 |...
12807C-AA-1 . ..|CAL FDG IV LTD ... D.. 05/10/2023 ZERO STAGE CAPITAL 39,021 |. E ..
143658-BS-0 . .| CARNIVAL CORP .... D.. 03/28/2023 ZERO STAGE CAPITAL 335,000 |. E..
14856H-AA-6 CASTLELAKE AVIATION .. D.. 06/07/2023 ZERO STAGE CAPITAL ... E
225401-AC-2 UBS GROUP AG D.. 06/15/2023 GOLDMAN SACHS E
28504D-AC-7 . ..|ELECTRICITE DE FRANC . D.. 05/17/2023 ZERO STAGE CAPITAL E ..
52206A-AD-2 . .. | LEASEPLAN CORPORATIO . D.. 06/07/2023 ZERO STAGE CAPITAL E ..
55609N-AA-6 . .. | MACQUARIE AIRFINANCE . D.. 04/11/2023 ZERO STAGE CAPITAL E ..
654744-AD-3 . .. | NISSAN MOTOR CO LTD .. D.. 06/23/2023 ZERO STAGE CAPITAL E..
716973-AE-2 . ..|PFIZER INVT ENTERPRI . D.. 05/23/2023 VARIOUS ....oevvvneee E ..
78448T-AH-5 . .| SMBC AVIATION CAP FI . D.. 04/26/2023 ZERO STAGE CAPITAL E ..
91889F-AC-5 VALARIS LIMITED D.. 04/04/2023 ..... ZERO STAGE CAPITAL ... . E
BY3546-36-7 ......... ANGLIAN WATER SERV FIN .... RPN R 05/10/2023 ..... RBC DEXIA 737,560 |. 745,000 ... E
ZM2312-38-1 .........| STANDARD CHARTERED PLC .... | N 03/23/2023 ..... ZERO STAGE CAPITAL .. 1,106,138 |. .. 1,100,000 |... E ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 169,698,680 177,457,356 752,800
23320G-44-8 .........|DFA INVT DIMENSIONS .....oommiiiiiiiiiiiiiiiii s sssssnnnnns | seeeseenesnnnns foenns 03/30/2023 ..... SALOMON BROS .0
258620-10-3 . ..| DOUBLELINE TTL RTRN BND-I 05/31/2023 ZERO STAGE CAPITAL
72201F-49-0 ......... LSO PP PPPPPPPPPPPN IRTTPPPPPOUUUUUUR RTe 05/31/2023 ..... ZERO STAGE CAPITAL ...
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779588-20-4 ......... ROWE T PRICE INSTL ...eieeenuueeeennnuneaeennnuuaaerennnunaeeeennnnnasaeennnnnsaeennnnnnsseennnnnnseeeenns | seeesennsnnenes |oennns 05/31/2023 ..... ZERO STAGE CAPITAL .eevniiieeinunnueeeeennuaeeeeennnasseeennnsaseeeennnsnsaeennnnnsaaeeennnnnsenennnnns  |reeensnnnsssennnnnnseeeernes 0.000 [-oeieeemnniiaieenennnns 2,692,070 |.eevenneiiiiiiie e [O I PP IN 4BFE ..........
1619999999. Subtotal - Bonds - SVO Identified Funds 8,133,000 0
BL3112-35-8 .........[CLEAR CHANNEL OUTDOOR HOLDINGS . OAKTREE .. 167,125 |. .. 175,000 |...
BL3453-62-0 . ..| TRAVELPORT LLC GOLDMAN SACHS . 12,890 |. 12,890 |.
BL4116-51-5 . .| BISON MIDSTREAM .. OAKTREE ...... ..698,913 |. 715,000 |.
BL4285-41-9 ......... CINEMARK USA INC L R [P RN 05/22/2023 ..... GOLDMAN SACHS . 443,250 |. ..450,000 |...
BL4296-91-1 ......... HUB INTERNAT I ONAL CORPORATE .....ieeeennueeernnnnnareennnnnsseennnnnnsseennnnnnsseaennnns | nessssrnnnnns [reeees 06/09/2023 ..... OAKTREE .. eetu et eeeesis e e e eeesse s e eeeeen s s e e ennnsnsseennnsaeeseennnsaseeeennnnsseennnnnnssennnnnnnsene reennnnnnsseernnnnnsseeennnnnnereee |oerennnasseennnnnnaeees 1,498,800 [...cevvvnniiiiinnnnnns 1,500,000
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,820,978 2,852,890
2509999997. Total - Bonds - Part 3 1,072,588,536 1,086,639,778
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 1,072,588,536 1,086,639,778
04651L-30-5 ......... AT&T MOBILITY 11 SRS B . ...06/15/2023 JP MORGAN ..20,000,000.000 |.... ....20,000,000 [.
000000-00-0 . ..|PETROL BRASILEIROS . B.. 04/25/2023 ZERO STAGE CAPITAL .51,700.000 |. ..217,720
000000-00-0 .........| VOLKSHAGEN AG ... B.. 06/16/2023 ZERO STAGE CAPITAL 2,531.000
000000-00-0 . ..| SAMSUNG ELECTRONIC . B.. 03/30/2023 ZERO STAGE CAPITAL ..5,106.000
000000-00-0 . ..|RAIZEN SA . B.. 06/12/2023 ZERO STAGE CAPITAL 2,539,600.000
000000-00-0 .........|GR BERMUDA . . |C. 04/26/2023 ..... GENEV A ettt e et e e e e et e e e e ee e e e e nenn e eeennna et eeeennnaeeeeennnnnteennennnaaeeennnnnneaee [sreeernnnnaseeernrnnnnn 4,000.000 |....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpeti
4509999997. Total - Preferred Stocks - Part 3 422,670,454 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 422,670,454 XXX
00090Q-10-3 . ..| ADT INC . .06/23/2023 ZERO STAGE CAPITAL .71,030.000 |.
001055-10-2 . ..| AFLAC INC . 06/23/2023 ZERO STAGE CAPITAL .. 5,669.000 |.
00130H-10-5 ......... LR U RN 05/19/2023 ..... ZERO STAGE CAPITAL ... ....33,047.000 |....
00206R-10-2 ......... L LT RUPPUPPRRRRSPPPPPRRR PSPPI ISP 05/19/2023 ..... ZERO STAGE CAPITAL ... ....70,114.000 |....
002474-10-4 ......... A2 R PR RN 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 6,547.000 |....
00402L-10-7 ......... ACADEMY SPORTS & 0 ...eeeeerenneeeeemnneeeeeemnnneeeeemnnnaeeeernnnneeeernnnnseeeennnnneeeennnnnneees | covisnenennnns Jonnnd 04/19/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 6,059.000 |....
00404A-10-9 ......... ACADIA HEALTHCARE COMPANY .....iiiiiiiiiiiiiiiieeecceiii e e cvnii e cenni e s ssnnii s essnnnnneeenns | cennnnneneennns founnd 05/11/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 2,030.000 |....
004225-10-8 ......... ACADIA PHARMACEUTCLS .....eeeeeee e e e eeee e e e e eeee e e e eenne e e e e eenne e e e e eenn e e e eennaneeeennnnnnes | cvnnnnnennnnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 9,986.000 |....
00445A-10-0 ......... L0 = I U IPUURRRSUUUURRRR RPN 05/31/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 7,684.000 |....
00461U-10-5 ......... ACLARIS THERAPEUTICS ....eeeeeeieeeeeeni e e e e eemne e e e eeene e e e e eenne e e e e eenn e e e e eennnneeeennnnnnns | cvnnsinennnnnns Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....23,823.000 |....
006530-10-2 . ..| ADAPTHEALTH CORP ... ZERO STAGE CAPITAL .23,259.000 |.
006739-10-6 . ..| ADDUS HOMECARE CORP ZERO STAGE CAPITAL .. 6,695.000 |.
00724F-10-1 . ..| ADOBE SYS INC ....... ZERO STAGE CAPITAL
00773J-10-3 ......... AEGLEA BIOTHERAPEU ... eeeeeee e e e e e e e e e e e e e e e e e e e e nnnn e e e e ennnnneeeennnnns | cvnnninensnnnnn Jonnnd 06/22/2023 ..... ZERO STAGE CAPITAL ...
007800-10-5 ......... AEROJET ROCKETDYNE ....uiiiiiriiniiiiiiniis s e sririie e s cinni s s srnnn s s snsnnnsssssnnnnnsssssnnnnnnsens | cennnnneeesnnns founnd 06/05/2023 ..... ZERO STAGE CAPITAL ...
007903-10-7 ......... ADVANCED MICRO DEVICES IN ...eeieeieeieeeeeeeeiee e e eeeene e e eeennne e e e eeenne e e e eennnneeeeennnnnnnees | cvnniineenennnn Jonnnd 06/23/2023 ..... ZERO STAGE CAPITAL ...
00790R-10-4 ......... ADVANCED DRAINAGE .......cevvuniiiiiiiiiiiiiiiiiiis e ceniis s ernais s ennsn s s snnnsns e ssnsnnnsenens | cennnnnenenenns fovnand 06/16/2023 ..... ZERO STAGE CAPITAL ...
008073-10-8 ......... AEROVIRONVENT INC .. eeeeeee e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eennnneeeeennnnnneees | cvnnnineenennnn Jonnad 04/10/2023 ..... ZERO STAGE CAPITAL ...
00846U-10-1 ......... AGILENT TECHNOLOGIES INC ...cvvviviiniiiiiiiiie e ceeii e e e cenni s sennn e sennnn e eseennns | cennnnneeeennns founnd 06/16/2023 ..... ZERO STAGE CAPITAL ... 909.000 |....
00912X-30-2 ......... AIR LEASE CORP ...eeeeeeeieeeeeenne e e eeeenee e e e eemne s e e eemnnneeeeeennnnaeeeeennnnsseeennnnnneeennnnnns | connieneesennnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... .. 12,342.000 |....
00971T-10-1 AKAMAT TECHNOLOGIES ...evvvieniiiiiriieeeceiiii e e ceiiis e ccvii e s ennni e s s ennnan e s s ssnnnnnseennnns | cennnnneeesenns focunnd 06/23/2023 ..... ZERO STAGE CAPITAL ... 1,999.000 |....
00973Y-10-8 . ..| AKERO THERAPEUTICS . ZERO STAGE CAPITAL 5,264.000 |.
012348-10-8 . ..| ALBANY INTL CORP ZERO STAGE CAPITAL .. 3,775.000 |.
013872-10-6 . ..| ALCOA CORP ........... ZERO STAGE CAPITAL ..218.000 |.
01609W-10-2 . ..| ALIBABA GROUP HOLDING-SP ADR ZERO STAGE CAPITAL 2,724.000 |.
016255-10-1 . .| ALIGN TECHNOLOGY INC ... .14,261.000 |.
01625V-10-4 ......... ALIGNMENT HEALTHCA ZERO STAGE CAPITAL ... ...117,826.000 |....
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01741R-10-2 ......... ALLEGHENY TECHNOLOGIES IN ...eeeeeeeeeeeeeie e e e eeeeee e e eeeeie e e e e eenne e e e eennne e e eennnnneeeeenen | cvnnnennnsennnn Joennad 06/02/2023 ..... ZERO STAGE CAPITAL ... ....10,209.000 |....
01988P-10-8 ......... ALLSCRIPTS HEALTHCARE SOL ....eviiiiiriiiiiiiiiiiniesciiii s ernni s srnnnis s seennissssennnnnsees | cennnnneneeenns fonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....41,664.000 |....
020764-10-6 ......... ALPHA METALLURGICAL vt eeeeeeeee e e eeeeee e e e eemee e e e e emeee e s e eemnnn e e e eeennnneeeeennnnnnneennnnns | cvnsnnnennnnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ...
02079%-10-7 ......... AL R PO RN 05/23/2023 ..... .
02079%-30-5 ......... ALPHABET INC ... eeeeeee e e eeeee e e e eeee e e e e e e e e e e e e e ennne e e e eemnnn e e e eennnnnneeeennnnnneneens | conninneessnnnn Jonnnd 06/16/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 2,906.000 |....
022095-10-3 ......... ALTRIA GROUP INC ..eeiiiiiie e e ceiii e srena e s s ennna s s snnnnnseesenns | eennnnneeeennns foviand 04/20/2023 ..... ZERO STAGE CAPITAL ... ..12,936.000 |....
023135-10-6 ......... AMAZON COM INC ..t e et e e e e e e e e e ee e e e e eennne e e e e ennnnaeeeeennnnneeeeennnnns | censenennnnnnn Jonnad 06/23/2023 ..... ZERO STAGE CAPITAL ... 6,339.000 |....
023436-10-8 ......... LT =D ) U IPUURRSUUUUR RN 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 4,321.000 |....
023576-10-1 ......... AMERANT BANCORP INC ... eeeeeeeeeeeeeeenee e e e eeeee e e eeenene e e eeennna e e e eennnneeeeernnnnneeeernnnnnes | cenvieneenennnn Jonnad 04/10/2023 ..... ZERO STAGE CAPITAL ... ....39,100.000 |....
025932-10-4 . .. | AMERICAN FINL GROUP INC 0O 06/23/2023 ZERO STAGE CAPITAL ..2,182.000 |.
03027X-10-0 . ..| AMERICAN TOWER CORP .. 06/16/2023 ZERO STAGE CAPITAL ...61.000 |.
030371-10-8 . ..| AMERICAN VANGUARD CO . 04/11/2023 ZERO STAGE CAPITAL .18,072.000 |.
03076K-10-8 ......... AMERTS BANCORP .....eeeeetieeeeeene e e e e eeen e e e eeese e e e e e e e e e e eenna s e e eeennnneeeeennnnnneenennnn | cevsinensennnn Jonnad 04/10/2023 ..... ZERO STAGE CAPITAL ... ....36,312.000 |....
031100-10-0 ......... L= S RN PR RN 04/27/2023 ..... ..17,500.000 |....
031162-10-0 ......... AMGEN INC <. e et e e e e e e e e e e e e e e e e rnnn e e e eennnn e e eeennnnneneennnnns | ceniineeeennen [eennd 06/16/2023 ..... ZERO STAGE CAPITAL ...
031521-10-9 ......... AMICUS THERAPEUTICS .vvvniiiiiiniiiiiiiiiis e seeniis s eennns s s snnnnn s ssssnnnnnns | cennnnneneennns fovunnd 05/19/2023 ..... ZERO STAGE CAPITAL ... ... 27,129.000 |....
031652-10-0 ......... AMKOR TECHNOLOGY INC ...eeeeeeee e e eeee e e e e eee e e e eeene e e e e e e e e e e e enn e e e e ennnneeeennnnnnns | cvnnninensnnnnn Joennnd 06/20/2023 ..... ZERO STAGE CAPITAL ... ....57,622.000 |....
03676B-10-2 ......... ANTERO MIDSTREAM CRP ....eiviiiiieecciiiie e esnni s eennnn s s snnnnnnes | cennnnneneennns fonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....18,860.000 |....
03748R-74-7 ......... APARTMENT INVESTMENT .. eeeeeeee e e e eeee e e e e e e e e e e e e e e rnnne e e e eennnneeeeennnnnnneeens | cvnsninennnnnnn Jonnnd 05/09/2023 ..... ZERO STAGE CAPITAL ... ....46,485.000 |....
03750L-10-9 APARTMENT  INCOME 06/16/2023 ..... ZERO STAGE CAPITAL ... ....49,539.000 |....
03753U-10-6 . ..| APELLIS PHARMACEUTIC . 04/10/2023 ZERO STAGE CAPITAL .. 7,064.000 |.
037833-10-0 . ..| APPLE COMPUTER ... 06/23/2023 ZERO STAGE CAPITAL 1,184.000 |.
038222-10-5 . ..|APPLIED MATERIALS COMMON STK . 06/23/2023 ZERO STAGE CAPITAL 3,303.000 |.
03966V-10-7 . ..| ARCONIC CORP ... ZERO STAGE CAPITAL 5,555.000 |.
04271T-10-0 . ..| ARRAY TECHNOLOGIES . ZERO STAGE CAPITAL .11,305.000 |.
04342Y-10-4 ......... R R RN 04/10/2023 ..... ZERO STAGE CAPITAL ... 7,944.000 |....
04956D-10-7 ......... ATMUS FILTRATION TEC «.eeeeieeeeeeeeie e e eeeeee e e e eemnee e e e eemnnne e e eemnnnaeseeennnneeeeennnnnneeeens | connienenennnns Jonnnd 06/13/2023 ..... ZERO STAGE CAPITAL ... ....16,008.000 |....
04963C-20-9 ......... LA L2 0 = 1R IPURRRSUUUURRR RN 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 7,816.000 |....
051774-10-7 ......... AURORA INNOVATION IN . eeeieeee et e e e e e e e e e e e eenn e e e eennn e e e eennnnneeeennnns | cvnnnenensnnnnn Jonnad 04/11/2023 ..... ZERO STAGE CAPITAL ...
052769-10-6 ......... FaLU L 2 1R IPUURRRSUUUURRR RN 06/23/2023 ..... ZERO STAGE CAPITAL ...
05352A-10-0 AVANTOR INC .. ee e e e e e e e e e e e e e e e e e e ee e e e e e rnnn e e e eernnnnaeeeeennnnneeeennnnnnenes | censiinensnnnnn Jonnnd 06/22/2023 ..... ZERO STAGE CAPITAL ...
05368V-10-6 . ..| AVIENT CORPORATION . 04/10/2023 ZERO STAGE CAPITAL
053807-10-3 . .| AVNET INC . 05/10/2023 ZERO STAGE CAPITAL
054540-20-8 . .| AXCELIS TECHNOLOGIES . 04/10/2023 ZERO STAGE CAPITAL

05478C-10-5 .
056752-10-8 . .
057226-10-0 .........
058498-10-6 .........
05990K-10-6 .........
060505-10-4 .........
067806-10-9 .........
070830-10-4 .........
075887-10-9 .........
077454-10-6 .........
07831C-10-3 .
084670-70-2 .
086516-10-1 . .
09062%X-10-3 .........

..|AZEK CO INC ....
-|BAIDU INC ...

..|BELLRING BRANDS INC ..
..| BERKSHIRE HATHAWAY INC DE
.| BEST BUY INC .....

BAKER HUGHES A GE CO .
BALL CORP
BANC OF CALIFORNIA .
BANKANERICA CORP NEW ...
BARNES GROUP INC
BATH & BODY WORKS
BECTON DICKINSON & CO
BELDEN INC

BIOGEN [DEC INC ..

05/24/2023
05/18/2023
06/16/2023
06/16/2023
04/10/2023
06/16/2023
04/10/2023
04/18/2023

...06/23/2023
...05/16/2023

04/10/2023
06/23/2023
06/20/2023
05/08/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
EVERCORE

.40,109.000 |
..2,664.000 |.
..10,459.000 |....
477.000 |....
.. 34,462.000 |....

647.000 |....
..... 1,820.000 |....
.21,826.000 |

..... 7,000.000 |....

167,411 |.
149,942 |.
.. 757,065 |.
..198,168 |.

302,831 |.
... 25,654 |.
.. 427,525 |.
... 44,331 |.
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09075P-10-5 ......... BIOXCEL THERAPEUT | ...eeeeeeeeeieeee e e e eeeeee e e e eeeee s e e e eenie e e e e ennne e e e eemnnnaeeeeennnnnneeeennnn | cvnnineesnnnnn Jonnnd 04/13/2023 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeet e e e e e e e e e e e s e e e ee e e e e e e nnn e e e e eennnnneeeennnn [eeeeemnnnnaeeeeennnnnns 6,867.000 |.... 122,503 |
092571-10-0 ......... BLACKSTONE MORTGAGE ......euunieiiinniniieiiiiiiseeeciiiis e cevii e srenni e s e snnnan e s ennnnneesnnnns | cennnnneeeennns founnd 04/10/2023 ..... ZERO STAGE CAPITAL ... 9,592.000 |.... 163,212 |.
09354A-10-0 ......... BLINK CHARGING €O ...eeeeeeueeeeeennieeeeeennne e e eeemene e e e eeenneeeeernnneseennnnneeeennnnnnneeeens | connieneeesnnns Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....12,718.000 |....
09627Y-10-9 ......... BLUEPRINT MEDICINES .....ccevvuiniiiiiiiiieieciiii e ee e s e sesnn s s snnna e s snnnnneees | cennnnnenennnns fonnnd 06/16/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 5,471.000 |....
097390-10-0 ......... BOISE CASCADE COMP ......eeeeeeeeeeeeeene e e e eeene e e e ee e e e e e e enn e e e e ennnn e e e eennnnnneeeennnnnnes | cvnnninensnnnns Jonnnd 04/11/2023 ..... ZERO STAGE CAPITAL ...
09857L-10-8 ......... BOOKING HOLDINGS INC .vvvunniiiiiiiiiiiiiiiii i eciiii s ssecrii e eennis s s ennnne e s snnnnnnssssnnnnns | cennnnneeeennns founnd 06/15/2023 ..... ZERO STAGE CAPITAL ...
099406-10-0 ......... BOOT BARN HLDG ....eeeereueeeemnnueeeeeeeneaeeeeemnn e e eeemnnneeeeeennnneeeeennnnnsseeennnnnseeennnnnns | connienennennnn Joonnad 04/10/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeeee e e e e eeet e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e e e nnnnneeeennnn [eeeeemnnnnaeeeeennnnnns 6,138.000 |....
101137-10-7 ......... BOSTON SCIENTIFIC CORP .vvvveiniiiiiiiis e e e et errri e srrnn s snnans s s snnnnnsees | cennnnneeeennns founnd 06/16/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 4,566.000 |....
110122-10-8 ......... BRISTOL MYERS SQUIBB CO ... 06/16/2023 ..... ZERO STAGE CAPITAL ... .. 4,262.000 |....
11136F-10-1 . ..| BROADCOM LTD ........... 04/20/2023 ZERO STAGE CAPITAL ..306.000 |.
12008R-10-7 . ..|BUILDERS FIRSTSOURCE . 05/19/2023 ZERO STAGE CAPITAL .17,100.000 |.
12047B-10-5 . .|BUMBLE INC ........... 04/10/2023 ZERO STAGE CAPITAL .18,572.000 |. . N
12503-10-8 ......... CBOE GLOBAL MARKET ....eeeeeeeeeieeeeceenie e e eernee e e eeennna e e e eennnaeeeeennnneeeeernnnnnnseennnnnnes | conninneenennnn Jonnad 05/10/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 1,020.000 |.... 139,518 |.
125410-20-9 ......... C H ROBINSON WLDWIDE .vvveeiiiiiiiieeieiiiiie e ecesi e e e eennis s ennnne s s ennnnnnsssennnnns | sennnnneeeennns founnd 06/23/2023 ..... ZERO STAGE CAPITAL ... 2,324.000 |.... 212,616 |.
125523-10-0 ......... CIGNA CORP ... eeeeeee e e e e eeeee e e e e e e e e e e e e eee e e e e ennne e e e eennnn e e eeennnnaeeeennnnnnaseennnnnnnees | ovvinneensnnnn Jonnad 05/17/2023 ..... ....44,583.000 |.... .. 11,825,653 |.
125720-10-5 ......... L0 0 PR RN 06/23/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 2,383.000 |....
12648L-60-1 ......... CT1 BIOPHARMA CORP ......eeeeeeeeeeeeeeee e e e eenne e e e eeenn e e e e e enn e e e e eennnneeeeennnnnneeeennnnnnes | cvnnnineenennnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ... 34,652.000 |....
127055-10-1 ......... L0 R RN 06/20/2023 ..... ZERO STAGE CAPITAL ... ....13,108.000 |.... N
127203-10-7 ......... CACTUS INC e et et e e et e e e e e e e e e e e e ennne e e e e e ennn e e e eernnnneeeennnnneneennnnnnnees | connieneenennen [onnnd 05/17/2023 ..... ZERO STAGE CAPITAL ... ..10,404.000 |.... 431,254 |.
127387-10-8 CADENCE DESIGN SYSTEMS INC ~ COMMON STK ...evvniiiiiiiiniiiiiiiiiieecciiineeccvninenecvvnineees | cennnneeenenns fonnid 06/16/2023 ..... ZERO STAGE CAPITAL ... 150.000 |.... ... 32,443 |
12740C-10-3 . ..| CADENCE BANK .............. 04/25/2023 ZERO STAGE CAPITAL .21,883.000 |.
127696-10-0 . ..| CAESARS ENTERTAINMEN . 06/23/2023 ZERO STAGE CAPITAL ..502.000 |.
141747-10-7 . ..| CARETRUST REIT INC . 04/10/2023 ZERO STAGE CAPITAL .59,026.000 |.
141788-10-9 . ..| CARGURUS INC ... ZERO STAGE CAPITAL .30,865.000 |.
144285-10-3 . .| CARPENTER TECHNOLOGY COMMON STK . ZERO STAGE CAPITAL .. 2,442.000 |.
14448C-10-4 ......... CARRIER GLOBAL CORP ......iivivreiniiiiiiiiiseeiinii s e ernss s e sennnns s s s snnnnnsessnnnnnnssssnnnnnnss | sennsneneennns fovunnd 06/16/2023 ..... ZERO STAGE CAPITAL ... ....19,716.000 |....
147448-10-4 ......... CASELLA WASTE SYSTEMS INC = A eeeeeeeeeeeee e e eeee e e e eeee e e e eene e e e eenn e e e eennnn e eeenns | cvnnninnnnnnnnn Jonnid 06/14/2023 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeet e e e e e e e e e e e s e e e ee e e e e e e nnn e e e e eennnnneeeennnn [eeeeemnnnnaeeeeennnnnns 3,814.000 |....
149123-10-1 ......... CATERPILLAR INC DEL 05/19/2023 ..... ZERO STAGE CAPITAL ... ....11,178.000 |....
149568-10-7 ......... CAVCO INDUSTRIES 05/19/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 1,683.000 |....
16117B-20-2 ......... CELLDEX THERAPEUTICS .... 04/10/2023 ..... ZERO STAGE CAPITAL ... ..10,432.000 |....
15118V-20-7 CELSIUS HOLDINGS INC .... 04/24/2023 ..... ZERO STAGE CAPITAL ...
15135B-10-1 . ..| CENTENE CORP DEL 04/20/2023 ZERO STAGE CAPITAL
156431-10-8 . .| CENTURY ALUM CO .. 04/10/2023 ZERO STAGE CAPITAL . N
156504-30-0 . ..| CENTURY COMMUNITIE . 04/10/2023 ZERO STAGE CAPITAL .14,826.000 |.
158720-10-4 . ..| CHAMPIONX CORPORATIO . 04/05/2023 ZERO STAGE CAPITAL .22,220.000 |.
16119P-10-8 . .| CHARTER COMMUNICATIO . 06/16/2023 ZERO STAGE CAPITAL ... 77.000 |.
163086-10-1 ......... CHEFS WAREHOUSE HO .... 05/05/2023 ..... ZERO STAGE CAPITAL ... ..30,493.000 |....
169656-10-5 ......... CHIPOTLE MEXICAN GRILL IN ©eivvriniiiiiiiii e e v eennni s ecnnnnns | cennnnneeeennns fonnnd 05/19/2023 ..... ZERO STAGE CAPITAL ...
17243V-10-2 ......... CINEMARK HOLDINGS .....eeeereeeeeeeenn e e e eeeni s e e e eeene e e e eeenne e e e e eennn e e e e eennnneeeeennnnnneees | cvvninennennnn Jonnad 04/10/2023 ..... ZERO STAGE CAPITAL ... ....60,905.000 |[....
17275R-10-2 ......... CISCO SYSTEMS INC evvvveiiiiiiiiiiiiiiinie e cirii s s errais s e rran s snrnnn s e ssnnnnnnnes | cennneneneennns foouand 04/20/2023 ..... ZERO STAGE CAPITAL ... ..12,963.000 |....
172908-10-5 ......... CINTAS CORP ... eeeeeeeeeee e e e eeet e e e e eneee e e e e emnne e e e eennnn e e eeennnnnaeeeeennnnneeeeennnnnneeeennnnns | connieneessnnnn Joonnad 04/20/2023 ..... ZERO STAGE CAPITAL ...
172967-42-4 ......... L0 I 0 RN IPUUURRSUUUURR RN 06/16/2023 ..... ZERO STAGE CAPITAL ...
17888H-10-3 ......... CIVITAS RESOURCES .. ...04/10/2023 ..... ZERO STAGE CAPITAL ...
184496-10-7 ......... CLEAN HARBORS ...05/09/2023 ..... ZERO STAGE CAPITAL ... .
185123-10-6 . ..| CLEARWATER ANALYTI 04/10/2023 ZERO STAGE CAPITAL .24,740.000 |.
191216-10-0 . ..| COCA COLA CO 06/23/2023 ZERO STAGE CAPITAL ..6,681.000 |.
200340-10-7 . .| COMERICA INC ... 06/22/2023 ZERO STAGE CAPITAL .10,875.000 |.
201723-10-3 ......... COMMERCIAL METALS CO COMMON STK ...iieeuenniiiiiinuiiiiiiiniiiiirrrnnnsesrrnssnssnssrnnnns | oeeeeessnnnnens [oeeees 04/10/2023 ..... ZERO STAGE CAPITAL . ivuvunniiiiiiununiisiiuuiseesiiuusisesseesnussssseeennnsseesessnnseesessnnnssesresnns  [oeseernnsnnseesensnnnns 5,795.000 |....
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204166-10-2 ......... COMMVAULT SYSTEMS ... e e e et e e e e e e e e e e e e e e e e mnn e e e e eennnn e e e eennnnnneeeennnn | cvnnnineennnnnn Jonnnd 06/23/2023 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeet e e e e e e e e e e e s e e e ee e e e e e e nnn e e e e eennnnneeeennnn [eeeeemnnnnaeeeeennnnnns 4,440.000 |.... 296,531 |.
209115-10-4 ......... CONSOLDTD EDISON INC ..veieviiiieiciiii e et e e s evni s s snnna s s snnnnnneees | eennnnneeennnns founnd 05/19/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 6,975.000 |.... 666,009 |.
216648-40-2 ......... COOPER COS INC ...eeeeeeeeeeeieie e e e eeeee e e e e e e e e e e enene e e e eemnnn e e e eernnnaaeeeernnnnaneennnnnnnees | connisnenennnnn Jonnad 04/20/2023 ..... ZERO STAGE CAPITAL ...
220021-10-8 ......... L0 0 RN PR RN 04/10/2023 ..... ZERO STAGE CAPITAL ... ....20,293.000 |....
22052L-10-4 ......... CORTEVA INC .. eeeeeeee e e e ee e e e e e e e e e e e e e e e e nne e e e e e rnnna e e eernnnnaseeeennnnnneeeennnnnneees | consiineenennnn Jonnnd 06/15/2023 ..... ZERO STAGE CAPITAL ... ...24,027.000 |....
22160K-10-5 ......... COSTCO WHSL CORP NEW ....evvveeniiiiinriieiiirii e s siesi s s e cennis e sesnnns s s snnnnn e s snnnnnnsneens | cennnnneneennns founnd 06/16/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... CREDICORP LTD . eeeeete e e e eees s e e e e e e e e e e e s e e e eenn e e e e e ennnneeeeennnnneeeennnnnneeennnnn | consieneesennnn Jonnad 04/17/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeeee e e e e eeet e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e e e nnnnneeeennnn [eeeeemnnnnaeeeeennnnnns 5,839.000 |....
224408-10-4 ......... L0 RN U RN 04/04/2023 ..... SPINOFF ....19,020.000 |....
224441-10-5 ......... CRANE HOLDINGS CO .. 04/20/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 3,200.000 |....
22663K-10-7 . ..| CRINETICS PHARMACE . 04/10/2023 ZERO STAGE CAPITAL .12,028.000 |.
227046-10-9 . .| CROCS INC .... 04/10/2023 ZERO STAGE CAPITAL .10,362.000 |. N
2328211-60-5 . .. |CYTOKINETICS INC 04/10/2023 ZERO STAGE CAPITAL .12,612.000 |. .. 443,350 |.
235851-10-2 ......... DANAHER CORP 05/15/2023 ..... VARIOUS ...55,000.000 |.... ... 12,962,940 |.
237194-10-5 ......... DARDEN TESTAURANTS INC . 04/20/2023 ..... ZERO STAGE CAPITAL ... 835.000 |....
23918K-10-8 ......... DAVITA INC e e et e e e e e e e e e e e e e e e e e e e e e e e rnn s e e e e ennnneeeeennnnnneeeennnn | cvneineesennnn [onnnd 06/23/2023 ..... ZERO STAGE CAPITAL ...
244199-10-5 ......... U PR RN 06/16/2023 ..... ZERO STAGE CAPITAL ...
247361-70-2 ......... DELTA AIR LINES . eeeeee e e e e e e e e e e e e e e e e e ee e e e e e eenn e e eennnnnneees | cvnniinenennnnn [onnnd 04/20/2023 ..... ZERO STAGE CAPITAL ... . N
24790A-10-1 ......... 2 1R PUURRRRUUUURRRR RN 04/10/2023 ..... ZERO STAGE CAPITAL ... 117,412 |.
24823R-10-5 ......... DENAL | THERAPEUTICS ....eeeeeeeeeeeeennee e e e eeenn e e e e eenne e e e eennee e e e eennnn e e e e emnnaneeeennnnnnnees | cvnesnnennnnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 8,582.000 |.... 205,790 |.
24906P-10-9 DENTSPLY SIRONA INC 06/23/2023 ..... ZERO STAGE CAPITAL ... 822.000 |.... L3LTTT
25271C-20-1 ..|DIAMOND OFFSHORE DRI . 04/10/2023 ZERO STAGE CAPITAL . 24,433.000 |. ..278,988 |.
254423-10-6 . .. |DINEEQUITY INC 05/16/2023 ZERO STAGE CAPITAL ..2,170.000 |.
254687-10-6 . .| DISNEY WALT CO ... 06/16/2023 ZERO STAGE CAPITAL ..193.000 |.
25754A-20-1 . .. |DOMINOS PI1ZZA INC ZERO STAGE CAPITAL ..729.000 |.
26414D-10-6 . .| DUCKHORN PORTFOLIO . ZERO STAGE CAPITAL .24,673.000 |.

26441C-20-4 .........
26603R-10-6 .........
267475-10-1 .........
26856L-10-3 .........
27627N-10-5 .........
278642-10-3

278865-10-0 .
285512-10-9 .
28618\-10-6 .
203712-10-5 .
20444U-70-0 . .
204628-10-2 .........
29670E-10-7 .........
20786A-10-6
20977A-10-5 .........
300344-10-6 .........
30050B-10-1 .........
30052F-10-0 .........
302316-10-2 .........
303250-10-4 .
31428X-10-6 .
316773-10-0 . .
32051X-10-8 .........

..| ECOLAB INC ..
..|ELECTRONIC ARTS INC
..| ELEMENT SOLUTIONS ..
.. | ENTERPRISE FINL SVCS .
. |EQUINIX INC ..........

..|FAIR ISAAC INC ...
.| FEDEX CORP .....
-|FIFTH THIRD BANCORP

DUKE ENERGY CORP
DUOLINGO INC
DYCOM INDUSTRIES INC ....
E L F BEAUTY INC ...
EASTERN BANKSHARES .
EBAY INC

EQUITY COMMONNEALTH ..
ESSENTIAL PPTYS RLTY .

EVERCORE PARTNERS INC

EVERGY INC
EVOLENT HEALTH INC .
EVGO INC
EXXON MOBIL CORPORATION ...

FIRST HAWAI AN

06/23/2023
04/10/2023
04/10/2023
06/14/2023
04/10/2023
06/15/2023
06/16/2023
06/15/2023
04/11/2023
04/10/2023
06/16/2023
04/17/2023
04/10/2023
05/19/2023
04/10/2023

...... 04/21/2023
...... 04/10/2023
...04/10/2023
...05/19/2023

04/20/2023
04/03/2023
06/16/2023

...... 05/23/2023

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
CITIGROLP ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

.. 13,397.000 |....

.12,924.000 |.

..433.000 |.
....33,198.000 |....
... 75,991.000 |....

....28,859.000 |....
....21,327.000 |....
..13,669.000 |....
..683.000 |....
...46.000 |.
.19,000.000 |.
6,295.000 |.
..... 8,263.000 |....
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32054K-10-3 ......... FIRST IND REALTY TR ..eeeeieeeeeet e e e eeenne e e e e een e e e e e e e e e e nnnn e e e e ennn e e e eeennnnneeeennnn | cvnsnineennnnnn Jonnnd 06/23/2023 ..... ZERO STAGE CAPITAL ... ....15,522.000 |.... 802,803 |.
33768G-10-7 ......... FIRSTCASH HOLDINGS ....vvveniiiiiiiiiiiiiiiii e ceris e ernni e rnnnns s snnnnsssssnnnnns | cennnnneeeennns fonnnd 04/10/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 6,643.000 |.... 632,608 |.
338330-10-6 ......... FIVE POINT HLDGS LLC ..eeeeeeieeeeeenee e e e e eee e e e eeene e e e e e e e e e e e e e e e e eennnneeeennnnnnnees | cvnnnennnnsnnnn Joennad 04/11/2023 ..... ZERO STAGE CAPITAL ... ...21,001.000 |....
339041-10-5 ......... FLEETCOR TECHNOLOG ......eevvveneniiiiiiiisiesiiiiis e s cisii s sernnii s s snsnnns s ssnnsnnsssssnnnnnnsees | cennneneneennns fovunnd 05/19/2023 ..... ZERO STAGE CAPITAL ...
343412-10-2 . .. | FLUOR CORP COMMON: STK -t e e e e e eenne e eeennnes | eevvvrniiineeee [oeeens 06/05/2023 ..... ZERO STAGE CAPITAL ... ... 71,392.000 |....
34354P-10-5 ......... [FLOWSERVE CORP .....eevvunniiiiiiiiiiieiciii e e ceii e s reeii e s s e e e s s snnaa s e snnnan s s snnnnnnes | sneeeeesnnnnnns [ooned 04/26/2023 ..... ZERO STAGE CAPITAL ... ....26,895.000 [....
344849-10-4 ......... FOOT LCOKER INC ....eeeeeenieeeeienne e e e eeeeee e e e e eenee e e e e ennna e e e eemnnn e e eeennnneeeeennnnnneeeernnn | consineessnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....25,880.000 |....
346375-10-8 ......... LR L0 RN IPUURRRSUUUURR RN 05/19/2023 ..... ZERO STAGE CAPITAL ... ..16,678.000 |....
34959E-10-9 ......... FORTINET INC .. eeeeee e e e eeet e e e e e e e e e e e e e e e e e e e e e eennne e e e e ennnaneeeennnnnnnees | cvnnninennnnnnn [onnnd 04/20/2023 ..... ZERO STAGE CAPITAL ...
35137L-20-4 . .. |FOX CORPORATION 06/23/2023 ZERO STAGE CAPITAL .69,591.000 |.
358039-10-5 . .. | FRESHPET INC 04/10/2023 ZERO STAGE CAPITAL .. 8,059.000 |.
359694-10-6 . ..|FULLER H B CO . 04/11/2023 ZERO STAGE CAPITAL ..8,720.000 |.
369550-10-8 ......... GENERAL DYNAMICS ... eeeeeeeeeeeeeee e e e e eeee s e e e e e e e e emena e e e eeennn e e e eeennnnneeeeennnnnneeennnnns | consisneesennnn Jonnnd 06/23/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 2,512.000 |....
369604-30-1 ......... L= = I R PUURRRUURRR RN 06/23/2023 ..... ZERO STAGE CAPITAL ... 3,225.000 |....
370334-10-4 ......... GENERAL MILLS INC ..eereeeeeeeeeeee e e e e e e e e e e e ee e e e e e e e e e e ennne e e e eennnneneeennnnns | cvnnnnnennnnnnn Jonnnd 06/23/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 3,983.000 |....
37247D-10-6 ......... GENWORTH FINANCIAL INC L0 RN U RN 04/10/2023 ..... ZERO STAGE CAPITAL ... ...57,800.000 |....
37253A-10-3 ......... GENTHERM INC .. e et e e e e e e e e e e e e e e nnne e e e e ennnn e e e e ennnnnneees | cvneninenssnnns [onnnd 04/10/2023 ..... ZERO STAGE CAPITAL ...
374163-10-3 ......... LR PR RN 04/10/2023 ..... ZERO STAGE CAPITAL ... ....76,656.000 |[....
374297-10-9 ......... GETTY RLTY CORP NEW ..eeeeeeeeeeeee e e e eemne e e e e eene e e e e e e e e e emnne s e e e eenn e e e ennnnnneeeennnn | cvnnninennnnnnn Jonnnd 04/20/2023 ..... ZERO STAGE CAPITAL ... ....30,173.000 |....
375558-10-3 GILEAD SCIENCES L0 RN [PUURRUUUUR RN 06/23/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 5,205.000 |....
377322-10-2 . .. | GLAUKOS CORP .....ceevvnnnnnns 04/10/2023 ZERO STAGE CAPITAL ..6,401.000 |.
38141G-10-4 . ..| GOLDMAN SACHS GROUP INC 04/20/2023 ZERO STAGE CAPITAL 3,112.000
384313-50-8 . .| GRAFTECH INTL LTD .. 04/10/2023 ZERO STAGE CAPITAL 9,942.000

384802-10-4 .
303222-10-4 ..
40131M-10-9 ........
402635-50-2 .........
404126-10-1 .........
405024-10-0 .........
407497-10-6 .........
41068X-10-0

410867-10-5 .
413160-10-2 .
42225T-10-7 .
42250P-10-3 .
422704-10-6 . .
42704L-10-4 .........
436440-10-1 .........
436893-20-0 .........
437076-10-2 .........
44107P-10-4 .........
44109J-10-6 .........
441593-10-0 .........
444859-10-2 .........
45168D-10-4 .
452534-10-1 .
453204-10-9 . .
45332Y-10-9 .........

..| GRAINGER W W INC
.. | GREEN PLAINS RENEW .
.| GUARDANT HEALTH INC ..

..| THE HANOVER INS GRP
..|HARMONIC INC ...
..|HEALTH CATALYST IN
.. | HEALTHPEAK PROPERTIE .
.| HECLA WNG CO .....

..| IDEXX LABS CORP
.| IMMUNOGEN INC .
| IMPINJ INC ...

GULFPORT ENERGY CORP ....
HCA HOLDINGS INC
HAEMONETICS CORP ...
HAMILTON LANE INC ..
HANNON ARMSTRONG S ...

HERC HLDGS INC ...
HOLOGIC INC
HOME BANCSHARES ..
HOME DEPOT INC
HOST HOTELS & RESRTS .
HOSTESS BRANDS INC .
HOUL IHAN LOKEY INC .
HUMANA, INC. .......

INARI MED INC ....

05/31/2023
06/07/2023
06/23/2023
04/10/2023
04/10/2023
04/10/2023
04/10/2023
04/10/2023
04/10/2023
06/23/2023
04/10/2023
05/10/2023
06/16/2023
04/10/2023
04/26/2023
06/23/2023
06/22/2023

...04/10/2023
...05/19/2023

05/19/2023
05/05/2023
04/10/2023
04/10/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

..768.000 |.
.19,087.000 |
..... 8,692.000 |....

..... 6,587.000 |....
.. 3,346.000 |.
.62,679.000 |
.27,613.000 |
.69,147.000 |.
.32,281.000 |
..... 6,874.000 |....
..... 5,193.000 |....
...50,035.000 |....

....11,691.000 |....
..... 6,012.000 |....
2,429.000 |....
..... 1,037.000 |....
3,321.000 |.
.37,938.000 |
..2,188.000 |
..... 8,142.000 |....

183,033 |.
.. 434,754 |.
..966,849 |.

..208,367 |.
706,077 |.
435,235 |.
..1,086,081 |.
... 17,893 |.

208,575 |.
510,722 |.
1,630,387 |.
.. 160,971 |.
..202,045 |.
513,408 |.
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45378A-10-6 ......... INDEPENDENCE REALTY .. eeeete e e e eeee s e e e e e e e e e e e e e e e e e e e e e e nna e e e e ennnnneeeennnnnns | eevvsnnninnnnns oeeens 04/10/2023 ..... ZERO STAGE CAPITAL ... ....23,573.000 |....
45687V-10-6 ......... INGERSOLL RAND INC ..evveiiiiiiiiiiiiee et sernni e e s esnna e s sennnns | eeeeennsnneeees [oeeend 06/16/2023 ..... ZERO STAGE CAPITAL ... 554.000 |....
45688C-10-7 ......... INGEVITY CORP COMMON: STK - e e e e eemene e e eeennneeeeeene | evviinneneinnn [eenndd 05/11/2023 ..... ZERO STAGE CAPITAL ... ..10,770.000 |....
457985-20-8 ......... INTEGRA LIFESCIENCE ....cevvriiiiiiiiiii et eenn s ernnnneeeee | eeeeennnnneeees [oeeend 04/10/2023 ..... ZERO STAGE CAPITAL ... 6,079.000 |....
458140-10-0 ......... INTEL CORP .ttt e e e e e s e e e e e e e e e e e e e e e e e e e e e nne e e e e e nnnn e e e eennnnnneeeennnnnnns | tevvesssinnnnns oeeens 06/23/2023 ..... ZERO STAGE CAPITAL ... ..12,314.000 |....
45826J-10-5 ......... INTELLTA THERAPEUT ...iiiiiiiiiciiii et esni e s sennn e s sesnnnn s essnnns | eeevennnnnenees [oeeens 04/10/2023 ..... ZERO STAGE CAPITAL ...
458334-10-9 ......... INTER PARFUMS INC e eeeeeee e e e e e e e e e e e e e e e e e e mnn e e e e eennnneeeennnnnnes | eeevessnisnenes [oeeens 04/10/2023 ..... ZERO STAGE CAPITAL ...
45866F-10-4 ......... INTER CONTINENTAL EX ..oiiiiiiiie et esnni e s cnnni s e cnnnnnnes | eeeeennnnnenees [oeeens 06/15/2023 ..... ZERO STAGE CAPITAL ... 896.000 |....
459200-10-1 ......... INTERNATIONAL BUSINESS MACHS ....eeeeeeeeeeee e e e eeee e e e ee e e e e een e e e eenn e e e eennnnneeeee | eevvvnnninnnnns Joeeens 04/20/2023 ..... ZERO STAGE CAPITAL ... 1,007.000 |....
46116X-10-1 . ..| INTRA CELLULAR THERA . 04/10/2023 ZERO STAGE CAPITAL .. 7,338.000 |.
461202-10-3 . | INTUIT, INC. ... 06/16/2023 ZERO STAGE CAPITAL 1,387.000 |.
46120E-60-2 . ..| INTUITIVE SURGICAL INC . 05/19/2023 ZERO STAGE CAPITAL .. 4,558.000 |.
46138G-50-8 ......... INVESCO EXCHNG TRACE ... 05/17/2023 ..... SALOMON BROS 1,200,000.000 |....
46266C-10-5 ......... TQVIA HOLDINGS INC .vvveniiiiiiiiiiiiiiiiiis it e e s eena e s s rnnne s s nenanes s s ennnnnns | oeeeesnnnnenees [oeeend 06/16/2023 ..... ZERO STAGE CAPITAL ... 767.000 |....
46267X-10-8 ......... TQIYT INC=ADR ...t eeeeee e e e e et e e e e et e e e e e e e e e ernne e e e e e ennna e e e eemnnnaeeeennnnnneeeennnnns | teeesnssinnenns [eeens 06/23/2023 ..... ZERO STAGE CAPITAL ... ....30,300.000 |....
462726-10-0 ......... L0 R SRR R 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 2,793.000 |....
464287-61-4 .........[ISHARES ... ee e e e e e e e e e e nnn e e e e nnnn e e ennnnnnns | erereeernniinns [eeeead 06/12/2023 ..... ZERO STAGE CAPITAL ... ... 13,895.000 |....
46434G-10-3 ......... L R [UUUUURRRUUTU RN 04/04/2023 ..... ZERO STAGE CAPITAL ... ...126,000.000 |....
465741-10-6 ......... ITRON INC et e e e e e e e e e e e e nnee e e e e e rnnne e e e eennnneeeeennnnnaeeeennnnnnees | teeeenssinnnnes [eeens 06/16/2023 ..... ZERO STAGE CAPITAL ... 173.000 |....
46625H-10-0 JP MORGAN CHASE & €0 .vvvveiiiiiiiieiiiiiiiie e e s s ernnne e s ennnnns s snnnnns | cennneneneennns fonand 05/23/2023 ..... ....35,000.000 ....
47580P-10-3 . ..| JELD WEN HLDG INC .. 04/10/2023 ZERO STAGE CAPITAL ..6,014.000 |.
477143-10-1 . ..| JETBLUE AWYS CORP .. 04/10/2023 ZERO STAGE CAPITAL 112,051.000 |.
478160-10-4 . .| JOHNSON & JOHNSON .. 06/15/2023 ZERO STAGE CAPITAL ..446.000 |.
48203R-10-4 . .. [ JUNIPER NETWORKS COM . ZERO STAGE CAPITAL 1,853.000
48576A-10-0 . ..| KARUNA THERAPEUTICS ZERO STAGE CAPITAL 2,509.000
488401-10-0 ......... KEMPER CORPORATION ...evvveiiiiiiiiisieiiiii e s ceniis s crnii e srsni s s s nnnnns e s ennnnnssessnnnnns | cennnnneeeennns founnd 04/10/2023 ..... ZERO STAGE CAPITAL ... 6,453.000 |....
489170-10-0 ......... KENNAMETAL INC . eeeee e e eeeee e e e e ee e e e e e e e e e e ee e e e e e emnn e e e ernnnnaeeeeennnnneeeennnnnneees | convsnenesnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....11,671.000 |....
50077B-20-7 ......... KRATOS DEF & SEC SOL ....eivevvvnnniiiiiiniiiiiiiieii e sreiiin s e ersnis s s ersann s s ennnnnssessnnnnnnses | senneneneennns founnd 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 8,139.000 |....
501575-10-4 ......... KYMERA THERAPEUTIC ...t eee e e e eeee e e e e e e e e emne e e e eemnne e e eeemnnnaeeeeennnnnneeeennnn | censenennennns Jonnnd 05/11/2023 ..... ZERO STAGE CAPITAL ...
512807-10-8 ......... LAM RESEARCH CORP ...vueiieiiiiiiieiiiiii s e eceii e e senii s s ennnis s s s rnan s s snnnnnsssessnnnnnnees | sennneneeeennns fovunnd 06/23/2023 ..... ZERO STAGE CAPITAL ...
518439-10-4 ESTEE LAUDER €0 ..eeeeenieeeeeeete e e e eeene e e e eeene e e e e eennn e e e eennnn e e e eennnnneeeeennnnnneesennnnns | conssineessnnnn Jonnnd 06/16/2023 ..... ZERO STAGE CAPITAL ...
52466B-10-3 . ..| LEGALZOOM COM INC 05/23/2023 ZERO STAGE CAPITAL .18,406.000 |.
526057-10-4 . ..| LENNAR CORP .... 06/23/2023 ZERO STAGE CAPITAL .. 1,934.000 |.
531229-88-8 . ..|LIBERTY MEDIA DELAWA . 04/10/2023 ZERO STAGE CAPITAL .24,071.000 |.
532457-10-8 . . [LILLY (ELI ) & CO .. 06/16/2023 ZERO STAGE CAPITAL 2,795.000 |.
53814L-10-8 . ..|LIVENT CORPORATION . 04/11/2023 ZERO STAGE CAPITAL .23,813.000 |.
539830-10-9 ......... LOCKHEED MARTIN CORP ......eeeeeeniaeeeemnnieeeeeeenne e e eeemnna e s eeeennneeeeennnnnneeeeennnnnneeennnnns | connienennennnn Jonnnd 05/19/2023 ..... ZERO STAGE CAPITAL ... 990.000 |....
546347-10-5 ......... LOUISTANA PAC CORP ....vvueniiiiiriiieieiiiiiis e scenni s e s errais e s esrnni s s snnsnnssssennnnnssessnnnnns | sennneneneennns fovunnd 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 8,366.000 |....
548661-10-7 ......... LOWES COS INC ..eeeeeeeneeeeeeenee e e e e eenne s e e e eene e e e e emena e e e eeennneeeeennnnnaeeeennnnnnneeennnnns | connisnensnnnns Jonnnd 06/16/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 8,438.000 |....
55024U-10-9 ......... LUMEN HOLDINGS INC ...evniiiiiiiiiieiiiiiiin e cciii e ceeii e s eesni e s ennniin e s sennnn e s ssnnnnnnes | cennnnneneennns foounnd 04/19/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 6,060.000 |....
552848-10-3 ......... MGIC INVT CORP ...eeeeeeiieeeeeenne e e e e eenee e e e e emnee e e e e emnnneeeeemnnnnaeeeernnnnseeeennnnnneeeennnnns | consieneesennnn Jonnad 06/23/2023 ..... ZERO STAGE CAPITAL ... ....70,408.000 |....
553810-10-2 ......... L o o0 PR IPUURSUUUURR RN 04/17/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 7,131.000 |.... N
554489-10-4 ......... MACK-CAL| REALTY CORP .. ...05/02/2023 ..... ZERO STAGE CAPITAL ... ....53,521.000 |.... 840,634 |.
559663-10-9 ......... MAGNOLIA OIL & GAS ... ...04/10/2023 ..... ZERO STAGE CAPITAL ... ..15,013.000 |.... .. 333,187 |.
57060D-10-8 . ..| MARKETAXESS HLDGS .. 04/20/2023 ZERO STAGE CAPITAL ..116.000 |. 38,887 |.
571748-10-2 . ..|MARSH & MCLENNAN COS . 06/16/2023 ZERO STAGE CAPITAL ..152.000 |.
576323-10-9 . . |MASTEC INC ........ 06/21/2023 ZERO STAGE CAPITAL .16,400.000 |.

576360-10-4 .........

MASTERCARD INC ...

06/16/2023

ZERO STAGE CAPITAL ...

391.000 |....
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57638P-10-4 ......... MASTERBRAND INC ... eeeeeeeeeeeeeenee e e e eeeeee e e e e eenn e e e eennnaeeeeennnnaeeeeennnneeeeennnnnneeeennnn | consienennennnn Jonnnd 04/26/2023 ..... ZERO STAGE CAPITAL ... ....57,338.000 |....
576485-20-5 ......... MATADOR RESOURCES .....vveniiiiiiiiiesiiiiiin e s ceii e cenii e seeni e s s snnnn s s ensnnn s s ssnnnnnes | sennnnneeeennns focunnd 06/07/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 7,016.000 |....
585028-10-6 ......... L= PP OURPPUPPRRPPPPPURRPPP PPN ISR 04/06/2023 ..... ZERO STAGE CAPITAL ... ....13,118.000 |....
58933Y-10-5 ......... L= 20 o PR PUURRRUUUUURRR RPN 06/23/2023 ..... ZERO STAGE CAPITAL ... .. 13,989.000 |....
59156R-10-8 ......... METLIFE INC eeeee e et e e e e e e e e e e e e e e e e e e e e e e e e e ennnn e e e eennnnnneeeennnnns | censiineensnnnn [onnad 06/16/2023 ..... ZERO STAGE CAPITAL ...
592688-10-5 ......... METTLER TOLEDO INTL evvveeniiiiiiiie e ciiiie e ee e eeensis s srnnnns s s snnnnnnsssennnnns | sennnnneeeennns foounnd 05/19/2023 ..... ZERO STAGE CAPITAL ...
594918-10-4 ......... MICROSOFT .. eeeeee e e e e e e e e e e e e e e e e e e e e e e e e e e e ennn e e e eennnnaeeeennnnnaeeeennnnnnneeens | conienenssnnns Jonnnd 06/16/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeeee e e e e eeet e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e e e nnnnneeeennnn [eeeeemnnnnaeeeeennnnnns 9,880.000 |....
595017-10-4 ......... MICROCHIP TECHNOLOGY INC ...evvveiniiiiiiiiieecciiin et ensni e ensnn s ennnnnnes | eennnnneeeennns founnd 05/19/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 7,465.000 |....
59522J-10-3 ......... [MID AMERICA APARTMENTS COMM  COMMON STK .... 04/20/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 3,284.000 |....
604687-10-5 . ..|MIRATI THERAPEUTICS .. 06/16/2023 ZERO STAGE CAPITAL 1,801.000 |.
607525-10-2 . .| MODEL N INC . 04/10/2023 ZERO STAGE CAPITAL .12,200.000 |.
60770K-10-7 . ..|MODERNA INC ... 04/20/2023 ZERO STAGE CAPITAL .. 1,649.000 |.
61174X-10-9 ......... MONSTER BEVERAGE CRP .....eeeeeeeeeeemnnneeeeerenneeeeeennn e e eeemnnneeeeernnnaneeeeennnnneseennnnnnnees | connieneennnnnn Jonnnd 05/19/2023 ..... ZERO STAGE CAPITAL ... ....22,763.000 |....
615369-10-5 ......... L0 RN [PUURRRSUUUURRR RN 06/23/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 1,280.000 |....
615394-20-2 ......... MOOG INC =CL A e e e e e e e e e e e e e e e e ennan e e e e ennnnneeeennnnnnes | crnnineeennnnn Jonnnd 05/31/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 4,878.000 |....
617446-44-8 ......... MORGAN STANLEY DEAN WITTERECO ...eevvvneniiiiiiiiiieiiiiiine e cenni e cevnii e ecnnnineessnnnnnneees | cennnnneeeennns fonnnd 06/16/2023 ..... ZERO STAGE CAPITAL ...
61775R-10-5 ......... MORPHIC HOLDING [N e eeeeee et e e e e e e e e e ee e e e e ennne e s e eennnnnneeennnnns | cvnnnineensnnns Jonnnd 05/03/2023 ..... ZERO STAGE CAPITAL ...
626755-10-2 ......... MURPHY USA INC ~ COMMON STK ..eevvniiiiiiiiiiic v eeecvvieeeccnnies | cernineeeeennn fonnad 06/21/2023 ..... ZERO STAGE CAPITAL ...
63009R-10-9 ......... NANOSTRING TECHNOL . eveeeeeeennieeeeeeenie e e eeemnee e e e eeenee e e e eeennnaeeeeennnnaeseeennnnnneeeennnnns | cevnsneenennnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....30,996.000 |.... 298,708 |.
631103-10-8 NASDAQ STOCK MARKET INC L0 RN ISR RN 06/23/2023 ..... ZERO STAGE CAPITAL ... ....11,259.000 |.... 555,732 |.
633707-10-4 . .| NATIONAL BANK HOLD . 04/27/2023 ZERO STAGE CAPITAL .19,780.000 |. ..644,562 |.
64110L-10-6 . ..|NETFLIX INC ... 06/16/2023 VARIOUS ... .48,071.000 |. . 16,241,043 |.
64110W-10-2 . ..|NETEASE COM INC .. 04/27/2023 ZERO STAGE CAPITAL 2,925.000 |. .. 256,614 |.
646025-10-6 . ..|NEW JERSEY RES CORP ZERO STAGE CAPITAL .. 5,286.000 |.
647581-20-6 . .| NEW ORIENTAL EDUCATIO-SP ADR ZERO STAGE CAPITAL .. 3,916.000 |. .
651639-10-6 ......... NEWMONT GOLD CORP ..vveiieiiriieiesiieii s s e eieni s e e rnsii s e s enanns s s ennana s s s ssnnnnnsssssnnnnnnses | sennnnneneennns fovuund 06/23/2023 ..... ZERO STAGE CAPITAL ... ....10,274.000 |....
65249B-10-9 ......... NEWS CORP NEW ... ..eeeeeeeee e e eeeet e e e e e e e e e e en e e e e e e e e e eeennn e e e eennnnnneeeernnnnnnneeennnns | conninneenennnn Jonnnd 06/16/2023 ..... ZERO STAGE CAPITAL ... ....55,470.000 |....
65249B-20-8 ......... LS R U RN 06/15/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 7,168.000 |....
65339F-10-1 ......... NEXTERA ENERGY INC . 06/16/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 2,619.000 |.... .
65342(-10-5 ......... NEXTDECADE CORP 04/10/2023 ..... ZERO STAGE CAPITAL ... ... 11,695.000 |.... ... 57,839 |
654106-10-3 NIKE INC -CL B COMMON STK . 06/23/2023 ..... ZERO STAGE CAPITAL ... ...11,092.000 |.... 1,214,029 |.
65473P-10-5 . .. [NISOURCE INC ......... 04/21/2023 ZERO STAGE CAPITAL .52,168.000 |. 1,492,307 |.
665531-30-7 . ..|NORTHERN OIL & GAS . 04/10/2023 ZERO STAGE CAPITAL ..8,361.000 |. L217,712 .
668771-10-8 . ..| NORTONL IFELOCK INC . 05/31/2023 ZERO STAGE CAPITAL ..8,160.000 |. .. 139,781 |.
670346-10-5 . ..|NUCOR CORP .. 05/19/2023 ZERO STAGE CAPITAL 2,849.000 |. ..411,328 |.
67066G-10-4 . ..|NVIDIA CORP . 06/23/2023 ZERO STAGE CAPITAL 3,575.000 |. 1,357,769 |.
670703-10-7 ......... NUVALENT INC ... 04/10/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 6,348.000 |.... 162,479 |.
674215-20-7 ......... OASIS PETROLEUM 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 4,585.000 |.... 645,429 |.
681116-10-9 ......... OLLIES BARGAIN OUT . 05/18/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 5,092.000 |....
68213N-10-9 ......... OMNICELL, INC COMMON STK . 04/10/2023 ..... ZERO STAGE CAPITAL ...
682189-10-5 ......... ON SEMICONDUCTOR CRP 06/23/2023 ..... ZERO STAGE CAPITAL ...
682680-10-3 ......... ONEOK INC 05/19/2023 ..... ZERO STAGE CAPITAL ...
683344-10-5 ......... ONTO INNOVATION INC .. ...06/23/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 2,400.000 |....
68389X-10-5 ......... ORACLE CORP ...06/23/2023 ..... ZERO STAGE CAPITAL ... ....11,053.000 |....
686688-10-2 . ..| ORMAT TECHNOLOGIES INC . 04/10/2023 ZERO STAGE CAPITAL ..8,610.000 |.
688239-20-1 . ..| OSHKKOSH CORP COMMON STK . 05/10/2023 ZERO STAGE CAPITAL ..9,210.000 |.
68902V-10-7 . ..|OTIS WORLDWIDE CORP .. 04/20/2023 ZERO STAGE CAPITAL 9,944.000 |.
69007J-10-6 ......... OUTFRONT MEDIA INC ...uuiiiiiuuuniiiiiineisiisiisinsissiissnnsssssransnsssssresnnnssssessssnsssssrnnnnsees | sesssnneeesenns |ousssd 04/10/2023 ..... ZERO STAGE CAPITAL ... ...40,860.000 |....
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690732-10-2 ......... OWENS & MINOR INC ..eeeeeeree e e e eeee e e e e eee e e e eee e e e e e e e e e e e nnn e e e eennnneeeeennnnnnnees | cvnnnennennnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....29,217.000 |....
69331C-10-8 ......... L PO RN 06/23/2023 ..... ZERO STAGE CAPITAL ... ....44,732.000 |....
69336V-10-1 ......... PGT INNOVATIONS INC ..eeeeeeemenieeeeeennee e e e eenee e e e e enee e e e eeenna e e e eennnneeeeernnnnnneeernnnnnes | cvnvineesennnn Jonnad 04/10/2023 ..... ZERO STAGE CAPITAL ... ....31,837.000 |....
693656-10-0 ......... [PVH CORP L..oviiiiiiii ittt rrra s rnnan e enns | neeeeeennniens [oined 06/21/2023 ..... ZERO STAGE CAPITAL ... ....25,842.000 |....
69366J-20-0 ......... PTC THERAPEUTICS | eeeeeeeeee e e e eeee e e e e et e e er e e e e rnne e e e eeenna e e e e ennnnneeeennnnnnnees | cvnnninennnnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ..10,890.000 |....
697435-10-5 ......... PALO ALTO NETWORKS ....eeevveenieiiiiiiieeeciiii e e crniie s eennn e e sesnnn e s essnnannesenns | cennnnneneennns founnd 06/23/2023 ..... ZERO STAGE CAPITAL ...
698813-10-2 ......... PAPA JOHNS INTL INC .eeeieeeeeeeee e e eeen e e e e e e e e ee e e e e e mn e e e e e nnnn e e e e ennnnneeeennnnns | cennnenensnnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ...
70432V-10-2 ......... PAYCOM SOFTWARE ......evvuineieiiriii e e e s e e esna e s s eannn e s s ennnan s esssnnnnns | cennnnneeeennns foounnd 06/23/2023 ..... ZERO STAGE CAPITAL ... 452.000 |....
70435P-10-2 ......... PAYCOR HOM INC .t eeeeeee e e et e e e e e e e e e e e e e e e e e mnnne e e e eennnneeeeennnnnneeens | cvnnineennnnnn [onnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....11,775.000 |....
70451X-10-4 . ..| PAYONEER GLOBAL INC 06/06/2023 ZERO STAGE CAPITAL 157,244.000 |.
70509v-10-0 . ..| PEBBLEBROOK HOTEL TR . 04/10/2023 ZERO STAGE CAPITAL .63,513.000 |.
713448-10-8 . .| PEPSICO INC MTN ..... 06/23/2023 ZERO STAGE CAPITAL .. 7,872.000 |.
713676-10-2 ......... PERELLA WEINBERG PRT ...eeeieeeereeieeeeeeenneeeeeemnne e e eeeennnneeeennnneeeeennnnneeeennnnnnneeeens | covvinnennennnn Joonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ... 32,149.000 |....
713750-10-1 ......... L= o O 1= RN IPUURRRSUUUURRR RN 06/14/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 5,980.000 |....
717081-10-3 ......... L3 742 PSP OURPPUPPRRPPPPPURRPPP PSRN ISPRN 04/20/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 1,616.000 |....
718172-10-9 ......... L L T 1 U IPUURRSUUUUR RN 06/15/2023 ..... ....59,581.000 |....
71844V-20-1 ......... PHILLIPS EDISON & €0 .eeeeeeeeeeniaeeeemenie e e eeeene e e e eeeeee e s eeeennneeeeeennnneeeeennnnnneeennnns | ceneiinenennnns Jonnnd 04/20/2023 ..... ZERO STAGE CAPITAL ... ...36,311.000 |....
72016P-10-5 ......... PIEDMONT LITHIUM INC ..eiiiiiiiiiiiiiiie e crnii e snnn e snnnnns e snnnnnnnes | cennnnneneennns founnd 04/10/2023 ..... ZERO STAGE CAPITAL ...
733174-70-0 ......... POPULAR INC .t eeeeeeee e e e eee e e e e e e e e e e e e e e emnne e e e e e ennnaeeeeennnneeeeennnnnneeennnnnns | cennieneeesnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....10,345.000 |....
736508-84-7 PORTLAND GEN ELEC €0 ...eviiviiiiniieiiiiiine e et seeni s e cnnni s s snsnna s s snnnnnns | eennnnneneennns founnd 06/21/2023 ..... ZERO STAGE CAPITAL ... ....52,355.000 |....
739276-10-3 . ..| POWER INTEGRATIONS INC . 04/13/2023 ZERO STAGE CAPITAL ..4,006.000 |.
73939C-10-6 . .. | POWERSCHOOL HOLDINGS . 04/10/2023 ZERO STAGE CAPITAL .17,921.000 |.
74164F-10-3 . .| PRIMORIS SVCS CORP ... 04/11/2023 ZERO STAGE CAPITAL .62,810.000 |.

741678-10-9 .
74267C-10-6 . .
74276R-10-2 .........
743315-10-3 .........
T4340E-10-3 .........
743400-10-3 .........
745867-10-1 .........
74736K-10-1

750917-10-6 .
751212-10-1 .
753422-10-4 .
000000-00-0 .
754730-10-9 . .
754907-10-3 .........
75615P-10-3 .........
758075-40-2 .........
758750-10-3 .........
75886F-10-7 .........
75960P-10-4 .........
76155X-10-0 .........
76169C-10-0 .........
770823-10-3 .
773122-10-6 .
77313F-10-6 . .
775133-10-1 .........

..|PRIMIS FINANCIAL CRP .
.| PROASSURANCE CORP ..

..|RAMBUS INC ...........
.| RALPH LAUREN CORP
..|RAPID7 INC .....
..|TENARIS S A .
.| RAYMOND JAMES FINANCIAL |

.. | ROBERT HALF INTL INC .
..|ROCKET LAB USA INC .
.| ROCKET PHARMACEUTICA .

PRIVIA HEALTH GROUP ..
PROGRESSIVE CORP .
PROGYNY INC
PROLOGIS INC ...
PULTE HOMES INC
QORVO INC

RAYONIER INC
REATA PHARMACEUTIC ...
REDWOOD TRUST INC
REGAL BELOIT CORP
REGENERON PHARMCTCLS .
REMITLY GLOBAL INC ...
REVOLUTION MEDICIN ...
REXFORD INDUSTRIAL ...

ROGERS CORP

COMMON STK .

05/04/2023
06/16/2023
06/16/2023
06/16/2023
05/19/2023
04/20/2023
04/10/2023
03/29/2023
04/10/2023
06/08/2023
06/16/2023
06/16/2023
04/10/2023
04/10/2023
04/18/2023
06/16/2023
06/14/2023

...04/10/2023
...06/16/2023

05/10/2023
04/11/2023
04/10/2023
04/10/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

....50,911.000 |....
..12,121.000 |....

222.000 |....
..6,143.000 |
.14,175.000 |.
.13,995.000 |
602.000 |....

.36,990.000 |
. 24,420.000 |.
..18,600.000 |....

.. 3,476.000 |....
..... 8,715.000 |....
.30,228.000 |
..1,260.000 |
..9,117.000 |.
.82,902.000 |
..678.000 |.
322.000 |....
..... 3,166.000 |....
...37,913.000 |....

409,200 |.
..249,227 |.
..... 9,790 |.
... 43,175 |.
..240,630 |.
815,748 |.
,512,682 |.
.. 146,565 |.
.. 424,491 |.
147,226 |.
61,030 |.
..... 9,983 |.
293,737 |.
248,057 |.
.. 147,286 |.
... 28,051 |.

891,389 |.
248,148 |.
... 12,204 |.

443,085 |.
56,642 |.
..234,614 |.
... 96,467 |.
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778296-10-3 ......... ROSS STORES INC ..eeeeeeeeeeeeeee e e e e eeee e e e e eee e e e e e e e e e e e enn e e e e e ennnn e e e eennnnnneeeennnnnnes | cenneneensnnnn Jonnad 06/23/2023 ..... ZERO STAGE CAPITAL ...
783549-10-8 ......... LR R 1NN SRR RN 05/10/2023 ..... ZERO STAGE CAPITAL ...
78409V-10-4 ......... SBP GLOBAL INC ..eeeeeeee e e e e e e e eee e e e e e e e e e e e e e e e e enn e e e e ennnn e e e eennnnnneeeennnnnnes | cenniinenennnnn Jennnd 06/16/2023 ..... ZERO STAGE CAPITAL ...
78667J-10-8 ......... SAGE THERAPEUTICS ....iiiireiiiiiiiiii i eeiiii s e ceni s s ernnis e s ernnna s s snnnnn s sssnnnnnnsneens | cennneneeeennns fovnnd 05/04/2023 ..... ZERO STAGE CAPITAL ...
79466L-30-2 ......... SALESFORCE COM INC ... eeeeeee e e e e eee e e e ee e e e e e e e e e e e e e e e enn e e e eemnnnneeeennnnnes | cvnninnensennnn Jonnnd 06/23/2023 ..... ZERO STAGE CAPITAL ...
806882-10-6 ......... SCHNITZER STL INDS .vvvviiiiiiiiie e e cieii e eeesi e ernn e ennnn e e sesnna e s ssnnnnnses | cennnnneeeennns fovunnd 04/10/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 2,419.000 |....
808513-10-5 ......... THE CHARLES SCHIAB .....eeeeeeieeeeeieee e e e e ereie e e e e erree e e e e ennn e e e eennna e e e eennnnneeeennnnnneees | cvnvineenennnn Jonnnd 06/16/2023 ..... ZERO STAGE CAPITAL ... ..373.000 |....
816851-10-9 ......... SEMPRA ENERGY 05/18/2023 ..... ZERO STAGE CAPITAL ... ...95.000 |....
81730H-10-9 ......... SENTINELONE INC .. 04/10/2023 ..... ZERO STAGE CAPITAL ... ...23,576.000 |....
81762P-10-2 . .| SERVICENOW INC 04/20/2023 ZERO STAGE CAPITAL .. 442.000 |.
819047-10-1 . ..| SHAKE SHACK INC 06/23/2023 ZERO STAGE CAPITAL .. 4,363.000 |. . N
82452J-10-9 . .. |SHIFT4 PMTS INC .. 05/04/2023 ZERO STAGE CAPITAL .15,893.000 |. ,128,597 |.
82489T-10-4 ......... SHOCKWAVE MEDICAL ... e e eeee e e e e e ee e e e e e e e e e e e e e e eennnn e e e eennnnnneeeennnn | cvnnninennsnnnn Jonnnd 05/31/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 2,101.000 |.... 486,048 |.
826919-10-2 ......... SILICON LABORATORIES INC ..vvvviiiiiiiiniiieiiiiini e cciii e e ccnnii e ensni e s eennin e e esnnnnnneees | cennnnneeeennns founnd 04/10/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 2,440.000 |.... 416,781 |.
828806-10-9 ......... SIMON PROPERTY GROUP ...eeeeeeeeeeeeeee e e eeeeie e e e eeene e e e e eenne e e e eemnnn e e e eeennnneeeennnnnnnneens | cenninennnnnnn Jonnnd 05/19/2023 ..... ZERO STAGE CAPITAL ... ....10,970.000 |.... .. 1,172,200 |.
82900L-10-2 ......... THE SIMPLY GOOD FOOD ...uveeievruinesiirniinseeecesiis e e e cenni e e sennia e s sresnnns e s s ennnnnesssnnnnnnes | cennnneeeennnn fovunnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....10,876.000 |.... ..401,017 |.
829821-10-6 ......... SITIME CORP ...eeeeeee e e eeeee e e e e erne e e e e e eeee e e e eeennn e e e eernnnaeeeernnnnseeeennnnnneeeennnnnneees | covieneesennnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 1,913.000 |.... 256,747 |.
82083N-10-8 ......... SITIO ROYALTIES CORP ...eieiiviiiieeiiiiiis e e ceiiis s crnni e s eenn e s s eenna s s ennnnn s s sennnnnes | cennnnneeeennns founnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....22,505.000 |.... 575,568 |.
830830-10-5 ......... SKYLINE CORP ...eeeeeeeeeeeeeemene e e eeemnnneeeeemnnaeeeeennnaseeeennnneeeeennnnnaseeennnnnnseeennnnnnes | consisneesnnnnn Joonnnd 05/30/2023 ..... ZERO STAGE CAPITAL ... ...28,754.000 |.... . 1,966,500 |.
832696-40-5 L RN IPUURRRSUUUURRR RN 06/23/2023 ..... ZERO STAGE CAPITAL ... .. 1,188.000 |.... .. 180,515 |.
83417M-10-4 . ..| SOLAREDGE TECHNOLO . 06/23/2023 ZERO STAGE CAPITAL ..396.000 |. 95,446 |.
840441-10-9 . ..| SOUTHSTATE CORP .. 04/10/2023 ZERO STAGE CAPITAL ..9,738.000 |. ..676,288 |.
844895-10-2 . .. | SOUTHWEST GAS CORP . 04/10/2023 ZERO STAGE CAPITAL .. 7,819.000 |. ..471,980 |.
84612U-10-7 . ..| SOVOS BRANDS INC . ZERO STAGE CAPITAL . 34,411.000 |. .602,501
8520911-10-9 . ..| SPROUT SOCIAL INC ZERO STAGE CAPITAL ..8,686.000 |. .. 443,287
85225A-10-7 ......... B O R PR RN 04/10/2023 ..... ZERO STAGE CAPITAL ... ....19,885.000 |.... 646,362 |.
85254J-10-2 ......... STAG INDL INC -.eeeeeeiee e e e eee e e e e e e e e e e e e e e e e e e e emnnn e e e eemnnnaeeeennnnneeeennnnnneees | conniineeennnnn Jonnnd 03/31/2023 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeet e e e e e e e e e e e s e e e ee e e e e e e nnn e e e e eennnnneeeennnn [eeeeemnnnnaeeeeennnnnns 8,475.000 |.... 281,869 |.
855244-10-9 ......... B 0 PR IPUURRRSUUUURR RN 06/23/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 4,100.000 |.... 404,759 |.
858119-10-0 ......... STEEL DYNAMICS INC -.eeeeeeee e e e eeet e e e ee e e e e e e e e e e e e eemne e e e ennnn e e e eennnnneeeens | cvnnnnnneennnnn Jonnnd 05/19/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 4,903.000 |....
8585IN-10-2 .....eeeu [STEM INC oeereiiii i s e e sernnannees | eneeeeernnniens [oened 04/10/2023 ..... ZERO STAGE CAPITAL ... ....17,901.000 |....
85914M-10-7 STEPSTONE GROUP INC ... eeeceee e e e e e e e e e e e e eenne e e e emnne e e eennnnnneeeennnn | cvnnnnnensennns Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ..16,526.000 |....
863667-10-1 . ..| STRYKER CORP ........... 06/23/2023 ZERO STAGE CAPITAL ..168.000 |.
86366E-10-6 . ..| STRUCTURE THERAPEUTICS INC 05/22/2023 ZERO STAGE CAPITAL .. 4,291.000 |.
86745K-10-4 . ..| SUNNOVA ENERGY INTL ..... 04/21/2023 ZERO STAGE CAPITAL .. 3,791.000 |.
86800U-10-4 . ..| SUPER MICRO COMPUTER . 05/30/2023 ZERO STAGE CAPITAL .. 4,651.000 |.
86881A-10-0 . ..| SURGERY PARTNERS 04/10/2023 ZERO STAGE CAPITAL .14,084.000 |.
870430-10-8 ......... SWEETGREEN INC ... 05/02/2023 ..... ZERO STAGE CAPITAL ... ....33,012.000 |....
87157D-10-9 ......... SYNAPTICS INC 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 4,016.000 |....
87161C-50-1 ......... SYNOVUS FINL CORP .. 05/12/2023 ..... ZERO STAGE CAPITAL ... ....15,157.000 |....
87164F-10-5 ......... SYNDAX PHARMACEUTI . 05/10/2023 ..... ZERO STAGE CAPITAL ... ....11,889.000 |....
871829-10-7 ......... SYSCO CORP 05/19/2023 ..... ZERO STAGE CAPITAL ... ....13,897.000 |....
872540-10-9 ......... TJX COMPANIES INC .. 06/16/2023 ..... ZERO STAGE CAPITAL ... ....32,086.000 |.... N
872590-10-4 ......... T-MOBILE US INC .... ...06/08/2023 ..... VARIOUS ... 26,255.000 |.... 3,506,530 |.
87484T-10-8 ......... TALOS ENERGY INC ...04/10/2023 ..... ZERO STAGE CAPITAL .ivvrieiieiiiiiie e e ceiii e eeii e e s e e e e s e eaaa e e s e eanaa s e s sennnn [oereernnnnnneesennannns 8,985.000 ... 134,786 |.
875465-10-6 . ..| TANGER FACTORY OUTLET CTR 04/28/2023 ZERO STAGE CAPITAL .39,657.000 |. L T72,779 .
87612E-10-6 . ..| TARGET CORP .... 06/23/2023 ZERO STAGE CAPITAL 1,783.000 |.
876126-10-1 . ..| TARGA RESOURCES IN . 06/23/2023 ZERO STAGE CAPITAL 1,150.000 |.
879360-10-5 ......... == = U PPPPIN IETTTTUUUUUURRS FPPTN 06/23/2023 ..... ZERO STAGE CAPITAL . ivuvunniiiiiiununiisiiuuiseesiiuusisesseesnussssseeennnsseesessnnseesessnnnssesresnns  [oeseernnsnnseesensnnnns 1,403.000 |....
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880320-10-9 ......... TENCENT HLDGS LTD ...eeeeeenieeeeennieeeeeeenne e e eeemena s e eeeennneeeeennnnneseennnnnneeeennnnnnneeeens | connisneeennnnn Jonnn 05/31/2023 ..... ZERO STAGE CAPITAL ... ... 81,475 |.
88160R-10-1 ......... L0 R ORI RN 06/16/2023 ..... ZERO STAGE CAPITAL ... ... 14,621 |
88162G-10-3 ......... TETRA TECH INC +.eeeeeeee e e eeeee e et e e e e e e e e e e e e e e e e e e e ennn e e e eennnnneeeennnnnnes | cvnnninensnnnnn [onnnd 06/16/2023 ..... ZERO STAGE CAPITAL ... ... 12,821 |.
882240-10-7 ......... TEXAS CAPITAL BANCSHARES .....ccevvuniiiiiiiiiiiiiiiiieeeeceiii s e eennin s e svnnnn s e sennnnnesennnnn | cennnnneeeennns fovunnd 06/13/2023 ..... ZERO STAGE CAPITAL ...
882508-10-4 ......... TEXAS INSTRS INC ..eeeeeee e e et e e e e e e e e e e e e e e e e e e e e nnne e e e e ennn e e e eennnnnneeeennnn | censninnnnnnnns [onnnd 06/16/2023 ..... ZERO STAGE CAPITAL ...
882681-10-9 ......... TEXAS ROADHOUSE INC ..evviniieiiiiiiieeiciii e cesi e ssennia s e ennnnn s scnnnnns | cennnnneneennns founnd 05/05/2023 ..... ZERO STAGE CAPITAL ... ..11,918.000 |....
883203-10-1 ......... TEXTRON INC 06/23/2023 ..... ZERO STAGE CAPITAL ... 759.000 |....
88331L-10-8 ......... THE BEAUTY HEALTH CO . 04/10/2023 ..... ZERO STAGE CAPITAL ... .. 24,632.000 |....
883556-10-2 ......... THERMO ELECTRON CORP ... 06/16/2023 ..... ZERO STAGE CAPITAL ...
89400J-10-7 . .| TRANSUNION ...cvvvninens 06/16/2023 ZERO STAGE CAPITAL N
89417E-10-9 . ..| THE TRAVELERS COS INC COMMON STK . 06/23/2023 ZERO STAGE CAPITAL .. 1,876.000 |.
89469A-10-4 . .| TREEHOUSE FOODS INC ....ovvvvvviniiiiinnnnns 06/16/2023 ZERO STAGE CAPITAL ..5,760.000 |.
896288-10-7 ......... TRINET GROUP INC COMMON STK . 04/10/2023 ..... ZERO STAGE CAPITAL ... ....19,483.000 |....
89679E-30-0 ......... TRIUMPH FINANCIAL ...iiiiiiiiiiiiiiiii e cersis e cnni s eennis s ennnn s s snnnnns e ssnnnnnnsssnns | cennnnneeennnns founnd 04/10/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 4,170.000 |....
901384-10-7 ......... 28EVENTY BIO INC -eeeeeiieeeeeeeee e e e e eeee e e e eeen e e e e eeeee e e e eemnnn e e e eeennnneeeeennnnnneeeennnns | connienensennnn [onnnd 04/10/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 9,700.000 |....
902788-10-8 ......... L 0 RN PUURRRRUUUUR RN 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 5,846.000 |....
90400D-10-8 ......... ULTRAGENYX PHARMAC ... eeeeeeeeeeeee e e e eeeee e e e e e s e e e e e e e e e e e eennnn e e e eennnnnneeene | cvnnninennnnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 3,690.000 |....
907818-10-8 ......... L O 0 R [URRRRUURRR RN 06/16/2023 ..... ZERO STAGE CAPITAL ...
90984P-30-3 ......... UNITED COMMNTY BANKS ...eeeeeeieeeeeeene e e e eeeee e e e e eenie e e e eeenn e e e eemnnnneeeeennnneneennnnnnnnes | connnnnennnnnnn Jonnnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....55,638.000 |....
911312-10-6 UNITED PARCEL SERVICE ....uiiiiiiiiiiiiiiiiiiis i rsniis s nnnnnssssennnnes | cennnnneeeennns fonnnd 05/19/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 1,055.000 |.... 180,197 |.
91324P-10-2 . .. | UNITEDHEALTH GROUP INC . 05/23/2023 .31,398.000 |. . 15,608,740 |.
922280-10-2 . .| VARONIS SYSTEMS IN . 04/10/2023 ZERO STAGE CAPITAL .10,413.000 |. .. 257,963 |.
92243G-10-8 . .| VAXCYTE INC ... 04/19/2023 ZERO STAGE CAPITAL .. 8,514.000 |. .. 306,349 |.
92276F-10-0 . ..| VENTAS INC .. ZERO STAGE CAPITAL 7,262.000
92332V-10-7 . .| VENTYX BIOSCIENCES | . ZERO STAGE CAPITAL 5,033.000
92337F-10-7 ......... =T = R ORI RN 04/10/2023 ..... ZERO STAGE CAPITAL ... .... 15,314,000 |....
92343V-10-4 ......... VERIZON COMMUNICATIONS ..eeeeeeeeeeieeeeeeeee e e e eeene s e e e eeme e e e e ennn e e e eennnneeeeennnnneeeens | cvnnninennnnnnn Jonnad 06/23/2023 ..... ZERO STAGE CAPITAL ... ....36,511.000 |....
923451-10-8 ......... VERITEX HLDGS INC ...ovvviiiiiiiiiiiiie e e snnnn s sennnn s eseennns | cennnnneneennns founnd 04/10/2023 ..... ZERO STAGE CAPITAL ... ....19,552.000 |....
92511U-10-2 ......... VERRA MOBILITY CORP ...eeeeeeeeeeeeneeeeeeeeee e e eeeenee e e e eemnn e e e eemnnn e e eeennnnnneeeennnnnneeeene | consienenennnnn Jonnnd 04/24/2023 ..... ZERO STAGE CAPITAL ... ....56,918.000 |....
92532F-10-0 ......... VERTEX PHARMACEUTICALS INC ~ COMMON STK ... 06/16/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 3,755.000 |....
92537N-10-8 VERTIV HOLDINGS LLC .. 03/29/2023 ..... ZERO STAGE CAPITAL ... ...10,830.000 |.... 148,370 |.
925550-10-5 . ..[VIAVI SOLUTIONS IN . 04/10/2023 ZERO STAGE CAPITAL .62,643.000 |. ..655,390 |.
92556V-10-6 . .| VIATRIS ... 05/19/2023 ZERO STAGE CAPITAL .56,532.000 |. ..532,837 |.
925815-10-2 . ..|VICOR CORP .. 04/10/2023 ZERO STAGE CAPITAL ..5,361.000 |.
9276311-10-5 . ..| VIPER ENERGY PARTN . 04/10/2023 ZERO STAGE CAPITAL .20,510.000 |.
92766K-10-6 . ..|VIRGIN GALACTIC HLDS . 05/23/2023 ZERO STAGE CAPITAL .13,763.000 |.
92826C-83-9 ......... VISA INC 06/23/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 6,898.000 |....
92839U-20-6 ......... VISTEON CORP 05/08/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 2,144.000 |....
929089-10-0 ......... VOYA FINANCIAL INC . 06/16/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 1,709.000 |....
929740-10-8 .........|WABTEC CORP COMMON STK . 06/16/2023 ..... ZERO STAGE CAPITAL ...
934423-10-4 ......... [ WARNER BROS DISCOVERY INC 06/23/2023 ..... ZERO STAGE CAPITAL ...
93627C-10-1 ......... WARRIOR MET COAL 04/10/2023 ..... ZERO STAGE CAPITAL ...
94106L-10-9 ......... WASTE MANAGEMENT INC . ...06/23/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 2,891.000 |.... .
947890-10-9 ......... WEBSTER FINANCIAL CORP COMMON STK . ...06/06/2023 ..... ZERO STAGE CAPITAL .ivvrieiieiiiiiie e e ceiii e eeii e e s e e e e s e eaaa e e s e eanaa s e s sennnn [oereernnnnnneesennannns 7,862.000 |.... 293,810 |.
948849-10-4 . .[WEIS MKTS INC .......... 04/10/2023 ZERO STAGE CAPITAL .. 4,687.000 |. .. 397,646 |.

9505811-10-0 .
950755-10-8 .

957638-10-9

..| THE WENDY'S COMPANY ..
.| WERNER ENTERPRISES INC .

WESTERN ALL [ANCE BCP ...

05/04/2023
06/13/2023
06/02/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

.28,869.000 |.
..9,770.000 |
..10,512.000 |....

..625,479 |.
.. 435,933 |.
255,367 |.
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059460-30-3 .
000000-00-0 .
06738E-20-4 .

..| BANCO BRADESCO S A .
..| 4INPRINT GROUP
.| BARCLAYS PLC

06/08/2023
03/28/2023
05/24/2023

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

.59,010.000 |
..2,762.000 |.
127,980.000 |.
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974155-10-3 ......... WINGSTOP INC .. eeeeeee e e e e eeee e e e e e e e e e e e e e e enne e e e e ennna e e e eennnneeeeernnnnnneeennnnnnes | connieneesennnn Jonnad 04/10/2023 ..... ZERO STAGE CAPITAL ... 6,542.000 |.... .. 1,169,871 |.
976500-10-8 ......... WINTRUST FINANCIAL CORP ....euuiiiiiniiniiiiiriieeerieniis e esennis s sennnns s sssnsnnsessnnnsnnsneens | cennnneeeeenns fovunnd 06/05/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 2,210.000 |....
98138H-10-1 ......... WORKDAY INC 06/16/2023 ..... ZERO STAGE CAPITAL ...
981811-10-2 ......... WORTHINGTON IND INC .. 04/10/2023 ..... ZERO STAGE CAPITAL ... .. 2,052.000 |....
9838%-10-0 ......... XCEL ENERGY INC 06/16/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 3,341.000 |....
984017-10-3 ......... XENIA HOTELS & RESOR .... 04/10/2023 ..... ZERO STAGE CAPITAL ... ... 36,985.000 |....
98419M-10-0 ......... XYLEM INC 06/16/2023 ..... ZERO STAGE CAPITAL ...
98422X-10-1 ......... XPONENTIAL FITNESS . 06/02/2023 ..... ZERO STAGE CAPITAL ... ....12,737.000 |....
98585X-10-4 ......... YETI HOLDINGS INC 06/23/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 6,678.000 |....
98943L-10-7 . ..| ZENTALIS PHARMACEU . 04/10/2023 ZERO STAGE CAPITAL .. 8,144.000 |.
98954M-10-1 . .| ZILLOW INC ..... 06/16/2023 ZERO STAGE CAPITAL .. 444.000 |.
98954M-20-0 . .| ZILLOW GROUP INC ... 06/16/2023 ZERO STAGE CAPITAL 2,353.000 |. N
989701-10-7 ......... ZIONS BANCORPORATION ... 05/05/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 8,199.000 |.... 174,817 |.
98978V-10-3 ......... Z0ETIS INC 06/23/2023 ..... ZERO STAGE CAPITAL ... 240.000 |.... ... 40,411 |
98983L-10-8 ......... ZURN ELKAY WATER SOL . 04/25/2023 ..... ZERO STAGE CAPITAL ... ....34,696.000 |.... .. 714,360 |.
000000-00-0 ......... RTL GROUP 05/30/2023 ..... ZERO STAGE CAPITAL ... ... 53,482 |
000000-00-0 ......... ARCELORMITTAL . 03/02/2023 ..... ZERO STAGE CAPITAL ... e 9,998 |.
GO37AX-10-1 ......... AMBARELLA INC 06/05/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 1,947.000 |.... 149,991 |.
G0585R-10-6 ......... ASSURED GUARANTY LTD . 05/12/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 4,511.000 |.... 236,5% |.
G16962-10-5 BUNGE LIMITED . 05/19/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 6,997.000 |.... 657,277 |.
G3323L-10-0 . .| FABRINET .. 06/14/2023 ZERO STAGE CAPITAL .. 6,652.000 |. ..722,008 |.
G54950-10-3 . ..|LINDE PLC . 06/23/2023 ZERO STAGE CAPITAL 2,520.000 |. ..918,423 |.
G6095L.-10-9 . .| APTIV PLC . 06/16/2023 ZERO STAGE CAPITAL 1,290.000 |. .. 130,975 |.
G9460G-10-1 . ..| VALARIS LIMITED . ZERO STAGE CAPITAL .. 6,930.000 |.
18744T-10-6 . ..| TABOOLA.COM LTD .. ZERO STAGE CAPITAL .89,699.000 |.
00208D-40-8 ......... ARC RESOURCES LTD .. 04/24/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 7,079.000 |....
008911-87-7 ......... AIR CANADA 05/24/2023 ..... ZERO STAGE CAPITAL ... ....12,341.000 |....
097751-86-1 ......... BOMBARDIER INC ... 05/18/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 3,691.000 |[....
12532H-10-4 03/28/2023 ..... ZERO STAGE CAPITAL ... ...40,684.000 |....
21037X-10-0 ......... CONSTELLATION SFTWR .. 04/13/2023 ..... ZERO STAGE CAPITAL ...
249906-10-8 DESCARTES SYSTEMS GRP/TH ...eeeeeeeei e e e e eeet e e e eeene e e eeeee e e e e e e e e eennn e e eennnnnneees | cvvnninennnnnnn Jonnnd 06/13/2023 ..... ZERO STAGE CAPITAL ...
292766-10-2 . ..| ENERPLUS CORP ....... 04/10/2023 ZERO STAGE CAPITAL . 44,005.000 |.
66987E-20-6 . ..| NOVAGOLD RESOURCES . 04/10/2023 ZERO STAGE CAPITAL .17,364.000 |.
67000B-10-4 . ..|NOVANTA INC .... 05/31/2023 ZERO STAGE CAPITAL .. 3,886.000 |.
67079A-10-2 . ..|NUVEI CORP .. 05/26/2023 ZERO STAGE CAPITAL . 14,596.000 |.
674482-20-3 . ..|OBSIDIAN ENERGY 04/12/2023 ZERO STAGE CAPITAL .10,278.000 |.
683715-10-6 ......... OPEN TEXT CORP ... A.. 04/12/2023 ..... ZERO STAGE CAPITAL ... ....68,295.000 |....
749350-10-7 ......... RB GLOBAL . A. 06/16/2023 ..... ZERO STAGE CAPITAL ... ....18,988.000 |....
000380-20-4 ......... ABCAM PLC . D.. 04/10/2023 ..... ZERO STAGE CAPITAL ... ... 34,099.000 |....
02319v-10-3 D.. 04/05/2023 ..... ZERO STAGE CAPITAL ... ...363,131.000 |....
000000-00-0 ......... BRIT AMER TOBACCO .. B.. 06/15/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 3,414.000 |....
000000-00-0 ......... STANDARD CHARTERED . B.. 03/01/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... KELLER GROUP B.. 04/04/2023 ..... ZERO STAGE CAPITAL ...
054536-10-7 D.. 03/01/2023 ..... ZERO STAGE CAPITAL ...
D..
B..
D..
D..

072730-30-2 .........

BAYER A G ...

03/29/2023 .....

ZERO STAGE CAPITAL ...

8,952.000 |....
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000000-00-0 B.. 04/26/2023 ..... ZERO STAGE CAPITAL ... ...262,300.000 |.... 1,755,697 |.
088606-10-8 ......... BHP GROUP LTD . C.. 04/18/2023 ..... ZERO STAGE CAPITAL ... ....37,486.000 |.... 2,366,925 |.
191241-10-8 ......... COCA-COLA FEMSA .... D.. 03/28/2023 ..... ZERO STAGE CAPITAL et e e eeeet e e e e eeete e e e e e e e e e e e s e e e e e e e e e e enmn e e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 3,670.000 |....
201712-20-5 ......... COMMERCIAL INTL BK D.. 06/22/2023 ..... ZERO STAGE CAPITAL ... ....69,610.000 [....
000000-00-0 ......... ENEL AMERICAS SA ... B.. 06/12/2023 ..... ZERO STAGE CAPITAL ... ... 3,318,565.000 |....
000000-00-0 ......... COLBUN S.A. .......... B.. 06/01/2023 ..... ZERO STAGE CAPITAL ... ... 3,255,306.000 |....
000000-00-0 ......... BCO DO BRASIL SA ... B.. 04/25/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeeee e e e e eeet e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e e e nnnnneeeennnn [eeeeemnnnnaeeeeennnnnns 9,400.000 |....
000000-00-0 ......... AUDIOCODES LTD D.. 05/30/2023 ..... ZERO STAGE CAPITAL ... ... 14,284,000 |....
000000-00-0 ......... PETROL BRASILEIROS . B.. 04/25/2023 ..... ZERO STAGE CAPITAL ... 38,100.000 |....
000000-00-0 . ..|BARCLAYS .. B.. 05/30/2023 ZERO STAGE CAPITAL 1,148,120.000 |.
3773311-20-4 . ..|GSK PLC ... D.. 04/20/2023 ZERO STAGE CAPITAL .35,861.000 |.
380597-10-6 . ..| GOLD FIELDS LTD .. C.. 04/19/2023 ZERO STAGE CAPITAL .60,296.000 |.
000000-00-0 ......... PORR AG B.. 05/22/2023 ..... ZERO STAGE CAPITAL ... ....27,801.000 |[....
000000-00-0 ......... INTESA SANPAOLO .. B.. 05/25/2023 ... ZERO STAGE CAPITAL ... ...345,008.000 |....
000000-00-0 ......... BELSHIPS CO B.. 04/25/2023 ..... ZERO STAGE CAPITAL ... ...247,622.000 |....
000000-00-0 ......... BUDIMEX B.. 05/31/2023 ..... ZERO STAGE CAPITAL ... ....28,270.000 |....
000000-00-0 ......... FRESENIUS SEGKGAA .. B.. 04/18/2023 ..... ZERO STAGE CAPITAL ... ....17,511.000 |....
438090-80-5 ......... HON HAI PRECISION D.. 04/04/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 1,656.000 |....
45258D-10-5 ......... IMMUNOCORE HLOGS P .... D.. 04/10/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 5,024.000 |....
455793-10-9 ......... INDUSTRIA DE DISENO .. D.. 03/01/2023 ..... ZERO STAGE CAPITAL ...
456837-10-3 . ..| ING GROEP N V D.. 05/22/2023 ZERO STAGE CAPITAL 188,257.000 |.
465562-10-6 . ..| ITAU UNIBANCO HLDG . D.. 06/08/2023 ZERO STAGE CAPITAL 363,016.000 |.
000000-00-0 . ..| SAP SE .. B.. 03/27/2023 ZERO STAGE CAPITAL .. 2,311.000 |.
000000-00-0 . E.ON SE . B.. ZERO STAGE CAPITAL .18,189.000 |.
495724-40-3 .. .| KINGFISHER PLC D.. ZERO STAGE CAPITAL .14,091.000 |.
000000-00-0 ... B.. 04/06/2023 ..... ZERO STAGE CAPITAL ... ....50,946.000 |....
000000-00-0 B.. 04/12/2023 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeet e e e e e e e e e e e s e e e ee e e e e e e nnn e e e e eennnnneeeennnn [eeeeemnnnnaeeeeennnnnns 8,430.000 |....
000000-00-0 ......... BK HANDLOWY W WARS . B.. 06/16/2023 ..... ZERO STAGE CAPITAL ... ...35,713.000 |....
000000-00-0 ......... DEUTSCHE LUFTHANSA . B.. 06/01/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... KITRON ASA B.. 05/03/2023 ..... ZERO STAGE CAPITAL ... ...21,799.000 |....
000000-00-0 PFEIFFER VAC TECH .. B.. 04/04/2023 ..... ZERO STAGE CAPITAL ... 347.000 |....
000000-00-0 . ..| KRONES AG ...... B.. 03/28/2023 ZERO STAGE CAPITAL ..924.000 |.
000000-00-0 . ..| MERCEDES-BENZ . B.. 04/03/2023 ZERO STAGE CAPITAL .12,391.000 |.
000000-00-0 . ..| SWISSCOM AG ... D.. 04/28/2023 ZERO STAGE CAPITAL 279.000
559166-10-3 . .|MAGIC SFTWRE ENTRP . B.. 03/01/2023 ZERO STAGE CAPITAL 0.000 |.
000000-00-0 . LfCEZ B.. 04/13/2023 ZERO STAGE CAPITAL .. 2,758.000 |.
000000-00-0 ......... WOLTERS KLUWER ... B.. 06/02/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 7,807.000 |....
000000-00-0 ......... HENNES & MAWRITZ ... B.. 04/04/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... SCHOUW & CO B.. 04/25/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 04/25/2023 ..... ZERO STAGE CAPITAL ... ... 79,644.000 |....
000000-00-0 ......... NOKIA OYJ . B.. 06/22/2023 ..... ZERO STAGE CAPITAL ... ....87,763.000 |....
000000-00-0 ......... AFRN RAINBOW MINLS . B.. 04/19/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... ANHUI EXPRESSHAY ... B.. 04/27/2023 ..... ZERO STAGE CAPITAL ... .
000000-00-0 ......... BANK HAPOALIM BM ... B.. 04/10/2023 ..... ZERO STAGE CAPITAL ... ....25,608.000 [....
000000-00-0 . ..| BARLOWORLD LTD ... B.. 05/31/2023 ZERO STAGE CAPITAL .12,049.000 |.
000000-00-0 . ..|FUJI SEAL INTL INC . B.. 05/16/2023 ZERO STAGE CAPITAL .. 4,400.000 |.
000000-00-0 . ..| CLP HOLDINGS LTD ... B.. 06/15/2023 ZERO STAGE CAPITAL .56,000.000 |.
000000-00-0 ......... YANKUANG ENERGY GROUP CO-H .. B.. 04/04/2023 ..... ZERO STAGE CAPITAL ... ....14,000.000 |....




(XA (IE

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
000000-00-0 ......... 0BIC CO 06/06/2023 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeet e e e e e e e e e e e s e e e ee e e e e e e nnn e e e e eennnnneeeennnn [eeeeemnnnnaeeeeennnnnns 2,300.000 |....
000000-00-0 ......... ORACLE CORP JAPAN .. 03/24/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 3,800.000 |....
000000-00-0 ......... BHP GROUP LTD . 04/18/2023 ..... ZERO STAGE CAPITAL ... ... 31,224,000 |....
000000-00-0 ......... 05/01/2023 ..... ZERO STAGE CAPITAL ... ...164,100.000 |....
000000-00-0 ......... CANON ELECTRONICS .. 06/01/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 3,400.000 |....
000000-00-0 ......... KT&G CORPORATION ... 06/22/2023 ..... ZERO STAGE CAPITAL ... ... 72,191,000 |....
000000-00-0 ......... ORIGIN ENERGY 04/03/2023 ..... ZERO STAGE CAPITAL ... 132,307.000 |.... 735,443 |.
000000-00-0 ......... LENOVO GROUP LIMITED .... 05/11/2023 ..... ZERO STAGE CAPITAL ... ...1,764,000.000 |.... .. 1,728,962 |.
000000-00-0 ......... CTI ENGINEERING CO . 03/31/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 4,000.000 |.... ... 91,286 |.
000000-00-0 . ..| SK TELECOM ........... 04/26/2023 ZERO STAGE CAPITAL .. 5,288.000 |. .. 187,552 |.
000000-00-0 . ..| JARDINE CYCLE & CARR . 03/01/2023 ZERO STAGE CAPITAL . 0.000 |. .(128,718)|.
000000-00-0 . ..|DAIKIN INDUSTRIES .. 06/09/2023 ZERO STAGE CAPITAL .. 3,900.000 |. .. 794,649 |.
000000-00-0 ......... DAl NIPPON PRINTNG .... 03/30/2023 ..... ZERO STAGE CAPITAL ... ....20,300.000 |....
000000-00-0 ......... DAIWABO HOLDINGS ... U R 04/25/2023 ..... ZERO STAGE CAPITAL ... ....18,700.000 |....
000000-00-0 ......... CHINA TAIPING INSU . VP 04/19/2023 ..... ZERO STAGE CAPITAL ... ...266,600.000 |....
000000-00-0 ......... OTSUKA CORP T RN 06/19/2023 ..... ZERO STAGE CAPITAL ... ....48,800.000 [....
000000-00-0 ......... DISCO CORPORATION .. N - 03/30/2023 ..... ZERO STAGE CAPITAL ... ....16,500.000 |....
000000-00-0 ......... L U R [ - NN RN 04/25/2023 ..... ZERO STAGE CAPITAL ... ... 36,955.000 |....
000000-00-0 ......... TECHNOLOGY ONE .....eeeeeeeieeeeeenni e e e eeenneeeeeeeennneeeeeennneeeeennnnnseeeennnnnnseeeennnnneeeeennns | Bevrvoreeeeennn Joennad 03/23/2023 ..... ZERO STAGE CAPITAL ... ....51,873.000 |.... 495,854 |.
000000-00-0 LU= =0 PP I - NN RPN 05/25/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 6,500.000 |.... 289,639 |.
000000-00-0 . ..| FANUC CORP .. 03/30/2023 ZERO STAGE CAPITAL .21,500.000 |. .. 764,934 |.
000000-00-0 . ..|FUJITSU 06/12/2023 ZERO STAGE CAPITAL .. 1,900.000 |. .. 259,816 |.
000000-00-0 . ..| ELECOM CO . 05/12/2023 ZERO STAGE CAPITAL .27,400.000 |.
000000-00-0 . ..| SHINHAN FIN GROUP ZERO STAGE CAPITAL 4,823.000 |.
000000-00-0 . ..|HEINEKEN MALAYSIA ZERO STAGE CAPITAL .19,700.000 |.
000000-00-0 ......... FaLT 00U [ - NN RPN 03/01/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... HARBIN ELECTRIC €O ....eeeeernnneeeernnnneeeeemnnnaeeeemnnnnaeeeennnnnsseernnnnnseeeennnnaaeeeennnnnneees | Beovvvreeeeennn Jonnad 04/25/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... L0000 PR [ - NN RPN 05/24/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... HYUNDAT MOBIS ...eeeeeee e e et e e e e e ee e e e ee e e e e e eenne e e e eemnnneeeeennnneeeeennnnnes | Bevnoneeeeennn Jounnid 04/03/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... ES S U [ - NN RPN 04/04/2023 ..... ZERO STAGE CAPITAL ... .. 5,794.000 |....
000000-00-0 HYUNDAT MOTOR €0 .veeeeeeeeee e e e eeeee e e e ee e e e e e e e e e e e enne e e e eennnneeesennnnneeeennnnnneees | Bevnnneeeeennn Jounnid 03/30/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 1,568.000 |.... 215,756 |.
000000-00-0 . ..| IBIDEN CO ......... 05/02/2023 ZERO STAGE CAPITAL ..9,100.000 |. .. 395,82 |.
000000-00-0 . ..| 1COM  INCORPORATED 06/16/2023 ZERO STAGE CAPITAL .34,300.000 |. .. 128,775 |.
000000-00-0 . ..|KIA CORPORATION .. 03/30/2023 ZERO STAGE CAPITAL .. 2,848.000 |. L7211
000000-00-0 . ..|KINGBOARD HOLDINGS . 06/07/2023 ZERO STAGE CAPITAL .52,000.000 |. .. 152,005 |.
000000-00-0 . ..|KRUNG THAI BNK LTD . 05/10/2023 ZERO STAGE CAPITAL 330,900.000 |. .. 179,620 |.
000000-00-0 ......... INFOCOM CORP ... e e eeeeee e e e e eeei e e e e emneee e e e e ennne e e e eemnnneeseennnnnneeeeennnnnaseennnnnnneeees | Beveesnnnreees [oeeen 05/15/2023 ..... ZERO STAGE CAPITAL ... ....24,600.000 |[.... 424,185 |.
000000-00-0 ......... L =TI 3 0O PP I - AR RPN 05/22/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 1,119.000 |.... ... 95,125 |
000000-00-0 ......... SUMITOMO MITSUL FG e e eeeeeee e e e eemee e e e e eeeee e e e e eene e e e eemnneeeeeemnnnseeeennnnnnseeeennn | Bevnnreeeeennn Joennidd 06/14/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 6,200.000 |.... .. 259,514 |.
000000-00-0 ......... LT = U I - RN RN 04/25/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 3,700.000 |.... .. 103,987 |.
000000-00-0 ......... MITSUL MATSU HLDGS ....eeeeeeeeeeeeennieeeeeeeee e e e eeenne e e e e eenneeeeeenneneeeeennnnneeeeennnnnneeenns | Bevnoreeeeennn Jounnid 04/26/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 4,300.000 |....
000000-00-0 ......... L= S = 0V 1R [ - NN RPN 04/26/2023 ..... ZERO STAGE CAPITAL ... ....95,300.000 [....
000000-00-0 ......... NIHON DENGI €0 .vveeeeeeeeeee e e eeeeee e e e eeee e e e e e eeene e e e eemnnn e e eeennnnneeseennnnnneseennnnnnneeeens | Bevvvreeeeennn Jounnadd 06/13/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 5,100.000 |.... 144,651 |.
000000-00-0 ......... B A0 0 PR I - NN RPN 04/10/2023 ..... ZERO STAGE CAPITAL ... ....20,100.000 |.... 423,492 |.
000000-00-0 . ..|MITSUBA CORP ... 06/01/2023 ZERO STAGE CAPITAL .76,100.000 |.
000000-00-0 . ..[MITSUBISHI CORP .. 05/30/2023 ZERO STAGE CAPITAL .61,700.000 |.
000000-00-0 . ..[MITSUI" CHEMICALS 06/23/2023 ZERO STAGE CAPITAL .62,100.000 |.
000000-00-0 ......... SEIKO EPSON CORP ... 06/13/2023 ..... ZERO STAGE CAPITAL . ivuvunniiiiiiununiisiiuuiseesiiuusisesseesnussssseeennnsseesessnnseesessnnnssesresnns  [oeseernnsnnseesensnnnns 3,200.000 |....
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000000-00-0 ......... NINTENDO CO UV I 06/16/2023 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeet e e e e e e e e e e e s e e e ee e e e e e e nnn e e e e eennnnneeeennnn [eeeeemnnnnaeeeeennnnnns 2,900.000 |.... 129,042 |.
000000-00-0 ......... NIDEC CORPORATION .. U R 05/12/2023 ..... ZERO STAGE CAPITAL ... ....14,700.000 |.... 740,529 |.
000000-00-0 ......... NISHIMATSU CONSTCN ... UV I 04/18/2023 ..... ZERO STAGE CAPITAL et e e eeeet e e e e eeete e e e e e e e e e e e s e e e e e e e e e e enmn e e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 2,000.000 |.... ... 53,031 |.
000000-00-0 ......... NIPPON STEEL CORP T RN 06/16/2023 ..... ZERO STAGE CAPITAL ... ....37,600.000 [.... .. 808,392 |.
000000-00-0 ......... NISSAN MOTOR CO .. I - 05/12/2023 ..... ZERO STAGE CAPITAL ... ...25,900.000 |.... 100,719 |.
000000-00-0 03/01/2023 ..... ZERO STAGE CAPITAL ... ,581,138) |
000000-00-0 ......... ONO PHARMACEUTICAL . 03/28/2023 ..... ZERO STAGE CAPITAL ... ..11,100.000 |.... 233,525 |.
000000-00-0 ......... DOOSAN 03/31/2023 ..... ZERO STAGE CAPITAL ... 2,939.000 |.... 218,814 |.
000000-00-0 ......... NEW HOPE CORP 04/04/2023 ..... ZERO STAGE CAPITAL ... ....26,979.000 |.... 110,512 |.
000000-00-0 . ..|PICC PROPERTY & CA . 05/15/2023 ZERO STAGE CAPITAL 596,000.000 |. .. 741,376 |.
000000-00-0 . ..|RAITO KOGYO CO 05/10/2023 ZERO STAGE CAPITAL .. 3,400.000 |. 50,333 |.
000000-00-0 . ..|RICOH CO ........ 05/09/2023 ZERO STAGE CAPITAL ..6,000.000 |.
000000-00-0 ......... MEDIPAL HLDG CORP .. 04/27/2023 ..... ZERO STAGE CAPITAL ... ....18,900.000 |.... .
000000-00-0 ......... SHINNIHON CORP 05/31/2023 ..... ZERO STAGE CAPITAL ... ....52,500.000 [.... 407,035 |.
000000-00-0 ......... SHIN-ETSU CHEMICAL . 05/22/2023 ..... ZERO STAGE CAPITAL ... ....25,600.000 .... 796,212 |.
000000-00-0 ......... SUMITOMO CORP ... 06/05/2023 ..... ZERO STAGE CAPITAL ... ....36,600.000 [.... 720,821 |.
000000-00-0 ......... TAIHEI DENGYO .... . UV I 06/02/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 5,800.000 |.... 174,918 |.
000000-00-0 ......... TAKEDA PHARMACEUTI . B.. U R 03/29/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 4,200.000 |.... 138,764 |.
000000-00-0 ......... ADVANTEST B.. VP 05/31/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 4,000.000 |.... 433,068 |.
000000-00-0 YAMATANE CORP N - 05/16/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 9,100.000 |.... 112,800 |.
000000-00-0 . ..| TENMA CORPORATION 06/22/2023 ZERO STAGE CAPITAL ..5,600.000 |. .. 102,234 |.
000000-00-0 . ..| SACS BAR HOLDINGS 05/24/2023 ZERO STAGE CAPITAL .58,400.000 |. .. 417,993 |.
000000-00-0 . ..| TOA CORP(ELEC) ... 05/23/2023 ZERO STAGE CAPITAL .15,100.000 |. 95,548 |.
000000-00-0 . ..| TOKYO TEKKO CO ZERO STAGE CAPITAL .45,900.000 |. ..879,003 |.
000000-00-0 . ..| TOKYO GAS CO ... . ZERO STAGE CAPITAL .. 4,300.000 |. ... 91,600 |.
000000-00-0 ......... TOKYO ELECTRON ... U R 05/30/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 8,500.000 |.... ..1,168,133 |.
000000-00-0 ......... TSINGTAO BREWERY ... UV I 04/06/2023 ..... ZERO STAGE CAPITAL ... ....62,000.000 .... ..671,692 |.
000000-00-0 ......... TSUZUKI DENKI CO ... U R 06/22/2023 ..... ZERO STAGE CAPITAL ... ....22,900.000 [.... 297,103 |.
000000-00-0 ......... UNI-CHARM CORP UV I 06/02/2023 ..... ZERO STAGE CAPITAL ... ....10,300.000 |....
000000-00-0 ......... YAKULT HONSHA CO ... U R 04/26/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 YAMAHA MOTOR CO .. N - 03/24/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 3,200.000 |....
000000-00-0 . ..|NOVARTIS AG .... 06/15/2023 ZERO STAGE CAPITAL 1,429.000 |.
000000-00-0 . ..| ADECCO GROUP AG 04/05/2023 ZERO STAGE CAPITAL 4,393.000 |.
000000-00-0 . ..|NESTLE SA . 06/15/2023 ZERO STAGE CAPITAL ..415.000 |.
000000-00-0 . ..|LPP SA .. 05/10/2023 ZERO STAGE CAPITAL ..162.000 |.
000000-00-0 . ..|EQUINOR ASA . . 03/01/2023 ZERO STAGE CAPITAL .... 0.000 |. . (3,069,569) .
000000-00-0 ......... ENEL VP 04/14/2023 ..... ZERO STAGE CAPITAL ... 22.224,849.000 [..oiieeireiieieiiiianns 1,424,323 |.
000000-00-0 ......... JUMBO SA U R 04/25/2023 ..... ZERO STAGE CAPITAL ... ....54,745.000 |....
000000-00-0 ......... PIRAEUS PORT AUTH .. . I - 05/15/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 6,516.000 |....
780259-30-5 ......... SHELL PLC D.. 06/08/2023 ..... ZERO STAGE CAPITAL ... ....20,693.000 [....
78440P-30-6 ......... SK TELECOM CO LTD .. D.. 04/24/2023 ..... ZERO STAGE CAPITAL ... ....40,932.000 |....
874039-10-0 ......... TAIWAN SEMICONDUCTOR ... D.. 05/31/2023 ..... ZERO STAGE CAPITAL ... ....39,998.000 [....
87936R-20-5 ......... TELEFONICA BRASIL SA .... D.. 04/20/2023 ..... ZERO STAGE CAPITAL ... ....51,136.000 |.... 414,122 |.
890747-10-8 ......... TOPPAN INC B.. 05/24/2023 ..... ZERO STAGE CAPITAL .ivvrieiieiiiiiie e e ceiii e eeii e e s e e e e s e eaaa e e s e eanaa s e s sennnn [oereernnnnnneesennannns 2,800.000 |.... ... 57,91 |
92837L-10-9 . .| VISTA ENERGY S A B D.. 06/09/2023 ZERO STAGE CAPITAL .11,766.000 |. .. 264,563 |.
000000-00-0 . ..[MCJ CO LTD .. B.. 06/06/2023 ZERO STAGE CAPITAL .. 7,300.000 |. 50,951 |.
000000-00-0 . .| YTL POWER INTL B.. 05/23/2023 ZERO STAGE CAPITAL 2,738,900.000 |.
000000-00-0 ......... ELEC POWER DEV ... B.. 06/12/2023 ..... ZERO STAGE CAPITAL ... 106,300.000 |....
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000000-00-0 ......... DOGAN HOLDINGS B.. 05/17/2023 ..... ZERO STAGE CAPITAL ... ....37,115.000 |....
000000-00-0 ......... FORD OTOMOTIV SAN .. B.. 06/22/2023 ..... ZERO STAGE CAPITAL ... ....18,386.000 |....
000000-00-0 ......... KEREVITAS GIDA SAN ... B.. 05/05/2023 ..... ZERO STAGE CAPITAL ... ... 1,565,189.000 |....
000000-00-0 ......... LOGO YAZILIM B.. 06/13/2023 ..... ZERO STAGE CAPITAL ... 99,806.000 |....
000000-00-0 ......... T SISE VE CAM FABR ... B.. 04/18/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 04/10/2023 ..... ZERO STAGE CAPITAL ... . .
000000-00-0 ......... ULKER BISKUVI SANA ... B.. 03/29/2023 ..... ZERO STAGE CAPITAL ... ....39,806.000 |....
000000-00-0 ......... CARLSBERG BRIRY (M) ... B.. 03/23/2023 ..... ZERO STAGE CAPITAL ... ....13,500.000 |....
000000-00-0 ......... CHINA STATE CONSTR . B.. 05/11/2023 ..... ZERO STAGE CAPITAL ... ... 1,408,000.000 |....
000000-00-0 . ..|LEONARDO SPA ...... B.. 04/18/2023 ZERO STAGE CAPITAL .. 4,501.000 |.
000000-00-0 . ..| LANCASHIRE HLDGS B.. 03/01/2023 ZERO STAGE CAPITAL . 0.000 |.
000000-00-0 . ..|HANA FINANCIAL GRP . B.. 03/30/2023 ZERO STAGE CAPITAL .. 3,156.000 |.
000000-00-0 ......... CAMTEK B.. 03/01/2023 ..... ZERO STAGE CAPITAL ... ....(842,691).
000000-00-0 ......... PTT EXPLORATION AND PRODUCTION ... B.. 06/22/2023 ..... ZERO STAGE CAPITAL ... ... 66,245 |.
000000-00-0 ......... SBM OFFSHORE NV B.. 03/02/2023 ..... ZERO STAGE CAPITAL ... .. 119,856 |.
000000-00-0 ......... JYP ENTERTAINMENT .. B.. 05/17/2023 ..... ZERO STAGE CAPITAL ... ...86,710 |.
000000-00-0 ......... PROTECTOR FORS ASA . B.. 05/12/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 03/28/2023 ..... ZERO STAGE CAPITAL ... . .
000000-00-0 ......... KINGBOARD LAMINATES HLDG LTD .. B.. 03/27/2023 ..... ZERO STAGE CAPITAL ... ...233,000.000 |.... 280,744 |.
000000-00-0 AIT CORPORATION .. B.. 04/03/2023 ..... ZERO STAGE CAPITAL ... ....14,200.000 |.... 172,779 |.
000000-00-0 . ..|CMOC GROUP LTD-H B.. 06/08/2023 ZERO STAGE CAPITAL 930,000.000 |. ..509,760 |.
000000-00-0 . ..|GENTING MALAYSIA B B.. 04/25/2023 ZERO STAGE CAPITAL .83,100.000 |. 49,991 |.
000000-00-0 . ..|CHINA CITIC BK COR . B.. 04/27/2023 ZERO STAGE CAPITAL .93,000.000 |.
000000-00-0 . ..| VEIDEKKE .. B.. ZERO STAGE CAPITAL
000000-00-0 . ..|RECKITT BENCKISER B.. ZERO STAGE CAPITAL
000000-00-0 ......... TURK TELEKOMUNIKAS . B.. 06/16/2023 ..... ZERO STAGE CAPITAL ... . .
000000-00-0 ......... HARBIN ELECTRIC CO LTD-H .. B.. 03/09/2023 ..... ZERO STAGE CAPITAL ... .... (144,000.000)|....
000000-00-0 ......... TECHNOLOGY ONE LIMIT .... B.. 03/23/2023 ..... ZERO STAGE CAPITAL ... 51,873.000 |....
000000-00-0 ......... KB FINANCIAL GROUP . B.. 03/30/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 4,125.000 |....
000000-00-0 ......... NAIGAI TRANS LINE .. B.. 04/18/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 6,500.000 |....
000000-00-0 RESTAR HOLDINGS €O .... B.. 04/13/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeeete e e e e eee e e e e e e e e e e e s e e e e e e s e e e e nnn e e e e eennnnaeeeennnn [eeeeernnnnaeeeeennnnnns 5,200.000 |....
000000-00-0 . ..| SINOPHARM GROUP CO . B.. 05/11/2023 ZERO STAGE CAPITAL 152,400.000 |.
000000-00-0 . ..|KRK SA ... B.. 05/26/2023 ZERO STAGE CAPITAL .. 1,333.000 |. 121,321 |.
000000-00-0 . ..| SHANGHAT PHARMACEUT I CALS-H B.. 05/11/2023 ZERO STAGE CAPITAL 172,100.000 |. .. 349,011 |.
000000-00-0 . ..|MS AUTOTECH CO LTD . B.. 06/07/2023 ZERO STAGE CAPITAL .31,245.000 |. .. 139,813 |.
000000-00-0 . ..| CHINA DATANG CORP B.. 04/04/2023 ZERO STAGE CAPITAL ..211,435 |
000000-00-0 ......... SWISS RE AG D.. 03/01/2023 ..... ZERO STAGE CAPITAL ... . 379,842 |.
000000-00-0 ......... DAI-ICHI LIFE HOLD B.. 06/21/2023 ..... ZERO STAGE CAPITAL ... 67,100.000 |....ccvvvvniiiiinnnnns 1,278,089 |.
000000-00-0 ......... AGRICULTURAL BANK OF CHINA-H .. B.. 04/24/2023 ..... ZERO STAGE CAPITAL ... ...5,932,000.000 |....
000000-00-0 ......... CITIC SECURITIES CO LTD-H ... B.. 04/21/2023 ..... ZERO STAGE CAPITAL ... ...304,500.000 |....
000000-00-0 ......... MCNEX CO LTD B.. 05/26/2023 ..... ZERO STAGE CAPITAL ... ....11,198.000 |....
000000-00-0 ......... POLISAN HOLDING B.. 03/27/2023 ..... ZERO STAGE CAPITAL ... 55,416.000 |....
000000-00-0 ......... PEOPLE'S INSURANCE CO GROU-H .. B.. 06/08/2023 ..... ZERO STAGE CAPITAL ... ...1,296,000.000 |....
000000-00-0 ......... ASML HOLDING NV .. B.. 05/24/2023 ..... ZERO STAGE CAPITAL .ivvrieiieiiiiiie e e ceiii e eeii e e s e e e e s e eaaa e e s e eanaa s e s sennnn [oereernnnnnneesennannns 6,526.000 |....
000000-00-0 . ..| COCA COLA HBC . B.. 05/02/2023 ZERO STAGE CAPITAL .20,801.000 |.
000000-00-0 . ..| COCA COLA HBC . B.. 05/08/2023 ZERO STAGE CAPITAL .. 4,722.000 |.
000000-00-0 . ..|MITRA PINASTHIKA M B.. 04/04/2023 ZERO STAGE CAPITAL 1,356,000.000 |.
000000-00-0 ......... PLUS500 LTD B.. 05/10/2023 ..... ZERO STAGE CAPITAL . ivuvunniiiiiiununiisiiuuiseesiiuusisesseesnussssseeennnsseesessnnseesessnnnssesresnns  [oeseernnsnnseesensnnnns 9,869.000 |....
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000000-00-0 ......... CENTRALNIC GROUP P ... B.. 03/08/2023 ..... ZERO STAGE CAPITAL ... ... 23,342 |.
000000-00-0 ......... RICHEMONT(CIE FIN) ... D.. 06/15/2023 ..... ZERO STAGE CAPITAL ... ..621.000 |.... ... 99,512 |
000000-00-0 ......... MLP SAGLIK HIZMETL B.. 05/12/2023 ..... ZERO STAGE CAPITAL ... ....70,182.000 |....
000000-00-0 ......... ENERJISA ENERJI B.. 06/09/2023 ..... ZERO STAGE CAPITAL ... ...516,748.000 |....
000000-00-0 ......... KONINKL I JKE AHOLD B.. 04/27/2023 ..... ZERO STAGE CAPITAL ... ....25,913.000 |....
000000-00-0 ......... MOL HUNGARIAN OIL B.. 04/25/2023 ..... ZERO STAGE CAPITAL ... ....19,316.000 |....
000000-00-0 ......... GOLDEN OCEAN GROUP B.. 03/14/2023 ..... ZERO STAGE CAPITAL ... ... (8,150,713)|.
000000-00-0 ......... CSC FINANCIAL CO LTD-H . B.. 06/01/2023 ..... ZERO STAGE CAPITAL ... ...297,500.000 |.... 332,3% |.
000000-00-0 ......... VELESTO ENERGY BHD . B.. 05/26/2023 ..... ZERO STAGE CAPITAL ... ..1,270,400.000 |.... ...61,083 |.
000000-00-0 . ..|EMAAR DEVELOPMENT B.. 05/10/2023 ZERO STAGE CAPITAL .32,906.000 |. 49,571 |.
000000-00-0 . ..|BILIA AB B.. 04/27/2023 ZERO STAGE CAPITAL .. 4,171,000 |. 45,799 |.
000000-00-0 . ..|ORION ...... B.. 03/31/2023 ZERO STAGE CAPITAL ... 69,601 |
000000-00-0 ......... 2020 BULKERS LTD B.. 03/02/2023 ..... ZERO STAGE CAPITAL ... ... (2,422,616) .
000000-00-0 ......... CHINA TOWER CORP L . B.. 03/29/2023 ..... ZERO STAGE CAPITAL ... ...51,515 |
000000-00-0 ......... WOORI FINANCIAL GR . B.. 03/30/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... BERMAZ AUTO BHD B.. 05/25/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... ASIAINFO TECHNOLOGIES LTD B.. 03/29/2023 ..... ZERO STAGE CAPITAL ... .
000000-00-0 ......... CHINA CINDA ASSET MANAGEME-H .. B.. 06/07/2023 ..... ZERO STAGE CAPITAL ... ,182,000.000 |....
000000-00-0 ......... MEBUK IF INANCIAL G B.. 06/22/2023 ..... ZERO STAGE CAPITAL ... 86,700.000 |.... 212,579 |.
000000-00-0 COCA-COLA FEMSA S. ... B.. 04/05/2023 ..... ZERO STAGE CAPITAL ... ...116,248.000 |.... 934,898 |.
000000-00-0 . ..|MAN GROUP PLC/JERSEY . B.. 03/01/2023 ZERO STAGE CAPITAL ....0.000 |. .. 455,415 |.
000000-00-0 . ..| TITAN CEMENT INTL B.. 04/24/2023 ZERO STAGE CAPITAL .53,785.000 |. ..882,731 |
000000-00-0 . ..|FLEX LNG LTD (BM) B.. 03/01/2023 ZERO STAGE CAPITAL ....0.000 |. .(1,038,198) ).
000000-00-0 . ..| CENCOSUD SHOPPING .. B.. ZERO STAGE CAPITAL 247,056.000 |.
000000-00-0 . |AON PLC ......... D.. ZERO STAGE CAPITAL e e eeeeee e e e e ee e e e e e e e e e e e e e e e e eemn e e e e eennan e e e e ennnaneeeennnnn [eeeeemnnnnaeeeennnnnaaeees 355.000 |.
000000-00-0 ......... PRAEMIUM LTD ... D.. 03/23/2023 ..... ZERO STAGE CAPITAL ... ..124,232.000 |.... .
000000-00-0 ......... NETEASE INC B.. 03/01/2023 ..... ZERO STAGE CAPITAL ... ...(11,841,651) .
000000-00-0 ......... THUNGELA RESOURCES . B.. 05/10/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... AYDEM YENILENEBILI ... B.. 03/30/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... GALATA WIND ENERJI ... B.. 04/06/2023 ..... ZERO STAGE CAPITAL ... -
000000-00-0 STS HOLDING SA ... B.. 05/18/2023 ..... ZERO STAGE CAPITAL ... ....71,026.000 |.... 337,820 |.
000000-00-0 . ..| FRONTLINE PLC .... B.. 03/01/2023 ZERO STAGE CAPITAL .... 0.000 |. . (4,002,439) ).
000000-00-0 . ..| INFORMA PLC (GB) B.. 06/16/2023 ZERO STAGE CAPITAL .10,890.000 |.
000000-00-0 . ..| TENCENT HLDGS LIMI . B.. 04/17/2023 ZERO STAGE CAPITAL .56,200.000 |.
000000-00-0 . ..| THUNGELA RESOURCES . B.. 05/11/2023 ZERO STAGE CAPITAL .47,065.000 |.
000000-00-0 . ..| QINGDAO PORT INTERNATIONAL-H B.. 05/25/2023 ZERO STAGE CAPITAL 315,000.000 |.
000000-00-0 ......... GSK PLC B.. 06/16/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 6,059.000 |....
000000-00-0 ......... SHELL PLC B.. 04/13/2023 ..... ZERO STAGE CAPITAL ... ....89,378.000 |....
000000-00-0 ......... MICHELIN (CGDE) .. B.. 06/16/2023 ..... ZERO STAGE CAPITAL ... ... 12,543.000 |....
000000-00-0 ......... AMERICANA RESTAURANT ... B.. 05/11/2023 ..... ZERO STAGE CAPITAL ... ... 1,980,559.000 |....
000000-00-0 ......... SHIFT INC B.. 06/16/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 2,200.000 |....
000000-00-0 ......... BAIC MOTOR CORP LTD-H B.. 05/31/2023 ..... ZERO STAGE CAPITAL ... ... 2,724,500.000 |....
000000-00-0 ......... CK HUTCHISON HOLDINGS LTD B.. 04/25/2023 ..... ZERO STAGE CAPITAL ... 187,500.000 |....
000000-00-0 ......... DIRECT LINE INS GR . B.. 06/13/2023 ..... ZERO STAGE CAPITAL ... ...100,275.000 |....
000000-00-0 . ..| CHINA RESOURCES P. . B.. 05/11/2023 ZERO STAGE CAPITAL 202,000.000 |.
000000-00-0 . ..| JAPAN POST HOLD CO . B.. 06/16/2023 ZERO STAGE CAPITAL 186,100.000 |.
000000-00-0 . ..|PRIO S.A. ... B.. 06/21/2023 ZERO STAGE CAPITAL .. 8,500.000 |.
000000-00-0 ......... EUROPRIS ASA B.. 04/04/2023 ..... ZERO STAGE CAPITAL ... ....28,776.000 |....
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000000-00-0 ......... ING GROEP N.V. ... B.. 05/23/2023 ..... ZERO STAGE CAPITAL ... ....98,088.000 |.... .. 1,313,393 |.
F21107-10-1 ......... CONSTELLIWM SE ... D.. 04/10/2023 ..... ZERO STAGE CAPITAL .ivvuiiiieiiiiiie e e ceiii st s e e s s e aana e e s e eanna e e s sennnn [oeeeernnnnnneesennannns 5,765.000 |....
G01767-10-5 ......... ALKERMES PLC ... D.. 05/01/2023 ..... ZERO STAGE CAPITAL ... ..13,035.000 |....
G0176J-10-9 ......... ALLEGION PLC ... D.. 04/20/2023 ..... ZERO STAGE CAPITAL ...
G1151C-10-1 ......... ACCENTURE LTD BERMUDA ... C.. 06/16/2023 ..... ZERO STAGE CAPITAL ...
G29183-10-3 ......... EATON CORP D.. 06/16/2023 ..... ....30,252.000 |....
G3075P-10-1 ......... ENSTAR GROUP LTD D.. 04/11/2023 ..... ZERO STAGE CAPITAL ... .. 3,185.000 |....
G3223R-10-8 ......... EVEREST RE GROUP LTD .... C.. 03/29/2023 ..... ZERO STAGE CAPITAL ... 410.000 |....
G4863A-10-8 ......... INTL GAME TECH PLC ... D.. 06/21/2023 ..... ZERO STAGE CAPITAL ... ...27,176.000 |....
G5960L-10-3 . ..|MEDTRONIC INC ... D.. 06/23/2023 ZERO STAGE CAPITAL 4,333.000 |.
G72800-10-8 . ..| PROTHENA CORP PLC .. D.. 04/10/2023 ZERO STAGE CAPITAL .. 4,841.000 |.
G7997R-10-3 . ..| SEAGATE TECH HLDNGS D.. 06/16/2023 ZERO STAGE CAPITAL .. 354.000 |.
G8192H-10-6 ......... SIRIUSPOINT LTD D.. 06/06/2023 ..... ZERO STAGE CAPITAL ... ....47,080.000 |....
G87110-10-5 ......... TECHNIPFNC PLC D.. 04/10/2023 ..... ZERO STAGE CAPITAL ... ....27,101.000 |....
GB994E-10-3 ......... TRANE TECHNOLOGI PLC . D.. 06/23/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 3,712.000 |....
G9456A-10-0 ......... GOLAR LNG LTD D.. 04/10/2023 ..... ZERO STAGE CAPITAL ...
GI618E-10-7 ......... WHITE MTNS INS GROUP . D.. 06/05/2023 ..... ZERO STAGE CAPITAL ...
G96629-10-3 ......... WILLIS TOWERS WATSON . D.. 06/23/2023 ..... ZERO STAGE CAPITAL ...
H1467J-10-4 ......... CHUBB LIMITED D.. 06/23/2023 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ce e e e e e e e e e e e s e e e e e e s e e e e nnna e e e e eennnneeeeennnn [eeeeeennnnaeeeeennnnnns 7,805.000 |....
198068-10-5 ......... WIX COM LTD D.. 04/10/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 3,505.000 |.... 323,981 |.
N31441i-10-5 . ..|EXPRO GROUP HLDS NV D.. 04/10/2023 ZERO STAGE CAPITAL ..8,817.000 |. .. 166,442 |.
N53745-10-0 . .. | LYONDELLBASELL INDUS . D.. 05/19/2023 ZERO STAGE CAPITAL .. 2,820.000 |. .. 256,350 |.
N6596X-10-9 . .|NXP SEMICONDUCTR ... D.. 06/16/2023 ZERO STAGE CAPITAL ..158.000 |. 27,875 |
N70544-10-6 . ..| PLAYA HOTELS & RESOR . D.. . .04/10/2023 ZERO STAGE CAPITAL .60,859.000 |. 554,352 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 485,719,937
45775L-30-9 . ..|T ROWE PR INST SM CAP STK 04/28/2023 ZERO STAGE CAPITAL 3,028,408.521 |. . 74,196,009 |.
464287-10-1 . ..| ISHARES S+P 100 ETF .. 06/12/2023 ZERO STAGE CAPITAL .. 8,929.000 |. .. 1,807,569 |.
464287-22-6 . ..|ISHARES TR ..... SALOMON BROS ..... 406,100.000 |. .39,986,610 |.
464287-65-5 . .. | ISHARES RUSSELL 2000 ETF . ZERO STAGE CAPITAL .28,499.000 |. .. 5,058,156 |.
46429B-68-9 ......... ISHARES EDGE MSCI MIN VOL EA ...eiiriiiiiiiiiiie e eennninnees | eeevennnneeens [oeeend 06/12/2023 ..... ZERO STAGE CAPITAL ... ...148,173.000 |.... ....10,311,686 |.
46429B-69-7 ......... ISHARES EDGE MSCI MIN VOL US ....eeeeeeiie e ceeee e e e eee e e ee e e e e e e e e eeennn e eeennnns | eevvennninnnnns [oeeens 06/12/2023 ..... ZERO STAGE CAPITAL ... ...206,635.000 |.... .. 15,039,783 |.
46432F-39-6 ......... ISHARES EDGE MSCI USA MOMENT ....oviiiiiiiiiiiiiiiie e eevnni s sennnns | eeeeennnnneeens [oeeend 05/11/2023 ..... ZERO STAGE CAPITAL ... ....32,058.000 |....
46434G-77-2 . oo | ISHARES MSCI TAIWAN ETF ...eeeeeeeeeiee e e e eeeeee e e e eeeeee e e e e emnne e e eeennne e e eeemnnneeeeennnnnnnnes | cnnnennenennnn [onnad 06/13/2023 ..... ZERO STAGE CAPITAL ... ...335,350.000 |....
46434V-44-9 .. .| ISHARES EDGE MSCI INTL MOMENT ....oviiiiiiiiiiiiiii e sennn e nnnnn | eeeeeeennnnnes [oenesd 06/12/2023 ..... ZERO STAGE CAPITAL .ivvvuniiiiiiiiie s e ceiiis e s c et e e e s s e e s s e anaa e e s e eannn e e s sennnn [eereernnnnnneeeennannns 4,376.000 |....
464356-40-9 ISHARES EDGE MSCI INTL VALUE ....eeeeieeeeeeee e e e eeee e e ceen e e e e eenn e e e eeennn e e e eennnnnees | eevvvnnninnnnns [oeeens 06/12/2023 ..... ZERO STAGE CAPITAL ... ...178,076.000 |....
464356-50-8 . .. | ISHARES EDGE MSCI INTL SIZE 05/11/2023 ZERO STAGE CAPITAL ..9,981.000 |. .. 263,598 |.
78462F-10-3 . .| SPDR S&P 500 TRUST ETF .... 03/30/2023 ZERO STAGE CAPITAL .87,100.000 |. . 35,097,276 |.
L5458T-11-7 .........[ INVESCO US SENIOR LOAN - GX  COMMON STK ... [P TSRO FTTTTN 05/02/2023 ..... VARIOUS L. 64,664.996 [, 5,790,500 ). . ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 212,075,815 XXX 0 XXX
302776-10-1 ......... |FM|C HOLDINGS, INC. tuiiiiiiiiuiiniiiiiiii i s s iiuui e s e e eeiis e e e e reai e s e s easna e e s eannnneeseeannanes | ............... | ...... 04/25/2023 ... CAPITAL CONTRIBUTION ....uiiiiuuunniiiiiuuessesiiuuiiessceusisssseessnnsssesesnnansssesnnnnsssseeennnnss |oeseessnnsssssesnnnnsesennes 0.000 [oooiiiiiiiiiiiiiiiinnnnns 145,89 v e [
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 145,894 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 697,941,646 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 697,941,646 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 1,120,612, 100 XXX 0 XXX
6009999999 - Totals 2,193,200, 636 XXX 5,238,545 XXX




S04

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..01F020-65-3 |UMBS TBA 30YR .......eevvmmmmmmmmmmnmnnnnnninnnnnnnns [ eeeeenn . 05/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeervereennnnnns oo 6,421,602 ... 7,750,000 |........ 6,441,582 |.... .0 . 0 e 6,441,582 |.. ..4,306 |. 05/13/2051 . [1.F FE ....
..01F020-66-1 |UMBS TBA 30YR .......evvvmvmmmmmnnnnnnnniniiiniiiiins [ eeeeenn . 06/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeenennnnnns [......9,649,139 |, 11,705,000 |........ 9,671,410 |.... 0 el 0 0 L 9,671,410 |.. 7,803 |. 06/15/2061 . [1.F FE ....
..01F022-64-2 |UMBS TBA 30YR ......eevvvmmmmmmmnnnnnnininniinninnnns [ eeeeenn . 04/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereeerennennns e 3,026,173 | 3,500,000 |........ 3,042,957 |.... L PO | B SRR | B R 3,042,957 |.. 2,917 |. 04/15/2052 . [1.F FE ....
..01F022-65-9 |UMBS TBA 30YR ........evvrvummmmmmnnnnnniniiiniiinins [ eeeeen . 05/09/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennennnns o 8,714,168 | 10,070,000 |........ 8,726,674 |.... 0 el 0 0 L 8,726,674 |.. ..6,993 |. 05/15/2051 . [1.F FE ....
..01F022-66-7 |UMBS TBA 30YR .......eevmmmmmmmmmmnnnnnnnnnninnnnnnns [ eeeeenn . 06/08/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeevreeeennnnnns 008,287,335 | 9,665,000 |........ 8,309,892 |.... U PO | B SRR | B MR 8,300,892 |.. ..8,054 |. 06/15/2052 . [1.F FE ....
..01F030-64-5 |UMBS TBA 30YR ........evvvvmmmmmmmmnnnnnnnninniinnnns [eeeeens . 04/10/2023 . | ZERO STAGE CAPITAL ..... .......5,415,655 |........ 6,010,000 |........ 5,300,441 |.... .0 . L0 e 5,300,441 |.. . 04/15/2052 . [1.F FE ....
..01F030-65-2 |UMBS TBA 30YR .......evvmmmmmmmmmnnnnnnnnnnnnnninnnns [ eeeeens . 05/02/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeiiiinnnnnns |oees 14,697,880 |....... 16,405,000 |....... 14,614,863 |.... .0 . 0 e 14,614,863 |.. . 05/15/2052 . [1.F FE ....
..01F030-66-0 |UMBS TBA 30YR .......evvvmvmmmmnnnnninnninniniiiinins [ eeeeenn . 06/08/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeieeeeeennns |oeeees 2,154,038 |........ 2,450,000 |........ 2,166,191 |.... 0 0 0 L 2,166,191 |.. . 06/15/2051 . [1.F FE ....
..01F032-64-1 |UMBS TBA 30YR ......eevvmmmmmmmmnnnnnnininnnnnninnnns [ eeeeens . 04/10/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 5,891,230 |........ 6,360,000 |........ 5,048,344 |.... U PO | B SRR | B MR 5,048,344 |.. . 04/15/2052 . [1.F FE ....
..01F032-65-8 | UMBS TBA 30YR .. 05/08/2023 . | ZERO STAGE CAPITAL 12,059,434 .13,015,000 .12,060,547 |. 0 12,060,547 . 056/15/2052 . [1.F FE ....
..01F032-66-6 |UMBS TBA 30YR .. 06/09/2023 . [ ZERO STAGE CAPITAL ... . 6,792,716 .. 7,385,000 ..6,788,650 |. 0 .6,788,650 . 06/15/2052 . [1.F FE ....
..01F040-64-4 | UMBS TBA 30YR .. 04/10/2023 . [ ZERO STAGE CAPITAL ... . 2,714,008 ..2,845,000 ..2,673,085 |. 0 K . 2,673,055 . 04/15/2083 . [1.F FE ....
..01F040-65-1 |UMBS TBA 30YR .......eevmmmmmmmmmmnmnnnnnnninnnnnnnns [ eeeeenn . 05/02/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeiinnnnnns |oeennn 7,582,447 | 7,925,000 |........ 7,563,358 |.... L PO | B SRR | B R 7,563,358 |.. . 05/15/2052 . [1.F FE ....
..01F040-66-9 |UMBS TBA 30YR ........evvmvmmmmmmnnnnnnnnnniiniiinins [eeeeenn . 06/09/2023 . | ZERO STAGE CAPITAL ..... .0 . . 06/15/2052 . [1.F FE ....
..01F040-67-7 |UMBS TBA 30YR ......eevvmmmmmmmmnnnnnnnninninniinnnns [ eeeeenn . 06/13/2023 . | ZERO STAGE CAPITAL ..... .0 . . 07/15/2053 . [1.F FE ....
..01F042-63-2 |UMBS TBA 30YR ......eevvvvemmmmnnnnnnniiiiiiiiiiinins [ eeeeenn . 03/08/2023 . | ZERO STAGE CAPITAL ..... .0 . . 03/15/2050 . [1.F FE ....
..01F042-64-0 |UMBS TBA 30YR ......evvvmmmmmmmmnnnnnnnninnnnnninnnns [ eeeeens . 03/13/2023 . | ZERO STAGE CAPITAL ..... .0 . . 04/15/2053 . [1.F FE ....
..01F050-66-8 |UMBS TBA 30YR .......eevvmmmmmmnnnnnnnnnnniiiniinnnnn [ eeeeenn . 05/22/2023 . | ZERO STAGE CAPITAL ..... . .0 . . .. . 06/15/2052 . [1.F FE ....
..21H030-65-8 | GNMAIT JUMBO TBA 30Y ...ooooveviiiiiiieiiinieeens [ . 05/08/2023 . | ZERO STAGE CAPITAL ..... .......... 500,000 |... 462,793 |.... .0 . ....462,793 |.. . 05/15/2052 . [1.F FE ....
..21H030-66-6 | GNMAIT JUMBO TBA 30Y ....oeeeeeeeeeeeneennneees [ . 05/12/2023 . | ZERO STAGE CAPITAL ..... ....455,000 |.......... 500,000 |........... 454,609 |.... .0 . ....454,609 |.. JUU ) I S . 06/15/2052 . [1.F FE ....
..21H032-64-7 |GNMAI1 JUMBO TBA 30Y . 04/13/2023 . [ ZERO STAGE CAPITAL ... 17,581,160 18,670,000 .17,446,604 |. 0 17,446,604 . 134,555 |. . 04/15/2053 . [1.F FE ....
..21H032-65-4 | GNMAI1 JUMBO TBA 30Y . 05/15/2023 . [ZERO STAGE CAPITAL ... 17,516,815 18,670,000 .17,590,641 |. 0 17,590,641 . (73,826) |. . 056/15/2052 . [1.F FE ....
..21H032-66-2 | GNMAI1 JUMBO TBA 30Y . 06/07/2023 . [ ZERO STAGE CAPITAL ... 11,369,269 .12,360,000 .11,458,106 |. 0 11,458,106 . (88,838) |. . 06/15/2052 . [1.F FE ....
..21H032-67-0 | GNMAIT JUMBO TBA 30Y . . |- 06/23/2023 . [ZERO STAGE CAPITAL ... ..7,760,000 .. 7,150,111 |. 0 .7,150,111 (3,798) |. . 07/15/2052 . [1.F FE ....
..21H040-64-0 |GNMAI1 JUMBO TBA 30Y . . |- 04/13/2023 . [ZERO STAGE CAPITAL ... .. 2,695,000 ..2,567,619 |. 0 K .2,567,619 .28,424 |. . 04/15/2052 . [1.F FE ....
..21H040-65-7 | GNMAIT JUMBO TBA 30Y ...oceeeeereeeneiinneneeeeees [ . 05/02/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeernnnnnns [-0en...6,462,023 |........ 6,695,000 |........ 6,459,497 |.... 0 el 0 0 L 6,459,497 |.. . (7.474) |.... . 056/15/2052 . [1.F FE ....
..21H042-64-6 | GNMAIT JUMBO TBA 30Y ...oooveveiiiiiiiinniiiins [ . 04/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeiinnnnnns [0 1,069,375 | 2,000,000 |........ 1,947,188 |.... R PO | R SN | B MR 1,947,188 |.. . 04/15/2040 . (1.F FE ....
..21H042-65-3 | GNMATT JUMBO TBA 30Y ....oeeeeeeeeeeeiennnnnees [ . 04/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns |00 3,916,797 | 4,000,000 |........ 3,916,797 |.... 0 el 0 0 L 3,916,797 |.. . 05/15/2040 . [1.F FE ....
..21H042-66-1 | GNMAIT JUMBO TBA 30Y ...oooeveeiiiiiinieiiis [ . 05/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns |oeeen 1,967,813 | 2,000,000 |........ 1,967,813 |.... U PO | B SRR | B MR 1,967,813 |.. . 06/15/2040 . [1.F FE ....
..21H050-64-9 | GNMATT JUMBO TBA 30Y ...oeoeeeereeeeeiienenneeeees [ . 04/18/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeernnnnnns |oenee. 1,982,813 | 2,000,000 |........ 1,982,813 |.... 0 0 0 L 1,982,813 |.. . 04/15/2040 . (1.F FE ....
..21H050-65-6 | GNMAIT JUMBO TBA 30Y ...oooeveereiiiininiiiieees [ . 04/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeiiinnnnns |oveeenn. 994,531 [, 1,000,000 993,262 |.... .0 . ....993,262 |.. . 05/15/2040 . [1.F FE ....
..21H050-66-4 | GNMAI1 JUMBO TBA 30Y . 06/09/2023 . | ZERO STAGE CAPITAL ..5,000,000 .. 4,956,250 |. 0 . 4,956,250 . 06/15/2040 . [1.F FE ....
..3617ON-LF-3 | GNMA PASS-THRU .... 06/01/2023 . [MORTGAGE PAYDOWN 0 . 08/20/2043 . (1.F FE ....
..361790-6P-1 | GNMA PASSTHRU MA2678 06/01/2023 . [MORTGAGE PAYDOWN 0 . 03/20/2045 . [1.F FE ....
..361790-RZ-6 | GNMA PASSTHRU MA2304 .. 06/01/2023 . [MORTGAGE PAYDOWN 0 . 10/20/2044 . (1.F FE ....
..361790-YR-6 | GNMA PASSTHRU MA2520 .. 06/01/2023 . [MORTGAGE PAYDOWN 0 . 01/20/2045 . [1.F FE ....
..36179V-5A-4 | GNMA PASSTHRU MA7141 .. . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . . 01/20/2051 . [1.F FE ....
..36179V-DN-7 | GNMA PASSTHRU MA6409 .. . 06/01/2023 . | MORTGAGE PAYDOWN .0 . . 01/20/2050 . 1.F FE ....
..36179W-2V-9 | GNMA PASSTHRU MA7988 .. . 05/17/2023 . .0 . . 04/20/2052 . (1.F FE ....
..36179W-58-0 | GNMA PASSTHRU MA8042 .. . 04/01/2023 . .0 . . 06/20/2052 . 1.F FE ....
..36179W-7K-8 | GNMA PASSTHRU MA8098 .. . 05/22/2023 . .0 . . 06/20/2052 . [1.F FE ....
..36179W-DQ-8 | GNMA PASSTHRU MA7311 .. . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . . 04/20/2051 . [1.F FE ....
..36179W-DIV-5 | GNMA PASSTHRU MA7317 .. . |- 06/01/2023 . [MORTGAGE PAYDOWN ... .0 . . 04/20/2051 . [1.F FE ....
..36179W-FG-8 | GNMA PASSTHRU MA7367 .. . |- 06/01/2023 . [MORTGAGE PAYDOWN ... .0 . . 05/20/2051 . [1.F FE ....
..361790-FN-5 | GNMA PASSTHRU MA7372 06/01/2023 . [MORTGAGE PAYDOWN 0 . 05/20/2051 . [1.F FE ....
..361790-J0-2 | GNMA PASSTHRU MA7471 .. . 06/01/2023 . | MORTGAGE PAYDOWN ... 0. . 07/20/2051 . [1.F FE ....
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..36179W-JS-8 | GNMA PASSTHRU MA7473 .....ooovviiiiiiiiiiiiniiieens [ eeen . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 12,067 ...12,067 ...12,015 |.... .0 . 0 .. 12,067 |.. . 07/20/2051 . [1.F FE ....
..36179W-ND-6 | GNMA PASSTHRU MAT7588 ........cevvvvvvvrvrinriinnnns [ eeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 13,258 ... 13,258 ... 13,244 ... .0 . 0 .. 13,258 |.. . 09/20/2051 . [1.F FE ....
..361790-0B-7 | GNMA PASSTHRU MAT650 ........cevvvvvvveiiieniiinnns [ eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 37,497 ... 37,497 ...37,382 |.... .0 . 0 ..37,497 |.. . 10/20/2051 . [1.F FE ....
..36179W-R2-6 | GNMA PASSTHRU MA7705 .......eevvvverrrinrirriinnnns [ eeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 10,331 ...10,306 |.... .0 . 0 . 11/20/2061 . [1.F FE ....
..361790-TY-4 | GNMA PASSTHRU MA7767 .......eevvmmmmmnnnnnnnnnnnnnn [ eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 31,9717 .0 . 0 . 12/20/2051 . [1.F FE ....
..36179W-TZ-1 | GNMA PASSTHRU MA7768 ...........evvmmmmmninnnnnnnnn [eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ........ |.... ... 12,93 .0 . 0 . 12/20/2051 . [1.F FE ....
..36179W-Y0-3 | GNMA PASSTHRU MA7936 ......oovvvvveiiiiiiiiiiienens [ . 06/01/2023 . | MORTGAGE PAYDOWN ........ .. 10,969 .0 . 0 . 03/20/2052 . (1.F FE ....
..36179X-2(-1 | GNMA PASSTHRU MABB78 ...........evvmmmruminnninnnns [eeeeenn . 06/09/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 05/20/2053 . 1.F FE ....
..36179X-BT-2 | GNMA PASSTHRU MAB150 .......eevvvvvvviiiiiiiiiiinns [eeeenn . 06/01/2023 . | MORTGAGE PAYDOWN .0 . 0 . 07/20/2052 . (1.F FE ....
..36179X-FH-4 | GNMA PASSTHRU MA8268 06/01/2023 . 0 0| . 09/20/2052 . 1.F FE ....
..36179X-LF-1 | GNMA PASSTHRU MA8426 04/21/2023 . 0 0| . 11/20/2052 . (1.F FE ....
..36179X-LH-7 | GNMA PASSTHRU MA8428 06/16/2023 . 0 0| . 11/20/2052 . (1.F FE ....
.. 36179X-NE-2 | GNMA PASSTHRU MAB489 .........covvvviviiiiiiiinnees [eenens . 04/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns oo 1,956,874 | 1,999,999 .0 . .0 . 12/20/2052 . (1.F FE ....
..36179X-QV-9 | GNMA PASSTHRU MABBBY ........covvvvvveiiiiiiiieeens oo . 04/18/2023 . | ZERO STAGE CAPITAL ..... .... 500,000 .0 . 0 . 01/20/2053 . [1.F FE ....
..36179X-VS-2 | GNMA PASSTHRU MABT25 ........covvvvvviiiiiiiiiinens [ eenens . 04/18/2023 . | ZERO STAGE CAPITAL ..... .. 500,000 .0 . 0 . 03/20/2053 . [1.F FE ....
..3617MK-2X-6 | GNMA PASSTHRU BS8B0 .........cevvvvvvvieieeeieeens oo . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/20/2050 . [1.F FE ....
..36181G-DG-1 | GNMA PASS-THRU C SINGLE F .....ovvvniiiiiiiinn [eeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 06/20/2043 . [1.F FE ....
.. 36186N-WN-5 | GOVT NATL MTGE ASSN .........oooeeveieieninnnnnnns [oens . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/15/2045 . [1.F FE ....
..362000-2T-0 | GOVT NATL MTGE ASSN ......cooovvviriiniininnns [ s . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/15/2082 . [1.F FE ....
..36200Q-JJ-4 | GOVT NATL MTGE ASSN ........cooeveereiiiniennnnnnns [oenns . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/15/2032 . [1.F FE ....
..36201M-2F-8 | GOVT NATL MTGE ASSN 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 05/15/2082 . [1.F FE ....
..36202C-6Y-4 | GOVT NATL MTGE ASSN 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 12/20/2028 . [1.F FE ....
..36204J-NZ-5 | GOVT NATL MTGE ASSN 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 02/15/2024 . (1.F FE ....
..3622AA-UR-3 | GNMA PASSTHRU 785192 .. . |- 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 11/20/2050 . [1.F FE ....
..38376R-R4-0 | GNMA REMIC TRUST .... . |- 06/20/2023 . [MORTGAGE PAYDOWN 0 0| . 01/20/2067 . [1.A FE ....
..38380H-CH-3 | GNMA REMIC TRUST .....cooeeeeiiieniiiie [ . 06/20/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/20/2047 . (1.F FE ....
..38381R-G6-0 | GOVT NATL MTG A oo [ . 06/20/2023 . | MORTGAGE PAYDOWN . .0 . 0 . 03/20/2049 . (1.F FE ....
..38383A-BJ-2 | GNMA REMIC TR ....vvvvvriniiiiiiiiiiiiiiiniiiiiiiiinn [ eeeeenn . 05/25/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 01/20/2050 . 1.F FE ....
..38383C-3X-6 | GNMA REMIC TRUST ....ooooevriiiiiiinn [ . 04/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 11/20/2051 . [1.F FE ....
..38383C-FR-6 | GNMA REMIC TRUST .....cooeeeeieiiiiei [ . 04/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 10/20/2051 . [1.F FE ....
..38383P-5X-5 | GNMA REMIC TRUST .... . 05/25/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 04/20/2052 . (1.F FE ....
..38383P-B4-2 | GNMA REMIC TRUST . 05/25/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 04/20/2052 . (1.F FE ....
..38383P-NA-5 | GNMA REMIC TRUST . 05/25/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 03/20/2052 . (1.F FE ....
..38383P-RN-3 | GNMA REMIC TRUST . 05/25/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 03/20/2052 . [1.F FE ....
..38383R-35-4 | GNMA REMIC TRUST . 05/25/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 05/20/2052 . [1.F FE ....
..38383R-FV-4 | GNMA REMIC TRUST . 05/25/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 04/20/2052 . (1.F FE ....
..38383R-WA-1 | GNMA REMIC TRUST .... . 05/25/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 04/20/2052 . (1.F FE ....
..383837-24-5 | GNMA REMIC TRUST .... . 05/25/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 07/20/2052 . [1.F FE ....
..38383T-YC-1 | GNMA REMIC TRUST .... . 05/25/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 07/20/2052 . (1.F FE ....
..38383Y-AV-4 | GNMA REMIC TRUST . 05/25/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 08/20/2052 . [1.F FE ....
..912810-TC-2 |UNITED STATES TREAS ... . 06/08/2023 . | ZERO STAGE CAPITAL ..... |oeeeeererrernnnnnnns oo 11,390,975 | 15,635,000 .0 . 0 . 11/15/2041 . (1.A FE ....
..912810-TG-3 |UNITED STATES TREAS ... . 04/14/2023 . | ZERO STAGE CAPITAL ..... ..1,165,000 .0 . 0 . 056/15/2052 . [1.A FE ....
..912810-TH-1 |UNITED STATES TREAS ... . |- 04/13/2023 . [ZERO STAGE CAPITAL ..... .0 . 0 . 05/15/2042 . (1.A FE ....
..912810-TJ-7 |UNITED STATES TREAS ... . |- 06/23/2023 . [ ZERO STAGE CAPITAL ..... .0 . 0 (21,585) . 08/15/2052 . [1.A FE ....
..912828-ZN-3 |UNITED STATES TREAS 06/23/2023 . [ ZERO STAGE CAPITAL ... K 0 0| (16,004) [.. . 04/30/2027 . (1.A FE ....
..91282C-CG-4 | UNITED STATES TREAS ... . 06/12/2023 . | ZERO STAGE CAPITAL ... |.eeeererrreeennne. |.......3,425,703 |........ 3,600,000 |........ 3,392,936 |.... 0. ...0 . (1,248) . 06/15/2024 . [1.A FE ....




[ACIE

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..91282C-EH-0 |UNITED STATES TREAS .....eevvrrmmmnmnnnnninnnnnnnns [eeeeenn . 06/13/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeiiiinennnns |oees 10,887,000 |....... 11,285,000 |....... 11,050,456 |.......11,079,563 |.... ... 37,664 | R PO 1- T ISR | B R 1,117,227 |.. (230,227) . 04/15/2025 . [1.A FE ....
..91282C-EN-7 |UNITED STATES TREAS .......evvvmmmmmmmmnnnnnninnnnn [eeneen . 05/30/2023 . | ZERO STAGE CAPITAL ... |oeeeeeeeeieniieenens |oeeees 2,595,283 |........ 2,685,000 |........ 2,556,440 |........2,173,986 |....cevvvvnnnnn0 fernnnnnns 8,940 |. 0 8,940 [0 L 2,568,388 |.. ...26,8% . 04/30/2027 . (1.A FE ....
..91282C-EV-9 |UNITED STATES TREAS .....eevvrrmrmmmmnnnnininnnnnnn [eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... ..577,430 .... 600,000 .0 . ....578,648 |.. .. (1,218) |.... . 06/30/2029 . [1.A FE ....
..91282C-EN-7 |UNITED STATES TREAS ......evvvvmmmmmmmnnnnnnnnnnnnn [eeeeenn . 06/22/2023 . | ZERO STAGE CAPITAL ..... 1,226,493 .0 . 1,234,581 |.. .. (8,089) ... . 06/30/2027 . [1.A FE ....
..91282C-FB-2 |UNITED STATES TREAS .....evvvrrmmmnmnnninininnnnnnn [eeeeenn . 05/15/2023 . | ZERO STAGE CAPITAL ..... .. 436,342 ..446,065 |.... .0 . ....446,365 |.. . 07/31/2027 . (1.A FE ....
..91282C-FE-6 |UNITED STATES TREAS .......evvvmmmmmmmnnnnnnnnnnnnn [eeeeen . 05/31/2023 . | ZERO STAGE CAPITAL ..... . 8,851,389 |........9, ........8, ........8,967,39%4 |.... .0 . .8,979,008 |.. . 08/15/2025 . [1.A FE ....
..91282C-FN-6 |UNITED STATES TREAS ......evvvrmmmmmmnnnninnnnnnnns [eeeeens . 06/14/2023 . | ZERO STAGE CAPITAL ..... 10,938,962 |....... 11,035,000 |....... 10,948,563 |.... .0 . 10,959,698 |.. ...260,491 |. 09/30/2024 . [1.A FE ....
..91282C-Fli-6 |UNITED STATES TREAS .......evvvmmmmmmmnnnnnninnnnnn [eeeeen . 05/18/2023 . | ZERO STAGE CAPITAL ..... 10,748,199 |....... 10,595,000 |....... 10,681,623 |.......10,679,013 |.... .0 . 10,669,744 |.. ...223,769 |. 11/15/2025 . [1.A FE ....
..91282C-GG-0 |UNITED STATES TREAS .....eevvrrmmmmmmmnnnnnnnnnnnns [eeeeenn . 05/24/2023 . | ZERO STAGE CAPITAL ..... 42,178,934 |....... 42,200,000 |....... 42,204,811 |.... 0. .0 . 42,205,941 385,904 |. 01/31/2025 . |1.A FE ....
..91282C-GH-8 |UNITED STATES TREAS 03/30/2023 . [ZERO STAGE CAPITAL ... . 470,000 ..466,144 |. 0| 0 .466,260 2,681 |. 01/31/2028 . [1.A FE ....
..91282C-GL-9 |UNITED STATES TREAS 05/16/2023 . [ ZERO STAGE CAPITAL ... ..550,000 ..547,766 |. 0| 0 .547,943 5,530 |. 02/15/2026 . |1.A FE ....
..91282C-GM-7 |UNITED STATES TREAS 04/14/2023 . [ ZERO STAGE CAPITAL ... ..2,525,000 ..2,533,990 |. 0| 0 . 2,534,104 .13,840 |. 02/15/2033 . [1.A FE ....
..91282C-GN-5 |UNITED STATES TREAS ......eevvrmmmmmmmmnnnnnnnnnnnn [eeeeenn . 06/20/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns |..... 70,380,024 |...... 70,100,000 |....... 70,495,910 |.... 0. .0 . 70,494,258 |.. .. 698,878 |. 02/28/2025 . [1.A FE ....
..91282C-GP-0 | UNITED STATES TREAS .......evvvmmmmmmmmnnnnnnnnnnnn [eeeeen . 04/03/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeernnnnnns [00e...2,629,208 | 2,585,000 |........ 2,564,838 |.... 0 PO FOPNR: 120 (SR | B RTRRO 2,565,203 |.. 9,826 |. 02/29/2028 . [1.A FE ....
..91282C-G0-8 |UNITED STATES TREAS ......evvvvmrmmmmnnnnnnnnnnnnns [eeeeenn . 03/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereeeeennnenns |oeeee 1,730,996 | 1,690,000 |........ 1,678,777 |.... 0. 0 e 129 [0 [ 1,678,907 |.. . 02/28/2030 . [1.A FE ....
..91282C-GS-4 |UNITED STATES TREAS .......evvvrmmmmmmmnnnnnnnnnnnn [eeneen . 04/28/2023 . | ZERO STAGE CAPITAL ..... |.eeeeereeeernnnnnns |-......3,689,693 |........ 3,655,000 |........ 3,665,909 |[.... 0. PO PO (-7 IS | B RRRRO 3,665,847 |.. . 03/31/2030 . [1.A FE ....
..91282C-GT-2 |UNITED STATES TREAS .....eevvrvmmmnmninninniinnnnns [eeeeenn . 04/21/2023 . | ZERO STAGE CAPITAL ..... |oeveeeeeeeeiinnnnnns [o0nnn2,825,413 | 2,815,000 |........ 2,818,918 |.... 0. J | PO ( 1 ) (SRR | B MR 2,818,907 |.. . 03/31/2028 . [1.A FE ....
..91282C-GV-7 |UNITED STATES TREAS .......evvvmmmmmmmmnnnnnnnnnnnn [eeneen . 05/16/2023 . | ZERO STAGE CAPITAL ..... ... 754,587 |........... 785,000 |........... 755,295 |.... 0 .0 . ....755,292 |.. . 04/15/2026 . [1.A FE ....
..91282C-GX-3 |UNITED STATES TREAS .....oevvrrmmmmnmnnnninnnnnnnns [eeeeenn . 06/20/2023 . | ZERO STAGE CAPITAL ..... .....22,664,611 |....... 22,970,000 |....... 22,722,215 |.... 0. .0 . ... 22,722,754 .. . 04/30/2025 . (1.A FE ....
..912820-GZ-8 |UNITED STATES TREAS .......evvvmmmmmmmmnnnnnnnnnnnn [eeneen . 05/26/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeieeeeennns |oeees 3,001,820 |........ 3,070,000 |........ 3,075,516 |.... U PO PO £5X) ) IS | B RRRRO 3,075,463 |.. . 04/30/2030 . (1.A FE ....
..91282C-HB-0 |UNITED STATES TREAS 06/02/2023 . [ ZERO STAGE CAPITAL ... . 1,486,676 ..1,500,000 1,495,488 |. 0| 0 . 1,495,520 . 05/15/2026 . [1.A FE ....
..91282C-HD-6 | UNITED STATES TREAS 06/20/2023 . [ ZERO STAGE CAPITAL ... 5,556,250 ..5,600,000 ..5,578,977 |. 0| 0 .5,579,540 . 05/31/2025 . [1.A FE ....
..91282C-HE-4 | UNITED STATES TREAS 06/16/2023 . [ ZERO STAGE CAPITAL ... .. 226,173 ..230,000 ..227,269 |. 0| L2 0 .227,281 . 05/31/2028 . [1.A FE ....
..91282C-HF-1 |UNITED STATES TREAS . |- 06/23/2023 . [ZERO STAGE CAPITAL ... . 1,724,809 ..1,740,000 1,726,542 |. 0| 12 ). 0 .1,726,655 . 05/31/2030 . [1.A FE ....
..912833-58-2 |U S TREAS SEC STRIPP .. . |- 06/08/2023 . [ZERO STAGE CAPITAL ... . 3,205,617 ..5,285,000 .. 3,194,049 |. 0| .50,440 |. 0 ..50,440 K . 3,244,489 . (38,872) |. .. 0 |. 02/15/2036 . 1.F FE ....
..912834-DV-7 |U S TREAS SEC STRIPP .. s . 06/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeeeeeees |oveees 5,507,640 |....... 10,565,000 |........ 5,589,959 |.... 0. ... 90,848 |. 0. 90,848 [oiiiiiinnnnn 0 [ 5,680,807 |.. .....(173,167) ..0 . 05/15/2039 . [1.F FE ....
0109999999. Subtotal - Bonds - U.S. Governments 429,923,699 459,746,906 430,567,740 48,218,082 317,259 0 317,259 430,964,717 0 (1,041,028) |  (1,041,028) 2,803, 160 XXX XXX
..013051-DIV-4 | ALBERTA PROV ......evvvrmmmmnmnnnnnnnninnniiniiininns [ eeeees . 05/15/2023 . |RBC DEXIA ... 7,799,523 |........ 8,105,000 |........ 8,684,247 |........8,525,691 [........cce0nnn 0 [oninns (34,431) | 0 e (34,431) [0 8,491,260 |. (691,737) |...... (691,737) 94,562 |. 06/01/2027 . 1.D FE ....
..013062-CU-3 | ALBERTA PROV MEDIUM TERM . |- 04/25/2023 . [RBC DEXIA . 8,885,610 ..9,000,000 ..8,980,920 |. .8,998,060 |. ....586 | 0 K .8,998,646 (113,036) |. (113,086) |.. 197,119 |. 01/19/2024 . [1.D FE ....
. 11070T-AJ-=7 |BC PROV ooeeeeeeeeieeeiieic [ . 05/15/2023 . |RBC DEXIA ..oevvvvvveviiins e | 11,799,266 |....... 12,295,000 |....... 12,623,664 |.......12,519,127 |.... .. (23,230) | 0 e (23,280) [nniiiiiiinnnnn 0 o 12,495,897 |....ovvvvnnnnnn0 s (696,632) ...116,213 |. 06/18/2026 . [1.B FE ....
.. 135087-K3-7 | CANADA GOVT N eevevvveiieiiiniiieceeeninieeniinnnns [ eeeeenn . 06/02/2023 . |RBC DEXIA .oevvvvviiiiiens e | 3,937,950 |........ 4,500,000 |........ 4,050,180 |.... ... 18,391 0 e 18,391 [0 4,068,571 [...cceeeeeen0 | (130,621) ....28,8% |. 06/01/2030 . [1.A FE ....
..135087-M8-4 | CANADA GOVT ...uvvnnninninnnnii [ eeeeenn . 06/07/2023 . |RBC DEXIA ..evvvvvvvieiiens e | 30,326,610 |....... 33,000,000 |....... 30,048,923 |.......30,366,290 |.... ..218,869 | 0 [0 218,869 [oniiiiiiiinnnn 0 fonnnns 30,585,158 [......evvvnnnnn0 o (258,548) .. 288,818 |. 03/01/2027 . [1.A FE ....
.. 135087-N9-1 | CANADA GOVT ...evveininiiiniiiiiiiiias [ eeeeenn . 04/03/2023 . |RBC DEXIA ..oovvvvvviiiiees oo s 8,108,265 |........ 8,250,000 |........ 8,108,843 |........8,127,077 |.... ....19,979 |. 0 19,979 [0 8,147,056 |.. . (38,791) ...152,597 |. 08/01/2024 . [1.A FE ....
.. 135087-P4-0 | CANADA GOVT ...uvvnnnnnnnnnnniin [ eeeeenn . 05/23/2023 . |RBC DEXIA ..ovvvvvviviiiins e | 14,715,450 |....... 15,000,000 |....... 14,789,850 |.......14,795,036 |.... ....43,683 |. PO PO 1 T ISR | B RO 14,838,719 |.. (123,269) . 11/01/2024 . (1.A FE ....
..68323A-CG-7 | ONTARIO PROV ..o [ . 05/10/2023 . |RBC DEXIA .oevvvvvviiiiies oo | 4,956,000 |........ 5,000,000 |........ 4,959,550 |........4,961,332 |...ccovvinnnnnn0 fennennnns 9,726 |. U PO« - ISR | B R 4,971,088 [..ccceeeeeennna0 e, (15,058) . 06/02/2024 . (1.D FE ....
..68323A-DN-3 | ONTARIO PROV . 05/15/2023 . [RBC DEXIA 33,232,285 .34,500,000 .34,475,325 |. 34,564,339 |. (4,410) | 0 34,549,929 (1,317,644) | . 06/02/2026 . (1.D FE ....
..68333Z-AJ-6 | ONTARIO PROV . 05/15/2023 . [RBC DEXIA 4,769,653 ..5,070,000 ..5,031,474 |. .5,038,098 |. ..3,006 | 0 .5,041,103 . 02/01/2027 . (1.D FE ....
..74814Z-EX-7 | QUEBEC PROV .. 05/15/2023 . [RBC DEXIA 7,725,520 ..8,000,000 ..8,481,600 |. .8,281,868 |. .. (27,910) | 0 . 8,253,959 . 09/01/2026 . (1.D FE ....
..74814Z-FF-5 | QUEBEC PROV .. 05/10/2023 . [RBC DEXIA . 1,821,843 1,945,000 1,954,958 |. .1,953,855 |. ... (437) ). 0 K .1,953,419 . 09/01/2029 . (1.D FE ....
..E16831-48-7 | AUSTRALIAN GOVI oo |Bo.. . 0472172023 . |MATURITY .ovvvvvvnnnnnnnnnn Joveeeeeieieeeeeeeess oo 18,768,452 |....... 18,758,452 |....... 33,018,770 |.......19,024,763 |.... 266,311) |. 0 ... (266,311) [oviiiininnnnn 0 [ 18,758,452 |.. .. 770,000 ). 04/21/2023 . [1.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 156,836,427 163,423,452 175,208,304 157,145,536 0 (42,489) 0 161,153,227 0 ,601,749 XXX XXX
..20772K-A0-2 | CONNECTICUT ST ..eevunnniniiiiiiiiinn [eeeens . 04/15/2023 . |MATURITY L.oovvviiiiiiiinnn Joereeeeeeeeieeeeenns s 2,340,000 |........ 2,340,000 |........ 2,579,125 |.... w0 eeennns (14,666) [ovvvenninnnnnn 0 s 2,340,000 |.. . 04/15/2023 . (1.D FE ....
..20772K-C6-2 | CONNECTICUT ST ..eeveniiiiis [ eeeenn . 04/14/2023 . | ZERO STAGE CAPITAL ... |oeveeeeeeiiiennnnnns |oeees 1,050,800 |........ 1,000,000 |........ 1,108,640 |.... O PO €0 7.1:) ISR | B R 1,050,243 |.. . 06/15/2026 . (1.D FE ....
.. 97705M-KP-9 | WISCONSIN STATE MUNICIPAL ..... |....... . 06/22/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeeeeeens |oveees 1,732,336 |........ 1,600,000 |........ 1,741,344 0 ... (9,588) |oeeeeeeeennnnn 0 o 1,731,756 . 11/01/2027 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 5,123,136 4,940,000 5,429,109 3,409,457 0 (28,802) 0 (28,802) 0 5,121,999 XXX XXX
.. 955686-SU-5 |WEST SAINT PAUL MN INDEP SCH DIST 197 ........ | ....... | 05/12/2023 . |ZERO STAGE CAPITAL ..ove Joeeeeeeeeeeeieeeeees v, 2,344,575 |........ 2,155,000 |........ 2,547,145 |........ 2,356,744 ... 0 f... (17,681) [.ovvvnnnnnnnn. 0 f... (17,681) [.ovvvnnnnnnnn. 0 feenns 2,339,064 . 02/01/2027 . [1.A FE ....
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..95736U-7R-9 | WESTCHESTER ONTY NY .......eeevvvevvvvvnnnnnnnnnnns [eeeennn . 05/26/2023 . | ZERO STAGE CAPITAL ... |oeeeeeeeeeeeeeienens |oeeeeens 385,093 |........... 365,000 |........... 389,977 |.......... 381,688 ... 0 ooeenns [0 0 fooeenns (R[] [ PP 380,378 |.....oceennnnn 0 f......... 4,715 |.......... 4,715 . 12/15/2031 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,729,668 2,520,000 2,937,122 2,738,432 0 (18,991) 0 (18,991) 0 2,719,442 0 10,227 10,227 XXX XXX
..010268-BA-7 | ALABAMA FED AID HWY ... . 04/14/2023 . | ZERO STAGE CAPITAL ..... .. 2,250,000 ... (164) | .0 . . (164) )... 0 ] 2,461,809 .. (5,281) |........ (5,281) . 09/01/2036 . [1.A FE ....
..013654-AF-5 | ALBUQUERQUE N MEX TR 04/12/2023 . [ ZERO STAGE CAPITAL ... .. 557,420 . 500,000 (334) |. 0 0| .563,481 ..3,939 |. .3,939 |.. . 07/01/2027 . (1.D FE ....
..01F030-67-8 |UMBS TBA 30YR ..... 06/22/2023 . [ ZERO STAGE CAPITAL ... . 1,221,827 ..1,380,000 K K . 0 0| . 1,208,059 13,768 |. . 13,768 |.. . 07/15/2050 . [1.F FE ....
..054314-FL-8 | AVONDALE ARIZ ....oevvvvmmmnmninnininnininiiiiiiinins [ eeeeens . 05/12/2023 . | ZERO STAGE CAPITAL ..... 445,000 |... 483,733 |.... 0 e .0 . .0 |.....483,208 .. .. (4,126) |........ (4,126) . 07/01/2033 . (1.B FE ....
..09182N-BR-0 | BLACK BELT ENERGY GA ......cevvvvvevvevrriiiinnnnns [eeeeenn . 06/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeevereinennnnns |oveee 1,787,560 | 1,760,000 |........ 1,697,010 |........1,697,366 |.... .0 . 1,697,875 |.. . 06/01/2051 . [1.B FE ....
..101547-WR-4 | BOULDER VLY CO CH DIST #RE-2 BOULDER ......... [....... . 04/17/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeennnnnnnns 01,399,152 [ 1,200,000 |........ 1,567,248 |........ 1,415,010 |.... .0 . 1,402,520 |.. . 12/01/2027 . (1.B FE ....
..106241-D9-0 | BRAZOSPORT TEX INDPT ...coovvvviiiiiiiiiiiiiiieeens s . 06/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeerrnnnnnnns e 2,619,627 | 2,395,000 |........ 2,662,929 |........2,636,369 |.... 0 e . 2,617,275 |.. . 02/15/2028 . [1.A FE ....
.. 13063D-B9-8 | CALIFORNIA ST ..eevvvvviiiiiiiiiiiiriiiieierenniennns [ eeeees . 03/28/2023 . | ZERO STAGE CAPITAL ..... 0 eenennns (5,080) ... . 12/01/2029 . (1.C FE ....
..13063D-PC-6 | CALIFORNIA ST .eeveiviiiiiiiiiiiiiiiiiecciicciiiiees [ eeeeens . 05/12/2023 . | ZERO STAGE CAPITAL ..... .3,218,093 |.... 0 el (24,216) ... . . . 04/01/2026 . [1.C FE ....
..130630-00-4 | CALIFORNIA ST ..eovvvviiiiiiiiiiiiirieiieiienneiinnes [ eeeeens . 06/07/2023 . | ZERO STAGE CAPITAL ..... 235,000 ..267,988 |.... 0 el (1,968) ... ....266,020 |.. . 10/01/2031 . [1.C FE ....
..13063D-TE-8 | CALIFORNIA ST ..eevviiiiiiiiiiiiiiiiiiiiiicccciiiiees [ eeeeenn . 03/27/2023 . | ZERO STAGE CAPITAL ..... .... 500,000 ..583,687 |.... 0 e (2,619) ... ... 581,068 |.. . 03/01/2030 . [1.C FE ....
..161045-QH-5 | CHARLOTTE N C WTR & 06/13/2023 . [ZERO STAGE CAPITAL ... ..1,000,000 1,117,365 |. 0 . (9,085) .1,108,280 . 07/01/2028 . [1.A FE ....
..179090-PE-9 | CLACKAMAS CNTY ORE S 05/08/2023 . [ ZERO STAGE CAPITAL ... ..935,000 K 0 . (2,288) . 1,118,955 . 06/01/2031 . (1.B FE ....
..196632-Y3-1 | COLORADO SPRINGS COL 03/29/2023 . | ZERO STAGE CAPITAL ..... | .. 3,265,000 ..3,484,473 |. 0 . (2,486) .3,481,987 . 11/15/2080 . (1.C FE ....
.. 199492-H6-9 | COLUMBUS OHIO ... [ . 04/17/2023 . | ZERO STAGE CAPITAL ..... R N 350,000 |... 414,691 |.... 0 e (307) | ....414,383 |.. . 04/01/2031 . [1.A FE ....
..20772J-A5-1 | CONNECTICUT ST ..eevnnninniiiiiiin [eeeen . 06/13/2023 . | ZERO STAGE CAPITAL ..... v |eennn2,997,387 |l 2,910,000 |........ 3,058,204 |.... 0 e (29,329) ... 3,026,135 |.. . 03/15/2029 . (1.D FE ....
.. 20772K-HR-3 | CONNECTICUT ST ..eeveniiiiiis [ eeeenn . 04/14/2023 . | ZERO STAGE CAPITAL ..... e | 1,124,910 )l 1,000,000 |........ 1,138,450 |.... 0 el (6,997) ... 1,118,226 |.. . 01/15/2028 . [1.D FE ....
..207758-YD-9 | CONNECTICUT ST SPL T oo [ . 04/14/2023 . | ZERO STAGE CAPITAL ..... .... 620,000 0 e (542) | ... 700,684 |.. . 10/01/2029 . (1.D FE ....
..232769-GX-1 | CYPRESS-FAIRBANKS TE ....oevvvviiiiiiiiiiiiiiiiinns [ eeeeenn . 04/14/2023 . | ZERO STAGE CAPITAL ..... . . ........1,880,000 |........ .0 . (14,592) |... ........2,129,814 |.. . 02/15/2028 . [1.A FE ....
..25476F-XV=5 | DISTRICT COLUMBIA .....evvnnniiiin oo . 06/22/2023 . | ZERO STAGE CAPITAL ..... v 2,116,325 |l 1,965,000 |........ 2,114,419 |.... 0 e (247) [0 [ 2,114,171 |.. . 10/15/2044 . (1.B FE ....
..30382V-AG-1 |FAIRFAX ONTY VA INDL ...ooooveiniiinnnnnnnnn [ . 04/14/2023 . | ZERO STAGE CAPITAL ..... e | 1,843,610 |l 1,635,000 |........ 1,840,274 |.... 0 el (835) .. 0 e 1,839,440 |.. . 05/15/2028 . [1.C FE ....
..3128K1-B7-5 | FHLMC PC GOLD COM ... . 06/01/2023 . | MORTGAGE PAYDOWN ... ....4,883 |... L AT70 . .0 . .. 0 .4,883 |.. . 12/01/2030 . [1.F FE ....
..3128K2-JM-2 | FHLMC PC GOLD COM . 06/01/2023 . [MORTGAGE PAYDOWN .2,736 .2,673 |. 0 0| .2,73% . 01/01/2031 . [1.F FE ....
..3128K4-YG-4 | FHLMC PC GOLD COM . 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 04/01/2036 . [1.F FE ....
..3128K7-42-8 | FHLMC PC GOLD COM . 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 09/01/2033 . [1.F FE ....
..3128K9-F2-5 | FHLMC PC GOLD COM . . |- 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 02/01/2036 . [1.F FE ....
..3128KD-50-3 |FHLMC ... «...... |- 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 08/01/2036 . [1.F FE ....
Y P2c N KT Iy O [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 10/01/2036 . [1.F FE ....
L B128KM-UN-3 [FHLMC PC e [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/01/2087 . [1.F FE ....
. 3128KQ-HL-3 |FHLMC PC . [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/01/2037 . [1.F FE ....
LB12BLX-FI-5 [FHLMC eeiiiiiiiiiiiiiciiiiiceieieneeeeeviniieiiien [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/01/2035 . [1.F FE ....
L 3128M7-5T-9 |FHLMC PC . [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/01/2040 . [1.F FE ....
L3128M7-EK-8 |FHLMC PC .o [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/01/2039 . [1.F FE ....
..3128M8-NC-4 | FHLMC PC 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 11/01/2039 . [1.F FE ....
..3128MJ-20-1 | FHLMC . 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 09/01/2047 . (1.F FE ....
..3128MJ-B8-2 | FHLMC PC 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 06/01/2035 . [1.F FE ....
..3128MJ-E8-9 | FHLMC . 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 10/01/2036 . [1.F FE ....
..3128MJ-0G-8 | FHLMC ... 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 07/01/2041 . [1.F FE ....
..3128P8-DF-5 |FEDERAL NATL MG ........eevvmmmmmmmmmnnnninnninnnnnn [eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 10/01/2036 . [1.F FE ....
..3128P8-E2-3 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnniniinnnnn [eenees . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/01/2037 . [1.F FE ....
..3128PY-DL-5 |FHLMC PC  GOLD 15 ..eeevvviviiiiiiiiiiiiens [ eeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/01/2027 . (1.F FE ....
..31202G-5W-2 |FHLMC GOLD PC .....oovvvvriiiiiiiiiiiiiiiiieeeeeeeens [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 09/01/2029 . [1.F FE ....
.. 31292H-AK-0 |FHLMC GOLD PC ...ooovvvviiiiiiiiiiiiiiiiiciccceeeeees [ . 06/01/2023 . | MORTGAGE PAYDOWN ........ |.... .0 . 0 e .. .. 2 |.01/01/2030 . [1.F FE ....
..31202H-ON-7 |FHIMCPC ~ GOLD CAS .....oeovvveveeeeeeeees [oeenns . 06/01/2023 . | MORTGAGE PAYDOWN ....... 0 01,560 o0 e 0 i, . 05/01/2032 . [1.F FE ....
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..31202K-ZP-5 | FHLMC PC [c10/ )71 R NN . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 66,401 ...66,401 ...66,504 |.... .0 . 0 ..66,401 |.. 0 e 1,230 |. 03/01/2040 . 1.F FE ....
..312030-5P-1 |FHLMC ....ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiinniiiiiiiins [ oo . 06/01/2023 . | MORTGAGE PAYDOWN ......c. |oevereeeeieiiiiinnns | 2,83% ....2,83% ....2,83% |.... .0 . 0 ...2,8% |.. 0 . 03/01/2039 . [1.F FE ....
..312039-PM=7 |FHLMC GOLD PC ...ooovvvviiiiiiiiiiiiiiiiiiiieieeeeens [ . 06/01/2023 . | MORTGAGE PAYDOWN ....ccee |ooveveiiiiiiiiiiiens oo 1,818 ....1,818 ... 1,819 ... .0 . 0 ...1,818 |.. 0 . 03/01/2040 . (1.F FE ....
..312940-40-9 | FHLMC PC [c{0/ R0 [N . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 11,190 ...11,190 .. 11,330 ... .0 . 0 11,190 |.. 0 . 06/01/2040 . (1.F FE ....
..312940-PZ-6 | FHLMC PC GOLD COM i | aviias . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 24,588 ...24,588 ... 24,59 |.... .0 . 0 ..24,588 |.. 0 . 05/01/2040 . [1.F FE ....
..312041-NL-7 | FHLMC PC [c{0/ R0 [N . 06/01/2023 . | MORTGAGE PAYDOWN ......c. |oeveeeeeeieniiiiinns Joeeeeeeenes 7,462 ... 7,462 L. 1,470 ... .0 . 0 .. 7,462 .. 0 . 07/01/2040 . (1.F FE ....
. 312044-Pd-4 |FHLMC ...oovvviiiiiiiiiiiiiiiiiiiiiniisieeviieniiiiaes [ eeeeen . 06/01/2023 . | MORTGAGE PAYDOWN ... 18,579 18,579 18,617 |.... .0 . 0 18,579 |.. 0 . 12/01/2040 . [1.F FE ....
..31204B-6P-5 |FHLMC GOLD PC .....coovvvriiiiiiiiiiiiiiiiiiieeeeeens [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2030 . [1.F FE ....
..31294F-PT-7 |FHLMC GOLD PC ...coovvviiiiiiiiiiiiiiiiiiiiiecceeeees [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2030 . [1.F FE ....
..31204F-T5-5 |FHLMC GOLD PC ..... 06/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 05/01/2030 . [1.F FE ....
..31296M-32-0 | FHLMC PC GOLD COM ... 06/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 09/01/2033 . [1.F FE ....
..312968-M3-7 | FHLMC 06/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 01/01/2034 . (1.F FE ....
..312068-M5-2 |FHLMC  FHWMC ... f.ens . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2034 . [1.F FE ....
..31297M-AQ-1 | FHLMC PC [c{0/H (0 [N . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2035 . [1.F FE ....
..31297M-XV-5 | FHLMC PC GOLD COM i | aviias . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 04/01/2030 . [1.F FE ....
..31297T-IiF-6 | FHLMC PC [c{0/ R0 [N . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 09/01/2035 . [1.F FE ....
..31297V-Y8-5 |FHLMC PC GOLD COM i | avinns . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 11/01/2035 . [1.F FE ....
.. 31208N-FU-4 | FHLMC PC GOLD CAS ...vvvvnnnnnnnnnnn | ennnne . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2031 . [1.F FE ....
.. 31306X-2A-0 |FHLMC ....oevviiiiiiiiiiiiiiiiiniiiiieiiiieneiinieiiees [ eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 10/01/2027 . (1.F FE ....
..31307M-2H-8 | FHLMC FHMC oo [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2030 . [1.F FE ....
..31307R-6V-2 | FEDERAL NATL MG ........ 06/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 10/01/2031 . [1.F FE ....
..3131XV-VQ-5 |FHLMC PC 30Y ZM2423 05/01/2023 . | VARIOUS 0 0| 0| . 01/25/2047 . (1.F FE ....
..3131YB-1iB-0 | FHLMC PC 15Y ZN5142 05/01/2023 . | VARIOUS 0 0| 0| . 04/25/2034 . (1.F FE ....
..3132A5-H8-1 | FHLMC PC 30Y Z84755 . |- 05/01/2023 . | VARIOUS 0 0| 0| . 02/25/2048 . [1.F FE ....
..3132AE-HR-0 | FHLMC PC 30Y ZT2040 . |- 05/01/2023 . | VARIOUS 0 0| 0| . 11/25/2043 . (1.F FE ....
.. 313200-2N-3 | FHLMC PC 15Y SBO781 ..o [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 03/25/2037 . (1.F FE ....
..313200-3T-9 | FHLMC PC 15Y SBOB10 ...coooeeeeeieeiiieieiiiceeeees [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 06/25/2037 . [1.F FE ....
A 700l Y B s R (PN . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 03/01/2032 . [1.F FE ....
..313200-Y7-3 |FHLMC PC 15Y SBO734 .......eevvvvvvvvvvnnnnnnnnnnns [eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 06/25/2037 . [1.F FE ....
..313206-AL-4 |FHLMC PC 15Y SBB111 ..ooooeeeeeiiieieies [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 07/25/2036 . [1.F FE ....
..313206-CP-3 | FHLMC PC 15Y SBB178 ....ccooeeeeieiiiiieiiiiiieeens [ . 03/25/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2087 . [1.F FE ....
..3132DM-6A-8 | FHLMC PC 30Y SD0865 05/01/2023 . | VARIOUS ....798 |. 0 0| 0| . 02/25/2052 . 1.F FE ....
..3132DM-N6-8 | FHLMC PC 30Y SD0413 05/01/2023 . | VARIOUS 41,210 |. 0 0| 0| . 07/25/2050 . [1.A FE ....
.. 3132DN-CN-1 | FHLMC PC 30Y SD0977 05/01/2023 . | VARIOUS ..3,631 .3,628 |. 0 0| 0l . 02/25/2052 . 1.F FE ....
..3132DN-FR-9 | FHLMC PC 30Y $D1076 05/25/2023 . | VARIOUS . 1,368,904 .1,300,962 |. 0 0| 0 | . 01/25/2052 . [1.F FE ....
.. 3132DN-TN-3 | FHLMC PC 30Y SD1457 05/01/2023 . | VARIOUS 0 0| 0 . 12/25/2051 . [1.F FE ....
..3132DN-YL-1 |FHLMC PC 30Y SD1615 ... . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2052 . 1.F FE ....
..31320P-FT-0 |FHLMC PC 30Y SD1978 ... . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 12/25/2052 . [1.F FE ....
..31320V-3P-8 | FHLMC PC 30Y SD8006 ... . 03/25/2023 . | VARIOUS ... .0 . 0 0 . 08/25/2049 . [1.F FE ....
..31320V-52-4 | FHLMC PC 30Y SD8064 ... . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 056/25/2050 . [1.F FE ....
..3132DV-7B-5 |FHLMC PC 30Y SD8090 ... . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2050 . 1.F FE ....
..31320V-L8-6 |FHLMC PC 30Y SD7551 ... . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 01/25/2052 . (1.F FE ....
..31320V-MD-4 | FHLMC PC 30Y SD7556 ... . |- 05/01/2023 . [ VARIOUS ... .0 . 0 0 . 08/25/2052 . [1.F FE ....
..31320W-AD-5 |FHLMC PC 30Y SD8104 ... . |- 05/01/2023 . [ VARIOUS ... .0 . 0 0 . 11/25/2050 . 1.F FE ....
..3132DW-AN-5 | FHLMC PC 30Y SD8112 05/01/2023 . | VARIOUS 0 0| 0| . 12/25/2050 . [1.F FE ....
..31320W-AR-4 | FHLMC PC 30Y SD8116 ... . 05/01/2023 . | VARIQUS ... 0. .0 . 0. . 12/25/2050 . [1.F FE ....
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..3132D-BB-8 | FHLMC PC 30Y SD8134 .......covvvvvviviiiiiiiiiieens [eeeenn . 05/01/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 4,022 ... 4,922 .0 . 0 ... 4,922 |.. . 03/25/2051 . [1.F FE ....
..3132DW-BP-7 | FHLMC PC 30Y SD8146 .........evvvvvvvvvvvnnnnnnnnns [eeneenn . 05/01/2023 . | VARIOUS ... .0 . 0 .. 13,981 . 06/25/2051 . [1.F FE ....
..313200-C9-2 | FHLMC PC 30Y SDB196 .........evvvvvvvvvvvennnnnnnns [ereeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..3132DW-CG-6 | FHLMC PC 30Y SDBA71 .....evvvvvrinnininininiiiiinnn [eeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..313200-CS-0 |FHLMC PC 30Y SDB181 ........eevvvvmmmnnnnnnnninnnnn [eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..3132DW-CT-8 | FHLMC PC 30Y SDB182 .........evvvvvvvvvnrnnnnnnnnns [eeeeenn . 04/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..313200-DL-4 |FHLMC PC 30Y SDB207 .........evvvrvvvvemmennnnnnnns [ereeenn . 05/25/2023 . | VARIOUS ......oevvvivnnnnnns .0 . 0 . 04/25/2052 . [1.F FE ....
..3132DW-DT-7 |FHLMC PC 30Y SD8214 .....oovvvvviiiiiiiiiiiiiiiinns e . 06/09/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 06/25/2052 . [1.F FE ....
..3132DW-DX-8 |FHLMC PC 30Y SD8218 ........eevvvvvvmvvmnnnnnnnnnnn [ereeenn . 02/07/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 06/25/2052 . [1.F FE ....
..313200-DZ-3 | FHLMC PC 30Y SD8220 05/23/2023 . | VARIOUS ... 0 0| . 06/25/2052 . [1.F FE ....
..3132DW-E7-4 | FHLMC PC 30Y SD8258 05/01/2023 . | VARIOUS 0 0| . 10/25/2052 . [1.F FE ....
..3132DW-EC-3 | FHLMC PC 30Y SD8231 05/01/2023 . | VARIOUS 0 0| . 07/25/2052 . (1.F FE ....
..3132DW-ES-8 |FHLMC PC 30Y SD8245 ........ccooveiiiieiniinennnens [ oeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2052 . 1.F FE ....
..3132DW-FM-0 | FHLMC PC 30Y SDB272 .......cevvvvviiriiiiiiiiiiinns oo . 04/06/2023 . | ZERO STAGE CAPITAL ..... .. 500,000 454,629 |.... .0 . 0 . 12/25/2052 . (1.F FE ....
..3132DW-FN-8 | FHLMC PC 30Y SD8273 ......ccevvvviviiiiiiiiiiiiiens [ eeeenn . 06/09/2023 . | ZERO STAGE CAPITAL ..... 488,464 446,410 |.... .0 . 0 . 11/25/2052 . (1.F FE ....
..3132DW-FT-5 |FHLMC PC 30Y SDB278 .........eevvvrvrmvmnnnnnnnnnns [eeeeenn . 05/01/2023 . | VARIOUS .....cevvvvvrnnnens ...16,993 .0 . 0 . 12/25/2052 . (1.F FE ....
..3132DW-GX-5 |FHLMC PC 30Y SD8314 .......cevvvvvviiiiiiiiiiiieens [ . 03/10/2023 . | ZERO STAGE CAPITAL .0 . 0 . 04/25/2053 . [1.F FE ....
..313266-A2-1 |FHLIMCPC ~ GOLD PC ....eeeeeeeeeeeeeeeeeeees oo . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/01/2041 . [1.F FE ....
..31326S-BF-5 |FHLMC PC  GOLD PC ...coeveeeeeeeeeeeeeeeens [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/01/2042 . (1.F FE ....
..31326V-L6-7 | FHLMC FHMC oo [ . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/01/2042 . [1.F FE ....
.. 3132HP-KK-9 | FHLMC FHLMC 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 11/01/2042 . (1.F FE ....
..3132HP-NB-6 | FHLMC . 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 11/01/2042 . (1.F FE ....
..3132H0-EG-3 | FHLMC ... 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 12/01/2042 . (1.F FE ....
..3132J6-E6-7 | FHLMC . |- 06/01/2023 . [MORTGAGE PAYDOWN K 0 0| . 02/01/2043 . [1.F FE ....
..3132J7-K6-8 | FHLMC PC . |- 06/01/2023 . [MORTGAGE PAYDOWN .. 222,391 ..222,391 ..222,582 |. 0 0| .222,391 . 03/01/2043 . [1.F FE ....
..3132J9-G7-7 |FHIMCPC ~ GOLD PC ...ceeeeeeeeeeeeeeeeeees [ . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 75,110 ...75,110 ... 75,185 |.... .0 . 0 ..75,110 |.. . 05/01/2043 . [1.F FE ....
..3132J9-TD-0 |FHIMC PC GOLD PC ..eeeeeeeeeeeeeeeeeeeeens [ . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 26,273 ...26,273 ...26,292 |.... .0 . 0 ..26,273 |.. . 05/01/2043 . [1.F FE ....
..31320R-CE-3 |FHLMC  FHWMC .......... [..eeis . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 13,031 ... 13,931 ...13,938 |.... .0 . 0 .. 13,931 . 07/01/2045 . [1.F FE ....
..31320U-RS-4 |FHLMC  FHWMC .......... [l . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 15,710 .0 . 0 . 12/01/2045 . (1.F FE ....
.31320U0-Uz-4 |FHMC  FHWMC ... [l . 06/01/2023 . | MORTGAGE PAYDOWN ... ... 37,439 .0 . 0 . 12/01/2045 . [1.F FE ....
L 3132V0-03-3 | FHLMC .evvvviiiiiiiiiiiiiiiiiiiieieeieiseceeiveeiiiinn [ oo . 06/01/2023 . | MORTGAGE PAYDOWN ... .. 51,465 .0 . 0 . 06/01/2049 . [1.F FE ....
..31320D-Mz-4 | FEDERAL NATL MG 06/01/2023 . [MORTGAGE PAYDOWN 17,591 0 0| . 05/01/2046 . [1.F FE ....
..3132IK-KE-7 | FEDERAL NATL MG .. 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 01/01/2047 . (1.F FE ....
..3132WW-BA-9 | FHLMC PC 55D WA2532 06/01/2023 . [VARIOUS ......... 0 0| . 11/25/2052 . [1.F FE ....
..3132XS-ED-8 | FEDERAL NATL MG .. 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 08/01/2047 . (1.F FE ....
..3132XS-KG-4 | FEDERAL NATL MG .. 06/01/2023 . [MORTGAGE PAYDOWN 0 0| . 08/01/2047 . [1.F FE ....
.. 3132XT-MS-4 | FEDERAL NATL MG ........eevvmmmmmmmnmnnnnnnnninnnnnn [ eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 10/01/2047 . (1.F FE ....
.. 3132XU-NA-9 | FEDERAL NATL MG ........eevvvmmmmmmmnmnnnnnniinnnnnn [eenees . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 11/01/2047 . (1.F FE ....
.. 3132XW-BJ-9 | FEDERAL NATL MG .......eevvrmmmmmmmnnnnnninnnniinnnn [eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/01/2048 . [1.F FE ....
..3132XX-GL-7 |FEDERAL NATL MG~ FNMA ......ooos [oeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/01/2048 . [1.F FE ....
..3132XY-G8-4 | FEDERAL NATL MG ........evvvmmmmmmmnnnnnnniniinnnnnn [eeeeenn . 06/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/01/2048 . [1.F FE ....
..3132Y0-4E-7 |FHMC  FHWMC .......... [l . 06/01/2023 . | MORTGAGE PAYDOWN .0 . 0 . 07/01/2048 . [1.F FE ....
..31334W-2(-6 | FEDERAL HOME LN BKS . |- 05/01/2023 . | VARIOUS .0 . 0 . 07/01/2049 . (1.F FE ....
.. 31334Y-A5-6 . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 08/01/2049 . (1.F FE ....
..313308-5V-3 | FHLMC PC 30Y QA3560 05/01/2023 . | VARIOUS 0 0| . 10/25/2049 . (1.A FE ....
..31339U-VJ-6 |FHLMC PC 30Y QA4217 ... . 05/01/2023 . | VARIQUS ... 0. .0 . . 10/25/2049 . [1.A FE ....
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..3133A0-T8-7 |FHLMC PC 30Y QA5975 ... . 05/01/2023 . | VARIOUS ... .... 3,004 ....3,006 |.... .0 . e (2))n 0 .3,004 |.. . 01/25/2050 . [1.F FE ....
..3133A1-DQ-2 | FHLMC PC 30Y QA6411 ... . 05/01/2023 . | VARIOUS ... ... 1,559 ... 1,561 | .0 . 0 1,559 |.. . 01/25/2050 . [1.F FE ....
..3133A3-J9-0 |FHLMC PC 30Y QA8388 ... . 05/01/2023 . | VARIOUS ... .... 5,406 ....5,410 |.... .0 . 0 .5,406 |.. . 04/25/2050 . [1.F FE ....
..3133A3-TU-2 | FHLMC PC 30Y QA8663 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2050 . 1.F FE ....
..3133A3-ZL-5 |FHLMC PC 30Y QA8847 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2050 . [1.F FE ....
..3133A4-88-0 | FHLMC PC 30Y QA9543 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 056/25/2050 . [1.F FE ....
..3133A6-MU-2 | FHLMC PC 30Y QBO371 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2050 . [1.F FE ....
..3133A9-DF-9 | FHLMC PC 30Y (B2802 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2050 . [1.F FE ....
..3133AC-HS-0 | FHLMC PC 30Y QB5641 ... . 05/25/2023 . | VARIOUS ... .0 . 0 . 11/25/2050 . [1.F FE ....
..3133AG-02-8 | FHLMC PC 30Y (B9473 05/01/2023 . | VARIOUS 0 0| . 03/25/2051 . [1.F FE ....
..3133AG-UL-1 |FHLMC PC 30Y (B9587 05/01/2023 . | VARIOUS 0 0| . 03/25/2051 . [1.F FE ....
..3133AK-20-2 | FHLMC PC 30Y C1683 05/01/2023 . | VARIOUS 0 0| . 06/25/2051 . [1.F FE ....
..3133AK-W2-2 | FHLMC PC 30Y QC1565 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 05/25/2051 . [1.F FE ....
..3133AL-Zli-1 | FHLMC PC 30Y QC2557 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2051 . [1.F FE ....
..3133AM-EF-9 | FHLMC PC 30Y QC2834 ... . 05/24/2023 . | VARIOUS ... .0 . 0 . 06/25/2051 . [1.F FE ....
..3133AQ-50-6 | FHLMC PC 30Y QC6255 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.A FE ....
..3133AQ-ES-2 | FHLMC PC 30Y QC5545 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.A FE ....
..3133AT-F7-1 | FHLMC PC 30Y (C8290 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . .. . 10/25/2051 . [1.F FE ....
..3133AW-MS-0 | FHLMC PC 30Y QDO369 ... . 05/25/2023 . | VARIOUS ... .0 . 0 717,637 |.. . 11/25/2051 . [1.F FE ....
..3133AX-B2-7 | FHLMC PC 30Y QDO957 ... . 05/01/2023 . | VARIOUS ... .0 . 0 W1 . 11/25/2051 . [1.F FE ....
..3133AX-M8-2 | FHLMC PC 30Y QD1283 05/01/2023 . | VARIOUS 0 0| . 2,99 0 . 11/25/2051 . [1.F FE ....
..3133AY-TK-6 | FHLMC PC 30Y (D2354 04/25/2023 . | VARIOUS 0 0| 177,711 . (19,139) |. . 12/25/2051 . [1.F FE ....
..3133AY-TY-6 |FHLMC PC 30Y QD2367 04/25/2023 . | VARIOUS 0 0| 688,082 . (84,249) |. . 12/25/2051 . [1.F FE ....
..3133B0-K7-7 | FHLMC PC 30Y QD3018 . |- 05/01/2023 . | VARIOUS K 0 0| 88,363 0 . 12/25/2051 . [1.F FE ....
..3133B0-UP-6 | FHLMC PC 30Y QD3290 . |- 05/25/2023 . | VARIOUS ..456,020 ..483,381 |. ..481,614 |. 0 0| .480,975 . (59,290) |. . 12/25/2051 . [1.F FE ....
..313380-1Z-2 | FHLMC PC 30Y QD3364 ... . 05/01/2023 . | VARIOUS ... ... 3,202 3,397 i 3,207 | .0 . 0 ...3,202 |.. . 12/25/2051 . [1.F FE ....
..3133B1-ZP-9 | FHLMC PC 30Y QD4350 ... . 05/25/2023 . | VARIOUS ... ,050,710 ,090,604 |........ 1,088,455 |.... .0 . 0 ,086,881 . 01/25/2052 . (1.F FE ....
..313382-Y7-8 |FHLMC PC 30Y (D5234 ... . 05/01/2023 . | VARIOUS ... ...42,800 |.... .0 . 0 . 01/25/2052 . (1.F FE ....
..3133B3-FU-6 | FHLMC PC 30Y QDS579 ... . 05/01/2023 . | VARIOUS ... ...32,338 |.... .0 . 0 . 02/25/2052 . [1.F FE ....
..3133B3-QF-7 |FHLMC PC 30Y (D5854 ... . 05/01/2023 . | VARIOUS ... ... 2,335 ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3133B3-WR-4 | FHLMC PC 30Y QD6056 ... . 05/01/2023 . | VARIOUS ... ...19,918 |.... .0 . 0 . 02/25/2052 . [1.F FE ....
..3133B4-7K-5 |FHLMC PC 30Y QD7198 05/01/2023 . | VARIOUS 19,585 |. 0 0| . 02/25/2052 . 1.F FE ....
..313385-7L-0 |FHLMC PC 30Y QD8099 05/01/2023 . | VARIOUS .3,635 |. 0 0| . 03/25/2052 . 1.F FE ....
..313385-ZL-9 |FHLMC PC 30Y (QD7947 05/01/2023 . | VARIOUS 0 0 0| 0 . 03/25/2052 . 1.F FE ....
..3133BA-LH-2 | FHLMC PC 30Y QE1228 05/25/2023 . | VARIOUS ..486,550 |. 0 0| . (23,7%5) |. . 05/25/2052 . [1.F FE ....
..3133BD-3T-0 |FHLMC PC 30Y QE4410 05/01/2023 . [ VARIOUS ... . 0 0| . 06/25/2052 . [1.F FE ....
..3133BD-0H-1 |FHLMC PC 30Y QE4056 ... . 03/13/2023 . | ZERO STAGE CAPITAL ..... .... 500,000 .0 . 0 . 06/25/2052 . [1.F FE ....
..3133BP-HE-1 | FHLMC PC 30Y QF2029 ... . 04/19/2023 . | ZERO STAGE CAPITAL ..... .. 500,000 .0 . 0 . 10/25/2052 . (1.F FE ....
..3133BS-CM-2 | FHLMC PC 30Y QF4576 ... . 01/24/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 12/25/2052 . [1.F FE ....
..3133D3-BL-8 . 05/01/2023 . | MORTGAGE PAYDOWN .0 . 0 . 08/01/2039 . [1.F FE ....
..313303-PJ-8 | FHLMC PC 20Y QK0425 ... . 05/01/2023 . .0 . 0 . 09/25/2040 . (1.F FE ....
..3133JL-CA-5 |FHLMC PC 30Y QU7265 ... . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2049 . 1.F FE ....
..3133KL-2T-3 | FHLMC PC 30Y RA5286 ... . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 05/25/2051 . [1.F FE ....
..3133KM-DF-9 | FHLMC PC 30Y RA5502 ... . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 06/25/2051 . [1.F FE ....
..3133KM-ZL-2 | FHLMC PC 30Y RA6147 05/25/2023 . | VARIOUS (1,714) . 0 . (1,714) 0| . (61,253) |. .10,733 |. 10/25/2051 . [1.F FE ....
.. 3133KP-U5-5 |FHLMC PC 30Y RA7804 ... . 05/01/2023 . | VARIQUS ... .9 P I N 9 | .0 . .0 ... . 08/25/2052 . [1.F FE ....
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..3133KQ-AE-6 | FHLMC PC 30Y RAB105 .........evvmmmmmmmmmnnnnnnnnnn [ereeenn . 05/01/2023 . | VARIOUS ...ooovvviiviiiiinns e o 2,788 [ 2,788 .0 . 0 . 10/25/2052 . (1.F FE ....
..3133KQ-EZ-5 |FHLMC PC 30Y RAB252 ........cevvvvvrvriiiiiiiininns [eeeenn . 04/25/2023 . | VARIOUS ... .... 851,860 .0 . 0 . 09/25/2052 . 1.F FE ....
..3133KQ-FT-8 |FHLMC PC 30Y RAB278 .........eevmmmmmmmmnnnnnnnnnnn [ereeenn . 05/01/2023 . | VARIOUS ... ... 1,250 .0 . 0 . 12/25/2052 . (1.F FE ....
..3133KY-WA-3 | FHLMC PC 20Y RBS141 .......evvvvvrivnrinnnnnnnninns [eeeens . 05/01/2023 . | VARIOUS ... .. 14,450 .0 . 0 . 01/25/2042 . (1.F FE ....
..3136B3-5A-4 |FNMA REMIC TRUST .....oooeviiiiiiiiinn [ . 05/25/2023 . | VARIOUS ... .0 . 0 . 06/25/2048 . [1.F FE ....
..3136B3-UT-5 |FEDERAL NATL MG .........ovvvmmmmmmmmnnnnnnninininnn [eeneens . 05/25/2023 . | VARIOUS ... .0 . 0 . 01/25/2049 . [1.F FE ....
..3136B3-IIF-3 | FNMA REMIC TRUST ....ooooeviiiiiiiiii [ . 05/25/2023 . | VARIOUS ... . .0 . 0 . 01/25/2049 . (1.F FE ....
..3136B4-5C-8 | FEDERAL NATL MG .........eovvmmmmmmmmnnnnninnininnnn [eeneenn . 05/25/2023 . | VARIOUS ... .0 ] .0 . 0 . 07/25/2049 . (1.F FE ....
..3136BB-TQ-5 |FNMA REMIC TRUST .....ooooviriiiniinnn [ . 05/25/2023 . | VARIOUS ... ... (3,163) | 0 el (8,163) ... 0 . 09/25/2050 . 1.F FE ....
..3136BB-TT-9 | FNMA REMIC TRUST . 05/25/2023 . | VARIOUS .(4,752) | 0 ..(4,752) 0| . 09/25/2050 . [1.F FE ....
..3136BB-TX-0 |FNMA REMIC TRUST . 05/25/2023 . | VARIOUS (8,119) . 0 . (8,119) 0| . 09/25/2050 . [1.F FE ....
..3136BB-IE-8 | FNMA REMIC TRUST . 05/25/2023 . | VARIOUS ... 0 0| . 09/25/2050 . [1.F FE ....
..3136BC-PR-5 |FNMA REMIC TRUST .....ooovviiiiiiini [ . 04/25/2023 . |PRIOR YEAR INCOME .0 . 0 . 11/25/2050 . [1.F FE ....
..31371H-X9-4 |FEDERAL NATL MG~ FNMA ......ooe [oeeens . 05/01/2023 . | VARIOUS ... .0 . 0 . 10/01/2029 . [1.F FE ....
..31371J-BD-5 |FEDERAL NATL MG~ FNMA ....oooooes [oeennn . 05/01/2023 . | VARIOUS ... .0 . 0 . 02/01/2030 . [1.F FE ....
..31379R-WV-4 |FEDERAL NATL MG~ FMMA ..o [oeeenn . 05/01/2023 . .0 . 0 . 06/01/2028 . [1.F FE ....
L B137BR-N7-6 | FHLMC .evvveviiiiiiiiiiiiiiiiiiinieneeeveeevivniiiieen [ eeeeenn . 06/15/2023 . | MORTGAGE PAYDOWN .0 . 0 . 08/15/2046 . [1.F FE ....
..3137F3-ClH-2 | FHLMC REMIC SERIES .....ccovviiiiiiiiiiiiiiiiiiiies oo . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/15/2048 . [1.F FE ....
LB187F6-6L-6 |FHLMC ..evvvvvviiiiiiiiiiiiiiiiiiiiiiinineeniiieiiiiens [ eeeeenn . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/15/2040 . (1.F FE ....
..3137F6-6V-4 | FHLMC REMIC SERIES .....coooviiiiiiiiiiiiiiiiiiiies e . 06/15/2023 . | VARIOUS .0 . 0 . 05/15/2041 . [1.F FE ....
..3137F7-TN-5 |FHLMC ... 06/15/2023 . [MORTGAGE PAYDOWN 0 0| . 01/15/2046 . [1.F FE ....
..3137F7-YY=5 |FHLMC .... 05/25/2023 . | VARIOUS ... 0 0| . 06/25/2047 . (1.F FE ....
..3137F8-NS-8 | FHLMC REMIC SERIES . 03/25/2023 . [PRIOR YEAR INCOME 0 0| . 11/25/2050 . [1.F FE ....
..3137F9-WP-2 | FHLMC ... . |- 05/25/2023 . | VARIOUS ... 0 0| . 02/25/2051 . [1.F FE ....
..3137FK-BB-1 | FHLMC REMIC SERIES . . |- 06/15/2023 . [MORTGAGE PAYDOWN 0 0| . 12/15/2048 . [1.F FE ....
..3137FQ-HG-1 |FREDDIE MAC .....vvvniniiiiiiiiiiiiiiiii oo . 05/25/2023 . | VARIOUS .0 . 0 . 09/25/2048 . [1.F FE ....
..3137FU-WQ-3 | FHLMC REMIC SERIES .....evvveiiiiiiiiiiiiii e . 05/25/2023 . | VARIOUS ... .0 . 0 . 07/25/2050 . [1.F FE ....
..3137FW-5T-3 | FHLMC REMIC SERIES .....coovviiiiiiiiiiiiiiiiiiiies e . 05/25/2023 . | VARIOUS ... .0 . 0 . 09/25/2050 . [1.F FE ....
..3137FY-YN-0 |FHLMC REMIC SERIES ......evveniniiiiiiiis e . 06/15/2023 . | MORTGAGE PAYDOWN .0 . 0 . 08/15/2044 . (1.F FE ....
..313837-JH-2 |FEDERAL NATL MG~ FNMA .....oon [oeeens . 05/01/2023 . .0 . 0 . 09/01/2029 . [1.F FE ....
..313850-X8-7 |FNMA PASS-THRU  LNG 30 Y ..ooeeviiiiiiiiiiieeees s . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2082 . [1.F FE ....
..31389F-84-5 |FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| . 02/01/2032 . (1.F FE ....
..3138A7-4J-4 |FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| . 03/01/2041 . [1.F FE ....
..3138AB-Z3-6 |FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| . 04/01/2041 . [1.F FE ....
..3138AH-7B-6 | FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| . 07/01/2041 . [1.F FE ....
..3138AS-PL-0 | FEDERAL NATL MG 05/01/2023 . | VARIOUS 0 0| . 09/01/2041 . [1.F FE ....
..3138E0-AE-9 | FEDERAL NATL MG . 05/01/2023 . | VARIOUS ... .0 . 0 . 01/01/2042 . (1.F FE ....
..3138E2-VY-8 | FEDERAL NATL MG . 05/01/2023 . | VARIOUS ... .0 . 0 . 12/01/2041 . (1.F FE ....
..3138E5-CL-0 |FNMA PASS-THRU . 05/01/2023 . | VARIOUS ... .0 . 0 . 01/01/2027 . (1.F FE ....
..3138ED-IV-9 | FEDERAL NATL MG . 05/01/2023 . | VARIOUS ... .0 . 0 . 05/01/2042 . (1.F FE ....
..3138EN-LD-9 | FHICHC . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2044 . (1.F FE ....
..3138EP-2D-5 | FEDERAL NATL MG . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2045 . [1.F FE ....
..3138LS-KA-7 | FEDERAL NATL MG . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 05/01/2042 . (1.F FE ....
..3138LT-06-8 | FEDERAL NATL MG . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 06/01/2027 . [1.F FE ....
..3138M7-YZ-2 | FEDERAL NATL MG 05/01/2023 . | VARIOUS 0 0| . 12/01/2042 . (1.F FE ....
..3138NX-52-6 |FNMA PASS-THRU LNG 30 Y .... . 05/01/2023 . | VARIQUS ... 0. .0 . . 02/01/2043 . [1.F FE ....
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..3138IE-MM-8 | FEDERAL NATL MG ........oevmvrmmmmmnnnnnnnininninnnn [eeeeenn . 05/01/2023 . | VARIOUS ... ... 67,332 ...67,33%2 ...67,4% |.... .0 . 0 ..67,332 |.. 0 e . 05/01/2030 . [1.F FE ....
..3138IIK-KB-0 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnnnnniinnnnn [eeneen . 05/01/2023 . | VARIOUS ... ... 57,626 ...57,626 ...57,587 |.... .0 . 0 ..57,626 |.. 0 . 03/01/2037 . [1.F FE ....
.. 3138WK-22-4 | FNMA PASSTHRU ASO760 .......covvvvvvviriiiiniicnnns [eeneenn . 05/01/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 4,526 ... 4,526 ....4,538 |.... .0 . 0 ...4,5% |.. 0 . 06/25/2047 . (1.A FE ....
..3138Q-05-4 |FNMA PASS-THRU LNG 30 Y ..oeeeeeieeeeeeeeeeeees oo . 05/01/2023 . | VARIOUS ... ... 32,561 ... 32,551 ... 32,645 |.... .0 . 0 .. 32,551 0 . 05/01/2043 . [1.F FE ....
..3138WV-87-7 |FNMA PASS-THRU  INT 15 Y Looooiiiiiiiiiiiiiiiies s . 05/01/2023 . | VARIOUS ... .. 306,375 .0 . 0 0 . 06/01/2028 . [1.F FE ....
..3138XP-0X-4 |FEDERAL NATL MG~ FMMA ..o [oeenns . 05/01/2023 . | VARIOUS ... .. 10,656 .0 . 0 0 . 02/01/2044 . (1.F FE ....
.. 3138XP-VH-3 |FNMA PASS-THRU  INT 15 Y Looooeiiiiiiiiiiiiiiins s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 05/01/2029 . [1.F FE ....
..3138Y4-SJ-9 | FNMA PASSTHRU AX3220 ........coooeeeeeinenennnnnnns [ oeens . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 10/01/2029 . (1.F FE ....
..3138Y6-F3-3 | FNMA PASSTHRU AX4685 .........ooovvvvviviinniicnnns [eennnn . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 11/01/2044 . (1.F FE ....
..3138YE-JM-0 | FEDERAL NATL MG 05/01/2023 . | VARIOUS 0 0| 0| . 06/01/2030 . [1.F FE ....
..3138YJ-23-3 | FNMA PASSTHRU AY5261 05/01/2023 . | VARIOUS 0 0| 0| . 04/01/2045 . [1.F FE ....
..3138YJ-ZJ-8 | FNMA PASSTHRU AY5244 .. 05/01/2023 . | VARIOUS 0 0| 0| . 03/01/2045 . [1.F FE ....
..3138YJ-ZX-7 | FNMA PASSTHRU AY5257 ......ocoovviiiiiiinnnnnnnnnns [oennn . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 04/01/2045 . (1.F FE ....
..3138YK-IIE-9 | FHICHC FHMC ..oooeeees s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 05/01/2045 . [1.F FE ....
..3138YU-UG-4 | FEDERAL NATL MG V117 S [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 07/01/2045 . [1.F FE ....
..3138YU-UU-3 | FEDERAL NATL MG FNVA oo [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 10/01/2045 . [1.F FE ....
..3138YW-LC-9 | FEDERAL NATL MG FNVA oo s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 07/01/2045 . [1.F FE ....
..31390F-4E-6 |FNMA PASS-THRU LNG 30 Y ..eooeeeeeeeeeeeeeeeees oo . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 05/01/2032 . [1.F FE ....
..31390J-3P-4 |FNMA PASS-THRU  LNG 30 Y .oooeeveiieiiiiiiieeees s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 07/01/2032 . [1.F FE ....
..313910-P-0 |FNMA PASS-THRU  LNG 30 Y oo e . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 11/01/2032 . [1.F FE ....
..31396W-3U-8 | FEDERAL NATL MG ........ 05/25/2023 . [ VARIOUS ... K 0 0| 0| . 08/25/2037 . [1.F FE ....
..31397V-E3-7 |FNMA STRIP SWBS 424 ... 05/25/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| 0| . 02/01/2048 . [1.F FE ....
..31402E-R7-5 |FNMA PASS-THRU LNG 30 Y . 05/01/2023 . [ VARIOUS ... 0 0| 0| . 08/01/2033 . [1.F FE ....
..31402G-R4-7 |FNMA PASS-THRU LNG 30 Y . . |- 05/01/2023 . | VARIOUS 0 0| 0| . 07/01/2033 . [1.F FE ....
..31402L-QU-9 | FNMA PASS-THRU LNG 30 Y .... . |- 05/01/2023 . | VARIOUS 0 0| 0| . 08/01/2033 . [1.F FE ....
..31403F-PK-4 | FEDERAL NATL MG FNVA oo [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 10/01/2033 . [1.F FE ....
..31403J-116-9 | FEDERAL NATL MG FNVA oo s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 12/01/2083 . [1.F FE ....
..31404M-L4-8 | FEDERAL NATL MG FNVA oo [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 03/01/2034 . [1.F FE ....
..31405R-AM-8 | FNMA PASS-THRU  LNG 30 Y .oooeeveiiiiieiiiieeees s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 10/01/2034 . [1.F FE ....
..31405R-AN-6 | FNMA PASS-THRU LNG 30 Y ..cceeeeeeeeeeeeeeeeees oo . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 10/01/2034 . [1.F FE ....
..31406B-F2-1 | FEDERAL NATL MTG ASSN FNMA Lo s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 01/01/2035 . [1.F FE ....
..31406C-TB-4 |FNMA PASS-THRU LNG 30 Y .... 05/01/2023 . | VARIOUS 0 0| 0| . 12/01/2034 . (1.F FE ....
..31406E-ML-5 |FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| 0| . 01/01/2035 . [1.F FE ....
..31406E-25-6 | FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| 0| . 03/01/2035 . [1.F FE ....
..31406K-LR-9 | FNMA .. 05/01/2023 . | VARIOUS 0 0| 0| . 01/01/2035 . [1.F FE ....
..31406L-JC-3 |FED NATL MTG ASSN #813059 . 05/01/2023 . | VARIOUS 0 0| 0| . 03/01/2035 . [1.F FE ....
..31406M-LG-9 |FNMA PASS-THRU  LNG 30 Y .oooeeveiiiiiiiiiieeees s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 01/01/2035 . [1.F FE ....
..31407B-H-4 |FNMA PASS-THRU LNG 30 Y ..coeeeeeeeeeeeeeeeees oo . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 06/01/2035 . [1.F FE ....
..31407L-WV-6 | FNMA PASS-THRU  LNG 30 Y oooeeeiiiiiiiiiiieeees s . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 06/01/2035 . [1.F FE ....
..31407S-A2-8 |FNMA PASS-THRU LNG 30 Y ..eoeeeeeeeeeeeeeeeeees oo . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 08/01/2035 . [1.F FE ....
..31408H-KX-2 |FEDERAL NATL MG~ FNWA ....ocoees [ oeennn . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 02/01/2036 . [1.F FE ....
..31400F-E6-1 |FNMA PASS-THRU  LNG 30 Y ..eeeeeeeeeeeieeeeeeees [ . 05/01/2023 . | VARIOUS ... .0 . 0 0 . 03/01/2036 . [1.F FE ....
..31409T-RE-0 | FEDERAL NATL MG . |- 05/01/2023 . [ VARIOUS ... .0 . 0 0 . 04/01/2036 . [1.F FE ....
..3140E5-3K-8 | FEDERAL NATL MG . |- 05/01/2023 . [ VARIOUS ... 191,636 199,481 |.... .0 . 0 0 . 10/01/2045 . [1.F FE ....
..3140E8-V6-2 | FEDERAL NATL MG 05/01/2023 . | VARIOUS ..127,270 ..133,007 |. 0 0| 0| . 11/01/2045 . [1.F FE ....
..3140EB-MN-8 | FEDERAL NATL MG . 05/01/2023 . | VARIQUS ... ....9,725 ...10,263 |.... 0. .0 . 0. . 04/01/2046 . [1.F FE ....
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..3140EU-TK-5 | FEDERAL NATL MG FNVA oo s . 05/01/2023 . | VARIOUS ... .. (170) | .0 . 0 2,762 |. 01/01/2046 . [1.F FE ....
..3140EW-7A-7 | FEDERAL NATL MG FNVA oo [ . 05/01/2023 . | VARIOUS ... e (20)). .0 . 0 . 03/01/2046 . [1.F FE ....
..3140EY-XJ-5 |FEDERAL NATL MG ........evvvmmmmmmmnnnnnnninnnninnnn [eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/01/2031 . [1.F FE ....
..3140F0-BP-8 | FEDERAL NATL MG .........eevvmmmmmmmmnnnnnnnniininnn [eenenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2046 . [1.F FE ....
..3140F3-6F-0 |FEDERAL NATL MG~ FNWA ..ccoees [oeennn . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/01/2046 . [1.F FE ....
.. 3140F5-NN-9 | FEDERAL NATL MG ........oovvmmmmmmmmmnnnnnnnniiinnnn [eeneen . 05/01/2023 . | VARIOUS ... . ... 76,037 |.... .0 . 0 . 07/01/2046 . [1.F FE ....
..3140F8-JK-4 |FEDERAL NATL MG ........evvvmmmmmmnnnnnnnninninnnnnn [eeeeenn . 05/01/2023 . | VARIOUS ... 442,798 456,117 |.... .0 . 0 . 10/01/2046 . [1.F FE ....
..3140FA-5J-7 | FEDERAL NATL MG ........cccoovmmmmmmmnnnnnnniinnnnnn [eenees . 05/01/2023 . | VARIOUS ... 251,863 270,319 |.... .0 . 0 . 06/01/2047 . [1.F FE ....
..3140FB-EK-2 | FEDERAL NATL MG ........oevvmmmmmmmnnnnnniinninnnnns [eeeeenn . 05/01/2023 . | VARIOUS ... .. 106,182 .. 110,977 |.... .0 . 0 . 08/01/2046 . [1.F FE ....
..3140FK-BZ-2 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 64,716 65,191 |. 0 0| . 11/01/2031 . [1.F FE ....
..3140FK-JB-7 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 20,161 19,824 |. 0 0| . 10/01/2046 . [1.F FE ....
..3140FL-N5-3 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 15,069 14,950 |. 0 0| . 11/01/2046 . [1.F FE ....
..3140FM-BD-7 | FNMA PASSTHRU BE1835 ........coovvvvviiiiiiiiienens [eenens . 05/01/2023 . | VARIOUS ... .. 103,680 ...99,387 |.... .0 . 0 . 11/25/2036 . [1.F FE ....
..3140FM-RO-9 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnnnniiinnnnn [eenees . 05/01/2023 . | VARIOUS ... 45,667 |.... .0 . 0 . 01/01/2047 . (1.F FE ....
..3140FN-3X-0 | FNMA PASSTHRU BE3513 .......coooeeeiininiinnns [ oenn . 05/01/2023 . | VARIOUS ... 704 . .0 . 0 . 07/25/2047 . (1.F FE ....
..3140FP-2K-4 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnninniinninn [eeneen . 05/01/2023 . | VARIOUS ... .. 108,103 |.... .0 . 0 . 01/01/2047 . [1.F FE ....
..3140FP-C9-8 | FNMA PASSTHRU BE3695 ..........ccoovvvvriinnninnnns [oennnn . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2047 . (1.F FE ....
..3140FS-C4-3 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnnnnnninnnnn [eeeeen . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/01/2047 . (1.F FE ....
..3140FS-CJ-0 |FEDERAL NATL MG .......eevvrmmmmmmmmnnnnniinnininnnn [ eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 02/01/2047 . (1.F FE ....
..3140FS-CU-5 |FEDERAL NATL MG .........ovvvmmmmmmmmmnnnnnnninnnnnn [eeneen . 05/01/2023 . | VARIOUS ... .0 . 0 . 03/01/2047 . (1.F FE ....
..3140FS-DB-6 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 0 0| . 05/01/2047 . (1.F FE ....
..3140FS-MH-3 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 0 0| . 08/01/2047 . [1.F FE ....
..3140FV-UY-0 | FNMA PASSTHRU BE9598 05/01/2023 . | VARIOUS 0 0| . 05/25/2047 . (1.A FE ....
..3140GN-25-5 |FNMA PASSTHRU BHO0763 . |- 05/01/2023 . | VARIOUS K 0 0| . 10/25/2049 . (1.F FE ....
..3140GR-XK-5 | FEDERAL NATL MG ..... . |- 05/01/2023 . | VARIOUS ..231,964 ..238,977 |. 0 0| . 07/01/2032 . [1.F FE ....
..3140GW-52-2 | FNMA PASSTHRU BHBOB3 ..........ccevvvvvirieeeieeens [eeeenn . 05/24/2023 . | VARIOUS ... 226,934 240,369 |.... .0 . 0 . 08/25/2047 . (1.F FE ....
..3140GW-P5-6 | FEDERAL NATL MG .........evvmmmmmmmmmmnnnnininnnnnnn [eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2047 . (1.F FE ....
..3140H5-T3-5 |FEDERAL NATL MG~ FMMA .....ooe [oeeens . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/01/2048 . [1.F FE ....
..3140H5-TW-1 |FEDERAL NATL MG~ FNMA .coees [oeennn . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/01/2048 . [1.F FE ....
..3140H5-UF-6 |FEDERAL NATL MG~ FMMA .......oos [oeeens . 05/01/2023 . | VARIOUS ... ..259,932 .0 . 0 . .. . 07/01/2048 . [1.F FE ....
..3140HB-LY-2 |FEDERAL NATL MG .......eevvmmmmmmmmmnnnnninniinnnnnn [eeeeenn . 05/01/2023 . | VARIOUS ... ... 381,878 .0 . 0 381,878 |.. . 03/01/2048 . [1.F FE ....
..3140HB-MQ-8 | FEDERAL NATL MG ..... 05/01/2023 . | VARIOUS . 5,443 0 0| . 5,443 . 04/01/2048 . [1.F FE ....
..3140HD-HV-9 | FEDERAL NATL MG 05/01/2023 . | VARIOUS 0 0| 34,901 . 05/01/2048 . [1.F FE ....
..3140HD-J7-0 | FEDERAL NATL MG ........ 05/01/2023 . | VARIOUS 0 0| 16,494 . 10/01/2048 . [1.F FE ....
..3140HD-PD-0 | FNMA PASSTHRU BK0419 05/01/2023 . | VARIOUS 0 0| 1,787 . 11/25/2049 . (1.F FE ....
..3140HE-HR-6 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 0 0| . 2,965 . 03/01/2048 . [1.F FE ....
..3140HE-HZ-8 |FEDERAL NATL MG ........evvmmmmmmmnmnnnnninnninnnnnn [ eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 .5,403 |.. . 04/01/2048 . [1.F FE ....
..3140HE-09-6 |FEDERAL NATL MG~ FMMA .....ooe [oeenns . 05/01/2023 . | VARIOUS ... .0 . 0 .4,003 |.. . 06/01/2048 . [1.F FE ....
..3140HF-T9-0 | FNMA PASSTHRU BK2375 . 05/01/2023 . | VARIOUS ... .0 . 0 .1,201 . 04/25/2050 . [1.F FE ....
..3140HK-ZB-7 | FEDERAL NATL MG . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2048 . [1.F FE ....
..3140HL-3C-8 | FEDERAL NATL MG . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/01/2048 . [1.F FE ....
..3140H.-BA-3 | FEDERAL NATL MG . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/01/2048 . [1.F FE ....
.. 3140HN-5C-2 | FEDERAL NATL MG . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 08/01/2048 . [1.F FE ....
..3140J6-GR-2 | FNMA PASSTHRU BM2007 .. . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 09/25/2048 . [1.F FE ....
..3140J7-23-2 | FNMA PASSTHRU BM3461 05/01/2023 . | VARIOUS 0 0| . 01/25/2048 . [1.F FE ....
..3140J8-B4-4 | FNMA PASSTHRU BM3658 .. . 05/01/2023 . | VARIQUS ... 0. .0 . . 03/25/2046 . [1.F FE ....
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..3140JG-WiF-8 |FEDERAL NATL MG~ FNWA .cceees [ oeennn . 05/01/2023 . | VARIOUS ... ....9,367 ....9,373 |.... .0 . woea(B) ). 0 .9,367 |.. . 09/01/2048 . [1.F FE ....
..3140JJ-NI-5 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnnnninnnnnn [eeneen . 05/01/2023 . | VARIOUS ... ....6,821 ....6,823 |.... .0 . 0 .6,821 |.. . 12/01/2048 . [1.F FE ....
..3140JJ-P8-6 | FEDERAL NATL MG ........evvvvmmmmmmnnnnnninnnninnnnn [eeeeenn . 05/01/2023 . | VARIOUS ... ....6,855 ....6.,8%6 |.... .0 . 0 .6.,855 |.. . 02/01/2049 . (1.F FE ....
..3140JJ-PT-0 | FEDERAL NATL MG ........ovvvvmmmmmmmmmnnnnnnniinnnnn [eenees . 05/01/2023 . | VARIOUS ... ....8,634 .0 . 0 . 01/01/2049 . [1.F FE ....
..3140JK-N9-3 | FEDERAL NATL MG .......eevvrmmmmmmmmnnnnnninninnnnnn [eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/01/2049 . (1.F FE ....
..3140JL-4M-3 | FEDERAL NATL MG ........cevvvmmmmmmmmnnnnnnnniinnnnn [eeeeen . 05/01/2023 . | VARIOUS ... .0 . 0 . 12/01/2048 . [1.F FE ....
..31400M-D6-6 | FNMA PASSTHRU BN4624 ........cccoeeeeeiiiiiiiiieens [ eeeens . 05/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2049 . (1.F FE ....
..3140JM-DE-9 | FNMA PASSTHRU BN4600 ........covvvvvrviieieiiieeens [eeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2049 . 1.F FE ....
..31400M-DX-7 | FNMA PASSTHRU BN4617 ....ooovvvviviiiiiiiiiiiieeens [ . 05/01/2023 . .0 . 0 . 09/25/2049 . 1.F FE ....
..31400P-EF-8 | FEDERAL NATL MG ........ 05/01/2023 . [MORTGAGE PAYDOWN 0 0| . 02/01/2049 . (1.F FE ....
..31400V-PZ-9 | FEDERAL NATL MG 05/01/2023 . | VARIOUS 0 0| . 08/01/2049 . [1.F FE ....
..3140JX-AC-2 | FNMA PASSTHRU B02702 .. 05/01/2023 . | VARIOUS 0 0| . 07/25/2049 . (1.F FE ....
..3140K2-RU-0 | FNMA PASSTHRU BOB798 .......covvvvvviviiiiiiiieeees [ eeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2049 . (1.A FE ....
..3140K4-4N-7 | FNMA PASSTHRU BOB928 .............coovveeeeeeeeeens [oeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2035 . [1.F FE ....
..3140K4-56G-1 |FNMA PASSTHRU BOB46 ............oooovverieninnnnns [oennnn . 05/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3140K4-5H-9 | FNMA PASSTHRU BOB947 .........cooeveeeieeeeeeennens [ eenns . 05/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3140K8-C0-2 | FNMA PASSTHRU BPOJ78 ........covvvveviiiiiiiiienens [ eeeens . 05/01/2023 . | VARIOUS ... .0 . 0 . 05/25/2050 . [1.F FE ....
..3140KB-4C-5 |FNMA PASSTHRU BP4418 ...........ccooeeeieeennnnnnns [ oeins . 05/01/2023 . | VARIOUS ... .0 . 0 . 056/25/2050 . [1.F FE ....
..3140KB-HG-2 | FNMA PASSTHRU BP3830 ........ccoovvvvriiniennnnnnns [oennnn . 05/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2050 . 1.F FE ....
..3140KB-K9-4 | FNMA PASSTHRU BP3919 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2050 . 1.F FE ....
..3140KC-5H-1 | FNMA PASSTHRU BP5347 .. 05/01/2023 . | VARIOUS 0 0| . 05/25/2050 . [1.F FE ....
..3140KE-H6-8 | FNMA PASSTHRU BP6552 .. 05/01/2023 . | VARIOUS 0 0| . 08/25/2050 . [1.F FE ....
..3140KH-TB-7 | FNMA PASSTHRU BP9545 .. 05/01/2023 . | VARIOUS 0 0| . 07/25/2050 . [1.F FE ....
..3140KP-03-0 | FNMA PASSTHRU BQ4073 .. . |- 05/01/2023 . | VARIOUS 0 0| 341,471 . 12/25/2050 . 1.F FE ....
..3140KX-CS-3 | FNMA PASSTHRU BROOSO .. . |- 05/01/2023 . | VARIOUS 0 0| ....868 . 12/25/2050 . [1.F FE ....
..3140L1-JK-2 | FNMA PASSTHRU BR2965 .. . 05/25/2023 . | VARIOUS ... .0 . 0 .368,165 |.. . 06/25/2051 . [1.F FE ....
..3140L6-ML-5 |FNMA PASSTHRU BR7562 .. . 05/01/2023 . | VARIOUS ... .0 . 0 L4112 . 03/25/2051 . [1.F FE ....
..3140LS-XX-9 | FNMA PASSTHRU BT4293 .. . 05/01/2023 . | VARIOUS ... .0 . 0 ..37,693 |.. . 08/25/2051 . [1.A FE ....
..3140LT-DB-7 |FNMA PASSTHRU BT4597 .. . 05/01/2023 . | VARIOUS ... .0 . 0 4,012 |.. . 07/25/2051 . [1.A FE ....
..3140M1-Ri-6 | FNMA PASSTHRU BUO500 .. . 05/01/2023 . | VARIOUS ... .0 . 0 .2,564 |.. . 10/25/2051 . [1.F FE ....
..3140M2-CY-6 | FNMA PASSTHRU BU0986 .. . 05/01/2023 . | VARIOUS ... .0 . 0 ..53,556 |.. . 11/25/2051 . [1.F FE ....
..3140M2-ZF-2 | FNMA PASSTHRU BU1641 05/01/2023 . | VARIOUS 0 0| . 4,073 . 10/25/2051 . [1.F FE ....
..3140M3-4Z-0 | FNMA PASSTHRU BU2639 .. 05/01/2023 . | VARIOUS 0 0| . 4,313 0 . 02/25/2052 . [1.F FE ....
..3140M3-DT-4 | FNMA PASSTHRU BU1913 .. 04/25/2023 . | VARIOUS 0 0| .914,879 . (96,863) |. . 10/25/2051 . [1.F FE ....
.. 3140M5-H5-7 | FNMA PASSTHRU BU3851 .. 04/25/2023 . | VARIOUS 0 0| . (79,172) |. . 10/25/2051 . [1.F FE ....
..3140M8-HQ-5 | FNMA PASSTHRU BU6538 .. 05/01/2023 . | VARIOUS 0 0| . 11/25/2051 . [1.F FE ....
..3140M8-KWi-8 | FNMA PASSTHRU BU6608 .. . 05/25/2023 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140MA-YB-6 | FNMA PASSTHRU BU8741 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140MA-IIZ-3 | FNMA PASSTHRU BU8763 .. . 06/21/2023 . | VARIOUS ... .0 . 0 . 04/25/2052 . [1.F FE ....
..3140MA-Yi-8 | FNMA PASSTHRU BU8824 .. . 02/09/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140MD-S7-4 | FNMA PASSTHRU BV0541 .. . 05/01/2023 . | VARIOUS .....oovvvviinnnnnes .0 . 0 . 02/25/2052 . [1.F FE ....
..3140MH-SS-9 | FNMA PASSTHRU BV4128 .. . 05/01/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 03/25/2052 . [1.F FE ....
..3140MM-PN-2 | FNMA PASSTHRU BV7628 .. . |- 06/01/2023 . [ZERO STAGE CAPITAL ..... . .. 500,000 . .0 . 0 . 03/25/2052 . 1.F FE ....
..3140MN-VF-0 | FNMA PASSTHRU BV8713 .. . |- 06/01/2023 . [VARIOUS ......evvvvvvnnnnnns 859,637 831,145 |.... .0 . 0 . 04/25/2052 . [1.F FE ....
..3140MP-X6-3 | FNMA PASSTHRU BV9700 05/08/2023 . | ZERO STAGE CAPITAL ..499,950 ..429,059 |. 0 0| . 06/25/2052 . [1.F FE ....
..3140MR-BQ-9 | FNMA PASSTHRU BWO0046 .. . 05/01/2023 . | VARIQUS ... ...38,215 ...37,062 |.... 0. .0 . . 07/25/2052 . [1.F FE ....
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..3140MR-EK-9 | FNMA PASSTHRU BWO137 ....eevvvvviiveiiiiiiiiiiiiens [ eeeenn . 06/01/2023 . | VARIOUS ... .. (118)]. .0 . L(118) ... 0 . (12,020) |.... . 05/25/2052 . [1.F FE ....
..3140MS-TE-5 | FNMA PASSTHRU BW1448 ........oovvvvriiiiiiiiiiinies [ eeens . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140MW-P2-6 | FNMA PASSTHRU BWAQ40 ...........oooeeerriinnninns [oennn . 06/09/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 05/25/2053 . [1.F FE ....
..3140MW-V5-2 | FNMA PASSTHRU BWS135 ......ccoeeeeeeeeeees [ . 06/09/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 02/25/2053 . [1.F FE ....
..3140N0-6Z-3 | FNMA PASSTHRU BW8OBT7 ..........eevmmmmmmmmnnnnnnnnn [ereeenn . 04/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 09/25/2052 . [1.F FE ....
..3140N0-C7-8 | FNMA PASSTHRU BW7293 ...........cooeeeiiinnnnnnnnns [ oeens . 06/09/2023 . | ZERO STAGE CAPITAL ..... 486,524 .0 . 0 . .. . 08/25/2052 . [1.F FE ....
..3140N0-CB-9 | FNMA PASSTHRU BW7265 ........covvvvvvveiiiiiiiinnns [eenenn . 05/01/2023 . | VARIOUS ... .... 978,160 997,112 |.... .0 . 0 e, 978,160 .. . 11/25/2052 . [1.F FE ....
..3140Q7-AB-3 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnnnnnininnnn [eenees . 05/01/2023 . | VARIOUS ... .. 167,737 .. 168,883 |.... .0 . 0 .. 167,737 |.. . 07/01/2037 . [1.F FE ....
..3140Q7-E9-4 | FEDERAL NATL MG .......eevvrmmmmmmnnnnnnnninnninnnns [ eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 08/01/2037 . [1.F FE ....
..3140Q7-PD-3 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 0 0| . 09/01/2032 . [1.F FE ....
..314008-KB-0 | FEDERAL NATL MG .. 05/01/2023 . | VARIOUS 0 0| . 02/01/2048 . [1.F FE ....
..314008-VY-8 | FNMA PASSTHRU CA1530 05/01/2023 . | VARIOUS 0 0| . 04/25/2043 . [1.F FE ....
..31400A-52-9 | FEDERAL NATL MG ........eevvvmmmmmmmmmnnninnnnnnnnns [eeeeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 05/01/2038 . [1.F FE ....
..31400B-LE-6 | FNMA PASSTHRU CA3924 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2049 . [1.F FE ....
..3140QC-LD-6 | FNMA PASSTHRU CA4823 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2049 . (1.F FE ....
..31400C-Y3-4 | FNMA PASSTHRU CA5229 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2050 . [1.F FE ....
..3140QD-L5-1 |FNMA PASSTHRU CA5747 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 05/25/2050 . [1.F FE ....
..3140QD-ZT-4 | FNMA PASSTHRU CA6153 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 056/25/2050 . [1.F FE ....
..3140QE-DK-5 | FNMA PASSTHRU CA6405 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2050 . [1.F FE ....
..3140QF-UJ-6 | FNMA PASSTHRU CA7784 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2050 . 1.F FE ....
..3140QG-30-7 |FNMA PASSTHRU CA8895 .. 05/01/2023 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..31400G-EW-3 | FNMA PASSTHRU CA8248 .. 05/01/2023 . | VARIOUS 0 0| . 12/25/2045 . (1.F FE ....
..31400G-V7-9 | FNMA PASSTHRU CA8737 .. 05/01/2023 . | VARIOUS 0 0| . 02/25/2036 . [1.F FE ....
..31400H-C4-5 |FNMA PASSTHRU CA9090 .. . |- 05/01/2023 . | VARIOUS ..2,793 K K 0 0| . 02/25/2051 . [1.F FE ....
..31400L-25-4 | FNMA PASSTHRU CB1684 . |- 05/01/2023 . | VARIOUS .. 115,092 .. 115,992 ..112,476 |. .. 115,894 |. 0 0| .115,992 . 09/25/2051 . [1.F FE ....
.. 3140QM-MU-5 | FNMA PASSTHRU CB2170 .. . 05/01/2023 . | VARIOUS ...oovvvviiiiiiiiins e | 8,085 ....8,085 ... 7,619 |.............8,066 |.... .0 . 0 ...8,085 |.. . 11/25/2051 . [1.F FE ....
..31400M-U4-4 | FNMA PASSTHRU CB2402 .. . 05/01/2023 . | VARIOUS ... 154 .0 . 0 ....168 |.. . 12/25/2051 . [1.F FE ....
..31400N-GU-0 | FNMA PASSTHRU CB2910 .. . 05/01/2023 . | VARIOUS ... 20,997 |.... .0 . 0 22,963 |.. . 02/25/2052 . 1.F FE ....
.. 31400N-HF-2 | FNMA PASSTHRU CB2929 .. . 05/01/2023 . | VARIOUS ... ...21,516 |.... .0 . 0 ..24,346 |.. . 02/25/2052 . [1.F FE ....
..3140QN-LM-2 | FNMA PASSTHRU CB3031 .. . 05/01/2023 . | VARIOUS ... ....5,99 |... .0 . 0 ...6,959 |.. . 03/25/2052 . 1.F FE ....
..31400N-UG-5 | FNMA PASSTHRU CB3282 .. . 04/25/2023 . | VARIOUS ... ..1,863,228 |.... .0 . .0 |..ee.... 1,865,409 .. . 04/25/2052 . [1.F FE ....
..3140QN-I17-3 | FNMA PASSTHRU CB3369 .. 05/01/2023 . | VARIOUS 0 0| L4178 . 04/25/2052 . [1.F FE ....
..31400N-1IK-4 | FNMA PASSTHRU CB3349 .. 05/01/2023 . | VARIOUS 0 0| . 04/25/2052 . [1.F FE ....
..3140N-YY-2 | FNMA PASSTHRU CB3426 .. 05/01/2023 . | VARIOUS 0 0| . 04/25/2052 . [1.F FE ....
..3140QP-EV-5 | FNMA PASSTHRU CB3747 .. 05/01/2023 . | VARIOUS 0 0| . 03/25/2052 . 1.F FE ....
..3140X4-KF-2 | FNMA PASSTHRU FM1193 .. 05/01/2023 . | VARIOUS 0 0| . 06/25/2049 . [1.F FE ....
..3140X5-R7-0 | FNMA PASSTHRU FM2309 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2049 . [1.F FE ....
..3140X7-84-2 | FNMA PASSTHRU FM4138 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2050 . [1.F FE ....
..3140X7-VJ-5 |FNMA PASSTHRU FM4216 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2049 . (1.F FE ....
..3140X8-UL-9 | FNMA PASSTHRU FM5086 .. . 05/25/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 12/25/2050 . [1.F FE ....
..3140X8-IIU-7 | FNMA PASSTHRU FM5158 .. . 05/25/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 12/25/2050 . [1.F FE ....
..3140X9-6J-9 | FNMA PASSTHRU FM6272 .. . 05/01/2023 . | VARIOUS .....cevvvvvrnnnnns .0 . 0 . 02/25/2051 . [1.F FE ....
..3140X9-BN-4 | FNMA PASSTHRU FM5444 .. . |- 05/25/2023 . [ZERO STAGE CAPITAL ..... . .0 . 0 . 12/25/2050 . [1.F FE ....
..3140X9-EV-3 | FNMA PASSTHRU FM5547 .. . |- 05/01/2023 . [VARIOUS ......cevvvvvnnnnnns .0 . 0 , . 01/25/2051 . [1.F FE ....
..3140X9-TV-7 | FNMA PASSTHRU FM5963 .. 05/25/2023 . | ZERO STAGE CAPITAL 0 0| 123,073 (1,153) |. . (1,183) |.. . 02/25/2051 . [1.F FE ....
..3140XA-DL-3 | FNMA PASSTHRU FM6406 .. . 05/25/2023 . | ZERO STAGE CAPITAL ..... .. 124,169 0. .0 . 125,344 |. .. (1,175)]........ (1,175) . 03/25/2051 . [1.F FE ....




Zl's04

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3140XA-ND-0 | FNMA PASSTHRU FMB68T ..........eevmmmmmmmmmnnnnnnnn [erreenn . 05/01/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 8,872 ....8,872 ....8,880 |.... .0 . 0 ...8,872 |.. . 04/25/2051 . [1.F FE ....
..3140XB-HT-0 | FNMA PASSTHRU FM7441 .....oooovviiiiiiiiiiinnns [ eeens . 05/01/2023 . | VARIOUS ... ... 12,082 ...12,082 ...12,031 |.... .0 . 0 ..12,082 |.. . 06/25/2051 . [1.F FE ....
..3140XD-BS-4 | FNMA PASSTHRU FMI048 ........oovvvviviiiiiiiiiieees [ eeens . 05/01/2023 . | VARIOUS ... .. 154,972 ..154,510 |.... .0 . 0 . 10/25/2051 . [1.F FE ....
..3140XD-ED-4 | FNMA PASSTHRU FMO131 ....ooovvrriiiiiiiiiiins [ . 05/01/2023 . | VARIOUS ... ... 11,204 .. 11,307 ... .0 . 0 . 07/25/2051 . [1.F FE ....
..3140XD-KE-5 |FNMA PASSTHRU FM9292 .......ccooeviiiiiiiiiiiiennns [ oeenn . 05/25/2023 . | VARIOUS ... ,887,354 1,787,556 |.... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140XD-N6-9 | FNMA PASSTHRU FMO412 ... [ oens . 05/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140XD-N7-7 | FNMA PASSTHRU FMI413 .........ooooeiiiiniis [oenn . 05/25/2023 . | VARIOUS ... .... 620,068 |.... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140XF-7J-4 | FNMA PASSTHRU FS089 ..........covvvvvvrreenenennns [eeeenn . 05/01/2023 . | VARIOUS ...oevvvviviiiiiinns |oeveeeiiiiiiieeeeens o 3,862 [enninnnnnnnn 3,862 e 3,529 |.... .0 . 0 . 12/25/2051 . [1.F FE ....
..3140XF-A8-4 | FNMA PASSTHRU FS0030 ......ccovvvvveviiiiiiiiieeens [eeeenn . 05/01/2023 . | VARIOUS ... ....9,022 |.... .0 . 0 . 04/25/2051 . [1.F FE ....
..3140XF-KP-5 | FNMA PASSTHRU FS0301 05/01/2023 . | VARIOUS 13,998 | 0 0| . 01/25/2052 . (1.F FE ....
..3140XF-LU-3 | FNMA PASSTHRU FS0338 .. 05/01/2023 . | VARIOUS .6,667 |. 0 0| . 01/25/2052 . [1.F FE ....
..3140XF-NS-6 | FNMA PASSTHRU FS0400 .. 05/01/2023 . | VARIOUS 20,807 |. 0 0| . 01/25/2052 . (1.F FE ....
..3140XF-NU-1 | FNMA PASSTHRU FS0402 .........ccoovvvrnnnnnnnnnnnns [oennnn . 05/01/2023 . | VARIOUS ... ...9,776 |.... .0 . 0 . 01/25/2052 . [1.F FE ....
..3140XF-RJ-2 | FNMA PASSTHRU FSO0488 .........oovvvvvvriiieiiieeens [ eeens . 05/25/2023 . | VARIOUS ... ... 883,717 |.... .0 . 0 . 02/25/2052 . 1.F FE ....
..3140XF-ZF-1 | FNMA PASSTHRU FSO741 ..ooovviiiiiiiiiiiiiiieieeees [ . 05/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..3140XG-BS-7 |FNMA PASSTHRU FS0948 .............coooeeeienninnnns [oenns . 05/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2052 . [1.F FE ....
..3140XG-KP-3 | FNMA PASSTHRU FS1201 ...ooovvviiiiiiiiiiiiiiieeeees [ . 05/01/2023 . | VARIOUS ... . .0 . 0 0 e .0 . 01/25/2050 . [1.F FE ....
..3140XG-LJ-6 | FNMA PASSTHRU FS1228 ...........coooeeeinnnnnnnnnns [ oeins . 06/21/2023 . | VARIOUS ... 471,756 .0 . 0 . (28,784) (28,784) . 03/25/2052 . [1.F FE ....
..3140XG-MJ-5 | FNMA PASSTHRU FS1260 ......covvvvvvvriiiiiiiiinnnns [eeeens . 05/25/2023 . | VARIOUS ... 735,085 .0 . 0 . (49,442) (49,442) . 04/25/2052 . [1.F FE ....
..3140XG-W5-4 | FNMA PASSTHRU FS1567 .....covvvvriiiiiiiiiiiiieeens [ . 05/25/2023 . | VARIOUS ... .0 . 0 . (23,904) |....... (23,904) . 04/25/2052 . [1.F FE ....
..3140XH-BE-6 | FNMA PASSTHRU FS1836 05/01/2023 . | VARIOUS 0 0| .0 . 05/25/2052 . [1.F FE ....
..3140XH-BV-8 | FNMA PASSTHRU FS1851 .. 05/01/2023 . | VARIOUS 0 0| . 06/25/2052 . [1.F FE ....
..31410G-PQ-0 | FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| . 11/01/2087 . [1.F FE ....
..31410U-GK-2 | FNMA PASS-THRU LNG 30 Y . . |- 05/01/2023 . | VARIOUS 0 0| . 03/01/2037 . [1.F FE ....
..31411A-JG-1 | FEDERAL NATL MG . |- 05/01/2023 . | VARIOUS 0 0| . 11/01/2036 . [1.F FE ....
..31411H-P7-9 | FNMA PASS-THRU  LNG 30 Y .eeeeeeeeeeeeeeeeeees s . 05/01/2023 . | VARIOUS ... .0 . 0 . 01/01/2037 . [1.F FE ....
L 3141IN-XZ-5 | FNMA PASS-THRU  LNG 30 Y oo e . 05/01/2023 . | VARIOUS ... .0 . 0 . 03/01/2087 . [1.F FE ....
. 31411W-AU-1 | FNMA PASS-THRU  LNG 30 Y oo s . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/01/2037 . [1.F FE ....
. 31412L-D2-3 | FNMA PASS-THRU  LNG 30 Y oo s . 05/01/2023 . | VARIOUS ... .0 . 0 . 03/01/2087 . [1.F FE ....
..314125-4L-6 |FNMA PASS-THRU  LNG 30 Y ..eeeeeeeeeeeeeeeeeeens oo . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/01/2038 . [1.F FE ....
..31414U-5K-0 | FNMA PASS-THRU  LNG 30 Y oooeeveiieiiiiiiieeees s . 05/01/2023 . | VARIOUS ... .0 . 0 . 05/01/2038 . [1.F FE ....
..31416R-0R-7 |FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| . 06/01/2039 . [1.F FE ....
..31416X-LY-4 |FNMA PASS-THRU INT 15 Y . 05/01/2023 . | VARIOUS 0 0| . 01/01/2026 . [1.F FE ....
..31416X-NA-4 | FNMA PASS-THRU LNG 30 Y . 05/01/2023 . | VARIOUS 0 0| . 02/01/2041 . [1.F FE ....
..31418A-SC-3 | FNMA PASS-THRU ~ SF30 LTV . 05/01/2023 . | VARIOUS 0 0| . 04/01/2043 . (1.F FE ....
..31418B-88-0 | FEDERAL NATL MG 05/01/2023 . | VARIOUS 0 0| . 07/01/2045 . [1.F FE ....
..31418C-M4-3 | FEDERAL NATL MG FNVA oo s . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2087 . [1.F FE ....
..31418C-S4-7 | FNMA PASSTHRU MA3238 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2048 . [1.F FE ....
..31418C-V2-7 |FNMA PASSTHRU MA3332 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2048 . [1.F FE ....
..31418C-XM-1 | FNMA PASSTHRU MA3383 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2048 . [1.F FE ....
..31418C-YL-2 |FNMA PASSTHRU MA3414 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2048 . [1.F FE ....
..31418C-YM-0 | FNMA PASSTHRU MA3415 .. . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2048 . [1.F FE ....
..31418C-ZH-0 | FNMA PASSTHRU MA3443 .. . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 08/25/2048 . [1.F FE ....
..31418D-2H-4 | FNMA PASSTHRU MA4375 .. . |- 05/01/2023 . [ VARIOUS ... .0 . 0 . 06/25/2051 . [1.F FE ....
..31418D-2K-7 | FNMA PASSTHRU MA4377 05/01/2023 . | VARIOUS 0 0| . 07/25/2051 . [1.F FE ....
..31418D-2L-5 |FNMA PASSTHRU MA4378 .. . 05/01/2023 . | VARIQUS ... 0. .0 . . 07/25/2051 . [1.F FE ....
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..31418D-3D-2 | FNMA PASSTHRU MA4395 ........cooeviiiiiiiiiiiienens [ oeens . 05/01/2023 . | VARIOUS ... ... 41,091 ...41,001 ...41,264 ... .0 . L(173) )... 0 ..41,001 |.. . 07/25/2051 . [1.F FE ....
..31418D-3G-5 |FNMA PASSTHRU MA4398 ..............ccooeeeiinnennns [ oenns . 05/01/2023 . | VARIOUS ... ... 30,069 ...30,059 ....6,343 |.... .0 . .59 .. 0 ..30,059 |.. . 08/25/2051 . [1.F FE ....
..31418D-4V-1 |FEDERAL NATL MG ........evvrmmmmmmmnnnnnniiniinnnnns [ eeeeenn . 05/01/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 1,323 ....1,323 ... 1,328 |.... .0 . 0 ...1,323 |.. . 09/01/2051 . [1.A FE ....
..31418D-4X-7 | FNMA PASSTHRU MA4437 ...........oooooeeieinnnnnns [ oeins . 05/01/2023 . | VARIOUS ... ...19,885 |.... .0 . 0 ..33,447 |.. . 10/25/2051 . [1.F FE ....
..31418D-6T-4 | FNMA PASSTHRU MA4481 ......ooovvvviiiiiiiiiiiiins [ eens . 05/01/2023 . | VARIOUS ... .2,382 |.... .0 . 0 .2,378 |.. . 10/25/2051 . [1.F FE ....
..31418D-7D-8 | FNMA PASSTHRU MA4491 ... oo . 05/01/2023 . | VARIOUS ... ....320 |.... .0 . 0 L2321 . 12/25/2051 . [1.F FE ....
..31418D-DS-8 | FEDERAL NATL MG ........eevvvvmmmmmmmnnnnnnnninnnnnn [eeeeenn . 05/01/2023 . | VARIOUS ... ...20,924 |.... .0 . )] 0 ..29,865 |.. . 06/01/2039 . [1.F FE ....
..31418D-FP-2 | FEDERAL NATL MG .........evvvmmmmmmmnmnnininiiinninn [eenees . 05/01/2023 . | VARIOUS ... ...31,266 |.... .0 . 0 ..31,198 |.. . 09/01/2039 . [1.F FE ....
..31418D-GM-8 | FNMA PASSTHRU MA3B03 ........coovvvvviiiiiiiiieeens [eeeens . 05/01/2023 . | VARIOUS ... . 101,063 |.... .0 . 0 . 10/25/2049 . (1.F FE ....
..31418D-V6-6 | FNMA PASSTHRU MA4236 .. 05/01/2023 . | VARIOUS 0 0| . 01/25/2051 . [1.F FE ....
..31418D-V7-4 | FNMA PASSTHRU MA4237 .. 05/01/2023 . | VARIOUS 0 0| . 01/25/2051 . [1.F FE ....
..31418D-VA-7 | FNMA PASSTHRU MA4208 .. 05/01/2023 . | VARIOUS 0 0| . 12/25/2050 . [1.F FE ....
..31418D-VB-5 |FNMA PASSTHRU MA4209 .............coooeeeiinnnnnnns [ oennn . 05/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2050 . [1.F FE ....
..31418D-XK-3 | FNMA PASSTHRU MA4281 ........oovvviinniiiiinininins [ eeens . 05/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
..31418D-YB-2 | FNMA PASSTHRU MA4305 ...........ooooeeeiiinnnnnnns [oennn . 05/01/2023 . | VARIOUS ... . .0 . 0 . 04/25/2051 . [1.F FE ....
..31418D-YC-0 | FNMA PASSTHRU MA4306 .........oovvvvvrirriniiienens [eeeens . 05/01/2023 . | VARIOUS ... ... 79,904 .0 . 0 . 04/25/2051 . [1.F FE ....
..31418D-YX-4 | FNMA PASSTHRU MA4325 .......ccooeiiiiiiiiiiniiennns [ eeens . 05/01/2023 . | VARIOUS ... ...68,941 .0 . 0 . 05/25/2051 . [1.F FE ....
..31418E-AB-6 | FNMA PASSTHRU MA4501 ......ooovviiininiiiiiniiinens [ eeens . 05/01/2023 . | VARIOUS ... ...37,504 .0 . ) 0 . 12/25/2041 . [1.F FE ....
..31418E-CH-1 | FNMA PASSTHRU MA4571 ..oooovviiiiiiiiiiiiiiiinns [ . 05/01/2023 . | VARIOUS ... ... 12,148 .0 . 0 . 03/25/2042 . (1.F FE ....
..31418E-D7-2 | FNMA PASSTHRU MA4625 ...............cooeeeeeeenens [ oeenn . 05/08/2023 . | ZERO STAGE CAPITAL ..... 499,999 .0 . 0 . 06/25/2052 . [1.F FE ....
..31418E-DE-7 | FNMA PASSTHRU MA4600 05/08/2023 . | VARIOUS ... 0 0| . 05/25/2052 . [1.F FE ....
..31418E-DM-9 | FNMA PASSTHRU MA4607 05/01/2023 . | VARIOUS 0 0| . 06/25/2042 . (1.F FE ....
..31418E-DY-3 | FNMA PASSTHRU MA4618 05/01/2023 . | VARIOUS 0 0| . 04/25/2052 . [1.F FE ....
..31418E-E4-8 | FNMA PASSTHRU MA4654 .. . |. 05/08/2023 . | VARIOUS 0 0| . 07/25/2052 . (1.F FE ....
..31418E-E6-3 | FNMA PASSTHRU MA4656 .. . |- 05/01/2023 . | VARIOUS 0 0| . 07/25/2052 . (1.F FE ....
..31418E-EB-2 | FNMA PASSTHRU MA4629 ...............cooeeeeeeenens [ oennn . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2037 . [1.F FE ....
..31418E-F2-1 |FNMA PASSTHRU MA4684 .........cooovvvveiiinniiinnns [eennns . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..31418E-F4-7 | FNMA PASSTHRU MA4686 .........ceevvvvvvvvrnrnnnnnns [eeneenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
.. 31418E-HK-9 | FNMA PASSTHRU MA4733 ... [oen . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2052 . [1.F FE ....
..31418E-J7-6 | FNMA PASSTHRU MA4785 .......covvvvviiiiiiiiieiieens [ . 05/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2052 . (1.F FE ....
..31418E-KU-3 | FNMA PASSTHRU MA4806 ..........cevvvvvvmevevnennnns [ereeenn . 05/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2052 . (1.F FE ....
..31418E-KV-1 | FNMA PASSTHRU MA4807 05/01/2023 . | VARIOUS 0 0| 0 . 11/25/2052 . [1.F FE ....
..31418E-LV-0 |FNMA PASSTHRU MA4839 .. 06/09/2023 . | VARIOUS ... 0 0| . (15,281) |. . 12/25/2052 . [1.F FE ....
..31418E-Q7-8 | FNMA PASSTHRU MA4977 03/10/2023 . | ZERO STAGE CAPITAL 0 0| ..4,882 |. . 04/25/2053 . 1.F FE ....
..31418E-RI-2 | FNMA PASSTHRU MA5000 06/09/2023 . [ ZERO STAGE CAPITAL ... 0 0| ..6,792 |. . 04/25/2053 . [1.F FE ....
..31418E-SR-2 | FNMA PASSTHRU MAS027 .. 04/05/2023 . | ZERO STAGE CAPITAL K 0 0| ..7,070 |. . 056/25/2053 . [1.F FE ....
..31418P-UE-3 | FEDERAL NATL MG FNVA oo s . 05/01/2023 . | VARIOUS .....oovvvvvennnnnns .0 . 0 . 03/01/2040 . (1.F FE ....
..31418U-4li-1 | FNMA PASSTHRU AD7136 ...ooevvvnniiiiiiiieiceieeeees [ . 05/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2040 . (1.F FE ....
..31419A-DS-3 |FNMA PASS-THRU  LNG 30 Y ooooeeeiiiiiiiiiieeees s . 05/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2039 . [1.F FE ....
L 31A190-8H-2 [ FNMA Lo [ . 05/01/2023 . | VARIOUS ... .0 . 0 . 11/01/2040 . (1.F FE ....
.. 31419M-AU-5 |FNMA PASS-THRU  INT 15 Y Looeoeiiiiiiiiiiiiiiies [ . 05/01/2023 . | VARIOUS ... .0 . 0 . . . 12/01/2025 . [1.F FE ....
.. 3142AC-D2-2 |FHLMC ...ovvvvviiiiiiiiiiiiiniiniiiinisiinsnnnnnninnnns [ oo . 05/01/2023 . | VARIOUS .....cevvvvvrnnnnns . .0 . 0 ...1,500 |.. . 01/01/2053 . [1.A FE ....
..341530-LK-0 |FLORIDA ST BRD ED PU .. . |- 04/14/2023 . [ZERO STAGE CAPITAL ..... . 1,976,321 .. (2,775) | 0 e (2,779) | 0 |eeenen.. 1,956,399 .. . . 06/01/2028 . [1.A FE ....
..349461-AH-6 | FORT WORTH TEX INDPT .. . |- 04/24/2023 . [ZERO STAGE CAPITAL ..... . 1,307,605 ... (9,460) |. .0 [ (9,460) ... 0 ,330,358 |.. . (22,7%3) |.... . 02/15/2028 . [1.A FE ....
..35564K-BK-4 | FHLMC STACR .. 04/25/2023 . | VARIOUS ... 28,260 .0 0 .0 0| 28,260 .0 . 08/25/2033 . (2.B FE ....
.. 35564K-CU-1 | FHLMC STACR .. . 05/22/2023 . | VARIOUS ... .. 37,996 .0 . P I N 0| .0 . ..37,9% |. .0 . 08/25/2033 . [1.G FE ....
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.. 35564K-ED-7 |FHLMC STACR ......evvvvvvvemernnnnennnnnnnnnnnnnnnnnes [ eeeeens . 05/25/2023 . | VARIOUS .....covvvvvennnnnns 41,299 | .0 . . 10/25/2083 . (1.E FE ....
..373385-LT-8 |GEORGIA ST ..ooeeeeeeeiieiieeee [ . 06/22/2023 . | ZERO STAGE CAPITAL ..... . 2,796,456 |.... .0 . . 07/01/2028 . [1.A FE ....
..38122N-D8-2 | GOLDEN ST TOB SECURI ...ooovvvvviviiiiiiiiiiiieeens [ . 06/01/2023 . | CORPORATE REORG .......... ...50,000 |.... .0 . . 06/01/2050 . [2.C FE ....
..387460-PE-2 | GRANITE SCH DIST UTA ...oevvviiiiiiiiiiiiiiiiiienns oo . 05/15/2023 . | ZERO STAGE CAPITAL ..... 2,782,995 |.... .0 . . 06/01/2028 . [1.A FE ....
..416464-AD-7 |HARTFORD CONN SPL OB ..........eeevmmmmmmmmmnnnnnnn [ereeenn . 06/15/2023 . | ZERO STAGE CAPITAL ..... .0 . .. . 04/01/2027 . (1.D FE ....
..45470R-CT-1 | INDIANA FIN AUTH HIY ...oovviiiiiiiiiiiiiiiiiiiiins [ oo . 03/28/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns [000.2.2,132,320 |........ 2,000,000 |........ ........2,146,787 |.... 0 e (12,067) [ovvniiiiiinnnnn 0 s 2,134,720 |.. . 12/01/2025 . (1.B FE ....
..480772-RH-7 | JORDAN UT SCH DIST ..eoooeieiiiiiiiiiiiii [ . 06/16/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveerrnnnnnnns |-e..2,657,357 | 2,560,000 |........ 2,999,910 |........2,720,920 |.... J Y PO (<0 127 ) ISR | B R 2,690,692 |.. . 06/15/2025 . [1.A FE ....
.. 544525-R8-3 | LOS ANGELES CALIF DE ....cccooieiiiiiiiiin oo . 06/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeereennnnnnns |0een. 2,428,000 |....eeee 2,000,000 |........ 2,386,100 |.... PO PO 51173 SN | B RRRRO 2,385,598 |.. . 07/01/2034 . (1.C FE ....
..546417-Cli-4 | LOUISIANA ST ..eeiviiiiiiiiiiiiiiiiiiiniiniiieiinnnns [ eeeeenn . 06/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeerrerennnnnnns |oeeenn 1,425,060 |....eee. 1,275,000 |........ 1,424,507 |.... 0 e (9,477) [0 s 1,412,631 . 03/01/2029 . (1.D FE ....
..56035D-AL-6 |MAIN STREET NATURAL GAS INC GA GAS REV . 06/08/2023 . [ ZERO STAGE CAPITAL ... ..5,000,000 ..5,000,000 |. .0 ] 0 .5,000,000 . 04/01/2048 . (1.B FE ....
..56045R-3R-8 | MAINE MUN BD BK 04/14/2023 . [ ZERO STAGE CAPITAL ... ..1,100,000 1,227,523 |. (1,306) |. 0 1,226,217 . 11/01/2027 . [1.C FE ....
..574193-NK-0 | MARYLAND ST .. 06/05/2023 . [ ZERO STAGE CAPITAL ... ..1,315,000 1,423,343 |. (6,463) | 0 .1,416,880 . 03/15/2028 . [1.A FE ....
..574193-TX-6 | MARYLAND ST ...ovviiiiiiiiiiiiiiiiias [ eeeeenn . 04/24/2023 . | ZERO STAGE CAPITAL ..... 540,000 |... 602,748 |.... ....(3,574) |. .0 . ....509,174 |.. . 03/01/2028 . [1.A FE ....
..574300-MT-3 | MARYLAND ST TRANSN A ...eovvvvvrrriririniinriiinnns [ eeeeenn . 04/13/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereeeeneennnns |oeeee. 1,088,370 | 1,000,000 |........ 1,083,190 |.... ... (7,537) ). 0 e (7,837) [ 0 1,057,942 |.. . 07/01/2025 . [1.C FE ....
..586108-AC-6 | MEMPHIS-SHELBY ONTY .......eevvmmmmmmmnnnnnnnnnnnnn [eeeeenn . 06/15/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereeeennnnnnns |oeeen 1,710,641 |, 1,610,000 |........ 1,748,347 |.... ... (8,212) | 0 e (8,212) [l 0 e 1,740,136 |.. . 11/01/2026 . (1.D FE ....
..501746-AJ-1 | METROPOL ITAN ATLANTA ... oo . 06/08/2023 . | ZERO STAGE CAPITAL ..... .... 615,000 ... 728,701 |.... .. (1,830) | .0 . ... 126,871 . 07/01/2034 . (1.A FE ....
..501852-A8-1 | METROPOLITAN COUNCIL ...oooovvverinnninins [ ons . 04/17/2023 . | ZERO STAGE CAPITAL ..... ........ 1,255,000 |........1,472,780 |.... .0 . 1,319,611 |.. . 03/01/2025 . [1.A FE ....
..502647-JX-0 | METROPOLITAN WASH D ....evvvvvvvvvnnnnnnnnnnninnnns [eeeeenn . 04/12/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeennnnnnns |oeeee 1,108,380 | 1,000,000 |........ 1,099,890 |.... 0 e (4,017) o0 1,095,873 |.. . 10/01/2028 . (1.D FE ....
..50447P-6E-6 | MICHIGAN ST FIN AUTH REVENUE .......ovvvvvvennnns [eeeenn . 06/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereerrinnnnnns [oeenn 1,753,502 | 1,720,000 |........ 2,004,178 |........ 1,823,954 |.... L PO (74 75) ISR | B R 1,806,979 |.. . 08/01/2025 . [1.D FE ....
..59447T-XP-3 | MICHIGAN FIN AUTH RE .......covvmmmmmnnnnniniininns [eeneenn . 04/24/2023 . | ZERO STAGE CAPITAL ..... .... 670,000 .... 670,000 |.......... 670,000 |.... .0 . ... 670,000 |.. . 12/01/2024 . (1.D FE ....
..594695-2F-4 | MICHIGAN ST TRUNK LI 03/27/2023 . [ ZERO STAGE CAPITAL ... .. 2,585,000 ..2,832,617 |. 0 . 2,831,625 . 11/15/2045 . [1.C FE ....
..605581-HA-8 | MISSISSIPPI ST . 05/10/2023 . [ ZERO STAGE CAPITAL ... .. 2,245,000 ..2,331,141 | 0 .2,327,318 . 11/01/2033 . [1.C FE ....
..605581-LC-9 |MISSISSIPPI ST .... 04/24/2023 . [ ZERO STAGE CAPITAL ... . 510,000 ..538,988 |. 0 .538,393 . 11/01/2036 . [1.C FE ....
..628575-BV-3 | MYRTLE BEACH S C TAX . |- 06/07/2023 . [ZERO STAGE CAPITAL ... ..855,000 ..922,186 |. 0 .918,559 . 10/01/2027 . (1.F FE ....
..64465P-2K-3 | NEW HANMPSHIRE MUN BD . |- 06/05/2023 . [ZERO STAGE CAPITAL ... ..3,890,000 ..4,041,982 |. 0 .4,040,717 . 08/15/2025 . [1.C FE ....
..64468F-AT-4 | NEW HAMPSHIRE ST ....ooooeeeiiiiiiiiiiiiiiiienns [ . 04/13/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeveeeeennnnnnns |oennnnn 1,192,472 |, 1,020,000 |........ 1,177,600 |.... .0 . 1,177,529 |.. . 02/15/2041 . (1.B FE ....
..649660-0E-3 |NEW YORK N Y ...evvvviiiiiiiiniiiniiniiiniiiiiiiininn [ oeeeenn . 04/14/2023 . | ZERO STAGE CAPITAL ..... .0 . . 08/01/2041 . [1.C FE ....
..649660-IIF-3 |NEW YORK N Y ...ovvvvniniiiiiiiiiiiiiiiiniiiniiininnn [eeeees . 04/19/2023 . | ZERO STAGE CAPITAL ..... .0 . . 04/01/2035 . [1.C FE ....
..649710-ZA-4 |NEW YORK N Y CITY TR v [ . 04/14/2023 . | ZERO STAGE CAPITAL ..... s N .0 . . 08/01/2039 . [1.A FE ....
..64971X-40-5 |NEW YORK N Y CITY TR .eennniiiiiin [ oo . 05/09/2023 . | ZERO STAGE CAPITAL ..... 2,885,000 ....(9,527) | .0 . . 11/01/2034 . (1.A FE ....
..64972G-D8-4 |NEW YORK N Y CITY MU ..oevenn oo . 06/07/2023 . | ZERO STAGE CAPITAL ..... ..1,010,000 ....(3,275) |. .0 . . . 06/15/2034 . (1.B FE ....
..64972G-WP-5 |NEW YORK N Y CITY MU .. 05/30/2023 . [ZERO STAGE CAPITAL ... . 500,000 ..675,645 |. (7,384) | 0 .630, 185 . (67,715) |. . 06/15/2030 . (1.B FE ....
..650028-YG-2 |NEW YORK ST TWY AUTH .. 05/10/2023 . [ ZERO STAGE CAPITAL ... ..1,780,000 ..2,081,941 .. (13,253) |. 0 . 2,053,278 ..8,532 |. . 03/15/2030 . (1.B FE ....
..656867-R7-6 | NORFOLK VA ......... 06/08/2023 . [ ZERO STAGE CAPITAL ... ..405,000 ..473,441 ... (452) | 0 472,989 (2,411) |. . 09/01/2036 . [1.C FE ....
..658256-3L-4 |NORTH CAROLINA ST 06/02/2023 . [ ZERO STAGE CAPITAL ... .. 1,985,000 ..2,007,391 |. (984) |. 0 .2,096,407 ..9,321 . 06/01/2026 . [1.A FE ....
..667825-U5-0 | NORTHWEST TEX INDPT 04/28/2023 . [ ZERO STAGE CAPITAL ... ..1,600,000 1,845,062 |. .. (25,128) |. 0 . 1,658,862 . (37,358) |. . 02/15/2024 . (1.A FE ....
..677587-DT-1 | OHIO ST MENTAL HEALT ..o oo . 06/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveerennnnnnns |oveee. 1,631,962 | 1,410,000 |........ 1,625,786 |.... .0 . 1,625,230 |.. ....6,732 |[.... . 02/01/2031 . [1.C FE ....
..677650-HB-5 | OHIO ST WTR DEV AUTH ....oevvviriiiiiiiiiiiiiiiiins [ oo . 04/18/2023 . | ZERO STAGE CAPITAL ..... ... 510,000 594,640 |.... .0 . ....504,138 |.. ... (932) |.... . 06/01/2031 . [1.A FE ....
..67766W-YU-0 | OHIO ST WTR DEV AUTH ....oovveiiiiiiiiiiiiiiiiiiens oo . 06/13/2023 . | ZERO STAGE CAPITAL ..... ,380,000 .0 . . (36,183) |.... . 06/01/2033 . [1.A FE ....
..678908-4F-8 | OKLAHOMA DEV FIN AUT ... oo . 06/01/2023 . | MORTGAGE PAYDOWN ........ . .0 . . 12/01/2033 . [1.A FE ....
..67910H-QV=-5 | OKLAHOMA ST MUN PHR ........evvvvvmvmirnnnnnininnns [eeeeenn . 04/21/2023 . | ZERO STAGE CAPITAL ..... . ....(9,283) |. .0 . . (66,500) |.... . 01/01/2028 . [1.F FE ....
..68609B-R3-3 |OREGON ST FOR ISSU ....ccoeeeeeeeeeeeeeeens [ . 04/24/2023 . | ZERO STAGE CAPITAL ..... ..609,817 555,000 ....(4,449) |. .0 . .. (7,609) |.... . 08/01/2028 . (1.B FE ....
..68609U-CA-1 | OREGON ST . |- 05/08/2023 . [ZERO STAGE CAPITAL ..... . 2,266,066 . 1,845,000 ... (4,746) | .0 . . . . 05/01/2033 . (1.B FE ....
..68600U-CB-9 | OREGON ST . |- 05/18/2023 . [ZERO STAGE CAPITAL ..... .... 685,000 822,836 |.... L0 ....(1,954) | .0 . ....820,882 |.. . 05/01/2034 . (1.B FE ....
..70914P-C2-6 | PENNSYLVANIA ST .. 06/16/2023 . [ ZERO STAGE CAPITAL ... .. 1,845,000 ..1,962,766 |. L0 (857) |. 0 .1,961,909 . 09/15/2026 . (1.D FE ....
..709221-VF-9 | PENNSYLVANIA ST TPK .....cconininiiniinnnnnnnns . 05/16/2023 . | ZERO STAGE CAPITAL ..... .. 140,000 149,779 |...........148,978 |.... ... (519)]. 0. .148,459 |. . 12/01/2048 . [1.D FE ....
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..709225-GV~2 | PENNSYLVANIA ST TPK ....evvvvrinnnnininniinninnnnnn [ eeeeenn . 06/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeiennnnnns oo 1,543,372 |, 1,330,000 |........ 1,534,514 |.... ....(4,655) |. .0 . 0 e 1,529,859 |.. . 12/01/2083 . [1.F FE ....
.. 73358X-FD-9 |PORT AUTH N Y & N J ..ovvviviiiiiiiiiiiininninniins oo . 05/17/2023 . | ZERO STAGE CAPITAL ..... |oeeereeeeeeennnnnnns [200nnn2,012,485 e, 2,580,000 |........ 2,910,859 |.... ... (2,310) | 0 e (2,310) [ 0 2,908,549 |.. . 08/01/2031 . (1.D FE ....
..736740-UX-7 |PORTLAND ORE REV .........evvvmmmmmmmmmnmnnnnnnnnnns [eeeeenn . 03/28/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeevinnnnnns o 3,160,712 | 2,680,000 |........ 3,179,798 |.... JRL R PO 37 7(1) I ISR | B MR 3,138,315 |.. . 06/01/2030 . [1.A FE ....
.. TAA142-HN-3 | PROVO UTAH ...oovviviiiiiiiiiiiiiiiiieeieeeeieeeiieens [eeeeens . 05/18/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns |oeeen. 1,387,941 |, 1,285,000 |........ 1,410,210 |.... 0 e (11,388) [ 0 1,397,593 |.. . 02/01/2027 . (1.B FE ....
..751100-NC-8 |RALEIGH N C COMB ENT ........evvmmmmmmmmnnnnnnnnnnn [eeeeenn . 06/16/2023 . | ZERO STAGE CAPITAL ..... .. 1,215,000 .0 . . 1,458,963 |.. . 09/01/2034 . [1.A FE ....
..77158P-FP-2 | ROCHESTER MN ELEC UTILITY REVENUE ............ [.eeeens . 05/31/2023 . | VARIOUS ....covvvvvvnnnnnns .......... 105,000 |... .0 . .......... 106,508 |.. . 12/01/2023 . (1.D FE ....
L 771694-PX-8 |ROCHESTER N Y .ooooeiiiiii [ . 03/27/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeevreeinnnnnnns |oeeen. 2,617,397 | 2,305,000 |........ 2,646,209 |.... L PO < T K12 SRR | B MR 2,611,001 |.. . 08/01/2028 . [1.D FE ....
..791526-TJ-5 | ST LOUIS CNTY MO SPL ..ooevvveriiiiiiiiiiieiieeeees oo . 04/13/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereeeernnnnnnns [oeeenn. 1,094,300 |oeeeees 1,000,000 |........ 1,119,990 |.... .0 . 1,099,889 |.. . 12/01/2026 . [1.C FE ....
..79574C-BR-3 | SALT RIVER AZ PROJ AGRIC IMPT & PUR .....ccco. [.eennn . 06/08/2023 . | ZERO STAGE CAPITAL ..... ..1,850,000 .0 . 1,967,904 |.. . (24,571) |.... . 01/01/2026 . (1.B FE ....
..79768H-HN-1 | SAN FRANCISCO CALIF ... 04/17/2023 . [ ZERO STAGE CAPITAL ... . 770,000 . 0 .910,933 (4,712) |. . 10/01/2042 . (1.C FE ....
..83710R-SF-5 | SOUTH CAROLINA ST ... 06/16/2023 . [ ZERO STAGE CAPITAL ... ..965,000 (2,885) | 0 .1,052,516 (9,071) |. . 04/01/2027 . (1.A FE ....
..837152-WA-1 | SOUTH CAROLINA TRANS 06/05/2023 . [ ZERO STAGE CAPITAL ... .. 488,823 (1,687) |. 0 . (11,815) |. . 10/01/2029 . (1.D FE ....
..847031-CZ-2 | SPARTANBURG CNTY S C ..oooevennnnenniiiis [ . 04/12/2023 . | ZERO STAGE CAPITAL ..... .2,810,314 |........ R .ooee....(5,926) | 0 e (5,926) ... . . ....6,474 |.... . 03/01/2052 . 1.C FE ....
..B7122N-FT-1 | SYCAMORE OHIO CMNTY ....oovvvviiiiiiiiiiiiiiiiinnns oo . 04/21/2023 . | ZERO STAGE CAPITAL ..... 2,187,124 |........ 2,065,000 |........ 2,463,896 |........2,325,371 [..cccoiinnnnnn 0 fonins (16,262) |. .0 [ (16,262) |... 2,309,109 |.. (121,985) . 12/01/2027 . (1.B FE ....
..876448-B0-3 | TARRANT TX REGL WTR DIST WTR TRANSM .......... [....... . 05/31/2023 . | ZERO STAGE CAPITAL ..... 3,018,090 |........ 3,000,000 |........ 3,893,700 |........ 3,072,950 [......cccoennn fooinns (45,821) | 0 el (45,821) ... 3,027,129 |.. ...(9,039) . 09/01/2023 . [1.C FE ....

ISSUE CALLED at 100.000

..880443-HZ-2 | TENNESSEE ST ENERGY ACQUSITION CORP ......... [....... VY0 N V(17X S O R RN T (1[0 VI NN 3,150,000 |........ 3,151,191 [........ 1,848,441 [.... 0 12 0 [ 3,151,235 |.. .(1,28) |.... . 05/01/2048 . [1.F FE ....
..880541-C8-8 | TENNESSEE ST ... 05/08/2023 . [ZERO STAGE CAPITAL ... ..1,810,000 ..2,004,593 |. 0 0 .2,003,678 ..6,146 |. . 1170172027 . (1.A FE ....
..882117-2E-3 | TEXAS ST A&M UNIV PERM UNIV FUND N . 04/11/2023 . [ ZERO STAGE CAPITAL ... ..5,305,000 ..6,711,9%1 |. .5,693,781 |. 0 .5,650,786 .24,821 . 07/01/2025 . [1.A FE ....
..882854-6l-7 | TEXAS WTR DEV BRD RE .....ccceeeeiiiiiiiiiiicin oo . 04/11/2023 . | ZERO STAGE CAPITAL ..... .......... 500,000 .0 . .eeee....572,982 .. .33,038 |.... . 08/01/2032 . [1.A FE ....
..882854-M3-3 | TEXAS WATER DEV BRD ......cooovvveerrnnnnnnnnnnnnns [oennns . 06/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveenrnnnnnnns [00e.n.2,926,560 ... 2,830,000 L PO (1< (1) ISR | B R 2,957,076 |.. . 04/15/2025 . [1.A FE ....
..89453P-G7-8 | TRAVIS ONTY TEX ....evvvvvvvvvnrnnnnnnnnnnnnnnnnnnns [ eeeeens . 05/08/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns [oeeen 2,161,109 | 1,985,000 |........ 2,424,936 |.... w0 e (19,999) [0 s 2,206,300 |.. . 03/01/2027 . (1.A FE ....
..89602H-FK-8 | TRIBOROUGH BRDG & TU ..oovvveeiiiiiiiiiiieiieeeees [ . 06/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeennnnnnns 01,226,025 ... 1,040,000 |........ 1,214,512 |.... L PO A1) ISR | B R 1,207,428 |.. . 11/15/2031 . [1.B FE ....
..89602N-7F-5 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH ............ [.oeeees . 04/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns |oeeee. 1,642,110 | 1,500,000 |........ 1,843,860 |.... 0 e (10,199) [0 s 1,656,321 |.. . 11/15/2027 . (1.D FE ....
..89658H-XH-8 | TRINITY RIVER AUTH T ...eeeniiis [ . 04/11/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeerreernnnnnnns e 1,730,839 | 1,455,000 |........ 1,748,939 |.... 0 e (9,679) [0 e 1,726,177 |.. . 08/01/2030 . [1.A FE ....
..89855P-DD-2 | TUALATIN VALLEY ORE ......oovvvvviiiiiiiiiiiieeeens oo . 06/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeernnnnnns |oeeen 1,767,803 | 1,485,000 |........ 1,765,368 |.... PO PO [+ IS | B RO 1,765,006 |.. . 06/01/2034 . (1.B FE ....
..91335V-KW-5 JUNIV PITTSBURGH OF T ...evvvvevviviviiiiiiiiiiiinns [ eeeeenn . 05/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeevvvveinnnnnns [0 1,279,225 |, 1,235,000 |........ 1,290,699 |.... 0 e (2,281) [ 0 1,288,417 |.. . 04/15/2026 . (1.B FE ....
..91412G-ST-3 | UNIVERSITY CALIF REVS FOR . 04/05/2023 . [ ZERO STAGE CAPITAL ... ..5,000,000 ..5,528,460 |. . 5,458,583 |. 0 . (2,811) . 5,455,772 . 05/15/2048 . (1.C FE ....
..915115-8M-4 | UNIVERSITY TEX PERM 06/13/2023 . [ZERO STAGE CAPITAL ... . 510,000 ..581,095 |. 0 ..(4,5%) .576,4% . 07/01/2029 . (1.A FE ....
..92778V-HV-3 | VIRGINIA COLLEGE BLD . 04/12/2023 . [ ZERO STAGE CAPITAL ... . 500,000 ..553,361 |. 0 ..(3,585) . 02/01/2027 . (1.B FE ....
..92810U-AJ-9 | VIRGINIA ST PUB SCH ......evvvvvvvvennnnnnnnnnnnnns [ereeenn . 05/08/2023 . | ZERO STAGE CAPITAL ..... ........ 1,280,000 0 el (3,818) .. . 08/01/2031 . [1.A FE ....
..928178-T5-7 |VIRGINIA STATE MUNICIPAL ..... [....... . 06/02/2023 . | ZERO STAGE CAPITAL ..... |eeeeeeeeeennnnnnn |-....3,608,352 |........ 3,600,000 .0 . (41,903) |... . 08/01/2023 . (1.B FE ....
..930864-EP-4 | WAKE CNTY N C ..oovvvvinniiiiiiinniiniiniiiiniiiiinns [ eeeeenn . 06/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereriinnnnenns 002,963,263 | 2,735,000 0 e (381) . 02/01/2034 . (1.A FE ....
..930876-FY-8 |WAKE CNTY N C LTD OB ...ccoonnnnnnnnnnn oo . 05/15/2023 . | ZERO STAGE CAPITAL ..... ..2,165,000 . .0 . . .. . 04/01/2035 . (1.B FE ....
..93974E-AF-3 | WASHINGTON ST o |eeeenn. | 04/17/2023 . | ZERO STAGE CAPITAL ..... .... 600,000 ... 677,13 |.......... 676,366 |.... .0 .. ........672,582 |.. . 08/01/2028 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 218,186,435 236,856, 131 126,559,881 0 230,792,326 XXX XXX
..00191A-AD-8 |ARD FIN S A ..eereiiiias [ e . 06/14/2023 . | ZERO STAGE CAPITAL ..... 0...182,697 |..............0 |...........603,984 [...............0 [...... (112,208) . 06/30/2027 . [5.B FE ....
..00213M-AV-6 | APX GROUP INC .....cooeeeereiiiiniee [ . 06/09/2023 . | ZERO STAGE CAPITAL ..... 0 e . ....... (18,792) . 02/15/2027 . 3.B FE ....
..00287Y-CX-5 |ABBVIE INC ...cooveeieieiiiiiiiiiiieeeeeeeeeeeeee [ . 05/23/2023 . | ZERO STAGE CAPITAL ..... .0 |....... (10,267) |... . (62,105) . 03/15/2025 . [2.C FE ....
..02154C-AF-0 | ALTICE FINANCING S.A ... oo . 06/01/2023 . | ZERO STAGE CAPITAL ..... o0 |, 47,686 ... . (56,057) |.... . 01/15/2028 . [4.C FE ....
..02666A-AA-6 | AMER HOMES 4 RENT TR ......eevvvvvviiiiiiiiiiiiinns [ eeeeenn . 06/20/2023 . | MORTGAGE PAYDOWN ........ .0 . . 04/18/2052 . [1.A FE ....
..026874-DH-7 | AMERICAN INTL GROUP ........evvvvvvvvmmmnnnnnnnnnns [eeeeenn . 05/09/2023 . |MK TAXES SYS ............. .0 . . (37,629) |.... . 04/01/2026 . 2.B FE ....
..03066P-AC-3 | AMERICREDIT AUTO REC 01/25/2023 . | ZERO STAGE CAPITAL 0 .0 . 06/18/2025 . [1.A FE ....
..03465G-AA-4 | ANGEL OAK MTG TR . 05/25/2023 . | VARIOUS 0 0| . 10/25/2067 . [1.A FE ....
..03465G-AB-2 | ANGEL OAK MTG TR . 05/25/2023 . [ VARIOUS ... 0 0| . 10/25/2067 . [1.C FE ....
..034651-AA-9 | ANGEL OAK MTG TR . . 05/25/2023 . | MORTGAGE PAYDOWN 0 0] . 09/25/2067 . [1.A FE ....
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..037833-CR-9 |APPLE INC ..coooeeiiiiiiiiiiiiiiieeeieeeececeeeee [ . 05/09/2023 . | GOLDMAN SACHS ... ..1,000,000 . .0 . 0 . . 05/11/2027 . (1.B FE ....
..037980-AA-7 | AQUA ASSETCO FINANCE TRUST 2022-A ............. [.eeeees . 06/20/2023 . | MORTGAGE PAYDOWN R ..543,261 |.... .0 . 0 .543,261 |.. . 07/21/2046 . (1.C PL ....
..038522-AR-9 | ARAMARK SVCS INC ... [ . 05/12/2023 . | ZERO STAGE CAPITAL ..... . .2,221,719 .0 . o0 el 2,247,167 .. . 05/01/2025 . [4.A FE ....
..038779-AB-0 | ARBYS FUNDING LLC ... [ . 05/01/2023 . | MORTGAGE PAYDOWN ........ . .0 . 0 ... 1,750 |.. . 07/30/2050 . (2.C FE ....
..0395K-AA-8 | ARCHROCK PARTNERS L ...oooeveeiiiiiiiiiiiiiiieeeees [ . 06/22/2023 . | ZERO STAGE CAPITAL ..... 401,621 |........ 31,171 ....(1,208) |. .0 . e e, 431,499 .. . 04/01/2027 . (4.B FE ....
..03959K-AC-4 | ARCHROCK PARTNERS L ....cceeeeieeeiiiiiiiiieeieeees oo . 06/20/2023 . | ZERO STAGE CAPITAL ..... 1,085,210 |......... 73,343 [ooeennnn 3,482 | .0 . w0 e 1,162,035 .. . 04/01/2028 . (4.B FE ....
..03966V-AB-3 | ARCONIC CORPORATION .....evvvvvvvvvvnnnnnnnnnnnnnnns [ eeeeenn . 05/24/2023 . | ZERO STAGE CAPITAL ..... .0 .0 . 0 675,000 |.. . . 05/15/2025 . [3.A FE ....
..058498-AZ-9 |BALL CORP .....cooeviiiiiiiiiiiiiiiiiiiiiieeeeeeeeeens oo . 05/12/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 ..50,000 |.. .... 500 |.... . 06/15/2029 . [3.A FE ....
..06051G-HL-6 |BANK AMER CORP .....ccovvvveeiiiiiiiiiiiiiieeeees [ . 04/27/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 ...(4,734) |.... . 07/23/2024 . (1.E FE ....
..073685-AH-2 | BEACON ROOFING SUPPLY INC . 05/17/2023 . [ ZERO STAGE CAPITAL ... 0 0| . (60,561) |. . 05/15/2029 . (4.B FE ....
..081331-AE-0 |BELVOIR LD LLC . 06/15/2023 . [ ZERO STAGE CAPITAL ... 0 0| .52 | . 12/15/2035 . [1.E FE ....
..085770-AB-1 |BERRY GLOBAL ESCROW CORP 04/05/2023 . [ ZERO STAGE CAPITAL ... .5,000 0 0| . (86) |. . 07/15/2027 . 3.B FE ....
..09261B-AA-8 | BLACKSTONE HLDGS FIN .....eevvvvvveivniiiiiniiiinns [eeeeenn . 05/05/2023 . | ZERO STAGE CAPITAL ..... .... 500,000 . .0 . 0 . (11,836) |.... . 03/30/2031 . [1.E FE ....
..09261B-AC-4 | BLACKSTONE HLDGS FIN ......evvvvvvvvrrrriinriiinnns [ eeneenn . 05/05/2023 . | ZERO STAGE CAPITAL ..... 826,360 |.... .0 . 0 . 08/05/2028 . [1.E FE ....
..097023-DC-6 |BOEING CO ..o [ . 05/17/2023 . | ZERO STAGE CAPITAL ..... 412,860 |.... .0 . 0 . 02/01/2031 . [2.C FE ....
..097023-DE-2 |BOEING CO ..oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeee [ . 04/03/2023 . | ZERO STAGE CAPITAL ..... ..250,000 |.... .0 . 0 . 02/04/2024 . (2.C FE ....
..105681-AA-2 |BRAVO RES FDG TR ........coovvvrriniiiinnininnnnnnns [ . 05/25/2023 . | VARIOUS .....oovvvvveninnnes ... 49,454 |.... .0 . 0 . 01/25/2063 . [1.A FE ....
..10569J-AB-6 |BRAVO RES FDG TR ........ceevreeeieiieeieeeeeeeeenns [ . 05/25/2023 . | VARIOUS ... ....5,99 |... .0 . 0 . 07/25/2062 . (1.C FE ....
..10569J-AC-4 |BRAVO RES FDG TR .......coovvveriiiniiiiiininnnns [oens . 05/25/2023 . | VARIOUS ... ....5,946 |.... .0 . 0 . 07/25/2062 . [1.F FE ....
.. 105933-AC-9 | BRAVO RESIDENTIAL FD .....ovvvvvmmvnnnnnniiniininnn [eeeeenn . 05/25/2023 . | VARIOUS .....oevvvvrrnnnnns ....5,442 | .0 . 0 . 05/25/2062 . [1.F FE ....
..109696-AB-0 |BRINKS CO ............. 06/07/2023 . | ZERO STAGE CAPITAL 40,000 |. 0 0| . 07/15/2025 . [3.C FE ....
.. 11044M-AA-4 | BRITISH AWYS PTC SER 05/15/2023 . [MORTGAGE PAYDOWN ..3,236 .2,913 | 0 0| . 05/15/2034 . [1.G FE ....
..114259-Alf-4 | BROOKLYN UNION GAS C 05/05/2023 . | ZERO STAGE CAPITAL .. 480,735 . 500,000 |. 0 0| . 08/05/2032 . [2.A FE ....
.. 12479R-AE-7 | CARS DB4 DB11 CNI-2 . |- 06/15/2023 . [MORTGAGE PAYDOWN 0 0| . 04/15/2047 . (1.E FE ....
..12510H-AK-6 | CARS-DB4 LP 2021-1 . . |- 06/15/2023 . [MORTGAGE PAYDOWN 0 0| . 08/15/2051 . [1.A FE ....
.. 125610K-AC-7 | CCG REVEIVALES 2021- ... oo . 06/14/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 06/15/2027 . [1.A FE ....
.. 12530M-AL-9 | CF HIPPOLYTA ISSR LL ..eevvvvevvivviiiiiiiniiiiinns [ eeeeenn . 04/15/2023 . | MORTGAGE PAYDOWN .0 . 0 . 08/15/2062 . [1.D FE ....
.. 12553X-AD-5 | CIM TR 2018-INVT ....oovvriiiiiiiiiiiiiiiiiiiiiienns oo . 05/26/2023 . .0 . 0 .. . 08/25/2048 . [1.A FE ....
.. 12555D-AB-1 | CIM TRUST .. [ . 05/25/2023 . .0 . 0 ....433 |.. . 02/25/2049 . (1.AFM ...
.. 12563L-AS-6 | CLI FUNDING VI LLC ..coeeeeiiieeeeeeeeeeeeeeeeeeees [ . 06/20/2023 . | MORTGAGE PAYDOWN .0 . 0 14,933 |.. . 10/18/2045 . [1.F FE ....
.. 12565K-AA-5 | CLI FDG 2021-1 LLC ..oooveeeeeeeeieiieeieeieeens [ . 06/20/2023 . | MORTGAGE PAYDOWN ... .0 . 0 ..34,729 |.. . 02/18/2046 . [1.F FE ....
.. 12565K-AE-7 | CLI FDG 2022-1 LLC . 06/20/2023 . [ MORTGAGE PAYDOWN 0 0| .3,000 . 01/18/2047 . (1.F FE ....
.. 12591K-AD-7 | COMM MTG TR .. 06/12/2023 . | VARIOUS ... 0 0| . 1,625,402 . 10/15/2046 . [1.A FE ....
..12658V-AA-9 | CPS AUTO RECEIVABLES .. 06/15/2023 . [ MORTGAGE PAYDOWN 0 0| 187,175 . 10/15/2025 . [1.A FE ....
..126650-CL-2 | CVS HEALTH CORP CORPORATE 03/30/2023 . | ZERO STAGE CAPITAL 0 0| .2,000,407 . 07/20/2025 . (2.B FE ....
..126650-CU-2 | CVS HEALTH CORP CORPORATE 05/12/2023 . [ STIEFL-F . 0 0| .576,480 . 06/01/2026 . (2.B FE ....
..126670-QT-8 | COUNTRYWIDE ASSET-BACKED CERTIFICATES ........ [....... . 05/25/2023 . | VARIOUS ... .0 . 0 . 05/25/2036 . [1.A FM ....
..13057Q-AH-0 | CALIFORNIA RES CORP .......coovvvieeeieiieienennnns [ eeens . 06/22/2023 . | ZERO STAGE CAPITAL ..... 320,000 |.... .0 . 0 . 02/01/2026 . [3.C FE ....
.. 13123X-BF-8 | CALLON PETE CO DEL .......eevemmmnnnnnnniiiiiininnn [eeeeenn . 06/22/2023 . | ZERO STAGE CAPITAL ..... . .. 865,000 |.... .0 . 0 . 06/15/2030 . [4.A FE ....

.. 152000-AC-9 | CENTERPOINT ENGY TRANS 20 .......eevvvvvvvvvnnnnns [eeeeenn . 04/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 10/15/2025 . [1.A FE .
..156700-BD-7 |LUMEN TECHNOLOGIES | ...eevvvvvvvvviviiiiiiiiiiinns [ eeeeenn . 03/27/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 01/15/2029 . [5.A FE ....
.. 172441-BC-0 | CINEMARK USA INC ..oooovveeeiiiiiiiiiiiiiiieiieeeens [ . 05/01/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 05/01/2025 . (3.B FE ....
.. 172967-MP-3 | CITIGROUP INC ....oooveeeriiiiiiiii [ . 04/11/2023 . | ZERO STAGE CAPITAL ..... .0 . .0 . . 03/31/2031 . [1.G FE ....

ISSUE CALLED at 100.000

.. 172967-MR-9 | CITIGROUP INC ....oooveeeiiiiiiiiii [ . 05/15/2023 . .... 750,000 .0 . 750,000 |.. . 05/15/2024 . [2.A FE ....
.. 17330V-AA-4 | CITIGROUP MORTGAGE LOAN TRUST ..........ceevvees [eennn . 05/25/2023 . |VARIOUS .ovvvvvvvvvvenenene Jevveeeeeeeeeeeeeeens Joveeeenn 2,917 eiiiiinnnns 2,917 0 L2917 .. . 09/25/2062 . [1.A Z* ....
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.. 184496-AN-7 | CLEAN HARBORS INC .......evvvvvveeivriiiiiiiniiiinns [ eeeeenn . 06/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereeeriiinnnns Joveeeenn.. 22,080 |............ 28,000 |............23,000 |............21,832 [.......... 1,168 |.. .0 . 0 ... (920) |........... (920) . 07/15/2027 . 3.A FE ....
.. 184496-AP-2 | CLEAN HARBORS INC .......cevvvvvvvvvrrrrnrrnnninnnns [ eeeeenn . 06/07/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (18,955) |....... (18,955) . 07/15/2029 . [3.A FE ....
..184496-A0-0 | CLEAN HARBORS INC ......eevvvveveeevriniiiiiiiiinnns [eeeeenn . 06/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 L7129 |.... 729 . 02/01/2031 . [3.C FE ....
..19688G-AA-1 | COLT MORTGAGE LOAN T ...evvnnnnniiiiiiiiiin oo . 05/25/2023 . | VARIOUS .....oevvvvvnennens .0 . 0 0 e ...0 . 10/25/2066 . [1.A FE ....
..20030N-DG-3 | COMCAST CORP NEW .........evvvvvvvmmemnnnnnnnnnnnnns [ereeen . 06/22/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 .. (8,620) |........ (8,620) . 04/01/2030 . [1.G FE ....
..205768-AS-3 | COMSTOCK RES INC ......evvvvvvvvvvnnnnnnnnnnnnnnnnns [eeeeenn . 06/02/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (34,49) |....... (34,4%) . 03/01/2029 . [4.A FE ....
..20753K-AB-8 | CONN AVE SECS ......cooovvriiiiiiiiiiii [ . 05/25/2023 . | VARIOUS ... .0 . 0 . 08/25/2031 . [1.C FE ....
..20754D-AA-5 | CONNECTICUT AVE SEC .....ovvvvvviriiiiiiiiiiiiinnns e . 05/25/2023 . | VARIOUS ... .0 . 0 . 04/25/2042 . (2.A FE ....
..20755D-AA-4 | CONNECTICUT AN SEC ...ooooeiieeeeiiiies [ . 05/25/2023 . .0 . 0 . 07/25/2042 . 2.A FE ....
..21871X-AE-9 | COREBRIDGE FINL INC 05/31/2023 . | CORPORATE REORG . 0 0| . (71,423) |. . 04/05/2029 . (2.B FE ....
..21871X-AJ-8 | COREBRIDGE FINL INC 05/05/2023 . | ZERO STAGE CAPITAL 0 0| . (17,350) |. . 04/05/2042 . (2.B FE ....
..21871X-AN-9 | COREBRIDGE FINL INC 05/31/2023 . | CORPORATE REORG . . . K 0 0| . . 12/15/2062 . (2.C FE ....
..22160K-AM-7 | COSTCO WHSL CORP NEW ..........eevvmmmmmmmmmnnnnnnn [ereeen . 06/07/2023 . | USBCORP ,429,275 1,493,838 |.... .0 . 0 ,494,418 |.. . 05/18/2027 . [1.D FE ....
.. 23291Y-AC-9 |DLLAA 2021-1 LLC ...ovvvvvrrriiriiiiiieeniieniieenns [ eeeeenn . 06/20/2023 . | MORTGAGE PAYDOWN ... .. 159,904 ..159,044 |.... .0 . 0 .159,994 |.. . 04/17/2026 . [1.A FE ....
..233046-A0-4 | DB MASTER FINANCE LL ....evvnnnnnninnns oo . 05/20/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 11/20/2051 . 2.B FE ....
..233046-AS-0 | DB MASTER FINANCE LL ....ccoooinnnniiiin oo . 05/20/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 11/20/2051 . 2.B FE ....
..233851-EB-6 | DAIMLER FINANCE NORT ......ceevvvvvvvviiiiiniinnnns [eeeeenn . 04/27/2023 . | ZERO STAGE CAPITAL ..... . .0 . 0 . 03/01/2024 . (1.F FE ....
..235822-AB-9 | DANA FING LUXEMBOURG ..........eevvvvmmmmmmnnnnnnns [ernenn . 06/09/2023 . | CORPORATE REORG .......... |.... .. 640,000 628,805 |.... .0 . 0 . 04/15/2025 . [3.C FE ....
..235825-AG-1 |DANA INCORPORATED ........covvvvvriviiiiiiiiiiiinens [eeeeenn . 05/15/2023 . | ZERO STAGE CAPITAL ..... 225,000 225,650 |.... .0 . 0 . 06/15/2028 . [3.C FE ....
..25278X-AR-0 | DIAMONDBACK ENERGY | .......evvvvvvvmmmmnnnnnnnnnns [ernennn . 06/06/2023 . | MORGAN STANLEY ........... |.... ..1,000,000 992,690 |.... .0 . 0 . 03/24/2031 . (2.B FE ....
..254683-CX-1 | DISCOVER CARD EXE TR 03/29/2023 . | ZERO STAGE CAPITAL ..350,000 ..349,955 |. 0 0| . 10/15/2027 . (1.A FE ....
..25470M-AG-4 | DISH NETWORK CORPORA 05/15/2023 . [ZERO STAGE CAPITAL ... ..469,000 .468,271 0 0| . 11/15/2027 . (4.B FE ....
..25470X-AY-1 |DISH DBS CORP ........ 05/15/2023 . [ ZERO STAGE CAPITAL ... . 720,000 603,000 0 0| (234,071) | . 07/01/2026 . [4.C FE ....
.. 25525P-AA-5 | DIVERSIFIED HEALTHCA . |- 05/19/2023 . [ZERO STAGE CAPITAL ... 25,000 27,148 0 0| (1,421) |. . 06/15/2025 . [5.C FE ....
..25755T-AE-0 | DOMINOS P1ZZA MSTR . . |- 04/25/2023 . | VARIOUS ... .3,15 0 0| . 10/25/2045 . [2.A FE ....
..25755T-AL-4 | DOMINOS PIZZA MSTER ........cevvvrrrmmvmmnnnnnnnnns [ereeen . 04/25/2023 . | VARIOUS ... ....1,308 .0 . 0 .. . 10/25/2049 . 2.A FE ....
.. 25755T-AP-5 | DOMINOS PIZZA MSTR 2 ..oevvvvveeiiiiiiiiiiiieeeeees [ . 04/25/2023 . | VARIOUS .....oovvvviennnnnns .0 . 0 ....625 |.. . 04/25/2051 . [2.A FE ....
..260543-CG-6 | DOW CHEMICAL CO ...oooeeeeeeeeeeeeeeeeeeeeeeeeeeees [ . 05/05/2023 . | ZERO STAGE CAPITAL ..... ... 750,000 .0 . 0 .630,363 |.. 17,487 |.... . 11/15/2042 . 2.A FE ....
..26885B-AK-6 | EQUITRANS MIDSTREAM ......eevvvvvvvvvnvnnnnnnnnnnns [eeeeenn . 03/31/2023 . | ZERO STAGE CAPITAL ..... ,130,000 .0 . 0 . (22,686) |.... . 01/15/2029 . [3.C FE ....
..28165A-AA-7 | EDVESTINU PRIVATE EDUCATION LOAN ISSUE N .... [....... . 05/25/2023 . | VARIOUS .....covvvvvinnnnns .0 . 0 . 11/25/2040 . (1.A FE ....
..28628B-AA-6 |ELFI GRADUATE LOAN P ...evvvniiis oo . 05/25/2023 . | MORTGAGE PAYDOWN ........ . .0 . 0 . 12/26/2046 . (1.A FE ....
..202720I-AD-1 | ENERGIZER HLDGS INC 05/01/2023 . | ZERO STAGE CAPITAL ..320,900 . 370,000 0 0| . (49,100) |. . 03/31/2029 . (4.B FE ....
..20272-AF-6 | ENERGIZER HLDGS INC 05/15/2023 . | ZERO STAGE CAPITAL .. 151,125 ..155,000 0 0| (3,875) |. . 12/31/2027 . (4.B FE ....
..20373K-AB-9 | ENTERPRISE FLEET FNC 06/16/2023 . [ VARIOUS ...... 37,893 37,893 0 0| . 12/20/2025 . (1.A FE ....
..20379V-BH-5 | ENTERPRISE PRODS OFE .. 04/06/2023 . CITIGROUP .. 491,435 0 0| . 02/15/2026 . [2.A FE ....
..30165X-AD-7 |EXETER AUTO RECV TR 04/17/2023 . | ZERO STAGE CAPITAL 0 0| . 09/15/2025 . 1.C FE ....
..30166A-AD-6 |EXETER AUTO RECV TR ...oooviiiiiiiiiiiiiiiiieieeees [ . 06/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 01/15/2026 . [1.A FE ....
..30227F-AA-8 | EXTENDED STAY AMER T ...oooeeenriiineninnnn [ . 06/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 07/15/2038 . [1.A FE ....
..302635-AJ-6 |FS KKR CAP CORP ........eemnemeninniniiiiiiiiis [ eeeeenn . 04/12/2023 . | ZERO STAGE CAPITAL ..... 1,198,892 |.... .0 . 0 .(88,732) |.... . 10/12/2024 . (2.C FE ....
..3136B9-GC-5 |FNMA REMIC TRUST .... . 05/25/2023 . | VARIOUS ... ....875 |.... .0 . 0 0 . 04/25/2050 . 1.F FE ....
..3136B9-L0-8 |FNMA REMIC TRUST .... . 05/25/2023 . | VARIOUS ... 1,460 |.... .0 . 0 0 . 01/25/2047 . (1.F FE ....
..3136BN-CL-8 | FNMA REMIC TRUST .... . 05/25/2023 . | VARIOUS ... ...25,256 |.... T .0 . 0 0 . 01/25/2050 . [1.F FE ....
..3136BN-CN-4 | FNMA REMIC TRUST .... . |- 05/25/2023 . | VARIOUS ... ...16,835 |.... L .0 . 0 0 . 01/25/2050 . [1.F FE ....
..3136BN-JK-3 | FNMA REMIC TRUST . |- 05/25/2023 . | VARIOUS ... 1,526 |.... .. (1,526) | .0 . 0 0 . 08/25/2052 . 1.F FE ....
..3137FW-N2-2 | FHLMC REMIC SERIES . 05/25/2023 . | INTEREST ONLY PAYMENT 1,142 . (1,142) | 0 0| 0| . 10/25/2050 . [1.F FE ....
..3137H9-RZ-4 |FHLMC REMIC SERIES .... . 05/25/2023 . | MORTGAGE PAYDOWN ... L0 ... .5 0. .0 . 0. . 03/25/2053 . [1.F FE ....
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..316773-DJ-6 |FIFTH THIRD BANCORP .......covvvvviiiiiiiiiiiiiiens [eeeenn . 05/10/2023 . | ZERO STAGE CAPITAL ..... .. 500,000 .... 500,000 |.......... 500,000 |.... .0 . 0 500,000 |.. . 10/27/2028 . 2.A FE ....
..32113C-BV-1 |FIRST NATL MSTR NOTE .........evvmmmmmmmmnnnnnnnnnn [erneen . 05/10/2023 . | ZERO STAGE CAPITAL ..... 275,000 274,976 |.... .0 . 0 . 04/15/2029 . [1.A FE ....
..33767B-AA-7 | FIRSTENERGY TRANSMIS .....eovvvvvviiiiiiiiiiiiiinns [ eeeeenn . 05/15/2023 . | ZERO STAGE CAPITAL ..... . .... 175,000 .0 . 0 . 07/15/2044 . [2.C FE ....
..347466-AE-4 |FORT IRWIN LD LLC ...oooeeerreennnnn [ . 06/15/2023 . | MORTGAGE PAYDOWN ........ N -1: T O 4,685 .0 . 0 . 12/15/2035 . [1.F FE ....
..347466-AG-9 |FORT IRWIN LD LLC ..ooooeeeeeeeieeieieei [ . 06/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 12/15/2025 . (2.B FE ....
..34960P-AB-7 | FORTRESS TRANS INFRS .......coovviiiiiiiiiiiiinnnns [oeeenn . 05/10/2023 . | ZERO STAGE CAPITAL ..... . .0 . 0 . 10/01/2025 . [3.C FE ....
.. 34960P-AD-3 | FORTRESS TRANSN & IN .....oooeverininn [ s . 04/11/2023 . | ZERO STAGE CAPITAL ..... .. 470,000 .0 . 0 . 05/01/2028 . [3.C FE ....
.. 36563P-E3-9 | FREDDIE MAC SCRT SER .....ooovvvviviiiiiiiieiiieees [ . 05/25/2023 . | VARIOUS .0 . 0 . 04/25/2062 . (1.B ........
.. 35564K-H3-6 | FHLMC STACR REMIC TR ....evvveviiiiiiiiiiiiiiiiiens [ eeeeenn . 05/25/2023 . | VARIOUS ... .0 . 0 . 09/25/2042 . (1.G FE ....
.. 36564K-JG-5 |FHLMC STARC REMIC TR 05/25/2023 . | VARIOUS 0 0| . 09/25/2041 . (2.C FE ....
.. 35564K-PU-7 | FHLMC STACR .. 05/25/2023 . | VARIOUS 0 0| . 01/25/2042 . (1.G FE ....
..35564K-Uli-7 | FHLMC STACR REMIC TR 05/25/2023 . | VARIOUS 0 0| . 04/25/2042 . (1.F FE ....
..36168K-AA-5 | GCAT TR 2021-NOM5 .......evmnnnnis oo . 05/25/2023 . | VARIOUS ... .0 . 0 . 07/25/2066 . [1.A FE ....
..36168W-AC-5 | GCAT TR 2022-NQMS .........evvmmmmmmmmnnnnnnnninnnnn [eeeeenn . 05/25/2023 . | VARIOUS .0 . 0 . 08/25/2067 . [1.F FE ....
..36169D-AA-0 | GCAT TRUST 2023-NOM2 ..........coooverrennnnnnnnnns [oeninn . 05/25/2023 . | MORTGAGE PAYDOWN J .0 . .0 . . 11/25/2067 . [1.A FE ....
..361886-CH-5 | GMF FLRPLN OWNER TR ........eevmvmmmmmmmnnnnnnnnnnn [eeneen . 04/27/2023 . | ZERO STAGE CAPITAL ..... .0 . ...0 . 08/15/2025 . [1.A FE ....
..361886-Ch-4 | GENERAL MOTORS .......covveveeeeiiiiieiieeieieeeeeens [ . 05/26/2023 . | ZERO STAGE CAPITAL ..... .0 . .0 . 10/15/2025 . [1.A FE ....
..362541-AD-6 | GM FIN ATMBL LEASE T ...evvvvvvvvninnnnninnnnnnnnns [ eeeeenn . 05/31/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 04/20/2026 . (1.A FE .
..36264B-AA-8 | GPMT LTD 2021-FL3 ...coooeeeeeeiiiiiiiiieieieeeeens [ . 06/20/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 07/16/2035 . [1.A FE .
..36267E-BT-7 |GS MRTG BCK SEC TR ....ceeeeeeeeeiiiiieieeieeeeeees oo . 05/25/2023 . | VARIOUS .0 . 0 . 06/25/2052 . (1.A FE .
..36267V-AC-7 |GE HEALTHCARE HLDG L 06/08/2023 . | CORPORATE REORG . 0 0| . 11/15/2025 . |2.B FE
..37045X-CL-8 | GENERAL MTRS FINL CO 06/19/2023 . [MATURITY .... 0 0| . 06/19/2023 . |2.B FE
..37960B-AA-3 | GLOBAL MEDICAL RESPO 05/10/2023 . | ZERO STAGE CAPITAL 0 0| . 10/01/2025 . |5.B FE
..38011W-AA-4 | GMAC MILITARY HSG TR . . |- 06/12/2023 . [MORTGAGE PAYDOWN 0 0| .0 . 05/10/2037 .
..38012D-AB-3 | GMAC MILITARY HSG XI . . |- 06/12/2023 . [MORTGAGE PAYDOWN 0 0| I . 05/10/2050 .
..38141G-YN-8 | GOLDMAN SACHS GROUP ........ccceeeieiiiiiiiiiinaens [oeeens . 04/12/2023 . | ZERO STAGE CAPITAL ..... . .0 . 0 .1,034 . 10/21/2032 .
..38141G-ZU-1 | GOLDMAN SACHS GROUP .......cceeeeiiiiiiiiiiiiiiiens s . 03/31/2023 . | ZERO STAGE CAPITAL ..... ,000,000 .0 . 0 (24,190) . 08/23/2028 .
..382550-BN-0 | GOODYEAR TIRE & RUBR .......eevvvvvvvrrnriniiiinnns [eeeeenn . 06/15/2023 . | ZERO STAGE CAPITAL ..... 299,000 .0 . 0 (31,670) . 07/15/2029 .
..382550-BR-1 | GOODYEAR TIRE & RUBR ......ccvvvvvveviiiiiiiiiiinns [ eeeeenn . 06/15/2023 . | ZERO STAGE CAPITAL ..... 299,000 .0 . 0 (43,175) . 07/15/2031 .
..389375-AJ-5 |GRAY TELEVISION INC ~ CORPORATE ... [....... . 04/04/2023 . | ZERO STAGE CAPITAL ..... .. 165,000 .0 . 0 (24,463) . 07/15/2026 .
..42704R-AA-9 | HERA COMMERCIAL MTG ....ooooeeeiiiiiiiiiiiiiiieeens [ eees . 06/20/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 02/18/2038 .
..435765-AJ-1 |HOLLY ENERGY PARTNER 05/24/2023 . | ZERO STAGE CAPITAL 0 0| . 04/15/2027 .
..43730N-AA-4 | HOME PART OF AMER TR 05/18/2023 . [MORTGAGE PAYDOWN 0 0| . 04/19/2039 .
..43730X-AA-2 | HOME PART OF AMER TR 06/22/2023 . [VARIOUS ............ 0 0| . 01/17/2041 .
..44332P-AD-3 |HUB INTL LTD ... 04/18/2023 . | ZERO STAGE CAPITAL 0 0| .93 . . 05/01/2026 . [5.B FE ....
.. 44644M-AJ-0 | HUNTINGTON NATIONAL 05/03/2023 . [ZERO STAGE CAPITAL ... . K 0 0| . (6,901) .. . 01/10/2030 . [1.G FE ....
..44891A-BV-8 |HYUNDAI CAP AMER .....coooviiiiiiiiiiiiiiiiiiiens [ . 06/21/2023 . | ZERO STAGE CAPITAL ..... ,000,000 996,200 |.... .0 . 0 (46,845) . 06/14/2024 . 2.A FE ....
..44933V-AD-3 |HYUNDAI AUTO LEASE T ....ovvvvmvmnnnnninninniinnnnn [ eeeeenn . 05/23/2023 . | ZERO STAGE CAPITAL ..... .... 805,000 .. 804,888 |.... .0 . 0 . 01/15/2026 . [1.A FE ....
..45174H-BD-8 | IHEARTCOMMUNICATIONS ....coooeerrnnniiinnins [ . 04/06/2023 . | ZERO STAGE CAPITAL ..... ..1,185,000 .0 . 0 . 05/01/2027 . [5.A FE ....
..45174H-BE-6 | IHEARTCOMMUNICATIONS ......coeeeeeeeeeneneeeeeens [ . 05/01/2023 . | ZERO STAGE CAPITAL ..... .... 620,000 .0 . 0 . 08/15/2027 . [4.A FE ....
.. 45276P-AA-4 | IMPERIAL FD MTG TR ...ooovviiiiiiiiiiiiiiiiiiiieens [ . 05/25/2023 . |VARIOUS ...oovvvvviviiiiinns e o 4,356 [, 4,356 .0 . 0 . 03/25/2067 . [1.A FE ....
..450506-AP-6 | INTERNATIONAL FLAVORS & FRAGRANCES ............ [.eeeees . 04/13/2023 . | ZERO STAGE CAPITAL ..... .... 500,000 .0 . 0 . 10/15/2027 . [2.C FE ....
..46591T-AC-8 | JP MORGAN MTG TR . |- 05/25/2023 . [VARIOUS ......cevvvvvennnnns e | 8044 8,944 .0 . 0 . 07/25/2050 . [1.A FE ....
..46619R-AA-4 | JGWPT XXXV LLC . |- 06/15/2023 . [MORTGAGE PAYDOWN ........ T I N 115 T 4,053 .0 . 0 . 03/15/2058 . [1.A FE ....
..46647P-BP-0 | JP MORGAN CHASE BANK 04/12/2023 . | ZERO STAGE CAPITAL . 260,000 ..275,315 |. 0 0| . (51,556) |. . 05/13/2031 . [1.G FE ....
..46651X-AD-4 | JP MORGAN MTG TR .... . 05/25/2023 . | VARIQUS ... .... 2,956 ...2,958 |.... 0. .0 . .0 ... . 06/25/2050 . [1.A FE ....
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..46654K-AC-1 | J P MORGAN MORTGAGE ...........evvmmmmmmmmmmnnnnnnn [ereeenn . 06/01/2023 . | VARIOUS .....oevvvvvvviiinns Jooveeeeeeeineennenns Joeeeeen. 450,113 [l 551,264 |........... 504,028 |...........505,220 [.....cccoeennn0 fooreinnns 1,89 |. 0 el 1,895 . 0 . (57,002) |....... (57,002) . 01/25/2052 . (1.A FE ....
..46654U-AB-1 | J P MORGAN MORTGAGE ..........cevvmmmmmmmmnnnnnnnnn [erneen . 06/07/2023 . | VARIOUS ...oovvvvvviiviiinns |oeeeeeeeeeeeeeeeenns e 812,121 000.067,401 |...........921,800 |...........922,868 [...............0 [oceeinns 1,569 |. .0 . 0 (112,316) |...... (112,316) . 08/25/2052 . [1.A FE ....
..46655V-BU-5 | JP MORGAN MTG TR .......oooeevrriinnnnn [ . 05/25/2023 . | VARIOUS ......cvvvvvennnnnns .0 . 0 .0 . 01/25/2053 . [1.C FE ....
..46817M-AS-6 | JACKSON FINANCIAL IN ....oovvvviiiiiiiiiiiiniiieens [ . 04/04/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 .3,512 . 06/08/2032 . 2.B FE ....
.. 49326E-EK-5 |KEYCORP MEDIUM TERM .......evvvvnnnmnnnnnnnnnnnnnnn [eeeeenn . 06/14/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 (63,795) . 04/06/2027 . 2.A FE ....
.. 49327M-3H-5 | KEYBANK NATIONAL ASS ......cceeeiiiiiiiiiiiiiiiiin [eeeenn . 05/09/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 (37,140) . 01/26/2033 . [1.G FE ....
..513075-BZ-3 |LAMAR MEDIA CORP .....cooevvvviiiiiiiiiniis [ . 05/16/2023 . | ZERO STAGE CAPITAL ..... . 188,789 .0 . 0 (29,250) . 01/15/2031 . [3.C FE ....
..521088-AA-2 | LD HOLDINGS GROUP LL ......oooveeeeeeeennnnns [ . 06/09/2023 . | ZERO STAGE CAPITAL ..... . 767,300 .0 . 0 (250, 154) . 11/01/2025 . [5.A FE ....
..52604A-AA-6 | LENDMARK FUNDING TRUST .....ccoovveiiiiiiiiiiinees [oeeenn . 05/22/2023 . | VARIOUS .....covvvviinnnnnns , ..569,504 .0 . 0 . (6,057) . 04/20/2028 . [1.C FE ....
..53523-AA-8 | LINDBLAD EXPEDITIONS 04/18/2023 . | ZERO STAGE CAPITAL 114,320 . 109,010 |. 0 0| K . 02/15/2027 . (4.C FE ....
..55317J-AC-4 | MMAF EQUIP FIN . 06/13/2023 . [MORTGAGE PAYDOWN 51,366 51,356 |. 0 0| 0| . 06/13/2028 . [1.A FE ....
..55446M-AA-5 |MACH I ........ 06/15/2023 . [ MORTGAGE PAYDOWN ..6,062 .6,009 |. 0 0| 0 . 10/15/2039 . [2.A FE ....
..55003V-AJ-2 | MAGALLANES INC .....evvvvvvmrnrnnnnnrnrnnnnnnnnnnnnns [ eeeeenn . 05/01/2023 . | CORPORATE REORG .... . 3,024,188 .2,875,435 |.... .0 . 0 . 131,833 |.... . 03/15/2029 . [2.C FE ....
..55903V-AL-7 | MAGALLANES INC .......evvvvvrrmmmmnnnnnnnnnnnnnnnnnns [ eeeeens . 05/01/2023 . | CORPORATE REORG .......... 1,003,998 |.... .0 . 0 (120,989) |.... . 03/15/2032 . (2.C FE ....
..571903-BG-7 |MARRIOTT INTL INC NE .....oevmmmmmmmmnnnniinnninnns [ eeeeenn . 05/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 ....1,643 [.... . 04/15/2031 . [2.B FE ....
..57763R-AB-3 | MAUSER PACKAGING SOL .......cevvvvvvvvvvvvnrnnnnnns [erneenn . 04/12/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 1,725 | . 08/15/2026 . (4.B FE ....
..59982H-AC-4 |MILL CITY MTG LN TR ..oevvviiiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 05/25/2023 . | VARIOUS .....oovvvvveninnnes .0 . 0 0 e . 11/25/2060 . [1.A FE ....
..60700D-AE-8 | MMAF EQUIPMENT FINANCE LLC .........oooeeeeeennns [ oennnn . 06/10/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 e . 03/10/2042 . (1.A FE ....
. 60700F-AG-8 |MMAF EQUIP FIN ....ovvvvvrieinnninrninnnennennennnnns [ eeeeenn . 06/10/2023 . | MORTGAGE PAYDOWN ........ |.... .0 . 0 0 e ...0 . 03/10/2026 . [1.A FE ....
..617446-8P-7 | MORGAN STANLEY ......cevvvvvivirriiiirirrninneinnnnns [ eeeees . 04/13/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 (164,671) |...... (164,671) . 04/01/2031 . [1.E FE ....
..62886E-AU-2 |NCR CORP NEW . 04/19/2023 . [ ZERO STAGE CAPITAL ... 0 0| . (12,952) |. (12,952) |.. . 09/01/2027 . (4.B FE ....
..62886E-AV-0 |NCR CORP NEW . 05/25/2023 . | ZERO STAGE CAPITAL 0 0| (3,900) |. . (3,900) |.. . 09/01/2029 . (4.B FE ....
..63935B-AA-1 |NAVIENT PRIV ED LN 2 06/15/2023 . [MORTGAGE PAYDOWN 0 0| .0 . 01/15/2069 . [1.A FE ....
..63940P-AB-1 |NAVIENT PRIV ED LN T . |- 06/15/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 02/18/2042 . (1.A FE ....
..639400-AB-9 |NAVIENT PRIV ED LN T . |- 06/15/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 12/15/2059 . [1.A FE ....
..63940U-AB-0 |NAVIENT PRIVED LN T .eevnnniiiiin oo . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 12/15/2089 . [1.A FE ....
..63940Y-AB-2 | NAVIENT PRIV REFI LN ... [ . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 02/15/2068 . [1.A FE ....
..63941H-AA-0 |NAVIENT PRIV ED LN ..cooeeriiiieeeie [ . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/15/2069 . [1.A FE ....
..63941L-AB-9 |NAVIENT PRIV ED LN T ..eenin e . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 12/15/2059 . [1.A FE ....
..63942B-AA-2 | NAVIENT PVT ED RI LN ..ooennnn oo . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/15/2069 . [1.A FE ....
..63942E-AA-6 |NAVIENT PRIVATE ED L ooooeeeneeeeieeeeee [ . 06/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 12/15/2069 . [1.A FE ....
..63942G-AA-1 |NAVIENT PRIVATEED L . 06/15/2023 . [ MORTGAGE PAYDOWN 0 0| 0| 0| . 02/15/2070 . [1.A FE ....
..63942J-AA-5 |NAVIENT PRIVATEED L . 06/15/2023 . [ MORTGAGE PAYDOWN A 0 . 0| 0| 0. . 10/15/2069 . [1.A FE ....
..63942N-AA-6 | NAVIENT STUDENT LN 2 .. 05/25/2023 . [MORTGAGE PAYDOWN .0 ] 0 .0 0| 0 .0 . . 12/26/2069 . [1.A FE ....
..64952-EY-5 |NEW YORK LIFE GLOBAL . 06/08/2023 . [CITIGROP ... ..1,500,000 .(1,393) | 0 ..(1,393) 0| . (17,912) |. (17,912) |.. . 01/09/2028 . [1.A FE ....
..651220-BB-1 | NEWELL BRANDS INC ... 06/14/2023 . | ZERO STAGE CAPITAL ..452,000 (5,418) |. 0 . 35,708 0| . (44,00) |. (44,003) |.. . 06/01/2025 . 3.A FE ....
..65343H-AA-9 | NEXSTAR ESCROW INC ...eevvvvvveviiiiiiiiiiiiiiiiiens [ eeeenn . 03/31/2023 . | ZERO STAGE CAPITAL ..... 283,000 .0 |........26,855 ... 0 . (26,389) |....... (26,359) . 07/15/2027 . (4.B FE ....
..65506J-AA-9 INOBLE IND ...ooovvviiiiiiiiiiiiiiiiiiien [ . 04/18/2023 . | ZERO STAGE CAPITAL ..... ... 22,643 .0 . 0 ...(4,227) |.... . 02/15/2028 . [5.A FE ....
..65505J-AC-5 |NOBLE IND ..ooooveeiiiiiiiiiiiiiiiicieeeeecceeeee [ . 04/18/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (18,942) |.... . 02/15/2028 . [5.A FE ....
..66815L-2K-4 | NORTHWESTERN MUTUAL .......oovvvviiiiiiiiiiiiiinnns [ . 06/06/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (13,983) |.... . 09/15/2027 . (1.A FE ....
..670843-AA-9 | ONSLOW BAY FINANCIAL LLC ..coevvveeeeeeeeeeeeeeees [ . 05/25/2023 . | VARIOUS ......ovvvvvvnnennns .0 . 0 .. . 03/25/2063 . [1.A FE ....
..670855-AB-1 | 0BX TRUST 2023-Naw1 ... . 05/25/2023 . | VARIOUS ... .0 . 0 0 . 11/25/2062 . (1.C FE ....
..670855-AC-9 | 0BX TRUST 2023-Naw1 ... . |- 05/25/2023 . | VARIOUS ... .0 . 0 0 . 11/25/2062 . (1.G FE ....
. 67107F-BL-0 | 0ZLM LTD . |- 04/17/2023 . [MORTGAGE PAYDOWN ... .0 . 0 0 . 10/17/2029 . (1.A FE ....
..67112A-AA-9 | OZLM XXI 2018-21 . 04/20/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 01/20/2031 . [1.A FE ....
..67117D-AA-8 | 0BX TR 2022-NQM7 ... . 05/25/2023 . | VARIQUS ... 0. .0 . 0. . 08/25/2062 . [1.A FE ....
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..67117D-AB-6 | OBX TR 2022-NOM7 ..o [ . 05/25/2023 . | VARIOUS ... ....4,278 271 e 4,278 | .0 . 0 4,278 |.. ...108 |. 08/25/2062 . [1.C FE ....
..67117D-AC-4 | OBX TR 2022-NOM7 ..o e . 05/25/2023 . | VARIOUS ... ....5,989 ....5,920 |.............5,986 |.... .0 . 0 .5,989 |.. . 08/25/2062 . [1.F FE ....
.67117P-AB-9 | OBX TR 2023-NOM3 .......eevvvmmrmnnnnnnnniiniinninnn [ eeeeenn . 05/25/2023 . | VARIOUS ... ....2,046 ....2,045 |.... .0 . 0 .2,046 |.. . 01/25/2063 . [1.C FE ....
..67117P-AC-7 | 0BX TR 2023-NOM3 ........evvvrmmmmmmmnnnnnniniininnn [eeeeen . 05/25/2023 . | VARIOUS ... ....2,046 ....2,086 |.... .0 . 0 2,046 |.. . 01/25/2063 . [1.G FE ....
..67117Y-AC-8 | OBX TR 2022-NOM8 ......ccoeeeieiiiiiiiiiiiiiieieeens [ . 05/25/2023 . .... 9,662 ....9,415 ... .0 . 0 ...9,662 |.. . 09/25/2062 . [1.F FE ....
..67118A-AA-3 | OPG TRUST 2021-PORT .........ooovveeriinieeennnnnns [ eeeens . 04/15/2023 . | MORTGAGE PAYDOWN ...36,157 ...34,865 |.... .0 . 0 ..36,157 |.. . 10/15/2036 . [1.A FE ....
..67118L-AA-9 | OBX TR 2022-NQMI .........evvmmmmmmmmnnnnnnnnnnnnnnn [ eeeeenn . 05/25/2023 . | VARIOUS ... ...46,044 ...46,009 |.... .0 . 0 ..46,044 |.. . 09/25/2062 . [1.A FE ....
..67118L-AC-5 | OBX TR 2022-NOM9 .........eevvmmmmmmmmnnnnnnnnnnnnnn [eeneenn . 05/25/2023 . | VARIOUS ... ... 7,674 P N7 I .0 . 0 ... 1,674 |.. . 09/25/2062 . 1.C FE ....
..67118L-AD-3 | OBX TR 2022-NOMI .........evvrmmmmmmnmnnnnnnnnnnnnnn [ereeenn . 05/25/2023 . ... 7,674 ... 7,480 |.... .0 . 0 7,674 |.. . 09/25/2062 . [1.F FE ....
..67181D-AA-9 | OAK ST INV GD NET LS .. 06/20/2023 . [MORTGAGE PAYDOWN . 3,706 .3,706 |. 0 0| .3,706 . 11/20/2050 . (1.A FE ....
..67190A-AA-4 | OEAK STREET INVESTMENT GRADE 06/20/2023 . [ MORTGAGE PAYDOWN .2,178 .2,179 | 0 0| .2,178 . 01/20/2051 . [1.A FE ....
..674599-CJ-2 | OCCIDENTAL PETE CORP .. 06/14/2023 . | ZERO STAGE CAPITAL ..347,000 ..163,945 |. 0 0| . 04/15/2046 . (2.C FE ....
..674599-DF-9 | OCCIDENTAL PETE CORP ......oooovvveviirnnnnnnnnnnns [oenens . 05/18/2023 . | ZERO STAGE CAPITAL 528,000 262,845 |.... .0 . 0 . 09/15/2036 . [2.C FE ....
..67578A-AA-6 | OCTANE RECEIVABLES T ...oevvnnnniiiiiiiiiiiin oo . 01/20/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 09/20/2028 . 1.C FE ....
..68377H-AA-2 | OPORTUN ISSUANCE TR .....eeveiiiiiiiiiiiiiiins [eeeenn . 06/08/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 10/09/2029 . (1.D FE ....
..69073T-AR-4 | OWENS-BROCKWAY GLASS .......eevvvvvvrvrrirrniiinnns [ eeeeenn . 04/05/2023 . | ZERO STAGE CAPITAL .0 . 0 . 08/15/2023 . (4.B FE ....
..69073T-AU-7 | OWENS BROCKNAY ...ooeoeeieeiiiiiiiiiiiieeeeeeee [ . 05/12/2023 . | ZERO STAGE CAPITAL .0 . 0 . 05/15/2031 . [4.B FE ....
..69327R-AJ-0 |PDC ENERGY INC ...ooooeeereeiiienninie [ . 05/25/2023 . | ZERO STAGE CAPITAL 1,498,793 |.... .0 . 0 . 05/15/2026 . (3.C FE ....
..69377T-AB-2 |PRKCM TRUST ~ OTHERABS ..... [....... . 05/25/2023 . | VARIOUS ......ovvvvvvnnnnnes ....4,05 |.... .0 . 0 . 08/25/2057 . 1.C FE ....
..69377T-AC-0 | PRKCM TRUST OTHER ABS ..... |.weeeee . 05/25/2023 . | VARIOUS ....4,0% |.... .0 . 0 . 08/25/2057 . [1.F FE ....
..713448-DY-1 | PEPSICO INC CORPORATE 06/05/2023 . [ JP MORGAN ..782,127 | 0 0| . (28,736) |. . 10/15/2027 . (1.E FE ....
..718546-AR-5 |PHILLIPS 66 PARTNERS 03/27/2023 . (MK TAXES SYS .. ..348,581 |. 0 0| . (11,867) |. . 03/15/2028 . [2.A FE ....
..718547-AA-0 | PHILLIPS 66 CO .... 05/02/2023 . | CORPORATE REORG . . 740,000 |. 0 0| . (30,999) |. . 12/15/2024 . 2.A FE ....
..718547-AE-2 | PHILLIPS 66 CO . . |- 05/02/2023 . | CORPORATE REORG . K . 500,000 |. 0 0| 500,000 . (22,420) |. . 10/01/2026 . [2.A FE ....
..718547-AG-7 |PHILLIPS 66 CO .... . |- 05/02/2023 . | CORPORATE REORG . . . 650,000 . 650,000 |. . 650,000 |. 0 0| 650,000 . (32,845) |. . 03/01/2028 . [2.A FE ....
..71953L-AA-9 |PICASSO FINANCE SUB .......coovvvvieiieieeinenennns [ oeens . 05/12/2023 . | ZERO STAGE CAPITAL ..... . 1,490,000 ,490,000 ,497,450 |........ 1,477,410 |.... .0 . 0 ,495,481 .. (5,481) ... . 06/15/2025 . (4.B FE ....
..720914-AA-9 | PMT CREDIT RISK TRANSFER TRUST ......cccoeeeeees [ereenn . 05/30/2023 . | VARIOUS ......cvvvvvvnnnnnns ... 10,631 .0 . 0 . 03/27/2025 . [1.F FE ....
..73103P-AA-5 |POLAR US BORROWER LL .......cooeeeeeeeeeeeenenneens [ oenns . 04/21/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 05/15/2026 . (5.B FE ....
.. T4112B-AL-9 | PRESTIGE BRANDS IN ...eevvvvvvevennnnnnnnnnnnnnnnnns [ eeeeenn . 06/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 01/15/2028 . [3.C FE ....
.. 741530-CR-8 | PRICOA GLOBAL FDG | ..ooeveeeeeeeiiiiiiiiiiiiieeees [ . 05/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 08/28/2025 . (1.D FE ....
..74331A-AA-0 | PROGRESS RES TR ......eevvvvvvvmmemnmnnnnnnnnnnnnnnns [ eeeees . 05/18/2023 . | MORTGAGE PAYDOWN ... . .0 . 0 . 10/17/2036 . [1.A FE ....
..743321-AA-1 | PROGRESS RES TR ... 05/19/2023 . [ MORTGAGE PAYDOWN ....861 877 | 0 0| . 09/18/2036 . [1.A FE ....
.. 74333V-AA-2 | PROGRESS RES 2021-SF 06/20/2023 . | VARIOUS ... . 736,800 ..725,057 |. 0 0| . 05/19/2038 . [1.A FE ....
..74333X-AA-8 | PROGRESS RES TR . 04/03/2023 . | ZERO STAGE CAPITAL ..... 528,828 528,799 |.... .0 . .0 . . 01/17/2039 . (1.A FE ....

ISSUE CALLED at 100.000

.. 744320-AM-4 [PRUDENTIAL FINL INC ..oevvvveniiiiiiniiiieiiiinnn | s . 06/12/2023 . | evvvniiiiiiiie .. 200,000 .. 198,000 |.... .0 . 0 . 06/15/2043 . (2.B FE ....
L TA7262-AS-2 QVC INC oo [ . 05/15/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 04/01/2024 . (4.B FE ....
.. 74938D-AA-1 |RCKT MTG TR 2021-3 ....ccceeieiiiiieiieieeeeeeeeees oo . 05/25/2023 . | VARIOUS ... .0 . 0 . 07/25/2051 . [1.A FE ....
..74938\-AB-7 | WOODWARD CAPITAL MANAGEMENT . 05/25/2023 . [ VARIOUS ... 0 0| . 02/25/2052 . [1.A FE ....
..75281A-AS-8 | RANGE RESOURCES CORP CORPORATE 06/07/2023 . | ZERO STAGE CAPITAL 0 0| . 05/15/2025 . (3.B FE ....
..75409J-AA-5 |RATE MTG TR 2021-J1 ... 05/25/2023 . [ VARIOUS ... 0 0| . 07/25/2051 . [1.A FE ....
..75409J-AG-2 |RATE MTG TR 2021-J1 . |- 05/25/2023 . | VARIOUS 0 0| . 07/25/2051 . [1.A FE ....
..75409X-AA-4 | RATE MORTGAGE TRUST . |- 05/25/2023 . | VARIOUS 0 0| . 12/25/2051 . [1.A FE ....
..75410R-AG-1 |RATE MORTGAGE TRUST .......cooovvrriiiiiiiiiiiinnns [eeeens . 05/25/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.A FE ....
.. 75524K-PG-3 | CITIZENS BK NA PROVI .....evvvvemennnnnnniiniiinnns [ eeeeenn . 05/08/2023 . | ZERO STAGE CAPITAL ..... . .0 . 0 . 08/09/2028 . [2.A FE ....
.. 75585R-RZ-0 |REAL ESTATE ASSET LIGQUIDITY TRUST .......oeeee [nnnn . 06/12/2023 . | MORTGAGE PAYDOWN ........ 0. .0 . . 01/12/2030 . [1.A FE ....
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.. 75951A-CY-2 |RELIANCE STD LIFE GL .ooooeeeeeeieeeeeeeei [ . 04/06/2023 . | ZERO STAGE CAPITAL ..... . 1,004,960 ..1,000,000 .0 .1,000,000 |.. ...4,90 |..........4,960 . 02/02/2026 . (1.E FE ....
.. 77289K-AA-3 |ROCKCLIFF ENERGY Il oooovreieiiiiiiiiiiiiiiieenens [ . 05/17/2023 . | ZERO STAGE CAPITAL ..... .... 680,000 .0 . ...682,222 |.. . (63,422) |....... (63,422) . 10/15/2029 . [4.A FE ....

ISSUE CALLED at 105.750

. 06/01/2025 . |3.C FE ....
. 02/15/2039 . [1.A FE ...
. 06/15/2048 . |1.A FE ...
. 02/20/2053 . |1.C FE ....
. 09/01/2025 . |4.C FE ....
. 08/15/2025 . |1.A FE ...
. 04/15/2029 . |3.B FE ....
. 02/01/2028 . |3.B FE ....
. 07/25/2048 . |1.A FE ...
. 10/25/2049 . |2.C FE ....

....... . 06/14/2023 .
04/15/2023 . | MORTGAGE PAYDOIN
06/15/2023 . | MORTGAGE PAYDOIN
06/20/2023 . | VARIOUS ...
05/02/2023 . | ZERO STAGE CAPITAL
. 04/17/2023 . [ ZERO STAGE CAPITAL .....
. 05/15/2023 . [ ZERO STAGE CAPITAL .....
. 05/15/2023 . [ ZERO STAGE CAPITAL .....
. 05/25/2023 . [ VARIOUS ...
. 04/25/2023 . [ VARIOUS ...

..780153-AZ-5 | ROYAL CARIBBEAN CRUISES . (3,083) [........ (3,083)
..78458M-AA-2 | SMR MORTGAGE TRUST .
..78471H-AB-4 | SOFI PRFSSNAL LN PRG
..78487J-AB-2 | SVC ABS LLC 2023-1 .
..T8573N-AF-9 | SABRE GLBL INC ....
..80285V-AC-3 | SANTANDER DRIVE AUTO ..
..81211K-BA-7 | SEALED AIR CORPORATI ..
..812127-AA-6 | SEALED AIR CORP / SE ..
..81747J-AX-4 | SEQUOIA MTG TR ....
..817743-AA-5 | SERVPRO MTR ISSUER ..

...62,000 ...69,363 |....
16,488 |.

69,886 |.

..817743-AE-7 | SERVPRO MASTER 2021- .. . 04/25/2023 . . 04/25/2051 . |2.C FE ....
..83001A-AB-8 | SIX FLAGS ENTMT CORP .. . |- 05/03/2023 . . 07/31/2024 . |4.C FE ....
..83088M-AJ-1 | SKYWORKS SOLUTIONS | .. - |- 06/01/2023 . . 06/01/2023 . |3.A FE ....

06/15/2023 . | MORTGAGE PAYDOIN
06/15/2023 . | VARIOUS ...
06/20/2023 . | MORTGAGE PAYDOIN
....... . 06/20/2023 . [MORTGAGE PAYDOUN ........ [....
....... . 06/20/2023 . [MORTGAGE PAYDOUN ........ [....
....... . 04/25/2023 . [ ZERO STAGE CAPITAL .....

. 02/15/2047 . |1.A FE ...
. 05/15/2031 . |[1.A FE ...
. 01/20/2050 . |2.B FE ....
. 01/20/2050 . |2.B FE ....
. 08/20/2051 . |2.B FE ....
. 10/01/2029 . |4.B FE ....

..83405N-AA-4 | SOFI PRFSNL PRG 2021 ..
..B3407E-AA-2 | SOFI CONSUMER LN TR
..83546D-AG-3 | SONIC CAP LLC 2020-1
..83546D-AJ-7 | SONIC CAP LLC 2020-1 ..
..83546D-A0-1 | SONIC CAPITAL LLC ...
..84762L-AV-7 | SPECTRUM BRANDS INC

199,000 |....

..84762L-AX-3 | SPECTRUM BRANDS INC ......ccoeeurriiieiiiiiiiaees | aeeens . 05/04/2023 . [ ZERO STAGE CAPITAL ..... K . 03/15/2031 . |4.B FE ....
..85172F-AQ-2 | SPRINGLEAF FINANCE C ...ovvvvveeeiiiiiiieieiiiis | eeeeens . 06/01/2023 . [ ZERO STAGE CAPITAL ..... 253,969 |...........207,581 |........ 41,730 ... (1,873) . . 01/15/2028 . |3.B FE ....
..85205T-AL-4 | SPIRIT AEROSYSTEMS | .ceevveiieiiiiiieiceiis | e . 06/23/2023 . [ ZERO STAGE CAPITAL ..... 731,125 |.... ....(1,994) |. . 04/15/2025 . |4.C FE ....
..85205T-AN-0 | SPIRIT AEROSYSTEMS | ..evvvvvieiiiiiiiiieiiiiiis | eeeeens . 04/17/2023 . [ ZERO STAGE CAPITAL ..... ,404,988 |.... .. (3,188) |. . 11/30/2029 . |3.C FE ....

. 02/25/2044 . |1.G FE ...
. 04/15/2027 . |5.B FE ....
. 05/25/2065 . |1.A FE ...
. 08/18/2025 . |1.F FE ....
. 10/20/2048 . |1.A FE ...
. 11/25/2034 . [1.A FM ...
. 02/20/2046 . |1.F FE ...
. 06/01/2027 . |3.C FE ....
. 05/25/2046 . |2.B FE ....
. 11/25/2048 . |2.B FE ....
. 08/25/2051 . |2.B FE ....

2,178 |
..324,485 |.
17,082 |.
..998,660 |.

....... . 05/25/2023 . [VARIOUS ......cceeunnneeees fene
06/07/2023 . | ZERO STAGE CAPITAL

..85236K-AA-0 | STACK INF ISSUER .
..855030-AP-7 | STAPLES INC ........
..85573H-AA-8 | STARNIOOD MTG RES TR ... 05/25/2023 . | VARIOUS
..857477-AT-0 | STATE STREET BANK CORPORATE 06/15/2023 .
..86212V-AE-4 | STORE MSTR FDG I-VIl ..oorreniiiiiiiiiiei | e . 06/20/2023 .
..B6358E-PB-6 | STRUCTURED ASSET INV ....coeiiiiiiiiiiiiiiiiiines | eeeeens . 06/01/2023 .
..872480-AE-8 | TIF FUNDING 1 LLC .eevvveieeeiiiiiieceiiiies | e . 06/21/2023 . [ MORTGAGE PAYDOWN R
..87265H-AF-6 | TRI POINT GROUP INC .....ovveeeiiiiiiiiiiiiiiiins | eeeeens . 05/15/2023 . [ ZERO STAGE CAPITAL ..... .
..87342R-AC-8 | TACO BELL FDG LLC ..ooeeeeeiiiieeeeiiiieeeeeiiis | e . 05/25/2023 . [VARIOUS .............c.....
..87342R-AE-4 | TACO BELL FDG LLC ..ooeonniiiiiieiiiiiiiiieeiiins [ eeeeees . 05/25/2023 . | VARIOUS ...

..87342R-AJ-3 | TACO BELL FUNDING LL ..oooenniiiiieeiiiiiiiecees | e . 05/25/2023 . [ VARIOUS ...
ISSUE CALLED at 100.000

..88033G-CS-7 | TENET HEALTHCARE CORP .......coeiuiiiiieeeeiiiinns | eeees L 05/26/2023 . [ .eeeiiieiiiiiiiieeeiiiiees e [ 226,000 |.......oe.. 226,000 |........... 217,568 |........... 220,736
ISSUE CALLED at 101.156

.. 968,650
..... 1,250
... 26,391

..1,000,000
....... 1,250
...26,391

.999,669
.. 1,250 |..
..26,391

0O 0O 0O 0O 0000000000000 ODOODODOOOOO O OO OO
0O 0O 0O 0000000000000 O0OOODO0OOODOOOOO O OO OO

o
o

........... 224,277 |eeeeeeeeeinn0 e 1,728 [l 1,723 . 07/15/2024 . |4.A FE ...

05/17/2023 . | ..
06/20/2023 . | MORTGAGE PAYDOIN
06/20/2023 . | MORTGAGE PAYDOIN

. 09/01/2024 . |4.A FE ...
. 08/20/2045 . |1.F FE ...
. 08/20/2046 . |1.F FE ...
. 07/25/2048 . |1.A FE ...
. 11/21/2061 . |1.A FE ...
. 11/25/2061 . [1.A FE ....

..88033G-DD-9 | TENET HEALTHCARE COR
..88315L-AE-8 | TEXTAINER MARINE V11
..88315L-AS-7 | TEXTAINER MARINE ....
..886312-AA-5 | TIAA BANK MTG LN TR 05/25/2023 . | VARIOUS .........
..89179X-AL-9 | TOWD POINT ASSET TR ... R . 06/20/2023 . MORTGAGE PAYDOWN R
..89179Y-AR-4 | TOWD POINT MORTGAGE TRUST .........ccccoverreens |eveeens . 05/25/2023 . [VARIOUS .......ccvvveeeenn.

.. 310,549
12,719

. 307,000 . 307,000 |
11,553 |
3,375 |.

21,998 |.

..298,622 |.
12,620 |.

307,000
12,719

oo ooo
oo ooo
oo ocoo
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..89237J-AA-4 | TOYOTA AUTO LN EX NT ..oenniiis [ . 05/31/2023 . | VARIOUS ...oovvvvviiiiiiiins oo s 1,047,589 |........ 1,130,000 |........ 1,033,814 |........1,036,736 |...............0 |eeeeeens 3,577 |oeeeeiiiiein 0 [l 30577 [0 e 1,040,313 |.. L 1,26 |..........7,276 . 05/25/2033 . [1.A FE ....
..893647-BK-2 | TRANSDIGM INC .eovvvvvviiiiiiiiiiiiiiiiicceeeeeeeens [ . 04/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeiieeeeeenns |oeees 1,050,600 |........ 1,030,000 |........ 1,054,354 |.... en(2,838) |l 0 [l 7T 0 1,038,860 |.. (8,860) |........ (8,860) . 12/15/2025 . [4.A FE ....
ISSUE CALLED at 100.000
..89616R-AA-7 | TRIDENT TPl HLDGS IN .. . 05/04/2023 . | .evvvnninniiiiii ..308,000 .... 308,000 .... 300,068 |...........269,050 .0 . 0 .303,892 |.. ....4,108 |.... . 11/01/2025 . [5.A FE ....
..896680-AE-8 | TRINSEO MATLS OPER S 04/26/2023 . | ZERO STAGE CAPITAL .. 235,200 . 280,000 . 266,000 |. ..230,742 |. 0 0| .269,760 . (34,560) |. . 09/01/2025 . [5.A FE ....
..B9680H-AE-2 | TRITON CONTAINER FIN 06/21/2023 . [MORTGAGE PAYDOWN ... 11,333 ... 11,333 0 0| 11,333 0 . 03/20/2046 . [1.F FE ....
..896818-AU-5 | TRIUMPH GROUP INC NE .. 04/14/2023 . | ZERO STAGE CAPITAL .. 139,272 . 138,000 0 0| .138,303 . 969 |. . 03/15/2028 . [5.A FE ....
..89788M-AH-5 | TRUIST FINL CORP .... 05/05/2023 . | ZERO STAGE CAPITAL .. 966,750 ..1,000,000 0 0| .1,000,000 . (33,250) |. . 07/28/2026 . [1.G FE ....
..89788M-AN-2 | TRUIST FINL CORP .... . 06/15/2023 . | JP MORGAN .........cc.eenn .... 500,000 .0 . ....0 |.eeeeeee.. 500,000 |.. ....1,075 |.... . 06/08/2027 . [1.G FE ....
..90278K-AZ-4 |UBS COML MTG TR . 06/16/2023 . | MORTGAGE PAYDOWN ...11,587 .0 . 0 .. 11,587 |.. 0 . 12/15/2051 . [1.A FE ....
..00931G-AA-7 |UNITED AIRLINE INC .... . 04/15/2023 . | VARIOUS ... 3,585 .0 . 0 0 . 10/15/2027 . [1.G FE ....
..92211M-AE-3 | VANTAGE DATA CTR .... . 04/25/2023 . |PRIOR YEAR INCOME .0 . 0 0 . 11/15/2043 . [1.G FE ....
..92212K-AA-4 | VANTAGE DATA CTR ... . 06/15/2023 . .0 . 0 0 . 07/15/2044 . (1.G FE ....
..92538E-AA-5 | VERUS SEC 2021-R3 TR .. . 05/26/2023 . .0 . 0 0 . 04/25/2064 . [1.A FE ....
..92539D-AA-6 | VERUS SEC TR 2023-2 ... . |- 05/25/2023 . .0 . 0 .0 . . 03/25/2068 . [1.A FE ....
.. 92539D-AC-2 | VERUS SEC TR 2023-2 ... . 05/26/2023 . , .0 . 0 . 03/25/2068 . [1.F FE ....
..949746-S7-5 |WELLS FARGO & CO NEW 05/10/2023 . 1,495,000 1,402,447 |. 0 0| . 1,492,701 (119,649) |. . 02/18/2027 . [2.A FE ....
..95000U-2L-6 | WELLS FARGO & CO .... . 04/12/2023 . .... 600,000 . 700,017 |.... .0 . .0 . .696,456 |. . 04/04/2031 . 2.A FE ....
..95001E-AA-6 | WELLS FARGO MTG TR .....eevvvrrrvrriiiiiiiinnnnnns . 05/15/2023 . | evvvriiniiiniiiiiniiiiiininnn e | 847,000 |.......... 847,000 |........... 831,913 [........... 831,920 0 0 s 832,495 . 12/13/2031 . [1.A FE ....
..95058X-AE-8 | WENDYS FDG LLC . 06/15/2023 . | MORTGAGE PAYDOWN ... ..4,375 . 4,375 .3,854 |.... .4,359 |.... .0 . 0 4,375 |.. . 03/15/2048 . (2.B FE ....
..95058X-AP-3 | WENDY'S FDG 2022-1 . 06/15/2023 . [ MORTGAGE PAYDOWN ....625 .625 .576 |. ....623 |. 0 0| ....625 . 03/15/2052 . (2.B FE ....
..96042H-AL-4 | WESTLAKE AUTORECV TR .. 06/15/2023 . [ MORTGAGE PAYDOWN .. 217,951 ..217,951 ..223,528 |. ..222,133 |. 0 0| .217,951 . 11/15/2024 . (1.A FE .
..96328D-BX-1 | WHEELS SPV 2021-1 ... 06/20/2023 . [ MORTGAGE PAYDOWN 52,917 52,917 52,917 |. 0 0| 52,917 . 08/20/2029 . (1.A FE ....
..974153-AB-4 | WINGSTOP FUNDING LLC 03/05/2023 . [ MORTGAGE PAYDOWN .1,9% |. 0 0| . 2,000 . 12/05/2050 . 2.B FE ....
..974153-AD-0 | WINGSTOP FUNDING LLC 06/05/2023 . [ MORTGAGE PAYDOWN L1123 | 0 0| 1,125 . 03/05/2052 . (2.B FE ....
..98163G-AD-3 | WORLD OMNI AUTO LEAS ......covvvveereiiiiinniiiinns [eeeeenn . 04/17/2023 . | ZERO STAGE CAPITAL ..... ... 13,193 |.... .0 . 0 .. 13,169 |.. . 02/15/2024 . (1.A FE ....
..983133-AB-5 | WYNN RESORTS FIN LLC ..oovvvveeiiiiiiiiieiiieeeeens [ . 04/17/2023 . | ZERO STAGE CAPITAL ..... .1,800,400 .0 . cn0 e 1,811,677 .. . 04/15/2025 . [4.A FE ....
..983133-AC-3 | WYNN RESORTS FIN LLC ..oevvvvviiiiiiiiiiiiiiiieeens [ . 06/01/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 .. 120,000 |.. ... (300) |.... . 02/15/2031 . [4.B FE ....
..98421M-AB-2 | XEROX HOLDINGS CORP ........cceeeeiiiiiiiiiiiennnes [eeeens . 04/18/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (27,581) |.... . 08/15/2028 . 3.B FE ....
..BGH865-V8-0 | VICOF 111 TRUST . 04/20/2023 . | JP MORGAN .........cceenn .0 . 0 ... 169 |.... . 11/30/2029 . [1.G PL ....
..BL2678-67-2 | STARFRUIT FINCO B.V. .... . 03/31/2023 . | GOLDMAN SACHS . .0 . 0 . 09/20/2025 . 4.A FE ....
..BL3299-92-4 | ZAYO GROUP HOLDINGS INC . 03/31/2023 . | VARIOUS 0 0| . 03/09/2027 . 4.C FE ....
..009089-AA-1 | AIR CANADA . 05/15/2023 . | MORTGAGE PAYDOWN .0 . 0 . 06/15/2025 . [2.C FE ....
..05570X-BT-2 |BMW CDA AUTO TR . 06/20/2023 . | MORTGAGE PAYDOWN ........ 588,278 588,278 |.... .0 . 0 . 09/20/2023 . (1.A FE ....
..06368L-A0-9 |BANK OF MONTREAL . . 06/09/2023 . | ZERO STAGE CAPITAL ..1,000,000 ..999,560 |. 0 0| . (21,270) |. . 09/14/2027 . (1.F FE ....
..064151-89-5 |BANK NOVA SCOTIA . 06/09/2023 . [RBC DEXIA ... ..4,900,000 ..5,251,823 |. 0 0| (571,764) |. . 02/02/2028 . (1.E FE ....
..07317Q-AJ-4 | BAYTEX ENERGY CORP .... . 06/23/2023 . | ZERO STAGE CA .... 820,000 809,414 |.... .0 . ...0 [..........809,501 . 04/30/2030 . (3.C FE ....
ISSUE CALLED at 100.000
..12614A-DB-3 | CNH CAPITAL CANADA RECEIVABLE .... L 04/17/2023 . | eveeniiiiie .. 369,918 369,918 158,090 |.... .0 . .0 . .369,918 | . 11/17/2025 . (1.A FE ....
..12614A-DK-3 | CNH CAPITAL CANADA RECEIVABLE . . |- 06/15/2023 . [MORTGAGE PAYDOWN .. 446,170 ..446,170 |. 0 0| .446,170 . 06/15/2028 . [1.A FE ....
.. 13607H-C3-4 . 06/02/2023 . |RBC DEXIA .. 909,410 996,530 |.... .0 . 0 .997,565 |.. . 01/07/2027 . (1.D FE ....
.. 345213-HX-3 | FORD AUTO SECURITIZATION TRUST ... . 06/15/2023 . | MORTGAGE PAYDOWN .....oee |oovvvviiniiiiiiiiins | 7,439 L. 7,439 ... .0 . 0 .. 7,439 |.. . 11/15/2025 . [1.A FE ....
..361680-AL-8 | GFL ENVIRONVENTAL IN .. . 05/11/2023 . | ZERO STAGE CAPITAL ..821,213 ..915,000 913,775 | 0 0| .914,149 . (92,936) |. . . 08/01/2028 . [4.C FE ....
..361680-AP-9 | GFL ENVIRONVENTAL IN .. . 05/11/2023 . | ZERO STAGE CAPITAL ..... . .......... 300,000 |.......... 300,000 |.... .0 . 0 e 300,000 |.. . (28,500) |....... (28,500) . 08/15/2029 . [4.C FE ....
..38141G-XT-6 | GOLDMAN SACHS GROUP ........ccceeeiiiieiiiiiieneens oo . 05/10/2023 . |RBC DEXIA ..eevvvvvvviviins Jeeeeeeeeeeeeeeeenns |oeeen 1,961,277 | 2,240,000 |........ 2,221,766 |.... .0 . 0 e, 2,226,465 |....ovvvvnnnnnn0 [ (265,188) |...... (265,188) . 02/28/2029 . [1.F FE ....
..565018-DH-8 | MANULIFE BANK CDA ....ooovvveeeieenieiniiieeeeeeeees [ . 06/02/2023 . |RBC DEXIA ..ovvvvvvvvveenee Jovveeeennnnnnnnnnnns | 2,564,145 |iiies 2,750,000 |........ 2,676,190 |.... .0 .. P (N P 2,693,189 |...............0 [...... (139,044) |...... (139,044) . 02/16/2027 . [1.E FE ....
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..BL2959-40-3 | STAPLES INC CORPORATE ...
..BL3112-35-8 | CLEAR CHANNEL OUTDOOR HOLDINGS ........ weeennn |- 03/31/2023 . | VARIOUS ......
..BL3153-34-5 |PRIME SECURITY SERVICES BORROWER LLC ......... |.eeeees . 03/31/2023 . [ GOLDMAN SACHS . R
..BL3200-37-7 | CAMELOT US ACQUISITION CORPORATE ..... |....... . 04/28/2023 . [ GOLDMAN SACHS ............

- |- 05/02/2023 . [ GOLDMAN SACHS . . 04/12/2026 . |4.A FE ....
. 08/21/2026 . |4.B FE ....
. 09/23/2026 . |3.C FE ....

. 10/31/2026 . |4.B FE ....
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..576339-DF-9 | MASTER CR CARD TR I .. . 06/05/2023 . | ZERO STAGE CAPITAL ..... . 100,000 .0 .0 L (T44) .. (T44) .. 1,684 |. 06/21/2027 . [1.A FE .
..740212-AL-9 | PRECISION DRILLING C .. . 05/18/2023 . | ZERO STAGE CAPITAL ... 0 0| (190) |. 2,127 |. 01/15/2026 . [4.A FE ....
..740212-AM-7 | PRECISION DRILLING C .. . 05/15/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (10,856) |.... ..7,786 |. 01/15/2029 . [4.A FE ....
..75585R-0E-8 |REAL ESTATE ASSET .. . 06/11/2023 . | MORTGAGE PAYDOWN ... .0 . 0 .. 3,083 |. 08/12/2063 . [1.A FE ....
.. 75585R-QY-4 |REAL ESTATE ASSET .. . |- 06/12/2023 . [MORTGAGE PAYDOWN ... .0 . 0 . . .. 2,559 |. 04/12/2024 . [1.A FE ....
.. 75585R-RI-9 | REAL ESTATE ASSET . 06/12/2023 . | MORTGAGE PAYDOWN .0 . 0 ...3,184 |.. ... 382 | 12/12/2028 . [1.A FE ....
..775109-BV-2 | ROGERS COMMUNICATION 05/10/2023 . [RBC DEXIA ... ..2,000,000 ..1,831,000 |..ooovviiiiiinnns 0| 0 0| . 1,833,876 .48,788 |. 04/15/2082 . [2.C FE ....
..780086-R0-9 | ROYAL BANK CDA . 06/09/2023 . [RBC DEXIA ..5,000,000 ..5,332,550 |. .5,228,176 |. .. (24,207) | 0 0| .5,203,879 101,571 |. 01/28/2027 . [1.E FE .
. 780086-TY-0 |ROYAL BANK CDA . 06/09/2023 . (RBC DEXIA ..7,300,000 ..6,891,889 |. .6,943,560 |. .27,025 |. 0 0| .6,970,585 . 07/31/2028 . [1.E FE .
. 780086-VK-7 | ROYAL BANK CANADA . 06/02/2023 . |RBC DEXIA ...ovvvvvvvvviens |ovveeeeieieeennnnnns |oeeen. 1,972,460 | 2,000,000 |........ 2,017,840 |........2,016,450 |.... ... (1,416) |. .0 . 0 e 2,015,035 |.. . 07/26/2027 . (1.E FE .
..780086-1G-5 |ROYAL BANK CDA . . 06/02/2023 . |RBC DEXIA ....oevvvvvvvnens Jooveeeeenennnnnnnnns oo 4,785,883 | 4,850,000 |........ 4,895,486 |.... .. (2,613) ] .0 . P O 4,892,873 |.....ceevvennnn 0 [nnnnn (106,990) |...... (106,990) . 01/17/2028 . [1.E FE .
..780086-XL-3 |ROYAL BANK CDA . 06/01/2023 . [RBC DEXIA . .. 4,475,000 .. 4,474,911 | L0 27 0 0| . 4,474,938 (51,982) |.. . 05/01/2028 . [1.E FE .
..878742-BG-9 | TECK RESOURCES LTD . . 06/15/2023 . | ZERO STAGE CAPITAL .. 705,051 . 770,000 . 827,080 |. ..820,359 |. .(2,935) | 0 0| .817,425 (112,374) |.. . 07/15/2030 . [2.C FE .
..89115A-2H-4 | TORONTO DOMINION BAN . 06/09/2023 . | ZERO STAGE CAPITAL K .. 976,360 ..1,000,000 ..1,000,000 |. .1,000,000 |. .0 ] 0 0| .1,000,000 (23,640) |.. . 09/15/2027 . (1.E FE .
..89117F-8V-4 | TD BANK . 06/01/2023 . |RBC DEXIA ......evvvvvnnnee . 4,916,100 |........ 5,000,000 |........ 5,003,200 |.... .0 . PP AR 5,003,200 |..............0 |o.eel (87,100) |- (87,100) . 01/27/2026 . [1.E FE .
..89117F-A3-3 | TD BANK . 06/02/2023 . |RBC DEXIA ... 5,306,814 |........ 6,065,000 |........ 5,383,901 [.... .0 . 0 e 5,392,661 . . 03/08/2028 . [1.E FE .
..949746-RX-1 | WELLS FARGO & CO . 05/10/2023 . [RBC DEXIA ... . 1,414,270 1,495,000 1,495,000 |. 0 0| . 1,495,000 . (80,730) |. . 05/19/2026 . |2.A FE
..00216L-AF-0 |ASB BK LTD . 05/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereeeeennnnnns [-00....2,046,220 |........ 2,000,000 |........ 2,000,000 |.... .0 . 0 e 2,000,000 |.. ..46,220 |.... . 11/29/2027 . (1.E FE .
..02156L-AF-8 | ALTICE FRANCE S A . 05/25/2023 . | ZERO STAGE CAPITAL ..... .. 251, . 360,000 . 360,000 |...........270, .0 . 0 360,000 |.. . 07/15/2029 . 4.C FE .
..12807C-AA-1 | CAL FDG IV LTD ... . 05/25/2023 . | VARIOUS ............ .. 10,979 ...10,979 ....9,761 |. ..10,569 |. 0 0| ..10,979 . 09/25/2045 . [1.F FE .
..20271A-AK-3 | COMMONWEALTH BANK OF . 03/31/2023 . | ZERO STAGE CAPITAL ..1,000,000 ..1,000,000 |. . ...0 ] 0 . 0| .1,000,000 . 12/09/2025 . [1.A FE .
..28228P-AB-7 |EG GLOBAL FIN PLC . 06/01/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeeennnnns |ovenennn. 201,250 |...........303,000 |.......... 318,618 |...........265,962 |[........ 22,871 |........ (1,869) |. 0 i 21,002 ... PO O . I . . 10/30/2025 . 4.C FE .
..315620-AF-4 | STELLANTIS N.V L.evvviiiiiiiiiiiiiiiiiiie . 04/15/2023 . |MATURITY ..ooevvnnniininnnn Joereneeienieennnenns [e0eeee 720,000 ...l 720,000 |...........762,308 |.......... 728,816 |............... [V R (8,816) [c.vvvvrrnnnnee [V R (8,816) [c.uvvvrrnnnnne [V R , , . 04/15/2023 . [2.C FE .
ISSUE CALLED at 100.000
..404280-BS-7 |HSBC HOLDINGS PLC . 05/18/2023 . | .uvvviriiiiiniiiii .. |-..... 1,000,000 ..1,000, .1,005,098 |.... .. (5,008) |. 0 eeeennnl (5,008) ... ....0 |........1,000, . 05/18/2024 . [1.G FE .
..47837R-AE-0 | JOHNSON CTLS INTL PL .. . 06/06/2023 . | ZERO STAGE CAPITAL K .. 498,680 . 500,000 ..492,676 |. 0 0| 492,927 . 12/01/2032 . 2.B FE .
..55037A-AA-6 | LUNDIN ENERGY FINANC . 06/23/2023 . | TENDER EX ............ K .. 426,551 . 501,000 ..498,559 |. 0 0| .498,886 . 07/15/2026 . 2.B FE .
..606822-CT-9 | MITSUBISHI UFJ FINAN . 03/31/2023 . | ZERO STAGE CAPITAL . 1,004,770 ..1,000,000 0 0 0| .1,000,000 . 02/22/2031 . [1.G FE .
..716973-AE-2 |PFIZER INVT ENTERPRI . 05/23/2023 . | ZERO STAGE CAPITAL ... .. 284,387 ..285,000 L0 0 0| .284,573 . 05/19/2033 . [1.E FE .
..78081B-AK-9 | ROYALTY PHARMA PLC . . 05/05/2023 . | ZERO STAGE CAPITAL K ..668 419 . 820,000 ..643,455 |. 0 0| 650,107 . 09/02/2030 . |2.C FE
..822582-BT-8 | SHELL INTERNATIONAL .. |D..... |. 05/04/2023 . | JP MORGAN ............ K .. 242,515 ..250,000 ..237,288 |. 0 0| .238,535 , . 05/10/2026 . [1.D FE .
..82620K-AZ-6 | SIEMENS FIN NV ...... ..... |. 06/23/2023 . [ZERO STAGE CAPITAL .. 796,679 . 875,000 ..874,424 |. 0 0| .874,494 . (77 815) |. . 03/11/2026 . [1.E FE .
..83051G-AS-7 | SKANDINAVISKA ENSKIL . 05/31/2023 . | ZERO STAGE CAPITAL ... .. 456,957 ..485,000 ..484,611 |. 0 0| .484,707 . (27,750) |. . 09/09/2024 . 1.D FE .
..86563V-AU-3 | SUMITOMO MITSUI TR B . 05/08/2023 . | ZERO STAGE CAPITAL ... .. 754,016 . 785,000 ..784, K ..784,798 |. 0 0| .784,857 . (30,841) |. . 03/25/2024 . 1.F FE .
..86563V-A-9 | SUMITOMO MITSUI TR B . 05/31/2023 . | ZERO STAGE CAPITAL .. 187,928 . 200,000 ..199,894 |. ..199,939 |. 0 0| .199,954 . (12,026) |. . 09/16/2024 . [1.F FE .
..88315L-AG-3 | TEXTAINER MARINE V11 . 06/20/2023 . | MORTGAGE PAYDOWN 24,187 24,187 21,102 |. 23,983 |. 0 0| . . 09/20/2045 . 1.F FE .
..88315L-AL-2 | TEXTAINER MARI CONT ... .. . 06/21/2023 . | MORTGAGE PAYDOWN ........ |.... [ PP 9,999 |... ....9,99 |... ....8,635 |............. 9,924 |... .0 .. O . 02/20/2046 . [1.F FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 156,661,599 167,035,736 164,815,845 133,831,350 0 0 164, 530 238 XXX XXX
..BL1234-56-8 |SVF |1 FINCO (CAYMAN) LP CORPORATE ..... [....... . 04/21/2023 . | VARIOUS .....oovvvvieninnnns 0 [V R 761,083 . 12/22/2023 . (1.F ........
..BL2387-53-0 |BWAY oo [ . 04/05/2023 . .0 . 0 .330,742 |.. . 04/03/2024 . (4.B FE ....
..BL2618-39-7 | ARBY'S RESTAURANT CORPORATE ..... [....... . 03/31/2023 . | GOLDMAN SACHS . .0 . 0 . 01/17/2025 . [4.A ........
..BL2636-58-9 | TRANSDIGM INC CORPORATE ..... |..eveee . 05/23/2023 . | GOLDMAN SACHS ... .0 . 0 . 08/22/2024 . [4.A FE ....
..BL2640-57-3 | CYANCO INTERMEDIATE 2 CORP.  CORPORATE ... 05/23/2023 . [ GOLDMAN SACHS ... 0 0| . 03/16/2025 . (4.B FE ....
..BL2684-93-6 |HUB INTERNATIONAL CORPORATE ... 05/23/2023 . [PRIOR YEAR INCOME 0 0| . 04/25/2025 . (4.B FE ....
..BL2689-09-1 | ALLIANT TECHSYSTEMS INC CORPORATE ... 03/31/2023 . [ GOLDMAN SACHS ... 0 0| . 05/10/2025 . (4.B FE ....
0 0|
0 0|
.0 . .0 .
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..BL3425-25-5 | GAINWELL ACQUISITION CORPORATE ..... [....... . 03/31/2023 . | GOLDMAN SACHS ... ... 706 |.... .0 . 0 . 10/01/2027 . (4.B FE ....
..BL3547-73-6 |PGEE CORP ........evvvvmmmmmmmnnnnnnnniniiininiiiinins [ eeeees . 03/31/2023 . | GOLDMAN SACHS ... .0 . 0 . 06/23/2025 . [4.A FE ....
..BL3556-84-4 |PERATON CORP .......cccovviiiiiiiiiiiiiiiiiiiiiieeens [ . 03/31/2023 . | GOLDMAN SACHS ... .0 . 0 . 02/01/2028 . [4.A FE ....
..BL3559-85-5 |UBER TECHNOLOGIES IN CORPORATE ..... |....... . 03/31/2023 . | GOLDMAN SACHS ... .0 . 0 . 04/04/2025 . [5.A FE ....
..BL3571-72-8 |LONZA SPECIALTY INGREDIENTS ~ CORPORATE ..... |....... . 03/31/2023 . | VARIOUS ... .0 . 0 . 05/14/2028 . (4.B FE ....
..BL3591-89-0 |ADIENT US LLC ..eevvvvvvrriiiiiirnininiiineinnninnnns [ eeeeens . 03/31/2023 . | OAKTREE ... .0 . 0 . 04/08/2028 . [3.C FE ....
..BL3604-09-9 |UNITED AIRLINE INC ...oevnnnniiiiiiiiiiiiiiis [eeeenn . 03/31/2023 . | GOLDMAN SACHS .0 . 0 . 04/21/2028 . [3.C FE ....
..BL3608-77-7 | LASERSHIP INC. CORPORATE ..... [....... . 04/14/2023 . |PRIOR YEAR INCOME .0 . 0 . 05/07/2028 . [4.C FE ....
..BL3608-79-3 | LASERSHIP INC. CORPORATE ..... [....... . 04/14/2023 . |PRIOR YEAR INCOME .0 . 0 . 05/07/2029 . 4.C FE ....
..BL3613-15-7 | AHEAD DB HOLDINGS LLC ... 03/31/2023 . [ VARIOUS ... 0 0| . 10/16/2027 . [4.A FE ....
..BL3626-50-6 | SRS DISTRIBUTION INC 04/28/2023 . | OAKTREE ... 0 0| . 06/02/2028 . [4.C FE ....
..BL3638-38-6 | QUIKRETE HOLDINGS ... 05/23/2023 . [PRIOR YEAR INCOME 0 0| . 06/11/2028 . [3.C FE ....
..BL3638-70-9 |HERTZ CORP TERM B ... oo . 03/31/2023 . | GOLDMAN SACHS .0 . 0 . 06/30/2028 . (4.B FE ....
..BL3644-91-3 |KKR APPLE BIDCO CORPORATE ..... |..eveee . 03/31/2023 . | GOLDMAN SACHS ... .0 . 0 . 07/13/2028 . [4.A FE ....
..BL3650-69-6 | TK ELEVATOR CORPORATE ..... |..evv. . 04/01/2023 . | GOLDMAN SACHS ... .0 . 0 . 07/31/2027 . [4.A FE ....
..BL3674-59-7 |DIRECTV FING LLC / D CORPORATE ..... |..eveee . 03/31/2023 . | GOLDMAN SACHS .0 . 0 . 08/02/2027 . (3.C FE ....
..BL3679-86-9 | TEKNI-PLEX INMC CORPORATE ..... |[....... . 04/14/2023 . |PRIOR YEAR INCOME .0 . 0 . 07/29/2028 . (4.B FE ....
..BL3683-98-6 | STANDARD INDS INC CORPORATE ..... |....... . 06/22/2023 . | OAKTREE ... .0 . 0 . 08/06/2028 . 3.B FE ....
..BL3688-27-4 |WR GRACE HOLDINGS LLC CORPORATE ..... |....... . 03/31/2023 . | VARIOUS ... .0 . 0 . 08/11/2028 . [4.B FE ....
..BL3689-74-4 | SEAWORD PARKS & ENTERTAINVENT, INC ......cccco [oeeenn . 03/31/2023 . | GOLDMAN SACHS ... .0 . 0 . 08/13/2028 . [3.C FE ....
..BL3788-33-0 |KNIGHT HEALTH HOLDINGS INC ~ CORPORATE 03/31/2023 . [ GOLDMAN SACHS . 0 0| . 12/17/2028 . [4.B FE ....
..BL3838-93-7 |PHYSICIAN PARTNERS LLC CORPORATE 03/31/2023 . [ GOLDMAN SACHS . .875 K K 0 0| . 02/23/2028 . (4.B FE ....
..BL3870-75-7 |OWENS & MINOR INC ......eevvvvvvvrnnnnnns 05/22/2023 . | VARIOUS ... . 173,688 . 171,082 |. ..171,359 | 0 0| 171,503 . 03/29/2029 . (3.C FE ...
..BL3878-43-8 | CLYDESDALE ACQUISITION HOLDINGS INC . |- 03/31/2023 . | OAKTREE ..5,611 .5,611 .5,568 |. .5,357 | 0 0| . 5,574 . 03/30/2029 . (4.B FE ....
..BL3916-60-0 |CITRIX (TIBCO SOFTWARE INC) .... . |- 05/31/2023 . | OAKTREE ... ..3,613 .3,613 3,319 |. 0 0| . 03/30/2029 . [4.B ........
..BL3918-27-5 |PROJECT CASTLE INC ....evvvrvrrririirniriineiinnenns oo . 03/31/2023 . | GOLDMAN SACHS . ....561 ....502 |.... .0 . 0 . 06/09/2029 . 4.C FE ....
..BL3922-26-9 | CDK GLOBAL INC ....eevvvvviiiiiiiiiiiiiiiiciiiiieeees [ eeeeenn . 03/31/2023 . | VARIOUS ...oovvvvviiiiiinins e o 3,188 [, 3,188 |t 3,176 |.... .0 . 0 . 06/09/2029 . 4.A FE ....
..BL3925-00-7 |MAXAR TECHNOLOGIES INC ....covvverereeneeeeeeeeees [ eeens . 04/28/2023 . | VARIOUS ... .... 796,000 .... 760,180 |.... .0 . 0 . 06/09/2029 . (4.B FE ....
..BL3971-37-3 | TEKNI-PLEX INMC CORPORATE . 04/14/2023 . |PRIOR YEAR INCOME .0 . 0 . 09/17/2028 . [4.B FE ....
..BL3505-70-0 | GFL ENVIRONVENTAL IN CORPORATE . 03/15/2023 . | GOLDMAN SACHS ... 0 0| . 056/31/2025 . (3.C FE ....
..BL3679-56-2 | AIR CANADA CORPORATE . 03/31/2023 . | GOLDMAN SACHS . . 0 0| . 08/11/2028 . [3.C FE ....
.. 35632U-AD-7 | DONLEN LLC (FKA FREEDOM ACQUIRER LLC) . 03/31/2023 . | VARIOUS ... .0 0 0| . 03/30/2028 . (2.C FE ....
..BL3556-13-3 | JAZZ PHARMA PLC CORPORAT . 03/31/2023 . | GOLDMAN SA( ... 26 |.. .0 .. .0 .. ....46 |. 04/22/2028 . [3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 1,944,898 3,151 0 0 2,284,952 85,740 XXX XXX
2509999997. Total - Bonds - Part 4 982,426,093 1,018,176,537 1,018,093,433 473,847,636 3,063, 156 (559,015) 0 2,504,141 0 997,566,901 0 | (15,233,746)| (15,233,746) 13,958,029 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 982,426,093 1,018,176,537 1,018,093,433 473,847,636 3,063, 156 (559,015) 0 2,504,141 0 997,566,901 0 | (15,233,746)| (15,233,746) 13,958,029 XXX XXX
..61762V-85-3 | MORGAN STANLEY ......cevvvvvvriiriiiiiirrniirninnnnns [ eeeenn . 04/11/2023 . | ZERO STAGE CAPITAL ..... |....... 40,000.000 |....... 1,024,992 |.............. 0.00 |........ 1,000,000 [o.evvvvvvnnnnnnnns 0 [.... 1,000,000 |.......ceennnnn (VO 0 ].... 1,000,000 |............nn 0 fnns 1,000,000
. 000000-00-0 |HENKEL AG&CO. KGAA . .|B..... . 05/24/2023 . | ZERO STAGE CAPITAL ..... |....... 22,870.000 |...... 1,940,966 ..1,501,719 |.... 1,591,719 |..
. 000000-00-0 | VOLKSWAGEN AG B..... . 06/07/2023 . | ZERO STAGE CAPITAL ..... |........ 2,336.000 |.. 317,773 |.... e 317,773 ).
. 000000-00-0 |PORSCHE AUTOMOBIL HL ........ccoovvvviiiniiinnnnn, B..... . 05/24/2023 . | ZERO STAGE CAPITAL ..... |....... 20,692.000 |...... 1,217,518 |.............. 0.00 |[........ 1,188,040 |....oooeeeeeeenn 0 e 0 fveeeeiieeennnn 0 o 0 o 0 0 1,188,040
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 4,492,884 XXX 4,097,532 0 1,000,000 0 0 1,000,000 0 4,097,532 89,172 306, 180 395,352 85,169 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 4,492,884 XXX 4,097,532 0 1,000,000 0 0 1,000,000 0 4,097,532 89,172 306, 180 395,362 85,169 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 4,492,884 XXX 4,097,532 0 1,000,000 0 0 1,000,000 0 4,097,532 89,172 306, 180 395,362 85,169 XXX XXX
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..00130H-10-5 | AES CORP ......evvmmniiniiiiiiiiiiias [ eeeeenn . 04/21/2023 . | ZERO STAGE CAPITAL ..... |....... 21,888.000 |.. .... 588,688 |...........202,039 |....... (15,743) |.. .0 .0 . 0 588,688 |.. .. 3,631
..002474-10-4 |AZZ INC ..oovvvviiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeens [ oo . 05/11/2023 . | ZERO STAGE CAPITAL ..... |........ 6,547.000 |.. .0 .0 . 0
..002824-10-0 | ABBOTT LABS ...oooveieieieiiiiiiiieeieeeeeeeeeeee [ . 05/19/2023 . | ZERO STAGE CAPITAL ..... |...... 26,574.000 |.. .0 .0 . 0
..00287Y-10-9 |ABBVIE INC ...cceveeeeieiiieeeeeeeeeeeeeeeeeeeeeeee [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 2,176.000 |.. .0 .0 . 0
..004225-10-8 | ACADIA PHARMACEUTCLS .....oovvvviiiiiiiiiiiiiiieees [ . 05/09/2023 . | ZERO STAGE CAPITAL ..... |.oeeco.. 9,986.000 |.. .0 .0 . 0
..00461U-10-5 | ACLARIS THERAPEUTICS ......covvvvvvrriiiiiiieieeens [eeeenn . 04/25/2023 . | ZERO STAGE CAPITAL ..... |........ 2,974.000 |.. .0 .0 . 0
..006739-10-6 | ADDUS HOMECARE CORP ..........eeummmmmmnmnnnnnninnns [ eeeeenn . 04/27/2023 . | ZERO STAGE CAPITAL ..... ... 967.000 |.. .0 .0 . 0
..00724F-10-1 JADOBE SYS INC ..eevvvvrriiiiiiiiiiiiiiieiceieeeeeeens [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... .ee......409.000 |.. .0 .0 . 0
..007800-10-5 | AEROJET ROCKETDYNE ......evvvvvvvevvmnnnnnnnnnnnnnns [ eeeeenn . 05/25/2023 . | ZERO STAGE CAPITAL ..... |.eec... 2,392.000 |.. .0 .0 . 0
..007903-10-7 | ADVANCED MICRO DEVICES IN . 05/19/2023 . [ ZERO STAGE CAPITAL ... .2,413.000 .0 0 0|
..008073-10-8 | AEROVIRONMENT INC ... 05/15/2023 . | ZERO STAGE CAPITAL .314.000 K .0 0 0|
..00846U-10-1 | AGILENT TECHNOLOGIES INC 06/12/2023 . K .2,411.000 ..334,974 |. .0 0 0|
..011659-10-9 | ALASKA AIR GROUP INC ....eevvvveeviiniiiiiiiiiiinns [ eeeeenn . 06/22/2023 . | ZERO STAGE CAPITAL ..... |occco.. 6,230.000 |.. ... 311,810 |.... .0 .0 . 0 311,810 |..
..012653-10-1 | ALBEMARLE CORP .......eevvvvvverrrrririrrerernnnnnnns [ eeeenn . 05/19/2023 . | ZERO STAGE CAPITAL ..... |.ececooo.s 859.000 |.. .0 .0 . 0 191,651 |..
..013872-10-6 | ALCOA CORP ....eevvvvvveviiieiiiieiiiiieeineennnnnnnns [ eeeeens . 04/04/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 3,700.000 |.. .0 .0 . .0 . A77,249 ..
..02079K-10-7 | ALPHABET INC .......evvmmmmmmmmninnnnniinniinninnnnnns [ eeeeenn . 06/15/2023 . | VARIOUS ... JU R 238,000.000 |.. .0 ...0 ...0 ,687,588 |..
..02079K-30-5 | ALPHABET INC ......eevvmrmmmmmmniiniinniniininninnnnns [ eeeeenn . 06/05/2023 . | VARIOUS ... N R 3,500.000 |.........411,816 .0 .0 .0 ,000,472 |..
..023135-10-6 | AMAZON COM INC .oeeeeeeeeeeeeeeeeeeeeeeeeeee e . 05/19/2023 . | VARIOUS ....ovvvvvvvninnnnns | 122,486.000 |..... 13,466,232 .0 ...0 ....0 |........8,880,766 |..
..023436-10-8 | AMEDISYS INC ...evvvvvvviviniiiiiiiinininiiinnnnnnnnns [ eeeeenn . 06/05/2023 . | ZERO STAGE CAPITAL ..... |.ocoo... 4,321.000 |......... 391,577 339,214 |.... .0 .0 0 ...339,214 |..
..026816-10-9 | AMERICAN EXPRESS ......ccoovvviiiiiiiiiiiiiiiiiinnns [oeeen . 06/23/2023 . | ZERO STAGE CAPITAL ..... 763.000 |.. .. 143,413 |.... K .0 .0 . 0 143,413 |..
..026874-78-4 | AMERN INTL GROUP INC 04/25/2023 . [PRIOR YEAR INCOME .. 0.000 L0 .0 .0 .0 0 B O 0
..03027X-10-0 | AMERICAN TOWER CORP 05/24/2023 . [ZERO STAGE CAPITAL ... .1,345.000 .. 257,539 ..267,711 0| .0 .0 0 0| .257,711
..030420-10-3 | AMERICAN WTR WKS CO ... 04/20/2023 . [ ZERO STAGE CAPITAL ... .575.000 85,349 79,952 0| .0 .0 0 0| 79,952 ..5,397 |.
..03073E-10-5 | AMERISOURCEBERGEN CORP . |- 06/23/2023 . [ZERO STAGE CAPITAL ... .236.000 44,308 38,381 0| .0 .0 0 0| 38,381 ..5,927 |.
..03076C-10-6 | AMERIPRISE FINANCIAL . |- 06/23/2023 . | ZERO STAGE CAPITAL K .3,514.000 . 1,115,350 1,203,642 ..365,860 |. 17,145 .0 0 0| . 1,208,642 .(88,292) |.
..031162-10-0 JAMGEN INC ....oooeerieniei [ . 05/19/2023 . | VARIOUS ...covvvvvvriiiiinns |oeeeens 8,571.000 |.......1,882,550 ... |l 2,043,557 |........1,141,959 |...... (178,186) |.. .0 .0 . 0 e 2,043,557 |..evvvvvennnnnn 0 [nnnnn (110,909) | (110,999)
..031520-10-9 | AMICUS THERAPEUTICS .....oovvvviviiiiiiiiiiiiiiieens [ oo . 05/04/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 2,016.000 |.......... 23,921 .. 22,414 ... .0 .0 . 0 .1,507
..032654-10-5 | ANALOG DEVICES .....eevvvvvvvrrrriririerrnrernnennnns [ eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 2,178.000 |......... 403,323 .0 .0 . 0 e (1,728)
..037430-10-8 | APA CORPORATION ....evvvvvvvrrnnrnnnnnnnnnnnnnnnnnnns [ eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |.oeeco.. 1,366.000 |.......... 44,659 .. ...0 ] .0 0 |eeiinnnd6,072 il 0 e (1L,412) el (1,412)
..037833-10-0 | APPLE COMPUTER .... PR [P . 04/20/2023 . | VARIOUS ...oovvvvvvvniiiinns |oeeees 27,120.000 |...... 4,470,705 . ........ 3,523,702 |... (2,664,388) |.. .0 ] ...0 v e 859,314 i 0.0 3,611,301 Ll 3,611,391
..038222-10-5 | APPLIED MATERIALS COMMON STK ... | .vvveee . 05/19/2023 . | ZERO STAGE CAPITAL ..... |...... 10,019.000 |...... 1,268,039 891,764 |...........975,650 |....... (83,886) |.. ...0 ] .0 . 0 . .
..039483-10-2 | ARCHER DANIELS MIDLD .. 06/23/2023 . [ ZERO STAGE CAPITAL ... 10,206.000 .. 743,537 . 808,270 |. .. 144,103 |. ...1,3% .0 0 0| 808,270 . (64,733) |.
..039653-10-0 | ARCOSA INC ... 06/23/2023 . [ ZERO STAGE CAPITAL ... ..995,508 |. ..954,754 |. ..40,754 .0 0 0| .995,508 . 216,930 |.
..040413-10-6 | ARISTA NETWORKS IN . 04/20/2023 . [ ZERO STAGE CAPITAL ... ..388,410 |. ..382,253 |. 6,158 .0 0 0| .388,410 102,170 |.
..051774-10-7 | AURORA INNOVATION IN 06/13/2023 . [ZERO STAGE CAPITAL ... . 100,870 |. .0 .0 0 0|
..052769-10-6 | AUTODESK INC ... 06/12/2023 . | ZERO STAGE CAPITAL ..... | .1,603.000 ..321,413 |. K .0 .0 0 0|
..053332-10-2 | AUTOZONE INC ...eovvvvvviiiiiiiiiiiiiiiiececieceeeeens [ oo . 05/19/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeee. 159.000 |.. 302,210 |...........364,995 |....... (89,705) |.. ...0 ] .0 . 0
..063807-10-3 JAVNET INC ...oooeernieiiii [ . 06/02/2023 . | VARIOUS ...coevvvvvvrivinnns |oeeeens 6,580.000 |.. 207,383 |.... .0 ] .0 . 0
..054540-20-8 | AXCELIS TECHNOLOGIES ......cevvvvvvveiiiiiiniiinnns [eeeeenn . 05/16/2023 . | ZERO STAGE CAPITAL ..... |.cc.... 1,057.000 |.. 134,121 |.... ...0 ] .0 . 0
..05478C-10-5 | AZEK CO INC ....ovvunnninnnnnnian [ eeees . 06/07/2023 . | ZERO STAGE CAPITAL ..... |........ 4,362.000 |.. .. 106,057 |.... .0 ] .0 . 0
..058498-10-6 |BALL CORP ....coooeeeiiiiiiiiiiiiiiiceeeeeeccceeeeeee [ . 05/10/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 5,630.000 |.. 307,933 |.... .. ...0 ] .0 . 0
..060505-10-4 | BANKAMERICA CORP NEW ........cevvvvvvvvnnvnnnnnnnns [eeeeenn . 06/05/2023 . | VARIOUS ....oovvvvvvnrnnnnns e 173,700.000 |.. .1,037,817 |........5,630,400 |... (4,705,600) |.. ...0 ] ...0 |... (4,705,600) |... 0
..070830-10-4 |BATH & BODY WORKS . |- 06/23/2023 . | ZERO STAGE CAPITAL ..... |.ecco... 1,698.000 |.. e 71,554 | (16,718) |.. ...0 ] 0 e (16,718) |... 0
..084670-70-2 | BERKSHIRE HATHAWAY INC DE . . |. 06/15/2023 . | ZERO STAGE CAPITAL ..... |.eeceeoo. 679.000 |.. 196,133 |...........209,743 |....... (13,610) |.. .0 ] .0 . (13,610) [... 0
..086516-10-1 |BEST BUY INC ............ 05/10/2023 . [ ZERO STAGE CAPITAL ... .1,400.000 . 110,607 |. .0 .0 0 .0 0|
..09075P-10-5 |BIOXCEL THERAPEUTI ... . 05/17/2023 . | ZERO STAGE CAPITAL ..... ... 751.000 |.. L 14551 i 0 0] .0 . P I N 0| .0 .
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..09739D-10-0 |BOISE CASCADE COMP ......eevvvvvveviiiiiiiiiiiiieens [ eeeenn . 06/16/2023 . | ZERO STAGE CAPITAL ..... ... 301.000 |.. .0 .0 . 0 ..19,201 |..
..09857L-10-8 |BOOKING HOLDINGS INC ........coeveeeeeeeeeeneneeens [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... .0 .0 . 0 ..99,156 |..
..009406-10-0 |BOOT BARN HLDG ....ccoevveeeeieeiiiiiiiieeeeeeeeeeees [ . 04/19/2023 . | ZERO STAGE CAPITAL ..... .. .0 .0 . 0 ..56,624 |..
..101121-10-1 |BOSTON PROPERTIES .......eovvviviiiiiiiiiiiiieeeeens [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 7,669.000 |.. ..678,464 |.... .0 .0 . 160,193 |[... 0 e .678,464 |..
..101137-10-7 |BOSTON SCIENTIFIC CORP ....eevvvvvvvvvvnnnnnnnnnnns [ eeeenn . 04/26/2023 . | VARIOUS ... U R 96,100.000 |.......4,927,143 |.........coooeeies s 3,651,278 |.... .0 .0 0 e 3,651,278 |..
..110122-10-8 |BRISTOL MYERS SQUIBB CO ....ooovveeeeeeeieeeeeeens oo . 04/10/2023 . | VARIOUS ... PO RS 79,500.000 |...... 5,576,616 |........eeeeeeiies |eeenns 5,362,820 |.... .0 ...0 0 e 5,352,820 |..
. 11135F-10-1 | BROADCOM LTD ..eevvvvviiiiiiiiiiiciiicccececeecceeeees [ oo . 06/23/2023 . | VARIOUS U R 7,205.000 |.. ... 798,888 |.... .0 .0 0 798,888 |..
..115637-20-9 | BROWN FORMAN CORP .......cevvvvviiiiiiiiiiiiiiieeens [ oo . 04/03/2023 . |PRIOR YEAR INCOME PR PO 0.000 |.. .0 0
..1250311-10-8 | CBOE GLOBAL MARKET ........oovvvvvvvviiiiiiiiiinnnns [eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... .0 .0 . 0
..12504L-10-9 | CBRE GROUP INC ... 05/19/2023 . [ ZERO STAGE CAPITAL ... .0 0 0|
..125269-10-0 |CF INDS HLDGS INC 06/23/2023 . [ ZERO STAGE CAPITAL ... .0 0 0|
..12648L-60-1 | CTI BIOPHARMA CORP . 05/10/2023 . | ZERO STAGE CAPITAL K K .0 0. 0|
..126650-10-0 | CVS CORP ....evvvvvvvrrrenrrnnnneereennnssessnnnennnnns [ eeeeenn . 03/28/2023 . |UBS ....cooeiiiiiiiiiiiiin | 60,000.000 |.. .5,591,400 |... .0 .0 0 e 738,444 |01l 3,704,610 3,704,610
..127387-10-8 | CADENCE DESIGN SYSTEMS INC ~ COMMON STK .....[....... . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 2,523.000 |.. ..293,168 .0 .0 . 0 ..99,948
.. 133131-10-2 | CAMDEN PPTY TR ..o [ . 06/09/2023 . | ZERO STAGE CAPITAL ..... |...... 15,700.000 |.. . 1,756,516 .0 .0 . 0
.. 141788-10-9 | CARGURUS INC .....coeeeiieeeiiiieeeieeieeeeeee [ . 05/17/2023 . | ZERO STAGE CAPITAL ..... |........ 5,931.000 |.. .0 .0 . 0
..146229-10-9 | CARTERS INC ....evvvvvriiiiiiiiiiiiiiieiicicccccneeees [ eeeeenn . 05/09/2023 . | ZERO STAGE CAPITAL ..... |...... 15,630.000 |.. .0 .0 . 0
..156504-30-0 | CENTURY COMMUNITIE ......evvvvvvvvnnnnnnnnnnnnnnnnns [ eeeeenn . 06/07/2023 . | ZERO STAGE CAPITAL ..... |........ 1,376.000 |.. .0 .0 . 0
..16119P-10-8 | CHARTER COMMUNICATIO ....cooevvvriiiinnnninns [oenns . 06/02/2023 . | ZERO STAGE CAPITAL ..... |oeceeeee. 480.000 |.. .0 .0 . 0
..163086-10-1 | CHEFS WAREHOUSE HO .......coevevveeeieieeeeeees [ . 06/21/2023 . | ZERO STAGE CAPITAL ..... |........ 2,691.000 |.. L0 e .. .0 .0 . 0
..172062-10-1 | CINCINNATI FINL CORP 05/19/2023 . | ZERO STAGE CAPITAL .8,497.000 K L0 .0 .0 0. .0 0|
.. 17275R-10-2 | CISCO SYSTEMS INC 05/18/2023 . (BARCLAYS .. 95,000.000 ..1,070,783 |. . 4,525,800 |... (3,455,017) .0 0 ... (3,455,017) 0|
.. 172067-42-4 | CITIGROUP INC ..... 04/11/2023 . [COMEN ..... 96,251.000 . 4,353,433 |... (1,500,977) .0 0 ... (1,500,977) 0|
..17888H-10-3 | CIVITAS RESOURCES . |- 06/20/2023 . | ZERO STAGE CAPITAL .2,269.000 L0 .0 .0 0. 0|
..184496-10-7 | CLEAN HARBORS .. . |- 06/06/2023 . | ZERO STAGE CAPITAL K .1,386.000 L0 .0 .0 0 0|
..191216-10-0 | COCA COLA CO oooveeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 05/19/2023 . | VARIOUS ...oovvvvvviviiiinns |oeeens 37,938.000 .2,413,2% |...... (147,792) .. .0 .0 . 0
..192446-10-2 | COGNIZANT TECHNOLOGY SOLU .....evvvvvvvvvvvvennnns [ eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |oeceeeee. 641.000 L039614 | 40,773 |l 36,659 |, 4,114 |.. .0 .0 . 0
..194162-10-3 | COLGATE PALMOLIVE CO ...oevvnnnnnniiiiinn oo . 05/19/2023 . | ZERO STAGE CAPITAL ..... |........ 2,032.000 .. 162,022 .0 .0 . 0
..200340-10-7 | COMERICA INC ..oevvvvviiiiiiiiiiiiiiiciieeececcceeeees [ e . 06/23/2023 . | ZERO STAGE CAPITAL ..... .. .0 .0 . 0
..204166-10-2 | COMMVAULT SYSTEMS ......cooeereieeieieninnnns [ . 04/24/2023 . | ZERO STAGE CAPITAL ..... |........ 2,440.000 f...coeee. 143,711 [ o 157,178 |l 163,330 |l 3,849 |.. .0 0 e 3,849 0 . (13,468)
..21037T-10-9 | CONSTELLATION ENERGY GROUP .......covvvvvvvvvvenns [eenens . 04/20/2023 . | ZERO STAGE CAPITAL ..... |........4,875.000 |......... 371,924 |......ooviiiiiinnns [erennnnnnn 258,529 [...........420,274 |...... (166,745) |.. .0 .0 |......(166,745) |... 0 . 118,3% |....
..216648-40-2 | COOPER COS INC .......... 06/23/2023 . [ ZERO STAGE CAPITAL ... 0 .0 0 0| ... (761) |.
..220027-10-8 | CORPORATE OFFICE PPT .. 05/01/2023 . [ZERO STAGE CAPITAL ... .0 .0 0 0| . (18,536) |.
..22160K-10-5 | COSTCO WHSL CORP NEW 06/23/2023 . [ ZERO STAGE CAPITAL ... .1,397.000 .0 .0 0 0| 144,891
..224408-10-4 | CRANE COMPANY ..... 05/24/2023 . [ ZERO STAGE CAPITAL ... 0 .0 0 0| . (43,083) |.
..224441-10-5 | CRANE HOLDINGS CO 04/04/2023 . [RETURN OF CAPITAL . 0 .0 0 0|
.. 232820-60-5 | CYTOKINETICS INC .oooveeiieiiiiiiiieeiceeieieeeeees e . 04/25/2023 . | ZERO STAGE CAPITAL . ...0 ] .0 . 0
..233331-10-7 |DTE ENERGY CO ..eevvvvvvrvrrrniirnirrnnnenriinninnnns [eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL . 1,777,795 .0 ] .0 . 0
..28918K-10-8 |DAVITA INC ..oooeeeiiiiiiiiiiiii [ . 04/20/2023 . | ZERO STAGE CAPITAL .. 40,29 ...0 ] .0 . 0
..244199-10-5 |DEERE & CO ...oonnnnnnnniiiiiiicin oo . 05/15/2023 . | ZERO STAGE CAPITAL ..... .0 ] .0 . 0
..24006P-10-9 | DENTSPLY SIRONA INC ...oooveeeeeeeeieeeie [ . 04/20/2023 . | ZERO STAGE CAPITAL ..... ...0 ] .0 . 0
..25278X-10-9 | DIAMONDBACK ENERGY .......coevvinmnmnnnnnnnniiiinn [ eeeeenn . 04/20/2023 . | ZERO STAGE CAPITAL ..... .. ...0 ] .0 . 0
..254687-10-6 | DISNEY WALT CO . |- 05/19/2023 . | ZERO STAGE CAPITAL ..... |.occ.... 6,766.000 |.. 508,418 |.... ...0 ] .0 . 0
..254709-10-8 |DISCOVER FINANCIAL SERVICES .... . |- 06/23/2023 . | ZERO STAGE CAPITAL ..... |....... 3,796.000 |.. 470,742 |.... .0 ] .0 . 0
..26414D-10-6 | DUCKHORN PORTFOLIO ..... 05/05/2023 . | ZERO STAGE CAPITAL ..... | 16,247.000 ..245,016 |. .0 0 0|
..267475-10-1 | DYCOM INDUSTRIES INC .. . 05/04/2023 . | ZERO STAGE CAPITAL ..... |........ 2,442.000 |......... 223,833 219,120 |.... .0 . 0. .0 . .219,120 |.
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..27627N-10-5 | EASTERN BANKSHARES .......eevvvvvvvemnnnnnnnnnnnnnns [ eeeeenn . 05/12/2023 . | ZERO STAGE CAPITAL ..... |...... 34,310.000 |.. 433,266 |.... .0 .0 . 0 .433,266 |..
..278865-10-0 |ECOLAB INC ....evnnnninniiiiiiiin oo . 04/03/2023 . | ZERO STAGE CAPITAL ..... |........ 1,250.000 |.. .... 197,068 |.... .0 .0 . 0 197,068 |..
..285512-10-9 | ELECTRONIC ARTS INC ..oovvvvvviiiiiiiiiiiiiiiieeeens [ oo . 04/20/2023 . | ZERO STAGE CAPITAL ..... |eeeeo. 6,761.000 |.. .... 860,778 |.... .0 .0 . o0 oo, 860,778 |..
..20476L-10-7 |EQUITY RESIDENTIAL .oooeeeiieieeiieeeeeeeeeeeeee [ . 05/19/2023 . | VARIOUS ...oovvvvvviiiiiinns |oeeees 20,119.000 |.. .0 .0 . 0
..30050B-10-1 |EVOLENT HEALTH INC ...cooveiiiiiiiiiiieiiiiieeeeeens [ . 04/27/2023 . | ZERO STAGE CAPITAL ..... |eeeeo. 3,102.000 |.. .0 .0 . 0
..30063P-10-5 |EXACT SCIENCES CORP ......covvvvrvreiieiieieeeeenens [ . 06/15/2023 . | JP MORGAN ................. |eees 76,000.000 |.. ..297,060 |.... .0 .0 . o0 eeennnn 4,700,389 [ooiiiiiiinnnnnn 0 f.....2,236,896 |..... 2,236,8%
..3016IN-10-1 |EXELON CORP ......eevvvvreeiiiiiiiiiiiiiniiiiiiineenes [ eeeeenn . 05/19/2023 . | ZERO STAGE CAPITAL ..... |...... 23,765.000 |......... . 1,027,361 .0 .0 . 0 . . ........89,854
..30212P-30-3 |EXPEDIA GROUP INC ......evvvvvmmnnnninniniiiiiiiiins [ eeeeenn . 05/19/2023 . | ZERO STAGE CAPITAL ..... |........ 3,951.000 |......... 380,181 ..346,108 .. .0 .0 . 0 e .346,108 |.. .........34,073 |.........34,073
..3030311-10-2 | FACEBOOK INC ......evvvvvvvvvnnnnnnnnnnnnnninnnnnnnnns [ eeeeens . 06/23/2023 . | VARIOUS ... P R 143,209.000 |..... 31,622,036 17,283,771 |... (3,127,171) |.. .0 0] (8127 17 | 0 e 14,106,600 |.. ... 17,515,436 |... 17,515,436
..31946M-10-3 |FIRST CITIZENS BANCS 06/21/2023 . [ VARIOUS ... .1,550.000 1,031,370 |......(125,211) .0 0 [.....(125,211) 0| 1,036,272 . 714,318 |.
.. 34354P-10-5 | FLOWSERVE CORP . 05/10/2023 . [ ZERO STAGE CAPITAL ... .1,330.000 K L0 .0 .0 0 0| 43,583 ..3,854 |.
..346370-86-0 | FORD MTR CO DEL 04/20/2023 . | ZERO STAGE CAPITAL .7,418.000 ...51,802 |. 86,271 (34,469) .0 0 0| ..51,802
..35137L-10-5 |FOX CORP CLASS A .....evvvvrvrmmmnnnnnnnnnnnnnnnnnnns [ eeeeenn . 06/23/2023 . | VARIOUS .....ovvvvvvviiiinns |oees 371,180.000 |..... 12,016,560 |.......ooeeeeeees |oeeens 11,109,529 |.......11,272,737 .0 .0 . o0 ] 11,109,529 ..
..35671D-85-7 | FREEPORT-MCMORAN COPPER & ..........cevvvveeeennns [oeenns . 05/19/2023 . | VARIOUS ...oovvvvvvviiiiinns |oeeees 12,030.000 ..457,140 .0 .0 . 0 .442,900 |..
..350694-10-6 |FULLER H B CO ...eovvvvvviieiiiniiiiiiiiiiiieniiiinns [ eeeeenn . 06/16/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeee.s 530.000 .0 .0 . 0 .. 35,254 |..
..36266G-10-7 | GE HEALTHCARE TECHN .........cevvmmmmmmmmnnnnnnnnnns [oeneenn . 04/20/2023 . | ZERO STAGE CAPITAL ..... |........ 5,112.000 .0 .0 . 0 .248,679 |..
..369604-30-1 | GENERAL ELEC CO ...oovvvvvvvviiiiiiiiiieiiiiiceeceens [ oo . 05/19/2023 . | ZERO STAGE CAPITAL ..... |.oecc... 1,008.000 |.. .0 .0 . 0 ..49,911 |..
..370334-10-4 | GENERAL MILLS INC ..ooeeveeeeeeieeeeeeeeeeeeee [ . 05/19/2023 . | ZERO STAGE CAPITAL ..... |...... 14,512.000 |.. .0 .0 . 0 e 1,114,818 ..
..37247D-10-6 | GENWORTH FINANCIAL INC COMMON STK ... |....... . 06/23/2023 . | ZERO STAGE CAPITAL ..... |....... 57,800.000 |.. .0 .0 . o0 eeeeeen.. 318,767 ..
..37253A-10-3 | GENTHERM INC .....ovvvvviviiiiiininiiininnnnnnnnnnnnns [ eeeeen . 05/09/2023 . | ZERO STAGE CAPITAL ..... |........... 915.000 |.. L0 e .0 .0 . 0 ..52,613 |.. ... 519
..374163-10-3 | GERON CORP ...... 06/05/2023 . | ZERO STAGE CAPITAL .4,283.000 L0 .0 0. 0| .8,658 .6,682 |..
..38141G-10-4 | GOLDMAN SACHS GROUP INC . 04/10/2023 .  COMEN ... 22,000.000 . 7,554,360 |. .0 0 0| 4,141,413 2,974,720 |..
..382550-10-1 | GOODYEAR TIRE & RUBR .. 04/18/2023 . | ZERO STAGE CAPITAL 27,830.000 ..282,475 |. .0 0. 0| . 16,221
..393222-10-4 | GREEN PLAINS RENEW . . |- 04/17/2023 . [ZERO STAGE CAPITAL ... .2,863.000 .0 0 0|
..405024-10-0 | HAEMONETICS CORP ... . |- 05/31/2023 . | ZERO STAGE CAPITAL ..... | .1,032.000 .0 0 0|
..410867-10-5 | THE HANOVER INS GRP ........ccovvvrrvviiiiiiiinnnnns [eeeenn . 06/07/2023 . | ZERO STAGE CAPITAL ..... |........ 3,346.000 |.. .0 .0 . 0
..413160-10-2 |HARMONIC INC ...oooveeiieeiiiiiiiiee [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... |.oeeco.. 1,500.000 |.. .0 .0 . 0
..418056-10-7 |HASBRO INC COMMON STK ... | ..o . 05/19/2023 . | ZERO STAGE CAPITAL ..... |....... 11,942.000 |.. .0 ] .0 . 0
..423452-10-1 |HELMERICH & PAYNE COMMON STK ... | ..vveee . 04/03/2023 . | ZERO STAGE CAPITAL ..... |eeeco.. 4,830.000 |.. ...0 ] 0 e (37,139) ... 0
..42704L-10-4 |HERC HLDGS INC .....ccoooiiiiiiiiiiiin oo . 06/16/2023 . | VARIOUS ..oovvvvvviiiiiinns |oeeeens 3,704.000 |.. .0 ] o0 eennnn. (10,043) ... 0
..42809H-10-7 |HESS CORPORATION COMMON STK ... | vvveee . 03/30/2023 . |PRIOR YEAR INCOME ....... |.ecoeerrenns 0.000 |.. L0 . K ...0 ] .0 . 0 ..
..42824C-10-9 | HEWLETT PACKARD COMMON STK . 06/23/2023 . | ZERO STAGE CAPITAL 60,120.000 .. 994,287 ..989,982 |. J 0 .0 0 0| .989,982
..437076-10-2 | HOME DEPOT INC .... 06/23/2023 . | VARIOUS ... 23,566.000 ,691,170 .. 7,212,028 |. .5,057,234 |. (57,443) .0 0 0| .7,212,028
..44107P-10-4 |HOST HOTELS & RESRTS 05/19/2023 . | ZERO STAGE CAPITAL 70,905.000 ..1,306,917 |. 1,138,025 |. 168,891 .0 0 0| .1,306,917
..44109J-10-6 |HOSTESS BRANDS INC .. 04/20/2023 . [ ZERO STAGE CAPITAL ... .3,271.000 82,500 |. .0 0 0|
..441593-10-0 | HOULIHAN LOKEY INC . 06/23/2023 . | ZERO STAGE CAPITAL ..... | .2,429.000 ..208,575 |. .0 0 0|
..447011-10-7 |HUNTSMAN CORP ......evvvummmnnnminnninnnnininiinnnnnns [ eeeeenn . 06/12/2023 . | ZERO STAGE CAPITAL ..... |...... 11,850.000 |.. ...0 ] .0 . 0
..45168D-10-4 | IDEXX LABS CORP ......ccovvvveeeiiiiiiieeeeeeeeeen [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... ....224.000 |.. .0 ] .0 . 0
..453204-10-9 | IMPINJ INC ...oevvimiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiaes [ eeeeenn . 05/03/2023 . | ZERO STAGE CAPITAL ..... veee.... 500.000 |.. ...0 ] .0 . 0
..45337C-10-2 | INCYTE PHARMACEUTICALS INC. ...eevvvvvvvvvvinnnns [ eeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 6,424.000 |.. .0 ] .0 . 0
..45378A-10-6 | INDEPENDENCE REALTY ......eevvvvvvvvmmmmnnnnnnnnnnns [eeeeenn . 05/09/2023 . | ZERO STAGE CAPITAL ..... |...... 23,573.000 |.. ...0 ] .0 . 0
..45687V-10-6 | INGERSOLL RAND INC ......cevvvvvvvvrriiriririinnnnns [eeeenn . 05/24/2023 . |VARIOUS ...covvvvvviriiinnns |oeeeens 3,536.000 |.. ...0 ] .0 . 0 . .
..457685-10-5 | INNOSPEC INC . |- 04/10/2023 . | ZERO STAGE CAPITAL ..... |.ecco... 5,131.000 |......... .... 368,870 |.... ...0 ] .0 . 0 368,870 |..
..458334-10-9 | INTER PARFUMS INC . |. 06/16/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeoe. 862.000 |......... 119,233 .... 120,018 |.... .0 ] .0 . w0 eeeeennn.. 120,018 ..
..459200-10-1 | INTERNATIONAL BUSINESS MACHS 06/23/2023 . 16,636.000 . 2,152,701 ..2,005,406 |. .0 0 0| . 2,095,406
..46116X-10-1 | INTRA CELLULAR THERA .. . 04/24/2023 . ... 712.000 |.. ...44,352 ...42,283 |.... .0 . 0. .0 . ..42,283 |.
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..461202-10-3 | INTUIT, INC. ..ovvvrrrniiniiinininnninninniiniinnnnnns [ eeeenn . 06/12/2023 . | ZERO STAGE CAPITAL ..... ... 750.000 |.. .0 .0 . 0
..46266C-10-5 | 1QVIA HOLDINGS INC .....evvvvvvvvrnnnnnnnnnnnnnnnnns [ eeeeenn . 06/12/2023 . | ZERO STAGE CAPITAL ..... veeee... 517,000 .. .0 .0 . 0
..464287-61-4 | ISHARES .....coooeiiiiiiiiiiii [ . 05/12/2023 . | ZERO STAGE CAPITAL ..... |oeeco. 2,960.000 |.. .0 .0 . 0
..46434G-10-3 | ISHARES INC ....evvvrvriiiiiiiiiiiieiieereeceeeeeeenns [ oo . 04/20/2023 . | ZERO STAGE CAPITAL ..... |..... 126,000.000 |.. .0 .0 . 0
..46625H-10-0 | JP MORGAN CHASE & CO ...oooovveeveeeeiiiniins [ . 04/20/2023 . | VARIOUS ....oovvvvvviiiiinns foeeeees 3,221.000 |......... 454,122 .0 .0 . 0
..47580P-10-3 | JELD WEN HLDG INC ....ccooonnnnniiinn oo . 04/28/2023 . | ZERO STAGE CAPITAL ..... |........ 3,728.000 |.......... 45,758 .0 .0 . 0
..478160-10-4 | JOHNSON & JOHNSON ......eevvvvvvvvvnnnnnnnnnnnnnnnnns [ eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 344.000 |.......... 57,023 .0 .0 . 0
..482480-10-0 | KLA-TENCOR CORP ........ovnnnmnnnnnnnnns [ eeeeenn . 06/06/2023 . | SANFORD BERNST ........... |...... 10,000.000 |...... 4,626,014 .0 .0 . 0
..48666K-10-9 |KB HOME ........oovvvviiiiiiiiiiiiiiiiiiciicccicieceees [ oo . 05/23/2023 . | ZERO STAGE CAPITAL ..... |...... 36,740.000 |...... 1,672,231 1,170,169 |....... 142,787 .0 .0 . 0
..488401-10-0 |KEMPER CORPORATION .. 04/20/2023 . [ ZERO STAGE CAPITAL ... .5,580.000 .. 304,559 ..274,536 |. .0 0 0|
..489170-10-0 | KENNAMETAL INC . 04/27/2023 . [ ZERO STAGE CAPITAL ... .3,368.000 .0 0 0|
..49338L-10-3 |KEYSIGHT TECHNOLOGIES INC COMMON STK 04/20/2023 . | ZERO STAGE CAPITAL K .220.000 .0 0 0|
..501242-10-1 |KULICKE & SOFFA INDS ......ovvmmmmmnnnnnninnninnnnn [ eeeeenn . 06/22/2023 . | VARIOUS ....oovvvviviiiiinns |oeees 10,830.000 |.. .0 .0 . 0
..512807-10-8 | LAM RESEARCH CORP ......evvvvverviiriiiineeniiiinnns [ eeeeenn . 04/06/2023 . | ZERO STAGE CAPITAL ..... |eeeceeeos 320.000 |.. .0 .0 . 0
..517834-10-7 |LAS VEGAS SANDS CORP .........coovvvvrririnnnnnnnns s . 04/20/2023 . | ALEX BROUN .....oevvvvvvnns |oeeeens 35,000.000 .0 .0 . 0
..518439-10-4 |ESTEE LAUDER CO ....oovvveeeeeieeeiieieeieeeeeee [ . 05/03/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeee. 210.000 .0 .0 . 0
..532457-10-8 |LILLY (ELI ) & CO wevvvnnnnnniiiiiias [ oo . 06/15/2023 . | VARIOUS ....oovvvvviviiinnns |oeeeens 7,265.000 |.. .0 .0 . 0
..534187-10-9 | LINCOLN NATL CORP ......eevvvvvvvrrrrrrrnnnnnnnnnnns [ eeeeenn . 05/19/2023 . | ZERO STAGE CAPITAL ..... |...... 11,668.000 |.. .0 .0 . 0
..538034-10-9 |LIVE NATION ENTERTAN .....ccoooiiiiiiiiiiis oo . 05/19/2023 . | ZERO STAGE CAPITAL ..... |oeec... 4,362.000 |.. 380,236 |.... .0 .0 . 0
..53814L-10-8 | LIVENT CORPORATION ....evvvvvvvvvvrrrennnrrrinnnnnns [ eeeens . 06/16/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeee. 871.000 |.. ...18,523 |.... .0 .0 . 0
..546347-10-5 |LOUISIANA PAC CORP .. 05/11/2023 . .2,339.000 ..129,072 |. .0 0 0|
..548661-10-7 |LOWES COS INC .. 06/23/2023 . [ ZERO STAGE CAPITAL ... .2,843.000 .0 0 0|
..552848-10-3 |MGIC INVT CORP . 06/07/2023 . [ ZERO STAGE CAPITAL ... .6,158.000 .0 0 0|
..56585A-10-2 | MARATHON PETROLEUM . . |- 06/23/2023 . [ZERO STAGE CAPITAL ... .1,421.000 .0 0 0|
..57060D-10-8 | MARKETAXESS HLDGS ... . |- 06/23/2023 . [ZERO STAGE CAPITAL ... 116.000 .0 0 0|
..571748-10-2 | MARSH & MCLENNAN COS ...........cooeeereniennennnns [oenenn . 05/23/2023 . | ZERO STAGE CAPITAL ..... oeeeee...292.000 .. .0 .0 . 0
..571903-20-2 | MARRIOTT INTL INC NEW ....eevvvvrvrnnnnninnnnnnnnns [ eeeeenn . 04/20/2023 . | ZERO STAGE CAPITAL ..... |oceco.. 2,464.000 |.. .0 .0 . 0
..575385-10-9 | MASONITE CORP .....cooeeeeieieiiiiieeeieeeeeeen [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 2,686.000 |.. .0 .0 . 0
..576360-10-4 |MASTERCARD INC ....oooevviriiiiiiiiiii [ . 06/23/2023 . | VARIOUS ....oovvvvviiiiinnns foeeeens 2,479.000 |.. . .0 .0 . 0
..57638P-10-4 | MASTERBRAND INC ......ccoeeiiiiiiiiiiiiiiieeeee [ . 06/06/2023 . | ZERO STAGE CAPITAL ..... |........ 4,874.000 |.. .37,503 |.... .0 .0 . 0 . .
..580135-10-1 |MCDONALD'S CORP ......eevvvvvvrerrriineiiiiiiiieneens [ eeeeenn . 05/19/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 1,648.000 |.. 48,174 |...........382, .0 .0 0 e 448,174 ..
..58933Y-10-5 |MERCK & CO INC . 06/15/2023 . ..3,082,083 |. .4,438,000 |... (1,704,795) .0 0 ]... (1,704,795) 0| .3,082,083 .1,651,976 |..
..50156R-10-8 |METLIFE INC 06/23/2023 . ..1,021,171 |. L0 .0 .0 0. .0 0| 1,021,171 (244,9%) |...... (244,99) |..
..594918-10-4 | MICROSOFT ... 06/16/2023 . ..3,185,755 |. 24,998,837 |.. (22,505,290) .0 0 .. (22,505,290) 0| .2,026,211 20,234,857 |... 29,234,857 |..
..60855R-10-0 |MOLINA HEALTHCARE INC 04/20/2023 . .2,404.000 ..798,802 |. ..793,849 |. 4,953 .0 0. 4,953 0| .798,802 (135,391) |....... (135,391) |..
..609207-10-5 | MONDELEX INTL INC NPV A . 03/30/2023 . K 60,000.000 ..3,316,840 |. .3,999,000 |......(682,160) .0 0 .(682,160) 0| .3,316,840 849,539 |..
..63009R-10-9 | NANOSTRING TECHNOL .......ccovvvviiiinniiiiiieneeens [ . 06/07/2023 . | ZERO STAGE CAPITAL ..... |...... 30,996.000 |.. 208,708 |.... ...0 ] .0 . o0 eeeinnnn298,708 [oeiiiiiiiiinnnn 0 fennnn (117,373) | (117,373)
..64110D-10-4 | NETAPP INC .....ovvvmmmmmnniniiiniiiiiiniiiiiiiiiiiinn [ eeeees . 04/20/2023 . | VARIOUS ...oovvvvvvviiiinins |oeeeens 4,388.000 |.. .... 278,061 .0 ] .0 . 0 278,061
..64110L-10-6 |NETFLIX INC ..oooeieiiiiiiiiiiiiiiiieiieeeeeeeee [ . 06/12/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeee. 127.000 ...0 ] .0 . 0
..64110W-10-2 | NETEASE COM INC ..oooveeeereeeiieeeee [ . 05/23/2023 . | ZERO STAGE CAPITAL ..... |eeeeeeens 725.000 .0 ] .0 . 0
..65330F-10-1 |NEXTERA ENERGY INC ....ccoeviiiiiiiiiiiiiiiiiieieens [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... |.oeeco.. 1,773.000 |.. ...0 ] .0 . .0 .
..65342K-10-5 | NEXTDECADE CORP .......coevvviinnmnnnnniiiiiinns [ eeeeenn . 06/16/2023 . | ZERO STAGE CAPITAL ..... |........ 3,709.000 |......... , ...0 ] .0 . ...0
..654106-10-3 |NIKE INC -CL B COMMON STK ... . |- 03/28/2023 . [VARIOUS ....covvvvvviviinans |oeees 100,000.000 |..... 11,729,651 |.....covvvviviiinnnn foveee 11,701,000 11,701,000 |.... ...0 ] .0 . .0
..655663-10-2 | NORDSON CORP . |- 06/23/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeeeens 245.000 |.......... 57,680 58,241 .0 ] 0 e (1,002) ... 0 ... 530 |....
..655844-10-8 | NORFOLK SOUTHERN CORP . 06/23/2023 . | ZERO STAGE CAPITAL ..... | .5,691.000 1,238,330 .0 .0 .0 0 .0 0| . 107,685 |.
..67066G-10-4 |NVIDIA CORP .. . 05/24/2023 . | ZERO STAGE CAPITAL ..... |........ 1,180.000 |......... 363,893 P oy 0] .0 . P I N 0| .0 . .20,419 |....
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..679580-10-0 | OLD DOMINION FREIGHT LINE .......ovveninnininnnnnn [ eeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |oeceeeee. 896.000 |......... 295,193 |ooooviiiiiiiiiinnns [oveeennnnn 225,996 |...........254,267 |....... (28,271) |.. .0 .0 . 0 69,197 |........ 69,197
..68213N-10-9 | OMNICELL, INC COMMON STK ... | ..eeeee . 04/27/2023 . | ZERO STAGE CAPITAL ..... |........ 1,044.000 |.. .0 .0 . 0 UV ) I PO A
..68389X-10-5 | ORACLE CORP ....ceeveeeieiiiiiiiiiieieeeeeeeeeeee [ . 06/15/2023 . | ZERO STAGE CAPITAL ..... |...... 14,785.000 |.. .0 .0 . 0 . 607,536 |....... 607,536
..686688-10-2 | ORMAT TECHNOLOGIES INC .....cceeeeeeeeieeeeeeeeean [ oo . 06/09/2023 . | ZERO STAGE CAPITAL ..... |........ 2,652.000 |.. .0 .0 . 0 e (234) ) (234)
..68902V-10-7 | OTIS WORLDWIDE CORP ......coovveveeeeeeiieeeeeeeeens [ . 04/28/2023 . | JP MORGAN ........cceeeeees |oeeenns 55,000.000 |.. .0 .0 . PP AR .. ...1,379,573 |.....1,379,573
..69336V-10-1 |PGT INNOVATIONS INC ...cevvvrviriniiiiiiiiiiiinienns [ oo . 05/30/2023 . | ZERO STAGE CAPITAL ..... |...... 13,810.000 |.. .0 .0 . 0 e 343,700 .. ........ 10,118
..693475-10-5 |PNC FINANCIAL SERVICES GROUP ........ccceeeeveees [ereeenn . 06/23/2023 . | VARIOUS ....oovvvvvviiiiinns foeeees 41,697.000 |.......5,255,780 |........ccceeeiiins |eeeens 6,875,590 |.... .0 .0 . P O 6,875,590 |.. ... (1,619,810) |... (1,619,810)
..693561T-10-6 | PPL CORPORATION ....eevvvvvvrvrerrrrirererenerennnnns [eeeens . 04/21/2023 . | ZERO STAGE CAPITAL ..... |....... 40,490.000 |...... 1,157,083 [.....ovvvvvrrnnnnnnn fonnnnne 1,165,579 |.... .0 .0 . ...0 1,165,579 |.......eeeeeenl0 |t (8,497) |........ (8,497)
..693718-10-8 |PACCAR INC ...eevvvviiiiiiiiiiiiiiieiiiiecicceciiiiees [ eeeeens . 04/20/2023 . | ZERO STAGE CAPITAL ..... |oeeeo.. 4,109.000 |.. .0 .0 . 0 21,877 |........ 21,877
..698813-10-2 | PAPA JOHNS INTL INC ... 04/28/2023 . [ ZERO STAGE CAPITAL ... .2,210.000 .0 0 0| ... (765) |.
..704326-10-7 | PAYCHEX INC COMMON STK . 06/23/2023 . [ ZERO STAGE CAPITAL ... 10,792.000 .0 0 0| (126,447) |
..70435P-10-2 | PAYCOR HCM INC ... 06/02/2023 . | ZERO STAGE CAPITAL ..... | 11,775.000 .0 0 0| . (27,130) |.
..70450Y-10-3 |PAYPAL INC ... [ . 04/20/2023 . | ZERO STAGE CAPITAL ..... |oceco. 3,252.000 |.. .0 .0 . 0
..713448-10-8 |PEPSICO INC MTN ...ovvnnniiiiiiiinn [ oo . 03/31/2023 . |PRIOR YEAR INCOME ....... |.ocoorrrrrns 0.000 |.. .0 .0 . 0
..74167B-10-9 |PRIMIS FINANCIAL CRP ..oovvvvviiiiiiiiiiiiiiieeees [ . 06/07/2023 . N R 6,719.000 |.. .0 .0 . 0
..74267C-10-6 | PROASSURANCE CORP .........evvvvmmmmmmmmnnnnnnnnnnnns [eeneen . 06/14/2023 . | ZERO STAGE CAPITAL ..... |...... 24,420.000 |.. .0 .0 . 0
..742718-10-9 |PROCTER & GAMBLE CO .......evvvvvmvmmmnnnnnnnnnnnnns [ eeeeenn . 05/19/2023 . | VARIOUS ...oovvvvvviiiiiinns |oeeeeeeees 553.000 |.. .0 .0 . 0
.. 743315-10-3 | PROGRESSIVE CORP .....eevvvvviiiiiiiiiiiiiiiiiieeenns [ oo . 06/13/2023 . | ZERO STAGE CAPITAL ..... |........ 2,540.000 |.. .0 .0 . 0
..745867-10-1 |PULTE HOMES INC ....coooeiiiiiiiiiiiiiiiieieeeeeen [ . 06/21/2023 . | VARIOUS ...ooovvvviviiiiiens |oeeeens 10,900.000 |.. 488,397 |.... .0 0 el (7,880) ... o0 e 488,397 [oniiiiiiiinnnnn0 el 267,020 ...l 267,020
.. 747525-10-3 | QUALCOMM INC ..oevvvviiiiiiiiiiiiiiiiniencceeeeeeeens [ oo . 05/19/2023 . | ZERO STAGE CAPITAL ..... |........ 5,075.000 |.. 435,310 |.... .0 .0 ]l (122,635) |... 0 121,510
..750917-10-6 | RAMBUS INC ... 06/06/2023 . [ ZERO STAGE CAPITAL ... .4,790.000 ..239,703 |. K .0 0 0|
..751212-10-1 |RALPH LAUREN CORP ... 06/23/2023 . [ ZERO STAGE CAPITAL ... 583,695 . 471,077 | (33,936) .0 0 0|
..758849-10-3 | REGENCY CENTERS CORP 04/21/2023 . [ ZERO STAGE CAPITAL ... 634,322 ..691,625 |. (57,303) .0 0 0|
..75886F-10-7 |REGENERON PHARMCTCLS .. . |- 05/09/2023 . [ZERO STAGE CAPITAL ... ..70.000 52,938 |. .0 0 0|
..759351-60-4 | REINSURANCE GROUP AMER IN . . |- 06/22/2023 . | VARIOUS K .3,210.000 ..459,820 |. .0 0 0|
..75960P-10-4 |REMITLY GLOBAL INC ...cevvvviriiiiiiiiiiiiiiiinieens [ oo . 05/24/2023 . | ZERO STAGE CAPITAL ..... |........ 6,972.000 |.. 118,99 |.... .0 .0 . 0
..77313F-10-6 |ROCKET PHARMACEUTICA ...ooovvvvviiiiiiiiiiiiiienens [ . 06/16/2023 . | ZERO STAGE CAPITAL ..... ....423.000 |.. L 7,001 .0 .0 . 0
..775133-10-1 |ROGERS CORP .......cooveeeieiiiiiiiiiiieieee [ . 04/11/2023 . | ZERO STAGE CAPITAL ..... .......... 602.000 .. ...96,467 |.... .0 .0 . 0
..79466L-30-2 | SALESFORCE COM INC ....eevvvvveviiiiiiiiiiiiiiiieens [ eeeen . 05/26/2023 . | ZERO STAGE CAPITAL ..... |...... 14,182.000 |...... 3,008,572 |......ooeeeiiiiiins |oeeeens 1,880,391 |.... .0 .0 . 0
..808513-10-5 | THE CHARLES SCHWAB .........cevvvvvvmmvnnnnnnnnnnnns [eeneenn . 05/19/2023 . | VARIOUS ...oovvvvvviiiiiinns |oeeees 26,211.000 |...... 1,426,684 |...........ccceeeees |eeenns 1,793,712 |.... .0 ...0 |......(388,616) |... 0 e ..
..816300-10-7 | SELECTIVE INSURANCE GROWP ........cevvvvvvvvvvenns [ereeenn . 06/16/2023 . | ZERO STAGE CAPITAL ..... |.coo... 3,110.000 |......... 269,383 |.... .0 0 el (6,194) ... 0 ... 269,383 ..
..816851-10-9 | SEMPRA ENERGY ..... 06/15/2023 . [ ZERO STAGE CAPITAL ... .8,446.000 . 1,284,408 ,277,625 |. .0 0 0| . 1,277,625
..81762P-10-2 | SERVICENOW INC . 05/19/2023 . [ ZERO STAGE CAPITAL ... .1,790.000 .. 909,824 .0 0 0| .730,893
..82452J-10-9 | SHIFT4 PMTS INC 04/17/2023 . [ZERO STAGE CAPITAL ... .699.000 .0 0 0|
..82669G-10-4 | SIGNATURE BANK NY 03/28/2023 . [ ZERO STAGE CAPITAL ... .593.000 .0 0 0|
..82900L-10-2 | THE SIMPLY GOOD FOOD 05/17/2023 . | ZERO STAGE CAPITAL ..... | 10,876.000 .0 0 0|
..82982T-10-6 |SITIME CORP .....eevvvvvvvrnnrenernrinnrsnnnnnnnnnnnes [ eeeeens . 05/04/2023 . | ZERO STAGE CAPITAL ..... |oeceeeee. 738.000 |.. .0 .0 . 0
..833034-10-1 | SNAP-ON INC ...ooeeeeieiiiieeeeeeee [ . 04/20/2023 . | ZERO STAGE CAPITAL ..... |........ 2,825.000 |.. .0 .0 . 0
..83417M-10-4 | SOLAREDGE TECHNOLO ......evvvvvvvvririiiiiiiiinienns [ eeeeenn . 04/11/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 190.000 |.. .0 .0 . 0
..844741-10-8 | SOUTHWEST AIRLS CO ...evvvvvvvrrvrrrrernierreeeennns [ eeeenn . 05/19/2023 . | ZERO STAGE CAPITAL ..... |........ 8,854.000 |.. ..208,114 .0 .0 . 0
..844895-10-2 | SOUTHWEST GAS CORP ....ceeeveeeiiiiiieieeieeeeeeeees [ . 04/27/2023 . | ZERO STAGE CAPITAL ..... |...... 18,590.000 |.. .1,150,349 .0 .0 . 0
..84612U-10-7 | SOVOS BRANDS INC ....evvvvvvriiiiiiiiiiiiiiinieeeeens [ oo . 04/14/2023 . | ZERO STAGE CAPITAL ..... |........ 4,290.000 |.. .0 .0 . 0
..848574-10-9 | SPIRIT AEROSYSTEMS HLDGS .. . |- 04/06/2023 . | ZERO STAGE CAPITAL ..... |........ 8,450.000 |.. . .. .0 .0 . 0 . .
..855244-10-9 | STARBUCKS CORP . |- 03/28/2023 . | INSTINET CROSS ........... |.occces 45,000.000 |.. ,026,072 |.... .. (3,437,928) |.. .0 .0 ... (3,437,928) |... o0 | 1,026,072 ..
..86800U-10-4 | SUPER MICRO COMPUTER 06/13/2023 . | ZERO STAGE CAPITAL K .520.000 .0 .0 .0 0. .0 0| .120,852
. 86881A-10-0 | SURGERY PARTNERS ... . 04/27/2023 . | ZERO STAGE CAPITAL ..... |........ 1,380.000 |.. P oy 0] .0 . P I N 0| .0 . .. 49,257 |.




0€'s03

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..870430-10-8 | SWEETGREEN INC ....eevvvvvveieiiiiiiiiiiiiiiiiiieenes [ eeeeen . 06/21/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 9,329.000 |.. .. .0 .0 . 0 12,732
..87165B-10-3 | SYNCHRONY FINL ...oevnnniiiiiiiin oo . 05/19/2023 . | ZERO STAGE CAPITAL ..... |........ 3,360.000 |.. 1,955 |.. .0 .0 . 0 (11,79%)
..87166B-10-2 | SYNEOS HEALTH INC ....oevvvvmvnniinininiiiiiiiiiinns [ eeeeenn . 05/17/2023 . | ZERO STAGE CAPITAL ..... |...... 29,660.000 |.. .0 .0 . 0
..87484T-10-8 | TALOS ENERGY INC ....ooeeeeeeeeniiene [ . 06/08/2023 . | ZERO STAGE CAPITAL ..... |........ 8,985.000 |.. .0 .0 . 0
..876030-10-7 | TAPESTRY INC ....evvvvvriviriniiiiiininnenniinnnnnnnns [ eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |...... 29,662.000 |.. .0 .0 . 0
..87612E-10-6 | TARGET CORP .......evvvvvvvvvvnnnnnnnrnnnnnnnnnnnnnnns [ oeeees . 05/11/2023 . | ZERO STAGE CAPITAL ..... |........ 1,650.000 |.. .0 .0 . 0
..87724P-10-6 | TAYLOR MORRISON JP,E CORP .......coeeeeeeeeeeennns [eennnn . 05/02/2023 . | ZERO STAGE CAPITAL ..... |...... 10,910.000 |.. .0 .0 . 0
..880320-10-9 | TENCENT HLDGS LTD U PSRRI . 06/09/2023 . | ZERO STAGE CAPITAL ..... |........ 1,773.000 |.. .0 .0 . 0
..880770-10-2 | TERADYNE INC COMMON STK ... | .uvveee . 05/19/2023 . | ZERO STAGE CAPITAL ..... |oecco. 9,506.000 |.. .0 .0 . 0
..88160R-10-1 |TESLA INC ............. 06/23/2023 . [ ZERO STAGE CAPITAL ... .1,457.000 .0 0 0|
..882508-10-4 | TEXAS INSTRS INC . 06/02/2023 . [ ZERO STAGE CAPITAL ... .1,497.000 .0 0 0|
..882681-10-9 | TEXAS ROADHOUSE INC 06/08/2023 . | ZERO STAGE CAPITAL K 788.000 0 .0 0 0|
..883556-10-2 | THERMO ELECTRON CORP ......ccoovvviiiiiiiiiiiieeens [ . 06/23/2023 . | VARIOUS ....oovvvvviviiiinns foeeeens 1,058.000 |.. . ... 422,930 .0 .0 . 0 L. (41,21 |
..88579Y=10-1 | 3M COMPANY .....ovvvriiiniiiiiiiiiiiiiiiiiiiiiiiiiiins [ eeeeens . 06/23/2023 . | VARIOUS ....ovvvvvrriiiiinns e 46,856.000 803,967 |........5,618,972 |... .0 ...0 PR | PO 10X MeisY A IR | B RN 3,867,308
..893641-10-0 | TRANSDIGM GROUP INC R [ . 05/19/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 1,326.000 762,226 |.... .0 .0 0
..896288-10-7 | TRINET GROUP INC COMMON STK ... [....... . 06/14/2023 . | ZERO STAGE CAPITAL ..... |........ 4,185.000 |.. .. .0 .0 . 0
..896770-10-7 | TRIP COM GROUP LTD ....cevvvvvvreeiiniiiniiiiinnenns [ eeeeenn . 04/11/2023 . | ZERO STAGE CAPITAL ..... |eeeoo.. 2,564.000 |..........97,610 [cccooiiiiiiiiiiiss [oeinnnnn. 44,866 |............88,202 |....... (43,335) |.. .0 .0 . (43,335) |... 0
..898320-10-9 | TRUIST FINANCIAL COR ...ooovvvrriiiiiiiiiiiieieeens oo . 06/23/2023 . | ZERO STAGE CAPITAL ..... |....... 22,030.000 |.. ... 1,454 |.. .0 0 e 1,454 0 . .
..902973-30-4 | US BANCORP DEL ......cccovnnmnnnnniniins [ eeeeenn . 06/23/2023 . | ZERO STAGE CAPITAL ..... |.occco.. 2,641.000 |.. Lo 114,710 | .0 .0 . 0 114,710 |..
..907818-10-8 |UNION PAC CORP ......evvvvverrriririrnrrineinnninnnns [ eeeeenn . 05/09/2023 . | VARIOUS ....oevvvvvvriinnnns |oeeeens 2,900.000 |.. ... 578,776 |.... L0 e .. .0 .0 . 0 578,776 |..
..90984P-30-3 | UNITED COMUNTY BANKS 04/28/2023 . | ZERO STAGE CAPITAL ..324,663 |. L0 .0 .0 0 0| .324,663
..911312-10-6 | UNITED PARCEL SERVICE 04/03/2023 . | ALEX BROWN .. ..4,945,071 |. .3,998,320 |. 946,751 .0 0 0| .4,945,071
..911363-10-9 | UNITED RENTALS INC .... 06/23/2023 . | ZERO STAGE CAPITAL ..254,420 |. ..269,764 |. (15,344) .0 0 0| .254,420
..91324P-10-2 | UNITEDHEALTH GROUP INC . |- 06/23/2023 . [ZERO STAGE CAPITAL ... ..2,054,042 |. 1,797,840 |. . 29,810 .0 0 0| . 2,054,942
..92343V-10-4 | VERIZON COMMUNICATIONS . |- 05/18/2023 . | VARIOUS K 44,423.000 . 1,646,847 ..1,706,638 |. .1,638,449 |. (36,270) .0 0 0| .1,706,638
..923451-10-8 | VERITEX HLDGS INC .....cooeeeeereennnnnnnnn [ . 04/25/2023 . | ZERO STAGE CAPITAL ..... |........ 6,356.000 |......... 107,732 ... 114,866 |.... .0 .0 . v |eeenennn.. 114,866 ..
..92511U-10-2 | VERRA MOBILITY CORP ......evvvvmmrmnnnnnnnnnnnnnnnns [ eeeeenn . 06/06/2023 . | ZERO STAGE CAPITAL ..... |.eco... 7,876.000 |......... 142,367 .0 .0 . 0 .130,983 |..
..92532F-10-0 | VERTEX PHARMACEUTICALS INC ~ COMMON STK .... |....... . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 1,096.000 |.. .0 .0 . 0 .375,157 |..
..92537N-10-8 | VERTIV HOLDINGS LLC .....evvvvvnnnnnnnnnnnnnnnnnnnns [ eeeenn . 06/21/2023 . | ZERO STAGE CAPITAL ..... |...... 39,270.000 |.. .0 .0 . 0 .564,212 |..
..92766K-10-6 | VIRGIN GALACTIC HLDS .......ovvvvvmvmnnnninnnininnn [eeeeenn . 05/31/2023 . | ZERO STAGE CAPITAL ..... |....... 13,763.000 |.. .0 .0 . 0 ..69,323 |..
..929089-10-0 | VOYA FINANCIAL INC ..coooveiiiiiiiiiiiiiieieeeeeeen [ oo . 05/03/2023 . | ZERO STAGE CAPITAL ..... |.oecco.. 4,280.000 |.. L0 . .0 .0 . 0 .309,830 |..
..931142-10-3 | WAL-MART STORES INC ... 04/03/2023 . [PRIOR YEAR INCOME ....... |.ocoorrerens 0.000 0 .0 0 0|
..934423-10-4 | WARNER BROS DISCOVERY INC . 03/28/2023 . [EVERCORE .. . 160,000.000 .1,516,800 |. .0 0 0|
..94106L-10-9 | WASTE MANAGEMENT INC . 05/19/2023 . | ZERO STAGE CAPITAL 11,295.000 1,771,960 |. .0 0 0|
..941848-10-3 | WATERS CORP .. 05/19/2023 . [ ZERO STAGE CAPITAL ... .2,320.000 ..109,968 |. .0 0 0|
..948849-10-4 |WEIS MKTS INC .. 05/19/2023 . | ZERO STAGE CAPITAL K .4,687.000 306,402 | | 397,646 .0 0. 0|
..949746-10-1 |WELLS FARGO & CO NEW ... [ eeeenn . 04/20/2023 . | VARIOUS ....oovvvvvvininnnns |oeees 122,858.000 |...... 4,611,082 .0 .0 0
..950581-10-0 | THE WENDY'S COMPANY ........eevvvvvvmmmmmnnnnnnnnnns [eeneenn . 06/21/2023 . | VARIOUS ...oovvvvviviiiiinns |oeeees 11,057.000 |......... 246,254 .0 ] .0 . 0
..950755-10-8 | WERNER ENTERPRISES INC .. R ORI . 06/06/2023 . | ZERO STAGE CAPITAL ..... |.eco... 5,932.000 |......... 260,698 ...0 ] .0 . 0
..955306-10-5 |WEST PHARMACEUTICAL SERVICES COMMON STK .....[....... . 04/20/2023 . | VARIOUS ...oovvvvviiiiiiinns |oeeeeeees 489.000 .. 177,081 .0 ] .0 . 0
..958102-10-5 | WESTERN DIGITAL CORP .....evvvvvvevennieiiiniiinnns [ eeeeenn . 04/20/2023 . | ZERO STAGE CAPITAL ..... .. ...0 ] .0 . 0
..96145D-10-5 |WESTROCK ....eeeeeeieieiieeeiieiieeeeeeeeeeeeeeeee [ . 04/20/2023 . | ZERO STAGE CAPITAL ..... |........ 5,421.000 |.. ...0 ] .0 . 0 . .
..974155-10-3 | WINGSTOP INC . . |- 06/23/2023 . [VARIOUS ....oovvvvvvviiinnns Joeeeeens 2,348.000 |.. 419,880 |.... ...0 ] .0 . 0 ...54,590 |....
..98138H-10-1 | WORKDAY INC . |- 05/25/2023 . | ZERO STAGE CAPITAL ..... |....... 1,113.000 |.. 202,405 |.... .0 ] .0 . 0 ....7,8%8 ...
..983793-10-0 | XPO LOGISTICS INC 06/16/2023 . | ZERO STAGE CAPITAL ..... | 22,050.000 ..734,045 |. ..734,045 |. .0 0 0| .300,364 |.
..98389B-10-0 | XCEL ENERGY INC ..... . 06/21/2023 . | ZERO STAGE CAPITAL ..... |........ 2,599.000 |.. 179,632 |.... L0 ... .0 . 0. .0 . 179,632 |. . (16,536)
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..98943L-10-7 | ZENTALIS PHARMACEU .... R ORI . 05/31/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 2,116.000 |.. 0. .0 .0 . 0
..989701-10-7 | ZIONS BANCORPORATION .. N . 06/13/2023 . | ZERO STAGE CAPITAL ..... |....... 14,487.000 |.. 0 .0 .0 . 0
..08983L-10-8 | ZURN ELKAY WATER SOL .....cooeveiininnis [ eeeenn . 06/07/2023 . | VARIOUS ....oovvvvviviiinins foeeeens 6,221.000 |.. 0. .0 .0 . 0
................ oo |eeeeenn |- 06/08/2023 . [ ZERO STAGE CAPITAL ..... |........5,837.000 |.. 0. .0 .0 . 0
..G3323L-10-0 U [ . 04/17/2023 . | ZERO STAGE CAPITAL ..... |eecco.. 1,447.000 |.. 0. .0 .0 . 0
..G9460G-10-1 | VALARIS LIMITED .. JU . 05/17/2023 . | ZERO STAGE CAPITAL ..... |eeeeeeee. 756.000 |.. 0 .0 .0 . 0
..073170-10-5 |BAYTEX ENERGY CORP COMMON STK ... | .uvvee . 04/03/2023 . | ZERO STAGE CAPITAL ..... |..... 322,446.000 |.. 0. .0 .0 . 0
..09202D0-20-7 | BLACK DIAMOND GROUP LTD ....ooovveeeeiiiiiiiieeens oo . 05/30/2023 . | ZERO STAGE CAPITAL ..... |....... 80,644.000 |.. 0. .0 .0 . 0
..097751-86-1 |BOMBARDIER INC ...cceovveeeeeeiiiiiiiiieieieeeees [ . 06/23/2023 . | ZERO STAGE CAPITAL ..... |.oceco.. 3,691.000 |.. 0. .0 .0 . 0
..22576C-10-1 | CRESCENY POINT ENERGY TRUST ~ COMMON STK 05/01/2023 . [PRIOR YEAR INCOME .. ...0.000 0| .0 0 0|
..284902-50-9 | ELDORADO GOLD CORP 05/01/2023 . | ZERO STAGE CAPITAL .5,729.000 0| .0 0 0|
..202766-10-2 | ENERPLUS CORP ..... . 05/31/2023 . K 36,027.000 0| .0 0 0| . (87,832) |.
..453038-40-8 | IMPERIAL OIL LTD .... [ . 05/25/2023 . | ZERO STAGE CAPITAL ..... |..... 106,776.000 |.. 0. .0 .0 . 0 (527,096)
..674482-20-3 | 0BSIDIAN ENERGY .. B [P . 06/12/2023 . | ZERO STAGE CAPITAL ..... |....... 10,278.000 |.. 0 .0 .0 . 0 . (10,715) |....
..702925-10-8 | PASON SYSTEMS U [ . 04/25/2023 . |PRIOR YEAR INCOME ....... |.ocoorerenns 0.000 |.. 0. .0 .0 . 0
..72585V-10-3 |PIZZA PIZZA ROYALTY .oovvvvriiiiiiiiiiiiieeeeeeens oo . 06/08/2023 . | ZERO STAGE CAPITAL ..... |........ 2,824.000 |.. 0. .0 .0 . 0
..895045-10-3 | TRICAN WLL SERVICE LTD COMMON STK ... [....... . 04/25/2023 . |PRIOR YEAR INCOME ....... |.ocooeernnns 0.000 |.. 0. .0 .0 . 0 0 e
. 000000-00-0 |BALFOUR BEATTY ... . |B..... . 06/21/2023 . | ZERO STAGE CAPITAL ..... |..... 148,992.000 |.. 649,864 |.... 0 .0 .0 . 0 ...(2,959) [....
. 000000-00-0 |VISTRY GROUP PLC . . 05/26/2023 . | VARIOUS ....oovvvvvviiiiinns |oeeens 11,693.000 |......... .. 110,160 |.... 0. .0 .0 . 0 .. (7,765) |....
..02319V-10-3 | AMBEV SA . 06/12/2023 . | ZERO STAGE CAPITAL ..... |..... 353,131.000 |...... 1,081,839 0. .0 .0 . 0 .83,347 |....
. 000000-00-0 |KELLER GROUP . 06/06/2023 . | ZERO STAGE CAPITAL ... .8,561.000 ... 71,444 0| .0 0 0| .(9,990) |.
. 000000-00-0 |HSBC HOLDINGS . 05/02/2023 . | ZERO STAGE CAPITAL ... 75,837.000 .. 565,666 0| .0 0 0| . (41,005) |.
..054536-10-7 |AXA ......... . 04/25/2023 . | ZERO STAGE CAPITAL .3,357.000 .. 106,207 0| .0 0 0| ... (935) [.
..05523R-10-7 |BAE SYS PLC . 04/25/2023 . | VARIOUS ... .. 310,084 0| .0 0 0| 44,482 |.
. 000000-00-0 | MORGAN ADVANCED MA . . 06/22/2023 . | ZERO STAGE CAPITAL K .. 102,276 0| .0 0 0| . (14,205) |.
. 000000-00-0 |4IMPRINT GROUP . 05/31/2023 . | VARIOUS ...oovvvvvviiiiiiins |oeeeens 8,689.000 |......... 494,389 0 .0 .0 . 0
. 000000-00-0 |SERCO GROUP B..... . 05/25/2023 . | VARIOUS ....oovvvvvviiininns oo 256,588.000 |......... 467,500 0. .0 .0 . 0
. 088606-10-8 |BHP GROUP LTD .. [ . 04/25/2023 . | ZERO STAGE CAPITAL ..... |....... 37,486.000 |.. , 142,269 0 .0 .0 . 0
..191241-10-8 | COCA-COLA FEMSA .. . [D..... . 06/01/2023 . | ZERO STAGE CAPITAL ..... |.oecc... 8,521.000 |......... 715,475 0. .0 .0 . 0 . ..
. 000000-00-0 | CAMTEK LTD D..... . 04/13/2023 . | ZERO STAGE CAPITAL ..... |........ 7,335.000 |.. 0 .0 .0 . 0 .203,950 |..
. 000000-00-0 |GPO AEROPORTUARIO ... . 05/24/2023 . | ZERO STAGE CAPITAL ..... |...... 27,480.000 |......... ... 818,650 |.... 0. .0 .0 . 0 818,650 |..
..30051E-10-4 |EVOLUTION AB ... . 06/01/2023 . | VARIOUS .1,600.000 .. 208,280 .. 192,673 |. 0| .0 0 0| .192,673
. 000000-00-0 | KINGFISHER . 05/26/2023 . | ZERO STAGE CAPITAL ... . 315,992.000 .. 901,573 .. 1,069,969 |. 0| .0 0 0| . 1,069,969
..377330-20-4 |GSK PLC ....... . 05/30/2023 . | ZERO STAGE CAPITAL ... ...35,861.000 ,258,289 ..1,311,368 |. 0| .0 0 0| .1,311,368
..38059T-10-6 |GOLD FIELDS LTD . 04/25/2023 . | ZERO STAGE CAPITAL ... 60,296.000 ..011,839 |. 0| .0 0 0| .911,839
..40051E-20-2 | GRUPO AEROPORTUARIO . 05/16/2023 . | ZERO STAGE CAPITAL ..... | .1,758.000 ..514,998 |. 0| .0 0 0| .514,998
. 000000-00-0 |PORR AG . 06/23/2023 . | ZERO STAGE CAPITAL ..... |...... 11,636.000 |.. ... 181,570 |.... 0. ...0 ] .0 . 0 181,570 |..
..404280-40-6 |HSBC HLDGS PLC . N . 05/12/2023 . |PRIOR YEAR INCOME PR PO 0.000 |.. 0. .0 ] .0 . 0 ..
. 000000-00-0 |BELSHIPS CO . |B..... . 05/30/2023 . J R 274,415.000 0. ...0 ] .0 . 0 .542,946 |..
. 000000-00-0 | BUDIMEX . |B..... . 06/22/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeee. 660.000 0. .0 ] .0 . 0 ..58,303 |..
..423012-30-1 |HEINEKEN NV .. .|D....t . 04/12/2023 . | ZERO STAGE CAPITAL ..... |oeeeo. 1,461.000 0. ...0 ] .0 . 0
. 000000-00-0 |PEUGEOT INVEST .... . |B..... . 03/30/2023 . | ZERO STAGE CAPITAL ..... |eeeeeeeos 456.000 |.. 0. ...0 ] .0 . 0
. 000000-00-0 |HANNOVER RUCK SE . .|B..... . 05/05/2023 . | ZERO STAGE CAPITAL ..... |.oecc... 1,364.000 |......... 0. ...0 ] .0 . 0
. 000000-00-0 |GEA GROUP AG . 05/30/2023 . | ZERO STAGE CAPITAL ..... |....... 24,269.000 |...... 1,008,955 0. .0 ] .0 . 0
. 000000-00-0 | MAYR-MELNHOFF KARTO . 04/24/2023 . | ZERO STAGE CAPITAL ..... | ....921.000 .. 150,613 K 0| .0 0 0|
..456837-10-3 | ING GROEP NV ..... . 06/13/2023 . | ZERO STAGE CAPITAL ..... |....... 52,220.000 |......... 683,582 .... 680,870 |.... 0. .0 . 0. ...0.......... 680,870 |.
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. 000000-00-0 | ROTHSCHILD & €O ... . |B..... . 03/29/2023 . [ ZERO STAGE CAPITAL ..... |eeeeeeennis 1.000 |..

. (11,916) |....

. 000000-00-0 | TELENOR GROUP .. |B..... . 06/22/2023 . [ ZERO STAGE CAPITAL ..... [....... 10,581.000 |.. (16,733)
. 000000-00-0 | SKAND ENSKILDA BKN . . [B..... . 04/04/2023 . [ZERO STAGE CAPITAL ..... |..... 287,730.000 |.. (561,060)

. 000000-00-0 R |- . 04/27/2023 . [VARIOUS ....ooovonnviininans foreennd 87,019.000 |..

..485537-40-1 - [D..... . 05/25/2023 . [ZERO STAGE CAPITAL ..... |........ 4,916.000 |.. . ..

. 000000-00-0 | TUBACEX SA ... B..... . 05/09/2023 . [ZERO STAGE CAPITAL ..... [....... 17,192.000 |.. ...44.614 |.... ..44,614 |.. ceeennnn 1,583
..495724-40-3 | KINGFISHER PLC .... D..... . 06/01/2023 . [ ZERO STAGE CAPITAL ..... [....... 21,191.000 |.. ... 137,880 |.... ... 187,880 [oveeiiiiiei0 |l (17,049) o (17,049)
. 000000-00-0 | HE IDELBERGCEMENT . B..... . 06/07/2023 . [ ZERO STAGE CAPITAL ..... [....... 39,989.000 |.. ..2,788,470 |....

. 000000-00-0 | KONGSBERG GRUPPEN ... B..... . 05/30/2023 . [RETURN OF CAPITAL ....... [ceeeeeunnns 0.000 |[.. ....7,6% |....

. 000000-00-0 | UPONOR OYJ ......... . 03/24/2023 . [ VARIOUS ... .1,222.000 (1,158) |.
..52463H-10-3 |LEGAL & GEN GROUP . 06/01/2023 . [ VARIOUS ... .3,239.000 .(3,422) |

. 000000-00-0 | SAAB AB ....... . 05/31/2023 . [ ZERO STAGE CAPITAL .7,689.000 (6,795) |.

. 000000-00-0 | BANKINTER SA

. 05/02/2023 . [ ZERO STAGE CAPITAL ..... [....... 89,822.000 |.. 622,700 |....

. (126,430)
B..... . 06/01/2023 . [ ZERO STAGE CAPITAL .....

108,700 |..

. 000000-00-0 |PFEIFFER VAC TECH ... 647.000 |.. .. 108,700 |.... .(3,320) |.........(4,309)
. 000000-00-0 | SWISSCOM AG . |D..s . 05/22/2023 . [ ZERO STAGE CAPITAL ..... eennnnnn.279.000 .. 191,28 |.... 191,235 |.. .(9,448) |.........(9,448)
..559166-10-3 . [Beoes . 05/22/2023 . [ZERO STAGE CAPITAL ..... |....... 3,271.000 |.. ...45,192 |.... ..45,192 |.. .. 852 |l 356
. 000000-00-0 B..... . 04/19/2023 . [ ZERO STAGE CAPITAL ..... |........ 2,758.000 |.. ..151,283 |.... .151,283 |.. (1,763) |........ (1,763)
. 000000-00-0 B..... . 06/08/2023 . [ ZERO STAGE CAPITAL ..... |....... 2,091.000 |.. IR VA P V2 RO 171,172 |..

. 000000-00-0 B..... . 05/04/2023 . [ZERO STAGE CAPITAL ..... |........ 6,439.000 |.. ..79,549 |..

. 000000-00-0 |BUZZI UNICEM SPA .... B..... . 06/20/2023 . [ ZERO STAGE CAPITAL ..... [....... 30,565.000 |.. 708,089 |..

:(34,378)

. 000000-00-0 |NOKIA OYJ ....... . 04/25/2023 . .254,081
. 000000-00-0 | TELIA COMPANY AB . . 05/17/2023 . [ ZERO STAGE CAPITAL ... 73,543 (4|
. 000000-00-0 | SCHHEITER TECH . . 03/28/2023 . [ ZERO STAGE CAPITAL ... 56,277 .(10,166) |

. 000000-00-0 | AICA KOGYO CO ..
. 000000-00-0 | AJINOMOTO CO INC .
. 000000-00-0 |FUJI MEDIA HOLDINGS ...

. 03/29/2023 . [ ZERO STAGE CAPITAL ...
. 05/10/2023 . [ZERO STAGE CAPITAL ..... | 10,300.000
. 05/25/2023 . [ ZERO STAGE CAPITAL ..... [....... 25,200.000 |..

59,106
.283,245

(891) |-
. 142,618 |.
...37,203 |....

..283,245 |.
213,031

.. 369,198
.. 245,677

. 000000-00-0 . 04/12/2023 . [ ZERO STAGE CAPITAL ..... [....... 36,553.000 |......... 144,779 . (13,619) |....
. 000000-00-0 . [Beos . 06/13/2023 . [ZERO STAGE CAPITAL ..... |....... 5,507.000 |.......... 61,337 .. (8,045) [....
. 000000-00-0 B..... . 04/12/2023 . [ZERO STAGE CAPITAL ..... |........ 2,100.000 |.......... 78,896 .. (1,683)]....
. 000000-00-0 | ASICS CORP ... B..... . 05/15/2023 . [VARIOUS .....cooenvninnaans fornens 14,000.000 |......... 387,192 .111,698 |....
. 000000-00-0 |FUJI SEAL INTL INC . . 05/02/2023 . [VARIOUS ......ccevvveiaeeans |eenne 6,200.000 |.......... 70,087 ...(4,450) |....
. 000000-00-0 | RORZE CORP ......... . 04/13/2023 . [ ZERO STAGE CAPITAL .2,000.000 .. 140,91 . 160,467 |. . (25,539) |

. 000000-00-0 | J TRUST CO. LTD .. . 05/23/2023 . [ ZERO STAGE CAPITAL ... 26,700.000 82,165 95,645 |. . (13,704) |

. 000000-00-0 | EBARA JITSUGYO CO . 04/05/2023 . [ ZERO STAGE CAPITAL ... 600.000 12,762 12,330 . (38))

. 000000-00-0 | GRANGE RESOURCES . . 04/06/2023 . [ VARIOUS ... . 399,907.000 .. 190,845 258,127 |. . (72,870) |

. 000000-00-0 | HENGAN INTERNATION . . 06/14/2023 . [ ZERO STAGE CAPITAL .......41,000.000 .. 180,008 . 188,650 |.

. 000000-00-0 |BHP GROUP LTD . 06/06/2023 . [VARIOUS .......cecuvveenaees fereeed 42,188.000 |...... 1,230,480 ,311,825 |.... ,311,825 |..

. |B..... . 05/17/2023 . [ ZERO STAGE CAPITAL ..... |........ 2,700.000 .. ...60,140 |....

. 000000-00-0 | CANON MARKETING JP . . .. 67,735 ..60,140 |..
. 000000-00-0 . |B..... . 04/18/2023 . [VARIOUS ......coennvrieeaens fernees 10,400.000 |..
. 000000-00-0 | COMPUTERSHARE LTD ... I |- . 04/12/2023 . [ ZERO STAGE CAPITAL ..... [....... 88,922.000 |..
. 000000-00-0 | CHOFU SEISAKUSHO ... .|B..... . 03/28/2023 . [ZERO STAGE CAPITAL ..... |........ 2,700.000 |..

. |B..... . 03/29/2023 . [ ZERO STAGE CAPITAL ..... |........ 4,800.000 ..
B..... . 04/27/2023 . [ ZERO STAGE CAPITAL ..... [....... 13,900.000 |..
B..... . 06/06/2023 . [ ZERO STAGE CAPITAL ..... [....... 61,214.000 |..
..... |- 06/20/2023 . |ZERO STAGE CAPITAL ..... | .8,800.000 . K .0
B..... . 03/24/2023 . [ZERQ STAGE CAPITAL ..... |....... 12,600.000 |.. P beeeee.. (116,894) ...

. 000000-00-0 | CHUDENKO CORP
. 000000-00-0 | YOSHINOYA HOLDINGS ..
. 000000-00-0 |RIO TINTO LIMITED ...
. 000000-00-0 | CTI ENGINEERING CO .
. 000000-00-0 | JARDINE CYCLE & CARR ..

(408,854)
1,190 |
. (10,347) ...
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. 000000-00-0 |DAICEL CORPORATION .. B..... . 04/28/2023 . | ZERO STAGE CAPITAL ..... |...... 79,000.000 |.........616,210 .0 .0 . ....567,6%8 |.......... 1,328 |........ 47,184
. 000000-00-0 |DISCO CORPORATION ... B..... . 04/19/2023 . | ZERO STAGE CAPITAL ..... |....... 22,000.000 |..... 13,797,120 .0 .0 . .3,601,568 |... 10,404,8% |...... (209,344)
. 000000-00-0 B..... . 04/19/2023 . U R 9,344.000 |.. .0 .0 .
. 000000-00-0 |EAGERS AUTOMOTIVE ... B..... . 04/25/2023 . |PRIOR YEAR INCOME PR PO 0.000 |.. .0 .0 .
. 000000-00-0 | TRAVELSKY TECHNOLO . . 06/19/2023 . | ZERO STAGE CAPITAL ..... |oeeo... 1,000.000 |.. .0 .0 .
. 000000-00-0 |FUJIMI INC . 03/24/2023 . | ZERO STAGE CAPITAL ..... |........ 1,200.000 |.. ...57,733 |.... .0 .0 . . ..
. 000000-00-0 |FUJI CORPORATION ... . 04/19/2023 . | ZERO STAGE CAPITAL ..... |...... 10,900.000 |......... ... 166,698 |.... .0 .0 . ... 166,698 |..
. 000000-00-0 | FANUC CORP . 04/06/2023 . | ZERO STAGE CAPITAL ..... |....... 25,800.000 |.. ,492,546 ,503,880 |.... .0 .0 . ,503,880 |..
. 000000-00-0 |GODO STEEL . 04/04/2023 . | VARIOUS ....oovvvvviviiinnns |oeeeens 2,100.000 |.. .. 55,186 .0 .0 .
. 000000-00-0 | SHIN-NIHON TATEMON . . 03/27/2023 . | ZERO STAGE CAPITAL .8,000.000 .0 0
. 000000-00-0 |HELIOS TECHNO HLDG . . 05/09/2023 . | VARIOUS ... 34,500.000 .0 0
. 000000-00-0 | HAMAMATSU PHOTONIC . . 05/01/2023 . | ZERO STAGE CAPITAL K .2,900.000 .0 0
. 000000-00-0 | AUDIOCODES . 05/15/2023 . | ZERO STAGE CAPITAL ..... |.ccc... 3,184.000 |.. .0 .0 .
. 000000-00-0 | DENTSU GROUP INC ... . 04/28/2023 . | ZERO STAGE CAPITAL ..... |........ 4,200.000 |.. .0 .0 .
. 000000-00-0 |SPARX GROUP CO.LTD .. . 03/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeo.. 4,600.000 |.. .0 .0 .
. 000000-00-0 |HARBIN ELECTRIC CO . . 03/31/2023 . | ZERO STAGE CAPITAL ..... |....... 32,000.000 |.. .0 .0 .
. 000000-00-0 |HISAKA 1ORKS . 04/26/2023 . | VARIOUS ....oovvvvviviiinnns foeeeees 7,000.000 |.. .0 .0 .
. 000000-00-0 |HOYA CORP ... . 06/21/2023 . | ZERO STAGE CAPITAL ..... |........ 3,600.000 |.. .0 .0 .
. 000000-00-0 |SK HYNIX INC . 06/23/2023 . | ZERO STAGE CAPITAL ..... |.occco.. 2,995.000 |.. 192,742 |.... .0 .0 . .
. 000000-00-0 | CHINA EVERBRIGHT .... . 05/04/2023 . | ZERO STAGE CAPITAL ..... |..... 194,000.000 |.. 142,783 |.... L0 e .0 .0 . .. (4,977) |....
. 000000-00-0 |ITO EN ..... . 04/13/2023 . | ZERO STAGE CAPITAL ... .. 16,100.000 ..543,013 |. L0 .0 0 . (40,085) |.
. 000000-00-0 | IBIDEN CO .... . 06/07/2023 . | ZERO STAGE CAPITAL ... 22,300.000 922,341 . 816,073 |. .0 0 901,922 |.
. 000000-00-0 |KOA CORPORATION . 04/28/2023 . | ZERO STAGE CAPITAL ... 24,600.000 338,402 .0 .0 0 . (34,142) |.
. 000000-00-0 |KOMATSU SEIREN CO . 05/02/2023 . | ZERO STAGE CAPITAL ... .9,500.000 49,204 0| .0 0
. 000000-00-0 |KUREHA CHEM IND CO . . 05/16/2023 . | VARIOUS K .5,100.000 317,441 L0 .0 0
. 000000-00-0 |KURITA WATER INDS ... . 06/07/2023 . | ZERO STAGE CAPITAL ..... |....... 30,500.000 |.. 055,233 . 1,273,605 .0 .0 .
. 000000-00-0 |KYOWA KIRIN CO LTD .... . 04/25/2023 . |PRIOR YEAR INCOME ....... |.coeeerrens 0.000 |.. 0. .0 .0 .
. 000000-00-0 | INFOCOM CORP . 06/09/2023 . | ZERO STAGE CAPITAL ..... |........ 7,100.000 |.. 0 .0 .0 .
. 000000-00-0 | JUMBO INTERACTIVE . 06/01/2023 . | ZERO STAGE CAPITAL ..... |...... 11,916.000 |.. 0. .0 .0 .
. 000000-00-0 | JP-HOLDINGS INC ... . 04/04/2023 . | ZERO STAGE CAPITAL ..... |....... 19,300.000 |.. 0 .0 .0 .
. 000000-00-0 | MABUCHI MOTOR CO .... . 04/25/2023 . |PRIOR YEAR INCOME ....... |.ecooeernenns 0.000 |.. 0. .0 .0 .
. 000000-00-0 |MTN GROUP LTD ..... . 06/01/2023 . | ZERO STAGE CAPITAL . 441,852.000 ..3,129,403 |. 0| .0 0
. 000000-00-0 |MARUICHI STL TUBE . 04/27/2023 . | ZERO STAGE CAPITAL ... 16,600.000 ..364,674 |. 0| .0 0
. 000000-00-0 |MITSUBA CORP ...... . 03/28/2023 . | ZERO STAGE CAPITAL ... .2,700.000 0| .0 0
. 000000-00-0 |MITSUBISHI HVY IND . . 06/22/2023 . | ZERO STAGE CAPITAL ... 300.000 0| .0 0
. 000000-00-0 |MITSUI CHEMICALS .... ..... |- 06/12/2023 . [ ZERO STAGE CAPITAL K 16,800.000 0| .0 0
. 000000-00-0 |MITSUI 0.S.K.LINES .... . |B..... . 05/16/2023 . | VARIOUS ....oovvvvviiiiiiins foeeeens 3,900.000 |.. 0. ...0 ] .0 . . .
. 000000-00-0 |DMG MORI CO LTD .. . |B..... . 04/05/2023 . | ZERO STAGE CAPITAL ..... |....... 38,100.000 |.. 0. .0 ] .0 . 616,102 |..
. 000000-00-0 |MORITA HOLDINGS .. . |B..... . 05/17/2023 . | VARIOUS ....oovvvviiiiiiinns foeeeens 1,700.000 |.. 0. ...0 ] .0 . ..15,220 |..
. 000000-00-0 | NEDBANK GROUP LTD B..... . 03/30/2023 . | ZERO STAGE CAPITAL ..... |....... 40,319.000 |.. 0. .0 ] .0 .
. 000000-00-0 |NIPPON DENSETSU ... . |B..... . 04/26/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 2,000.000 |.. 0. ...0 ] .0 .
. 000000-00-0 |NISSHIN SEIFUN GRP .. B..... . 03/29/2023 . | ZERO STAGE CAPITAL ..... |....... 42,200.000 |.. 0. ...0 ] .0 .
. 000000-00-0 |NISHIMATSU CONSTCN .. B..... . 06/02/2023 . | ZERO STAGE CAPITAL ..... |...... 12,900.000 |.. 341,910 |.... 0. ...0 ] .0 .
. 000000-00-0 |NISSHA CO LTD . 05/11/2023 . | ZERO STAGE CAPITAL ..... |...... 10,700.000 |.. 137,232 |.... 0. .0 ] .0 .
. 000000-00-0 |NISSAN MOTOR CO . 04/14/2023 . | ZERO STAGE CAPITAL ..... | 26,000.000 . 101,683 |. 0| .0 0
. 000000-00-0 | NOHMI BOSAI .. . 04/28/2023 . | ZERO STAGE CAPITAL ..... |........ 8,900.000 |......... 112,458 108,313 |.... 0. .0 . 0. .108,313 |.
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. 000000-00-0 |NIPPON YUSEN KK . |B..... . 06/20/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 5,500.000 |.. .0 .0 .
. 000000-00-0 | ZEON CORPORATION ... . |B..... . 03/28/2023 . | ZERO STAGE CAPITAL ..... |....... 23,500.000 |.. .0 .0 .
. 000000-00-0 |NIPPON CERAMIC ... B..... . 04/27/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 2,600.000 |.. .0 .0 .
. 000000-00-0 |0JI HLDGS CORP ... B..... . 04/24/2023 . |VARIOUS ....oovvvvvviniinnns |oees 132,100.000 |.. .0 .0 .
. 000000-00-0 | OKUWA CO ... . |B..... . 05/22/2023 . | ZERO STAGE CAPITAL ..... |.ocec... 3,500.000 |.. .0 .0 .
. 000000-00-0 | ONOKEN €O .. .|B..... . 04/06/2023 . | ZERO STAGE CAPITAL ..... |........ 2,000.000 |.. .22,918 |.... .0 .0 .
. 000000-00-0 | TAIHEIYO CEMENT .. .|B..... . 04/28/2023 . | ZERO STAGE CAPITAL ..... |...... 16,600.000 |.. 302,878 |.... .0 .0 .
. 000000-00-0 |DAISO CO . |B..... . 05/22/2023 . | VARIOUS ...oovvvviviiiiiiins e 9,200.000 |.. .0 .0 .
. 000000-00-0 |DAIHEN CORP . 04/04/2023 . | ZERO STAGE CAPITAL ..... |oeeo.. 2,100.000 |.. .0 .0 . ... 567 ...
. 000000-00-0 | OSAKA STEEL CO . . 03/30/2023 . .8,600.000 .0 0 . (10,194) |.
. 000000-00-0 |P.S.MITSUBISHI CON . . 03/27/2023 . | ZERO STAGE CAPITAL ... .6,300.000 .0 0 (191) |.
. 000000-00-0 | KOMEHYO HOLDINGS C . . 04/04/2023 . | ZERO STAGE CAPITAL ..... | .1,100.000 .0 0 (1,848) |.
. 000000-00-0 | COMSYS HOLDINGS . 03/29/2023 . | ZERO STAGE CAPITAL ..... |...... 10,500.000 |.. .0 .0 . L (743) |....
. 000000-00-0 | KAKAKU.COM. INC .. . |B..... . 04/20/2023 . | VARIOUS ...oovvvvvivnieiinns e 41,900.000 |.. .0 .0 . . (53,487) |....
. 000000-00-0 | CODAN LTD .|B..... . 03/27/2023 . | ZERO STAGE CAPITAL ..... |...... 23,915.000 |.. .0 .0 . ... (89) ...
. 000000-00-0 |RAITO KOGYO CO . B..... . 03/30/2023 . | ZERO STAGE CAPITAL ..... |....... 12,700.000 |.. .0 .0 . .. (1,624) ...
. 000000-00-0 |RINNAI CORP B..... . 03/27/2023 . | ZERO STAGE CAPITAL ..... |oceco.. 8,200.000 |.. .0 .0 . ...(2,035) |....
. 000000-00-0 |WEICHAI POWER CO .... . 04/12/2023 . | ZERO STAGE CAPITAL ..... |..... 138,000.000 |.. .0 .0 . .. 12,874 |....
. 000000-00-0 |ROLAND CORPORATION .. . 06/13/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 9,400.000 |.. 270,840 |.... .0 .0 .
. 000000-00-0 |ROYAL HOLDINGS CO . 03/27/2023 . | ZERO STAGE CAPITAL ..... |........ 4,300.000 |.. ...81,579 |.... .0 .0 .
. 000000-00-0 |SMC CORP ............ . 04/21/2023 . | ZERO STAGE CAPITAL ..467,512 |. .0 0
. 000000-00-0 | SANYO CHEMICAL IND . . 05/16/2023 . | VARIOUS ... . 160,890 |. .0 0
. 000000-00-0 |SANYO SPEC STEEL . . 03/28/2023 . | ZERO STAGE CAPITAL ..377,839 |. .0 0
. 000000-00-0 | SECOM CO ... . 06/15/2023 . | ZERO STAGE CAPITAL ... .. 575,919 586,433 .0 0
. 000000-00-0 |SEIREN CO .. . 03/29/2023 . | ZERO STAGE CAPITAL ..... | ..201,067 ..202,570 |. .0 0 .202,570
. 000000-00-0 | SEKISUI HOUSE .. . 03/29/2023 . | ZERO STAGE CAPITAL ..... |....... 21,800.000 |......... 439,678 410,443 |.... .0 .0 . 410,443 |..
. 000000-00-0 |SINOPEC S/PETROLEU .. . 05/23/2023 . | ZERO STAGE CAPITAL ..... ...1,022,000.000 |......... 170,758 184,959 |.... ...0 ] .0 . .184,959 |..
. 000000-00-0 | SHIMAMURA CO . 05/24/2023 . | ZERO STAGE CAPITAL ..... |........ 2,800.000 |.. 260,897 |.... .0 ] .0 .
. 000000-00-0 | SHIN-ETSU POLYMER ... . 04/27/2023 . | ZERO STAGE CAPITAL ..... ..1382,611 |.... ...0 ] .0 .
. 000000-00-0 | SUMITOMO DENSETSU ... . 04/26/2023 . | ZERO STAGE CAPITAL ..... .. ....9,540 |.... .0 ] .0 . .
. 000000-00-0 | SUMITOMO METAL MNG .... . 05/01/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 5,700.000 |.. 214,166 |.... ...0 ] .0 . ....214,166
. 000000-00-0 | ADVANTEST ... . 06/09/2023 . | VARIOUS 12,900.000 ..1,066,787 |. .0 0 .1,066,787
. 000000-00-0 | TAMURA CORP . 04/26/2023 . | ZERO STAGE CAPITAL ... 20,000.000 .0 0 112,814
. 000000-00-0 | TODA CORP ... . 03/27/2023 . | ZERO STAGE CAPITAL ... 27,400.000 .0 0 .143,350
. 000000-00-0 | TOKAI CARBON CO . 03/29/2023 . | ZERO STAGE CAPITAL ... 42,100.000 .0 0 .408,282
. 000000-00-0 | TOAGOSEI CO LTD . 03/30/2023 . | ZERO STAGE CAPITAL K .5,400.000 .0 0 50,118
. 000000-00-0 | TOKYO GAS CO . 05/19/2023 . | VARIOUS ....oovvvvviviiiinns foeeees 4,300.000 |.. . ...0 ] .0 . 78,411 |..
. 000000-00-0 | TOKYO ROPE MFG CO ... . 03/31/2023 . | ZERO STAGE CAPITAL ..... |....... 13,400.000 |.. 123,163 |.... .0 ] .0 . ...123,163 |..
. 000000-00-0 | TOKYO STEEL MFG . . 05/01/2023 . | ZERO STAGE CAPITAL ..... |..... 109,300.000 |.. ,233,286 |.... ...0 ] .0 .
. 000000-00-0 | TOMOKU CO .|B..... . 04/28/2023 . | ZERO STAGE CAPITAL ..... |....... 12,700.000 |.. .0 ] .0 .
. 000000-00-0 | YONDOSHI HLDGS INC .. B..... . 04/14/2023 . | ZERO STAGE CAPITAL ..... |...... 14,600.000 |.. ...0 ] .0 .
. 000000-00-0 | TOYO MACHINYEMETAL ... . |B..... . 04/27/2023 . | ZERO STAGE CAPITAL ..... |...... 11,800.000 |.. ...0 ] .0 .
. 000000-00-0 | TSUGAMI CORP . |B..... . 04/25/2023 . |VARIOUS ....oovvvviviiiiinns |oeeeens 14,900.000 |.. . . ...0 ] .0 . . .
. 000000-00-0 | YAMATO K0GYO CO . 05/11/2023 . | ZERO STAGE CAPITAL ..... |....... 27,000.000 |.. .. 1,108,775 |.... .0 ] .0 . 1,103,775 |..
. 000000-00-0 | YODOGAWA STEEL WKS . . 03/29/2023 . | ZERO STAGE CAPITAL ..... | .7,000.000 .. 140,132 |. .0 0 .140,132
. 000000-00-0 |EURAZEQ .... . 06/09/2023 . | ZERO STAGE CAPITAL ..... |....... 18,417.000 |.......1,284,406 |.........oeeeeeeees oo 1,260,647 |.... .0 . 0. ,260,647 |.
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. 000000-00-0 B..... . 05/02/2023 . | ZERO STAGE CAPITAL ..... |.ococo.. 4,076.000 |......... 131,217 .0 .0 . ....129,493 |.. .. (3,089) [..........1,725
. 000000-00-0 |NOVARTIS AG .. . |D..... . 06/22/2023 . | ZERO STAGE CAPITAL ..... |....... 13,513.000 |...... 1,283,721 .0 .0 . 1,181,955 |..
. 000000-00-0 |OPAP (ORG OF FOOTB) ... .|B..... . 06/23/2023 . |RETURN OF CAPITAL ....... |eeeeeeneens 0.000 |.......... 18,359 .0 .0 .
. 000000-00-0 |ABB LTD .|D..... . 04/18/2023 . | ZERO STAGE CAPITAL ..... |....... 52,298.000 |...... 1,802,609 .0 .0 .
. 000000-00-0 | ADECCO GROUP AG .. . |D..... . 05/04/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 4,393.000 |.. .0 .0 .
. 000000-00-0 . [D..... . 04/28/2023 . | ZERO STAGE CAPITAL ..... |....... 43,575.000 |.. .0 .0 .
. 000000-00-0 D..... . 03/31/2023 . | ZERO STAGE CAPITAL ..... |oece.. 2,719.000 |.. .0 .0 .
. 000000-00-0 |BALOISE HOLDING AG .... .|D..... . 05/26/2023 . | ZERO STAGE CAPITAL ..... |........ 3,826.000 |.. .0 .0 .
. 000000-00-0 |ARBONIA AG . 03/29/2023 . | ZERO STAGE CAPITAL ..... |eeeco.. 3,702.000 |.. .0 .0 .
. 000000-00-0 |HUBER & SUHNER AG . 06/08/2023 . | ZERO STAGE CAPITAL ... ....644.000 .0 0
. 000000-00-0 |ENEL ..... . 04/19/2023 . | ZERO STAGE CAPITAL ... . 224,849.000 .0 0
..73328P-10-6 | PORSCHE AUTOMOBIL . 04/10/2023 . | ZERO STAGE CAPITAL ..... | 28,248.000 . .0 0
. 000000-00-0 | MELEXIS . 04/28/2023 . | ZERO STAGE CAPITAL ..... |eeeeo.. 4,921.000 |......... 527,161 |.... .0 .0 .
. 000000-00-0 |CIE DE ST-GOBAIN .... . 04/06/2023 . | ZERO STAGE CAPITAL ..... |....... 22,223.000 |.......1,224,300 |.....ooooeiiiiiiiins s 1,356,796 |.... .0 .0 .
. 000000-00-0 |SWISS LIFE HLDG . . 05/11/2023 . | ZERO STAGE CAPITAL ..... |.ocec... 2,623.000 |.. 695,057 oo e 1,620,797 |.... .0 .0 .
. 000000-00-0 |HEINEKEN NV .. . |B..... . 05/10/2023 . | ZERO STAGE CAPITAL ..... ,139,067 .0 .0 . 0
. 000000-00-0 |SHELL PLC .... D..... . 04/26/2023 . | ZERO STAGE CAPITAL ..... .. .0 .0 . 0
. 870886-10-8 |SWISS RE LTD .|D..... . 05/22/2023 . | ZERO STAGE CAPITAL ..... |........ 1,924.000 |.. .0 .0 . 0
..874039-10-0 | TAIWAN SEMICONDUCTOR .. D..... . 05/11/2023 . | ZERO STAGE CAPITAL ..... |...... 32,050.000 |.. .0 .0 . 0
..87936R-20-5 | TELEFONICA BRASIL SA .. D..... . 05/05/2023 . | ZERO STAGE CAPITAL ..... |....... 51,136.000 |.. .0 .0 . 0
..879382-10-9 | TELEFONICA S A . . 06/12/2023 . | ZERO STAGE CAPITAL ... . 447,706.000 .0 0 0|
..88579N-10-5 |31 GROUP PLC ... . 06/23/2023 . | ZERO STAGE CAPITAL ... .5,011.000 .0 0 0|
..889110-10-2 | TOKYO ELECTRON LTD . . 04/19/2023 . | ZERO STAGE CAPITAL ... 868.000 .0 0 0|
. 000000-00-0 | ASAHI CO LTD ... . 06/12/2023 . | ZERO STAGE CAPITAL ... .8,400.000 .0 0 0| .(3,493) |.
. 000000-00-0 |MIZUHO LEASING CO . 03/27/2023 . | ZERO STAGE CAPITAL ..... | .4,100.000 ..108,703 .0 0 0| (5,191) |.
. 000000-00-0 | ALARKO HOLDING .... . . 05/24/2023 . | ZERO STAGE CAPITAL ..... |..... 641,742.000 |.......1,864,555 .0 .0 . 0 (444,086)
. 000000-00-0 | ARCELIK . . |B..... . 05/08/2023 . | ZERO STAGE CAPITAL ..... |...... 82,396.000 |......... 390,766 .0 .0 . 0 (124,143)
. 000000-00-0 |AYGAZ .... B..... . 04/03/2023 . | ZERO STAGE CAPITAL ..... |....... 37,627.000 |......... 129,936 .0 .0 . 0 . (22,069)
. 000000-00-0 |DOGAN HOLDINGS B..... . 06/13/2023 . | ZERO STAGE CAPITAL ..... |..... 131,431.000 |.. .. 59,405 .0 .0 . 0 ... (837)
. 000000-00-0 |KEREVITAS GIDA SAN . . |B..... . 06/12/2023 . | ZERO STAGE CAPITAL ..... ...1,201,103.000 |.. . . .0 .0 . 0 . (80,759)
. 000000-00-0 |OYAK CIMENTO FGBRI .... . 03/29/2023 . | ZERO STAGE CAPITAL ..... |..... 226,697.000 |.. 623,067 |.... .0 .0 . 0 .....(198,453)
. 000000-00-0 |T SISE VE CAM FABR . . 06/12/2023 . | ZERO STAGE CAPITAL ... . 251,169.000 ..563,717 | .0 0 0| (58,420) .30,937 |. (27,483) |..
. 000000-00-0 |ULKER BISKUVI SANA . . 04/18/2023 . | ZERO STAGE CAPITAL ... 39,806.000 64,913 |. .0 0 0| .0 ..4,943 |. 4,943 |..
. 000000-00-0 |DIANA SHIPPING INC . . 04/27/2023 . | ZERO STAGE CAPITAL ... 70,536.000 ..320,959 |. .0 0 0| .0 . (41,041) |. (41,041) [..
. 000000-00-0 |SYDBANK .... . 06/01/2023 . | ZERO STAGE CAPITAL ... .9,253.000 . 460,077 |. .0 0 0|
. 000000-00-0 |MTU AERO ENGINES A . . 06/07/2023 . | ZERO STAGE CAPITAL K .4,225.000 1,034,267 |. .0 0 0l . 10,258
. 000000-00-0 |DAIICHI SANKYO COM ... . 06/14/2023 . | VARIOUS ....oovvvviviiiiiins |oeeens 23,200.000 |.. .... 708,690 |.... ...0 ] .0 . 8)|.......... 708,690 |....... (19,125) |...
. 000000-00-0 |MITSUBISHI CHEM GP . . |B..... . 03/31/2023 . | VARIOUS ... JU R 126,600.000 |.. 740,893 |.... .0 ] .0 . 0 .
. 000000-00-0 |EFG INTERNATIONAL ... D..... . 05/04/2023 . | VARIOUS ... N R 16,511.000 |.. .... 160,769 |.... ...0 ] .0 . 0
. 000000-00-0 | CHINA CONSTRUCTION BANK-H . B..... . 05/10/2023 . | ZERO STAGE CAPITAL ..... |..... 386,000.000 |.. .0 ] .0 . 0
. 000000-00-0 | GRINDROD LIMITED B..... . 04/14/2023 . | ZERO STAGE CAPITAL ..... |..... 191,498.000 |.. ...0 ] .0 . 0
. 000000-00-0 | SUMCO CORPORATION ... B..... . 04/19/2023 . | ZERO STAGE CAPITAL ..... |........ 3,900.000 |.. ...0 ] .0 . 0
. 000000-00-0 | LANCASHIRE HLDGS .... .|B..... . 03/22/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereeens 0.000 |.. ...0 ] .0 . 0
. 000000-00-0 | CAMTEK . 04/20/2023 . | ZERO STAGE CAPITAL ..... |....... 10,990.000 |.. 253,891 [.... .0 ] .0 . o0 |eeennnnn.. 253,801 |l 3,047 filll (14,503) ...l (10,646)
. 000000-00-0 | CHINA NATIONAL BUILDING MA-H . 04/26/2023 . | ZERO STAGE CAPITAL ... . 504,000.000 ..480,179 |. .0 0 0| (112,107) |..
. 000000-00-0 | SCHINDLER HOLDING AG .. . 06/05/2023 . | ZERO STAGE CAPITAL ..... ....934.000 |......... 192,851 203,798 |.... .0 . 0. .0 . .203,798 |. .(18,080) |....... (10,948)
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. 000000-00-0 | JIUTIAN CHEMICAL .... B..... . 05/15/2023 . | ZERO STAGE CAPITAL ..... |..... 874,400.000 |.. L0 . .0 .0 . 0
. 000000-00-0 | SPAR NORD BANK AS ... B..... . 03/30/2023 . | VARIOUS ...oovvvvvvviiininns |oeeeens 8,022.000 |.. 0 s .0 .0 . 0
. 000000-00-0 | SBM OFFSHORE NV .. . |B..... . 05/04/2023 . | ZERO STAGE CAPITAL ..... |..... 133,479.000 |.. (222,537) |.... .0 .0 . 0
. 000000-00-0 | JDC CORPORATION ... B..... . 03/27/2023 . | ZERO STAGE CAPITAL ..... |........ 1,400.000 |.. .0 .0 . 0
. 000000-00-0 | FRONTKEN CORPORATI .. B..... . 05/10/2023 . | ZERO STAGE CAPITAL ..... |....... 81,200.000 |.. ...0 ] .0 . 0
. 000000-00-0 | DCM HOLDINGS CO . |B..... . 03/29/2023 . | ZERO STAGE CAPITAL ..... |........ 5,700.000 |.. .0 ] .0 . 0 . 293 |
. 000000-00-0 |FAMUR SA . |B..... . 06/05/2023 . | ZERO STAGE CAPITAL ..... |...... 44,988.000 |.. ...0 ] .0 . 0 L (7,192) |....
. 000000-00-0 |KINGBOARD LAMINATES HLDG LTD . 05/11/2023 . | ZERO STAGE CAPITAL ..... |..... 233,000.000 |.. .0 ] .0 . 0 . (43,098) |....
. 000000-00-0 |BANCA GENERALI . 05/22/2023 . |VARIOUS ...covvvvviviiiiiins |oeeeens 16,560.000 |.. ...0 ] .0 . 0 . (73,836) |....
. 000000-00-0 |HAITIAN INTERNATIONAL HLDGS . . 04/26/2023 . | ZERO STAGE CAPITAL .0 0 0| .(6,422) |.
. 000000-00-0 | ZHUZHOU CRRC TIMES ELECTRIC . . 06/20/2023 . | ZERO STAGE CAPITAL .0 0 0| . (10,903) |.
. 000000-00-0 |SKF AB .............. . 04/13/2023 . K K .0 0 0| . (16,846) |.
. 000000-00-0 |AIT CORPORATION .. . 06/22/2023 . | ZERO STAGE CAPITAL ..... |...... 28,900.000 |.. 340,186 |.... ...0 ] .0 . 0
. 000000-00-0 |FREENET AG . . 05/22/2023 . | ZERO STAGE CAPITAL ..... |........ 5,570.000 |.. 139,957 |.... .0 ] .0 . 0
. 000000-00-0 |CITIC TELECOM INTL . . |B..... . 05/22/2023 . | ZERO STAGE CAPITAL ..... |..... 323,000.000 |.. ...0 ] .0 . 0
. 000000-00-0 |KEPPEL CORP . |B..... . 03/24/2023 . | ZERO STAGE CAPITAL ..... |....... 64,600.000 |.. .0 ] .0 . 0 .
. 000000-00-0 |GENTING MALAYSIA B . .|B..... . 05/18/2023 . | ZERO STAGE CAPITAL ..... |....... 60,300.000 |.. ...0 ] .0 . 0 .. (373)
. 000000-00-0 |BCO DE SABADELL .. . |B..... . 05/03/2023 . | ZERO STAGE CAPITAL ..... |....... 64,202.000 |.. .0 ] .0 . 0 (25,254)
. 000000-00-0 | VEIDEKKE .|B..... . 06/23/2023 . | ZERO STAGE CAPITAL ..... |...... 26,126.000 |.. ...0 ] .0 . 0 (32,927)
. 000000-00-0 | TIANNENG POWER INTL LTD . B..... . 03/29/2023 . | ZERO STAGE CAPITAL ..... |..... 408,000.000 |.. .0 ] .0 . 0 (51,623)
. 000000-00-0 | GERRESHEIMER GROUP . . 05/31/2023 . | ZERO STAGE CAPITAL ... .4,681.000 .0 0 0|
. 000000-00-0 | DANONE ... . 06/08/2023 . | ZERO STAGE CAPITAL ... .7,466.000 .0 0 0|
. 000000-00-0 |KINGSOFT CORP LTD . 04/26/2023 . | ZERO STAGE CAPITAL . 209,200.000 .0 0 0|
. 000000-00-0 |NMS HONDINGS . . 05/01/2023 . | VARIOUS ... ...13,800.000 .0 0 0|
. 000000-00-0 |U-BLOX HOLDING AG . 06/22/2023 . | VARIOUS ... K ....926.000 .0 0 0| .
. 000000-00-0 | TEKFEN HOLDING AS ... . 05/31/2023 . | ZERO STAGE CAPITAL ..... |..... 692,665.000 |.. .0 ] .0 . w0 e 1,377,280 ...
. 000000-00-0 | TYMAN PLC B..... . 03/29/2023 . | ZERO STAGE CAPITAL ..... |...... 29,382.000 |.. ...0 ] .0 . 0 ..89,968 |..
. 000000-00-0 | CYFROWY POLSAT $A ... B..... . 05/31/2023 . | ZERO STAGE CAPITAL ..... |....... 26,189.000 |.. .0 ] .0 . 0
. 000000-00-0 |NAIGAI TRANS LINE ... B..... . 03/29/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 2,000.000 |.. ...0 ] .0 . 0
. 000000-00-0 |BODYCOTE PLC . |B..... . 06/07/2023 . | ZERO STAGE CAPITAL ..... |...... 33,987.000 |.. .0 ] .0 . 0
. 000000-00-0 |SPAREBANK 1 SR BK . 05/08/2023 . | VARIOUS ....oovvvvvviiiiiens |oeeeens 35,323.000 |.. ...0 ] .0 . 0
. 000000-00-0 |KRUK SA ............. . 04/13/2023 . | ZERO STAGE CAPITAL ... 609.000 .0 0 0|
. 000000-00-0 |CHINA DATANG CORP ... . 04/21/2023 . | ZERO STAGE CAPITAL ... . 291,000.000 .0 0 0|
. 000000-00-0 |NIPPON LIGHT METAL . . 04/06/2023 . | ZERO STAGE CAPITAL ... ...46,300.000 .0 0 0|
. 000000-00-0 | JUPITER PLC .. . 04/19/2023 . | ZERO STAGE CAPITAL ... 30,580.000 .0 0 0|
. 000000-00-0 | CARASSO MOTORS LTD .. . 05/04/2023 . | ZERO STAGE CAPITAL ..... | .4,559.000 .0 0 0|
. 000000-00-0 |SITC INTERNATIONAL HOLDINGS .... . 05/17/2023 . | ZERO STAGE CAPITAL ..... |..... 286,000.000 |.. ...0 ] .0 . 0
. 000000-00-0 | GREGGS . 06/08/2023 . | ZERO STAGE CAPITAL ..... |........ 1,608.000 |.. .0 ] .0 . 0
. 000000-00-0 |MIRAIT ONE CORP .. . |B..... . 03/27/2023 . | ZERO STAGE CAPITAL ..... |eecoo.. 2,000.000 |.. ...0 ] .0 . 0
. 000000-00-0 | SWIRE PROPERTIES L .... . |B..... . 04/18/2023 . | VARIOUS ...oovvvvviviiiiinns |oeeens 17,400.000 .0 ] .0 . 0
. 000000-00-0 | CENTRAL ASIA METAL .... .|B..... . 05/09/2023 . | VARIOUS .....ovvvvvvivininns |oeees 127,374.000 ...0 ] .0 . 0
. 000000-00-0 |BRUNELLO CUCINELLI .... . |B..... . 05/24/2023 . |VARIOUS ...oovvvvvvvviiiinns e 796.000 |.. ...0 ] .0 . 0
. 000000-00-0 | TELEFONICA DEUTSCH ... . |B..... . 05/18/2023 . | ZERO STAGE CAPITAL ..... |..... 129,520.000 |.. . ...0 ] .0 . 0
. 000000-00-0 |POLISAN HOLDING .. . |B..... . 05/31/2023 . | ZERO STAGE CAPITAL ..... |..... 243,247.000 |.. 144,500 |.... .0 ] .0 . 0
. 000000-00-0 | TALANX AG ....... ..... |- 05/31/2023 . [ZERO STAGE CAPITAL K .2,160.000 ..103,939 |. .0 0 0|
. 000000-00-0 | CREST NICHOLSON HL . B..... . 03/28/2023 . | VARIOUS ... J PO 17,089.000 |.. ...48,493 ... .0 . 0. .0 .
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. 000000-00-0 |COCA COLA HBC B..... . 06/22/2023 . |RETURN OF CAPITAL ....... e 20,131 .0 .0 . ..20,217 |.. ... (86)
. 000000-00-0 |COCA COLA HBC B..... . 06/20/2023 . | RETURN OF CAPITAL ....... 0.000 |.. .0 .0 .
. 000000-00-0 |MITRA PINASTHIKA M . . |B..... . 05/31/2023 . | ZERO STAGE CAPITAL ..... ...1,969,300.000 |.. .0 .0 .
. 000000-00-0 |BPOST SA/NV . |B..... . 04/06/2023 . | ZERO STAGE CAPITAL ..... |....... 16,998.000 |.. .0 .0 .
. 000000-00-0 |FRONTIER DEVELOPME . . |B..... . 06/09/2023 . | ZERO STAGE CAPITAL ..... |...... 11,944.000 |.. .0 .0 .
. 000000-00-0 |PLUS500 LTD . |B..... . 06/14/2023 . | ZERO STAGE CAPITAL ..... |....... 12,659.000 |.. .0 .0 .
. 000000-00-0 | CENTRALNIC GROWP P .... . 06/22/2023 . | ZERO STAGE CAPITAL ..... |...... 52,940.000 |.. .0 .0 .
. 000000-00-0 |RICHEMONT(CIE FIN) .... . 05/30/2023 . | ZERO STAGE CAPITAL ..... |....... 23,376.000 |.. .0 .0 .
. 000000-00-0 | KONINKLIJKE AHOLD ... . 05/26/2023 . | ZERO STAGE CAPITAL ..... |...... 25,913.000 |.. .0 .0 .
. 000000-00-0 |NISSIN FOODS CO LTD . 05/17/2023 . | ZERO STAGE CAPITAL ...65,000.000 .0 0
. 000000-00-0 | CONVATEC GROUP PLC .. . 05/22/2023 . | VARIOUS ... . 109,680.000 .0 0
. 000000-00-0 | PARADOX INTERACTIV . . 05/25/2023 . | ZERO STAGE CAPITAL .......24,528.000 .0 0
. 000000-00-0 | FORFARMERS NV . 04/06/2023 . | ZERO STAGE CAPITAL ..... |...... 25,446.000 |.. .0 .0 .
. 000000-00-0 |POSTAL SAVINGS BANK OF CHI-H ... . 05/09/2023 . | ZERO STAGE CAPITAL ..... ...1,220,000.000 |.. .0 .0 .
. 000000-00-0 | CONCORDIA FINANCIA . 04/12/2023 . | VARIOUS ...covvvvviviiiiiins Joeeees 24,800.000 |.. .0 .0 . .
. 000000-00-0 | BAROQUE JAPAN LTD ... B..... . 04/27/2023 . | ZERO STAGE CAPITAL ..... |........ 5,800.000 |.. .0 .0 . .1,081
. 000000-00-0 |B3 CONSULTING GRP ... B..... . 05/02/2023 . | ZERO STAGE CAPITAL ..... |.ocec... 2,855.000 |.. .0 .0 . . (4,280)
. 000000-00-0 .|B..... . 05/30/2023 . | VARIOUS ...oovvvvvvriiiiinns |oeeees 11,891.000 |.. .0 .0 . (14,569)
. 000000-00-0 |ALLEANZA HOLDINGS ... B..... . 06/21/2023 . | ZERO STAGE CAPITAL ..... |....... 27,400.000 |.. .0 .0 . ... (97)
. 000000-00-0 | GOLDEN OCEAN GROUP .. B..... . 05/24/2023 . | ZERO STAGE CAPITAL ..... |....... 31,840.000 |.. .0 .0 . (52,529)
. 000000-00-0 |EMAAR DEVELOPMENT . 06/13/2023 . | ZERO STAGE CAPITAL ... 32,906.000 .0 0 . (1,898) ..
. 000000-00-0 |GENTING SING LTD . . 06/01/2023 . | ZERO STAGE CAPITAL ... .. 66,600.000 .0 0
. 000000-00-0 |CNH INDUSTRIAL NV . 03/29/2023 . | ZERO STAGE CAPITAL ... 23,631.000 .. 357,948 .0 0
. 000000-00-0 |BILIA AB .. . 05/08/2023 . | ZERO STAGE CAPITAL ... 11,805.000 .. 125,339 .0 0
. 000000-00-0 |ORION .... . 05/17/2023 . | ZERO STAGE CAPITAL ..... | ... 671.000 67,192 .0 0
. 000000-00-0 |ALLIGO AB . . 06/01/2023 . | ZERO STAGE CAPITAL ..... |........ 5,173.000 |.......... 57,024 |... .0 .0 .
. 000000-00-0 |2020 BULKERS LTD B..... . 03/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeennns 0.000 |..... (2,176,338) |... .0 .0 .
. 000000-00-0 |AK MEDICAL HLDGS L .... . |B..... . 06/09/2023 . | ZERO STAGE CAPITAL ..... |....... 54,000.000 |.......... 51,450 .0 .0 .
. 000000-00-0 | OPTORUN CO LTD ... B..... . 04/24/2023 . | ZERO STAGE CAPITAL ..... |.ococ... 6,300.000 |...........99,433 .0 .0 .
. 000000-00-0 |LA FRANCAISE DES . B..... . 06/22/2023 . | ZERO STAGE CAPITAL ..... |....... 28,656.000 |...... 1,100,889 .0 .0 .
. 000000-00-0 | ARTERIA NETWORKS C . . 05/22/2023 . | VARIOUS ....oovvvvviiiiiinns foeeees 4,600.000 |.. .0 .0 . .
. 000000-00-0 |DIFFER GROUP AUTO ... . 04/03/2023 . | ZERO STAGE CAPITAL . 23,974,000.000 K .0 0 .609,722
. 000000-00-0 | COCA-COLA FEMSA S. . . 06/12/2023 . | ZERO STAGE CAPITAL ..... |..... 231,220.000 L0 .0 0 .1,835,141
. 000000-00-0 | MAN GROUP PLC/JERSEY . 04/27/2023 . . 410,977.000 (1,292,897) |. .0 0 . 1,593,351
. 000000-00-0 | TEAMVIEWER AG .. . 04/26/2023 . | ZERO STAGE CAPITAL ...15,076.000 L0 .0 0 .244,857
. 000000-00-0 |FLEX LNG LTD (BM) .. . 03/16/2023 . | ZERO STAGE CAPITAL ..... |oeeeeerrrens 0.000 .(984,660) (1,145,847) |. .0 0 E (1,038, 198)
. 000000-00-0 |BUDWEISER BREWING CO APAC LT ... . 04/25/2023 . | ZERO STAGE CAPITAL ..... ...1,001,900.000 |...... 3,039,007 |....coovviiiiiiinnns Joeeenns 3,188,720 |.... .0 L PO | B SRR | B R 3,188,720 |.. (149,713)
. 000000-00-0 |FAST FITNESS JAPAN .... . . 05/17/2023 . | VARIOUS ... JUPR RO 4,700.000 |.......... 47,334 ...50,671 .0 .0 . ..50,671 ..(3,336)
. 000000-00-0 |0SB GROUP PLC B..... . 05/11/2023 . | VARIOUS ... U R 98,988.000 |.. .0 .0 . .656,431 (50,441)
. 000000-00-0 |GEORG FISCHER AG .... D..... . 03/29/2023 . | ZERO STAGE CAPITAL ..... |........ 5,454.000 |.. .0 .0 . . 13,028
. 000000-00-0 |AMPOL LTD B..... . 05/03/2023 . | ZERO STAGE CAPITAL ..... |...... 11,777.000 |.. .0 .0 . (18,080)
. 000000-00-0 | THUNGELA RESOURCES .... B..... . 06/23/2023 . | ZERO STAGE CAPITAL ..... |........ 1,409.000 |.. .0 .0 .
. 000000-00-0 |AYDEM YENILENEBILI .... .|B..... . 05/11/2023 . | ZERO STAGE CAPITAL ..... |..... 549,694.000 |.. . .0 .0 . (107,420)
. 000000-00-0 | GALATA WIND ENERJI . . 05/17/2023 . | ZERO STAGE CAPITAL ..... |..... 877,336.000 |.. 797,712 |.... .0 .0 . (155,751)
. 000000-00-0 |STILLFRONT GP AB . . 05/09/2023 . | ZERO STAGE CAPITAL ..... |..... 149,409.000 ..268,669 |. .0 0 59,724 |..
. 000000-00-0 |RVRC HOLDING AB .. . 05/02/2023 . | ZERO STAGE CAPITAL ..... |....... 14,398.000 |.. ...49.827 |.... .0 . 0. L (7,111)
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. 000000-00-0 | I-NE CO LTD . |B..... . 05/11/2023 . | ZERO STAGE CAPITAL ..... |oceeo.. 3,700.000 |.......... 88,546 .... 100,179 |.... L0 . ... 100,179 |............ 234 |...
. 000000-00-0 |NORDIC PAPER HLDG ... B..... . 04/19/2023 . | ZERO STAGE CAPITAL ..... |...... 22,864.000 |.......... 98,695 .... 101,601 0 s ... 101,601 |..........4,055 |[...
. 000000-00-0 |H.LUNDBECK A/S .... B..... . 06/23/2023 . | ZERO STAGE CAPITAL ..... |...... 70,552.000 |......... 369,875 [....ciiiiiiiin foninnnnne 373,159 |...........260,853 ....373,159 |.. (25,008) ...
. 000000-00-0 | FRONTLINE PLC B..... . 03/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeeerrrees 0.000 |..... (3,870,556) [..eeevvrrvrrrrrnnnns fovvenns (4,002,439) |....... (4,417 ,444) (4,002,439) |..
. 000000-00-0 |KAMBI GRP PLC R |- T . 05/19/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 5,247.000 |.. .... 100,897 |.... 100,897 |..
. 000000-00-0 | CHINA BOHAI BANK CO LTD-H .... . |B..... . 04/04/2023 . | ZERO STAGE CAPITAL ..... |..... 152,000.000 |.. ..30,943 |..

. |D..... . 04/06/2023 . [VARIOUS ......ccecuvveenaees fereeees 17,433.000 |..
B..... . 03/29/2023 . [ ZERO STAGE CAPITAL ..... [....... 96,846.000 |..
B..... . 06/08/2023 . [ ZERO STAGE CAPITAL ..... |..... 144,500.000 |..

. 000000-00-0 | SEANERGY MARITIME ..
. 000000-00-0 |KILER HOLDING
. 000000-00-0 | SCICLONE PHARMACEU ..

... 118,641 ...
.... 100,662 |....
..186,522 |....

... 118,641 |..
... 100,662 |..
.186,522 |..

. 000000-00-0 | HALEON PLC ...... . 05/12/2023 . [PRIOR YEAR INCONE .. ...0.000 .0 .0
. 000000-00-0 | PROACT IT GROUP . 05/02/2023 . [ZERO STAGE CAPITAL ... .2,911.000 29,154 29,154
. 000000-00-0 | HENSOLDT AG .. . 04/04/2023 . [ ZERO STAGE CAPITAL ..... | .4,623.000 ..154,665 |. .154,665
. 000000-00-0 |HEMNET AB .... . . 06/01/2023 . [ ZERO STAGE CAPITAL ..... [....... 11,420.000 |.. .. 178,266 |.... 178,266 |.. . 11,185 |
. 000000-00-0 | BRUNEL INTL B |- . 06/22/2023 . [VARIOUS .....ccoonnvninnaans fornens 22,934.000 |.. 204,849 |.... ....204,849 |.. .. (2,378) |....
. 000000-00-0 | FINECOBANK SPA . B..... . 03/28/2023 . [ ZERO STAGE CAPITAL ..... [...... 67,727.000 |.. ,169,474 |.... 1,169,474 |.. (180,888) |....
. 000000-00-0 | SHELL PLC .. |B..... . 05/02/2023 . [ZERO STAGE CAPITAL ..... |........ 1,163.000 |.. ..35,584 |.. . (2,718) |....
. 000000-00-0 | DAIMLER TRUCK HOLD . . |B..... . 06/20/2023 . [ ZERO STAGE CAPITAL ..... [....... 37,935.000 |.. 1,213,821 ...59,369 |....

...544,290 |..

544,290 |.... .
,075,250 |..

,075,250 |....
193,025 |....

. (72,385) |....
...51,043 |....
12,562 ...
.(3,547) |
..4,591
. (14,646) |.
. (31,181) |
... (495) .
(127,615) |....
.205,686 |....

. |B..... . 03/28/2023 . [VARIOUS .....covonnvrnniaens fornnnd 91,005.000 |..
B..... . 06/01/2023 . [ ZERO STAGE CAPITAL ..... ...1,980,559.000 |..
. 04/04/2023 . [ ZERO STAGE CAPITAL ..... [....... 10,938.000 |..
. 04/25/2023 . [ ZERO STAGE CAPITAL .1,391.000
. 04/26/2023 . [ VARIOUS .4,200.000
. 04/13/2023 . [ VARIOUS ... 78,327.000
. 04/14/2023 . [ ZERO STAGE CAPITAL 13,754.000
. 06/23/2023 . [ ZERO STAGE CAPITAL R .1,158.000
. 05/25/2023 . [VARIOUS ......coeuvvininans fornens 42,987.000 |..
. 06/13/2023 . [ VARIOUS ... JUUR IR 25,000.000 |..

s 2,871.000 |..

. 000000-00-0 | SCHRODERS PLC
. 000000-00-0 | AMERICANA RESTAURANT ..
. 000000-00-0 | NOMAD FOODS LTD
. 000000-00-0 |HELLA GMBH & CO KG .
. 000000-00-0 | METAWATER CO LTD .
. 000000-00-0 |ROTORK ..............
. 000000-00-0 | MOBILEZONE HOLDING .
. 000000-00-0 |PER AARSLEFF HLDNG .
. 000000-00-0 | SAPIENS INTL CORP ...
. 000000-00-0 | BAYCURRENT CONSULT

. 000000-00-0 B..... . 03/28/2023 . [ VARIOUS ... . . .. (6,074) ...
. 000000-00-0 B..... . 03/27/2023 . [ ZERO STAGE CAPITAL ..... [....... 14,773.000 |.......... 27,775 ...(3,265)|....
. 000000-00-0 | THE FIRST BANK OF ... B..... . 03/31/2023 . [ ZERO STAGE CAPITAL ..... [....... 33,600.000 |......... 150,449

. 000000-00-0 | IBSTOCK PLC . 04/06/2023 . [ ZERO STAGE CAPITAL ..... [....... 28,522.000 |.......... 59,866

. 000000-00-0 | ISKENDERUN DEMIR . . 03/29/2023 . [ ZERO STAGE CAPITAL ... . 620,859.000 ,163,439 ,456,195 |.

. 000000-00-0 | AMUNDI .. . 03/28/2023 . [ ZERO STAGE CAPITAL ... .1,359.000 82,753 89,881 3,260 .(10,389) |

. 000000-00-0 | ITALMOBILIARE . 03/27/2023 . [ ZERO STAGE CAPITAL ... 15,534 14,734 534 .. 266 |.

. 06/22/2023 . [ ZERO STAGE CAPITAL ...
. 06/13/2023 . [ ZERO STAGE CAPITAL ..... |..... 150,800.000
. 06/07/2023 . [ ZERO STAGE CAPITAL ..... [....... 26,861.000 |..
R |- . 06/21/2023 . [ZERO STAGE CAPITAL ..... |..... 178,044.000 |..
-|D..... . 06/23/2023 . [ZERO STAGE CAPITAL ..... |........ 2,259.000 |..
C..... . 06/23/2023 . [ZERO STAGE CAPITAL ..... |....... 1,246.000 |..
. |D..... . 04/03/2023 . [ ZERO STAGE CAPITAL .....
N . 06/14/2023 . [ ZERO STAGE CAPITAL .....
R [ . 05/10/2023 . [ ZERO STAGE CAPITAL .....
.|D..... . 06/07/2023 . [ ZERO STAGE CAPITAL .....
<. |- 05/18/2023 . | ZERO STAGE CAPITAL ...
D..... . 05/03/2023 . [ZERQ STAGE CAPITAL .....

. (14,798) |
. (13,835) |

(2'3',620)
....67
. (6,447) ...

. 000000-00-0 | EUROPRIS ASA .
. 000000-00-0 | CHINA INTERNATIONAL CAPITA-H
. 000000-00-0 |BRAVIDA HOLDING AB
. 000000-00-0 |PIRELLI & C. SPA ....
..G0176J-10-9 | ALLEGION PLC
..G1151C-10-1 | ACCENTURE LTD BERMUDA
..G29183-10-3 | EATON CORP
..G3075P-10-1 | ENSTAR GROUP LTD
..G3223R-10-8 | EVEREST RE GROUP LTD ..
..G4863A-10-8 | INTL GAME TECH PLC ....
..G6564A-10-5 | NOMAD FOODS LTD ..
..G72800-10-8 | PROTHENA CORP PLC ...

..331,8% |
205,684 |....
927,642 |....

15,240.000 ..262,738 |.

....396.000 |..
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..GB994E-10-3 | TRANE TECHNOLOGI PLC .. D..... . 05/24/2023 . | ZERO STAGE CAPITAL ..... |.eec... 4,307.000 |.. 814,387 | 0 | 0|
..N6596X-10-9 | NXP SEMICONDUCTR . [D..... . 05/19/2023 . | ZERO STAGE CAPITAL ..... |........ 3,373.000 |.. 571,391 [...........398,710 |........ 19,820
..Y8162K-20-4 | STAR BULK CARRIERS ........ccccciinnninnnnnnnnnnes D..... . 05/10/2023 . | ZERO STAGE CAPITAL ..... |........ 7,150.000 |......... 138,822 ... e 192,575 |...........137,49%4 |........ 55,080

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 504,022,666 XXX 393,127,805 223,160,919 | (71,982,602) 391,848,653
..464286-77-2 | ISHARES MSCI SOUTH KOREA ETF .....eovvvvvrevninns [ covenes . 04/25/2023 . | ZERO STAGE CAPITAL ... |ove.... 45,687.000 [...... 2,780,205 |vrevrviiiinin ferene 2,726,429 [ooioiiiiinnne (| A 0 [0 0 0 ol 0 e 2,726,429
..464287-10-1 [ ISHARES S+P 100 ETF ..oeoeieiirieeiriirnieiee | ervees . 05/11/2023 . | ZERO STAGE CAPITAL ..... |-...... 10,383.000 |....... 1,968,945 |eeiiiiiiiiien [ 2,002,041 |........ 1,771,028 |....... 321,012 |oeeeieeeeen 0 foreiiiien 0 [ 821,012 [0 [, 2,002,041 [ooioiiiiinn0 [ (123,005) |...... (123,095)
.. 464287-49-9 [ ISHARES RUSSELL MID-CAP ETF ....eovevevrevrivnns [ covenes . 04/06/2023 . | VARIOUS ...c.vvvvnernenne ...1,511,411.000 [.... 103,226,234 [.eovrvrviviins fornne 110,110,781 |..... 101,944,672 |.... 8,166,109 |.. ... (6,884,547) |... (6,884,547)
..464287-65-5 | ISHARES RUSSELL 2000 ETF ....oviveeeririerninns | crvenns . 06/22/2023 . |VARIOUS ..eveeeeeaecanes oeene 571,067.000 |-.... 99,306,192 |eeveevrveniinenn fene 101,145,026 |.......96,471,644 |..... 1,518,265 |.. ... (1,838,834) |... (1,838,834)
..46429B-68-9 [ ISHARES EDGE MSCI MIN VOL EA .vveveveveiin [ e . 05/11/2023 . | ZERO STAGE CAPITAL ... |oveueene 1,388.000 [oooeeen 97,791 [eoiiiiiiiiiiis o, 96,669 |.... PSRRI | I I 142 [oee 1,122
..46432F-33-9 [ ISHARES EDGE MSCI USA QUALITY ..ovveveeeeeeecs [ e . 06/12/2023 . | ZERO STAGE CAPITAL ..... |-.... 112,831.000 |..... 14,516,895 [ovevveeeeeeaias oo 12,766,155 |........9,750,304 |...... (259,487) |..eerereneen0 |oreiiieenn O e (259,487) [0 [ 12,766,155 [cooeieien0 oo 1,750,740 |..... 1,750,740
.. 4B432F-39-6 [ ISHARES EDGE MSCI USA MOMENT ......ccvevvevverves [ covenes . 06/12/2023 . | ZERO STAGE CAPITAL ... |ove.... 48,174.000 |...... 6,726,159 |.evvvrriiniiinn feriene 6,837,139 |........2,568,514 [o.c..c. (71,664) [ooeeveerinenn 0 Jovviiiiiennn 0 o (71,664) [0 e 6,837,139 |.ooererennn 0 [ (110,980) |...... (110,980)
.. 46434V-44-9 [ ISHARES EDGE MSCI INTL MOMENT .......oeveeverens | crvenne . 04/13/2023 . | ZERO STAGE CAPITAL ..... |oeeeee.. 4,005.000 |......... 132,121 ....123,474 .. ....8,646 |....
.. 46434V-45-6 | ISHARES EDGE MSCI INTL QUALITY 06/12/2023 . | ZERO STAGE CAPITAL ... . 198,120.000 . 7,122,720 ..6,923,927 |. .6,923,927 . 198,792 |.
..46435G-40-9 [ ISHARES EDGE MSCI INTL VALUE 05/11/2023 . | ZERO STAGE CAPITAL ... [........2,420.000 61,303 61,639 |. 61,639 (336) |-
..46435G-50-8 | ISHARES EDGE MSCI INTL SIZE .... 06/12/2023 . | ZERO STAGE CAPITAL ..... [..... 292,260.000 . 7,665,639 ..6,912,960 |. e 8,912,960 . 752,668 |. .
..779572-50-2 ROWE T PRICE INTL FD COMMON STK ... [.cueee . 04/28/2023 . | ZERO STAGE CAPITAL ..... ...1,409,230.936 [..... 74,196,009 [ooeioiiiiiiiiiiins forenns 75,000,000 [.vvveeeevnieaen O feeiiiiiiinc0 o0 o0 o0 o0 e 75,000,000 |.. ......(803,991) (803,991)
.. 78462F-10-3 [SPDR S&P 500 TRUST ETF ..evvvrevrersnnnnnninnes | conenes . 06/13/2023 . |VARIOUS ..ovvvvevnernnnns |ovene 175,000.000 [..... 74,401,981 | fornenne 70,131,801 [ooovreens 824,519 |......... 29,412 |0 | 0 29,412 o0 s 70,131,801 [oeoeiiiinne. 0 [.... 4,270,181 |..... 4,270,181 |oovierienen 7,088 foveveee oot i,
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 392,202,194 XXX 394,928,041 226,063,522 | 10,046,739 394,928,041 0 (2,725,858) | (2,725,858) XXX XXX
.302776-10-1 | FMIC HOLDINGS, ING. ..voveoveeresseesnessenneans [....... [ 0170472023 . [RETURN OF CAPITAL ...... | 0.000 |...c.... 131,042 [ foneninns 131,042 v 131,042 |oviriniinnns [\ P [\ TR [\ P [\ T [\ P 131,042 |ooiiiiiinnne 0 | [\ P [\ PR 0 | v e
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 131,042 XXX 131,042 131,042 0 0 0 0 0 131,042 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 896,355,902 XXX 788,186,888 449,355,483 | (61,935,863) 0 0 | (61,935,863) 1,039,003 786,907,736 | 11,133,058 | 101,627,275 [ 112,760,333 4,356,864 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 896,355,902 XXX 788,186,888 449,355,483 | (61,935,863) 0 0 | (61,935,863) 1,039,003 786,907,736 | 11,133,058 | 101,627,275 [ 112,760,333 4,356,864 XXX XXX
5999999999. Total - Preferred and Common Stocks 900,848,786 XXX 792,284,420 449,355,483 | (60,935,863) 0 0 [ (60,935,863)| 1,039,003 791,005,268 | 11,222,230 | 101,933,455 | 113,155,685 4,442,033 XXX XXX
6009999999 - Totals 1,883,274,879 XXX 1,810,377,853 923,203,119 | (57,872,707) (559,015) 0 [ (58,431,722)| 1,039,003 | 1,788,572,169 | 11,222,230 | 86,699,709 [ 97,921,939 18,400,062 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Jane Street
Execution Services
BBGO19MHF0G3-809532 . | SPX Put Option ..ceeee | wevevviiennnns Equity/Index |LLC ...ovveeernnnnnnns 549300HXJLXCPDWAHO70  |. 04/11/2023 |. 10/20/2023 |......... 24,300 |...... 99,022,500 |............ 4,075 |oeeeeeeeennnnns 0f..... 4,254,055 |.....covnnnnnnns (U 907,605 [..evuneees forreenne 907,605 |..... (3,346,450)....cceeeennnnn (U [V O (U S [0 T
JPMorgan Chase
BBGO1C2RHRQ4-810220 . | SPX Put Option ..o | weeeriiriennnns Equi ty/Index Bank,gN.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/12/2023 |. 12/29/2023 |......... 24,300 |...... 99,022,500 |............ LVTE 0f..... 5,034,520 |..cevuuniannes 0f..... 1,527,255 [ .evvenenes s 1,527,285 |..... (3,507,265)[--.eevvennnnnnns (U] [V T (U] [o T T
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 9,288,575 0 2,434,860 | XXX 2,434,860 (6,853,715) 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 9,288,575 0 2,434,860 | XXX 2,434,860 (6,853,715) 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 9,288,575 0 2,434,860 [ XXX 2,434,860 (6,853,715) 0 0 0 0] XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 9,288,575 0 2,434,860 [ XXX 2,434,860 (6,853,715) 0 0 0 0] XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
JPMorgan Chase
BBGO1C2RHNO1-810226 . | SPX Call Option ... | wevevvvevvnnnn Equi ty/Index Bank,gN.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/12/2023 |. 12/29/2023 |......... 24,300 |..... 109,350,000 |..ccevennnn 4,500 [oeeneeeeennnnns 0f.... (2,618,128).ccvvveeeenee 0f.... (4,625,505)] ..cevvunnns fennnn (4,625,505)|..... (2,007, 377).ceeeeeeeeenns (U [V O (U [0 T
Jane Street
Execution Services
BBGO19MHDT45-809536 . | SPX Call Option ....... | weeeeeeeeeennns Equity/Index JLLC ..oovvvvvvnnnnnns 549300HXJLXCPDWAHO70 |. 04/11/2023 |. 10/20/2023 |......... 24,300 )..... 107,527,500 . ...ccvennnns 4,425 ] s 0]..... (2,366,237)].c0uuniiinnnnns 0f.... (4,129,785)] ..evvvnnnns fonnnn (4,129,785)|..... (1,763,548)[....ccvvvnnnnnns [ [0 (U] O wevveeeen | oo
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (4,984,365) 0 (8,755,290 XXX (8,755,290 (3,770,925) 0 0 0 0] XXX XXX
JPMorgan Chase
BBGO1C2RHOH6-810224 . | SPX Put Option ......co | weeeeeereennnns Equi ty/Index Bank,gN.A. . 7HBGLXDRUGQFUSTRNES7  |. 04/12/2023 |. 12/29/2023 |.. 24,300 |...... 87,480,000|............ 3,600 |....evrrvrnnnnn O ] (2,387,988)|.. (650,025) .... (650,025)f...... 1,737,963 |..ooevveinnns (0N SR | AN | AR | IRUUU (R
Jane Street
Execution Services
BBGO19MHDZ78-809534 . | SPX Put Option ..o | wevnviiiiennnns Equity/Index JLLC ....oeeevvvnnnnnns 549300HXJLXCPDWAHO70 ). 04/11/2023 |. 10/20/2023 |......... 24,300 |...... 87,480,000 ...cceunnnns 3,600 |euuuiiaainnnnns 0f.... (1,777 ,488). e 0f...... (326,835)[ cevvenenes foaenns (326,835))...... 1,450,613 [...cevvnnnnnnees (U] [V T (U] [o T T
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (4,165,436) 0 (976,860) XXX (976,860 3,188,576 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (9,149,801) 0 (9,782,150)) XXX (9,732,150 (582, 349) 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 (4,984,365) 0 (8,755,290)) XXX (8,755,290 (8,770,925) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 (4,165,436) 0 (976,860) XXX (976,860 3,188,576 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0989999999. Total Written Options 0 (9,149,801) 0 (9,782,150)) XXX (9,732,150 (582,349) 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX




1’903

STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Forwards-Hedging Other JPllorgan Chase
CFFMGLOBAL2023030101 | ..ieevevuineieieiiinieens | evnneeeeennnns Currency..... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 ‘ 03/01/2023 | 07/28/2026 ‘ ............... 0‘ ...... 18,841,100| ......... USD -EUR[..oevvvvnnnnnnns [ [0 0f...... (380,926)[ .evvnneens o (380,926)].....0eeieennn 0]....... (380,926)]....00eeeennnn [0 (U] 165,315 covveiinn| e
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (380,926) XXX (380,926 0 (380,926 0 0 165,315 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (380,926)] XXX (380,926 0 (380,926 0 0 165,315 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 138,775 0 (7,678,216) XXX (7,678,216 (7,436,064) (380, 926 0 0 165,315 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 138,775 0 (7,678,216) XXX (7,678,216 (7,436,064) (380, 926 0 0 165,315] XXX XXX
(a) I Code I Description of Hedged Risk(s) I
() [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
September 23 5 YR T- |Bond Portfolio Hedge
FWS .o | L3 4,000 [Notes .....coevevvveeeee [ereiiiiiiiiiiiiiis N/A oo Interest .... |.09/29/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.05/31/2023 .|..... 108.8752 |..... 107.0938 |............. (7,126) |- [V A [ P [\ A [V (7,126)|.......... (7,126)]..cceeennees 5,600 | .oooeeeiiiieeenenn i, 1,000
1539999999. Subtotal - Long Futures - Hedging Other (7,126) 0 0 0 0 (7,126) (7,126) 5,600 XXX XXX
1579999999. Subtotal - Long Futures (7,126) 0 0 0 0 (7,126) (7,126) 5,600 XXX XXX
September 23 US T- Bond Portfolio Hedge
[V A, K (3,000){Bonds .....coevvvveiieen [ereiiii N/A s Interest .... |.09/20/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.05/23/2023 .|..... 127.0000 |..... 126.9063 |...cooeeeeeenns 23 I (V] . [N F (VN . [V F 281 [ P2 I 12,600 | cooeeeeeeeeeeeee [ 1,000
September 23 US T- Bond Portfolio Hedge
[V A 14 |............ (14,000)]|Bonds ......eeeveennnins |erreiiiiiiiiiiiiiiiiies N/A oo Interest .... |.09/20/2023 .| CBT (CME Group) ... LCZ7XYGSLJUHFXXNXD88 |.05/24/2023 .|..... 127.1563 |..... 126.9063 |.............. 3,500 |oeeeeiiiiiiiiiinnns [V A [ P [\ A [ 3,500 |t 3,500 |..cceeennnns 58,800 [ .eeevvniiiiiiiiiinn | 1,000
1609999999. Subtotal - Short Futures - Hedging Other 3,781 0 0 0 0 3,781 3,781 71,400 XXX XXX
1649999999. Subtotal - Short Futures 3,781 0 0 0 0 3,781 3,781 71,400 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (3,345) 0 0 0 0 (3,345) (3,345) 77,000 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (3,345) 0 0 0 0 (3,345) (3,345) 77,000 XXX XXX
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Total Net Cash Deposits

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 3,781 (7,126) 3,781 77,000 77,000
JPMorgan Chase Bank, N.A. ...cooiiiiiviiiiiiiiiiiiiiiiiiiiiininnens 7HBGLXDRUGQFUSTRNES7 . |.......... | PO Voo fooriiii O P | P [ O PTIT (380,926)....ccevvnniiiiinnnnnnnnnn 0 [ [U O (380,926)].ccvveeniiiiiniiniiiiiinnns [ T 165,315 |oovveiiiiiiiiinienna 0
0299999999. Total NAIC 1 Designation 0 0 (380,926) 0 (380,926) 0 165,315 0
0 2,434,860 (9,732,150) 2,434,860 (9,732,150) 0 0 0

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

0999999999 - Gross Totals 0 2,434,860 (10, 113,076) 2,438,641 (10, 120,202) 3,781 242,315 77,000
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 2,434,860 (10, 113,076)
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

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

CBT (CME Group) .. LCZ7XYGSLJUHFXXNXDB8 .. | Treasury.... 91282C-DH-1 ........ US TREASURY N/ 0.75% 15 NOV 24 ... ... 125,189 |.... , 17,677 |....11/15/2024 ...|...... V...
CBT (CME Group) .. ... LCZ7TXYGSLJUHFXXNXD8S .. | Treasury. .. |91282C-DH-1 .. [US TREASURY N/ 0.75% 15 NOV 24 . . 205,197 . . 192,885 |....11/15/2024 . V.
JP Morgan Securities LLC . ZBUT11VB0BEZRVTWTBO7 . R .. |Cash pledged as collateral ... 40,137,000 .. . 40,137,000

40,467,385 40,488,000 40,447,562

Collateral Pledged to Reporting Entity

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

0299999999 - Total




STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
ANZ BANKING GROUP LIMITED ..... SINGAPORE ........cocveveveeeeeeeens foe 120,000 [ [V R [V 26,936,273 |.......... 26,731,475 |.......... 26,463,008 |..
BANK OF AMERICA (OPERATING) . WILMINGTON, DE ......coovvvvnes |oren e 120,000 [ [V R [V 37,258,097 |.......... 45,687,236 |.......... 49,531,893 |..
BANK OF AMERICA (LOSS
PAYMENT) .o WILMINGTON, DE ....ooovvevne oo 120,000 [ O i 0 | (1,695,161)/.......... (1,781,349)|........ (10,071,101)]..
BANK OF AMERICA (CDR AP) ....... WILMINGTON, DE ......coovvees | 120,000 [ O i 0 | (1,301,123)|.......... (1,207,096)|.......... (1,294,220)]..
BANK OF AMERICA - SINGAPORE . WILMINGTON, DE ......ccovvvcvnes |orenn oo 120,000 [ O i 0 | 26,562,758 |.......... 26,563,762 |.......... 26,563,761 |..
BANK OF AMERICA
ACH BENEFITS ..o WILMINGTON, DE ......ocoevevevees o 120,000 [ [V R 0 (36,227,218)]........ (41,924,661)|........ (41,918,767)|..
BANK OF AMERICA .......cococvveeeee MALAYSITA oo o 120,000 [ [V R [V 15,352,247 |......... 15,158,511 |......... 11,149,377 |..
HSBC BANK OF AUSTRALIA
LIMITED USD ACCOUNT ............... AUSTRALIA oo o 120,000 [ [V R [V 38,601,627 |.......... 39,136,680 |.......... 15,928,087 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e HONG KONG ..o o 120,000 [ [V R [V 27,186,577 |.......... 26,073,012 |.......... 40,755,874 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT .....ccccvrvreneee HONG KONG ..o o 100,000 [ooeeeeeeerieiieiens [V R [V 21,727,236 |.......... 22,054,079 |.......... 20,487,454 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e INDIA <o [, 120,000 [ooeeeeeeerieiiens [V R [V 10,343,390 |.......... 10,778,401 |......... 10,681,576 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. CUSTODY ACCT ....ccoovreeenne INDIA o o, 120,000 [ [V R (V1N 614,661 |.............. 731,616 |............... 787,319 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e SINGAPORE ........cocveveveeeeeeeens foe 120,000 [ [V R [V 15,559,109 |.......... 11,204,849 |.......... 11,189,651 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT .....cccevrvreneee SINGAPORE ........cocveveveeeeeeeens foe 120,000 [ [V R (V1 9,377,373 |........... 9,984,466 |.......... 16,246,221 |..
HSBC OFFSHORE LABUAN OFFICE
USD ACCOUNT ..o MALAYSIA ...0.000 [oovoveiiiiia [V R (V1 2,374,338 |........... 2,374,338 |........... 2,374,338 |..
HSBC-BANK MALAYSIA BERHAD ..... MALAYSIA ...0.000 [oovoveiiiiia [V R [V 15,686,447 |.......... 12,885,400 |............ 8,680,378 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD v NEW ZEALAND ......oovvevereeces o 100,000 [ooeeeeeeerieiieiens [V R (V1 1,673,724 |............ 1,734,463 |............... 798,691 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. NZD o NEW ZEALAND ......oovvevereeces o 120,000 [ooeeeeeeerieiiens [V R [V 21,441,948 |.......... 38,898,921 |......... 32,655,127 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. AUD o NEW ZEALAND ......ocvveveveeces o 120,000 [ [V R (V1 7,910,251 |............ 7,777,732 |............ 8,060,893 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e KOREA REPUBLIC OF .............. 02000 [ 0 oo 0 [ 7,165,314 |......... 7,741,757 |............ 8,566,729 |..
JP MORGAN CHASE .......ccovvevreenee COLUMBUS ,0H ... ...2.650 |............ 2,017,301 [ 0 e 221,838,342 |....... 174,766,778
JP MORGAN PRIV EQ-M.STANLEY . COLUMBUS,OH .... .2.650 [ 7,385 | 0 o (1 2,901,814
JPM ARROWST FOREIGN ............... COLUMBUS,OH ..o o 10,000 [ O o 0 [ 1,710,545 |............ 3,396,562
JP MORGAN CHASE SINGAPORE
BRANCH ... COLUMBUS, OH ....ocvvevcvevrenes o 1.2.650 | 159,771 [ [V 26,562,507 |.......... 26,619,677
JP MORGAN CHASE AUSTRALIA
BRANCH ..o LONDON ..o o 12,650 [ 14,064 |.oooooeeeeieeeeen 0 o 24,341,112 |........... 1,335,369
JPM GSAM JAPAN ... . COLUMBUS, OH 102,650 [ 29 [ooeeeeeeeeieeen 0 o 12,154,982 |.......... 15,567,838 |...

.... CHICAGO, IL
... TORONTO, ON,
.... TORONTO, ON,
. TORONTO, ON,

NORTHERN TRUST DDA ..
ROYAL BANK (RES ACCT) .
ROYAL BANK (USD ACCT) .
ROYAL BANK (PAYROLL) ...

...0.000 |...
..4.252 |...
..4.252 |...
...0.000 |...

459,598 |..
154,893 |

...1,296,077
...1,847,433
.20,937,267

............ 8,189,315 |...

ROYAL BANK (LOSS PAY) ............ TORONTO, ON, CAN ..ooeeees oo 120,000 [ooeeeeeeerieiiens 0 [ 0 s 56,842,561 |............ 6,001,583 |............ 8,838,368 |.
RBC INVESTOR SERVICES ............ TORONTO, ON, CAN ...coveees oo . 4.252 93,455 |oiiice [V 7,288,518 |.......... 25,308,135 |.......... 29,620,727 |..
0199998. Deposits in ... 6 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 460,122 356,632 497,195
0199999. Totals - Open Depositories XXX | XXX 2,906,496 90,000 627,827,334 530,493,920 472,199,310
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 2,906,496 90,000 627,827,334 530,493,920 472,199,310
0499999. Cash in Company's Office XXX [ XXX XXX XXX 12,325 11,718 11,718
0599999. Total - Cash XXX | XXX 2,906,496 90,000 627,839,659 530,505,638 472,211,028
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STATEMENT AS OF JUNE 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Date Acquired Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

ololo|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2509999999.

Total Bonds

0

HSBC TERM DEPOSIT
HSBC BRAZIL
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT ...

PO R 12/31/2014
U U 01/30/1990
[ 07/01/2015

72,057,318 |..
...... 5,060,496 |..

81,391,178 |..
BANK OF AMERICA (USD) TERM DEPOSIT ... 07/01/2015 . ..24,911,033 |.. .0
ANZ AUSTRALIAN TERM DEPOSIT 03/31/2015 .......... 58,701,463 |.. .... 600,284
8109999999. Subtotal - Sweep Accounts 242,121,483 1,316 1,056,094
09248U-61-9 ....... BLACKROCK LIQUIDITY TEMPFUND INST'L 05/31/2023 25,050,177 |..
4812A0-36-7 ....... JPM PRIME MMKT-CAPITAL 06/20/2023 ... 315,332,241 |.. .... 810,891
61747C-71-5 ....... MORGAN STANLEY INST'L LIQUIDITY MMF 05/31/2023 ... 100,286,706 |.. .... 301,703
85749P-10-1 ....... STATE ST INST LIQ RES-PREM 05/31/2023 50,106,193 |.. .... 106,193
8309999999. Subtotal - All Other Money Market Mutual Funds 490,775,317 0 1,271,458

8609999999 - Total Cash Equivalents

732,896,800

2,327,552
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