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STATEMENT AS OF SEPTEMBER 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 [ 5,892,559,325 |....cooiriiiiin [V 5,892,559,325 |........... 5,797,022,400
2. Stocks:
2.1 Preferred SIOCKS ....cu.uiiriierieueiririsciceeeeiriseses sttt sesseeae e seseseaessssesnsssesens [orereesinecnenns 422,853,055 |....ooovecicieee (VO 422,853,055 |...occoeveenee 1,683,238
2.2 COMMON SOCKS ...ttt et ne st essienenas oessenenns 13,892,293,715 [oivvieiccicre [V 13,892,293,715 |.......... 12,514,228,613
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 565,507 ..o [V R 565,507 ..o 0
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDIANCES) ...ttt sesens [eeeeteenenesee ettt neee (L N [V RN [0 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ oo 0
ENCUMDIANCES) .....eveeeiiiietetceeeeee ettt teteseees et et beseses s ssesesesesessssnans [oesetesenenenssesesenaenenenaeas (O (O [0 0
5. Cash ($
[ J 678,183,490 ) and short-term
investments (§ ..o 39,824,084 ) oo e 1,390,753,978 |0 o 1,390,753,978 |............ 1,161,781,146
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [oreeerrnneccrrneeens O TR | TR [0 0
7. Derivatives ............... 11,011,436 |. 11,011,436 |. . 676,620
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 3,702,684,173 ..o 0 o 3,702,684,173 |............ 3,506,698,039
9. ReCEIVaADIES fOr SECUMEES ......ovvuivieiiicieiciei e [eoeeecieeeciees 127,195,698 |..ooovieiieiccicen (U 127,195,698 |...cccocevneee 43,234,079
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii ,001, )
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 25,492,297 ,887 |....cooeveeeeeeeeeree (V1 25,492,297 887 |.......... 23,025,324 ,135
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 58,043,246 |......ccoocvvirriieiirins [V 58,043,246 |................ 48,631,099
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 1,410,030,477 |.occvvrvennee 129,179,168 |........... 1,280,851,309 |............ 1,143,699,398
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiUumMS) ........ccceoieieiiiiieeeicieeeeeeee et [eeeeereene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 305,993,580 |...cocvevieriereeeeee (1 305,993,580 ... 180,190,311
16.2 Funds held by or deposited with reinsured cOmpanies .............ccccceeeeeees frerverccninncns 5,005,310 |ooeeiiiiereeeieine (V1 R 5,005,310 [.coveverrneee. 6,022,513
16.3 Other amounts receivable under reinsurance CONtracts ................cooeee |oevereeeeeinnnnnneeeenns O TR | TS (O T 0
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v 0 oo 0 e [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 122,963,125 122,963,125 |.......c...... 395,698, 136
18.2 Net deferred tax @SSOt ........c.oveuiuriiieiiieiieieece e [ 0 oo 0 0. ... 23,249,792
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 3,673,023 3,673,023 | 1,987,287
20. Electronic data processing equipment and SOftWare ............cccoeeeeeieveeeceens forvveeenns 124,506,225 |.............. 120,144,890 |....cvcvvneee. 4,361,335 | 5,543,915
21. Furniture and equipment, including health care delivery assets
(B o 0 ) e | 78,919,879 |.....ccvvnen 78,919,879 [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ................cccocovveveviviins foevreiinnnnn, 52,434,476 |.......coon. 52,434,476 |..oovovviieeeiiin [0 OO 0
24. Health care ($ ..ccccocvrvivccciriieccnae 0 ) and other amounts receivable ... |....ccccuenirnieenininiens 0 fererereeee 0 foeereeee (O O 0
25.  Aggregate write-ins for other than invested assets ..........ccccceeeeieeereveeeieieens freeeeeinens 911,363,112 | 739,716,131 | 171,646,981 |................ 228,634,903
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 28,565,230,340 |............ 1,120,394,544 |.......... 27,444,835,79% |.......... 25,058,981,489
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [0 T 0
28. Total (Lines 26 and 27) 28,565,230, 340 1,120,394,544 27,444 ,835,796 25,058,981,489
DETAILS OF WRITE-INS
1101. Collateral due from counterparty ... o 52,381,000 [...cvoveviiiiicicieiciiine [0 52,381,000 |..oovevereeerireieeciee 0
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 52,381,000 0 52,381,000 0
2501, PeNSIoN @SSEt ..o enenes o 618,660,948 |............... 618,660,948 |.....oooeeeeeeeeeeeeeen 0 [ 0
2502.  CSV 1ife INSUFANCE  ...ovovieoiiecieeeesiececeecee sttt senneeees |resessenenenenes 129,929,827 oo [V 129,929,827
2503. Prepaid EXPENSES .ooiiiccieiiiiiisieie et [eererereieeens 106,537,172 |................ 106,537,172 |.oeeeeeeeeee 0
2598. Summary of remaining write-ins for Line 25 from overflow page ...56,235,165 |... ... 14,518,011 |... 41,717,154 |... . 105,854,851
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 911,363,112 739,716,131 171,646,981 228,634,903




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 1,073,625, 181 ) oot et 2,502,165,083 |........... 2,773,513,065
2. Reinsurance payable on paid losses and 10Ss adjustMent EXPENSES ............c.cucveueueiiieeeeereieeeeeeeieieseeseassesese e esssens oo 53,314,987 |....ccvvnnnee. 77,739,013
3. LOSS AdJUSIMENT EXPENSES ..ottt ettt a e et a e et e b e hb e h et eea e eh e e ettt et e e e n e e ean e
4. Commissions payable, contingent commissions and other similar charges .
5. Other expenses (excluding taxes, liCeNSES @Nd fEES) ........cciiiiiiiiiiii s
6. Taxes, licenses and fees (excluding federal and foreign iNCOME taXES) .......coueiiieiiiiiiiiiiiii e e
7.1 Current federal and foreign income taxes (including $ ......cooovvvieceins
7.2 Net deferred taX lADITEY ........o.ooiie bbbttt a et e et e eae e s h e e sb e e s be e b e e bt e bt en b e enneeneeeneesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ........coe.. 875,718,024 and
including warranty reserves of $ ......cccooeiiiiiinns 0 and accrued accident and health experience rating refunds
iNcluding $ v 0 for medical loss ratio rebate per the Public Health Service Act) .........ccooeveccueeeveeecs [everecene 2,751,351,444 |........... 2,225,361,692
10, AQVANCE PrEIMIUM ....ouiiieiteeeeteeeeteeeeteteteseetet et etes et e s et e e et es s et es et es et et esseses e et ess et ese s es st es s st eseaseseseesess s ess et esessessasesessesensesessesensasens [eeseseneeresarenennens 473,872 |...covvv. 3,260,971
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) ..........ccceveviiriieirereriiiieseiese et eesese et ssese s e 463,369,036 |.....ccvnenve 461,924,067
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiieieieteteeieeee ettt ettt et saes st s e s sesess s s sseseseses et nesnereneeis 40,980,054 |............... 214,071,809
14.  Amounts withheld or retained by company for aCCOUNt Of OINETS ..........ccciiriiiiiiiiicieiecee et 5,179,207
15. Remittances and items not allocated ....
16.  Provision for reinsurance (including $  .....ccccoeveueee. 5,218,815 COrtified) ......covvevereeiceeiceeecece s e 137,106,415
17.  Net adjustments in assets and liabilities due to foreign eXChaNGe rAtES .............ovvivieueiiiinirirs e 212,834,278
18, DIafts OUISTANGING .......covevvieieieic ettt ettt ettt et e ettt e s s e e e e es e s e s et et esesesess s ss e s b e b et e s esess s eses e s et et eseseas s es s esebesesessan s esenas |eoeet et nese et bbbt (O R 0
19. Payable to parent, subsidiaries and @ffilIAtES ..............cceviueueueieieiiecieieii ettt | 370,234,291 |................ 115,550,237
20, DEIVALIVES ..ottt ettt ettt ettt ettt et et et et et e s e ae e et e s e s et e a e s e ae st e st et et b s e A e et st e s et et et eae st et esesetesesennan s esasaseseseseseee st 5,354,075 [ 0
271, PAYADIE fOr SECUMIHIES .....cvcvviieieitetieiiteeete ittt set ettt s ettt et e es s b st e s s b b s s se s s bttt seses e b e b s esse et et e b s es e sesebe b sessnseseseses s snna [rsesenereceena 100,067,666 |................. 87,322,427
22, Payable fOr SECUMLIES IBNAING ..........cvevevevieiieeieieteteteteeee et et et e b et s esee s s et et et et et esesess s sseseseseb et essas s esssesesesesessssasesssesesesesesesssssssseses et st st et bbbttt berenis (O A 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiie ettt e enens |ore s ettt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccovvvevicvirnnnnne 0 e e (O R 0
25.  Aggregate Write-inS fOr NADIIES ...........cccc.cviurueieieeeececee e ettt eee ettt ee e s et sen s s st et esensnseaesesesensnseaetesesensnseaesesesensnsesana 158,504,592 160,578,344
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 7,692,272,657 7,498,543,133
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 BN 27) ...c.cvovieiviveriiiieeeeieteieieeeseee sttt ssese s s ss s sesss b st st ssseses st ss e s et ebes s sssnsesebes s s sesesesesassssnsnsesasassseceeseernas 7,692,272,657 |............ 7,498,543,133
29. Aggregate write-ins for SpPecial SUMPIUS TUNAS .......oo.iiiiiiiiiii ittt b bt bt bttt e et saeesseesaeesbeesbeesaersereeaneesbeeabe e b e e ebeereeas (O A 0
30.  COMMON CAPILAI STOCK ....eeuvieiiieiiieiieeiieeiie ettt ettt et ettt e et e e st e eseesseesaeesseesseesseeseeeseeeseenseesse e s e esseenseesseenseeseeesseeseenseenseenseensens
31, Preferred Capital STOCK ........o oottt et et ea e oo st e e a e e ea e e a e e bt e s e e st e ae e en e e en e e eneeeneeeneeaeeaeeneannean
32. Aggregate write-ins for other than special surplus funds
X T TU o] (0TS 4 To) (=1 SO RP PP RSRURRORRIN
34. Gross paid in @and CONHDULEA SUIPIUS ........cc.iiiuiiiiiiiieiie ettt ettt et e et eeae e b e et eesteeseeeseesseeeseeseesseesseesseenseessesssesnsensees|osseressressanssbeesbeesbeesneeas (01 0
35, UNASSIGNEA FUNAS (SUPIUS) .....v.veveececeeeeeeeeeeeceeteteeeeescaeteteseeseeae et esesssseae st esensssesetesesensssssesesesensssnsesesassnsssssesasasensssssesesassnsnsnsesadorereseees 19,751,313,139 |.......... 17,559,188, 356
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 ...0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 19,752,563,139 17,560,438, 356
38. Totals (Page 2, Line 28, Col. 3) 27,444 ,835,796 25,058,981,489
DETAILS OF WRITE-INS
2501.  Miscel1aneous acCoUNTS PAYADIE ........cooiiieiiiiiiiieeeeee ettt et 103,580,919 |................ 105,654,671
2502. SSAP 92 defined benefit plan contra [1ability ..ot e (1,426,000)|-...ccvveneee (1,426,000)
2503.  Deferred Ceding COMMISSIONS ...c.c.oiuiiiiiiieieieeet ettt a et et et esese e s s esesesese e nessssesesesenes|eaesesetesennnnas 56,349,673 |.....c..c.......... 56,349,673
2598. Summary of remaining write-ins for Line 25 from oVerflowW PAgE ...........ccuciiiiiiiiiiiieeceeee e e (0 U 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 158,504,592 160,578,344
220 TS TSSOSO SRS
2 PP R PP TTTI
201 TS EEETSSTT
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
32071, GUAFANTY FUNDS ©viviiiiecieectece ettt sttt b st e s bbb s st et e s s bbb s e st et ee bbb b e e e e s s benena
720 72T TSSOSO SRS
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ..o [ (0 U 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 1,250,000 1,250,000




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

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  ...c....... 4,054,487,290 ) ..o 3,631,435,367 |........... 3,346,561,078 |............ 4,439,154 ,647
1.2 Assumed (written $  ............ 1,796,221,944 ) oo e 1,634,911,736 |............ 1,420,360,804 |............ 1,917,575,080
1.3 Ceded (written $ ceveeene 1,675,867, 479 ) oo ..1,617,295,100 |.. ..1,399,110,540 |............ 1,894,263,443
1.4 Net (written $§  ............ AA75,081,755 ) oo 3,649,052,008 |............ 3,367,811,342 |............ 4,462,466 ,284
DEDUCTIONS:
2. Losses incurred (current accidentyear $  ............ 1,532,289,570 ):
2.1 DHFCE ..ttt e 1,497,255,494 |........... 1,194,029,180 |............ 2,139,892,972
2.2 ASSUIMEA ..ottt bbbt bbbttt bbbttt bbbttt |e et 488,986,169 |.. ..624,723,039 |................ 789,419,884
2.3 CABM ...ttt bbbttt nenaene o ..545,000,388 |.. ..349,867,317 |.covoveeenne 661,954,619
..1,441,241,275 |.. ..1,468,884,902 |............ 2,267,358,237
3. Loss adjustment @XPENSES INCUITEA ..........ccvueueueviierieeeseieiieese ettt st ss s sese s ssssesens [ocecessesseanees 77,856,490 |...cocevennee. 93,602,721 |............... 115,588,963
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviuieeerieieiesieaesesesesesese s sssssesesesssessssesesesssssssesesns [eosseeeseces 1,069,762,984 |............... 850,191,654 |............ 1,184,352,933
5. Aggregate write-ins for underwriting dedUCtionsS ............ccooiiiiiiiiiiiiicceeeee e .. e 0
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.ccvuiueuiiriiiieieieeeeeeieieie e 2,588,860,749 |............ 2,412,679,277 |............ 3,567,300, 133
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MIiNUS LiNE 6 + LiNE 7) ....c.ceeuimiiiieieieieieeeesieieieieee e e 1,060,191,254 |............... 955,132,065 |.............. 895,166, 151
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiuriiiuriieiieiiriieiscee ettt e 270,831,042 |............... 157,651,693 |............... 199,696,610
10. Net realized capital gains (losses) less capital gains tax of $ ................. 51,362,234 ... 270,464,304 367,921,735 (122,897,224)
11, Netinvestment gain (10SS) (LINES 9 + T10) ...c.cviririririeieieieiiiie sttt ee s seseses s oo s seenenens 541,295,346 |................ 525,573,428 |.....ccceunenv. 76,799,386
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
L J O 0 amountcharged off §  ...ccooevenne. 12,131,985 ) e fere (12,131,985) ... (242,422)|..cccecrne (282,416)
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiiie e (O T [0 0
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiiiiiieieieieieee s (1,343,748) 43,229,501 38,918,584
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena (13,475,733) 42,987,079 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) .......ccciieiiiieiiiieicececeee et et 1,588,010,867 |............ 1,523,692,572 |............ 1,010,601,705
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LiNE 17) ......ooueveviiiiceeieieiiceieieie e e 1,588,010,867 |............ 1,523,692,572 |............ 1,010,601,705
19. Federal and foreign iNnCOME taxes iNCUITEM ...........c.cccveviuiueuereieiieeiete et 220,335,750 (143,441,842) (125,573,323)
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e 1,367,675, 117 1,667,134,414 1,136,175,028
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 17,560,438, 356 17,858,295,078 17,858,295,078
22, Netincome (from LN 20) ........ciriiieiueriiriiieeieteesencceeee et sseiese e ss et s e sesseens [ocsenseseas 1,367,675,117 |............ 1,667,134,414 |........... 1,136,175,028
23. Net transfers (to) from Protected Cell aCCOUNLS ...........cccciiiiiiiiiiiii e (O O [0 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 72,945,486 . (2,536,268,051)|... (1,508,817,514)
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccvveveiuereriiriiieseieeseeeeeese s ..(36,929,070)|.. ...(94,009,952)|........couc.. (75,352,729)
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. ... 37,587,839 |.. (309,795,557)|.............. (185,174,032)
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiiirieereieiiiieie ettt bbb ea b (189,648,589)|.............. (168,210,071)
28.  Change in provision fOr FBINSUMANCE ..............euiueueuereriririsisieiereieseesesesessesesesesessssssssssesesesesessssssssssssesess foesesnessesmsesnenenessnsnsenns 0 fervnisccinininsnsserenens 0l 301,974,555
29, Change iN SUMPIUS NOLES .......eiuiiiiitiitiitiitiite ittt sttt bbb bbb bbbt bbb bbb nb e nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ............c.coiiiiiiiiiiiieeeeeeeee e
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN ettt ea ettt e a e e e a e e eana e e 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccviiiiiiiiiiiiie e e 0
33.3 Transferred from CAPItal ............coiiiiiiiieiecieee et enee e .0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiii e .0 ..
35. Dividends to stockholders ..................... .0 ..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieiet ettt ettt e e e e [ eresae st st e ettt 0
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............cevevevriieriereiiiieseeeie e 6,772,140 240,350,081 201,548,041
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns 2,192,124,783 (1,222,237,654) (297,856,722)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 19,752,563,139 16,636,057,424 17,560,438, 356
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeveiiiiiiiiiciieceeeeees o (O T [0 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401.  Miscel1aneous (EXPENSE) TNCOME ......ceoiiurueieiiieieieeeeeee et e e s s s s e s s s s nanaas
1402. Balances (charged off) recovered
1403. (Loss) gain on foreign exchange
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiiiiieicceeeeee e (O T [0 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (1,343,748) 43,229,501 38,918,584
3701. SSAP 102 and SSAP 92 amortization / actuarial gains ..........cccoioioioiiiiicccccee e o 6,772,140 |................ 240,350,081 |............... 201,548,041
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeiiieiiiiiieiicceceeeees o (O T [0 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 6,772,140 240,350,081 201,548,041




STATEMENT AS OF SEPTEMBER 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 FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 4,003,835,873 |............ 3,462,188,541 |........... 4,383,955, 156
2. NetiNVESIMENT INCOME .......uvuiiiiiiiii sttt [ers s 243,595,572 |...oovunnne 204,289,792 |....ccoveenee. 206,712,488
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt (21,492,112) 42,987,079 38,636,168
4. TOtal (LINES 110 3) oottt 4,225,939,333 3,709,465,412 4,629,303,812
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 1,797,076,921 |.......... 1,765,268,105 |............ 2,264 ,332,227
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 1,274,590,435 |............ 1,074,762,849 |............ 1,330,466,881
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ (13,900,000) tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (1,047,027) 227,499,773 231,760,090
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 3,070,620,329 3,067,530, 727 3,826,559, 198
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,155,319,004 641,934,684 802,744,614
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieirei ettt [eesssinensnees 168,379,180 |..........c..... 503,268,829 |..........c..... 596,435,117
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceeeee |oevrereeeienencns (197,562)....cecvcveeririnene (88,214) [ (367,003)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 3,704,495 68,963,969 57,607,056
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 6,565,164,307 |............ 7,901,910,971 |.......... 10,575,741,396
13. Cost of investments acquired (long-term only):
T = T T OO RSO 3,949,550,800 |............ 5,758,291,726 |........... 7,759,859,955
1312 STOCKS ...ttt |oerinenines 3,049,292,076 |............ 2,193,567,910 |............ 3,018,433,705
13.3 MOMGAGE I0BNS .......ovvveieieeieietetet ettt ettt et s et s et sesess s ssesesesesesesssnsssnenasane |eeeseseseneenenenees 565,507 |..eoeeereeeeerireeeieenininens [0 0
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieiei ettt [eesssinassinees 301,049,204 |............... 289,737,021 | 367,784,333
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 146,677,435 13,626,493 61,320,309
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 7,447 135,022 8,255,223,150 11,207,398, 302
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (881,970,715) (353,312,178) (631,656,906)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (44,375,457) 103,274,506 35,548,555
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.6) ..ottt (44,375,457) 103,274,506 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 15and 17) . |...c.c.ccevue. 228,972,832 |..ccveenee. 391,897,012 |....coeeeee. 206,636,263
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 1,161,781,146 |................ 055,144,883 |................ 955,144,883
19.2 End of period (Line 18 plus Line 19.1) 1,390,753,978 1,347,041,896 1,161,781,146

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




STATEMENT AS OF SEPTEMBER 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 $ 1,367,675,117 $ 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 $ 1,367,675,117 $ 1,136,175,028
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 19,752,563,139 $ 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 $ 19,752,563,139 $ 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

No significant changes.



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

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)

B.  Debt Restructuring
Not Applicable.
C. Reverse Mortgages
Not Applicable.
D. 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 $ 2,249,930
2. 12 Months or Longer $ 11,349,874
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 140,156,072
2. 12 Months or Longer $ 109,793,943
(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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
G. 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 -8 -
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 -8 -
7.>1Year $ - 19 - 198 -8 -
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 - 18 - 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 SEPTEMBER 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 SEPTEMBER 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)
Not Applicable.
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 $ 42,310,842 $ 97,750,000 $ 614,451 $ 1,877,000 $ - $

b. Interest cost $ 100,724,875 $ 101,877,000 $ 5,547,816 $ 5,345,000 $ - $

c. Expected return on plan assets $(163,573,756)  $(223,688,000) $ (6,638,477) $ (11,346,000) $ - $

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

e. Gains and losses $ 3,706,586 $ 16,892,000 $ (145500) $ 2,004,000 $ - $

f. Prior service cost or credit $ - $ - $ (2,715,183) $ (3,011,000) $ - $

g. Gain or loss recognized due to a

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

h. Total net periodic benefit cost $ (16,831,453) $ (7,169,000) $ (3,336,893) $ (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 SEPTEMBER 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 1,080,172,528 | $ - 19 - 19 1,080,172,528
Preferred Stocks $ 422,853,055 | $ - 19 - 19 - 13 422,853,055
Common Stocks - Industrial & Misc. $ 4,987,694,128 | $ - 19 - 19 - 19 4,987,694,128
Common Stocks - Mutual Funds $ 2,680,130,329 | $ - 19 - 19 - 19 2,680,130,329
Money Market Mutual Funds $ - 1% - 19 - 19 459,104,230 | $ 459,104,230
Total assets at fair value/NAV 3 8,090,677,512 1§ 1,080,172,528 | $ -19 459,104,230 | $ 9,629,954,270
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 SEPTEMBER 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

All equity call and put option positions are exchange-traded and classified as Level 1.

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 $ 10,948,060 | $ - 19 - 198 - 19 10,948,060
1EX Forwards $ ol 83376 1% el . £3.376
Jotal Derivative Assets $ 10,948,060 1 9 el ol . 11,011,436
b. Liabilities at fair value

Equity Calls & Puts $ 5,354,075 | $ - 19 - 198 -1$ 5,354,075

FX Forwards $ 193 -1 -1 -1 -
| Total Derivative Liahilities $ 5354075 1 g 13 13 13 5.354.075

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 $5,590,834,264 | $5,892,559,325 | $ - 5,706,566,203 | $ 185,993,122 | $ - 13 -
Preferred Stocks $ 423,170,953 [$ 422,853,055 |$ 22,853,055 | $ 400,000,000 |$ - 19 - 13 -
Common Stocks $ 13,892,293,715 | $ 13,892,293,715 | $ 13,892,293,715 | § - 18 - 18 - 13 -
Cash, cash equivalents a| $ 1,390,753,978 | $ 1,390,753,978 |$ 931,649,748 | $ - 19 - |$ 459,104,230 | $ -
Derivatives Assets -equi $ 10,948,060 |$ 10,948,060 |$ 10,948,060 | $ - 13 - 13 - 198 -
Derivatives Liabilities - e] $ 5,354,075 | $ 5,354,075 | $ 5,354,075 | $ - 1S - 198 - 13 -
perlvatives Assets - $ 63,376 |$ 63,376 |$ - |s 63,376 |$ - |8 |8 -

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 Items

No significant changes.

NOTE 22 Events Subsequent
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 SEPTEMBER 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 SEPTEMBER 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
Domicile, @s requIred DY the IMOGEI ACE? ........o . ittt b et ettt e eae e ekt e eh e e eh e e b e e b e e b e e a bt e ab e ea bt eeeesheeeheeabeeabeebeenbeenbeannennne

If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt

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

reporting entity? .....

LT e F= (=N el i =g Lo L UV URRURURR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI

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

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

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-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I N[ 1 NALX]

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. ...........cccooceiiiiiiiiiniinieiciines

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

61 SO S S TSRS PPN

By what department or departments?

12/08/2018

[aaTele LR S = 1ot BV 1T g oyl (4 W =T o Lot SRS U SRR

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

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 SECUNtIES fITMS? ........oiiiiiiiie et

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.

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3
Affiliate Name Location (City, State) FRB

occ

FDIC

SEC
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16.

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

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(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.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

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

If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 0

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............ccceviiiiiriueriiiiieieseiese st ese e nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

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

Amount of real estate and mortgages held in short-term investments: ............cccccoeeeeee

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

If yes, please complete the following:

1 2

Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

LoLLLe e

All Other ....1,379,809,282 ...1,388,871,473
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....6,897,958,206 ... 1,613,340,731
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..ooiiiiiiiiiieeeeeeeee et D oo 0 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccciiiiiiiiiiiiiiiiiicccce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiciciee Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.

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. .....
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. ........cociiiiiiiiie e $

7.1




17.3
17.4

STATEMENT AS OF SEPTEMBER 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 [ X ]

1
Name of Custodian(s)

2
Custodian Address

JP Morgan Worldwide Securities Services ..
RBC Investor Services ......cooveeeuene

.. |383 Madison Avenue, New York, NY ........
.. |200 Bay Street, Toronto, Ontario, Canada .........ccccccoovivererencnes
HSBC SecUrities SErviCes ... NESCO Complex, Western Express Highway, Goregaon (East), Mumbai-
40063, India

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
Name(s) Location(s)

3
Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenee.

If yes, give full information relating thereto:

Yes [

1 2
Old Custodian New Custodian

3
Date of Change

4
Reason

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

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

1
Name of Firm or Individual

2
Affiliation

Sanjay Chawla SVP, Chief Investment Officer ..o
Scott Anthony, VP Sector Portfolio Mgr Fixed Income
Alliance Bernstein L.P. .....
Pinebridge Investments LLC .......
Standish Mellon Asset Management ............cccccocooieiieieieiiiiicecceee e
Abry Partners, LLC ...
Allianz Global Investors U.S. LLC

ANGELO , GORDON & CO., L.P. oo
Antler

APOLLO CAPITAL MANAGEMENT, L.P. ..
Apollo HGA Management, L.P ...... .
ARCLIGHT Capital Partners, LLC .......cocoooveveiiieeceeeceeececeeee e
AFIAN €0 oo
Ares Management .
Arrowstreet Capital, Limited Partnership ..o,
Astignes Capital Asia PTE. LTD ..o
Audax Management Co. LLC .........
Balyasny Capital Management
BC PARTNERS LLP .....ooiviiiiriciinee
Blackrock Financial Management Inc ...
Blackrock Asset Management Canada Limited ..........ccocoooeiiiiiiiiiiniciccceene
Blue Owl

Bridgewater ASSOCIAtioNS ....ccooioiiiiiiiiieieiiii s
BROOKF IELD ASSET MANAGEMENT ......eoviiecereeirireecsceeesi st
BV Investment Partners ...............
Carlyle Investment Management LLC ..
Clayton, Dubilier & Rice, LLC ..... s
DLEL SN ot
Doubleline FUNAS TrUST .....c.oiiiiiiiicicire e
BREAKOUT CAPITAL

Fortress Investment Group LLC .......c.ccooveiiioiiieiieeceeeceee e
GOM GroSVENOT LLC ...t
Goldman Sachs Asset Management, L.P.
Great Hill Partners LP ....cccocoviniirnnee
Guggenheim Partners Investment Management, LLC.
ICONTQ CaP i@l ..ot
Jennison ASSOCIates LLC .....ccoiiiciciii e
JP Morgan ESG Sustainable Leaders

KKR Investment Management LLC .........cccoooeeiiiiniiiniiieeecece e
KPS ettt ettt
Lexington Partners L.P.
Morgan Stanley & Co. LLC .................
Northern Trust Global Investment LTD
Oaktree Capital Management L.P. ...
Pacific Investment Management Company LLC ........ccooviemeiiinininiricieiciciene
PGIM, Inc

Rockpoint Group, LLC ..o
Rockcreek Emerging Markets ........ocooovoeeicmiieieeceeecee e
Silver Lake Partnership .....
The Blackstone Group L.P.
Thomabravo ........cccvvceceuenns .
Tudor Investment COrporation ...
TWO STGMA vttt ees
Varde Partners .
Vitruvian Partners LLP ..ot
Warburg Pincus Global Growth XITI ..o
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?...........ccooiiiiiiiiiii

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?...........cccooeveieiiiiicicnciccee

Yes [

Yes [

17.6  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

7.2

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]



18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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

106595 ..

.. |Pinebridge Investments LLC
... |Standish Mellon Asset Managemen
... |Abry Partners, LLC
... |Allianz Global Investors U.S. LLC
... |ANGELO , GORDON & CO., L.P. ..

. [Antler

... |ARCLIGHT Capital Partners, LLC
. |Ardian Co

... |Astignes Capital Asia PTE. LTD ....cccccooe....
.. |Audax Management Co. LLC
... |Balyasny Capital Management ..
.. |BC PARTNERS LLP ....cvoviiirerereiie.
.. |Blackrock Financial Management Inc
... |Blackrock Asset Management Canada Limited
.. |Blue Owl
... |Bridgewater Associations ...
. |BROOKFIELD ASSET MANAGEMENT ..

... |Clayton, Dubilier & Rice, LLC
. [D.E. Shaw

... |Fortress Investment Group LLC
.. | GCM Grosvenor LLC .....cccoovviiiienee

... |Goldman Sachs Asset Management, L.P.
.. |Great Hill Partners LP ....cccovvivviiciiia
. |Guggenheim Partners Investment Management, LLC.

.: Jennison Associates LLC
... |JP Morgan ESG Sustainable Leaders
. |KKR Investment Management LLC ......

'”. Northern Trust Global Investment LTD ..

... |PGIM, Inc
.. |Rockpoint Group, LLC .......
... |Rockcreek Emerging Markets
... |Silver Lake Partnership .....
.. | The Blackstone Group L.P.
.. | Thomabravo ........ccccceeevvvriririnnn
... | Tudor Investment Corporation ....
.. |Two Sigma
. |Varde Partners

. |Wellington Management Company LLP ...

Alliance Bernstein L.P. oo

Apollo HGA Management, L.P

Ares Management
Arrowstreet Capital, Limited Partnership

BV Investment Partners
Carlyle Investment Management LLC ........c.cccoooeiiviiiviiiiiiiiiins

Doubleline Funds Trust
BREAKOUT CAPITAL .vovveiiieceeteteiseee ettt

ICONIQ Capital

KPS ettt .
Lexington Partners L.P. ..o
Morgan Stanley & Co. LLC ......ccccce.e..

Oaktree Capital Management L.P. .".""."".""."".""."".""."":;
Pacific Investment Management Company LLC .........cccovvvirieuennnes

Vitruvian Partné};”LLE ............................................................. t
Warburg Pincus Global Growth X111

.. | 5493007KKOHIBVKWXE31
. |549300WZYBTAS42D737 ........

0JK55UGWSWNF3X7KLQS8S ........

. |CLDVYBVY4GNT81Q4VMST ........

ME7YUCKANF1W8VMBSP25 ........
549300SPLESK8BIYFNSO ........

.. | 5493006522GA7V5R1Q29 ........
.. | XXJBOBRONBOFETFPCB6S ........
.. | 549300VYU7M7GQE2TE18
. .. |5493004UBPS5J1YLCL14 ........

APOLLO CAPITAL MANAGEMENT, L.P. .o

549300UU7XANATMMJESS ........
549300GHVGLJBLMEON3Y ........

.. | 549300GN1DWMX7FLDM29 ........
. | 5490040NJOOEMFZ1024 ..........

529900 1MGCIICLGPX4Z79 ........
LO3UDTZUGORICVPFGQS3 ........

.. | 549300SNALOBZLRY1782 ........
. | 894500 IRVPT17LHENMOS ........

IEY25V8WBD7HRX2LB3YS ........
254900X67LTVARUHRXE5 ........

| 549300LVXY 1VIKET2M4 ...
_ |549300VTZPIRPERYS Y8 ...

2549000F2N02GYFV5T41
EMTKKMIN2BHVKBIS4553 ........

. | cBu3FGINGEVBDGTESFSO ...

39120001KULK7200U106 ........
549300MVJ5FAYQX68835 ........

5493008 108R1K4RY7MI5 ........
5493001KJTIIGC8Y1R12 ........
VZ3406RQQDA6P5QT7K28 ........
549300PT67J6DFJJCAI1
CF5M58QA35CFPUX70HTT7 ........
549300VJS3K0SEBU7Q53 ........
549300XWQLVNUKB15E79 ........

. | 89450014HPRAYDBCKYT6 ...
| 549300FHB430NBIPGT4 .
| 549300R401USE2VXJT73 ...

NFS7XW7VRHCJJSKSIBOO ........
3912000RROJMNAPICL62
549300Q148TIDZJCR212 ........
BNBSCOBAKAOFONTK1X52 .......

. |uBaDPJ7DZVSZDTRGE1T ...

JOAJTOQKFOHWVYTXEKS6 ........
549300KGPYQZXGMYYNSS ........

. | 213800Q6LVIBEM22SGX13 ........

549300713EHGJIM70B59 ........

. | 54930008110VB54KBY79 ...
| 213800FCYRSTH267AV6S ...

5299004L114QNGZUB8Y96 ........
549300166511CQ33SN58
D6Y7NOU4YOKL2C5BLN1S ........

. |UBINXQQDFXXBH3UCHS 15 ...

NB IR4W650UJEOSZFMGES ........
21380027YHVANQKWZTSS
5493007VPCEXSWQS 1868 ........
549300YHP12TEZNLCX41

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

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 SECUNLIES? .......c..oo it e et e e e st e st e s e et e et e e e e et e enseeneeeneeeneenneennen

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 SECUNLIES? .........coiuiiiiiiiiii ettt ettt st sae e sheesb e e sb e e b e e bt eabeenbeeaeesneesbeesaeesbeenbeenbeens

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? .............cccccooeiie.

7.21

Yes [ X ]
Yes [ ]
Yes [ ]
Yes [ ]

No [ ]

No [ X ]

No [ X ]

No [ X ]



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

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
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, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................ccvcueueuereeeeceeeeeeeeeeceeeeeeeseeeeeae s s senns Yes[ 1 No[X]
3.2 If yes, 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
INTErEST GrEALEr thAN ZEIO? .........oeeeeeieceeeeee ettt ettt ettt ee e a et e e e e e e e tetetesenssseae s e s e s ensssetetesesenssssaesesesensnsstetasasensnssaesasasennansesesasensnsnansasasnn Yes[ 1 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 AGH 10SS PEICENL .......eeieectetctceee ettt ettt et et et et et et e s e ssae et e s s e s et et et essss s e s es et et e b et eseas s eses a2 esesesesesssses a2 e st et et eseeess s es st et et esesess s esesesesebese £t ee et s E e Rk e ettt e bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........o.evvieeececeeeiiie ettt ettt et et eae s s s st et et e s es e s s s sasa s s et et et eses s s s s s s s et eseseseses s s as s s et eseseseasasas s s et et eseasssas oo eh b ebebee et et et e bbbt e et et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiuiuiiiieteteeeseseee ettt eteteseassssseteseseseses s ss s sesesesesessssasssssesesess Seesebetebtetat et st ee st eb bt eeeet e neneee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeeeeeeecceeee et eeeae e te s s s ae e s s s asaese s s s s ssaseesesessssastesesnssnanansana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..o B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccceueueveeeeececeeteeeeeeecae et eeeeeseae e s es s ssaesesesesensssesesesesenssassesesssensnensena Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date ..............ccooiiiiieiiner e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccccoevevuenee... 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
AOMICIlE OF thE FEPOTHING ENELY? .......cviveviieectcteteiet ettt ettt ettt s s b b s s st b e st b bt b b s s e es bbbt st b et sttt s s Yes[ ] No[ ]




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

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 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 ....| Author ized
AA-1120198 ... ...|Ki Syndicate . GBR. .|Authorized...
AA-1320158 ... ...|Scor Insurance-Canadian Branc| . CAN. .|Unauthor ized
AA-1120182 ... ...|Hampden Risk Partners . GBR. .| Authorized...
AA-3191517 ... ...|Oxford Alliance Insurance Company Ltd. . BWU. .|Unauthorized
AA-1121235 ... ...|QBE Europe SA/NV .... . GBR. .|Unauthorized
AA-1370059 ... ...|EssilorLuxottica Re .. . LUX. .|Unauthor ized
AA-1560480 Intact Insurance Company . CAN. .| Unauthorized




STATEMENT AS OF SEPTEMBER 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. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ [ I, 48,018,695 |............. 34,587,188 |............. 17,483,085 |.............. 82,604,476 |............ 104,562,631 |.............. 80,993,635
2. Alaska ......ccocoeeeveeeee . AK s Lo e 5,425,768 |.............. 12,598,877 |.ccoocree 766,500 |....coeeenanee 40,549 | 1,018,640 |..ococveeee 1,908,271
3. Arizona ......coeieecii. AZ o Lo forrnis 35,169,704 |............. 28,990,556 |....cccoec... 5,019,243 |............... 2,394,400 |.............. 4,465,158 |.....cccoceec 9,006,697
4. Arkansas ................ AR [ Lo forrnis 39,163,821 |...coceee 29,449,818 |........... 22,226,745 |.............. 43,247,949 |............. 29,986,598 |.............. 34,941,818
5. California .......cccccccecc. . CA | Lo frnis 426,588,065 |........... 367,842,676 |.............. 42,905,702 |..coenvnene. 48,649,326 |............ 111,132,651 |............ 122,544,644
6. Colorado ....... L. ....30,197,479 |.. ....24 887,441 |. 12,234,197 |.. ....15,634,039 |. ....18,811,938 |.. ....18,154,939
7. Connecticut ........ccc..... CT e Lo forrnis 30,956,346 |.............. 25,421,463 |.............. 10,533,961 |............. 22,224,122 | 94,046,085 |.............. 78,219,754
8. Delaware .................... DE [ Lo e 4,694,687 |.............. 3,983,659 |....ccovine 364,766 |.......cooec 3,345,376 |..cccooene 2,853,299 | 2,144,988
9. District of Columbia .....DC |.......... Lo forriis 13,786,921 |.............. 13,629,145 |.............. 2,930,360 |.....cc........ 7,806,822 |............. 48,970,528 |............. 49,484,514
10.  Florida ......ccoccuveveinnn. FL | Lo frnis 207,790,787 |............ 168,600,622 |.............. 35,411,884 |.............. 27,138,731 | 54,633,151 |........... 120,851,353
11.  Georgia . .. GA L. ..112,506,231 |.. ....94,756,927 |.. 40,762,836 |.. 25,945,200 |.. ....64,962,483 |.. .29,741,361
12.  Hawaii ... LHE Lo e 9,469,039 |............... 7,903,492 |...oooiiee 156,127 [ 210,014 |............. 20,104,149 |....ccooonvee 138,811
13. Idaho..... LD [ [ I, 18,850,606 |.............. 14,965,630 |.......c..c... 3,527,344 |.............. 2,419,153 | 20,440,492 |............... 3,927,876
14, lliNOIS .....cocvvvciiine. L Lo frnis 110,754,971 .o 82,077,640 |.............. 50,043,044 |............ 161,512,826 |............. 49,743,721 |........... 110,628,319
15. Indiana ........cccccoeenns IN e Lo frorrnd 66,653,065 |.............. 52,620,630 |......c...... 31,169,184 |.....cc.c.... 9,59,138 |............ 135,136,903 |.............. 10,207,904
16. lowa ...... A L. ...49,016,080 |.. .39,305,808 |.. 1,134,062 |.. 4,012,899 |.. ..2,690,804 |.. .. 1,567,251
17. Kansas .. . KS | Lo forriis 34,364,318 |............. 31,928,392 | 3,151,112 | 1,674,476 |....cocoe. 2,050,302 |...ocvcveen 6,102,851
18.  Kentucky ... CKY e Lo forred 66,323,181 |....co.c..... 74,517,295 |.............. 38,778,467 |.............. 35,629,362 |....cvnnvnn 86,918,890 |............. 88,525,758
19. Louisiana .........cccocenee. LA | Lo frrrnd 87,481,011 | 69,830,951 |....cooc..e.. 47,891,587 |............ 126,270,614 |.............. 84,135,282 |........... 178,458,182
20. Maine .....ccceevvennnn. ME |.coeeee [ I, 26,905,591 |..coenenne 19,194,935 .o 433,629 |...ocoeeene 3,995,911 | 1,416,145 |.......... 1,491,044
21. Maryland ....... ... MD L. ....39,186,099 |.. .34,543,640 |.. .17,266,703 |.. ....14,490,836 |.. .23,332,938 |.. .. 7,436,419
22. Massachusetts . L MA Lo frorrd 94,161,043 |.............. 83,523,868 |.............. 21,394,293 |........... 121,055,180 |...cocvevee 28,244,096 |............. 52,375,059
23.  Michigan ....... LM [ I, 64,194,819 |........... 64,246,361 |............ 135,118,497 |............. 30,757,071 |..ooeee 31,367,803 |.............. 72,060,872
24. Minnesota ..o MN | Lo frorrnd 63,148,159 |.............. 51,762,800 |............. 10,880,800 |....ccconc... 5,293,452 |............. 13,977,116 |.............. 8,463,928
25.  MissisSippi ......ccccoveuenee MS |.ces Lo forriis 35,833,472 ..o 30,693,988 |.............. 63,373,378 |.cocene 17,748,370 |........... 309,212,487 |.............. 68,847,346
26. Missouri .... ...MO | L. 67,768,569 |.. 56,081,744 |.. ..5,991,043 |.. .37,434,085 |.. .38,567,300 |.. .32,312,796
27. Montana ... W MT s Lo e 4,070,983 |............... 3,943,713 [ O e (V1 650,000 [..coovoverereicieeeee 0
28. Nebraska .. ..NE [ [ I, 19,222,995 |............ 16,040,298 |......cccveenvee 947,388 |.......c...... 11,722,584 |............. 14,876,983 |.............. 7,910,697
29. Nevada ........cccoeenee NV | Lo forrs 51,493,295 |............. 37,409,250 |..oooieiiine 549,492 |.............. 2,953,706 |............... 1,269,192 | 229,640
30. New Hampshire .......... NH | Lo e 9,305,565 |.....cc.c...... 7,790,101 | 792,250 |ooeeeenee 1,319,918 | 7,796,278 |............... 1,069,172
31. New Jersey ...... L. 64,157,764 |.. 51,523,517 |.. 27,291,579 |.. .45,308,939 |.. 24,284,063 |.. 43,901,554
32. New Mexico ................NM [......... Lo e 5,682,325 |.............. 4,015,382 | (V1 12,723,380 | 832,341 | 348,350
33. New YorK ...cocooeeveeeeee. NY e Lo frnis 162,643,846 |........... 126,308,833 |.............. 56,683,238 |.............. 46,876,642 |............ 133,492,396 |............ 160,491,498
34. North Carolina ............NC [.......... Lo frnis 100,674,455 |.............. 82,570,746 |............ 301,231,759 |............ 261,909,631 |.............. 60,383,661 |............ 425,948,158
35. North Dakota ..............ND [.......... Lo forriis 15,333,863 |....ccenve 13,345,153 |..cooonve. 22,267,202 |.ooeeeenne 2,340,788 |.............. 16,747,884 |.............. 3,413,269
36. Ohio .............. L. ..118,505,966 |.. 102,177,518 |.. ....84,230,923 |.. .34,325,471 |.. ..143,083,520 |.. ..143,445,662
37. Oklahoma.................... OK [.......... Lo forriis 38,064,073 |.............. 33,732,737 |coeneee 14,510,928 |.............. 9,737,399 | 57,194,224 |............. 6,704,247
38. Oregon .....cccoeceeeeen. OR [ Lo forriis 39,037,461 |............. 35,801,716 oo 5,282,457 |............... 4,051,781 | 6,108,301 |.............. 21,475,977
39. Pennsylvania .............PA |[......... Lo frnis 133,963,501 |............ 110,946,500 |............ 41,920,204 |............ 21,110,531 |............ 176,947,226 |............. 95,772,413
40. Rhode lsland ............ Rl |oeeens Lo forriis 13,631,891 |............ 14,802,889 |.............. 1,442,081 | 4,968,172 |............... 3,015,610 |.oooiieee 906,928
41. South Carolina . ...SC L. .53,193,405 |.. 51,023,751 |.. .. 7,886,177 |.. ..8,585,69 |.. 20,025,162 |.. .13,299,792
42. South Dakota ... o SD |t Lo e 9,690,884 |.............. 7,709,468 |............... 1,763,006 |...ooovovecceceeiene [V O 7,556,051 |.............. 14,758,367
43. Tennessee ... TN o Lo frnis 100,562,656 |.............. 76,806,352 |.............. 31,586,743 |.............. 35,140,429 |............ 119,965,422 |.............. 30,209,790
44, TeXaS .cooceeeeereerereearnes TX o Lo frnis 287,839,305 |............ 216,138,163 |........... 127,733,790 |............ 435,784,484 |........... 226,714,473 |............ 330,403,290
45, Utah ...coooovveeeeeeee. UT s Lo forred 31,920,002 |.............. 22,704,552 |............... 7,381,952 |....ocooce. 2,096,379 |.....c......... 4,857,028 |.............. 15,502,712
46. L. ..6,775,149 |.. 5,274 173 |.. . ..1,000,000 |.. ..1,401,049 |..
47. Virginia ......ccooveceeveeee . VA s Lo forrnis 70,427,480 |.............. 59,468,335 |.............. 43,072,642 |.............. 29,448,388 |.............. 47,961,954 |.............. 55,705,823
48. Washington ................ WA |..c..... [ I, 61,024,569 |.............. 51,072,025 |...ccocveeee 6,475,694 |............... 2,363,792 .o 28,702,795 | 20,873,465
49. West Virginia .............. WV |occceee Lo forriis 14,022,310 |.....c..... 11,652,697 |....ccco.c. 3,168,576 |...coovoeceee (V1 11,684,967 oo 0
50.  Wisconsin .......cccceeeee. Wl [ [ I, 66,620,909 |.............. 53,670,874 |.............. 19,359,103 |..cooenveeee 25,847,418 | 7,171,604 |.............. 20,681,597
51. Wyoming L. .16,004,074 |.. 11,822,442 |.. ..9,255,758 |.. ..1,145,900 |.. ..2,832,715 |.. ..8,741,942
52.  American Samoa ........ AS  |......... Neees e 39 e 83 e 0 e 0 e 0
53. Guam ......cccecevveeen. GU - s [N ISR 175,529 oo 126,507 [oooeeeeeeeeecceene [0 [0 0
54. Puerto Rico ................. PR [......... Lo forrin 25,830,248 |.............. 20,327,015 | 15,000,000 [..eoveeeeeeieceieieiene (V1 18,993,747
55. U.S. Virgin Islands ...... VI e [N ISR 793,620 | 566,194 oo [V O 5,000,000 [.oovrrerereieieeee 0
56. Northern Mariana
Islands ......cccocooeieenne MP |.oes O SRR 74 [ 229 | (1 [0 [0 0
57. Canada . ..422,458,790 |.. ..332,549,584 |.. ..284,301,517 |.. ..117,640,026 |.. ..195,528,027 |.. ..129,402,911
58. Aggregate Other Alien OT |....... D0, G 322,951,637 295,402,085 319,454,766 |.............. 73,893,775 164,253,044 325,729,341
59. Totals XXX 4,054,487,290 3,374,668,428 2,054,537,864 2,048,426,605 2,887,111,308 3,110,962, 981
DETAILS OF WRITE-INS
58001. AFG  AFGHANISTAN .....ccccoooifnnnnns D0, SO E 120,086 |.....ceoveveeeee 103,656 ..o (1 {1 R [0 0
58002. ALB  ALBANIA ..o D0, GO F 2,392 | 769 | (1 (1 R [0 0
58003. AGO  ANGOLA ....ocooovvvviviccdnnnns D0, GO F 1,719 | 1,719 [ (1 {1 R [0 0
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......cccccceees oo D,9,0. CTUN T 322,827,440 |............ 295,295,940 |........... 319,454,766 |.............. 73,893,775 |............ 164,253,044 |............ 325,729,341
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 322,951,637 295,402,085 319,454,766 73,893,775 164,253,044 325,729,341

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
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 - see DSLI)

10

56 4. Q - Qualified - Qualified or accredited reinsurer.
R 0 5.D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .......

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

Policyholders

Factory Mutual Insurance Company

NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FM Insurance
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NAIC 00000 GBR
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FM Engineering
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Ll
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

FMRE Holdings LLC
NAIC 00000 DE
Fed ID 27-1439297

|
L | | | | | I l I
95
i i i 285 Central Ave LLC
Hayden LLC 99 Hayden LLC 343 Winter Bldg LLC 265 Winter LLC West Glocester Neponset River 601 Edgewater LLC Estate LLC
NAIC 00000 DE NAIC 00000 DE NAIC 00000 DE NAIC 00000 DE LLC LLC NAIC 00000 DE NAIC 00000 RI
Fed ID 46- Fed ID 84-4295769 Fed ID 30-0965702 Fed ID 20- NAIC 00000 RI NAIC 00000 Fed D 04-3516901. Fed ID 27-
2775533 Fed ID 27- DE 1595571
0627887
1440189 Fed ID 04-3516938
Park Ridge Bldg LLC 404 Wyman LLC 245 Winter LLC 101 Edgewater LLC 3460 Preston Ridge LLC Johnston Building LLC
NAIC 00000 NAIC 00000 DE NAIC 00000 DE Fed NAIC 00000 DE NAIC 00000 NAIC 00000
DE Fed ID 04- ID 27-1169682 Fed ID 45- DE DE
Fed ID 04-3516937 3516903 2766487 Fed ID 46- Fed ID 27-1439940
1609795

Ll

Hobbs Brook Real

NAIC 00000 DE
Fed ID 04-3516897

610 Lincoln LLC
NAIC 00000 DE
Fed ID 04-
3516902

175 Wyman LLC
NAIC 00000 DE
Fed ID 20-
8836334

225 Wyman
LLC
NAIC 00000 DE

303-333
Wyman LLC
NAIC 00000

DE

275 Wyman LLC
NAIC 00000 DE
Fed ID 04-3516936

93 Building LLC
NAIC 00000
DE
Fed ID 04-3516935

Organizational Chart

Page 2 of 2

401 Edgewater LLC
NAIC 00000
DE
Fed ID 27-1169682

FM Asia
Holdings Pte.
Ltd.

NAIC 00000 SGP

Green Street Plaza
LLC
NAIC 00000 DE
Fed ID 30-0939299

81 Wyman LLC
NAIC 00000 DE
Fed ID 38-
3942900

1301 Atwood LLC
NAIC 00000
DE
Fed ID 46-1737956

Hobbs Solar 1 LLC
NAIC 00000 DE
Fed ID 30-
0871090

Hobbs Solar 2 LLC
NAIC 00000 DE
Fed ID 38-
3982389

Hobbs Solar 3 LLC
NAIC 00000 DE
Fed ID 32-
0486346

Hobbs Solar 4 LLC
NAIC 00000
DE
Fed ID 35-2566166

Hobbs Solar 5 LLC
NAIC 00000
DE
Fed ID 38-
4085564

Hobbs Solar 6 LLC
NAIC 00000
DE
Fed ID 85-
3705167

Hobbs Solar 7 LLC
NAIC 00000

Fed ID 86-1428530

RI
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SCHEDULE Y

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

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 Company & its
. 0065 ... |Affiliates ..ooooeeeeeiiiiiiiiiieeeee | e 21482 ....|05-0316605 .. | ..eeeverveeves | eoreemeiiiiiinee | e Factory Mutual Insurance Company ............... LREL ] RE........ Policyholders .....ccooeeeeeieeieiiieeeeeeeeeeees OWNErship..ccoeeeeeeeeeeeeeeee e 2100.000 ... [N/A oo . NO...... [ R
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..cooeeeieeiiiiiiiiiiieee | e 10014 ....[05-0254496 .. | ..ooovvvrvveee | eevemmnnriiiinnn | e Affiliated FM Insurance Company ................ LREL ] DS........ FMIC Holdings, INC. .....eevveeeeeeiiiiiiiiiinnes OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... . NO...... [ R
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..cooeeeeeeiiiiiiiiiieieeeee | e 10316 ... [05-0284861 .. | ..ooevvvveeeee | wevemmnmmnnnnnnn | i Appalachian Insurance Company ................... Rl e DS........ FMIC Holdings, INC. ....eeveeeeeveeeiiiiiiiiinnes OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... . NO...... [ R
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ... | AA=1120610 .. | oeeeveieiiiis | eereeeeiiiiiinee | e FM Insurance Company Limited .............ccce.. LGBR.... ... DS........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 ....|98-0131767 .. | eeeereeeeiies | eereemeeeeiinnen | eeeeeeeeeeeiiee e Risk Engineering Insurance Company Limited . |..BW....]....... DS........ FMIC Holdings, INC. ....eeveeeeeveeeiiiiiiiiinnes OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 .... | AA-1370041 .. | oeeeieiiiiiis | eereeeereeiiinee | e FM Insurance Europe S.A. ....ccciiiiiiiiinnnes LUX....f e DS........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 .... | AA-2730043 .. | ieeeiiiiiiiis | eeeeeeeeeiiiinen | e FM Global de Mexico S.A. de C.V. ....cceeeenenns CMEXLL DS........ Factory Mutual Insurance Company ............ OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ....|20-2740839 .. | ..ccoeiriiiiir | eerrrriiiriiinee | e Watch Hill Insurance Company .................... VT e DS........ FMIC Holdings, INC. ....eeeveeeeveeiiiiiiiiiinnes OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ....|05-0453751 .. | .eoevviiiiiiis | e Corporate Insurance Services, Inc. . ..Rl..... .|FMIC Holdings, Inc. .. . [Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Risk Engineering Insurance Company
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e New Providence Mutual Limited ................... BW....{....... DS | e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its Factory Mutual Insurance Company -
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e Escritorio de Representagao No Brasil LTDA. BRA....{....... DS........ Factory Mutual Insurance Company ............ OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 050520189 .. | .eeeviiirriinn | eevrerinnenninnn | e FM Approvals LLC ..ocoovriiiiiiiiiiiiiiiiiiiiieeeeees Rl e DS........ Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e FM Engineering International Limited .......... (GBR.... ... DS........ FM Insurance Company Limited .................. OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its| FM Engineering Consulting (Shanghai) Co. Ltd
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeee | e 00000 ... | aeeeeemiiiiiinn | e | e ..CHN... .|FM Global Services LLC ... . | Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e FM Approvals Limited ..........eeeeeeeueeenennnnnnes LGBR.... ... DS........ FM Approvals LLC ..oooeveeiiiiiiiiiiis OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its FM Approvals Assessoria E Representagdo
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeieeeeeeeeeee | e 00000 ... | aeeeeemiiiiiinn | e | e LTDA. ..BRA... .| FM Approvals LLC .. . | Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 .... | 27-1439297 .. | .ieeiiiiiiiiis | eeerereeieieinen | e FMRE Holdings LLC .....eevvevmeiieiiiiiiiiiieieieeees DB e DS........ Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 ....|05-6009095 .. | ..eeeerrrrrrer | eereereriiiinnee | e ——————————— FMIC Holdings, Inc. ...cccoeiinie LREL ] DS........ Factory Mutual Insurance Company ............ OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e FM Global Servicios, S.de R.L. de C.V. ....... MEX... DS........ FMIC Holdings, INC. .....eevveeeeeeiiiiiiiiiinnes OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 270433536 .. | .eeeeeieeeiinn | eeeeeeeeeeininen | e FM Global Services LLC ...ccovvvieiiiiiiiiiiinnnnnns Rl e DS........ FMIC Holdings, INC .....eevveeveeeeiiiiiiiiiinees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its FM do Brasil Servicos de Prevencao de Perdas
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ... | eeeemmmimiiieen | eeeeeeeeeiis | e | e LTDA. e LBRAL..) DS........ FM Global Services LLC .....cceeeeeeeeeeiennnnns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiiieieeeeeeeeee | e 00000 ....|04-3516902 .. | ..ccevvvvrrees | eerremmmriiinnen | e 610 Lincoln LLC oo LDE] s DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeereeiiiiiiieieeeeeeeeeeee | e 00000 ....|04-3516903 .. | ..cceeevvrrees | eevmemmmeriiinnn | eeeeeeeeeee s 404 Wyman LLC ....eennni LDE] s DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ....|04-3516936 .. | ...ceeeeveveee | eermrmmriiiiinnn | e 275 Wyman LLC ...eveeei LDE] s DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 ....|20-8836334 .. | ..cceeeeiiiiir | eerrieeiiiiiinee | e 175 Wyman LLC oooeeeeeeeeeeeeeee LDE] e DS........ FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiiiieeens OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ...[Affiliates ...coeeeeiiiiiiiiiiiiiiiiiiiiiieeee | e 00000 ... | 04-3516937 .. [ ..ieeeeerrrere | eerrrririiiiiins | eeeiiiiiiiiiiiiiii e Park Ridge Building LLC .......cceeeeieiiiiiannnns LDE ] DS........ FMRE Holdings LLC ....coovviiiiiiiiniiiiiiinnnanes OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .100.000 ...|[Factory Mutual Insurance Company ....... N0




L¢l

SCHEDULE Y

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

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 Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeieeeeeeeeeeee | e 00000 ....|04-3516935 .. | ..eeerreriiies | eereereiiiiiinen | e 93 Building LLC ..eeeeeeiiiiiiiiii LDE] s DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiiieeeees OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 ....|20-2775533 .. | ieeiiiiiiiiis | eerreeereeiiinen | e 265 Winter LLC ...eeeeeieeiiiei LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 ... | 271169682 .. | ..ceevervevees | eomeemeeeenennen | e 245 Winter LLC ..eeeeeeieiiie LDE] s DS........ 265 Winter LLC ..oovvveieiiiiiiiieeeeeeeeeeeeeeeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ....|04-3516938 .. | ...ccoevvrieee | eermrreirriinnen | e Neponset River LLC .......evueeemniiiiiiiiiiine LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 ....|27-1440189 .. | ..oooeiiiiiiis | eorrireiiiiiinen | e West Glocester LLC .......eeeeememmnnniiiiiiiiinnes LREL ] DS........ FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiinieeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 .... | 04-3516901 .. | ..eeerevviiies | eemeeeeieriiinen | e 601 Edgewater LLC .....evvvevemeeiieiiiiiieieiieeeees DB e DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | 27-1595571 .. | ieeiiiiiiiiis | eereeeieeiieinee | e 285 Central Avenue, LLC ........eevvvueveennnnnnnes LREL ] DS........ FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiinieeees OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | 04-3516897 .. | ..eeeverrrvees | eereerrririeinne | e Hobbs Brook Real Estate LLC ..........cccevveeeee LDE] s DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ....|45-2766487 ..| ..covvrreviins | eerreeeeieieees 101 Edgewater LLC ....eueeemieiiie . DE..... .| FMRE Holdings LLC ....ccoevvriiiiiiiiiiiiiiiiieees Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | 27-1169682 .. | ..ccevveveeeee | eeveemeeeereinnn | e 401 Edgewater LLC ....ooevveeeviiiieiiiiiieiieieeeeees DB e DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ....|27-1439940 .. | .ieooriiiiiees | eerrireiiriiiiee | e Johnston Building LLC ......ccoeeeeiiiiiiiiiiins LDE] s DS........ FMRE Holdings LLC ...ccovvvviiiiiiiiiiiiiiiiieeeees OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieeeeeeeeeeeeee | e 00000 ... | eeeemmmmmiiienn | eeeeeeeeeiies | e | e FM Global Services Colombia S.A.S .......ccceeet .COL.... ... DS........ FM Global Services LLC .....ceeveeeeeeeenennnens OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeieeeeeeeeeee | e 00000 ....|46-0627887 .. | ..eeeveeeeveer | eevermereriiinnn | e 95 Hayden LLC ...oooreiiiiiiiiiiieiieieeeeeeeeeeeeeees LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship...coeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeieiiiiiieieeeeeeeeeeeee | e 00000 ....|46-1609795 .. | ..eeevervreees | eomeemereiieinee | e 3460 Preston Ridge, LLC ...coeeeeeeeeeeeeeeeeenns LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiieiiiiiiieeeeeeeeeee | e 00000 ... |46-1737956 .. | ..eeeverreeees | eoveimeeiiiiinnn | e 1301 Atwood LLC ..eeeeeeieiii LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeee | e 00000 ....|38-3942900 .. | ..eceeerrriinr | eerrereiieiiinen | e —————————— 81 Wlyman LLC ...eeeeeeiiiiiii LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ....|30-0871090 .. | ..eeeverrereee | eevmemmmmeeennnn | eeeeeeeeeeee s Hobbs Solar 1 LLC ......eeeeveiiiiiiiiiiiiiiiiiies LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeee | e 00000 ....|38-3982389 .. | ...cceeiiiiiir | eerririiiriiinen | e Hobbs Solar 2 LLC ......eeeeeeeeiiiiiiiiiiiiiiiiies LDE] s DS........ FMRE Holdings LLC ...coovveviiiiiiiiiiiiiiiiieeeens OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 .... | 32-0486346 .. | ...coevvvrreer | eerrieeiiiiiiien | e Hobbs Solar 3 LLC ......eeveeeeeiiiiiiiiiiiiiiiiies LDE] s DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ... | aeeeeemiiiiiinn | e | e FM Asia Holdings Pte. Ltd. .......cccceeeiiiiins ..SGP... .| FMRE Holdings LLC ....ccoeviiiiiiiiiiiiiiiiiieeees Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ....|30-0939299 .. | ..ecoriiiiiiir | eereereriiiiinee | e ————————— Green Street Plaza LLC ........cooeeeiiiiiiiiiiins DB e DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ....|35-2566166 .. | ...cceevvvveee | eerrrreiriinnnns Hobbs Solar 4 LLC ........eeuuumeeeiiiiiiiiiiiiiiees .. DE..... .| FMRE Holdings LLC .... Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiieieieeeeeeeeeee | e 00000 ... | eeeemmmmimiien | eeeeeeeeee | e | e FM Engineering Egypt LLC ......oovvvrviiiiieiinnnns LEGY.L DS........ FM Engineering International Limted ........ OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeeeee | e 00000 30-0965702 .. | eveerrrrrrnnn | eeeeernnneeninen | e 343 Winter Bldg LLC ooeeeeeeeeeeeeeeeeeeeeeeeees DB e DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiineeeees OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiiieeeeeeee | e 00000 ... | eeeemmmmmiiienn | eeeeeeeeeiies | e | e FM Approvals Europe Limited ..............ceeie JRL DS........ FM Approvals LLC ..oooeveeiiiiiiiiiiis OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ...[Affiliates ..oceeeeeiiiiiiiiiiiiiiiiiiiieieeee | e 00000 ... | 38-4085564 .. [ ... | eeiiiriiiiiiiiin | eeiiiiiiiiiiiiii s Hobbs Solar 5 LLC .....eevveiiiiiiiiiiiiiiiiiiiies LDE ] DS........ FMRE Holdings LLC ....coovviiiiiiiiniiiiiiininanes OWNership..cooeeeeeeeieiiiieeieeeeeeeee | .100.000 ...|[Factory Mutual Insurance Company ....... N0
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SCHEDULE Y

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

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 Company & its
. 0000 ...|Affiliates ..ooooeeerriiiiiiiiis L [84-4295769 .| e | e | e 99 Hayden LLC ...ooereiiiiiiiiiiieiieieeeeeeeeeeeeeees LMAL] DS........ FMRE Holdings LLC ...coovviviiiiiiiiiiiiiiiiieeeees OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ...|Affiliates ..ooooeeeeriiiiiiiiis 853705167 .| e | e | e Hobbs Solar 6 LLC .........eeueummemeeiiiiiiiiinanes LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ...|Affiliates ..ooooerereiiiiiiiis L [86-1428530 .| eeeieiiie | e | e Hobbs Solar 7 LLC ......eeeeeeeeiiiiiiiiiiiiiiieies LREL ] DS........ FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiineeeens OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ...|Affiliates 225 llyman LLC ... .. DE..... .| FMRE Holdings LLC ... . | Ownership .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates .ooooeeeeeeeieeeiiiiii | s 00000 [ e ] i | e | e 303-333 Wyman LLC ...ooeeerieiiiiiiiiiiiiieees LDE] s DS........ FMRE Holdings LLC ...coovvvviiiiiiiiiiiiiiiinieeees OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates .oooeeeeeeeeieeiiiiiii | s 00000 [ e ] i | e | e FM Global Science and Technology S.a.r.l. ... |..LUX....]....... DS........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Asterisk Explanation

Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian INSUFANCE COMPANY (2%) . ...eiiueeeiiueeiiuieiitete sttt eeteesteeesutteasuteeaateeesabee e steeaateeeastee e steeaaseeeanteeaass e e aateeeanse e e ss e e 4a ke e e em st e oo ss e e 4a ke e e enb e e 2o se e e 4ok et ean bt a4 st e e 4ot e e e en s e e e se e e 4o ke e e s b e e ea st e e eate e e e sbee e saeeenteeeanseeansneesnseeenns




STATEMENT AS OF SEPTEMBER 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 vttt s 788,202,958 |................ 270,885,981 | 344 o 54.7

2.1 AIEA LINES .ot [ 1,384,846,808 |............ 1,135,528,927 | 82.0 [ 2.7

2.2 MUIIPIE PEFII CrOP ...vcvieevieeciceeeieee ettt ettt se s ettt 0 freeeeeeeeeee [0 0.0 [ 0.0

2.3  Federal flood

2.4 Private crop ..

25 Private flood ...

3. Farmowners multiple peril

4. Homeowners multiple peril RUN 00 0 |. .

5.1 Commercial multiple peril (non-liability POrtion) ............cccceeeereriririeieeees e (L R (1 R 0.0 oo 0.0

5.2 Commercial multiple peril (liability POrtion) ..........cccoevevivevevereeiieeeeeeieeieee e O [0 0.0 oo 0.0

6. Mortgage guaranty

8. OCAN MAMNE ...t

9. INIANd MAFINE ...
10. Financial guaranty . .
111 Medical professional liability - OCCUITENCE ............ceveurviiririririieieieieeeee s oo (L RN (1 R 0.0 oo 0.0
11.2  Medical professional liability - ClaiMS-MaE ............c.ceveveveeeeeeeieieieieiereees o O [0 0.0 oo 0.0
12. EAMNQUAKE ...t [ 341,287,641 |.oovic (1 R 0.0 | 0.0
13.1  Comprehensive (hospital and medical) iNdividual ..............ccooovevevevevereeees]oerreeeeesrseeeens (O [0 0.0 oo 0.0
13.2  Comprehensive (hospital and mediCal) Group ........ccccovevrrrieueeeenenesinesen]oerseeecee s (L R (1 R 0.0 oo 0.0
14. Credit accident @and NEAIN .............cccoeuruririirieeeee e (O [0 0.0 |ooeerereeeeees 0.0
15.1 ViSION ONIY oottt ot (L R (1 R 0.0 oo 0.0
15.2  DENLAIONIY ...ttt es s sttt (O [0 0.0 oo 0.0
15.3  DiISADIIItY INCOME .....cvviiiiiiiiieieeie ettt ettt (L RN (1 R 0.0 oo 0.0
154  MediCare SUPPIBMENT ........ccoovviieeetieeeceee ettt sene |re et nenenes O [0 0.0 oo 0.0
15.5 Medicaid Title XIX ......ooiiiiiiiiiiiiii e 0 freeeeeeeeeee [0 0.0 oo 0.0
15.6  Medicare Title XV ..c.coooiieereeerreneiceeeei st sesssee e O [0 0.0 |oeeerereeeeees 0.0
16.7  Long-term care 0. 0 0. .
15.8  Federal employees health benefits PIan .............ccccceeveveieiiievereeiieeeeeeee o O [0 0.0 oo 0.0
15.9  Otherhealth ...
16. Workers’ compensation RUN 0 |. .
171 Other liability - OCCUITENCE ........ovveieeieeeieiiseicie et et (U1 IO 36,953,989 | 0.0 |ooeiieeeeeeeee 0.0
17.2  Other liability - ClAIMS-MAAE .......ccvueeieiereieeeeeee et |re e (O [0 0.0 oo 0.0
17.3  EXCess WOrKers’ COMPENSALION ............cceevevieiiveeirieeieeeeieesiesesseseseesessesees o 0 freeeeeeeeeee [0 0.0 [ 0.0
18.1  Products liability - OCCUITENCE ..........c.cveueeieieiieieieeeeeeeeeee e oo O [0 0.0 oo 0.0
18.2  Products liability - ClaiMS-MadE ..........cceeueriiiirieieieieieeeeseeeeee oo (L R (1 R 0.0 oo 0.0
19.1  Private passenger auto no-fault (personal injury protection) .............cccoeew.frerererrsseceinnnnens (O [0 0.0 oo 0.0
19.2  Other private passenger auto lability ..............ccoerieiereeeiirinirieeeeeesee e (L R (1 R 0.0 oo 0.0
19.3  Commercial auto no-fault (personal injury protection) ..............cccceeeeevevevevesfeernnnseeccecees O [0 0.0 oo 0.0
19.4  Other commercial auto lADIIILY ..........coovrvriririeiereeriieieirreeeeeee e e (L RN (1 R 0.0 oo 0.0
21.1  Private passenger auto physical damage ................cccceueueeieeeieieieuereseeeeees e O [0 0.0 oo 0.0
21.2  Commercial auto physical damage ............ceeueueurriiiieieieieieeeee s e (L R (1 R 0.0 oo 0.0
22. AIFCIaft (@Il PEFIIS) ..vviveeeeeieeetetetee ettt s e s s es ettt nenenn (U (561,652) ... 0.0 oo 0.0
23, FHAEILY weoooeeeveeeeeeeeeeeeseeeeeeeeeeeeseeeeseeesesesessseesessessseeeseesseseseeseseseseseseeeseseel e (N (9,541) () 0.0
24. SUIBLY ettt bbbttt et ettt saeenneas
26. Burglary and theft ...
27. Boiler and machinery ..
28. Credit ...
29. INternational .......... ..o
30. Warranty
31. Reinsurance - Nonproportional Assumed Property ...........ccccooivinnni s td RRX b KR XK b KR K el AR XK
32. Reinsurance - Nonproportional Assumed Liability ..............ccccccooiiiiiiis DA% %, GO DA% %, GO XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .. XXX [ XXX v [ XXX
34. Aggregate write-ins for other lines of bUSINESS ..........ccoveveeeiiinnrnreend] 0 0.0 0.0
35. Totals 1,497,255,49%4 4.2 35.7

DETAILS OF WRITE-INS

L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498.  Summary of remaining write-ins for Line 34 from overflow page ...........c.c.loecrniiocccnniccicns 0 [ 0 [ 0.0 |ooeerereeeeees 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 SEPTEMBER 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

21
22
23
24
25

5.1
5.2

Fire ...
Allied Lines
Multiple peril crop

Federal flood ...........ooiiiiiii e
Private crop
Private flood
Farmowners MUIIPIE Pl ........oouiiiiiiii ettt st seee b e e en
Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine

INI@NA MEFINE ... e
Financial guaranty
Medical professional liability - OCCUITENCE ..........coiiiiiiiiiiiii e
Medical professional liability - claims-made
Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group
Credit accident and health

VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd
DENEAL ONIY ...
Disability INCOME ......uiiiiiii ettt ettt b e b e b e e be et e eaeeeanesaeesaeas
Medicare supplement
MeEdICAIA THIE XIX ..ttt ettt
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made .

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection)
Other commercial @uto IAbility ..........coeiiiiiiii e
Private passenger auto physical damage

Commercial auto physical damage

Aircraft (all perils)

Boiler and MACKINETY .........coouiiiiiiiii et
Credit ....
INEErNALIONAL ...
L= T =T YU OR YR URTRRPRNY
Reinsurance - Nonproportional Assumed Property ..o
Reinsurance - Nonproportional Assumed Liability ............cccooiiiiiiiiiiiiicceed

Reinsurance - Nonproportional Assumed Financial Lines .

Aggregate write-ins for other lines of business

................ 495,913,124

..309,552,277 |.

............ 1,512,650,593

.963,287,300 |.

....675,535,251

Totals

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)

14




Gl

STATEMENT AS OF SEPTEMBER 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 + PriOT oo oo 168,178 473,983 | 642,161 [ 112,216 | 2,182 [ 114,398 oo 50,336 |.oereeeeeeeennn 0 [ 460,385 | 510,721 | (5,626) e (11,416) (17,042)
2. 2021 o ....625,060 |... ....24,806 |.. ....649,866 |.... ..454,334 |.. ..455,715 |.. 177,513 |.... .. 194,151 |. e (B, 78T [ 0
3. Subtotals 2021 + Prior ........c.coofereeicnnnne. 793,238 498,789 1,292,027 566,550 570,113 227,848 704,872 (18,203) (17,042)
4. 2022 oo 1,304,887 340,872 |.cocoenee 1,645,759 767,199 oo 21,434 | 788,633 | 695,456 |..................45,007 |...ooveverennn 72,636 [ 813,099 (201,795) ... (44,028)
5. ....2,098,125 |.... 839,661 |.. . .. 1,358,746 |. ....923,304 |.... . . 1,517,971 |.. ....158,928 |.... ....(219,998)/.. ....(61,070)
6. 2023 ... e XXX [ XXX [t XXX i [t XX o 440,472 440,472 |........... XXXovvevven o 1,073,629 |...e..06,009 1,139,695 |........... XXX [ XXX [ XXX
7. 2,098,125 839,661 2,937,786 1,333,749 465,469 1,799,218 923,304 1,121,455 612,906 2,657,665 158,928 (219,998) (61,070)
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. 76 2. (26.2) 3. (2.1)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.3)




STATEMENT AS OF SEPTEMBER 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? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine 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 qUAarter. ..........c.ociiiieiieiie e N/A

Explanations:

Bar Codes:

rsieesupre Sement Bosmen dertier =2 |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I II ||| || I|I |I |I| || II| II|
2 1 4 8 2 2 0 2 3 4 9 0 O

oppement e Sehecue TRosmen feriter 2 |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I II ||| || I|I I| I|| I| I|| II|
2 1 4 8 2 2 0 2 3 4 5§ 5 O

e e S Swppement besament Gertier =2 |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I II ||| II ||| |I I|| I| I|| II|
2 1 4 8 2 2 0 2 3 8 6 5 0

e e Suppiement bessment Gertier = |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I II ||| I| I|| || II| I| I|| II|
2 1 4 8 2 2 0 2 3 5 0 5 0

o
—

0 3

0 3

0 0 3
0o 0 3

EY
— T E—
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STATEMENT AS OF SEPTEMBER 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 .........ccccoooeiieceioieicicccecceeeeeeeeeeies o 5,186,820 |..coovoveeeieeeeee [V 5,186,820 |...cccvevnnee. 5,128,593
2505.  Miscellaneous receivable ... oo 9,826,860 |... 12,444 374 |... 7,382,486 |... 5,915,627
2506.  Intangible aSSet ..o oot 12,073,637 |................. 12,073,637
2507.  Cash clearing aCCoUNts .........cccceeueeieieiiiiiiieteteeceeeeeee et eieaens |orereseseinnnas 29,147,848 |....coveeeeeeeee (1 O 29,147,848 |................. 94,810,631
2597.  Summary of remaining write-ins for Line 25 from overflow page 56,235,165 14,518,011 41,717,154 105,854,851

Additional Write-ins for Schedule T Line 58

States, etc.

1

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

Active
Status

2

Current Year
To Date

3
Prior Year
To Date

4
Current Year
To Date

5
Prior Year
To Date

Current Year
To Date

6 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.
58075.
58076.
58077.
58078.
58079.
58080.
58081.

ATA
ATA
ATG
ARG
ARM
ABW
AUS
AUT
AZE
BHS
BHR
BGD
BRB
BLR
BEL
BLZ
BEN
BWU
BOL
BRA
BRN
BGR
KHM
CMR
CPV
CYM
CAF
TCD
CHL
CHN
TN
coL

ANGUILLA
ANTARCTICA

ANTIGUA
ARGENTINA ...
ARMENIA .
ARUBA
AUSTRALIA
AUSTRIA
AZERBAIJAN

BAHAMAS
BAHRAIN
BANGLADESH

BARBADOS ...
BELARUS
BELGIUM ..
BELIZE ...
BENIN
BERMUDA .
BOLIVIA ..
BRAZIL ...

COSTA RICA

CUBA
CURACAO
CZECH REPUBLIC

DENMARK
DOMINICAN REPUBLIC ..
ECUADOR
EGYPT
EL SALVADOR
EQUATORIAL GUINEA ...
ETHIOPIA

HONDURAS ...

HONG KONG .................
HUNGARY
ICELAND ..
INDIA
INDONESIA
IRAQ
| SRAEL
ITALY
IVORY COAST ...

KENYA

KYRGYZSTAN
LEBANON
LESOTHO ..
LIBYA

37,350,789
1327 514

..... 4,264 |
.1,428,954 |.
....32,323 |.
...29,038 |.

60,110 |

12,805 |
5,609 448 |

15,300 |
4922968 |
..... 2007 |

o

OO oo oOocoooo

o

o o

o o

OO OO ODODOO O

oo oo oooo

o o

oo oo oooo

oo oo

OO oo oOocoooo

>

o

oo oo oooo

o

R 4,675,490
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Additional Write-ins for Schedule T Line 58

STATEMENT AS OF SEPTEMBER 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

Current Year
To Date

2 3

Prior Year
To Date

4
Current Year
To Date

5
Prior Year
To Date

6 7
Current Year Prior Year
To Date To Date

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.
58136.
58137.
58138.
58139.
58140.
58141.
58142.
58143.

58144.
58145.
58146.
58147.
58148.
58149.
58150.
58151.
58152.
58153.
58154.
58155.
58997.

LUX
VKD
VDG
N
MLI
MLT
MRT
MUS
MEX
VNG
VAR
Moz
MR
NPL
NLD
NZL
NIC
NER
NGA
NOR
OMN
PAK
PAN
PNG
PRY
PER
POL
PRT
QAT
ROM
KNA
LCA
MAF
WSM
SAU
SEN
SRB
SLE
SGP

LUXEMBOURG ................
MACEDONIA ..
MADAGASCAR

MALAYSIA ...
MALI
MALTA oo
MAURITANIA
MAURITIUS ..
MEX1CO
MONGOLIA ..o
MOROCCO
MOZAMB | QUE

MYANMAR .....
NEPAL ......
NETHERLANDS ...
NEW ZEALAND ...
NICARAGUA ..
NIGER ......
NIGERIA ..
NORWAY ...
OMAN
PAKISTAN
PANAVA ...............

PAPUA NEW GUINEA ..
PARAGUAY ........cccceece.
PERU ..o
POLAND ...
PORTUGAL
QATAR ......
ROMANIA .................
SAINT KITTS NEVIS
SAINT LUCIA ............
SAINT MARTIN DUTCH
SAMOA ...
SAUDI ARABIA

SENEGAL ....ocovnn.
SERBIA ..o
SIERRA LEONE

SINGAPORE ......
SLOVENIA .o
SOUTH AFRICA ............
SOUTH KOREA .............
SOUTH SUDAN REPUBLIC

SRI LANKA
SURINAM ..
SWEDEN
SWITZERLAND
TAJIKISTAN
TANZANIA ...
THAILAND

TRINIDAD TOBAGO ...
TUNISIA .........

TURKEY .......
TURKMENISTAN
TURKS CAICOS IS .......
UGANDA
UKRAINE
UNITED ARAB EMIRATES

UNITED KINGDOM
URUGUAY ..........
UZBEKISTAN
VENEZUELA .................
VIETNAM SOUTH
ZAVBIA ...........

Summary of remaining

write-ins for Line 58 from

overflow page

395,305 | i}
14,853,029 |. 13,

210668 |.
44839 |

.. 2,787

708,311 |.
367,915 |

322,827,440

295,295,940

319,454,766

73,893,775

0]
8,623,111 |.
12,061,332 |.

164,253,044 325,729,341
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c.coiuiiiiiiieieei et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

565,507

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiee ettt

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

3,506,698,039

18,863,235
49,914,483

3,702,684,173

............ 3,609,612,703

................. 47,734,180
............ 3,506,698,039

3,506,698,039

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ..........ccoeiiiiiiiiiiiiiieceee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

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

12)

18,312,934,252
6,998,842,876
11,684,395
1,010,797,089

6,393,467,264

20,207,706,095

..296,114,315 |...

19,491,046, 340
10,778,293,660
................... 6,558,267
(1,868,365,076)
...310,696,626
............ 9,922,690,205
... 36,106,875
... (8,037,319)

18,312,934,252

SI101
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STATEMENT AS OF SEPTEMBER 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 () ettt sttt [ 3,906,303,824 |................ 956,775,677 |....covveenene 818,858,131 |....cocenveee (31,690,022)(............ 3,820,044,332 |............ 3,906,303,824 |............ 4,012,531,348 |............ 4,067,929,173
2 Y [ - TSSOSO RRRPRRTSTSTRTIY USRI 1,055,524,470 |................ 144,135,491 ..o 27,234,292 |...covvin. 9,346,872 |........... 1,035,440,234 |............ 1,055,524,470 |............ 1,181,772,541 |............ 1,050,695,665
3. INAIC 3 (8) coeeteieieiiieieie ettt ettt sttt ettt s ettt b b bRttt s et b bR r ettt st betesese et et esesesesenenens [ereneneinnna 194,608,522 |................. 31,164,143 |..coeee 16,235,331 | 7,238,982 |....cooenvee 196,635,889 |.............. 194,608,522 |................ 216,776,316 |.cccvennee 188,797,430
4. INAIC 4 () oottt bbbt b et bt bt bt bt ea et ettt bt a et et be e tennas [rer e 449,778,444 |................ 54,247,486 |................. 20,846,333 |.......ccevnve. (8,908,518)|......ccc.c..c. 459,699,597 |.....ccovevne. 449,778,444 |................ 474,181,079 |oieene 446,975,211
5. NAIC B () ittt ettt b et be s [rr e 49,350,564 |.......ccoovenne. 1,043,944 | 2,984,755 ..o (636,056)|.......ccnvenvnn 51,438,979 |..ccccvrne. 49,350,564 |................ 46,773,697 |....ocveenee 52,063,267
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 184,784 0 240,760 404,404 163,962 184,784 348,428 474,022
7. Total Bonds 5,655,750,608 1,187,366, 741 886,399,602 (24,334,338) 5,563,422,993 5,655,750,608 5,932,383,409 5,806,934,768
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 3,712,498 | [0 (1 R [V 3,740,204 |........cc.c.cc.... 3,712,498 |......ocvee 3,712,498 | 0
NAIC 2 ettt ettt e e h b h s 2Rt £ e e R R E R SR £ £ e R R EeE Rttt et e et b s e sttt eeenenenenen [renenenrernas 420,681,506 |......covvvrerececrirririnne [V 677,957 oo (862,992)]......cccvennne 1,663,350 |..occevnnnne 420,681,506 |................ 419,140,557 |.oovvieinne. 1,683,238
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0 0 0
14, Total Preferred StOCK ..o 424,394,004 0 677,957 (862,992) 5,403,554 424,394,004 422,853,055 1,683,238
15. Total Bonds and Preferred Stock 6,080, 144,612 1,187,366, 741 887,077,559 (25,197,330) 5,568,826,547 6,080, 144,612 6,355,236,464 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:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 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 39,824,084 XXX 39,653,657 74,896 145,730
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 3,993,844 |.......cocec 3,441,163
2. Cost of Short-term INVESIMENTS ACGUINET ..........c.cciiiieieeeeeecececcee ettt ettt s e sea s s st e st et esessas s s sesesesesnanas [eeeesaseneeas 160,954,208 |............... 105,254,574
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 666,518 |...covoircirienne 203,714
4. Unrealized valuation iNCrEASE (JECTEASE) .........c.ccevviviveuetetieieieeeetetetesetesese e et et stesesesessss s st esesesesesesssssasssesesesesessassssssssesesesesnas [erenensnsnseneseeeaenens (2,430) | ceeeeeeerieieeens (12,114)
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuiiieieteteeeeceeeeeietet et eteae sttt et eseae e s st s esesesesss s s s st et et esessssasssesesesesesssnssssssesesans [oenesensneesesesnaenens (58,231) [ (378,230)
6. Deduct consideration received 0N ISPOSAIS ............c...cviviueuiueriiiieeeeeieieteseseses et es ettt esesesee st st ssssesesesesssssasssesesesesesessasasssasasesens [reneennesennnas 125,714,961 |............... 104,442,856
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieee e tetetet ettt ettt et e e et e s et b et e se s s esssesesesesesess s esssesesesesesesnasssssasasesesesssnas |oeesesesssesenenenennaes 14,864 .o 72,407
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 39,824,084 |........ccceeeee 3,993,844
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 39,824,084 3,993,844
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STATEMENT AS OF SEPTEMBER 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 YEAI) ........cceuiiiiriuereieiieesetesesesssessesesesessssssssesessssssssssesesessssssssesesessssnsssesesass  sbessssssssesesssnses 676,620
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ............c.eveviiiiiuiieieieiiieetesete sttt sttt s s st et sssssesesesssasseseses et s sassesesesesssnsesesesessnsnseses tatsteesesssnenes 13,419,373
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cuivrueuerereiieeseseseteisissesesesesssssssese s ssssseseses s sss s s e s et e s s s s ses et s s ssssese st sanses et et s s e ses et et s s s sesesesnns Sbesstssietesasnenes 414,253

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiviviiiiieieiteteietitesctete et eese st e s e ss bbb s s ses st be s st seses e s e st e se s s b e b s s e s es e b et s s e st ebes s essnsesebe b s s snsnsntes febebesasseacenes (8,916,261)
Considerations received/(paid) ON tEMMINGHIONS ..ottt ettt e s e st e s e e s e ea e e e st e e et e st et e st et et et et et et eees Sabearsateareareae s 0
AAMIOTEIZATION ...ttt s e e e s e £ e heEa e E s EeE s E e e E e e E e R h R h e R R h R R R AR R e h R h R R R R bbbttt eins Shebeteeb et 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuriereiiiieicieieieiieesesesese st ssesesesens sbessestsssiesanns 5,657,361
Deduct NONAAMIIEA @SSELS ..........ciiiii i b bbb b b s E e s b e s b e s E e e E e e E e e E e e E e e R e e E e R e R R e E e R R R e R e e e e e e s AReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) c...c.v.iuiuiuiiiiieieereteiieeseiete ettt ssese bttt b b se st b s s s et bbbt snsesebesessssnans ebebeessssseesana 5,657,361

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..i ittt ettt see et e b e et e e e e e s e e eseeeaeees e e eseeeaeeseenseenneans Sheesseesseeiseeiaesaeaaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ........c.cocuiiiiiiiiiiiienee e s 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ..........ccceviiiiiiiiiis e 0

3.12 Section 1, COIUMN 15, PHIOT YEAN .......cvcvevieeeeeeeeeieteteeeeeeeeeteveietesessssnes seeeaesesssseseseseneenesesees [0 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MINUS ..........cccceiiiiiiiiiiiies e 0

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccceviiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cveveveeieeeeeeeeeeteteeeeeeeete e aesesesessenes esesesesesssseseseseneenesesenes [0 0
Change in amount recognized

3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, prior year plUS ...........cccveereeneeneeieeiie e

3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieiieieieteteeceee ettt enesens eeeseeeaessssesesesesee e sesees [0 (4,536) oo (4,536)

T8 o) o) =TI (I Lo i o g UL IR L= 0 PP 0
Cumulative variation margin on terminated contracts during the year ............c.cccociiiiiiiiinenc s 0

Less:

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

4.22 AMOUNE FECOGNIZEA .......evevveeceeeeieeteteeeee ettt eae e s st eseseseseasans fesesesesesasasssssesesesennaeas 0

4.23 SSAP NO. 108 AQJUSIMENLS ......c.cvviievetceieieeeeeieietetetetceeee s veteseeas seteteseseeassesssseseseseneneas 0 0

T8y o) =TI (I Lo o o g UL IR L= 0 PP 0

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

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOM VAT ........ciuiiiiiii ittt ettt ettt e te e bt e sh e e s b e e bt e bt ea bt eae e ehe e sae e eheeeb e e bt e a b e em bt eabeeabeeaeeaheeas Seseeeaaesaeeaasesanesaeesaeaanes 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminatioNs IN PrOT YEAT .........oo.iiiiiiiee ettt et ea b e e b e et e eae Seseeeaaesseesaaesaeesaeesaeenes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt ettt ettt et e et e st e b e e b e e beans Sheesaeeeaeesaesiaesaesaeeaaeas 0
Deduct total NONAAMIEA @MOUNLS ..o ettt h e e oo h e e e e E e e e e e et e e e e e e e e e e R e e R e SR e e R e e R e e R e £ e e e R e e h e e e e e Rt e e e e et sheseeseeebesee s maemmeenneeeneeeeee e eannaens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....eouiiiiiiiiiiit ettt h bbbttt e et e sae e sh e e ehe e eb e e bt e b e e a b e embeeabesReeaheens Seseeesaeeaeesaaesanesaeeaaeeaes 0
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STATEMENT AS OF SEPTEMBER 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
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STATEMENT AS OF SEPTEMBER 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 14 ......iuiiieiiiieeieiee ettt eee e ees et es et es et ses e es e es e ee s st ees e ees s ees e ens s ens b as e ens et ens et et e b et s ensebnns fessebesantesantaes 5,657,361

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s e s s st eses et essanss s sssesesesessannensnsneneneeinss e 5,657,361
Part D, SECHON 1, COIUMN B .......iuiiieiiiiteicee ettt ettt s e s e s s s e s e s e s s s e s s ns et s et ensesensesensnis febsiebsenases 11,011,436

Part D, SECHON 1, COIUMN 7 ..ottt ettt e a2 s s s e s s s s e s e s s st n s et n s s ensesensess febseebseeases (5,354,075)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiiiiiie ettt st sttt et b st sie e e e e e sieennesnnesnes s 0

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et et et et et et et et et et e e et et et et e e e e e e e e seeeeeaeen eaneaeesesreeaeanes 5,657,361

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt ettt ettt et et et et et et et et e e et et et et e e et e e eee et ee e e seeeseen eaeesesseesesseaseereeseaseereans 0

TOtal (LINE 7 PIUS LINE 8) ..ottt s e s s e s et eseasan s sasesesesesssssnansnssssenesnnenensnees e 5,657,361
Part D, SECHON 1, COIUMN O ......ouiiiiiiiieiee ettt ettt s s s s s e s s s e s e s st n st en s s ensesaniess febseebseeases 11,011,436

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e et a s s s e s s s e s s e s s s e s e s et s st ensesensesensess febssebsecsses (5,354,075)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt sttt ettt e s e e e sbeene e e ennesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuiuiiieitieetieetcsetsis et st es et s b es b es b es bt e s b £ E £ E e e £ eh £t b e e £t e bbb bbbttt et febseebesessesecsnes 158,405
Part B, SECHON 1, COIUMN 20 .......c.tuiuitiieieieetetiere ettt s tee s b te e s st es bbb et e bbb e £ e eh b b e e et b b b e et e eb b b e et eiebebes febabisisnsneesasasisneneennas 0
Part D, SECHON 1, COIUMN 12 ...ttt h ettt eies ebseebesecsesecrnes 158,405
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieee et nenesnennenens s 0
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STATEMENT AS OF SEPTEMBER 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 PriOF YEAT ..........c.c.cucueueuiiieeieieteeeeeeee ettt eaeass s sese s sessnnnas [ereeeeeeneennens 443,725,231 | 233,676,575

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 5,245,820,523 |............ 5,410,275,129

3. ACCTUAI OF QISCOUNT ...ttt n et naesena[oosnesninaennsaninaas 204,067 [.coovececiieiine 3,754

4. Unrealized valuation iNCre@se (JECIEASE) ..........cecvcvvivivereuerieiieteieteteteteseseeeeseetesetesesesssssssesesesesesessasssssasesesesesssnesssssssesesesnsnans [ereessssesssessnnnens (11,268) [ccveceeeeece 35,402

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiuiieieeeteeeeceeie et teteteasae sttt ese s s st eseseseses s sassesesesesessasssasasssesesesessssasasssssesesesnas [oeseeseseneessenenens (125,631) [ (12,070)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 5,001,026,346 |............ 5,191,801,551

7. Deduct amortization OF PrEMIUM .............c.c.oueuiuieiieeeeetete et eee et e ettt e st ee sttt e s et ese s s ss st e s etebesesess s st esesesesesesssssasasasesesesesnas |oeeeseseseeesenensennaes 1,314 | 3,391

8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................cvcveueueuieieeeeesieieieeeseeceee et sesesssnn e [oeseeneseeeneas (10,401,766)|......ccoenve (8,448,617)

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9) .........cocvruerruereeeeeeeerereeeseeeeeesesesesesesenes [eeeeeeseeeeeees 678,183,490 |....ccccconee 443,725,231
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiirieiiecieic ettt [eoesns s 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 678,183,490 443,725,231
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STATEMENT AS OF SEPTEMBER 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
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
7200629 ..iivvviiiiiiiii e VT P PPPPIN O T UUUUUN FETTTTrTY 08/23/2023 ....ooovvn foeiiiiiiiiiiii 4.000 |uueeeniiiiiiii e 565,507 | eeevriniiiiiii s [0 PP PPPPTII 565,507
0599999. Mortgages in good standing - Commercial mortgages-all other 565,507 565,507
565,507 565,507

0899999. Total Mortgages in good standing

1699999. Total -

Restructured Mortgages

2499999. Total

- Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 - Totals

565,507

565,507

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 - Totals




STATEMENT AS OF SEPTEMBER 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
BBGOOH-TQ-2 . .| ROCKPOINT REAL ESTATE VI BOSTON ..| ROCKPOINT eeeeeeens [-...09/3072019 ... ... 1,254,675 |... ...0 0. ...0.000
00LGC4-VD-9 .........|BLACKSTONE REAL ESTATE PARTNERS IX LP .. .. | NEW YORK ... 5 ..| The BLACKSTONE GROUP L.P. Ceveeeenns ... 12/06/2018 ... ... 1,289,596 |... .0 .. ...0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 2,544,271 0 0 XXX
344106-10-1 ......... FMRE HOLDINGS LLC ...evvvviiieiiiiiie e e WALTHAM e ‘ ....... MA.......... ‘ INVESTMENT IN AFFILIATE ovveeiiiiiiiiie i ‘ ................... |....01/31/2010 | ............................... 15,725,000 L [ R 0.000
344106-20-0 ......... FM GLOBAL SCIENCE & TECHNOLOGY S.a.r.l. tevveeiirieiminiinareernnnnnanaes LUXEMBOURG ..evvveeeecennineeecennineeeees foorrnnnnnnensennnnnsd INVESTMENT IN AFFILIATE .ooeeieiiiiiiiiiseeeenenseeernnnnnneee [onereernes cennnnas ...08/25/2028 ... foeiiiii i | 13,272 [O T, [U 0.000
2299999. Joint Venture Interests - Real Estate - Affiliated 15,738,272 0 0 XXX
009GZQ-BQ-2 .........|BALYASNY ATLAS ENHANCED FUND LTD. .eeerruniiieeimniaeeeeemnneeeeeenennns CHICAGO .. L. ..| BALYASNY CAPITAL MANAGEMENT ... ....09/02/2019 ... ..25,000,000 |... .0 .. ..0.000
BBGOOL-LP-3 . ..| ABRY ADVANCED SECURITIES FUND IV LP CAYMAN [SLANDS . ABRY  PARTNERS .. ..12/06/2018 . .... 80,000 .0 0.000
BGO11B-8C-2 . .| ABRY SENIOR EQUITY VI .eeeeeeeiiinnnns BOSTON ......... ABRY  PARTNERS .. ..06/30/2022 . 698,313 .0 0.000
BBG00Q-21-6 ARES CORPORATE OPPORTUNITIES FUND VI . ... |LOS ANGELES .. .. | ARES MANAGEMENT CO., LLC .... .|....04/30/2020 ... 2,442,970 |... .0 ...0.000
BBGOOK-H6-2 ANTLER GLOBAL FUND . . | LUXEMBOURG . .| ANTLER ... ....12/06/2022 ... .0 .. ...0.000
BBGO1F-RH-7 . .| ARDIAN ASF 1X NEW YORK ARDIAN . ..04/12/2023 . .0 0.000
BBGOOM-H2-7 ARDIAN SECONDARY VIII ... NEW YORK ... ..|ARDIAN ... .|-...08/31/2019 ... .0 .. ...0.000
BBGOOD-YP-7 BC PARTNERS MANAGEMENT XI LIMITED . LONDON ..|BC PARTNERS LLP .... ....08/24/2020 ... . .0 ...0.000
BBGO12-16-6 . ..[APOLLO FUND X ..eeevieeennees NEW YORK MORGAN STANLEY .. ..06/30/2023 . 3,846,417 .0 0.000
AAS995-1Y-3 ..|APOLLO HYBRID VALUE FUND .. NEW YORK MORGAN STANLEY .. ..09/14/2018 . . 57,680 .0 0.000
BBG000-B9-6 . ..|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP NEW YORK BROOKFIELD ASSET MANAGEMENT ..11/15/2019 . ... 136,557 .0 0.000
BBGOOR-MF-1 . ..|BLACKSTONE ASIA Il .cevennnnns NEW YORK BLACKSTONE .. ..08/10/2021 . 2,087,441 .0 0.000
BBGOOQ-XK-0 . ..|BLACKSTONE LIFE SCIENCES V .. NEW YORK ... BLACKSTONE .. ..12/06/2018 . 1,219,533 .0 0.000
BBGOOG-CR-0 . ..| CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES CAYMAN [SLANDS . ... CARLYLE INVESTMENT MANAGEMENT LLC . ..12/21/2018 . 1,577,292 .0 0.000
0OMBVL-V6-2 . ..|FORTRESS LENDING FUND | LP .. NEW YORK ...... A ) O .| FORTRESS INVESTMENT GROUP LLC ..08/30/2019 . . 21,642 .0 0.000
BBGO10-HP-3 . .| ICONIQ VI ... CAYMAN [SLANDS . TCONIQ v ..06/01/2021 . 254,815 .0 0.000
BBG00Q-T5-8 KKR ASIA IV . NEW YORK ..|KKR Investment Management LLC . .|-...05/15/2020 ... ...538,648 |... .0 .. ...0.000
BBG00Q-XX-2 KKR NEXT GENERATION FUND |1 NEW YORK ... .|KKR Investment Management LLC . ....08/30/2019 ... .0 ...0.000
AAZ998-6E-8 . ..|KPS SPECIAL SITUATIONS FUND V, LP NEW YORK KPS Investors V, LP .. ..10/15/2019 . .0 0.000
BBGOOK-5T-5 . ..|LEXINGTON CAPITAL PARTNERS IX . NEW YORK ... LEXINGTON PARTNERS ... ..11/30/2018 . .0 0.000
ABC995-80-8 ......... | OAKTREE OPPORTUNITIES XI CAYMAN [SLANDS . OAKTREE OPPORTUNITIES FUND XI GP ..07/08/2020 . 1,000,000 .0 0.000
BBG00S-01-4 . .| SILVER LAKE VI ...ovvvnnnnens NEW YORK ... SILVERLAKE PARTNERS .. ..06/04/2020 . 1,156,951 .0 0.000
BBGOOT-R3-9 . .| VITRUVIAN INVESTMENT PARTNERSHIP V S.C.SP. LONDON ... VITRUVIAN PARTNERS ..04/12/2023 . ...628,749 .0 0.000
09157D-10-3 .........|FM GLOBAL INVESTMENT PARTNERS, L.P. .. PRINCETON BLACKROCK ... ..11/30/2016 . .. 15,528,118 .0 0.000
380990-85-3 .. .| GSPE - GOLDMAN SACHS PRIVATE EQUITY V NEW YORK GOLDMAN SACHS ... ..11/28/2012 . ... 42,460 .0 0.000
BBGO16-D2-3 . ..| BLACKSTONE RATED SENIOR DIRECT LENDING FUND ... NEW YORK The BLACKSTONE GROUP L.P. ..09/30/2023 . .. 12,741,011 .0 0.000
BBGOOP-T7-6 ......... AUDAX SENIOR LOAN FUND IV . | NEW YORK ... .| AUDAX MANAGEMENT CO., LLC .. . |....07/31/2020 ... 863,636 |... .0 .. ...0.000
000000-00-0 ......... FOSS ADMIRAL FUND, LLC WILMINGTON . ..|FOSS RENEWABLE ENERGY PARTNERS, LLC . .|....03/26/2021 ... .0
000000-00-0 ......... FOSS MID-CAP HISTORIC FUND 11 ... WILMINGTON . ..|FOSS MID-CAP MANAGER I11. LLC U eeeeeenns [-..08/09/2021 ... . . .0 ..
000000-00-0 ......... STRAT FUND37 ....iiiiiieniiiiiiiiiisiiiiii s e ceiii e s criii s e e eanannes WILMINGTON ..vvvveiiiiiiiiiiiiiiiiiieeees STRAT FUND37 ....iiiiiuiiiiiiiiiiiiiniiiiiineeecciiiiessecinninns fooveeennes coeeeeens ... 06/24/2022 . | 3,309,854 |..iuvuniiiiiiiiiiiiiiiiannn [ P 0
2599999. Joint Venture Interests - Other - Unaffiliated 94,536,891 0 0
EMREVI-VA-9 ......... |EM REVIVAL ONSHORE .......icivvenniiiiiiniiiiiiiiiiiiincinniissesrinnnaees |MCLEAN ......................................... | ....... VA.......... |BREAKOUT {0 S PP PP FETTTT T UTPPT T 06/29/2023 ... [oeeeiee e i 10,000,000 [...iiiiinnnniiiiiiinnnnns [ P 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 10,000,000 0 0
6099999. Total - Unaffiliated 107,081,162 0 0
6199999. Total - Affiliated 15,738,272 0 0
6299999 - Totals 122,819,434 0 0




STATEMENT AS OF SEPTEMBER 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 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- (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 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
00LGC4-VD-9 ..... BLACKSTONE REAL ESTATE PARTNERS IX LP ....... NEW YORK ..oeveeeeiieiniiiiiiiiiinns |oeeeeens N The BLACKSTONE GROUP L.P. ................. ....12/06/2018 ...|....00/28/2023 ...|...............0 [........ (2,162) 0 0]..... 586,790 |.... 1,271,163 |....... 684,373 |...cuvvnnnnnnns 0]..... 684,373 |....ovuunnnnnne 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated (2,162) 0 0 586,790 1,271,163 0
344108-10-1 ..... [FMRE HOLDINGS LLC +..voverveseesesesnenennsnennnnas TWALTHAM v | VA......... T INVESTVENT IN AFFILIATE ..ovovoviienees [....01/31/2010 ...]....09/30/2023 ...[.ccoocoiieii 0 [, 0 0 0]..... 41,107 |....... 441,107 0

2299999. Joint Venture Interests - Real Estate - Affiliated 441,107 441,107

1'€03

.| TH LEE ...
.| NORTHERN TRUST .
.| NORTHERN TRUST .
- | ABRY PARTNERS .
....[ABRY PARTNERS ....
....[ABRY PARTNERS

.| ARES MANAGEMENT CO., LLC

....01/06/2000 .
....02/28/2019 .
....01/01/2020 .
....12/06/2018 .
....02/28/2019 ...
...06/30/2022 ...

100008-10-1 ..... TH LEE PUTNAM INTERNET PARTNERSHIP NEW YORK . .08/30/2023
BBG00O-FB-7 CITADEL WELLINGTON LLC . CHICAGO ..
BBGOON-L4-6 . MILLENIUM USA LP ... CHICAGO ..
BBGOOL-LP-3 . ABRY ADVANCED SECURITIES FUND IV LP CAYMAN ISLANDS ..
BBGOOM-HO-2 ABRY PARTNERS IX LP
BG011B-8C-2 ABRY SENIOR EQUITY VI
BBG00Q-21-6 . ARES CORPORATE OPPORTUNITIES FUND VI .

..548,429
. 1,322,749
..282,107
.. (12,974)|..

..602,047 |.

. [ BOSTON
L0S ANGELES

100,690 | .

.08/30/2023

ool 772,249 ).
.. 3,994,113 |.... 3,994,113

BBGOOP-FC-0 . AG CREDIT SOLUTIONS .. NEW YORK . .| ANGELO GORDON .09/28/2023 .. ..824,590
BBGOOP-SS-1 . ALKALL 1V ... NEW YORK . .|D.E. SHAN .08/30/2023 99,605 |.. 1,016,643 |.... 1,016,643
BBGOOK-HB-2 . ANTLER GLOBAL FUND ... LUXEMBOURG . - | ANTLER ... . (11,754)[..

BBGOOL-BK-5 . ARCLIGHT ENERGY PARTNERS FUND VII . BOSTON ... .| ARCLIGHT CAPITAL PARNTERS . .09/28/2023 .(380,323)[..

BBGO1F-RH-7 . ARDIAN ASF IX ... NEW YORK . .| ARDIAN .09/28/2023 ..246,770 E
BBGOOL-LC-2 . ARDIAN CO-INVESTMENT FUND V EUROPE NEW YORK . S ARDIAN Lo [22.02/2172019 s ..4,972 .0 0
BBGOOM-H2-7 . ARDIAN SECONDARY VIIT ..... NEW YORK . .| ARDIAN ... .08/30/2023 12,713 ..188,278 |. 0 0

....09/14/2018 ...|....08/30/2023 ...|.
....11/15/2019 ...|....09/28/2023 ..
....08/10/2021 .
...12/06/2018 ...|...

.... | MORGAN STANLEY ...
.... | BROOKFIELD ASSET MANAGEMENT .
.| BLACKSTONE ...

AAS995-1Y-3 APOLLO HYBRID VALUE FUND . .. | NEW YORK ...
BBG000-BY-6 ..... BROOKFIELD INFRASTRUCTURE FUND IV-B, LP ..... NEW YORK ...
BBGOOR-MF-1 ..... BLACKSTONE ASIA 11 .| NEW YORK .

....... 638,763 |.......638,763 |...
. 1606,425 | 1.606.425 | ..

2,018,052 |.... 2,656,815 |...
256,074 |...

... (1,623,254))..
eeennnn 22,508 ..

(1,732)|.. 2,828 |....

BBGO0Q-XK-0 ..... BLACKSTONE LIFE SCIENCES V .. .. |NEW YORK ... ... | BLACKSTONE ... e | .08/30/2023 .. .
BBGOOG-CR-O ..... CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES | CAYMAN ISLANDS .. ... | CARLYLE INVESTMENT MANAGEMENT LLC ...... ....12/21/2018 ...|....07/31/2023 .. 46,234 |oooeeei 0 [0 0 [ 46,284 [0 687,533
BBG00S-YJ-8 ..... CLAYTON, DUBILIER & RICE XI ..cccevviiiaenns DELAWARE «...[CLAYTON, DUBILIER & RICE .......cccunnenens ....04/10/2020 ...

BBGOOG-XL-0 ..... DYAL CAPITAL PARTNERS IV LP ....ceveeeennns NEW YORK ... ....|DYAL CAPITAL PARTNERS IV LP ... ....03/31/2019 ...|...

BBGOON-08-6 ..... FORTRESS CREDIT OPPORTUNITIES FUND V LP NEW YORK . .| FORTRESS INVESTMENT GROUP LLC ..11/30/2018 .

...08/30/2019 ... ....08/3b/2023 . 0 (3,622)|..

OOMBVL-V6-2 ..... FORTRESS LENDING FUND | LP .....oooieiniiiieees NEW YORK ... ....| FORTRESS INVESTMENT GROUP LLC K
O0MTYO0-S2-2 ICONIQ STRATEGIC PARTNERS IV LP . CAYMAN ISLANDS .. ... [ ICONIQ ....07/01/2019 ...
BBG00Q-T5-8 . KKR ASIA IV ool NEW YORK ... .|KKR Investment Management LLC ..06/15/2020 . .08/30/2023

...08/30/2019 ...|....08/30/2023 ...|.

BBG00Q-XX-2 KKR NEXT GENERATION FUND 11 ... E
...10/15/2019 ...}....08/30/2023 ...|.

NEW YORK ...

....|KKR Investment Management LLC
.|KPS Investors V, LP ...

1,650,364 |.... 1,650,364 |...

AAZ998-6E-8 KPS SPECIAL SITUATIONS FUND V, LP . NEW YORK ... K
BBGOOK-5T-5 ..... [LEXINGTON CAPITAL PARTNERS IX . NEW YORK . .| LEXINGTON PARTNERS ..11/30/2018 . .08/30/2023 .. (10,659)f..
BBGOOP-V3-2 ..... GCM GROSVENOR MAC Il NEW YORK . .| CGM GROSVENOR 0771072019 Lo eiiiiies e |0 4,480 [oevveeeeeeel0 el 0 o0 4480 |0 |

CAYMAN ISLANDS .. ...07/08/2020 ...|...

cobooooboooocooo0o0obobo0D o0 o000 O o o o oo
coboooobooco oo o0o0obob00 D00 o000 O o o o oo

ABC995-80-8 ..... OAKTREE OPPORTUNITIES XI E
00JSL5-G5-7 ..... OAKTREE SPECIAL SITUATIONS FUND I LP ....... |LOS ANGELES ....11/16/2018 ...J...
BBGOOO-BII-S ..... = O N W' CONSHOHOCKEN ... .... | MORGAN STANLEY ... ....04/03/2020 ...|...
630548-FP-5 ..... MORGAN STANLEY PRIVATE MARKET FUND VI LP ... |W CONSHOHOCKEN .. .| MORGAN STANLEY ... ...01/16/2014 ...|...
RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP
654315-GE-4 ... .. | W CONSHOHOCKEN .. ... | MORGAN STANLEY ....01/17/2014 ...|....08/30/2023 .. 0. .0
BBG00S-01-4 ..... SILVER LAKE VI ... ... | NEW YORK ....| SILVERLAKE PARTNERS ....06/04/2020 ... 0. e 1,793 .0
ABC998-26-0 ..... VARDE DISLOCATION FUND ... ... | CAYMAN ISLANDS .. .| VARDE DISLOCATION FUND GP ... ....06/12/2020 ...|... 0 0 144,720 |... 0. .0
BBGOOT-R4-7 ..... VITRUVIAN PARTNERS IV .| LONDON - | VITRUVIAN PARTNERS ....05/15/2020 ...|... 0. w0 R .0
BBG001-DQ-4 WARBURG PINCUS GLOBAL GROWTH XII1I ... .. |NEW YORK ... ... | WARBURG PINCUS . ....02/28/2019 ...|... w00 63,356 |0 .00 1,200,000 ... 1,637,500 |.............ll0 s 437,500 |....... 437,500 |... .0
09157D-10-3 ..... |FM GLOBAL INVESTMENT PARTNERS, L.P. . ... | PRINCETON .| BLACKROCK ... ..11/30/2016 . 0 .. 5,983,936 |.... 5,983,936 0
G3927R-90-9 ..... GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP . |NEW YORK ... .| GCM GROSVENOR .. ...11/08/2005 ...|... 0. L0 0. 0
GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS

380990-23-4 ..... X1 e NEW YORK oo oo N GOLDMAN SACHS .....oeeeeeiiiiiaeieiiieee, ....08/19/2011 . |ciiins e e 0f...... (10,694)f............... [V R (I R 0f...... (10,694)f............... 0f...... 106,611 |....... 888,429 ...l 0f...... 781,818 |....... 781,818 [.oooeeenis 0
GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE
380990-85-3 FUND VI ... NEW YORK .

549300-58-0 ..... |BLACKROCK SECURITIZED INVESTORS L.P. ... | WILMINGTON .
BBG01G-D2-3 ..... BLACKSTONE RATED SENIOR DIRECT LENDING FUND [NEW YORK ...

.| GOLDMAN SACHS
.| BLACKROCK ...
.| The BLACKSTONE GROUP L.P. .

..11/28/2012 . .. (20,531)|..
..06/15/2020 . .. 111,082
...09/30/2028 ...|.......... 0 0f.

(20,531)|.
111,982

.. 175,382 |.
oo 475,198 ... 475,198
.. 1,459,976 |.... 1,459,976 |...

94,983 |.
0

. 94,083
.0
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 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
BBGO15-B6-0 ..... APOLLO ACCORD FUND V, L.P. woeeeveiiiiiiiiinnns L=/ G R L) S, APOLLO CAPITAL MANAGEMENT, L.P. ......... 2.02/0172022 e i [ 0. 516,132 [cuvvvevennnnnns [V [V 0. 516,132 [cuvvverennnnnns 0]....1,931,204 |.... 1,931,294 |............... [V [V [V 0
US BANCORP COMMUNITY DEVELOPMENT
000000-00-0 ..... USB NMTC FUND 2020-7, LLC ....oevvvvveveeieennes WILMINGTON .vvvvvvvvvvvnnnnnnnnnns foeeeeees DE......... CORPORATION ..vvvvvvvvvnnnnnnnnnnnnnnnnnnnnnns L A2/2172020 e i [ 0]...(1,901,635)]....ccccunnnnn [V [V 0]...(1,901,635)].....cccunnnnn 0. 950,900 |....... 950,900 [..vvvvrernnnns [V [V [V 0
US BANCORP COMMUNITY DEVELOPMENT
000000-00-0 ..... USB NMTC FUND 2021-8, LLC ....cevvvvvvevinnnnees WILMINGTON .vvvvvvvvvvnnnnnnnnnnns Jooeeeens DE......... CORPORATION ...vvvvvvvvneenennnnnnnnnnnnnnnnns L A1/18/2021 L] i [ 0]..... (587, 775)].ccvvevennnnnns [V AP [V P 0]..... (587, 775)].cceveeennnnnns 0]....1,779,904 |.... 1,779,904 |............... [\ AP [\ P [\ AP 0
2599999. Joint Venture Interests - Other - Unaffiliated 0 633,350 0 0 0 633,350 0] 24,826,073 | 38,734,828 0] 13,908,755 | 13,908,755 0
6099999. Total - Unaffiliated 0 631,188 0 0 0 631,188 0] 25,412,864 | 40,005,991 684,373 | 13,908,755 14,593,127 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 441,107 441,107 0 0 0 0
6299999 - Totals 0 631,188 0 0 0 631,188 0] 25,853,970 | 40,447,098 684,373 | 13,908,755 14,593,127 0
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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
01F020-69-5 ......... 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 08/29/2023 ..... ZERO STAGE CAPITAL ... .. 3,866,395 |. .. 4,890,000 |...
01F020-6A-2 ......... LS 1T 1 PR [SUUUUURRRUUUIN RN 09/14/2023 ..... ZERO STAGE CAPITAL ... 340,000 |...
01F022-47-7 ......... UMBS TBA 15YR ... eeeee e e ee 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 eennnnnnneees | seeernnniinnnes Jennnd 07/10/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeee e e e e eene e e e e eee e e e e eennee e e e e e enn s e e e ennnnsneeeennnnnneeeennnnn [oeeernnnnaneeermnnnaneeernnnnnnneee [reernnnnneeeeennnnneeeeens 908,359 |ooiiiiiiiiiiiiinins 1,000,000 |...
01F022-48-5 ......... LS 1T L PR [SSUUUUURRRUUUIN RN 08/03/2023 ..... = O 0 P R KRR 1.y (oY (N FO . 3,620,000 |...
01F022-69-1 ......... UMBS TBA BOYR ..o 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 s e e e eennnneeeeennnnnneeees | seeernnniinnees Jennnd 08/29/2023 ..... ZERO STAGE CAPITAL . ereeeeeeeeee e e e e eeee e e e e e e s e e e eemns e e e e e enn s e e e eennnseeeeennnnnneeeennnnn [oeeernnnnnereernnnnnnneernnnnnneees [oeernnnnnneeennnnnneees 2,401,719 | 3,000,000 |...
01F030-69-4 ......... LS 1T 1 PR [SSUUUUURSRUUUIN RN 09/12/2023 ..... = LY 0 PR R RPURPPPRRR B (1) 1 i<t* I EO . 2,000,000 |...
01F030-6A-1 ......... 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 09/18/2023 ..... ZERO STAGE CAPITAL . e eeeeee e e e e eene e e e e e e s e e e eennes e e e e ennn s e e e ennnnseeeeennnnnneeeennnnn [oeeernnnnneeeermnnnaneeeennnnnneees [reernnnnneeeeennnnneees 3,882,468 |ovoviiiiiiiiiniiiinnes 4,510,000 |...
01F032-68-2 ......... LS 1T 1 PR [SSUUUUURRRUUUIN RN 08/09/2023 ..... ZERO STAGE CAPITAL ...
01F032-69-0 ......... 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 08/10/2023 ..... ZERO STAGE CAPITAL ...
01F040-47-9 . ..|UMBS TBA 15YR . 07/06/2023 ZERO STAGE CAPITAL
01F040-67-7 . ..|UMBS TBA 30YR . 06/13/2023 ZERO STAGE CAPITAL
01F040-68-5 . ..|UMBS TBA 30YR . 07/10/2023 ZERO STAGE CAPITAL
01F040-69-3 ......... 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 08/23/2023 ..... ZERO STAGE CAPITAL ...
01F040-6A-0 ......... LS 1T 1 PR [SSUUUUURSRUUUIN RN 09/19/2023 ..... ZERO STAGE CAPITAL ... 810,000 |...
01F042-69-9 ......... 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 08/23/2023 ..... ZERO STAGE CAPITAL ... .. 1,305,000 |...
01F042-6A-6 ......... LS 1T 1 PR [SSUUUUURRRUUUIN RN 09/18/2023 ..... ZERO STAGE CAPITAL ... ...80,000 |...
01F050-67-6 ......... UMBS TBA B0YR ... e e eeeee e e e et e e e e e e e e e e e e e e e enne e e e e e ennn e e e e eennnneeeeennnnnneeees | seeernnniinnnes Jennnd 07/10/2023 ..... ZERO STAGE CAPITAL ... .. 4,000,000 |...
01F050-68-4 ......... LS 1T 1 PR [SUUUUURSRUUTIN RN 07/21/2023 ..... ZERO STAGE CAPITAL ... 2,500,000 |...
01F050-6A-9 ......... UMBS TBA BOYR ... eeeeeee e e e e e e e e ee e e e e e e e e e e e e e e e eenna s e e e eennnneeeennnnnnneeees | seeernnniinnees Jennnd 09/18/2023 ..... ZERO STAGE CAPITAL ... 1,470,000 |...
01F052-68-0 LS 1T 1 PR [SSUUUUURRRTUUUIN RN 08/07/2023 ..... ZERO STAGE CAPITAL ... 4,000,000 |...
01F052-6A-5 . ..| UMBS TBA 30YR . 09/19/2023 ZERO STAGE CAPITAL 1,000,000 |.
01F060-69-1 . ..|UMBS TBA 30YR . 08/29/2023 ZERO STAGE CAPITAL 3,000,000 |.
01F062-69-7 . ..|UMBS TBA 30YR . 08/18/2023 ZERO STAGE CAPITAL 7,185,000 |.
01F062-6A-4 . ..|UMBS TBA 30YR . ZERO STAGE CAPITAL 7,185,000
21H022-68-9 . .| GNMAIT JUMBO TBA 30V . ZERO STAGE CAPITAL 1,000,000
21H032-68-8 ......... GNMATT JUMBO TBA 30Y . 06/28/2023 ..... ZERO STAGE CAPITAL .evvuiiiiiiiiiie e e e iiii s e cerii e s e s e e e e e s s rnnn e s seannn e s snnnnns [oeeesnnnnnnneesmnnnnnnsesnnnnnnees [oeernnnnnnneeennnnenee. 9,010,895 |l 5,390,000 |...
21H032-69-6 ......... GNVATT JUMBO TBA 30Y . 08/09/2023 ..... ZERO STAGE CAPITAL .eeeeeeeeeeee e e e eeene s e e e e e s e e e eemns e e e e e nnne e e e e ennnnneeeeennnnnneeeennnnn [reeernnnnaeeeermnnnnneeermnnnnnenee [oeernnnnaneeeennnnneees 4,922,586 |oooiiiiiiiiiiniiinnns 5,390,000 |...
21H032-6A-3 ......... GNMATT JUMBO TBA 30Y . 09/15/2023 ..... = O 0 PR RO ROPURRPPPPRRRY 3¢ - 3 Y12 T EO . 5,390,000 |...
21H040-67-3 ......... GNVATT JUMBO TBA 30Y . 07/13/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeee e e e e eeee e e e e e e s e e e eemns e e e e e nnn s e e e eennnseeeeennnnnneeeennnnn [oeeernnnnaneeernnnnaneeermnnnnneeee [reernnnnneeeeennnnneeeeens 945,430 |, 1,000,000 |...
21H042-68-7 ......... GNMATT JUMBO TBA 30Y . 07/25/2023 ..... ZERO STAGE CAPITAL ...
3130A0-02-9 FEDERAL HOME LOAN BA .... 07/25/2023 ..... ZERO STAGE CAPITAL ... 499,000 |.
3130AN-S4-3 . .. | FEDERAL HOME LOAN BA . 07/28/2023 ZERO STAGE CAPITAL ..250,000 |.
3130AN-WK-2 . ..| FEDERAL HOME LOAN BA . 08/15/2023 ZERO STAGE CAPITAL ..499,500 |.
3130AX-3A-4 . ..| FEDERAL HOME LOAN BA . 08/29/2023 ZERO STAGE CAPITAL ..250,000 |.
3133EP-SD-8 . .. | FEDERAL FARM CR BKS .. 07/31/2023 ZERO STAGE CAPITAL ..250,000 |.
3133EP-UB-9 . .| FEDERAL FARM CR BKS .. 08/16/2023 ZERO STAGE CAPITAL ..500,000 |.

36179M-20-1 .........
3BI7M-20-7 .........
3B179M-7M-4 .........
3B179M-LP-1 .........
361790-R2-6 .........
3BI7M-TY-4 .........
361790-VU-9 .........
3B179K-X3-5 .........
36179Y-DH-4 .
912810-TH-1 .
912810-TJ-7 . .
912810-TN-8 .........

GNMA PASSTHRU MA7987 ...
GNMA PASSTHRU MA7989 ...
GNMA PASSTHRU MA8100 ...
GNMA PASSTHRU MA7534 ....
GNMA PASSTHRU MA7705 ...
GNMA PASSTHRU MA7767 ...
GNMA PASSTHRU MA7827 ...
GNMA PASSTHRU MABT798 ...
.. | GNMA PASSTHRU MA9104 .
..|UNITED STATES TREAS ..
.| UNITED STATES TREAS ..

UNITED STATES TREAS

07/18/2023
06/20/2023
07/13/2023
07/28/2023
08/11/2023
08/11/2023

...06/21/2023
...07/12/2023

07/18/2023
07/31/2023
06/29/2023
08/31/2023

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 ...

435,273 |.
... (3,161)[.

... (3,407)]...
..503,819 |...

... (4,001)...
499,999 |...
1,500,000 |.
2,330,000 |.
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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
912810-TS-7 ......... UNITED STATES TREAS ...eeieeeieeeeeenneeeeeeene e e eeeenee e e e e ennn e e e eennnneeeeennnnnaeeeennnnnneeeenns | seeevnnniinenns Jonnnd 08/31/2023 ..... VARIOUS .... 10,685,362 |. .... 11,550,000 ...
912810-TU-2 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiii s ciri e s eenai s s snnni e sssrsn s s ssnnnnnssnenns | aeeeennnnneees fouand 09/20/2023 ..... ZERO STAGE CAPITAL .evvveiiiiiiiiie e e cieii e e cerii e s esii e s e senn s e s s rnnna e s sesnnn e s snnnnns [oeesrnnnnnsnesrnnnnnnneesnnnsnnnees [oevrnnnnnneeeennnnenens 4,002,458 |, 4,600,000 |...
912828-ZE-3 ......... UNITED STATES TREAS ...eeieieieeeeeenne e e eeeene e e eeeenne s e eeennn e e e eennnneeeeennnnnaeneennnnnnneeenns | sevvvnnniinnens Jonnad 09/06/2023 ..... ZERO STAGE CAPITAL . e e eeeeee e e e e eeee e e e e e e s e e e eemns e e e e ennn e e e e ennnnseeeeennnnnneeeennnnn [oeeernnnnanreernnnnaneeermnnnnneeee [reeennnnneeeeennnnneees 2,049,146 |ooiiiiiiiiiinns 3,045,000 |...
91282C-DF-5 ......... UNITED STATES TREAS ...iiiiiiiiiiiiiiiie s cirii e reni s eenai s s eennn s s snnsn s s snnnnnnsseanns | aeeeennnnnnenes focuund 08/07/2023 ..... = LY 0 PR RO KPPV o | -3 ) FO . 2,865,000 |...
91282C-DH-1 ......... UNITED STATES TREAS ...eeieeeieeeeeenneeeeeeene e e eeeenee e e e e ennn e e e eennnneeeeennnnnaeeeennnnnneeeenns | seeevnnniinenns Jonnnd 07/05/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeee e e e e eeee e e e e e e s e e e e e e e e e e ennn e e e e eennnneeeeennnnnneeeennnnn [oeeernnnnaeeeernnnnaneeernnnnnneeee [oeeennnnneeeeennnnnenes 1,004,824 |oiiiiiiiiiiins 7,500,000 |...
912820-DS-7 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie e cinii e rreni s s s ennnn s s ssnnn s s snnnnnnsseenns | aeeeennnnnnenes fouuid 08/14/2023 ..... ZERO STAGE CAPITAL ... R 2,600,000 |...
91282C-EF-4 ......... UNITED STATES TREAS ...eieeeieeeeiennie e e eeeee e e e eeeenne e e e eennnn e e eeennnneeeeennnnnneeeennnnnneneenns | seeevnnniinenns Jonnad 08/10/2023 ..... 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 4,608,680 |......ccvvvnnireeennns 4,900,000 |...
91282C-EH-0 ......... UNITED STATES TREAS ...iiiiiiiiiiiiiiiie s cirii e reni s eenai s s eennn s s snnsn s s snnnnnnsseanns | aeeeennnnnnenes focuund 08/08/2023 ..... ZERO STAGE CAPITAL ... 3,369,980 |..evvunniiiiiiiiinnns 3,500,000 |...
91282C-EN-7 ......... UNITED STATES TREAS ...eeieieieeeeeennee e e eeeeie e e eeeenee e e e eennnn e e eeennnneeeeernnnnaeeeennnnnneneenns | severnnniinenns Jonnnd 09/14/2023 ..... ZERO STAGE CAPITAL e e e eeete e e e eeese e e e e ee e e e e ee s e e e e enne e e e e eenanneeeeennnnneeeennnnns eeeennnnaseeeenmnnnseeeennnnnaerees Joemmnnnaneeemnnnnannees 1,981,710 [oeeeeeeiieieeeieennes 2,105,000 |...
91282C-EP-2 . .. |UNITED STATES TREAS .. 07/31/2023 ZERO STAGE CAPITAL 1,084,263 |. 1,180,000 |.
91282C-EU-1 . ..|UNITED STATES TREAS .. 09/19/2023 ZERO STAGE CAPITAL .16,001,138 |. .16,615,000 |.
91282C-EY-3 . ..|UNITED STATES TREAS .. 07/28/2023 ZERO STAGE CAPITAL . 13,585,842 |. . 14,090,000 |.
91282C-FN-6 ......... UNITED STATES TREAS 08/30/2023 ..... ZERO STAGE CAPITAL ... .... 18,388,174 |. .... 18,600,000 ...
912820-GB-1 ......... UNITED STATES TREAS 09/06/2023 ..... ZERO STAGE CAPITAL .evvuiniiiiiiii e e ieiii e s s e e seesii s e e esns e s s s e e e s s nnnan e e sennnnns [oeernnsnnnseesnnnnsnnessrnnnnnnnees Jornniinnnnnnnnn 2,937 171 | 3,015,000 |...
91282C-GM-7 ......... UNITED STATES TREAS 08/30/2023 ..... JP MORGAN ... 24,712,188 |. ....26,000,000 ...
912820-GN-5 ......... UNITED STATES TREAS 08/02/2023 ..... ZERO STAGE CAPITAL ... ....31,687,819 [. ....31,900,000 |...
91282C-GX-3 ......... UNITED STATES TREAS 06/27/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeete e e e eeeee e e e e e e e e e e e e e e e eeemne e e e eeenna e e e e ennnnnaeeeennnnn [seeernnnnaeseemnnnnaseeeennnnnaeees |reemnnnnneeeennnnnaneees 4,225,695 [...ccevvenieiieinnnnns 4,300,000 |...
912820-HA-2 ......... UNITED STATES TREAS 08/22/2023 ..... L N ) RO RN 7,666,250 [o.eviiiiininnniinens 8,000,000 |...
91282C-HC-8 ......... UNITED STATES TREAS 08/22/2023 ..... VARIOUS 5,274,873 |oeeeeeeieeeniees 5,680,000 |...
91282C-HD-6 UNITED STATES TREAS 09/20/2023 ..... ZERO STAGE CAPITAL ... .. 67,947,193 |. ...68,800,000 |...
91282C-HE-4 . .. |UNITED STATES TREAS .. 06/29/2023 ZERO STAGE CAPITAL ..570,000 |.
91282C-HH-7 . .. |UNITED STATES TREAS .. 06/30/2023 ZERO STAGE CAPITAL 6,805,000 |.
91282C-HJ-3 ......... [UNITED STATES TREAS .. 07/18/2023 ZERO STAGE CAPITAL 6,065,000 |.
91282C-HK-0 . ..|UNITED STATES TREAS .. ZERO STAGE CAPITAL 3,030,000
91282C-HL-8 . .|UNITED STATES TREAS .. ZERO STAGE CAPITAL .. 150,000
91282C-H\-6 UNITED STATES TREAS 07/31/2023 ..... ZERO STAGE CAPITAL ... .. 9,030,000 |...
91282C-HN-4 ......... |UNITED STATES TREAS 09/20/2023 ..... ZERO STAGE CAPITAL ... .... 18,905,000 |...
91282C-H0-7 . .. [UNITED STATES TREAS 08/11/2023 ..... ZERO STAGE CAPITAL .evvviniiiiiiiiie e cieii e e cerii e s e s e s e s e s s rnnn e e s sesnna e ssnnnnns [oresrnnnnseeernnnnnnnessnnnnnnees [oevrnnnnnneeennnnnnens 2,107,408 |oooiiiiiiiiiiinns 2,716,000 |...
91282C-HT-1 ......... UNITED STATES TREAS 08/31/2023 ..... ZERO STAGE CAPITAL ...
91282C-HU-8 ......... UNITED STATES TREAS 08/31/2023 ..... ZERO STAGE CAPITAL ...
91282C-Hli-4 ......... UNITED STATES TREAS 09/07/2023 ..... ZERO STAGE CAPITAL ...
91282C-HX-2 . . |UNITED STATES TREAS ..... 09/08/2023 ZERO STAGE CAPITAL

91282C-HY-0 .

U S TREASURY N/B GOVERNMENT .

09/20/2023

ZERO STAGE CAPITAL ...

0109999999. Subtotal - Bonds - U.S. Governments

013051-EG-8

110709-GH-9 .
135087-K3-7 .
135087-L4-4 .
135087-M2-7 .
135087-N8-3 . .
135087-04-9 .........
135087-06-4 .........
13500P-FA-6 .........
13500P-HI-8 .........
13500P-HX-4 .........
1350P-JF-1 .........
13500P-J0-7 .........
68333Z-AH-0 .........

..|BC PROV ......
.| CANADA GOVT N .
.. | CANADA GOVT .
.| CANADA GOVT .
.| CANADA GOVT .

ALBERTA PROV ...

CANADA GOVT ...
CANADA GOVT
CANADA HOUSING TRUST .
CANADA HOUSING TRUST N .
CANADA HOUSING TRUST ....
CANADA HOUSING TRUST ...
CANADA HOUSING TRUST .... .
ONTARTO PROV ..ttt ettt e ettt e e e et e e e e e

06/30/2023
08/30/2023
09/21/2023
07/04/2023
06/30/2023
09/13/2023
...... 08/30/2023
...... 09/19/2023
09/13/2023
06/30/2023
09/13/2023
09/13/2023
...09/19/2023

08/30/2023

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

RBC DEXIA
RBC DEXIA ...
RBC DEXIA ...
RBC DEXIA ...
RBC DEXIA ...
RBC DEXIA ...
RBC DEXIA ...
RBC DEXIA ...
SO P PP PP PPPPPPPPPPPPRN

...................... 11,217,384

2,651,490 |.
.. 3,506,717 |.
. 41,258,910 |
. 14,575,860 |.
. 22,640,540 |.
. 16,159,860 |.
2,670,415 |.
8,313,445 |.
.... 10,345,390 |.
.... 15,760,080 |.
...... 4,492,950 |.
.... 10,692,990 |.
.. 13,911,930 |

...................... 12,735,000

..... 3,000,000 |...
..3,735,000 |
.48,000,000 |
. 18,000,000 |.
.26,000,000 |
.17,000,000 |.
..... 2,750,000 |...
..... 8,500,000 |...
....11,000,000 |...
.... 18,000,000 |...
..... 5,000,000 |...
....11,000,000 |...
..14,000,000 |...
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T48142-FG-3 ......... QUEBEC PROV PO R 06/30/2023 ..... RBC DEXIA ... 3,482,560 |.eevvuniiieeiiiins 4,000,000 |... .26,236 [1.DFE ..........
AS9049-85-7 ......... AUSTRAL |AN_GOVERNMENT A 07/11/2028 ..... MIZUHo 7,255,557 |. 8,039,399 |... . 28,942 [1.CFE .. .
0309999999. Subtotal - Bonds - All Other Governments 188,936,078 210,759,399 491,725 XXX
01F020-67-9 ......... LS 1T 1 PR [SUUUUURRRUUUIN RN 06/29/2023 ..... =3 LY =0 ) RO RN 422,013
01F020-68-7 ......... UMBS TBA B0YR ... e e eeeee e e e et e e e e e e e e e e e e e e e enne e e e e e ennn e e e e eennnneeeeennnnnneeees | seeernnniinnnes Jennnd 08/09/2023 ..... ZERO STAGE CAPITAL . eeeeeeeeeeee e e e eeene e e e e eene e e e e ee s e e e e enna e e e e eennnneeeeennnnneeeennnnns eeeennnnaseeeemnnnnseeeennnnnaerees Joemmnnnnneeennnnianeees 6,178,883 |.
01F022-68-3 ......... LS 1T 1 PR [SUUUUURSRUUTIN RN 08/08/2023 ..... ZERO STAGE CAPITAL ...
01F030-67-8 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 ...
04052E-BL-1 . ..| ARIZONA INDL DEV AUT . ZERO STAGE CAPITAL
083763-ML-3 . .| BERGEN CNTY N J .. ZERO STAGE CAPITAL
09182N-BR-0 . ..| BLACK BELT ENERGY GA . ZERO STAGE CAPITAL
09182T-CR-6 . ..| BLACK BELT ENERGY GA . ZERO STAGE CAPITAL
108152-AV-1 . ..| BRIDGEPORT CONN ..... ZERO STAGE CAPITAL
15504R-GA-1 ......... CENTRAL PUGET SOUND ....eeeeeentieeeeeeene e e e eeenne e e e e eenne s e e eemnn e e e eennnneeeeennnnneeeennnnnns | seeevnnnninnnns Jonnnd 08/29/2023 ..... ZERO STAGE CAPITAL ... 2,571,562 |. 2,480,000 |...
161036-W-7 ......... CHARLOTTE N C ARPT R oeeiiiiiiiiiie e snnn s s snnnnn s s snnnnnnns | aeeeennnnnneees founnd 09/15/2023 ..... ZERO STAGE CAPITAL ... 1,120,282 |. 1,060,000 |...
167486-M5-5 ......... L0 PP PPPORURPPPPPRUPPUPTRN IR ISPRN 08/10/2023 ..... ZERO STAGE CAPITAL ... 5,671,692 |. 5,850,000 |...
19648G-BS-0 ......... COLORADO HSG & FIN A weeeniiiiiiieie it ennn s ensnnn s s snnnnnnes | aeeeeennnnneees [onnnd 08/17/2023 ..... ZERO STAGE CAPITAL ...
19648G-BT-8 ......... COLORADO HSG & FIN A eeeeeeeeie e e e e e e e e eenne e e e e e e e e e e e e e e e ennnneeeennnnnnes | oevernnnninnnns Jonnnd 09/21/2023 ..... ZERO STAGE CAPITAL ...
196632-4Y-6 ......... COLORADO SPRINGS COL ....ceevvvunniriirnuinieeiiiiiiseeecriiis e e s ensni e e e sennna e s sesnnansesssnsnnnseeses | aeeeennninnenes fovuund 08/16/2023 ..... ZERO STAGE CAPITAL ...
20772K-W-9 ......... CONNECTICUT ST ...07/17/2023 ..... ZERO STAGE CAPITAL ...
207758-C5-0 ......... CONNECTICUT ST SPL T ... ...06/28/2023 ..... ZERO STAGE CAPITAL ...
23503C-CK-1 . .. | DALLAS FORT WORTH TE . ZERO STAGE CAPITAL
246381-MV-6 . ..| DELAWARE ST ... ZERO STAGE CAPITAL
246428-K5-4 . .. | DELAWARE TRANSN AUTH . ZERO STAGE CAPITAL
25477G-PF-6 ......... DISTRICT COLUMBIA IN w.eiiiiiiiiiiiiiiiiie s ernai e rran s rnanns e ssnnnnnnnes | aeeeennnnnnenes founnd 09/12/2023 ..... ZERO STAGE CAPITAL ...
20270C-40-1 ......... ENERGY NORTHIEST WAS ... e e e et e e eee e e e e e e e e e e enne e e eennneeeennnnnnees | oevvvnnnninnnes Jonnnd 08/28/2023 ..... ZERO STAGE CAPITAL ...
313206-08-0 ......... FHLMC PC 15Y SBB227 .....ccevviiiiiiiiiiiie et senni e snnnnneeees | aeeeeenninnenes [onnnd 06/30/2023 ..... ZERO STAGE CAPITAL ...
313206-E9-7 ......... FHLMC PC 15Y SBB2B0 ......eveeeeeeeeemnnieeeeeennieeeeeeenna e e eeennn e e eeennnneeeeennnnnneeeennnnnneeeenns | seevvnnniinnnns Jonnnd 09/13/2023 ..... ZERO STAGE CAPITAL ...
313206-ED-8 ......... L O Lo N PR [SSUUUUURRRUUUI RN 06/30/2023 ..... ZERO STAGE CAPITAL ...
313206-EU-0 ......... FHLMC PC 15Y SBB2AT ... et e e e e e e ee e e e e eenn e e e ennnnneeees | aevevnnniinnnes Jonnid 09/12/2023 ..... ZERO STAGE CAPITAL ...
31320P-KN-7 ......... L O O 0 U [SSUUUUURRRUUUIN RN 06/22/2023 ..... ZERO STAGE CAPITAL ... .
31320Q-3M-4 ......... [FHLMC PC 30Y SD3513 .....eeieeeieeeeeeene e e e eeene e e e eeene e e e e enn s e e e e ennen e e e eennnneeeeennnnneees | sevsnnnnennenns [orees 08/22/2023 ..... .. 19,828,227 |. .. 19,981,208 |...
313200-K4-7 . .. |FHLMC PC 30Y SD3015 .. ZERO STAGE CAPITAL ... (9,505)[. ..(10,771)].
31320Q-ZH-2 ......... [FHLMC PC 30Y SD3444 ZERO STAGE CAPITAL .. 362,160 |. 460,708 |.
313200-CT-8 . ..|FHLMC PC 30Y SD8182 .. ZERO STAGE CAPITAL
313200-E4-1 ......... FHLMC PC 30Y SDB255 .......eeeeeeeieeeeeennieeeeeeen e e e e eenne e e e eennne e e e eennneeeeennnnnneeeennnnnns | seevvnnniinenns Jonnid 07/18/2023 ..... ZERO STAGE CAPITAL ...
313200-F5-7 ......... FHLMC PC 30Y SDB28B .......cevvuuriiiiiiiiiieiiiiiise e e criii e sevii s eesni s e snnna s s eennnneeees | aeeeeennnnneees fonnnd 08/10/2023 ..... ZERO STAGE CAPITAL ...
313200-F6-5 ......... FHLMC PC 30Y SDB28Y ......cieeeeeeneieeemnnnaeeeemnnnaeeeeennnaeeeeennnneseeennnnaeeeeennnnnnseeennnnnnees | sevevenniinnnns Jonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ...
313200-FL-2 ......... L O L 0 U [SSUUUUURSRUUTIN RN 08/28/2023 ..... ZERO STAGE CAPITAL ...
313200-GI-7 ......... FHLMC PC 30Y SDB313 .....eeeeeeeieeeeeennee e e e eenee e e eeenene e e e eeenna e e e eennnneeeeernnnnnnneennnnnnees | seevrnnniinnnes Jonnnd 05/31/2023 ..... ZERO STAGE CAPITAL ...
313200-dG-9 ......... L O L 0K PR [SUUUUURRTUUUIN RN 08/25/2023 ..... ZERO STAGE CAPITAL ...
3133AP-26-9 ......... FHLMC PC 30Y Q5265 .......eeeeeereeeeeeeennieeeeeennn e e e eeenneeeeeennneeeeeennnnneeeeennnnnneeeennnnnns | severnnninnnes Jonnnd 06/22/2023 ..... ZERO STAGE CAPITAL ...
3133AT-V6-5 L O 7 U [SUUUUURRUUUIN RN 06/22/2023 ..... ZERO STAGE CAPITAL ...
3133AU-DX-3 . .. |FHLMC PC 30Y QC9118 .. CITIGROLP ............
313385-7L-9 . .. |FHLMC PC 30Y QD7947 .. ZERO STAGE CAPITAL
3133B0-SR-8 . .. |FHLMC PC 30Y QF3228 .. ZERO STAGE CAPITAL ..489,687 |.
3133C7-Nii-3 . .. |FHLMC PC 30Y QG6705 .. ZERO STAGE CAPITAL ..919,989 |.
3133KL-BG-1 . ..|FHLMC PC 30Y RA4539 .. ZERO STAGE CAPITAL
3133KM-J2-9 ......... FHLMC PC 30Y RA5680 ZERO STAGE CAPITAL ...
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3133KN-RZ-8 . .. |FHLMC PC 30Y RA6804 09/12/2023 ..... ZERO STAGE CAPITAL ... 399,085 |. .. 469,684 |...
3133US-JC-6 ......... [FHLMC PC 30Y S12059 07/13/2023 ..... ZERO STAGE CAPITAL ... .. 1,855,634 |. 2,259,483 |...
3133US-JD-4 ......... [FHLMC PC 30Y S12060 .. 06/29/2023 ..... ZERO STAGE CAPITAL ...
3137FE-UA-6 .........[FHLMC REMIC SERIES ... 06/26/2023 ..... ZERO STAGE CAPITAL ...
3137HO-MG-1 ......... FEDERAL HOME LN MTG .. 07/19/2023 ..... ZERO STAGE CAPITAL ...
3137HA-K6-2 ......... FHLMC REMIC SERIES ... 08/15/2023 ..... ZERO STAGE CAPITAL ... .
3137HA-MK-9 ......... FEDERAL HOME LN MTG 09/12/2023 ..... ZERO STAGE CAPITAL ... 395,295 |.
3140LK-G5-6 ......... FNMA PASSTHRU BS8319 ... 09/07/2023 ..... ZERO STAGE CAPITAL ... 481,680 |.
3140LL-RE-3 ......... FNVMA PASSTHRU BS9484 ... 08/17/2023 ..... ZERO STAGE CAPITAL ... .. 153,004 |.
3140L0-C6-5 . ..|FNMA PASSTHRU BT1892 . 08/28/2023 ZERO STAGE CAPITAL ... 82,148 |
3140LS-3A-2 . .. |FNMA PASSTHRU BT4392 . 08/08/2023 ZERO STAGE CAPITAL ,026,591 |.
3140LU-QV-6 . ..| FNMA PASSTHRU BT5867 . 08/28/2023 ZERO STAGE CAPITAL ,081,689 |.
3140LV-MQ-9 ......... FNMA PASSTHRU BT6666 ... 08/09/2023 ..... ZERO STAGE CAPITAL ... 164,515 |. 205,004 |...
3140LX-D2-8 ......... FNMA PASSTHRU BT8220 ... 09/12/2023 ..... ZERO STAGE CAPITAL ... .. 98,060 |. .. 115,408 |...
3140M8-U3-1 ......... FNVMA PASSTHRU BUB90T ... 08/23/2023 ..... ZERO STAGE CAPITAL ...
3140M9-MA-2 .........| FNMA PASSTHRU BU7552 ... 06/22/2023 ..... ZERO STAGE CAPITAL ...
3140N4-N9-4 ......... |FNMA PASSTHRU BX0415 .... 08/22/2023 ..... MORGAN STANLEY
3140N8-40-8 ......... FNMA PASSTHRU BX4430 ... 09/12/2023 ..... ZERO STAGE CAPITAL ... . .
3140NJ-R3-0 ......... FNMA PASSTHRU BY2305 ... 07/11/2023 ..... ZERO STAGE CAPITAL ... 971,739 |. ..999,900 |...
3140NN-05-7 FNMA PASSTHRU BY5875 ... 07/11/2023 ..... ZERO STAGE CAPITAL ... 971,739 |. 999,901 |...
31400L-NV-4 . .. | FNMA PASSTHRU CB1295 . 07/13/2023 ZERO STAGE CAPITAL ,982,962 |. 2,411,812 |.
31400L-XA-9 . ..| FNMA PASSTHRU CB1572 . 08/29/2023 ZERO STAGE CAPITAL ,190,157 |. 1,500,000 |.
31400M-V7-6 . ..| FNMA PASSTHRU CB2437 . 06/23/2023 ZERO STAGE CAPITAL ..(10,138)]. (11,425) .
31400M-YV-0 . ..| FNMA PASSTHRU CB2523 . ZERO STAGE CAPITAL (4,158)|. (4,871)).
31400N-LM-2 . .. |FNMA PASSTHRU CB3031 . ZERO STAGE CAPITAL 44,774 |.
31400N-TD4 ......... FNMA PASSTHRU CB3247 ... 05/25/2023 ..... ZERO STAGE CAPITAL ... ..999,999 |...
31400N-UB-6 ......... FNVMA PASSTHRU CB3277 ... 08/16/2023 ..... ZERO STAGE CAPITAL ...
31400S-A6-8 ......... FNMA PASSTHRU CB6328 ... 08/16/2023 ..... ZERO STAGE CAPITAL ...
31400S-Al-1 ......... FNMA PASSTHRU CB6320 ... 07/07/2023 ..... ZERO STAGE CAPITAL ...
3140XD-3X-2 ......... FNMA PASSTHRU FM9813 ... 08/24/2023 ..... ZERO STAGE CAPITAL ...
3140XK-QL-7 FNMA PASSTHRU FS4058 ... 07/10/2023 ..... ZERO STAGE CAPITAL ... 440,017 |.
3140XK-25-2 . ..| FNMA PASSTHRU FS4363 . 07/10/2023 ZERO STAGE CAPITAL .. 450,586 |.
3140XL-4G-0 . ..| FNMA PASSTHRU FS5322 . 08/17/2023 ZERO STAGE CAPITAL .. 374,301 |.
3140XL-F5-2 . ..| FNMA PASSTHRU FS4687 . 06/23/2023 ZERO STAGE CAPITAL
3140XT-BL-4 . ..| FNMA PASSTHRU FP0042 . 06/29/2023 ZERO STAGE CAPITAL
3140XT-BM-2 . ..| FNMA PASSTHRU FPO043 . 06/29/2023 ZERO STAGE CAPITAL
31418D-3G-5 ......... FNMA PASSTHRU MA4398 ... 09/08/2023 ..... ZERO STAGE CAPITAL ... 395,993 |. 501,059 |...
31418D-7K-2 ......... FNMA PASSTHRU MA4497 ... 06/29/2023 ..... ZERO STAGE CAPITAL ... 1,667,821 |. 1,880,891 |...
31418D-WR-9 ......... FNMA PASSTHRU MA4255 .... 08/29/2023 ..... ZERO STAGE CAPITAL ... 1,204,652 |. 1,503,759 |...
31418D-Y3-0 ......... FNMA PASSTHRU MA4329 .... 06/29/2023 ..... ZERO STAGE CAPITAL ...
31418E-D7-2 ......... FNMA PASSTHRU MA4625 ... 07/18/2023 ..... ZERO STAGE CAPITAL ...
31418E-DH-0 ......... FNMA PASSTHRU MA4603 ... 07/10/2023 ..... ZERO STAGE CAPITAL ...
31418E-JF-8 ......... FNVA PASSTHRU MA4761 .... ...07/18/2023 ..... ZERO STAGE CAPITAL ... .
31418E-P4-6 ......... FNMA PASSTHRU MA4942 ... ...08/29/2023 ..... ZERO STAGE CAPITAL ... 1,486,572 |.
31418E-PD-6 . ..| FNMA PASSTHRU MA4919 . 07/25/2023 ZERO STAGE CAPITAL 1,986,718 |.
31418E-08-6 . ..| FNMA PASSTHRU MA4978 . 06/16/2023 ZERO STAGE CAPITAL (7,116)|.
31418E-RII-2 . ..| FNMA PASSTHRU MAS5000 . 07/11/2023 ZERO STAGE CAPITAL 239,490 |.
31418E-S7-6 ......... FNMA PASSTHRU MASOAT .....iiiiiriiiiiiiiiiii e iiiiis s s ciiiii e s s s ceaiisesecrnnansessessnnnsessrennnnnes | aeeeeensnnnenes |ousssd 07/06/2023 ZERO STAGE CAPITAL ... 534,638 |.
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31418E-T5-9 ......... FNMA PASSTHRU MABO7T ... e et e et e e e e e e e e e e e enne e e e eennnneeeeennnnnees | oeevvnnnninnnns Jonnad 07/10/2023 ..... ZERO STAGE CAPITAL ... 969,591 |. ..999,900 |... .F FE
31418E-UZ-1 ......... FNMA PASSTHRU MAS099 ......uniiiiiiiiiiiiiiiiie e ernsi e ernen s snnnnnssssnnnnns | aeeeeennnnneees fonnnd 07/06/2023 ..... ZERO STAGE CAPITAL ... 422,627 |. ..441,494 ).,
31418E-V9-8 ......... FNMA PASSTHRU MAST139 ... eeeeeiee et e e e e enn e e e eennn e e e eennnneeeeennnns | oevevnnnninnees Jonnnd 08/25/2023 ..... ZERO STAGE CAPITAL ...
31418E-VZ-0 ......... FNMA PASSTHRU MAST3T .eeniiiiiie e crsi e ernnn e rnnnnnnes | eeeeeenninneees [onnnd 07/11/2023 ..... ZERO STAGE CAPITAL ... . N . .
343137-QT-5 ......... FLORIDA ST TPK AUTH ...eeeeee e e et e e e e e e e e e eree e e e e mnn e e e e ennnneeeeernnnnnnneenns | sevevnnnninnnes Joennnd 07/10/2023 ..... ZERO STAGE CAPITAL ... 3,104,687 |. 2,930,000 |...
407272-Y5-6 ......... HAMILTON CNTY OHIO H oo sesn s ennni s snnnnnnes | aeeeennnnnneees fonnnd 09/08/2023 ..... ZERO STAGE CAPITAL ... 1,678,212 |. 1,495,000 |...
414005-U8-9 ......... HARRIS ONTY TEX - eeeeeee e e e ee e e e e ee e e e e e e e e e e e e e e e mn e e e e e nnnn e e e eennnnneeeennnnnns | seesvnnnninnnns Jonnnd 08/09/2023 ..... ZERO STAGE CAPITAL ... 1,275,391 |. 1,105,000 |...
416415-JU-2 ......... LA 0 R [SSUUUUURRRUUTIN RN 08/02/2023 ..... ZERO STAGE CAPITAL ... 1,345,679 |. 1,270,000 |...
419792-JT-4 . B L L PSP UEPPUPPRRPPUPPRRRI IUUUPPRP IOPT 08/29/2023 ..... ZERO STAGE CAPITAL ... 1,558,914 |. 1,480,000 |...
43232V-8U-6 .. |HILLSBOROUGH CNTY FL . 08/08/2023 ZERO STAGE CAPITAL 1,790,600 |. 1,750,000 |.
438687-L2-6 . ..| HONOLULU HAWALI CITY . 06/27/2023 ZERO STAGE CAPITAL 3,026,960 |. 2,870,000 |.
438687-YL-3 . .| HONOLULU HAWALT CITY . 08/09/2023 ZERO STAGE CAPITAL 3,365,000 |.
45129Y-3V-6 ......... IDAHO HSG & FIN ASSN .o eeeeee 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 e e eennnneeeeennnn | cneeeessnnnnins [oeeens 09/19/2023 ..... ZERO STAGE CAPITAL ... 100,000 |...
45505K-DB-3 . [ INDIANA ST FIN AUTH L.t srnnni s snnnnes e nnns | oeeeennnneeees [onnnd 07/19/2023 ..... ZERO STAGE CAPITAL ... 3,079,466 |. 2,625,000 |...
45528U-55-1 ......... [ INDIANAPOLIS IND LOC ...ueeeemennneeeemnnneeeeeennie e e eeennneeeeeemnnaeeeeemnnneseeennnnaneeeennnnnnnes | sevssinneneenns [oneed 07/19/2023 ..... ZERO STAGE CAPITAL ... 2,288,820 |. 2,000,000 |...
455719-8B-9 ......... INDIO CALIF REDEV AG ...eevvvvenniiiiiiniisiiiiiiiin s e e einii s e e srenni e e sensnnn s s sennnnnnssssnnsnnnssess | sneeeeesennnnns [oeeens 09/07/2023 ..... ZERO STAGE CAPITAL ...
45884A-E3-3 ......... INTERMOUNTAIN PUR AG ... eeeeeeeeeeeeeeie e e e eeeee e e e e e enee e e e e eeene e e e e e ennne e e eeennnneeeeennnnns | oneeeessnnnnnns [oeeens 07/12/2023 ..... ZERO STAGE CAPITAL ... . N .
45884A-E8-2 ......... INTERMOUNTAIN PUR AG ..eeeieiiiiiiieeiiiiii e s e sernai s s e nnnnn s s e snnnnns | sneeeeesnnnnnns [oeeens 07/12/2023 ..... ZERO STAGE CAPITAL ... 1,977,622 |. 1,720,000 |...
495260-M3-2 ......... KING CNTY WASH SCH D .eeeeeeee e e e e et e e ee e e e eeene e e e e e e e e eenn e e e eenneneeeennnnnnes | oevevnnnninnnns Jeennid 06/27/2023 ..... ZERO STAGE CAPITAL ... 1,024,140 |. 1,000,000 |...
495290-EK-0 KING CNTY WASH SWR R ...iiiiiiiiiiiiiiie e rrni s rnnnns e snnnnnnees | aeeeeennnnneees fonnnd 09/01/2023 ..... ZERO STAGE CAPITAL ...
542691-A0-3 . ..|LONG IS PWR AUTHN Y . 09/12/2023 ZERO STAGE CAPITAL
542691-GY-0 . ..|LONG IS PWR AUTHN Y . 08/02/2023 ZERO STAGE CAPITAL
54473E-SU-9 .. .| LOS ANGELES CNTY CAL . 08/10/2023 ZERO STAGE CAPITAL

546410-D0-0 .
560551-RG-0 . .
569203-PF-3 .........
578577-NZ-0 .........
57584Y-6X-2 .........
577625-M7-8 .........
584002-RX-9 .........
586145-29-8

592029-BY-7 .
603790-0A-7 .
603827-WS-1 .
60412A-D8-3 .
60412A-J5-3 . .
641279-WY-7 .........
646139-7B-5 .........
647310-4C-2 .........
64971X-C3-0 .........
64990A-$B-2 .........
65820Q-FA-7 .........
658909-4F-0 .........
659154-38-2 .........
667826-EK-3 .
668844-XJ-7 .
677523-DY-5 . .
677523-EV-0 .........

..|LOUISIANA STAD & EXP .
-|MAINE ST TPK AUTH TP .

MARION & POLK CNTYS

MASSACHUSETTS BAY TR ...
MASSACHUSETTS ST DEV ....

MAURY CNTY TENN

MECKLENBURG CNTY N C ...

MEMPHIS TENN

.. | METROPOL ITAN GOVT NA .
.| MINNEAPOLIS MINN SPL .
.. [ MINNEAPOLIS & ST PAU .
.. | MINNESOTA ST ..
.| MINNESOTA ST ...
NEVADA HSG DIV SINGL .
NEW JERSEY ST TPK AU ...
NEW MEXICO ST SEVERA ...
NEW YORK N'Y CITY TR ...
NEW YORK ST DORM AUT ...
NORTH CAROLINA ST LT ....

NORTH DAKOTA ST HSG

NORTH EAST INDPT SCH ....
.. NORTHIEST TEX INDPT
.| NORWALK ™ CONN
| OHIO ST ...

OHIO ST ...

...... 09/12/2023
...... 07/10/2023
...... 08/25/2023
...... 08/08/2023
...... 07/12/2023
...... 08/29/2023

08/24/2023
08/08/2023
07/19/2023
08/04/2023
08/29/2023

...... 08/30/2023
...... 06/28/2023
...... 08/29/2023
...... 08/18/2023
...... 08/10/2023
...... 08/02/2023
...07/19/2023
...08/16/2023

08/02/2023
08/09/2023
08/28/2023

...... 08/29/2023

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 ...

1,172,320 |.
1,658,655 |.
1,683,737 |.

250,000 |
1,130,158 |.
2,090,907 |.
2,052,648 |.
1,863,226 |.

..2,676,001 |.
100,000 |.
..2,884,075 |.
..984,897 |.
..668,034 |.

1,085,000 |...
1,500,000 |.
1,525,000 |.
..855,000 |.
4,000,000 |.
5,030,000 |.
250,000 |...
1,055,000 |...
1,890,000 |...
1,800,000 ...
1,500,000 |...

.. 2,315,000 |...

100,000 |...
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67756D-N7-7 ......... OHIO ST HIGHER EDL F ..eeeeeieie e et eeee e ee e e e e e e e e e nnne e e eennne e e eeennnnnenes | oeevvnnnninnnns Jonnnd 07/12/2023 ..... ZERO STAGE CAPITAL ... 158,759 |vveeeeieeennieeeeeennnn 135,000 [veeeiieiiiiiieeeeeeeeieeeeenn 0 [ 1D FE Ll
6775H-LU-6 ......... L0 O I L R [SUUUUURRTUUUIN RN 08/29/2023 ..... ZERO STAGE CAPITAL ... 1,710,041 | 1,560,000 [aiiiiiiiiiiinneieeen.. 6,283 [1.C FE Ll
677632-09-5 ......... OHIO ST UNIV GEN RCP . eeeeeeeee e e et s e e ee e e e e eeee e e e e e enne e e e e eennn e e eeennnnnneeennnns | oeevvnnnninnnes Jonnnd 09/13/2023 ..... ZERO STAGE CAPITAL ...
677650-MW-3 ......... OHIO ST WTR DEV AUTH ..eiiiiiiiiii i crsei e rnan s snrnnn s snnnnnnnnes | aeeeennnnnneees founnd 09/15/2023 ..... ZERO STAGE CAPITAL ...
677660-2P-0 ......... OHIO ST WTR DEV AUTH ...eeeeeee e eeeeee e e e e e e e eeeee e e e e e e e e eennne e e e eennnneeeennnnnnees | oeeevnnnninenns Jonnnd 08/16/2023 ..... ZERO STAGE CAPITAL ...
717893-2N-0 ......... L I R [SSUUUUURRRUUUIN RN 09/20/2023 ..... ZERO STAGE CAPITAL ...
727199-YG-0 ......... PLANO TEX INDPT SCH ...eeeeemeeieeeeeenne e e eeeneeeeeeeenna e e eeenenaeeeeennnneeeeernnnnneeennnnnnees | sevevnnninnnns Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ...
76221R-7B-3 ......... RHODE 1SLAND HSG & M ..eeniiiiiiiieiiiiii e crsa e nnnnnnnes | eeeeeennninenns [onnnd 07/20/2023 ..... ZERO STAGE CAPITAL ...
79574C-AT-0 ......... SALT RIV PROJ AGRIC ...eeeeeeeeeeeeeete e e eeen e e e e e e e e e e e e e e eennne e e e e eenn e e e e ennnnnnneees | oevevnnnninnnns Jonnnd 06/27/2023 ..... ZERO STAGE CAPITAL ...
79574C-ED-1 . ..[SALT RIV PROJ AGRIC .. 07/11/2023 ZERO STAGE CAPITAL
79765P-DII-0 . ..| SAN FRANCISCO CALIF .. 09/05/2023 ZERO STAGE CAPITAL
798170-AN-6 . ..| SAN JOSE CALIF REDEV . 08/01/2023 ZERO STAGE CAPITAL . N
876380-RG-6 ......... TARRANT CNTY TEX CUL +.eeeeeieeeeeeie e e e e e e e e e eeee e e e ee e e e e e e e e e e eennnn e e e eennnnneeees | oevvvnnnninnnes Joennid 08/17/2023 ..... ZERO STAGE CAPITAL ... 171,311 |.
876392-AB-7 ......... TARRANT CNTY TEX HSG ...evvveiniiiiiiiii e rnnii s eenni e cnnnnnnseeens | aeeeennnnnneens fonnnd 08/21/2023 ..... ZERO STAGE CAPITAL ... 100,000 |.
88213A-KV-6 ......... TEXAS ST ASM UNIV REVENUES ....eeeiieeeeeeie e e eeeeie e e e e eeeee e e eeenne e e e eennne e e eeennnneeeeennnns | oeevvnnnninnnes Jonnnd 08/22/2023 ..... ZERO STAGE CAPITAL ... .. 1,726,973 |.
8B2724-R7-4 ..ot [TEXAS ST ettt s e e e s rnann s s e rnannsenans | sennnnneeeeenns [oinend 09/12/2023 ..... ZERO STAGE CAPITAL ... ...2,914,549 |.
88283L-JY-3 ......... TEXAS TRANSN COMMN S .. e e e eee e e e e e e e e e e e e e e eennneeeeeennnnnes | oeevvnnnninnnes Jeennnd 07/12/2023 ..... ZERO STAGE CAPITAL ... .. 1,062,470 |.
89602H-CT-2 ......... TRIBOROUGH BRDG & TU ..euviiiiiiiiesiiiiii e ccriis e sceni s s ennni s s snnnnn s s snnnnnnes | aeeeeennnnnenes founnd 08/31/2023 ..... ZERO STAGE CAPITAL ... 1,088,490 |.
89602H-FT-9 ......... TRIBOROUGH BRDG & TU ...eeeeeei e e eeee e e e eee e e e eeene e e e eeenne e e e e e enn e e e eennnneeeennnnnnns | sevevnnnninnnns Jonnad 07/24/2023 ..... ZERO STAGE CAPITAL ... 1,908,315 [oeeeiieeiiiieeeeeee 1,670,000 |...
89602H-FU-6 TRIBOROUGH BRDG & TU ..euviiiiiiiieeiiiiii e e e seeni s s ennn s s snnnnn s s snnnnnnes | aeeeennnnnneees fouand 07/10/2023 ..... ZERO STAGE CAPITAL ... 1,882,912 [oveniiiiiiiinieiee 1,600,000 |...
91514A-BL-8 . .| UNIVERSITY TEX NIV .. 08/08/2023 ZERO STAGE CAPITAL 2,610,175 |. 2,480,000 |.
91523N-VA-1 . .. [UNIVERSITY WASH UNIV . 08/08/2023 ZERO STAGE CAPITAL 1,984,101 |. 1,760,000 |.
917567-AV-1 . ..|UTAH TRAN AUTH SALES . 08/16/2023 ZERO STAGE CAPITAL 1,272,219 |. 1,255,000 |.
924258-55-1 .. | VERMONT ST ..... ZERO STAGE CAPITAL
924258-5X-0 . .| VERMONT ST ..... ZERO STAGE CAPITAL
93878Y-CZ-0 WASHINGTON D € MET A .eiieiiiiee it reeni e s ennni e eesnn s e snnnnnnneeens | aeeeeennnnneens founnd 08/09/2023 ..... ZERO STAGE CAPITAL ...
93878Y-DG-1 WASHINGTON D € MET A e eeeeeee e e e e e e e ee e e e e e e e e e e e e e e e e e ennnn e e e eennnnnneens | oevvvnnnninnnes Jonnnd 08/09/2023 ..... ZERO STAGE CAPITAL ...
93878Y-DS-5 WASHINGTON D € MET A .eeeeiiiieiciiii e reei e reeni e s snnni s eesnnn s s snnnnnnseenns | aeeevennnnneees [ounid 08/09/2023 ..... ZERO STAGE CAPITAL ...
939720-7N-2 . oo [ WASHINGTON ST CTFS P ..eeeeee e e e e e e e e e e e e e e e e e e e e e e e eennnn e e eeennnnnes | eevvvnnninnens [onnnd 06/27/2023 ..... ZERO STAGE CAPITAL ...
93974E-44-9 .. I WASHINGTON ST .t ieiii e e esrann e s sennnanneeees | eennsnneseeennn [ooned 07/26/2023 ..... ZERO STAGE CAPITAL ... N
97705M-D9-3 WISCONSIN ST et 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 e e e ennnneeeeennnnnneeeennnnnns | oevernnniinnnns [onnnd 08/23/2023 ..... ZERO STAGE CAPITAL ... 2,390,250 [..eeeeernnnaeieennnnnns 2,110,000 |...
97705M-E2-7 . .| WISCONSIN ST ... 08/23/2023 ZERO STAGE CAPITAL 1,687,978 |. 1,505,000 |.

.| WISCONSIN ST TRANSN

977123-46-0 . 09/01/2023 ZERO STAGE CAPITAL 2,492,102 |. 2,260,000 |.

986082-A8-8 .........[ VONKERS N Y .......... 07/25/2023 ... ZERO STAGE CAPITAL ... 564,305 . 500,000 |... ...5,903
0909999999. Subtotal - Bonds - U.S. Special Revenues 267,463,884 263,338,257 1,237,117
00109L~AA-1 .........| ADT SECURITY CORPORA . 08/31/2023 ... ZERO STAGE CAPITAL ... ... 13,125 |.

02154C-AH-6 ......... | ALTICE FINANCING ... 07/18/2023 ZERO STAGE CAPITAL ..474,500 |.

02376A-AA-7 .........| AVER AIRLINES PT TR 08/23/2023 ZERO STAGE CAPITAL

025816-DG-1 ......... | AVERICAN EXPRESS CO .. 07/25/2023 ZERO STAGE CAPITAL

025816-DH-9 ......... | AVERICAN EXPRESS CO .. 07/25/2023 ZERO STAGE CAPITAL .

02582J-KD-1 ......... AVERICAN EXP CR MS T +eevirieveeieteeeteeetesesiesesaeseseenessesessesesessenessenessensssenesnesssnesesnnne | eesenessenenes |ouenes 09/12/2023 ... ZERO STAGE CAPITAL w.vveeverereeseteseseeseseesesessessssesessesessesessesessesessesasssessesessssessseses |oressesesssesessessssessssesnssess fooveresernssernneerens 1,009,951 Lo 1,100,000 |...

031652-BK-5 ......... AVKOR TECHNOLOGY INC +.tuvevsvsestetesieteeeteseetene st snesesnesesneneseenesesseseenenesnenensenesnenes | eevensnennnes |ouenes 07/17/2023 ... ZERO STAGE CAPITAL ... ..107,000 |...

032177-Ad6 ......... AMSTED INDS INC vevvveneeteseeeeseeueseseeseeesesessesessesessessssesessesessesassesansesensssensssnnnsnene | eeeressenenes |oenes 07/28/2023 ... ZERO STAGE CAPITAL ... ..229,000 |...

03789X-AE-8 ......... APPLEBEES FDB 2019-1 ..vvuvviierieeteeeteseeteeete st stesessesessesessesesnesensenesessenesnennnnene | eevensneienes |oenes 09/20/2023 ... ZERO STAGE CAPITAL ... ... 49,500 |...

039524-AA-1 ......... ARCHES BUYER INC v..veveeeveseetenteteseeeeseseeseseeseeesasessesessesessessssesssnesessesassesessssensssenes | eeenessenennes |oees 06/27/2023 ... ZERO STAGE CAPITAL ...

04288B-AB~6 ......... ARSENAL ATC PARENT L eevvveteritenetesestesestenesseseseeseseeseseeseesseessenesnenesnesesnenesnesennene | eevensseinnes |ouenes 07/21/2023 ... ZERO STAGE CAPITAL ... .

04621M-AF-T ........ ASSURED GTY US HLDGS .... ...08/16/2023 ... ZERO STAGE CAPITAL ... 248,655 |.

053332-BE-1 ......... AUTOZONE INC 1oeiiiiiieeiiiiiiiiee ettt

07/18/2023

ZERO STAGE CAPITAL

459,439
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054989-AA-6 ......... BAT CAPITAL CORP ...eeeeeieeeeeeieee e e e emnee e e e e emnne e e e e emena e e e eeennneeeeennnnnneeeennnnnnneeennnnns | seeevenniinnnns Jonnnd 07/31/2023 ..... ZERO STAGE CAPITAL ... 155,000 |. 2BFE .oonnennn
055081-AC-9 ......... B & G FOODS INC ..eeieieiiieeiiiiie e ernna e ennnnnns | aeeerenniineees foian 09/14/2023 ..... ZERO STAGE CAPITAL ... . 1,729,224 |
06428A-AD-0 ......... BK OF AMER AUTO TR e e e eeet e e e e e e e e e e e e e e e e e e e nns e e e e e nnnn e e e e ennnnneeeennnnnns | seeevnnnninnnns Jonnnd 07/25/2023 ..... BANK AMERICA MERRILL ...
081925-AB-5 ......... BENCHVARK 2023-B39 M .....iiiiiiiiiiiiiiiiin e srnsi e ersneessnnnnnnnes | aeeeeenniineens fonnid 06/28/2023 ..... ZERO STAGE CAPITAL
097793-AE-3 ......... BONANZA CREEK ENERGY ....eevveeeeeennniseeeeenneeeeeeene e e eeeenne e e e eennnnnseeeennnneeeeennnnnneeens | sevvvnnnninnnns Jonnnd 09/13/2023 ..... ZERO STAGE CAPITAL ...
09951L-AC-7 ......... BOOZ ALLEN HAMILTON ..eevvriniiiiiiiiiieeceiii e eceii e evnni e s s ennnan e sennnnnseennnns | aeeeeennnnneees founnd 08/01/2023 ..... ZERO STAGE CAPITAL ...
10569G-AA-4 ......... BRAVO RES FDG TR ...eeereuuneeeemnnnaeeeemnnnneeeeennnnaeeernnnnaseeennnnnaseeennnnnaseeennnnnaeeeeennnns | seeevenniinnens Jonnnd 09/22/2023 ..... ZERO STAGE CAPITAL ...
10569J-AB-6 ......... L O s 1 RN [SSUUUUURRRRUUTIN RN 08/04/2023 ..... ZERO STAGE CAPITAL ...
10569U-AA-3 ......... BRAVO RESI FDING TR ...eeeeeeieeeeeennieeeeemenaeeeeeennaeeeeennn e e eeennnnaeeeennnnneeeeennnnnneeeenns | severnnniinnnns Jonnnd 08/03/2023 ..... ZERO STAGE CAPITAL ...
109641-AK-6 . ..|BRINKER INTL INC ... 06/22/2023 ZERO STAGE CAPITAL
1248EP-BT-9 . ..|CCO HLDGS LLC / CCO 06/28/2023 ZERO STAGE CAPITAL
12510H-AT-7 . ..| CARS-DB4  DBS ... 09/14/2023 ZERO STAGE CAPITAL . N
126307-BF-3 ......... CSC HLDGS LLC +eeeeeeeeeiee e e eeeete e e e e eeee e e e e emee e e e e emnna e e e eemnnneeeeennnnnaeeeennnnnnneeeennnns | seeevnnniinnnns Jonna 09/19/2023 ..... ZERO STAGE CAPITAL ... 532,950 |.
13123X-BF-8 ......... CALLON PETE €O DEL ...eevivvuinieiiriiiieeeciiiii e e ceenii e s e esnnin e s s sennnn s s sesnnnsessssnnnnssssnnns | aeeeennnnnnenes fouand 09/12/2023 ..... ZERO STAGE CAPITAL ... ... 97,515 |
131347-C0-7 ......... CALPINE CORPORATION ...t eeeeenee e e eeeeeee e s e eemnee e e e eemnieeeeeemnnnaeeeeemnnneeeeennnnnneeeennnnn | seevvnnniinnnns Jonnnd 08/17/2023 ..... ZERO STAGE CAPITAL ... ..906,619 |.
146869-AL-6 ......... L0 R [SSUUUUURRRUUUIN RN 09/01/2023 ..... CORPORATE REORG .... ... 50,123 |.
146869-AM-4 ......... CARVANA €0 ... e e e e e e e e e e e e e e e e s e e e e e e e e e e e nnne e e e e e nnnn s e e eeennnnneeeennnnnnneeees | seeeennniinenns Jonnnd 09/01/2023 ..... CORPORATE REORG .... ... 89,693 |.
146869-AN-2 ......... CARVANA AUTO REC 09/01/2023 ..... CORPORATE REORG
14688G-AC-8 ......... CARVANA AUTO REC TR .. 08/07/2023 ..... ZERO STAGE CAPITAL ... . . .
15675C-AJ-4 CERBERUS 08/17/2023 ..... ZERO STAGE CAPITAL ... 500,000 |. 500,000 |...
161571-HU-1 . .| CHASE ISSUANCE TR 09/07/2023 JP MORGAN ............ ,999,416 |. ,000,000 |.
163851-AF-5 . .| CHEMOURS CO .... 06/28/2023 ZERO STAGE CAPITAL .. 156,679 |. 171,000 |.
17888H-AA-1 . ..| CIVITAS RESOURCES IN . 09/12/2023 ZERO STAGE CAPITAL 266,770
18453H-AE-6 . ..| CLEAR CHANNEL OUTDOO . ZERO STAGE CAPITAL 65,000
19828A-AA-5 . ..| COLUMBIA PIPELINES H . ZERO STAGE CAPITAL 279,99%
203372-AX-5 ......... L0 R [SUUUUURRRUUUIN RN 08/07/2023 ..... ZERO STAGE CAPITAL ... 316,600 |.
205887-CJ-9 ......... CONAGRA BRANDS INC ....veeeeeeeneneeeeeernie e e e e eeeee e e e e eenn e e eeennnaeeeeennnnaeeeeennnneneeennnnnns | seeevnnniinnnns Joennad 07/17/2023 ..... ZERO STAGE CAPITAL ... 364,471 |.
20602D-AA-9 ......... CONCENTRIX CORP .. ecceii e e eesn e e snnn e s nnnna e s ssnnnnnnees | aeeeennnnnneens [ouand 07/19/2023 ..... ZERO STAGE CAPITAL ... 314,698 |.
20826F-BF-2 ......... CONOCOPHILLIPS ...t e e et e et e e e e e e e e nene e e e e emnne e e e eemnnnaeeeeennnneeeennnnnnnees | oeeevnnnninnnes Jonnad 08/08/2023 ..... ZERO STAGE CAPITAL ... 653,736 |.
2 T o0 Y SUUUSRUUUUURR R 07/19/2023 ..... ZERO STAGE CAPITAL ... ,120,000 |.
23166M-AC-7 .........[ CUSHUAN & WAKEFIELD .....eneeeeeeeeeeeeeeeee e e eee e e e ee e e e e e e e e e e nne e e e e e enn e e e eennnnnns | eevnnnnneenenns [oeeead 08/10/2023 ..... ZERO STAGE CAPITAL ... 129,081 |.
23292H-AC-5 .. | DLLAA LLC 2023-1 ... 07/25/2023 ZERO STAGE CAPITAL .. 244,986 |.
233853-AS-9 ......... | DAIMLER TRUCKS FIN N . 08/02/2023 ZERO STAGE CAPITAL .. 259,899 |.
24023A-AA-8 . ..|DC COML MTG TR ...... 08/22/2023 ZERO STAGE CAPITAL .. 299,999 |.
24422E-XB-0 . .. | JOHN DEERE CAPITAL C . 07/11/2023 ZERO STAGE CAPITAL ..793,815 |.
26441C-BZ-7 . ..| DUKE ENERGY CORP NEW . 09/05/2023 ZERO STAGE CAPITAL ..499,615 |.
267475-AD-3 ......... DYCOM INDS INC .reeeeeeeeeeee e e e eeeeee e e e e eeee e e e e emeee e e e e emnneeeeernnnaeeeennnnneeeeennnnnneeeenns | seevvnnniinnnns Joennnd 07/18/2023 ..... ZERO STAGE CAPITAL ... 499,085 |.
27034R-AC-7 ......... EARTHSTONE ENERGY HL ....oiviiiiiiiiiiiiiii it ssnnninssesnnnnnnees | aeeeeennnnneees fonnnd 06/28/2023 ..... ZERO STAGE CAPITAL ...
20450Y-AA-T7 ......... EQUIPMENTSHARE COM | .. e e e e e e eee e e e e e e e e e e e e e e eennneeeennnnnnes | oeevvnnniinnnes [oennad 09/18/2023 ..... ZERO STAGE CAPITAL ...
316773-DK-3 ......... FIFTH THIRD BANCORP .....uiiiiiieiiiiiiiiiie s ciniis s ereii e s ernni s s ennnis s s snnnnn s ssnnnnnnses | aeeeennnnnnenes founnd 07/24/2023 .....
316770-BT-5 ......... FIFTH THIRD BK CINCI .eeeeeeee e eeeie e e e ee e e e e e e e e e e e ee e e e eennnnnneees | oevvvnnnninnnes Jonnad 09/06/2023 ..... GOLDMAN SACHS .
34535C-AA-4 .........[FORD CR AUTO OWNER T ...uiiiiiriiniiiiiiiin e e iiiiis s e eesi s e e renai s s sennns e s ennnne s s ssnnnnnnes | sensnnneeeeenns [ooned 08/01/2023 ..... ZERO STAGE CAPITAL ...
345370-DA-5 . .| FORD MTR CO DEL ...07/28/2023 ..... ZERO STAGE CAPITAL ... . . .
345370-DB-3 FORD MTR CO DEL ...08/10/2023 ..... ZERO STAGE CAPITAL ... 2,477,39% |. 2,555,000 |...
345397-11-9 . ..|FORD MOTOR CREDIT CO . 08/23/2023 CITIGROLP ............ 2,898,750 |. 3,000,000 |.
347466-AG-9 . ..|FORT IRWIN LD LLC .. 07/05/2023 ZERO STAGE CAPITAL 36,576 |. 37,133 |
35640Y-AK-3 . ..| FREEDOM MORTGAGE COR . 09/14/2023 ZERO STAGE CAPITAL 181,300 |. 185,000 |.
35640Y-AL-1 ......... FREEDOM MORTGAGE COR ......eeeeuuuniiiiiuunniiiiieunnnsirsrissnnirsrrssnnssrsersssnssssrrssnsssssernnnnnees | aeeeeessnnnenes |oussns 09/15/2023 ZERO STAGE CAPITAL ... 262,325 |. .. 265,000 |...
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35906A-BE-7 ......... FRONTIER COMMUNICATT .. e e e e e e e e e e e e e e e e e e e e e enneneeeeennnnnes | oeeevnnnninnnes Joennnd 09/12/2023 ..... ZERO STAGE CAPITAL ... .. 353,000 |...
36169G-AC-9 ......... GCAT 2023-NOM3 TRUST .evvenniiiiiriieiesiiiii s escrii s e seesii s e e ernais s s snnnnn s s s snnnnnnssssnnnnns | aeeeeennnnenes founnd 09/18/2023 ..... ZERO STAGE CAPITAL ...
362670-AA-2 ......... GN BONDCO LLC e eeeeeeee e e e eeee e e e e eeeee s e e e e e e e e emnna e e e e emnnn e e e eennnnneeeennnnnnnneeennnns | seevrnnniinnnes Jonnnd 09/22/2023 ..... ZERO STAGE CAPITAL ...
36268N-AA-8 ......... GTCR W-2 MERGER SUB .......evvuuiiiiimuiniiiiiiiieieiiriiis e e srnnnis s sennnns e s sssnsnnsssssssnnnssesnns | aeeeeenninneees fouand 09/21/2023 ..... ZERO STAGE CAPITAL ...
37677@-AE-2 ......... G-LAM MILHSG FEE LLC ..eeeeeeeee e eeeeee e e e eeen e e e eeen s e e e e e e e e e ennnn e e e eennnnneeeennnnnees | seevvnnnninnnns Jonnnd 04/21/2023 ..... JP MORGAN
37960X-AA-5 ......... GLOBAL INFRASTRUCTUR .....iiiiriiinieiiiiiiie e s ceiiis e e cenii e s s ennni s s sensnnn s s ensnnnesssnnnnnnes | aeeeeennnnneees founnd 07/27/2023 ..... ZERO STAGE CAPITAL ...
38145G-AM-2 ......... GOLDMAN SACHS GROUP ... eeeceeeee e e eeeeee e e e e eeneee e e e e eenia e e e e emene e e e eemnnneeeeennnnnneeeennnnn | sevevnnnninnnns Jonnnd 08/07/2023 ..... ZERO STAGE CAPITAL ...
410345-A0-5 ......... HANESBRANDS INC ...evviiiiiiiiii i rreni s rrni s s snnan s s snnnnnsnens | oeeeennnnnnenes [onnnd 07/20/2023 ..... ZERO STAGE CAPITAL ...
418751-AE-3 ......... HAT HLDGS | LLC / HA oo et eeee e e e e e e e nnne e e eennne e e eeennnnneeeenne | oevevnnnninnnns Joennid 08/08/2023 ..... ZERO STAGE CAPITAL ...
41984L-AA-5 . ..|HAWATTAN BRAND INTEL . 07/05/2023 ZERO STAGE CAPITAL
422806-AB-5 . ..|HEICO CORP NEW ... 07/19/2023 ZERO STAGE CAPITAL
428102-AF-4 . ..|HESS MIDSTREAM OPERA . 07/11/2023 ZERO STAGE CAPITAL
440327-AL-8 ......... HORACE MANN EDUCATOR ... 09/12/2023 ..... ZERO STAGE CAPITAL ...
44148J-AA-T ......... HOTWIRE FUNDING LLC 08/17/2023 ..... ZERO STAGE CAPITAL ...
442722-AA-2 ......... HOWARD MIDSTREAM ENERGY ... 06/28/2023 ..... ZERO STAGE CAPITAL ...
442722-AB-0 ......... HOWARD MIDSTREAM ENE ....coviiriieiiiiiiiies e cinii e cesii e crniis s ennnn s snnnnnssesnnnnnnnnes | aeeeeennnnnenes founnd 06/29/2023 ..... ZERO STAGE CAPITAL
446440-AD-3 ......... HUNTINGTON NATIONAL .o eeeeeeee e e e e e e e e e e e e e eene e e e e emnne e e eernnnnneeennnnnnnes | oeeevnnnninnnns Joennnd 08/23/2023 ..... GOLDMAN SACHS
448579-A0-5 ......... HYATT HOTELS CORP ....ieiieiiiieecciiii e e ceiii s e eseni s s e nnni s s sesnnn s s sennnnnsesnns | aeeeeennnnneees founnd 06/26/2023 ..... ZERO STAGE CAPITAL ...
44891A-BY-2 ......... HYUNDAT CAP AMER ... e e e eeete e e e e e e e e e e e e e e e e e e nnns e e e e emnn e e e e ennnnnneeeeennn | sevevnnnninnens Jonnnd 08/24/2023 .....
44935V-AD-1 HYUNDAT AUTO LEASE ....ieiiiiie i sesnn s e snnnann s eennn | eeeeennnnnnenes foannd 09/12/2023 ..... ZERO STAGE CAPITAL ...
45344L-AC-7 . .. | CRESCENT ENERGY FINA . 09/07/2023 ZERO STAGE CAPITAL
45687V-AB-2 . ..| INGERSOLL RAND INC . 08/08/2023 ZERO STAGE CAPITAL
46284V-AN-1 . .| IRON MTN INC DEL ... 08/22/2023 ZERO STAGE CAPITAL

46647P-C-6 .
46647P-DU-7 . .
46654U-AB-1 .........
472330-BM-0 .........
502086-AA-1 .........
516806-AF-3 .........
516806-AG-1 .........
531968-AA-3

53219L-AR-0 .
53210L-AV-1 .
534187-BE-8 .
55617L-AP-7 .
55903V-AY-9 . .
56085R-AA-8 .........
57164P-AH-9 .........
571903-Bl-4 .........
59833C-AC-6 .........
615394-AN-5
61690U-7U-8 .........
61775L-AG-3 .........
624828-AA-0 .........
62820D-2A-7 .
629377-CR-1 .
638962-AA-8 . .
641062-BH-6 .........

... | JPMORGAN CHASE & CO
.| JPMORGAN CHASE & CO ..

.. |LIFEPOINT HEALTH INC .
..|LIFEPOINT HEALTH INC .
..|LINCOLN NATL CORP IN .
..|MACYS RETAIL HOLDING .
.| WARNERMEDIA HLDGS IN .

..|MUTUAL OF OMAHA COS
..|NRG ENERGY INC N ...
.| NCR ATLEOS ESCROW CO .

J P MORGAN MORTGAGE
JEFFERIES FINANCIAL ..
LMH FEE |1 BND
LAREDO PETROLEUM INC ...
VITAL ENERGY INC

LIGHT & WONDER INTL

MAJORDRIVE HOLDINGS
MARRIOTT OWNERSHIP R ....
MARRIOTT INTL INC NE ...
MIDWEST CONNECTOR CA .

MORGAN STANLEY BK N
MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN .
MOZART DEBT MERGER § ....

NESTLE HLDGS INC

06/26/2023
07/18/2023
06/09/2023
07/18/2023
09/19/2023
08/09/2023
08/03/2023
07/31/2023
08/23/2023
07/07/2023
08/23/2023
07/21/2023
09/08/2023
09/13/2023
09/18/2023
09/06/2023
07/19/2023

...09/15/2023
...06/29/2023

07/19/2023
08/17/2023
09/22/2023
09/06/2023

MORGAN STANLEY ..

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

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
WELLS FARGO .........
ZERO STAGE CAPITAL
GOLDMAN SACHS .......
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
RBC CAP

180,000 |.
..102,300 |.

492,160 |.
379,644 |.
.. 499,937 |.
1,400,688 |.
1,520,750 |.
1,473,315 |.

297,000 |...
,435,000 |...

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




8'v03

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

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

SCHEDULE D - PART 3

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
64128X-AG-5 ......... NEUBERGER BERMAN GRP ......eeeeeeeeeeeeneeeeeeeene e e e eeenie e e e eeenn e e e eeennnneeeernnnneeeeennnnnnnes | seevvnnnninenns Jonnnd 09/12/2023 ..... ZERO STAGE CAPITAL ... ..250,000 |... 2.BFE
64830N-AA-9 ......... Lo e U [SSUUUUURSRUUUIN RN 09/07/2023 ..... ZERO STAGE CAPITAL ...
6533%K-BS-8 . o [NEXTERA ENERGY CAP H .o e e e e ee e e e e e e eennn e e e ennnnneeeees | evvvvnnninnnens [onnnd 08/07/2023 ..... ZERO STAGE CAPITAL ...
65342R-AD-2 ......... [NATIONAL FINL PARTNE ..oovunniiiiiiiiiiieiiiii e s e esenn e e sennans e s ennnnn | sennnnneeeeenns [ooned 09/13/2023 ..... ZERO STAGE CAPITAL ...
65343H-AA-9 ......... NEXSTAR ESCRON INC . ..eeeeeeeee e e et e 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 | oevevnnnninnnns Joennnd 06/28/2023 ..... ZERO STAGE CAPITAL ...
655663-AB-8 ......... L0 PR [SSUUUUURRRRUUUIN RN 09/07/2023 ..... ZERO STAGE CAPITAL ... .
66815L-2F-5 ......... NORTHHESTERN MUTUAL ... eeeeeee e e et e e e e e e e e e e e e eenne e e e e eenne e e eernnnnneeennnnnnnes | seevvnnnninnnns Joennad 08/02/2023 ..... GOLDMAN SACHS ,500,000 |...
67117V-AB-6 ......... ONSLOW BAY FINANCIAL LLC . 07/21/2023 ..... ZERO STAGE CAPITAL 250,000 |...
674215-AL-2 ......... 0ASIS PETROLEUM INC .. 09/13/2023 ..... ZERO STAGE CAPITAL ...
67448G-AA-1 . ..| 0BX TR 2023-Naw4 ... 08/02/2023 ZERO STAGE CAPITAL
675232-AC-6 . .. | OCEANEERING INTL INC . 09/21/2023 ZERO STAGE CAPITAL
682680-BH-5 . .| ONEOK INC NEW ... 08/10/2023 ZERO STAGE CAPITAL . N
682680-BJ-1 ......... ONEOK INC NEW ... 08/10/2023 ..... ZERO STAGE CAPITAL ... 234,692 |.
68269H-AA-3 ......... ONEMAIN FINL ISSUA T .... 08/15/2023 ..... ZERO STAGE CAPITAL ... 199,960 |.
69335P-EY-7 ......... PFS FING CORP 2023-C .... 08/08/2023 ..... ZERO STAGE CAPITAL ... 399,942 |.
T1424V-AA-8 ......... PERMIAN RES OPER LLC . 09/07/2023 ..... ZERO STAGE CAPITAL ... ,150,000 |.
737446-AP-9 ......... POST HLDGS INC 09/12/2023 ..... ZERO STAGE CAPITAL ... 348,233 |.
74340*-BL-7 ......... PROLOGIS TARGETED US . 05/23/2023 ..... JP MORGAN 979,706 |.
748956-AB-5 ......... RCKT MORT TRUST 09/13/2023 ..... ZERO STAGE CAPITAL ... 249,998 |.
7493501-AP-9 RCKT MTG TR 06/20/2023 ..... ZERO STAGE CAPITAL ... 250,000 |.
76120H-AD-9 . ..| RESORTS WORLD LAS VE . 07/19/2023 ZERO STAGE CAPITAL .. 295,362 |.
771367-CE-7 . ..| ROCHESTER GAS & ELEC . 09/12/2023 ZERO STAGE CAPITAL .. 190,564 |.
77313L-AB-9 . ..| ROCKET MTG LLC / ROC . 09/14/2023 ZERO STAGE CAPITAL ..481,731 |.
775631-AD-6 . .| ROLLER BEARING CO AM . ZERO STAGE CAPITAL

78397U-AA-8 . .
78410G-AG-9 .........
80285X-AE-5 .........
802927-AD-5 .........
82453A-AA-5 .........
82967N-BL-1 .........
83546D-A0-1

85172F-AM-1 .
85236K-AD-4 .
87264A-DC-6 .
87901J-AH-8 .
886320-AE-3 . .
88651C-AA-8 .........
89173U-AA-5 ...
89181X-AM-3 .........
89231E-AA-1 .........
89231W-AA-1 .........
893647-BR-7 .........
893647-BS-5 .........
89680H-AE-2 .........
896818-AU-5 .
90290M-AG-6 .
90200M-AH-4 .

90291V-AD-2 .........

-|SCIL IV LLC / SCIL U .

..| SPRINGLEAF FINANCE CORP
..| STACK INFRA ISSUER 2 .
..|T MOBILE USA INC ...
.| TEGNA INC .
.| TIBCO SOFTWARE INC .

..| TRIUMPH GROUP INC NE .
..|Us FoODS INC
.| US FOODS INC ...

SBA COMMUNICATIONS C ....
SANTANDER DRIVE REC
SANTER DRV AUTO REC
SHIFT4 PMTS LLC / SHN ...
SIRIUS XM RADIO INC
SONIC CAPITAL LLC

TIERPOINT ISSUER LLC .
TOWD PT MTG TR
TOWD POINT MTG TR ..
TOYOTA AUTO LN EXTND ...
TOYOTA AU LN EX NOTE ...
TRANSDIGM INC ....
TRANSDIGM INC ....
TRITON CONTAINER FIN ...

USAA AUTO OWNER TR .

08/01/2023
07/18/2023
08/15/2023
07/06/2023
07/03/2023
08/08/2023
07/18/2023
07/21/2023
09/11/2023
06/29/2023
07/13/2023
...... 06/29/2023
...... 09/11/2023
...... 07/21/2023
...... 06/27/2023
...... 07/18/2023
07/14/2023
...08/09/2023
...07/05/2023
07/14/2023
09/11/2023
09/12/2023

...... 09/07/2023

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
CITIGROLP ............
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

JP MORGAN

511,225 |.
209,961 |.
749,855 |.
210,560 |
361,024 |.
.L87.217 .
.. 301,245 |.
..225,908 |.
,997,100 |.
..260,125 |.
..309,986 |.

845,000 |.
... 33,847 |.
49,320 |.
..320,000 |.
..321,200 |.
.... 11,997,655 |.
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91705J-AC-9 ......... URBAN ONE INC ...eeeeeeeieeseessssnssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssnnnnns | seeeeeeeneneees [oorend 07/05/2023 ..... ZERO STAGE CAPITAL ... ..209,000 [.....evvvvrinrnnnnnnnnnnnn.. 6,607 |4.C FE ..........
92332Y-AB-7 ......... VENTURE GLOBAL LNG | ..vvvvvviiiiiiiiiiiiiiniiiiiiiiiiiiissississsssssssssssssssssssssssssssssssnsnnsnnnsnnnns | seeeeesananaens [oonnd 06/26/2023 ..... ZERO STAGE CAPITAL ... ..540,000 ...
92348V-AA-T7 ......... VERIZON MASTER TRUST ... [ eereeeeenennens [ 09/12/2023 ..... ZERO STAGE CAPITAL ...
92537V-AA-8 ......... VERTICAL HOLDCO GMBH ... [ eereeeeeeeenens [ 07/26/2023 ... ZERO STAGE CAPITAL ...
92530X-AA-2 ......... VERUS SEC TR 2023-6 ......euenieiiiii s [ seeeeeennnneens [ooned 09/07/2023 ..... ZERO STAGE CAPITAL ...
928668-BV-3 ......... VOLKSWAGEN GROUP ANE .....evvueniiiiiiiiieeeciiii e ceei e s e s ennni s sesnn s e snnnnnnseenns | aeeeennnnnneees founnd 09/05/2023 ... ZERO STAGE CAPITAL ...
2043A-AA-2 ......... WSTN TRUST 2023-MAUL ... nanns [ eeeeeeeeeennnns [ooeed 07/17/2023 ..... ZERO STAGE CAPITAL ...
94988J-6D-4 ......... WELLS FARGO BANK NAT ...vvvviriiriirrnnnnirsinisssiiisssissssssssssssssssssssssssssssssssssssssssssssssnsnnnns | seeeeeaanaaeees [ooeed 08/02/2023 ... ZERO STAGE CAPITAL ...
95000U-3B-7 ......... WELLS FARGO & CO ... 09/06/2023 .....
95000U-3E-1 . ..| WELLS FARGO & CO ... 07/18/2023 ZERO STAGE CAPITAL
95002Y-AA-1 . ..|WELLS FARGO & CO NEW . 07/17/2023 ZERO STAGE CAPITAL
962210-AD-5 . ..| WFRBS COML MTG TR ..... 08/28/2023 ZERO STAGE CAPITAL
ABP997-8B-3 ......... CLIFFWATER CORPORATE LENDING CORPORATE 08/04/2023 ... JP MORGAN
BGHBBB-4S-8 ......... EVERCORE INC 02/22/2023 ..... J P MORGAN ..
BGHBLG-2T-5 ......... BLUE OWL GP STAKES V A-1A 09/07/2023 ... JP MORGAN ...
BGHBMB-8Z-2 BLUE OWL GP STAKES V A-1B ... 09/07/2023 JP MORGAN
7J9047-45-8 . ..| RESORTS WORLD/RWLV CAP . 09/21/2023 ZERO STAGE CAPITAL
66679N-AA-8 . ..|NORTHRIVER MIDSTREAM . 08/08/2023 ZERO STAGE CAPITAL
780086-ZH-0 . ..|ROYAL BANK CDA ...... RBC DEXIA ............ K
89115A-25-0 . .| TORONTO DOMINION BAN . ZERO STAGE CAPITAL ,500,000 |.
00084D-BA-7 ABN AMRO BANK N.V. ...... 09/11/2023 ZERO STAGE CAPITAL ... 300,000 |. 300,000 |... Fi
007741-BD-6 AERCAP |RELAND CAPIT .... 09/18/2023 ZERO STAGE CAPITAL ... 278,712 |. ..280,000 |... FE
04002B-AA-3 . ..|AREIT LTD 2023-CRES .. ZERO STAGE CAPITAL ..298,500 |. 300,000 |. FE ..
055300-A0-3 . .|BATINILFINPLCD . ZERO STAGE CAPITAL 45,000 |. FE ..
060335-AB-2 BANIJAY ENTMT S A S .. 09/13/2023 ZERO STAGE CAPITAL ... ..305,000 |... FE
06675F-BA-4 BANQUE FED DU CRED M .... 07/05/2023 ZERO STAGE CAPITAL ... FE
06738E-CG-8 . ..|BARCLAYS PLC ........ HSBC oo FE ..
143658-BN-1 . .| CARNIVAL CORP MTN BE . .. ZERO STAGE CAPITAL FE ..
143658-B0-4 CARNIVAL CORP MTN BE .... D.. 08/03/2023 ZERO STAGE CAPITAL ... FE
143658-BS-0 CARNIVAL CORP ... D.. 07/27/2023 ZERO STAGE CAPITAL ... FE ooiiennn
143658-Bil-1 . ..| CARNIVAL CORP .... D.. 09/12/2023 ZERO STAGE CAPITAL FE ..
22534P-AE-3 ......... | CREDIT AGRICOLE SA L . D.. 06/27/2023 ZERO STAGE CAPITAL . FE ..
225401-AP-3 . ..| CREDIT SUISSE GROUP D.. 06/29/2023 RBC CAP ..evvvvvvnnee 1,500,000 |. FE ..
225401-BC-1 . ..| UBS GROUP AG D.. 09/18/2023 ZERO STAGE CAPITAL 635,000 |. FE ..
23636A-BE-0 . .. | DANSKE BK A/S . D.. 09/19/2023 ZERO STAGE CAPITAL 370,000 |. FE ..
404280-DZ-9 . .. | HSBC HLDGS PLC D.. 08/07/2023 ZERO STAGE CAPITAL 675,000 |. FE ..
65535H-BM-0 . ..| NOMURA HLDGS INC D.. 07/05/2023 ZERO STAGE CAPITAL 945,000 |. FE ..
69380C-AE-8 . ..|PFP 2023-10 LTD .. D.. 07/19/2023 ZERO STAGE CAPITAL . ..260,000 |. FE ..
716973-AE-2 . ..|PFIZER INVT ENTERPRI . D.. 07/11/2023 CITIGROWP ......... ,479,960 |. 1,500,000 |. FE ..
822582-06-5 . .| SHELL INTERNATIONAL .. D.. 09/06/2023 GOLDMAN SACHS ... 78,175 | 2,500,000 |. FE ..
86562M-DA-5 SUMITOMO MITSUI FIN .. D.. 07/06/2023 ..... ZERO STAGE CAPITAL 915,000 |. 915,000 |... FE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 154,665,763 159,964,031
09260B-74-7 ......... BLACKROCK | 1-FLOAT RAT=INST ...vviiiiiiiiiiiirnriiiiiiiiiiiississssisssssssssssssssssssssssssssssssssssnnnns | seeeeeeeneneens [ooeed 09/11/2023 ... ZERO STAGE CAPITAL ..vviiiiiiiiiiiniiiiiiiiiiiiiiiiisii s ssssssssssnnnnnnns [osssssssssnsnssssnsnesneenns 0,000 |l 100,384,188 |..eevvveiieiiiiiiiiiiiiiiiiiieees 0
23320G-44-8 ......... DFA INVT DIMENSIONS ..o [ eeeeeeeeeeneen [ 06/29/2023 ... ZERO STAGE CAPITAL ... 157,103 |. 0
258620-10-3 ......... DOUBLELINE TTL RTRN BND=1 ..eeeeiiiieiiiiiiiieiiiiiiiieiseeeeeesesseeeeseseeeesesesesssessssessensnsnnnnnnns | seeeeeenneneens [ooeed 08/31/2023 ... ZERO STAGE CAPITAL ... .. 2,406,075 |. .0 ...
72201F-49-0 ......... PIMCO FDS .o [ e [ 08/31/2023 ..... ZERQ STAGE CAPITAL ..uvvuiiinunniinniiiiiiiiiii i nnnnnnn fosssssssssnssssssssssnnnenss 0,000 |l 3,167,174 |. .0 ...
77958B-20-4 ......... T PP PPPPPRRN IRPPPPPPPPUUUUURl YO 08/31/2023 ..... ZERQ STAGE CAPITAL ....eesiisiiiiisiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiisiiiiiiiiiisissssssssssssnssnsnnnssnnns fovsssssssssssssssnsnnnnnnnes 00000 |ooiiiiiiiii, 2,748,075 |. 0
1619999999. Subtotal - Bonds - SVO Identified Funds 108,862,615 0
BBGOOY-Z1-3 ......... TIGER GLOBAL PRIVATE INVESTMENT PARTNERS .....ccooiiiiiiiiiiiiiiiiiiieiceicceecceceeeeeceeceeeeeeeeeeees [ eeeeeeeeeeeeen [ 07/06/2023 ..... R R K 4,000,000 |oeeeeiiiiiiiieniinns 4,000,000
BL2629-47-7 ......... SCIENTIFIC GAMES CORP - A O ) P RN 07/12/2023 ... OAKTREE .. 1,074,713 |. ..1,080,000 ...
BL2636-58-9 ......... TRANSDIGM INC CORPORATE ....eiiiiieiieiiiiiiiiiee e | ceeeienieeeeens [ 05/31/2023 ..... GOLDMAN SACHS . 485,000 |. 492,386 |...
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BL3112-35-8 ......... CLEAR CHANNEL OUTDOOR HOLDINGS ......eeeevenuseeermnnneeeermnnnaeeeemnnnneeeernnnneeeeennnnnneeeennen | coveeeeennnnnns |0e.2.07/20/2023 ... OAKTREE ... 636,169 |. 4AFE oot
BL3274-93-5 .........[PRESIDIO HLDGS INC .....uviiiiimiiiiiiiiiiiiiiiciiiis s crrni s rnnni s ennnnn s s snnnnnenes | eevennnneneeens [00002.07/20/2023 L. OAKTREE ... ...1,229,504 |.
BL3295-14-6 ......... [NFP CORP ....iieeieenieeeeeiiie e e e e et e e e e e e e e e e eeee e e e e ernnne e e e eennnneeeeennnnnneeeernnnnnaeeenns | cevenniinnennns [e0nn..07/20/2023 ... OAKTREE ... 1,638,450 |.
BL3300-21-9 ......... ASSUREDPARTNERS INC ....evviiiiiiiiiii e et crsni e sesnn s ennnn s s snnnnnnsesens | seeeeeeennnnees [20002.07/20/2023 ... OAKTREE . 1,026,281 |.

BL3453-62-0 ......... TRAVELPORT LLC

BL3560-31-7 ......... ANCESTRY..COM ...

BL3625-47-4 ......... ACADEMY SPORTS & OUTDOORS

BL3626-50-6 ......... SRS DISTRIBUTION INC

BL3636-20-8 ......... MADISON 1AQ LLC

BL3650-72-0 . ..| CHARTER NEXT GENERATION INC .

BL3665-12-4 . .. | MEDLINE BORROWER LP .....

BL3674-59-7 . ..|DIRECTV FING LLC / D CORPORATE
BL3683-98-6 ......... STANDARD INDS INC CORPORATE
BL3688-27-4 ......... WR GRACE HOLDINGS LLC CORPORATE ..
BL3833-79-7 ......... FERTITTA ENTERTAINVENT LLC

BL3922-26-9 ......... CODK GLOBAL INC ...

BL4070-47-2 ......... CSC HOLDINGS LLC

BL4116-51-5 ......... BISON MIDSTREAM

BL4200-19-4 ......... ALLIANT HOLDINGS INTERMEDIATE LLC .
BL4201-69-7 SOTERA HEALTH HOLDINGS LLC ~ CORPORATE
BL4228-77-3 . ..|UNIVAR USA INC (WINDSOR HOLDINGS 11 LLC .
BL4266-55-9 . ..| TALEN ENERGY SUPPLY LLC

BL4266-98-9 . ..| TALEN ENERGY SUPPLY LLC

BL4295-09-5 . ..| COVANTA HLDG CORP .....

BL4295-10-3 . ..| COVANTA HLDG CORP .....

BL4296-91-1 ......... HUB  INTERNATONAL CORPORATE ..
BL4342-37-6 ......... 10N CORPORATES/HEL10S SOFTWARE HOLDINGS
BL4364-68-5 ......... ARCONIC CORPORATION

BL4374-08-0 GREYSTAR REAL ESTATE CORPORATE
BL4376-44-0 . .| NORTHRIVER MIDSTREAM CORPORATE ..

GOLDMAN SACHS .

OAKTREE ...
OAKTREE ...
OAKTREE ...
OAKTREE
OAKTREE
VARIOUS
OAKTREE ...
OAKTREE ...
OAKTREE ...

GOLDMAN SACHS .
OAKTREE ...

OAKTREE ...

OAKTREE ...

OAKTREE
OAKTREE
OAKTREE
OAKTREE
OAKTREE
OAKTREE ...
OAKTREE ...
OAKTREE ...
OAKTREE ...
OAKTREE

736,838 |.
1,343,350 |.
1,636,775 |.

1,115,000 |.

690,000 |.
1,014,550 |.
2,702,700 |.

735,000 |...
1,340,000 |...

2,045,000 ...
915,000 |...
1,645,000 |.

690,000 |...
1,030,000 |...
2,730,000 |.

BL3556-13-3 JAZZ PHARMA PLC CORPORATE ......eeeeevuuneeerennnunaaenennnnnssaeennnnnssesnennnnnnsenees | Doveeenennnanes |ornn..07/20/2023 ... OAKTREE .. eettu et eeessis s e e eeense s e e eeeeni s s e e ennnssssernnnsseeseeennsnaseeeennnnaeeennnnnnssenennnnnsene [reennnnnnseeernnnnnsseeennnnnsereee |erennnssseernnnnnaeees 1,640,000 [...oevvvnniiiiinnnnnns 1,640,000 |...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 47,138,378 47,378,906

2509999997. Total - Bonds - Part 3 1,142,313,927 1,071,223,084 5,027,238
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 1,142,313,927 1,071,223,084 5,027,238
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX

4509999999. Total - Preferred Stocks

000361-10-5 . ..| AAR CORP

000900-10-3 . ..|ADT INC ...

000957-10-0 . .| ABM INDUSTRIES INC COMMON STK .
00130H-10-5 . [ AES CORP .o

001744-10-1 ......... ANN HEALTHCARE SERVICES | ...

00287Y-10-9 ......... ABBVIE INC

00402L-10-7 ......... ACADEMY SPORTS & 0 .

00445A-10-0 ......... ACELYRIN INC

004498-10-1 ......... ACI WORLDWIDE INC ..

00461U-10-5 ......... ACLARIS THERAPEUTICS ....iistteeeeeiitiietee ittt ettt e e

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

....................... 3,991.000
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006530-10-2 ......... ADAPTHEALTH CORP ... eeeeeeeeeeeeeenne e e e eeeee e e e eeemnne e e e eennne e e eeemnnneeeeennnnnneeeennnnnnnneens | conninneenennnn Jonnnd 07/19/2023 ..... 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 4,361.000 |.... ... 62,569 |.
006739-10-6 ......... ADDUS HOMECARE CORP ....eevvvinieiiiiiiie e e cciii e e ceeiii e e ennnis s s cesnn e s sesnnn e sssnnnnnsessens | cennneneeeennns founnd 07/19/2023 ..... 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 1,085.000 |.... ... 99,92 |.
00724F-10-1 ......... ADOBE SYS INC ...eeeeeeee e e eeeeee e e e e e e e e e ee e e e e enne s e e e e nnnn e e e e e nnn e e e eennnneeeennnnnnes | crneieneeeennnn Jeennd 09/07/2023 ..... ZERO STAGE CAPITAL ... e 8,832 |
00773J-10-3 ......... AEGLEA BIOTHERAPEU ..ovvviniiiiiiiii e esnnn s ennnnn s s cnnnnns | cennnnneeeennns [onnnd 07/19/2023 ..... ZERO STAGE CAPITAL ... ....30,929.000 |.... ... 19,860 |.
00773J-20-2 ......... AEGLEA BIOTHERAPEUTICS INC .. 09/08/2023 ..... CORPORATE REORG v eeeeeeneeeeeemneee e e e e emene e s e eemnnae e e e emnnna e e eeemnnn e s eeennnnnaeeeeennnnnaeee [eeeeemnnnnaneeeennnnnnn 6,986.000 |....
007800-10-5 ......... AEROJET ROCKETDYNE 07/19/2023 ..... 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 1,027.000 |....
007903-10-7 ......... ADVANCED MICRO DEVICES IN 09/07/2023 ..... VARIOUS ....36,208.000 |....
00790R-10-4 ......... ADVANCED DRAINAGE 09/07/2023 ..... ZERO STAGE CAPITAL ...
007CVR-02-0 ......... AEGLEA BIOTHERAPEU ... 07/10/2023 ..... CORPORATE REORG
008073-10-8 . ..| AEROVIRONMENT INC ..... 08/10/2023 ZERO STAGE CAPITAL
00846U-10-1 . ..| AGILENT TECHNOLOGIES INC . 09/07/2023 ZERO STAGE CAPITAL
00912X-30-2 . .| AIR LEASE CORP ...... 07/19/2023 ZERO STAGE CAPITAL N
00973Y-10-8 ......... AKERO THERAPEUTICS . 07/19/2023 ..... 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 1,033.000 |....
012348-10-8 ......... ALBANY INTL CORP ... 08/17/2023 ..... 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 2,370.000 |....
013872-10-6 ......... ALCOA CORP 09/07/2023 ..... 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 5,023.000 |....
016090-10-2 ......... ALIBABA GROUP HOLDING-SP ADR .. 08/21/2023 ..... 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 4,655.000 |....
01625V-10-4 ......... ALTGNMENT HEALTHCA .o eeeeee e e e e e e e e e e ee e e e e e e e e e ennnn e e e eennnnneeeennnnns | cvnnninennnnnnn Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ... ....22,331.000 |....
01741R-10-2 ......... ALLEGHENY TECHNOLOGIES IN ...iivivveiiiiiiiiiiiiiecieii e sreniis s eensi s snnnnesesnnnes | cennnnneeeeenns fonnnd 07/19/2023 ..... 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 1,199.000 |....
01988P-10-8 ......... ALLSCRIPTS HEALTHCARE SOL ... 09/12/2023 ..... ZERO STAGE CAPITAL ... ...22,088.000 |....
020764-10-6 ALPHA METALLURGICAL .. 07/19/2023 ..... ZERO STAGE CAPITAL ... 185.000 |....
02079%-10-7 . ..| ALPHABET INC ... 08/30/2023 .48,000.000 |. N
02079K-30-5 . ..| ALPHABET INC 09/07/2023 .. 1,198.000 |. .. 155,818 |.
023135-10-6 . ..| AMAZON COM INC ... 09/07/2023 194,478.000 |. .26,215,761 |.
023576-10-1 . .| AMERANT BANCORP INC ZERO STAGE CAPITAL .. 7,673.000 |. .. 153,071 |.
02376R-10-2 . .| AMERICAN AIRLINES ..... ZERO STAGE CAPITAL .28,789.000 |. .. 425,987 |.
025932-10-4 ......... AMERICAN FINL GROUP INC O ... 06/26/2023 ..... ZERO STAGE CAPITAL ... 418.000 |....
03027X-10-0 ......... AMERICAN TOWER CORP 08/17/2023 ..... ....25,019.000 |....
030371-10-8 ......... AMERICAN VANGUARD CO ... 09/22/2023 ..... 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 5,647.000 |....
03076K-10-8 ......... AMERIS BANCORP ... 07/19/2023 ..... 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 7,127.000 |....
031100-10-0 ......... AMETEK INC 08/30/2023 ..... EVERCORE ....21,500.000 [.... .. 3,446,484 |.
031162-10-0 AMGEN INC 09/07/2023 ..... VARIOUS ...52,063.000 |.... .... 13,631,256 |.
0315211-10-9 . ..| AMICUS THERAPEUTICS 07/19/2023 ZERO STAGE CAPITAL 5,335.000 ... 73,183 |.
031652-10-0 . ..| AMKOR TECHNOLOGY INC .... 07/28/2023 ZERO STAGE CAPITAL 6,360.000 .. 187,903 |.
036752-10-3 . ..| ANTHEM INC COMMON STK . 09/08/2023 ZERO STAGE CAPITAL 2,057.000 ..921,270 |.
03676B-10-2 . ..| ANTERO MIDSTREAM CRP .... 07/19/2023 ZERO STAGE CAPITAL 3,702.000 |. 43,928 |.
03748R-74-7 . .| APARTMENT INVESTMENT . 07/19/2023 ZERO STAGE CAPITAL .43,451.000 |. .. 379,947 |.
03750L-10-9 ......... APARTMENT  INCOME 09/18/2023 ..... 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 9,458.000 |.... 314,865 |.
03753U-10-6 ......... APELLIS PHARMACEUTIC .... 07/19/2023 ..... ZERO STAGE CAPITAL ... 918.000 |.... L3777 .
03770N-10-1 ......... APOGEE THERAPEUTICS 07/19/2023 ..... ZERO STAGE CAPITAL ... .. 3,929.000 |....
037833-10-0 ......... APPLE COMPUTER 09/07/2023 ..... ....15,926.000 |....
038222-10-5 ......... APPLIED MATERIALS COMMON STK . 08/22/2023 ..... 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 2,000.000 |....
038923-10-8 ......... ARBOR RLTY TR INC .. 08/18/2023 ..... ZERO STAGE CAPITAL ... ... 13,972.000 |....
03937C-10-5 ......... ARCBEST CORP ...09/21/2023 ..... ZERO STAGE CAPITAL ... ....17,673.000 |....
03966V-10-7 ......... ARCONIC CORP ...07/19/2023 ..... 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 1,090.000 |....
04271T-10-0 . ..| ARRAY TECHNOLOGIES . 09/21/2023 ZERO STAGE CAPITAL .12,141.000 |.
047726-30-2 . ..|LIBERTY MEDIA CORP . 07/19/2023 VARIOUS ... .28,796.000 |.
04956D-10-7 . .| ATMUS FILTRATION TEC . 09/21/2023 ZERO STAGE CAPITAL .11,722.000 |.
04963C-20-9 LA 0 = O PP PPN IRTETTTUUUUUURRS RPN 07/19/2023 ..... ZERO STAGE CAPITAL ... 1,534.000 |....
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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 07/19/2023 ..... ZERO STAGE CAPITAL ... ...254,998.000 |.... 750,424 |.
052769-10-6 ......... FaLU L 2 1R IPUUURRRSUUUURRR RN 09/07/2023 ..... 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 1,866.000 |.... 396,555 |.
05368V-10-6 ......... AVIENT CORPORATION ...eeeeeeeeeeeeeenneeeeeennee e e e eeenn e e e e eenn e e e e eennnneeeeennnnneeeennnnnnes | conneneenennnn Jonnad 07/19/2023 ..... 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 1,526.000 |....
054540-20-8 ......... AXCELIS TECHNOLOGIES .....oevvveiniiiiiiiiiiieciiii e scrneis e srnni e snensns e ssnnnnnnees | cennnnneneennns fonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ...
05464T-10-4 ......... AXSOME THERAPEUTIC . 07/19/2023 ..... ZERO STAGE CAPITAL ...
05478C-10-5 ......... AZEK CO INC 09/19/2023 ..... ZERO STAGE CAPITAL ... ....11,600.000 |.... N
05550J-10-1 ......... BJS WHSL CLUB HLDGS 09/07/2023 ..... VARIOUS 2000 26,834.000 [oeeiiieiiniiaeeeeens 1,787,940 |.
055622-10-4 ......... BP AMOCO PLC COMMON STK . 08/22/2023 ..... ZERO STAGE CAPITAL ... ....43,463.000 |.... 1,581,555 |.
057226-10-0 ......... BAKER HUGHES A GE CO . 09/07/2023 ..... ZERO STAGE CAPITAL ... ..1,212.000 |.... ... 42,461 |.
058498-10-6 . .| BALL CORP ............ 09/07/2023 ZERO STAGE CAPITAL ..227.000 |.
05990K-10-6 . ..| BANC OF CALIFORNIA . 07/19/2023 ZERO STAGE CAPITAL ..6,764.000 |.
060505-10-4 . .| BANKAMERICA CORP NEW . 09/07/2023 ZERO STAGE CAPITAL .36,204.000 |.
067806-10-9 ......... BARNES GROUP INC ..eeeeeeeeeee e e e eeete e e ee e e e e e e e e e e e e e eennne e e e e emnnaneeeennnnnneees | cvnnninennnnnnn Jonnnd 07/19/2023 ..... 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 3,369.000 |....
070830-10-4 ......... BATH & BODY WORKS ...cevvreiniiiiiiiiiie et eesn e sennn e sesnna s eennnn | cennnnneneennns fonnnd 09/13/2023 ..... 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 8,610.000 |....
07831C-10-3 ......... BELLRING BRANDS INC ....eeeeeeieeeeenne e e e eeen e e e e eeee e e e eemns e e e eennnn e e e e ennneneeeennnnnnnees | cvnnnnnennnnnnn Joennnd 07/19/2023 ..... 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 4,284.000 |....
084670-70-2 ......... BERKSHIRE HATHAWAY INC DE .....ccevvmniiiiiiiiiiiiiiiii e crnni s sreniis e esnni e snnsnesnsennes | cennnnneeeennns fonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ...
086516-10-1 ......... BEST BUY INC «.eeeeeeeeeeeeeee e e e e e e e e e e e e e e e e e e enne e e e e emnnn e e e eennnnnneeeennnnnnneeens | cenniineesennnn Jennnd 09/07/2023 ..... ZERO STAGE CAPITAL ...
092571-10-0 ......... BLACKSTONE MORTGAGE .......uunieiiinniniieiiiiiiieeeciiiis s e cciii e s evnni e s e snnnan e s s cnnnnneeennnns | cennnnneeeennns founnd 07/19/2023 ..... ZERO STAGE CAPITAL ...
09354A-10-0 ......... BLINK CHARGING €O ...eeeereeueeeeennieeeeeenne e e eeeenne e e eeeenn e e e eennnnaeseernnnneeeeennnnneeeens | convieneensnnnn Jonnad 07/19/2023 ..... ZERO STAGE CAPITAL ... ....12,021.000 |....
09627Y-10-9 BLUEPRINT MEDICINES .....ccevvueniiiiiiiiieiiiiii e e eesnn s s snnna s s snnnnnneees | cennnnneeeennns founnd 07/19/2023 ..... 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 1,075.000 |....
097023-10-5 . ..|BOEING CO ............ 08/22/2023 ZERO STAGE CAPITAL ..2,161.000 |.
097390-10-0 . ..| BOISE CASCADE COMP . 07/19/2023 ZERO STAGE CAPITAL .. 1,081.000 |.
099406-10-0 . .| BOOT BARN HLDG ...... 08/22/2023 ZERO STAGE CAPITAL .. 8,104.000 |.
101137-10-7 . ..|BOSTON SCIENTIFIC CORP . ZERO STAGE CAPITAL .14,021.000 |.
10806X-10-2 . .|BRIDGEBIO PHARMA INC .... ZERO STAGE CAPITAL .13,012.000 |.
110122-10-8 ......... BRISTOL MYERS SQUIBB 0 .....ovvivvriinieiiiiiiieecciiiin e cceii e cevii e e cnnni s s ensnnneeeeenns | eennnnnenennnns fonnnd 09/22/2023 ..... ZERO STAGE CAPITAL ... ...42,748.000 |....
11135F-10-1 ......... BROADCOM LTD .. .eeeeeeeie e e e eeeeee e e e e eeeee e e e e em e e e e e e ennne s e e eennneeeeennnnnneeeernnnnnseeennnnnnes | conieneessennn Jonnnd 08/30/2023 .....
12047B-10-5 ......... L1 R [PUURRSUUUURRR RN 07/19/2023 ..... ZERO STAGE CAPITAL ...
12503-10-8 ......... CBOE GLOBAL MARKET ....eeeeeeemeeieeeeeeenee e e eeenee e e eeennna e e e eennnnaeeeeennnnneeeernnnnnnseennnnnnes | connienenennnnn Jonnnd 08/23/2023 ..... ZERO STAGE CAPITAL ... ....12,267.000 |....
125410-20-9 ......... C H ROBINSON WLDWIDE .vvveeiiiiiiiieiieiiiiie e e cieii e erni e ernnis s ennnne s s snnnnnnsesennnnns | sennneneeeennns founnd 08/23/2023 ..... 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 1,876.000 |.... N
125720-10-5 CME GROUP INC ..o eeeeeeee e e e et e e e e e s e e e e e e e e e e e e e e emnnn e e e eennnnnneeeennnnnnnneennnnns | cennisneenennnn Jonnad 09/07/2023 ..... 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 1,626.000 |.... 305,377 |.
126408-10-3 . .| CSX CORP ........ 08/22/2023 ZERO STAGE CAPITAL .. 3,689.000 |. 113,693 |.
126740-10-9 . ..| CABALETTA BIO INC 09/22/2023 ZERO STAGE CAPITAL .. 4,900.000 |. 77,286 |.
127055-10-1 . ..| CABOT CORP .. 07/19/2023 ZERO STAGE CAPITAL 181,254 |.
127203-10-7 . .| CACTUS INC 09/22/2023 ZERO STAGE CAPITAL ..136,9% |.
127387-10-8 . .| CADENCE DESIGN SYSTEMS INC ~ COMMON STK . 09/07/2023 ZERO STAGE CAPITAL
12740C-10-3 ......... CADENCE BANK ... eeeeee e e e eeeee e e eee s e e e e e e e e e e e e e e e e e eennnn e e e e ennnnneeeennnnnnnees | cvnnnineensnnnn Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ... . .
134429-10-9 ......... L0 I R PUURRRSUUUURRRR RN 08/23/2023 ..... ZERO STAGE CAPITAL ... ... 13,283.000 |.... 567,183 |.
14174T-10-7 ......... CARETRUST REIT INC ..eeeeeeeieeeeeeenee e e e e emeee e e e e eenee e e e e ennna e e eeennnnneeeeennnnneeeennnnnneees | cenniineennnnnn Jonnad 07/19/2023 ..... ZERO STAGE CAPITAL ... ..11,584.000 |.... 239,528 |.
141788-10-9 ......... L0 RPN EPUURRRSUUUURRR RN 07/19/2023 ..... ZERO STAGE CAPITAL ... .. 46,467 |.
144285-10-3 ......... CARPENTER TECHNOLOGY ~ COMMON STK ...eeeeeee e e eeeeee e e eeene e eeenne e eeeenne | cvvninennnnnnn Jeennid 07/19/2023 ..... ZERO STAGE CAPITAL ...
14448C-10-4 ......... CARRIER GLOBAL CORP ......iivivreiniiiiiniiiieeiinnie e s erssii s s sensnns s s s snnnnsssssnnsnnsssssnnnnnnss | senneneneennns fovnnd 09/07/2023 ..... ZERO STAGE CAPITAL ...
147448-10-4 ......... CASELLA WASTE SYSTEMS INC - ...08/25/2023 ..... ZERO STAGE CAPITAL ...
149568-10-7 ......... CAVCO INDUSTRIES ...08/29/2023 ..... ZERO STAGE CAPITAL ... 393.000 |....
15117B-20-2 . ..| CELLDEX THERAPEUTICS . 07/19/2023 ZERO STAGE CAPITAL .. 2,048.000 |.
15118V-20-7 . ..| CELSIUS HOLDINGS INC . 07/19/2023 ZERO STAGE CAPITAL 1,322.000 |.
156504-30-0 . .| CENTURY COMMUNITIE . 07/26/2023 ZERO STAGE CAPITAL 2,985.000 |.
15961R-10-5 ......... CHARGEPOINT HOLDINGS . 09/06/2023 ..... ZERO STAGE CAPITAL ... ....26,061.000 |[....
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16119P-10-8 ......... CHARTER COMMUNICATIO . eeeeeeeee e e e s e e e e e e ee e e e e e enn e e e eennneeeeeennnnneeeennnns | cvnnneneensnnnn Jonnad 09/07/2023 ..... ZERO STAGE CAPITAL ...
163086-10-1 ......... CHEFS WAREHOUSE HO ...evvveniiiiiiiiiiiiiiiiie e creni s ervni s s snnnns s nnnsnnsssssnnnnns | cennnnneeeennns founnd 08/29/2023 ..... ZERO STAGE CAPITAL ...
166764-10-0 ......... CHEVRONTEXACO CORP ... eeeee e e e e eent e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnneeeennnn | cvnnninennnnnnn Jonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ...
172062-10-1 ......... CINCINNATI FINL CORP .vvveeiiiiiriiieeiiiti s s e scnsii s e sesniis s e ssnnns s s ssnnnnnsssssnnnnsssssnnnnns | sennnnneeennnns fovand 08/23/2023 ..... ZERO STAGE CAPITAL ...
17243V-10-2 ......... CINEMARK HOLDINGS .....eeeeeeeeeeeeenn e e e eeenie e e e eeene e e e eeenne e e e e ennnn e e e e eennnneeeeennnnnneees | cvnsseneenennnn Jonnad 07/19/2023 ..... ZERO STAGE CAPITAL ...
172908-10-5 ......... L0 RN [PUURRRRUUUURR RN 07/18/2023 ..... ZERO STAGE CAPITAL ...
172967-42-4 ......... CITIGROUP INC . eeeeeeeeie e e e eeet e e e e eeee e e e e eene e e e e eenne e e e eeennn e e e eennnnnaeeeennnnnnnneennnnns | connieneeeennnn Jonnad 09/07/2023 ..... ZERO STAGE CAPITAL ...
17888H-10-3 ......... CIVITAS RESOURCES .. 09/22/2023 ..... ZERO STAGE CAPITAL ...
184496-10-7 ......... CLEAN HARBORS 07/19/2023 ..... ZERO STAGE CAPITAL ...
185123-10-6 . ..| CLEARWATER ANALYTI 07/19/2023 ZERO STAGE CAPITAL
189054-10-9 . ..| CLOROX CO DEL .... 08/22/2023 ZERO STAGE CAPITAL
201723-10-3 . ..| COMMERCIAL METALS CO COMMON STK . 07/19/2023 ZERO STAGE CAPITAL N
204166-10-2 ......... COMMVAULT SYSTEMS ... e e e e e e e e ee e e e e e e e e e e e enn e e e eennnn e e e eennnnnneeeennnn | cvnnninennnnnnn Jonnad 08/02/2023 ..... 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 2,110.000 |....
20464U-10-0 ......... L0 R PR RN 08/07/2023 ..... ZERO STAGE CAPITAL ... ...121,010.000 |....
205768-30-2 ......... COMSTOCK RES INC .veeeeeeeeeee e e e eeeee s e e ee e e e e e e e e e e e e nns e e e eennnn e e e e ennnnneeeennnnnnnees | cvnnnineessnnnn Jonnad 07/31/2023 ..... ZERO STAGE CAPITAL ... ....12,769.000 |....
20825C-10-4 ......... L0 0 PR IPUURRRSUUUURR RN 07/18/2023 ..... 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 1,519.000 |....
209115-10-4 ......... CONSOLDTD EDISON INC ..eeeeeeeeeeeeeee e e e eeene e e e e e e e e e e e e e e e e nnne e e e e eenn e e e eennnnnnnees | cvnnninennsnnnn Jonnnd 08/22/2023 ..... 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 7,013.000 |.... N
21871X-10-9 ......... COREBRIDGE FINANCIAL ....iiviiiiiiiiiiiiiis e e eieii s cenii e s cnsnis s s ensan s s snnnnnssessnnnnnnses | sennnnneeeennns fovunnd 07/18/2023 ..... ...679,000.000 |.... .. 12,640,040 |.
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 07/10/2023 ..... ZERO STAGE CAPITAL ... ... 36,258.000 |.... 2,064,925 |.
22160K-10-5 ......... COSTCO WHSL CORP NEW ....evvveeniiiiiniiieiiiriie e e ccrii s e s cenni s e s ennans s e srnnnn s s snnnnnsnnens | cennneneneennns founnd 09/07/2023 ..... ZERO STAGE CAPITAL ... ... 53,729 |
22663K-10-7 . ..| CRINETICS PHARMACE . 09/13/2023 ZERO STAGE CAPITAL 84,310 |.
227046-10-9 . ..| CROCS INC .... 07/19/2023 ZERO STAGE CAPITAL 222,644 |.
2328211-60-5 . .. | CYTOKINETICS INC 07/19/2023 ZERO STAGE CAPITAL 77,545 |.
235825-20-5 ......... [DANA HOLDINGS CORP . ZERO STAGE CAPITAL N 169,741 |.
235851-10-2 . .| DANAHER CORP ......... VARIOUS ......ccen .94,000.000 |. . 23,567,721 |.

237194-10-5 .........
23804L-10-3 .........
23918K-10-8 .........
244199-10-5 .........
24823R-10-5 .........
24906P-10-9

252131-10-7 .
25271C-20-1 .
254017-60-3 .
254423-10-6 .
254687-10-6 . .
256746-10-8 .........
26414D-10-6 .........
26603R-10-6 .........
26856L-10-3 .........
26875P-10-1 .........
27627N-10-5 .........
278642-10-3 .........
278865-10-0 .........
28176E-10-8 .
285512-10-9 .
28618\1-10-6 . .
293594-10-7 .........

.. | DEXCOM INC ...........
.. | DIAMOND OFFSHORE DRI .
..|DIGITALBRIDGE GROUP
.. | DINEEQUITY INC ...
.| DISNEY WALT CO

..| EDWARDS LIFESCIENCES COP
..|ELECTRONIC ARTS INC
.| ELEMENT SOLUTIONS ..

DARDEN TESTAURANTS INC ...
DATADOG INC ...
DAVITA INC
DEERE & CO
DENALI THERAPEUTICS ..
DENTSPLY SIRONA INC ..

DOLLAR TREE INC ..
DUCKHORN PORTFOLI0 .
DUOLINGO INC
E L F BEAUTY INC ...
E0G RESOURCES INC ..
EASTERN BANKSHARES .
EBAY INC
ECOLAB INC

ENOVIX CORPORATION ...

07/18/2023
08/16/2023
07/18/2023
09/07/2023
07/19/2023
08/22/2023
09/15/2023
09/22/2023
09/14/2023
09/22/2023
09/07/2023
08/22/2023
09/22/2023
08/21/2023
09/13/2023
08/22/2023
07/19/2023

...08/22/2023
...09/07/2023

08/30/2023
08/22/2023
09/08/2023
08/31/2023

ZERO STAGE CAPITAL ...

SANFORD BERNST

ZERO STAGE CAPITAL ...

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

BARCLAYS ...t
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 ...

282.000 |....
....63,000.000 |....
..... 2,665.000 |....
....20,063.000 |....
..... 1,685.000 |....
..... 1,909.000 |....
.45,000.000 |.
.. 7,195.000 |
.36,590.000 |
..2,900.000 |

..148.000 |.
792.000 |....
....13,700.000 |....
..... 1,044.000 |....
..... 5,688.000 |....

..... 1,867.000 |....
100.000 |....
.22,000.000 |
..1,317.000 |.
.81,061.000 |
.. 14,053.000 |....
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293712-10-5 ......... ENTERPRISE FINL SVCS ....eeeeeeei e e e eeeee e e e eeee e e e eenne e e e e e e e e e eenn e e e eennnneeeennnnnnes | cvnnninensnnnns Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ... .. 2,537.000 |....
20414B-10-4 ......... Lo Y U PUURRRRUUUURRRR RN 08/22/2023 ..... ZERO STAGE CAPITAL ... 221.000 |....
29444U-70-0 ......... EQUINIX INC ettt e e e e e e e e e e e e rnnn e e e e rrnnn e e e eennnneeeeennnnnneees | conenineensnnns [onnnd 09/07/2023 ..... ZERO STAGE CAPITAL e eeeeeeeee e e e e eeet s e e e e e e e e e e e e e e e e e s e e e eenna e e e e eennnneeeennnnnns |eeennnnaeeeennnnaeeeennes 18.000 |....
29670E-10-7 ......... ESSENTIAL PPTYS RLTY .oiiiiiiiiiiiiiiii e e e s ennni s eennn s e snnnnnnneees | cennnnneneennns founnd 07/19/2023 ..... ZERO STAGE CAPITAL ... ..., 13,249.000 |....
20786A-10-6 ..ot [ETSY INC e eeeee e e e e e e e e e e e e e e e e e nn s e e e e e nnn e e e e e nnnn e e e eennnnnnees | srereeernniiens [ereed 07/18/2023 ..... ZERO STAGE CAPITAL ... . N
29977A-10-5 ......... EVERCORE PARTNERS INC ...ovvveniiiiiiiiiiiiiiiis s eccinis s ernii s sscrnni s sssnnnnns s essnnnnnnneens | cennnnneeeennns founnd 07/19/2023 ..... ZERO STAGE CAPITAL ... ... 81,379 |
30050B-10-1 ......... EVOLENT HEALTH INC ...eeeeeieeeeeieiee e e e ee e e e e e e e e e e e e e ennne e e e eemnnneeeeennnnnnneeeenns | cvnesinenssnnns Jonnnd 09/13/2023 ..... ZERO STAGE CAPITAL ... ....13,023.000 |.... 367,595 |.
30052F-10-0 ......... Lo RN [PUURRRRUUUURR RN 08/11/2023 ..... ZERO STAGE CAPITAL ... ....68,561.000 [.... 305,786 |.
30063P-10-5 ......... EXACT SCIENCES CORP ......eeeeeriieeeeeeenie e e e eeene e e e e eenne e e e e ennn e e e eennnn e e e eennnnneeeennnnns | cvnvseneesnnnnn Jonnnd 08/25/2023 ..... ...100,000.000 |.... .. 8,265,115 |.
3021211-10-0 . ..| EXP WORLD HOLDINGS .... 07/31/2023 ZERO STAGE CAPITAL .26,879.000 |. ..612,178 |.
302316-10-2 . ..| EXXON MOBIL CORPORATION 07/18/2023 ZERO STAGE CAPITAL ..1,361.000 |. .. 137,6% |.
303031-10-2 . .| FACEBOOK INC ........... 08/30/2023 .19,434.000 |. 5,878,316 |.
316773-10-0 ......... FIFTH THIRD BANCORP ......ieeeeeeieeeeemnnieeeeeeneieeeeeennna s e eeennnaeeeeennnnneseeennnnnnneeennnnnnes | conniineeennnnn Jonnnd 09/07/2023 ..... ZERO STAGE CAPITAL ... ....19,366.000 |....
32051X-10-8 ......... LR I R IPURRRSUUUURR RPN 08/21/2023 ..... 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 8,440.000 |....
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 08/23/2023 ..... ZERO STAGE CAPITAL ... ....14,148.000 |....
33768G-10-7 ......... FIRSTCASH HOLDINGS ...evvveniiiiiiiiiiiiiiiii e cceii s ernni s nnnnns s snnsnesessnnnnns | eennnnneeeennns founnd 07/19/2023 ..... 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 1,303.000 |....
337738-10-8 ......... FISERV. INC -.eeeeeeee e e eeeet e e e e e e e e e e e e mee e e e e e enn e e e e ennnnneeeennnnneneennnnnnneeeens | consieneesennnn Jonnnd 07/18/2023 ..... 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 4,641.000 |....
33813J-10-6 ......... LS L= 2 U [PUURRRRSUUUURRR RN 09/22/2023 ..... ZERO STAGE CAPITAL ... ....90,750.000 |....
338330-10-6 ......... FIVE POINT HLDGS LLC ..eeeeereeeeeeene e e e e eee e e e eeene e e e e eenae e e e e ennn s e e e eennnneeeeennnnnnees | cvnnneneennnnnn Joennad 07/19/2023 ..... 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 4,121.000 |....
339041-10-5 FLEETCOR TECHNOLOG ......cevvvennniiiiiniisieriiiiis e s ceriis s s srnnn s s ensnnns s s snnnnnsssssnnnnnnsens | cennnnnenenenns fovunnd 08/22/2023 ..... ZERO STAGE CAPITAL ... 247.000 |....
343412-10-2 . .. | FLUOR CORP COMMON STK . 09/19/2023 ZERO STAGE CAPITAL .24,848.000 |.
34354P-10-5 ......... |FLOWSERVE CORP ... 08/01/2023 ZERO STAGE CAPITAL .. 8,975.000 |.
34379v-10-3 . .. | FLUENCE ENERGY INC . 09/07/2023 ZERO STAGE CAPITAL ..6,163.000 |.
344849-10-4 . .. |FOOT LCOKER INC .. ZERO STAGE CAPITAL .. 3,310.000 |.
346375-10-8 . .| FORMFACTOR INC ZERO STAGE CAPITAL .. 4,720.000 |.
34959E-10-9 ......... LRI 1 =2 U IPUURRSUUUUUR RN 07/18/2023 ..... 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 5,138.000 |.... 410,924 |.
34965K-10-7 ......... FORTREA HLDGS INC ....eeeeerieeeeeenn e e e e eee e e e e eeene e e e e eenne e e e e ennn e e e e eennnneeeeennnnnneees | cvnsinnnnnnnnn Jonnnd 08/04/2023 ..... ZERO STAGE CAPITAL ... ....51,348.000 |.... ,698,222 |.
35137L-10-5 ......... FOX CORP CLASS A ... 08/23/2023 ..... ZERO STAGE CAPITAL ... ....11,022.000 |.... 363,438 |.
358039-10-5 ......... FRESHPET INC ... 07/19/2023 ..... 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 1,581.000 |.... 105,370 |.
359694-10-6 ......... FULLER H B CO . 07/19/2023 ..... 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 1,605.000 |.... 117,225 |
361448-10-3 GATX CORP 08/08/2023 ..... 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 2,431.000 |.... 298,544 |.
370334-10-4 . .. | GENERAL MILLS INC 09/07/2023 ZERO STAGE CAPITAL .16,259.000 |. ,187,066 |.
37253A-10-3 . .. | GENTHERM INC 07/19/2023 ZERO STAGE CAPITAL .. 1,606.000 |. 88,132 |.
374163-10-3 . ..| GERON CORP .. 08/22/2023 ZERO STAGE CAPITAL .21,523.000 |.
375558-10-3 . ..| GILEAD SCIENCES 07/18/2023 ZERO STAGE CAPITAL .. 8,436.000 |.
377322-10-2 . .| GLAUKOS CORP ... 07/19/2023 ZERO STAGE CAPITAL 1,135.000 |.
382550-10-1 GOODYEAR TIRE & RUBR .... 08/03/2023 ..... ZERO STAGE CAPITAL ... ....56,463.000 |....
393222-10-4 ......... [GREEN PLAINS RENEW ....oovnniiiiiiiiiiiiiiiii e rrsi e sennnn s snnnnes | neeeeeennnnnns [oonead 07/19/2023 ..... ZERO STAGE CAPITAL ... ....15,180.000 |....
40131M-10-9 ......... [ GUARDANT HEALTH INC ...errreeeeeieee 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 nnnnneeeennn | eveeresennnnnns [eneead 07/19/2023 ..... 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 1,717.000 |....
402635-50-2 ......... GULFPORT ENERGY CORP ....vuueiiiiiriniiiiiiriiseesienii e e srensis s e ssnnnns s e s snnnnnsesssnnnnnssssnnnnns | sennneneneennns fovunnd 09/22/2023 ..... ZERO STAGE CAPITAL ...
40412C-10-1 ......... HCA HOLDINGS INC .eeeeeeeeeee e e e eeete e e e ee e e e e e e e e e e e e e e eennne e e e e ennnaneeeennnnnnnees | cvnnninensnnnnn Jonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ...
40434L-10-5 ......... HEWLETT PACKARD «..iiieiiiiieiiiii st senrai s s snnnne s s snnnnnssssnnnnnnss | sennnnneeesenns fovuand 08/22/2023 ..... ZERO STAGE CAPITAL ...
405024-10-0 ......... HAEMONETICS CORP ... ...07/19/2023 ..... 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 1,200.000 |.... .
407497-10-6 ......... HAMILTON LANE INC .. ...07/19/2023 ..... 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 1,690.000 |.... 147,076 |.
41068X-10-0 . ..| HANNON ARMSTRONG S . 09/13/2023 ZERO STAGE CAPITAL .. 8,905.000 |. .. 229,444 |.
413160-10-2 . .| HARMONIC INC ... 07/19/2023 ZERO STAGE CAPITAL .11,624.000 |. .. 179,661 |.
42225T1-10-7 . . |HEALTH CATALYST IN 08/02/2023 ZERO STAGE CAPITAL .10,560.000 |. 142,387 |.
422704-10-6 ......... L0 S PP PPN IRTTTTUUUUUURRS RPN 07/19/2023 ..... ZERO STAGE CAPITAL . ivuvunniiiiiiununiisiiuuiseesiiuusisesseesnussssseeennnsseesessnnseesessnnnssesresnns  [oeseernnsnnseesensnnnns 6,336.000 |.... ... 38,887 |.
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42328H-10-9 ......... HEL10S TECHNOLOGIES .....eeeeeeeieeeeeeeiee e e e eeeee e e e eeee e e e e eeene e e e e ennnn e e e eernnnneeeennnnnnes | cvnnnnneessnnnn Jonnnd 09/22/2023 ..... ZERO STAGE CAPITAL ... ... 13,354.000 |....
423452-10-1 ......... HELMERICH & PAYNE L0 RN [PUURRUUUUR RN 09/22/2023 ..... 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 8,809.000 |....
42704L-10-4 ......... HERC HLDGS INC .reeeeeeeemenieeeeeeeee e e e eeeee e e e e emnne e e e e eenn e e eeernnnaeeeernnnneeeennnnnnneneens | connieneeesnnns Jonnnd 08/03/2023 ..... 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 1,230.000 |....
427866-10-8 ......... THE HERSHEY COMPANY ....eeiiiiiiiieiiiiiiiie et eresi e s s ennnns s snnnnn s sssnnnnnnns | cennnnneeeennns founnd 07/18/2023 ..... 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 2,114.000 |....
436440-10-1 ......... HOLOGIC INC .. e e e e e e e e e e e e e e e e e e e enn s e e e e ennnn e e e e ennnnnneeeennnnnnes | cvnnnineeennnns [oennnd 09/07/2023 ..... ZERO STAGE CAPITAL ...
436893-20-0 ......... HOME BANCSHARES .....eiiiiiiiie it cennn s sesnna s e ennnanneseens | cennnnnenennnns founnd 07/19/2023 ..... ZERO STAGE CAPITAL ... .. 9,820.000 |....
438516-10-6 ......... HONEYWELL INTL INC e e e e e e et e e e e e e e e e e emnne e e e e emnneeeeennnnnneeeennnn | cvnnneneensnnnn Jonnnd 08/23/2023 ..... 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 5,890.000 |....
44109J-10-6 ......... HOSTESS BRANDS INC .... 08/28/2023 ..... 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 8,040.000 |....
444859-10-2 ......... HUMANA, INC. ....... 07/18/2023 ..... ZERO STAGE CAPITAL ... N
45168D-10-4 . ..| IDEXX LABS CORP 08/22/2023 ZERO STAGE CAPITAL ..634.000 |. ..308,960 |.
452327-10-9 . .. | ILLUMINA INC 08/30/2023 VARIOUS ... .75,000.000 |. . 12,763,452 |.
45253H-10-1 .. [ IMMUNOGEN INC . 07/19/2023 ZERO STAGE CAPITAL .. 7,267.000 |. .. 144,450 |.
453204-10-9 ......... IMPINJ INC 07/19/2023 ..... ZERO STAGE CAPITAL ... 266.000 |....
45332Y-10-9 ......... INARI MED INC 07/19/2023 ..... 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 1,598.000 |....
45337C-10-2 ......... INCYTE PHARMACEUTICALS INC 08/22/2023 ..... 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 4,681.000 |....
45687V-10-6 ......... INGERSOLL RAND INC 09/07/2023 ..... ZERO STAGE CAPITAL ...
45688C-10-7 ......... INGEVITY CORP COMMON STK . 08/07/2023 ..... ZERO STAGE CAPITAL ...
457985-20-8 ......... INTEGRA LIFESCIENCE ....oevviiiiiiiiiiiii et seesn s ernnnneeees | eeeeennnnneeees [oeeend 07/19/2023 ..... ZERO STAGE CAPITAL ...
45826J-10-5 ......... INTELLTA THERAPEUT ...t e et e e e e e e e e e e e e e e e e e mnn s e e e eennan e e e e ennnnneeeennn | eevvenssinnnnns [oeeens 07/19/2023 ..... 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 1,357.000 |....
45866F-10-4 INTER CONTINENTAL EX ..oiiiiiiiie et esnn s cnnnn e e snnnnnnes | eeevennnnneeees [oeeen 08/22/2023 ..... ZERO STAGE CAPITAL ... ....17,961.000 |....
460690-10-0 . ..| INTERPUBLIC GROUP COS INC 08/22/2023 ZERO STAGE CAPITAL
46116X-10-1 . ..| INTRA CELLULAR THERA . 08/03/2023 ZERO STAGE CAPITAL
461202-10-3 . | INTUIT, INC. ........... 09/07/2023 ZERO STAGE CAPITAL
46120E-60-2 . ..| INTUITIVE SURGICAL INC . ZERO STAGE CAPITAL
46266C-10-5 . ..| 1QVIA HOLDINGS INC . ZERO STAGE CAPITAL
462726-10-0 ......... L0 R R 07/19/2023 ..... ZERO STAGE CAPITAL ...
464287-61-4 ......... LI P PPORUUPPPPPTRRPPUP IR IO 07/13/2023 ..... ZERO STAGE CAPITAL ...
465741-10-6 ......... RN [UUUUURRRUUUUI R 09/07/2023 ..... ZERO STAGE CAPITAL ...
46590V-10-0 ......... JBG SMITH PROPERTIES .....eeeeeeeeeeeeee e e e eene e e e eenn e e e e eenne e e e ee e e e eennnneeeeennnnnes | cvnniinennennnn Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ... ....16,516.000 |....
46625H-10-0 ......... JP MORGAN CHASE & €0 .vvvveniiiiiiiiiiiiiiiiie e e e eerais s ernnn s e nnnnns s snnnnns | cennneneneeenns focuand 08/30/2023 ..... ....25,000.000 |....
480200-10-7 JONES LANG LASALLE INC ...eeeeeeieeeeeeeeee e e eeenee e e e eeeee e e e e eeene e e e eeennneseeernnnnneeeennnnnnes | cvnvnenensennnn Jonnad 09/18/2023 ..... ZERO STAGE CAPITAL ... ...10,384.000 |....
48203R-10-4 . .. [ JUNIPER NETWORKS COM . 07/18/2023 ZERO STAGE CAPITAL .31,237.000 |.
48576A-10-0 . ..| KARUNA THERAPEUTICS 07/19/2023 ZERO STAGE CAPITAL
488401-10-0 . ..| KEMPER CORPORATION . 07/19/2023 ZERO STAGE CAPITAL
489170-10-0 . ..| KENNAMETAL INC ... 07/19/2023 ZERO STAGE CAPITAL N
491774-10-2 . ..|KENVLE INC. ....... 08/24/2023 CORPORATE REORG .... ..817,927 |.
494368-10-3 ......... KIMBERLY CLARK CORP ....eeeeeeeeeeeeenneeeeeeeeeeeeeeenne e e e eemnn e e eeemnnneeeeennnnnneneennnnnneeeens | consisneennnnnn Jonnn 08/23/2023 ..... 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 3,380.000 |.... 432,284 |.
50077B-20-7 ......... KRATOS DEF & SEC SOL ....eivevvvnnniiiiiiniiiiiiiieii e sreiiin s e ersnis s s ersann s s ennnnnssessnnnnnnses | senneneneennns founnd 08/10/2023 ..... ZERO STAGE CAPITAL ... 4,232.000 |.... ... 65,060 |.
501242-10-1 ......... KULICKE & SOFFA INDS ....eeeeeeeeeeeene 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 eennnneeeeennnnnnnees | cvnninneennnnnn Jonnad 07/28/2023 ..... 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 3,176.000 |.... ..188,19% |.
501575-10-4 ......... KYMERA THERAPEUTIC ...evviiiiiiiiii s eeciii e srssi s nnsin s e snnsns s s snnnnnsessnnns | cennneneeennnns focunnd 07/19/2023 ..... 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 1,419.000 |....
505743-10-4 ......... LADDER CAPITAL COR .....eeeeeennnneeeemnnnneeeeennnneeeeemnnnneeeernnnnseeennnnnnsseeennnnnneeeennnnnnnees | connienensnnnnn Joonnnd 08/21/2023 ..... ZERO STAGE CAPITAL ... ..13,662.000 |....
512807-10-8 ......... LAM RESEARCH CORP ...vueiiiiiiiiiiiiiiiii e e e e s sesii s s snnnis e s s nnan s s snnnnnssessnnnnnnses | sennneneneennns founnd 09/07/2023 ..... ZERO STAGE CAPITAL ... 1,215.000 |....
518439-10-4 ......... ESTEE LAUDER CO .... ...09/21/2023 ..... ZERO STAGE CAPITAL ... .. 32,349.000 |....
52466B-10-3 ......... LEGALZOOM COM INC .. ...00/07/2023 ..... ZERO STAGE CAPITAL ... 6,544.000 |....
526057-10-4 . ..| LENNAR CORP ....... 07/18/2023 ZERO STAGE CAPITAL .. 7,414.000 |.
532457-10-8 . ..|LILLY (ELI ) & CO 09/07/2023 ZERO STAGE CAPITAL .650.000
534187-10-9 . .| LINCOLN NATL CORP .. 08/23/2023 ZERO STAGE CAPITAL 7,522.000 |.
53814L-10-8 ......... LIVENT CORPORATION . 07/19/2023 ..... ZERO STAGE CAPITAL . ivuvunniiiiiiununiisiiuuiseesiiuusisesseesnussssseeennnsseesessnnseesessnnnssesresnns  [oeseernnsnnseesensnnnns 4,616.000 |....
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539830-10-9 ......... LOCKHEED MARTIN CORP ......eeeeeeeneeeeemnnieeeeeeenne e e eeemnna e s eeeennneeeeennnnnneeeeennnnnneeennnnns | connieneenennnn Jonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ...
546347-10-5 ......... LOUISTANA PAC CORP ....vvveniiiiriiisieiiiiii e e scessi s e s srenis e s ersann s s snnnnnsssssnnnnnsssssnnnnns | senneneneennns fovunnd 07/19/2023 ..... ZERO STAGE CAPITAL ...
548661-10-7 ......... LOWES COS INC ..eeeeeeenieeeeeeene e e e e ereee s e e e eene e e e eemena e s eeeennnneeeennnnnneeeennnnnnnseennnnns | connieneeennnnn Jonnnd 09/07/2023 ..... ZERO STAGE CAPITAL ...
55024U-10-9 ......... LUMEN HOLDINGS INC ...evniiiiiiiiiiiiiiiiiie e cctii e cevii e s ensni s cnnni e s sennnnn e ssennnnnnes | cennnnneneennns fonnnd 08/18/2023 ..... ZERO STAGE CAPITAL ...
55261F-10-4 ......... M & T BK CORP 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 eenn e e e e eennnneeeeennnnnneees | rnniineeeennnn oo 08/22/2023 ..... ZERO STAGE CAPITAL ...
552848-10-3 ......... e O PPN IPUURRUUUUURR RN 07/19/2023 ..... ZERO STAGE CAPITAL ... ..13,177.000 |....
55354G-10-0 ......... L0 1 PP URPPPPPRRRRPPPPRT PPN ISP 08/22/2023 ..... ZERO STAGE CAPITAL ... 175.000 |....
553810-10-2 ......... L o o0 PR IPUURSUUUURR RN 07/19/2023 ..... ZERO STAGE CAPITAL ... .. 1,400.000 |....
554489-10-4 ......... MACK-CAL| REALTY CORP .. 08/30/2023 ..... ZERO STAGE CAPITAL ... ...22,389.000 |....
559663-10-9 . .. [MAGNOLIA OIL & GAS ... 07/19/2023 ZERO STAGE CAPITAL 1,185.000 |.
571748-10-2 . .| MARSH & MCLENNAN COS . 09/07/2023 ZERO STAGE CAPITAL ..109.000 |.
573874-10-4 . .. | MARVELL TECHNOLOGY . 08/30/2023 .61,166.000 |. N
576323-10-9 ......... MASTEC INC .. eeeeeee e e e eett e e e et e e e e e e e e e e ennee e e e e e ennn e e e eernnnneeeennnnnneeeennnnnnneeeens | cvvsenenennnns Jonnad 09/18/2023 ..... 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 9,330.000 |.... 875,308 |.
576360-10-4 ......... L= 20 RN IPUURRSUUUUR RPN 09/07/2023 ..... ZERO STAGE CAPITAL ... 211.000 |.... ... 84,513 |
57638P-10-4 ......... MASTERBRAND INC ... eeeeeeie e e eeeeeee e e e eeeeee e e e e eenne e e e e ennnaeeeeennnnaeeeeennnnneeeeennnnnneeeennnn | connieneennnnnn Jonnnd 09/13/2023 ..... ZERO STAGE CAPITAL ... ....22,831.000 |....
576485-20-5 ......... MATADOR RESOURCES .....vveeieiiiiiiieeiiiiiis s ceiii e ceeii e s seni s s ennnan s s ensnnn s ssnnnnnnss | sennnnneeeennns foouand 09/22/2023 ..... 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 5,742.000 |....
57667L-10-7 ......... MATCH GROUP INC .. 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 nne e e e e e nnnneeeeennnnneeeens | cvnnninensnnnnn Jonnnd 08/22/2023 ..... 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 3,950.000 |....
580589-10-9 ......... MCGRATH RENTCORP .....eeieiiiiiiesceiii et eesni e s s ennn s s snnnan e s snnnnnneees | sennneneneennns forunnd 09/13/2023 ..... 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 6,679.000 |.... N
58933Y-10-5 ......... MERCK & CO INC ...eeeeeeeeeeeeeee e e e e eee e e e e e e e e e e ee e e e e e ennna e e eeennnnaeeeeennnneeeeennnnns | ceveeneensnnnn [onnad 09/07/2023 ..... ZERO STAGE CAPITAL ... 5,354.000 |.... 580,858 |.
59156R-10-8 L= PPN IPUURRRSUUUUR RN 09/07/2023 ..... ZERO STAGE CAPITAL ... 284.000 |.... ... 17,407 |.
592688-10-5 . ..|METTLER TOLEDO INTL 07/18/2023 ZERO STAGE CAPITAL ..464.000 |. ..617,782 |.
594918-10-4 . .. [MICROSOFT . 09/07/2023 VARIOUS ... . 34,346.000 |. . 11,298,375 |
596278-10-1 . .| MIDDLEBY CORP . 08/24/2023 ZERO STAGE CAPITAL .13,127.000 |.
604687-10-5 . ..| MIRATI THERAPEUTICS ZERO STAGE CAPITAL .. 353.000 |.
607525-10-2 . .| MODEL N INC ... ZERO STAGE CAPITAL .10,110.000 |.
60770K-10-7 ......... L0 1R [PUURRRUUUURRR RN 07/18/2023 ..... 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 1,556.000 |....
60786M-10-5 ......... MOELTS & COMPANY ... e e eeeeee e e e e eene e e e e eeee e e e e emeee e e e e eennn e e e eennnnnneeeeennnnnnneennnnns | connieneenennnn Jonnad 09/18/2023 ..... 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 3,290.000 |.... N
609207-10-5 ......... MONDELEX INTL INC NPV A ... 09/20/2023 ..... ...157,000.000 |.... ... 11,223,668 |.
609839-10-5 ......... MONOLITHIC POVER ... 08/30/2023 ..... | EVERCORE .....eeeeeuueeeeemnnieeeeeene e e eeemnee e e e eernna e e e e emnnna e e e e ennnn e eeennnnn e eeennnnnaaeennn  [eeeeernnnaeeeennnnnnnn 6,856.000 |....
615369-10-5 ......... MOODYS CORP 08/23/2023 ..... 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 1,872.000 |.... N
615394-20-2 MOOG INC -CL A 07/19/2023 ..... ZERO STAGE CAPITAL ... 968.000 |.... 106,952 |.
61559X-10-4 . ..| MOONLAKE IMMUNOTHERA . 07/19/2023 ZERO STAGE CAPITAL .. 3,114.000 |. 162,219 |.
617446-44-8 . ..| MORGAN STANLEY DEAN WITTER&CO . 09/07/2023 ZERO STAGE CAPITAL ..298.000 |. 25,911 |
61775R-10-5 . ..|MORPHIC HOLDING IN .......eunnnnn. 09/22/2023 ZERO STAGE CAPITAL 2,632.000 113,707 |.
626755-10-2 . .| MURPHY USA INC COMMON STK . 07/19/2023 ZERO STAGE CAPITAL ..425.000 .. 136,475 |.
631103-10-8 . ..| NASDAQ STOCK MARKET INC COMMON STK . 07/18/2023 ZERO STAGE CAPITAL 29,267.000 1,499,050 |.
633707-10-4 ......... NATIONAL BANK HOLD 07/19/2023 ..... 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 4,051.000 |.... 141,289 |.
64110D-10-4 ......... NETAPP INC 09/15/2023 ..... ZERO STAGE CAPITAL ... 19,773,000 [oueeniiiiiiiiiiieiees 1,541,070 |.
64110L-10-6 ......... NETFLIX INC .... 09/07/2028 ... [VARIOUS ... e e eeeee e e e ee e e e e eeee e e e e e e e s e e e e ennne e e e eennnaeeeeennnnnnneeeennnnnseeennnnns [reeennnnnereeennnnneees §,584.000 |oooeiiiiiiiiiiiiins 2,016,039 |.
646025-10-6 ......... NEW JERSEY RES CORP .. 07/19/2023 ..... ZERO STAGE CAPITAL ...
65249B-10-9 ......... NEWS CORP NEW 08/23/2023 ..... ZERO STAGE CAPITAL ... ... 14,523.000 |....
65336K-10-3 ......... NEXSTAR MEDIA GROUP .. 09/14/2023 ..... ZERO STAGE CAPITAL ... ..12,930.000 |....
65339F-10-1 ......... NEXTERA ENERGY INC ... ...09/07/2023 ..... ZERO STAGE CAPITAL ... 490.000 |....
654106-10-3 ......... NIKE INC -CL B COMMON STK . ...07/18/2023 ..... 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 6,888.000 |.... 754,853 |.
664058-10-0 . .| NORTHEAST BANK ...... 09/22/2023 ZERO STAGE CAPITAL ..5,036.000 |. .. 222,886 |.
665531-30-7 . ..|NORTHERN OIL & GAS . 09/22/2023 ZERO STAGE CAPITAL .. 2,540.000 |. 93,920 |.
665859-10-4 . .| NORTHERN TR CORP . 07/18/2023 ZERO STAGE CAPITAL .. 6,985.000 |. ..500,873 |.
668771-10-8 ......... LT PPN IRTTTTTUUUUUURRS RPN 08/08/2023 ..... ZERO STAGE CAPITAL ... ..16,120.000 |.... 331,781 |.
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66981J-10-2 ......... MINISO GROUP HOLDING LTD=ADR ..eereeeeeeeeeeneeeeemneeeeeeemenneeeeemnnneeeernnnneseeennnnneeeens | cvnnenennennnn Jonnnd 09/18/2023 ..... ZERO STAGE CAPITAL ... ....19,256.000 |....
670666-10-4 ......... LT R IPURRRSUUUURR RPN 09/07/2023 ..... B Y RPN 9,839.000 |....
670703-10-7 ......... NUVALENT INC e e e et e e e e e e e e e e e e e e e e e e eennnn e e e e emnnnneeeennnnnnnees | cvnnninennsnnnn [onnnd 07/19/2023 ..... ZERO STAGE CAPITAL ...
674215-20-7 ......... L0 IS = PSPPI PSRRI RN 09/22/2023 ..... ZERO STAGE CAPITAL ...
681116-10-9 ......... OLLIES BARGAIN OUT ... e eeieiee e e e eeeeee e e e e eme e e e e eenne e e e e emnne e e e eemnnneeeeennnnnneeeennnn | coneiinensnnnnn Jonnnd 08/22/2023 ..... ZERO STAGE CAPITAL ...
681919-10-6 ......... OMNICOM GROUP INC ..eevvieeeiiiiii ettt s e e s ensnnn s s sennnnnes | eennnnnenennnns [ouand 08/23/2023 ..... ZERO STAGE CAPITAL ...
68213\N-10-9 ......... OMNICELL, INC COMMON: STK - eeeee e e eeree e e eeennneeeeeene | evvienneniinnn [eennsdd 07/19/2023 ..... ZERO STAGE CAPITAL ...
683344-10-5 ......... ONTO INNOVATION INC ovvvineieiiiiie e et s ennna s e ennnnn s s ennnnns | cennnnneeeennns [oounnd 07/19/2023 ..... ZERO STAGE CAPITAL ... 803.000 |....
68389X-10-5 ......... ORACLE CORP ... eeeeeeee e e eeeene e e e e enee e e e e ennee e e e eemnnneeeeeennnnaeeeeennnnnsseeennnnnneeeennnnns | convienensennnn Joonnad 09/07/2023 ..... ....38,074.000 |....
686688-10-2 . ..| ORMAT TECHNOLOGIES INC . 06/30/2023 ZERO STAGE CAPITAL .. 3,658.000 |.
688239-20-1 . ..| OSHKKOSH CORP COMMON STK . 07/12/2023 ZERO STAGE CAPITAL .. 1,782.000 |.
68902V-10-7 . ..|OTIS WORLDWIDE CORP .. 07/18/2023 ZERO STAGE CAPITAL .12,257.000 |. N
69007J-10-6 ......... OUTFRONT MEDIA INC ...eeeeeeee e e eeeeie e e e e eeeee e e e eeee e e e e ennna e e e e ennnaeeeeennnnneeeennnnnneees | cenvineenennnn Jonnnd 07/19/2023 ..... 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 8,019.000 |.... 130,609 |.
690732-10-2 ......... OWENS & MINOR INC ..eeviiiiiiiiiieeiiiii e ceii e e e e ennni s eesnn s s sennnnneeees | cennnnneneennns [ounnd 07/19/2023 ..... 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 5,519.000 |.... 107,496 |.
69331C-10-8 ......... PGBE CORP ....eeeeeeeeeeeemnie e e e eemnne e e e eemen e e e eernnna e e eennnnneeeeennnnnaeeeennnnnneeeennnnnneeeens | rsiineeeennnn Jeonan 09/12/2023 ..... ZERO STAGE CAPITAL ... ....11,233.000 |.... 187,417 |.
69336V-10-1 ......... PGT INNOVATIONS INC ..vvvniiiiiiniiiiiiiiiie e ceniie e e rensi s s eennn s s snnnnn s ssnnnnnnss | cennnnneeeennns founnd 08/29/2023 ..... 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 8,431.000 |[.... 235,598 |.
693506-10-7 ......... PPG INDS INC . eeeeei 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 e e e e e e e nnnn e e e eennnnneeeennnnns | crreieneeeennnn oo 08/23/2023 ..... 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 4,841.000 |.... 670,053 |.
693656-10-0 ......... [PVH CORP L.ouiiiiiiiii ittt rnra e rnnan e enes | sneeeeeennniees [oened 07/12/2023 ..... 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 1,810.000 |.... .. 162,275 |.
69366J-20-0 ......... PTC THERAPEUTICS | eeeeeeeee e e e eeee e e e e et e e e e e e e e e e e e e ennnn e e e e ennnnneeeennnnnnnees | cvnnninennnnnnn [onnnd 07/19/2023 ..... 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 2,137.000 |.... ... 85,539 |.
69608A-10-8 PALANTIR TECH INC 08/30/2023 ..... EVERCORE ...231,836.000 |.... .. 3,856,998 |.
697435-10-5 . ..|PALO ALTO NETWORKS . 09/07/2023 ZERO STAGE CAPITAL ..826.000 |. .. 198,357 |.
698813-10-2 . ..| PAPA JOHNS INTL INC .. 08/24/2023 ZERO STAGE CAPITAL .. 2,023.000 |. .. 155,756 |.
703481-10-1 . ..| PATTERSON-UTI ENERGY INC .. 07/19/2023 ZERO STAGE CAPITAL .14,348.000 |.
70451X-10-4 . ..| PAYONEER GLOBAL INC .. ZERO STAGE CAPITAL . 32,433.000 |.
70509V-10-0 . ..| PEBBLEBROOK HOTEL TR . ZERO STAGE CAPITAL .12,465.000 |.
713676-10-2 ......... PERELLA WEINBERG PRT .... 07/19/2023 ..... ZERO STAGE CAPITAL ... 6,310.000 |....
713750-10-1 ......... PERFICIENT INC ... 08/07/2023 ..... ZERO STAGE CAPITAL ... 1,486.000 |....
717081-10-3 ......... PFIZER INC 07/18/2023 ..... ZERO STAGE CAPITAL ... ..42,054.000 |....
71844V-20-1 ......... PHILLIPS EDISON & CO . 07/19/2023 ..... ZERO STAGE CAPITAL ... 7,141.000 |....
71880K-10-1 ......... PHINIA INC 07/05/2023 ..... 7,277.000 |....
72016P-10-5 PIEDMONT LITHIUM INC . 07/19/2023 ..... ZERO STAGE CAPITAL ... 178.000 |....
733174-70-0 . ..|POPULAR INC .......... 07/19/2023 ZERO STAGE CAPITAL ..2,031.000 |.
736508-84-7 . .| PORTLAND GEN ELEC CO . 09/07/2023 ZERO STAGE CAPITAL .. 7,510.000 |.
739276-10-3 . .| POWER INTEGRATIONS INC . 07/19/2023 ZERO STAGE CAPITAL ..804.000 |.

73939C-10-6 .
74164F-10-3 . .
741678-10-9 .........
74276R-10-2 .........
743315-10-3 .........
T4340E-10-3 .........
743400-10-3 .........
744600-10-9 .........
74736K-10-1 .........
750917-10-6 .........
753422-10-4 .
754730-10-9 .
754907-10-3 . .
75525N-10-7 .........

.. | POWERSCHOOL HOLDINGS .
.| PRIMORIS SVCS CORP ...

..|RAPID7 INC .....
.. | RAYMOND JAMES FINANCIAL |
.| RAYONIER INC ...

PRIMIS FINANCIAL CRP .
PRIVIA HEALTH GROUP ..
PROGRESSIVE CORP
PROGYNY INC ...
PROLOGIS INC ...
PUBLIC STORAGE
QORVO INC
RAMBUS  INC

COMMON STK .

RAYZEBIQ INC ...

07/19/2023
07/19/2023
07/19/2023
07/19/2023
09/07/2023
09/07/2023
09/07/2023
08/23/2023

...07/18/2023
...07/19/2023

07/19/2023
09/07/2023
09/07/2023
09/18/2023

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 ...

2,628.000 |....
4,479.000 |....
5,089.000 |....
1,698.000 |.
..1,162.000 |.
.. 3,851.000 |
..... 4,013.000 |....

.23,995.000 |
.12,327.000 |.
6,200.000 |....
3,529.000 |....
1,128.000 |....

478,180 |
..306,650 |.
76,627 |.
122,210 |.
119,498 |.
... 80,802 |.
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75574U-10-1 ......... READY CAPITAL CORP .....eeerrenneeeernnnueeeeennnneeeeemnnnaeeeernnnnaaeeernnnnnsseeennnnneeeennnnnneees | convisneesnnnns Jonnnd 08/22/2023 ..... ZERO STAGE CAPITAL ... ... 13,543.000 |....
75615P-10-3 ......... REATA PHARMACEUTIC ...eeivviiieiiciiiie et eesi e sevnnn s esnnnnnneseens | cennnnneeeennns founnd 07/19/2023 ..... ZERO STAGE CAPITAL ... 622.000 |....
758075-40-2 ......... REDWOOD TRUST INC .eeeeeeeeeeeee e e e e e e e e e eem e e e e enne e e e e e e e e e e e enn e e e e eennnneeeennnnnnns | cvnnninennsnnnn Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ...
75886F-10-7 ......... REGENERON PHARMCTCLS ..evveiieiiiiie e e s v s enni s s ennnnneeenenns | cennnnneeeennns fonand 09/07/2023 ..... ZERO STAGE CAPITAL ...
75960P-10-4 ......... REMITLY GLOBAL INC .eeeeeeeeeeeeeeeeeeeeee e e e eeeee s e e e emene e e e e eeene e e e eemnnneeeeernnnnnnneennnnnnes | cvnvineenennnn Jonnnd 08/07/2023 ..... ZERO STAGE CAPITAL ... ....12,514.000 |....
76155X-10-0 ......... REVOLUTION MEDICIN ..eiiiiiiiiiiiiiiiiii st ersni e snnniis s s snnnns s ssnnnnnsees | cennnnneneennns founnd 07/19/2023 ..... 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 2,378.000 |....
76169C-10-0 ......... REXFORD INDUSTRIAL ... eeeeeee e e e eeee e e e e e e e e e e e e e e e e e e e e mnnn e e e eennnnneeeennnnnnes | cvnnsinnnnnnnnn Jonnnd 09/07/2023 ..... ZERO STAGE CAPITAL ... 185.000 |....
773122-10-6 ......... ROCKET LAB USA INC ...iiiiiiiiiii it sesnns s e snnnanneseens | cennnnnenennnns founnd 08/10/2023 ..... ZERO STAGE CAPITAL ... .... 14,506.000 [....
77313F-10-6 ......... ROCKET PHARMACEUTICA .. eeeee e e e e eee e e e ee e e e e eenne e e e e e e e e e ennaneeeennnnnnns | cvnnninnnsnnnnn Jonnnd 09/13/2023 ..... 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 3,757.000 |....
77936F-10-3 . ..| ROVER GROUP INC .. 07/21/2023 ZERO STAGE CAPITAL .20,720.000 |.
783549-10-8 . ..| RYDER SYS INC . 09/22/2023 ZERO STAGE CAPITAL .13,590.000 |.
78409V-10-4 . ..| S&P GLOBAL INC 09/07/2023 ZERO STAGE CAPITAL
78463\1-10-7 ......... SPS COMM INC ... 07/19/2023 ..... ZERO STAGE CAPITAL ...
78667J-10-8 ......... SAGE THERAPEUTICS .. 08/11/2023 ..... ZERO STAGE CAPITAL ...
806882-10-6 ......... SCHNITZER STL INDS . 07/19/2023 ..... ZERO STAGE CAPITAL ...
808513-10-5 ......... THE CHARLES SCHIAB .....oiiiiiiiiiiiiiiii it srnni s ennans s sssnnnnnnsees | cennnnneneennns founnd 09/07/2023 ..... ZERO STAGE CAPITAL ...
811707-80-1 ......... SEACOAST BKG CORP FL ...eeeeeeieeeeeeene e e eeeene e e e eeeeie e e e eeene e e e eeennnneeeeennnneeeeennnnnnees | cvnnenennnnnnn Jonnnd 09/22/2023 ..... ZERO STAGE CAPITAL ... ....17,528.000 |.... N
81369Y-10-0 ......... SELECT SECTOR SPDR ...evvveniiiiiiiiiiiiiiiiiis e eiinnis e s ceeni e s srnnnn e s esnnnns s e s snnnnnsssssnnnnns | cenneneeesnnns founnd 08/03/2023 ..... GOLDMAN SACHS ... ...178,000.000 |.... ... 14,994,203 |.
81369Y-70-4 ......... SELECT SECTOR SPDR ...eeeeeeeeennneeeeemnnaeeeeemnnieeeeemnnnneseeernnnneeeeennnnnneeeennnnnneeeennnnns | connieneenennns Jonnnd 08/03/2023 ..... GOLDMAN SACHS ... ...137,200.000 |.... .... 14,983,146 |.
81730H-10-9 SENTINELONE INC .. 07/19/2023 ..... 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 2,464.000 |....
81762P-10-2 . .| SERVICENOW INC 08/30/2023 ..4,000.000 |.
819047-10-1 . ..| SHAKE SHACK INC 09/08/2023 ZERO STAGE CAPITAL .. 7,903.000 |.
82452J-10-9 . .| SHIFT4 PMTS INC .. 09/13/2023 ZERO STAGE CAPITAL .. 6,574.000 |.

824897-10-4 .
824891-10-7 . .
826919-10-2 .........
828366-10-2 .........
829827-10-6 .........
82983N-10-8 .........
830830-10-5 .........
83417M-10-4 .........
840441-10-9 .
844895-10-2 .
84612U-10-7 .
852001-10-9 .
85225A-10-7 . .
85850N-10-2 .........
858912-10-8 .........
859141-10-7 .........
863667-10-1 .........
86366E-10-6 .........
86745K-10-4 .........
86800U-10-4 .........
86881A-10-0 .........
870430-10-8 .
871570-10-9 .
87161C-50-1 . .
87164F-10-5 .........

.| SHOCKWAVE MEDICAL
.| SHOALS TECHNOLOGIES ..
SILICON LABORATORIES INC ..

... | SOUTHSTATE CORP ..
..| SOUTHIEST GAS CORP .
..| S0vOS BRANDS INC .
..| SPROUT SOCIAL INC
. | SQUARESPACE .

..| SWEETGREEN INC
..| SYNAPTICS INC .
.| SYNOVUS FINL CORP

SILVERBOW RESOURCES ..
SITIME CORP
SITIO ROYALTIES CORP ...
SKYLINE CORP
SOLAREDGE TECHNOLO .

STEM INC
STERICYCLE INC

STEPSTONE GROUP INC
STRYKER CORP

STRUCTURE THERAPEUTICS INC ..

SUNNOVA ENERGY INTL
SUPER MICRO COMPUTER ...
SURGERY PARTNERS

SYNDAX PHARMACEUT .

COMMON STK .

...... 07/19/2023 .....
...... 09/14/2023 .....
...... 07/19/2023 .....
...... 07/19/2023 .....
08/24/2023 .....
09/07/2023 .....
07/19/2023
07/19/2023
07/19/2023
07/19/2023
07/19/2023
07/19/2023 .....
09/21/2023 .....
07/19/2023 .....
08/23/2023 .....
07/19/2023 .....
09/01/2023 .....
...07/19/2023 .....
...00/12/2023 .....
07/19/2023
09/14/2023
07/19/2023
...... 07/19/2023 .....

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 ...

..413.000 |.
.10,189.000 |
479.000 |....

....16,890.000 |....
..17,097.000 |....

..15,900.000 |....
581.000 |....
9,932.000 |....
..6,178.000 |.
.. 4,475.000 |.
..3,113.000 |
2,344.000 |....

..272,937 |.
... 78,114 |,

176,437 |.
.. 362,745 |.

92,522 |.
.. 308,449 |.
108,729 |.
...51,000 |.
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872540-10-9 ......... TIX COMPANIES INC .. eeeee e e e et e e e ee e e e e e e e e e e e e e e eennnneeeeennnnnnnees | cvnninnnnnennnn Jonnnd 09/07/2023 ..... 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 5,112.000 |....
872590-10-4 ......... LI 0 = PR IPUUURRSUUUURRR RN 08/30/2023 ..... VARIOUS ....15,409.000 |....
875465-10-6 ......... TANGER FACTORY OUTLET CTR ...eeeeeenneeermnnnneeeemnnneeeemnnnneeeeemnnnnneeeennnnnaeeeennnnnneeeennnn | conninnennnnnns Jonnn 09/15/2023 ..... ZERO STAGE CAPITAL ... ....17,024.000 |....
876030-10-7 ......... TAPESTRY INC ..iiieiii et se s e rrnna e s ennnnnneees | sennneeneennns [oian 08/24/2023 ..... 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 5,120.000 |....
87612E-10-6 ......... TARGET CORP ... eeeeeeeeeeeemmnneeeeeennna e e eeemnn e e eeemnnnaeeeernnnnaeeennnnnnseeeennnnnneeeennnnnneees | covvsnnensennns Jonnnd 09/07/2023 ..... 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 1,754.000 |....
88031M-10-9 ......... L= U IPUURRRSUUUUR RN 07/20/2023 ..... ZERO STAGE CAPITAL ... .. 13,443.000 |....
88160R-10-1 ......... TESLA INC e e et e e e e e e e e e e e e e e e e e e ernnn e e e eennnn e e eeennnneneeennnns | crriineeeennnn [eennnd 09/07/2023 ..... ZERO STAGE CAPITAL ... ...64.000 |....
881626-10-3 ......... TETRA TECH INC ..ieeiie et ern s eennn e sesnna s sennnnnnes | cennnnneneennns [ounnd 09/07/2023 ..... ZERO STAGE CAPITAL ...
882240-10-7 ......... TEXAS CAPITAL BANCSHARES .....ceeeeeeeeeenniseeeeeene s e eeeenn e e e eeennn e e e e eennnneeeeennnnneeeennnn | cvvsiinennnnnnn Jonnnd 07/21/2023 ..... ZERO STAGE CAPITAL ...
882508-10-4 . ..| TEXAS INSTRS INC ...... 09/07/2023 ZERO STAGE CAPITAL
882681-10-9 . ..| TEXAS ROADHOUSE INC .. 07/19/2023 ZERO STAGE CAPITAL
883556-10-2 . ..| THERMO ELECTRON CORP . 09/14/2023 ZERO STAGE CAPITAL
892356-10-6 ......... TRACTOR SUPPLY COMPANY ... e eeeeeie e e e e eeeie e e e eeeee e e e e eene e e e eeenne e e e eemnnnneeeennnnnnnees | cvnnnenensennnn Jonnnd 09/07/2023 ..... ZERO STAGE CAPITAL ... .
89417E-10-9 ......... THE TRAVELERS COS INC L0 RN USRS RRR RN 09/07/2023 ..... ZERO STAGE CAPITAL ... 703,546 |.
89469A-10-4 ......... TREEHOUSE FOODS INC ...eeeeeeeeeeeeee e e e eeeeie e e e e eenee e e e e eenie e e e eemnne e e e eemnnneeeeennnnnneeeennnn | cvnnineesnnnnn Joennnd 08/15/2023 ..... ZERO STAGE CAPITAL ... 214,819 |.
896288-10-7 ......... TRINET GROUP INC  COMMON STK ..eevvriniieiiiiiieecciei v ecrvnieeecennnies | cennieeeenenns fonnid 07/19/2023 ..... ZERO STAGE CAPITAL ... .. 308,434 |.
89679E-30-0 ......... TRIUMPH FINANCIAL ...eeeeeee e e e eeete e e e e e e e e e emeee e e e e e enne e e e emnnneeseeennnneeeeennnnnneeeens | connieneessnnns Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ... ... 55,682 |.
901384-10-7 ......... 2SEVENTY BIO INC ..iiiiiiiiiiiiiiie e s e ernni s snnnne s s s snnnnsssennnnns | cennnnneeeennns founnd 07/19/2023 ..... ZERO STAGE CAPITAL ... .. 18,325 |.
902788-10-8 ......... UMB FINL CORP ...eeeeeee e e e eeeee e e e e een s e e e ee e e e e ee e e e e e ennnn e e e e e ennnneeeeennnnneeeennnnnnes | cvnnseneenennns Jonnad 07/19/2023 ..... 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 1,147.000 |....
903845-30-3 ULTA SALON COSMETCS & FRA ....oviiiiiiiiiiiiiiie e ciiiii e crvni e sesnii s ssnnnnnnesenns | cennnnneneennns fonnnd 07/18/2023 ..... ZERO STAGE CAPITAL ... ... 49.000 |....
90400D-10-8 . .| ULTRAGENYX PHARMAC . 07/19/2023 ZERO STAGE CAPITAL ..495.000 |.
907818-10-8 . ..|UNION PAC CORP ... 09/14/2023 ZERO STAGE CAPITAL ..635.000 |.
90984P-30-3 . .. |UNITED COMMNTY BANKS . 07/19/2023 ZERO STAGE CAPITAL .. 7,738.000 |.
910047-10-9 . ..|UNITED CONTL HLDGS INC . ZERO STAGE CAPITAL 4,274.000
911363-10-9 . ..| UNITED RENTALS INC .... ZERO STAGE CAPITAL 1,279.000
91324P-10-2 ......... UNITEDHEALTH GROUP INC . 09/07/2023 ..... B Y RPN 9,262.000 |....
919794-10-7 ......... VALLEY NATL BANCORP .. 07/26/2023 ..... ZERO STAGE CAPITAL ... ....57,431.000 |....
922280-10-2 ......... VARONIS SYSTEMS IN ... 07/19/2023 ..... 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 5,085.000 |....
922436-10-8 ......... VAXCYTE INC 07/19/2023 ..... ZERO STAGE CAPITAL ...
92332V-10-7 ......... VENTYX BIOSCIENCES | . 07/19/2023 ..... ZERO STAGE CAPITAL ... N
92337F-10-7 VERACYTE INC ... 07/19/2023 ..... 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 3,006.000 |.... ... 88,038 |.
92343E-10-2 . .. [VERISIGN INC ... 08/23/2023 ZERO STAGE CAPITAL .. 3,684.000 |. .. 754,679 |.
92343V-10-4 . .. | VERIZON COMMUNICATIONS . 09/07/2023 ZERO STAGE CAPITAL ..546.000 |. 18,801 |.
92511U-10-2 . ..|VERRA MOBILITY CORP ........ 09/12/2023 ZERO STAGE CAPITAL .16,888.000 |. .. 330,516 |.
92532F-10-0 . .. | VERTEX PHARMACEUTICALS INC ~ COMMON STK . 09/07/2023 VARIOUS ... ..211.000 |. 72,550 |.
925550-10-5 . ..[VIAVI SOLUTIONS IN . 07/19/2023 ZERO STAGE CAPITAL .12,294.000 |. 135,695 |.
925815-10-2 ......... VICOR CORP 07/19/2023 ..... 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 1,053.000 |.... ... 62,725 |.
9276311-10-5 ......... VIPER ENERGY PARTN . 07/19/2023 ..... 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 4,025.000 |.... 103,426 |.
92826C-83-9 08/30/2023 ..... ..10,000.000 |.... .. 2,466,190 |.
92839U-20-6 ......... VISTEON CORP 07/19/2023 ..... ZERO STAGE CAPITAL ... ..427.000 |.... ...65,676 |
929740-10-8 ......... WABTEC CORP COMMON STK . 09/07/2023 ..... ZERO STAGE CAPITAL ... ... 95.000 |.... ... 10,636 |.
931142-10-3 ......... WAL-MART STORES INC .. 07/18/2023 ..... ZERO STAGE CAPITAL ... ..5,091.000 |.... ..787,616 |.
93627C-10-1 ......... WARRIOR MET COAL ...07/19/2023 ..... ZERO STAGE CAPITAL ... 481.000 |.... ... 18,878 |.
94106L-10-9 ......... WASTE MANAGEMENT INC . ...00/07/2023 ..... ZERO STAGE CAPITAL ... 160.000 |.... ... 26,024 |
957638-10-9 . ..| WESTERN ALLIANCE BCP . 07/19/2023 ZERO STAGE CAPITAL ..6,072.000 |. ..268,601 |.
971378-10-4 . .| WILLSCOT MOBILE MINI . 09/07/2023 ZERO STAGE CAPITAL 9,250.000 |. .. 452,569 |.
974155-10-3 . .| WINGSTOP INC ... 09/18/2023 ZERO STAGE CAPITAL 1,683.000 |. .. 299,504 |.
97717P-10-4 ......... LS = = PP PPN IFTTTTOTTUUUUUUURS RPN 09/18/2023 ..... ZERO STAGE CAPITAL ... ...20,186.000 |.... 144,807 |.
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98138H-10-1 ......... WORKDAY INC 09/07/2023 ..... ZERO STAGE CAPITAL ... ...11,893 |.
981811-10-2 ......... WORTHINGTON IND INC .. 07/19/2023 ..... ZERO STAGE CAPITAL ... ... 28,717 |.
9838%-10-0 ......... XCEL ENERGY INC 09/07/2023 ..... ZERO STAGE CAPITAL ... ... 16,335 |.
984017-10-3 ......... XENIA HOTELS & RESOR .... 07/19/2023 ..... ZERO STAGE CAPITAL ... ... 92,438 |
98419M-10-0 ......... XYLEM INC 09/07/2023 ..... ZERO STAGE CAPITAL ... 120,798 |.
98585X-10-4 ......... YETI HOLDINGS INC .. 09/18/2023 ..... ZERO STAGE CAPITAL ... . 283,895 |.
98943L-10-7 ......... ZENTALIS PHARMACEU ... 07/19/2023 ..... 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 1,157.000 |.... .. 30,542 |.
98956P-10-2 ......... ZIMMER HOLDINGS INC. . 08/22/2023 ..... 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 1,405.000 |....
98983L-10-8 ......... ZURN ELKAY WATER SOL . 07/19/2023 ..... ZERO STAGE CAPITAL ... .
000000-00-0 . ..[MINTH GROP ............. 07/26/2023 ZERO STAGE CAPITAL .92,000.000 |.
000000-00-0 . ..| STAR BULK CARRIERS CORP 08/07/2023 ZERO STAGE CAPITAL 126,057.000 |.
000000-00-0 . ..| OCEANPAL INC ... 06/13/2023 CORPORATE REORG .... .. 2,003.000 |.
GO37AX-10-1 ......... AMBARELLA INC . 07/19/2023 ..... ZERO STAGE CAPITAL ... 409.000 |....
GO585R-10-6 ......... ASSURED GUARANTY LTD ... 09/05/2023 ..... ZERO STAGE CAPITAL ... ....12,785.000 |....
63323L-10-0 07/19/2023 ..... 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 1,029.000 |....
G3934V-10-9 ......... GENIUS SPORTS . 09/14/2023 ..... ZERO STAGE CAPITAL ... ....51,078.000 |....
654950-10-3 ......... LINDE PLC 09/07/2023 ..... ZERO STAGE CAPITAL ...
G6095L-10-9 ......... APTIV PLC 08/17/2023 ..... ZERO STAGE CAPITAL ...
G9460G-10-1 ......... VALARIS LIMITED . 09/22/2023 ..... ZERO STAGE CAPITAL ...
M8744T-10-6 ......... TABOOLA.COM LTD 07/19/2023 ..... ZERO STAGE CAPITAL ... . .
Y41053-10-2 . ..| INTERNATIONAL SEAWAY . 08/08/2023 ZERO STAGE CAPITAL .37,960.000 |.
00208D-40-8 . ..| ARC RESOURCES LTD .. 08/29/2023 ZERO STAGE CAPITAL .. 9,039.000 |.
136385-10-1 . ..| CANADIAN NAT RES LTD . 09/14/2023 ZERO STAGE CAPITAL .54,786.000 |.
292766-10-2 . ..| ENERPLUS CORP .. ZERO STAGE CAPITAL .21,303.000 |.
453038-40-8 . .| IMPERIAL OIL LTD ZERO STAGE CAPITAL .25,348.000 |.
552704-10-8 ......... MEG ENERGY CORP ....eeevvriniiiiiiiiieeiiiii s ceeii e scenni s s eesni e e sesnnn e s s ennnnnsesssnnnnns | cennnnneneennns foouund 08/31/2023 ..... 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 2,848.000 |....
66987E-20-6 ......... NOVAGOLD RESOURCES .....eveeeeeeeenneeeeeenneeeeeeenie e e e eeenn e e e eemnnneeeeeennnneeeeennnnneeeennnn | consiineenennnn Jonnnd 07/19/2023 ..... ZERO STAGE CAPITAL ...
67000B-10-4 ......... L PR . SRR RPN 07/19/2023 ..... ZERO STAGE CAPITAL ...
67079A-10-2 ......... NUVET CORP ... eeeeee e e e et e e e e e e e e e e e ennne e e e e emnnn e e e eemnnnaneeennnnnnaneennnnnnnees | connienensennen Joennad 08/08/2023 ..... ZERO STAGE CAPITAL ... .
74167P-10-8 ......... L U . SRR RN 09/21/2023 ..... ZERO STAGE CAPITAL ... ....26,190.000 |....
96467A-20-0 WHITECAP RESOURCES . 09/21/2023 ..... ZERO STAGE CAPITAL ... 6,939.000 |....
000380-20-4 . ..| ABCAM PLC . D.. 07/19/2023 ZERO STAGE CAPITAL .. 6,693.000 |.
054536-10-7 . | AXA ... D.. 03/01/2023 ZERO STAGE CAPITAL ....0.000 |.
05968L-10-2 . ..| BANCOLOMBIA S A D.. 09/12/2023 ZERO STAGE CAPITAL .16,220.000 |.
12626K-20-3 . .| CRH ... D.. 07/25/2023 ZERO STAGE CAPITAL 4,345.000 |.
000000-00-0 . ..| CHECK POINT SOFTWARE TECHNOL D.. 09/18/2023 ZERO STAGE CAPITAL .12,572.000 |.
000000-00-0 ......... CITIC LTD B.. 03/09/2023 ..... ZERO STAGE CAPITAL ... ...(53,000.000).... ....(474,689)).
000000-00-0 ......... COLBUN S.A. ....... B.. 08/08/2023 ..... ZERO STAGE CAPITAL ... ...252,100.000 |.... ... 37,629 |.
000000-00-0 ......... ALSEA SAB DE CV . B.. 09/12/2023 ..... ZERO STAGE CAPITAL ... ....30,577.000 |....
000000-00-0 ......... DEUTSCHE BANK AG-REGISTERED D.. 07/24/2023 ..... ZERO STAGE CAPITAL ... ....94,889.000 [....
373737-10-5 ......... GERDAU S A D.. 09/06/2023 ..... ZERO STAGE CAPITAL ... ....31,561.000 |[....
377331-20-4 D.. 09/21/2023 ..... ZERO STAGE CAPITAL ... ....59,645.000 |....
000000-00-0 ......... ASSICURAZIONI GEN .. B.. 08/16/2023 ..... ZERO STAGE CAPITAL ... ....41,008.000 |.... 833,854 |.
000000-00-0 ......... INTESA SANPAOLO .. B.. 07/10/2023 ..... ZERO STAGE CAPITAL ... ...177,019.000 |.... 454,603 |.
000000-00-0 . ..|BUDIMEX ...... B.. 08/10/2023 ZERO STAGE CAPITAL .. 2,753.000 |.
000000-00-0 . ..|KBC GROEP NV .. B.. 09/22/2023 ZERO STAGE CAPITAL .28,086.000 |.
45258D-10-5 . . | IMMUNOCORE HLDGS P . D.. 07/19/2023 ZERO STAGE CAPITAL
B..

000000-00-0

MEDIOBANCA SPA

07/13/2023

ZERO STAGE CAPITAL ...
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48268K-10-1 ......... KT CORPORATION ... D.. 09/22/2023 ..... ZERO STAGE CAPITAL ... ....13,010.000 |....
000000-00-0 B.. 09/21/2023 ..... 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 6,881.000 |....
000000-00-0 B.. 07/27/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 08/18/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 07/19/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... JIANGSU EXPRESSIAY . B.. 08/29/2023 ..... ZERO STAGE CAPITAL ... - .
000000-00-0 ......... AISIN CORPORATION .. B.. 08/09/2023 ..... 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 1,600.000 |....
000000-00-0 ......... AJINOMOTO CO INC ... B.. 09/22/2023 ..... 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 5,000.000 |....
000000-00-0 ......... ANHUI EXPRESSHAY ... B.. 07/07/2023 ..... ZERO STAGE CAPITAL ... ...128,000.000 |....
000000-00-0 . ..| ASUSTEK COMPUTER B.. 06/26/2023 ZERO STAGE CAPITAL .. 7,000.000 |.
000000-00-0 . ..| QISDA  CORPORAT ION B.. 08/08/2023 ZERO STAGE CAPITAL .71,000.000 |. .
000000-00-0 . ..| BANGKOK BANK ..... B.. 08/17/2023 ZERO STAGE CAPITAL 161,200.000 |. ..798,728 |.
000000-00-0 ......... ANHUI' CONCH CEMENT . B.. 03/09/2023 ..... ZERO STAGE CAPITAL ... ....13,500.000 |.... ... 49,692 |.
000000-00-0 ......... TAKAMATSU CONSTRUC . B.. 08/23/2023 ..... 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 6,900.000 |....
000000-00-0 ......... ZYXEL GROUP CORP ... B.. 08/04/2023 ..... ZERO STAGE CAPITAL ... ...355,000.000 |....
000000-00-0 ......... TRUNORTHS INTL ... B.. 09/07/2023 ..... ZERO STAGE CAPITAL ... ...136,846.000 |....
000000-00-0 B.. 08/30/2023 ..... 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 3,800.000 |....
000000-00-0 ......... QUANTA COMPUTER B.. 08/28/2023 ..... ZERO STAGE CAPITAL ... ...364,000.000 ....
000000-00-0 ......... THINKING ELECTRONI . B.. 06/27/2023 ..... ZERO STAGE CAPITAL ... ....10,000.000 |....
000000-00-0 SAMSUNG FIRE & MAR . B.. 07/13/2023 ..... ZERO STAGE CAPITAL ... 289.000 |....
000000-00-0 . ..|KT&G CORPORATION ... B.. 07/26/2023 ZERO STAGE CAPITAL .23,633.000 |.
000000-00-0 . ..|CHENG UEI PRECISION B.. 09/19/2023 ZERO STAGE CAPITAL 527,000.000 |.
000000-00-0 . ..| CHIN-POON INDL ... B.. 09/11/2023 ZERO STAGE CAPITAL ...436,000.000 |.
000000-00-0 . ..[CITIC LIMITED . B.. ZERO STAGE CAPITAL ,084,000.000 |.
000000-00-0 . ..|DAIFUKU €O ..... B.. ZERO STAGE CAPITAL .79,900.000 |.
000000-00-0 ......... DISCO CORPORATION .. B.. 08/04/2023 ..... PREVIOUS QTR ADJ ....10,000.000 |....
000000-00-0 ......... DOWA HOLDINGS ... B.. 09/06/2023 ..... ZERO STAGE CAPITAL ... ....11,200.000 |....
000000-00-0 ......... LG UPLUS CORP .... B.. 08/03/2023 ..... ZERO STAGE CAPITAL ... ....51,999.000 [....
000000-00-0 ......... TRIPOD TECHNOLOGY B.. 09/12/2023 ..... ZERO STAGE CAPITAL ... ...155,000.000 |....
000000-00-0 ......... ELITEGROUP COMPUT B.. 07/27/2023 ..... ZERO STAGE CAPITAL ... ...396,000.000 |....
000000-00-0 ECHO TRADING CO B.. 07/26/2023 ..... ZERO STAGE CAPITAL ... ....31,200.000 |.... 255,422 |.
000000-00-0 . ..|FAST RETAILING CO B.. 09/21/2023 ZERO STAGE CAPITAL 8,600.000 1,992,435 |.
000000-00-0 . ..|NOVATEK MICROELECT . B.. 06/26/2023 ZERO STAGE CAPITAL 6,000.000 87,021 |.
000000-00-0 . ..| GLOBAL BRANDS MFG .. B.. 08/01/2023 ZERO STAGE CAPITAL 312,000.000 |. 512,3% |.
000000-00-0 . ..|KING YUAN ELECTRON . B.. 09/14/2023 ZERO STAGE CAPITAL .96,000.000 |. .. 234,860 |.
000000-00-0 . ..| SUBARU CORPORATION . B.. 07/05/2023 ZERO STAGE CAPITAL ..5,700.000 |. .. 106,652 |.
000000-00-0 ......... FANUC CORP B.. 03/30/2023 ..... ZERO STAGE CAPITAL ... ...(21,500.000).... ...(764,934)).
000000-00-0 ......... LS INDUSTRIAL SYS .. B.. 09/05/2023 ..... ZERO STAGE CAPITAL ... ....13,266.000 |.... 955,016 |.
000000-00-0 B.. 08/07/2023 ..... ZERO STAGE CAPITAL ... ....16,673.000 |....
000000-00-0 ......... HOSIDEN CORP ... B.. 06/27/2023 ..... ZERO STAGE CAPITAL ... ....25,900.000 |....
000000-00-0 ......... INVENTEC CORP . B.. 07/27/2023 ..... ZERO STAGE CAPITAL ... ....29,000.000 |....
000000-00-0 ......... IWATANI CORP B.. 06/28/2023 ..... 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 1,300.000 |....
000000-00-0 ......... KANSAI ELEC POWER .. B.. 09/15/2023 ..... 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 7,900.000 |....
000000-00-0 ......... KAWASAKI KISEN KAl ... B.. 08/15/2023 ..... 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 1,500.000 |....
000000-00-0 . ..| KIKKOMAN CORP ... B.. 08/31/2023 ZERO STAGE CAPITAL .. 7,200.000 |.
000000-00-0 . ..|KRUNG THAI BNK LTD . B.. 08/10/2023 ZERO STAGE CAPITAL 418,600.000
000000-00-0 . ..|KT CORPORATION B.. 09/12/2023 ZERO STAGE CAPITAL 111,427.000
000000-00-0 ......... INFOCOM CORP B.. 08/17/2023 ..... ZERO STAGE CAPITAL ... ....12,300.000 |....
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000000-00-0 ......... JFE HOLDINGS INC ... B.. 08/08/2023 ..... ZERO STAGE CAPITAL ... ....59,500.000 |.... 933,420 |.
000000-00-0 ......... JESS-LINK PRODUCTS . B.. 08/30/2023 ..... ZERO STAGE CAPITAL ... ...287,000.000 |.... 631,065 |.
000000-00-0 ......... BUKIT ASAM TBK ... B.. 09/08/2023 ..... ZERO STAGE CAPITAL ... ...378,700.000 |....
000000-00-0 ......... MARUBENI CORP ... B.. 06/29/2023 ..... ZERO STAGE CAPITAL ... ....21,500.000 [....
000000-00-0 ......... MITSUBA CORP B.. 09/01/2023 ..... ZERO STAGE CAPITAL ... ...111,000.000 |....
000000-00-0 ......... MITSUBISHI ELEC CP . B.. 08/16/2023 ..... ZERO STAGE CAPITAL ... ....57,300.000 |....
000000-00-0 ......... MITSUI CHEMICALS ... B.. 06/26/2023 ..... 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 3,100.000 |....
000000-00-0 ......... NOMURA HOLDINGS B.. 08/30/2023 ..... ZERO STAGE CAPITAL ... ....32,400.000 |....
000000-00-0 ......... NITORI HOLDINGS B.. 08/07/2023 ..... 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 . ..|ORIX CORP ... B.. 08/31/2023 ZERO STAGE CAPITAL .13,100.000 |.
000000-00-0 . ..|WISTRON CORP ... B.. 08/08/2023 ZERO STAGE CAPITAL .28,000.000 |.
000000-00-0 . ..| PERUSAHAAN GAS NEG . B.. 09/11/2023 ZERO STAGE CAPITAL 5,838,900.000 |. .
000000-00-0 ......... ZIJIN MINING GROUP CO LTD-H . B.. 09/20/2023 ..... ZERO STAGE CAPITAL ... 186,000.000 |....
000000-00-0 ......... SUPREME ELECTRONIC . B.. 09/20/2023 ..... ZERO STAGE CAPITAL ... ...484,000.000 |....
000000-00-0 ......... SAMSUNG ELECTRONIC . B.. 07/31/2023 ..... ZERO STAGE CAPITAL ... ....17,008.000 |....
000000-00-0 ......... SHINNIHON CORP B.. 08/10/2023 ..... 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 5,900.000 |....
000000-00-0 ......... SHIN-ETSU CHEMICAL . B.. 07/11/2023 ..... ZERO STAGE CAPITAL ... ....21,600.000 |[....
000000-00-0 ......... B.. 08/03/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... SHENZHEN EXPRESSIA . B.. 08/23/2023 ..... ZERO STAGE CAPITAL ... . . 351,213 |.
000000-00-0 SUMITOMO FORESTRY .. B.. 06/28/2023 ..... ZERO STAGE CAPITAL ... ....17,500.000 |.... 427,083 |.
000000-00-0 . ..| TAIHEI DENGYO .... B.. 08/22/2023 ZERO STAGE CAPITAL .. 3,900.000 |.
000000-00-0 . ..| YAMATANE CORP ... B.. 08/18/2023 ZERO STAGE CAPITAL ..6,700.000 |.
000000-00-0 . ..| TENMA CORPORATION B.. 07/06/2023 ZERO STAGE CAPITAL .16,200.000 |.
000000-00-0 . ..| TERUMO CORP ... B.. ZERO STAGE CAPITAL .17,700.000 |.
000000-00-0 . ..| TOA CORP(ELEC) B.. ZERO STAGE CAPITAL .. 5,500.000 |.
000000-00-0 ......... TOKYO TEKKO CO ... B.. 09/06/2023 ..... ZERO STAGE CAPITAL ... ....11,400.000 |....
000000-00-0 ......... TOKYO GAS CO B.. 06/27/2023 ..... ZERO STAGE CAPITAL ... ....65,400.000 |....
000000-00-0 ......... TOKYO ELECTRON ... B.. 07/19/2023 ..... 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 2,100.000 |....
000000-00-0 ......... TSUZUKI DENKI CO ... B.. 09/20/2023 ..... ZERO STAGE CAPITAL ... ....16,600.000 [....
000000-00-0 ......... UMW HLDGS BERHAD ... B.. 09/19/2023 ..... ZERO STAGE CAPITAL ... ...813,400.000 |....
000000-00-0 MIZRAHI TEFAHOT BK B.. 08/03/2023 ..... 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 1,686.000 |....
000000-00-0 . ..| YAMAHA MOTOR CO .. B.. 07/06/2023 ZERO STAGE CAPITAL . 24,200.000 |.
000000-00-0 . ..| SANTANDER BANK POL . B.. 08/09/2023 ZERO STAGE CAPITAL ..4,008.000 |.
000000-00-0 . ..|BNP PARIBAS . B.. 09/21/2023 ZERO STAGE CAPITAL .39,518.000 |.
000000-00-0 . ..|OTP BANK .. B.. 08/21/2023 ZERO STAGE CAPITAL .. 2,388.000 |.
780259-30-5 . .| SHELL PLC . D.. 08/31/2023 ZERO STAGE CAPITAL .. 3,972.000 |. .. 245,416 |.
874039-10-0 ......... TAIWAN SEMICONDUCTOR ... D.. 08/30/2023 ..... EVERCORE ...107,018.000 |.... .... 10,217,473 |.
89151E-10-9 ......... TOTALENERGIES SE ... D.. 09/11/2023 ..... 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 9,861.000 |[....
928662-50-1 ......... VOLKSWAGEN AG D.. 09/14/2023 ..... ZERO STAGE CAPITAL ... ....27,163.000 |....
000000-00-0 ......... BCO BRADESCO SA B.. 09/22/2023 ..... ZERO STAGE CAPITAL ... ....12,300.000 |....
000000-00-0 ......... ASAHI INTECC CO LT . B.. 08/31/2023 ..... ZERO STAGE CAPITAL ... ....52,700.000 |.... .
000000-00-0 ......... ANHUI' CONCH CEMENT . B.. 03/09/2023 ..... ZERO STAGE CAPITAL ... ....(390,077) .
000000-00-0 ......... THAI OIL PLC B.. 07/27/2023 ..... ZERO STAGE CAPITAL ... . . 664,136 |.
000000-00-0 ......... FORD OTOMOTIV SAN .. B.. 08/01/2023 ..... ZERO STAGE CAPITAL ... ....43,086.000 |.... .. 1,581,262 |.
000000-00-0 . ..|LOGO YAZILIM ..... B.. 08/01/2023 ZERO STAGE CAPITAL .31,933.000 |. .. 104,217 |.
000000-00-0 . ..| TOFAS OTOMOBIL FAB B.. 07/25/2023 ZERO STAGE CAPITAL .70,828.000 |.
000000-00-0 . ..| TURK HAVA YOLLARI ..... B.. 07/11/2023 ZERO STAGE CAPITAL
B..

000000-00-0

TURKCELL ILETISIM HIZMET AS ...

08/22/2023

ZERO STAGE CAPITAL ...
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000000-00-0 ......... YAPI VE KREDI BANKASI .. B.. 08/24/2023 ..... ZERO STAGE CAPITAL ... ...1,161,226.000 |.... 700,781 |.
000000-00-0 ......... POWSZECHNA KASA 08 B.. 08/04/2023 ..... ZERO STAGE CAPITAL ... 22,082.000 |.... 218,156 |.
000000-00-0 ......... TOVIS CO LTD B.. 09/13/2023 ..... ZERO STAGE CAPITAL ... ....54,377.000 |.... .. 769,752 |.
000000-00-0 ......... BIM BIRLESIK MAGAZ ... B.. 08/15/2023 ..... ZERO STAGE CAPITAL ... ... 48,535 |.
000000-00-0 ......... JSE LIMITED B.. 08/31/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... NATL GAS & IND CO .. B.. 07/31/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... PTT EXPLORATION AND PRODUCT ION B.. 09/19/2023 ..... ZERO STAGE CAPITAL ... .
000000-00-0 ......... PRAEMIUM LTD B.. 03/23/2023 ..... ZERO STAGE CAPITAL ... ... 124,232.000 |....
000000-00-0 ......... TOTALENERGIES SE ... B.. 09/18/2023 ..... ZERO STAGE CAPITAL ... ....24,158.000 |....
000000-00-0 . ..|PROTECTOR FORS ASA . B.. 08/15/2023 ZERO STAGE CAPITAL .. 3,160.000 |.
000000-00-0 . ..|DUBAI FINANCIAL .. B.. 08/04/2023 ZERO STAGE CAPITAL 135,758.000 |. N
000000-00-0 . ..|GPO AERO CENT NORT . B.. 08/24/2023 ZERO STAGE CAPITAL .27,200.000 |. ..290,951 |.
000000-00-0 ......... HAITIAN INTERNATIONAL HLDGS ... B.. 07/06/2023 ..... ZERO STAGE CAPITAL ... ...163,000.000 |.... 377,472 |.
000000-00-0 ......... JIA WEI LIFESTYLE .. B.. 08/11/2023 ..... ZERO STAGE CAPITAL ... ....83,000.000 |.... .. 150,503 |.
000000-00-0 ......... BCO DE SABADELL .... B.. 08/03/2023 ..... ZERO STAGE CAPITAL ... ....52,014.000 |.... ...61,383 |
000000-00-0 ......... VULCABRAS/AZALEIA .. B.. 08/16/2023 ..... ZERO STAGE CAPITAL ... ....72,400.000 [.... .. 306,056 |.
000000-00-0 ......... WHITEHAVEN COAL .... B.. 07/27/2023 ..... ZERO STAGE CAPITAL ... ... 46,118 |.
000000-00-0 ......... EMIRATES NBD PJSC .. B.. 08/10/2023 ..... ZERO STAGE CAPITAL ... ....41,504.000 |.... 185,444 |.
000000-00-0 ......... ARCADYAN TECHNOLOG . B.. 09/19/2023 ..... ZERO STAGE CAPITAL ... ....67,000.000 |.... 378,629 |.
000000-00-0 TIANJIN PHARMACEUT . B.. 08/16/2023 ..... ZERO STAGE CAPITAL ... ....61,200.000 |....
000000-00-0 . ..|BOLSA MEXICANA DE .. B.. 08/31/2023 ZERO STAGE CAPITAL 3,482.000 |.
000000-00-0 . ..[NAIGAI TRANS LINE B.. 08/04/2023 ZERO STAGE CAPITAL ..6,900.000 |.
000000-00-0 . ..|WINS CO LTD .... B.. 09/05/2023 ZERO STAGE CAPITAL .71,257.000 |.
000000-00-0 . ..|KRK SA ... B.. ZERO STAGE CAPITAL .. 2,868.000 |.
000000-00-0 . ..|MIGROS TICARET AS B.. ZERO STAGE CAPITAL .75,358.000 |.
000000-00-0 ......... SANY HEAVY EQUIPME . B.. 07/26/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... OTSUKA HLDGS CO B.. 08/17/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... CARASSO MOTORS LTD . B.. 07/05/2023 ..... ZERO STAGE CAPITAL ... ....14,053.000 |....
000000-00-0 ......... HIBISCUS PETROLEUM . B.. 08/24/2023 ..... ZERO STAGE CAPITAL ... ,141,000.000 |....
000000-00-0 ......... CHAMPION MICROELEC . B.. 09/07/2023 ..... ZERO STAGE CAPITAL ... 44,000.000 |....
000000-00-0 SOMPO HOLDINGS INC . B.. 09/21/2023 ..... 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 2,700.000 |....
000000-00-0 . L|PUGR ... B.. 09/19/2023 ZERO STAGE CAPITAL
000000-00-0 . ..|FAR EAST HORIZON L . B.. 08/23/2023 ZERO STAGE CAPITAL
000000-00-0 . ..| TELEFONICA DEUTSCH . B.. 08/18/2023 ZERO STAGE CAPITAL
B..
D..
B..
B..
B..
B..
B..
B..
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000000-00-0 ......... MEBUKIF INANCIAL G .. B.. 06/28/2023 ..... ZERO STAGE CAPITAL ... ....40,400.000 |....
000000-00-0 ......... GENTERA SAB DE CV .. B.. 08/01/2023 ..... ZERO STAGE CAPITAL ... ....88,500.000 [....
000000-00-0 ......... CHINA FEIHE LTD .... B.. 07/06/2023 ..... ZERO STAGE CAPITAL ... ...136,000.000 |....
000000-00-0 ......... CENCOSUD SHOPPING .. B.. 08/10/2023 ..... ZERO STAGE CAPITAL ... ....35,378.000 |....
000000-00-0 ......... CURY CONST E INCO .. B.. 08/16/2023 ..... ZERO STAGE CAPITAL ... ....29,400.000 |....
000000-00-0 ......... CEMENTIR HOLDING N . B.. 08/28/2023 ..... ZERO STAGE CAPITAL ... ...115,364.000 |....
000000-00-0 ......... EVERGREEN AVIATION ... B.. 06/29/2023 ..... ZERO STAGE CAPITAL ... ...153,000.000 |.... 540,639 |.
000000-00-0 ......... PRAEMIUM LTD D.. 03/23/2023 ..... ZERO STAGE CAPITAL ... ..(124,232.000) |.... (93,267)|.
000000-00-0 ......... STELLANTIS N.V ... D.. 08/23/2023 ..... ZERO STAGE CAPITAL ... ....75,637.000 |.... .. 1,483,954 |.
000000-00-0 . ..[STELLANTIS N V ... B.. 07/31/2023 ZERO STAGE CAPITAL 161,540.000 |.
000000-00-0 . ..| SAUDI ARANCO BASE .. B.. 08/21/2023 ZERO STAGE CAPITAL .36,985.000 |.
000000-00-0 . ..| CAIXA SEGURIDADE P . B.. 08/16/2023 ZERO STAGE CAPITAL 193,600.000 |.
000000-00-0 ......... STS HOLDING SA B.. 07/26/2023 ..... ZERO STAGE CAPITAL ... ... 27,543.000 |....
000000-00-0 ......... THUNGELA RESOURCES B.. 09/12/2023 ..... ZERO STAGE CAPITAL ... ....86,062.000 [....
000000-00-0 ......... TSAKOS ENERGY NAVIGATION LTD .. D.. 09/11/2023 ..... ZERO STAGE CAPITAL ... ....31,618.000 |....
000000-00-0 ......... DIRUI" INDUSTRIAL CO LTD-A ... B.. 07/20/2023 ..... ZERO STAGE CAPITAL ... ....38,800.000 [....
000000-00-0 B.. 07/10/2023 ..... ZERO STAGE CAPITAL ... ....29,971.000 |....
000000-00-0 ......... DNB BANK ASA B.. 08/15/2023 ..... 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 3,975.000 |....
000000-00-0 ......... SINMCERE PHARMACEU. . B.. 08/15/2023 ..... ZERO STAGE CAPITAL ... ...138,000.000 |....
000000-00-0 CHINA OILFIELD SERVICES-A ... B.. 07/11/2023 ..... ZERO STAGE CAPITAL ... ...202,900.000 |....
000000-00-0 . .| ASIAN STAR ANCHOR CHAIN-A B.. 07/11/2023 ZERO STAGE CAPITAL 607,900.000 |.
000000-00-0 . ..| AMERICANA RESTAURA . B.. 08/07/2023 ZERO STAGE CAPITAL .. 348.000 |.
000000-00-0 . ..| THE POWER & WATER .. B.. 07/27/2023 ZERO STAGE CAPITAL .62,098.000 |.
000000-00-0 . ..[MINISO GROUP HOLDING LTD B.. ZERO STAGE CAPITAL .69,000.000 |.
000000-00-0 . ..|RECRUIT HLDGS CO L . B.. ZERO STAGE CAPITAL .10,600.000 |.
000000-00-0 ......... CHINA RESOURCES P. . B.. 08/29/2023 ..... ZERO STAGE CAPITAL ... ...539,000.000 |....
000000-00-0 ......... CHANGJIANG PUBLISHING & ME-A .. B.. 07/20/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... GENERTEC UNIVERSAL B.. 09/06/2023 ..... ZERO STAGE CAPITAL ... . .
000000-00-0 ......... BANGCHAK CORP PCL .. B.. 07/18/2023 ..... ZERO STAGE CAPITAL ... ....45,100.000 |....
000000-00-0 ......... NORDEA BANK ABP .... B.. 08/03/2023 ..... ZERO STAGE CAPITAL ... ....16,491.000 |.... .
000000-00-0 NAN PAO RESINS CHE B.. 09/15/2023 ..... ZERO STAGE CAPITAL ... 11,000.000 |.... ... 76,306 |.
000000-00-0 . ..|CHINA ZHESHANG BANK CO LTD-H B.. 08/23/2023 ZERO STAGE CAPITAL 1,916,000.000 |. ..536,175 |.
F21107-10-1 . ..| CONSTELLIUM SE D.. 07/19/2023 ZERO STAGE CAPITAL ..1,132.000 |.
G01767-10-5 . ..| ALKERMES PLC D.. 07/19/2023 ZERO STAGE CAPITAL ..2,671.000 |.
G0176J-10-9 . ..| ALLEGION PLC D.. 08/23/2023 ZERO STAGE CAPITAL .11,976.000 |.
G0450A-10-5 . .| ARCH CAPITAL GROUP LTD COMMON STK . D.. 09/07/2023 ZERO STAGE CAPITAL .12,347.000 |.
G1151C-10-1 ......... ACCENTURE LTD BERMUDA C.. 09/07/2023 ..... ZERO STAGE CAPITAL ...
G29183-10-3 ......... EATON CORP D.. 09/07/2023 ..... VARIOUS
G3075P-10-1 ......... ENSTAR GROUP LTD ... D.. 07/19/2023 ..... ZERO STAGE CAPITAL ... .
G4863A-10-8 ......... INTL GAME TECH PLC D.. 08/29/2023 ..... ZERO STAGE CAPITAL ... ....10,692.000 |....
651502-10-5 ......... JOHNSON CONTROLS INT ... D.. 08/23/2023 ..... ZERO STAGE CAPITAL ... ....12,300.000 |....
G5960L-10-3 ......... MEDTRONIC INC D.. 08/25/2023 ..... ...110,000.000 |....
G72800-10-8 ......... PROTHENA CORP PLC .. D.. 07/19/2023 ..... ZERO STAGE CAPITAL ... 872.000 |....
G7997R-10-3 ......... SEAGATE TECH HLDNGS .. D.. 09/07/2023 ..... ZERO STAGE CAPITAL ... 240.000 |....
G7997W-10-2 . ..| SEADRILL 2021 LTD D.. 09/22/2023 ZERO STAGE CAPITAL 4,296.000 |.
G8192H-10-6 . ..| SIRIUSPOINT LTD D.. 07/19/2023 ZERO STAGE CAPITAL .. 9,588.000 |.
687110-10-5 . .| TECHNIPFMC PLC ... D.. 07/19/2023 ZERO STAGE CAPITAL .. 2,481.000 |.

(G8994E-10-3

TRANE TECHNOLOGI PLC .

e

09/14/2023

ZERO STAGE CAPITAL ...

648.000 |....
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G9456A-10-0 ......... GOLAR LNG LTD D.. JUTPR IO 07/19/2023 ..... ZERO STAGE CAPITAL ... ... 33,676 |.
G9618E-10-7 ......... WHITE MTNS INS GROUP . D.. PP R 07/19/2023 ..... ZERO STAGE CAPITAL ... ... 89,349 |
(96629-10-3 ......... WILLIS TOWERS WATSON . D.. JUTPR IO 07/18/2023 ..... ZERO STAGE CAPITAL ...
H1467J-10-4 ......... CHUBB LIMITED D.. R 08/23/2023 ..... ZERO STAGE CAPITAL ...
1198068-10-5 ......... WIX COM LTD | IR I 07/19/2023 ..... ZERO STAGE CAPITAL ...
N07059-21-0 ......... ASML HLDS NV NY .. [ R 08/30/2023 .....
N31440-10-5 ......... EXPRO GROUP HLDS NV .. | IR I 09/22/2023 ..... ZERO STAGE CAPITAL ...
N6596X-10-9 ......... NXP SEMICONDUCTR [ R 09/07/2023 ..... ZERO STAGE CAPITAL ...
Y8162K-20-4 ......... STAR BULK CARRIERS ... ieeeeuuuseeemnnunsseennnnusaseennnnsaasaennnnsaseeennnnnseeennnnnnsseennnnnnnsees Devevevrnienes oo 07/14/2023 ..... ZERO STAGE CAPITAL
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 510,207,800
46090E-10-3 ......... INVESCO QQQ TR P 08/25/2023 ..... GOLDMAN SACHS ...178,800.000 |.... .. 65,039,243 |.
464287-10-1 ......... ISHARES S+P 100 ETF ...iiiiiiiiiiiiiii e sesn e sennna s ssnnnneeees | eeevennnineeees [oeeens 09/14/2023 ..... ZERO STAGE CAPITAL ... 13,732.000 |.... 2,906,447 |.
464287-23-4 ........ ISHARES MSCI EMERGING MKT INDEX ETF ...eeeneeeeeeenie e eeeenie e e e ecene e e e eeenee e e e eeennneeeeenn | eevvvnnnnnnnes Joeeens 07/19/2023 ..... GOLDMAN SACHS ... ...983,600.000 |.... .... 40,031,733 |.
464287-49-9 . .. | ISHARES RUSSELL MID-CAP ETF . 08/03/2023 GOLDMAN SACHS . . 34,978,445 |.
464287-65-5 . .. | ISHARES RUSSELL 2000 ETF . 09/20/2023 VARIOUS ... .22,749,033 |.
464288-24-0 . .. | ISHARES MSCI ACWI EX US ETF 08/25/2023 GOLDMAN SACHS . .30,037,101 |.
464288-25-7 ......... ISHARES MSCI ACHT ETF .ot e e e et e e e e e e e e e eeeee e e e e ennne e e e eennnnneeeennnnnns | eevvvnsninnenns Joeeens 07/19/2023 ..... GOLDMAN SACHS ... . ..80,012,392 |.
46429B-68-9 ......... ISHARES EDGE MSCI MIN VOL EA ...eiiiriiiiiiiiie e ccvni s scnnnannees | eeevennnineeens [oeeend 08/14/2023 ..... 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 2,096.000 |.... 142,712 |.
46429B-69-7 ......... ISHARES EDGE MSCI MIN VOL US ....eeeeeeee e ceeee e e e eee e e e ee e e e e e e e e e eennnn e e eennnns | eevvvnnninnnnns [oeeens 07/13/2023 ..... ZERO STAGE CAPITAL ... ....48,854.000 |....
46432F-33-9 ......... | ISHARES EDGE MSCI USA QUALITY ...iirvriiiiiiiiiiiiiiiiiiii e eereri e rnnsis s snnnnneeees | eeeeeeennnnens [oenesd 08/14/2023 ..... ZERO STAGE CAPITAL ... ....31,158.000 |....
46432F-39-6 . .. | ISHARES EDGE MSCI USA MOMENT .....ceeeeeeeeeeeen e e e eeene e e e eeenee e e e eeene e e eennn e e e ennnnnnees | cvvnniennennnnn Jonnnd 09/14/2023 ..... ZERO STAGE CAPITAL ... ...23,603.000 |....
46434V-44-9 ......... | ISHARES EDGE MSCI INTL MOMENT .....ovniiiiiiiiiiiiiiiii e ecnnni e ennen | reeeeeennnnees [oonesd 08/14/2023 ..... ZERO STAGE CAPITAL ...
464356-40-9 . .| ISHARES EDGE MSCI INTL VALUE ...ereeeeeeeeiee e eeee e eeeee e e eeen e e e eennn e e eennnn e eeeen | cvvniienennnnns Joennnd 09/14/2023 ..... ZERO STAGE CAPITAL ... ....79,991.000 |....
464356G-50-8 ISHARES EDGE MSCI INTL SIZE ...iiiiiiiiiiiiiiiiii e srnni e snnnninees | eeeeenniineeens [oeeend 08/14/2023 ..... ZERO STAGE CAPITAL ... ....26,458.000 |.... 689,202 |.
78462F-10-3 . .| SPDR S&P 500 TRUST ETF .......... 08/25/2023 VARIOUS ... 289,500.000 |. 129,890,036 |.
L5458T-11-7 . .| INVESCO US SENIOR LOAN - GX  COMMON STK . 08/01/2023 INVESCO ... .85,375.807 |. .. 7,635,390 |.
464286-10-3 .........[ ISHARES AUSTRALIA ETF .....ceeiivirinnanannnes P ITTTTTTTOOOOPT AT 08/25/2023 ..... GOLDMAN SACHS . ... 10,015,463 |.
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 437,720,398
302776-10-1 ......... |FMIC HOLDINGS, INC. ...iiieiisnneeeeiennuiseeeeenn s e e e ernnn s s e ennnne e s e sennn s e e eennnnaseeennnnnnas | ............... | ...... 07/14/2023 ..... CAPITAL CONTRIBUTION ... eeeeuuuueeeennnueaaeeeennuasseeennnasseeennnaasesennnasasssennnsnsseennnnnnss |reeennnnnsseeennnnnneeeennes 0.000 f-oeiiieeiiiiaeieeenennnns 100,892 ... ferre e [ T
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 100,892 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 948,029,090 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 948,029,090 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 948,029,090 XXX 0 XXX
6009999999 - Totals 2,090,343,017 XXX 5,027,238 XXX
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..01F020-69-5 |UMBS TBA 30YR ........evvmmmmmmmmmmmnnnnnnnnnninnnnns [ eeeeenn . 08/29/2023 . | ZERO STAGE CAPITAL ..... . 3,866,346 ..4,890,000 .0 . ....0 |........ 3,866,395 [.. . (49) ... 3,532 |. 09/15/2051 . |1.F FE ....
..01F020-6A-2 |UMBS TBA 30YR ........evvmmmmmmmmnnnnnnninniiniinnins [ eeeeen . 09/14/2023 . | ZERO STAGE CAPITAL ..... .......... 170,000 .0 . 0 e 134,061 .. ... (186) |.... ...104 |. 10/15/2080 . 1.F FE ....
..01F022-47-7 |UMBS TBA 15YR ......evevmmemmmnnnniiinininiiiniinnnns [ eeeeenn . 07/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeiiiinnnnns [oeeeenn 908,359 |oeeeee 1,000,000 .0 . w0 eeen...903,359 .. ..1,181 |. 07/15/2087 . [1.F FE ....
..01F022-48-5 |UMBS TBA 15YR .......evvvvvmmmmnniniiiiiiiiiiiiiiiins [ eeeeens . 08/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeernnnnnnns [200nnnn3,205,172 | 3,620,000 |........ .0 . o0 |l 3,247,677 .. .. 4,022 |. 08/15/2037 . [1.F FE ....
..01F022-69-1 |UMBS TBA 30YR ......eevvmmmmmmmmnnnnnnnnnnnnnnninnnns [ eeeeenn . 08/29/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveevvnnnnnnns |oeeen 2,471,719 | 3,000,000 |........ 2,471,719 |.... .0 . 0 e 2,471,719 |.. .. 4,375 |. 09/15/2051 . [1.F FE ....
..01F030-69-4 |UMBS TBA 30YR .......evvvmmmmmmmmnnnnnnninniiniiniins [ eeeeen . 09/12/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnes |oeeee. 1,700,859 | 2,000,000 |........ 1,700,859 |.... .0 . 0 e 1,700,859 |.. 0 e ..2,167 |. 09/15/2051 . [1.F FE ....
..01F030-6A-1 |UMBS TBA 30YR ......eevvmmmmmmmmnnnnnnnniniinniinnnnn [ eeeeenn . 09/18/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeevnnenenns |oeeen 1,916,736 | 2,255,000 |........ 1,917,159 |.... .0 . P O 1,917,159 |.. ... (423)|.... ..2,067 |. 10/15/2050 . [1.F FE ....
..01F032-68-2 |UMBS TBA 30YR ......evvvvvmmmmmnnnnininiiniiiiiiiinns [ eeeeenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennennnns [o0nnnnn3,224,631 | 3,556,000 |........ 3,202,555 |.... .0 . 0 e 3,202,555 |.. 22,076 |.... .. 4,493 |. 08/15/2062 . [1.F FE ....
..01F032-69-0 |UMBS TBA 30YR ......eevvvmmmmmmmnnnnnnnninnnnnnnnnnns [ eeeeenn . 08/16/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeereeevenennnns |- 1,376,539 | 1,555,000 ..1,398,710 |.... .0 . 0 ,398,710 |.. (22,171 |.... .. 1,965 |. 09/14/2050 . 1.F FE ....
..01F040-47-9 | UMBS TBA 15YR .. 07/06/2023 . [ ZERO STAGE CAPITAL ... ..1,000,000 ..967,266 |. 0 0 957,266 [ovviviiiiinnnnn 0 [0 [ .. . 07/15/2038 . [1.F FE ....
..01F040-67-7 |UMBS TBA 30YR .. 07/10/2023 . [ZERO STAGE CAPITAL ... ..1,000,000 ..944,385 |. 0 0| . (9,766) |.. . 07/15/2053 . [1.F FE ....
..01F040-68-5 |UMBS TBA 30YR .. 07/12/2023 . [ ZERO STAGE CAPITAL ... . 500,000 ..462,402 |. 0 0| .6,973 |.. . 08/15/2052 . [1.F FE ....
..01F040-69-3 |UMBS TBA 30YR .......evvvmmmmmmmmmnnnnnninninnninnnns [ eeeeenn . 08/24/2023 . | ZERO STAGE CAPITAL ..... 228,408 |.... .0 . 0 . . . 09/15/2051 . [1.F FE ....
..01F040-6A-0 |UMBS TBA 30YR ......eevvvvmmmmmnnnnnnnniiiiiiniiinins [ eeeeenn . 09/19/2023 . | ZERO STAGE CAPITAL ..... 369,246 |.... .0 . 0 .. 369,246 .. . 10/15/2050 . [1.F FE ....
..01F042-69-9 |UMBS TBA 30YR .......evvvmmmmmmmnmnnnnnnnnnnnnninnnns [ eeeeenn . 08/23/2023 . | ZERO STAGE CAPITAL ..... ,219,631 .0 . 0 ,219,631 . 09/15/2051 . [1.F FE ....
..01F042-6A-6 |UMBS TBA 30YR .......eevvmvmmmmmnmnnninniiiiiiniinnns [ eeeeenn . 09/18/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 10/15/2050 . [1.F FE ....
..01F050-67-6 |UMBS TBA 30YR .......evvmmmmmmmmmmnnnnnninninnnninnns [ eeeeens . 07/11/2023 . | ZERO STAGE CAPITAL ..... R R .0 . .0 . . 07/15/2052 . [1.F FE ....
..01F050-68-4 |UMBS TBA 30YR ........evvmvmmmmmmnmnnnnninninniinnnnn [ eeeeenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereeeeerennnnns 002,428,633 | 2,500,000 |........ 2,433,359 |.... .0 . 0 e .. . 08/15/2052 . [1.F FE ....
..01F052-68-0 |UMBS TBA 30YR .......evvvmmmmmmmmnnnnnnninninnninnnns [ eeeeens . 08/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeerrervinnnnnns |- 3,966,719 | 4,000,000 |........ 3,966,719 |.... .0 . 0 e 3,966,719 |.. . 08/15/2052 . [1.F FE ....
..01F060-69-1 |UMBS TBA 30YR ........evvmmmmmmmnnnnnnnninniiniiiinns [ eeeeenn . 08/29/2023 . | ZERO STAGE CAPITAL ..... |oeeereeeeeeirinnnnns [200nnn2,092,969 | 3,000,000 |........ 2,992,969 |.... .0 . 0 e 2,992,969 |.. . 09/15/2051 . [1.F FE ....
..01F062-69-7 |UMBS TBA 30YR ..... 09/11/2023 . [ZERO STAGE CAPITAL ... .. 7,185,000 .. 7,265,831 |. 0 0| . 7,265,831 . 09/15/2049 . [1.F FE ....
..21H022-68-9 | GNMAI1 JUMBO TBA 30Y . 07/28/2023 . [ZERO STAGE CAPITAL ... ..1,000,000 ..866,289 |. 0 0| .866,289 . 08/15/2052 . [1.F FE ....
..21H032-67-0 |GNMAI1 JUMBO TBA 30Y . 06/28/2023 . [ ZERO STAGE CAPITAL ... ..5,390,000 .. 4,955,852 |. 0 0| . 4,955,852 . 07/15/2052 . [1.F FE ....
..21H032-68-8 | GNMAI1 JUMBO TBA 30Y . . |- 08/09/2023 . [ZERO STAGE CAPITAL ... ..5,390,000 ..5,010,595 |. 0 0| .5,010,59 . (88,851) . . 08/15/2052 . [1.F FE ....
..21H032-69-6 | GNMAI1 JUMBO TBA 30Y . . |- 09/15/2023 . [ZERO STAGE CAPITAL ... ..5,390,000 ..4,922,586 |. 0 0| . 4,922,586 . (81,587) |. . 09/15/2051 . [1.F FE ....
..21H040-67-3 | GNMAIT JUMBO TBA 30Y ...cooeeereeeieeiieneneeeees [ . 07/13/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeeiennnns |oveeeen. 945,430 [ 1,000,000 |... 945,430 |.... .0 . 0 ennnnn....945,430 .. . 07/15/2052 . [1.F FE ....
..21H042-67-9 | GNMATT JUMBO TBA 30Y ...ooovveiiiiiiiiiiniees [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeerinnnnnns |oeennn 1,454,531 |, 1,500,000 |........ 1,455,117 |.... .0 . 0 e 1,455,117 |.. . 07/15/2040 . (1.F FE ....
..21H042-68-7 | GNMATT JUMBO TBA 30Y ...ooeeeeereeeeeiinneneens [ . 07/25/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns [000...2,899,277 | 3,000,000 |........ 2,899,277 |.... .0 . 0 e 2,899,277 |.. . 08/15/2039 . [1.F FE ....
L 3B17ON-LF-3 | GNMA PASS-THRU ..o [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/20/2043 . (1.F FE ....
..361790-6P-1 | GNMA PASSTHRU MA2678 ........ccevvvvvvvniriniiinnns [ eeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/20/2045 . [1.F FE ....
..361790-RZ-6 | GNMA PASSTHRU MA2304 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 10/20/2044 . (1.F FE ....
..361790-YR-6 | GNMA PASSTHRU MA2520 .. 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 01/20/2045 . [1.F FE ....
..36179V-5A-4 | GNMA PASSTHRU MA7141 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 01/20/2051 . [1.F FE ....
..36179V-DN-7 | GNMA PASSTHRU MA6409 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 01/20/2050 . 1.F FE ....
..36179W-2U-1 | GNMA PASSTHRU MA7987 07/28/2023 . | ZERO STAGE CAPITAL 0 0| . 04/20/2052 . (1.F FE ....
..36179W-2-7 | GNMA PASSTHRU MA7989 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 04/20/2052 . (1.F FE ....
..36179W-7M-4 | GNMA PASSTHRU MA8100 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 06/20/2052 . (1.F FE ....
..36179W-DQ-8 | GNMA PASSTHRU MA7311 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/20/2051 . [1.F FE ....
..36179W-DIV-5 | GNMA PASSTHRU MA7317 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/20/2051 . [1.F FE ....
..36179W-FG-8 | GNMA PASSTHRU MA7367 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/20/2051 . [1.F FE ....
..361790-FN-5 | GNMA PASSTHRU MA7372 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/20/2051 . [1.F FE ....
..361790-J0-2 | GNMA PASSTHRU MA7471 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 07/20/2051 . [1.F FE ....
..36179W-JS-8 | GNMA PASSTHRU MA7473 .. . |- 09/01/2023 . [MORTGAGE PAYDOWN ... .0 . 0 . 07/20/2051 . [1.F FE ....
..36179W-LP-1 | GNMA PASSTHRU MA7534 .. . |- 09/01/2023 . [MORTGAGE PAYDOWN ... .0 . 0 . 08/20/2051 . [1.F FE ....
..36179W-ND-6 | GNMA PASSTHRU MA7588 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 09/20/2051 . [1.F FE ....
.. 36179W-NE-4 | GNMA PASSTHRU MA7589 .. . 09/01/2023 . | MORTGAGE PAYDOWN ... 0. .0 . . 09/20/2051 . [1.F FE ....
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..36179W-0B-7 | GNMA PASSTHRU MAT650 ........cevvvveveeiiieniiiinns [ eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN .0 . 0 . 10/20/2051 . [1.F FE ....
..36179W-R2-6 | GNMA PASSTHRU MA7705 .......eevvvvvverrnninriinnnns [ eeeeenn . 09/20/2023 . | VARIOUS .0 . 0 . 11/20/2051 . [1.F FE ....
..361790-TY-4 | GNMA PASSTHRU MA7767 .......eevvrmmmmnnnnnnnnnnnnnn [ eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/20/2051 . [1.F FE ....
..361790-TZ-1 | GNMA PASSTHRU MA7768 ...........evvmmmmmninnnnnnnns [eeneenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/20/2051 . [1.F FE ....
.. 361790-VU-9 | GNMA PASSTHRU MAT7827 .......eevvvvveiiiiiiiniiiinns [ eeeeenn . 09/20/2023 . | VARIOUS ... .0 . 0 . 01/20/2052 . [1.F FE ....
..36179W-Y9-3 | GNMA PASSTHRU MA7936 ......ooovvvveviiiiiiieeieeees [ . 09/20/2023 . | VARIOUS ... .0 . 0 . 03/20/2052 . 1.F FE ....
..36179X-BT-2 | GNMA PASSTHRU MAB150 .......eevvvvvveiiiiiiiiiiinns [ eeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 07/20/2052 . (1.F FE ....
..36179X-FH-4 | GNMA PASSTHRU MAB268 ..........cevvvvvvvvrvriinnnns [eeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 09/20/2052 . 1.F FE ....
..36179X-LH-7 | GNMA PASSTHRU MAB428 ..........ccovvvivriiiininnnns [eennnn . 06/16/2023 . | VARIOUS ......ovvvvvvnnnnns .0 . 0 . 11/20/2052 . (1.F FE ....
..36179X-X3-5 | GNMA PASSTHRU MA8798 07/13/2023 . | ZERO STAGE CAPITAL 0 0| . 04/20/2053 . [1.F FE ....
..36179Y-DH-4 | GNMA PASSTHRU MA9104 07/25/2023 . | ZERO STAGE CAPITAL 0 0| . 08/20/2053 . [1.F FE ....
..3617MK-2X-6 | GNMA PASSTHRU BS8890 .. 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 02/20/2050 . [1.F FE ....
..36181G-DG-1 | GNMA PASS-THRU C SINGLE F .....oevveiiiiiiiiinnn [eeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 06/20/2043 . [1.F FE ....
.. 36186N-WN-5 | GOVT NATL MTGE ASSN .........oooeeveieieninnnnnnns [oens . 09/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/15/2045 . [1.F FE ....
..362000-2T-0 | GOVT NATL MTGE ASSN ......cooovvviriiniininnns [ s . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/15/2082 . [1.F FE ....
..36200Q-JJ-4 | GOVT NATL MTGE ASSN ........oooeveeeiiieniinnnnnnns [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/15/2032 . [1.F FE ....
..36201M-2F-8 | GOVT NATL MTGE ASSN ......cooovvrriiiiiininnns [ s . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/15/2082 . [1.F FE ....
..36202C-6Y-4 | GOVT NATL MTGE ASSN .........cooeeeiiiinnnnnnnnnnns [oenns . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/20/2028 . (1.F FE ....
..36204J-NZ-5 | GOVT NATL MTGE ASSN .......ooovvvreiiiiiinnns [ s . 09/01/2023 . | MORTGAGE PAYDOWN ........ |.... .0 . 0 . 02/15/2024 . (1.F FE ....
..3622AA-UR-3 | GNMA PASSTHRU 785192 .........cooeeeeeeneinnnnnnens [ oeens . 09/01/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 11/20/2050 . [1.F FE ....
..38141G-YL-2 | GOLDMAN SACHS GROUP 09/11/2023 . | ZERO STAGE CAPITAL 0 0| . (2,897) |.. . 10/21/2024 . (1.F FE ....
..38376R-R4-0 | GNMA REMIC TRUST . 09/20/2023 . | VARIOUS ... 0 0| .. (8%4) .. . 01/20/2067 . [1.A FE ....
..38380H-CH-3 | GNMA REMIC TRUST . 09/20/2023 . [MORTGAGE PAYDOWN 0 0| .0 . 05/20/2047 . (1.F FE ....
..38381R-G6-0 | GOVT NATL MTG A .. . |- 09/20/2023 . [MORTGAGE PAYDOWN K 0 0| 0| . 03/20/2049 . [1.F FE ....
..38383A-BJ-2 | GNMA REMIC TR .. . |- 09/15/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 01/20/2050 . [1.F FE ....
..38383P-5X-5 | GNMA REMIC TRUST .......ooovveriiiieiiinns [ . 09/15/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 04/20/2052 . (1.F FE ....
..38383P-B4-2 | GNMA REMIC TRUST ....cooevviiiiiiinini [ . 09/15/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 04/20/2052 . (1.F FE ....
..38383P-NA-5 | GNMA REMIC TRUST ......cooeeeiiniiiiiiii [ . 09/15/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 03/20/2052 . [1.F FE ....
..38383P-RN-3 | GNMA REMIC TRUST .....oooeviiiiiiiinni [ . 09/15/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 03/20/2052 . (1.F FE ....
..38383R-35-4 |GNMA REMIC TRUST .....ccooveeiiiiiiiiieins [ . 09/15/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 06/20/2052 . 1.F FE ....
..38383R-FV-4 | GNMA REMIC TRUST .... . 09/15/2023 . | INTEREST ONLY PAYMENT .. |.... .0 . 0 . 04/20/2052 . (1.F FE ....
..38383R-WA-1 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 04/20/2052 . (1.F FE ....
..383837-2H-5 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 07/20/2052 . (1.F FE ....
..38383T-YC-1 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 07/20/2052 . [1.F FE ....
..38383Y-AV-4 | GNMA REMIC TRUST . 09/15/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 08/20/2052 . [1.F FE ....
..912810-TH-1 |UNITED STATES TREAS 08/24/2023 . | ZERO STAGE CAPITAL ..... .. 4,242,630 |. 0 0| . 4,248,615 . 05/15/2042 . (1.A FE ....
..912810-TJ-7 |UNITED STATES TREAS ... . 08/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeevreeeennnnnns [-oennn.2,447,578|........ 2,950,000 |........ 2,487,542 |.... .. .0 . 0 e 2,489,168 |.. . (41,590) . 08/15/2052 . [1.A FE ....
..912810-TU-2 | UNITED STATES TREAS ... . 09/20/2023 . | ZERO STAGE CAPITAL ..... . 3,317,500 0. .0 . 0 . (16,513) |.... . 08/15/2043 . [1.A FE ....
..912828-ZE-3 |UNITED STATES TREAS ... . 09/08/2023 . | ZERO STAGE CAPITAL ..... .. 480,068 0. .0 . 0 . 03/31/2027 . (1.A FE ....
..912828-ZN-3 |UNITED STATES TREAS ... . 08/18/2023 . | ZERO STAGE CAPITAL ..... ..718,145 U .0 . 0 . 04/30/2027 . (1.A FE ....
..91282C-CG-4 |UNITED STATES TREAS ... . 09/13/2023 . | ZERO STAGE CAPITAL ..... 3,054,793 |........3, 3, 0. .0 . .0 . . (7,891) . 06/15/2024 . (1.A FE ....
..91282C-DH-1 |UNITED STATES TREAS ... . 07/28/2023 . | ZERO STAGE CAPITAL ..... 19,279,283 |....... 20,435,000 |....... 19,563,665 |........ 9,991, .0 . ...0 (451,405) . 11/15/2024 . (1.A FE ....
..91282C-DS-7 |UNITED STATES TREAS ... . |- 08/23/2023 . [ ZERO STAGE CAPITAL ..... |oeeeeeeveeveeeennnns founnnns 9,046,588 |....... 10,515,000 |........ 9,923,412 |.... .0 . 0 e 9,073,151 [ovvvvviieennnn 0 fennnnnn (26,563) ... (26,563) . 01/15/2025 . [1.A FE ....
..91282C-EF-4 |UNITED STATES TREAS ... . |- 08/23/2023 . [ZERO STAGE CAPITAL ..... |oeeeveeevrvrvvennnns forvenns 4,575,263 |........ 4,900,000 |........ 4,608,680 |.... .0 . 0 e 4,609,512 |..ovvvviennnnnn 0 fonnnnns (34,200) . (34,250) . 03/31/2027 . (1.A FE ....
..91282C-EH-0 |UNITED STATES TREAS 09/06/2023 . [ ZERO STAGE CAPITAL ... 13,295,563 .13,830,000 . 13,334,461 K 0 0| 13,388,703 (93,140) |.. . 04/15/2025 . [1.A FE ....
..91282C-EN-7 |UNITED STATES TREAS ... . 08/18/2023 . | ZERO STAGE CAPITAL ..... 4,375,037 |........ 4,640,000 |........ 4,405,519 |........2,925,049 |.... 0. 0 s 4,430,241 . (55,204)|....... (55,204) . 04/30/2027 . [1.A FE ....
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..91282C-EP-2 |UNITED STATES TREAS .....evvvrrmmmnmnnnnninninnnnns [eeeeenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... . 1,079,700 |........ 1,180,000 |........ 1,084,263 |.... .0 . 0 e 1,084,592 |.. .(4,89)[.... . 05/15/2082 . [1.A FE ....
..91282C-EU-1 |UNITED STATES TREAS .......evvvmmmmmmmmnnnnnnnnnnnn [eeneen . 09/15/2023 . | ZERO STAGE CAPITAL ..... .......1,338,536 |........ 1,390,000 |........ 1,338,907 |.... 0 e 1,582 [0 [ 1,340,488 |.. .(1,982) |.... . 06/15/2025 . [1.A FE ....
..91282C-EV-9 |UNITED STATES TREAS .....eevvrrmrmmmmnnnnininnnnnnn [eeeeenn . 07/05/2023 . |VARIOUS ...ooovvvvviiiiiiins oo s 4,036,686 |........ 4,230,000 |........ 4,078,672 |.... R PO (61 ISR | B R 4,079,741 . (43,055) . 06/30/2029 . [1.A FE ....
..91282C-EN-7 |UNITED STATES TREAS ......evvvvmmmmmmmnnnnnnnnnnnnn [eeeeenn . 07/06/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeieeeeennns |oeees 6,681,038 |........ 6,980,000 |........ 6,776,550 |.... PO PO (| N IR | B RRRRO 6,779,871 . (98,832) . 06/30/2027 . [1.A FE ....
..91282C-EY-3 |UNITED STATES TREAS .....eevvrrmrmnmnnnnnnnninnnnns [ereeens . 08/09/2023 . | ZERO STAGE CAPITAL ..... . 1,998,016 ..2,070,000 .0 . .2,011,001 |.. . 07/15/2025 . [1.A FE ....
..91282C-FB-2 |UNITED STATES TREAS ......evvvvrmmmmmnnnnnnnnnnnnnn [eeeeen . 08/15/2023 . | ZERO STAGE CAPITAL ..... .. 187,430 |.......... 200,000 |... .0 . oo, 198,476 .. . . 07/31/2027 . (1.A FE ....
..91282C-FC-0 |UNITED STATES TREAS .....evvvrrmmmmmnnninnnninnnnns [ereeenn . 09/12/2023 . | ZERO STAGE CAPITAL ..... 7,210,091 |........ 7,865,000 |........ 7,351,298 |.... L0 . 0 31,182 [0 [ 7,382,430 |.. ...145,336 |. 07/31/2029 . [1.A FE ....
..91282C-FN-6 |UNITED STATES TREAS .......evvvrmmmmmmmnnnnnnnnnnnn [eeneen . 08/30/2023 . | ZERO STAGE CAPITAL ..... 18,384,871 |...... 18,600,000 |....... 18,395,824 |.... 0 e 0 ]onennnnn25,382 [0 s 18,421,206 |.. ...404,679 |. 09/30/2024 . [1.A FE ....
..91282C-FIi-6 |UNITED STATES TREAS .....oevvrrmmmmmmnnnnnnnnnnnnns [ereeenn . 06/30/2023 . | ZERO STAGE CAPITAL ..... .6,184,192 |........ 6,216,000 |........ 6,254,850 |........ 6,253,495 |.... JR Y PO (< 9-2(1) ISR | B R 6,247,276 |.. .. 177,105 |. 11/15/2025 . [1.A FE ....
..91282C-GB-1 |UNITED STATES TREAS 09/12/2023 . [ ZERO STAGE CAPITAL ... 1,455,742 ..1,500,000 1,464,551 |. 0 0 . 1,464,640 . (8,898) .. 11,583 | 12/31/2029 . [1.A FE ....
..91282C-GL-9 |UNITED STATES TREAS 08/31/2023 . [ ZERO STAGE CAPITAL ... 11,850,959 .12,045,000 11,042,788 |. 0| 0 11,958,815 . 02/15/2026 . [1.A FE ....
..91282C-GN-5 |UNITED STATES TREAS 08/02/2023 . [ ZERO STAGE CAPITAL ... 31,684,379 .31,900,000 .31,709,070 |. 0| 0 31,709,529 . 02/28/2025 . [1.A FE ....
..91282C-GR-6 | UNITED STATES TREAS ......eevvvmmmmmmmmnnnnnnnnnnns [eeeeenn . 08/07/2023 . | ZERO STAGE CAPITAL ..... ....200,336 |.......... 200,000 |........... 204,531 |.... 0. .0 . eeeee...204,028 .. e (3,692) . 03/15/2026 . [1.A FE ....
..91282C-GX-3 |UNITED STATES TREAS .......evvvmmmmmmmmmnnnnnnnnnnn [eenenn . 06/27/2023 . | ZERO STAGE CAPITAL ..... 4,224,582 ... 4,300,000 |........ 4,235,259 |.... 0 0 el 0 0 L 4,235,259 |...............0 |....... (10,677) |....... (10,677) . 04/30/2025 . [1.A FE ....
..91282C-HB-0 |UNITED STATES TREAS .....evvrrrmrmnmnnnnnnnninnnnnn [eeeeenn . 08/31/2023 . | VARIOUS .....oovvvviiiinnes L 7,412,570 |........ 7,600,000 |........ 7,522,646 |.... 0. U PO - Y15 ISR | B R 7,529,300 |.. (116,730) . 05/15/2026 . [1.A FE ....
..91282C-HC-8 | UNITED STATES TREAS .......evvvmmmmmmmnmnnnnnnnnnnn [eeneen . 07/31/2023 . | ZERO STAGE CAPITAL ..... .. 362,410 |.......... 380,000 0. .0 . .362,679 .. (269) . 05/15/2033 . [1.A FE ....
..91282C-HD-6 |UNITED STATES TREAS .....ovvvrvmrnmnnnnnninninnnnnn [eeeeenn . 09/20/2023 . | ZERO STAGE CAPITAL ..... 67,934,289 |...... 68,800,000 0. .0 . 67,986,976 |.. ...... (52,687) . 05/31/2025 . [1.A FE ....
..91282C-HE-4 | UNITED STATES TREAS ......evvvvmmmmmmmnnnnnnnnnnnnn [eenees . 06/30/2023 . | ZERO STAGE CAPITAL ..... .... 570,000 0 .0 . .557,443 |.. ... 266 ... . 05/31/2028 . [1.A FE ....
..91282C-HF-1 |UNITED STATES TREAS .....ovvrmrmmmnmnnnninniiinnnns [ eeeeenn . 06/30/2023 . | ZERO STAGE CAPITAL ..... 895,000 |.......... 888,078 |.... 0. .0 . 888,156 |.. .(5,392) |.... . 05/31/2030 . (1.A FE ....
..91282C-HJ-3 |UNITED STATES TREAS .......evvvmmmmmmmmnnnnnnnnnnnn [eenees . 07/19/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeennnnnnns |-......3,827,579 | 3,865,000 |........ 3,828,553 |.... 0. .0 . a0 e 3,828,600 |.. (1,021) |.... . 06/30/2030 . [1.A FE ....
..91282C-HK-0 | UNITED STATES TREAS 07/28/2023 . [ZERO STAGE CAPITAL ... ..3,030,000 ..2,998,163 |. 0| 0 0| . 2,908,237 ..3,029 |. . 06/30/2028 . [1.A FE ....
..91282C-HL-8 |UNITED STATES TREAS 07/28/2023 . [ZERO STAGE CAPITAL ... . 150,000 0| 0 0| .149,043 . 06/30/2025 . [1.A FE ....
..91282C-H-6 | UNITED STATES TREAS 09/13/2023 . [ ZERO STAGE CAPITAL ... .. 1,530,000 K 0| 0 0| . 1,530,630 . 07/15/2026 . [1.A FE ....
..91282C-HN-4 | UNITED STATES TREAS . |- 09/20/2023 . [ZERO STAGE CAPITAL ... .16,405,000 .16,348,414 |. 0| 0 0| 16,348,496 . 07/31/2025 . [1.A FE ....
..91282C-H0-7 |UNITED STATES TREAS . |- 08/11/2023 . [ZERO STAGE CAPITAL ... ..2,716,000 ..2,707,406 |. 0| 0 0| .2,707,408 . 07/31/2028 . [1.A FE ....
..91282C-HT-1 |UNITED STATES TREAS .......evvvmmmmmmmmnnnnnnnnnnnn [eeneen . 08/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennennnns [oenennn 991,812 [ 1,010,000 988,820 |.... 0 .0 . ....0 |...........988,830 .. . 08/15/2033 . [1.A FE ....
..91282C-HU-8 |UNITED STATES TREAS ......evvvvmmmmmmnnnnnnnnnnnnns [eeeeenn . 09/18/2023 . | ZERO STAGE CAPITAL ..... .... 280,000 ... 218,688 |.... 0 .. . .0 . 0 .278,709 |.. . 08/15/2026 . [1.A FE ....
..91282C-HX-2 |UNITED STATES TREAS ......cccoceviiiiiiiiiiiiiiiins [eenens . 09/08/2023 . | ZERO STAGE CAPITAL ..... .... 500,000 .... 500,117 |.... 0. .. ...0 ] .0 . .0 ... 500,117 |.. v 176 .l 176 . 08/31/2028 . [1.A FE ....
0109999999. Subtotal - Bonds - U.S. Governments 351,959,099 339,836,887 23,706,232 0 383,689 0 383,689 0 340,296, 760 0 (2,046,211) | (2,046,211) XXX XXX
..013051-DT-1 | ALBERTA PROV ......evvmmmmmnmnnninnininninniiinninnns [ eeeees . 06/30/2023 . |RBC DEXIA ..oevvvvvviiiines e | 6,951,486 |........ 7,400,000 |........ 7,717,592 |........ 7,616,074 |............... [V RO (31,355) |oooeeeeeens 0 |ens (31,355) |ooeeeeeens 0 fnns 7,584,720 [ooeiiiiinnnnn 0 f..... (633,234) |...... (633,234) . 06/01/2026 . (1.D FE ....
.. 135087-H2-3 | CANADA GOVT ...eeveininiiiiiiiiiiins [ eeeeenn . 07/12/2023 . |RBC DEXIA oovvvvvvviiiiees oo | 25,083,000 |....... 27,000,000 |....... 26,677,835 |.... ....28,552 | L O N1/ ISR | B R 26,704,751 |.. .. (1,621,751) |... (1,621,751) . 06/01/2028 . [1.A FE ....
.. 135087-M2-7 | CANADA GOVT ...uvvnnninnnnnnnniin [ eeeeens . 09/13/2023 . |RBC DEXIA .ovvvvvvvivieiins e | 11,037,000 |....... 13,000,000 |....... 11,320,270 |.... ....36,927 | 0 ]onnnnnn36,927 [0 s 11,357,197 [...cceeeel 0 ] (320,197) ). (320, 197) . 06/01/2031 . [1.A FE ....
.. 135087-M8-4 | CANADA GOVT ...ovveniiniiiniiiiiiiiiiias [ eeeenn . 07/06/2023 . |RBC DEXIA .oovvvvvviiiiens oo e 5,882,435 |........ 6,500,000 |........ 5,878,775 |.... ....64,744 |. R PO 73 7. AR | B R 6,010,449 |[...............0 |......(128,014) |...... (128,014) . 03/01/2027 . (1.A FE ....
.. 135087-N8-3 | CANADA GOVT ...uvvvnnnninnnnniiin [ eeeeenn . 09/13/2023 . |RBC DEXIA .ovvvvvvvivieiins e | 11,400,000 |....... 12,000,000 |....... 11,840,470 |.... ....19,229 |. 0 ]eeennn19,229 [0 i 11,860,312 |...............0 |...... (460,312) |...... (460,312) . 09/01/2027 . (1.A FE ....
.. 135087-P5-7 | CANADA GOVT ...evvennnniiiniiiiiiiiiias [ eeeenn . 07/12/2023 . |RBC DEXIA .ovvvvvviiiiiees oo | 5,929,980 |........ 6,000,000 |........ 5,989,380 |.... L0 . L FORREC 1[0 ISR | B R 5,989,686 |...............0 |....... (59,706) |....... (59,706) . 03/01/2028 . [1.A FE ....
..135087-P6-5 | CANADA GOVT .. 09/19/2023 . (RBC DEXIA 15,446,868 .15,725,000 .15,701,825 |. 0 0 15,708, 365 .. (261,497) |.. . 02/01/2025 . [1.A FE ....
..13509P-FL-2 | CANADA HOUSING TRUST 06/30/2023 . [RBC DEXIA 13,951,650 .15,000,000 .15,123,400 |. 15,068,063 |. 0 15,058,980 ... (1,107,330) |... (1,107,330) |.. . 09/15/2026 . [1.A FE ....
..563469-UJ-2 | MANITOBA PROV .. 06/30/2023 . [RBC DEXIA 10,908,670 .11,500,000 12,327,710 |. 12,062,157 |. 0 11,980,264 .. (1,071,594) |... (1,071,594) |.. . 06/02/2026 . (1.E FE ....
..68333Z-AY-3 | ONTARIO PROV . 09/13/2023 . [RBC DEXIA ..4,000,000 .. 3,857,440 |. L0 0 .3,860,506 (105,026) |...... (105,026) |.. . 06/02/2033 . (1.D FE ....
..74814Z-ES-8 | QUEBEC PROV .. 06/30/2023 . [RBC DEXIA ..5,000,000 ..4,981,100 |. . 4,981,903 |. 0 . . 4,987,250 . (57,700) |. (57,700) [.. . 09/01/2024 . (1.D FE ....
..891288-DK-5 | TORONTO ONT .. P . 09/21/2023 . |RBC DEXIA ..oevvvvvvvveenne Jooveeeeeeeneeeeenen. |......3,204,286 ... 3,325,000 |........ 3,545,182 |........ 3,426,989 |.... 0 e (35,161) [ 0 [ 3,391,828 |.. .....(187,542) |...... (187,542) . 02/06/2025 . [1.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 126,450,000 124,960,979 76,823,253 0 124,494,308 0 (6,013,903)| (6,013,903) XXX XXX
..13063C-JG-6 | CALIFORNIA ST .. . | 08/07/2023 .‘ZERO STAGE CAPITAL ... |eveeeiiiiiiiiienens |.....3,331,674 |, 3,315,000 |........ 3,856,074 |........ 3,425,971 [....ccccunnnnn0 [oenns (34,369) | R PO (<. 1) ISR | B R 3,391,602 |. . (59,928) |....... (59,928) . 12/01/2024 . [1.C FE ....
..70914P-02-1 | PENNSYLVANIA ST .. . |. 08/15/2023 . | ZERQ STAGE CAPITAL ... |.eerrereeeenne. |ooo... 1,883,571 |........ 1,755,000 |........ 1,889,889 |.... .........(6,952) |. 0 .. (6,982) ... L0 1,882,937 |.. ....634 |............ 634 . 07/15/2027 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 5,070,000 5,745,963 3,425,971 0 (41,321) 0 (41,321) 0 5,274,539 0 (59,294) (59,294) XXX XXX




€603

STATEMENT AS OF SEPTEMBER 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
..95736U-7R-9 | WESTCHESTER ONTY NY .......eeevvvevvvvvnnnnnnnnnnns [eeeennn . 08/16/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeeeenens |oeees 1,719,530 |........ 1,635,000 |........ 1,746,883 |........ 1,709,754 |............... 0 ooeenns (8,919) |...oeeeeennn. 0 fooeenns (8,919) |...ooeeeeeennn 0 | 1,700,835 . 12/15/2031 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 1,719,530 1,635,000 1,746,883 1,709,754 0 (8,919) 0 (8,919) 1,700,835 XXX XXX
..01026C-AC-5 | ALABAMA ECONOMIC SET .. . 08/11/2023 . | VARIOUS .....oovvvviviinnnns .. 150,000 .... 150,000 150,974 |...........150,433 |.... 0 e (109) ... ....150,324 |.. . 09/15/2025 . [1.G FE ....
..010609-FG-5 | ALABAMA ST PUB SCH & 06/29/2023 . [ ZERO STAGE CAPITAL ... ..2,500,000 ..2,883,725 |. .2,844,520 |. 0 (27,964) .2,816,556 . 11/01/2028 . (1.B FE ....
..01F020-67-9 |UMBS TBA 30YR ..... 06/30/2023 . [ ZERO STAGE CAPITAL ... 0 . 07/15/2050 . [1.F FE ....
..01F020-68-7 |UMBS TBA 30YR .......evvvmmmmmmmnnnnnnniinniiiiiinins [ eeeeenn . 08/09/2023 . | ZERO STAGE CAPITAL ..... .0 . . 08/15/2050 . [1.F FE ....
..01F022-68-3 |UMBS TBA 30YR .......eevvmmmmmmmnmnnnnnninnnnnnnnnnns [ eeeeenn . 08/08/2023 . | ZERO STAGE CAPITAL ..... .0 . . 08/15/2050 . [1.F FE ....
..01F030-67-8 |UMBS TBA 30YR .......evvvmmmmmmmnnnnnnnninniiniiinins [ eeeeens . 05/31/2023 . | ZERO STAGE CAPITAL ..... .0 . . 07/15/2050 . [1.F FE ....
..108152-AV-1 | BRIDGEPORT CONN .......evvvvvvvevnmnnnnnnnnnnnnnnnnns [ eeeeenn . 09/07/2023 . | ZERO STAGE CAPITAL ..... .0 . . 08/15/2026 . [1.F FE ....
..160070-DD-7 | CHARLESTON CNTY S C ARPT ...evvvvvvvrvrriiriinnnns [eeeenn . 07/03/2023 . | ZERO STAGE CAPITAL ..... . .0 . . 07/01/2041 . (1.E FE ....
. A72311-L0-0 | CINCINNATI OHIO WTR ooevviiiiiiiiiiiiiiiiiiiieeees [ . 07/20/2023 . | ZERO STAGE CAPITAL ..... . 2,096,190 . . .0 . . . . 12/01/2046 . [1.A FE ....
..196711-PZ-2 | COLORADO ST COPS ....cooeeeeeiiieiiieiieeeeeeeeeeens [ . 09/01/2023 . |MATURITY ...oovvvvvnnnnnns ..500,000 .... 500,000 .... 500,000 |.......... 500,000 |.... . .0 . ... 500,000 |.. . 09/01/2023 . (1.D FE ....
..207758-C5-0 | CONNECTICUT ST SPL T .. . 08/14/2023 . | ZERO STAGE CAPITAL ..... 1,829,344 ..1,600,000 ..1,852,240 |.... L0 . ... (3,763) | 0 el (8,763) ... .1,848,477 |.. . 05/01/2033 . [1.D FE ....
..207758-E9-0 | CONNECTICUT ST SPL T .. 08/21/2023 . [ ZERO STAGE CAPITAL ... . 800,000 ..960,056 |. 0 .(4,732) | 0 ..(4,732) .945,324 . 01/01/2032 . (1.D FE ....
..207758-F9-9 | CONNECTICUT ST SPL T .. 08/21/2023 . [ZERO STAGE CAPITAL ... ..1,000,000 ..1,120,720 |. 1,111,367 | .. (11,404) |. 0 (11,404) . 1,009,963 . 11/01/2028 . (1.D FE ....
..20775D-GP-1 | CONNECTICUT ST HEALT 09/14/2023 . [ZERO STAGE CAPITAL ... ..567,105 ..565,066 |. .(5,523) | 0 ..(5,523) . 07/01/2029 . [1.A FE ....
..240523-ZF-0 |DE KALB CNTY GA WTR ... . 07/25/2023 . | ZERO STAGE CAPITAL ..... . 2,207,260 |........ R .0 . (22,912) |... R . . 10/01/2028 . (1.D FE ....
.. 246428-K5-4 | DELAWARE TRANSN AUTH . 07/27/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereereinnninnns [200002.2,339,331 [ooeies 2,030,000 |........ 2,344,082 |.... PO PO (-74:) ) (SN | B RRRRO 2,343,504 |.. . . . 07/01/2032 . (1.B FE ....
..25476F-SX-7 | DISTRICT COLUMBIA ....ovvnnniis oo . 08/24/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeverevinnnnnns |oeeee 1,051,740 | 1,000,000 |........ 1,242,710 |........ 1,165,834 |.... .0 . (27,563) |.oeeeeeeeeennnn0 | 1,138,271 |.. . (86,531) [.... . 06/01/2033 . [1.B FE ....
..25476F-YE-2 | DISTRICT COLUMBIA ....ovvnnnniniiin [ . 08/16/2023 . | ZERO STAGE CAPITAL ..599,537 |.... o0 .. (6,694) |... ....502,843 |.. .. (6,472) |.... . 02/01/2029 . (1.B FE ....
..283822-GH-1 |EL PASO TEX WTR & SW ...ooooeeerener [ . 08/07/2023 . | ZERO STAGE CAPITAL R R ........ 1,031,116 |.... .0 ...l (16,048) |... ........1,015,068 |.. .. (7,558) [.... . 03/01/2024 . (1.B FE ....
..20270C-4J-1 | ENERGY NORTHWEST WAS .......cevvvvvvvvivvinriinnnns [eeeeenn . 09/06/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns 01,436,945 | 1,330,000 |........ 1,435,376 |.... 0 e (102) i 0 1,435,274 |.. 1,671 | . 07/01/2040 . (1.C FE ....
..29270C-U4-5 | ENERGY NORTHHEST WAS .......oevvvvvemmiiiiiiiininns [eeeeenn . 06/29/2023 . |VARIOUS .....covvvvvvvvninns Jooveeeeieennnnnnenns |oeeee 1,251,068 |, 1,180,000 |........ 1,252,334 |.... 0 el (1,061) ... 0 e 1,251,273 |.. .. 6% |[.... . 07/01/2026 . [1.C FE ....
..3128K1-B7-5 | FHLMC PC GOLD COM ... . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 4,957 ... 4,842 | .0 . 0 . 4,957 |.. 0 . 12/01/2030 . [1.F FE ....
..3128K2-JM-2 | FHLMC PC GOLD COM . 09/01/2023 . [MORTGAGE PAYDOWN .2,776 .2,712 | 0 0| 2,776 0| . 01/01/2031 . [1.F FE ....
..3128K4-YG-4 | FHLMC PC GOLD COM . 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 04/01/2036 . [1.F FE ....
..3128K7-42-8 | FHLMC PC GOLD COM . 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 09/01/2033 . [1.F FE ....
..3128K9-F2-5 | FHLMC PC GOLD COM . . |- 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 02/01/2036 . [1.F FE ....
..3128KD-50-3 |FHLMC ... . |- 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 08/01/2036 . [1.F FE ....
Y P2c N KT Iy O [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 10/01/2036 . [1.F FE ....
L B128KM-UN-3 [FHLMC PC e [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2087 . [1.F FE ....
. 3128KQ-HL-3 |FHLMC PC . [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2037 . [1.F FE ....
LB12BLX-FI-5 [FHLMC eeiiiiiiiiiiiiiciiiiiceieieneeeeeviniieiiien [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 12/01/2035 . [1.F FE ....
L 3128M7-5T-9 |FHLMC PC . [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 08/01/2040 . [1.F FE ....
L3128M7-EK-8 |FHLMC PC .o [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 02/01/2039 . [1.F FE ....
..3128M8-NC-4 | FHLMC PC 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 11/01/2039 . [1.F FE ....
..3128MJ-20-1 | FHLMC . 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 09/01/2047 . (1.F FE ....
..3128MJ-B8-2 | FHLMC PC 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 06/01/2035 . [1.F FE ....
..3128MJ-E8-9 | FHLMC . 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 10/01/2036 . [1.F FE ....
..3128MJ-0G-8 | FHLMC ... 09/01/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 07/01/2041 . [1.F FE ....
..3128P8-DF-5 |FEDERAL NATL MG ........eevvmmmmmmmmmnnnninnninnnnnn [eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 10/01/2036 . [1.F FE ....
..3128P8-E2-3 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnniniinnnnn [eenees . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 08/01/2037 . [1.F FE ....
..3128PY-DL-5 |FHLMC PC  GOLD 15 ..eeevvviviiiiiiiiiiiiens [ eeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 02/01/2027 . (1.F FE ....
..31202G-5W-2 |FHLMC GOLD PC .....oovvvvriiiiiiiiiiiiiiiiieeeeeeeens [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 09/01/2029 . [1.F FE ....
.. 31292H-AK-0 |FHLMC GOLD PC ...ooovvvviiiiiiiiiiiiiiiiiciccceeeeees [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . .0 . .0 . . 01/01/2030 . [1.F FE ....
..31202H-ON-7 |FHIMCPC ~ GOLD CAS .....oeovvveveeeeeeeees [oeenns . 09/01/2023 . | MORTGAGE PAYDOWN ....... 0 0 0 . 05/01/2032 . [1.F FE ....
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..31202K-ZP-5 | FHLMC PC [c10/ )71 R NN . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 68,193 ...68,193 ...68,380 |.... .0 . 0 ..68,193 |.. 2,066 |. 03/01/2040 . [1.F FE ....
..312030-5P-1 |FHLMC ....ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiinniiiiiiiins [ oo . 09/01/2023 . | MORTGAGE PAYDOWN ......e. |ovvereeeeiiniininnns |oeeeeeeeees 5,746 ....5,746 ... 5,746 |.... .0 . 0 ...5,746 |.. . 03/01/2039 . [1.F FE ....
..312039-PM=7 |FHLMC GOLD PC ...ooovvvviiiiiiiiiiiiiiiiiiiieieeeeens [ . 09/01/2023 . | MORTGAGE PAYDOWN ....ccee |oovevriiiiiiiiiiiens oo 1,842 ... 1,842 .. 1,844 .0 . 0 ...1,842 |.. . 03/01/2040 . (1.F FE ....
..312940-40-9 | FHLMC PC [c{0/ R0 [N . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 11,358 ...11,358 L 11,512 .0 . 0 .. 11,358 |.. . 06/01/2040 . (1.F FE ....
..312940-PZ-6 | FHLMC PC GOLD COM i | aviias . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 25,775 ...25,775 .0 . 0 ..25,775 |.. . 05/01/2040 . [1.F FE ....
..312041-NL-7 | FHLMC PC [c{0/ R0 [N . 09/01/2023 . | MORTGAGE PAYDOWN ... 12,217 12,217 .0 . 0 . 07/01/2040 . (1.F FE ....
. 312044-Pd-4 |FHLMC ...oovvviiiiiiiiiiiiiiiiiiiiiniisieeviieniiiiaes [ eeeeen . 09/01/2023 . | MORTGAGE PAYDOWN ... 21,009 .0 . 0 . 12/01/2040 . [1.F FE ....
..31204B-6P-5 |FHLMC GOLD PC .....coovvvriiiiiiiiiiiiiiiiiiieeeeeens [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/01/2030 . [1.F FE ....
..31294F-PT-7 |FHLMC GOLD PC ...coovvviiiiiiiiiiiiiiiiiiiiiecceeeees [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/01/2030 . [1.F FE ....
..31204F-T5-5 |FHLMC GOLD PC ..... 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 05/01/2030 . [1.F FE ....
..31296M-32-0 | FHLMC PC GOLD COM ... 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 09/01/2033 . [1.F FE ....
..312968-M3-7 | FHLMC 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 01/01/2034 . (1.F FE ....
..312068-M5-2 |FHLMC  FHWMC ... f.ens . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . . . 0 . 01/01/2034 . [1.F FE ....
..31297M-AQ-1 | FHLMC PC [c{0/H (0 [N . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . . (2) ] 0 . 03/01/2035 . [1.F FE ....
..31297M-XV-5 | FHLMC PC GOLD COM i | aviias . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/01/2030 . [1.F FE ....
..31297T-IiF-6 | FHLMC PC [c{0/ R0 [N . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 09/01/2035 . [1.F FE ....
..31297V-Y8-5 |FHLMC PC GOLD COM i | avinns . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 11/01/2035 . [1.F FE ....
.. 31208N-FU-4 | FHLMC PC GOLD CAS ...vvvvnnnnnnnnnnn | ennnne . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . . 0 . 05/01/2031 . [1.F FE ....
.. 31306X-2A-0 |FHLMC ....oevviiiiiiiiiiiiiiiiiniiiiieiiiieneiinieiiees [ eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... .. (1,143) ). 0 e (1,143) 0 . 10/01/2027 . (1.F FE ....
..31307M-2H-8 | FHLMC FHMC oo [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .. (365) | 0 e, (365) ... 0 . 05/01/2030 . [1.F FE ....
..31307R-6V-2 | FEDERAL NATL MG ........ 09/01/2023 . [MORTGAGE PAYDOWN (292) |. 0 . (292) 0| . 10/01/2031 . [1.F FE ....
..3131XV-VQ-5 |FHLMC PC 30Y ZM2423 09/18/2023 . | VARIOUS (903) | 0 0| . (69,66 . 01/25/2047 . (1.F FE ....
..3131YB-1iB-0 | FHLMC PC 15Y ZN5142 08/01/2023 . | VARIOUS (233) | 0 0| . 04/25/2034 . (1.F FE ....
..3132A5-H8-1 | FHLMC PC 30Y Z84755 . |. 08/01/2023 . | VARIOUS . (82) ] 0 0| . 02/25/2048 . [1.F FE ....
..3132AE-HR-0 | FHLMC PC 30Y ZT2040 . |- 08/01/2023 . | VARIOUS 0 0| . 11/25/2043 . (1.F FE ....
.. 313200-2N-3 | FHLMC PC 15Y SBO781 ..o [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2037 . (1.F FE ....
..313200-3T-9 | FHLMC PC 15Y SBOB10 ...coooeeeeeieeiiieieiiiceeeees [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2037 . [1.F FE ....
A 700l Y B s R (PN . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/01/2032 . [1.F FE ....
..313200-Y7-3 |FHLMC PC 15Y SBO734 .......eevvvvvvvvvvnnnnnnnnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2037 . [1.F FE ....
..313206-AL-4 |FHLMC PC 15Y SBB111 ..ooooeeeeeiiieieies [ . 08/01/2023 . | VARIOUS ... . ... 24,225 |.... .0 . 0 . 07/25/2036 . [1.F FE ....
..313206-D8-0 |FHLMC PC 15Y SB8227 ... . 09/13/2023 . | VARIOUS ... ... 801,111 ... 765,817 |.... .0 . 0 . 04/25/2038 . [1.F FE ....
..3132D06-EB-2 | FHLMC PC 15Y SB8230 08/01/2023 . | VARIOUS ...58,885 ...58,9% |. 0 0| . 05/25/2038 . [1.F FE ....
..3132D06-ED-8 |FHLMC PC 15Y SB8232 09/12/2023 . | VARIOUS ..343,090 |. 0 0| . 06/25/2038 . [1.F FE ....
..3132DM-6A-8 | FHLMC PC 30Y SD0865 08/01/2023 . | VARIOUS 1,175 | 0 0| . 02/25/2052 . 1.F FE ....
..3132DM-N6-8 | FHLMC PC 30Y SD0413 08/01/2023 . | VARIOUS 62,535 |. 0 0| . 07/25/2050 . [1.A FE ....
..3132DM-QE-8 | FHLMC PC 30Y SD0453 09/14/2023 . | VARIOUS .. 142,409 |. 0 0| . 11/25/2050 . 1.F FE ....
..3132DN-CN-1 | FHLMC PC 30Y SD0977 ... . 08/01/2023 . | VARIOUS ... ...18,239 |.... .0 . 0 . 02/25/2052 . [1.F FE ....
.. 3132DN-TN-3 | FHLMC PC 30Y SD1457 ... . 08/01/2023 . | VARIOUS ... ...16,378 |.... .0 . 0 . 12/25/2051 . [1.F FE ....
..3132DN-YL-1 |FHLMC PC 30Y SD1615 ... . 08/01/2023 . | VARIOUS ... ...16,742 |.... .0 . 0 . 09/25/2052 . [1.F FE ....
..31320P-FT-0 |FHLMC PC 30Y SD1978 ... . 08/01/2023 . | VARIOUS ... ...16,783 |.... .0 . 0 . 12/25/2052 . (1.F FE ....
..31320P-KN-7 | FHLMC PC 30Y SD2101 ... . 08/01/2023 . | VARIOUS ... ....2,066 |.... .0 . 0 . 12/25/2051 . [1.F FE ....
..31320P-L6-3 |FHLMC PC 30Y SD2149 ... . 08/01/2023 . | VARIOUS ... ....4,800 |.... .0 . 0 . 02/25/2052 . 1.F FE ....
..313200-JM-9 | FHLMC PC 30Y SD2968 ... . |- 08/01/2023 . [ VARIOUS ... L. 2,148 ... .0 . 0 . 12/25/2051 . [1.F FE ....
..313200-K4-7 | FHLMC PC 30Y SD3015 ... . |- 08/01/2023 . [ VARIOUS ... ....9,997 |.... .0 . 0 . 06/25/2052 . [1.F FE ....
..31320V-52-4 | FHLMC PC 30Y SD8064 08/01/2023 . | VARIOUS 22,229 |. 0 0| . 05/25/2050 . 1.F FE ....
..3132DV-7B-5 |FHLMC PC 30Y SD8090 ... . 08/01/2023 . | VARIOUS ... .. 15,289 |.... 0. .0 . . 09/25/2050 . [1.F FE ....
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..31320V-L8-6 |FHLMC PC 30Y SD7551 ....cevvvvviviiiiiiiiiiiiiiiens oo . 08/01/2023 . | VARIOUS ... ... 10,987 ...10,987 ...10,966 |.... .0 . 0 ..10,987 |.. . 01/25/2052 . (1.F FE ....
..31320V-MD-4 | FHLMC PC 30Y SD7556 .......cevvvvvvvviiriiiiiinnnns [eeeenn . 08/01/2023 . | VARIOUS ... ... 20,116 ...20,116 .0 . 0 ..20,116 |.. . 08/25/2052 . [1.F FE ....
..31320W-A5-2 | FHLMC PC 30Y SDB128 .........eevvrvvvvemmnnnnnnnnns [ereeenn . 08/01/2023 . | VARIOUS ...oovvvvviiiiiiiins oo e 1,711 A .0 . 0 LT . 02/25/2051 . [1.F FE ....
..313200-AD-5 |FHLMC PC 30Y SD8104 ..........evvvvrvvvrvnnnnnnnnnn [erneenn . 08/01/2023 . | VARIOUS ... ... 56,319 ...56,319 .0 . 0 ..56,319 |.. . 11/25/2050 . 1.F FE ....
..3132DW-ANM-5 | FHLMC PC 30Y SDB112 .......eevvvvvvvvnrnninnnnnnnnn [eeeeenn . 09/05/2023 . | VARIOUS ... .. 704,168 ..935,898 .0 . 0 .795,269 |.. . 12/25/2050 . [1.F FE ....
..313200-AR-4 | FHLMC PC 30Y SDB116 .........evvvmmmmmmmnnnnnnnnnnn [erneenn . 08/01/2023 . | VARIOUS ... ... 12,849 ... 12,849 .0 . 0 .. 12,849 |.. . 12/25/2050 . 1.F FE ....
..3132D/-BB-8 | FHLMC PC 30Y SD8134 .......covvvvvviiiiiiiiiiiieens e . 08/01/2023 . | VARIOUS ...oovvvviiiiiiiiins oo oo 5,785 ....5,785 .0 . 0 ...5,785 |.. . 03/25/2051 . [1.F FE ....
..3132DW-BP-7 | FHLMC PC 30Y SD8146 .........eevvvrrvvvvnvvnnnnnnnn [ereeenn . 08/01/2023 . | VARIOUS ... .. 17,066 .0 . 0 ..17,086 |.. . 06/25/2051 . [1.F FE ....
..313200-C9-2 | FHLMC PC 30Y SDB196 .........evvvvvvvvvvvnnnnnnnnns [ereeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..3132DW-CG-6 | FHLMC PC 30Y SD8171 08/01/2023 . | VARIOUS 0 0| . 10/25/2051 . [1.F FE ....
..31320W-CS-0 | FHLMC PC 30Y SD8181 08/01/2023 . | VARIOUS 0 0| . 12/25/2051 . [1.F FE ....
..313200-DZ-3 | FHLMC PC 30Y SD8220 06/25/2023 . | VARIOUS ... . 4,600 0 0| . 06/25/2052 . [1.F FE ....
..3132DW-E4-1 |FHLMC PC 30Y 8D8255 .......ccooeveveiieiieeeenenees s . 07/21/2023 . | ZERO STAGE CAPITAL ..... ... 500,000 .0 . 0 . 10/25/2052 . (1.F FE ....
..3132DW-E7-4 | FHLMC PC 30Y SD8258 ........ccvvvvvvviiiiiiiiiinnns [eeeenn . 08/01/2023 . | VARIOUS ... ... 7,832 .0 . 0 . 10/25/2052 . [1.F FE ....
..3132DW-EC-3 |FHLMC PC 30Y 8D8231 ......cevvvvviiiiiiiiiiiiiiiins e . 08/01/2023 . | VARIOUS ... ... 7,381 .0 . 0 . 07/25/2052 . (1.F FE ....
..3132DW-EJ-8 |FHLMC PC 30Y SDB237 .......evvvvvvrvriiiiiiiiiiinns [eeeenn . 08/01/2023 . | VARIOUS ... .... 4,200 .0 . 0 . 08/25/2052 . [1.F FE ....
..3132DW-ES-8 |FHLMC PC 30Y SD8245 ........ccoevevviieieenneenenns [ . 08/01/2023 . | VARIOUS ... ... 3,545 .0 . 0 . 09/25/2052 . 1.F FE ....
..3132DW-FL-2 |FHLMC PC 30Y SDB271 .......evvvvvvvvrvvnnnnnnnnnnns [eeeeenn . 08/29/2023 . | ZERO STAGE CAPITAL . ...83,386 .0 . 0 . 10/25/2052 . (1.F FE ....
..3132DW-FT-5 |FHLMC PC 30Y SDB278 .........eevvvvemmemvnnnnnnnnnn [ereeenn . 08/01/2023 . | VARIOUS .....oevvvvivinnnes ... 13,022 .0 . 0 . 12/25/2052 . (1.F FE ....
..3132DW-G9-8 |FHLMC PC 30Y SD8324 .......ccovveeeiiieiieeneeenens [ eens . 08/01/2023 . | VARIOUS ....oovvvvvrrnnnnns ...26,562 .0 . 0 . 056/25/2053 . [1.F FE ....
..3132DW-Gli-7 | FHLMC PC 30Y SD8313 06/13/2023 . | ZERO STAGE CAPITAL ..499,999 0 0| . 04/25/2053 . [1.F FE ....
..3132DW-HG-1 | FHLMC PC 30Y SD8331 08/01/2023 . [ VARIOUS ... 20,188 0 0| . 06/25/2053 . [1.F FE ....
..313200-JG-9 | FHLMC PC 30Y SD8363 ... 08/29/2023 . | ZERO STAGE CAPITAL ..499,951 0 0| . 09/25/2053 . 1.F FE ....
..31326G-A2-1 | FHLMC PC GOLD PC . |- 09/01/2023 . [MORTGAGE PAYDOWN 38,677 0 0| . 08/01/2041 . [1.F FE ....
..3132GS-BF-5 | FHLMC PC GOLD PC ..... . |- 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 03/01/2042 . (1.F FE ....
..31326V-L6-7 |FHMC ~ FHWMC .......... [.eis . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/01/2042 . [1.F FE ....
LO132HPKK-9 |FHLIMC FHMC . [ . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 11/01/2042 . (1.F FE ....
L 3132HP-NB-6 | FHLMC .evvvvvviiiiiiiiiiiiiiiiiiiiiiiiiinnniiiiiiniins [ oo . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 11/01/2042 . (1.F FE ....
L B132HO-EG-3 |FHLMC evvvviiiiiiiiiiiiiiiiiiiiiiiiieeeeneeveiiiiiiins [ oo . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/01/2042 . (1.F FE ....
..313206-E6-7 |FHMC  FHWMC .......... [..eis . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/01/2043 . [1.F FE ....
..3132J7-K6-8 | FHLMC PC [c10/ 0 R TN . 09/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/01/2043 . [1.F FE ....
..3132J9-G7-7 | FHLMC PC GOLD PC .. 09/01/2023 . [MORTGAGE PAYDOWN 0 0| . 05/01/2043 . [1.F FE ....
..3132J9-TD-0 | FHLMC PC GOLD PC ..... 09/01/2023 . [MORTGAGE PAYDOWN .29,333 0 0| . 05/01/2043 . [1.F FE ....
.. 31320R-0E-3 | FHLMC 09/01/2023 . [MORTGAGE PAYDOWN 14,072 0 0| . 07/01/2045 . [1.F FE ....
.. 31320U-RS-4 | FHLMC 09/01/2023 . [MORTGAGE PAYDOWN 16,510 0 0| . 12/01/2045 . (1.F FE ....
..31320U-Uz-4 | FHLMC 09/01/2023 . [MORTGAGE PAYDOWN 52,216 0 0| . 12/01/2045 . [1.F FE ....
. 3132V0-03-3 |FHLMC .evvvviiiiiiiiiiiiiiiiiiiiiiieeeiseeeeeneeieneen [ eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 50,222 .0 . 0 . 06/01/2049 . [1.F FE ....
..31320D-MZ-4 |FEDERAL NATL MG~ FMMA ......ooes [oeennn . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 18,285 .0 . 0 . 05/01/2046 . [1.F FE ....
..31320K-KE-7 |FEDERAL NATL MG ........evvrmmmmmmmnnnnnninnninnnnnn [ eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 12,090 .0 . 0 . 01/01/2047 . (1.F FE ....
..3132WW-BA-9 | FHLMC PC 55D WA2532 .......ccoeeiiiiiiiiiiieeeeeees [ . 08/01/2023 . | VARIOUS ..oovvvviiiiiiiiiins e o 2,266 .0 . 0 . 11/25/2052 . [1.F FE ....
..3132XS-ED-8 | FEDERAL NATL MG . 09/01/2023 . | MORTGAGE PAYDOWN ... 96,445 .0 . 0 . 08/01/2047 . (1.F FE ....
..3132XS-KG-4 | FEDERAL NATL MG . 09/01/2023 . | MORTGAGE PAYDOWN ... ... 19,613 .0 . 0 . 08/01/2047 . [1.F FE ....
..3132XT-MS-4 | FEDERAL NATL MG . |- 09/01/2023 . [MORTGAGE PAYDOWN ... ... 39,862 .0 . 0 . 10/01/2047 . (1.F FE ....
..3132XU-NA-9 | FEDERAL NATL MG . |- 09/01/2023 . [MORTGAGE PAYDOWN ... ... 64,047 .0 . 0 . 11/01/2047 . (1.F FE ....
..3132XW-BJ-9 | FEDERAL NATL MG 09/01/2023 . [MORTGAGE PAYDOWN .. 112,230 . K K 0 0| . 01/01/2048 . [1.F FE ....
..3132XX-GL-7 | FEDERAL NATL MG . 09/01/2023 . | MORTGAGE PAYDOWN ... .. 167,963 .. 166,300 |.......... 167,860 |.... 0. .0 . .167,953 |. . 03/01/2048 . [1.F FE ....
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..3132XY-G8-4 | FEDERAL NATL MG ........evvvmmmmmmmnnnnnnniniinnnnnn [eeeeenn . 09/01/2023 . | MORTGAGE PAYDOWN ... ... (183) ] 0 e (183) . 0 .. 8,955 |. 04/01/2048 . [1.F FE ....
..3132Y0-4E-7 |FHMC  FHWMC .......... [l . 09/01/2023 . | MORTGAGE PAYDOWN ... .. (528) | .0 . 0 . 07/01/2048 . [1.F FE ....
..31334W-2(-6 | FEDERAL HOME LN BKS ....coooeeeeiiiiiiiiiieiieeeens [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2049 . (1.F FE ....
.. 31334Y-A5-6 |FHLMC .......ovvvviiiiiiiiiiiiiiiniiiiiiiiniiiiiiiniins [ oo . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/01/2049 . [1.F FE ....
..313398-5V-3 | FHLMC PC 30Y QA3560 ... . 09/18/2023 . | VARIOUS ... .0 . 0 . 10/25/2049 . (1.A FE ....
..31330U-VJ-6 |FHLMC PC 30Y QA4217 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2049 . (1.A FE ....
..3133A0-T8-7 |FHLMC PC 30Y QA5975 ... . 08/25/2023 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3133A1-DQ-2 | FHLMC PC 30Y QA6411 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3133A3-J9-0 |FHLMC PC 30Y QA8388 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2050 . [1.F FE ....
..3133A3-TU-2 |FHLMC PC 30Y QA8663 08/01/2023 . | VARIOUS 0 0| . 04/25/2050 . [1.F FE ....
..3133A3-ZL-5 |FHLMC PC 30Y QA8847 08/01/2023 . | VARIOUS 0 0| . 04/25/2050 . [1.F FE ....
..3133A4-88-0 | FHLMC PC 30Y QA9543 08/01/2023 . | VARIOUS 0 0| . 056/25/2050 . [1.F FE ....
..3133A6-MU-2 | FHLMC PC 30Y QBO371 ... . 09/18/2023 . | VARIOUS ... .0 . 0 . 06/25/2050 . [1.F FE ....
..3133A9-DF-9 | FHLMC PC 30Y (B2802 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2050 . [1.F FE ....
..3133AA-V9-0 | FHLMC PC 30Y (B4240 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2050 . [1.F FE ....
..3133AD-US-3 | FHLMC PC 30Y (B6893 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2050 . 1.F FE ....
..3133AF-62-9 | FHLMC PC 30Y (B898S ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..3133AG-HA-0 | FHLMC PC 30Y (B9225 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
..3133AG-JU-4 | FHLMC PC 30Y QB9275 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
..3133AG-02-8 | FHLMC PC 30Y QBO473 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
..3133AG-UL-1 |FHLMC PC 30Y (B9587 08/01/2023 . | VARIOUS 0 0| . 03/25/2051 . [1.F FE ....
..3133AJ-PG-2 | FHLMC PC 30Y (0C0423 08/01/2023 . | VARIOUS 0 0| . 04/25/2051 . [1.F FE ....
..3133AK-20-2 | FHLMC PC 30Y QC1683 08/01/2023 . | VARIOUS 0 0| . 05/25/2051 . [1.F FE ....
..3133AK-W2-2 | FHLMC PC 30Y QC1565 . |. 08/01/2023 . | VARIOUS 0 0| . 06/25/2051 . [1.F FE ....
..3133AL-Zli-1 | FHLMC PC 30Y QC2557 . |- 08/01/2023 . | VARIOUS 0 0| . 06/25/2051 . [1.F FE ....
..3133AP-Z6-9 | FHLMC PC 30Y (C5265 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.F FE ....
..3133A0-50-6 | FHLMC PC 30Y QC6255 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.A FE ....
..3133AQ-ES-2 | FHLMC PC 30Y (C5545 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.A FE ....
..3133AT-F7-1 |FHLMC PC 30Y QC8290 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3133AT-V6-5 |FHLMC PC 30Y QC8737 ... . 08/01/2023 . | VARIOUS ... . .0 . 0 . 10/25/2051 . [1.F FE ....
..3133AX-B2-7 | FHLMC PC 30Y QD0957 ... . 09/18/2023 . | VARIOUS ... ....(2,124) | .0 . 0 . 11/25/2051 . [1.F FE ....
..3133AX-M8-2 | FHLMC PC 30Y (D1283 08/01/2023 . | VARIOUS (9 0 0| . 11/25/2051 . [1.F FE ....
..3133B0-K7-7 |FHLMC PC 30Y QD3018 07/31/2023 . | VARIOUS (7,404) |. 0 0| . 12/25/2051 . [1.F FE ....
..313380-WZ-2 | FHLMC PC 30Y (D3364 08/01/2023 . | VARIOUS 0 0| . 12/25/2051 . [1.F FE ....
..313382-Y7-8 | FHLMC PC 30Y (D5234 08/01/2023 . | VARIOUS 0 0| . 01/25/2052 . [1.F FE ....
..313383-FK-8 | FHLMC PC 30Y (D5570 08/01/2023 . | VARIOUS 0 0| . 01/25/2052 . (1.F FE ....
..3133B3-FU-6 | FHLMC PC 30Y QDS579 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..3133B3-H3-4 | FHLMC PC 30Y QD5650 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3133B3-QF-7 |FHLMC PC 30Y QD5854 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3133B3-WR-4 | FHLMC PC 30Y QD6056 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . 1.F FE ....
..3133B4-7K-5 |FHLMC PC 30Y QD7198 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..313385-7L-0 | FHLMC PC 30Y QD809 ... . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2052 . [1.F FE ....
..3133B5-ZL-9 |FHLMC PC 30Y QD7947 ... . |- 08/01/2023 . [ VARIOUS ... .0 . 0 . 03/25/2052 . 1.F FE ....
..3133BD-3T-0 |FHLMC PC 30Y QE4410 ... . |- 08/01/2023 . [VARIOUS ......cevvvvvnnnnnns .0 . 0 . 06/25/2052 . [1.F FE ....
..3133BQ-SR-8 | FHLMC PC 30Y QF3228 08/10/2023 . | ZERO STAGE CAPITAL 0 0| . 11/25/2052 . [1.F FE ....
..3133C7-Ni-3 | FHLMC PC 30Y QG6705 ... . 08/01/2023 . | VARIOUS ... 0. .0 . . 07/25/2053 . [1.F FE ....
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..3133D3-BL-8 |FHLMC ....evvvviiiiiiiiiiiiniiiiiiinniiineiiiiieiiniaes [ eeeeenn . 08/01/2023 . | MORTGAGE PAYDOWN e (32)). .0 . 0 0 e . 08/01/2039 . [1.F FE ....
..313303-PJ-8 | FHLMC PC 20Y QKO425 .......ccevvvvviiiiiiiiiiiinnns [ eeeenn . 08/01/2023 . | VARIOUS ... (398) | .0 . 0 0 . 09/25/2040 . (1.F FE ....
..3133JL-CA-5 |FHLMC PC 30Y QU7265 ..........covvvvvvviiiiiiiniins [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2049 . 1.F FE ....
..3133KK-5P-0 | FHLMC PC 30Y RA4454 ..........oooeeiiiinnnnnnnnnnns [ oenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 02/25/2051 . [1.F FE ....
..3133KL-2T-3 |FHLMC PC 30Y RA5286 ..........cevvvvreemvennnnnnnns [ereeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 05/25/2051 . [1.F FE ....
..3133KL-JA-6 | FHLMC PC 30Y RA4757 .......eevvvvrvvmvnnnnnnnnnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 03/25/2046 . [1.F FE ....
..3133KL-N5-2 | FHLMC PC 30Y RA4912 .....coovvvvviiiiiiiiiiiiiieees [ . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 03/25/2051 . [1.F FE ....
.. 3133KM-DF-9 | FHLMC PC 30Y RAS502 .........cevvvvvviiiiiiiiinnnns [eeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 .0 . . 06/25/2051 . [1.F FE ....
..3133KN-RZ-8 | FHLMC PC 30Y RAB8O04 ..........eevmmmmmmmmnnnnnnnnnn [ereeenn . 09/12/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 7 ... . 02/25/2052 . [1.F FE ....
.. 3133KP-U5-5 |FHLMC PC 30Y RA7804 08/01/2023 . [ VARIOUS ... 0 0| 0| . 08/25/2052 . 1.F FE ....
..3133KQ-AE-6 | FHLMC PC 30Y RA8105 08/01/2023 . | VARIOUS 0 0| 0| . 10/25/2052 . [1.F FE ....
..3133KQ-FT-8 |FHLMC PC 30Y RA8278 08/01/2023 . | VARIOUS 0 0| 0| . 12/25/2052 . [1.F FE ....
..3133KY-WA-3 | FHLMC PC 20Y RB5141 .......eevvvvvvvvvininnninnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 01/25/2042 . (1.F FE ....
..3133U8-JC-6 | FHLMC PC 30Y S12089 ......cevvvvvriiiiiiiiiiiininns [ eeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2050 . [1.F FE ....
.. 3133US-JD-4 | FHLMC PC 30Y SI2060 .........eevvmmmmmmmmnnnnnnnnnn [ereeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2050 . 1.F FE ....
..3136B3-5A-4 | FNMA REMIC TRUST ......oooeeiiiiiiiinis [ . 08/25/2023 . | VARIOUS ... .0 . 0 0 . 06/25/2048 . [1.F FE ....
..3136B3-UT-5 |FEDERAL NATL MG ........oevvvmmmmmmnnnnnniiniinnnnnn [eeeeenn . 08/25/2023 . | VARIOUS ... .0 . 0 0 . 01/25/2049 . (1.F FE ....
..3136B3-IIF-3 | FNMA REMIC TRUST .....cooevieiiieiniiees [ . 08/25/2023 . | VARIOUS ... . .0 . 0 0 . 01/25/2049 . (1.F FE ....
..3136B4-5C-8 |FEDERAL NATL MG ........eevvmmmmmmmmnnnnnnnniinnnnnn [eeeeenn . 08/25/2023 . | VARIOUS ... ...0 ] .0 . 0 0 . 07/25/2049 . (1.F FE ....
..3136BB-TQ-5 |FNMA REMIC TRUST ......coovieiiiiiiiinies [ . 08/25/2023 . | VARIOUS ... ....(3,547) | .0 . 0 0 . 09/25/2050 . [1.F FE ....
..3136BB-TT-9 | FNMA REMIC TRUST . 09/25/2023 . | VARIOUS .(4,8%4) |. 0 0| 0| . 09/25/2050 . [1.F FE ....
..3136BB-TX-0 |FNMA REMIC TRUST . 08/25/2023 . | VARIOUS .(6,599) |. 0 0| 0| . 09/25/2050 . [1.F FE ....
..3136BB-IE-8 | FNMA REMIC TRUST .... 08/25/2023 . | VARIOUS .(2,233) | 0 0| 0| . 09/25/2050 . 1.F FE ....
..31371H-X9-4 | FEDERAL NATL MG . |. 08/01/2023 . | VARIOUS 0 0| 4)) . 10/01/2029 . (1.F FE ....
..31371J-BD-5 |FEDERAL NATL MG «...... |- 08/01/2023 . | VARIOUS 0 0| 0| . 02/01/2030 . [1.F FE ....
..31379R-I-4 | FEDERAL NATL MG FNVA oo [ . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/01/2028 . [1.F FE ....
L B137BR-N7-6 | FHLMC .evvvviiiiiiiiiiiiiiiiiiiiiieiieeneevviieiiiiies [ eeeeenn . 09/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 08/15/2046 . [1.F FE ....
..3137F3-ClH-2 | FHLMC REMIC SERIES .....coovviiiiiiiiiiiiiiiiiiies e . 09/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/15/2048 . [1.F FE ....
LB187F6-6L-6 |FHLMC ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiisieviiiiiiiines [ eeeeenn . 09/15/2023 . | MORTGAGE PAYDOWN .0 . 0 0 . 12/15/2040 . (1.F FE ....
..3137F6-6V-4 |FHLMC REMIC SERIES .....ccooviiiiiiiiiiiiiiiiiiiins e . 09/15/2023 . .0 . 0 0 . 05/15/2041 . [1.F FE ....
LB1B7FT-TNSS [FHLMC ieieiiiiiiiiiieiiieiveeeeeeeveiieiiiiees [ eeeeens . 09/15/2023 . | MORTGAGE PAYDOWN .0 . 0 0 . 01/15/2046 . [1.F FE ....
..3137F7-YY=5 |FHLMC . 08/25/2023 . | VARIOUS ... 0 0| 0| . 06/25/2047 . (1.F FE ....
..3137F9-WP-2 | FHLMC ... 08/25/2023 . | VARIOUS ... 0 0| 0| . 02/25/2051 . [1.F FE ....
..3137FE-UA-6 | FHLMC REMIC SERIES . 08/28/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 01/25/2025 . [1.A FE ....
..3137FK-BB-1 | FHLMC REMIC SERIES . 09/15/2023 . [MORTGAGE PAYDOWN 0 0| 0| . 12/15/2048 . [1.F FE ....
..3137FQ-HG-1 |FREDDIE MAC ....... 08/25/2023 . | VARIOUS ... 0 0| 0| . 09/25/2048 . [1.F FE ....
..3137FU-WQ-3 | FHLMC REMIC SERIES .....evvveiiiiiiiiiiiiii e . 08/25/2023 . | VARIOUS ... .0 . 0 0 . 07/25/2050 . [1.F FE ....
..3137FW-5T-3 | FHLMC REMIC SERIES .....coooviiiiiiiiiiiiiiiiiiiies oo . 08/25/2023 . | VARIOUS .0 . 0 0 . 09/25/2050 . [1.F FE ....
..3137FY-YN-0 |FHLMC REMIC SERIES ......evveniniiiiiiiis e . 09/15/2023 . | MORTGAGE PAYDOWN .0 . 0 0 . 08/15/2044 . (1.F FE ....
..3137H9-MG-1 | FEDERAL HOME LN MTG ...........ooooeeernennns [ oens . 08/25/2023 . | VARIOUS ... .0 . 0 6 . 08/25/2038 . (1.B FE ....
. 3137HA-AA-4 [FHLMC .oevvviiiiiiiiiiiiiiiiiiiieineeeeseeeeeiiieiiene [ oo . 08/25/2023 . | VARIOUS ... .0 . 0 0 . 07/25/2038 . (1.B FE ....
..313837T-JH-2 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/01/2029 . [1.F FE ....
..3138511-X8-7 | FNMA PASS-THRU  LNG 30 Y . |- 08/01/2023 . [ VARIOUS ... .0 . 0 0 . 09/01/2082 . [1.F FE ....
..31380F-84-5 |FNMA PASS-THRU LNG 30 Y .... . |- 08/01/2023 . [ VARIOUS ... .0 . 0 0 . 02/01/2032 . (1.F FE ....
..3138A7-4J-4 |FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 36,534 |. 0 0| 0| . 03/01/2041 . [1.F FE ....
..3138AB-73-6 |FNMA PASS-THRU LNG 30 Y .... . 08/01/2023 . | VARIOUS ..ovvvvvvvvvvvvenees Joveeeeeeeeeeeeeeeees |oveeeee... 98,437 ovnnnnnnn 98,437 oo, 102,297 |.... 0. .0 . 0. . 04/01/2041 . [1.F FE ....
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..3138AH-7B-6 |FNMA PASS-THRU LNG 30 Y ..ooeeveiiiiiiiiiieeees s . 08/01/2023 . | VARIOUS ... ... 2,657 ....2,663 |.... .0 . 0 ...2,657 |.. . 07/01/2041 . [1.F FE ....
..3138AS-PL-0 |FEDERAL NATL MG~ FMMA ......ooes [oeenns . 08/01/2023 . | VARIOUS ... ...20,626 ...20,656 |.... .0 . 0 ..20,626 |.. . 09/01/2041 . [1.F FE ....
..3138E0-AE-9 |FEDERAL NATL MG~ FNWA ..cooees [ oeennn . 08/01/2023 . | VARIOUS ... ....6,837 ....6,848 |.... .0 . 0 .6,837 |.. . 01/01/2042 . (1.F FE ....
..3138E2-VY-8 |FEDERAL NATL MG~ FMMA .....oos [oeeens . 08/01/2023 . | VARIOUS ... ....8,717 ....8,750 |.... .0 . 0 . 12/01/2041 . [1.F FE ....
..3138E5-CL-0 |FNMA PASS-THRU  INT 15 Y .ooooeiiiiiiiiiiiiiiiss [ . 08/01/2023 . | VARIOUS ... ...36,803 e 37,043 | .0 . 0 . 01/01/2027 . (1.F FE ....
..3138ED-IV-9 |FEDERAL NATL MG~ FNMA ......ooos [oeenns . 08/01/2023 . | VARIOUS ... ...29,309 |............27,951 |.... .0 . 0 . 05/01/2042 . (1.F FE ....
. B138EN-LD-9 |FHICHC ~  FHMC ... [ . 08/01/2023 . | VARIOUS ... . 111,640 |.......... 104,617 |.... .0 . 0 . 09/01/2044 . (1.F FE ....
..3138EP-2D-5 |FEDERAL NATL MG .........covvmmmmmmmnnnnniniiinnnnn [eeneen . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2045 . [1.F FE ....
..3138LS-KA-7 |FEDERAL NATL MG~ FNWA ..oooees [ oeennn . 08/01/2023 . | VARIOUS ... .0 . 0 . 05/01/2042 . (1.F FE ....
..3138LT-06-8 | FEDERAL NATL MG 08/01/2023 . | VARIOUS 0 0| . 06/01/2027 . [1.F FE ....
..3138M7-YZ-2 | FEDERAL NATL MG 08/01/2023 . | VARIOUS 0 0| . 12/01/2042 . (1.F FE ....
..3138NX-5Z-6 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| . 02/01/2043 . [1.F FE ....
..3138IE-MM-8 | FEDERAL NATL MG ........eevvmrmmmmmmnnnnniiniinnnnnn [ eeeeenn . 08/01/2023 . | VARIOUS ... . . . .0 . 0 . . . 05/01/2030 . [1.F FE ....
..3138IIK-KB-0 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnnnnninnnnn [eeneen . 08/01/2023 . | VARIOUS ... .. 166,774 . 166,568 |.... .0 . 0 166,774 |.. . 03/01/2037 . [1.F FE ....
.. 3138WK-22-4 | FNMA PASSTHRU ASO760 .......covvvvvvriiiiiiiiiinnns [eeieenn . 08/21/2023 . | VARIOUS ... 323,503 ..352,805 |.... .0 . 0 .361,112 |.. . 06/25/2047 . (1.A FE ....
..3138Q-05-4 |FNMA PASS-THRU  LNG 30 Y ..eeeeeeeeeeeeeeeeeeees e . 08/01/2023 . | VARIOUS ... ... 33,909 ...33,8%8 |.... .0 . 0 ..33,909 |.. . 05/01/2043 . [1.F FE ....
..3138WV-S7-7 |FNMA PASS-THRU  INT 15 Y Looooeiiiiiiiiiiiiiiens s . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/01/2028 . [1.F FE ....
..3138XP-0X-4 |FEDERAL NATL MG~ FNMA ..o [oeenns . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/01/2044 . (1.F FE ....
.. 3138XP-VH-3 |FNMA PASS-THRU  INT 15 Y .ooooeiiiiiiiiiiiiiiees s . 08/01/2023 . | VARIOUS ... .0 . 0 . 05/01/2029 . [1.F FE ....
..3138Y4-SJ-9 | FNMA PASSTHRU AX3220 .........ooooveeennnnennnnnnns [ oens . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/01/2029 . [1.F FE ....
..3138Y6-F3-3 | FNMA PASSTHRU AX4685 .. 08/01/2023 . | VARIOUS 0 0| . 11/01/2044 . (1.F FE ....
..3138YE-JM-0 | FEDERAL NATL MG 08/01/2023 . | VARIOUS 0 0| . 06/01/2030 . [1.F FE ....
..3138YJ-73-3 | FNMA PASSTHRU AY5261 .. 08/01/2023 . | VARIOUS 0 0| . 04/01/2045 . (1.F FE ....
..3138YJ-ZJ-8 | FNMA PASSTHRU AY5244 .. . |. 08/01/2023 . | VARIOUS 0 0| . 03/01/2045 . [1.F FE ....
..3138YJ-ZX-7 | FNMA PASSTHRU AY5257 .. . |- 08/01/2023 . | VARIOUS 0 0| . 04/01/2045 . (1.F FE ....
.3138YK-IE-9 |FHICHC — FHMC ... s . 08/01/2023 . | VARIOUS ... .0 . 0 . 05/01/2045 . [1.F FE ....
..3138YU-UG-4 |FEDERAL NATL MG FNWA .ooees [oeenns . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2045 . [1.F FE ....
..3138YU-W-3 |FEDERAL NATL MG~ FNMA ...es [oeenns . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/01/2045 . [1.F FE ....
..3138YW-LC-9 |FEDERAL NATL MG~ FNMA ..ccoees [oeennn . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2045 . [1.F FE ....
..31390F-4E-6 |FNMA PASS-THRU LNG 30 Y ..eoeeeeeeeeeeeeeeeeees oo . 08/01/2023 . | VARIOUS ... .0 . 0 . 05/01/2032 . [1.F FE ....
..31390J-3P-4 |FNMA PASS-THRU LNG 30 Y .... . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/01/2032 . [1.F FE ....
..31391Q-0P-0 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| . 11/01/2032 . [1.F FE ....
..31396W-3U-8 | FEDERAL NATL MG .. 08/25/2023 . | VARIOUS ... 0 0| . 08/25/2037 . [1.F FE ....
..31397V-E3-7 |FNMA STRIP SWBS 424 ... 08/25/2023 . | INTEREST ONLY PAYMENT 0 0| . 02/01/2048 . [1.F FE ....
..31402E-R7-5 |FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS ... 0 0| . 08/01/2033 . [1.F FE ....
..31402G-R4-7 |FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| . 07/01/2033 . [1.F FE ....
..31402L-QU-9 | FNMA PASS-THRU LNG 30 Y .... . 08/01/2023 . | VARIOUS ... .0 . 0 . 08/01/2033 . [1.F FE ....
..31403F-PK-4 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/01/2033 . [1.F FE ....
..31403J-116-9 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/01/2083 . [1.F FE ....
..31404\-L4-8 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/01/2034 . [1.F FE ....
..31405R-AM-8 | FNMA PASS-THRU ~ LNG 30 Y . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/01/2034 . [1.F FE ....
..31405R-AN-6 | FNMA PASS-THRU ~ LNG 30 Y . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/01/2034 . [1.F FE ....
..31406B-F2-1 | FEDERAL NATL MTG ASSN . |- 08/01/2023 . [ VARIOUS ... .0 . 0 . 01/01/2035 . [1.F FE ....
..31406C-TB-4 |FNMA PASS-THRU LNG 30 Y .... . |- 08/01/2023 . [ VARIOUS ... .0 . 0 . 12/01/2034 . (1.F FE ....
..31406E-ML-5 |FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| . 01/01/2035 . [1.F FE ....
..31406E-75-6 |FNMA PASS-THRU LNG 30 Y .... . 08/01/2023 . | VARIOUS ... 0. .0 . . 03/01/2035 . [1.F FE ....
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. 31406K-LR-9 [ FNMA L.eeneeiiin [ . 08/01/2023 . | VARIOUS ... ....6,782 ....6,787 |.... .0 . 0 .6,782 |.. 0 e . 01/01/2035 . [1.F FE ....
..31406L-JC-3 |FED NATL MTG ASSN #813059 ...........coovveeeeees [oeennn . 08/01/2023 . | VARIOUS ... ... 4,203 L4194 .0 . 0 4,203 |.. 0 . 03/01/2035 . [1.F FE ....
..31406M-LG-9 |FNMA PASS-THRU  LNG 30 Y .oooeeviiiiiiiiiiieeees s . 08/01/2023 . | VARIOUS ... ....6,177 ....6,179 |.... .0 . 0 6,177 |.. 0 . 01/01/2035 . [1.F FE ....
..31407B-Hi-4 |FNMA PASS-THRU LNG 30 Y ..eeeeeeeeeeeeeeeeeeees e . 08/01/2023 . | VARIOUS ... ....1,168 .. 1,167 | .0 . 0 .1,168 .. 0 . 06/01/2035 . [1.F FE ....
..31407L-WV-6 | FNMA PASS-THRU  LNG 30 Y oooeeeiiiiiiiiiiieeees s . 08/01/2023 . | VARIOUS ... ...2,427 .. 2,426 |.... .0 . 0 .2,427 |.. 0 . 06/01/2035 . [1.F FE ....
..31407S-A2-8 |FNMA PASS-THRU LNG 30 Y ..ceeeeeeeeeeeeeeeeeees oo . 08/01/2023 . | VARIOUS ... ... 1,383 |.... .0 . 0 21,303 .. 0 . 08/01/2035 . [1.F FE ....
..31408H-KX-2 |FEDERAL NATL MG~ FNWA ..ccees [oeennn . 08/01/2023 . | VARIOUS ... .2,866 |.... .0 . 0 2,871 0 . 02/01/2036 . [1.F FE ....
..31400F-E6-1 |FNMA PASS-THRU  LNG 30 Y .eoeeeeeeeeeeeeeeeeees [ . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 03/01/2036 . [1.F FE ....
..31400T-RE-0 |FEDERAL NATL MG~ FNWA ...ccoees s . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 04/01/2036 . [1.F FE ....
..3140E5-3K-8 | FEDERAL NATL MG 08/01/2023 . | VARIOUS 0 0| 0| . 10/01/2045 . [1.F FE ....
..3140E8-V6-2 | FEDERAL NATL MG 08/01/2023 . | VARIOUS K 0 0| 0| . 11/01/2045 . [1.F FE ....
..3140EB-MN-8 | FEDERAL NATL MG 08/01/2023 . | VARIOUS ..230,593 |. 0 0| 0| . 04/01/2046 . [1.F FE ....
..3140EU-TK-5 |FEDERAL NATL MG~ FNWA ...ocooes [oeennn . 08/01/2023 . | VARIOUS ... 367,320 385,083 |.... .0 . 0 0 . 01/01/2046 . [1.F FE ....
..3140EW-7A-7 |FEDERAL NATL MG~ FMMA .....ooe [oeenns . 08/01/2023 . | VARIOUS ... ...36,410 .0 . 0 0 . 03/01/2046 . [1.F FE ....
..3140EY-XJ-5 |FEDERAL NATL MG .......eevvrmmmmmmmmnnnnniinninnnnnn [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 04/01/2031 . [1.F FE ....
..3140F0-BP-8 | FEDERAL NATL MG ..........evvmmmmmmmmnnnnninninnnnnn [eeneenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 07/01/2046 . [1.F FE ....
..3140F3-6F-0 |FEDERAL NATL MG~ FNWA ....ocoees [oeennn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/01/2046 . [1.F FE ....
.. 3140F5-NN-9 | FEDERAL NATL MG .........evvvmmmmmmmnmnnnnnnniinninn [eeneen . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 07/01/2046 . [1.F FE ....
..3140F8-JK-4 |FEDERAL NATL MG ........ovvrrmmmmmmmnnnnnniniinnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 10/01/2046 . [1.F FE ....
..3140FA-5J-7 | FEDERAL NATL MG ........cccovmmmmmmmmmnnnnnniininnnn [eeneen . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/01/2047 . [1.F FE ....
..3140FB-EK-2 | FEDERAL NATL MG .. 08/01/2023 . | VARIOUS 0 0| 0| . 08/01/2046 . [1.F FE ....
..3140FK-BZ-2 | FEDERAL NATL MG .. 08/01/2023 . | VARIOUS 0 0| 0| . 11/01/2031 . [1.F FE ....
..3140FK-JB-7 | FEDERAL NATL MG .. 08/01/2023 . | VARIOUS 0 0| 0| . 10/01/2046 . [1.F FE ....
..3140FL-N5-3 | FEDERAL NATL MG .. . |. 08/01/2023 . | VARIOUS 0 0| 0| . 11/01/2046 . [1.F FE ....
..3140FM-BD-7 | FNMA PASSTHRU BE 1835 . |- 08/01/2023 . | VARIOUS 0 0| 0| . 11/25/2036 . [1.F FE ....
..3140FM-RO-9 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnnnnnniinnnn [eeneen . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 01/01/2047 . [1.F FE ....
..3140FN-3X-0 | FNMA PASSTHRU BE3513 .......cooeeeiiiiiiiiinnins [oennn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 07/25/2047 . (1.F FE ....
..3140FP-2K-4 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnninniinninn [eeneen . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 01/01/2047 . (1.F FE ....
..3140FP-C9-8 | FNMA PASSTHRU BE3695 ..........ccoovvvvriinnninnnns [oennnn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/25/2047 . (1.F FE ....
..3140FS-C4-3 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnnnninninnn [eeneen . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 04/01/2047 . (1.F FE ....
..3140FS-CJ-0 |FEDERAL NATL MG .......eevvrmmmmmmmmnnnnninniininnnn [ eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 02/01/2047 . (1.F FE ....
..3140FS-CU-5 | FEDERAL NATL MG .. 08/01/2023 . | VARIOUS 0 0| 0| . 03/01/2047 . (1.F FE ....
..3140FS-DB-6 | FEDERAL NATL MG .. 08/01/2023 . | VARIOUS 0 0| 0| . 05/01/2047 . (1.F FE ....
..3140FS-MH-3 | FEDERAL NATL MG .. 08/01/2023 . | VARIOUS 0 0| 0| . 08/01/2047 . (1.F FE ....
..3140FV-UY-0 | FNMA PASSTHRU BE9598 08/01/2023 . | VARIOUS 0 0| 0| . 05/25/2047 . (1.A FE ....
..3140GN-25-5 |FNMA PASSTHRU BHO0763 08/01/2023 . | VARIOUS K 0 0| 0| . 10/25/2049 . (1.F FE ....
..3140GR-XK-5 |FEDERAL NATL MG ........eevvmmmmmmmmmmnnnnininnnnnnn [eeeeenn . 08/01/2023 . | VARIOUS ... ... 173,611 ... 178,860 |.... .0 . 0 173,611 |.. 0 . 07/01/2032 . [1.F FE ....
..3140GW-P5-6 | FEDERAL NATL MG .........eevvmmmmmmmmnnnnnnnninnnnnn [erneen . 08/01/2023 . | VARIOUS ... ...19,618 ...19,689 |.... .0 . 0 ..19,618 |.. 0 . 09/01/2047 . (1.F FE ....
..3140H5-T3-5 |FEDERAL NATL MG~ FNWA ..coooes [oeenns . 08/01/2023 . | VARIOUS ... ....5,979 ....6,203 |.... .0 . 0 ...5,979 |.. 0 . 06/01/2048 . [1.F FE ....
..3140H5-TW-1 |FEDERAL NATL MG~ FNMA .....oos [oeeens . 08/01/2023 . | VARIOUS ... ... 7,525 ... 7,821 .0 . 0 7,525 |.. 0 . 06/01/2048 . [1.F FE ....
..3140H5-UF-6 |FEDERAL NATL MG~ FNWA .oooees [oeenns . 08/01/2023 . | VARIOUS ... ....1,381 1,461 .0 . 0 01,381 |.. 0 . 07/01/2048 . [1.F FE ....
..3140HB-LY-2 | FEDERAL NATL MG ........oovvmmmmmmmmnnnnnnnniinnninn [eeneen . 08/01/2023 . | VARIOUS ..oovvvvviiviiiinins e e 877 [, 877 |eveevveeanas 8,483 |.... .0 . 0 L8177 ) 0 . 03/01/2048 . [1.F FE ....
..3140HB-M0-8 | FEDERAL NATL MG . |- 08/01/2023 . [ VARIOUS ... .. 108,615 ... 110,668 |.... .0 . 0 108,615 |.. 0 . 04/01/2048 . [1.F FE ....
..3140HD-HV-9 | FEDERAL NATL MG FNVA ... . |- 08/01/2023 . [ VARIOUS ... ..200,449 |.... .0 . 0 , .0 . . 05/01/2048 . [1.F FE ....
..3140HD-J7-0 | FEDERAL NATL MG ........ 08/01/2023 . | VARIOUS ...17,083 |. K 0 0| 16,681 0 I . 10/01/2048 . [1.F FE ....
..3140HD-PD-0 | FNMA PASSTHRU BK0419 .. . 09/18/2023 . | VARIOUS ... .. 231,824 .. 281,018 |.......... 280,768 |.... 0. .0 . .280,401 . (48,577) |....... (48,577) . 11/25/2049 . [1.F FE ....
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..3140HE-HR-6 | FEDERAL NATL MG ........eevvvrmmmmmnnnnnnninninnnnns [eeeeenn . 08/01/2023 . | VARIOUS ... ....2,998 .... 3,000 |.... .0 . e (2))n 0 .2,9% |.. 0 e . 03/01/2048 . [1.F FE ....
..3140HE-HZ-8 |FEDERAL NATL MG .........evvvmmmmmmmmmnnninniiinnnnn [ eeeeen . 08/01/2023 . | VARIOUS ... ... 5,867 ....5,589 |.... .0 . 0 .5,557 |.. 0 . 04/01/2048 . [1.F FE ....
..3140HE-09-6 |FEDERAL NATL MG~ FNMA .cooees [ oeennn . 08/01/2023 . | VARIOUS ... ... 3,583 ....3,586 |.... .0 . 0 ...3,583 |.. 0 . 06/01/2048 . [1.F FE ....
..3140HF-T9-0 | FNMA PASSTHRU BK2375 ..........cooeeeerninennnnnens [ oeens . 08/01/2023 . | VARIOUS ... ... 12,765 |.... .0 . 0 . 12,745 .. 0 . 04/25/2050 . 1.F FE ....
..3140HK-ZB-7 |FEDERAL NATL MG~ FNWA .ccoees [oeenns . 08/01/2023 . | VARIOUS ... .6,424 |.... .0 . 0 .6,419 |.. 0 . 07/01/2048 . [1.F FE ....
..3140HL-3C-8 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnninninnnnnn [eeneen . 08/01/2023 . | VARIOUS ... 314 .0 . 0 0 . 06/01/2048 . [1.F FE ....
..3140H.-BA-3 |FEDERAL NATL MG~ FNWA ..ocoees [oeenns . 08/01/2023 . | VARIOUS ... ....986 |.... .0 . 0 0 . 06/01/2048 . [1.F FE ....
.. 3140HN-5C-2 | FEDERAL NATL MG ........oovvvmmmmmmmmnnnnninnininnnn [eeneen . 08/01/2023 . | VARIOUS ... 43,089 |.... .0 . 0 .0 . . 08/01/2048 . [1.F FE ....
..3140J6-GR-2 | FNMA PASSTHRU BM2007 ........evvvvvveeeniriniinnnns [ eeeeenn . 08/01/2023 . | VARIOUS ... ...65,212 |.... .0 . 0 . 09/25/2048 . [1.F FE ....
..3140J7-23-2 | FNMA PASSTHRU BM3461 08/23/2023 . | VARIOUS ..132,384 |. 0 0| . (18,149) |. (18,149) [.. . 01/25/2048 . [1.F FE ....
..3140J8-B4-4 | FNMA PASSTHRU BM3658 09/18/2023 . | VARIOUS ..307,126 |. 0 0| . (53,932) |. . 03/25/2046 . [1.F FE ....
..3140JB-UL-8 | FNMA PASSTHRU BM6886 .. 08/01/2023 . [VARIOUS ....evvvvvvvvvnnnnns Jeveeeneeeneeneeenens fereennnn.. 58,803 [.oinnnn.n 58,803 [onniinnnnnn 49,895 foiiiiiiiiinnie. 0 0| . 02/25/2052 . 1.F FE ....
..3140JG-1IF-8 | FEDERAL NATL MG FNVA oo s . 08/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2048 . [1.F FE ....
..3140JJ-NI=5 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnnnnninnnnnn [eenees . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/01/2048 . [1.F FE ....
..3140JJ-P8-6 | FEDERAL NATL MG ........oevvvmmmmmmmmmnnnninnnnnnnnn [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/01/2049 . (1.F FE ....
..3140JJ-PT-0 | FEDERAL NATL MG ........ovvvmmmmmmmmmnnnnnnnnniininn [eeeeen . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/01/2049 . (1.F FE ....
..31400K-N9-3 | FEDERAL NATL MG .......eevvrmmmmmmmmnmnnnninninnnnnn [eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 04/01/2049 . (1.F FE ....
..3140JL-4M-3 | FEDERAL NATL MG ........eevvvmmmmmmmmnnnnnnniiininnn [eeeeen . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/01/2048 . [1.F FE ....
..31400M-D6-6 | FNMA PASSTHRU BN4624 ........cccoveeeiiiiiiiiienees [ eeeens . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2049 . (1.F FE ....
..3140JM-DE-9 | FNMA PASSTHRU BN460O .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2049 . 1.F FE ....
..31400M-DX-7 | FNMA PASSTHRU BN4617 08/01/2023 . | VARIOUS ... 0 0| . 09/25/2049 . 1.F FE ....
..31400P-EF-8 | FEDERAL NATL MG ..... 08/01/2023 . [MORTGAGE PAYDOWN 0 0| . 02/01/2049 . (1.F FE ....
..31400V-PZ-9 | FEDERAL NATL MG 08/01/2023 . | VARIOUS ... 0 0| . 08/01/2049 . [1.F FE ....
..3140JX-AC-2 | FNMA PASSTHRU B02702 .. . |. 08/01/2023 . | VARIOUS 0 0| . 07/25/2049 . (1.F FE ....
..3140K2-RU-0 | FNMA PASSTHRU B06798 .. . |- 08/01/2023 . | VARIOUS 0 0| . 10/25/2049 . (1.A FE ....
..3140K4-4N-7 | FNMA PASSTHRU B08928 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2035 . [1.F FE ....
..3140K4-56G-1 | FNMA PASSTHRU B08946 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3140K4-5H-9 | FNMA PASSTHRU B08947 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3140K8-C0-2 | FNMA PASSTHRU BP0978 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 05/25/2050 . [1.F FE ....
..3140KB-4C-5 |FNMA PASSTHRU BP4418 .. . 09/19/2023 . | VARIOUS ... .0 . 0 . 056/25/2050 . [1.F FE ....
..3140KB-HG-2 | FNMA PASSTHRU BP3830 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2050 . [1.F FE ....
..3140KB-K9-4 | FNMA PASSTHRU BP3919 .. 08/01/2023 . | VARIOUS 0 0| . 04/25/2050 . 1.F FE ....
..3140KC-5H-1 | FNMA PASSTHRU BP5347 .. 08/01/2023 . | VARIOUS 0 0| . 05/25/2050 . [1.F FE ....
..3140KE-H6-8 | FNMA PASSTHRU BP6552 .. 09/18/2023 . | VARIOUS 0 0| . 08/25/2050 . [1.F FE ....
..3140KH-TB-7 | FNMA PASSTHRU BP9545 .. 08/01/2023 . | VARIOUS 0 0| . 07/25/2050 . [1.F FE ....
..3140KN-KS-6 | FNMA PASSTHRU BQ3004 .. 08/01/2023 . | VARIOUS 0 0| . 10/25/2050 . [1.F FE ....
..3140KP-03-0 | FNMA PASSTHRU BQ4073 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2050 . [1.F FE ....
..3140KQ-VE-8 | FNMA PASSTHRU BQ5112 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2050 . 1.F FE ....
..3140KU-7F-3 | FNMA PASSTHRU BQ8993 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2051 . [1.F FE ....
..3140KV-SP-6 | FNMA PASSTHRU BQ9525 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2050 . 1.F FE ....
..3140KX-CS-3 | FNMA PASSTHRU BROOSO .. . 08/25/2023 . | VARIOUS ... .0 . 0 . 12/25/2050 . [1.F FE ....
..3140L0-3Y-1 |FNMA PASSTHRU BR2614 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..3140L6-ML-5 |FNMA PASSTHRU BR7562 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
..3140LQ-C6-5 |FNMA PASSTHRU BT1892 .. . |- 08/29/2023 . [ZERO STAGE CAPITAL ..... .0 . 0 . 02/25/2052 . 1.F FE ....
..3140LS-XX-9 | FNMA PASSTHRU BT4293 .. 08/01/2023 . | VARIOUS ... 0 0| . 08/25/2051 . [1.A FE ....
..3140LT-DB-7 |FNMA PASSTHRU BT4597 .. . 08/01/2023 . | VARIOUS ... 0. .0 . . 07/25/2051 . [1.A FE ....
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..3140LU-QV-6 | FNMA PASSTHRU BT5867 .......cevvvvvveeemvinnnvnnnns [ereeenn . 08/29/2023 . | ZERO STAGE CAPITAL ..... . 1,087,861 .. 1,316,624 .0 . 0 ..6,172 |..........6,172 1,189 |. 08/25/2051 . [1.F FE ....
..3140LX-D2-8 | FNMA PASSTHRU BT8220 .........ccovvvvvrriieeeeennns [eeeens . 09/12/2023 . | ZERO STAGE CAPITAL ..... ... 98,232 115,408 .0 . 0 . 06/25/2052 . [1.F FE ....
..3140M1-Ri-6 | FNMA PASSTHRU BUOS00 .......covvvvvvvieiiiiiiienens [ eeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3140M2-CY-6 | FNMA PASSTHRU BUO9BB ..........covvvvvirrieniienens [ eeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
.. 3140M2-ZF-2 | FNMA PASSTHRU BU1B4T ..o [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3140M3-4Z-0 | FNMA PASSTHRU BU2639 ........ccoevviiiiiiiiiiiienns [ eeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . 1.F FE ....
..3140M3-BL-3 | FNMA PASSTHRU BU1842 ..........cooeeeiiiiinninnnnns [oennn . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . [1.F FE ....
..3140M8-HQ-5 | FNMA PASSTHRU BUB538 ............coovvreeeeeeeeenns [oenenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140M9-MA-2 | FNMA PASSTHRU BU7552 .....ccoeeviiiiiiiiiiiiiiieees e . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3140MA-1iB-6 | FNMA PASSTHRU BU8741 08/01/2023 . | VARIOUS 0 0| . 06/25/2052 . [1.F FE ....
..3140MA-IIZ-3 | FNMA PASSTHRU BU8763 07/25/2023 . | VARIOUS 0 0| . 04/25/2052 . (1.F FE ....
..3140MC-A2-6 | FNMA PASSTHRU BU9924 08/01/2023 . | VARIOUS 0 0| . 02/25/2052 . 1.F FE ....
..3140MD-S7-4 | FNMA PASSTHRU BVOS4T ..o s . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..3140MD-Z3-5 | FNMA PASSTHRU BVO761 ........evvvvvmmnnnninnninnnns [ eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
.. 3140MH-SS-9 | FNMA PASSTHRU BV4128 .......covvevviiiiiiiiiiiieees [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2052 . 1.F FE ....
..3140MN-SG-2 | FNMA PASSTHRU BV8618 ..........evvvvmmmnnnnnninnnns [ereeenn . 08/01/2023 . | VARIOUS ... .0 . 0 .. . 06/25/2052 . [1.F FE ....
..3140MN-VF-0 | FNMA PASSTHRU BVB713 ......eevvvvviiiiiiiiiiiiiinns [ eeeeenn . 06/25/2023 . | VARIOUS ... .0 . 0 ....539 |.. . 04/25/2052 . [1.F FE ....
..3140MR-BQ-9 | FNMA PASSTHRU BWOO46 .........cevvvvvvvvvvnrinnnnns [eeeenn . 07/10/2023 . | VARIOUS ... .0 . 0 972,904 |.. . 07/25/2052 . (1.F FE ....
..3140MR-EK-9 | FNMA PASSTHRU BWO137 ....eevvvvvieiiiiiiiiiiiiiiens oo . 06/25/2023 . | VARIOUS ... .0 . 0 . 05/25/2052 . [1.F FE ....
..3140MS-TE-5 | FNMA PASSTHRU BW1448 ........oovvvvriiiiiiiiiiinies [ eeens . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140N0-CB-9 | FNMA PASSTHRU BW7265 08/01/2023 . | VARIOUS ... K 0 0| 0| . 11/25/2052 . (1.F FE ....
..3140N8-40-8 | FNMA PASSTHRU BX4430 .. 09/12/2023 . | ZERO STAGE CAPITAL ..414,908 ..362,542 |. 0 0| 616 |. . 09/25/2053 . [1.F FE ....
..3140NE-N7-6 | FNMA PASSTHRU BX9413 .. 07/10/2023 . | VARIOUS ... ..2,031,759 ..2,002,870 |. 0 0| . (25,514) . . 03/25/2053 . 1.F FE ....
.. 3140NJ-CR-3 | FNMA PASSTHRU BY1879 . |. 08/01/2023 . | VARIOUS 22,744 22,701 |. 0 0| 0 . 056/25/2053 . [1.F FE ....
..3140NJ-R3-0 | FNMA PASSTHRU BY2305 . |- 07/11/2023 . | ZERO STAGE CAPITAL ..970,841 ..999,900 ..971,739 |. 0 0| 971,739 (898) |. . 06/25/2053 . [1.F FE ....
.. 3140NN-05-7 | FNMA PASSTHRU BYS875 ......cevvvvveieiiieieeieeeens [ . 07/11/2023 . | ZERO STAGE CAPITAL ..970,841 999,901 971,739 |.... .0 . 0 971,739 |.. ... (898) |.... . 06/25/2053 . [1.F FE ....
..314007-AB-3 | FEDERAL NATL MG ........eevvmmmmmmmmnmnnnnnnnnnnnnnn [eeeeenn . 08/01/2023 . | VARIOUS ... ..148,809 .0 . 0 . 07/01/2087 . [1.F FE ....
..3140Q7-E9-4 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnnnninnnnns [eenees . 08/01/2023 . | VARIOUS ... ...36,261 .0 . 0 . 08/01/2037 . [1.F FE ....
..3140Q7-PD-3 | FEDERAL NATL MG ........eevmmmmmmmmmnnnnniiniinnnnnn [ eeeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 09/01/2032 . [1.F FE ....
..314008-KB-0 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnnnnninnnnn [eenenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/01/2048 . [1.F FE ....
..314008-VY-8 | FNMA PASSTHRU CA1530 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2043 . (1.F FE ....
..3140QA-52-9 | FEDERAL NATL MG ..... 08/01/2023 . | VARIOUS 0 0| . 05/01/2038 . [1.F FE ....
..31400B-LE-6 | FNMA PASSTHRU CA3924 .. 08/01/2023 . | VARIOUS 0 0| . 07/25/2049 . (1.F FE ....
..3140QC-LD-6 | FNMA PASSTHRU CA4823 .. 08/01/2023 . | VARIOUS 0 0| . 12/25/2049 . (1.F FE ....
..31400C-Y3-4 | FNMA PASSTHRU CA5229 .. 08/01/2023 . | VARIOUS 0 0| . 02/25/2050 . [1.F FE ....
..3140QD-L5-1 |FNMA PASSTHRU CA5747 .. 08/01/2023 . | VARIOUS 0 0| . 056/25/2050 . [1.F FE ....
..3140QD-ZT-4 | FNMA PASSTHRU CA6153 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 05/25/2050 . [1.F FE ....
..31400E-AB-8 |FNMA PASSTHRU CA6301 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2050 . [1.F FE ....
..3140QE-DK-5 | FNMA PASSTHRU CA6405 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 e . 07/25/2050 . [1.F FE ....
..3140QF-UJ-6 | FNMA PASSTHRU CA7784 .. . 08/21/2023 . | VARIOUS ... .0 . 0 . (16,582) |.... . 11/25/2050 . 1.F FE ....
..3140QG-30-7 |FNMA PASSTHRU CA8895 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..31400G-AU-1 | FNMA PASSTHRU CA8118 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2050 . 1.F FE ....
..31400G-EW-3 | FNMA PASSTHRU CA8248 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 0 e . 12/25/2045 . (1.F FE ....
..31400G-V7-9 | FNMA PASSTHRU CA8737 .. . |- 08/25/2023 . | VARIOUS ... .0 . 0 e 1,722,492 .. . (48,983) [.... . 02/25/2036 . [1.F FE ....
..31400H-C4-5 | FNMA PASSTHRU CA9090 08/01/2023 . | VARIOUS 0 0| .2,461 .0 . 02/25/2051 . [1.F FE ....
..31400L-25-4 | FNMA PASSTHRU CB1684 .. . 08/01/2023 . | VARIOUS ... 0. .0 . ..54.431 .0 . 09/25/2051 . [1.F FE ....
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..31400L-XA-9 | FNMA PASSTHRU CB1572 ......ooevvvreiiininininnnnnns [ oeins . 08/29/2023 . | ZERO STAGE CAPITAL ..... . .0 .0 . 0 ..3,281 . 08/25/2051 . [1.F FE ....
..31400M-C0-5 | FNMA PASSTHRU CB1878 ........evvvvvvvvvvvvnrniinnns [eeneenn . 08/01/2023 . | VARIOUS ....covvvrvrnennnns .0 . 0 . 10/25/2051 . [1.F FE ....
.. 3140QM-MU-5 | FNMA PASSTHRU CB2170 .....coovvvvvviiiiiiiiiiienens [ eeeens . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..31400M-U4-4 | FNMA PASSTHRU CB2402 .......cooevvveiiiiiiiieiennns [ eeeenn . 08/25/2023 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..31400M-V7-6 | FNMA PASSTHRU CB2437 .....ccoooeiiiiiiiiiiiiiieeens e . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..31400M-YV-0 | FNMA PASSTHRU CB2523 ..........evvvmmmmmnnnnnnnnnnn [eeneenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..31400N-GU-0 | FNMA PASSTHRU CB2910 .......cooeveeeerinninnnnnnnns [oennn . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
.. 31400N-HF-2 | FNMA PASSTHRU CB2929 ..........evvvmmmmmmnnnnnnnnnn [eenennn . 08/01/2023 . | VARIOUS ... .0 . 0 . 02/25/2052 . 1.F FE ....
..3140ON-LM-2 | FNMA PASSTHRU CB3031 .......cooeeeiiiiiiiiinnns [ oenns . 08/01/2023 . | VARIOUS .....oevvvvivnnnnns .0 . 0 . 03/25/2052 . 1.F FE ....
..31400N-TD-4 | FNMA PASSTHRU CB3247 .. 05/31/2023 . | ZERO STAGE CAPITAL 0 0| . 04/25/2052 . [1.F FE ....
..3140QN-II7-3 | FNMA PASSTHRU CB3369 .. 08/01/2023 . | VARIOUS 0 0| . 04/25/2052 . (1.F FE ....
..3140N-IIK-4 | FNMA PASSTHRU CB3349 .. 08/01/2023 . | VARIOUS 0 0| . 04/25/2052 . [1.F FE ....
..31400N-YY-2 | FNMA PASSTHRU CB3426 ........cooovevieiiiiiiiiieens [ eeeens . 08/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2052 . [1.F FE ....
..3140QP-EV-5 |FNMA PASSTHRU CB3747 ........coooeveenieenenennnens [ oeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2052 . [1.F FE ....
..314000-CK-9 | FNMA PASSTHRU CB4573 ......cooeeiiiiiiiiiiiiiiieees [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 09/25/2052 . 1.F FE ....
..31400S-Al-1 | FNMA PASSTHRU CB6B320 ..........coovvveeeeeeeeeeeens [ oeenn . 08/01/2023 . | VARIOUS ... . .0 . 0 . 056/25/2053 . [1.F FE ....
..3140X4-KF-2 | FNMA PASSTHRU FM1193 ...oooovriiiiiiiiiiiiis [ eenn . 08/25/2023 . | VARIOUS ... ... (1,289) | .0 . 0 . 06/25/2049 . [1.F FE ....
..3140X5-R7-0 | FNMA PASSTHRU FM2309 .............cooeeeeiinnnnnnns [ oeens . 08/01/2023 . | VARIOUS ... ... (69) ] .0 . 0 . 03/25/2049 . 1.F FE ....
.. 3140X7-S4-2 | FNMA PASSTHRU FM4138 ......oovvvriiiiiiiiiiiiiinins [ . 08/01/2023 . | VARIOUS ... ... (249) | .0 . 0 . 09/25/2050 . 1.F FE ....
..3140X7-VJ-5 | FNMA PASSTHRU FM4216 .........oovvvvrriniiiniininns [eenns . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2049 . [1.F FE ....
..3140X8-K6-3 | FNMA PASSTHRU FM4816 08/01/2023 . | VARIOUS 0 0| . 11/25/2050 . [1.F FE ....
..3140X8-MS-3 | FNMA PASSTHRU FM4868 08/01/2023 . | VARIOUS 0 0| . 11/25/2050 . 1.F FE ....
..3140X8-QM-2 | FNMA PASSTHRU FM4959 .. 08/01/2023 . | VARIOUS 0 0| . 12/25/2050 . [1.F FE ....
..3140X8-27-5 |FNMA PASSTHRU FM5265 .. . |. 08/01/2023 . | VARIOUS 0 0| . 01/25/2051 . [1.F FE ....
..3140X9-6J-9 | FNMA PASSTHRU FM6272 .. . |- 08/01/2023 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..3140X9-EV-3 | FNMA PASSTHRU FMS547 ..........coooeeeiinninniniins [oenns . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2051 . [1.F FE ....
..3140X9-G0-2 | FNMA PASSTHRU FMSB06 ..........cevvvvveeevennnnnnns [ereeenn . 08/25/2023 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..3140X9-LP-8 | FNMA PASSTHRU FM5733 .........oooeeeeiinennnnnnns [ oeens . 08/25/2023 . | VARIOUS ... .0 . 0 . 01/25/2051 . [1.F FE ....
..3140XA-ND-0 | FNMA PASSTHRU FMB68T ..........eevmmmmmmmmmnnnnnnnn [erreenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2051 . [1.F FE ....
..3140XB-HT-0 | FNMA PASSTHRU FM7441 ......ooovviiiiiiiiiiinins [ ees . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2051 . [1.F FE ....
..3140XC-HB-7 | FNMA PASSTHRU FM8325 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2035 . [1.F FE ....
..3140XD-3X-2 | FNMA PASSTHRU FM9813 08/01/2023 . | VARIOUS 0 0| . 11/25/2051 . [1.F FE ....
..3140XD-BS-4 | FNMA PASSTHRU FM9048 08/01/2023 . | VARIOUS 0 0| . 10/25/2051 . [1.F FE ....
..3140XD-ED-4 | FNMA PASSTHRU FM9131 08/01/2023 . | VARIOUS 0 0| . 07/25/2051 . [1.F FE ....
..3140XD-N6-9 | FNMA PASSTHRU FM9412 .. 08/01/2023 . | VARIOUS 0 0| . 11/25/2051 . [1.F FE ....
..3140XF-7J-4 | FNMA PASSTHRU FS0896 08/01/2023 . | VARIOUS 0 0| . 12/25/2051 . [1.F FE ....
..3140XF-A8-4 | FNMA PASSTHRU FS0030 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2051 . [1.F FE ....
..3140XF-KP-5 | FNMA PASSTHRU FS0301 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3140XF-LU-3 | FNMA PASSTHRU FS0338 .. . 09/18/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3140XF-NS-6 | FNMA PASSTHRU FS0400 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3140XF-NU-1 | FNMA PASSTHRU FS0402 .. . 09/18/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3140XF-ZF-1 |FNMA PASSTHRU FS0741 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . .. . 02/25/2052 . 1.F FE ....
..3140XG-BS-7 | FNMA PASSTHRU FS0948 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 ..26,983 |.. . 03/25/2052 . 1.F FE ....
..3140XG-KP-3 | FNMA PASSTHRU FS1201 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 .. 13,602 |.. . 01/25/2050 . [1.F FE ....
..3140XG-LJ-6 | FNMA PASSTHRU FS$1228 07/25/2023 . | VARIOUS .. (972) . 0 0| 01,138 . 03/25/2052 . 1.F FE ....
..3140XH-BE-6 | FNMA PASSTHRU FS1836 .. . 08/01/2023 . | VARIOUS ... ..102,535 |.... 0. .0 . .103,039 |. . 06/25/2052 . [1.F FE ....
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..3140XH-BV-8 | FNMA PASSTHRU FS1851 ...ooovvviiiiiiiiiiiiiicieeees [ . 08/01/2023 . | VARIOUS ... ... 19,451 .0 . 0 .. 19,451 |.. 0 e ...513 |. 05/25/2052 . 1.F FE ....
..3140XK-G5-3 | FNMA PASSTHRU FS3819 .........ccoeeeeiiinnnnnns [ oens . 08/01/2023 . | VARIOUS ... ...16,267 .0 . 0 ..15,267 |.. 0 . 06/25/2052 . [1.F FE ....
..3140XK-QL-7 | FNMA PASSTHRU FS4058 ..........ccoovvveviiinnnnnnns [oennnn . 08/01/2023 . | VARIOUS ... ... 4,975 .0 . 0 4,975 |.. 0 . 12/25/2036 . [1.F FE ....
..3140XK-25-2 | FNMA PASSTHRU FS4363 ......cooovviiiiiiiiiiiiinnnns [ eeeens . 08/01/2023 . | VARIOUS ... ....6,43% .0 . 0 .6,43% |.. 0 . 03/25/2035 . [1.F FE ....
..3140XL-F5-2 | FNMA PASSTHRU FS4687 ........covvvvvvvviiiiniinnnns [eeennn . 08/01/2023 . | VARIOUS ... ... 1,951 .0 . 0 21,951 .. 0 . 05/25/2053 . [1.F FE ....
..3140XL-G2-8 | FNMA PASSTHRU FS4716 .....covvvvrvriiiiiiieieeeeens [ . 08/01/2023 . | VARIOUS ... ....8,928 .0 . 0 .8,928 |.. 0 . 01/25/2052 . (1.F FE ....
..3140XL-G6-9 | FNMA PASSTHRU FS4720 ........oooevveinrnnnnnnnnnnns [oennnn . 08/01/2023 . | VARIOUS ... ...25,028 .0 . 0 ..25,028 |.. 0 . 05/25/2052 . [1.F FE ....
..3140XT-BL-4 | FNMA PASSTHRU FPO042 .............coooeeeeeenennnns [ oeeens . 08/01/2023 . | VARIOUS ... .0 . 0 ...8,300 |.. 0 . 09/25/2050 . [1.F FE ....
..3140XT-BM-2 | FNMA PASSTHRU FPOO43 ..........cooeeeiirninnnnnnnns [oennn . 08/01/2023 . | VARIOUS ... .0 . 0 .. 15,227 |.. 0 . 10/25/2050 . [1.F FE ....
..31410G-PQ-0 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| 0| . 11/01/2037 . (1.F FE ....
..31410U-GK-2 | FNMA PASS-THRU LNG 30 Y .... 08/01/2023 . | VARIOUS 0 0| 0| . 03/01/2087 . [1.F FE ....
..31411A-JG-1 | FEDERAL NATL MG 08/01/2023 . | VARIOUS 0 0| 0| . 11/01/2036 . [1.F FE ....
. 31411H-P7-9 | FNMA PASS-THRU  LNG 30 Y oooeeeiiieiieiieieeees s . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 01/01/2087 . [1.F FE ....
L 3141N-XZ-5 | FNMA PASS-THRU  LNG 30 Y oo s . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 03/01/2037 . [1.F FE ....
314110-AU-1 | FNMA PASS-THRU  LNG 30 Y oo s . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 04/01/2087 . [1.F FE ....
. 3142L-D2-3 | FNMA PASS-THRU  LNG 30 Y oo s . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 03/01/2037 . [1.F FE ....
..314125-4L-6 |FNMA PASS-THRU  LNG 30 Y .oooeeviiiiiiiiiiieeees s . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 04/01/2038 . [1.F FE ....
..31414U-5K-0 |FNMA PASS-THRU  LNG 30 Y oeeeeeeeeeeeeeeeeeeees e . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 05/01/2038 . [1.F FE ....
..31416R-0R-7 |FNMA PASS-THRU LNG 30 Y ..ooeeviiieiiiiiiieeees s . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/01/2039 . [1.F FE ....
..31416X-LY-4 |FNMA PASS-THRU  INT 15 Y ..o [ oens . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 01/01/2026 . [1.F FE ....
..31416X-NA-4 | FNMA PASS-THRU LNG 30 Y . 08/01/2023 . | VARIOUS 0 0| 0| . 02/01/2041 . [1.F FE ....
..31418A-SC-3 |FNMA PASS-THRU ~ SF30 LTV .... 08/01/2023 . | VARIOUS 0 0| 0| . 04/01/2043 . [1.F FE ....
..31418B-88-0 | FEDERAL NATL MG 08/01/2023 . | VARIOUS 0 0| 0| . 07/01/2045 . [1.F FE ....
..31418C-M2-7 | FNMA PASSTHRU MA3076 .. . |. 08/01/2023 . | VARIOUS 0 0| 0| . 07/25/2032 . (1.F FE ....
..31418C-M4-3 | FEDERAL NATL MG . |- 08/01/2023 . | VARIOUS 0 0| 0| . 07/01/2087 . [1.F FE ....
..31418C-N8-3 | FNMA PASSTHRU MA3114 . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 08/25/2032 . [1.F FE ....
..31418C-PJ-7 | FNMA PASSTHRU MA3124 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/25/2032 . 1.F FE ....
..31418C-S4-7 | FNMA PASSTHRU MA3238 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 01/25/2048 . [1.F FE ....
..31418C-V2-7 |FNMA PASSTHRU MA3332 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 04/25/2048 . [1.F FE ....
..31418C-XM-1 | FNMA PASSTHRU MA3383 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 06/25/2048 . [1.F FE ....
..31418C-YL-2 |FNMA PASSTHRU MA3414 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 07/25/2048 . [1.F FE ....
..31418C-YM-0 | FNMA PASSTHRU MA3415 .. 08/01/2023 . | VARIOUS 0 0| 0| . 07/25/2048 . [1.F FE ....
..31418C-ZH-0 | FNMA PASSTHRU MA3443 .. 08/01/2023 . | VARIOUS 0 0| 0| . 08/25/2048 . [1.F FE ....
..31418D-2H-4 | FNMA PASSTHRU MA4375 .. 08/01/2023 . | VARIOUS 0 0| 0| . 06/25/2051 . [1.F FE ....
..31418D-2K-7 | FNMA PASSTHRU MA4377 08/01/2023 . | VARIOUS 0 0| 0| . 07/25/2051 . [1.F FE ....
..31418D-2L-5 |FNMA PASSTHRU MA4378 08/01/2023 . | VARIOUS 0 0| 0| . 07/25/2051 . [1.F FE ....
..31418D-3D-2 | FNMA PASSTHRU MA4395 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 07/25/2051 . [1.F FE ....
..31418D-3G-5 |FNMA PASSTHRU MA4398 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 08/25/2051 . [1.F FE ....
..31418D-4V-1 | FEDERAL NATL MG . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 09/01/2051 . [1.F FE ....
..31418D-4X-7 | FNMA PASSTHRU MA4437 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 10/25/2051 . [1.F FE ....
..31418D-6T-4 | FNMA PASSTHRU MA4481 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 10/25/2051 . [1.F FE ....
..31418D-7D-8 | FNMA PASSTHRU MA4491 .. . 08/01/2023 . | VARIOUS ... .0 . 0 0 . 12/25/2051 . [1.F FE ....
..31418D-7K-2 | FNMA PASSTHRU MA4497 .. . |- 08/01/2023 . [ VARIOUS ... .0 . 0 0 . 12/25/2036 . [1.F FE ....
..31418D-DS-8 | FEDERAL NATL MG . |- 08/01/2023 . [ VARIOUS ... .0 . 0 0 . 06/01/2039 . [1.F FE ....
..31418D-FP-2 | FEDERAL NATL MG .. 08/01/2023 . | VARIOUS 0 0| 0| . 09/01/2039 . [1.F FE ....
..31418D-GM-8 | FNMA PASSTHRU MA3803 .. . 08/01/2023 . | VARIOUS ... 0. .0 . 0. . 10/25/2049 . [1.F FE ....
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..31418D-PL-0 | FNMA PASSTHRU MA4026 ..........coovvvviviiniinnnnns [eennnn . 08/01/2023 . | VARIOUS ... ... 10,844 ...10,844 .0 . 0 ..10,844 |.. . 05/25/2050 . [1.F FE ....
..31418D-V6-6 | FNMA PASSTHRU MA4236 ...............cooeeeeineennns [ oeens . 08/01/2023 . | VARIOUS ... .. 12,04 ... 12,94 .0 . 0 12,941 .. . 01/25/2051 . [1.F FE ....
..31418D-V7-4 | FNMA PASSTHRU MA4237 ..........ooooeiiiiinnns [on . 08/01/2023 . | VARIOUS ... .0 . 0 ...9,465 |.. . 01/25/2051 . [1.F FE ....
..31418D-VA-7 | FNMA PASSTHRU MA4208 ..........ccovvvviiriinnnenens [eenenn . 07/25/2023 . | VARIOUS ... .0 . w0 ] 5,218,349 .. . 12/25/2050 . 1.F FE ....
..31418D-VB-5 |FNMA PASSTHRU MA4209 .............coooeeeiinnnnnnns [ oennn . 08/01/2023 . | VARIOUS ... .0 . 0 ..23,452 |.. . 12/25/2050 . [1.F FE ....
..31418D-VK-5 | FNMA PASSTHRU MA4217 .....ooovvviiiiniiiiiiiiiinnns [ . 08/01/2023 . | VARIOUS ... .0 . 0 ...2,305 |.. . 12/25/2050 . 1.F FE ....
..31418D-W9-9 | FNMA PASSTHRU MA4271 ....ooovvviiiiiiiiiiiiiiiiens [ een . 08/01/2023 . | VARIOUS ... .0 . 0 .6,002 |.. . 02/25/2051 . [1.F FE ....
..31418D-XK-3 | FNMA PASSTHRU MA4281 ......ooovvinnniiiiiiinineins [ eenns . 08/01/2023 . | VARIOUS ... .0 . 0 .9,389 |.. . 03/25/2051 . [1.F FE ....
..31418D-Y3-0 | FNMA PASSTHRU MA4329 .......cooovieiiiiiiiiiininnns [ oenns . 08/01/2023 . | VARIOUS ... .0 . 0 ...5,880 |.. . 05/25/2036 . [1.F FE ....
..31418D-YB-2 | FNMA PASSTHRU MA4305 .. 08/01/2023 . | VARIOUS 0 0| . 04/25/2051 . [1.F FE ....
..31418D-YC-0 | FNMA PASSTHRU MA4306 08/01/2023 . | VARIOUS 0 0| . 04/25/2051 . [1.F FE ....
..31418D-YX-4 | FNMA PASSTHRU MA4325 08/01/2023 . | VARIOUS 0 0| . 06/25/2051 . [1.F FE ....
..31418E-AB-6 | FNMA PASSTHRU MA4501 ......oovvviiiiiiiiiiiiiiiins [ oens . 08/01/2023 . | VARIOUS ... .0 . 0 . 12/25/2041 . (1.F FE ....
..31418E-CH-1 | FNMA PASSTHRU MA4571 ...ooovvniiiiiiiiiiiiineeeens [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 03/25/2042 . (1.F FE ....
..31418E-DE-7 | FNMA PASSTHRU MA4600 .........cevvvvvvveeeenninnnns [ereeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 05/25/2052 . [1.F FE ....
..31418E-DH-0 | FNMA PASSTHRU MA4603 ..........oovvvrriiiiiniiinnns [eeeens . 07/10/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 06/25/2037 . (1.F FE ....
..31418E-DM-9 | FNMA PASSTHRU MA4607 ........covvvvvvveniinniininns [ eeeeenn . 08/01/2023 . | VARIOUS .0 . 0 . 05/25/2042 . (1.F FE ....
..31418E-DY-3 | FNMA PASSTHRU MA4618 ........evvvvvvvririiiiiiiinns [ eeeenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 04/25/2052 . [1.F FE ....
..31418E-E6-3 | FNMA PASSTHRU MA4656 .........cooovvvvviiinninnnnns [ornenn . 08/01/2023 . | VARIOUS ... .0 . 0 . 07/25/2052 . (1.F FE ....
..31418E-EB-2 | FNMA PASSTHRU MA4629 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 06/25/2037 . [1.F FE ....
..31418E-F2-1 |FNMA PASSTHRU MA4684 08/01/2023 . | VARIOUS 0 0| . 06/25/2052 . [1.F FE ....
..31418E-F4-7 | FNMA PASSTHRU MA4686 08/01/2023 . | VARIOUS 0 0| . 06/25/2052 . [1.F FE ....
..31418E-HK-9 | FNMA PASSTHRU MA4733 08/01/2023 . | VARIOUS 0 0| . 09/25/2052 . 1.F FE ....
..31418E-J7-6 | FNMA PASSTHRU MA4785 . |. 08/01/2023 . | VARIOUS 0 0| . 10/25/2052 . [1.F FE ....
..31418E-KU-3 | FNMA PASSTHRU MA4806 . |- 08/01/2023 . | VARIOUS 0 0| . 11/25/2052 . (1.F FE ....
..31418E-KV-1 | FNMA PASSTHRU MA4807 .. . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/25/2052 . [1.F FE ....
..31418E-LV-0 |FNMA PASSTHRU MA4839 .. . 06/01/2023 . | VARIOUS .....ovvvvviiiinnnns .0 . 0 . . 12/25/2052 . [1.F FE ....
..31418E-P4-6 | FNMA PASSTHRU MA4942 .. . 09/07/2023 . | ZERO STAGE CAPITAL ..... . 1,479,041 , .0 . 0 e 1, . (7,531) . 03/25/2053 . [1.F FE ....
..31418E-PD-6 | FNMA PASSTHRU MA4919 .. . 08/07/2023 . | ZERO STAGE CAPITAL ..... 1,979,999 |........ 1,999,999 .0 . 0 e 1, . (6,719) . 02/25/2053 . [1.F FE ....
..31418E-08-6 | FNMA PASSTHRU MA4978 .. . 06/30/2023 . | ZERO STAGE CAPITAL ..... . ..999,235 |........ 1,019,709 |........ 1,005,369 |.... .0 . 0 e 1, . (6,134) . 04/25/2053 . 1.F FE ....
..31418E-R8-5 |FNMA PASSTHRU MA5010 .. . 08/01/2023 . | VARIOUS .....oevvvvivnnnnns ... 27,249 ...27,465 |.... .0 . 0 . 05/25/2053 . [1.F FE ....
..31418E-RI-2 | FNMA PASSTHRU MA5000 07/18/2023 . | ZERO STAGE CAPITAL .. 243,065 ..239,490 |. 0 0| . 04/25/2053 . 1.F FE ....
..31418E-S5-0 | FNMA PASSTHRU MA5039 .. 08/01/2023 . | VARIOUS 46,520 0 0| . 06/25/2053 . [1.F FE ....
..31418E-S7-6 | FNMA PASSTHRU MA5041 09/12/2023 . | VARIOUS ... 527,977 0 0| . 06/25/2038 . [1.F FE ....
..31418E-T5-9 | FNMA PASSTHRU MA5071 07/10/2023 . | ZERO STAGE CAPITAL 971,114 0 0| . 07/25/2053 . [1.F FE ....
..31418E-UZ-1 |FNMA PASSTHRU MAS099 .. 09/12/2023 . .. 415,003 0 0| . 07/25/2038 . [1.F FE ....
..31418E-V9-8 | FNMA PASSTHRU MA5139 .. . 08/29/2023 . . 1,001,775 .0 . 0 . 09/25/2053 . 1.F FE ....
.. 31418E-VZ-0 | FNMA PASSTHRU MAST3T .oooveiiiiiiiiiiiiiiiicns [ . 07/18/2023 . .0 . 0 . 07/25/2083 . [1.F FE ....
..31418P-UE-3 |FEDERAL NATL MG~ FNMA .oooees [oeenns . 08/01/2023 . .0 . 0 . 03/01/2040 . (1.F FE ....
..31418U-4li-1 | FNMA PASSTHRU AD7136 ...ooevvvnniiiiiiiieiceieeeees [ . 08/01/2023 . .0 . 0 . 07/01/2040 . (1.F FE ....
..31419A-DS-3 |FNMA PASS-THRU  LNG 30 Y ooooeeeiiiiiiiiiieeees s . 08/01/2023 . . .0 . 0 . 09/01/2039 . [1.F FE ....
L 31A190-8H-2 [ FNMA Lo [ . 08/01/2023 . | VARIOUS ... .0 . 0 . 11/01/2040 . (1.F FE ....
.. 31419M-AU-5 . |- 08/01/2023 . [ VARIOUS ... 101,4% |.... .0 . 0 . 12/01/2025 . [1.F FE ....
.. 3142AC-D2-2 . |- 08/01/2023 . [VARIOUS ......cevvvvvnnnnnns e el 1,328 138 1,183 |.... .0 . 0 . . 01/01/2053 . [1.A FE ....
..343137-QT-5 |FLORIDA ST TPK AUTH 07/14/2023 . | ZERO STAGE CAPITAL . 3,111,3% ..2,930,000 ..3,104,687 |. 0 0| .3,108,742 . 07/01/2026 . [1.C FE ....
.. 346623-L0-2 |FORSYTH CNTY N C ... . 06/29/2023 . | ZERO STAGE CAPITAL ..... ..2,122,758 |........ 1,915,000 |........ 2,108,951 0. 0 s 2,107,013 |. . 06/01/2028 . [1.A FE ....
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.. 35564K-ED-7 |FHLMC STACR ......evvvvvvvemernnnnennnnnnnnnnnnnnnnnes [ eeeeens . 08/25/2023 . | VARIOUS .....oovvvvvveinnnes ... 47,562 ... 47,562 |.... .0 . 0 e .. 47,562 |.. . 10/25/2083 . (1.E FE ....
..388046-LD-4 | GRANT CNTY WASH SCH .....covvviiiiiiiiiiiiiiiiiinns [ . 08/14/2023 . | ZERO STAGE CAPITAL ..... ...25,000 |... ...27,428 |.... .0 . ..21,283 |.. . 12/01/2082 . (1.A FE ....
..416415-JU-2 | HARTFORD CONN .........evvemmmmmmmmmnnnnnnninnnnnnnns [ eeeeenn . 08/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeerennnnenns [0....3,185,029 | 2,995,000 |........ 3,200,714 |.... P PO ) SR | B R 3,195,816 |.. . 12/01/2026 . [1.D FE ....
.. 425507-JR-2 | HENNEPIN ONTY MINN ...oovvvrrviiiiiiiiiiiineiienenns [ oo . 07/31/2023 . | ZERO STAGE CAPITAL ..... |oeeereeeeeeennnnnnns [o0een 2,199,060 |....eee. 1,900,000 |........ 2,203,487 |.... PO PO < 5 ) ISR | B RSO 2,199,772 |.. . 12/01/2031 . [1.A FE ....
.. 462478-DL-5 | IOWA FIN AUTH REV .oooveieiiiniiii [ . 08/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeevreeiinnnnnns [000nnn2,973,758 | 2,565,000 |........ 2,988,064 |.... 0 e (7,997) [0 s 2,980,067 |.. . . 08/01/2031 . [1.A FE ....
..466155-BA-5 | JEA FL WTR & SWR REVENUE ........cevvvvvvvvvnnnnns [eenenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeenennnnns [o0nnnnn 1,072,027 | 1,955,000 |[........ 2,320,233 |.... e 0 e PP | N 2,062,402 |.. .84,988 |. 10/01/2025 . [1.B FE ....
..469487-JU-7 | JACKSONVILLE FL SPL REVENUE .........eevvmmumnnnn [erreenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeervernnnnnnns 002,540,275 | 2,500,000 |........ 2,896,450 |........2,673,297 [.....eevvnnnnnn0 foennis (21,051) |. JL N PO 072 153 ) SRR | B R 2,652,245 |.. .. 108,681 |. 10/01/2027 . [1.C FE ....
..469487-PR-7 | JACKSONVILLE FLA SPL ......evvvvvmmnnninninniininnn [eeeeenn . 08/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeennennnes |-oeee. 1,870,856 | 1,695,000 |........ 1,963,539 |.... (21,947) | 0 [ (21,047) ... a0 e 1,922,252 |.oooveeeeennnn 0 o (51,396) |.ooeeeee (51,396) ....75,804 |. 10/01/2030 . [1.D FE ....
..495290-AV-0 |KING CNTY WASH SWR R ....evvvvvviiiiiiiiiiiiiiiinns [ eeeeenn . 08/17/2023 . | ZERO STAGE CAPITAL ..... .0 . (20,643) |... 0 el 2,601,297 .. (31,474) . 07/01/2030 . (1.B FE ....
..499513-HC-6 | KNOX CNTY TEWN .... 08/16/2023 . [ ZERO STAGE CAPITAL ... 0 0| .902,470 . (9,169) |.. . 06/01/2030 . (1.B FE ....
..499513-HG-7 |KNOX CNTY TENN .... 09/07/2023 . [ZERO STAGE CAPITAL ... 0 0| . 1,959,488 (53,988) |.. . 06/01/2034 . (1.B FE ....
..542691-A0-3 |LONG IS PWR AUTH N Y 09/14/2023 . [ ZERO STAGE CAPITAL ... 0 0| .13 . 09/01/2035 . [1.F FE ....
..542691-GY-0 |LONG IS PR AUTH N Y .oevvviiiiiiiiiiiiiiiiiiiiens oo . 08/15/2023 . | ZERO STAGE CAPITAL ..... R R .0 . 0 e . oo (225) . 09/01/2031 . [1.F FE ....
.. 544525-T3-2 | LOS ANGELES CALIF DE ....cooooiiiiiiin oo . 09/06/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereeeennnnnnns |ooeee. 1,887,593 |oeiee 1,735,000 |........ 1,933,536 |.... .0 . 0 e 1,929,694 .......ovvnnnnn0 [onnnnns (42,101) |..eeees (42,101) . 07/01/2049 . (1.C FE ....
..544646-411-9 | LOS ANGELES CA UNIF SCH DIST ...ccovvveeeeeeeeens [ eeennn . 08/24/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeiinnnnnns 02,315,172 | 2,195,000 |........ 2,697,787 |........ 2,464,402 |.... .0 . 0 e 2,434,200 |...............0 [......(119,037) |...... (119,037) . 07/01/2028 . [1.A FE ....
..569203-PB-2 | MARION & POLK ONTYS ........evvvvvvvmmnnnnnnnnnnnns [eeneen . 08/17/2023 . | ZERO STAGE CAPITAL ..... ..607,194 |.... .0 . ....0 |.........599,600 .. (15,926) . 06/15/2029 . (1.B FE ....
..574296-EC-9 | MARYLAND ST STAD AUT ...eevvvmminmmmininiiiininnnns [ eeeeenn . 06/29/2023 . | ZERO STAGE CAPITAL ..... R K .0 . o0 |- 2,360,966 |.. . 03/01/2031 . [1.C FE ....
..575577-NZ-0 | MASSACHUSETTS BAY TR ....evvvvvvrrrririnriiniiinnns [eeeeenn . 08/11/2023 . | ZERO STAGE CAPITAL ..... ..2,940,000 |........ 3,199,073 |.... ....(2,303) | .0 . .0 |- 3,196,770 .. . 07/01/2052 . (1.A FE ....
..57584X-DN-8 | MASSACHUSETTS ST DEV FIN AGY REVENUE ......... [....... . 07/01/2023 . |MATURITY ..oovvvvinnnnnnns .... 885,000 |....... 1,023,706 |.... .. (9,772) | .0 . w0 e, 885,000 |.. . 07/01/2023 . [1.F FE ....
..57584Y-6X-2 | MASSACHUSETTS ST DEV ...oovvvvviiiiiiiiiiieieeeeens [ . 09/14/2023 . | ZERO STAGE CAPITAL ..... .... 665,000 749,588 |.... .0 . 0 el 749,228 .. ool 3,406 . 10/01/2030 . [1.A FE ....
..577625-M7-8 | MAURY CNTY TENN .. 09/05/2023 . [ ZERO STAGE CAPITAL ... .. 1,940,000 ..2,243,028 |. 0 0| . 2,240,588 . (24,235) |. (24,235) |.. . 04/01/2034 . [1.C FE ....
..586145-29-8 | MEMPHIS TENN ... 09/14/2023 . [ ZERO STAGE CAPITAL ... ..1,065,000 1,172,320 |. . 0 0| 1,171,463 . 633 |. . 05/01/2029 . (1.C FE ....
..59266T-UH-2 | METROPOLITAN WTR DIS 08/14/2023 . [ZERO STAGE CAPITAL ... . 890,000 1,022,388 |. .. (10,576) |. 0 0| .1,003,700 ..8,791 . 10/01/2029 . (1.B FE ....
..594615-HE-9 | MICHIGAN ST BLDG AUT . |- 06/29/2023 . [ZERO STAGE CAPITAL ... ..2,390,000 ..2,640,257 |. (9,046) |. 0 0| .2,631,211 . (25,441) |. . 10/15/2027 . [1.C FE ....
..594712-X0-9 | MICHIGAN ST UNIV REV weee... |- 08/17/2023 . [ ZERO STAGE CAPITAL ... .. 2,205,000 ..2,608,846 |. .. (10,716) |. 0 0| . 2,598,130 . (76,007) |. (76,007) |.. . 08/15/2031 . [1.C FE ....
..603790-0A-7 | MINNEAPOLIS MINN SPL ....ooovvviiniiiiiiiiiiiieeens [ . 09/19/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeennnnnnns oenenn. 1,669,963 | 1,525,000 |........ 1,683,737 |.... ... (3,211) . .0 . 0 e 1,680,526 |.. . (20,564) |....... (20,564) . 02/01/2032 . (1.B FE ....
..603790-WA-0 | MINNEAPOLIS MINN SPL ..oovvviiiiiiiiiiiiiiiiieeees [ . 06/26/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeerevieinnnnnns oo 1,782,768 | 1,560,000 |........ 1,810,240 |.... ....(5,345) |. .0 . 0 e 1,804,8% |.. . (22,126) |....... (22,126) . 02/01/2030 . (1.B FE ....
..60412A-IK-5 | MINNESOTA ST ...ovvvvriririnirniiniininninnninnnnnnns [ eeeees . 07/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeenennnns o 4,610,764 | 3,990,000 |........ 4,624,210 |........ 4,600,134 [.... .0 . 0 e 4,557,686 |.. .. 53,078 |.... . 09/01/2030 . [1.A FE ....
..60637A-GJ-5 |MISSOURI ST HEALTH & EDL ...oooeeeeeeeeeeeeeeneens [ eeens . 08/10/2023 . | ZERO STAGE CAPITAL ..... .1,037,660 |.... .0 . o0 | 1,028,286 |.. . (17,806) |.... . 06/01/2025 . [1.E FE ....
..625517-LA-3 | MULTNOMAH CNTY ORE S ....oovvvrriiiiiiiiiiiiieeeens oo . 07/28/2023 . | ZERO STAGE CAPITAL ..... . .0 . vn0 |eeennnnnnn 571,951 .. (8,363) ... . 06/15/2032 . (1.B FE ....
..625517-NIf-3 | MULTNOMAH CNTY ORE S .. . 07/28/2023 . | ZERO STAGE CAPITAL ..... .... 750,000 900,833 |.... ... (1,496) |. 0 e 0 eeenn.....899,337 .. 1,481 . 06/15/2033 . [1.B FE ....
..644693-ND-1 | NEW HAMPSHIRE ST TPK 09/19/2023 . [ ZERO STAGE CAPITAL ... ..1,500,000 ..1,671,750 |. N .. (15,632) |. 0 (15,632) 0| .1,656,118 . (26,368) |. . 11/01/2028 . (1.D FE ....
..646139-B3-8 |NEW JERSEY ST TPK AU 08/29/2023 . [ ZERO STAGE CAPITAL ... .. 1,025,000 . 1,172,918 |. L0 .(8,559) | 0 ..(8,559) 0| .1,164,358 . 01/01/2029 . (1.E FE ....
..64613C-BIi-7 |NEW JERSEY ST TRANSN 08/15/2023 . [ ZERO STAGE CAPITAL ... ..365,000 ..406,683 |. ..406,461 |. (2,198) | 0 . (2,198) 0| .404,263 . 06/15/2033 . [1.F FE ....
..64613C-CG-1 |NEW JERSEY ST TRANSN 08/16/2023 . [ ZERO STAGE CAPITAL ... . 750,000 ..807,413 |. . 807,207 |. .(2,939) | 0 ..(2,939) 0| .804,268 . 06/15/2043 . [1.F FE ....
..649660-WIF-3 |NEW YORK N Y ......... 08/15/2023 . [ ZERO STAGE CAPITAL ... ..1,700,000 1,965,149 [...ccovnnnnnnnns 0| .. (11,331) | 0 (11,331) 0| .1,963,818 . 04/01/2035 . [1.C FE ....
..64971X-RR-1 |NEW YORK N Y CITY TR .. . 07/20/2023 . | ZERO STAGE CAPITAL ..... 575,000 |... 667,845 |.......... 667,786 |.... ... (6,037) ] 0 |eeeeee.. (6,087) ... 0 feeeenn..661,749 .. . 11/01/2030 . [1.A FE ....
..64971X-U4-8 |NEW YORK N Y CITY TR .eeeniiiiiiin oo . 07/28/2023 . | VARIOUS .....oevvvvrnennens e |0, 2,845,180 Ll 2,585,000 |........ 2,869,066 |.... .. (7,130) | PO PO VR0 K1) ISR | B RSO 2,861,935 |.. . 02/01/2042 . (1.A FE ....
..64986D-BN-4 | NEW YORK ST ENVIRONM .....oovvvvvvviviiiiiiniiiinns [ eeeeenn . 08/16/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeveeiinnnnnns [00nn2,354,794 | 2,415,000 |........ 2,396,888 |........2,398,142 |[.... .0 . 0 e 2,398,419 |.. . 06/15/2046 . [1.A FE ....
..64990E-MQ-7 |NEW YORK ST DORM AUTH ST ....ccceeeiiiiiiiiiiiinn [ eeeenn . 08/09/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeennennnns |-......5,048,525 | 5,000,000 |........ 5,941,150 |........5,288,246 |.... .0 . 0 e 5,235,973 |.. . 02/15/2026 . (1.B FE ....
..658290-FA-7 |NORTH CAROLINA ST LT .oovvvvviiiiiiiiiiiiiiiiieeees [ . 09/07/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeinnnnnnns 02,622,478 | 2,315,000 |........ 2,676,001 |.... .0 . 0 e 2,671,609 |.. . 05/01/2031 . (1.B FE ....
..668844-XJ-7 | NORWALK CONN ......ooovrrririiiiiiiiiiis [ . 08/16/2023 . | ZERO STAGE CAPITAL ..... .... 600,000 ..668,034 |.... .0 . 0 .668,025 |.. . 08/15/2038 . [1.A FE ....
..686053-DR-7 | OREGON SCH BRDS ASSN .. . |- 06/30/2023 . [VARIOUS ......cevvvvvennnnns ...71,916 |.... .0 . 0 ..70,919 |.. . 06/30/2028 . 1.C FE ....
..70870J-FB-9 | PENNSYLVANIA ECONOMI .. . |- 09/19/2023 . [ZERO STAGE CAPITAL ..... 545,000 632,968 |.... .0 . .0 |........629,800 .. (27,771) . 05/15/2034 . [1.F FE ....
..70914P-E3-2 | PENNSYLVANIA ST .. 07/31/2023 . [ZERO STAGE CAPITAL ... ..2,890,000 ..3,387,542 |. .3,174,332 |. 0 0| .3,140,887 (78,671) |.. . 09/15/2027 . (1.D FE ....
..70914P-R3-8 | PENNSYLVANIA ST ..... . 06/29/2023 . | ZERO STAGE CAPITAL ... |.eeerrerrrerennnns oo 1,632,040 e, 1,450,000 |........ 1,647,382 |.... L0 ... 0. 0 s 1,542,222 |. . (10,181) |....... (10,181) . 05/01/2026 . [1.D FE ....
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..709235-2A-2 | PENNSYLVANIA ST UNIV .oevveiiiiiiiiiiiiiiiiiiiiies [ oo . 08/17/2023 . | ZERO STAGE CAPITAL ..... 250,000 205,478 |.... 0 el (576) ... . .. ...(4,934)[.... . 09/01/2035 . [1.C FE ....
LTA7813-YU-7 | PHILADELPHIA PA ..o [ . 09/05/2023 . | ZERO STAGE CAPITAL ..... .......... 705,000 |... 819,499 |.... 0 e (4,170) ... .815,329 |.. . (29,409) |.... . 05/01/2033 . [1.F FE ....
.. 73358X-HU-9 |PORT AUTH N Y & N J woeviviiiiiiiiiiiiiiiiiiiiinens oo . 09/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeereeeininnnns |oeeee 1,105,190 | 1,000,000 |........ 1,113,020 |.... 0 e (2,147) [0 1,110,873 |.. .. (5,683) ... . 07/15/2034 . (1.D FE ....
..751100-MZ-8 |RALEIGH N C COMB ENT ........evvvvmvmmmnnnnnnnnnnnn [erneenn . 06/29/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns [oennnnn 1,631,206 [ies 1,385,000 |........ 1,615,907 |.... 0 e (1,273) [0 1,614,635 |.. .. 16,660 |.... . 09/01/2031 . [1.A FE ....
..76222R-A8-5 |RHODE ISLAND ST & PR .....oooeeiiniiininins [ . 07/20/2023 . | ZERO STAGE CAPITAL ..... ..2,020,000 ..2,309,567 |.... 0 el (21,196) | .2,277,080 |.. .. 13,216 |.... . 10/15/2029 . [1.C FE ....
..783244-GX-8 | RUTHERFORD CNTY TENN ....coooeeeiiiiiiiiiiiiiiinens [ . 09/14/2023 . | ZERO STAGE CAPITAL ..... .... 600,000 630,468 |.... 20 |eeenenn. (4,806) ... ....626,312 |.. L (7,778) | . 04/01/2030 . (1.B FE ....

ISSUE CALLED at 100.000

..786005-VI{-5 | SACRAMENTO CALIF MUN .....oovvvvririiiiiiiiiiiiinns [ eeeens . 08/10/2023 . | evvvviiiinnnniiiiiiiiiiiiiins feeeeeeeeeeeeeeeeeens e 4,515,000 [, 4,515,000 |........ 4,526,062 |.... .0 |....... (10,018) ... 4,516,044 |.. .. (1,044) |.... . 08/15/2028 . [1.C FE ....
..79574C-ED-1 | SALT RIV PROJ AGRIC ....evvvvvvvvrnnnnnninnnnnnnnns [eeeeenn . 07/27/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeennnnnnns oo 1,816,162 | 1,590,000 |........ 1,802,615 |.... 0 e (1,512) . 1,801,103 |.. ...15,059 |.... . 01/01/2030 . (1.B FE ....
..797355-8V-9 | SAN DIEGO CALIF UNI ...ovvvvviiniiniiiiiiniiiiininn oo . 09/21/2023 . | ZERO STAGE CAPITAL ..... ..1,380,000 ..1,385,244 |.... .0 . . (316) |... 1,384,928 |.. . (61,917) |.... . 07/01/2044 . (1.A FE ....
..812643-YC-2 | SEATTLE WASH MUN LT ...oooovrnnnnnnn [ . 08/14/2023 . | ZERO STAGE CAPITAL ..... veeee... 105,000 ... 113,258 |.... 0 e (318) ... 112,940 |.. L 18 . 07/01/2052 . [1.C FE ....
..89602H-FU-6 | TRIBOROUGH BRDG & TU ..oevvvvrieieiiiiieeeeeeeeees [ . 07/27/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereeeeennnnnns |eeee 1,930,768 | 1,600,000 |........ 1,882,912 |.... 0 e (1,289) ... 1,881,628 |.. ...49,141 |.... . 11/15/2033 . (1.B FE ....
..914245-CA-1 JUNIVERSITY DEL ...eevvvvvviiiiiiiiiiiiiiiiiiicieieens [ eeeeen . 06/27/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeererennnnnnn |-e...2,056,645 |........ 1,880,000 |........ 2,043,184 |.... 0 eeeennnl (8,366) |... 2,039,818 |.. .. 16,827 |.... . 11/01/2027 . (1.B FE ....
..915130-AB-4 |UNIVERSITY TEX PERM ...ooooeernniineeiiiieens [ . 09/11/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns [o0nnnnn 1,492,054 |, 1,295,000 |........ 1,548,367 |.... 0 (9,579 ... 1,538,792 |.. . (45,838) [.... . 07/01/2033 . [1.A FE ....
..91514A-BL-8 |UNIVERSITY TEX UNIV ... . |- 08/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeverevveeenennnns [-oen...2,618,954 |, 2,480,000 |........ 2,610,175 |.... .0 . 2,609,501 |.. ....0,454 |.... . 08/15/2026 . [1.A FE ....
..91523N-VA-1 | UNIVERSITY WASH UNIV . |- 09/05/2023 . [ ZERO STAGE CAPITAL ..... |oeeeeeerveeeernnnnns [oonnnn. 1,061,344 |, 1,760,000 |........ 1,984,101 |.... .0 . .. 1,981,748 |.. . (20,404) |.... . 04/01/2032 . (1.B FE ....
..924258-5X-0 | VERMONT ST ............ 09/05/2023 . [ ZERO STAGE CAPITAL ... ..1,510,000 ..1,762,200 |. ...0 ] [V 0 .1,762,200 . 08/15/2033 . [1.B FE ....
..92778V-MT-2 | VIRGINIA COLLEGE BLD . 07/25/2023 . [ ZERO STAGE CAPITAL ... ..1,680,000 1,987,541 |. .(3,996) | 0 ..(3,996) .1,983,545 . 02/01/2035 . [1.B FE ....
..928075-KL-3 | VIRGINIA PORT AUTH C 09/05/2023 . [ ZERO STAGE CAPITAL ... .. 1,540,000 1,820,634 |. .. (10,130) | 0 (10,130) .1,810,504 . 07/01/2031 . (1.B FE ....
..928110-Ad-4 |VIRGINIA ST ceoeeeiiieiiieeee [ . 08/16/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns |oeeee. 1,639,700 | 1,390,000 |........ 1,563,875 |.... 0 e (9,849) ... 1,662,088 |.. . 06/01/2032 . [1.A FE ....
..028172-7V-1 |VIRGINIA ST PUB BLDG .....cccoeunnnnnnnninnninnns [eeeenn . 08/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeerrrernnnnnnns [-0e...2,503,827 ... 2,240,000 |........ 2,551,786 |.... 0 el (27,262) |... 2,524,405 |.. . 08/01/2029 . (1.B FE ....
..939720-7N-2 | WASHINGTON ST CTFS P oo [ . 07/19/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeernnennnns |oonen. 1,048,084 | 1,855,000 |........ 1,947,101 |.... 0 e (2,177) | 1,944,924 |.. . 01/01/2026 . (1.B FE ....
.. 93974E-J4-9 | WASHINGTON ST ..eevvvvviiiiiiiiiiiiiiiiiiiiieieeeeees [ . 09/21/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns |oeeen. 1,427,086 ... 1,355,000 |........ 1,494,890 |.... 0 feeeeenns (1,49) |... 1,493,394 |.. . 08/01/2048 . (1.B FE ....
..93974E-LL-8 | WASHINGTON ST .eevvvviriiiiiiiiiiiiiiieieeieeeeeeens [ . 07/14/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns [o0nnnn 1,282,578 | 1,065,000 |........ 1,232,908 |.... 20 feeeeenns (1,905) ... 1,231,002 |.. . 02/01/2033 . (1.B FE ....
..956553-G3-9 | WEST VIRGINIA ST .oevvvviiiiiiiiiiiiiiiiiiiiiiiiens [ eeeeen . 08/15/2023 . | ZERO STAGE CAPITAL ..... .... 400,000 0 el (8,307) ... ....451,965 |.. . 06/01/2033 . [1.C FE ....
..956553-L3-3 |WEST VIRGINIA ST ..evvvvviiiiiiiiiiiiiiiiiinieinenns [ eeeeenn . 06/30/2023 . | ZERO STAGE CAPITAL ..... ........2,165,000 |........ 0 el (19,813) ... .2,383,217 |.. . 12/01/2028 . [1.C FE ....
..O7705M-B2-0 | WISCONSIN ST oo [ . 07/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeveeeeeeiinnnnnns 002,438,722 | 2,130,000 |........ 2,422,854 |.... 0 eeeeee.. (6,643) ... 2,416,211 . 05/01/2030 . (1.B FE ....
..97705M-B4-6 | WISCONSIN ST . 06/29/2023 . [ ZERO STAGE CAPITAL ... ..2,100,000 .. 2,487,387 |. 0 . (1,296) 0| . 2,486,001 . 05/01/2032 . (1.B FE ....
..986082-A8-8 | YONKERS N Y .. oo |eeeenn. [ 08/14/2023 . | ZERO STAGE CAPITAL ..... .... 500,000 ..564,305 |.... .0 .. . (404))... O .563,901 7,292 |. 05/01/2031 . |1.G FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 209,270,618 222,795,633 0 (780,966) 0 219,685,541 4,177,765 XXX XXX
..00229%-AA-3 | AP TUNDRA HLDGS 4.75% 02/15/42 .......eevvvvvunn [eereenn . 08/15/2023 . | JP MORGAN .. 331,068 .0 . 0 .331,068 |.. 0 e . 02/15/2042 . [2.A PL ....
..00253X-AA-9 | AADVANTAGE LOYALTY I . 07/20/2023 . [MORTGAGE PAYDOWN 73,333 K 0 0| 72,758 . 575 |. . 04/20/2026 . [3.A FE ....
..00653V-AA-9 | ADAPTHEALTH LLC .. 06/29/2023 . [ ZERO STAGE CAPITAL ... ..106,020 ..124,000 . 114,166 |. 0 0| .124,000 . (17,980) |. . 08/01/2028 . (4.B FE ....
..00653V-AE-1 | ADAPTHEALTH LLC 06/30/2023 . [ZERO STAGE CAPITAL ... .. 153,836 . 190,000 ..161,992 |. 0 0| .190,274 . (36,439) |. . 03/01/2030 . (4.B FE ....
..00774C-AB-3 | AECOM ....evvvvvvrnrinnnirireiininieinssnnssnnnnnnnnens [ eeeeens . 07/26/2023 . | ZERO STAGE CAPITAL ..... .. 380,000 .0 . 0 ...(3,319) ... . 03/15/2027 . [3.C FE ....
..00842X-AA-7 | AFFINITY GAMING ...ooooeeeiieiiiiiiiiiiiiieeens [ . 09/06/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (96,450) . 12/15/2027 . (4.B FE ....
..019576-AC-1 | ALLIED UNVL HOLDCO L .eevvvvvvveviieiiiiiiiiiiiens [eeeeenn . 09/05/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (15,113) . 06/01/2029 . [5.B FE ....
..019736-AG-2 | ALLISON TRANSMISSION .........ocoeeeeereeeennennens [ oeens . 06/29/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . (32,497) |.... . 01/30/2031 . (3.B FE ....
..02666A-AA-6 | AMER HOMES 4 RENT TR ......oevvvvvvviiiiiiiiiiiinns [ eeeeenn . 09/19/2023 . | MORTGAGE PAYDOWN ........ . .0 . 0 . 04/18/2052 . [1.A FE ....
..030981-AJ-3 | AMERIGAS PARTNERS LP ~ CORPORATE ..... |....... . 07/14/2023 . | ZERO STAGE CAPITAL ..... .... 571,000 543,878 |.... .0 . 0 . 08/20/2026 . [4.A FE ....
..030981-AM-6 | AMERIGAS PARTNERS L .......evvvmmmmmmmmnnnnnnnnnnns [eeeeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... .... 480,000 .. 480,000 |.... .0 . 0 . 06/01/2028 . [4.A FE ....
..031162-DM-9 | AMGEN INC ...oooeeeeeeeeii [ . 08/31/2023 . | ZERO STAGE CAPITAL ..... .... 700,000 699,538 |.... .0 . 0 . 03/02/2025 . [2.A FE ....
..031162-D0-0 | AMGEN INC .... 09/11/2023 . | ZERO STAGE CAPITAL . 500,000 ..498,845 |. 0 0| . 03/02/2030 . [2.A FE ....
..03465G-AA-4 | ANGEL OAK MTG TR . 08/25/2023 . | VARIOUS 16,032 15,162 0 0| . 10/25/2067 . [1.A FE ....
..03465G-AB-2 | ANGEL OAK MTG TR . 08/25/2023 . | VARIOUS ... 5,344 5,007 | 0 0| . 10/25/2067 . [1.C FE ....
..034651-AA-9 | ANGEL OAK MTG TR . . 08/25/2023 . | MORTGAGE PAYDOWN 26,561 25,827 0 0 . 09/25/2067 . [1.A FE ....
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21°603

. 09/12/2032 . |2.A FE ...
. 07/21/2046 . |1.D PL ....
. 07/30/2050 . |2.C FE ....
. 12/01/2028 . |5.A FE ....
. 06/01/2031 . |3.B FE ....
. 03/25/2028 . |2.B FE ....
. 09/01/2028 . |3.C FE ....
. 02/04/2024 . 12.C FE ....
. 01/25/2063 . |1.A FE ...

..03740L-AF-9 | AON CORP / AON GLOBA
..037980-AA-7 | AQUA ASSETCO FINANCE TRUST 2022-A ..
..038779-AB-0 | ARBYS FUNDING LLC ...
..039524-AB-9 | ARCHES BUYER INC ....
..047649-AA-6 | ATKORE INC
..055260-BR-5 | BAT CAPITAL CORP .

....... . 06/27/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/18/2023 . [VARIOUS .....ccovuvnnnnnns fenee
....... . 07/31/2023 . [VARIOUS .....ceeennnnneenes fene
....... . 06/29/2023 . [ ZERO STAGE CAPITAL .....
....... . 07/26/2023 . [ ZERO STAGE CAPITAL .....
....... . 07/27/2023 . [ ZERO STAGE CAPITAL .....
..092174-AA-Q | BLACK KNIGHT INFOSER .........eovieeeiiiiiieeneis | aeeees . 06/29/2023 . [ ZERO STAGE CAPITAL .....
..097023-DE-2 | BOEING CO [ RO . 07/25/2023 . [ ZERO STAGE CAPITAL .....
..10568M-AA-2 | BRAVO RES FDG TR .... [N OO . 08/25/2023 . [ VARIOUS ...

..1,000,000 999,220 |....
503,069 |....

... 1,511

. (11,889) |....
(1,471 |

. (13,274) |....
. (18,150)
. (26,146)
. (22,170) |....
.. (9,811)]....

190,000 |..
... 201,000 [..
.. 410,000 |..

.... 201,000 .... 201,000 |....
.. 410,000 .. 410,000 |....

...57,72%

..10569J-AB-6 | BRAVO RES FDG TR . 07/25/2023 . | VARIOUS .9,208 . 07/25/2062 . |1.C FE ....
..10569J-AC-4 | BRAVO RES FDG TR . 08/25/2023 . | VARIOUS ... .9,208 . 07/25/2062 . |1.F FE ...
..10569U-AA-3 | BRAVO RESI FDING TR 08/29/2023 . | MORTGAGE PAYDOIN 1,097 . 06/25/2063 . |1.A FE ...
..105933-AC-9 | BRAVO RESIDENTIAL FD ...cvvvviiiieeeiiiieeeees | e . 08/25/2023 . [ VARIOUS ....6,180 . 05/25/2062 . |1.F FE ...
.. 110122-DU-9 | BRISTOL-MYERS SQUIBB ........ooeviiiiiiiiiiiiiiis | eeeeens . 07/11/2023 . | USBCORP ..1,000,000 . 03/15/2032 . |1.F FE ...

. 05/15/2034 . |1.G FE ...
. 12/01/2027 . |3.C FE ....
. 04/15/2047 . |1.E FE ...
. 04/01/2031 . |2.A FE ....
. 08/15/2051 . [1.A FE ...
. 06/15/2027 . |1.A FE ...
. 03/15/2027 . |4.C FE ....
. 01/15/2029 . |4.C FE ....
. 02/15/2031 . |4.C FE ....
. 07/15/2023 . |2.B FE ....
. 08/25/2048 . |1.A FE ...
. 02/25/2049 . [1.A FM ...
. 10/18/2045 . |1.F FE ...
. 02/18/2046 . |1.F FE ...
. 01/18/2047 . |1.F FE ....
. 11/15/2032 . |2.A FE ....
. 10/15/2025 . |1.A FE ...
. 02/20/2026 . |2.B FE ....
. 05/25/2036 . [1.A FM ...
. 02/15/2028 . |3.A FE ....
. 07/24/2026 . |2.A FE ...
. 09/01/2023 . |2.B FE ....
. 04/15/2027 . (6. FE .....
. 11/15/2037 . |2.B PL ....
. 02/15/2027 . |4.B FE ....
. 05/15/2027 . |3.B FE ....
. 11/15/2028 . |4.A FE ...
. 04/23/2029 . |1.G FE ....
. 10/30/2024 . |1.G FE ....
. 09/25/2062 . [1.A Z .....
. 10/25/2066 . |1.A FE ...
. 03/01/2027 . |5.A FE ....

..11044M-AA-4 | BRITISH AWYS PTC SER ..
..118230-AR-2 | BUCKEYE PARTNERS L P ..
.. 12479R-AE-7 | CARS DB4 DB11 CNI-2 ...
..125058-AE-0 | CB RICHARD ELLIS SVC ..
..12510H-AK-6 | CARS-DB4 LP 2021-1 ...
..12510K-AC-7 | CCG REVEIVALES 2021- ..
.. 125430-BG-4 | COMMUNITY HEALTH SYS
.. 12543D-BH-2 | COMMUNITY HEALTH SYS
.. 12543D0-BK-5 | COMMUNITY HEALTH SYS
.. 125523-AF-7 | CIGNA CORP ...
.. 12653X-AD-5 | CIM TR 2018-INV1 .
.. 12555D-AB-1 | CIM TRUST
.. 12563L-AS-6 | CLI FUNDING VI LLC ....
.. 12565K-AA-5 | CLI FDG 2021-1 LLC ....
.. 12565K-AE-7 | CLI FDG 2022-1 LLC .
.. 126408-HU-0
..12658V-AA-9 | CPS AUTO RECEIVABLES ..
..126650-DS-6 | CVS HEALTH CORP ........
..126670-QT-8 | COUNTRYWIDE ASSET-BACKED CERTIFICATES
.. 131347-CM-6 | CALPINE CORP ............
.. 14040H-CU-7 | CAPITAL ONE FINL COR
.. 142339-AK-6 | CARLISLE COS INC .
.. 146869-AF-9 | CARVANA CO
..149890-AA-2 | CEAMER FINANCE 1 LLC ...
..156700-BC-9 | CENTURYLINK INC SR
..163851-AE-8 | CHEMOURS CO
..163851-AF-5 | CHEMOURS CO
.. 172967-LIi-9 | CITIGROUP INC
.. 172967-MT-5 | CITIGROUP INC
..17330V-AA-4 | CITIGROUP MORTGAGE LOAN TRUST ..
..19688G-AA-1 | COLT MORTGAGE LOAN T
..203380-AA-1 | COMMSCOPE FIN LLC ...

....... . 08/15/2023 . MORTGAGE PAYDOWN R
....... . 09/13/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/15/2023 . [MORTGAGE PAYDOUN ........ |....
....... . 09/07/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/15/2023 . [ MORTGAGE PAYDOUN ........ [....
....... . 09/14/2023 . [MORTGAGE PAYDOUN ........ [....
06/29/2023 . | ZERO STAGE CAPITAL
06/30/2023 . | ZERO STAGE CAPITAL ...
06/30/2023 . | ZERO STAGE CAPITAL
- |- 07/15/2023 . [MATWRITY ...
weennn |- 08/25/2023 . | VARIOUS
....... . 08/25/2023 . | VARIOUS ...
....... . 09/18/2023 . [MORTGAGE PAYDOMN ...

....... . 09/18/2023 . [MORTGAGE PAYDOWN ...
....... . 09/18/2023 . [MORTGAGE PAYDOMN ...
....... . 08/02/2023 . | MORGAN STANLEY
....... . 07/17/2023 . | CORPORATE REQRG .......... [....
07/27/2023 . | ZERO STAGE CAPITAL
08/25/2023 . | VARIOUS ...
07/13/2023 . | ZERO STAGE CAPITAL
09/07/2023 . | ZERO STAGE CAPITAL ...
09/01/2023 .
....... . 09/01/2023 . [ CORPORATE REQRG .......... [....
....... . 05/18/2023 . [MORTGAGE PAYDOUN ........ [....
....... . 07/31/2023 . [ ZERO STAGE CAPITAL .....
....... . 08/07/2023 . [ ZERO STAGE CAPITAL .....
....... . 08/10/2023 . [ ZERO STAGE CAPITAL .....
....... . 08/30/2023 . [CITIGROWP ........cceeennne
. |- 06/27/2023 . [ZERO STAGE CAPITAL .....
- |- 08/25/2023 . [VARIOUS ...
08/25/2023 . | VARIOUS ...
. 08/07/2023 . [ZERQ STAGE CAPITAL .....

..152,000

..1,000,000
....... 2,924
... 42,556
..575,000
. 260,000
..855,000
. 917,000

. (72,077) |
. (41,275) |
(209,475) |.

917,000
....002
.2,106 |..
.. 14,000 |..
..34,729 |..
...3,000 |..
. 1,499,134 |..
..20,449 |..
179,471

. (99,124)|....
(348) |-

36,176 |.
.(4,242) ).
. (12,270) |
.0 [
... 106 |....
. (10,739) |....
... 863 |....
. (32,741)|....
. (67,316)
. (14,162)
. (96,626))....... (96,626)

. 180,000
49,536

.. 600,000
745,000

745,000 |....
... 4,53 ... 4,53 |....
22,217 2,217 |.
..306,170 |.......... 413,000 |........... 400,193 |....

.0
0.

0 0O 0O 0O 0000000000000 O0O0O0DO0OO0OODO0OO0O0DO0OODO0OOODODOOOOO OO O O O O
0 0O 0O 0O 0000000000000 O0O0O0DO0OO0OO0DO0OO0OODO0OO0DO0OO0OODO0OOODODOOOOO O OO O O O

..320,728 .402,7% |.
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..20753K-AB-8 | CONN AVE SECS ......cooovvriiiiiiiiiini [ . 08/24/2023 . | VARIOUS ... .... 101,576 |.... .. (1,571) ). 0 e (1,571) 0 100,968 |.. (144) |.... ..5,215 |. 08/25/2031 . [1.C FE ....
..20754D-AA-5 | CONNECTICUT AVE SEC ....cevvvvvviviiriiiiiiiiiiinns [ eeeenn . 08/25/2023 . | VARIOUS ... .0 . 0 .. 74,901 0 3,259 |. 04/25/2042 . |2.A FE ....
..20755D-AA-4 | CONNECTICUT AN SEC ...oooeeeiieeeiiiies [ . 08/25/2023 . .0 . 0 0 2,470 |. 07/25/2042 . [2.A FE ....
.. 23291Y-AC-9 |DLLAA 2021-1 LLC ...ovvvvvrrriiriiiiiieeniieniieenns [ eeeeenn . 09/18/2023 . | MORTGAGE PAYDOWN .0 . 0 0 . 04/17/2026 . [1.A FE ....
..233046-A0-4 | DB MASTER FINANCE LL ....evvnnnnnninnns oo . 08/20/2023 . | MORTGAGE PAYDOWN ... . .0 . 0 0 . 11/20/2051 . 2.B FE ....
..233046-AS-0 | DB MASTER FINANCE LL ..o oo . 08/20/2023 . | MORTGAGE PAYDOWN ........ |.... . 2,500 .0 . 0 .0 . . 11/20/2051 . 2.B FE ....
.. 24422E-XB-0 | JOHN DEERE CAPITAL C .ooovvvvvvniiiiiiiiiiiieieeees [ . 07/27/2023 . | ZERO STAGE CAPITAL ..... .. 160,000 .0 . 0 . 07/14/2028 . [1.F FE ....
.. 25526P-AA-5 | DIVERSIFIED HEALTHCA ........ovvvvmmmmmnninnninnnns [erneen . 08/02/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 06/15/2025 . |6. FE .....
..25755T-AE-0 | DOMINOS PIZZA MSTR ....evvvvvvrrvrnnnnnrnnnnnnnnnnns [ eeeeenn . 07/25/2023 . | VARIOUS ... .0 . 0 . 10/25/2045 . [2.A FE ....
..25755T-AL-4 | DOMINOS P1ZZA MSTER 07/25/2023 . | VARIOUS 0 0| . 10/25/2049 . [2.A FE ....
..25755T-AP-5 | DOMINOS P1ZZA MSTR 2 07/25/2023 . | VARIOUS ... K 0 0| . 04/25/2051 . [2.A FE ....
..26884L-AP-4 |EQT CORP .........ceeunnnn 06/29/2023 . | CORPORATE REORG . ..300,000 ..208,950 |. 0 0| 300,000 . 10/01/2025 . [2.C FE ....
..28165A-AA-7 | EDVESTINU PRIVATE EDUCATION LOAN ISSUE N .... [....... . 08/25/2023 . | VARIOUS ... 20,704 ...20,649 |.... .0 . 0 ..20,704 |.. . 11/25/2040 . (1.A FE ....
..28628B-AA-6 |ELFI GRADUATE LOAN P ....evvnnniiiiiin oo . 08/25/2023 . | MORTGAGE PAYDOWN ........ ... 99,503 ...99,501 |.... .0 . 0 ..99,503 |.. . 12/26/2046 . [1.A FE ....
..20278N-AH-6 |ENERGY TRANSFER L P ...ovvvvviiniininiiiiiiiiiininn [eeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... ..890,368 ..936,402 |.... .0 . 0 .919,803 |.. . 04/15/2024 . [2.C FE ....
..20279X-AA-8 | ENDURE DIGITAL INC ...ovvvvnnninnniiiiiiiiiiiies [eeeens . 07/31/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 02/15/2029 . [5.A FE ....
..30166A-AD-6 |EXETER AUTO RECV TR ...oooviiiiiiiiiiiiiiiiieieeees [ . 09/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 01/15/2026 . [1.A FE ....
..30227F-AA-8 | EXTENDED STAY AMER T ...oooeeeiriiinennnnnnnn [ . 09/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 07/15/2038 . [1.A FE ....
..3136B3-GG-9 | FNMA REMIC TRUST ....oooovviiiiiiiini [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... .5,472,5% |.... .0 . 0 . 10/25/2058 . [1.F FE ....
..3136B9-GC-5 |FNMA REMIC TRUST .....cooeeeiiiiiiiiieen [ . 08/25/2023 . | VARIOUS ... ....980 |.... .0 . 0 . 04/25/2050 . 1.F FE ....
..3136B9-L0-8 |FNMA REMIC TRUST . 08/25/2023 . | VARIOUS 1,864 |. 0 0| . 01/25/2047 . (1.F FE ....
..3136BN-CL-8 | FNMA REMIC TRUST . 08/25/2023 . | VARIOUS 34,561 0 0| . 01/25/2050 . [1.F FE ....
..3136BN-CN-4 | FNMA REMIC TRUST . 08/25/2023 . | VARIOUS 0 0| . 01/25/2050 . [1.F FE ....
..3136BN-JK-3 | FNMA REMIC TRUST . . |- 08/25/2023 . | VARIOUS 0 0| . 08/25/2052 . [1.F FE ....
.. 3137FW-N2-2 | FHLMC REMIC SERIES . . |- 09/15/2023 . | INTEREST ONLY PAYMENT .. |. 0 0| . 10/25/2050 . [1.F FE ....
..3137H9-RZ-4 | FHLMC REMIC SERIES .....coooviiiiiiiiiiiiiiiiiiiies oo . 07/25/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 .. . 03/25/2053 . [1.F FE ....
..31620M-BQ-8 |FIDELITY NATL INFORM .....cooovvereiiiinnnninnnins [ s . 08/07/2023 . | ZERO STAGE CAPITAL ..... . .. 179,376 .0 . 0 .184,979 |.. . 03/01/2024 . 2.B FE ....
..316773-DK-3 | FIFTH THIRD BANCORP ......ccvvvvvviiiiiiiiiiiiiinns e . 07/25/2023 . | VARIOUS .....oevvvvrnnnnens ... 437,905 .0 . 0 e .435,000 |.. . 07/27/2029 . [2.A FE ....
..346232-AF-8 | FORESTAR GROUP INC ....ccoeveeeieiiiiiieiieeeeeeeens [ . 06/29/2023 . | ZERO STAGE CAPITAL ... |oeeeeevieiiiiiiinins Joeeeeees 142,070 0 [V R 155,000 . 05/15/2026 . [3.C FE ....

SINKING FUND REDEMPT ION

..346845-AG-5 |FORT BENNING FAMILY .....ooooeerrnnnnnn [on L 07/15/2023 . | evvvriiiiniiinniiiiiiiiniiins e e 3,236 0 [V 3,236 . 01/15/2051 . [2.C FE ....

..346845-AK-6 | FORT BENNING FAMILY ........oooeeennnnn [ s . 07/17/2023 . | MORTGAGE PAYDOWN ......c. |oevereeeiiiiieninnns Joeeeeeeeees 3,236 .0 . 0 ..3,176 .. . 01/15/2051 . [1.F FE .

.. 35563P-E3-9 | FREDDIE MAC SCRT SER ....coovvvviiiiiiiiiiiiiieenns [ . 08/25/2023 . ... 19,135 .0 . 0 .. 19,135 |.. . 04/25/2062 . (1.B FE .
.. 36564K-H3-6 | FHLMC STACR REMIC TR .....evvvvviivrriiiriiiiiiinns [ eeeenn . 08/25/2023 . | VARIOUS ... ....35,342 .0 . 0 ..35,342 |.. . 09/25/2042 . (1.G FE ....
.. 35564K-JG-5 |FHLMC STARC REMIC TR ....eevvvviiiiiiiiiiiiiiiiinns [ eeeeenn . 08/25/2023 . | VARIOUS ... ... 94,186 .0 . 0 ..94,186 |.. . 09/25/2041 . [2.C FE ....
.. 36564K-PU-7 | FHLMC STACR .......evvvvvvmvnrrnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 08/25/2023 . | VARIOUS ... ... 21,102 .0 . 0 ..21,102 |.. . 01/25/2042 . (1.G FE ....
.. 35564K-Uli-7 | FHLMC STACR REMIC TR ....eevviviiiiiiiiiiiiiiiiinns [ eeeeenn . 08/25/2023 . | VARIOUS ... ... 52,408 .0 . 0 ...0 . 04/25/2042 . (1.F FE ....
..35008M-AD-2 | FRONTIER COMMUNICATI ....ooovvviiriiiiiiiiiiiieenns [ eeeens . 07/20/2023 . | ZERO STAGE CAPITAL ..... .. 622,375 .0 . 0 (27,625) . 05/15/2030 . (4.B FE ....
..35908\-AE-0 | FRONTIER COMMUNICATI 07/21/2023 . [ZERO STAGE CAPITAL ... ..502,175 0 0| (27,825) |.. . 03/15/2031 . (4.B FE ....
..359694-AB-2 |FULLER H B CO .. 06/29/2023 . | ZERO STAGE CAPITAL 0 0| . (1,673)|.. . 02/15/2027 . (3.C FE ....
..36168K-AA-5 | GCAT TR 2021-NQM5 08/25/2023 . | VARIOUS ... 0 0| . 07/25/2066 . [1.A FE ....
..36168W-AC-5 |GCAT TR 2022-NaM5 . |- 08/25/2023 . | VARIOUS 0 0| . 08/25/2067 . [1.F FE ....
..36169D-AA-0 | GCAT TRUST 2023-NaM2 . |- 08/25/2023 . [MORTGAGE PAYDOWN 0 0| . 11/25/2067 . [1.A FE ....
..36263D-AB-3 |GLS AUTO REC TR ...ooeeeiiiiiiiiiiiieieeeeeeeeeens [ . 09/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/15/2026 . [1.A FE ....
..36264B-AA-8 | GPMT LTD 2021-FL3 ....cooeeeiieieiiiiiiiiieeeeeeens [ . 08/18/2023 . | MORTGAGE PAYDOWN .0 . 0 . 07/16/2035 . [1.A FE ....
..36267E-BT-7 |GS MRTG BCK SEC TR .......cceeeeeeeiiiieiiiiiieeess oo . 08/25/2023 . | VARIQUS 0. .0 . . 06/25/2052 . [1.A FE ....
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..36267V-AD-5 |GE HEALTHCARE HLDG L ....nnnnnnnninns e . 07/27/2023 . | ZERO STAGE CAPITAL ..... .... 130,000 .... 130,000 |.... .0 . 0 130,000 |.. 26 . 246 . 11/15/2025 . [2.B FE ....
..37045X-DG-8 | GENERAL MTRS FINL CO ....ovvvvvvvvnvnninniniiiiinnn [eeeeenn . 08/07/2023 . | ZERO STAGE CAPITAL ..... 275,000 274,874 |.... .0 . 0 (7,861) |........ (7,861) . 03/08/2024 . 2.B FE ....
.. 374276-AJ-2 | GETTY IMAGES INC .....evvvmmmmmminnnniniiiiniiiinnns [ eeeeenn . 06/29/2023 . | ZERO STAGE CAPITAL ..... .... 190,000 .... 180,500 |.... .0 . 0 L7125 | . 03/01/2027 . [5.A FE ....
..37960B-AA-3 | GLOBAL MEDICAL RESPO ..........evvvvmmmmmvmnnnnnnnn [erneen . 06/26/2023 . | ZERO STAGE CAPITAL ..... .... 850,000 .... 688,750 |.... .0 . 0 (221,978) |.... . 10/01/2025 . [5.B FE ....
..38011W-AA-4 | GMAC MILITARY HSG TR ....ooooeeriiiiiinnin [ . 09/11/2023 . | MORTGAGE PAYDOWN ... . ... 3,760 ... 8,927 |.... .0 . 0 . 05/10/2087 . [1.G FE ....
..38012D-AB-3 | GMAC MILITARY HSG X1 ..ooovveeeieieeeeeeeees [ . 09/11/2023 . | MORTGAGE PAYDOWN ........ |.... ..1,687 ... 1,502 ... .0 . 0 .. . 05/10/2050 . (2.B FE ....
..38178G-AA-8 | GOLUB CAP PT CLO LTD ..eeevvveveviieniiiiiiiiiiinns [ eeeeenn . 07/11/2023 . | ZERO STAGE CAPITAL ..... . 1,957,600 ,917,500 |.... .0 . 0 e 1,921,489 .. . 08/20/2033 . [1.A FE ....
..38937L-AA-9 | GRAY OAK PIPELINE LL ...ooooeerreeennnn [ . 09/15/2023 . |MATURITY ....oovvvvvnnnnns 362,293 |.... .0 . .0 . ...350,000 |.. . 09/15/2023 . [2.C FE ....

ISSUE CALLED at 100.000

..39807U-AB-2 |GREYSTAR REAL ESTATE ....oovvvviiiiiiiiiinininees | s . 08/28/2023 . | .uvvveiiiiiiiii .. 830,000 .. 828,788 |.... . 12/01/2025 . [3.C FE ....

.. 130,000 .. 131,788 |.... . 02/15/2031 . |4.A FE ...
. 02/18/2038 . |1.A FE ...
. 06/15/2025 . |3.A FE ...
. 04/19/2039 . |1.A FE ...
. 03/25/2067 . |1.A FE ...
. 02/01/2028 . |4.A FE ....
. 02/10/2030 . |1.F FE ...
. 03/15/2028 . |3.C FE ....
. 07/25/2050 . |1.A FE ...
. 03/15/2058 . |1.A FE ...
. 05/15/2027 . |2.C FE ....

. 08/17/2048 . |1.A FE ...

..410345-A0-5 | HANESBRANDS INC
..42704R-AA-9 | HERA COMMERCIAL MTG ...
..431571-AD-0 | HILLENBRAND INC
..43730N-AA-4 | HOME PART OF AMER TR ..
..45276P-AA-4 | IMPERIAL FD MTG TR ....
..45780R-AA-9 | INSTALLED BLDG PRODS
..458140-CF-5 | INTEL CORP .........
..46284V-AE-1 | IRON MTN INC NEW .
..46591T-AC-8 | JP MORGAN MTG TR .
..46619R-AA-4 | JGIPT XXXV LLC ...
..466313-Al-5 | JABIL INC
..46644Y-AU-4 | JPMBB COML MTG SEC T ..

....... . 09/20/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 08/18/2023 . [ MORTGAGE PAYDOUN ........ [....
....... . 07/26/2023 . [ ZERO STAGE CAPITAL .....
....... . 09/19/2023 . [ VARIOUS ...
. |- 08/25/2023 . [VARIOUS ...
- |- 06/29/2023 . [ZERO STAGE CAPITAL .....

09/20/2023 . | ZERO STAGE CAPITAL ...
08/22/2023 . | ZERO STAGE CAPITAL
08/25/2023 . | VARIOUS ............
....... . 09/15/2023 . | MORTGAGE PAYDOWN R
....... . 08/09/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 08/17/2023 . [MORTGAGE PAYDOUN ........ [....

.(9,833))....
.(3,49) |

171,000 |..

..46651X-AD-4 | JP MORGAN MTG TR .......oeeieeiiiiiiiceiiieees | e . 08/25/2023 . [ VARIOUS ... . 06/25/2050 . |1.A FE ...
..46654K-AC-1 | J P MORGAN MORTGAGE .........evvvreeviiiinineiinns | eeeeans . 06/25/2023 . [ VARIOUS ... . 01/25/2052 . |1.A FE ...
..46654U-AB~1 | J P MORGAN MORTGAGE .........eevvereeiiiiiiecaaes | aeeees . 08/25/2023 . [ VARIOUS ... . 08/25/2052 . |1.A FE ...

. 01/25/2053 . |1.C FE ....
. 04/06/2027 . |2.B FE ....
. 05/01/2031 . |3.C FE ....
. 11/15/2027 . |2.C FE ....
. 07/01/2029 . |3.C FE ....
. 08/15/2030 . |4.B FE ....
. 03/15/2026 . |4.B FE ....
. 04/15/2033 . |2.A FE ....
. 04/15/2026 . |1.A FE ...
. 06/13/2028 . |[1.A FE ...
. 10/15/2027 . |3.A FE ....
. 10/15/2039 . |2.A FE ....
. 01/22/2028 . |1.A FE ...
. 03/15/2024 . |2.C FE ....
. 04/01/2026 . |4.B FE ....
. 03/26/2030 . |1.D FE ....

..46655V-BU-5 | JP MORGAN MTG TR
..49326E-EK-5 | KEYCORP MEDIUM TERM ...
..498894-AA-2 | KNIFE RIV HLDG CO
..50212Y-AC-8 |LPL HLDGS INC .....
..524590-AA-4 | LEEWARD RENEWABLE EN .
..53219L-AV-1 | LIFEPOINT HEALTH INC ..
..538034-AN-9 | LIVE NATION ENTERTAI .
..548661-EL-7 | LOWES COS INC
..55316V-AA-2 | MHC COML MTG TR ..
..55317J-AC-4 | MMAF EQUIP FIN ....
.. 55342U-AH-7 | MPT OPERATING PARTNE ..
..55446M-AA-5 | MACH |
..55819Q-AY-3 | MADISON PARK FUNDING LTD ..
..56903V-AlI-3 | MAGALLANES INC ....
..563571-AL-2 | MANITOWOC CO INC ....
..57636Q-AP-9 | MASTERCARD |INCORPORA

....... . 08/25/2023 . | VARIOUS ...
....... . 06/29/2023 . [ ZERO STAGE CAPITAL .....
06/29/2023 . | ZERO STAGE CAPITAL ...
08/16/2023 . | ZERO STAGE CAPITAL ...
08/01/2023 . | ZERO STAGE CAPITAL ...
....... . 08/03/2023 . [ ZERO STAGE CAPITAL .....
....... . 08/01/2023 . [ ZERO STAGE CAPITAL .....
....... . 09/11/2023 . [ ZERO STAGE CAPITAL .....
....... . 09/15/2023 . [MORTGAGE PAYDOWN ...
....... . 09/13/2023 . [MORTGAGE PAYDOUN ........ [....
....... . 09/19/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/15/2023 . [ MORTGAGE PAYDOUN ........ [....
....... . 07/24/2023 . [MORTGAGE PAYDOWN ...
08/14/2023 . | CORPORATE REORG .
06/29/2023 . | ZERO STAGE CAPITAL ...
07/27/2023 . | ZERO STAGE CAPITAL ...

..196,518 |.
..594,684 |.

.. 196,237
.. 615,944
.. 173,700
.. 242,500

.200,290
.695,997
175,000 |..

. (80,054) |
.. (1,300) |....

. 100,689 |....
...59,210 |....
. 661,57 |....

..245,000 |.
..267,355 |.
..297,673 |

.. 282,804 .208,187 . (15,293) |

..58013M-FP-4 | MCDONALDS CORP MED T .. - |- 07/27/2023 . [ZERO STAGE CAPITAL ... .. 128,531 ..146,004 |. .144,664 . (16,133) | (16,133) .. . 07/01/2027 . |2.A FE ....
..59217G-FD-6 | METROPOLITAN LIFE GL . weeennn |- 07/27/2023 . | ZERO STAGE CAPITAL ... ..999,082 |. .999, 152 . (83,222) | (53,222) |.. . 08/25/2029 . |1.D FE ....
..595017-BB-9 | MICROCHIP TECHNOLOGY ....eeevuiiiiiiiiiiiiiieans | eeeeens . 07/05/2023 . [ ZERO STAGE CAPITAL ..... . 580,000 |.... 580,000 |.. L(17,127) ... (17,127) . 02/15/2024 . |2.B FE ....

. 246 ... 246 . 08/01/2050 . |2.B FE ....

. 11/25/2060 . [1.A FE ....

..50524E-AC-6 | MID-ATLANTIC MILITAR .
..59982H-AC-4 |MILL CITY MTG LN TR ...

....... . 08/01/2023 . [ MORTGAGE PAYDOWN
....... . 08/25/2023 . [ VARIOUS

...2,057 |..
..19,166 |..
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STATEMENT AS OF SEPTEMBER 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

0c¢'s03

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
..60700D-AE-8 | MMAF EQUIPMENT FINANCE LLC .....oooeevnrnnninnnns [ ornnn . 09/11/2023 . | MORTGAGE PAYDOWN ... ..635,773 ..636,958 |.... .. (1,184) ). . (1,184) ). ....635,773 |.. ...0 . 03/10/2042 . (1.A FE ....
. 60700F-AG-8 | MMAF EQUIP FIN .....covvvvvvvrnnrnninnnnnnnnnnnnnnnns [ oeeees . 09/11/2023 . | MORTGAGE PAYDOWN ........ |.... . 1,376,166 01,430,723 |.... .. (63,557) | .. (63,557) |... . ...0 . 03/10/2026 . [1.A FE ....
..60783X-AA-2 | MODIVACARE ESCROW ISSUER CL B ...ceeeeeeeeeeeees [eeennn . 09/14/2023 . | ZERO STAGE CAPITAL ..... ..510,983 . 94,017 |... (181,500) . 10/01/2029 . [4.C FE ....

. 04/01/2029 . |4.A FE ....
. 10/01/2029 . |4.C FE ....
. 01/15/2069 . |1.A FE ...
. 03/15/2028 . |3.C FE ....
. 02/18/2042 . |1.A FE ...

....... . 08/15/2023 . [ ZERO STAGE CAPITAL .....
....... . 07/20/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/15/2023 . [MORTGAGE PAYDOUN ........ [....
....... . 09/13/2023 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/15/2023 . [MORTGAGE PAYDOUN ........ [....

. (13,228) |....... (13,228)
. (87,487)|....

..624828-AA-0 | MOZART DEBT MERGER $
..62482B-AB-8 | MOZART DEBT MERGER S ..
..63935B-AA-1 | NAVIENT PRIV ED LN 2 ..
..63938C-AL-2 | NAVIENT CORPORATION ...
..63940P-AB-1 |NAVIENT PRIVED LN T ..

..140,547
.2,232,920

..639400-AB-9 |NAVIENT PRIVED IN T oo | s . 09/15/2023 . [MORTGAGE PAYDOWN ... . 12/15/2059 . [1.A FE ...
..63940U-AB-0 | NAVIENT PRIV ED LN T 09/15/2023 . | MORTGAGE PAYDOIN . 12/15/2059 . |1.A FE ...
..63940Y-AB-2 | NAVIENT PRIV REFI LN .. 09/15/2023 . | MORTGAGE PAYDOIN . 02/15/2068 . |1.A FE ...
..63941H-AA-0 | NAVIENT PRIV ED LN . 09/15/2023 . | MORTGAGE PAYDOIN . 05/15/2069 . |1.A FE ...
..63041L-AB-9 |NAVIENT PRIVED IN T oo | e . 09/15/2023 . [MORTGAGE PAYDOWN ... . 12/15/2059 . [1.A FE ...
..63942B-AA-2 | NAVIENT PVT ED RI LN .oooviiiiiiiiiiiiiiieei | e . 09/15/2023 . [MORTGAGE PAYDOWN ... . 05/15/2069 . |1.A FE ...
..63942E-AA-6 | NAVIENT PRIVATE ED L .eveveeeniiiiiicceiiiieee | e . 09/15/2023 . [MORTGAGE PAYDOMN ... . 12/15/2069 . [1.A FE ...
..63942G-AA-1 | NAVIENT PRIVATE ED L .evvvveeviiiiiieiiiiiiienes | eeeeens . 09/15/2023 . [MORTGAGE PAYDOWN ... . 02/15/2070 . |1.A FE ...
..63942J-AA-5 | NAVIENT PRIVATE ED L .eveveeenniiiiiiiceiiiieee | e . 09/15/2023 . [MORTGAGE PAYDOUN ........ |.... . 10/15/2069 . [1.A FE ...
..63942N-AA-6 | NAVIENT STUDENT LN 2 ..ovviiiiiiiiiiiiiiiiiiins | eeeeens . 08/25/2023 . [MORTGAGE PAYDOIN ........ . 12/26/2069 . |1.A FE ...

. (18,547) |....
...(1,542)
(243,624) |.

. 04/01/2026 . |3.B FE ....
. 06/01/2025 . |3.B FE ....
. 04/01/2030 . |1.E FE ...

....... . 09/12/2023 . [ ZERO STAGE CAPITAL .....
....... . 07/25/2023 . [ ZERO STAGE CAPITAL .....
08/31/2023 . | ZERO STAGE CAPITAL

..651229-Al-6 | NEWELL BRANDS INC ...
..651229-BB-1 | NEWELL BRANDS INC ...
. 67066G-AF-1 | NVIDIA CORPORATION ..

..670843-AA-9 | ONSLOW BAY FINANCIAL LLC 08/25/2023 . | VARIOUS . 03/25/2063 . |1.A FE ...
..670855-AB-1 | 0BX TRUST 2023-Naw1 ... 08/25/2023 . | VARIOUS . 11/25/2062 . |1.C FE ....
..670855-AC-9 | 0BX TRUST 2023-Naw1 - |- 08/25/2023 . [ VARIOUS . 11/25/2062 . |1.G FE ....
. 67107F-BL-0 | 0ZLM LTD ........... weeennn |- 07/15/2023 . | MORTGAGE PAYDOUN . 10/17/2029 . |1.A FE ...
..67112A-AA-9 | OZLM XXI 2018-21 ...oovveeiiiiiiiiiiiiiiiiieeeiis [ eeeeens . 07/20/2023 . [MORTGAGE PAYDOWN ... . 01/20/2031 . |1.A FE ...
..67117D-AA-8 | 0BX TR 2022-NQM7 .......ooveeeiiiiiiieiiiiiiieees | e . 08/25/2023 . [ VARIOUS ... . 08/25/2062 . |1.A FE ...
..67117D-AB-6 | 0BX TR 2022-NQM7 .......eovveiiiiiiiiiiiiiiiiieens | eeeeens . 08/25/2023 . | VARIOUS ... . 08/25/2062 . |1.C FE ....
..67117D-AC-4 | 0BX TR 2022-NQM7 .......ooveeeiiiiiiieiiiiiiieees | aeeees . 08/25/2023 . [ VARIOUS ... . 08/25/2062 . |1.F FE ...
..67117P-AB-9 | 0BX TR 2023-NQM3 .....coeviimiriiiiniiiiiiiiaiiis | eeeeens . 08/25/2023 . | VARIOUS ... . 01/25/2063 . |1.C FE ....
..67117P-AC-7 | 0BX TR 2023-NQM3 ......ocoreiiiiiieiiiiiiiieceees | e . 08/25/2023 . [ VARIOUS ... . 01/25/2063 . |1.G FE ...
. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC 08/25/2023 . | VARIOUS . 07/25/2063 . |1.C FE ....
..67117Y-AC-8 | 0BX TR 2022-NQM8 . 08/25/2023 . | VARIOUS . 09/25/2062 . |1.F FE ...
..67118L-AA-9 | 0BX TR 2022-NQM9 . 08/25/2023 . | VARIOUS . 09/25/2062 . |1.A FE ...
..67118L-AC-5 | 0BX TR 2022-NQM9 . 08/25/2023 . | VARIOUS . 09/25/2062 . |1.C FE ....
..67118L-AD-3 | 0BX TR 2022-NQM9 ... 08/25/2023 . | VARIOUS ... . 09/25/2062 . |1.F FE ...
..67181D-AA-Q | OAK ST INV GD NET LS ..oooeeiiiiiiiiiiiiiiceees | e . 09/20/2023 . MORTGAGE PAYDOWN . 11/20/2050 . [1.A FE ...
..67190A-AA-4 | OEAK STREET INVESTMENT GRADE ..........ccccvens |eeeees . 09/20/2023 . [ MORTGAGE PAYDOWN . 01/20/2051 . |1.A FE ...
..673919-AB-2 | 0BX TR 2023-NQM5 .......coeemiiiiiiiiiiiiiieceees | aeeees . 08/25/2023 . . 06/25/2063 . |1.C FE ....
..67448G-AB-9 | 0BX 2023-NOM4 TR .....cooiiiiiiiiiiniiiiiiiieiins [ eeeeens . 08/25/2023 . . 06/25/2028 . |1.C FE ....

. 09/15/2036 . |2.C FE ....
. 10/09/2029 . |1.D FE ....
. 11/15/2024 . |2.B FE ....
. 03/15/2030 . |4.B FE ....
. 05/15/2031 . |4.B FE ....
. 05/20/2031 . [1.A FE ....

. 08/14/2023 . [ ZERO STAGE CAPITAL .....
. 09/08/2023 . [MORTGAGE PAYDOIN ........
. |- 08/31/2023 . [ZERO STAGE CAPITAL .....
- |- 06/28/2023 . [ZERO STAGE CAPITAL .....

09/12/2023 . | ZERO STAGE CAPITAL
. 08/22/2023 . [MORTGAGE PAYDOMN ...

..674509-DF-9 | OCCIDENTAL PETE CORP ..
..68377H-AA-2 | OPORTUN ISSUANCE TR
..68389X-BS-3 | ORACLE CORP
..69007T-AC-8 | OUTFRONT MEDIA CAP /
..69073T-AU-7 | OWENS BROCKWNAY ...
..69122D-AA-7 | OWL ROCK CLO LTD ...

.1,422,614 |....
..248,676 |....
.0

264,000 |....
. 300,000 |
....6,543 |....

... 300,000
. 300,000
....6,599
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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- 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 Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..69377T-AB-2 | PRKCM TRUST OTHER ABS ..... |.wevee. . 08/25/2023 . | VARIOUS ... ... 7,156 7,156 . .0 .0 . 0 L7,156 .. ...0 . 08/25/2057 . 1.C FE ....
..69377T-AC-0 | PRKCM TRUST OTHER ABS ..... |.weeee. . 08/25/2023 . | VARIOUS ... ... 7,156 .0 . 0 7,156 .. ...0 . 08/25/2057 . [1.F FE ....
..695114-CU-0 |PACIFICORP .....evvvvviiiiiiiiiiiiiiiiiiiiicieciiiiees [ eeeeenn . 07/13/2023 . |HILLTOP SECURITIES ...... e |00 905,330 Ll 1,000,000 .0 . o0 e 998,834 oniiiiiiiiinnnn 0 fennnnl. (93,504) . (93,504) . 06/15/2029 . [1.F FE ....
..716973-AB-8 |PFIZER INC ... oo . 09/11/2023 . | ZERO STAGE CAPITAL ..... |oeeeeereeeeennnnnns |oeeee 1,001,019 | 1,020,000 .0 . 0 . 05/19/2026 . (1.E FE ....
..720914-AA-9 | PMT CREDIT RISK TRANSFER TRUST ......cccoveeeees [ereennn . 08/30/2023 . | VARIOUS ......ovvvvviennnnns ... 12,917 .0 . 0 . .. . 03/27/2025 . [1.F FE ....
..T4166M-AE-6 | PRIME SEC SVCS BORRO .......coovveveeeieiiiiiienens [eeeenn . 08/31/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 ..18,000 |.. . 01/15/2028 . [4.C FE ....
..74331A-AA-0 | PROGRESS RES TR ......eevvvvvveemmmnrnnnnnnnnnnnnnnns [ eeeeenn . 09/13/2023 . | VARIOUS .0 . 0 e 1,722,996 .. . 10/17/2036 . [1.A FE ....
.. 74332W-AA-1 | PROGRESS RES TR ......evvvvvvvvvrvnnnnnnnnnnnnnnnnnns [ eenees . 09/19/2023 . | MORTGAGE PAYDOWN R .0 . 0 . 09/18/2036 . [1.A FE ....
..74368C-AY-0 |PROTECTIVE LIFE GLOB .....ccoeeveeeeeeeeneeeeeeeens [ . 08/09/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 09/21/2030 . (1.D FE ....
.. 749350-AP-9 | RCKT MTG TR ....... 08/25/2023 . | VARIOUS ... 0 0| . 06/25/2043 . [1.A FE ....
..74938D-AA-1 |RCKT MTG TR 2021-3 .... 08/25/2023 . | VARIOUS 0 0| . 07/25/2051 . [1.A FE ....
..74938\-AB-7 | WWOODWARD CAPITAL MANAGEMENT . 08/25/2023 . | VARIOUS ... 0 0| . 02/25/2052 . (1.A FE ....
..753272-AA-1 |RAND PARENT LLC ..ooooviiiiiiiiiiiiiiiiiieeiieeeeees [ . 06/27/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 02/15/2030 . [3.A FE ....
.. 75409J-AA-5 |RATE MTG TR 2021-J1 .......ooooeeiinnn [ . 08/25/2023 . | VARIOUS ... .0 . 0 . 07/25/2051 . [1.A FE ....

.. 75409J-AG-2 |RATE MTG TR 2021-J1 ... [ s . 08/25/2023 . | VARIOUS ... .0 . 0 . 07/25/2051 . [1.A FE .

..75400X-AA-4 | RATE MORTGAGE TRUST .......coovvvieiiiiiiiininnnnns [eeeenn . 08/25/2023 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.A FE .

..75410R-AG-1 |RATE MORTGAGE TRUST .......coovviiiiiiiiiiiiiiinens [ . 08/25/2023 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.A FE .
.. 75513E-CH-2 | ROCKNELL COLLINS INC ..oevvvvvviiiiiiiiiiieeeeeeens oo . 08/10/2023 . | GOLDMAN SACHS ... .0 . 0 . 03/15/2027 . [2.A FE ....
..75585R-RZ-0 |REAL ESTATE ASSET LIGQUIDITY TRUST ...ccoeeeees [eennnn . 09/12/2023 . | MORTGAGE PAYDOWN J .0 . 0 . 01/12/2030 . [1.A FE ....
..75951A-AJ-7 |RELIANCE STAND LIFE Il ..ovvvvrrinnnnnnnnnnninnnnn [eeeeenn . 09/19/2023 . |MATURITY ....ovvvvinnnnnns .0 . 0 . 09/19/2023 . [1.E FE ....
..76119L-AB-7 |RESIDEO FDG INC ........ 07/11/2023 . | ZERO STAGE CAPITAL 0 0| . (40,330) |. . 09/01/2029 . [3.C FE ....
..780153-AZ-5 |ROYAL CARIBBEAN CRUISES . 08/25/2023 . | VARIOUS ... 0 0| 1,139 | . 06/01/2025 . [3.A FE ....
..780153-BG-6 |ROYAL CARIBBEAN CRUISES . 07/26/2023 . | ZERO STAGE CAPITAL 0 0| . (38,475) |. . 04/01/2028 . [4.A FE ....
..780153-BK-7 |ROYAL CARIBBEAN GROU .. .| 07/27/2023 . [ZERO STAGE CAPITAL ... 0 0| . (10,969) |. . 07/15/2027 . [4.A FE ....
..78397K-AA-0 | SEG HOLDING LLC / SE . |- 06/29/2023 . | ZERO STAGE CAPITAL K 0 0| . 10/15/2028 . [4.A FE ....
..78471H-AB-4 | SOFI PRFSSNAL LN PRG .........oooeeeeeinnnnnnnns [ oens . 09/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . . 06/15/2048 . [1.A FE ....
..78487J-AB-2 | SVC ABS LLC 2023-1 .....oevvvniiniiiiiiiiiiiiiis [eeeenn . 09/20/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 L3183 ) . 02/20/2053 . 1.C FE ....
.. 785592-AJ-5 | SABINE PASS LIQUEFACTION .....cceeeiinnnn [ eeeenn . 08/07/2023 . | ZERO STAGE CAPITAL ..... ..962,800 |.... .0 . 0 .932,357 |.. . 05/15/2024 . 2.A FE ....

..797440-BR-4 | SAN DIEGO GAS & ELEC CO ..ooovvvvvvvveiiiiiiieeens s . 0970172023 . |MATURITY ...ovvvvvnnnnnnnes . 2,499,967 .0 . 0 . 09/01/2023 . 1.F FE .
. 810186-Ali-6 | SCOTTS MIRACLE-GRO C ...eevvvvrveiiiiiiieieeieeeens [ . 08/17/2023 . | ZERO STAGE CAPITAL ..... .. 520,950 ..521,060 .0 . 0 . 02/01/2032 . (4.C FE ....
..810186-AX-4 | SCOTTS MIRACLE-GRO C ...eovvvvvvrviiiiiiiiiiiieeens [eeeens . 08/17/2023 . | ZERO STAGE CAPITAL ..... . 1,556, 150 . 1,482,347 . .0 . 0 . 04/01/2031 . [4.C FE ....
..816196-AT-6 | SELECT MEDICAL CORP 06/29/2023 . | ZERO STAGE CAPITAL .. 251,140 ..244,893 |. (1,488) |. 0 0| .262,699 . 08/15/2026 . [4.C FE ....

..81747J-AX-4 | SEQUOIA MTG TR . 08/25/2023 . | VARIOUS ..1,205 1,206 |. (2)|. 0 0| 1,205 . 07/25/2048 . [1.A FE .
..817743-AA-5 | SERVPRO MTR ISSUER .. 07/25/2023 . | VARIOUS 1,125 L1123 | 2 0 0| 1,125 . 10/25/2049 . (2.C FE ....
..817743-AE-7 | SERVPRO MASTER 2021- 07/25/2023 . | VARIOUS . 375 K A 0 0| .375 . 04/25/2051 . [2.C FE ....
..83001W-AC-8 |SIX FLAGS THEME PKS 06/29/2023 . [ VARIOUS ... .. 108,945 . 108,000 |. 0 0| 108,000 . 07/01/2025 . 3.B FE ....
..83405N-AA-4 | SOFI PRFSNL PRG 2021 .. . 09/15/2023 . | MORTGAGE PAYDOWN ... 30,322 .0 . 0 ..30,322 |.. . 02/15/2047 . (1.A FE ....
..83407E-AA-2 | SOFI CONSUMER LN TR ... . 09/15/2023 . | MORTGAGE PAYDOWN ... ... 63,260 .0 . 0 ..63,260 |.. . 05/15/2031 . [1.A FE ....
..83546D-AG-3 | SONIC CAP LLC 2020-1 .. . 09/20/2023 . | MORTGAGE PAYDOWN .....oee |ooveveiiiiiiiiiiiins oo 1,375 .0 . 0 ... 1,375 |.. . 01/20/2050 . (2.B FE ....
..83546D-AJ-7 | SONIC CAP LLC 2020-1 . 09/20/2023 . | MORTGAGE PAYDOWN ... ... 625 .0 . 0 ....625 |.. . 01/20/2050 . (2.B FE ....
..83546D-A0-1 | SONIC CAPITAL LLC ... . 09/20/2023 . | MORTGAGE PAYDOWN ... ... 708 . .0 . 0 ....708 |.. . 08/20/2051 . (2.B FE ....
..842400-H1-9 | SOUTHERN CALIF EDISO .. . 08/01/2023 . |MATURITY ... ..530,000 ..530,000 |.... . .0 . ....0 |...........530,000 |.. . 08/01/2023 . [2.A FE ....
..842587-CU-9 | SOUTHERN CO . |- 07/01/2023 . [MATURITY .... . 1,280,000 .1,288,966 |.... ... (8,966) | .0 . 0 . 07/01/2023 . (2.B FE ....
..84762L-AU-9 | SPECTRUM BRANDS INC ... . |. 07/20/2023 . | CORPORATE REORG .......... T F 9,000 ....8,911 ... ... (83) ] .0 . 0 . 07/15/2025 . (4.B FE ....
..84762L-AV-7 | SPECTRUM BRANDS INC 09/12/2023 . | ZERO STAGE CAPITAL ..211,043 K ..200,289 |. ..2,484 | 0 0| . 10/01/2029 . (4.B FE ....
..85172F-AP-4 | ONEMAIN FINANCIAL CO .. . 08/21/2023 . | VARIOUS ... ..884,000 .... 884,000 .... 868,605 |...........857,038 |........ 15,816 |.......... 6,478 |. 0. .0 . .879,332 |. . 03/15/2024 . [3.B FE ....
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..85205T-AK-6 | SPIRIT AEROSYSTEMS | ...evvvvvveivviiiiiiiiiiiiiens [ eeeenn . 07/17/2023 .| ZERO STAGE CAPITAL ..... .... 280,000 .0 . 0 (41,419) .. 7,656 |. 06/15/2028 . [5.A FE ....
..85205T-AL-4 | SPIRIT AEROSYSTEMS | ...eevvvvvvvvvririniiiiiiinnns [ eeeens . 06/27/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 1,793 . 04/15/2025 . [4.C FE ....
..85207U-AF-2 |SPRINT CORP ~ CORPORATE ..... |....... . 09/15/2023 . | MATURITY . .0 . 0 . 09/15/2023 . [2.C FE ....
..85236K-AA-0 | STACK INF ISSUER ....cooovveiiiiiiiiiiiiiiiiiiiieens [ . 08/25/2023 . | VARIOUS ... .0 . 0 . 02/25/2044 . (1.G FE ....
..85573H-AA-8 | STARWOOD MTG RES TR .......evvvvvvvmmmennnnnnnnnnns [ereeen . 08/25/2023 . .0 . 0 . 05/25/2065 . [1.A FE ....
..86212V-AE-4 | STORE MSTR FDG I-VIT .o [ oo . 09/20/2023 . | MORTGAGE PAYDOWN .0 . 0 . 10/20/2048 . [1.A FE ....
..86358E-PB-6 | STRUCTURED ASSET INV ....oooevirriiiiiiins [ oen . 08/25/2023 . | VARIOUS ... .0 . 0 . 11/25/2034 . [1.A FM ...
..86787E-AY=3 | SUNTRUST BK ATL SR M ...evvvvrririiiiiiiiiiiiiinnns [ eeeenn . 07/28/2023 . | VARIOUS ... .... 400,000 .0 . 0 . 08/02/2024 . (1.F FE ....
..872480-AE-8 | TIF FUNDING Il LLC ..oooeeeeiiieieiiiieis [ . 09/21/2023 . | MORTGAGE PAYDOWN ... 19,594 .0 . 0 . 02/20/2046 . (1.F FE ....
..87342R-AC-8 | TACO BELL FDG LLC .. 08/25/2023 . | VARIOUS ... 0 0| . 05/25/2046 . 2.B FE ....
..87342R-AE-4 | TACO BELL FDG LLC .. 08/25/2023 . | VARIOUS 0 0| . 11/25/2048 . (2.B FE ....
..87342R-AJ-3 | TACO BELL FUNDING LL 08/25/2023 . | VARIOUS ... 0 0| . 08/25/2051 . (2.B FE ....
.87901J-Ad-4 |TEGNA INC ..ooooerrriiiii [ . 08/07/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 03/15/2028 . [3.A FE ....
..88033G-DT-4 | TENET HEALTHCARE COR .......eevvvvvvvvvvrvnnninnnns [eeeeenn . 07/31/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 05/15/2031 . [3.C FE ....
..88240T-AA-Q | TEXAS ELEC MKT STABI ...eevvvvvviviiiiiiiiiiiiinens [ eeeenn . 08/01/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 08/01/2036 . [1.A FE ....
..88315L-AE-8 | TEXTAINER MARINE VI1 ..ooovvieieiiiiiie [ . 09/20/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/20/2045 . [1.F FE ....
..88315L-AS-7 | TEXTAINER MARINE ......oovvvmvmmiiniiiiiiiiiiiiiiens [ eeeeenn . 09/20/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/20/2046 . [1.F FE ....
..886312-AA-5 | TIAA BANK MTG LN TR ...oovvviiiiiiiiiiiiiiiiiiinnns oo . 08/25/2023 . .0 . 0 . 07/25/2048 . [1.A FE ....
..89179X-AL-9 | TOWD POINT ASSET TR ....eevvvvvmvvmmmnnnnnnnnnnnnns [ereeenn . 09/20/2023 . | MORTGAGE PAYDOWN .0 . 0 . 1172172061 . [1.A FE ....
..89179Y-AR-4 | TOWD POINT MORTGAGE TRUST .......ccoevvvvviiiiins [ereeenn . 08/25/2023 . | VARIOUS .0 . 0 . 11/25/2061 . [1.A FE ....
..89181X-AM-3 | TOWD POINT MTG TR ...oooeeeiiieiiiieii [ . 08/25/2023 . | MORTGAGE PAYDOWN R R .0 . .0 . . 07/25/2063 . [1.A FE ....

ISSUE CALLED at 100.000

..893647-BB-2 | TRANSDIGM INC .eoovvvviiiiiiiiiiiiiiiiiiieicieeeeens [ . 09/13/2023 . .0 . 0 . 06/15/2026 . [4.C FE ....
..893830-BX-6 | TRANSOCEAN INC ....oevnnnniiiiiiin [ . 08/15/2023 . | MORTGAGE PAYDOWN .0 . 0 . 02/15/2030 . (4.B FE ....
..89383J-AA-6 | TRANSOCEAN POSEIDON .....eevvnnnnniiniiniiiiiiin [eeeenn . 08/01/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/01/2027 . (4.B FE ....

..B968OH-AE-2 | TRITON CONTAINER FIN ...ooovvrviiiiiiiiiiiiiiieeins [ eeens . 09/20/2023 . | MORTGAGE PAYDOWN ........ |.... .0 . 0 . 03/20/2046 . [1.F FE .
..896818-AP-6 | TRIUMPH GROUP INC NE ......coooviiiiiiiiiiiiiieeens [ . 07/14/2023 . | ZERO STAGE CAPITAL ..... . .0 . 0 . 08/15/2025 . [5.C FE ....

..90278K-AZ-4 |UBS COML MTG TR .. 09/15/2023 . [MORTGAGE PAYDOWN ... ... (142) ). 0 0| . 12/15/2051 . [1.A FE .
..90290M-AC-5 |US FOODS INC . 09/13/2023 . [ ZERO STAGE CAPITAL ... .. (12,479) |. 0 0| . 2,954,764 . 04/15/2025 . [3.C FE ....
..90290M-AG-6 | US FOODS INC . 09/12/2023 . | ZERO STAGE CAPITAL K .. 320,000 0 0| .320,000 . 09/15/2028 . (4.B FE ....
..00931G-AA-7 |UNITED AIRLINE INC ...oovvnniiiiiiiiiis oo . 07/15/2023 . | MORTGAGE PAYDOWN ........ R R 3,585 .0 . .0 . ...3,585 |.. . 10/15/2027 . [1.G FE ....

ISSUE CALLED at 102.563

..91337C-AA-4 | UNIVAR SOLUTIONS USA ..o s L 07/27/2023 . | cevvvnniniiiiiiiiiiie 0 [V R 1,627,054 (6,054) |........ (6,054) . 12/01/2027 . 3.B FE ....
..914906-AX-0 |UNIVISION COMMUNICAT .. . |- 09/07/2023 . [ZERO STAGE CAPITAL ..... .0 . 0 .564,250 |.. . (34,563) |....... (34,563) . 06/30/2030 . (4.A FE ....
..918790-AL-3 | VAIL RESORTS INC .... 06/29/2023 . | ZERO STAGE CAPITAL 0 0| 59,000 L (12) | (12) .. . 05/15/2025 . [3.C FE ....
..92212K-AA-4 | VANTAGE DATA CTR ... 09/15/2023 . [ MORTGAGE PAYDOWN 0 0| 1,250 . 07/15/2044 . (1.G FE ....
..92538E-AA-5 | VERUS SEC 2021-R3 TR 08/25/2023 . | VARIOUS ... 0 0| 17,889 . 04/25/2064 . [1.A FE ....
..92530D-AA-6 | VERUS SEC TR 2023-2 ....coovvvieieneneinieeeeeeeens [ . 08/25/2023 . | VARIOUS ... .0 . 0 ..38,565 |.. . 03/25/2068 . [1.A FE ....
.. 92539D-AC-2 |VERUS SEC TR 2023-2 ...ccoeeveeeeieeeieieeeeeeeeees [ . 08/25/2023 . | VARIOUS ... .0 . 0 ..28,923 |.. . 03/25/2068 . [1.F FE ....
..92530T-AB-9 |VERUS SEC TR 2023-4 .....cooeviiinnininnnnnnnns [ . 08/25/2023 . | VARIOUS ... .0 . 0 ..12,9%8 |.. . 05/25/2068 . [1.C FE ....
..92539T-AC-7 |VERUS SEC TR 2023-4 .....cooovieeeiniiennnnenneens [ . 08/25/2023 . | VARIOUS .....oovvvvvveinnnes .0 . 0 .. 12,99 |.. . 05/25/2068 . [1.F FE ....
.. 92556V-AD-8 | VIATRIS INC ....ovvniiiiiiiiiiiiiiiiii [eeees . 08/24/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 .309,857 |.. . 06/22/2030 . (2.C FE ....
..03710W-AA-3 | WASH MULTIFAMILY ACQ .ooovveeeeeiiiiiiiiiiiieeeees [ . 09/05/2023 . | ZERO STAGE CAPITAL ..... . .0 . 0 ..56,262 |.. . 04/15/2026 . [4.C FE ....
..95058X-AE-8 |WENDYS FDG LLC ...eevvvvvrrrrriiririinereeieeiineenns [ eeeens . 09/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 ... 4,375 |.. . 03/15/2048 . 2.B FE ....
..95058X-AP-3 | WENDY'S FDG 2022-1 .......eevmmmmmnnnnnniiiininnnn [ eeeeenn . 09/15/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 ....625 |.. . 03/15/2052 . (2.B FE ....
..95081Q-AN-4 | WESCO DISTR INC ....cooeeveiiiiiiiiiiiiiiiiiiiiiiies [eeeenns . 07/12/2023 . | ZERO STAGE CAPITAL ..... 0. .0 . .265,000 |.. . 06/15/2025 . [3.B FE ....
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..96042H-AL-4 | WESTLAKE AUTORECV TR ... [ eeeenn . 08/10/2023 . | VARIOUS ....(3,538) |. .0 . 0 . 11/15/2024 . (1.A FE ....
..96042R-AD-0 | WESTLAKE AUTOMB RECV ..........cooveerrerneeeeeenns [oenenn . 09/15/2023 . | MORTGAGE PAYDOWN .0 . 0 . 07/15/2026 . [1.A FE ....
..962210-AD-5 |WFRBS COML MTG TR ....cooveeeeeiiiiiiiiieieeieeeeens [ . 09/15/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/17/2046 . [1.A FE ....
..96328D-BX-1 |WHEELS SPV 2021-1 ......cooeeeeiinnnnnnnnn [ . 09/20/2023 . | MORTGAGE PAYDOWN ........ |.... .0 . 0 . 08/20/2029 . (1.A FE ....
..073820-AA-1 | WINDSTREAM ESCROW LL ...eevvvvvvieviiiiiiiiiiiiinns [eeeeenn . 06/30/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 08/15/2028 . 4.C FE ....
..98379J-AA-3 | XPO ESCROW SUB LLC .... [ [ . 07/26/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 . 11/15/2027 . [3.A FE ....
..BL3299-92-4 | ZAYO GROUP HOLDINGS INC .......eevvvvvvvvvnnnnnnnn [ereeenn . 06/30/2023 . | OAKTREE .0 . 0 . 03/09/2027 . 4.C FE ....
..G2963@-AA-0 | AP HANSEL SPV, LLC OTHER ABS ... [....... . 09/19/2023 . | JP MORGAN ... U . .0 . 0 . 09/19/2047 . |2.CPL ....
..05570X-BT-2 |BMW CDA AUTO TR ..oeevvviiiiiiiiiiiiiiiiiciieieeeees e . 09/20/2023 . | VARIOUS .....oovvvvivninnns 226,658 .0 . 0 . . 09/20/2023 . (1.A FE ....
..071734-AP-2 | BAUSCH HEALTH COS IN .. . 07/12/2023 . | ZERO STAGE CAPITAL K . 675,000 0 0| 677,716 . 02/01/2027 . [5.A FE ....
..12614A-DK-3 | CNH CAPITAL CANADA RECEIVABLE .........cevvvvenn [ereeenn . 09/15/2023 . | MORTGAGE PAYDOWN ........ ........ 1,036,159 |........ .0 . .0 ...l 1,036,159 .. . 06/15/2028 . [1.A FE ....
.. 13500P-ER-0 | CANADA HOUSING TRUST .....cooevviiiiiiiiiiiiiiinnns [eeeenn . 06/30/2023 . |RBC DEXIA ..oevvvvvvvviiins Jovveeeeiieeeenninnns [000n...4,336,255 [, 4,500,000 |........ 4,401,4% |.... .0 . 0 e 4,400,722 |.. . 03/15/2025 . [1.A FE ....
.. 13607G-RU-0 | CIBC .evvvvvrrrrenernnerirenennssssesssesssssnsnnnnnnns [ eeeeens . 08/30/2023 . |RBC DEXIA ....evvvvvvvvenns Jooveeeeeieninnnnnnns oo 3,842,680 ... 4,250,000 |........ 4,176,858 |........4,200,953 |.... .0 . 0 e 4,211,680 |.. . 01/19/2026 . [1.F FE ....
..31430W-HX-5 |FED DES CAISSES ......ccoeeiiiiiiiiiiiiiiiiiiieeeens [ . 08/30/2023 . |RBC DEXIA ..3,200,000 ..3,056,800 |........ 3,083,315 |[.... .0 . w0 ] 3,103,397 .. . 09/10/2026 . (1.E FE ....
.. 345213-HX-3 | FORD AUTO SECURITIZATION TRUST . |- 09/15/2023 . [MORTGAGE PAYDOWN R R 629,027 629,027 |.... .0 . 0 eeenn..629,027 .. . 11/15/2025 . [1.A FE ....
..5309481-AM-3 | LOBLAW C0S LTD ... . |- 08/10/2023 . [RBC DEXIA ........evvvvnnes ..2,000,000 ..2,175,600 |........ . .0 . 0 |ennnnnn 2,140,075 .. . 12/11/2028 . 2.B FE ....
..552704-AE-8 | MEG ENERGY CORP . 09/12/2023 . | ZERO STAGE CAPITAL . 200,000 . 200,000 |. . 200,000 |. 0 0| 200,000 . 02/01/2027 . [3.C FE ....
..552704-AF-5 | MEG ENERGY CORP .. ..... |- 09/12/2023 . [ZERO STAGE CAPITAL ... . 165,000 . 165,000 |. ..155,810 |. 0 0| 165,000 . 02/02/2029 . (3.C FE ....
..576339-DF-9 | MASTER CR CARD TR I .. A..... . 06/29/2023 . | ZERO STAGE CAPITAL ..... .0 . 0 ,194,837 |.. . 06/21/2027 . (1.A FE ....
.. 75585R-0E-8 |REAL ESTATE ASSET ......cevvvvvrvvvririrririinnnnnns [ eeeeens . 09/12/2023 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/12/2053 . [1.A FE ....
.. 75585R-QY-4 |REAL ESTATE ASSET ....ceovvvvvviviiiiiiiiiiiiiiiinns [ eeeeenn . 09/12/2023 . | MORTGAGE PAYDOWN ........ |.... .0 . 0 . 04/12/2024 . (1.A FE ....
.. 75585R-RI-9 | REAL ESTATE ASSET . 09/12/2023 . | MORTGAGE PAYDOWN ........ .0 . 0 . 12/12/2028 . (1.A FE ....
..780082-AM-5 |ROYAL BK CDA SUSTAIN . 07/27/2023 . | ZERO STAGE CAPITAL K ..1,000,000 ..1,000,000 |. 0 0| . . 12/12/2025 . (1.A FE ....
..827314-AS-4 | SILVER ARROW CANADA LP ......cooovvirniinnnnnnnnns [ oeins . 09/15/2023 . | MORTGAGE PAYDOWN ........ 451,876 |... 451,876 |.... .0 . 0 ... 451,876 .. . 10/15/2025 . [1.A FE ....
..89115A-25-0 | TORONTO DOMINION BAN .. A..... . 09/15/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeevinnnnnns oo 1,495,725 |, 1,500,000 |........ 1,500,000 |.... .0 . 0 e 1,500,000 |.. . 07/17/2026 . (1.E FE ....
..89117F-Z4-4 | TD BANK . |- 08/30/2023 . [RBC DEXIA ..6,900,000 ..6,813,816 |. .6,828,360 |. 0 0| .6,840,101 E (610, 160) |.. . 01/07/2027 . (1.E FE ....
..89352H-BB-4 | TRANSCANADA PIPELINE .. A..... . 07/25/2023 . | ZERO STAGE CAPITAL ..... . 350,000 349,899 |...........349,939 |.... .. .0 . . o0 e 349,059 [0 fennnnnl (19,562) . (19,562) . 10/12/2024 . 2.A FE ....
..893532-BX-5 | TRANSCANADA PIPELINES LTD .... . 07/19/2023 . |MATURITY ...oovvvvvvnnnnnns . 1,000,000 .1,000,000 1,085,940 |........1,004,087 |......cevvnnens 0 ]....... (4,087) | 0 [ (4,087) ... ....0 |........1,000,000 |.. . 07/19/2023 . [2.A FE ....
..02156L-AA-9 | ALTICE FRANCE S A ..... . 06/29/2023 . | ZERO STAGE CAPITAL .. 115,088 .135,000 .135,213 .. 123,247 |. . (15) ] 0 . 11,878 0| .135,125 . (20,037) |. . 02/01/2027 . [4.C FE ....
..03969Y-AB-4 | ARDAGH METAL PACKAGI . 09/12/2023 . | ZERO STAGE CAPITAL ... .. 354,705 ..442,000 ..442,000 |. ..351,125 |. .0 0 0| .442,000 . (87,2%) |. . 09/01/2029 . (4.B FE ....
..03969Y-AC-2 | ARDAGH METAL PACKAGI . . 09/12/2023 . | ZERO STAGE CAPITAL ... .. 194,000 . 200,000 . 200,000 |. ..196,038 |. 0 0| 200,000 (6,000) |. . 06/15/2027 . 3.B FE ....
..05530Q-AP-5 |B AT INTL FINPLCD . . 06/29/2023 . | ZERO STAGE CAPITAL ... .. 367,562 ..390,000 ..390,000 |. ..390,000 |. 0 0| .390,000 . (22,448) |. . 03/16/2028 . 2.B FE ....
..12661P-AB-5 |CSL FIN PLC ..... . 08/09/2023 . | ZERO STAGE CAPITAL K .. 238,275 ..250,000 ..246,607 |. ..246,777 |. 0 0| .247,052 (8,777) |. . 04/27/2029 . (1.G FE ....

..12807C-AA-1 | CAL FDG IV LTD . . 08/25/2023 . | VARIOUS .....cevvvvvrnnnnnns . ...11,687 ...10,3%8 |............10,827 |.... .0 . .0 . .. 11,687 |.. K . 09/25/2045 . [1.F FE .

ISSUE CALLED at 105.250

..143658-BG-6 | CARNIVAL CORP MTN BE .. . 08/08/2023 . | .evvvnrninniiiiii .... 117,000 .... 117,000 |.......... 117,000 |.... .0 . 0 117,000 |.. . 02/01/2026 . [3.C FE ...

..22535W-AH-0 | CREDIT AGRICOLE SA L . 08/09/2023 . | ZERO STAGE CAPITAL K .. 223, ..250,000 .221.821 | ..224,028 |. 0 0| .227,664 (3,706) |. . (3,706) |.. . 01/26/2027 . [1.G FE ..

..225401-AC-2 |UBS GROUP AG . 06/29/2023 . |RBC CAP ...oovvvvvvininnnns ,383,135 .1,500,000 ..1,388,910 |.... .0 . o0 ] 1,389,707 .. .. (6,572)|........ (6,572) . 01/09/2028 . [1.G FE ..
..25257D-AA-6 |DIAMOND BC B V . . 07/05/2023 . | CORPORATE REORG .......... 1,338,250 .. 1,325,000 ..1,340,988 |.... .0 . 0 .. 1,335,778 .. .(10,778) |....... (10,778) . 10/01/2029 . [4.B FE ...
.. 20446)-AE-2 | EQUINOR ASA .. . 07/27/2023 . | ZERO STAGE CAPITAL .. 365,327 . 380,000 ..414,470 |. 0 0| .398,724 . (43,3%8) |. (43,398) |.. . 04/06/2027 . [1.D FE ...

..404280-DG-1 |HSBC HLDGS PLC . . 09/18/2023 . | ZERO STAGE CAPITAL .. 967,380 ..1,000,000 ..1,000,000 |. , 0 0| .1,000,000 . (32,620) |. (32,620) |.. , . 08/11/2028 . [1.G FE ..
..55037A-AA-6 | LUNDIN ENERGY FINANC . 06/23/2023 . | TENDER EX 25,050 |.ooeeiiiinns [V 0| .. (653) . 0 0 e 0 .25,050 |. .(4,398) . 07/15/2026 . 2.B FE ...

..603051-AC-7 | MINERAL RES LTD .. . 07/10/2023 . | ZERO STAGE CAPITAL K .. 399,939 . 400,000 ..398,611 |. ..398,748 |. 0 0| .398,863 ..1,076 |. .22,181 |. 11/01/2027 . [3.C FE ..

..60687Y-BF-5 |MIZUHO FINANCIAL GRO .. . 07/10/2023 . | CORPORATE REORG .......... .. 750,000 .. 750,000 755,828 |[...........751,113 [.... .0 . .0 . 750,000 |.. 0 e ..9,308 |. 07/10/2024 . [1.G FE ..

ISSUE CALLED at 100.000

..60687Y-BJ-7 | MIZUHO FINANCIAL GRO ooen |- 09/05/2023 . | .. .. 1,200,000 ..1,200,000 ..1,200,000 |. .1,200,000 |.. .0 | 0 0 .1,200,000 .0 [ .10,188 |. 09/08/2024 . |1.G FE ..
..692910-AA-3 | PFP 2022-9 LTD ....... ... |- 08/21/2023 . | ZE . 1,497,188 ..1,500,000 1,478,438 |. 1,478,513 |. . %40 0 0 . 1,479,453 735 | . .73,703 |. 08/19/2035 . |1.A FE ..
..74977R-DR-2 | COOPERATIEVE RABOBAN . 09/07/2023 . [ZERO STAGE CAPITAL ... .. 955,565 ..1,000,000 .1,000,000 |. .1,000,000 |. .0 0 0 .1,000,000 . (44,435) |. (44,435) |.. .36,076 |. 08/22/2028 . |1.G FE ..
..75625Q-AD-1 | RECKITT BENCKISER TR . 07/31/2023 . [ ZERO STAGE CAPITAL ... . 1,208,182 ..1,240,000 1,318,627 |. 1,267,414 |. .. (12,074) |. 0 0 . 1,255,340 . (47,158) |. (47,158) |.. .37,415 |. 06/26/2024 . |1.G FE ..
..77578J-AC-2 | ROLLS ROYCE PLC .. . 09/22/2023 . [ZERO STAGE CAPITAL ... .. 1,900,013 .. 1,990,000 ,846,155 |. .1,830,846 |.. 17,524 ). 0 0] . 1,872,222 27,790 |. 27,790 |.. 108,106 |. 10/15/2027 . |3.B FE ..
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..780097-BJ-9 |ROYAL BK SCOTLAND GR .. . 06/26/2023 . | VARIOUS ......oevvvvvnennnns . 1,000,000 .1,008,209 |.... 0 el (8,209) ... 0 0 ... 0 . 06/25/2024 . 2.B FE .
..86563V-BE-8 | SUMITOMO MITSUI TR B . 08/21/2023 . | ZERO STAGE CAPITAL .. 244,383 .. 249,512 .0 0 ....60 0| (5,190) |. . (5,190) |.. . 09/15/2027 . (1.F FE .
..88315L-AG-3 | TEXTAINER MARINE V11 . 09/20/2023 . | MORTGAGE PAYDOWN 24,550 , , .0 0 .. 333 0| 0 I . 09/20/2045 . 1.F FE ..
..88315L-AL-2 | TEXTAINER MARI CONT . 09/20/2023 . | MORTGAGE PAYDOWN , , , .0 0 .. 119 0| 0| 0| . 02/20/2046 . 1.F FE ..
..89680Y-AD-7 | TRITON CONTAINER INT .. .. . 08/01/2023 . | MATURITY .. 260, . 260,000 ..259, ..259, .0 .. .0 .. R .0 e .0 . .0 . 08/01/2023 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 121,792,952 129,626,029 127,603,274 102,163,845 3,293,343 0 3,274,234 0 127,195,905 (5,463,909) [  (5,463,909) XXX XXX
..BBGOOY-Z1-3 | TIGER GLOBAL PRIVATE INVESTMENT PARTNERS .... |....... . 09/19/2023 . | VARIOUS ... 436,364 .0 . 0 ... 436,364 .. . 06/30/2026 . 2.B FE .
..BL1234-56-8 |SVF |1 FINCO (CAYMAN) LP CORPORATE ..... [....... . 09/22/2023 . | JP MORGAN ... 16,486,604 .0 . ....0 |.......16,486,604 |.. . 12/22/2023 . (1.F FE .
..BL2618-39-7 | ARBY'S RESTAURANT CORPORATE ..... [....... . 06/30/2023 . | VARIOUS ... .0 . 0 L. 128 .. . 01/17/2025 . |4.A FE
..BL2629-47-7 | SCIENTIFIC GAMES CORP - A CORPORATE ..... |....... . 06/30/2023 . | OAKTREE ... .0 . 0 O 1 . 08/14/2024 . |4.B FE
..BL2636-58-9 | TRANSDIGM INC CORPORATE ..... |...ee. . 07/31/2023 . | GOLDMAN SACHS . .0 . 0 .485,7% |.. . 08/22/2024 . |4.A FE
..BL2689-09-1 | ALLIANT TECHSYSTEMS INC CORPORATE ... 06/30/2023 . [ VARIOUS ...... 0 0| .379 . 05/10/2025 . |4.B FE
..BL2959-40-3 | STAPLES INC CORPORATE 08/01/2023 . [ GOLDMAN SACHS . 0 0| .1,634 . 04/12/2026 . |4.C FE
..BL2969-54-3 | MOMENTIVE PERFORMANCE ............... 06/30/2023 . [ VARIOUS ... 0 0| ....642 . 05/15/2024 . |3.C FE
..BL3112-35-8 | CLEAR CHANNEL OUTDOOR HOLDINGS ................ [.oeees . 08/22/2023 . | OAKTREE ... .0 . o0 eeennn. 1,635,750 .. . 08/21/2026 . |4.A FE
..BL3153-34-5 |PRIME SECURITY SERVICES BORROWER LLC ......... [....... . 06/30/2023 . .0 . 0 .1,789 .. . 09/23/2026 . |3.B FE
..BL3282-53-2 |LIFE POINT HEALTH INC U IR . 08/23/2023 . .0 . 0 ..20,801 |.. . 11/16/2025 . |4.B FE
..BL3425-25-5 | GAINWELL ACQUISITION CORPORATE ..... [....... . 06/30/2023 . .0 . 0 755 |.. . 10/01/2027 . |4.B FE
..BL3540-79-8 | TRUCK HERO INC CORPORATE ..... [....... . 08/11/2023 . |PRIOR YEAR INCOME .0 . 0 0. . 02/24/2028 . |4.B FE
..BL3547-73-6 |PGEE CORP ........evvvvmmmmmmnnnnnninniniiininiiinninn [ eeeees . 06/30/2023 . | VARIOUS ... .0 . 0 ....6%8 |.. . 06/23/2025 . |3.C FE
..BL3556-84-4 |PERATON CORP .......cccoveiiiiiiiiiiiiiiiiiiiiiieeees [ . 09/18/2023 . | VARIOUS ... .0 . 0 L1,719 ). . 02/01/2028 . |4.A FE
..BL3559-85-5 |UBER TECHNOLOGIES IN CORPORATE ..... |....... . 06/30/2023 . | VARIOUS ... .0 . 0 1,247 .. . 04/04/2025 . |3.B FE
..BL3560-31-7 | ANCESTRY .COM 07/31/2023 . | OAKTREE 0 0| . 8,39 . 12/06/2027 . |4.A FE
..BL3671-72-8 | LONZA SPECIALTY INGREDIENTS  CORPORATE 07/24/2023 . | OAKTREE ... 0 0| .932,312 . 05/14/2028 . |4.B FE
..BL3587-36-9 | ARXADA (HERENS HOLDCO SARL)  CORPORATE 07/24/2023 . [PRIOR YEAR INCOME ....... |oeeeeeeiiiiiiiiiinns fevvvvviininnnnnnd 0 [ 0 [ 0 [, K 0 B O 0 . 07/02/2028 . [4.C ........
..BL3604-09-9 |UNITED AIRLINE INC .... . |- 06/30/2023 . [ VARIOUS ... ..139,539 |. 0 0| 142,175 . 04/21/2028 . |3.A FE
..BL3613-15-7 | AHEAD DB HOLDINGS LLC . |- 06/30/2023 . | OAKTREE 2,705 |. 0 0| .2,7% . 10/16/2027 . |4.A FE
..BL3626-50-6 | SRS DISTRIBUTION INC ..ooooveeeeeeiiiiiiiiiieieeees e . 07/31/2023 . | OAKTREE ... ....6,039 |.... .0 . 0 .6,268 |.. . 06/02/2028 . |4.C FE
..BL3638-70-9 |HERTZ CORP TERM B ... oo . 06/30/2023 . | VARIOUS ... ....617 |.... .0 . 0 . 06/30/2028 . |3.A FE
..BL3644-91-3 |KKR APPLE BIDCO CORPORATE ..... |..eveee . 06/30/2023 . | VARIOUS ... .0 . 0 . 07/13/2028 . |4.B FE
..BL3650-69-6 | TK ELEVATOR CORPORATE ..... |..evv. . 06/30/2023 . | GOLDMAN SACHS . .0 . 0 . 07/31/2027 . |4.A FE
..BL3674-59-7 |DIRECTV FING LLC / D CORPORATE ..... |..eveee . 06/30/2023 . | VARIOUS .0 . 0 . 08/02/2027 . |3.C FE
..BL3683-98-6 | STANDARD INDS INC CORPORATE ..... |....... . 09/22/2023 . | OAKTREE ... .0 . 0 . 08/06/2028 . |2.C FE
..BL3688-27-4 |WR GRACE HOLDINGS LLC CORPORATE 06/30/2023 . | OAKTREE 0 0| . 08/11/2028 . |4.A FE
..BL3689-74-4 | SEAWORD PARKS & ENTERTAINVENT, INC . 06/30/2023 . [ VARIOUS ... 0 0| . 08/13/2028 . |3.B FE
..BL3742-37-8 | LOYALTY VENTURES INC ........cevvvvnnns 07/21/2023 . | GOLDMAN SACHS . 0 0| . 11/03/2027 . |4.A FE
..BL3788-33-0 |KNIGHT HEALTH HOLDINGS INC ~ CORPORATE 06/30/2023 . [ VARIOUS ... 0 0| . 12/17/2028 . |4.C FE
..BL3838-93-7 |PHYSICIAN PARTNERS LLC CORPORATE 06/30/2023 . [ VARIOUS ... 0 0| . 02/23/2028 . |4.A FE
..BL3870-75-7 | OWENS & MINOR INC ......ovvvmmmmmmnnnnniniiniiinnnns [ eeeeenn . 07/24/2023 . |PRIOR YEAR INCOME .0 . 0 . 03/29/2029 . |3.C FE
..BL3878-43-8 | CLYDESDALE ACQUISITION HOLDINGS INC .......ccc. [eeennn . 06/30/2023 . | OAKTREE ... .0 . 0 . 03/30/2029 . |4.B FE
..BL3916-60-0 |CITRIX (TIBCO SOFTWARE INC) ... [eeeenn . 09/01/2023 . | OAKTREE ... .0 . 0 . 03/30/2029 . |4.B FE
..BL3918-27-5 |PROJECT CASTLE INC ....eevvvrvrririiiiiriinieinnnnns [ oo . 06/30/2023 . | GOLDMAN SACHS . .0 . 0 . 06/09/2029 . |4.C FE
..BL3922-26-9 | CDK GLOBAL INC ...eevvvvvvviieiiiiiiiiiiiiciiiiiieees [ eeeenn . 06/30/2023 . | OAKTREE .0 . 0 . 06/09/2029 . |4.B FE
..BL4116-51-5 |BISON MIDSTREAM ....coooverriiiiiiiies [ . 06/30/2023 . | OAKTREE .0 . L0 . 02/01/2030 . |4.A FE
..BL4285-41-9 | CINEMARK USA INC CORPORATE 06/30/2023 . [ GOLDMAN SACHS . 0 0| . 05/31/2030 . |3.B FE
..BL3505-70-0 | GFL ENVIRONVENTAL IN CORPORATE ..... A..... . 06/29/2023 . | VARIOUS .0 . .0 . 05/31/2025 . |3.C FE
..BL3679-56-2 | AIR CANADA CORPORATE ..... A..... . 06/30/2023 . | GOLDMAN SACHS ............ 0 0 . 08/11/2028 . |3.A FE
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..35632U-AD-7 |DONLEN LLC (FKA FREEDOM ACQUIRER LLC) ........ D..... . 07/05/2023 . | JP MORGAN ... s ... 33,543 ... 33,543 |............ 33,543 |.... .0 . 0 .. 33,543 |.. 0 e .0 1,289 |. 03/30/2028 . [2.C PL ....
..BL3556-13-3 | JAZZ PHARMA PLC CORPORATE ..... D..... . 06/30/2023 . | VARIQUS . ... 1,945 L. 1,982 i 1,925 .. .0 . .0 ... 01,950 .. .(6)].... ..(6) ....88 |. 04/22/2028 . [3.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 20,302,031 20,455,242 20,367,229 17,712,659 0 0 20,377,278 0 (75,247) (75,247) 980,852 XXX XXX
2509999997. Total - Bonds - Part 4 822,840,437 844,465,988 843,056,848 298,901,102 3,379,788 (454,866) 0 2,924,922 0 839,025, 166 0 | (16,245,689)| (16,245,689) 14,617,015 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 822,840,437 844,465,988 843,056,848 298,901,102 3,379,788 (454,866) 0 2,924,922 0 839,025, 166 0 | (16,245,689)| (16,245,689) 14,617,015 XXX XXX
. 000000-00-0 |RAIZEN SA ittt |B ..... | 08/16/2023 . |ZERO STAGE CAPITAL ..... | ..... 881,100.000 |......... 658,632 |............. 0.00 |........... 677,958 |....oooeeiiiinnn. [ [ PP [ [ PP 0 fooiiiinnnnnes [ P 677,958 |..........7,8%4 |....... (27,219) |....... (19,325) |.oooeennnns 4,334 | i 1.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 658,632 XXX 677,958 0 0 0 0 0 0 677,958 (27,219) (19,325) 4,334 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 658,632 XXX 677,958 0 0 0 0 0 0 677,958 (27,219) (19,325) 4,334 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 658,632 XXX 677,958 0 0 0 0 0 0 677,958 (27,219) (19,325) 4,334 XXX XXX
..000361-10-5 | AAR CORP ......euumeminniiiiiiiiiiiias [ eeeeenn . 08/28/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeen. 460.000 |.......... 28,188 ...21,677 |.... .0 .0 . 0 ..21,677 |.. ... 511
..001055-10-2 |AFLAC INC ..oooeeeeiiieeei [ . 08/23/2023 . | ZERO STAGE CAPITAL ..... |........ 5,675.000 |.. .0 .0 . 0 .381,775 |.. .35,201
..00130H-10-5 | AES CORP ......eevminiiniiiiiiiiiiaas [ eeeeen . 07/18/2023 . | ZERO STAGE CAPITAL ..... |...... 31,810.000 |.. .0 .0 . R PO 16130 e ISR | B RN 20,655
..00206R-10-2 | AT&T INC .eevvvrriiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeees [ e . 07/18/2023 . | VARIOUS ...oovvvvvvviiiinnns o 450,000.000 |.. .0 .0 . .0 |........ 8,284,500 |.. ... (2,102,945)
..00287Y-10-9 |ABBVIE INC ...cooveeeiiieiiiiiiieiieeeeeeeeeeeeeee [ . 07/18/2023 . | VARIOUS ...oovvvvvviiiiiiens foeeeens 4,805.000 |.. .0 .0 . 0 606,267 |.. ...51,692
..00402L-10-7 | ACADEMY SPORTS & 0 ...vvvvvvvvvvvvnnvnnnnnnnnnnnnnns [ eenees . 09/12/2023 . | ZERO STAGE CAPITAL ..... |........ 8,500.000 |.. .0 .0 . 0 (105, 161)
..00404A-10-9 | ACADIA HEALTHCARE COMPANY .......cccooiiiiiiiiiis [eeeeenn . 08/21/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 4,220.000 |.. .0 .0 . 0 .. 13,801 |....
..00445A-10-0 | ACELYRIN INC ............ 09/21/2023 . [ ZERO STAGE CAPITAL ... .9,196.000 .0 0 0| . (31,229) |.
..00461U-10-5 | ACLARIS THERAPEUTICS 07/03/2023 . [ ZERO STAGE CAPITAL ... .490.000 .0 0 0|
..006530-10-2 | ADAPTHEALTH CORP ... 08/30/2023 . | ZERO STAGE CAPITAL ..... | 27,620.000 .0 0 0|
..006739-10-6 | ADDUS HOMECARE CORP .........coommmmnmnnnnnnnnnns [ eeeeenn . 06/30/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 444.000 |.. .0 .0 . 0
..00724F-10-1 JADOBE SYS INC ..eevvvvvvriiiiiiiiiiiiiiieeeeeeeeeeens [ . 08/31/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeee.s 537.000 |.. .0 .0 . 0
..00773J-10-3 | AEGLEA BIOTHERAPEU .....cooovreeeeriinen [ . 09/05/2023 . | VARIOUS .....ovvvvvvinininns |oeees 203,195.000 |.. .0 .0 . 0
..007800-10-5 | AEROJET ROCKETDYNE ......evvvvvvvvvvmmnnnnnnnnnnnnns [eenees . 07/28/2023 . | VARIOUS ...oovvvvvviiiiinnns |oeeeens 8,347.000 |.. .0 .0 . 0
..007903-10-7 | ADVANCED MICRO DEVICES IN ....evvvvvvvvennnnnnnnns [ eeeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 4,564.000 |.. .0 .0 . 0 .
..00846U-10-1 | AGILENT TECHNOLOGIES INC ......ceeveeeeeeeeeeeeens [eeennn . 09/08/2023 . | ZERO STAGE CAPITAL ..... |........ 5,957.000 |.. .0 .0 . w0 eeenee... 869,011 ..
..00912X-30-2 |AIR LEASE CORP ...oooovveieeiieiiiiiiieeeeeeeeee [ . 09/01/2023 . | ZERO STAGE CAPITAL ..... |oeeoo.. 5,230.000 |.. .0 .0 . 0 .. 217,810 |..
..00971T-10-1 | AKAMAT TECHNOLOGIES .....oooevveeeeieiiiiiiiiieeees [ . 08/22/2023 . | ZERO STAGE CAPITAL ..... |........ 1,999.000 |.. .0 .0 . 0
..012653-10-1 | ALBEMARLE CORP ...... 07/18/2023 . [ZERO STAGE CAPITAL ... .194.000 .0 0 0|
..01609W-10-2 | ALIBABA GROUP HOLDING-SP ADR 09/21/2023 . [ZERO STAGE CAPITAL ... .3,829.000 .0 0 0|
..01625V-10-4 | ALIGNVENT HEALTHCA .......... 08/02/2023 . [ ZERO STAGE CAPITAL ... 46,067.000 .0 0 0|
..01741R-10-2 | ALLEGHENY TECHNOLOGIES IN . . |- 09/14/2023 . [ZERO STAGE CAPITAL ... 13,980.000 .0 0 0|
..01988P-10-8 | ALLSCRIPTS HEALTHCARE SOL . . |- 06/30/2023 . | ZERO STAGE CAPITAL .3,585.000 K .0 0. 0|
..02079K-10-7 | ALPHABET INC .......evvmmmmmmmmninnnnniinniinninnnnnns [ eeeeenn . 09/21/2023 . | VARIOUS ...covvvvvvviiiinnns s 109,000.000 |.. .5,412,530 |... (4,874,427) (.. .0 ] .0 |... (4,874,427) |... 0
..022098-10-3 | ALTRIA GROUP INC ..o [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 5,470.000 |......... 248,597 ..250,034 |.......... 5,665 |.. ...0 ] 0 e 5,665 |... 0
..023135-10-6 | AMAZON COM INC .ooeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 08/07/2023 . | VARIOUS ....oevvvvvvirinnnns s 130,543.000 |..... 17,953,456 . 4,270,644 |... (1,944,026) |.. .0 ] .0 ... (1,944,026) |... 0
..08027X-10-0 | AMERICAN TOWER CORP .......cvvvvvvvirieiiiiiiinienns [ eeeeenn . 09/06/2023 . | ZERO STAGE CAPITAL ..... |.occc... 1,830.000 |......... 338,713 ...0 ] .0 . 0
..03076C-10-6 | AMERIPRISE FINANCIAL .......ovvvvmmmmmnnnnnnnnnnnnn [eeneen . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 6,574.000 |.. ........ 2,046,946 .0 ] .0 . 0
..03076K-10-8 | AMERIS BANCORP ......ccoovveiiieiiiiiiiiiii [ . 07/31/2023 . | ZERO STAGE CAPITAL ..... |eeeco.. 9,928.000 |......... 385,375 |.... L0 . ...0 ] .0 . 0
..032095-10-1 | AMPHENOL CORPORATION 08/22/2023 . [ ZERO STAGE CAPITAL ... .4,205.000 .. 360,635 ..340,883 |. 0| .0 0 0|
..032654-10-5 | ANALOG DEVICES . 07/18/2023 . [ZERO STAGE CAPITAL ... .2,639.000 ..514,976 ..443,697 |. L0 .0 0 0| .443,697
..036620-10-5 | ANSYS INC ....... 08/22/2023 . [ ZERO STAGE CAPITAL ... .745.000 .. 220,081 ..162,286 |. ..179,985 |. .0 0 0| .162,286
..036752-10-3 | ANTHEM INC COMMON STK . 08/22/2023 . [ ZERO STAGE CAPITAL ... .295.000 .. 137,499 . 146,080 |. ..151,326 |. .0 0 0| 146,080
..03748R-74-7 | APARTMENT INVESTMENT .......ccceeeeeiiiiiiiiiiiaaes oo . 09/15/2023 . | ZERO STAGE CAPITAL ..... 54,922.000 |......... 421,109 477,512 |.... .0 . 0. .0 . 477,512 ..
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..03753U-10-6 | APELLIS PHARMACEUTIC ....evvvvvviviieiiiiiiiiiiinns [ eeeeenn . 06/29/2023 . | ZERO STAGE CAPITAL ..... |.oceoo.. 2,359.000 |......... 211,363 .0 o0 ... 183,568 ..
..037833-10-0 | APPLE COMPUTER PR [P . 09/19/2023 . | VARIOUS ....ovvvvvvvirrinnns o 176,583.000 |..... 33,092,415 .0 ...0 0 ... 29,575,722 |... 29,575,722
..038222-10-5 | APPLIED MATERIALS COMMON STK ... | .uvveee . 07/18/2023 . | ZERO STAGE CAPITAL ..... |eeeco.. 1,925.000 |......... 275,888 .0 .0 . 0 .. 14,907 |........ 14,907
..039483-10-2 | ARCHER DANIELS MIDLD ....covvvvveeeiiiiieieieeeeens [ . 08/23/2023 . | ZERO STAGE CAPITAL ..... |....... 22,246.000 |.. .0 .0 . 0 112,825
..039653-10-0 | ARCOSA INC ...evvvvvviiieiiieiiiiiiiiiiiieeceeciiiiees [ eeeeenn . 07/28/2023 . | VARIOUS ... U R 12,993.000 |.. .0 .0 . 0
..03966V-10-7 | ARCONIC CORP .......uvuuunnnnnnnnnnnnnnnn [ eeeeenn . 08/18/2023 . | MERGER .... R 6,645.000 |.. .0 .0 . 0
..04271T-10-0 | ARRAY TECHNOLOGIES ....eevvvvvvvernnnnnnnnnnnnnnnnns [ eeeeenn . 07/14/2023 . | ZERO STAGE CAPITAL ..... |...... 18,259.000 |.. .0 .0 . 0
..04342Y-10-4 JASANA INC oo [ . 07/11/2023 . | ZERO STAGE CAPITAL ..... |........ 7,944.000 |.. .0 .0 . 0
..04956D-10-7 | ATMUS FILTRATION TEC ....eevvnnnnninn [ eeeenn . 07/27/2023 . | ZERO STAGE CAPITAL ..... |oceco.. 5,402.000 |.. .. .0 .0 . 0 .
..061774-10-7 | AURORA INNOVATION IN .. 09/22/2023 . [ ZERO STAGE CAPITAL ... . 142,235.000 .0 .0 0 0| . (37,945) |.
..053015-10-3 | AUTOMATIC DATA PROCESSING INC 08/22/2023 . [ ZERO STAGE CAPITAL ... .4,306.000 .1,028,531 |......(120,336) .0 0 0| . 167,299 |.
..053807-10-3 |AVNET INC ................ 08/24/2023 . | ZERO STAGE CAPITAL ..... | .3,200.000 ..133,056 |. .0 0 0|
..054540-20-8 | AXCELIS TECHNOLOGIES ......cevvvvvvvviiniieniiiinns [ eeeeenn . 07/28/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 1,017.000 |.. .0 .0 . 0
..05478C-10-5 | AZEK CO INC U oo . 07/13/2023 . | ZERO STAGE CAPITAL ..... |........ 1,182.000 |.. .0 .0 . 0
..05550J-10-1 |BJS WHSL CLUB HLDGS ... B [ . 08/18/2023 . |EVERCORE .......covvvvveees |oeeennd 83,000.000 |.. .0 .0 . 0
..066752-10-8 |BAIDU INC .oooeeeeeiieiiiiiiiiiieeeeeeeeeeeeeeeeeeee [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 2,664.000 |.. .0 .0 . 0
..058498-10-6 |BALL CORP .....cooeeiiiiiiiiiiiiiiiiceeeeceecceeeeeee [ . 07/11/2023 . | ZERO STAGE CAPITAL ..... |oocco.. 7,636.000 |......... .0 .0 . 0
..05990K-10-6 |BANC OF CALIFORNIA ......evviiiiiiiiiiiiiinn [ eeeenn . 08/23/2023 . | ZERO STAGE CAPITAL ..... |....... 41,226.000 |......... 542,664 .0 ...0 JUUL | FOR .
..060505-10-4 | BANKAMERICA CORP NEI .. [ . 07/12/2023 . | VARIOUS ....covvvvvviiiinnns oo 257,601.000 |...... 7,451,870 .0 .0 0 ,592,173 |...............0 |.....5,859,698 |..... 5,859,698
..067806-10-9 | BARNES GROUP INC I T . 08/11/2023 . | ZERO STAGE CAPITAL ..... |........ 1,867.000 |.......... 71,903 .0 .0 . 0 .. 78,553 |.. (6,650) |........ (6,650)
..075887-10-9 | BECTON DICKINSON & CO . 08/22/2023 . | ZERO STAGE CAPITAL .. 177,098 .0 0 0| 167,411 ..9,687 |.
..085791-10-3 | BERRY GLOBAL GROUP . 08/25/2023 . | VARIOUS ... .. 475,441 .0 0 0| .503,169 . (27,729) |.
..09075P-10-5 |BIOXCEL THERAPEUTI . 06/29/2023 . | ZERO STAGE CAPITAL 39,770 .0 0 0| .107,952 . (68,183) |.
..00247X-10-1 | BLACKROCK INC .. . |- 07/18/2023 . [ZERO STAGE CAPITAL ... 85,783 .0 0 0| 83,218 ..2,564 |.
..09354A-10-0 |BLINK CHARGING CO «eeee.. |- 0970172023 . | ZERO STAGE CAPITAL ..... | .. 101,457 .0 0 0| 172,900 . (71,443) |.
..00627Y-10-9 | BLUEPRINT MEDICINES I T . 07/31/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeeeees 299.000 |.......... 19,562 .0 .0 . 0 17,87 ... 1,692 ...
..09739D-10-0 |BOISE CASCADE COMP ......eevvvvvveviiiiiiiiiiiiieens [ eeeenn . 09/22/2023 . | ZERO STAGE CAPITAL ..... ... 683.000 |.......... 68,168 .0 .0 . 0 ... (889) ...
..09857L-10-8 |BOOKING HOLDINGS INC ........coeveeeeeeeeeeneneeens [ . 08/22/2023 . | ZERO STAGE CAPITAL ..... .......... 587.000 |...... 1,807,981 .1,090,266 .0 ] .0 . 0 . 420,039 |....
..009724-10-6 |BORGWARNER INC ......cooovvviiiiiiiiiiini [ . 07/05/2023 . |RETURN OF CAPITAL ....... |oeeeeeeenens 0.000 |......... 184,028 . ..133,218 |.... .. ...0 ] .0 . 0
..101121-10-1 |BOSTON PROPERTIES .......oovvviriiiiiiiiiiiieieeeens [ . 07/18/2023 . JUPR RO 1,344.000 |.......... 83,048 ...90,731 |............00,828 |.... (9N .. .0 ] .0 . (97 ). 0 e . .. (7,683) |........ (7,683)
..101137-10-7 |BOSTON SCIENTIFIC CORP ....eevvvvvvvvvvnnnnnnnnnnns [ eeeenn . 08/08/2023 . | VARIOUS ... P R 224,174.000 |..... 11,672,459 | | 8,135,156 |.......10,271,940 [... (2,253,963)|.. ...0 ] ...0 |... (2,253,963) |... 0 e 8,135,156 |.. ...3,537,303 |..... 3,537,303
..110122-10-8 |BRISTOL MYERS SQUIBB CO . 07/14/2023 . | VARIOUS . 115,603.000 . 7,126,417 .. 7,103,244 |. .8,317,636 |... (1,214,392) .0 0 ]... (1,214,392) 0| . 7,103,244 ..23,173 |. 23,173 |..
..11135F-10-1 | BROADCOM LTD ... 07/27/2023 . | VARIOUS 17,500.000 14,328,790 .8,576,495 |... (8,380,404) .0 0 ... (8,380,404) 0| .2,115,924 ... 12,212,866 |... 12,212,866 |..
..125269-10-0 |CF INDS HLDGS INC 08/22/2023 . | VARIOUS ... ... 817.000 ... 63,909 69,608 |. ..12,463 .0 0 J........12,463 0| . (18,163) |. (18,163)
..127203-10-7 | CACTUS INC ... 09/20/2023 . | ZERO STAGE CAPITAL .2,672.000 L0 .0 0 0| 12,922 |.
..127387-10-8 | CADENCE DESIGN SYSTEMS INC ~ COMMON STK 07/18/2023 . | ZERO STAGE CAPITAL ..... | .2,085.000 ..334,934 |. .0 0 0| . 133,91
..14149Y-10-8 | CARDINAL HEALTH INC ....evvvvvvvvvninninnnininnnnnns [ eeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 4,263.000 |.. ..327,697 ...0 ] .0 . 0 .. 53,087 |....
..14448C-10-4 | CARRIER GLOBAL CORP ... JU [P . 09/14/2023 . | VARIOUS ...oovvvvviviiiiinns |oeeees 11,842.000 .0 ] .0 . 0 . 159,464 |....
..149568-10-7 | CAVCO INDUSTRIES R P . 07/31/2023 . | ZERO STAGE CAPITAL ..... |oeceeeeees 300.000 ...0 ] .0 . 0
..15118V-20-7 | CELSIUS HOLDINGS INC ...ooooveeeeieeiiiiiiiiiieeees oo . 09/21/2023 . | ZERO STAGE CAPITAL ..... |........ 6,205.000 .0 ] .0 . 0
..156504-30-0 | CENTURY COMMUNITIE ... U IR . 08/02/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeee. 917.000 |......... ...0 ] .0 . 0
..1587201-10-4 | CHAMPIONX CORPORATIO .. N . 08/31/2023 . | ZERO STAGE CAPITAL ..... |........ 4,440.000 |......... 160,740 ...0 ] .0 . 0
..16119P-10-8 | CHARTER COMMUNICATIO .. . |- 09/05/2023 . | ZERO STAGE CAPITAL ..... |..cc.... 2,489.000 |...... 1,006,271 ...0 ] .0 . 0
..163086-10-1 | CHEFS WAREHOUSE HO .. . |. 07/28/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeoe. 506.000 |.......... 18,181 .0 ] 0 e (302)
..166764-10-0 | CHEVRONTEXACO CORP .. 08/11/2023 . 58,000.000 9,375,202 10,410,420 |. .0 0 ... (7,239,693) 0| .....6,204,475 |.. 175,160
..169656-10-5 | CHIPOTLE MEXICAN GRILL IN .... . 08/22/2023 . ... 165.000 |......... 308,670 ..117,937 .0 . .0 ..25,504 |... .0 . .(2,94)]..... .0
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.. 17275R-10-2 | CISCO SYSTEMS INC ...evvvvvviviiiiiiiiiiiiiiiiiiiens [ eeeeenn . 08/22/2023 . | ZERO STAGE CAPITAL ..... |.eoco.. 6,987.000 |.. .0 .0 . 0 .398,200 |.. ..8,105 [...
..17888H-10-3 | CIVITAS RESOURCES .......eevvvvvvrrvririnnrrnninnnns [eeeeenn . 06/29/2023 . |PRIOR YEAR INCOME ....... |.ccoerrrens 0.000 |.. .0 .0 . 0
..184496-10-7 | CLEAN HARBORS .........cooovvviiiiiiinnnnnnns [ . 09/20/2023 . | ZERO STAGE CAPITAL ..... |oeee.. 8,824.000 |.. .0 .0 . 0
..185123-10-6 | CLEARWATER ANALYTI .oevvviviiiiiiiiiiiiiiiiieennens [ oo . 08/09/2023 . | ZERO STAGE CAPITAL ..... |........ 4,114.000 |.. .0 .0 . 0
..192446-10-2 | COGNIZANT TECHNOLOGY SOLU .....evvvvvvvvvvvvennnns [ eeeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 2,308.000 |.. .0 .0 . 0 . ..
..200340-10-7 | COMERICA INC ...evvvvviiiiiiiiiiiiiiieneenieeeeeeeeens [ oo . 08/22/2023 . |VARIOUS ...covvvvvviiiiiinns |oeeeens 4,010.000 |.. .0 .0 . 0 .341,102 |..
..205768-30-2 | COMSTOCK RES INC .....eevvvvvvvvmnrnnnnnnnnnnnnnnnnns [ eeeeenn . 09/20/2023 . | ZERO STAGE CAPITAL ..... |...... 12,769.000 |.. .0 .0 . 0 ... 156,985 ..
..22160K-10-5 | COSTCO WHSL CORP NEW ..........evvvvmmmmmmmmnnnnnnns [ernennn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 2,347.000 |.. .0 .0 . v |eeennnn. 1,145,347 ..
. 000000-00-0 | CREDICORP LTD ..o [ . 06/29/2023 . | ZERO STAGE CAPITAL ..... |.oeeco.. 1,276.000 |.. . ... .0 .0 . 0 .166,742 |..
..22663K-10-7 | CRINETICS PHARMACE . 09/18/2023 . [ ZERO STAGE CAPITAL ... .3,174.000 AR TN .0 0 0| 71,407 .
..227046-10-9 | CROCS INC .. 09/13/2023 . | ZERO STAGE CAPITAL 12,076.000 ..1,538,912 |. .0 0. 0| . 1,538,912 (310,914) |..
..22822V-10-1 | CROWN CASTLE INTL CORP 07/13/2023 . K 40,000.000 ..2,921,556 |. .0 0 0| .2,921,556 .1,682,043 |..
..220663-10-9 | CUBESMART ....oooviiiiiiiiiiiiiiiiie [ . 09/13/2023 . | ZERO STAGE CAPITAL ..... |.ececo.. 3,890.000 |.. .0 .0 PR PO 23 (=i I
..233331-10-7 |DTE ENERGY CO ..eevvvvvvvvrnnnrnrrnnirnninrinnnnnnnns [ eeeeens . 07/15/2023 . |PRIOR YEAR INCOME ....... |.ocooeerrens 0.000 |.. .0 .0 . 0
..24790A-10-1 |DENBURY INC ....evvvrriiiiiiiiiiiiiiiiiiciciccciecenes [ eeeeenn . 07/13/2023 . | ZERO STAGE CAPITAL ..... |occco.. 1,244.000 |.. .0 .0 . 0 reeee.. (8,990)
..252131-10-7 | DEXCOM INC .....vvvvvmnininiiiiiiiiiiiiiniiiiiiiiiiins [ eeeeens . 07/21/2023 . | ALEX BROIN ...oovvvvvvrinns |oeeees 35,000.000 |.. .0 .0 . o0 e 3,125,580 [ovvviiiiinnnnnn 0 f.n.. 1,479,080 |..... 1,479,050
..25271C-20-1 |DIAMOND OFFSHORE DRI ....cooooeveieiiiiiiiiiiieiens [ . 07/21/2023 . | ZERO STAGE CAPITAL ..... |oeeco. 1,265.000 |.. .0 .0 . 0
..25754A-20-1 | DOMINOS PIZZA INC .....vvvvvvmmmmnnnnnninniiiiiiinns [ eeeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |eeeeeeens 729.000 |.. .0 .0 . 0
..260557-10-3 |DOW INC .ooooeeeiiiiieiiiiii [ . 08/23/2023 . | ZERO STAGE CAPITAL ..... |...... 16,517.000 |.. . 779,080 ...0 ] .0 . 0
..267475-10-1 |DYCOM INDUSTRIES INC ..cooovveveiiiiiiiiiiiiiiieees oo . 07/07/2023 . | ZERO STAGE CAPITAL ..... |........ 1,440.000 |.. ..134,784 |.... .0 ] .0 . 0
..27627N-10-5 | EASTERN BANKSHARES . 07/18/2023 . [ZERO STAGE CAPITAL ... .3,400.000 .0 . .0 0 . 0|
..29670E-10-7 |ESSENTIAL PPTYS RLTY 07/11/2023 . [ ZERO STAGE CAPITAL ... .9,089.000 0 .0 .0 0 .0 0| . (10,194) |.
..297178-10-5 |ESSEX PPTY TR INC 07/18/2023 . [ZERO STAGE CAPITAL ... 828.000 ..175,470 |. . (3,580) .0 0 . (3,580) 0| 26,360 |.
..29786A-10-6 |ETSY INC ... . |- 08/22/2023 . [ ZERO STAGE CAPITAL ... .1,049.000 ..125,649 |. (19,405) .0 0 (19,405) 0| . (29,941) |.
..20977A-10-5 | EVERCORE PARTNERS INC . . |- 09/01/2023 . | ZERO STAGE CAPITAL ..... | .1,010.000 .. 143,156 .0 .0 0 0| 12,887 |.
..30050B-10-1 |EVOLENT HEALTH INC ...cooeeeiiieeiieieeeeeeee [ oo . 06/30/2023 . | ZERO STAGE CAPITAL ..... |........ 1,672.000 |.......... 50,638 0 s .0 ] .0 . 0 e (2,082) |l
..30063P-10-5 |EXACT SCIENCES CORP .....coooveeveieieeiieeeeeees [ . 08/01/2023 . U 89,800.000 |.......8,562,344 . 4,445,998 ...0 ] .0 . PR PO 303 K 05X R | B N 4,149,291
..30212W-10-0 | EXP WORLD HOLDINGS ......eevvvvrvvrrrrrrrirrrinnnnns [ eeeenn . 09/14/2023 . | VARIOUS ... PO RS 19,021.000 |......... 351,027 .0 ] .0 . o0 | 442,686 [oaniiiiiinnnnnn 0 [, (91,658)
..3030311-10-2 | FACEBOOK INC ......evvvvvvvvvnnnnnnnnnnnnnninnnnnnnnns [ eeeeens . 09/21/2023 . | VARIOUS ... U R 45,000.000 |..... 13,852,370 ...0 ] .0 o0 e 7,477,820 |oeeeieennnnnl 0 e, 6,374,550
..318672-70-6 |FIRST BANCORP P R .....evvvvvvirriiiriiiniiiniinnnns [eeeens . 08/24/2023 . | VARIOUS ... PR S 21,950.000 |.. .0 ] ...0 PR PO X U 1oY A U | B AN (25,930)
..31946M-10-3 |FIRST CITIZENS BANCS .....covvvvvveveiiiiiiniiiinns [ eeeeenn . 07/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 120.000 |......... ...0 ] .0 . 0
.. 344849-10-4 | FOOT LCOKER INC .. 09/12/2023 . | VARIOUS 29,190.000 ..691,738 .0 0 0|
..35137L-20-4 | FOX CORPORATION ... 08/23/2023 . | ZERO STAGE CAPITAL 24,071.000 .. 736,908 .0 0 0|
..35671D-85-7 | FREEPORT-MCMORAN COPPER & . 07/18/2023 . .2,256.000 .0 0 0|
..363576-10-9 | GALLAGHER ARTHR J&CO .. 08/22/2023 . | ZERO STAGE CAPITAL 162.000 .0 0 0|
..37253A-10-3 | GENTHERM INC ......... 08/01/2023 . | ZERO STAGE CAPITAL ..... | .6,990.000 .0 0 0|
..374297-10-9 | GETTY RLTY CORP NEW ....oooevveiiiiiiiiiiiiiiieeens [ . 08/28/2023 . | ZERO STAGE CAPITAL ..... |...... 30,173.000 |.. ...0 ] .0 . 0
..377322-10-2 | GLAUKOS CORP ... [ . 07/14/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeee. 628.000 |.. .0 ] .0 . 0
..38141G-10-4 | GOLDMAN SACHS GROUP INC ......oevvvvvevviiiiiniinns [eeeenn . 08/22/2023 . | ZERO STAGE CAPITAL ..... |.eoco.. 1,854.000 |.. ...0 ] .0 . 0
..384802-10-4 |GRAINGER W W INC ..ooovvrrriiiiiiiiiiiiiiiieees [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeeee. 768.000 |.. .0 ] .0 . 0
..393222-10-4 | GREEN PLAINS RENEW . . 09/07/2023 . | ZERO STAGE CAPITAL ..... |...... 19,114.000 |.. ...0 ] .0 . 0
..407497-10-6 | HAMILTON LANE INC . 09/08/2023 . | ZERO STAGE CAPITAL ..... |........ 3,906.000 |.. ...0 ] .0 . 0
..410867-10-5 | THE HANOVER INS GRP ... . |- 08/03/2023 . | ZERO STAGE CAPITAL ..... |.c..... 1,630.000 |.. 234,602 |.... ...0 ] .0 . 0 . .
..413160-10-2 | HARMONIC INC . |- 08/08/2023 . | ZERO STAGE CAPITAL ..... |....... 17,349.000 |.. ... 267,868 |.... L0 e .. .0 ] .0 . 0 267,868 |..
..42225T-10-7 |HEALTH CATALYST IN . 06/30/2023 . | ZERO STAGE CAPITAL ..... | .2,374.000 ...30,644 |. L0 .0 .0 0 .0 0| 30,644
..42704L-10-4 |HERC HLDGS INC .... . 08/08/2023 . | ZERO STAGE CAPITAL ..... |........ 5,090.000 f.........712,266 [.......ccccoeiiiiies fooinnnnnn. 542,69 |...........102,625 |....... (13,587) |.. .0 . .0 ... (13,587) |... .0 . .542,6% |. . 169,571
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..42809H-10-7 |HESS CORPORATION COMMON STK ... | vvveee . 08/11/2023 . U 62,000.000 |.. .8,792,840 |... (4,591,308) |.. .0 ...0 |... (4,591,308) |... 0 e 4,201,532 |l 0 f.l...5,522,879 ... 5,522,879
..42824C-10-9 | HEWLETT PACKARD COMMON STK ... | ..eeeee . 07/14/2023 . |PRIOR YEAR INCOME PR PO 0.000 |.. .0 0
..43283X-10-5 |HILTON GRAND VACATIO ....eevvvvvevernniiiiiniiinnns [eeeeenn . 08/25/2023 . | ZERO STAGE CAPITAL ..... |...... 10,820.000 |.. .0 .0 . 0
..437076-10-2 | HOME DEPOT INC ...oeoeeereeiiiieiiieeeeeeeeee [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 3,407.000 |.. .0 .0 . 0
..44109J-10-6 |HOSTESS BRANDS INC ...coooevveeiiieiiiiiiiiiieeeens [ . 09/18/2023 . | ZERO STAGE CAPITAL ..... |...... 10,781.000 |.. .0 .0 . 0
..447011-10-7 | HUNTSMAN CORP ......evvvvmmmnnnninnnnnnnnnnnininnnnnns [ eeeeens . 09/13/2023 . | VARIOUS ...oovvvvvvviiiiinns |oeeens 29,380.000 |.. .0 .0 . 0
.. 45253H-10-1 | IMMUNOGEN INC ...ooovvviiiiiiiiiiiiiiiiiiiciiiiieeens [ . 07/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeo.. 7,752.000 |.. .0 .0 . 0 .
..453204-10-9 | IMPINJ INC .....vvvvmmmnniniiiiiiiiiiiiiniiiiiiiiiiins [ eeeees . 08/01/2023 . | ZERO STAGE CAPITAL ..... |........ 1,954.000 |.. .0 .0 . 0 (121,022)
..45687V-10-6 | INGERSOLL RAND INC .....eevvvvvvveiiiiiiiiiiiiiieens [ eeeeenn . 07/12/2023 . | ZERO STAGE CAPITAL ..... |eeeeo.. 3,388.000 |.. .0 .0 . 0 .21,459 |....
..458334-10-9 | INTER PARFUMS INC ... 07/26/2023 . [ VARIOUS ... .1,400.000 .0 0 0| ..4.874 |.
..459200-10-1 | INTERNATIONAL BUSINESS MACHS 08/22/2023 . | VARIOUS ... .2,415.000 .0 0 0| 42,438 |.
..460146-10-3 | INTERNATIONAL PAPER CO .. 07/18/2023 . | ZERO STAGE CAPITAL K .8,694.000 .0 0 0| . (20,730) |.
..461202-10-3 | INTUIT, INC. ..ovvvrrnniinininininnininiiniiniininnnns [ eeeeenn . 08/31/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeen. 672.000 |.. .0 .0 . 0 .........44,651
..46120E-60-2 | INTUITIVE SURGICAL INC ...ovvvvvriiiiiiiiiiiininens [ oo . 07/21/2023 . |VARIOUS ...oovvvvvviiiiiiins |oeeees 30,737.000 |.. .0 .0 . 0 ...3,003,738
..46266C-10-5 | 1QVIA HOLDINGS INC .....evvvvvvvennnnnnnnnnnnnnnnnns [ eeeeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |.occco.. 1,272.000 |.. .0 .0 . 0 ...12,958
..462726-10-0 | IROBOT CORP .....eeveeeeieeeeieieeeeeeeeeeeeeeeeeeee [ . 07/25/2023 . | ZERO STAGE CAPITAL ..... |........ 3,341.000 |.. .0 .0 . 0 ...(4,365) [....
..464287-61-4 | ISHARES .....coooeiiiiiiiiiiii [ . 09/14/2023 . | ZERO STAGE CAPITAL ..... |...... 13,494.000 |.. .0 .0 . 0
..47580P-10-3 | JELD WEN HLDG INC ....ccoooenin oo . 07/06/2023 . | ZERO STAGE CAPITAL ..... |........ 2,286.000 |.. .0 .0 . 0 .
..477143-10-1 | JETBLUE ANYS CORP .....evvnnnnnninis [ oo . 09/19/2023 . | ZERO STAGE CAPITAL ..... |..... 112,051.000 |.. .0 .0 . .0 . ....... (17,672) |....
..478160-10-4 | JOHNSON & JOHNSON .....evvvvvvvvvvvnnnnnnnnnnnnnnnnns [ eeeens . 08/24/2023 . | VARIOUS PR R 57,201.000 |.. .0 .0 ... (3,313,201) ... ...0 ... (1,317,588) |...
..482480-10-0 | KLA-TENCOR CORP .. 06/28/2023 . [CITIGROP ... 10,000.000 .0 0. 0| . 758,082 |.
..48576A-10-0 | KARUNA THERAPEUTICS 09/14/2023 . | ZERO STAGE CAPITAL .1,630.000 .0 0 0| .23,120 |.
..488401-10-0 |KEMPER CORPORATION .. 08/31/2023 . 876.000 .0 0 0| .(9,362) |.
..489170-10-0 | KENNAMETAL INC . . |- 08/21/2023 . | ZERO STAGE CAPITAL .2,414.000 K .0 0 0| (4,627) |.
..499049-10-4 | KNIGHT-SWIFT TRANSPORATION . |- 08/02/2023 . | ZERO STAGE CAPITAL K .5,640.000 ..316,258 |. .0 0 0| .316,258 .20,275 |.
..501242-10-1 |KULICKE & SOFFA INDS ........evvvvmmmmmmnnnnnininnn [eenennn . 09/14/2023 . | VARIOUS ...oovvvvvviviiinnns |oeeeens 9,030.000 |.. 423,439 |.... .0 .0 . 0 .423,439 |.. 47,564 |....
..501889-20-8 |LKQ CORP .......euvemnnniiiiiiiiiiiias [ eeeenn . 08/22/2023 . U R 1,440.000 |.. ...84,341 |.... .0 .0 . 0 ..84,341 |.. ...(9,282) |....
..531220-88-8 | LIBERTY MEDIA DELAWA ......evvvvvriiiriiiiiiiinenns [ oo . 07/19/2023 . | CORPORATE REORG . P I 24,071.000 |.. ..842,126 |.... .0 .0 . 0 .842,126 |..
..532457-10-8 |LILLY (ELI ) & CO wevvvnnnnnniiiiiias [ oo . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 2,420.000 |.. 637,151 |.... .0 .0 . 0 .637,151 |..
..538034-10-9 |LIVE NATION ENTERTAN .....ccooiiiiiiiiiiiiiiiiin oo . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 2,234.000 |......... 173,544 |.... .0 .0 . 0 173,544 ..
..546347-10-5 |LOUISIANA PAC CORP ....coeevveeiieiiiiiieieeieeeeens [ . 08/07/2023 . | ZERO STAGE CAPITAL ..... |oeceeeeee. 900.000 |.......... 58,173 ...69,694 |.... .0 .0 . 0 ..69,694 |..
..548661-10-7 |LOWES COS INC .. 08/22/2023 . [ ZERO STAGE CAPITAL ... .1,332.000 .. 298,207 ..272,950 |. .0 0 0| .272,950
..55261F-10-4 |M & T BK CORP .. 07/18/2023 . [ZERO STAGE CAPITAL ... .2,148.000 .. 288,598 .0 0 0| .318,189
..552848-10-3 |MGIC INVT CORP . 08/31/2023 . | ZERO STAGE CAPITAL .4,765.000 .0 0 0|
..550663-10-9 | MAGNOLIA OIL & GAS . 09/15/2023 . | VARIOUS ... .9,458.000 .0 0 0|
..571748-10-2 | MARSH & MCLENNAN COS 06/27/2023 . | ZERO STAGE CAPITAL K .591.000 .0 0 0|
..575385-10-9 | MASONITE CORP .....ooovvvriiiiiiiiiiiiis [ . 09/20/2023 . | ZERO STAGE CAPITAL ..... |oeeco. 5,434.000 |.. .0 .0 . 0
..576360-10-4 |MASTERCARD INC .....oooevereiiieiiinini [ . 07/18/2023 . | VARIOUS ...ovvvvviviiiiiiins |oeeeens 2,473.000 |.. .0 .0 . 0
..57638P-10-4 | MASTERBRAND INC .....cooeeiiiiiiiiiiiiiiiiiiieeeeeen [ . 09/21/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 2,524.000 |.. .0 .0 . 0
..57667L-10-7 | MATCH GROUP INC ......ovnnnninniinn [ oo . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 6,483.000 |.. .0 .0 . 0
..581550-10-3 | MCKESSON CORP ........evvvrmmmmmnmnnnnnnnnnnnnnnnnnnns [ eeeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeee. 300.000 |.. . K .0 .0 . 0
..58502B-10-6 | MEDNAX INC ....oevnnniniiin [ . 09/06/2023 . | ZERO STAGE CAPITAL ..... |....... 10,030.000 |.. .. 149,046 |..ooeeeenennns 0. .0 .0 . 0
..58933Y-10-5 |MERCK & CO INC . .- 07/18/2023 . [VARIOUS ...oovvvvviviiiiiins Joeeens 22,459.000 |.. 1,084,203 |...... (312,147) |.. .0 0 el (312,147) ... .0 .
..59156R-10-8 |METLIFE INC .. . |- 07/18/2023 . | VARIOUS ... PR R 51,266.000 |....... 2,974,898 ........ 3,039,540 |....... (58,393) |.. .0 0 e (58,393) |...
..504918-10-4 | MICROSOFT .. 09/22/2023 . | VARIOUS ... K 66,444.000 22,940,382 ..4,752,700 |. 14,470,739 |.. (11,802,588) .0 0 |..(11,802,588) 18,187,682 |... 18,187,682 |..
. 60770K-10-7 | MODERNA INC .. . 08/22/2023 . | ZERO STAGE CAPITAL ..... |........ 1,393.000 |......... 157,911 250,211 ..250,211 ... .0 . .0 . (92,300) (92,300)
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..60786M-10-5 |MOELIS & COMPANY ........oooovvriiiinnnnnnnnns [ s . 07/19/2023 . | ZERO STAGE CAPITAL ..... |eeeco.. 3,340.000 |.. .0 .0 . 0 4,008 |...
..615394-20-2 |MOOG INC —CL A ..eevvvvrviiiiiiiiiiiiieieeceeeieeeens [ oo . 08/11/2023 . | VARIOUS .oovvvvviiiiiiiiins v 511.000 |.. .0 .0 . 0
..617446-44-8 | MORGAN STANLEY DEAN WITTER&CO ....evvvvvvvvvvnnns [ereeenn . 08/10/2023 . | ZERO STAGE CAPITAL ..... |.oceco.. 2,570.000 |.. .0 .0 . 0
..61775R-10-5 | MORPHIC HOLDING IN PO [P . 08/02/2023 . | ZERO STAGE CAPITAL ..... |.eceeeeee. 619.000 .0 .0 . 0
..626755-10-2 | MURPHY USA INC COMMON STK ... [....... . 09/18/2023 . | VARIOUS ....oovvvvviiiiiinns foeeees 2,044.000 |.. .0 .0 . J | AU .
..631103-10-8 | NASDAQ STOCK MARKET INC COMMON STK ... |....... . 08/23/2023 . | ZERO STAGE CAPITAL ..... |....... 39,770.000 |.. .0 .0 . 0 2,037,721 .......34,556
..64110L-10-6 |NETFLIX INC ..oooeiiiiiiiiiiiiiiiiieiiieeeeeeeeee [ . 08/28/2023 . | VARIOUS ....oovvvviiiiiiiins foeeees 30,160.000 |..... 13,202,913 .0 .0 . o0 ].......10,408,411 |oeiiiieiennnnnn 0 f.lll.2,799,502 | 2,799,502
..64110W-10-2 | NETEASE COM INC ..oooveeeeeeeiiieeeeee [ . 07/12/2023 . | ZERO STAGE CAPITAL ..... |........ 2,200.000 |......... 224,680 .0 .0 . PN | PO < (11 O | B RRNR: ) -/ I SO
..647581-20-6 | NEW ORIENTAL EDUCATIO-SP ADR .......ccovvvveeeens [eeeennn . 07/31/2023 . | ZERO STAGE CAPITAL ..... |oeeco. 3,916.000 |......... 220,176 .0 .0 . 0
..65330F-10-1 |NEXTERA ENERGY INC .... 09/12/2023 . [ ZERO STAGE CAPITAL ... .7,740.000 .. 547,880 . .0 0 . 0| .
..65342K-10-5 | NEXTDECADE CORP .. 07/14/2023 . | ZERO STAGE CAPITAL .7,986.000 51,613 K L0 .0 .0 0. .0 0| L 12,118 ..
..654106-10-3 |NIKE INC -CL B COMMON STK . 08/22/2023 . K 87,941.000 ,917,454 .. 4,352,507 |. 10,289,976 |... (5,937,379) .0 0 ... (5,937,379) 0| . 4,352,597 .4,564,857 |..
..655663-10-2 | NORDSON CORP .......eevvvvvverrrriieiiiiiiiiiiinnninns [ eeeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 5,508.000 |.. ,360,448 ..o | 1,166,234 |........1,186,698 |...... (127,441) |.. .0 0 e (127,441) |... 0 e 1,166,234 |...............0 |....... 194,214 |.......
..670346-10-5 |NUCOR CORP ......ccoeveiiiiiiiiiiiiiiiiiiiieiiieieeees e . 07/18/2023 . | VARIOUS ...ovvvvvvviiiiiinns e 1,696.000 |.. .0 .0 . 0
..670703-10-7 |NUVALENT INC ... [ I . 08/07/2023 . | ZERO STAGE CAPITAL ..... |oceco.. 1,621.000 |.. .0 .0 . 0
..68213N-10-9 | OMNICELL, INC COMMON STK ... | ..eeeee . 09/15/2023 . | ZERO STAGE CAPITAL ..... |........ 7,469.000 |.. .0 .0 . 0
..686688-10-2 | ORMAT TECHNOLOGIES INC ...ccoeeeeeeiiiiiiiiiieeeees [ s . 08/04/2023 . | ZERO STAGE CAPITAL ..... |oeoco.. 9,616.000 |.. .0 .0 . 0
..688230-20-1 |OSHKKOSH CORP COMMON STK .... |[....... . 09/13/2023 . | VARIOUS ...oovvvvivviiiiinns |eeeeens 4,890.000 |.. .0 .0 . 0
..690732-10-2 | OWENS & MINOR INC .....ovvvvmmmmnnninininiiiiiiinnns [ eeeeenn . 06/30/2023 . | ZERO STAGE CAPITAL ..... |ococo.. 2,356.000 |.. . .0 .0 . 0
..697435-10-5 |PALO ALTO NETWORKS ......cccevviiviiiiiiiiiiiiiiinn [ eeeeenn . 08/16/2023 . | ZERO STAGE CAPITAL ..... |........ 1,261.000 |.. 249,363 |.... .0 .0 . 0
..703481-10-1 | PATTERSON-UTI ENERGY INC .. 08/30/2023 . [ ZERO STAGE CAPITAL ... 14,348.000 ..210,386 |. .0 0 0|
..704326-10-7 | PAYCHEX INC COMMON STK . 08/23/2023 . [ ZERO STAGE CAPITAL ... .7,729.000 ..885,563 |. .0 0 0|
..70450Y-10-3 | PAYPAL INC 08/22/2023 . [ ZERO STAGE CAPITAL ... .3,404.000 .. 242,433 |. .0 0 0|
..70451X-10-4 | PAYONEER GLOBAL INC . |- 09/13/2023 . [ZERO STAGE CAPITAL ... 43,663.000 .. 238,143 259,288 .0 0 0|
..717081-10-3 |PFIZER INC ... . |- 08/22/2023 . | VARIOUS K 10,863.000 .. 397,949 ..582,286 |. .0 0 0|
. 71880K-10-1 |PHINIA INC ....ovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn [ eeeeen . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 7,277.000 |......... 202,049 184,028 |.... .0 .0 . 0
..723787-10-7 |PIONEER NATURAL RES ......covvvvvvviiiiiiiiiiiiiiens [ oo . 08/22/2023 . |VARIOUS ....oovvvvvviiiiinns |oeeees 17,699.000 |.......4,195,252 ,689,635 |.... .0 .0 0
.. 733174-70-0 |POPULAR INC ..ooeeeeieeiieieeeeeeeeeeeeeeeeeee [ . 07/26/2023 . | ZERO STAGE CAPITAL ..... |........ 2,120.000 |......... 150,406 140,813 |.... .0 ...0 0
..736508-84-7 |PORTLAND GEN ELEC CO ...oovvvvvvvieiiiiiiiiiiieeees [ . 08/10/2023 . | ZERO STAGE CAPITAL ..... |oeec.. 3,005.000 |.. 151,357 |.... .0 .0 . 0
..74164F-10-3 |PRIMORIS SVCS CORP ......ccceeeiiiiiiiiiiinn e . 09/22/2023 . | ZERO STAGE CAPITAL ..... |....... 21,385.000 |.. .0 .0 . 0
..742718-10-9 |PROCTER & GAMBLE CO .......evvvvvmmmmmmnnnnnnnnnnnns [ eeeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 1,703.000 |.. .0 .0 . 0 .
..74276R-10-2 |PRIVIA HEALTH GROUP 06/30/2023 . [ZERO STAGE CAPITAL ... .1,426.000 .0 0 0| ..5,954 |.
..743315-10-3 | PROGRESSIVE CORP . 08/23/2023 . [ ZERO STAGE CAPITAL ... 16,065.000 .0 0 0| . (14,907) |.
..74340W-10-3 | PROLOGIS INC ... 09/06/2023 . | ZERO STAGE CAPITAL .1,820.000 .0 0 0| L. 492 |
..745867-10-1 | PULTE HOMES INC 08/16/2023 . | VARIOUS ... .7,830.000 .0 0 0| . 302,125 |.
..750917-10-6 | RAMBUS INC ... 07/28/2023 . | ZERO STAGE CAPITAL K .3,129.000 .0 0 0| ..3,607 |.
.. 753422-10-4 |RAPID7 INC ....oevmvmmmininiinininiininiiiiiiiiiiinnes [ eeeeens . 07/03/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeid 854.000 |.. . ...0 ] .0 . 0 (1,227) |....
..75513E-10-1 |RAYTHEON TECHNOLOGIES CORP ..........ccoeeeeeeeees [eeennn . 09/15/2023 . | ALEX BROUN ...covvvvvvvnens |oeens 60,000.000 |.. ,586,255 |.... .0 ] ...0 v e 1,586,205 [onniiiiiinnnnnn 0 [, 2,981,886
..75615P-10-3 | REATA PHARMACEUTIC ....evvnnniiiiiiiiiias [ oo . 09/11/2023 . | ZERO STAGE CAPITAL ..... |eeee.. 3,788.000 |.. 364,034 |.... ...0 ] .0 0
..758750-10-3 |REGAL BELOIT CORP .....ccoeveeeeeeiieeiinnneeeeeeens [ . 07/17/2023 . | VARIOUS .covvvvviiiiiiiiens e 6,340.000 |.. ... 812,688 |...........556,747 .0 ] .0 . 0
..759351-60-4 | REINSURANCE GROUP AMER IN ......ccoovveeninennnins [ s . 08/02/2023 . | ZERO STAGE CAPITAL ..... |oeec... 9,782.000 |.. ,277,808 |........ 1,389,924 ...0 ] .0 . 0
..77313F-10-6 | ROCKET PHARMACEUTICA ....oovvvviriiiiiiiiiiiieeenns [ eeens . 09/18/2023 . | ZERO STAGE CAPITAL ..... |........ 2,315.000 |.. ...0 ] .0 . 0
..78409V-10-4 | S&P GLOBAL INC . |. 07/05/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeee. 140.000 |.. . ...0 ] .0 . 0
..79546E-10-4 | SALLY BEAUTY HLDGS . |- 09/22/2023 . | ZERO STAGE CAPITAL ..... |....... 40,533.000 |.. 507,473 |.... .0 ] .0 . 0
..816300-10-7 | SELECTIVE INSURANCE GROUP . 09/15/2023 . | ZERO STAGE CAPITAL ..... | .1,560.000 ..122,603 |. .0 0 0| 34,081 . 34,081
..81730H-10-9 | SENTINELONE INC .. . 07/07/2023 . | ZERO STAGE CAPITAL ..... |....... 11,583.000 |......... 171,770 185,583 |.... .0 . 0. .0 . .185,583 |. . (13,813) |....... (13,813)
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..82982T-10-6 |SITIME CORP .....evvvvvvvrrnnnenenernnnnnnnnnnnnnnnnes [ eeeeens . 09/06/2023 . | ZERO STAGE CAPITAL ..... |.coo... 1,404.000 |.. .0 .0 . 0 . (5,084)
..82083N-10-8 | SITIO ROYALTIES CORP ...oovvvvvvriveiiiiiiiieieeens oo . 07/31/2023 . | ZERO STAGE CAPITAL ..... |........ 2,146.000 |.. .0 .0 . 0
..830830-10-5 | SKYLINE CORP .....eevvvvvviiiiiiiiiiiiiiiiiiieiceeeees [ oo . 08/01/2023 . | ZERO STAGE CAPITAL ..... |oeceeeeee. 480.000 |.. .0 .0 . 0
..84612U-10-7 | SOVOS BRANDS INC ...eeevvvviviiiiiiiiiiiiiiiiieeeeens [ oo . 09/19/2023 . | ZERO STAGE CAPITAL ..... |....... 36,306.000 |.. .0 .0 . 0
..85254J-10-2 | STAG INDL INC ..eevvvvvviiiiiiiiiiiiiiiiiiiiciiiiiens [ eeeeenn . 07/13/2023 . | ZERO STAGE CAPITAL ..... |eeeeo.. 4,340.000 |.. .0 .0 . 0
..860630-10-2 | STIFEL FINL CORP ......cooeveeeeeeieieiieeeeeeeeeens [ . 09/14/2023 . | ZERO STAGE CAPITAL ..... |........ 2,550.000 |.. .0 .0 . 0
..86745K-10-4 | SUNNOVA ENERGY INTL .....ovvvvvvvvvennnnnnnnnnnnnnns [ eeeeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |...... 19,691.000 |.. .0 .0 . 0
..86800U-10-4 | SUPER MICRO COMPUTER ..........evvvmmmmmmnnmnnnnnnns [erneenn . 08/11/2023 . | ZERO STAGE CAPITAL ..... |........ 1,620.000 |.. .0 .0 . 0
. 86881A-10-0 | SURGERY PARTNERS ..........evvvvmvmmmmmmmnnnnnnnnnnns [eeeeenn . 06/30/2023 . | ZERO STAGE CAPITAL ..... |oeeco. 1,056.000 |.. .0 .0 . 0
..870430-10-8 | SWEETGREEN INC ... 08/08/2023 . [ ZERO STAGE CAPITAL ... .1,215.000 .0 0 0|
..87161C-50-1 | SYNOVUS FINL CORP 09/07/2023 . [ZERO STAGE CAPITAL ... 43,640.000 .0 0 0|
..87165B-10-3 | SYNCHRONY FINL ... 07/18/2023 . | ZERO STAGE CAPITAL K .7,080.000 .0 0 0|
..872540-10-9 | TJX COMPANIES INC .....oevvvmmmmiininnniiiiiiiiinnns [ eeeeenn . 08/14/2023 . | VARIOUS ....oovvvvviiiiiinns foeeeees 3,248.000 |.. .0 .0 . 0
..876030-10-7 | TAPESTRY INC ....evvvvvvrvnrnnrnrnnnnnnnnnnnnnnnnnnnns [ eeeees . 07/24/2023 . |PRIOR YEAR INCOME ....... |.ocooerrrens 0.000 |.. 0 .0 .0 . 0 .
..87612E-10-6 | TARGET CORP ......eevvvvvvmmemnnennrnnnnnnnnnnnnnnnnns [ eeeeens . 07/06/2023 . | ZERO STAGE CAPITAL ..... |.ococo.. 2,424.000 |.. 0. .0 .0 . 0 .389,404 |.. . (66,421) |....
..87612G-10-1 | TARGA RESOURCES IN ....eevvvvvvririiiiiiiiiiiinnenns [ oo . 08/22/2023 . | ZERO STAGE CAPITAL ..... |........ 1,150.000 |.. U .0 .0 . 0 ..81,140 |.. 15,454 |....
..880320-10-9 | TENCENT HLDGS LTD ....ovvnnnnnnniinins e . 06/28/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 302.000 |.. 0 s ...0 ] .0 . 0 ..11,858 |.. e 1,028 .
..88160R-10-1 |TESLA INC ...ooooerreeneein [ . 07/21/2023 . |VARIOUS ..oovvvvviviiiiinns |oeenes 20,000.000 |.. ........ 2,463,600 |.... .0 ] .0 . o0 ]00nnnnn 2,463,600 [o.iiiiiiinnnnnn0 e 2,830,904
..882240-10-7 | TEXAS CAPITAL BANCSHARES .........cooovvvereeennns [ornenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |oceeo.. 2,760.000 |.. 199,006 |...........166,456 |.... ...0 ] .0 . 0 .. 199,006 .. (30,499)
..882508-10-4 | TEXAS INSTRS INC ..coooveeeiiiiiiiiiiiiiiiiiieieeens [ . 08/31/2023 . | VARIOUS ... PN R 1,058.000 |.. ... 181,017 |........... 119,454 |.... .0 ] .0 . 0 e, 181,017 . .. (3,080)
..883556-10-2 | THERMO ELECTRON CORP 09/08/2023 . | VARIOUS .7,051.000 ..3,914,024 |. 1,202,707 |. .0 0 0| .3,914,024 (170,854) |.
..88579Y-10-1 | 3\ COMPANY 08/23/2023 . | VARIOUS ... ..2,260,821 |. 1,884,423 |. (11,941) .0 0 0| .2,260,821 (335,449) |.
..887389-10-4 | TIMKEN CO .... 08/11/2023 . | ZERO STAGE CAPITAL ..2,002,728 |. .1,662,865 |. 196,427 .0 0 0| .2,002,728 . 222,109 |.
..89417E-10-9 | THE TRAVELERS C0S INC COMMON STK .| 07/17/2023 . [ZERO STAGE CAPITAL ... .337.000 58,129 |. .0 0 0| 58,129 .(1,342) |.
..896288-10-7 | TRINET GROUP INC COMMON STK . |- 09/05/2023 . | VARIOUS K .1,763.000 .. 173,120 | .0 0 0| 173,120 15,338 |.
..896770-10-7 | TRIP COM GROUP LTD .....evvvvvrrrrrrrrrrnnrrnnnnenns [ eeeenn . 07/05/2023 . | ZERO STAGE CAPITAL ..... |........ 3,919.000 |.. ...68,145 |.... .0 ] .0 . 0 ..68,145 |.. .. 69,300 |....
..898320-10-9 | TRUIST FINANCIAL COR ...oovvvvvviiiiiiiiiiiiiieeees [ . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oecco.. 8,202.000 |.. ..353,473 |.... ...0 ] .0 . 0 . (73,668) |....
..901384-10-7 | 2SEVENTY BIO INC ..ooooeeeeeeeeeeeee [ . 07/03/2023 . | ZERO STAGE CAPITAL ..... |.eceeeee. 804.000 1,735 .0 ] .0 . 0
..907818-10-8 |UNION PAC CORP .....evvvvvviiiiiiiiiiiiiiiiiiniiinens [ eeeeenn . 08/22/2023 . | ZERO STAGE CAPITAL ..... |.eoco.. 3,555.000 |.. 732,013 |.... ...0 ] .0 . 0
..90984P-30-3 |UNITED COMMNTY BANKS .......eevvvvvvvvvnrinniiinnns [ eeeeenn . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 6,448.000 |.. .... 180,889 |.... .0 ] .0 . 0
..911363-10-9 | UNITED RENTALS INC ...eevvvvvveivnnnnnnnninnnnnnnnns [ eeeeenn . 08/22/2023 . | ZERO STAGE CAPITAL ..... ....230.000 |......... ... 74,385 |.... ...0 ] .0 . 0
..91324P-10-2 | UNITEDHEALTH GROUP INC 09/06/2023 . | VARIOUS .935.000 .. 446,166 ..436,890 |. .0 0 0|
..02276F-10-0 | VENTAS INC ... 07/18/2023 . [ZERO STAGE CAPITAL ... .3,093.000 .. 147,105 ..138,229 |. .0 0 0|
..923451-10-8 | VERITEX HLDGS INC 07/20/2023 . [ ZERO STAGE CAPITAL ... 13,196.000 .. 260,929 ..238,479 |. .0 0 0|
..92511U-10-2 | VERRA MOBILITY CORP 08/07/2023 . [ ZERO STAGE CAPITAL ... .909.000 18,267 18,894 |. .0 0 0|
..92537N-10-8 | VERTIV HOLDINGS LLC 09/20/2023 . | ZERO STAGE CAPITAL ..... | 74,160.000 ..899,608 |. .0 0 0|
..925815-10-2 | VICOR CORP ...oovvvvveieiiiiiiiiiiiiiiicciccceceeeeees [ . 08/04/2023 . | ZERO STAGE CAPITAL ..... |.oeeco.. 2,771.000 |.. ...0 ] .0 . 0
..92826C-83-9 |VISA INC .oooeveeiiiiiiiiee [ . 07/19/2023 . JU 60,000.000 |.. .0 ] ...0 0
..929089-10-0 | VOYA FINANCIAL INC ..ooooveiiiiiiiiiiiiiiiieeeeeeens [ . 06/27/2023 . | VARIOUS ... U R 7,384.000 |.. ...0 ] .0 0
..934423-10-4 | WARNER BROS DISCOVERY INC .....cevvvveeeeeeeeenens [ oo . 08/22/2023 . |EVERCORE .......covvvvvvees |oees 483,060.000 .0 ] .0 . 0
..941848-10-3 | WATERS CORP [ IR . 07/18/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 523.000 |.. ...0 ] .0 . 0
..947890-10-9 | WEBSTER FINANCIAL CORP COMMON STK ... |....... . 08/25/2023 . | ZERO STAGE CAPITAL ..... |........ 3,750.000 |.. ...0 ] .0 . 0
..050581-10-0 | THE WENDY'S COMPANY . |- 08/07/2023 . |ZERO STAGE CAPITAL ..... |...... 17,812.000 |.. 385,477 |.... ...0 ] .0 . 0
..950755-10-8 | WERNER ENTERPRISES INC .. . |. 07/19/2023 . | ZERO STAGE CAPITAL ..... |....... 3,838.000 |.. , 167,358 |.... .0 ] .0 . 0
..957638-10-9 | WESTERN ALL IANCE BCP 08/22/2023 . K .4,609.000 227,780 ..206,682 |. .0 0 0|
..969457-10-0 |WILLIAMS COS INC .... . 07/18/2023 . | ZERO STAGE CAPITAL ..... |........ 8,606.000 |......... 287,489 277,582 |.... .0 . 0. .0 . .277,582 ).
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..969904-10-1 | WILLIAMS-SONOMA INC [ TN . 08/29/2023 . | VARIOUS .....oovvvvvviiiiens foeeees 1,170.000 |.. . .........35,029 |[.. . . 0 ..3,019 [...
..97650W-10-8 | WINTRUST FINANCIAL CORP . N . 08/24/2023 . | ZERO STAGE CAPITAL ..... |........ 2,050.000 |.. ..173,266 |..........9,309 .. ...9,309 |... 0
..983793-10-0 | XPO LOGISTICS INC ... [ R . 09/22/2023 . | ZERO STAGE CAPITAL ..... |...... 39,340.000 |.. . 1,176,469 .(200,436) |... 0
..98389B-10-0 | XCEL ENERGY INC B [P . 07/20/2023 . |PRIOR YEAR INCOME ....... |.coorrrrens 0.000 |.. 0
..98422X-10-1 | XPONENTIAL FITNESS .....oevviminniiiniiniiiiiiinns [ eeeenn . 07/06/2023 . | ZERO STAGE CAPITAL ..... |...... 12,737.000 |.. . . 0
..98585X-10-4 | YETI HOLDINGS INC ... U PSRRI . 08/17/2023 . | ZERO STAGE CAPITAL ..... |........ 2,201.000 |.. ...93,622 |.... 0 . .
..989701-10-7 | ZIONS BANCORPORATION .. I P . 09/13/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 5,000.000 |.. .... 307,608 |.... 0 307,608 |..
..98978V-10-3 | ZOETIS INC ...oevnnnnnniiiiin oo . 07/18/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeeees 240.000 |.. 0 ..40,411 |..
..08983L-10-8 | ZURN ELKAY WATER SOL .....ccoeonnnnninnis [eeeenn . 07/26/2023 . | ZERO STAGE CAPITAL ..... |eecco.. 4,453.000 |......... 0 e 124,717
. 000000-00-0 |STAR BULK CARRIERS CORP . 08/25/2023 . . 126,057.000 ,282,577 ..2,313,681 0| .2,313,681
. 000000-00-0 | OCEANPAL INC . 06/27/2023 . [ ZERO STAGE CAPITAL ... 100.000 178 L3 0| .3
..G6095L-10-9 | APTIV PLC . 09/07/2023 . | ZERO STAGE CAPITAL ..... | .1,627.000 .. 164,559 .. 184,589 |. 0| .184,559
..G65431-12-7 |NOBLE IND ooooveiiiiiiiiiiiiiiieeeee [ . 07/28/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 3,570.000 |......... 184,127 0 ..21,313 |.. ....... 162,814 [....... 162,814
L.05577W-20-0 |BRP INC ..ooeeeeieiiiieiieiie [ . 08/15/2023 . | ZERO STAGE CAPITAL ..... . 1,695,281 .0 . ,765,623 |.........33, ,639) |....... (70,341)

....376,403 |..
.72,436 |..
.395,831

..13321L-10-8 | CAMECO CORP ..
..249906-10-8 | DESCARTES SYSTEMS GRP/TH ..
..494480-10-9 | KINAXIS INC
..72585V-10-3 |PIZZA PIZZA ROYALTY
..90457D-10-0 | UNI SELECT INC
. 000000-00-0 | BALFOUR BEATTY .
..02319V-10-3 | AMBEV SA ...
. 000000-00-0 | SPECTRIS ...
. 000000-00-0 | SPIRENT COMMUNICAT .
..054536-10-7 | AXA ...

. 000000-00-0 |LEGAL & GENERAL GP .
..05965X-10-9 | BANCO SANTANDER CHIL ..
. 000000-00-0 | MORGAN ADVANCED MA .

....... . 08/23/2023 . [ ZERO STAGE CAPITAL .....
....... . 08/03/2023 . [ ZERO STAGE CAPITAL .....
....... . 07/31/2023 . [ ZERO STAGE CAPITAL .....
. 06/26/2023 . [ ZERO STAGE CAPITAL .....
. 08/04/2023 . [MERGER .............cceee
. 07/24/2023 . [PRIOR YEAR INCONE .......
. 07/05/2023 . [ ZERO STAGE CAPITAL
. 07/25/2023 . [ ZERO STAGE CAPITAL ...
. 07/21/2023 . [ ZERO STAGE CAPITAL ...
. 04/25/2023 . [ ZERO STAGE CAPITAL ..... |
..... |- 09/07/2023 . |ZERO STAGE CAPITAL ..... |...1,217,544.000
.. |D..... . 08/01/2023 . [ ZERO STAGE CAPITAL ..... [....... 20,108.000 |..
. [B..... . 07/24/2023 . [PRIOR YEAR INCONE ....... [.ccceeunnns 0.000 |[..

.. 482,579
.. 71,857

..281,580
,078,822
.. 166,140
w0
,339,437

..227,131
..1,010,747 |.
..197,337 |
.. (320) .
..3,782,753 |.

.227,131
.1,010,747
.197,337
.. (320)
.3,732,753
...395,082 |..

.139,089 |.. . (18,911) |....

..072730-30-2 I . 07/11/2023 . [ZERO STAGE CAPITAL ..... |........ 8,9562.000 |..

. 000000-00-0 . |B..... . 09/22/2023 . [ZERO STAGE CAPITAL ..... |........ 3,550.000 |.. ..54,362 |.. . (13,695) |....
. 000000-00-0 B..... . 08/22/2023 . [ZERO STAGE CAPITAL ..... |..... 136,161.000 |.. .192,693 |.. . (17,500) |....
.. 12626K-20-3 . 09/18/2023 . [ZERO STAGE CAPITAL ..... |........ 4,345.000 |.. .257,5580 |.. s (21,113) [
. 000000-00-0 | KINGFISHER . 07/24/2023 . [PRIOR YEAR INCONE .. B 1 O P P | e | e | PO | 0 . .0 f

..373737-10-5 | GERDAU S A
..37733-20-4 | GSK PLC .
. 000000-00-0 |PORR AG .

. 08/11/2023 . [ ZERO STAGE CAPITAL
. 07/24/2023 . [PRIOR YEAR INCONE ..
. 08/18/2023 . [ ZERO STAGE CAPITAL

.3,537.000
...0.000
13,542.000

.0
.203,784

(10,438) |..

..40523H-10-6 | HAIER SMART HOME CO . 08/01/2023 . E .6,285.000 ..87,401

. 000000-00-0 | BUDIMEX . 09/19/2023 . [ ZERO STAGE CAPITAL ..... [....... 22,964.000 |.. .2,071,638 |.. 362,184
. 000000-00-0 | FRESENIUS SESKGAA ... . 07/31/2023 . [ ZERO STAGE CAPITAL ..... [....... 17,511.000 |.. .494,843 |..
..465562-10-6 | ITAU UNIBANCO HLDG . . 08/31/2023 . [ ZERO STAGE CAPITAL ..... [....... 27,059.000 |.. .150,471 .. 496 ...

. 000000-00-0 | ROTHSCHILD & CO OO |- . 09/18/2023 . [ MERGER .... R R 4,242.000 |.. . (40,104) ...
..485537-40-1 - [D..... . 07/10/2023 . [ VARIOUS ... PR ORI 4,285.000 |.. L. 43 )

.. 495724-40-3 | KINGFISHER PLC . <. |D..e. . 07/24/2023 . [PRIOR YEAR INCOME ....... [ceeerrnnns 0.000 .. ..

. 000000-00-0 |BAYER AG O |- R . 07/28/2023 . [ ZERO STAGE CAPITAL ..... [....... 50,946.000 |...... 2,868,081 .3,262,869 |..

. 000000-00-0 | BK HANDLOWY W WARS .... . [Beoes . 08/23/2023 . [ZERO STAGE CAPITAL ..... |........ 1,380.000 |.......... 28,69 ..29,022 |..

. 000000-00-0 | MUENCHENER RUECKVE . . 08/07/2023 . [ ZERO STAGE CAPITAL ... .1,714.000 .. 640,934 .409,514

0 0O 0O 0O 0000000000000 O0O0O0DO0OO0OODO0OO0O0DO0OODO0OOODODOOOOO OO O O O O
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. 08/15/2023 . [ZERQ STAGE CAPITAL ..... |....... 30,440.000 |..

. 000000-00-0 |KITRON ASA ... .. 118,249 .. 111,015 |
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. 000000-00-0 | SCHOUW & CO B..... . 07/24/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 400.000 |.......... 31,208 ..31,477 |.. ... (270)
. 000000-00-0 |PALFINGER AG ORD . B..... . 08/21/2023 . | ZERO STAGE CAPITAL ..... |........ 1,866.000 |.......... 50,029 ..62,587 |.. (12,559)

... |B..... . 08/28/2023 . [ZERO STAGE CAPITAL ..... |..... 131,595.000 |..
O |- . 07/24/2023 . [PRIOR YEAR INCOME ....... [cccerrnnns 0.000 ..

. |B..... . 07/24/2023 . [PRIOR YEAR INCONE ....... [.ccceeunnns 0.000 |[..
B..... . 09/08/2023 . U IO 33,500.000 |..
. 09/14/2023 . [ZERO STAGE CAPITAL ..... |..... 166,100.000 |..
. 09/07/2023 . [ZERO STAGE CAPITAL ..... |..... 144,500.000 |..
. 09/21/2023 . [ ZERO STAGE CAPITAL ..... |...... 18,000.000 |..
. 07/20/2023 . ... 800.000

. 000000-00-0
. 000000-00-0 | AJINOMOTO CO INC ...
. 000000-00-0 |FUJI MEDIA HOLDINGS ...
. 000000-00-0 | ASICS CORP
. 000000-00-0 | SAMUDERA SHIP LINE .
. 000000-00-0 | ANHUI CONCH CEMENT ..
. 000000-00-0 |FUJI SEAL INTL INC .
. 000000-00-0 | EBARA JITSUGYO CO ...

.. 718,286 |....
152,768 |....
537,932 |....

....... (62,484)
...... (127,742)
(2,494)

.59 ..
(29,245) |..

. 000000-00-0 | HENGAN INTERNATION . . 07/18/2023 . ...41,000.000

. 000000-00-0 | HUADIAN POIER INT CO ween |- 07/12/2023 . ... 436,000.000

. 000000-00-0 | THINKING ELECTRONI ... IR | . 08/14/2023 . [ ZERO STAGE CAPITAL ..... [...... 10,000.000 |..

. 000000-00-0 | CANON INC . |B..... . 08/07/2023 . [VARIOUS .....oovvvviinaaans [eanne 3,000.000 ..

. 000000-00-0 | CANON ELECTRONICS ... .. |B..... . 08/30/2023 . [ZERO STAGE CAPITAL ..... |........ 1,000.000 |..

. 000000-00-0 . |B..... . 09/15/2023 . [ ZERO STAGE CAPITAL ..... [....... 10,500.000 |..

. 000000-00-0 |CTI ENGINEERING CO .... . 07/03/2023 . [ZERO STAGE CAPITAL ..... |........ 1,900.000 |..

. 000000-00-0 | DAIKIN INDUSTRIES ... . 09/14/2023 . [ VARIOUS ... JUR IR 20,600.000 |.. .

. 000000-00-0 |DELEK AUTOMOTIVE S . . 07/25/2023 . [ VARIOUS ... R 17,624.000 |.. ....175,242

. 09/14/2023 . [ZERO STAGE CAPITAL ..... |........ 7,700.000
. 04/19/2023 . [PRIOR QTR ADJ 16,500.000
. 08/07/2023 . [ ZERO STAGE CAPITAL ... .3,800.000
. 08/14/2023 . [ ZERO STAGE CAPITAL ... .4,156.000
. 08/11/2023 . [ZERO STAGE CAPITAL ... 11,000.000
. 04/06/2023 . [ VARIOUS R (4,300.000)
. . 08/14/2023 . [ ZERO STAGE CAPITAL ..... |........ 3,200.000 |..
.. |B..... . 09/14/2023 . [ ZERO STAGE CAPITAL ..... [....... 43,900.000 |..
R |- . 08/02/2023 . [ ZERO STAGE CAPITAL ..... |........ 5,400.000 |..
. |B..... . 09/05/2023 . [ ZERO STAGE CAPITAL ..... [....... 16,673.000 |..
B..... . 07/27/2023 . [ ZERO STAGE CAPITAL ..... [...... 18,000.000 |..
. 08/28/2023 . [ ZERO STAGE CAPITAL ..... [....... 11,500.000 |..

....313,255
.1,738,589

. 000000-00-0 | OTSUKA CORP
. 000000-00-0 |DISCO CORPORATION
. 000000-00-0 | NIHON TRIM CO LTD
. 000000-00-0 | TOWER SEMICONDUCTOR
. 000000-00-0 | TRAVELSKY TECHNOLO .
. 000000-00-0 | FANUC CORP ...
. 000000-00-0 | GOLDWIN INC ..
. 000000-00-0 | ELECOM CO
. 000000-00-0 | HAMAMATSU PHOTONIC .
. 000000-00-0
. 000000-00-0 | CHINA MERCHANTS PO ..
. 000000-00-0 | HITACHI

... (9,514,954)
..(3,834)

(31,497) |....... 186,050 |....

. 000000-00-0 | CAPITEC BANK HLDGS . . 09/20/2023 . [ ZERO STAGE CAPITAL ... ... 113.000 . ... (418) ... (378) .
. 000000-00-0 |HOYA CORP .. . 09/22/2023 . [ ZERO STAGE CAPITAL ... 13,300.000 . 1,438,436 . 442,887 |.
. 000000-00-0 | SK HYNIX INC . 06/26/2023 . [ ZERO STAGE CAPITAL .2,799.000 180,128 .59,390 |
. 000000-00-0 | ITO EN .. . 07/05/2023 . [ VARIOUS ... .3,200.000 .107,928 . (14,459) |
. 000000-00-0 | IBIDEN CO . . 07/28/2023 . [ ZERO STAGE CAPITAL 14,500.000 . 204,423 |.

. 000000-00-0 | KIKKOMAN CORP ..
. 000000-00-0 |KURITA WATER INDS
. 000000-00-0 | KYOKUYO CO
. 000000-00-0 | TOKIO MARINE HLDG ...
. 000000-00-0
. 000000-00-0 | AMIYAKI TEI CO LTD ....
. 000000-00-0 | MITSUBISHI CORP
. 000000-00-0 |MITSUBISHI HVY IND ...
. 000000-00-0 |MITSUI CHEMICALS .
. 000000-00-0 | MORITA HOLDINGS ..

. 09/22/2023 . [ZERO STAGE CAPITAL ..... |........ 2,300.000 |..
B..... . 07/24/2023 . [PRIOR YEAR INCOME ....... [ceeeriunnns 0.000 ..
B..... . 07/05/2023 . [ ZERO STAGE CAPITAL ..... |........ 1,300.000 |..
R |- . 08/03/2023 . [ ZERO STAGE CAPITAL ..... [....... 20,900.000 |..
... |B..... . 08/17/2023 . [ZERO STAGE CAPITAL ..... |........ 1,584.000 |..
R |- R . 08/03/2023 . [ ZERO STAGE CAPITAL ..... |........ 5,600.000 ..
IR | . 09/06/2023 . [ZERO STAGE CAPITAL ..... |........ 8,400.000 |..

. [Beos . 07/24/2023 . [PRIOR YEAR INCONE .......
. 07/24/2023 . [PRIOR YEAR INCONE .. R
. 07/27/2023 . [ ZERO STAGE CAPITAL ..... |........ 2,900.000 |..

.0
... (1,367) ...

O 0O 0 00O 0000000000000 ODO0OODOODOOODOODODOODODOODOOOOOO OO O O OO
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. 000000-00-0 | NINTENDO CO
. 000000-00-0 | NIPPON DENSETSU

B..... . 09/19/2023 . [ ZERO STAGE CAPITAL ..... [....... 83,300.000 |..

. 3,608,846
. |B..... . 07/24/2023 . [PRIOR YEAR INCOME ....... [.ecerrunnns 0.000 |[..

.3,102,4% |......

. 735,105 |....

. 000000-00-0 |NIDEC CORPORATION ... B..... . 09/05/2023 . [ZERO STAGE CAPITAL ..... |........ 7,800.000 |..
. 000000-00-0 | NISHIMATSU CONSTCN .. R |- . 07/24/2023 . [PRIOR YEAR INCOME ....... [cccerrnnns 0.000 ..
. 000000-00-0 | NIPPON SIGNAL CO . . |B..... . 07/31/2023 . [ZERO STAGE CAPITAL ..... |........ 7,200.000 |..

OO |- . 07/24/2023 . [PRIOR YEAR INCOME ....... [ceeeernnns 0.000 ..
. |B..... . 07/28/2023 . [VARIOUS ......ccevvveieeeans |oeenne 6,400.000 |..
. 07/28/2023 . [ ZERO STAGE CAPITAL ..... |........ 9,000.000 |..
. 08/21/2023 . [ ZERO STAGE CAPITAL ..... [....... 32,400.000 |..
. 07/24/2023 . [PRIOR YEAR INCOME ..
. 07/24/2023 . [PRIOR YEAR INCOME .
. 07/19/2023 . [ ZERO STAGE CAPITAL E .8,400.000
. 07/24/2023 . [PRIOR YEAR INCONE ....... [.cceeeunnnes 0.000 |[..
O |- . 09/13/2023 . [ZERO STAGE CAPITAL ..... |........ 8,000.000 ..
. |B..... . 07/20/2023 . [ZERO STAGE CAPITAL ..... |........ 4,500.000 |..

. 000000-00-0 | NISSAN MOTOR CO ...
. 000000-00-0 | NOHMI BOSAI ..
. 000000-00-0 | OKUHA CO
. 000000-00-0 | OLYMPUS CORP .
. 000000-00-0 | ONOKEN CO ...
. 000000-00-0 | TAIHEIYO CEMENT
. 000000-00-0 | SERIA CO LTD ...
. 000000-00-0 |RAITO KOGYO CO .
. 000000-00-0 | ARCS COMPANY LTD ....
. 000000-00-0 | T-GAIA CORPORATION .

. (4,00) |...
..(2,99) |...
(89,450) |...

. 000000-00-0 B..... . 09/21/2023 . [ZERO STAGE CAPITAL ..... [oecccn. 900.000 |..
. 000000-00-0 |RYOYO ELECTRO CORP .. ... |B..... . 07/28/2023 . [ ZERO STAGE CAPITAL ..... [....... 13,300.000 |..
. 000000-00-0 | SMC CORP ... oo |Buees . 08/25/2023 . [ VARIOUS ... [UPR 800.000 |..
. 000000-00-0 | SECOM CO ... . [B..... . 06/27/2023 . [ VARIOUS ... J 5,400.000 |..

. 07/07/2023 . [ZERO STAGE CAPITAL ..... |..... 180,000.000 |.. (3,601) |....

. 000000-00-0 | SINOPEC S/PETROLEU ..

(15,279) .

. 000000-00-0 | SHIN-ETSU CHEMICAL . . 09/19/2023 . [ ZERO STAGE CAPITAL 21,600.000 ..8,084 |.
. 000000-00-0 | SUMITOMO DENSETSU . 07/07/2023 . [ VARIOUS ... .2,200.000 ..(2,209) ..8,109 |.
. 000000-00-0 | SUZUKI MOTOR CORP . 08/17/2023 . [ ZERO STAGE CAPITAL 68,600.000 . 2,431,604 171,408 |
. 000000-00-0 | TAIHEI DENGYO .. . 09/14/2023 . [ ZERO STAGE CAPITAL ... 800.000 25,459 (1,843) |.
. 000000-00-0 | ADVANTEST ....... . 09/19/2023 . [ZERO STAGE CAPITAL ..... | .9,400.000 .852,891 . 503,650 |.
. 000000-00-0 | SPARK NEW ZEALAND ... . 09/14/2023 . [ ZERO STAGE CAPITAL ..... [....... 36,349.000 |.. 1,777 | (4,797) |.........(2,457) |....
. 000000-00-0 | TOKYO TEKKO CO . . |B..... . 08/16/2023 . [ ZERO STAGE CAPITAL ..... |........ 1,700.000 |.. .. (1,616) |....

. |B..... . 09/12/2023 . [ZERO STAGE CAPITAL ..... |....... 9,500.000 |..
.. |B..... . 07/05/2023 . [VARIOUS .......ccvveeeeeens |oenen 114,000.000 |..

. |B..... . 09/21/2023 . [ZERO STAGE CAPITAL ..... |........ 8,100.000 ..
. 09/07/2023 . [ZERO STAGE CAPITAL ..... |........ 4,107.000 |..
. 08/18/2023 . [ ZERO STAGE CAPITAL ... 20,518.000
. 08/28/2023 . [ ZERO STAGE CAPITAL ... 30,698.000
. 09/13/2023 . [ ZERO STAGE CAPITAL .1,854.000
. 09/21/2023 . [ VARIOUS ... .5,158.000
. 07/26/2023 . [ ZERO STAGE CAPITAL E 22,866.000 .0 .
..87936R-20-5 | TELEFONICA BRASIL SA .. . 07/05/2023 . [VARIOUS .......ccvveeeeeens |oenen 148,846.000 |.. ,323, ........ 1,064,249 268,222 |..
..88579N-10-5 |31 GROUP PLC . . 08/23/2023 . [PRIOR YEAR INCOME ....... [ceeerrunnns 0.000 ..
. 88706T-10-8 |TIM S.A. ..... R VR . 08/02/2023 . [ ZERO STAGE CAPITAL ..... [....... 52,843.000 |..
..890747-10-8 | TOPPAN INC ... B..... . 07/10/2023 . [ ZERO STAGE CAPITAL ..... |........ 2,800.000 ..
. 000000-00-0 |MCJ CO LTD ... RO : . 08/08/2023 . [ ZERO STAGE CAPITAL ..... [....... 26,000.000 |..
. 000000-00-0 | ACS ACTIVIDADES CO . OO |- . 06/26/2023 . [ZERO STAGE CAPITAL ..... |....... 5,222.000 |..
. 000000-00-0 | THAI OIL PLC .|B..... . 09/20/2023 . [ZERO STAGE CAPITAL ..... |..... 330,400.000 |..

. 000000-00-0
. 000000-00-0 | TSINGTAO BREWERY ...
. 000000-00-0 | ZENRIN CO
. 000000-00-0 |HUBER & SUHNER AG
. 000000-00-0 | JUMBO SA .........
. 000000-00-0 | RAYSEARCH LAB ..
. 000000-00-0 | YARA INTERNATIONAL .
..780259-30-5 | SHELL PLC ....
..874039-10-0 | TAIWAN SEMICONDUCTOR

(19,627)
114,792 |..
(42,458) |..
(14,809) |..
4,820 |..

. 117,305 |
. (37,920) |
. (13,954) |
..4,820 |

..(2,513)
..(4,538)
. (855)

.234,538
85,631
.319,606
E . 2,257,385
........ 1,332,471

0
.0
..0

0

0

veennn (20,154)
...... (472,564)

...... (498,243) |...

O 0O 0 00O 0000000000000 ODO0OODOODOOODOODODOODODOODOOOOOO OO O O OO
0 0O 0O 0O 0000000000000 O0O0O0DO0OO0OODO0OO0O0DO0OODO0OOODODOOOOO OO O O O O

. 000000-00-0 | ASELSAN . 07/05/2023 . [ZERO STAGE CAPITAL ..... |..... 620,064.000 |..
. 000000-00-0 | DOGAN HOLDINGS . . 08/01/2023 . [ ZERO STAGE CAPITAL ..... |...1,287,215.000 ..(178,879) (13,266) |..
. 000000-00-0 |ENKA INSAAT .. . 08/22/2023 . [ZERO STAGE CAPITAL ..... |..... 567,136.000 |.........688,809 |.............ccooer |..........978,416 ..o 0 e 0 o 0 0 0 0 L 978,416 (293,131) |..........3,524 |...... (289,607)
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. 000000-00-0 |KEREVITAS GIDA SAN .... . |B..... . 07/05/2023 . | ZERO STAGE CAPITAL ..... |..... 364,086.000 |.. 0. .0 .0 . o0 |, 158,392
. 000000-00-0 | TUPRAS B..... . 09/18/2023 . | ZERO STAGE CAPITAL ..... |..... 425,631.000 |.. 0 .0 .0 . 0 e 1,727,644 |l
. 000000-00-0 | IG GROUP HLDGS B..... . 09/14/2023 . | ZERO STAGE CAPITAL ..... |eeeoo.. 5,163.000 |.. 0. .0 .0 . 0 ..49,472 |..
. 000000-00-0 | CARLSBERG BRWRY (M) . . 07/20/2023 . | ZERO STAGE CAPITAL ..... |........ 4,400.000 |.. 0. .0 .0 . 0
. 000000-00-0 |ENGIE . 07/28/2023 . | ZERO STAGE CAPITAL ..... |...... 59,962.000 |.. 0. .0 .0 . 0
. 000000-00-0 |HEINEKEN HOLDING .... . 08/03/2023 . | ZERO STAGE CAPITAL ..... |........ 9,288.000 |.. 0 .0 .0 . 0
. 000000-00-0 |BAIDU INC-CLASS A ... . 08/17/2023 . | ZERO STAGE CAPITAL ..... |...... 10,800.000 |.. 0. .0 .0 . 0 . .
. 000000-00-0 | CREATE RESTAURANTS . . 07/10/2023 . | ZERO STAGE CAPITAL ..... |....... 18,200.000 |.. 0. .0 .0 . 0 . (6,918) ... (1,067) |....
. 000000-00-0 |STARTIA INC . 07/05/2023 . | ZERO STAGE CAPITAL ..... |.occco.. 8,500.000 |.. 0. .0 .0 . 0 (4,407) ... 367 | (4,040)
. 000000-00-0 | NORSK HYDRO ASA . 09/13/2023 . | ZERO STAGE CAPITAL ... 14,891.000 0| .0 0 0| . (1,106) . (24,958) |. (26,064) [..
. 000000-00-0 | PRAEMIUM LTD . 09/15/2023 . | ZERO STAGE CAPITAL ... . 375,986.000 0| .0 0 0| . (30,503) |.
. 000000-00-0 |PIAGGIO ....... . 08/16/2023 . | ZERO STAGE CAPITAL ..... | 88,401.000 0| .0 0 0| . (67,800) |.
. 000000-00-0 | JYP ENTERTAINMENT . 09/07/2023 . | ZERO STAGE CAPITAL ..... |eceeooo.d 983.000 |.. 0. .0 .0 . 0 .. (9,648) [....
. 000000-00-0 |PROTECTOR FORS ASA .. . 07/11/2023 . | ZERO STAGE CAPITAL ..... |........ 4,200.000 |.. 0 .0 .0 . 0
. 000000-00-0 . 07/07/2023 . | ZERO STAGE CAPITAL ..... |.oeeco. 2,082.000 |.. 0. .0 .0 . 0
. 000000-00-0 |POLAR CAPITAL HLDG .... . 06/27/2023 . | ZERO STAGE CAPITAL ..... |........ 2,546.000 |.. 0. .0 .0 . 0
. 000000-00-0 |DUBAI FINANCIAL . . 09/22/2023 . | ZERO STAGE CAPITAL ..... |..... 135,758.000 |.. 0. .0 .0 . 0
. 000000-00-0 |HAITIAN INTERNATIONAL HLDGS .... B..... . 09/22/2023 . | ZERO STAGE CAPITAL ..... |....... 19,000.000 |.. 0 .0 .0 . 0
. 000000-00-0 |ZHUZHOU CRRC TIMES ELECTRIC .... B..... . 06/29/2023 . | VARIOUS .....ovvvvviviiiinns foeeeens 1,700.000 |.. 0. .0 .0 . 0
. 000000-00-0 | AKER BP ASA . 07/10/2023 . | ZERO STAGE CAPITAL ..... |........ 3,526.000 |.. 0. .0 .0 . 0
. 000000-00-0 |AIT CORPORATION . 06/26/2023 . | ZERO STAGE CAPITAL ... .2,500.000 0| .0 0 0|
. 000000-00-0 |GENTING MALAYSIA B . . 09/08/2023 . | ZERO STAGE CAPITAL ... 22,800.000 0| .0 0 0|
. 000000-00-0 |ANDRITZ AG ......... . 07/31/2023 . | ZERO STAGE CAPITAL ... 21,360.000 0| .0 0 0|
. 000000-00-0 |BCO DE SABADELL . 09/11/2023 . | ZERO STAGE CAPITAL ... 0| .0 0 0|
. 000000-00-0 | VEIDEKKE ........ . 07/11/2023 . | ZERO STAGE CAPITAL ..... | .. 462,003 0| .0 0 0| . (14,458) |.
. 000000-00-0 |U-BLOX HOLDING AG ... . . 07/27/2023 . | ZERO STAGE CAPITAL ..... |.eeceeee. 307.000 |.......... 33,740 0 .0 .0 . 0 ...(2,569) |....
. 000000-00-0 . |B..... . 08/03/2023 . | ZERO STAGE CAPITAL ..... |.eecco.. 1,400.000 |.......... 25,636 0. .0 .0 . 0 .. (3,841)[....
. 000000-00-0 | TURK TELEKOMUNIKAS .... .|B..... . 07/11/2023 . | ZERO STAGE CAPITAL ..... |..... 268,502.000 |......... 231,710 0 .0 .0 . 0 ...30,692 |....
. 000000-00-0 |NAIGAI TRANS LINE . 09/11/2023 . | ZERO STAGE CAPITAL ..... |oeeeo.. 7,400.000 |......... 132,772 0. .0 .0 . 0 (4,058) |....
. 000000-00-0 | CALBEE INC . 07/06/2023 . | ZERO STAGE CAPITAL ..... |....... 20,300.000 |.. 399,663 |.... 0 .0 .0 . 0 ... 915 |,
. 000000-00-0 | SINOPHARM GROUP CO .. . 08/01/2023 . | VARIOUS ...oovvvvviiiiiiinns foeeees 51,600.000 |......... 0. .0 .0 . 0 . . (18,985) |....... (18,555)
. 000000-00-0 |MS AUTOTECH CO LTD . . 08/14/2023 . | ZERO STAGE CAPITAL ...31,245.000 .. 120,257 0| .0 0 0| .139,813 (786) . (18,769) |. (19,556) |..
. 000000-00-0 |CHINA DATANG CORP . 08/01/2023 . | VARIOUS ... . 328,000.000 .. 105,478 0| .0 0 0| 112,037 .. 260
. 000000-00-0 |MIGROS TICARET AS . 08/24/2023 . | ZERO STAGE CAPITAL .. 466,687 0| .0 0 0| 464,477 |.oooeeeeennnn 0
. 000000-00-0 | CARASSO MOTORS LTD .. . 09/07/2023 . | ZERO STAGE CAPITAL ... 0| .0 0 0| 95,469 ..(3,024)
. 000000-00-0 |MEIJI HOLDINGS CO . 07/12/2023 . | ZERO STAGE CAPITAL ..... | 0| .0 0 0| . 1,118,949 (58,900)
. 000000-00-0 |KOEI TECMO HOLDING . . . 09/14/2023 . | ZERO STAGE CAPITAL ..... |...... 17,500.000 |.. 0. ...0 ] .0 . 0 ...289,272
. 000000-00-0 |DEDICARE AB .. . |B..... . 07/27/2023 . | ZERO STAGE CAPITAL ..... |........ 3,792.000 |.. 0. .0 ] .0 . 0 ..51,99 |..
. 000000-00-0 |MCNEX CO LTD .|B..... . 08/01/2023 . | ZERO STAGE CAPITAL ..... |...... 11,198.000 |.. 0. ...0 ] .0 . 0
. 000000-00-0 |COCA COLA HBC B..... . 07/11/2023 . | ZERO STAGE CAPITAL ..... |....... 20,801.000 |.. 0. .0 ] .0 . 0
. 000000-00-0 |COCA COLA HBC B..... . 09/13/2023 . | ZERO STAGE CAPITAL ..... |oeeeo.. 1,551.000 |.. 0. ...0 ] .0 . 0
. 000000-00-0 | CENTRALNIC GROWP P .... B..... . 06/26/2023 . | ZERO STAGE CAPITAL ..... |....... 37,206.000 |.. 0. ...0 ] .0 . 0
. 000000-00-0 |MLP SAGLIK HIZMETL .... .|B..... . 09/22/2023 . | ZERO STAGE CAPITAL ..... |...... 70,182.000 |.. . 0. ...0 ] .0 . 0 . .
. 000000-00-0 |ENERJISA ENERJI .. . 08/31/2023 . | ZERO STAGE CAPITAL ..... |..... 516,748.000 |.. ... 778,460 |.... 0. .0 ] .0 . 0 778,460 |...... . .
. 000000-00-0 |RAFFLES MEDICAL .. ..... |- 07/31/2023 . [ZERO STAGE CAPITAL . 185,700.000 ..194,959 |. 0| .0 0 0| .194,959 . (10,527) |.
. 000000-00-0 | PARADOX INTERACTIV ... . |B..... . 08/11/2023 . | PRIOR YEAR INCOME .. 0.000 |.. O 0. .0 . 0. .0 . .0 .0 ...
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. 000000-00-0 | EOPTOLINK TECHNOLO . . |B..... . 08/29/2023 . | ZERO STAGE CAPITAL ..... |...... 93,360.000 |.. .0 .0 . (211,569)
. 000000-00-0 | JOST WERKE AG . |B..... . 08/15/2023 . | ZERO STAGE CAPITAL ..... |........ 1,417.000 |.. .0 .0 . .. (9,980)
. 000000-00-0 |EVT LIMITED .. . |B..... . 06/28/2023 . | ZERO STAGE CAPITAL ..... |.occo... 1,479.000 |.. .0 .0 .
. 000000-00-0 |ALLIGO AB .... B..... . 07/24/2023 . |PRIOR YEAR INCOME ....... |.cooerrrens 0.000 |.. .0 .0 .
. 000000-00-0 |AK MEDICAL HLDGS L .... . |B..... . 08/18/2023 . | ZERO STAGE CAPITAL ..... |....... 94,000.000 |.. .0 .0 .
. 000000-00-0 |SG HOLDINGS CO LTD .... . |B..... . 07/20/2023 . | ZERO STAGE CAPITAL ..... |....... 12,200.000 |.. .0 .0 .
. 000000-00-0 | ARTERIA NETWORKS C . . |B..... . 07/06/2023 . | ZERO STAGE CAPITAL ..... |.occco.. 6,700.000 |.. .0 .0 . . .
. 000000-00-0 | IMI . [B..... . 08/22/2023 . | VARIOUS ...oovvvvvvviiiinnns |oeeeens 2,808.000 |.. .0 .0 . .. (3,620) [............ 158
. 000000-00-0 |ASIAINFO TECHNOLOGIES LTD . . |B..... . 09/22/2023 . | ZERO STAGE CAPITAL ..... |..... 202,400.000 |.. .0 .0 . (140,487) |...... (139,386)
. 000000-00-0 | CURY CONST E INCO ... . 09/22/2023 . | ZERO STAGE CAPITAL ... .. 16,600.000 .0 0 .(5,228) |. . (5,869) |..
. 000000-00-0 | YAKUODO HLDGS CO L . . 09/13/2023 . | ZERO STAGE CAPITAL ... .2,900.000 K .0 0 5,799 |. 2,002 |..
. 000000-00-0 |ISS AS .............. . 08/14/2023 . | ZERO STAGE CAPITAL ..... |..... 107,884.000 ..2,345,003 |. .0 0 . 2,345,003 (257,541) | (184,601)
. 000000-00-0 |EVERGREEN AVIATION . . 09/19/2023 . | ZERO STAGE CAPITAL ..... |..... 153,000.000 |.. 540,639 |.... .0 .0 . ....540,639 |....... (13,177) |........ 8,191 |........
. 000000-00-0 | THUNGELA RESOURCES .. . 06/28/2023 . | ZERO STAGE CAPITAL ..... |....... 30,240.000 |.. 272,082 |.... .0 .0 .
. 000000-00-0 |STS HOLDING SA .... B..... . 08/08/2023 . | ZERO STAGE CAPITAL ..... |..... 124,840.000 |.. .... 609,087 |.... .0 .0 .
. 000000-00-0 |H.LUNDBECK A/S .... B..... . 06/29/2023 . | ZERO STAGE CAPITAL ..... |........ 6,642.000 |.. .0 .0 .
. 000000-00-0 |SCICLONE PHARMACEU .. B..... . 07/24/2023 . |PRIOR YEAR INCOME ....... |.ocoeereenns 0.000 |.. .0 .0 .
. 000000-00-0 |HALEON PLC ... B..... . 09/19/2023 . | ZERO STAGE CAPITAL ..... |..... 120,557.000 |.. .0 .0 .
. 000000-00-0 |BRUNEL INTL .. . |B..... . 06/27/2023 . | ZERO STAGE CAPITAL ..... |ococo.. 5,047.000 |.. .0 .0 .
. 000000-00-0 |DIRUI INDUSTRIAL CO LTD-A .... . |B..... . 09/21/2023 . | ZERO STAGE CAPITAL ..... |....... 21,400.000 |.. .0 .0 .
. 000000-00-0 |STABILUS SE .......ccvnnnnnn . 09/20/2023 . | ZERO STAGE CAPITAL ... .1,414.000 .0 0
. 000000-00-0 | ASIAN STAR ANCHOR CHAIN-A . . 09/13/2023 . | ZERO STAGE CAPITAL . 478,800.000 .0 0
. 000000-00-0 |SHELL PLC .... . 09/20/2023 . .8,232.000 .0 0
. 000000-00-0 | SHIFT INC .. . 08/10/2023 . | ZERO STAGE CAPITAL .1,700.000 .0 0
. 000000-00-0 | YANGTZE OPTICAL FIBRE AND-H . . 08/01/2023 . | ZERO STAGE CAPITAL ..... | .8,500.000 .0 0
. 000000-00-0 | SFP DINING CO LTD . . 07/10/2023 . | ZERO STAGE CAPITAL ..... |........ 4,000.000 |.. .0 .0 .
. 000000-00-0 |EUROPRIS ASA ... . |B..... . 07/18/2023 . | ZERO STAGE CAPITAL ..... |...... 28,422.000 |......... .0 .0 .
..G0176J-10-9 | ALLEGION PLC ... .|D..... . 07/18/2023 . | VARIOUS ...oevvvvvviiiiiinns e 3,461.000 |......... 433,236 .0 .0 .
..G29183-10-3 | EATON CORP D..... . 09/15/2023 . | VARIOUS ...covvvvviviiiiiins foeeees 44,836.000 |..... 10,030,798 . 2,040,350 .0 .0
..G3075P-10-1 |ENSTAR GROUP LTD .... .|D..... . 08/31/2023 . | ZERO STAGE CAPITAL ..... |........ 1,829.000 |......... 461,904 .0 ] ...0
..G72800-10-8 | PROTHENA CORP PLC . 08/17/2023 . | ZERO STAGE CAPITAL ..... |oeceeeee. 361.000 |.......... 20,710 ...0 ] .0 . . .
..G7997R-10-3 | SEAGATE TECH HLDNGS . 07/26/2023 . | ZERO STAGE CAPITAL ... .3,550.000 .. 204,152 .0 0 .225,002 . (20,850) |.
..G87110-10-5 | TECHNIPFMC PLC .... . 08/01/2023 . | ZERO STAGE CAPITAL ... 29,582.000 .. 522,023 .0 0 .408,685 . 113,338 |.
..G8994E-10-3 | TRANE TECHNOLOGI PLC . 07/12/2023 . | ZERO STAGE CAPITAL ... .1,151.000 .. 221,305 .0 0 217,686 ..3,619 |.
..G9456A-10-0 |GOLAR LNG LTD ..... . 09/06/2023 . | ZERO STAGE CAPITAL ... .8,559.000 .. 194,166 .0 0 .185,327 ..8,839 |.
..(96629-10-3 |WILLIS TOWERS WATSON . 08/22/2023 . | ZERO STAGE CAPITAL ..... | .2,749.000 . N .0 0 . (91,358) |.
..N53745-10-0 | LYONDELLBASELL INDUS .. . 08/22/2023 . | ZERO STAGE CAPITAL ..... |.ococ... 3,264.000 |.. 306,842 |.... ...0 ] .0 . . 11,375 |,
..N6596X-10-9 | NXP SEMICONDUCTR . . 08/31/2023 . | ZERO STAGE CAPITAL ..... |.eeeeeeees 275.000 |.. ...52,881 |.... .0 ] .0 .
..N70544-10-6 | PLAYA HOTELS & RESR .. .. |D..... . 07/11/2023 . | ZERO STAGE CAPITAL ..... |....... 60,859.000 |.. ..554,352 |.... .0 | .0 ..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 319,350,740 0 318,585,806 [ (10,919,667) [ 148,265,333 | 137,345,666 4,671,612
..46090E-10-3 | INVESCO QQQ TR ....evvunnninninin [ oo . 08/31/2023 . | GOLDMAN SACHS ............ |..cc. 66,000.000 |..... 24,961,984 [....ooovviiiiiiiinns fovnnens 24,030,848 |.... 0 0 el 0 [0 24,030,848 |.. .931,135 |....... 931,136 L0
..464286-77-2 | ISHARES MSCI SOUTH KOREA ETF ......coevvveeeeeens [eeennn . 09/13/2023 . | ZERO STAGE CAPITAL ..... |...... 91,745.000 |...... 5,766,799 [...evvvrrrnnnnnnnnn fonnnne 5,474,998 |.... 0 0 il 0 0 5,474,998 |.........ceeenn0 [....... 201,801 |....... 291,801 0 ..
..464287-10-1 | ISHARES S+P 100 ETF ..ooooevveiiiiieeiiiiieiiieeens [ . 07/13/2023 . | ZERO STAGE CAPITAL ..... |........ 8,186.000 |....... 1,714,905 | | 1,667,157 |.... .0 P O 1,657,157 |...............0 |........ 57,838 |[........ 57,838 .. 4,590 |[...
..464287-18-4 | ISHARES CHINA LARGE-CAP ETF ........eevvemmemnnnn [erreenn . 09/22/2023 . | GOLDMAN SACHS ............ ...1,287,338.000 |..... 34,880,543 [oevevviiiiiiiiiiiinn fornnnne 41,920,486 |.... .0 0 e 41,920,486 |.. ... (7,039,944) |... (7,039,944) 198,732 |...
.. 464287-22-6 | ISHARES TR .......evvvvvununnnunnnnnniiininiiiiiiins [oeneens . 09/19/2023 . | GOLOMAN SACHS ............ |..... 406,100.000 |..... 38,718,401 |.ovvvvvvviiiiiiiiins oveens 39,986,610 0 0 f.. 39,986,610 ... (1,268,209) |... (1,268,209) [........... 421,343
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..464287-23-4 | ISHARES MSCI EMERGING MKT INDEX ETF ...........|....... . 09/22/2023 . | GOLDMAN SACHS ............ |oo. 983,600.000 |..... 37,834,068 |........ooooeeeiies eeenn 40,031,733 |.... L0 . .0 L O | R ISR | B R 40,031,733 |.. ... (2,197,665) |... (2,197,665)
..464287-65-5 | ISHARES RUSSELL 2000 ETF ..........cooeeeeeeeeeens [eennnn . 09/22/2023 . | ZERO STAGE CAPITAL ..... |....... 31,087.000 |...... 5,776,946 ... e 5,820,229 |.... 0 .0 0 el 0 0 L 5,820,229 |...ovvvvvnnnnnn0 [ (43,284) |....... (43,284)
..464288-24-0 | ISHARES MSCI ACHI EX US ETF ...eevnnnnns [ eeeenn . 09/22/2023 . | GOLOMAN SACHS ............ |ooo. 992,783.000 |..... 47,741,216 |oocoovvriiiiiiiiiins feveees 17,293,777 .0 .0 . 49,045,278 |.. ... (2,204,062) |.... (2,204,062)
..46429B-68-9 | ISHARES EDGE MSCI MIN VOL EA ... [ eeeennn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |........ 1,935.000 |......... 130,567 .0 .0 . ....134,766 |..
..46429B-69-7 | ISHARES EDGE MSCI MIN VOL US ....eevvvvvvviennans [ eeeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |oeeco.. 5,913.000 |......... 445,850 L0 . .0 .0 . ....439,922 |.. .
..46432F-33-9 | ISHARES EDGE MSCI USA QUALITY ....oovvvvvvvvvenns [eeeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |....... 19,203.000 |.......2,653,104 ........ 2,643,447 |.... 0 s .0 ] .0 . ... 2,643,447 .. ceeee.9,657
..46432F-39-6 | ISHARES EDGE MSCI USA MOMENT ........ccevvvveenns [erreenn . 08/14/2023 . | ZERO STAGE CAPITAL ..... |...... 41,747.000 |...... 6,081,473 | | 5,723,956 |........ 2,952,310 ...0 ] JURL N PO (15X ) SR | B R 5,723,956 |......cevvennnn0 [onnnnn 857,517 |iiiis 357,517
.. 46434G-77-2 | ISHARES MSCI TAIWAN ETF ...oevvrviriiiiiiiiiiiinns [ eeeenn . 09/19/2023 . | ZERO STAGE CAPITAL ..... |..... 343,658.000 |..... 16,181,771 | | 15,762,531 |.... K .0 ] .0 . 16,762,531 [..ocoeeeeeennn 0 | 419,241 L 419,241
.. 46434V-44-9 | ISHARES EDGE MSCI INTL MOMENT .........eevvevuuns fereeenn . 09/14/2023 . | ZERO STAGE CAPITAL ..... |occc... 5,315.000 |......... 177,736 .... 163,861 |.......... 163,861 [.........ceeen. 0. ...0 ] .0 . ... 163,861
..46434V-45-6 | ISHARES EDGE MSCI INTL QUALITY 09/14/2023 . [ ZERO STAGE CAPITAL ... 78,168.000 . 2,801,567 .. 2,426,539 |. .2,531,862 |......(105,322) .0 0 . (105,322) . 2,426,539
..46435G-50-8 | ISHARES EDGE MSCI INTL SIZE . 09/14/2023 . | ZERO STAGE CAPITAL .2,872.000 . 13,127 ... 76,202 |. 0| .0 .0 0 .0 .. 76,202
..78462F-10-3 | SPDR S&P 500 TRUST ETF .. 09/20/2023 . [VARIOUS ......... K 56,300.000 24,972,363 .25,761,033 |. 0 .0 .0 0 .0 25,761,033
..922042-87-4 | VANGUARD _EUROPEAN ETF I . 06/29/2023 . | GOLDMAN SACHS . T 735,795.000 |..... 44,699,189 [.....oeveveiiinninnn fonnnns 42,682,783 |.......40,792,475 |..... 1,890,308 |.. ...0 | ...0 ].....1,890,308 |... 42,682,783 |...............0 [..... 2,016,406 |..... 2,016,406 .
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 295,611,679 XXX 304,682,379 100, 165,950 9,698,855 0 0 9,698,855 0 304,682,379 0| (9,070,702)| (9,070,702) 2,015,204 XXX XXX
..30277@-10-1 |FMIC HOLDINGS, INC. ... | 08/22/2023 . |RETURN OF CAPITAL . 0.000 |......... 102,250 102,250 |...........102,250 |.... .0 | .0 .. .102,250 |.. O .0 .0 ...
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 102,250 102,250 102,250 0 0 0 0 0 102,250 0 0 0 0
5989999997. Total - Common Stocks - Part 4 747,279,677 XXX 624,135,369 342,523,954 | (91,638,848) 0 0 | (91,638,848) 1,130,490 623,370,435 | (10,919,667)| 139,194,631 | 128,274,964 6,686,816
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 747,279,677 XXX 624,135,369 342,523,954 | (91,638,848) 0 0 | (91,638,848) 1,130,490 623,370,435 | (10,919,667)| 139,194,631 | 128,274,964 6,686,816
5999999999. Total - Preferred and Common Stocks 747,938,309 XXX 624,813,327 342,523,954 | (91,638,848) 0 0 | (91,638,848) 1,130,490 624,048,393 | (10,911,773)| 139,167,412 | 128,255,639 6,691,150
6009999999 - Totals 1,570,778,746 XXX 1,467,870, 175 641,425,056 | (88,259,060) (454,866) 0 | (88,713,926) 1,130,490 1,463,073,559 | (10,911,773)| 122,921,723 | 112,009,950 21,308, 165 XXX XXX
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STATEMENT AS OF SEPTEMBER 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)
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
Equity Portfolio Hedge Execution Services
SPX Put Option ........ Equity/Index |LLC ...ovveeernnnnnnns 549300HXJLXCPDWAHO70  |. 04/11/2023 |. 10/20/2023 |......... 24,300 |...... 99,022,500 |....vunnneeeen 4075 |oeeeeeeeeee 0f..... 4,254,055 |.....covnnnnnnns [V . 281,880 [..oevvevnnn Jeeennnns 281,880 |..... (3,972, 475)) e e (U [V O (U S [0 T
JPMorgan Chase
SPX Put Option ........ . |Equity/Index Bank,gN.A. . 549300HXJLXCPDWAHO70  |. 07/28/2023 |. 12/29/2023 |.. .43,600 |..... 196,200,000 |-..evvvnneeeed500 [oeeeneeeennnn 0 ] 4,317,010 [..coeeeeeeeeen 0 e 9,251,920 | ..cevvnnnns fennnnn 9,251,920 |...... 4,934,910 |.eevvnnneenee O foeeeieiiiie O et O [ O e[ s
JPMorgan Chase
SPX Put Option ........ Equi ty/Index Bank,gN.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 04/12/2023 |. 12/29/2023 |......... 24,300 |...... 99,022,500 |....uuuneeeees 4075 |.eeeeiieeee 0f..... 5,034,520 |..oevuuniannns 0f..... 1,414,260 [..ooovvnnn |oeeee 1,414,260 |..... (3,620,260)[--.ccvevnnnnnnns (U] [V T (U] [o T T
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 13,605,586 0 10,948,060 | XXX 10,948,060 (2,657,525) 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 13,605,586 0 10,948,060 | XXX 10,948,060 (2,657,525) 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 13,605,586 0 10,948,060 | XXX 10,948,060 (2,657,525) 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 13,605,586 0 10,948,060 | XXX 10,948,060 (2,657,525) 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
Equity Portfolio Hedge Pllorgan Chase | ‘ ‘ |
SPX Call Option .....oo |eeveiiiivnnnniiiiiiininnnns D22 ... Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 04/12/2023 |. 12/29/2023 |......... 24,300 |..... 109,350,000 |-ccvveeneeeees 4500 |..eeeneines 0f.... (2,618,128)[-..ccevvennnnnes 0f.... (1,263,600) ..eeneeees [onnee (1,2683,600)]...... 1,354,528 |...cooieennnnnns (U] [V T (U] [o T T
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (2,618, 128) 0 (1,263,600) XXX (1,263,600 1,354,528 0 0 0 0 XXX XXX
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...cooee | eoveeeiiiniiiiiiiiiins D22 ... Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 04/12/2023 |. 12/29/2023 |......... 24,300 |...... 87,480,000 |...ccvvnnnnnns 3600 [eneereeennnnnns 0f.... (2,387,988)[...cccvvnnnnnnns 0f...... (358,425)] ..cevvvnnns funnnnn (358,425)|...... 2,029,563 |..cevnneaenne (U [V O (U [0 T
Equity Portfolio Hedge
SPX Put Option ....ooee |eovereiiiniiiiiiiiiiinnns D22 ... Equity/Index |Citadel ............. 12UUJYTN7D3SHBKCSG25 | 07/28/2023 |. 12/29/2023 |......... 43,600 |..... 183,120,000 |-cceveenneeeee 4200 |.eeeeeeeeeee 0f.... (2,318,910)[....cevvennnnnes 0f.... (3,690, 740) ...evveee |neee (3,690,740)|..... (1,371,830)[- e eeevenees (U [V O (U [0 T
Jane Street
Equity Portfolio Hedge Execution Services
SPX Put Option ...cooee | eeeeeiiiiiniieeiciiiinnnes D22 ... Equity/Index JLLC ...oovvvvvvnnnnnns 549300HXJLXCPDWAHO70 |. 04/11/2023 |. 10/20/2023 |......... 24,300 )...... 87,480,000.....ccuunnnns 3600 [oeuiiiiinnnnns 0f.... (1,777,448)[....oovvennns (U]l R (41,310) cevnneeeeen [ (41,310)]...... 1,736,138 [..oovvvnennnnnns [ [0 (U] O wevveeeen | oo
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (6,484,345) 0 (4,090,475) XXX (4,090,475 2,393,871 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (9,102,473) 0 (5,354,075) XXX (5,354,075 3,748,399 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 (2,618, 128) 0 (1,263,600) XXX (1,263,600 1,354,528 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 (6,484,345) 0 (4,090,475) XXX (4,090,475 2,393,871 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 (9,102,473) 0 (5,354,075) XXX (5,354,075 3,748,399 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
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STATEMENT AS OF SEPTEMBER 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)
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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
Foreign Currency ‘ JPMorgan Chase ‘ | ‘ |
Currency Forwards .... |Exposure ............... D Part 1 .... |Currency..... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 03/01/2023 |. 07/28/2026 |............... 0]...... 18,841,100]......... USD -EUR[..oevvvvnnnnnnns [ [0 (V)] 63,376 [ [ 63,376 |...oiiiinnnnn [ 63,376 |...oiiiinnnnn [0 (U] 158,405 [ oo | e
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 63,376 | XXX 63,376 0 63,376 0 0 158,405 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 63,376 | XXX 63,376 0 63,376 0 0 158,405 | 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 4,503,112 0 5,657,361 XXX 5,657,361 1,090,874 63,376 0 0 158,405 | 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 4,503,112 0 5,657,361 XXX 5,657,361 1,090,874 63,376 0 0 158,405 | XXX XXX

Description of Hedged Risk(s)

(a)l Code |

Financial or Economic Impact of the Hedge at the End of the Reporting Period

(b)l Code |




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

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

NONE

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

NONE

EO7



803

STATEMENT AS OF SEPTEMBER 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 0 0 0 0 0 0 0
JPMorgan Chase Bank, N.A. ...cooiiiiiviiiiiiiiiiiiiiiiiiiiiinineens 7HBGLXDRUGQFUSTRNES7 . |.......... L e PP [0 [ PP 63,376 |.oevvvniiiiiiiiiiieieinna [ PP 63,376 |.oovvveiiiiiiiinnnns 63,376 [ ..o, 0 i 63,376 [.....ccvvnniiiiinns 158,405 |.ovvvveiiiiiiiiiniieinnn 0
0299999999. Total NAIC 1 Designation 0 0 63,376 0 63,376 63,376 0 63,376 158,405 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 10,948,060 (5,354,075) 5,593,985 10,948,060 (5,354,075) 5,593,985 0 0

0999999999 - Gross Totals 0 0 11,011,436 (5,354,075) 5,657,361 11,011,436 (5,354,075) 5,657,361 158,405 0
1. Offset per SSAP No. 64 0 0

2. Net after right of offset per SSAP No. 64 11,011,436 (5,354,075)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Type of Asset Pledged

52,381,000

52,381,000

52,381,000

52,381,000

52,381,000

0199999999 - Total 52,381,000 XXX XXX
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, VorIV)

0299999999 - Total




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 16,867,011 |.......... 16,851,359 |......... 16,699,107 |..
BANK OF AMERICA (OPERATING) . WILMINGTON, DE ......coovvvvnes |oren e 120,000 [ [V R [V 43,446,166 |.......... 45,928,666 |............. (400,852)|..
BANK OF AMERICA (LOSS
PAYMENT) .o WILMINGTON, DE ....ooovvevne oo 100,000 [ O i 0 | (12,408,312)|.......... (4,014,976)|.......... (1,086,325)]..
BANK OF AMERICA (CDR AP) ....... WILMINGTON, DE ......coovvees | ..0.000 [ O [ 0 (3,294,574)|.......... (2,295,240)|.......... (3,968,599)|..
BANK OF AMERICA — SINGAPORE . WILMINGTON, DE ......ccocvevevene [ 120,000 [ O i 0 | 16,968,347 |......... 16,968,347 |.......... 16,968,347 |..
BANK OF AMERICA
ACH BENEFITS ..o WILMINGTON, DE ......ocoevevevees o 1.0.000 [ O i 0 | (41,817,640)]........ (41,817,485)|.....cocveevene. 0].
BANK OF AMERICA - KOREA ........ BOA SEOUL BRANCH 1.0.000 [ O e 0 1,536,600 |........... 1,520,200 |............ 3,005,917 |..
BANK OF AMERICA .......cococvveeeee MALAYSIA oo o 120,000 [ O i 0 | 11,047,970 |.......... 11,219,757 |.......... 11,031,444 |..
HSBC BANK OF AUSTRALIA
LIMITED USD ACCOUNT ............... AUSTRALIA oo o 120,000 [ [V R [V 16,298,895 |.......... 35,887,803 |......... 36,997,672 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e HONG KONG ..o o 120,000 [ [V R [V 40,724,004 |......... 40,410,702 |.......... 40,320,014 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT .....cccevrvrenneee HONG KONG ... o 100,000 [ooeeeeeeerieiieiens [V R [V 23,641,486 |......... 24,083,747 |.......... 25,462,170 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e INDIA o o, 120,000 [ooeeeeeeerieiiens [V R [V 13,172,551 |.......... 15,162,724 |.......... 11,337,750 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. CUSTODY ACCT ....ccooveeeeenne INDIA oo o, 120,000 [ [V R (V1 1,037,512 |........... 1,101,362 |............ 1,147,623 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e SINGAPORE ........cocveveveeeeeeeens foe 120,000 [ [V R (V1 5,679,849 |.......... 10,432,764 |.......... 14,021,972 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT .....cccevrvreneee SINGAPORE ........cocveveveeeeeeeens foe 120,000 [ [V R [V 17,891,887 |......... 11,645,340 |......... 14,420,427 |..
HSBC OFFSHORE LABUAN OFFICE
USD ACCOUNT ..o MALAYSITA oo o 120,000 [ [V R (V1 2,374,338 |........... 2,939,506 |........... 2,927,227 |.
HSBC-BANK MALAYSIA BERHAD ..... MALAYSITA oo o 100,000 [ooeeeeeeerieiieiens [V R (V1 9,081,638 |............ 8,729,143 |............ 8,020,227 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD e NEW ZEALAND ......oovvevereeces o 120,000 [ooeeeeeeerieiiens [V R (V1N 818,159 |..ccooee. 864,366 |............... 885,112 |.
HSBC-HK&SHANGHA| BANKING CORP
LTD. NZD o NEW ZEALAND ......oovvevereeces o 120,000 [ [V R [V 33,338,764 |......... 30,552,387 |.......... 29,664,779 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. AUD o NEW ZEALAND ......ocvveveveeces o 120,000 [ [V R (V1 7,434,151 [........... 7,224,526 |............ 7,072,524 |.
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD e KOREA REPUBLIC OF .............. | ... 120,000 [ [V R (V1N 408,534 |.............. 435,885 |....co...... 435,865 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e KOREA REPUBLIC OF .............. |oe. ... 120,000 [ [V R (V1 7,208,346 |........... 7,943,49 |............ 6,063,066 |..
JP MORGAN CHASE .......cooevevrienee COLUMBUS,OH ..o o ..2.810 [ 2,135,043 |..oooiee 0 168,282,437 |........ 238,591,241 |........ 186,600,987 |..
JP MORGAN PRIV EQ-M.STANLEY . COLUMBUS,OH .....ccooioiereas | oo 1. 2.810 | 9,288 .o (V1N 1,621,110 [ [V 0.
JPM ARROWST FOREIGN ............... COLUMBUS,OH ..o o 120,000 [ooeeeeeeerieiiens [V R (V1 1,589,653 |............... 990,030 |............ 1,139,639 |..
JP MORGAN CHASE SINGAPORE
BRANCH ... COLUMBUS, OH ....ocvveveveieenes o . 2.810 [ 202,197 [ 0 | 16,968,347 |......... 17,022,409 |......... 17,060,287 |..
JP MORGAN CHASE AUSTRALIA
BRANCH ... LONDON ..o o 2810 [ 2,982 [ 0 | 301,597 | 288,749 |...cco..... 311,543 |..
JPM GSAM JAPAN ... ... COLUMBUS, OH . 2.810 [ 98 [ 0 13,430,543 |.......... 12,267,931 |........ 146,032,571 |..
NORTHERN TRUST DDA ...... .. CHICAGO, IL ..0.000 [ O [ 0 20,239,516 |......... 11,986,788 |........... 3,420,093 |.
ROYAL BANK (RES ACCT) ............ TORONTO, ON, CAN ..o o ..5.024 |...............468,117 |.............. 131,500 |............. (881,295) ... [V 0
ROYAL BANK (USD ACCT) ............ TORONTO, ON, CAN ..o o 5,024 | 76,774 [l 0 | 16,164,134 |.......... 7,559,374 |.......... 8,214,808
ROYAL BANK (LOSS PAY) . .. TORONTO, ON, CAN . ..0.000 [oovoveeeieieiieeee O [ 0 75,607,519 |.......... 44,417,502 |... ,
RBC INVESTOR SERVICES ............ TORONTO, ON, CAN ...cccveven. e ..5.024 |............... 191,628 [ .o 0 | 22,743,696 |.......... 14,802,861

0199998. Deposits in ... 6 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 48,537 244,474 232,811
0199999. Totals - Open Depositories XXX | XXX 3,086,077 131,500 547,571,476 589,945,738 672,734,686
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 3,086,077 131,500 547,571,476 589,945,738 672,734,686
0499999. Cash in Company's Office XXX [ XXX XXX XXX 11,718 11,718 11,718
0599999. Total - Cash XXX | XXX 3,086,077 131,500 547,583,194 589,957,456 672,746,404
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Description Code Date Acquired Rate of Interest Carrying Value

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

2509999999.

Total Bonds

olo|lo|loc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

HSBC TERM DEPOSIT
HSBC BRAZIL
BANK OF AVERICA AUSTRALIAN TERM DEPOSIT
BANK OF AMERICA (USD) TERM DEPOSIT ...
ANZ AUSTRAL AN TERM DEPOSIT ......

BOA ST DEPOSITS - USD ....

PO R 12/3172014 ..........

e fereeens 01/30/1990 ..........
07/01/2015
07/01/2015 .
03/31/72015 .
08/01/2320 .

..31,152,428 |..
..24,846,722 |..
. 40,070,000 |..

..... 1,498,922

BOA ST DEPOSITS - AUD 08/23/2320 22,948,207 |.. .0
8109999999. Subtotal - Sweep Accounts 219,079,260 3,808,132
09248U-61-9 ....... BLACKROCK LIQUIDITY TEMPFUND INST'L .. 08/31/2023 25,384,737 |.. ... 382,167

381410-23-2 ....... GLDVN SCHS FIN SQ GV-FST .......... 08/09/2023 . 156,006, 101 |..
4812A0-36-7 ....... JPM PRINE MMKT-CAPITAL 08/31/2023 . . 50,079,006 |..
61747C-71-5 ....... MORGAN STANLEY INST'L LIQUIDITY MMF FRUSURUI I 08/31/2023 .. 101,644,540 |..
85749P-10-1 ....... STATE ST INST LI RES-PREM .. .ttesttesttesttenestet et ettt et e et ese st es et et e st eh et eb e eb e eb et e b e s sb e b e st eh e st enenteb et eb e s et et abeneabenesnenesnenssnanennenennens | sresrssenns [sesenesnas 08/31/2023 125,989,846
8309999999. Subtotal - All Other Money Market Mutual Funds

459,104,230

8609999999 -

Total Cash Equivalents

678,183,490

6,880,950
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