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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 400,782,241 |............. 1.481 ... 400,782,241 |.....coovveee O [ 400,782,241 |............. 1.481
1.02 All Other QOVEIMMENTS ........vveeecececeeeeeeeeececeeee et e e sennanae oo 970,837,196 |............. 3.588 |...... 970,837,196 |....cceeerceen 0 | 970,837,196 |............. 3.588
1.03 U.S. states, territories and possessions, etc. guaranteed 15,564,247 |............. 0.058 |........ 15,564,247 |...coovoviiieen 0 [ 15,564,247
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 24,996,164 |.............0.092 |....... 24,996,164 |.....cooooveeee 0 e 24,996,164
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t s s s s nseeesenend ..1,889,668,252 |............. 6.983 |.. 1,889,668,252 |........ccoevinnnee .. 1,889,668,252
1.06 Industrial and MISCEIANEOUS .............cccocvvevevereeeieeeeeeieie e ...2,086,371,333 [....coceve 7.710 |...2,086,371,333 |...cocvene ...2,086,371,333
1.07 HyDrid SECUMHES ....vcvivieiiiiicieieieee st [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o 0
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens O e O e 0
1.09 SVO identified fFUNAS .......cccovvrriiiirieirrccere s e 735,207,020 |.............. 2.717 |...... 735,207,020 |......coovvvveean O | 735,207,020
1.10 Unaffiliated bank loans .......... ....131,003,981 |.
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e 0
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeecceee e .6,254,430,434
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ............cccoevevevcecvereveeecceefecen 422,212,561 | 1.560 |...... 422,212,561 | 0 422,212,561 |............. 1.560
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 fremeneeieien O e [V 0.000
2.03 Total Preferred SIOCKS .......ccovveceeueeeieeeececeeeeee s es s e en s feeees 422,212,561 | 1.560 |...... 422,212,561 | 0 422,212,561 |............. 1.560
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...................| .5,695,847,613 |............ 21.050 |.. 5,695,847 613 |......occvcveennee ..5,695,847,613|........... 21.050
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee O fooeeeeieririeeen O o [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ............cccccocovevecueenncf .6,819,588,861 |............ 25.202 |..6,819,588,861 |.......cccvveneee ..6,819,588,861 |........... 25.202
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.05 MULUAI FUNGAS -....ceceeeiricecicieisesee e eeseneeeene e .2,047,282,623 |............. 7.566 |.. 2,047,282,623 |......coovoreeeenne ..2,047,282,623 |............. 7.566
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 feeeneeeieeen O e [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes (VN SRR | ISR (0 0.000
3.08 Exchange traded fUNAS ...........cccueveieueeeieieiieeee e .. 1,028,573,398 |............. 3.801 .. 1,028,573,398 |.....ccocvvrverinnes .. 1,028,573,398 |............ 3.801
3.09 Total COMMON STOCKS .....vvveiecrceeeeirireneseieeee e seseseee e sesesses e eennes .15,591,292,495 |............ 57.619 |.15,591,292,495 |........occeveinee .15,591,292,495 |........... 57.619
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo 0 oo O e [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes O oo O o (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo O e [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne (VN SRR | ISR (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e 630,313,344 |............. 2.329 |...... 630,313,344 ..o O | 630,313,344
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 413,737,897 |.c.conve 1.529 |...... 413,737,897 | 0 | 413,737,897
6.03 Short-term investments (Schedule DA) ...........ccccoovvieveveveeeeceeeeeeeeee e 36,923,815 |............. 0.136 |........ 36,923,815 | O [ 36,923,815
6.04 Total cash, cash equivalents and short-term investments ..................... .. 1,080,975,056 |............. 3.995 .. 1,080,975,056 |.......cccovrernnee .. 1,080,975,056
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne O oo O o 0
8. Derivatives (SChedule DB) .........ccccceeiiiririeieieieeeeeeie e oo 3,400,680 |............. 0.0131......... 3,400,680 |......cceeeeeenn 0 o 3,400,680
9. Other invested assets (Schedule BA) ............cccceuiieieveveieveeeeeceeeee e .. 3,683,949,362 |............ 13.614 |.. 3,683,949,362 |.......cccveveeneee .. 3,683,949, 362
10.  Receivables for SECUMMES ..........ccoeuriiiuiueieieirieceieeee e e 21,140,226 |............. 0.078 |....... 21,140,226 21,140,226
11.  Securities Lending (Schedule DL, Part 1)...........ccccueueeiieieieieieeeceeeeeieevenes e [V 0.000 oo 0o XX e XXX
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 1,271,000 0.005 1,271,000 1,271,000
13. Total invested assets 27,059,237,321 100.000 | 27,059,237,321 27,059,237,321 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DeCember 31 Of PriOr YEAT .........cuiiiiiiiiiie et 2o eae e e e e e e e e e e e eeens 0

Cost of acquired:

2.1 Actual cost at time of acquISItioN (PArt 2, COIUMN 7) ........iviuiuiueueieiiiit sttt sttt e bbb ese e e sess bbb e s e se e e ss s s e enessenas s e seaes 565,507

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeececeec ettt s s seas seeeesebebebeees et e neseereneees 0 e 565,507
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0

KT e = T T )[04 Vo e PP O OSSO 0 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 .........cccccoevieiieniennnns .0
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

Deduct current year’s other than temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt bbb bt E b8 £t E e E b £ £ £ ot E bbb £ et bbbttt bbb e nsna e s et s ennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ococvrirurieurueieiirinieiereieees cceieeseeeseeenens 565,507
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS T2) 1.vveetieeieeiieieteteteteie ettt ettt s e s ese s e e e e e s et et eses e s ese e s s e s e s ese s e s e s e e s s e s e s e s e s e s e s e e s s e s e s e s e se s e e e s s e s e s e s esese s e et s et et eseseseseas s S esesescssananeeannas 565,507
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......ceiiiiiiiiiiieieieieeet sttt st se e ee e s nneeenanas 565,507
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YEAI ..........cceueuiriiriiirieieteteteteet st st sttt et se st b bt e sese st sessesese b et esese e se s s e b ebesesere e e ssesesesesesenenes <eeseseanans 3,506,698,039
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMN 8) ............cuiueueuiuiiiiiiririeieteiese et st ettt ses et ss st et be s s see s s e s s s esesese e s e e esenenessesan e sesees 13,271

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiiiieieieeeececcee ettt eaeas seebereeneeaens 410,490,951 ............... 410,504,222
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ...ieiieiieieiteiete ettt ettt ee et ees et et s s s e s e ee s 5 se s e s s sttt sns st enseb e 20,001,463

5.2 TOUAIS, Pt 3, COIUMN 9 ....uuieiieiiiiet ettt sttt £ £ b bt E £t bbbttt e ee s 8,472,318 ..o 28,473,781
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiuiiieicecee e eececte et et e sacte et eeeessetete e s esssastesssesesssaeaesesesensssssesesasensssssesesesassssssesasessnsnsnsesasasansnas fesessssscseses 48,047,003
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ..........c..ccieiiuiiiieiiteeetete sttt et et et et etee et eaestess st esessese et ese et ete s esess et essssessssesessesessesessasensasensase cesesenneneneas 240,205,601
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ee bbb te bbb ee bbb £ ee bbb bttt b b sttt en s na et s an s 69,568,082

10.2 TOtaIS, PArt 3, COIUMN 11 ....oioiieieieetiee ettt ettt e e e s e eaetetesee s s ctetesesesssssaetesesessssaesesesessssseesesesessnsssetesesasssesesesasansnsnaes e teebebeb e e nt e e eb et et ae e 0 e 69,568,082
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) ........cceierrriririririririetetereeese sttt teres e ss st se e s esesesesen <eeseseanans 3,683,949,362
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current period (LINE 11 MINUS LINE 12) ......ccuiiiiiiiiiiiieieieteriet ettt ettt sttt ese e s s b b esese e e ssesebebesesesese e se st e sesesens oeseeesenenn 3,683,949,362

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ..........c.ccovurueueveeieeeecteteteeeeeeecae e teseeeessaetesesesessssesetesesensssesesesesensssssesasesensssesesasssensssssesasasenssensass seesesanas 18,312,934,252
............ 9,359,691,364
... 17,587,407

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e =TotoTU o | USSP PSRRI

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 36,697,770

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt ettt ettt sttt a s et e £t s b et e e s h b et et ts s b et et et b a b et et enas 2eesesensnsnaetasanes 146,796

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s e s et s s s s s s s s s eeesanen ..2,641,814,541

4.4, Pt 4, COIUMN T ettt e bR £ b £ b £ b £ b s bbbt b e (255,042,993) ............ 2,423,616,114
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ..........cuiuiiieieeececeete e eeectete e eeeeseaeaeteteseeseseaeteseseesssesesesesensssetesesesensssseesasasessnsesetesassssnsstesasasssnssassesananas fesetesessicnas 375,065,729
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiueuiiuiuiieeeeeeeeeet ettt et ettt et et e e et e s et eseesess s esssessaseeseseenenen 8,155,824,062
DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 28,404,651
Total foreign exchange change in book/adjusted carrying value:

TR O == 3 TR 0T T T OO 3,083,295

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ..ottt ettt e b s eb s £ s b £ s b 28 h 28 b 422 £ 2 E 2o b £ s b 421 E £ s b £ s h £ s £ s b s bt bt s bt (2,740,706) .....ooeeeeeeenne 342,589
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

9.2, Part 2, SECHON 1, COIUMN 17 ..ottt et a sttt e s e s e s e s s s s s et et e s s s s as s s st s eseseseseas s s st eseseseans Hebebebeett et neasesebebebsataeas 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt st bttt bbb e et s bt ettt s b et et ennas 2eemeninsnaetasas 37,289,298

9.4, PArt 4, COIUMN 13 .....oeeceeeeeeeecte ettt e et et et e s et s e eaeteseses s s seeteseses e s seesesesesensssesesesesensssesesesasensesetesesasansssetesesasensnssees s et atetEeb e b eat e b et eb et e s 0 e 37,289,298
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiiiniiiiisese e e 216,046
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccceevererrereerereeeeeeeceeteesesessceeteesesesssaesesesesessssesesssesansssnsesesas seeseseeas 22,267,935,490
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LINE 11 MINUS LINE 12) .........ocvcueueieiieeeceete e e eeecaete et eeeesseete et eseessaeaetesesenssssaesesesessssssesesesensnsesesasesensssesesasasas £essssnes 22,267,935,490
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States ......ocovevecveeeeeeeececeees e 400,782,241 |...ccvvenne 399,489,580 |................ 399,209,719 |...cocveen 419,539,951
Governments 2. CANAGA ..o e 700,708,413 |....cvcvenee 695,302,511 |.....c...... 699,038,380 |......c...... 735,615,000
(Including all obligations guaranteed 3. Other Countries 270,128,783 265,434,583 401,849,021 284,578,935
by governments) 4. Totals 1,371,619,437 1,360,226,674 1,500,097, 120 1,439,733,886
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 15,564,247 15,423,925 17,321,675 14,750,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 24,996,164 24,713,097 26,901,129 23,650,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,889,668,252 1,843,893,740 1,949,142,762 1,820,622,030
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 2,432,265,206 |............ 2,418,953,564 |............ 2,536,317,336 |............ 1,766,469,914
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 376,512,644 |................ 367,355,700 |...ccccveneee 378,645,527 |................ 383,300,337
Loans, Unaffilated Cortiieates of 10._ Other Countries 143,804,484 146,199,329 145,917,618 150,055,315
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,952,582,334 2,932,508,593 3,060,880,481 2,299,825,566
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 6,254,430,434 6,176,766,029 6,554,343, 167 5,598,581,482
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 20,615,944 | 20,615,944 |............... 20,690,000
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 401,596,617 401,596,617 401,397,726
17.  Totals 422,212,561 422,212,561 422,087,726
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 422,212,561 422,212,561 422,087,726
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ..7,896,253,027 |.. .. 7,896,253,027 |. ..4,730,008,003
Industrial and Miscellaneous 21, CANAdA ..o e 28,812,118 .o 28,812,118 .o 20,538,618
(unaffiliated), Mutual Funds, Unit 22. Other Countries 846,638,489 846,638,489 731,534,125
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 8,771,703,634 8,771,703,634 5,482,080,746
Parent, Subsidiaries and Affiliates 24. Totals 6,819,588,861 6,819,588,861 1,713,279,731
25.  Total Common Stocks 15,591,292,495 15,591,292,495 7,195,360,477
26. Total Stocks 16,013,505,056 16,013,505,056 7,617,448,203
27. Total Bonds and Stocks 22,267,935,490 22,190,271,085 14,171,791,370
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Through 20 Years

7

Total Current Year

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

........... 134,105,948
....550,000 |....

8 9
Col. 7 as a % of | Total from Col. 7

12
Total Privately
Placed (a)

403,262,297

...550,000 |..

TBNAIC 6 ..o

1.7 Totals 134,655,948 174,490, 154 403,812,297 550,001
2. All Other Governments

2ANAICT (e 11,947 763 526,162,701 |........... 423,336,503 |.....oovvevrereeeeeeens 0 [ O e XXX e f 961,446,967 |.........ccco...... 5.3 [.......... 807,071,044 |....................... 13.9 |........... 958,368,617 |.............. 3,078,350

22NAIC 2 .o O o 4,166,631 |.............. 5,223,594 | O e O [ XK o 9,390,225 |.ooovieievereeen 001 14,483,916 [ 002 | 9,390,225 |.ooiiieeein

2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

GoIs

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

3.7 Totals

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

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

4B NAIC B ...
4.7 Totals 20,833,066 4,163,098 24,996,164 0
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAICT e e 17,028,199 562,811,957 |........... 433,291,450 |........... 192,749,695 |...........641,986,278 |........ XXX...o0reveves |rerenen 1,847,867,579 |.ccvervienn 2924 [..01,679,983,302 | 289 [ 1,847,761,596

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

SBE5NAICS .o
BBNAICE ..o

5.7 Totals

...11,636,253 |....

..... 40,733,865 |..

....... 0. v 0]
e 0 e O i O e 0 L XK s [ 0. . ..
........................................................ 0 eveeeeeene 1,006,808 eveeeeeene 1,006,808
0 0
574,347,210 451,672,677 1,889,668,252 105,984




Q0IS

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .| 56,459,336 |........... 392,623,138 |........... 240,880,819 |............. 65,386,411 |........... 146,039,213 901,388,917 923,659,629 612,776,531 |.......... 288,612,386
6.2NAIC 2 .. .. 13,974,211 |... .271,196,536 156,238,209 .83,502,103 |.. ...68,908,099 ... ...653,819,158 |.. 551,861,751 |.... . ...525,540,373 |.. . 128,278,785
B.3NAIC 3 ..o 6,083,737 |............. 92,359,377 |.ecuenne 122,838,323 |............... 3,089,114 |.............. 4,070,046 228,440,597 180,372,674 ..o 31 [ 41,470,449 |........... 186,970,148
B.4NAIC 4 ... 13,352,704 |.......... 154,437,404 |........... 118,877,976 |.......cocnvee 729,008 ..o 0 287,397,182 278,942,063 B 35,054,473 |........... 252,342,709
B.5NAICS .o e 2,428,218 | ... 33,221,488 |............ 13,043,119 [ [V R 0 [ e XXX [ 48,692,825 |......occvveiiee 0.8 | 50,464,881 |......cooceurne 0.9 [ 2,160,355 |...cccevevee 46,532,470
6.6 NAIC 6 320,305 147,946 58,150 0 0 526,401 . 474,022 0.0 458,748 67,653
6.7 Totals 152,618,511 943,985,889 651,936,596 152,706,726 219,017,358 XXX 2,120,265,080 33.7 1,985,775,020 34.2 1,217,460,929 902,804,151
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3

74 NAIC4 ..
75NAICS ..
76 NAICG ..

7.7 Totals

8. Parent, Subsidiaries and Affiliates

8.1 NAIC 1
8.2 NAIC 2
8.3 NAIC 3.
8.4 NAIC4 .
8.5NAICS5.
8.6 NAIC 6
8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC 2 ..
9.3NAIC 3 ..
9.4 NAIC4 ..
9.5NAICS ..

9.6 NAIC 6
9.7 Totals 735,207,019 579,052,582 735,207,019
10. Unaffiliated Bank Loans

101 NAIC T e (] 74,004,698 |.......oocveveeenn (V1 A [V [V — D.9,0. RN O 74,004,698 |......cocovveveree 1.2 | 71,697,900 |..cocvoveerrrene. 1.2 e 74,004,698
10.2NAIC 2 ... 0 [ 6,173,960 |.... ...6,173,960 |.. A 4,296,478 |.... L0010 ...6,173,960 |..
T0.BNAIC 3 e e 0 [ 6,196,452 12,215,972 | 0.2 |oreeeen 8,424,756 |.cooovvre 0.1 | 12,215,972
T0ANAICH oo e 1,073,884 |............ 25,192,427 38,501,931 [ 0.6 |veveeennne 15,927,832 |..ocooveiie 0.3 i 38,501,931
105 NAICS oo e (11 A 0 [ O e O e 0 e XXX e e [0 0.0 oo 288,782 |.ovvveeeean 0.0 |ooeiieeeeeeeeee 0
0B NAIC B ..o 107,438 0 107,438 0.0 0 0.0 107,438
10.7 Totals 1,181,322 111,567,537 18,255,140 0 0 XXX 131,003,999 2.1 100,635,748 1.7 131,003,999

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....103,940,291 |........ 1,726,105,754 |........ 1,276,162,024 |........... 295,193,854 |........... 827,128,945 ..o 0f.... 4,228,530,868 |......cocvevereeeeene 672 [ XK e e XXX s o 3,936,734,148 |.......... 291,796,720
122 NAIC 2 ... ) 77,522,298 |... .293,622,380 178,776,222 ....91,393,209 |.. ...69,353,099 |... ........1,271,539,617 |.. 1,142,710,831 |.. .128,828,786
123 NAIC 3 e [(c) I 6,083,737 |............. 98,555,829 |........... 128,857,843 |.............. 3,089,114 |............... 4,070,046 |..oooovevereeeeeeeenn 0 o 240,656,569 |......ccoeviierereen 328 [ XX e XXX e 53,686,421 |........... 186,970,148
124 NAIC 4 ..o d) ... 14,426,588 |.......... 179,629,831 |........... 131,113,596 |...ocvcvvee 729,098 |..cocveeiieie 0f...... 174,334,610 |.......... 500,233,723 |..oveeeeiieeen 8.0 | XXX e e XK [ 247,891,014 |........... 252,342,709
125NAICS ... ) e 2,428,218 |............. 33,221,488 |............ 14,109,927 oo [V (V] AU | I () 49,759,633 ..o 008 [ XK e XXX e e 3,227,163 |............. 46,532,470
126 NAIC6 ... . (d) 427,743 147,946 58,150 0 0 633,839 566, 186 67,653
12.7 TotalS .o e 204,828,875 |........ 2,331,283,228 |........ 1,729,077,762 |.......... 390,405,275 |........... 900,552,090 |........... 735,207,019 |(b) 6,291,354,249 |.......cccceeeeeeee 100.0 | XXX e XXX [ 5,384,815,763 |.......... 906,538,486
12.8 Line 12.7 as a % of Col. 7 3.3 37.1 27.5 6.2 14.3 11.7 100.0 85.6 14.4
13. Total Bonds Prior Year
13ANAIC T e 191,018,934 |........ 1,805,444,643 |........ 1,059,012,357 |.......... 262,067,814 |........... 750,385,424 | O [ XK e XXX e o 4,067,929,173 |...cocvevereee. 701 |....... 3,790,740,624 |........... 277,188,549
13.2NAIC 2 et 44,312,468 |.......... 258,054,749 |........... 183,699,738 |............. 85,147,687 |............ 52,533,757 |...........426 947,266 |........... XXKeoovoveees oot e XX v e 1,050,695,665 |........cocvevevene 181 | 925,598,016 |........... 125,097,649
13.3NAIC 3 e 8,458,693 |... ...78,967,248 |... ..89,268,635 COVATATAT e O [ XXX e XK e f 188,797,430 |..cocveeeieieeeeen 323 70,593,291 |.. 118,204,139
134 NAIC4 ... ....16,488,343 |... . 126,682,367 |.... 150,076,751 |............... 1,622,434 | .o 0 [ 152,105,316 | XXX et XK oo 446,975,211 |.... ...202,189,125 |.. .244 786,086

135 NAIC S e 3,556,498 |... ...28,402,731 |.... ..20,104,038 e 0 e O [ XK e e XK | () e 52,063,267 |.... ...6,177,600 |.. ....45,885,667
13.6 NAIC6 ... 0 474,022 0 0 474,022 . 0 474,022
137 TotalS ..o feree 263,834,936 |........ 2,298,025,760 |........ 1,502,161,519 |........... 351,466,072 |........... 812,393,898 (b) 5,806,934,768 |..........coocone 100.0 |........ 4,995,298,656 |........... 811,636,112
13.8 Line 13.7 as a % of Col. 9 4.5 39.6 25.9 6.1 14.0 100.0 XXX 86.0 14.0
14. Total Publicly Traded Bonds
T4ANAIC T e 19,820,211 | 1,622,267,041 |........ 1,209,320,027 |........... 249,492 567 |........... 779,827,239 | 0 e 3,936,734,145 | 62,6 | 3,790,740,624 |.........c.ccceeer. 653 | 3,936,734,145
14.2NAIC 2 ... .229,085,201 |........... 149,443,232 |..... ....86,179,775 |.. ...56,147,967 |... 1,142,710,830 .o 182 o 925,598,016 |.... 1,142,710,830 |..
14.3NAIC 3 ... ...25,000,218 |.... 20,985,411 | 778,605 |.............. 4,070,046 |..oceeereeiceeeen O e 53,686,421 |.. 70,593,201 | 1.2 [ 53,686,421 |..
144 NAIC4 ... ...44,663,041 |.... 23,929,447 |..... 729,008 ..o 0. ceeeeeen. 247,891,015 |.. .202,189,125 |.... . ...247,891,015 |..
T45NAICS et 988, 182 |l 1,373,186 |-.cccveenenne 1,270,794 .o [V [0 ST | B SO 3,227,162 | 001 | 6,177,600 |..ooeveereeireen 001 3,227,162
14.6 NAIC 6 80,293 58, 150 0 0 566,185 0 566,185
14.7 Totals ....coeveiciccnecnecreeeeeeeeeeeeee feeen. 144,907,401 |, 1,922,468,980 |........ 1,405,007,061 |........... 337,180,045 |........... 840,045,252 |........... 735,207,019 |........ 5,384,815,758 |......cooveveeeen. 85.6 | 4,995,298,656 |.........cccceve.e. 86.0 [ 5,384,815,758
14.8 Line 14.7asa % of Col. 7 ... o P 35.7 fooeerreree 261 o 6.3 [ 15.6 | 1827 [ 100.0 | X% [ D,9,0, SN RESIVRIND 0. o, CHUURINRY EERRRRIN 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.3 30.6 22.3 5.4 13.4 1.7 85.6 XXX XXX XXX 85.6 XXX
15. Total Privately Placed Bonds
151 NAIC T e 28,113,020 |........... 103,838,713 |............. 66,841,997 |............ 45,701,287 |............. 47,301,706 |...oeeeceeeeecieenns [V IO 291,796,723 oo 4.6 ... 277,188,549 | 4.8 e, D90, OV 291,796,723
15.2NAIC 2 ... ....16,540,052 |... ...64,537,179 |.... ..29,332,990 ..5,213,434 |.. ...13,205,132 |... e 128,828,787 | 125,097,649 |.... . 128,828,787
15.3NAIC 3 et 3,231,596 |............. 73,555,611 |........... 107,872,432 |............... 2,310,509 | O i 0 e 186,970,148 . 118,204,139 . 186,970,148
154 NAIC 4 et 10,191,769 |........... 134,966,790 |........... 107,184,149 | 0 |oeeeerreneeeeeen O i 0 o 252,342,708 |......cooverererrine 4.0 |.......... 244,786,086 |.......cccvevevrennne 4.2 |, D00, ORI 252,342,708
155 NAIC S e 1,845,036 |............. 31,848,302 |............ 12,839,133 [ 0 e 0 e 0 o 46,532,471 oo 0.7 [ 45,885,667 |.....cooveceeerne 0.8 e D9, ORI R 46,532,471
15.6 NAIC 6 ... 1 67,653 0 0 474,022 0.0 XXX 67,654

15.7 Totals

....59,021,474 |...

.408,814,248 |....

324,070,701

.53,225,230 |..

811,636,112

15.8 Line 15.7as @ % of COl. 7 .eveveeeereinnn fooiccccc 6.6 [ 5.1 | 35.7 [ 5.9 | 6.7 [ 020 e 10000 [ XX e XXX.ovoieen
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 1.0 6.5 5.2 0.8 1.0 0.0 14.4 XXX XXX XXX XXX 14.4
(@) Includes $ oo 797,758,298 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ..1,932,000 current year of bonds with Z designations and $ ......cccceeeeereceernenenne 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $

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

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

0 current year, $

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

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

.......... 11,179,310 ; NAIC2 $

.......... 24,604,040 ; NAIC3 $

0:NAICA $.eeeenn. 1,140,464 ;: NAIC5 $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

1. U.S. Governments

1.01 Issuer Obligations .............cccooioiiiiiiiiiciieicciees e, 18,503,964 |........... 134,079,346 |........... 174,183,185 |............. 26,868,580 |......cccovnnee 818,124 |........... D.9,0 SR R 354,453,199 .o 5.6 | 459,666,959 |.......coevereicinnne 7.9 | 354,453,199 oo 0

1.02 Residential Mortgage-Backed Securities ............ |occociieieenns 1,029 |. ...576,602 |.. 10,189,168 |... ...38,285,330 |.... .49,359,008 |.. ...55,397,398 |... ..48,809,098 |.

1.03 Commercial Mortgage-Backed Securities ..........

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

1.05 Totals 18,504,993 134,655,948 174,490, 154 550,000
2. All Other Governments

2.01 Issuer Obligations ...........ccccveeereirecineeneieneies [oeiiieiinens 11,947,763 |.......... 530,329,331 |........... 428,560,008 |......cocveveeirineenn O o O o XXX [ 970,837,192 | 1504 082,554,060 | 14T 967,758,842 | 3,078,350

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities

2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

3.01 Issuer Obligations

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

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

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

......... 0
........................... 0

0 . . 0
11,947,763 530,329,331 428,560,098 0 0 XXX 970,837,192 15.4 821,554,960 14.1 967,758,842 3,078,350

15,564,246 15,564,246 29,742,520 |......ccooveveeenn 0.5 | 15,564,246

.0 . 0. 0 . .0 f

0 0 0 0 | 0

0 0 0 5,819,379 0.1 0

0 15,564,246 15,564,246 35,561,899 0.6 15,564,246

Possessions, Guaranteed
4.01 Issuer Obligations

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities

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

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

4.05 Totals 0 20,833,066 4,163,098 0 0 XXX 24,99, 164 0.4 34,891,044 0.6 24,99, 164 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccoceeeveereneeieeieeeeeeees e, 19,138,153 |........... 568,632,683 |........... 430,680,514 |............. 78,389,182 |.cccvennne 77,829,131 [ . XXX e o 1,174,669,663 |........ccvvveen 1807 |, 1,110,485,352 | 1901 1,174,669, 664

5.02 Residential Mortgage-Backed Securities ........... ..o, 0 ...5,013,751 |.. .20,992,163 |.. . 122,251,619 |... .564,602,132 |.... ... 712,859,665 |. .. . 621,196,371 |... reeeenen 112,753,696 |.

5.03 Commercial Mortgage-Backed Securities .......... |.............. 1,438,133 | 700,776 |cveeeeecieieiene [0 [0 T 0 oot X [ 2,138,909 oo 0.0 o 2,717,439 | 0.0 o 2,138,909

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

5.05 Totals 20,576,286 574,347,210 451,672,677 200,640,801 642,431,263 1,889,668,237 1,734,399, 162 1,889,562,269 105,968
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccoevreereinenierecnseees fevreiinns 150,817,674 |........... 890,163,416 |........... 582,368,995 |.......... 101,551,173 |............. 55,763,100 |............ XXX [ 1,780,664,358 |....cocooveverce 28.3 |....... 1,641,233,729 |oooeieie 28.3 |....... 1,053,929,266 |........... 726,735,092

6.02 Residential Mortgage-Backed Securities ... [ [V 1,627,412 [ (U SRR 4,800,198 |............ 64,051,616 |............ XXX e 70,479,226 |.......ccoovveenne 11 [ 66,015,897 |.covveieiiienne LI ) S 42,144,724 |............. 28,334,502

6.03 Commercial Mortgage-Backed Securities .......... [.....c.c.c....... 242,422 |.............. 1,455,070 |.............. 5,885,572 |............. 19,544,449 |............. 65,629,869 |............ XXX e 92,757,382 |.coveeeiiine 1.5 [ 93,506,915 |[....veviieiieiis 1.6 [ 66,237,666 |............. 26,519,716

6.04 Other Loan-Backed and Structured Securities ... 1,558,413 50,740,008 63,682,028 26,810,905 33,572,772 XXX 176,364, 126 2.8 185,018,477 3.2 55,149,272 121,214,854

6.05 Totals 152,618,509 943,985,906 651,936,595 152,706,725 219,017,357 XXX 2,120,265,092 33.7 1,985,775,018 34.2 1,217,460,928 902,804, 164
7. Hybrid Securities

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

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities

8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 735,207,020 735,207,020 1.7 579,052,582 10.0 735,207,018 2
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ..........cccoccevves foeviiiiinnnne 1,073,884 oo 0 [ [V OO 0 [ [V O XXX o 1,073,884 oo 0.0 [oooiiiiis 95,615,993 ..o 1.6 [ 1,073,884 oo 0
10.02 Unaffiliated Bank Loans - Acquired 107,438 111,567,538 18,255, 140 0 0 XXX 129,930, 116 2.1 5,019,754 129,930,115 1
10.03 Totals 1,181,322 111,567,538 18,255, 140 0 0 XXX 131,004,000 2.1 100,635, 747 131,003,999 1
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreennenncnncens o 200,407,554 |.......... 2,159,602,088 |.......... 1,619,955,890 |............ 206,808,935 |............. 134,410,355 |............ XXX oo 4,321,184,822 |...cooviiiis 68.7 [ XXX [ XXX oo 3,591,371,381 |............. 729,813,441
12.02 Residential Mortgage-Backed Securities .......... [ocovinieneee. 1,029 | 7,217,765 | 21,299,132 |..oeunneee. 137,240,985 |............. 666,939,078 |........... XXX oo | 832,697,989 803,707,518 |...cocneeee 28,990,471
12.03 Commercial Mortgage-Backed Securities ........ [...ccceeuee. 1,680,555 |......coeuee 2,155,846 ....5,885,572 ... 10,544 449 |............... 65,629,869 94,896,291 |...ooveviicieeenn 15 e XXX i [ XX i o 68,376,575 |.............. 26,519,716
12.04 Other Loan-Backed and Structured Securities . |- ,558,413 ..50,740,008 .26,810,905 |.. 33,572,772 .176,364,126 |. .55,149,272 |............. 121,214,854
12.05 SVO Identified Funds XXX .735,207,020 |. 735,207,018 2
12.06 Affiliated Bank Loans R AR | ST 0 [0 o0 [0 [ XXX [ 0 [ 000 [ XXX e XXX e 0 [ 0
12.07 Unaffiliated Bank Loans B PO 1,181,322 ..o 111,567,538 |...ooveeen 18,255,140 [0 0 e XXX o, 131,004,000 131,008,999 ..o 1
12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 . 0 0
12.09 Totals B R 204,828,873 |.......... 2,331,283,245 |.......... 1,729,077,762 |............. 390,405,274 |............. 900,552,074 |............. 735,207,020 |.......... 6,291,354,248 |.........ocevnnnnne 100.0 Jooveeenee XXX [ XXX oo 5,384,815,763 |............. 906,538,485
12.10 Line 12.09 as a % of Col. 7 3.3 37.1 27.5 6.2 14.3 1.7 100.0 XXX XXX XXX 85.6 14.4
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 179,718,430 |.......... 2,213,087,350 |.......... 1,415,026,742 |............. 165,904,644 |............. 123,837,397 | XXX foeeeeeese XXX foeee e XXX [ 4,097,574,564 |......cocoeevveeeeee 706 o 3,501,878,550 |............. 595,696,014
13.02 Residential Mortgage-Backed Securities .......... ... 274,265 |... .. 24,831,591 ...120,191,216 |.. .590,686,716 742,609,666 |. ..713,207,172 |.. 29,312,494
13.03 Commercial Mortgage-Backed Securities ........ 454,720 |... 12,319,857 23,894,506 |.. 54,852,180 . 96,224,354 |. .59,047,397 |.. 37,176,957
13.04 Other Loan-Backed and Structured Securities . |. ,109, 107 31,202,973 41,475,708 |.. 190,837,856 |. . 41,387,217 |.. 49,450,639

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

XXX

0

XXX.

43,017,604

579,052,582 |.

579,052,582 |..

13.07 Unaffiliated Bank LO@NS ..........cccccvevivnvnnnnninns fooeiciccne 72,218,414 | 9,576,976 |.............. 18,780,357 |0 o0 [ XXX [ XXX [ XXX [ ..100,635, 747 |.c.oveeeiiineen 17 e 100,635,742 |..eeneveeieereeee 5
13.08 Unaffiliated Certificates of Deposi . 0 0 0 0 0 0
13.09 Totals P PR 263,834,936 |.......... 2,298,025,759 |.......... 1,502, 161,520 |.......c.... 351,466,074 |............ 812,393,897 |......0eer. 579,052,582 [.eoveeesee XXX i [ XXX oo 5,806,934,769 |.......ccccveveene. 10010 | 4,995,298,660 |............. 811,636, 109
13.10 Line 13.09 as a % of Col. 9 4.5 39.6 25.9 6.1 14.0 100.0 86.0 14.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 142,059,439 |.......... 1,783,196,603 |.......... 1,335,251,967 200,584,003 130,279,370 |............ XXX oo 3,501,371,382 [.c.oovcviiciiiie 57.1 | 3,501,878,550 |......cccovevenennnn. 60.3 [ 3,591,371,382

14.02 Residential Mortgage-Backed Securities ......... [ 1,029 |... ...6,447,029 |.. 21,193,163 132,940,787 |.. .643,125,510 .803,707,518 |. . 713,297,172 |. ...803,707,518 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 1,438,133 |..ociiee 1,111,628 [0 o 964,144 | 64,862,675 68,376,575 59,047,397 |.cvvieiiiiieeenn 10 e 68,376,575

14.04 Other Loan-Backed and Structured Securities . |.................. 227,480 .... 20,146,189 |.............. 30,306,795 |...............2,691, 111 |............. 1,777,6 55,149,272 41,387,217 |l 0.7 [ 55,149,272

14.05 SVO Identified Funds

XXX

97

.735,207,018 |.

579,052,582 |.

14.06 Affiliated Bank Loans ... . 0 O [0 0 0 [ XK i [ 0 forreiiiiiiieen 020 [ 0 [
14.07 Unaffiliated Bank Loans e 1,181,321 ....131,003,999 . ....100,635,742
14.08 Unaffiliated Certificates of Deposit . 0 0 0.0 0
14.09 TOtalS .o o 144,907,402 |.......... 1,922,468,982 |.......... 1,405,007,065 |............. 337,180,045 |............. 840,045,252 |............. 735,207,018 |.......... 5,384,815,764 |...cooveiriiiiine 85.6 |.ooounn 4,995,298, 660
14.10 Line 14.09as @ % of COl. 7 ....coevvvevveiieieieens oo 2.7 | 3527 e 2601 e 6.3 | 1506 [ 18T 100.0 |...oceeene D,0. ¢ ST XXX
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 2.3 30.6 22.3 5.4 13.4 1.7 85.6 XXX XXX XXX 85.6 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 58,348,115 |............. 376,405,485 |............. 284,703,923 |ooeeennne 6,224,932 ...729,813,440 ...595,696,014 729,813,440
15.02 Residential Mortgage-Backed Securities .......... |, [V P 770,736 |oveveeeieeens 105,969 |....covevennne 4,300,198 28,990,471 29,312,494 |.ooiiiiiie 0.5 | XXX i [ 28,990,471
15.03 Commercial Mortgage-Backed Securities ........ 242,422 | 1,044,223 |...coovenne 5,885,572 18,580,305 26,519,716 37,176,957 |ceeeeeeiieieeeen 0.6 [ XXX [ 26,519,716
15.04 Other Loan-Backed and Structured Securities . |. ,330,933 . 30,593,819 33,375,233 24,119,7% |.. .121,214,854 |. 149,450,639 |. .121,214,854

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

XXX.

............................ T o0 0 e
. 0 0 0
.............. 50,921,471 |.............408,814,263 |............. 324,070,697 |...............53,225,229
......................... 6.6 | 8801 307 B0
1.0 6.5 5.2 0.8 1.0 0.0 14.4 XXX XXX XXX XXX 14.4
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

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

........................... 3,903,844

.............................. (57,828)

....................... 135,504,961

36,923,815

........................... 3,903,844

.............................. (57,828)

....................... 135,504,961

36,923,815

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIrIOT YEA) ........cuiuiuiueueuereriirtsiseetetetesesesestsssessesesesesesesssessssesesesesasesssssssesesesesesssssssssses ssesesssssssssesanans 676,620
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceeiviririririeeiie s 10,230,511

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COlUMN 14 .............coceviveieieees s 34,405,536 ........ccc... 44,636,047
Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ottt e et e s s e s 2 s 2 e s e s s e e s e e s e s s e s e e e b e s e s ns e s e s e s e s essns e s e b esecbesecrnes (8,136,041)

3.2 SECHON 2, COIUMN T ...ttt h bbbt st ss et enesne s ne s nes (676,620) ................. (8,812,661)
SSAP NO. 108 AGJUSIMENLS ........eoeeeceeeeieecceceeeeee e e eeceeeetetesesssaesesesesesssassssesesessssassesasesssassssesesasssssssessesas s sssnssses s s sssnssses s s sssssesas s s sssssesesas s sssnsssessasanan ebtstseset et es et taesetetennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ............cuoieieieueeiirisieteteteteee ettt e e et s eseseses e e e st esesesesesesse s seseseseseseassseseseeeseseasanaes (34,405,534)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t ittt e bttt e a et s he e sh e e sbeesb e e bt e beeabeaabe Sesseenteanteenseeaseaanenaeenes 0
Amortization:

7.1 SECHON 1, COIUMN 1O ..ottt ettt ettt et et ea e s e e s et s et e s e s eseas s s s s st et et e s e s s s s s sas st et et eseseasas s st eseseses £kt ebeet e st nenaebebebebnetaeae 0

7.2 SECHON 2, COIUMN 27 ..ottt b et s e b et b b e e e b2 e st E b et e et s b b et et e a b e b et ettt seae 2oesensnseae st esennsnae s s s s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ...ttt et s s e s e e s e s s e s e e s s e s e s e s s s e s s s s e s s e s s e st nee b bt st esanees (703,337)

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 s (703,337)
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) .......cceiviiiieeceeteeeeeeeecteteteeeesaeaetetesesseeaetesesesssasaesesesenssssaesesasensnsna seesssesesesananas 1,391,135
(DTt [N Tet g ToTgFoTo T (=T IR EoT T £, 0
Statement value at end of current period (LiN@ 10 MINUS LINE 11) .......irueuiieiieeeeceete e eeeeecee e eeeescaete e s esess et e s es s ssaesesesessssesesesesessnsssesesesessnsnassesesananas Seesesesesennacnas 1,391,135

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YEAI)........cueuiiiieieieiee ettt ettt et et et e e es Saeeseeeeeean e e e s e e anaaen 0

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)
Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent Year MINUS ...........cccerueieiieieiiieierieis coresiese e 0
3.12 Section 1, COIUMN 15, PrIOT YEAN ......cveveviriiiririsieteteresee st iesereene seteesesessssereseeeesenesesees 0 e 0

Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, CUIreNt YEar MINUS ............ccoeueuereeiriririeeeees cerereseenenenas (2,093,186)
3.14 Section 1, COIUMN 18, PHOF YEAT ......cvvvieeeieereriiieeeeeseieesesseie e sssies seesesesnesesseeseseenenes 4,536 ..o (2,097,722) ... (2,097,722)
Add:

Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........cccceiiiiiiiiis coeieieie i 0

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 19, current year to date MiNUS ...........ccccovrrireeieies covreriveeenenns (2,093,186)

3.24 Section 1, Column 19, Prior YEAI PIUS .........cccvveueueueriiriririsieieieieeeiesins ceeeeeesesseseseseeseens 4,536

3.25 SSAP NO. 108 AQJUSTMENES ... rees e

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........cooeveeerennne (2,184,974)
Less:

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

4.22 Amount recognized (Section 2, COlUMN 16) ..........cveeeieiinrrseeies eeeeerenenenens (2,184,974)

4.23 SSAP NO. 108 AJUSEMENLS ..o esre e

Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized fOr terMINAtIONS 1N PIOT VAT ........ciiiiiiiiiti ittt bbb bbb bbbt Rt b e bbbt bbbt bt bbb Seseese e e e e e e e e nans 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiii et 2eseesa e e e eaes 0
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......cciiiiiiiiiii bbbt bbbt b bbb Sae e e 0

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 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

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 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 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 1,391,133
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ...............cooeoiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 1,391,133
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 3,400,680
Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (2,009,547)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et e e et et et et et et et et et et et e e e e e e e e e e s e eeeneeseen eanereereeseeaeanes 1,391,133
Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (2,093, 186)
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s s s st et eses e s s s s sesesesesssnsnsnsnssenesesensneneee e (702,053)
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 3,400,680
Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (4,102,733)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuuieuieuieieiieiaeeseesetet et seb bbb as e bbbt bbbttt enies | snsessesseninsnsneas 267,120
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieiieiieeretseeeeee et sse st se s ssesse st b bbbttt eniee | sosessesiesnsneas 1,331,656
Part D, SECHON 1, COIUMN 12 .....cuuiiuiuiieiiieeiseeesese et ss bbbt eie | sosaniissesnsineas 1,598,776
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 443,725,231 |oooieinne 5,918,528 |.....cccc..... 174,155,554 |................ 263,651,149

2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 6,823,114,486 |................. 24,759,750 |........... 5,840,702,3% |................ 957,652,342

3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 204,061 | 201,991 [ 2,070 [ 0

4. Unrealized valuation iNCrease/(dECrease) .............c.ovrueuereeeeeecueueeeseeessesesenens foereeneseseesessenenes (86,579) [ .cvveeirieieeiceens (1 O (36,579) v 0

5. Total gain (108S) ON ISPOSAIS ........c.cueveviiriecieieieiieeieieseisssseese et sesnas [eeseceeeseseasisicaenns (64,322) e 1,628 | (65,950) [...vverreeeececreeiee e 0

6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 6,850,448,389 |.......cco..... 30,880,583 |............ 5,763,071,060 |............ 1,056,496,746

7. Deduct amortization of PreMiUM ..........c.ccceieeeeeeeeeeieeeeeeeeses e seeeseenns |reresseseeeneenenenenees 1,314 | 1,314 | [0 0

8. Total foreign exchange change in book/adjusted carrying value ............cc.... foreeeerecneene (2,755,277 [, 0 [ [V (2,755,277)

9. Deduct current year's other than temporary impairment recognized ............ |ooecccricinnncccnns (O O (O O [V 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oot [ennsninins 413,737,897 |, (U 251,686,429 |......c..c.... 162,051,468

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ [V RN 0

12. Statement value at end of current period (Line 10 minus Line 11) 413,737,897 0 251,686,429 162,051,468

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Sweep Accounts
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

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

Value/Recorded Current Year’s Date of
Investment Unrealized Other-Than- Total Foreign Last

Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal

Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
7200629 ....oovveiiiiiiiiiiiiiinees 0o BUrbank ........ccccccciiiiiiiiiiiiiiiiiiii, CAu i [ ....08/23/2023 ...[....ccunnnnnnneeee 4.000 [o.onnnnninnninnnnnees 565,507 [.ooeiiiiiiiiiiiiei [0 N [0 [0 N [0 [0 N [0 N

0599999. Mortgages in good standing - Commercial mortgages-all other 565,507 0 0 0 0 0 0 XXX
0899999. Total Mortgages in good standing 565,507 0 0 0 0 0 0 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 565,507 0 0 0 0 0 0 XXX
General Interrogatory:

1. Mortgages in good standing $ 0 unpaid taxes $ 0 interest due and unpaid.

2. Restructured mortgages $ 0 unpaid taxes § - -0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP 0 unpaidtaxes $ e 0 interest due and unpaid.

4. Mortgages in process of foreclosure $ oo 0 unpaid taxes $ 0 interest due and unpaid.




S04

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year
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 ....iiiiiiiiiiiiiii s 0T T PPPPTTI L0 O TUUUUU FEPTTTTTONY 08/23/2023 ....covvvn fooviiiiiiiiiiiiiis 4,000 Jouuniiiiiiiiie i 565,507 |.ievurnniiiiiii e L0 PP, 565,507
0599999. Mortgages in good standing - Commercial mortgages-all other 565,507 0 565,507
0899999. Total Mortgages in good standing 565,507 0 565,507
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals

565,507

0 565,507
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

0599999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1

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

203

1 2 6 7 8 10 Change in Book/Adjusted Carrying Value 19 20
NAIC 15 17
Designation, Current
NAIC Year's Total
Designation Other- Foreign
Modifier Than- Exchange Commit-
and Temporary Change in ment
SVO Impair- Book/ for Percen-
CuUsIP Admini- Date ment Adjusted Additional | tage of
Identi- Name of Vendor strative Originally Actual Recog- Carrying Invest- | Owner-
fication Name or Description or General Partner Symbol Acquired Cost nized Value ment ship
BBGOOH-TQ-2 .. [ROCKPOINT REAL ESTATE VI ....ooooeenniiiiiiiiinins BOSTON .vvvvvvvnnnnniiiiniiiinnes .|....09/30/2019 ... 20,903,447 |...... 22,786,311 |...... 22,786,311 [......... (996,833)[.....ccceeeeess O |eeeeeeniiiins (O O | R, (O O | R, 0f..... 0.000
00LGC4-VD-9 .. [BLACKSTONE REAL ESTATE PARTNERS IX LP ......... NEW_YORK ...12/06/2018 ... 44,521,108 |...... 58,468,705 |...... 58,468,705 |...... (1,332,332)].......ceeeeee O fvvennnnnnnnns [0 e U RN 0f....... 128,445 |....... 7,939,660 |...... 0.000
2199999. Joint Venture Interests - Real Estate - Unafflllated 65,424,555 0 0 7,939,660 | XXX
344106-10-1 .. |FMHE HOLDINGS LLC ..., | |WALTHAM ...01/31/2010 ... ,459,546,689 |.. 1,342,746,035 |.. 1,342,746,036 |..... (35,812,490)............... O |eevennnnnnnns [0 e U R, [0 e U R, 0f..... 0.000
2299999. Joint Venture Interests - Real Estate - Affiliated 459,546,689 0 0 0 o] XXX
100008-10-1 . | TH LEE PUTNAM INTERNET PARTNERSHIP . NEW YORK ... . -|--..01/06/2000 ... 531,099 FRV N PO L R 0.000
BBGO00-BS-4 .. [ ASTIGNES ASIA RATES PARTNERS SINGAPORE ... . | ASTIGNES CAPITAL ASIA PTE. LTD. . ...02/27/2020 ... .. 10,000,000 FR VN PO Jf RN 0.000
I GLOBAL SELECT WANAGERS LP (Frnly known as
617447-55-2 .. [MORGAN STANLEY INST. W CONSHOHOCKEN MORGAN STANLEY ... .|....06/28/2004 ... ....0 .0 [.. 170,927,476 |...... 0.000
617447-53-7 .. [MORGAN STANLEY IFHF SPV LP . . W CONSHOHOCKEN MORGAN STANLEY ... ...00/01/2011 ... 0 eennn.. 458,647 |.......... 458,647 ......euun 61,452 [ouuiiiiiiiiin O e O e O e O e O Lo 0 e 0.000
BLACKROCK FIXED INCOME GLOBAL ALPHA ONSHOHE
09254D-10-5 .. [FUND LLC WILMINGTON ... BLACKROCK .|....06/31/2016 ... ....30,000,000 0 e O fe O e 0 0.000
0096ZQ-BQ-2 .. [BALYASNY ATLAS ENHANCED FUND LTD. BALYASNY CAPITAL MANAGEMENT . ...09/02/2019 ... .. 56,500,000 0 [ O e O el 0 0.000
BRIDGEWATER PURE ALPHA MAJOR MARKETS I
BBGO0G-2C-4 .. [ (ONSHORE) .. WESTPORT . .| BRIDGEWATER ASSOCIATES, LP .01/02/2020 .. . 75,000,000 |. 0 0 0.000
BBGO0O-FB-7 . [CITADEL WELLINGTON LLC CHICAGO .. .| NORTHERN TRUST ... .02/28/2019 .. . 74,555,949 0 0 0.000
BBGOON-L4-6 .. [MILLENIUM USA LP .... CHICAGO .. .| NORTHERN TRUST . .01/01/2020 .. . 89,857,057 0 0 0.000
BBGOOD-BB-3 .. [OBSIDIAN FUND LP . CHICAGO .. .| NORTHERN TRUST ... .02/0172021 .. . 12,518,363 |. 0 0 0.000
BBGOOM-92-6 .. [ TUDOR BVI GLOBAL .... STAMFORD ... TUDOR INVESTMENT CORP ... .[-...10/01/2018 ... .... 65,000,000 0. 0.
BBGOOL-LP-3 .. [ ABRY ADVANCED SECURITIES FUND IV LP .. CAYMAN ISLANDS .. .... | ABRY PARTNERS ... o|--12706/2018 ... T 9,794,473 0. v O e 0 [l 213,103 ). 7,983,522
BBGOOM-HI-2 .. [ ABRY PARTNERS IX LP .| ABRY PARTNERS ... .|....02/28/2019 ... .... 20,516,763 0. JR VN FORRP 1 R | R 7,532,512
BG011B-8C-2 .. [ ABRY SENIOR EQUITY VI ABRY  PARTNERS o[----06730/2022 ... | Buiiiiit)oennns 5,264,532 0. JOR VI PO N AL B K. IO 4,783,602
BBGO0Q-21-6 .. [ ARES CORPORATE OPPORTUNITIES FUND VI . LOS ANGELES ARES MANAGEMENT CO., LLC .. .|....04/30/2020 ... .. 19,566,630 0. e O feeeiiiiiiiien O el 118,542 | 5,875,000
BBGOOP-FC-0 .. [AG CREDIT SOLUTIONS NEW YORK ... ANGELO GORDON .. -[-...09/30/2019 ... 0. v O e 0 fnnnnnl 58,239 | 1,081,336
BBGOOP-SS-1 .. [ALKALI 1V NEW YORK ... .|D.E. SHAW ....07/01/2019 ... 0. JR VI FOPR 1 R | R 1,702,3%
BBGOOK-H6-2 .. [ ANTLER GLOBAL FUND LUXEMBOURG . B L N ....12/06/2022 ... 0. v O e 0 fnnnnll 320,244 ). 6,025,044
BBGOOL-BK-5 . [ARCLIGHT ENERGY PARTNERS FUND VI BOSTON ... .| ARCLIGHT CAPITAL PARNTERS . .07/08/2019 .. 0 0 . 8,199,807
BBGO1F-RH-7 .. | ARDIAN ASF IX ..... NEW YORK . .| ARDIAN .. .04/12/2023 .. 0 0 13,816,429
BBGOOL-LC-2 .. [ ARDIAN CO-INVESTMENT FUND V EUROPE . NEW YORK . .| ARDIAN .. .02/21/2019 .. . 11,811,746 |. 0 0 ...579,119
BBGOOM-H2-7 .. [ ARDIAN SECONDARY VIII NEW YORK ... -[....08/31/2019 ... .. 16,265,406 0. 0. ...13 201,828
000000-00-0 . [B CAPITAL OPPORTUNITIES FUND |1 LOS ANGELES o|...11715/2023 ... 0. 0. ....10,000,000
BBGOOD-YP-7 .. [BC PARTNERS MANAGEMENT XI LIMITED .. LONDON .| BC PARTNERS LLP -|....08/24/2020 ... .... 10,274,412 0. PO VI PO N A I I 4,687,496
BBG012-1G-6 . [APOLLO FUND X NEW YORK ... MORGAN STANLEY ... o[---.06730/2023 ... ..o Teeiiiit)oeens 3,846,417 0. 0. ... 16,153,583
AAS995-1Y-3 .. [ APOLLO HYBRID VALUE FUND .. . NEW YORK ... MORGAN STANLEY ... -[-...09/14/2018 ... ... 11,003,432 0. 0. ... 13,707,475
BBGO00-B9-6 . [BROOKFIELD INFRASTRUCTURE FUND IV-B, LP ...... NEW YORK ... BROOKF IELD ASSET MANAGEMENT ... .|....11/15/2019 ... .... 28,983,796 0. v O feiiiiiiiiiinn 0.l 651,535 | 2,558,444
BBGOOR-MF-1 . [BLACKSTONE ASIA Il oooeeeiiiiiiiiieiiieiiie NEW YORK ... BLACKSTONE -[----08/1072021 ... ... Bueiiiit)oenns 3,514,586 0. 0. .... 11,249,332
BBGOOQ-XK-0 . [BLACKSTONE LIFE SCIENCES V ......evvvvvvvvvnnnnnes NEW YORK ... | BLACKSTONE ....12/06/2018 ... [...... 3.......foeeeee 7,959,904 0. 0. ... 12,134,361
BBGOOG-CR-0 .. [ CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES . CAYMAN ISLANDS .| CARLYLE INVESTMENT MANAGEMENT LLC .12/21/2018 .. . 16,264,876 |. 0 0 . 6,523,317
BBGOOS-YJ-8 .. [CLAYTON, DUBILIER & RICE XI . DELAWARE . .| CLAYTON, DUBILIER & RICE .. .04/10/2020 .. . 20,130,849 |. 0 0 . 4,859,229
BBGOOG-XL-0 . [DYAL CAPITAL PARTNERS IV LP . NEW YORK ... DYAL CAPITAL PARTNERS IV LP . ...03/31/2019 ... 8,070,613 0. 0 0.l 648,499 ). 9,485,995
FORTRESS CREDIT OPPORTUNITIES V EXPANSION FUND
BBGOOV-YK-8 . NEW YORK ... FORTRESS INVESTMENT GROUP LLC ... o[----08715/2020 ... ... T 2,730,008 0. 0. ... 15,543,169
BBGOON-0S-6 .. | FORTRESS CREDIT OPPORTUNITIES FUND V LP NEW YORK ... FORTRESS INVESTMENT GROUP LLC ... ....11/30/2018 ... .... 23,969,305 0. JR VN FORRP 1 R | R 7,609,906
OOM8VL-V6-2 . [FORTRESS LENDING FUND | LP NEW YORK ... FORTRESS INVESTMENT GROUP LLC . ....08/30/2019 ... |...... 2. feeees 5,733,943 0. JU VI FOPPR N AR | R 2,501,165
BBGOOP-9J-2 .. [ GREAT HILL EQUITY PARTNERS VII NEW YORK . .| GREAT HILL PARTNERS .06/28/2019 .. . 11,800,912 |. 0 0 . 437,396
O0MTY0-S2-2 .. | ICONIQ STRATEGIC PARTNERS IV LP CAYMAN ISLANDS . .| ICONIQ .. .07/01/2019 .. . 10,346,643 |. 0 0 ...386
BBGOOV-TH-1 . [ICONIQ V ... CAYMAN I'SLANDS .. .| ICONIQ .. .07/01/2020 .. . 24,996,716 |. 0 0 3,284
BBGO10-HP-3 .. [ ICONIQ VI . .| ICONIQ .|....06/01/2021 ... .. 12,718,664 0. 0 i O [l 0 1,593,978
BBGO0Q-T5-8 .. [KKR ASIA IV .oooiiiiiiiiiiiiiiiiiiiiiiciiiecieee NEW YORK ..vvvveveeneniininiininnnns KKR Investment Management LLC .......cceee fouvvuvuns ceveeennnn ...05/15/2020 ... 12,189,941 .. 14,351,184




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1°203

1 2 3 Location 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value
5 NAIC 13 15 17
Designation, Current
NAIC Year's Total
Designation Book/ Other- Foreign
Modifier Adjusted Than- Exchange
and Carrying Temporary Change in
SVO Value Unrealized Impair- Book/
CuUsIP Admini- Date Type Valuation ment Adjusted
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ Carrying
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) Value
BBGOOQ-XX-2 .. [KKR NEXT GENERATION FUND Il ..eevvvenniieennnnnns NEW YORK KKR Investment Management LLC ............ ..|....08/30/2019 ...{...... | PUPRN I 24,683,185 |...... 31,501,338 |...... 31,501,338 |........ 2,071,324
BBGO12-48-1 .. [KKR NEXT GENERATION FUND 11 NEW YORK .... KKR Investment Management LLC .. L. 1071272028 L ) 2,234,172 |l 2,234,172 . 2,234,172 |.. L0
AAZ998-6E-8 .. KPS SPECIAL SITUATIONS FUND V, LP NEW YORK . .|KPS Investors .. .10/15/2019 .. .1,585,719 0
000000-00-0 . [KPS SPECIAL SITUATIONS FUND VI, LP . NEW YORK . .|KPS Investors .. .06/30/2023 .. a0 .0 0
BBGOOK-5T-5 .. [LEXINGTON CAPITAL PARTNERS IX . NEW YORK . .| LEXINGTON PARTNERS . .11/30/2018 .. . 18,254,097 |. .. (632,584) 0
BBGOOP-V3-2 .. [ GCM GROSVENOR MAC 11 NEW YORK .... CGM GROSVENOR .|....07/10/2019 ... .... 22,801,707 |...... 37,589,039 |...... .. (3,106,469))... L0
ABC995-80-8 .. [ OAKTREE OPPORTUNITIES XI CAYMAN I'SLANDS .. . | OAKTREE OPPORTUNITIES FUND XI GP .|....07/08/2020 ... .... 16,906,062 |...... 19,764,058 |...... 0.
00JSL5-G5-7 .. [OAKTREE SPECIAL SITUATIONS FUND |1 LP LOS ANGELES .|....11/16/2018 ... .. 17,226,228 |...... 35,133,217 |...... 0
BBG015-6Z-2 .. [ OAKTREE SPECIAL SITUATIONS FUND I11 LP ........ LOS ANGELES .|-...12/18/2023 ...|...... 3.......]....... 5,000,000 |....... 5,000,000 |....... 0.
BBGOOO-BW-5 . [PECO |1 W CONSHOHOCKEN .. MORGAN STANLEY . .|....04/03/2020 ...|...... 3.......]...... 16,775,115 |...... 24,142,426 |...... P . L0
617449-G2-3 .. [MORGAN STANLEY PRIVATE MARKETS FUND IV LP .... W CONSHOHOCKEN MORGAN STANLEY ... o]ee01/18/2008 L[ Bl 0 e 1,049,531 |........ 1,049,531 |...... (2,241,937))... 0.
630254-0L-5 .. [MORGAN STANLEY PRIVATE MARKETS FUND V LP ..... W CONSHOHOCKEN MORGAN STANLEY ... o e1072172010 e S 16,7837 17,726,847 |...... 17,726,847 |...... (3,630,050)... L0
630548-FP-5 .. [MORGAN STANLEY PRIVATE MARKET FUND VI LP ..... W CONSHOHOCKEN MORGAN STANLEY ... ....01/16/2014 ... .. 754,640 |...... 42,181,698 |...... 42,181,698 |...... (1,639,380)]... 0.
654315-GE-4 .. [RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP . W CONSHOHOCKEN .| MORGAN STANLEY ... .01/17/2014 .. ...29,759 |. .3,513,419 .. (1,514,674) 0
BBGO0S-01-4 .. [SILVER LAKE VI . NEW YORK .... .| SILVERLAKE PARTNERS .06/04/2020 .. . 13,039,666 |...... 13,678,320 0
BBGOOQ-KK-4 .. [ THOMAS BRAVO XIV . SAN FRANCISCO .| THOMAS BRAVO ............ .05/29/2020 .. . 13,300,772 |...... 14,498,900 0
ABC998-2G-0 .. | VARDE DISLOCATION FUND .. CAYMAN I'SLANDS .. ... | VARDE DISLOCATION FUND GP . .|-...06/12/2020 ... 8,186,009 |...... 10,449,310 |...... 0.
BBGOOT-R3-9 .. [VITRUVIAN INVESTMENT PARTNERSHIP V §.C.SP. ... ... LONDON ... ... | VITRUVIAN PARTNERS .... .|....04/12/2023 ... |. JU F 1,125,282 |.......... 927,987 |... 0
BBGOOT-R4-7 .. [VITRUVIAN PARTNERS 1V ..eeeeeiiieeieeiiee e LONDON ... .| VITRUVIAN PARTNERS ... .|....05/15/2020 ... |. 3. ... 12,410,423 0.
BBGOO1-DQ-4 .. [WARBURG PINCUS GLOBAL GROWTH X111 NEW YORK .... WARBURG PINCUS . .|....02/28/2019 ... 1 .... 20,861,250 L0
09157D-10-3 .. [FM GLOBAL INVESTMENT PARTNERS, L.P. .. PRINCETON ... BLACKROCK .|-...11/30/2016 ... 3 ... 316,076,933 |..... 0.
G3927R-90-9 .. [ GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP .. |... NEW YORK .... GCM GROSVENOR .|....11/08/2005 ...{...... 3 0
380990-22-6 .. [GSPE - GOLDMAN SACHS PRIVATE EQUITY IX ........ NEW YORK .... GOLDMAN SACHS ...08/28/2007 ...{...... 3 .. 10,642,353 |........ 9,367,540 |... 0.
GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS
380990-23-4 .. [XI teeeeeieee e e | NEW YORK GOLDMAN SACHS ....eeeeeeeeeeeeeereeeeeee foreeeeeee cvevviiann ....08/19/2011 ... |...... [ TUUUUI IO 12,537,490 |...... 46,032,989 |...... 46,032,989 |...... (4,476,529)|....ceveeeennc O feunneiieenncs O [t O e 0
GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE
380990-85-3 .. [FUND VI ..eeeereeieeeeiee e NEW YORK GOLDMAN SACHS o). 1172872012 . [ TUUUU IO 8,536,874 |...... 18,046,918 |...... 18,046,918 |...... (2,001,459)...ueveeeeeec O founeeieeeencs O [t O e 0
G19558-90-0 .. [MSPE-CATALYST FUND LP Il ..oevvvvnniiiiiiiiinnnns NEW YORK .... MORGAN STANLEY ... ....12/27/2006 ... .. 1,467,017 |........ 8,113,622 |...
156990-08-7 .. | MSPE-CG SERIES HOLDING LLC (a/k/a CHRYSLER) . NEW YORK .... MORGAN STANLEY ... ...07/23/2007 ...
MSPE-M/C VENTURE PARTNERS V, L.P. (2007-12-
552990-09-5 .. [31) . BOSTON . .| MORGAN STANLEY . .01/18/2008 ..
578990-01-2 .. [MSPE-MBO CAPITAL 2 . NEW YORK . MORGAN STANLEY ... .|....05/22/2006 ...
MSPE-SYMPHONY EVOLUTION INVESTORS LLC -
871990-08-1 .. [ SYMPHONY CAPITAL CO-INVEST ....oevvvvvveneriiinnn | eeeeeens ROCKVILLE .. MORGAN STANLEY ... . ....06/16/2006 ...|...... 3eeevvii]ovnnnnnnns 238,869 |.... LU L0 0.
549300-58-0 .. [BLACKROCK SECURITIZED INVESTORS L.P. .......... WILMINGTON . .| BLACKROCK ....... . ....06/15/2020 .. . 11,573,274 |. 14,761,192 0 0
BBGO1G-D2-3 .. [BLACKSTONE RATED SENIOR DIRECT LENDING FUND . NEW YORK .... The BLACKSTONE GROUP L.P .]....09/30/2023 ... |. .. 33,475,915 |...... 22,217,583 |...... L0 L0
BBGO1H-WJ-3 .. [APOLLO ACCORD VI, L.P. ..... CAYMAN I'SLANDS .. ... | APOLLO ACCORD ADVISORS IV, LP .... .|-...09/25/2020 ... 996,940 |.......... 996,940 |... 0. 0.
BBG015-B6-0 . [APOLLO ACCORD FUND V, L.P. NEW YORK .| APOLLO CAPITAL MANAGEMENT, L.P. . .|....02/01/2022 ... .. 6,061,146 |....... 6,982,108 |... L0 L0
BBGOOP-T7-6 . [AUDAX SENIOR LOAN FUND IV . NEW YORK .... AUDAX MANAGEMENT CO., LLC .|....07/31/2020 ...|. .. 24,884,171 |...... 22,936,917 |... 0. 0.
000000-00-0 . [PITCHFORK LLC WILMINGTON . ROCKWOOD COLLATERAL SERVICES LLOC ....... .]....10/03/2019 ... . L0 L0
000000-00-0 . [FOSS ADMIRAL FUND, LLC WILMINGTON ... FOSS RENEWABLE ENERGY PARTNERS, LLC .... .|....03/26/2021 ...|. 34,915,746 |...... 34,915,746 |... ...0]....39,883,768 |... 0.
000000-00-0 . [FOSS MID-CAP HISTORIC FUND |11 WILMINGTON ... FOSS MID-CAP MANAGER 1. LLC ...08/09/2021 ... |. 818,147 |.......... 818,147 |... . 0]....11,984,490 |... 0.
RBC Community Investments California Fund-7,
000000-00-0 . [LLP WILMINGTON ... RBS COMMUNITY INVESTMENTS GP-CA7, LLC . . ....09/30/2021 ... |oeeeees et el .8,032,740 ..l 8,032,740 |........8,032,740 [.....ovvvveeeenn 0 oo O s 4,474,064 |... L0
000000-00-0 . [RBC-PHOENIX SOLAR HOLDING CO., LLC . WILMINGTON . .|RBC COMMUNITY INVESTMENTS, LLC ......... . .12/20/2020 .. .3,198,579 . (305,000)| 0
000000-00-0 . [RBC-CORAZON HOLDING CO., LLC. WILMINGTON . .|RBC COMMUNITY INVESTMENTS VI, LLC . .02/26/2021 .. .. 8,681,847 |. 8,681,847 4,042,000 0
000000-00-0 . [STRAT FUND37 WILMINGTON ... STRAT FUND37 ... ee e ..|....06/24/2022 ...|. 18,236,546 |...... 18,236,546 |...... 18,236,546 |........ceeeeeeeen0 foeeeeeenncee O] 2,406,668 |... 0.
US BANCORP COMMUNITY DEVELOPMENT
000000-00-0 . [USB NMTC FUND 2021-8, LLC .....ccevvuureereennnns |ounnennens WILMINGTON .oevvveiieieenniinneeeee foeneeeees DE......... CORPORATION vveuieieiininissnerrnneinareene frenneenes ceveevnnns L 1171872021 e e 17,999,853 |...... 17,999,853 |...... 17,999,853 |....uueeeeeennnnns [0 PPN | PO
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
2599999. Joint Venture Interests - Other - Unaffiliated 1,454,261,390 | 2,206,148,844 | 2,206, 148,844 68,725,897 0 62,485,990 0 0 8,251,937 | 664,878,875 | XXX
30270@-AA-6 .. [FM APPROVALS LLC. ...ovvvveniiiiiiniiiieiiiiiinees | eeeeeens JOHNSTON v e Rl......... INVESTMENT IN AFFILIATE oovvviiiiiiiiins Joeeenies eeeeeens o .01/04/2002 ... [cceeees e e 4,759,609 |.....cvvnniiinnn (V18 O (V18 PO (VN FO [N [N [N 0{....13,500,000 [.....ounnnnnnnn 0f..... 0.000
FM GLOBAL SCIENCE AND TECHNOLOGY EUROPE
000000-00-0 . [S.a.r.l. tiievviiiiiiiiiiiiiiiiiiiiinniniriiiinneees | eieeeeeens LUXEMBOURG ......cevvvnniirinnnnnnn founneeeeeecaiiinnnns INVESTMENT IN AFFILIATE Lovvvenviiiiininnns Jooeennnns ieeeeeena o 07/17/2024 Lo e 13,271 [, [V P Ol [RERTAD] [ [ [ [ [ 0f..... 0.000
2699999. Joint Venture Interests - Other - Affiliated 0 0 (13,271) 0 0 0
ARROWSTREET INTERNATIONAL EQUITY ACWI ex US
BBGOOL-G7-9 . [TRUST FUND CLASS C ..o [ oo BOSTON .vvvvvvvnvnvininiiiiiiiininee ARROWSTREET ...eeeeeeieeieiiiiiiiiccccccccceees forviiiins e 21272572019 L[ [l 0 e, [\ F 0 0 0
EMREVI-VA-9 .. [EM REVIVAL ONSHORE MCLEAN .... ....| BREAKOUT CAPITAL . -[---.06/29/2023 ... [.............. )...... 10,000,000 |...... 10,079,970 |...... 10,079,970 |.. 0. 0.
BBGOOV-YL-6 . [TWO SIGMA CHINA CORE EQUITY FUND, LP .... TORONTO .. .| TWO SIGMA o|-... 1072872021 . |eeeeeee it o 17,917,908 . 17,917,908 |...... 17,917,908 |.. 0. 0.
BBG01G-67-0 . [BAO DAO FUND P .. WASHINGTON ... ROCK CREEK ... o[---.08/3172023 ... |eeeees it )ee2,857,000 .o 2,966,101 |....... 2,966,101 |.. 0. 0.
JOSEON-FU-0 .. [ JOSEON FUND SP .... WASHINGTON ... ROCK CREEK ... .|-...08/31/2028 ... |. ...1,940,500 |....... 2,060,076 |....... 2,060,076 |......... . 0. 0.
BBG01G-G2-0 . [KOSMOS FUND SP WASHINGTON ... ROCK CREEK ... ....03/31/2023 ... |. 8,187,500 |........ 8,915,904 |........8,915,904 |.. .. 728,404 |... 0. 0.
BBG002-05-2 .. [LAKSHMI CAPITAL INVESTMENTS . WASHINGTON . .|ROCK CREEK .03/31/2023 .. .. 2,100,000 |. .2,636,241 2,636,241 459,962 0 0 .0
306691-55-1 .. [RI0 PIEDRAS FUND SP WASHINGTON . .|ROCK CREEK .03/31/2023 .. .2,236,873 272,962 0 0 .0
TENGLO-NG-4 .. [ TENG LONG FUND SP WASHINGTON . .|ROCK CREEK .03/31/2023 .. .2,273,038 .. (372,794) 0 0 .0
XINGLO-NG-0 .. [ XING LONG FUND SP WASHINGTON . .|ROCK CREEK ....03/31/2023 .. .1,335,727 . 40,688 0 0 .0
ZAMBEZ-IF-8 . [ZAMBEZI FUND SP ..... WASHINGTON . .|ROCK CREEK ....03/31/2023 .. ... 412,927 (17,960) 0 0 .0
FIRSTB-EI-6 .. [First Beijing Long Only Fund oo feeeeeee.. [WASHINGTON ... ....0C......... [ROCK CREEK ... . ...03/31/2023 ...{..............|....... 2,640,000 |........ 2,964,703 |... ... 324,703 |... .01, .01, 0., 0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 53,799,468 53,799,468 (10,569,508) 0 7,082,092 0 180,561 0
6099999. Total - Unaffiliated 1,571,471,353 | 2,341,203,328 | 2,341,203,328 55,827,224 0 69,568,082 0 8,560,943 | 672,818,535 | XXX
6199999. Total - Affiliated 1,464,319,569 | 1,342,746,035 | 1,342,746,035 (35,825,761) 0 0 0 13,500,000 0f XXX
6299999 - Totals 3,035,790,922 | 3,683,949,363 | 3,683,949,363 20,001,463 0 69,568,082 0 22,060,943 | 672,818,535 | XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A .. 0 1B..$ 0 1C..% DS, 0 1E.S i, 0 1F.S e, 0 1G.8 i, 0
1B 2A ... 0 2B..$ 0 2C..%
1C 3A ... 0 3B..% 0 3C..%
1D 4A ... 0 4B..$ 0 4C..%
1E 5A ... ..0 5B..$ 0 5C..%
1F 6. 0
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1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

BBGOOH-TQ-2 ......... ROCKPOINT REAL ESTATE VI BOSTON .vvvvvvveeneneennnneresesesesesssennsnennnns [eeneennns MA......... | ROCKPOINT ....00/30/2019 ... 2,215,350 |.... .0 . ...0.000
00LGC4-VD-9 .........| BLACKSTONE REAL ESTATE PARTNERS IX LP .. NEW YORK .vvvvvvvsnnnnnniiiiiiiiiiiiiiiiiiiiiiiins |oveeeens NY.........[The BLACKSTONE GROUP L.P. .. ...12/06/2018 ... 3,341,517 |.... .0 . ...0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 5,556,867 0 XXX
344106-10-1 ......... |FMRE HOLDINGS LLOC ...iiiiiiiiiiiiiiiii i WALTHAM oo e, VA......... INVESTMENT IN AFFILIATE L.vvvvvvrrersssssesssssssssssssssssssisssiisssssissssnsnssisennnens |....01/31/2010 D O PP PPPPPPN | I FEPPUUUUUUUUUPPPRY 27,138,271 |ooeeeieiiiiiiiieeeeeeeeee [ PO 0.000
2299999. Joint Venture Interests - Real Estate - Affiliated 27,138,271 0 XXX
0096ZQ-BQ-2 ......... BALYASNY ATLAS ENHANCED FUND LTD. .....evvvvvvrvrrrnnnrnnesinnsississessinssssssssssssssnnsnnnnanes L0 L RN || BALYASNY CAPITAL MANAGEMENT ....coooeiiiiiiiiiiiieceeeeeeeen ....00/02/2019 ... [eee 13 el 0 | 25,000,000 |.oeeeiiiiiiiiiiieiieieees [V O 0.000
BBGOOL-LP-3 ABRY ADVANCED SECURITIES FUND IV LP .. ... [CAYMAN ISLANDS .| ABRY PARTNERS .. ... 12/06/2018 .. feeeees el 0 | 1,740,976 |.... ...0.000
BBGOOM-HI-2 . ..| ABRY PARTNERS IX LP ..... . | BOSTON ... ABRY  PARTNERS .. ....02/28/2019 .. .. 3,156,112 |. 0.000
BGO11B-8C-2 . ..| ABRY SENIOR EQUITY VI .. BOSTON .. ABRY  PARTNERS .. ....06/30/2022 .. 1,754,616 |. 0.000
BBG00Q-21-6 . ..| ARES CORPORATE OPPORTUNITIES FUND VI . . |LOS ANGELES . ARES MANAGEMENT CO., LLC ....04/30/2020 .. 6,544,431 |. 0.000
BBGOOK-H6-2 . ..| ANTLER GLOBAL FUND . .| LUXEMBOURG ANTLER ... ....12/06/2022 .. .. 2,038,2% |. 0.000
BBGO1F-RH-7 . .| ARDIAN ASF IX ....... NEW YORK .. ARDIAN . ....04/12/2023 .. 1,453,614 |. 0.000
BBGOOM-H2-7 ARDIAN SECONDARY V111 NEW YORK ...| ARDIAN ... ....03/31/2019 .. feeees 1ol 0 | 3,660,379 |.... ...0.000
BBGOOD-YP-7 BC PARTNERS MANAGEMENT XI LIMITED .... LONDON . |BC PARTNERS LLP . ....08/24/2020 ... [occooe Qeeiiii il 0 | 4,602,586 |.... ...0.000
BBGO12-1G-6 . ..[APOLLO FUND X ...coeennnnns NEW YORK MORGAN STANLEY ....06/30/2023 .. .. 3,846,417 |. 0.000
AAS995-1Y-3 . ..| APOLLO HYBRID VALUE FUND .. . | NEW YORK .. MORGAN STANLEY .. ....00/14/2018 .. .. 5,303,306 |. 0.000
BBGO00-B9-6 . ..|BROOKFIELD INFRASTRUCTURE FUND IV-B, LP . |NEW YORK .. BROOKF IELD ASSET MANAGEMENT ....11/15/2019 .. .. 5,702,262 |. 0.000
BBGOOR-MF-1 . .|BLACKSTONE ASIA Il .........e . | NEW YORK .. BLACKSTONE ... .08/10/2021 .. 0.000

.. BLACKSTONE LIFE SCIENCES V .. ) .12/06/2018 ..

BBGOOQ-XK-0 . . NEW YORK ..... BLACKSTONE .... R 0.000
BBGOOG-CR-0 . ..| CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES . | CAYMAN ISLANDS CARLYLE INVESTMENT MANAGEMENT LLC ....12/21/2018 .. 0.000
BBGOOS-YJ-8 . ..| CLAYTON, DUBILIER & RICE XI ... DELAWARE ..... CLAYTON, DUBILIER & RICE ...... ....04/10/2020 .. 0.000
BBGOOG-XL-0 . ..|DYAL CAPITAL PARTNERS IV LP ... NEW YORK .. DYAL CAPITAL PARTNERS IV LP .. ....03/31/2019 .. 0.000
BBGOOV-YK-8 . ..| FORTRESS CREDIT OPPORTUNITIES V EXPANSION FUND NEW YORK .. FORTRESS INVESTMENT GROUP LLC .06/15/2020 .. 0.000

1173072018 .

BBGOON-08-6 . ..| FORTRESS CREDIT OPPORTUNITIES FUND V LP .. . [ NEW YORK .. FORTRESS INVESTMENT GROUP LLC E 0.000
00MBVL-V6-2 . ..| FORTRESS LENDING FUND | LP ........ . [ NEW YORK .. FORTRESS INVESTMENT GROUP LLC ....08/30/2019 .. 0.000
BBGOOP-9J-2 . .| GREAT HILL EQUITY PARTNERS VI1 NEW YORK ..... GREAT HILL PARTNERS .... .06/28/2019 .. 0.000

...06/01/2021 ...

..3,938,810 |....

BBGO10-HP-3 1CONIQ VI ... [CAYMAN ISLANDS ... ... [ ICONIQ R . ...0.000
BBG00Q-T5-8 KKR ASIA IV . [ NEW YORK .|KKR Investment Management LLC ... 1...05/15/2020 .. feveees Qe 0 e 3,072,741 |.... ...0.000
BBGOOQ-XX-2 . ..|KKR NEXT GENERATION FUND 11 . | NEW YORK .. KKR Investment Management LLC ....08/30/2019 .. 0.000
BBG012-48-1 . .| KKR NEXT GENERATION FUND 111 .. . | NEW YORK .. KKR Investment Management LLC ....10/12/2023 .. 0.000
AAZ998-6E-8 KPS SPECIAL SITUATIONS FUND V, LP . ... | NEW YORK ...|KPS Investors V, LP ....10/15/2019 ... , ...0.000
BBGOOK-5T-5 LEXINGTON CAPITAL PARTNERS IX . .| NEW YORK .| LEXINGTON PARTNERS 1173072018 e B0 1,671,167 |.... ...0.000
ABC995-80-8 . .| OAKTREE OPPORTUNITIES XI ....... CAYMAN ISLANDS OAKTREE OPPORTUNITIES FUND XI GP .07/08/2020 .. ..7,000,000 | 0.000

.. OAKTREE SPECIAL SITUATIONS FUND |1 LP . .11/16/2018 ..

00JSL5-G5-7 . . L0S ANGELES . OAKTREE ..... E 2,984,491 |. 0.000
BBG015-62-2 . ..| OAKTREE SPECIAL SITUATIONS FUND |11 LP . L0S ANGELES . OAKTREE ..... ....12/18/2023 .. ..5,000,000 | 0.000
BBGOOO-BH-5 . SPECO T e W' CONSHOHOCKE! MORGAN STANL! .04/03/2020 .. 0.000

E .. 5,758,134 |.

....10/21/2010 .. .

....01/16/2014 ..
.06/04/2020 ..

0.000
0.000

MORGAN STANLEY PRIVATE MARKETS FUND V LP .
.. | MORGAN STANLEY PRIVATE MARKET FUND VI LP .
.| SILVER LAKE VI ...

630254-0L-5 .
630548-FP-5 .

W CONSHOHOCKEN
.| W CONSHOHOCKEN
. | NEW YORK ..

MORGAN STANLEY
MORGAN STANLEY ..

BBG00S-01-4 . . SILVERLAKE PARTNERS . R 0.000
BBGOOQ-KK-4 . .| THOMAS BRAVO XI THOMAS BRAVO ....... ....05/29/2020 .. 0.000
BBGOOT-R3-9 VITRUVIAN INVESTMENT PARTNERSHIP V S.C.SP. . ... [VITRUVIAN PARTNERS .. ....04/12/2023 ... . ...0.000
BBGOOT-R4-7 VITRUVIAN PARTNERS IV LONDON - | VITRUVIAN PARTNERS .. ....05/16/2020 ... 3,165,624 |.... ...0.000
BBG001-D0-4 . ..| WARBURG PINCUS GLOBAL GROWTH X111 . NEW YORK .. WARBURG PINCUS .. ....02/28/2019 .. .. 1,562,500 |. 0.000
091570-10-3 . .| FM GLOBAL INVESTMENT PARTNERS, L.P. . . [PRINCETON . BLACKROCK ..... ....11/30/2016 .. . 66,257,948 |. 0.000
(63927R-90-9 GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP ... . | NEW YORK ... | GCM GROSVENOR ... ....11/08/2005 ... ...0.000
380990-22-6 GSPE - GOLDMAN SACHS PRIVATE EQUITY IX NEW YORK .| GOLDMAN SACHS ... ....08/28/2007 ... ...0.000
380990-23-4 . ..| GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI . NEW YORK .. GOLDMAN SACHS ....08/19/2011 .. ..191,611 . 0.000
380990-85-3 . ..| GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND VI . . | NEW YORK .. K . GOLDMAN SACHS ... ....11/28/2012 .. .. 167,004 |. 0.000
BBG01G-D2-3 . .| BLACKSTONE RATED SENIOR DIRECT LENDING FUND . | NEW YORK ..... K The BLACKSTONE GROUP L.P. .. ....09/30/2023 .. . 35,941,722 |. 0.000
BBGO1H-J-3 . ..| APOLLO ACCORD VI, L.P. ....... . [ CAYMAN ISLANDS K APOLLO ACCORD ADVISORS IV, LP ....09/25/2020 .. 0.000
BBG015-86-0 . ..| APOLLO ACCORD FUND V, L.P. . [ NEW YORK ... K APOLLO CAPITAL MANAGEMENT, L.P. ....02/01/2022 .. R 0.000
BBGOOP-T7-6 . ..| AUDAX SENIOR LOAN FUND IV . [ NEW YORK .. AUDAX MANAGEMENT CO., LLC .. ....07/31/2020 .. .. 3,466,403 |. 0.000
000000-00-0 . ..|FOSS ADMIRAL FUND, LLC ....... . [WILMINGTON FOSS RENEWABLE ENERGY PARTNERS, LLC . .08/26/2021 .. .63,645,708 |. 0.000

000000-00-0 FOSS MID-CAP HISTORIC FUND I11 . | WILMINGTON .| FOSS MID-CAP MANAGER I11. LLC ....08/09/2021 ... ...0.000
...09/30/2021 ...

.| RBS COMMUNITY INVESTMENTS GP-CA7, LLC .

000000-00-0 RBC Community Investments California Fund-7, LLP .. ... | WILMINGTON R ...0.000
000000-00-0 . +.| STRAT FUND37 ..eevvveiiiiiiiieeeiiiieae - [ WILMINGTON .. STRAT FUND37 .. ....05/24/2022 .. 0.000
000000-00-0 . ..| OAKTREE SPECIAL SITUATIONS FUND 111 LP . L0S ANGELES . OAKTREE ..... ....10/11/2022 .. 0.000
000000-00-0 . MS SEPARATE FUNDS .........cccooviereenns W CONSHOHOCKE - | MORGAN STANL! ...01/18/2008 ... 0.000

2599999. Join'i Venture Interests - Other - Unaffiliated XXX

000000-00-0 ......... |FM GLOBAL SCIENCE AND TECHNOLOGY EUROPE S.a.r.l. tiieeovvriiiiisiiiiiiiiiiiiiiiiiiiiiiiinnns LUXEMBOURG ....vvvveeeeiieiieeniiiiiiiiiiiiiins Joeenniiine s INVESTMENT IN AFFILIATE Lovveiiiiiiiiiiiiiiiiiiiiie ittt 0771772024 e e o 13,271 Jooiiiiieiiiiiiiies O i 0 fovieeiinnns 100.000
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1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

2699999. Joint Venture Interests - Other - Affiliated 13,271 0 0 XXX
EMREVI-VA-9 ......... EM REVIVAL ONSHORE . .... | MCLEAN ...| BREAKOUT CAPITAL .. ....06/29/2023 ... 0. ....10,000,000 |.... .0 . ...0.000
BBG01G-67-0 ......... BAO DAO FUND SP . | WASHINGTON ... |ROCK CREEK ....08/31/2023 ... [V PO 2,970,000 |.... .0 .. ...0.000
JOSEON-FU-0 ......... JOSEON FUND SP ... WASHINGTON .. ...|ROCK CREEK .... ....03/31/2023 ... 0. .0 . ...0.000
BBG016-G2-0 ......... KOSMOS FUND SP ... WASHINGTON .. ...|ROCK CREEK .... ....03/31/2023 ... 0. .0 .. ...0.000
BBG002-05-2 ......... LAKSHWI CAPITAL INVESTMENTS ... «oo. | WASHINGTON .. ...|ROCK CREEK .... ....03/31/2023 ... 0. .0 . ...0.000
306691-55-1 ......... RIO PIEDRAS FUND SP . | WASHINGTON .. ...|ROCK CREEK .... ....03/31/2023 ... 0. 2,227,500 |.... .0 .. ...0.000
TENGLO-NG-4 ......... TENG LONG FUND SP .. WASHINGTON .. ...|ROCK CREEK .... ....03/31/2023 ... [V 3,465,000 |.... .0 . ...0.000
WUTAIF-UN-1 ......... WUTAI FUND SP WASHINGTON .. ...|ROCK CREEK .... ....08/31/2023 .. 0. .0 .. ...0.000
XINGLO-NG-0 ......... XING LONG FUND SP .. ... | WASHINGTON .. .|ROCK CREEK .... ....08/31/2023 .. 0. .0 . ...0.000
ZAMBEZ-1F-8 . ..| ZAMBEZ| FUND SP .... .| WASHINGTON ROCK CREEK . ....08/31/2023 .. 0 0 0.000
FIRSTB-EI-6 .........[First Beijing Long Only Fund .. .... | WASHINGTON .. oo foereiennDC......... [ROCK CREEK .... ...03/31/2023 ... .0 .. .0 .. ...0.000
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 39,390,000 0
6099999. Total - Unaffiliated 0 383,352,680 0
6199999. Total - Affiliated 13,271 27,138,271 0
6299999 - Totals 13,271 410,490,951 0
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
00LGC4-VD-9 ..... BLACKSTONE REAL ESTATE PARTNERS IX LP ... | tiiiivvnniiiiiiiiniininiiiiininninnes foeeennnns NY ] s . 12/06/2018 ..|. 03/30/2024 ..|....... 929,074 |....... (21,018)]-oeeveeennnnnes (U] T (U] T 0f...... (21,018)]- o eeeeennnnnnes (U] 908,056 |........ 1,743,431 |oovveenns 0f...... 835,375 |....... 835,375 |oeuvueaiaanes 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 929,074 (21,018) 0 0 0 (21,018) 0 908,056 1,743,431 0 835,375 835,375 0
344108101 ..... [FURE HOLDINGS LLC eoeoeoeeveeeserereene [ e [......... WA......... I [o1/31/2010 Joooooe oo, ... 28,389,031 |............... [ [ [ [ [ 0]...... 28,389,031 |....... 28,389,031 |...voveenne. [ [ [ 0
2299999. Joint Venture Interests - Real Estate - Affiliated 28,389,031 0 0 0 0 0 0 28,389,031 28,389,031 0 0 0 0
100008-10-1 ..... TH LEE PUTNAM INTERNET PARTNERSHIP .....ccovve | vovriiiiiiiiiiiiiineecceiiineeees foeeenneas NY.ooeeene NY e . 01/06/2000 ..|. 08/30/2024 ..|........ 97,307 |....... 505,640 |.....ceeeeenee 0 foeeiieiiieeani0 e 0 [0 505,640 |oeeeeeeeeeenl0 e 602,947 |eeeennnnnn 602,947 |oeeveneeaanee (V) (V) [V 0
FM GLOBAL SELECT MANAGERS LP (Frmly known as
617447-55-2 ..... MORGAN STANLEY INST. ... . 06/28/2004 .|oeeuunes veriiiis e (V) 0 foeeereeimeed0 ool [0 el O o0 e [V PO 5,000,000 ...
BBGOOO-FB-7 ..... CITADEL WELLINGTON LLC . . 02/28/2019 ..|. 01/31/2024 ..|... 29,122,392 |.... 6,321,659 |........ccevnnO [oovvinnnennnn0 [0 6,321,659 [onnenncnnnnnl0 s 35,444,051 |....... 35,444,051 |...
BBGOON-L4-6 ..... MILLENIUM USA LP ... . 01/01/2020 ..|. 01/31/2024 ..[.... 6,668,368 |....... 806,504 ... 0 fees 7,474,872 |........ 7,474,872 |...
BBGOOD-BB-3 ..... OBSIDIAN FUND LP ... . 02/01/2021 ..|. 12/30/2024 ..... 14,251,621 |... (1,769,984)|. (1,769,984)].. 0. 12,481,637 |....... 12,481,637
BBGOOL-LP-3 ..... ABRY ADVANCED SECURITIES FUND IV LP . . 12/06/2018 ..|. 02/27/2024 ..[.... 1,906,886 240,123 |. . 240,123 |.. 0 . 2,147,009 |.. 3,551,518
BBGOOM-HI-2 ..... ABRY PARTNERS IX LP ..... . 02/28/2019 ..|. 05/30/2024 ..[.... 3,683,185 .605,162 |.. 0. . 4,288,347 |.. 4,288,347
BGO11B-8C-2 ..... ABRY SENIOR EQUITY VI .. . 06/30/2022 ..|. 02/27/2024 .......... 45,166 |......... PN | B AR | I TR | N IO 3,650 [oeenieeeeenn0 o 48,816 |............ 48,816 |...
BBG00Q-21-6 ..... ARES CORPORATE OPPORTUNITIES FUND VI ... . 04/30/2020 ..|. 02/27/2024 ..[..... 1,023,453 |....... P T RN | I FORRRUN | I RPN | I AP 226,5% |.....covveeenn0 |oenennns 2,150,048 |........ 2,208,830 |...
BBGOOP-FC-O ..... AG CREDIT SOLUTIONS . 09/30/2019 ..|. 01/31/2024 ..|... 10,684,778 |.... 2,627,012 |... .. 2,627,012 [0 e 13,311,790 |....... 13,311,790 |...
BBGOOP-SS-1 ..... ALKALI 1V . |- 0770172019 ..|. 03/30/2024 ..|.... 1,955,018 |[....... 221,001 |......ooeeennn foinnniinnnnnl o0 [ 221,001 occeninnnl0 e 2,176,109 2,176,109 |...
BBGOOK-H6-2 ..... ANTLER GLOBAL FUND . |- 12/06/2022 ..|. 05/30/2024 .. . o0 e 259,742 |...connnnn 259,742 |...
BBGOOL-BK-5 ..... ARCLIGHT ENERGY PARTNERS FUND VII . . 07/08/2019 ..|. 06/28/2024 ..|.... 2,274,679 |...... cend0 e 2,026,245 |......... 4,354,239 |...
BBGO1F-RH-7 ..... ARDIAN ASF IX . 04/12/2023 ..|. 05/30/2024 ..|....... 177,882 o0 e 268,520 |.eeennnnnnn 268,520 |...
BBGOOL-LC-2 ..... ARDIAN CO-INVESTMENT FUND V EUROPE . 02/21/2019 ..|. 06/28/2024 . |....... 350,595 0 e 361,500 |......n.... 361,500 |...
BBGOOM-H2-7 . ARDIAN SECONDARY VITI ....eeeeeeeeee . 03/31/2019 ..|. 01/31/2024 . 1,417,487 . 1,438,009 |.. 1,438,009 0
B CAPITAL OPPORTUNITIES FUND I . . 11/15/2023 . .0 .0 0 .0 0. .0
AAS995-1Y-3 ..... [APOLLO HYBRID VALUE FUND .......... . 09/14/2018 ..|. 01/31/2024 10,608,675 (3,691,305)].. .6,917,370 |....... 10,484,008 3,566,637 |.... 3,566,637
BBGO0O-BY-6 ..... BROOKFIELD INFRASTRUCTURE FUND IV-B, LP . 11/15/2019 ..|. 06/28/2024 ..|.... 2,753,089 |. . 112,933 |.. . 2,866,022 |.. 1,625,768 |.... 1,625,768
BBGOOR-MF-1 ... BLACKSTONE ASIA 11 . 08/10/2021 .| ..
BBGOOQ-XK-0 ..... BLACKSTONE LIFE SCIENCES V . . . 12/06/2018 ..|. 02/27/2024 .. - 1,067,300 1,147,293 |...
BBGOOG-CR-0 ..... CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES . |- 12/21/2018 ..|. 01/31/2024 ... o0 [ 1,431,900 1,623,558 |...
BBGOOS-YJ-8 ..... CLAYTON, DUBILIER & RICE XI ..cevvvennieinnnnn . |- 04/10/2020 ..|. 02/27/2024 .. w0 e 9,922 [..oovviininnns 9,922 |...
BBGOOG-XL-0 ..... DYAL CAPITAL PARTNERS IV LP ....ccvvreneanee . 03/31/2019 ..|. 01/31/2024 .. o0 e 578,431 |........ 1,218,106 |..eevvvvneeenn0 e 639,674 |....... 639,674 |...
BBGOON-08-6 ..... FORTRESS CREDIT OPPORTUNITIES FUND V LP ..... . 11/30/2018 ..|. 02/27/2024 .. OV 8,286,676 |........ 9,334,088 |... ... 1,047,412 [.... 1,047,412 |...
OOM8VL-V6-2 ..... FORTRESS LENDING FUND | LP . |- 0873072019 ..[. 02/27/2024 ..|.......889,781 |....... (13,575)]..cccvrruceeecc0 foueniiieennnO o0 [ (13,575) 0 o 876,206 ... 1,669,298 |......ccevvnnn0 e 793,092
00MTY0-S2-2 ..... ICONIQ STRATEGIC PARTNERS IV LP . . 07/01/2019 ..|. 05/30/2024 .. . (18,423)].. ..644,799 |.
BBGOOQ-T5-8 ..... KKR ASIA IV ... . 05/15/2020 ..|. 08/30/2024 .. 5,193 |.. .
BBGOOQ-XX-2 ..... KKR NEXT GENERATION FUND |1 . 08/30/2019 ..|. 03/30/2024 .. 552,516 .. 39,685 |.. 592,201 |..
BBGO12-48-1 ..... KKR NEXT GENERATION FUND I11 . 10/12/2023 .0 .0 .. 0
AAZ998-6E-8 ..... KPS SPECIAL SITUATIONS FUND V, LP . . 10/15/2019 ..|. 03/30/2024 . 2,039,766 .509,215 |.. N . 2,548,981 |..
BBGOOK-5T-5 ..... LEXINGTON CAPITAL PARTNERS IX . 11/30/2018 ..|. 01/31/2024 . |....... 672,429 cerrmmereens0 el 0 0 [ (16,651)[...cceveeeeeea0 v 655,778 .
BBGOOP-V3-2 ..... GCM GROSVENOR MAC 11 . |- 0771072019 ..|. 04/28/2024 ..|.... 1,021,146 |.. (79,794 [cveevevvinnnl0 o0 0 s (79,794) ... 941,352 ... 941,352 |...
ABC995-80-8 ..... OAKTREE OPPORTUNITIES XI . . |- 07/08/2020 ..|. 04/28/2024 [........ 28,752 [eeeeen 1,494 |0 0 o0 [ 1,494 ... 30,246 |...
00JSL5-G5-7 ..... OAKTREE SPECIAL SITUATIONS FUND |1 LP . 11/16/2018 ..|. 03/30/2024 ...... 1,845,839 |....... (45,839)]..ccvvvneeennnd0 o0 el 0 [ (45,839)]....ccceeeennn0 [ 1,800,000 |........ 1,800,000 |... 0 ... .0 ...
BBGOOO-BI-5 ..... =0 O I P . 04/03/2020 ..|. 05/30/2024 ..|.... 1,490,160 |....... 330,167 |....cceeeevee0 Joevennnnieeennn0 [0 e 330,167 [...eeeeeeeneeni0 | 1,820,327 |........ 1,820,327 |...ooeeennnnn 0 e 0 ... .0 ...
617449-G2-3 ..... MORGAN STANLEY PRIVATE MARKETS FUND IV LP .. . 01/18/2008 ... .0 ...0 VN F 1,226,620 |... .... 1,226,620 [.... 1,226,620 |...
630254-0L-5 ..... MORGAN STANLEY PRIVATE MARKETS FUND V LP ... . 10/21/2010 ... o0 [0 0 e 2,436,618 |... .... 2,436,618 |.... 2,436,618 |... .
630548-FP-5 ..... MORGAN STANLEY PRIVATE MARKET FUND VI LP ... . 01/16/2014 ..|. 03/30/2024 ..|.... 3,096,822 |......(124,285)........ccevun0 Jovvrnnnennnnn0 o0 s (124,285)|..............0 | 2,072,537 | 2,972,537 |ovveiieeennnnd0 e [N O [N O 0
RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP
B54315-GE-4 ... | eerieeiiii i L 01/17/2014 L eeeees e (U R | B R o I R | B AN | I R | B FOPPN | I RN [V FO 2,047,745
BBGO0S-01-4 ..... SILVER LAKE VI . 06/04/2020 ..|. 01/31/2024 . |....... 248,867 |........ 12,603 |...oeeneeeeennn0 o0 0 [0 12,608 el 0 [ 261,470 |......n.... 276,658 |...
BBGOOQ-KK-4 ..... THOMAS BRAVO XIV ... . 05/29/2020 ..|. 11/29/2024 ..|.... 1,178,844 |....... 296,319 |..........coee.O [oevvvnnen O 0000 296,319 vl 0 1,475,163 |........ 1,953,486 |...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
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Carrying Current Other- Change in| Foreign Carrying
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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
ABC998-26-0 ..... VARDE DISLOCATION FUND .....covvviiiiiiiiiieeeens . |- 06/12/2020 ..|. 02/27/2024 ..[.... 3,094,587 0. 00 e 644,404 |0 s 3,738,991 [........ 3,738,991 |... .0
BBGOOT-R3-9 ..... VITRUVIAN INVESTMENT PARTNERSHIP V §.C.SP. . . 04/12/2023 ..|. 12/28/2024 .. 0 .0 . 69,945 0. .0
BBGOOT-R4-7 ..... VITRUVIAN PARTNERS IV . 05/15/2020 ..[. 02/27/2024 .. 0 .0 . 32,580 0. .0 .0
BBG001-DQ-4 ..... WARBURG PINCUS GLOBAL GROWTH X111 . . . |- 02/28/2019 ..|. 06/28/2024 .. 0. 0 2,945,000 [.....ovvvvnnnni [oeeees 437,500 |....... 437,500 |... .0
091570-10-3 ..... FM GLOBAL INVESTMENT PARTNERS, L.P. .......... . 11/30/2016 ..|. 07/31/2024 . [.... 0. L0 .0
G3927R-90-9 ..... GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP . . 11/08/2005 ..[. 07/31/2024 .. 0. 0. .0

GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS

1’603

380990-23-4 ... X1 e . 08/19/2011 ..|. 02/27/2024 . [..... 3,279,5% |...... (308,826)|.....cccvvnnnnn [N O [N O 0f.....(308,826)|....c00eeennnn0 fennnnnns 2,970,768 |........ 7,724,104 0
GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE
380990-85-3 ..... FUND VI e . 11/28/2012 .| 02/27/2024 . |....... 243,068 |....... (24,533)].ccvvennnnns [N O (VN R | B AR (2 - X )| AR | FOR, 218,535 |......eeen. 458,768 0
549300-58-0 ..... BLACKROCK SECURITIZED INVESTORS L.P. ......... . 06/15/2020 ..|. 01/31/2024 ..[.... 2,351,780 |....... 404,367 |... .0 .. o0 o0 el 404,367 [0 e 2,756,147 |........ 2,756,147 |... .0
BBG016-D2-3 ..... BLACKSTONE RATED SENIOR DIRECT LENDING FUND . 09/30/2023 ..|. 09/28/2024 ..|.... 3,715,307 |... (1,249,500)]... .0 w0 ... (1,249,500)|..............0 [........ 2,465,807 |........ 2,465,807 |... .0
BBG015-B6-0 ..... APOLLO ACCORD FUND V, L.P. .. . 02/01/2022 ..|. 04/28/2024 ..|.... 6,409,477 |.... 1,830,713 |... .0 .. o0 ... 1,830,713 [0 e 8,240,190 |........ 8,240,190 |... .0
000000-00-0 ..... USB NMTC FUND 2020-7, LLC . 12/21/2020 . 3,803,600 0 .0 . 3,803,600 |.. 0 |...(3,803,600)]... (3,803,600) .0
000000-00-0 ..... USB NMTC FUND 2021-8, LLC ... . 11/18/2021 . 7,119,784 0 .0 .7,119,784 |.. 0 [...(7,119,784))... (7,119,784), .0
000000-00-0 ..... OAKTREE SPECIAL SITUATIONS FUND 111 LP . 10/11/2022 ...0 0 .0 0. 0. .0 .0
000000-00-0 ..... MS SEPARATE FUNDS .. .. . . . . 01/18/2008 .0 0 .0 .0 .0 ). 0 .0
2599999. Joint Venture Interests - Other - Unaffiliated 148,888,756 0 0 185,884,323 0| 28,545,312 28,545,312 0
ARROWSTREET INTERNATIONAL EQUITY ACWI ex US
BBGOOL-G7-9 ..... TRUST FUND CLASS C . . | BOSTON Lo MA ARROWSTREET .. . |- 12/25/2019 ..|. . .. .0 w0 F V1 R | FN 19,134,681 |... .0 [... 19,134,681 |... 19,134,681 |... .0
BBGO1G-67-0 ..... BAO DAO FUND SP . WASHINGTON . .0C.. .| ROCK CREEK . 03/31/2023 ..|. 12/28/2024 .. 356,037 0 .0 0 .413,000 |.. ...413,000 0. N .0 .0
JOSEON-FU-0 ... JOSEON FUND SP ... WASHINGTON . .0C.. .| ROCK CREEK . 03/31/2023 ..|. 12/28/2024 .. .. 270,341 0 .0 0. .287,000 |.. 287,000 0 0 .0
BBG002-05-2 ..... LAKSHWI CAPITAL INVESTMENTS WASHINGTON . .0C.. .| ROCK CREEK . 03/31/2023 ..|. 12/28/2024 .. .. 208,721 0 .0 0 .375,000 |.. 375,000 0 0 .0
306691-55-1 ..... RIO PIEDRAS FUND SP WASHINGTON . .0C.. .| ROCK CREEK . 03/31/2023 ..|. 12/28/2024 .. .. 263,579 0 .0 0. .307,000 |.. 307,000 0 0 .0
TENGLO-NG-4 ..... TENG LONG FUND SP WASHINGTON . .0C.. .| ROCK CREEK . 03/31/2023 ..|. 11/30/2024 .. 819,168 0 .0 0 .665,000 |.. 665,000 0 . .0 .0
WUTAIF-UN-1 ... WUTAI FUND SP ... WASHINGTON . .0C.. .| ROCK CREEK . 03/31/2023 ..|. 11/30/2024 .. 0 .0 0. . 3,217,500 |.. 2,749,135 0 . (468, 36! ..(468,365) .0
XINGLO-NG-0 ..... XING LONG FUND SP WASHINGTON . . .0C.. .| ROCK CREEK . |- 03/31/2023 ..|. 12/28/2024 .., 0 .0 0 .197,000 |.. 197,000 0 0 .0 .0
ZAMBEZ-1F-8 ..... ZAMBEZI FUND P ... ... [ WASHINGTON ... oo foreeeeenDC......... [ROCK CREEK ... ... |- 03/31/2023 ..|. 12/28/2024 .. .0 . .0 . .0 . ..61,000 |..... ....61,000 |... .0 . 0].... .0 ... .0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 0 0 5,522,500 24,188,816 0| 18,666,316 | 18,666,316 0
6099999. Total - Unaffiliated 155,297,250 | 8,472,318 0 0 8,472,318 0 163,769,564 211,816,570 0| 48,047,003 | 48,047,003 0
6199999. Total - Affiliated 28,389,031 0 0 0 0 0 28,389,031 28,389,031 0 0 0 0
6299999 - Totals 183,686,281 | 8,472,318 0 0 8,472,318 0 192, 158,595 240,205,601 0| 48,047,003 | 48,047,003 0
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SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year
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3130AT-20-8 ..... FEDERAL HOME LOAN BA L ABFE Lo 1,000,000 |...96.6270 |.................966,270 |.............. 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (O R | R PN | I AR | B RN 5.000 |...... 5.000 ....08/18/2022 ...|....08/25/2037 ...
3130AT-3X-3 ..... FEDERAL HOME LOAN BA .... .. 1.BFE ..|... .. 1,500,000 |...98.9320 |... .1,500,000 |.. .... 1,500,000 O 0 0 [0 e 5.000 |...... 5.000 ....08/24/2022 ...|....09/01/2032 ...
3130AT-2D-2 ..... FEDERAL HOME LOAN BA .... .. 1.B FE ..|... .. 1,000,000 |...99.9170 |... ....1,000,000 O o0 o0 [0 6.110 |...... 6.110 ... 11/28/2022 ...|....12/21/2032 ...
3130AV-7L-0 ..... FEDERAL HOME LOAN BA .... .. 1.BFE ..|... 1,717,730 |. 100.3780 |... ....1,718,642 O e 912 |0 0 e 5.000 |...... 5.070 ...08/02/2023 ...|....02/28/2025 ...
3130A0-02-9 ..... FEDERAL HOME LOAN BA .... .. 1.B FE ..|... ...99.8950 |... I R - N | N RN | B FON 5.850 |...... 5.870 ....07/25/2023 ...|....07/28/2038 ...
3130AN-84-3 ..... FEDERAL HOME LOAN BA .... .. 1.BFE ..|... . 100.0200 |... 250,050 |.... ....250,000 O 0 0 [0 6.000 |...... 6.000 ....07/28/2023 ...|....08/16/2033 ...
3130AN-WK-2 ..... FEDERAL HOME LOAN BA .... .. 1.B FE ..|... . 100.6380 |... 503,190 |.... ....499,513 O o 18 0 [0 6.150 |...... 6.160 ....08/15/2023 ...|....08/23/2033 ...
3130AX-3A-4 ..... FEDERAL HOME LOAN BA .... .. 1.BFE ..|... . 100.1870 |... ...250,000 O 0 0 o0 6.500 |...... 6.500 ....08/29/2023 ...|....09/13/2038 ...
3133EP-AY-1 ... FEDERAL FARM CR BKS .. .. 1.BFE .. ...96.4860 |. ..820,131 |. 850,000 |.. .0 4,940 |......4.940 ....02/09/2023 .. 02/17/2038
3133EP-DG-7 . FEDERAL FARM CR BKS .. 1.BFE .. . 101.6920 |. ..1,016,920 |. .1,000,000 |.. .0 .5.720 |......5.720 ....03/09/2023 .. 03/16/2038
3133EP-EJ-0 ..... [FEDERAL FARM CR BKS .. 1.BFE .. ...99.690 |. .. T47,720 | 750,000 |.. .0 ......6.200 |......6.200 ...08/23/2023 .. 04/03/2043 ...
3133EP-SD-8 ... FEDERAL FARM CR BKS .. .. 1.BFE ..|... ...99.6450 |... . . ....250,000 JLO N N | [ ARt | B ISP | B AU 5.970 |...... 5.970 ....07/31/2023 ...|....08/08/2033 ...
3133EP-UB-9 ..... FEDERAL FARM CR BKS .. .. 1.B FE ..|... . 100.5770 |... . 500,000 |.. ... 500,000 O 0 0 [0 6.050 |...... 6.050 ....08/16/2023 ...|....08/22/2031 ...
3133EP-1IZ-4 ..... FEDERAL FARM CR BKS .. .. 1.BFE ..|... . 100.8090 |... ..475,000 |.. ...471,162 O [ 57 o0 o0 e 6.450 |...... 6.540 ....10/04/2023 ...|....09/27/2035 ...
912810-TG-3 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...79.6480 |... ..925,000 |.. O 820 o0 o0 e 2.875 |...... 5.040 ....10/31/2023 ...|....05/15/2052 ...
912810-TH-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... .. 87.7810 |... .9,020,000 |.. 0 e 22,702 0 o0 e 3.250 |...... 4.800 ...11/30/2023 ...|....05/15/2042 ...
912810-TN-8 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...92.3670 |... ... 200,000 |.. LU R - < T AU | N RN | ) AN 3.625 |...... 3.800 ....06/02/2023 ...|....02/15/2053 ...
912810-TS-7 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...95.3670 |... ... 14,305,050 |.... 15,000,000 |.. ...13,518,660 O e 9,871 |0 o0 e 3.875 |...... 4.650 ...11/15/2023 ... |....05/15/2043 ...
912810-TU-2 ..... UNITED STATES TREAS .. 1.AFE ..|... . 102.1090 |... .. 1,225,308 |.... ....1,217,925 LU R £ ) N AU | I RPN | ) AN 4.375 |...... 4.260 ....12/18/2023 ...|....08/15/2043 ...
912828-3II-8 ..... U S TREASLRY N/B ... .. 1.LAFE .. ...95.6130 |. ..621,485 |. .668,515 |.. .0 . ......2.020 ...07/17/2019 .. 02/15/2028
912828-6T-2 ..... UNITED STATES TREAS .. 1.AFE .. ...92.7070 |. ..278,121 | .308,101 |.. .0 ...(538) |. .2.375 |......2.170 ....06/31/2019 .. 05/15/2029
912828-Y0-7 UNITED STATES TREAS .. 1.LAFE .. ...93.6360 |. ..5,206,162 |. .5,681,775 |.. .0 .. (42,379) | .1.625 |......0.830 ....05/16/2022 .. 10/31/2026
912828-79-4 . UNITED STATES TREAS .. 1.AFE .. ...87.1400 |. .. 3,485,600 |. 3,732,445 |.. .0 39,693 |. .1.500 |......2.690 ...06/27/2022 .. 02/15/2030 ...
912828-ZN-3 ..... [UNITED STATES TREAS .. 1.LAFE .. ...89.2810 |. ..4,705,109 |. .5,270,000 . 4,624,065 |.. .0 28,168 |. ......0.500 |......4.500 ....12/05/2023 .. 04/30/2027 ...
912820-CG-4 ... UNITED STATES TREAS ... .. 1.AFE ..|... ...97.8180 |...ccvvnnnnnns 1,271,634 |.... .1,300,000 |.. ... 1,271,660 0. L A4533 [0 [0 0.250 |...... 5.180 ....06/12/2023 ...|....06/15/2024 ...
912820-CS-8 ... UNITED STATES TREAS ... .. 1.AFE ..|... ...82.7790 |... .... 37,250,550 |.... 45,000,000 |.. 0 feeeennn 573,496 o0 [0 e 1.250 |...... 2.870 ....10/31/2022 ...|....08/15/2031 ...
912820-EC-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...93.7550 |.....covnnnnns 5,625,300 |.... .6,000,000 |.. O e (189) |0 o0 e 1.875 |...... 1.870 ...08/09/2022 ...|....02/28/2027 ...
91282C-EM-9 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...95.1360 |..ccovnnnnnnns 9,751,440 |.... 0 e 26,436 |0 o0 e 2.875 |...... 4.880 ....10/31/2023 ...|....04/30/2029 ...
912820-EU-1 ..... UNITED STATES TREAS ... .. 1.AFE ..|... L.97.7480 |ooeeiiinnnnnns 8,352,567 |.... O o 54,432 |0 [0 2.875 |...... 5.080 ....10/10/2023 ...|....06/15/2025 ...
91282C-FB-2 UNITED STATES TREAS ... .. 1.AFE ..|... . ...96.0050 |....cceunnnnnn 1,368,071 |.... 0 e 2,580 |0 o0 e 2.750 |...... 2.950 ...08/05/2022 ...|....07/31/2027 ...
91282C-FC-0 . UNITED STATES TREAS .. 1.AFE .. . 32,562,360 |...93.6600 |. .33,862,773 |. .0 ..436,050 |. .2.625 |......4.350 ....12/05/2023 .. 07/31/2029 ...
91282C-FN-6 . UNITED STATES TREAS .. 1.LAFE .. . 12,552,518 |...99.4910 |. . 12,635,357 |. .0 .4.250 |......5.310 ....08/30/2023 .. 09/30/2024
91282C-FQ-9 . UNITED STATES TREAS .. 1.AFE .. 1,598,508 |...99.5780 |. 1,593,248 |. .0 4375 |......4.420 ....01/30/2023 .. 10/31/2024
91282C-GE-5 ..... [USA TREASURY NTS . .. 1.LAFE .. 7,159,458 |...99.2500 |. .. 7,245,250 |. .0 .3.875 |......4.600 ....03/01/2023 .. 01/15/2026
912820-GG-0 ..... [UNITED STATES TREAS .. 1.AFE .. ...99.3%0 |. .. 4,472,820 |. .0 L4125 40420 ....06/24/2023 .. 01/31/2025 ...
91282C-GL-9 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.5560 |....cceuunnnns 2,488,900 |.... .... 2,476,650 0 e 8,301 il o0 e 4.000 |...... 4.460 ...08/15/2023 ...|....02/15/2026 ...
912820-GM-7 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...97.0150 |... ....25,223,900 |.... ...24,750,067 LU SRR T8V I N | I RPN | ) AN 3.500 |...... 4.130 ....08/30/2023 ...|....02/15/2033 ...
91282C-GN-5 ... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.9580 |...ccovnunnnns 5,997,480 |.... ....5,966,316 0 [ 11,852 |0 o0 e 4.625 |...... 5.120 ....08/02/2023 ...|....02/28/2025 ...
912820-GR-6 ..... UNITED STATES TREAS ... .. 1.AFE ..|... . 100.8800 |... ... 4,561,228 O [ (24,334) |0 0 e 4.625 |...... 3.810 ....03/31/2023 ...|....03/15/2026 ...
912820-GV-7 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.0890 |... O e 318 0 0 e 3.750 |...... 3.820 ....04/27/2023 ...|....04/15/2026 ...
912820-GX-3 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.1170 |... LU SR (¢ 72T N | I RPN | B FN 3.875 |...... 4.870 ....06/27/2023 ...|....04/30/2025 ...
912820-GZ-8 ..... UNITED STATES TREAS ... .. 1.LAFE ..|... . ...97.7610 |... ... 24,440,250 |.... ...24,191,013 JL N O (S £ ARt | B IUURPRRIN | ) AU 3.500 |...... 4.080 ... 12/12/2023 ...|....04/30/2030 ...
91282C-HA-2 ... UNITED STATES TREAS ... .. 1.AFE ..|... ..22,442 344 1...98.4230 |... ... 22,637,290 |.... ...22,478,360 LU RN |3 (- N | N RPN | ) AN 3.500 |...... 4.070 ....12/14/2023 ...|....04/30/2028 ...
91282C-HB-0 ..... [UNITED STATES TREAS .. 1.AFE .. 7,563,098 |...98.8590 |. .. 7,572,599 |. .7,581,450 |.. .0 ......3.625 |......4.080 ....06/05/2023 .. 05/15/2026 ...
91282C-HC-8 ... UNITED STATES TREAS .. L 1AFE ... .. 23,576,758 |...96.0000 |... ...24,000,000 |.... ...25,000,000 |. ...23,603, 146 026,388 o0 i 0 3.375 [...... 4.090 ... 12/12/2023 ... |....05/15/2033 ...
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912820-HD-6 ..... UNITED STATES TREAS L AFE e 5,515,516 |...99.6480 |.............. 5,580,288 [...oierinnnnn 5,600,000 |.eeevunnnnnnns 5,526,620 |.....oeeiinnnnd (O RS I (0 N | [ AR | B RN 4.250 |...... 5.220 ....12/05/2023 ...|....05/31/2025 ...
91282C-HH-7 ... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.9940 |....cornnnnnns 7,099,574 |.... .... 7,040,405 O [ 11477 0 o0 e 4125 |...... 4.490 ...06/30/2023 ...|....06/15/2026 ...
91282C-HJ-3 ..... UNITED STATES TREAS ... .. 1.AFE ..|... ...99.1250 |.....oonnnnnns 1,883,375 |.... ....1,860,608 O 2,490 o0 [0 e 3.750 |...... 4.110 ....07/10/2023 ...|....06/30/2030 ...
91282C-H\-6 ..... UNITED STATES TREAS ... .. 1.AFE ..|... . 100.9470 |....covnennnns 7,571,025 |.... ... 7,494,948 0 e 916 |0 o0 e 4.500 |...... 4.520 ....07/31/2023 ...|....07/15/2026 ...
912820-HN-4 ... UNITED STATES TREAS ... .. 1.AFE ..|... . 100.4680 |.............. 2,511,700 |.... ... 2,491,857 LU SRR 1) I N | N RN | ) SO 4.750 |...... 4.960 ....12/21/2023 ...|....07/31/2025 ...
91282C-HY-0 ..... U S TREASLRY N/B GOVERNMEN .. 1.AFE ..|... .. 229,299 |. 101.4040 |... 229,362 0 [ B3 |0 o0 e 4.625 |...... 4.730 ....09/20/2023 ...|....09/15/2026 ...
912820-JA-0 ..... UNITED STATES TREAS .. 1.AFE ..|... 5,588,759 [. 103.2340 |... .... 5,589,253 O o494 0 [0 4.625 |...... 4.690 ....10/31/2023 ...|....09/30/2028 ...
91282C-JC-6 ..... USA TREASURY NTS ... .. 1.AFE ..|... .. 1,866,194 |. 101.5310 |... .... 1,866,940 0 . el TAT o0 |0 [ 4.625 |...... 4.890 ....10/31/2023 ...|....10/15/2026 ...
912820-JJ-1 UNITED STATES TREAS .. 1.AFE .. 5,484,706 |. 105.2030 |. .5,484,482 |.. .0 (224) |. .4.430 ....11/30/2023 .. 11/15/2033
91282C-JK-8 . UNITED STATES TREAS .. 1.LAFE .. 3,227,610 |. 101.6250 |. .8,227,277 |.. .0 (333) | .4.480 ....11/30/2023 .. 11/15/2026
91282C-JL-6 . UNITED STATES TREAS .. 1.AFE .. 7,019,141 |. 101.0580 |. . .7,018,664 |.. .0 (477) |. ... 4.720 ... 12/12/2023 .. 11/30/2025 ...
91282C-dM-4 ... UNITED STATES TREAS ... .. 1.AFE ..|... 3,927,254 |. 102.9840 [......ceeen 3,943,272 |.... . . .... 3,926,847 0 . e (407) [0 0 [ 4375 3.940 ....12/19/2023 ...|....11/30/2030 ...
912820-IN-2 ... UNITED STATES TREAS LLAFE e 5,520,358 |. 102.4290 |.............. 5,567,054 |....ccouunnnns 5,435,000 |.............. 5,519,831 0 fooeiiiieeeaa (B27) |0 o0 s 4.375 |...... 4.020 ...12/20/2023 ...|....11/30/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 349,704,727 | XXX 352,585, 266 369,329,000 351,423, 144 0 XXX XXX XXX XXX
01F020-61-2 ..... UMBS TBA 30YR .. UV (U A Y S S SR 2,085,858 |...81.7500 |... ..2,113,238 |.... .2,585,000 |.. ....2,085,858 O o0 o0 [0 2.000 |...... 3.820 ....12/20/2023 ...|....01/15/2051 ...
01F032-61-7 ..... UMBS TBA 30YR .. .. 1.F FE ..|... .. 538,828 |...91.8510 |... ... 605,000 |.. 538,828 JLU I N | [ APt | B IR | B AU 3.500 |...... 4.540 ....12/12/2023 ...|....01/15/2051 ...
01F052-61-5 ..... UMBS TBA 30YR .. .. 1.F FE ..|... 3,605,560 . 100.5070 |... .3,645,000 |.. ... 3,605,560 I RN | N | RPN | B SN 5.500 |...... 5.600 ....12/08/2023 ...|....01/15/2051 ...
01F060-61-8 ..... UMBS TBA 30YR .. |- 1L.EFE ... .. 197,681 |. 101.6090 |... O 0 0 [0 6.000 |...... 5.860 ....12/18/2023 ...|....01/15/2051 ...
20754R-AB-2 ..... FANNIE MAE .. 2.BFE ..|... .. 550,000 |...99.9350 |... LU RN | N | RN | B SN 1.600 |...... 1.600 ...10719/2021 ...|....10/25/2026 ...
20755C-AA-6 ..... FANNIE MAE - CAS . .. 1.G FE ..|... .. 421,715 |. 100.2190 |... O 0 0 o0 6.820 |...... 6.810 ....12/20/2023 ...|....10/25/2043 ...
36179N-LF-3 ..... GNVMA PASS-THRU .. 1.F FE ..|... .. 1,069,656 |. 100.1970 |... O [ (6,264) vl o0 e 4.500 |...... 3.600 ....08/28/2013 ...|....08/20/2043 ...
361790-6P-1 ..... GNMA PASSTHRU MA2678 ... .. 1.F FE ..|... .. 1,107,637 |...94.4560 |... 993,607 |.... ....1,095,613 0 [ (5,857) |0 [0 e 3.500 |...... 2.810 ...03/31/2015 ...|....03/20/2045 ...
361790-RZ-6 ..... GNMA PASSTHRU MA2304 ... .. 1.F FE ..|... .. 1,708,086 |...97.9220 |... 1,559,660 |.... ....1,683,123 LU SR ( KT (51 N N | RPN | ) A 4.000 |...... 3.030 ....12/15/2014 ...|....10/20/2044 ...
361790-YR-6 ..... GNMA PASSTHRU MA2520 . .. 1.F FE .. ...92.2470 |. ..2,055,281 |. .2,285,419 |.. .0 .3.000 |......2.570 ...01/30/2015 .. 01/20/2045
36179V-5A-4 ..... GNMA PASSTHRU MA7141 . .. 1.F FE .. . 100.9440 |. ...97,883 | .105,503 |.. .0 .5.000 |......3.570 ....06/18/2021 .. 01/20/2051
36179V-DN-7 ..... GNMA PASSTHRU MA6409 . .. 1.F FE .. ...91.3150 |. .. 7,174,829 |. .7,857,159 .8,028,581 |.. .0 .3.000 |......2.660 ...04/28/2022 .. 01/20/2050
361790-20-7 ..... GNMA PASSTHRU MA7989 . .. 1.F FE .. ...93.1360 |. ..411,557 .382,281 |.. .0 .3.500 |[......4.590 ....06/20/2023 .. 04/20/2052 ...
361790-7M-4 ... GNMA PASSTHRU MA8100 . .. 1.F FE .. ...95.4770 |. ..488,289 462,812 |.. .0 ......4.000 |......4.780 ....07/13/2023 .. 06/20/2052 ...
361790-D0-8 ..... GNMA PASSTHRU MA7311 ... .. 1.F FE ..|... ...84.7710 |... ..389,666 |.. ....388,913 I R £ TN N | RN | B A 2.000 |...... 2.010 ....01/05/2022 ...|....04/20/2051 ...
361790-DU-5 ..... GNMA PASSTHRU MA7317 ... .. 1.F FE ..|... s . 100.9450 |... ..430,449 |.. 0 [ (4,986) |oeeeeeeeeeeen0 o0 e 5.000 |...... 3.530 ....05/18/2021 ...|....04/20/2051 ...
361790-FG-8 ..... GNMA PASSTHRU MA7367 ... .. 1.F FE ..|... 1,211,508 |...87.6200 |... 1,367,487 |.. LU SR (¢8I T N | I RPN | ) AN 2.500 |...... 4170 ....12/07/2022 ...|....05/20/2051 ...
361790-FM-5 ..... GNMA PASSTHRU MA7372 ... .. 1.F FE ..|... . 100.9440 |... ..284,665 |.. 0 . o (2,780) [oeeeeeieeeeee0 0 | 5.000 |...... 3.540 ....05/13/2021 ...|....05/20/2051 ...
361790-J0-2 ..... GNMA PASSTHRU MA7471 ... .. 1.F FE ..|... ...84.7690 |... . O 861 o0 [0 2.000 |...... 2.070 ....01/13/2022 ...|....07/20/2051 ...
361790-JS-8 ..... GNMA PASSTHRU MA7473 ... .. 1.F FE ..|... ...90.7320 |... 417,408 |.... . ... 407,788 0 [ 6,500 |eeiieiiin0 o0 e 3.000 |...... 4.770 ...10/14/2022 ...|....07/20/2051 ...
361790-LP-1 ..... GNMA PASSTHRU MA7534 . .. 1.F FE .. ...87.5400 |. ..349,063 |. ..398,743 .344,320 |.. .0 1,787 | .2.500 |......4.560 ....07/28/2023 .. 08/20/2051 ...
361790-ND-6 ..... GNMA PASSTHRU MA7588 . .. 1.F FE .. ...84.7690 |. ..495,461 |. ..584,480 567,843 |.. .0 . 1,856 |. .2.000 |......2.360 ....02/11/2022 .. 09/20/2051
361790-NE-4 ..... GNMA PASSTHRU MA7589 . .. 1.F FE .. ...87.5430 |. .. 784,244 | ..895,830 786,267 |.. .0 . 6,131 .2.500 |......4.320 ....06/17/2023 .. 09/20/2051
361790-0B-7 ..... GNMA PASSTHRU MA7650 . .. 1.F FE .. ...90.6720 |. 1,193,590 |. . 1,316,369 . 1,226,607 |.. .0 11,641 .3.000 |......4.000 ....11/09/2022 .. 10/20/2051
361790-TY-4 ..... GNMA PASSTHRU MA7767 . .. 1.F FE .. ...87.5380 |. ..2,199,987 |. .2,513,166 .2,189,081 |.. .0 19,071 ......2.500 |......4.420 ....08/11/2023 .. 12/20/2051 ...
361790-T2-1 ... GNMA PASSTHRU MA7768 .... .. 1.F FE ..|... ...90.6100 |... ..521,080 |.. 477,504 JU N IO 5,925 |.oeeiiiiiiieeenn0 feiiiiiil0 3.000 |...... 4.260 ...09/19/2022 ...|....12/20/2051 ...
36179X-BT-2 ..... GNMA PASSTHRU MA8150 ... .. 1.F FE ..|... ...95.4770 |... .1,857,809 |.. ....1,783,214 0. L5201 [0 0 [ 4.000 |...... 4.580 ...04/21/20238 ... |....07/20/2052 ...
36179X-FH-4 ..... GNMA PASSTHRU MA8268 ... .. 1.F FE ..|... ...97.6650 |... O [ 408 0 [0 e 4.500 |...... 4.800 ....04/21/2023 ...|....09/20/2052 ...
3617MK-2X-6 ..... GNMA PASSTHRU BS8890 .. 1.F FE ..|... ...96.6320 |... O e (249) |0 [0 e 4.500 |...... 4.020 ....03/04/2020 ...|....02/20/2050 ...
36181G-DG-1 ..... GNMA PASS-THRU C SINGLE F . .. 1.F FE ..|... . ...93.7690 |... . .. 0 [ (8,788) |0 [0 e 3.500 |...... 3.350 ....06/24/2013 ...|....06/20/2043 ...
36186N-IN-5 ..... GOVT NATL MTGE ASSN .....eeovvivvvvnnninniinnnnnnnnrnnnnnsfone von | oeeeenn | eeeeeenis AFFE 1,938,840 |...89.8970 |.............. 1,718,127 |.oovvvvnnnnnns 1,911,217 [ 1,933,353 |..ovueniiiinnnnd {0 () oo o N AP PTRTot (N RN 3.000 |...... 2.810 ...08/31/2015 ...|....08/15/2045 ...
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362000-2T-0 ..... GOVT NATL MTGE ASSN LFFE L 101,656 |. 104.8360 |..............e.. 104,315 [oeiiiinnnnnnn 99,502 ..t 100,453 el (U N (1 (7.2 PN | I AR | R R 1 1[0 I RN 6.570 ....08/21/2002 ...}|....02/15/2032 ...
362000-JJ-4 ..... GOVT NATL MTGE ASSN .. .. 1.F FE ..|... . 101.4840 |... ...73,008 |.... JL I U (1<) I FORRUPRRRR | R FEUUPRRPIN | ) AU 8144 I AU 6.370 ....05/17/2002 ...|....03/15/2032 ...
36201M-2F-8 ..... GOVT NATL MTGE ASSN .. .. 1.F FE ..|... . 102.2230 |... LU R 161 N PO N RPN | I R 48144 I AN 6.360 ....06/17/2002 ...|....05/15/2032 ...
36202C-6Y-4 ..... GOVT NATL MTGE ASSN .. .. 1.F FE ..|... .101.7070 |... O i n 97 o0 [0 J...2.6.000 ... 6.290 ...01/11/1999 ...|....12/20/2028 ...
36204J-NZ-5 ... GOVT NATL MTGE ASSN .. .. 1.F FE ..|... ...99.7980 |... . 0. ....02/11/2010 ...|....02/15/2024 ...
3622AA-LR-3 ... GNMA PASSTHRU 785192 . .. 1.F FE ..|... .. 153,239 |...96.0520 |... 152,130 0 |eeennnn. (1,846) | ....05/18/2021 ...|....11/20/2050 ...
38376R-R4-0 ..... GNMA REMIC TRUST .. 1.AFE ..|... 1,434,759 |...96.7410 |... .. ....1,427,866 0 feeeeennnn. (4,594) | ...09/13/2023 ... |....01/20/2067 ...
38380H-CH-3 ... GNVMA REMIC TRUST . .. 1.F FE ..|... ... 66,613 ]...94.4190 |... ...65, ...69,441 |.. 0 . ....05/29/2020 ...|....05/20/2047 ...
38381R-G6-0 ..... [GOVT NATL MTG A .. 1.F FE .. ..395,062 ..404,448 .0 ...03/13/2019 .. 03/20/2049
38383A-BJ-2 . GNMA REMIC TR .. .. 1.F FE .. 44 .0 ....08/31/2022 .. 01/20/2050
38383L-7J-3 . GNMA REMIC TRUST . .. 1.BFE .. ..504,801 |. .0 ....01/03/2023 .. 11/20/2052 ...
38383P-5X-5 ... GNVMA REMIC TRUST . .. 1.F FE ..|... ...21,910 |.... 0 . ....00/27/2022 ...|....04/20/2052 ...
38383P-B4-2 ... GNMA REMIC TRUST . .. 1.F FE ..|... ....9,038 |.... 0. ....09/08/2022 ...|....04/20/2052 ...
38383P-NA-5 ... GNVMA REMIC TRUST . .. 1.F FE ..|... ... 34,661 |.... 0 . ....09/06/2022 ...|....03/20/2052 ...
38383P-RAN-3 ... GNMA REMIC TRUST . .. 1.F FE ..|... ... 3,623 |.... 0. ....00/13/2022 ...|....03/20/2052 ...
38383R-35-4 ..... GNVMA REMIC TRUST . .. 1.F FE ..|... ....5,881 |.... 0 . ....09/08/2022 ...|....05/20/2052 ...
38383R-FV-4 ..... GNMA REMIC TRUST . .. 1.F FE ..|... L 12,373 ... 0. ....09/07/2022 ...|....04/20/2052 ...
38383R-1IA-1 ..... GNVMA REMIC TRUST . .. 1.F FE ..|... 0 . ....09/02/2022 ...|....04/20/2052 ...
38383T-2H-5 ... GNMA REMIC TRUST . .. 1.F FE ..|... 0. ....09/06/2022 ...|....07/20/2052 ...
38383T-YC-1 ..... GNVMA REMIC TRUST . .. 1.F FE .. .0 ....11/01/2022 ..
38383Y-AV-4 ..... GNMA REMIC TRUST . .. 1.F FE .. .0 ..0 [....09/20/2022 ..
38384E-JU-0 ..... GNMA REMIC TRUST . e | 1B FE L . 103.1550 |... 0 . . 14,844 |....09/14/2023 ...|....
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 49,504,992 | XXX 46,904,314 50,210,951 49,359,097 0 (1,167) 0 0 XXX XXX XXX 261,527 1,293,106 XXX XXX
0109999999. Total - U.S. Government Bonds 399,209,719 | XXX 399,489,580 419,539,951 400,782,241 0 1,463,848 0 0 XXX XXX XXX 3,191,391 5,830,072 XXX XXX
013051-Dii-4 ..... ALBERTA PROV ... eeeeeee e e e e e eeeee e fren e .. 1.DFE ..|... ...96.5190 |..ccovnnnnnnns 4,965,928 |.... ....5,322,186 0 . L. 11,328 | .. 131,198 |....10/01/2021 ...|....06/01/2027
013051-EB-9 ..... ALBERTA PROV .. 1.DFE .. ...97.1710 |. .. 4,173,529 |. .4,179,360 |.. .0 . 10,749 ....06/15/2023 .. 12/01/2028
013051-EG-8 ..... ALBERTA PROV ... .. 1.DFE .. ...91.3180 |. .. 5,296,461 |. .5,511,362 |.. .0 . 10,261 ....06/30/2023 .. 06/01/2030
01306Z-CV-1 ..... PROVINCE OF ALBERTA ....cevvvvveiiiiiinniniiniinnineee foan o .. 1.DFE .. ...96.7500 |. ..6,772,507 |. .7,078,063 |.. .0 . 57,442 ....08/12/2022 .. 09/20/2029 ...
110709-GH-9 ..... BC PROV ... .. 1.BFE .. ...97.4450 |. .13,481,626 |. 13,835,000 13,377,342 |.. .0 . 16,213 ...08/30/2023 .. 12/18/2028 ...
110709-6K-2 ..... BC PROV ... .. 1.CFE ..|... ... 92,1240 |...covnnnnnnns 5,527,470 |.... .6,000,000 |.. ....5,213,227 O e 17,347 o0 [0 10000002.200 000 40560 | D e feeeeeiieeen 5,244 |... ....10/31/2023 ...|....06/18/2030 ...
11070T-Ad-7 ..... BC PROV ... .. 1.BFE ..|... ...96.4290 |... .1,005,000 |.. ....1,014,668 O e (3,793) [0 feeiiiieeeeeel00002.2.300 |-l 12890 | D e ....10/01/2019 ...|....06/18/2026 ...
110707T-AL-2 ..... BC PROV ... .. 1.B FE ..|... . ...96.5390 |... ....13,515,474 |.... 14,000,000 |.. ...14,309,279 0. . 14,182 .. ....01/12/2022 ...|....06/18/2027 ...
135087-H2-3 ..... CANADA GOVT ... .. 1.AFE ..|... .... 11,312,480 |...95.3780 |... ....11,445,384 |.... ...12,000,000 |.. ...11,403,575 0 . e 20,712 ... ....05/23/2023 ...|....06/01/2028 ...
135087-J3-9 ..... CANADA GOVT ... .. 1.AFE ..|... ....81,688,865 [...95.9650 |... ....81,666,300 |.... ...85,100,000 |.. ...82,331,825 0. ... 165,246 |... ....10/03/2022 ...|....06/01/2029 ...
135087-K3-7 ..... CANADA GOVT N .. .. 1.AFE ..|... ... 69,926,260 |...89.3370 |... ... 73,167,331 |.... ...81,900,000 |.. ...70,518,246 .0 ... 88,351 [... ...09/29/2023 ... |....06/01/2030 ...
135087-L4-4 ..... CANADA GOVT . .. 1.AFE .. . 27,008,180 |...83.9800 |. .28,553,472 |. 27,291,793 .0 . 14,671 ....10/20/2023 .. 12/01/2030 ...
135087-M2-7 ..... CANADA GOVT . .. 1.LAFE .. 8,490,203 |...89.3720 |. ..8,713,848 |. 8,559,537 .0 . 12,622 ....06/30/2023 .. 06/01/2031
135087-M8-4 ..... CANADA GOVT . .. 1.AFE .. 5,651,875 |...93.6360 |. .. 5,852,263 |. 5,837,593 .0 . 26,113 ....06/15/2022 .. 03/01/2027
135087-N6-7 ..... CANADA GOVT . .. 1.LAFE .. . 14,891,510 |...95.7030 |. 15,312,512 |. 15,058,526 .0 . 31,068 ...01/03/2023 .. 12/01/2029
135087-Q4-9 ... CANADA GOVT . .. 1.AFE .. 2,670,415 |. 100.3330 |. ..2,759,171 |. . 2,675,412 |.. .0 . 29,873 ....08/30/2023 .. 09/01/2028 ...
135087-06-4 ..... CANADA GOVT ... .. 1.AFE ..|... 8,313,445 ...99.1400 [......cccenn 8,426,960 |.... ....8,343,216 0 . ... 124,705 |... ....09/19/2023 ...|....08/01/2025 ...
135087-Q8-0 ..... CANADA GOVT .. 1.AFE ..|... .... 15,928,340 . 101.0690 |... ....16,171,072 |.... . . ...15,935,076 O e 6,736 |0 o0 004,500 |, 4,740 [N ... ... 120,329 |... .. 153,616 |....11/01/2023 ...|....11/01/2025 ...
13509P-FA-6 ..... CANADA HOUSING TRUST . .. 1.LAFE ..|... .... 10,345,390 |...96.2470 |... ....10,587,208 |.... .. 11,000,000 |.. ...10,427,805 0 e 82,415 |0 0 el 12950 |l 40770 | D JUTT 9,963 |... ..107,250 |....09/13/2023 ... |....12/15/2025 ...
13509P-FL-2 ..... CANADA HOUSING TRUST ......eevvvvvvvnnnnnnnriennnnnnneennns fone von | oneeens | veeeeenes CAAFE 32,882,204 |...95.4330 |............. 31,302,122 |....ccvunnnns 32,800,000 |...ccvvnnnnns 32,833,256 |....ouiiiiinnnd 0 fooeeeeen (12,106) |.oevvvenneeeeenn0 fovneiiiiinnnnn0 [0001.900 f......1.860 [MS ... ivieiennnnnns 184,399 ..o 623,200 |....01/07/2020 ...|....09/15/2026 ...
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13509P-GF-4 ..... CANADA HOUSING TRUST ....evvnniviiiinnnnneeceinineeeeevnns foen ven e | s CAAFE e 35,507,420 |...95.7100 |............. 35,412,774 |............ 37,000,000 |..ecvvunnnnns 35,742,515 |oevenennennnn0 [l 207,704 cciiiiiniinl0 [0 2.350 |...... 3.220 [MS ..ocet Joeviiiiinns 257,217 |eeeeiinenns 528,750 |....04/25/2023 ... |....03/15/2028 ...
13509P-GS-6 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... .... 29,534,050 |...96.5960 |... ....27,047,020 |.... ...28,000,000 |.. ...29,037,547 |ooeeeeeennennn0 e (201,229) [0 [0 e 2.650 |...... 1.850 | D ....... veen 35,575 ... ....02/02/2023 ...|....12/15/2028 ...
13509P-HD-8 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... .. 11,866,970 |...93.3120 |... ....12,130,651 |.... ...13,000,000 |.. ...12,051,662 |.....cccevvnnnnn0 e 146,743 |0 o0 e 2.100 |...... 3.520 MS ...... .... 80,778 |... ...10/03/2022 ...|....09/15/2029 ...
13509P-HI-8 ..... CANADA HOUSING TRUST N .. .. 1.AFE ..|... ...90.4070 |...ccvvnnnnnns 6,328,497 |.... 406,333,005 [o.eiieeiiiinnnd0 e 2,555 [0 o0 e 1.750 |...... 3.400 [JD ooeeee oeeeeeieeeeeee 5,705 |... ....12/20/2023 ...|....06/15/2030 ...
13509P-HX-4 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... ...92.8580 |... ....21,821,748 |.... .. 22,740,875 |ocoeeeeiiinnnnn0 i 140,236 [oneeneiiiinnnnl0 o0 e 1.100 |...... 2,20 (D ....... e 12,304 | ....00/13/2023 ...|....12/15/2026 ...
13509P-JF-1 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... . 100.4290 |... ....21,090,216 |.... ...20,699,215 [ooiieiiiienn0 e 28,225 el [0 e 3.600 |...... 3.990 (D ....... ... 36,247 |... . ...09/13/2023 ...|....12/15/2027 ...
13509P-JL-8 ..... CANADA HOUSING TRUST ... .. 1.AFE ..|... ...98.6440 |.............. 5,918,676 |.... 5,785,591 [0 [ 22171 L0 0 3.100 |...... 3.900 [MS ...... .. 51,468 |... .. 136,315 |....06/08/2023 ...|....06/15/2028 ...
13509P-J0-7 ..... CANADA HOUSING TRUST . .. 1.AFE ..|... . 103.7990 |... ... 14,531,874 |.... 18,915,445 |0 3515 [0 [0 e 4.250 |...... 4.390 (D ....... .. 136,932 |....09/19/2023 ... |....12/15/2028 ...
563469-UP-8 ..... [MANITOBA PROV .. .. 1.EFE .. ...96.6360 |. ..5,170,074 |. .5,419,217 |.. .2.600 |......2.200 ....02/07/2022 .. 06/02/2027
563469-UR-4 ..... [MANITOBA PROV .. 1.EFE .. ...97.7630 |. ..3,421,726 |. .3,429,719 |.. .3.000 |......3.490 ....04/03/2023 .. 06/02/2028
563469-UV-5 . MANITOBA PROV .. 1.EFE .. ...91.1320 |. 1,822,644 |. .2,028,990 |.. ......2.050 |......1.810 ....02/22/2021 .. 06/02/2030 ...
614852-PH-8 ..... MONTREAL QUE ... .. 1.CFE ..|... ...98.0620 |.....couunnnns 1,961,248 |.... 002,064,027 |o.eeeeeeinnnnn0 e (37,837) [0 o0 e 3.000 |...... 1.060 ...07/02/2020 ...|....09/01/2025 ...
614853-DS-5 ... MONTREAL QUE .. 1.CFE ..|... L..97.1940 |..ooovnnnnnnns 1,043,888 |.... 22,083,736 |...eeeieennnnnnn0 i (30,740) a0 o0 e 2.750 |...... 1.150 ....07/08/2020 ...|....09/01/2026 ...
62620D-AK-7 ..... BC MUNI FINANCE .. .. 1.AFE ..|... ...95.6300 |...ccovnnnnnns 4,542,463 |.... e 4761,461 o0 e (7,987) [0 [0 e 1.100 |...... 0.920 ....07/02/2020 ...|....06/01/2025 ...
669827-GA-9 ..... NOVA SCOTIA PROV . .. 1.EFE ..|... ...95.0900 |......oonnnnns 2,852,724 |.... 2,869,177 fooeiiiiiiiiiennnl0 it 35,376 [0 o0 e 2.100 |...... 3.460 ....12/06/2022 ...|....06/01/2027 ...
68323A-EE-0 ..... ONTARIO PROV .. 1.DFE ..|... ...96.7130 |... .... 35,300,245 |.... ...36,753,153 |oeeeeeinienn0 e (92,658) [oeneeeeeeeenl0 [0 e 2.600 |...... 2.360 ....08/21/2023 ...|....06/02/2027 ...
68333Z-AC-1 ..... ONTARIO PROV ... .. 1.DFE ..|... . ...97.4610 |... ....20,959,160 |.... ...21,087,604 |.......ceevnennn i 59,872 o0 o0 2.900 |...... 3.370 ....06/15/2023 ...}|....06/02/2028 ...
68333Z-AE-7 ..... ONTARIO PROV ... .. 1.DFE ..|... .. 2,806,680 |...95.9530 |.....ceeeenn 2,878,608 |.... 2,844,390 [oiiiiieiiien0 e 25,451 |0 [0 2.700 |...... 3.760 ...07/04/2022 ...|....06/02/2029 ...
68333Z-AH-0 ..... ONTARIO PROV ... .. 1.DFE ..|... . 14,797,384 |...91.3380 |... ....15,285,515 |.... 14,915,701 [0 e 118,317 L0 0 e 2.050 |...... 3.980 ....08/30/2023 ...|....06/02/2030 ...
68333Z-AJ-6 ..... ONTARIO PROV .. 1.DFE .. 5,386,451 |...94.7540 |. ..5,145,142 |. .5,430,000 .5,402,817 |.. .1.850 |......2.020 ....01/27/2022 .. 02/01/2027
68333Z-AN-9 ..... ONTARIO PROV .. 1.DFE .. . 27,458,330 |...91.3110 |. .26,023,692 |. 28,500,000 27,795,013 |.. .1.050 |......1.720 ....04/05/2022 .. 09/08/2027
68333Z-AN-7 ..... ONTARIO PROV .. 1.DFE .. 4,221,893 |...86.2810 |. .. 4,529,763 |. .5,250,000 . 4,241,962 |.. .1.350 |......4.620 ....11/01/2023 .. 12/02/2030
68333Z-Al-7 ..... ONTARIO PROV .. 1.DFE .. . 10,839,180 |. 100.2240 |. 11,024,640 |. 11,000,000 10,862,831 |.. .3.600 |......3.920 ....03/01/2023 .. 03/08/2028 ...
T48142-EV-1 ... PROV OF QUEBEC ......eeeeeeeeeeeeeeeniie e eeeeneeeeeeens foen o .. 1.DFE .. . 18,274,359 |...97.8270 |. 17,633,407 |. 18,025,000 18,092,590 |.. .. (39,3%) |. \eeenn2.750 |......2.510 ...04/08/2019 .. 09/01/2025 ...
748147-FB-4 ..... QUEBEC PROV .. 1.DFE ..|... ...8,409,725 |...97.2300 |......onnnnnns 7,535,348 |.... .7,750,000 |.. ....8,136,811 (102,468) |...oevvvveeeennn foiiiiiinl0 s 2.750 |...... 1.340 ....12/14/2021 ...|....09/01/2027 ...
748142-FD-0 ..... QUEBEC PROV ... .. 1.DFE ..|... . 12,421,774 1...96.8020 |... ....12,569,818 |.... 12,985,000 |.. ...12,494,416 2.750 |...... 3.640 ....05/15/2023 ...|....09/01/2028 ...
T4814Z-FF-5 ..... QUEBEC PROV ... .. 1.DFE ..|... .. 6,115,200 |...93.8270 |......ovvnnenn 6,056,539 |.... .6,455,000 |.. ....6,150,720 2.300 |...... 3.210 ....03/30/2023 ...}|....09/01/2029 ...
748142-FG-3 ..... QUEBEC PROV . .. 1.DFE ..|... . 12,486,615 |...90.1910 |... ... 12,852,275 |.... 14,250,000 |.. ...12,608,450 1.900 |...... 3.880 ....06/30/2023 ...|....09/01/2030 ...
891288-DS-8 ..... TORONTO ONT .. .. 1.CFE ..|... ...3,192,000 |...95.0790 |...eeunnnnnnns 2,852,397 |.... ... 3,138,426 2.650 |...... 1.810 ....07/15/2021 ...|....11/09/2029 ...
AL8613-04-7 ..... INDIA GOVERNMENT BOND ... .. 1.F FE ..|... ...1,194,925 |....1.1780 |eeeeennnneens 1,178,498 |.... ....1,175,363 6.790 |...... 7.220 ... 12/07/2022 ... |....12/26/2029 ...
AN5281-53-9 . INDIA GOVERNMENT BOND .. 1.F FE .. 1,985,186 |....1.1880 |. .. 1,783,409 |. . 1,822,473 |.. .6.790 |......6.370 ....03/28/2022 .. 05/15/2027 ...
AS9049-85-7 . AUSTRAL IAN GOVERNMENT .. 1.CFE .. . 34,160,000 |...92.9360 |. .19,692,170 |. 21,188,797 21,877,176 |.. .2.500 |......1.840 ....07/11/2023 .. 05/21/2030
All5669-29-5 . INDIA GOVERNMENT BOND ... .. 1.F FE .. 2,005,861 |....1.2060 |. ..1,809,186 |. .1,800, 150 .1,840,358 |.. .7.260 |......6.720 ....03/28/2022 .. 01/14/2029
AX6650-94-6 ..... INDIA HOUSING & URBAN DEV CORP .. 1.F FE .. 1,409,807 |....1.2450 |. 1,245,772 |. .1,200, 100 .1,279,612 |.. .8.410 |......6.860 ....08/28/2022 .. 03/15/2029
BJ3916-12-6 ..... AUSTRALIAN GOVERNMENT ... .. 1.AFE .. . 26,664,400 |...82.9980 |. . 16,487,252 |. 17,881,226 |.. ......1.000 |......2.500 ....04/27/2023 .. 12/21/2030 ...
BJ9441-20-2 ..... INDIA GOVERNMENT BOND ... .. 2.CFE ..|... ...2,562,917 |....1.1690 |oeeeennneeens 2,339,813 |.... ....2,383,766 ... (47,450) |...... 5.220 |...... 5.710 ...08/28/2022 ...|....06/15/2025 ...
BK4676-33-8 ..... AUSTRAL IAN GOVERNMENT .. 1.AFE ..|... . 27,776,100 |...93.7680 |... ...18,626,715 |.... ...18,470,481 ... 254,485 |...... 0.250 |...... 4.150 ....11/20/2023 ...|....11/21/2025 ...
BK8304-77-0 ..... INDIA HOUSING & URBAN DEV CORP ... |- 1L.EFE ... ....1.1650 |... ... (11,803) |...... 5.350 |...... 5.240 ....08/25/2022 ...|....04/11/2025 ...
BP0261-41-5 ..... AUSTRALIAN GOVERNMENT ... S LAFE L ...83.7800 |... .... 19,416,246 |.... ...18,730,303 ...296,900 |...... 1.750 |...... 4.370 ....10/26/2023 ...|....11/21/2032 ...
BQ4051-93-5 ..... INDIA GOVERNMENT BOND ... . |--2.CFE ..|... L 11250 [ 1,125,905 |.... ....1,147,572 ... (22,850) |...... 6.100 |...... 6.850 . ....08/28/2022 ...|....07/12/2031 ...
BS3776-97-5 ..... INDIA GOVERNMENT BOND ... . |- 2.CFE ..|... L. 11590 [ 1,739,433 |.... .... 1,782,865 ...(35,328) |...... 5.740 |...... 6.100 |WN ...... .. 104,267 |....03/28/2022 ...|....11/15/2026 ...
BT4506-93-2 ..... INDIA GOVERNMENT BOND ... .. 2.CFE ..|... U X 2,884,740 |.... ....2,877,959 ... (56,537) |...... 6.540 |...... 7.210 ...12/07/2022 ...|....01/17/2032 ...
BY4725-15-0 ..... INDIA GOVERNMENT BOND ... .. 2.CFE ..|... . ... 1.2020 |..oooonnnnnnns 1,202,956 |.... .... 1,198,063 .. (23,510) |...... 7.260 |...... 7.280 ....12/07/2022 ...|....08/22/2032 ...
EJ2445-69-4 ..... [AUSTRALIAN GOVERNMENT .. 1.AFE .. . 18,757,970 |...99.5790 |. .11,868,600 |. 11,947,763 |.. .(130,637) | eeenn2.750 |......1.930 ....03/18/2019 .. 04/21/2024 ...
EJ3938-53-1 ..... AUSTRAL |AN_GOVERNMENT ... L 1AFE ... .. 38,381,600 )...97.9730 |... ....25,049,248 |.... ...26,485,99 |. ...25,462,108 L.56,734 |0 Ll 339,314 Ll 3.250 |...... 4.060 ...11/20/2023 ... |....04/21/2029 ...
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EJ6791-30-9 ..... AUSTRAL IAN GOVERNMENT GOVERNMEN .......ccvuun]onn onn B o CAAFE e 47,447,797 |...99.2310 |............. 30,224,750 |....covnnnnns 30,458,8% |.............30,616,126 |.................0 |....... (284,922) [.ovvveeeeinnnn0 s 390,211 |...... 3.250 |...... 2.780 |AD cevees Jerrnniiieens 194,737 [oooiiiiinnnnns 828,750 |....10/26/2023 ... |....04/21/2025 ...
EJ9437-27-2 ..... AUSTRAL AN GOVERNNENT ... B...... .. 1.AFE ..|... .... 37,664,550 . 104.3120 |... . 24,174,753 |.... 23,175,247 |.............24,857,640 |..coeeeneeeennnnl0 fons (112,862) |. ...296,900 |...... 4.500 |...... 3.570 (A0 ...... ... 205,158 |... ..562,500 |....12/21/2023 ...|....04/21/2033 ...
JV3198-66-2 ..... AUSTRALIAN GOVERNMENT ... B...... .. 1.AFE ..|... .... 34,370,790 |...96.9220 |... ... 22,462,085 |.... ...23,175,247 |.. 22,790,632 |oeniiiiinnnnn0 ol 9,054 |. ...296,900 |...... 2.750 |...... 3.200 [MN ...... . 11,786 ... ..495,000 |....12/21/2023 ... |....11/21/2027 ...
LW0207-67-7 ..... AUSTRAL IAN GOVERNMENT B...... .. 1.AFE ..|... . 35,946,310 |...94.5060 |... ....22,840,751 |.... 24,168,471 |.. ...23,996,299 ...309,624 |...... 2.250 |...... 2.410 [MN ...... ... 61,251 [... ..821,250 |....03/18/2019 ...|....05/21/2028 ...
IN6998-22-5 ... REC LIMITED - GOVERNMENT OWNED B...... .. 1.F FE ..|... .. 1,226,160 |....1.1910 |oeeeennnnnnns 1,191,458 |.... .1,200,100 |.. ....1,201,572 ... (23,579) |...... 7.550 |...... 7.510 |MAR ..... .... 68,514 |... ... 30,043 |....12/07/2022 ...|....03/31/2028 ...
201145-56-4 ..... AUSTRAL AN GOVERNNENT ... B...... .. 1.AFE ..|... .... 36,613,870 |.. 80.6680 |... ....25,639,086 |.... ...31,783,195 |.. ...24,356,835 L A407 177 ... 1.000 |...... 4.550 [MN ...... .... 35,800 |... ..125,000 |....11/20/2023 ... |....11/21/2031 ...
205418-62-9 ..... B...... e | LAFE L ... 17,756,460 |...92.0320 |... ....10,969,111 |.... ...11,918,698 |.. ...11,835,425 ... 152,691 |...... 0.500 |...... 0.760 |MS ...... ... 16,699 |... ... 90,000 |....05/25/2021 ...|....09/21/2026 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 1,100,887,401 [ XXX 960,737,004 1,020,193,935 970,837,196 3,083,295 | XXX XXX XXX 3,774,856 18,805,033 XXX XXX
0309999999. Total - All Other Government Bonds 1,100,887,401 | XXX 960,737,094 1,020, 193,935 970,837, 196 3,083,295 XXX XXX XXX 3,774,856 18,805,033 XXX XXX
373384-6E-1 ..... GEORGIA STATE .. 1.AFE ..|... . 103.5400 |.......eeennn. 2,588,500 |.... .2,500,000 |.. ....2,591,824 POV PO 5.000 |...... 2.490 (W ....... .... 62,500 |... ..125,000 |....10/18/2018 ...|....07/01/2025 ...
677522-W-4 ..... .. 1.AFE ..|... . 106.3550 |... 5,341,194 [0 ] (126,909) [0 o0 000050000 . 2.260 [FA ...... ... 104,167 |... ..250,000 |....03/04/2019 ...|....08/01/2026 ...
880443-BS-4 ..... TENNESSEE ST ENERGY ... .. 1.F FE ..|... . 103.2320 |... . . 8,701,717 [0 e (115,543) [0 0 0250250 ). 3.220 [MS ...... ... 111,563 |... 334,688 |....10/08/2015 ... |....09/01/2026 ...
97705M-GA-2 ..... WISCONSIN STATE coveene | eeveeenen 1B FE L .. 930,335 |. 107.0440 |... ... 875,000 |.. 929,512 |eveenieennnn0 oo (823) |0 fonnenn0 140005000 2.700 [MN tooos oveenniiiiinnnnns 7,292 |... ...12/13/2023 ... |....11/01/2026 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 17,321,675 | XXX 15,423,925 14,750,000 15,564,247 0 (302,624) 0 0 XXX XXX XXX 285,522 709,688 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 17,321,675 | XXX 15,423,925 14,750,000 15,564,247 0 (302,624) 0 0 XXX XXX XXX 285,522 709,688 XXX XXX
041431-SP-3 ..... ARLINGTON CNTY VA LIV 0| R RN IR s CAFE e 3,832,628 |. 103.7470 |........een... 3,371,778 | 3,250,000 |...ccevvunnnns 3,390,439 162,500 |....06/07/2018 ...|....08/15/2025 ...
05914F-82-7 ..... BALTIMORE CNTY MD .. 1.AFE ..|... 3,281,582 |. 102.6030 |... ..2,867,754 |.... .2,795,000 |.. ....2,881,980 .. 139,750 |....03/01/2018 ...|....03/01/2025 ...
25476F-SP-4 ... DISTRICT OF COLUMBIA ... .. 1.B FE ..|... .. 390,992 |. 103.2370 |... 361,330 |.... 361,754 .. 17,500 |....03/24/2020 ...|....06/01/2025 ...
49474F-SB-T7 ..... KING COUNTY WAS .. .. 1.AFE ..|... s . 103.4360 |.....coennnnn. 3,418,560 |.... .... 3,446,864 ....01/15/2019 ...|....07/01/2025 ...
64966M-HD-4 . NEW YORK, NY ...... .. 1.CFE .. 4,433,775 |. 106.2780 |. .. 3,985,425 |. .4,163,098 |.. ....06/09/2017 ..
676295-FU-7 ..... OGDEN CITY UT SCH DIST .. .. 1.LAFE .. 217,778 |. 108.4480 |. ..216,8% |. .213,645 |.. ...11/18/2022 ..
717883-XQ-0 ..... PHILADELPHIA PA SCH DIST .. 1.F FE .. . 27,099 |. 106.3250 |. ...26,581 |. ...25,000 ..26,346 |.. ....00/23/2021 ..
717883-XS-6 ..... PHILADELPHIA PA SCH DIST ..... coeeeneees | eeeneeeenn [ 1LEFE L)L . 10,812,409 |. 104.9100 |... ....10,464,778 |.... .9,975,000 |.. ...10,512,038 A . ...09/23/2021 ... {....
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 26,901,129 | XXX 24,713,097 23,650,000 24,996,164 (441,148) 0 0 [ XXX XXX XXX 374,791 1,182,500 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 26,901,120 [ XXX 24,713,097 23,650,000 24,99, 164 (441,148) 0 0 XXX XXX XXX 374,791 1,182,500 XXX
010268-BA-7 ..... ALABAMA FED AID HWY .. 1.AFE ..|... . 106.5640 |... .2,000,000 |.. ....2,109,626 ...06/16/2023 ... |....
01026C-AC-5 ..... ALABAMA ECONOMIC SET . .. 1.G FE .. ...97.6730 |. ..305,000 .305,564 |.. (317 | ....04/04/2019 ..
010609-FD-2 ..... ALABAMA ST PUB SCH & . .. 1.BFE .. . 104.2990 |. .3,070,000 .3,326,49 |.. .(139,088) |. ....10/23/2020 .. .
010685-LD-5 ..... ALACHUA CNTY FL .. 1.G FE ..|... . 104.0010 |... .2,000,000 |.. ....2,150,180 ...10/21/2019 ...|....12/01/2037 ...
010734-TD-3 ..... ALAMANCE CNTY N C .. 1.CFE ..|... . 105.5820 |... .1,035,000 |.. .... 1,083,679 ....06/12/2023 ...|....05/01/2026 ...
010831-BZ-7 ..... ALAMEDA CNTY CALIF JT PWR .. 1.BFE ..|... . 100.1810 |... ... 605,000 |.. ....09/12/2013 ...|....12/01/2025 ...
01728A-3L-8 ..... ALLEGHENY CNTY PA HO .. 1.F FE ..|... . 104.2410 |... .1,930,000 |.. ....10/30/2018 ...|....04/01/2026 ...
01728R-MP-1 ..... ALLEGHENY CNTY PA HGR EDU BLDG AUTH .. .. 1.CFE ..|... . 108.7120 |... .2,500,000 |.. ....06/15/2017 ...|....08/01/2029 ...
02765U-GA-6 ..... AMERICAN MUNI PWR-OHIO INC OH REV .. .. 1.F FE ..|... .. 5,617,900 |. 100.1990 |... .5,000,000 |.. ....06/28/2018 ...|....02/15/2027 ...
027650-0C-1 ..... AMERICAN MUN PWR OHI .. 1.F FE ..|... . 106.6480 |....cceennnnn. 1,013,156 |.... 995,511 (13,587) |. ...11/10/2022 ...|....02/15/2027 ...
041431-TN-7 ..... ARLINGTON CNTY VA .. 1.AFE ..|... 1137610 |ooeeeennnnnnns 2,536,870 |.... .... 2,496,835 (37,007) |. ....00/14/2022 ...|....06/15/2030 ...
04780N-HZ-3 ..... ATLANTA GA DEV AUTH .. 1.F FE .. . 103.1900 |. .. 1,547,850 |. . 1,565,532 |.. .. (24,804) |. ....05/11/2015 .. 07/01/2026
04780T-EC-4 ..... ATLANTA GA ARPT PASS . .. 1.DFE .. . 104.3430 |. ..787,790 |. ..755,000 800,090 |.. ..(17,260) |. ....06/09/2022 .. 07/01/2026
047870-EX-4 ..... ATLANTA GA WTR & WAS . .. 1.CFE .. . 105.7210 |. 1,115,357 |. . 1,055,000 1,115,457 |.. ....03/24/2023 .. 11/01/2025
052477-PK-6 ..... AUSTIN TEX WTR & WAS . .. 1.CFE .. . 111.9950 |. .1,290,000 01,392,231 |.. ....10/07/2022 .. 11/15/2028 ...
05914F-58-5 ... BALTIMORE CNTY MD ..... .. 1.LAFE .. . 115.8260 |. . 700,000 ... 766,718 |.. ...11/08/2022 .. 03/01/2030 ...
09182N-BR-0 ..... BLACK BELT ENERGY GA .... .. 1.B FE ..|... .100.7700 |... s .5,750,000 |.. ....5,963,027 0. s ....09/13/2023 ...|....06/01/2051 ...
09182N-CB-4 ... BLACK BELT ENERGY GA .. 1.BFE .. . 100.5820 |.........ennns 1,005,820 [....ooeeennnnn 1,000,000 |.....oceennnn 1,022,660 |..oovvvnnnaaees (V] (6,179) ...06/01/2022 ...|....07/01/2052 ...
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09182N-CT-5 ... BLACK BELT ENERGY GA ...oevvvveeneeiviinnineeecvnninnens foee ven oo | s .. 1.BFE .. . 108.8670 |.....cevnnnnns 1,633,005 [.oeeeeennnnn 1,500,000 [...oeeeennnnn 1,632,810 |oovvvveneneennn0 [0 Jciiil0 o0 o, 5.250 |...... 3.600 |MON ... |ovvenniiiiinnnnns 7,438 ....04/13/2023 ...|....12/01/2053 ...
09182T-AM-9 ..... BLACK BELT ENERGY GA ... .. 1.F FE ..|... . 100.4740 |.............. 2,391,281 |.... .2,380,000 |.. 02,562,679 |oooeeeeeennnnn0 |oeeeennt(60,980) [eneeeeeiien0 [0 e 4.000 |...... 1.310 | D ....... e 7,933 |... ...12/01/2021 ...{....10/01/2052 ...
09182T-CR-6 ..... BLACK BELT ENERGY GA .... .. 1.F FE ..|... . 107.0590 |.......oennnns 1,461,355 |.... .1,365,000 |.. 1,426,309 el 0 e (3,597) [0 o0 5.500 |...... 4.500 o 25,025 ... ....07/26/2023 ...|....06/01/2049 ...
107416-QM-4 ... BREVARD CNTY FL HLTH FACS AUTH REVENUE . .. 1.F FE ..|... . 107.5770 |..ceevnnnnnnns 2,151,540 |.... 2,213,292 [0 e (21,950) [0 [0 e 5.000 |...... 3.500 ... 25,000 |... ....08/24/2022 ...|....04/01/2047 ...
113709-8H-3 ..... BROOKLAND CAYCE S C .. 1.CFE ..|... . 107.4250 |........oennnt 1,643,603 |.... 1,592,615 [0 o (18,320) [0 o0 e 5.000 |...... 3.620 .. 25,500 |... ....10/25/2022 ...|....03/01/2029 ...
114894-XJ-2 ..... BROWARD CLNTY FL ARPT SYS REVENUE .. .. 1.EFE ..|... . 106.5450 |.............. 1,598,175 |.... 1,670,762 |0 e (26,978) [0 [0 e 5.000 |...... 2.830 ...11/08/2017 ...|....10/01/2029 ...
115065-B6-0 ..... BROWARD CNTY FLA SCH .. 1.EFE ..|... . 111.0420 |.............. 8,883,360 |.... +..9,090,586 |.......ccevnnnnnn0 [oeeennnn(230,447) |0 o0 e 5.000 |...... 1.830 ....07/10/2019 ...|....07/01/2028 ...
118217-CL-0 ..... BUCKEYE OHIO TOB SET .... .. 1.F FE ..|... . 109.8710 |.oeeevnnennnns 2,197,420 |.... 2,829,361 [0 e (63,331) [0 [0 e 5.000 |...... 1.480 ....02/26/2020 ...|....06/01/2030 ...
118217-CM-8 ... BUCKEYE OHIO TOB SET . .. 1.F FE .. . 109.6900 |. ..2,193,800 |. 2,415,739 |.. .5.000 |......1.580 ....02/26/2020 .. 06/01/2031
13013J-AP-1 ..... CALIFORNIA CMNTY CHO ... .. 1.EFE .. . 100.7430 |. .. 1,259,288 |. 1,469,221 |.. .4.000 |......1.540 ....09/10/2021 .. 02/01/2052
13032U-NI-6 ..... CALIFORNIA ST HLTH FAC FING AUTH REVENU .. 1.EFE .. . 108.7400 |. .. 1,413,620 |. . 1,452,806 |.. ......5.000 |......2.810 ....06/22/2017 .. 11/15/2029 ...
13048V-YX-0 ..... CALIFORNIA MUN FIN A .. 2.AFE ..|... . 111.4320 |... 668,592 |.... ... 600,000 |.. 764,517 [coeeeeeeinieee 0 e (19,093) [0 o0 e 5.000 |...... 1.400 ...12/09/2021 ...|....02/01/2032 ...
13063D-KA-5 ..... CALIFORNIA ST .. .. 1.CFE ..|... . 106.7480 |... 779,260 |.... ... 730,000 |.. FEETYE T R (R RO (o (111N AR | B RPN | ) RN 5.000 |...... 2.620 ....06/02/2023 ...|....10/01/2026 ...
13063D-NG-9 ..... CALIFORNIA ST .. .. 1.CFE ..|... . 113.6410 |... .. 3,056,943 |.... .2,690,000 |.. 02,928,338 o0 e (41,207) [0 [0 e 5.000 |...... 3.150 ...09/28/2022 ...|....04/01/2031 ...
13063D-P3-6 ..... CALIFORNIA ST .. .. 1.CFE ..|... . 120.2290 |.....oovennnns 1,070,038 |.... . 890,000 |.. n1,086,162 [oenneiiiininnnl0 e (1,31 0 o0 e 5.000 |...... 2.760 ....11/29/2023 ...|....04/01/2032 ...
13063D-PH-5 ..... CALIFORNIA ST .. .. 1.CFE ..|... . 113.4760 |...ccovnnnnnnt 1,146,108 |.... e 1,107,426 |0 e (16,895) [0 [0 e 5.000 |...... 3.000 ....06/12/2022 ...|....04/01/2029 ...
13063D-08-4 ..... CALIFORNIA ST .. .. 1.CFE ..|... . 110.5530 |.....cevnnnnns 1,492,466 |.... e 1524133 [0 e (34,484) |0 [0 5.000 |...... 2.130 ....03/10/2022 ...|....04/01/2035 ...
13063D-VT-2 ..... CALIFORNIA ST .. .. 1.CFE ..|... L 117.1200 |..ccoeneennnns 7,911,456 |.... ....8,399,089 |.....ceevvnnnnnn0 e (228,902) [oveeeieeeeeen0 o0 e 5.000 |...... 1.270 ...09/03/2020 ...|....11/01/2031 ...
13068L-M8-5 ..... CALIFORNIA ST PUBLIC WKS BRD LEASE REV .... .. 1.DFE ..|... . 101.4630 |......oennnnns 1,908,821 |[.... 2,001,671 [0 o (46,564) |0 o0 e 5.000 |...... 2.550 ...11/07/2018 ...|....09/01/2024 ...
13068X-HH-5 ..... CALIFORNIA ST PUB UK .... .. 1.DFE .. . 123.2790 |. 1,984,792 |. 1,771,820 |.. .5.000 |......3.750 ....10/26/2023 .. 09/01/2033
13077C-4K-7 ..... CALIFORNIA ST UNIV R . .. 1.DFE .. ...90.3700 |. .. 1,807,400 |. .2,000,000 |.. .0.550 |......0.550 ....07/29/2021 .. 11/01/2049
13281N-YP-1 ..... CAVDEN CNTY N J IMPT . . .. 1.F FE .. . 114.0950 |. .. 4,438,296 |. .3,890,000 . 4,730,142 |.. . .5.000 |...... 1.500 ...07/16/2020 .. 07/01/2032
145628-K4-4 . CARROLLTON TEX FMRS .....oovvvviiiiiiiiiineeecviniees foan e .. 1.AFE .. . 114.4800 |. ..429,300 |. ..375,000 418,871 |.. . ... (540) |. .5.000 |......2.900 ... 11/20/2023 .. 02/15/2031 ...
153476-C0-7 ..... |CENTRL FL EXPRSSWAIY AUTH FL ...oiiieeiiieeeeenie foee e .. 1.EFE .. . 108.3450 |. 1,354,313 |. . 1,250,000 01,392,730 |.. . ..(23,726) | ......5.000 |......2.740 ...12/06/2017 .. 07/01/2029 ...
155048-DF-5 ..... CENTRAL PUGET SOUND .. 1.B FE ..|... . 106.2070 |......oennnnn. 1,062,070 |.... .1,000,000 |.. 1,041,210 [0 e (13,619) [0 o0 5.000 |...... 3.460 ....10/04/2022 ...|....11/01/2033 ...
15504R-GA-1 ... CENTRAL PUGET SOUND ... .. 1.BFE ..|... 1041170 |ooeeeennennns 2,582,102 |.... .2,480,000 |.. 2,557,941 [0 e (13,620) [0 [0 e 5.000 |...... 3.220 ...08/29/2023 ...|....11/01/2031 ...
158855-FK-7 ..... CHANDLER ARIZ EXCISE . .. 1.AFE ..|... . 118.69%60 |.............. 1,863,527 |.... .1,570,000 |.. 1,827,851 [0 e (1,043) [0 [0 e 5.000 |...... 2.580 ....12/05/2023 ...|....07/01/2031 ...
158862-BZ-4 ..... CHANDLER ARIZ INDL D ... .. 1.F FE ..|... . 100.1980 |..eeevvnnnnnns 3,241,405 |.... .3,235,000 |.. 3,279,970 foeeieeeeiieenn0 e (105,315) [0 feeil0 e 5.000 |...... 1.680 . ....11/14/2019 ...|....06/01/2049 ...
158862-CB-6 ..... CHANDLER ARIZ INDL D ... .. 1.F FE ..|... . 104.0360 |.............. 2,886,999 |.... ....2,888,099 [..ooeeiiiinnnn0 e (24,624) |0 [0 5.000 |...... 3.630 ... 46,250 |... ....03/30/2023 ...}|....09/01/2052 ...
160853-VE-4 ..... CHARLOTTE-MECKLENBER ... .. 1.DFE ..|... . 110.3520 |...ccevnnnnnns 6,621,120 |.... e 7,635,587 o0 e (38,503) [0 [0 e 5.000 |...... 3.410 .. 138,333 |... ...05/21/2021 ...|....01/15/2050 ...
161036-WM-7 ..... CHARLOTTE N C ARPT R . .. 1.DFE .. . 111.5560 |. 1,182,494 .1,118,919 |.. .5.000 |......4.280 . 13,692 ....00/15/2023 .. 07/01/2048 ...
167486-M5-5 ..... CHICAGO ILL .... .. 2.AFE .. ...99.6310 |. 5,828,414 .5,850,000 .5,676,106 |.. . .4.000 |......4.320 ..0 [....08/10/2023 .. 01/01/2036
167562-TF-4 ..... CHICAGO ILL MIDWAY A . .. 1.F FE .. . 113.8810 |. 2,847,025 .2,500,000 .2,809,400 |.. . L0 .5.000 [......3.520 | JJ e [ .0 [....12/15/2023 .. 01/01/2034
167593-QF-2 ..... |CHICAGO IL O'HARE INTERNATIONAL ARPT RE .. 1.EFE .. . 101.4370 |. 4,331,360 |. .4,270,000 . 4,352,245 |.. . ..(79,808) | .5.000 |......3.030 ....10/30/2018 .. 01/01/2025
167593-0G-0 ..... CHICAGO IL O'HARE INTL ARPT REV . .. 1.EFE .. . 100.8260 |. .. 6,024,354 |. .6,158,756 |.. . .. (87,339) | ......5.000 |......3.39 ....10/09/2015 .. 01/01/2026 ...
167615-TK-9 ..... CHICAGO ILL PK DIST .. 1.DFE ..|... . 100.1480 |...cevvnnnnnns 1,106,635 |.... e 1,138,667 [0 e (15,998) [0 [0 e 5.000 |...... 3.410 ...06/05/2014 ...|....01/01/2026 ...
167727-20-1 ... CHICAGO ILL WST TRANS REV . .. 1.EFE ..|... . 105.2210 |... ....10,522,100 |.... ...10,733,240 |o.eniiiinnnnnnl0 e (232,749) |0 o0 e 5.000 |...... 2.450 ....05/09/2019 ...|....01/01/2029 ...
167736-17-8 ..... CHICAGO ILL WTR REV .. 1.CFE ..|... . 116.3860 |...ccevnnnnnns 1,163,860 |.... 119,081 [0 e (7,929) [0 [0 e 5.000 |...... 3.350 ....05/08/2023 ...|....11/01/2036 ...
179090-KD-6 ..... CLACKAMAS CNTY OR SCH DIST .. .. 1.CFE ..|... . 100.9540 |........eennn. 2,261,370 |.... i 2,267,220 fouuneeeiiinnnnn0 e (64,341) 0 o0 5.250 |...... 2.300 ....04/20/2018 ...|....06/01/2024 ...
180848-SQ-7 ..... CLARK CNTY NEV FOR | .. 1.BFE ..|... . 107.9210 |.oeeeennnnnnns 1,683,568 |.... o 1,681,629 [oieiiiiinnl0 et (33,615) [0 [0 e 5.000 |...... 2.600 ....12/06/2022 ...|....06/01/2028 ...
181000-0Z-6 ..... CLARK CNTY NEV HWY I .... .. 1.DFE ..|... . 114.9050 |.......oennnns 4,021,675 |.... 3828128 [0 e (43,857 [0 [0 5.000 |...... 3.400 ....10/13/2022 ...|....07/01/2030 ...
181059-TC-0 ..... CLARK CNTY NV SCH DIST .. .. 1.EFE ..|... . 104.3970 |...ccovnnnnnns 3,424,222 |.... 3,417,643 o0 e (B7,576) [0 [0 e 5.000 |...... 2.780 ...05/12/2018 ...|....06/15/2026 ...
181059-TE-6 ..... CLARK CNTY NEV SCH DIST .. .. 1.EFE ..|... . 104.2030 |... ..5,600,911 |.... ....5,779,169 .. (83,180) [cuvvvviiiiiinnnn0 0 e, 5.000 |...... 3.170 ...01/05/2017 ...|....06/15/2028 ...
181234-R5-6 ..... CLARK CNTY WASH SCH ...... .. 1.AFE .. . 114.5840 |. ..229,168 |. 224,299 |.. ... (2,083) | ......5.000 |......2.760 ....06/15/2023 .. 12/01/2029 ...
181685-HZ4 ..... CLARKE CNTY GA HOSP AUTH ..... . 1.EFE ..|.. . 104.8570 |.............. 1,572,855 |.... .1,500,000 |. .... 1,597,450 Q74390 o0 5.000 |...... 2.310 ...10/28/2016 ...|....07/01/2026 ...
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181685-JA-7 ..... CLARKE CNTY GA HOSP AUTH .....covvvvvenviivinnnnnnnenns foee ven e | s L LEFE o 3,036,400 |. 104.9960 |.............. 2,624,900 |.......ounnnns 2,500,000 |.....ccvunnnns 2,651,763 [..ooevvvniiennn0 e (88,134) [0 fennl0 s 5.000 |...... 2.480 [ ....... 125,000 |....10/28/2016 ...|....07/01/2027 ...
187145-CS-4 ..... CLIFTON TX HGR EDU FIN CORP REV .. 1.AFE ..|... L 101.1190 |ooeeeennnnnnns 1,011,190 |.... .1,000,000 |.. o 1,048,349 [0 e (17,450) [0 [0 e 5.000 |...... 3.060 |FA ...... .50,000 |....09/19/2014 ...|....08/15/2026 ...
187145-KG-1 ..... CLIFTON TEX HIGHER E .. 1.AFE ..|... . 104.7540 |.....counnnnns 1,671,310 |.... .1,500,000 |.. 1727670 [0 e (38,917) [0 [0 4.000 |...... 1.200 |FA ...... .60,000 |....01/07/2021 ...|....08/15/2032 ...
196474-5K-2 ..... COLORADO ST HLTH FACS AUTH REVENUE . .. 1.CFE ..|... . 105.7060 |.......eenn... 6,807,466 |.... .6,440,000 |.. e 1,256,637 |0 e (48,614) |0 [0 5.000 |...... 3.740 [MN ...... .. 322,000 |....10/02/2018 ...|....11/15/2036 ...
19648F-KE-3 ..... COLORADO ST HLTH FACS AUTH REVENUE . .. 1.G FE ..|... . 107.9170 |..ocevveennnns 2,158,340 |.... .2,000,000 |.. 02,263,348 oiiiiiiiennn0 e (54,369) [0 o0 5.000 |...... 1.980 |FA ...... ..100,000 |....08/08/2019 ...|....08/01/2028 ...
19648F-KS-2 ..... COLORADO ST HLTH FACS AUTH REVENUE . .. 1.G FE ..|... . 104.1890 |..ceevvnnnnnns 3,985,229 |.... .3,825,000 |.. 4,318,097 [0 e (81,306) [0 [0 e 5.000 |...... 2.510 [FA ...... .. 191,250 |....10/28/2020 ...|....08/01/2044 ...
19648F-LE-2 ..... COLORADO ST HLTH FACS AUTH REVENUE . .. 1.B FE ..|... . 112.2250 |...oooveennnns 2,637,288 |.... .2,350,000 |.. ... 2,749,660 0 [ (76,501) |veeciciiinnl0 o0 e 5.000 |...... 1.460 | JJ ....... .. 117,500 |....08/21/2019 ...|....01/01/2029 ...
19648F-WH-3 ..... COLORADO HEALTH FACS ... .. 1.G FE ..|... . 112.8030 |... ... 700,000 |.. O [ (2,424) |0 [0 e 5.000 |...... 4.470 [MN ...... . 35,583 |....10/19/2022 ...|....11/01/2033 ...
19648F-WK-6 ..... COLORADO HEALTH FACS . .. 1.G FE .. . 113.6390 |. .1,000,000 .0 (4,128) |. .5.280 |......4.610 ...10/19/2022 .. 11/01/2035
19648G-BS-0 ..... COLORADO HSG & FIN A . .. 1.LAFE .. . 102.2120 |. ..250,000 .0 0 | .5.748 |......5.740 ....08/17/2023 .. 11/01/2038
19648G-BT-8 ..... COLORADO HSG & FIN A . .. 1.AFE .. . 102.1140 |. . . .246,5% |.. .0 .18 | ......5.818 |......5.950 ....00/21/2023 .. 05/01/2041 ...
196632-4Y-6 ..... COLORADO SPRINGS COL ... .. 1.CFE ..|... . 113.9070 |... .. 1,053,640 |.... ..925, .. ,016,024 O e (2,577) |0 o0 e 5.250 |...... 4.030 ...08/16/2023 ...|....11/15/2048 ...
19668Q-KG-9 ..... COLORADO ST BLDG EXC . .. 1.DFE ..|... . 109.3610 |... 2,652,004 |.... . . ....2,592,486 (36,621) [covvvvvvvnnnnnnnn0 e l0 s 5.000 |...... 3.230 MS ...... .. 121,250 |....10/11/2018 ...|....03/15/2031 ...
199492-211-0 ..... COLUMBUS OHIO .. 1.AFE ..|... . 109.2470 |... 1,835,350 |.... .1,680,000 |.. .... 1,825,667 (23,828) |evveeeeeeennn0 [0 e 5.000 |...... 2.480 [FA ...... ... 20,533 |....05/03/2023 ...|....08/15/2027 ...
20282E-AK-2 ..... COMMONWEALTH FING ASUTH PA .. .. 1.EFE ..|... . 108.4150 |... 2,710,375 |.... .2,500,000 |.. ....2,663,266 (T N PO | N RPN | ) AR 5.000 |...... 3.650 (D ....... .. 125,000 |....02/14/2018 ...|....06/01/2029 ...
207724-Y9-7 ... CONNECTICUT ST .. 1.DFE ..|... . 102.9750 |... 1,477,691 |.... . 1,435,000 |.. ... 1,474,452 (27,786) [-ooeeeeevneeeen0 e [ 5.000 |...... 2.940 [MN ...... ... 711,750 |....12/06/2016 ...|....05/15/2025 ...
20772K-SN-0 ..... CONNECTICUT ST ... .. 1.DFE ..|... . 119.5680 |... 1,793,520 |.... .1,500,000 |.. .... 1,690,966 (18,269) [..vvvvvvvvvnnnnnn0 e l0 s 5.000 |...... 3.330 [MN ...... . 68,958 |....12/02/2022 ...|....11/15/2035 ...
207726-WV-9 ..... CONNECTICUT ST ... .. 1.DFE ..|... . 118.1120 |... 1,771,680 |.... .1,500,000 |.. .... 1,730,666 (12,349) |eveeeeeeeeen0 o0 e 5.000 |...... 2.740 [FA ...... ...8,125 |....07/17/2023 ...|....08/01/2031 ...
20774Y-3C-9 ..... CONNECTICUT ST HEALT ... .. 1.AFE ..|... . 110.5530 |... 2,890,961 |.... .2,615,000 |.. ....2,903,450 2 (6,935) [ounniiiiiil0 0 e 5.000 |...... 4.070 ....12/19/2023 ...|....07/01/2040 ...
207758-B6-9 ..... CONNECTICUT ST SPL T . .. 1.DFE .. . 105.5360 |. .. 1,667,469 |. .1,580,000 .1,671,545 |.. ..(37,693) |. .5.000 |......2.430 ...04/13/2022 .. 05/01/2026
207758-C5-0 ..... CONNECTICUT ST SPL T . .. 1.DFE .. . 117.3410 |. .. 1,355,289 |. . 1,155,000 01,235,335 |.. (1,531) | .5.000 |......3.900 ....11/01/2023 .. 05/01/2033
207758-E6-6 ..... CONNECTICUT ST SPL T . .. 1.DFE .. . 112.4250 |. ..3,046,718 |. .2,710,000 .2,865,673 |.. (5,111) | .5.000 |......3.730 ....10/20/2023 .. 01/01/2029
207758-G8-0 ..... CONNECTICUT ST SPL T . .. 1.DFE .. . 118.0460 |. ..2,951,150 |. .3,065,605 |.. ..(66,423) |. .5.000 |......1.880 ....03/02/2022 .. 11/01/2034 ...
207758-M9-1 ..... CONNECTICUT ST SPL T . .. 1.DFE .. . 119.9140 |. . 544,413 |.. (5,377) |- ......5.000 |......3.470 ...10/19/2022 .. 07/01/2032 ...
207758-N9-0 ..... CONNECTICUT ST SPL T ... .. 1.DFE ..|... . 115.7490 |... .2 .. 2,508,618 e (3,793) [0 0 5.000 |...... 3.730 ....10/20/2023 ...}|....07/01/2030 ...
207758-8D-6 ..... CONNECTICUT ST SPL T .. 1.DFE ..|... . 101.3180 |... .5,000,000 |.. 5,265,238 (94,330) |-vvveneeeeeennnns0 foeeieiiii 0 e 5.000 |...... 2.910 ....10/02/2014 ...|....09/01/2026 ...
207758-TY-9 ..... CONNECTICUT ST SPL TAX ... .. 1.DFE ..|... . 103.5420 |... .1,000,000 |.. 1,056,499 (20,838) [cvvvvvvvvvnnnnnn0 Joeeeeenl0 s 5.000 |...... 2.720 ....10/05/2015 ...|....08/01/2026 ...
207758-XF-5 ..... CONNECTICUT ST SPL T ... .. 1.CFE ..|... . 107.3240 |... .1,000,000 |.. 1,056,087 |..eeeeeeeennnnn0 [ (10,593) |-vvveeeeeeennnns0 [0 e 5.000 |...... 3.030 ....05/24/2023 ...|....01/01/2027 ...
207758-XJ-7 ..... CONNECTICUT ST SPL T ... .. 1.CFE ..|... . 109.7520 |... 1,602,379 |.... .1,460,000 |.. 1,679,021 O [ (22,718) [ovvvvvvvvinnnnnn0 0 o, 5.000 |...... 2.830 ...03/06/2023 ...|....01/01/2030 ...
207758-XP-3 ..... CONNECTICUT ST SPL T .. 1.DFE ..|... . 109.2970 |... 967,278 |.... ... 885,000 |.. 964,136 O e (514) |0 [0 e 5.000 |...... 2.630 ....12/21/2023 ...|....01/01/2035 ...
207758-YE-7 ..... CONNECTICUT ST SPL TAX OBLIG .. 1.DFE .. . 111.4600 |. ..2,229,200 |. .2,000,000 .2,122,069 |.. .0 .. (23,179) |. .5.000 |......3.590 ....10/17/2018 .. 10/01/2030 ...
20775C-6L-3 ..... CONNECTICUT ST HSG F ... .. 1.LAFE .. ...84.9030 |. .. 1,524,009 |. . 1,795,000 1,824,133 |.. .0 (5,091) | .2.300 |......1.980 ....04/12/2021 .. 11/15/2035
20775D-MN-9 ... CONNECTICUT ST HEALTH & EDL . .. 1.F FE .. . 103.8370 |. .. 1,188,934 |. . 1,145,000 1,335,588 |.. .0 .. (22,268) |. .4.000 |......1.740 ....11/19/2021 .. 06/01/2039
20775H-BP-7 ..... CONNECTICUT ST HSG F ... .. 1.LAFE .. . 109.0350 |. .. 1,144,868 |. .1,050,000 1,234,470 |.. .0 .. (29,49%) | .5.000 |......1.830 ....07/29/2020 .. 11/15/2029
20775H-FR-9 ..... [CONNECTICUT ST HSG F . .. 1.AFE .. ...84.0520 |. 1,042,245 |. . 1,240,000 .1,240,000 |.. O ......1.650 |......1.650 ....04/21/2021 .. 11/15/2032 ...
220245-H3-1 ... CORPUS CHRISTI TEX U .... .. 1.DFE ..|... . 112.6150 |... 1,238,765 |.... .1,100,000 |.. .... 1,324,650 0 [ (89,022) |0 o0 e 5.000 |...... 1.180 ...07/01/2020 ...|....07/15/2029 ...
232769-DS-5 ..... CYPRESS-FAIRBANKS TE ... .. 1.AFE ..|... . 109.0940 |... 2,056,422 |.... .1,885,000 |.. 2,034,915 [0 (13,301) |oeeeeeeeeeeel0 0 s 5.000 |...... 3.950 ....00/21/2022 ...|....02/15/2033 ...
235036-5F-3 ... DALLAS FORT WORTH TE .... .. 1.EFE ..|... . 115.9180 |... 3,048,643 |.... .2,630,000 |.. ... 3,287,132 JU Y AU (83,964) |-.vveeeeeennnn0 [0 e 5.000 |...... 1.440 ...07/15/2020 ...|....11/01/2030 ...
23503C-CK-1 ... DALLAS FORT WORTH TE .... .. 1.EFE ..|... . 103.9890 |... .1,000,000 |.. ... 1,027,759 0 | (AT [0 0 e 5.000 |...... 3.420 ....08/16/2023 ...|....11/01/2025 ...
235241-PY-0 ... DALLAS TEX AREA RAPI .... .. 1.BFE ..|... . 101.8240 |... ... 890,000 |.. 0 e (15,975) |0 o0 e 5.000 |...... 3.110 ....00/28/2022 ...|....12/01/2024 ...
246352-HL-5 ... DELAWARE RIV PORT AU . .. 1.EFE ..|... . 104.4110 |... 1,720,000 |.. JLU U 1)1 7.1 )N N | I RPN | ) AN 5.000 |...... 2.460 ....12/12/2018 ...|....01/01/2026 ...
246381-MV-6 ..... DELAWARE ST .. 1.LAFE ..|... . 110.6590 |...ccevnnnnnns 1,117,656 |.... 1,010,000 |.. ....1,101,683 0 [ (9,862) |oeeeeeeeeeeen0 [0 e 5.000 |...... 2.640 ...07/13/2023 ...|....02/01/2029 ...
246428-K4-7 ..... DELAWARE TRANSN AUTH ........ccvvunnnnns .. 1.B FE ..|... 1,572,707 |. 116.3480 |... .. 1,652,142 |.... .1,420,000 |.. .... 1,552,361 O e (17,917) 0 o0 e 5.000 |...... 3.390 ....11/08/2022 ...|....07/01/2031 ...
249182-Jli-7 ..... [DENVER CITY & CNTY CO ARPT REVENUE .. 1.DFE .. .. 338,144 |. 101.8420 |. ..290,250 |. ..285,000 291,329 |.. .0 ......5.000 |......2.410 ....11/18/2016 .. 11/15/2024 ...
249182-KQ-8 ..... DENVER CITY & CNTY CO ARPT REVENLE ... .. 1.DFE ..|.. .. 1,481,163 ). 106.7060 |.............. 1,333,825 |.... .1,250,000 |. ... 1,384,621 0 (17,280) |0 o0 5.000 |...... 3.230 ...11/30/2017 ... |....11/15/2030 ...
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249182-KZ-8 ..... DENVER CITY & CNTY CO ARPT REVENUE .......ccovvvvvvensfoes o ooeeiin | s L EFE o 2,510,488 |. 104.9560 |.............. 2,288,041 |oiiiinnnn 2,180,000 |..evvunnnnnnns 2,305,800 [..ccevvvennneneni0 Joveennn (40, 747) [0 fiiinnl0 s 5.000 |...... 2.920 (D cooeees v 9,083 |..evunniinnne 109,000 |....08/15/2018 ...|[....12/01/2026 ...
249182-18-0 ..... DENVER CITY & CNTY CO ARPT REVENUE 1.EFE ..|... . 10,162,567 |. 108.4830 |.............. 9,448,869 |.... .8,710,000 |.. n9,462,946 |.....oeoevnnenn0 e (139,746) |oeneeieenl0 [0 e 5.000 |...... 3.090 ....08/15/2018 ...|....12/01/2028 ...
249182-06-4 ... DENVER COLO CITY & C 1.DFE ..|... . 113.7050 |...oovvvnnnnns 1,023,345 |.... ... 900,000 |.. o 1,002,590 [oenniiiiiinnnn0 e (11,220) vl 0 o0 e 5.000 |...... 3.340 ...07/08/2022 ...|....11/15/2031 ...
249182-TU-0 ..... DENVER COLO CITY & C .... |- 1L.EFE ... . 113.8350 |... ..745,000 |oeeeeveneeeennn 810,019 foeeniiiiiiinnl0 e (1,092) [0 o0 e 5.000 |...... 3.350 ....11/09/2023 ...|....11/15/2029 ...
25476F-SX-7 ..... DISTRICT COLUMBIA .. 1.B FE ..|... . 106.1050 |... . .1,000,000 |.. e (A1,911) [0 0 [ 5.000 |...... 0.700 ....02/17/2021 ...|....06/01/2033 ...
25477G-NY-7 ..... DISTRICT COLUMBIA IN 1.B FE ..|... .. 2,608,840 |. 110.6490 |... 2,567,057 |.... .2,320,000 |.. 02,543,287 |0 | (50,177) [eeeeeeeeeieee0 e [ 5.000 |...... 2.550 ...09/08/2022 ...|....03/01/2028 ...
25477G-RM-9 ..... DIST OF COLUMBIA INCOME TAX SECURED REV ... 1.B FE ..|... .. 2,147,078 |. 115.3500 |... 2,122,440 |.... .1,840,000 |.. 2,041,348 [0 (29,268) |...ooeeeeeeeeenn0 feviiiiiiiiennnnnl0 s 5.000 |...... 3.040 ...03/24/2020 ...|....03/01/2032 ...
25477G-WF-8 ..... DISTRICT COLUMBIA IN .- 1.BFE ..|... . 121.1200 |... 1,701,736 |.... . 1,405,000 |.. .... 1,586,291 e (1,261) |0 [0 e 5.000 |...... 3.290 ....11/15/2023 ...|....10/01/2032 ...
25483V-UP-7 ..... [DISTRICT OF COLUMBIA HOSP . .. 2.AFE .. . 103.4100 |. ..2,704,172 |. .2,615,000 .2,788,157 |.. ..(33,416) |. .5.000 |......3.450 ....12/03/2020 .. 10/01/2043
259291-PJ-5 ......[DOUGLAS CNTY NEB SCH . 1.C FE .. . 111.7640 |. ..614,702 |. ..550,000 618,620 |.. (9,739) |- .5.000 |......2.320 ...08/30/2023 .. 12/15/2028
262548-FII-5 ..... [DU PAGE & COOK CNTYS . 1.AFE .. . 107.3030 |. .. 1,904,628 |. .1,775,000 .1,876,820 |.. (2,887) . ......5.000 |......3.010 ....11/28/2023 .. 01/15/2027 ...
26822L-MP-6 ..... E 470 PUB HIY AUTH C .... .. 1.EFE ..|... . 108.4520 |... 976,068 |.... ... 900,000 |.. .... 1,024,753 . (33,142) |oeeeeieeeeen0 [0 | 5.000 |...... 1.120 ...06/11/2020 ...|....09/01/2027 ...
273641-HII-3 ..... EAST MEADOW N Y UNF ... .. 1.CFE ..|... ...98.9150 |... 548,978 |.... 547,687 |.ooevvvvvvneennn0 v 851 [0 [0 e 3.000 |...... 3.200 ....01/04/2023 ...|....06/15/2031 ...
29270C-4E-2 ... ENERGY NORTHWEST WAS .... 1.CFE ..|... . 105.990 |... ..6,661,849 |.... ....6,664,875 |.....cceennnenn0 el (133,180) [oenee 0 [0 e 5.000 |...... 2.480 ....11/14/2023 ...|....07/01/2026 ...
20270C-4N-2 ... ENERGY NORTHWEST WAS ... 1.CFE ..|... . 111.5390 |... 1,087,505 |.... . .. 01,062,517 foiiiiiiiiennnl0 e (17,976) [0 o0 e 5.000 |...... 2.860 ...05/11/2022 ...|....07/01/2028 ...
202723-AY-9 ... ENERGY SOUTHEAST ALA .... |- 1L.EFE ... . 111.9900 |... 1,119,900 |.... .1,000,000 |.. e 1,024,461 o0 e (449) |0 [0 5.750 |...... 5.360 ....10/19/2023 ...|....04/01/2054 ...
311450-FX-3 ..... FARMINGTON N MEX POL .... .. 2.BFE ..|... ...90.9510 |... 1,105,055 |.... . .. 01,215,000 foeeneiiiiiinnn0 il 0 0 0 0.875 |...... 0.870 ....09/16/2021 ...|....06/01/2040 ...
31222T-AT-0 ..... FAYETTE CNTY GA HOSP .... .. 1.EFE ..|... . 100.1100 |... 1,741,914 |.... 1,740,000 |.. . 1,740,000 |...oeeeeennenni foeeeenn (61,618) [eeneieiil0 [0 e 5.000 |...... 1.420 ...10/17/2019 ...|....07/01/2054 ...
312805-MY-7 ..... FAYETTEVILLE N C PUB .... .. 1.CFE ..|... . 120.1530 |... .2,175,000 |.. 02,366,470 [oieiiiinnnnn0 i (2,288) [0 o0 e 5.000 |...... 3.850 ....10/24/2023 ...|....03/01/2035 ...
3137HO-MG-1 ... FEDERAL HOME LN MTG .. .. 1.BFE .. ...93.8940 |. . N ...99,229 91,175 .. .4.050 |......4.820 ....07/19/2023 .. 08/25/2038
3137HA-MK-9 ..... FEDERAL HOME LN MTG .. 1.BFE .. ...84.0430 |. ..420,019 |. ..499,767 .396,030 |.. .2.99 |[......4.610 ....00/12/2023 .. 04/25/2043
340117-HU-7 ..... FLORENCE CNTY S C ..... .. 1.DFE .. . 111.0040 |. ..1,110,040 |. .1,000,000 1,076,143 |.. ..(15,835) |. .5.000 |......3.140 ....10/05/2022 .. 06/01/2028
34073T-GA-9 ..... FLORIDA ST HIGR EDUCLTNL FACS FINAN AUT .. 1.G FE .. . 103.8000 |. .. 1,977,390 |. . 1,905,000 .2,011,510 |.. .. (45,526) |. .5.000 |......2.430 ....04/13/2016 .. 04/01/2027 ...
341530-JU-1 FLORIDA ST BRD ED PU ...eeeeeeeeiee e eeeeee [ e .. 1.LAFE .. . 108.2910 |. ..2,046,700 |. .1,890,000 1,987,997 |.. ..(26,627) | ......5.000 |......3.380 ...10/26/2022 .. 06/01/2029 ...
341530-SC-1 ... FLORIDA ST BRD ED PU .... .. 1.AFE ..|... . 113.9850 |... 1,897,850 |.... .1,665,000 |.. 1,867,453 |.oovvvenenennnn0 [ (34,401) o0 [0 5.000 |...... 2.580 ....00/13/2022 ...|....06/01/2029 ...
34160P-EP-0 ..... FLORIDA ST DEPT MGMT . .. 1.BFE ..|... . 116.2600 |... 3,237,841 |.... .2,785,000 |.. 3,529,451 |.ooevneiieeeenn0 [ (104,959) |0 [0 | 5.000 |...... 0.950 ....07/15/2021 ...|....11/01/2030 ...
343137-GL-3 ..... FLORIDA ST TPK AUTH ... .. 1.CFE ..|... . 105.9460 |... 2,521,515 |.... .2,380,000 |.. 2,514,428 |oeeeeiinnnnnnl0 e (51,342) |0 o0 e 5.000 |...... 2.650 ...05/18/2022 ...|....07/01/2026 ...
347658-ZM-1 ..... FORT LAUDERDALE FLA .. 1.BFE ..|... . 121.0860 |... .1,630,000 |.. 1,784,127 |oeeeeeieeeeen0 [ (2,679) |0 [0 | 5.000 |...... 3.820 ....10/06/2023 ...|....09/01/2034 ...
348430-PC-7 ... FORT PIERCE FLA UTIL .... .. 1.F FE ..|... .. 407,055 |. 108.3250 |... 375,000 |oeevvennnennnnn 401,681 [0 e (5,374) |0 [0 e 5.000 |...... 2.980 ...03/08/2023 ...|....10/01/2027 ...
35880C-NK-6 ..... FRISCO TEX INDPT SCH .... .. 1.AFE ..|... .. 1,848,100 |. 100.0230 |... .2,000,000 |.. 1,849,782 e 1682 [0 [0 | 4.000 |...... 4.800 ....10/20/2023 ...|....08/15/2036 ...
368497-JE-4 . GEISINGER AUTH PA HE . .. 1.F FE .. . 101.9000 |. .1,270,000 .1,297,2% |.. (7,603) | .4.000 |......3.270 ....01/19/2023 .. 02/15/2034 ...
373064-P3-2 . GEORGETOWN TEX UTIL .. 1.CFE .. . 115.1230 |. . 1,400,000 1,531,688 |.. .. (14,742) | .5.000 |......3.570 ....06/13/2022 .. 08/15/2032
373385-CN-1 GEORGIA ST ... .. 1.AFE .. . 111.6870 |. .3,130,000 .3,437,282 |.. .. (53,575) |. .5.000 |......2.670 ...02/27/2023 .. 07/01/2029
373385-GX-5 . GEORGIA ST .. 1.LAFE .. ...99.6640 |. . 1,250,000 1,081,569 |.. . 2,619 |. .3.000 |......4.400 ....09/26/2023 .. 08/01/2036
37970P-GH-9 ..... [GLOUCESTER CNTY N J .. 1.F FE .. . 102.6420 |. . .3,435,008 |.. ..(51,001) | ......5.000 |......3.280 ....07/17/2015 .. 07/01/2026 ...
38122N-D8-2 ... GOLDEN ST TOB SECULRI . .. 2.CFE ..|... ...92.6840 |... 412,444 |.... 445,000 [..oeeeeenneeenn0 o0 0 0 e 3.850 |...... 3.850 ...12/08/2021 ...|....06/01/2050 ...
387874-YV-6 ..... GRANT CNTY WASH PUB .. 1.CFE ..|... ...98.1750 |... 2,454,375 |.... . .. 002,565,852 o0 e (33,217) [0 [0 2.000 |...... 0.650 ....08/19/2020 ...|....01/01/2044 ...
39081H-AB-8 ..... GREAT LAKES MI AUTH SEWAGE DISPOSAL SYS .. 1.DFE ..|... . 103.1830 |... 4,803,169 |.... .4,655,000 |.. 4,842,721 o0 e (121,691) [0 [0 e 5.000 |...... 2.250 ...10/14/2016 ...|....07/01/2025 ...
39081H-EQ-1 ..... GREAT LAKES WTR AUTH .... .. 1.DFE ..|... . 118.4870 |... 2,073,523 |.... .1,750,000 |.. 1,908,088 |...neiieiiinnn0 i (938) [0 o0 e 5.000 |...... 3.890 ....11/15/2023 ...|....07/01/2037 ...
391554-BP-6 ... GREATER ALBANY SCH D .... .. 1.BFE ..|... . 108.3630 |... 2,020,970 |.... .1,865,000 |.. e 1,959,635 |oeeneeiiiiieen0 e (25,377) [0 [0 e 5.000 |...... 3.430 ...09/29/2022 ... |....06/15/2029 ...
396066-JG-8 ..... GREENVILLE CNTY S C .. 1.CFE ..|... . 112.1590 |... .. 1,216,925 |.... 1,150,338 [0 i (2,616) [0 [0 e 5.000 |...... 3.640 ....10/05/2023 ...|....12/01/2028 ...
396649-EK-7 ..... GREENVILLE TN HLTH & EDUCTNL FACS BRD H .. 1.G FE ..|... . 106.2170 |... 908,155 |.... 910,518 [coeeeeeenieeen 0 e (14,818) [0 o0 e 5.000 |...... 3.030 ...05/10/2018 ...|....07/01/2027 ...
407272-Y5-6 ..... HAMILTON CNTY OHIO H ... .. 1.EFE ..|... . 107.3400 |... 6,864,393 |.... . 7,095,935 [onniiiiiinnnl0 e (173,301) [0 o0 e 5.000 |...... 1.800 ....09/08/2023 ...|....08/15/2027 ...
407287-ME-8 ..... HAMILTON CNTY OHIO S . .. 1.DFE .. . 106.3640 |. ..2,127,280 |. .2,000,000 .2,226,318 |.. ..(76,022) |. ......5.000 |......1.050 ....12/03/2020 .. 12/01/2030 ...
40934T-AN-5 ... HAMPTON RDS VA TRANS ... .. 1.CFE ..|... 1101710 [ 1,101,710 |.... .1,000,000 |. .... 1,073,293 (16,982) [..ovvvvvvvnnnnnn0 oo 0 e, 5.000 |...... 3.040 ...10/18/2022 ...|....07/01/2036 ...
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40934T-AV-5 ..... HAMPTON RDS VA TRANS ....evviviiinnnnniriinnnneevvnnnnns foee vee e | s CEFE e 2,074,843 |. 105.2520 |.........on... 1,978,738 [oooeeiiiennnn 1,880,000 [....oeeeennnn 1,997,919 [ooooeiinnnnnnnnd (O PO 11 ) T RN | N AU | B RN 5.000 |...... 2.400 ...04/13/2022 ...|....07/01/2026 ...
414008-CU-4 ..... HARRIS CNTY TEX CULT .. 1.F FE ..|... ...82.7210 |... ..250,000 |.. O e 1,725 |0 [0 e 3.344 |...... 4.890 ....02/07/2023 ...|....11/15/2037 ...
414018-5C-1 ..... HARRIS CNTY TEX FLOOD CTL . .. 1.AFE ..|... . 101.5750 |... .4,500,000 |.. O [ (94,785) |0 o0 e 5.000 |...... 2.740 ....056/09/2014 ...|....10/01/2025 ...
414018-6T-3 ..... HARRIS CNTY TEX FLOO .... .. 1.AFE ..|... . 108.6850 |... .1,100,000 |.. O e (15,712) |0 o0 e 5.000 |...... 3.340 ...11/10/2022 ...|....10/01/2030 ...
41423P-AL-1 ... HARRIS CNTY TEX TOLL .... .. 1.CFE ..|... . 110.1390 |... ..505,000 |.. JLU N RN ' DN PO | I RPN | ) AN 5.000 |...... 2.900 ....11/29/2023 ...|....08/15/2029 ...
416464-AC-9 ..... HARTFORD CONN SPL 0B .. .. 1.DFE ..|... . 104.8630 |... 1,955,695 |.... .1,865,000 |.. ....1,938,847 0 [ (18,284) |0 [0 e 5.000 |...... 3.160 ...05/31/2023 ...|....04/01/2026 ...
416489-VQ-2 ..... HARTFORD CNTY CONN M . .. 1.CFE ..|... . 113.7810 |... 1,792,061 |.... .1,575,000 |.. .... 1,688,895 O e (4,309) |0 o0 e 5.000 |...... 3.550 ....10/04/2023 ...}|....07/15/2030 ...
419792-JT-4 ... HAWALL ST ... .. 1.CFE ..|... . 106.5560 |... 1,577,029 |.... .1,480,000 |.. .... 1,550,759 0 [ (8,155) |0 [0 e 5.000 |...... 3.170 ....08/29/2023 ...|....10/01/2026 ...
419792-LL-8 ..... HAWATT ST ... .. 1.CFE .. . 105.9950 |. .. 3,587,931 |. . 3,385,000 .3,557,790 |.. .0 .5.000 |......3.050 ....06/20/2023 .. 10/01/2029
421110-26-1 ..... HAYS TEX CONS INDPT .. 1.LAFE .. . 107.2420 |. ..536,210 |. . 500,000 526,227 |.. .0 .5.000 |......3.220 ... 11/14/2022 .. 02/15/2030
425507-JP-6 . HENNEPIN CNTY MINN N . .. 1.AFE .. . 115.0000 |. 1,282,250 |. .1,115,000 1,230,612 |.. .0 ......5.000 |......3.070 ...10/12/2022 .. 12/01/2029 ...
43232V-SU-6 ..... HILLSBOROUGH CNTY FL ... .. 1.F FE ..|... ,790,600 . 102.4290 |... 1,792,508 |.... 1,750,000 |.. ....1,782,385 0 e (8,215) |0 o0 e 5.000 |...... 3.720 ....08/08/2023 ...|....07/01/2026 ...
432347-Ni-8 ... HILLSBOROUGH CNTY FL ... .. 1.AFE ..|... ,380,393 |. 111.3920 |... 1,381,261 |.... .1,240,000 |.. ....1,379,678 LU R O 1) N PO | I RPN | ) AN 5.000 |...... 2.390 ....12/20/2023 ...|....08/01/2028 ...
438687-L2-6 ..... HONOLULU HAWAIT CITY .... .. 1.CFE ..|... 3,026,960 . 105.0220 |... 3,014,131 |.... .2,870,000 |.. ....2,998,093 0 [ (28,868) |oeeeeeeeeeen0 [0 e 5.000 |...... 2.860 ....06/27/2023 ...|....03/01/2026 ...
438687-UG-8 ..... HONOLULU HAWATT CITY ... .. 1.CFE ..|... 1,113,190 |. 109.5190 |... 1,005,190 |.... .1,000,000 |.. 1,089,775 [0 e (21,924) |0 0 5.000 |...... 2.520 ...12/06/2022 ...|....11/01/2027 ...
438687-YL-3 ..... HONOLULU HAWATT CITY .... .. 1.BFE ..|... ...3,831,99% |. 117.3150 |... 3,947,650 |.... .3,365,000 |.. ... 3,812,261 0 [ (19,734) |0 [0 e 5.000 |...... 2.930 ....08/09/2023 ...|....03/01/2031 ...
445047-HY-2 ... HUMBLE TEX INDPT SCH .... .. 1.AFE ..|... ,623,975 |. 112.7060 |... .. 1,662,414 |.... . 1,475,000 |.. ... 1,597,323 O [ (21,615) |0 o0 e 5.000 |...... 3.230 ...10/04/2022 ...|....02/15/2029 ...
45129Y-3V-6 ..... IDAHO HSG & FIN ASSN ... .. 1.BFE ..|... ... 99,685 |. 102.3550 |... 102,355 |.... ... 100,000 |.. O 0 0 [0 e 5.713 |...... 5.740 ....09/19/2023 ...|....07/01/2038 ...
452024-J0-5 ILLINOIS MUN ELEC AG .. 1.EFE ..|... ,173,526 |. 100.2300 |... 2,330,348 |.... .2,325,000 |.. ....2,176,029 O 2,503 o0 o0 e 4.000 |...... 4.750 ....10/04/2023 ...}|....02/01/2035 ...
45203H-76-2 . ILLINOIS ST FIN AUTH REVENUE .. 1.BFE .. 2,957,625 |. 104.0130 |. .. 2,600,325 |. .2,500,000 .2,634,994 |.. .0 ..(68,318) | .5.000 |......2.110 ....01/28/2019 .. 12/01/2026
45204E-XU-T7 . ILLINOIS FIN AUTH RE .... .. 1.AFE .. 761,803 |. 107.1710 |. .750,197 . 700,000 746,719 |.. .0 .. (14,765) |. .5.000 |......2.670 ... 12/22/2022 .. 01/01/2028
45204E-YU-6 . ILLINOIS ST FIN AUTH REVENUE .. 1.G FE .. 1,252,999 . 104.6430 |. 1,124,912 |. .1,075,000 01,152,822 |.. .0 .5.000 |......3.130 ....08/31/2017 .. 03/01/2028
452153-AP-4 ... [ ILLINOIS ST .... .. 1.G FE .. ,648,205 |. 110.9970 |. .. 2,497,433 |. .2,250,000 .2,574,074 |.. .0 .5.000 |......2.770 ....02/22/2022 .. 03/01/2035 ...
452153-BS-7 . ILLINOIS ST . .. 1.G FE .. 2,323,780 |. 109.3290 |. ..2,186,580 |. .2,000,000 .2,239,766 |.. .0 ......5.000 |......2.400 ...02/16/2022 .. 12/01/2028 ...
452153-FL-8 ..... ILLINOIS ST ... .. 1.G FE ..|... ..676,085 |. 109.9320 |... 692,572 |.... ... 630,000 |.. 673,352 O R 78 <) N N | N RPN | ) AN 5.500 |...... 4.500 ...04/20/2023 ...|....05/01/2047 ...
452153-GC-7 ... ILLINOIS ST .. 1.G FE ..|... .. 1,062,870 |. 106.8340 |... 1,068,340 |.... .1,000,000 |.. 1,053,653 O e (9,217) |0 o0 e 5.000 |...... 3.360 ....04/20/2023 ...|....07/01/2027 ...
452227-\-4 ... ILLINOIS ST SALES TAX REVENUE .... .. 1.CFE ..|... ...5,123,020 |. 103.8210 |... 4,775,766 |.... .4,600,000 |.. 4,782,857 JLOJ R ({15 N N | I RPN | ) AN 5.000 |...... 3.300 ...10/16/2018 ...|....06/15/2026 ...
452252-PX-1 ... ILLINOIS ST TOLL HWY .... .. 1.DFE ..|... .. 837,845 |. 110.5340 |... ... 770,000 |.. O e (212) 0 o0 e 5.000 |...... 3.720 ....12/19/2023 ...|....01/01/2046 ...
45470R-CS-3 ..... INDIANA FIN AUTH HIIY .... .. 1.B FE ..|... 1,812,073 |. 101.9610 |... . .1,750,000 |.. 1,776,783 JLOI R 0 T )N N | I RPN | ) AN 5.000 |...... 3.290 ....00/28/2022 ...|....12/01/2024 ...
45470Y-EX-5 ..... INDIANA FIN AUTH HEA .... .. 1.CFE ..|... ...1,837,093 |...98.4100 |... 1,766,460 |.... 1,795,000 |.. 1,833,874 O e (739) 0 o0 e 2.250 |...... 2.160 ...06/19/2019 ...|....12/01/2058 ...
45470Y-FN-6 ..... INDIANA FIN AUTH HEA . .. 1.CFE .. 6,562,867 |. 114.9900 |. ..6,686,669 |. .5,815,000 .6,557,824 |.. .0 .5.000 |......3.260 ....12/05/2023 .. 10/01/2055 ...
45505K-DB-3 . INDIANA ST FIN AUTH .. 1.DFE .. 3,079,466 |. 119.9760 |. .. 3,149,370 |. .2,625,000 .3,063,287 |.. .0 .5.000 |......3.010 ....07/19/2023 .. 10/01/2034
45505M-WH-6 . INDIANA ST FIN AUTH .. 1.DFE .. 1,632,790 |. 118.7280 |. ..1,602,828 |. . 1,350,000 .1,516,345 |.. .0 .5.000 |......3.690 ....06/27/2022 .. 10/01/2035
45506D-2J-3 ..... [ INDIANA ST FIN AUTH .. 1.LAFE .. 1,251,392 |. 109.2720 |. ..1,087,256 |. ..995,000 1,180,908 |.. .0 .5.000 |...... 1.200 ....12/22/2021 .. 02/01/2031
45506D-75-8 . INDIANA ST FIN AUTH ... .. 1.BFE .. 1,340,000 |...95.2640 |. .. 1,276,538 |. . 1,340,000 .1,340,000 |.. .0 2432 ..., 2,430 ....12/06/2019 .. 07/01/2026 ...
45528U-LV-1 ..... INDIANAPOLIS  IN LOCAL PUBLIC IMPT BOND .. 1.F FE ..|... .. 3,767,908 |. 100.3800 |... 3,272,388 |.... .3,260,000 |.. ....3,317,219 0 [ (55,430) |oeeeeeeeeeen0 o0 e 5.000 |...... 3.200 ...09/17/2014 ...|....01/01/2025 ...
45528U-85-1 ... INDIANAPOLIS IND LOC .. 1.F FE ..|... 2,288,820 [. 114.4750 |... 2,289,500 |.... .2,000,000 |.. 2,274,158 [0 (14,662) [..ovvvvvvnnnnnnn0 |0 s 5.000 |...... 2.930 ....07/19/2023 ...|....06/01/2031 ...
45528U-XD-8 ..... INDIANAPOLIS  IN LOCAL PUBLIC IMPT BOND .. 1.CFE ..|... .. 1,156,900 |. 102.1560 |... 1,021,560 |.... .1,000,000 |.. ... 1,025,239 JU Y AU (24,636) |-.vvneeeeeeennnnn0 [0 e 5.000 |...... 2.430 ....05/07/2018 ...|....01/01/2025 ...
45528U-YN-7 ... INDIANAPOLIS IND LOC .... .. 1.CFE ..|... 1,707,872 |. 112.2250 |... .1,520,000 |.. ... 1,665,343 JLO R (72303 /N PO | I RN | B AN 5.000 |...... 2.930 ...05/18/2022 ...|....01/01/2039 ...
455719-8B-9 ..... INDIO CALIF REDEV AG .... .. 1.DFE ..|... . 107.6080 |... ... 500,000 |.. 0 e (698) |0 [0 6.300 |...... 5.600 ...09/07/2023 ...|....08/15/2033 ...
45884A-E3-3 ..... INTERMOUNTAIN PR AG ... .. 1.DFE ..|... . 113.6330 |... 1,477,229 |.... .1,300,000 |.. LU SRR € XY/ N | I RPN | ) AN 5.000 |...... 2.920 ....07/12/2023 ...|....07/01/2029 ...
45884A-E8-2 ..... INTERMOUNTAIN PR AG ... .. 1.DFE ..|... . 119.7840 |... 2,060,285 |.... 1,720,000 |.. ....1,967,958 0 [ (9,663) |eeeeeeeeeen0 [0 e 5.000 |...... 3.060 ....07/12/2023 ...|....07/01/2034 ...
46246K-7G-1 IOWA FIN AUTH REV ..... .. 1.AFE ..|... . 109.1410 |... ..1,091,410 |.... .1,000,000 |.. ....1,084,812 LU U T/ 081 )N N | N RPN | ) AN 5.000 |...... 2.510 ...06/03/2023 ... |....08/01/2027 ...
462475-DQ-4 ..... [ IOWA FIN AUTH REV .. .. 1.AFE .. . 121.8620 |. ..633,682 |. ..520,000 .570,59% |.. .0 ......5.000 |......3.780 ....10/10/2023 .. 08/01/2035 ...
462590-NJ-5 ..... I0WA STUDENT LN LIQU .... .. 1.CFE ..|... ,679,415 ). 108.7890 |.............. 1,631,835 |.... .1,500,000 |. .... 1,650,628 O [ (19,047) |0 o0 5.000 |...... 3.360 ...06/09/2022 ... |....12/01/2030 ...
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464637-AD-9 ..... ISLE WIGHT CNTY VA E oovvveiiiiiiiiinieeciinieeecenns feen oo [ evnin | et CACFE i 545,425 |. 111.2330 |...vvennenennnn 556,165 [oeeiiinnnnnnns 500,000 |.eevvvenneeeennnn 545,048 [oenniiiinnnnn0 fovveiiie e (B77) Jeveeccceeennl0 o0 e 5.000 |...... V[V (VN I E N 1,250 [ooeiiiiiiiiiiiiees 0 [....11/30/2023 ...|....07/01/2029 ...
468034-PE-7 ..... JACKSON CNTY ORE SCH .. .. 1.BFE ..|... . 103.1870 |... ... 500,000 |-..eunieeeenn... 516,881 [0 | (8,684) [0 |0 [ 5.000 |...... 2.620 ....08/22/2023 ...|....12/15/2026 ...
472628-Q11-9 ... JEFFERSON CNTY .. 1.DFE ..|... . 107.3090 |... .3,000,000 |eevenennennn 3,245,014 [0 e (72,787) [0 0 [ 5.000 |...... 2.340 ....04/02/2019 ...|....09/15/2028 ...
485106-YM-4 ..... KANSAS CITY MO SPL O ... .. 1.F FE ..|... . . 103.4150 |... . 615,000 |eeevrnnneeeennn639,197 |0 e (14,087) [0 o0 e 5.000 |...... 2.570 ....04/14/2022 ...|....09/01/2025 ...
485424-8D-8 ..... KANSAS ST DEPT TRANS ... .. 1.CFE ..|... .. 957,604 |. 106.4580 |... 984,907 0 [ (12,697) |0 [0 5.000 |...... 2.590 ....06/09/2023 ...|....09/01/2026 ...
49118N-ER-2 ..... KENTUCKY ASSET / LIABILIT ... .. 1.EFE ..|... 3,073,491 [. 101.0730 |... . . e 2,794,740 el 0 e (33,276) [0 [0 e 5.000 |...... 3.600 ...03/31/2014 ...|....09/01/2026 ...
49151F-X6-2 ..... KENTUCKY ST PPTY & B ovvvveiiiiiiiiineecciniieeees fean e .. 1.EFE ..|... .. 754,449 |. 116.6020 |... ... 705,000 |.. VST R | R RO (c1: 2 AR | R RPN | ) RN 5.000 |...... 4.060 ....10/11/2023 ...|....11/01/2032 ...
49474F-70-6 ..... KING CNTY WASH .. 1.AFE ..|... . 117.5090 |... . 800,000 |.. o BTT AT o0 e (8,878) |0 [0 5.000 |...... 3.520 ....10/28/2022 ...|....01/01/2032 ...
495224-2G-1 KING CNTY WA SCH DIST #1 SEATTLE .. 1.BFE .. . 101.9790 |. ..311,036 |. ..305,000 .312,562 |.. .5.000 |......2.250 ....02/28/2018 .. 12/01/2024
495260-E9-8 . KING CNTY WASH SCH D . .. 1.BFE .. . 102.0610 |. .. 3,061,830 |. .3,000,000 .3,074,335 |.. .4.000 |......2.930 ...11/30/2022 .. 12/01/2032
495260-H7-9 . KING CNTY WASH SCH D . .. 1.BFE .. . 107.3740 |. ..1,181,114 |. .1,174,240 |.. ......5.000 |......2.910 ....12/07/2023 .. 12/01/2031 ...
495260-M3-2 ... KING CNTY WASH SCH D ... .. 1.BFE ..|... . 102.6320 |... 1,026,320 |.... ....1,019,231 e (4,909) |oeeeniiieeeeenn0 [0 | 4.000 |...... 2.960 ...06/27/2023 ...|....12/01/2025 ...
513174-G2-2 ..... LAMAR TEX CONS INDPT .. 1.DFE ..|... . 114.2470 |... 1,142,470 |.... ....1,147,791 (18,469) [...vvvvvvvvnnnnn0 |0 s 5.000 |...... 2.390 ....02/09/2023 ...|....02/15/2030 ...
514045-M6-7 ..... LANCASTER CNTY PA HOSP AUTH .... .. 1.DFE ..|... . 105.7350 |... 2,051,259 |.... ... 2,069,430 (47,309) |-vvveeeeeennnnn0 o0 e 5.000 |...... 2.360 ....03/18/2016 ...|....08/15/2026 ...
516391-DV-8 ..... LANSING MICH BRD WTR .| 1.DFE ..|... ...94.9190 |... 2,505,862 |.... ....2,718,702 (39,057) |eeeeeeeeeeeeen 0 [0 2.000 |...... 0.500 ....01/13/2021 ...|....07/01/2051 ...
523510-ES-0 ..... LEE CNTY FL SOL WST SYS REVENUE . - 2.AFE ... . 100.8430 |... 2,268,968 |.... ....2,298,087 (63,005) [-oeeeeevnneeeec0 v [ 5.000 |...... 2.110 ....08/25/2016 ...|....10/01/2024 ...
523510-ET-8 ..... LEE CNTY FL SOL WST SYS REVENUE . |- 2.AFE L. . 102.2710 |... 3,103,925 |.... .... 3,139,286 (57,230) |eeeeeeeeeeeennl0 [0 s 5.000 |...... 2.970 ....03/16/2018 ...|....10/01/2025 ...
544445-FQ-7 ... LOS ANGELES CALIF DE .. 1.DFE ..|... . 107.99%0 |... 3,023,888 |.... . . .... 2,928,407 (26,486) [....ccvvvveeeeen0 ool s 5.000 |...... 3.850 ...10/12/2022 ...|....05/15/2028 ...
544445-LP-2 ...... LOS ANGELES CALIF DE .... 1.DFE ..|... . 107.99%0 |... 766,772 |.... . 710,000 |.. ....742,560 2 (6,716) [0 |0 e 5.000 |...... 3.850 ....10/18/2022 ...|....05/15/2028 ...
544445-NF-2 LOS ANGELES CALIF DE . .. 1.DFE .. . 107.9960 |. ..890,967 |. ..825,000 .862,834 |.. (7,804) | .5.000 |...... 3.850 ....10/07/2022 .. 05/15/2028
544445-R5-0 LOS ANGELES CALIF DE . .. 1.DFE .. . 111.4610 |. ..2,976,009 |. .2,670,000 .2,980,882 |.. .. (40,730) |. .5.000 |......2.980 ...01/24/2023 .. 05/15/2030
544532-JT-2 LOS ANGELES CALIF DE . 1.DFE .. . 113.0260 |. . 1,425,000 . 1,556,966 |.. ... (60) |- .5.000 |...... 4.430 ....12/08/2023 .. 07/01/2053
54473E-SU-9 ..... [LOS ANGELES CNTY CAL . .|.. 1.CFE .. . 102.7370 |. . 1,945,000 .1,903,883 |.. (9,428) |. .5.000 |......3.630 ....08/10/2023 .. 12/01/2045 ...
546399-LC-8 . LOUISIANA PUB FACS A . .. 2.BFE .. . 112.0560 |. 276,861 |.. ......5.000 |......1.460 ...06/10/2021 .. 10/01/2032 ...
546410-DD-0 ..... LOUISIANA STAD & EXP .... |- LEFE ... . 102.3210 |... ....250,000 RN | N AR | B RN 5.165 |...... 5.160 ....06/16/2023 ...|....07/01/2028 ...
546456-EF-7 ..... LOUISIANA ST CITIZEN |- 1L.EFE ... . 105.1400 |........oeeeeen. 788,550 |veennieeennnnn 750,000 foveevvnnnnneeennn 792,789 |oveeniieinnnnl0 [ (12,599) |-vvveeeeeeeenn0 o0 e 5.000 |...... 2.550 ....04/03/2023 ...|....06/01/2026 ...
54714C-AH-0 ..... LOVE FIELD TX ARPT MODERNIZATON CORP . |- LEFE ... . 102.8340 |... . ieeevneenen. 1,000,000 |....nnnnnl. 1,083,575 0 [ (17,539) |oeeeeeeeeeeeenl0 [0 s 5.000 |...... 3.100 ....07/24/2015 ...|....11/01/2025 ...
54714F-AG-5 ..... LOVE FIELD TX ARPT MODERNIZATON CORP . . |--2.BFE ..|... . 100.0290 |... 1,060,307 |.... e (8,780) |oeeeeneeeeenn0 [0 | 5.000 |...... 3.960 ....03/21/2018 ...|....11/01/2028 ...
54811B-G2-1 ..... LOWER COLO RIV AUTH .. 1.EFE ..|... . 119.6870 |... 1,717,508 |.... 1,705,385 eeeeennn (15,065) [onnnniiiiiiinnnn0 |0 e, 5.000 |...... 2.700 ....06/10/2023 ...|....05/15/2034 ...
54811B-80-5 ..... LOWER COLORADO .. 1.F FE ..|... . 111.8820 |... 1,286,643 |.... . 1,285,666 |.cevvnnieeeennn0 fees (23,220) |-vvveeeeeenennn0 [0 e 5.000 |...... 2.630 ...03/15/2019 ...|....05/15/2031 ...
54811G-H3-7 ..... LOWER COLO RIV AUTH .. 1.F FE .. . 113.6480 |. .. 3,648,101 |. .3,210,000 .3,448,705 |.. .. (32,682) |. .5.000 |......3.680 ....10/13/2022 .. 05/15/2032 ...
550728-AF-6 ..... LUZERNE CNTY PA INDL . .. 1.EFE .. ...92.6520 |. ..2,084,670 |. .2,250,000 .2,250,000 |.. 0] .2.450 |......2.450 ....11/22/2019 .. 12/01/2039
56035D-EN-8 . MAIN STR NAT GAS INC . .. 1.G FE .. . 106.0990 |. ..2,026,491 |. .1,910,000 .2,000,303 |.. . (11,194) | .5.000 |......4.150 ....01/18/2023 .. 06/01/2053
56035D-FC-1 MAIN STR NAT GAS INC . .. 1.BFE .. . 106.6770 |. ..2,709,596 |. . 2,540,000 .2,631,491 |.. (8,910) . .5.000 |......4.320 ....11/07/2023 .. 07/01/2053
56035D-FK-3 . MAIN STR NAT GAS INC .... .. 1.BFE .. . 107.0390 |. .. 4,436,767 |. .4,306,012 |.. ..(11,545) |. ......5.000 |...... 4.320 ....06/05/2023 .. 09/01/2083 ...
56036Y-DK-8 ..... MAIN STREET NATURAL GAS INC GA GAS REV . .. 1.G FE ..|... . 108.2180 |... 5,789,663 |.... . . 5,972,598 |0 e (122,022) |-eevveeeeeeennn0 feiiiiiil0 e 5.500 |...... 2.840 ...04/19/2016 ...|....09/15/2028 ...
560421-B0-0 ..... MAINE ST FIN AUTH LOAN REVENUE .. 1.F FE ..|... . 106.0150 |... .1,235,000 |.. e 1,348,536 [onneiiiinnnnn0 e (27,250) [0 o0 e 5.000 |...... 2.520 ...05/08/2019 ...|....12/01/2027 ...
560551-QP-1 ..... MAINE ST TPK AUTH TP .. 1.DFE ..|... . 115.1260 |... ... 630,000 |-.eeuuiieeenn... 689,878 [0 | (1,049) [0 0 [ 5.000 |...... 3.360 ....11/14/2023 ...|....07/01/2032 ...
560551-RG-0 ..... MAINE ST TPK AUTH TP .... .. 1.DFE ..|... . 111.1780 |... 01,215,000 |ovevenennnnnn 1,333,738 [0 e (11,280) [0 el s 5.000 |...... 2.680 ....07/14/2023 ...|....07/01/2028 ...
56682H-BT-5 ..... MARICOPA CNTY ARIZ | .... .. 1.DFE ..|... . 109.4110 |... reeeenenneeeennn230,000 [onnniiiinnn 247,217 0 [ (3,993) |0 [0 5.000 |...... 3.000 ....06/15/2022 ...|....01/01/2028 ...
574193-VF-2 ..... MARYLAND ST .. 1.AFE ..|... . 114.0400 |... 1,140,400 |..............1,000,000 |.............. 1,096,659 |......ccevvnennnn0 Joveeeenn (16,977) |0 foeeniiiiiinl0 e 5.000 |...... 3.050 (D ....... .. 50,000 |....10/12/2022 ...|....06/01/2029 ...
574204-L5-0 ..... MARYLAND ST DEPT OF TRANPRTNCONSOL . .. 1.BFE ..|... . 104.0440 |... 3,979,683 |.... n3,989,674 |oieeiiinennl0 e (91,012) [0 [0 e 5.000 |...... 2.470 ...09/24/2018 ...|....10/01/2025 ...
574204-09-2 ..... MARYLAND ST DEPT TRA .... .. 1.B FE ..|... . 115.2400 |... 1,284,926 |.... 1211130 [0 e (14,410) [0 0 e 5.000 |...... 3.370 ....11/01/2022 ...|....12/01/2029 ...
57421C-AT-1 ..... [MARYLAND ST HEALTH & . .. 1.F FE .. . 101.7210 |. ..2,136,141 |. .2,185,513 |.. .. (84,749) |. ......5.000 |......0.900 ...07/16/2020 .. 07/01/2045 ...
574296-EA-3 ..... MARYLAND ST STAD AUT ... .. 1.CFE ..|... . 112.0330 [...oeiviinnnns 851,451 |.... . 760,000 |. ....804,272 L (1,768) [0 0 5.000 |...... 3.740 ...10/04/2023 ... |....03/01/2029 ...
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575577-NZ-0 ..... MASSACHUSETTS BAY TR ..evvivvviiiniiiiiiinnieevenineens fooe wen e | s CAFE e 2,580,727 |. 110.2020 |.............. 2,595,257 |.ooeiiiinnnnn 2,355,000 [....oeeeennnnn 2,580,128 [..ccevvnnnnnnns (V) IO (599) |ovvvennreennnnnd 0 foorriiiiiinns 0 |..... 5.000 |...... 3.680 ....12/19/2023 ...|....07/01/2052 ...
57563C-EL-2 ..... MASSACHUSETTS DEPT T ... .. 1.EFE ..|... . 107.5340 |... . 500,000 |-eeerrnnneeeennnn550,675 foeeieeinnnnnni0 o (16,383) [oveeeeeeeeenl0 o0 e 5.000 |...... 1.530 ....10/03/2019 ...|....01/01/2027 ...
57563C-ES-7 ..... MASSACHUSETTS DEPT T ... .. 1.EFE ..|... . 111.2060 |... . 970,000 |ooevvvennennnn 1,019,394 |0 oot (8,793) [evneeiiiiinnl0 e l0 e 5.000 |...... 3.870 ....10/28/2022 ...|....01/01/2034 ...
57563R-PB-9 ... MASSACHUSSETTS ST EDUCTNL FINGAUTH . .. 1.CFE ..|... . 100.7120 |... .2,000,000 |.evuneeennn. 2,023,288 [ooeeieeniieeee 0 | (45,669) [0 0 [ 5.000 |...... 2.640 ....06/02/2017 ...|....07/01/2024 ...
57563R-RK-7 ..... MASSACHUSETTS EDL FI .. 1.CFE ..|... . . 104.4290 |.............. 1,566,435 |.............. 1,500,000 |.............. 1,649,202 |........cceueeens0 forreennnn (40,718) Jovnennneiennnnnnl o0 e 5.000 |...... 2.040 ....10/23/2020 ...|....07/01/2027 ...
57563R-AN-1 ... MASSACHUSETTS EDL FI .. 1.CFE ..|... 1,580,072 |. 108.8930 |... . . e 1,495,487 o0 e (27,390) [0 [0 e 5.000 |...... 2.480 ...10/23/2020 ...|....07/01/2030 ...
57586N-51-7 ..... MASSACHUSETTS ST HSG FIN AGY .. .. 1.CFE ..|... .. 165,000 |...97.4630 |... 160,814 |.... ... 165,000 |.. 165,000 RN | N AR | R RN 1.550 |...... 1.550 ....11/21/2019 ...|....06/01/2025 ...
575896-SC-0 ..... MASSACHUSETTS ST PORT AUTH .. .. 1.CFE ..|... . 106.1490 |....covnnnnnnn 2,743,952 |.... .2,585,000 |.. ....2,765,674 (48,589) |-.eveeeeeennnn0 [0 e 5.000 |...... 2.850 ....09/27/2022 ...|....07/01/2027 ...
575896-YN-9 ..... [MASSACHUSETTS ST POR ....... .. 1.CFE .. . 111.8510 |. .. 2,572,573 |. .2,300,000 .2,566,877 |.. ..(36,636) | .5.000 |......3.020 ....07/13/2022 .. 07/01/2030
581664-LG-2 ..... MCKINNEY TX INDEP SCH DIST .. 1.LAFE .. . 115.9190 |. ..417,308 |. . 360,000 .415,332 |.. (6,980) |. .5.000 |......2.620 . 17,500 |....07/22/2022 .. 02/15/2032
584002-RX-9 ..... [MECKLENBURG CNTY N C .... .. 1.AFE .. . 110.0980 |. .. 2,647,857 |. . 2,405,000 2,611,111 |.. ..(23,110) | ......5.000 |......2.680 . 60,125 |....07/12/2023 .. 12/01/2027 ...
584283-GN-9 ... MEDFORD ORE HOSP FAC .... .. 1.EFE ..|... . 112.5530 |... 675,318 |.... ... 600,000 |.. 726,432 (17,939) |-vveeeeeeeeenn0 [0 e 5.000 |...... 1.630 .30,000 |....07/08/2020 ...|....08/15/2030 ...
591852-78-4 ..... METROPOLITAN COUNCIL ... .. 1.AFE ..|... . 115.1800 |.....cevnnnnns 4,037,059 |.... .3,505,000 |.. 03,910,575 [oiiiiiiiennnl0 e (62,070) vl 0 o0 e 5.000 |...... 2.860 .. 175,250 |....05/11/2022 ... |....12/01/2029 ...
592029-BY-7 ..... METROPOL ITAN GOVT NA .... .. 1.F FE ..|... . 115.1660 |....cceennnnn. 1,727,490 |.... .1,500,000 |.. e 1,653,281 [0 e (5,374) [0 [0 e 5.000 |...... 3.570 ... 12,708 |....08/24/2023 ...|....05/01/2032 ...
592041-W1J-2 ... MET GOVT NASHVILLE & .... .. 1.F FE ..|... ...98.2000 |.......ounnnns 1,473,000 |.... e 1,853,720 [0 e (22,943) L0 [0 4.083 |...... 2.400 . 60,795 |....08/08/2019 ...|....07/01/2026 ...
592112-RA-6 ..... METROPOL ITAN GOVT NA .... .. 1.BFE ..|... . 102.8000 |....ccevnnnnns 1,177,060 |.... 1,185,807 e 0 e (11,760) [0 [0 e 4.000 |...... 2.520 . 22,900 |....08/28/2023 ...|....01/01/2028 ...
592112-TK-2 ..... METROPOL ITAN GOVT NA .... .. 1.B FE ..|... . 104.5760 |.............. 2,551,654 |.... 02,591,638 [oiiiiiininnn0 i (28,361) [0 o0 4.000 |...... 2.530 . 48,800 |....02/02/2023 ...|....07/01/2033 ...
592190-00-8 ..... METROPOL ITAN NASHVIL .... .. 1.EFE ..|... . 115.3780 |.oeeeennnnnnns 1,298,008 |.... e 1A 77T a0 e (7,000) [0 feeeciiil0 e 5.250 |...... 4.320 . 33,469 |....11/17/2022 ...|....07/01/2035 ...
5926 1A-HP-5 METROPOL ITAN TRANSN .. 1.G FE ..|... . 103.0340 |........eenn.. 2,699,491 |.... 2,951,541 [0 e (4382) [0 [0 5.250 |...... 4.500 .. 137,550 |....06/21/2018 ...|....11/15/2086 ...
592647-EE-7 ..... [MET WASHINGTON DC ARPTS AUTH ARPT SYS R .. 1.DFE .. . 106.6230 |. .. 2,932,133 |. .3,035,912 |.. .5.000 |......2.650 ....06/07/2017 .. 10/01/2028
592647-JY-8 ..... [METROPOLITAN WASH D ... .. 1.DFE .. . 110.4630 |. 1,121,199 |. 1,002,018 |.. .5.000 |......3.530 ....12/02/2022 .. 10/01/2029
59333M-R7-2 ..... [MIAMI-DADE CNTY FL SCH BRD .. 1.EFE .. . 102.2090 |. .10,220,900 |. 10,000,000 10,364,942 |.. .5.000 |...... 3.360 ....06/26/2015 .. 05/01/2026
59334D-MC-5 MIAMI-DADE CNTY FLA ovveeiiiiiiiiiieecciiineeeceviia [ e .. 1.DFE .. . 108.6010 |. .. 1,889,657 |. . 1,740,000 .2,035,124 |.. .4.000 |......1.520 ....04/09/2021 .. 10/01/2033 ...
59334P-HE-0 MIAMI-DADE CNTY FLA oeeeeeeeeeee e [ e .. 1.CFE .. . 112.5680 |. ..2,645,348 |. .2,350,000 .2,609,314 |.. ......5.000 |......2.820 12/2172022 .. 07/01/2032 ...
59334P-JC-2 ...... MIAMI-DADE CNTY FLA .. 1.CFE ..|... ...90.0500 |... 720,400 |.... ... 800,000 |.. 725,746 |ooeevvevnnnnnn0 e 14,058 [0 foeneiiiinnl0 e 1.250 |...... 4.120 ....04/06/2023 ...|....07/01/2027 ...
59335K-EK-9 ... MIAMI-DADE CNTY FLA .. 1.G FE ..|... . 108.4050 |..........n... 2,168,100 |.... .2,000,000 |.. e 2,169,220 oeeneeeennnnnnn0 e (29,960) [veeeeeeeeeen0 o0 e 5.000 |...... 3.070 ....01/19/2023 ...|....10/01/2028 ...
59447P-7L-9 ..... MICHIGAN ST FIN AUTH REVENUE .. .. 1.DFE ..|... . 103.5230 |.....covnnnnns 2,940,053 |.... .2,840,000 |.. 03,027,270 foeneiiiinnnnn0 o (60,434) |oeneccciinnnl0 o0 e 5.500 |...... 3.110 ....10/11/2018 ...|....12/01/2026 ...
59447P-7P-0 ..... MICHIGAN FIN AUTH RE .... .. 1.DFE ..|... . 103.2830 |...ccvvnnnnnns 4,053,858 |.... .3,925,000 |.. e 4,335,578 o0 e (61,394) [0 [0 e 5.500 |...... 3.520 ....01/14/2019 ...|....12/01/2029 ...
594477-2Y-8 ..... MICHIGAN FIN AUTH RE .... .. 1.DFE ..|... . 108.6420 |.............. 2,417,285 |.... 2,569,921 [0 e (75,282) [0 feiil0 e 5.000 |...... 1.370 ....01/12/2022 ...|....12/01/2043 ...
59447T-4A-8 MICHIGAN FIN AUTH RE .. 1.F FE ..|... . 104.6720 |.....coennn... 1,339,802 |.... .... 1,335,250 (22,089) |-vvveeeeeeennnnn0 [0 e 5.000 |...... 3.100 ...09/01/2022 ...|....11/15/2044 ...
59447T-MA-8 ..... [MICHIGAN STATE MUNICIPAL .. 1.F FE .. . 103.1460 |. .. 3,940,177 |. .3,977,169 |.. ..(80,764) |. .5.000 |......2.730 ....06/01/2018 .. 11/15/2025 ...
594477-06-1 . MICHIGAN ST FIN AUTH REVENUE .. 1.DFE .. . 109.0580 |. .. 1,635,870 |. .1,660,6% |.. ..(30,208) | .5.000 |......2.660 ...12/08/2017 .. 12/01/2028
59468P-AA-3 . MICHIGAN ST STRATEGI .... .. 1.G FE .. ...98.0260 |. ..294,078 |. B V{0000 I N | I AR . .1.450 |......1.450 ....07/30/2021 .. 08/01/2027
594695-73-5 ..... [MICHIGAN ST TRUNK LI . .. 1.CFE .. . 117.5880 |. ..529,146 |. .488,048 |.. (1,044) |. .5.000 |......3.600 ....10/11/2023 .. 11/15/2030
594712-VF-5 . MICHIGAN ST UNIV REV . .. 1.CFE .. . 106.6570 |. .. 3,466,353 |. .3,744,638 |.. ..(91,194) |. ......5.000 |......1.870 ....03/31/2021 .. 02/15/2048 ...
602366-18-5 ..... MILWAUKEE WIS .. 2.AFE ..|... . 115.7580 |.oeeeennnnnnns 3,663,741 |.... ... 3,502,724 (15,712) [eeeeeeeeeeee 0 o0 s 5.000 |...... 3.630 ...06/08/2023 ...|....04/01/2034 ...
603827-M5-2 ..... MINNEAPOLIS & ST PAU . .. 1.EFE ..|... L 118.0110 |ooeeevennnnnns 2,407,424 |.... .... 2,369,146 e (1,782) [0 0 5.000 |...... 2.740 ....12/12/2023 ...|....01/01/2032 ...
60412A-D8-3 ..... MINNESOTA ST .. 1.AFE ..|... . 121.5750 |.oeeeennnnnnns 4,863,000 |.... ....4,651,078 . (22,882) |oeeeeieeeeenn0 [0 | 5.000 |...... 3.030 ....08/04/2023 ...|....08/01/2035 ...
60412A-J5-3 ..... MINNESOTA ST ... .. 1.AFE ..|... . 118.7220 |.....ooeennnns 5,971,717 |.... .... 5,752,354 (29,918) |.oeeeeeeeeeeenn 0 [0 s 5.000 |...... 2.870 ....08/29/2023 ...|....08/01/2031 ...
60412A-LE-1 ..... MINNESOTA ST ... .. 1.AFE ..|... . 109.6590 |.....ceunnnnnt 1,595,538 |.... .... 1,574,644 (24,430) |-vvveeeeeennnn0 [0 e 5.000 |...... 2.680 ...03/08/2023 ...|....10/01/2029 ...
60412A-XZ-1 ..... MINNESOTA ST .. 1.AFE ..|... . 114.2160 |... .. 1,467,676 |.... .. 1,379,983 [0 e (2,482) [0 [0 5.000 |...... 3.530 ....11/01/2023 ...|....08/01/2029 ...
604165-4C-1 ..... MINNESOTA ST HSG FIN . .. 1.BFE ..|... ...85.0800 |... 438,162 |.... ..515,000 |.. 515,000 PPN | N FRRRRROR | N I 2.625 |...... 2.620 ...01/24/2020 ...|....01/01/2040 ...
605581-HI-0 ..... MISSISSIPPI ST ............ .. 1.CFE ..|... . 107.1720 |... 267,930 |.... ..250,000 |.. 268,710 e (1,504) [0 0 5.000 |...... 4.070 ... 11/22/2022 ...|....12/01/2033 ...
606092-FY-5 ..... MISSOURI JT MUN ELEC . .. 1.F FE .. . 100.0000 |. ..1,200,000 |. .1,200,000 1,224,574 |.. ..(23,875) | ......5.000 |......2.900 ....00/24/2014 .. 01/01/2025 ...
60637A-HK-1 ..... MISSOURI ST HEALTH & ...vvvivvinniiiiiniiniiiiinnnnas . 1.FFE ..|.. . 103.2010 |....ccvvennnns 1,924,699 |.... .1,865,000 |. ... 1,941,735 (39,432) [.ooeeiiiieennnn0 o0 s 5.000 |...... 2.730 ...04/09/2015 ... |....11/15/2025 ...
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60637A-HL-9 ..... MISSOURI ST HEALTH & ..evvvvvvninnieiiinnineeevennneens foes ven e | e CAFFE e 4,527,493 |. 102.4920 [....evveennnn 3,899,821 |....covvennnns 3,805,000 |.....cevunnnns 4,008,603 |......cevvveeeeni0 Jovennnn. . (66,864) [oiennnnennn 0 Jveiiiinninnnnnl0 s 5.000 |...... 3.030 [MN ..o [orviinnnnnnnn. 24,310 [oenennnnnnnnns 190,250 |....04/09/2015 ... |....11/15/2026 ...
60637A-LL-4 ..... MISSOURI ST HLTH & EDUCTNL FAC REV ... .. 1.DFE ..|... . 104.4690 |.............. 2,089,380 |.... .2,000,000 |.. 2,136,846 |...oeeeennnnnn0 e (55,762) [0 [0 e 5.000 |...... 2.030 [MN ...... ..100,000 |....09/21/2016 ...|....05/15/2026 ...
60637A-MX-7 ... MISSOURI ST HLTH & EDUCTNL FAC REV ... .. 1.EFE ..|... . 102.6900 |.............. 3,594,150 |.... +...3,606,641 [...ooeiiiininnn0 e (72,820) [0 o0 e 5.000 |...... 2.790 ...10/26/2018 ...|....06/01/2025 ...
61075T-WS-3 ..... MONROE CNTY N Y INDL ... .. 1.DFE ..|... . 121.3860 |... 1,465,248 |0 e (B77) [0 [0 e 5.000 |...... 2.860 ....12/06/2023 ...|....07/01/2034 ...
625506-HX-1 ..... MULTNOMAH CNTY ORE .. 1.AFE ..|... ...78.5640 |... reeeeeeneenn 1,000,000 [onnnniinnnnn 793,839 0 e 33,125 L0 [0 0.000 |...... 4.300 ....09/08/2022 ...|....06/01/2029 ...
625517-KV-8 ..... MULTNOMAH CNTY ORE S ... .. 1.BFE ..|... . 108.5860 |..........n... 1,970,836 |.... e 1,960,559 [oeeneeeeiiienn0 e (1,801) [0 o0 e 5.000 |...... 2.560 ....12/13/2023 ...|....06/15/2027 ...
626207-J8-8 ..... MUNICIPAL ELEC AUTH GA . .. 1.G FE ..|... 1017790 |.oeevvennnnnns 2,035,580 |.... n 2,118,513 [0 e (37,267) [0 [0 5.000 |...... 2.920 ....12/10/2015 ...|....01/01/2027 ...
626207-04-9 ..... MUNICIPAL ELEC AUTH ... .. 1.G FE ..|... . 104.4310 |... 2,736,315 [0 e (55,497) [0 [0 e 5.000 |...... 2.500 ....05/19/2016 ...|....01/01/2028 ...
63968A-20-1 ..... NEBRASKA PUB PR DIS . .. 1.EFE .. . 102.0270 |. 1,362,913 |.. .5.000 |......2.500 ...01/22/2015 .. 01/01/2026
641279-VY-7 ..... NEVADA HSG DIV SINGL . .. 1.BFE .. . 102.3920 |. .250,000 |.. .5.902 |......5.900 ....08/30/2023 .. 10/01/2048
644650-HZ-2 . NEW HAMPSHIRE MUN BD . .. 1.BFE .. . 109.4110 |. . . .866,248 |.. ......4.000 |......3.500 ... 11/14/2023 .. 02/15/2032 ...
64480P-GN-3 ..... NEW HANOVER CNTY N C ... .. 1.BFE ..|... .. 192,794 |. 121.8380 |... 213,217 |.... . 175,000 |.. 192,547 o0 e (A7) |0 [0 5.000 |...... 3.770 ....10/11/2023 ...|....11/01/2034 ...
645021-AK-2 ..... NEW HAVEN CONN .. 1.EFE ..|... .. 1,867,980 |. 111.1130 |oeevnnnnnnens 1,666,69 |.... .1,500,000 |.. 1,721,256 0 el (36,880) [0 [0 5.000 |...... 2.170 ....11/07/2019 ...|....08/01/2029 ...
645424-AJ-1 ... NEW HOPE CULTURAL EDU FACT FIN CORP TX ... .. 1.DFE ..|... . 107.9790 |..ceevnnennnns 1,619,685 |.... .1,500,000 |.. e 1,641,054 [0 e (28,195) [0 [0 e 5.000 |...... 2.810 ....12/14/2017 ...|....08/15/2028 ...
64577B-KT-0 ..... NEW JERSEY ECONOMIC DEV AUTH ... .. 1.F FE ..|... . 103.1670 |....cevvnnnnns 8,470,011 |.... 8,297,228 [0 e (32,864) [0 [0 5.000 |...... 4.530 ....08/26/2015 ...|....06/15/2026 ...
64577X-EQ-5 ..... NEW JERSEY ECONOMIC .. 1.F FE ..|... . 109.3300 |...cevvnnnnnns 5,772,624 |.... ....5,668,829 |......ccevvnenn0 |oeeennnn(58,968) |oenenieeeinnn0 [0 e 5.000 |...... 3.100 ....04/21/2023 ...|....03/01/2028 ...
646039-XV-4 ..... NEW JERSEY ST .. .. 1.EFE ..|... L..94.7330 |...ooonnnnnnns 3,396,178 |.... 03,595,671 [oiiiiiiinnn0 e (4,259) [0 o0 2.250 |...... 2.120 ....01/29/2020 ...|....06/01/2026 ...
646039-YL-5 ..... NEW JERSEY ST .. .. 1.EFE ..|... . 108.1740 |..ccevvnennnns 3,905,081 |.... ... 3,920,457 e (80,728) [0 0 [ 5.000 |...... 2.360 ...08/13/2023 ...|....06/01/2027 ...
646039-YM-3 ..... NEW JERSEY ST .. .. 1.EFE ..|... . 110.6510 |...ccvvnennnns 2,213,020 |.... 2,265,984 [0 | (57,282) |.eeveeeeeeeeennnl0 feiiiiiiiiinnnnl0 s 5.000 |...... 1.850 ....11/19/2020 ...|....06/01/2028 ...
646039-YN-1 ..... NEW JERSEY ST .. .. 1.EFE .. . 112.8970 |. .. 3,866,722 |. .4,090,680 |.. L(117,979) | .5.000 |......1.270 ....05/11/2021 .. 06/01/2029
646066-7N-4 ..... NEW JERSEY ST EDL FA . .. 1.F FE .. . 103.1390 |. 943,722 | ..915,000 943,284 |.. ..(18,193) |. .5.000 |......2.870 ....09/01/2020 .. 07/01/2026
646066-7Y-0 ..... NEW JERSEY ST EDL FA . .. 1.F FE .. . 102.7900 |. ..1,218,062 |. .1,185,000 1,221,630 |.. .. (23,562) |. .5.000 |......2.870 ....09/01/2020 .. 07/01/2026
646080-VU-2 ..... NEW JERSEY ST HIGHER . .. 1.CFE .. . 105.6390 |. .. 1,399,717 |. . 1,325,000 1,516,516 |.. .. (47,467) |. .5.000 |......1.210 ....06/13/2021 .. 12/01/2027 ...
646080-WIN-7 ..... NEW JERSEY ST HIGHER . .. 1.BFE .. . 109.1090 |. ..2,755,002 |. . 2,525,000 2,738,131 |.. ..(26,681) | ......5.000 |......3.600 ...04/22/2022 .. 12/01/2030 ...
646136-30-9 ..... NEW JERSEY ST TRANSN ... .. 1.F FE ..|... . 104.2890 |... 1,314,041 |.... .1,260,000 |.. 1,207,839 |ooeeeeeiniennnn 0 [ (18,410) [evvvvvvvvvrnnnnnn0 Jeeeel0 s 5.000 |...... 3.390 ....10/04/2018 ...|....12/15/2025 ...
646136-4A-6 ..... NEW JERSEY ST TRANSN ... .. 1.F FE ..|... . 110.7090 |... 2,230,786 |.... .2,015,000 |.. 2,159,157 L (21,808) |0 [0 | 5.000 |...... 3.650 ....01/11/2019 ...|....12/15/2029 ...
646136-7T-2 ..... NEW JERSEY ST TRANSN ... .. 1.F FE ..|... . 112.1380 |... .1,000,000 |.. 1,048,075 e (1,395) [0 0 e, 5.000 |...... 4.010 ....10/23/2023 ...|....06/15/2029 ...
646136-X4-8 ..... NEW JERSEY ST TRANSN ... .. 1.F FE ..|... . 103.1580 |... ... 500,000 |.eeuuiiieennnnn519,098 [0 e (12,716) [-ooeeeeeeieee 0 el et 5.250 |...... 2.560 ....07/14/2020 ...|....06/15/2029 ...
646139-7B-5 ..... NEW JERSEY ST TPK AU .... .. 1.EFE ..|... . 107.2340 |... .1,055,000 |.. 1,119,776 |oveeneevievnnennd0 e (10,383) |0 o0 e 5.000 |...... 2.850 ....06/28/2023 ...|....01/01/2027 ...
646139-7F-6 ..... NEW JERSEY ST TPK AU .... .. 1.EFE ..|... . 109.3080 |... . 1,445,000 |.. 1,563,366 |-eevvvenieeeeennn0 [ (14,487) |0 [0 e 5.000 |...... 2.820 ...06/21/2023 ...|....01/01/2031 ...
64613C-DA-3 ..... NEW JERSEY ST TRANSN . .. 1.F FE .. . 107.8620 |. ..458,414 |. ..425,000 ....445,2% |.. .5.000 |......3.520 ....06/26/2023 .. 06/15/2027 ...
64613C-DK-1 ..... NEW JERSEY ST TRANSN . .. 1.F FE .. . 116.7130 |. ..2,713,577 |. . 2,325,000 .2,516,057 |.. .5.000 |...... 3.950 ...05/26/2023 .. 06/15/2036
64613C-DY-1 ..... NEW JERSEY ST TRANSN . .. 1.F FE .. . 117.3980 |. .. 2,934,950 |. .2,500,000 .2,740,161 |.. .5.000 |......3.830 ... 11/17/2023 .. 06/15/2036
64613C-EC-8 ..... NEW JERSEY ST TRANSN . .. 1.F FE .. . 113.8820 |. ..3,627,142 |. .3,369,246 |.. .5.000 |......4.280 ... 11/17/2023 .. 06/15/2040
646140-DH-3 ..... NEW JERSEY ST TPK AU . .. 1.DFE .. . 105.5030 |. .. 1,055,030 |. 1,133,916 |.. ......5.000 |......1.530 ...01/22/2021 .. 01/01/2028 ...
646140-FG-3 ..... NEW JERSEY ST TPK AU .... .. 1.EFE ..|... . 116.0560 |... 2,669,288 |.... e 2,522,929 o0 e (3,506) [0 [0 e 5.000 |...... 3.430 ....11/14/2023 ...|....01/01/2031 ...
647110-FQ-3 ..... NEW MEXICO EDL ASSIS .... .. 1.AFE ..|... . 104.3550 |... 5,849,008 |.... +...6,209,031 [oiiiiiininnn0 e (222,827) [0 o0 e 5.000 |...... 0.900 ...12/02/2021 ...|....09/01/2026 ...
647310-3v-1 ..... NEW MEXICO ST SEVERA .... .. 1.DFE ..|... . 117.9420 |... 1,279,671 |.... e 175,163 [0 e (1877 [0 e l0 e 5.000 |...... 3.720 ....10/23/2023 ...|....07/01/2031 ...
647310-4C-2 ..... NEW MEXICO ST SEVERA . .. 1.DFE ..|... . 113.6330 |... 202,080,333 [oiiiiiiinnnnn0 e (10,574) L0 feiiiinl0 e 5.000 |...... 3.000 ....08/29/2023 ...|....07/01/2029 ...
649660-3N-8 ..... NEW YORK N Y .. 1.CFE ..|... . 118.1120 |... reereenneennnn920,000 |oniiininnnnn566,486 [ooeenniiiiiiil0 [ (1,073) |0 [0 5.000 |...... 3.640 ....10/13/2023 ...|....08/01/2031 ...
64966Q-J5-0 ..... NEW YORK N Y ... .. 1.CFE ..|... . 118.5310 |... 1,570,536 |.............. 1,325,000 |.....oeneeen 1,459,776 |oeenneeennnnnnnl0 e (14,908) |ovenniiceinnnnl0 [0 e 5.000 |...... 3.490 ....11/10/2022 ...|....10/01/2031 ...
649660-KL-3 ..... NEW YORK N Y ... .. 1.CFE ..|... . 105.3050 |... 2,579,973 |.... e 2,526,729 o0 e (11,373 [0 [0 e 4.000 |...... 3.070 ...06/05/2023 ...|....08/01/2027 ...
64966Q-YL-8 ..... NEW YORK N Y ... .. 1.CFE ..|... .. 2,661,218 |. 111.5300 |... 2,687,873 |.... ....2,625,724 L (35,494) [oenniiiin0 0 5.000 |...... 2.900 ...08/03/2023 ...|....08/01/2028 ...
649660-2F-0 ..... NEW YORK N Y ... .. 1.CFE .. 2,139,834 |. 118.1120 |. ..2,326,806 |. 2,135,253 |.. ... (4,580) | ......5.000 |......3.720 ....10/02/2023 .. 08/01/2031 ...
64971X-C3-0 ..... NEW YORK N Y CITY TR .... L 1AFE ... .. 6,100,965 ). 119.0810 |.............. 5,698,026 |.... .4,785,000 |. ....5,860,610 [......ccoceennl0 |t (110,31 [0 o0 s 5.000 |...... 1.850 .. 194,250 |....08/18/2023 ...|....11/01/2032 ...
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64971X-QD-3 ..... NEW YORK N Y CITY TR LLAFE e 1,074,070 |. 116.6590 [.............. 1,166,590 [.....oceeennn 1,000,000 [..eeveevennnnn 1,064,797 |ooevvvnneneennn0 [ (8,120) |0 [0 e 5.000 |...... 3.910 ....11/07/2022 ...|....05/01/2034 ...
64972E-XR-5 ..... NEW YORK N Y CITY HS .... .. 1.CFE ..|... L T7.9670 |ooeeeennennnns 1,520,357 |.... .1,950,000 |.. 21,950,000 [..eneeeeennieeni0 o0 0 o0 e 2.250 |...... 2.250 ....04/21/2021 ...|....11/01/2041 ...
64972G-E2-6 ..... NEW YORK N Y CITY MU .... .. 1.B FE ..|... . 125.0680 |.......oeennn. 3,126,700 |.... .2,500,000 |.. 002,930,931 [0 o (27,044) L0 [0 5.000 |...... 3.060 ....03/09/2023 ...|....06/15/2034 ...
649726-P-5 ..... NEW YORK N Y CITY MU .... .. 1.BFE ..|... . 116.6270 |...ccevnennnns 8,163,890 |.... .7,000,000 |.. 8,677,015 [0 el (248,950) [eneeeeeenl0 [0 e 5.000 |...... 1.140 ....10/22/2020 ...|....06/15/2030 ...
649726-20-0 ..... NEW YORK N Y CITY MU .... .. 1.B FE ..|... . 104.4360 |... . 4,856,448 |.....oooivnnnl0 i (201,449) L0 0 5.000 |...... 0.430 ...09/15/2021 ...|....06/15/2027 ...
64972J-DE-5 ... NEW YORK N Y CITY TR .... .. 1.AFE ..|... . 121.6970 |... 2,183,225 o0 0 0 o0 e 5.000 |...... 3.350 ....12/08/2023 ...|....11/01/2036 ...
649845-HY-3 ..... NEW YORK ST ENERGY R .... .. 1.G FE ..|... . 103.7480 |... 181,559 [.... 175,000 |ovvveeneveeennnn0 fooniiiiiiiiinl0 0 0 s 4.000 |...... 4.000 ....06/22/2023 ...|....04/01/2034 ...
64988Y-UN-8 ..... NEW YORK ST MTG AGY .. 1.BFE ..|... . 106.3640 |... 1,744,370 |.... ...1,890,074 |.oiiiiiinen 0 e (56,872) [0 [0 e 5.000 |...... 1.300 ....03/19/2021 ...|....04/01/2028 ...
649902-AY-9 . NEW YORK ST DORM AUT .... .. 1.BFE .. . 112.6150 |. ..5,259,121 |. .5,273,5%2 |.. .5.500 |......2.250 ....04/05/2021 .. 03/15/2028
64990A-J0-9 . NEW YORK ST DORM AUTH SALES TAX REVENUE .. 1.BFE .. . 105.4180 |. .. 3,436,627 |. .3,443,7% |.. .5.000 |......2.360 ...07/24/2018 .. 03/15/2026
64990A-SB-2 ..... [NEW YORK ST DORM AUT ......cevvvvirvirnnnnns .. 1.BFE .. . 120.9540 |. 1,923,169 |. .1,853,841 |.. ......5.000 |......2.920 ....08/10/2023 .. 03/15/2033 ...
64990F-PD-0 ..... NEW YORK ST DORM AUTH ST PERSONAL INCOM ... .. 1.BFE ..|... 1,766,537 |. 110.4920 |... 1,535,839 |.... 1,586,721 [0 el (45,986) [0 [0 e 5.000 |...... 1.450 ...12/19/2019 ...|....02/15/2028 ...
64990G-AT-9 ..... NEW YORK ST DORM AUT .... .. 1.DFE ..|... .. 342,483 |. 106.5970 |... 318,820 o0 e (6,518) |0 [0 5.000 |...... 2.620 ...08/25/2020 ... |....10/01/2027 ...
64990G-XY-3 ..... NEW YORK ST DORM AUT .... |- 1L.EFE ... .. 473,979 |. 100.7800 |... o AT4,365 |0 o387 0 [0 4.000 |...... 5.220 ....10/30/2023 ...|....07/01/2046 ...
65000B-KX-5 ..... NEW YORK ST DORM AUT ... .. 2.AFE ..|... . 106.9010 |... 852,224 el [ (14,207) 0 [0 5.000 |...... 1.900 ...08/09/2022 ...|....07/01/2027 ...
65000B-QC-5 ..... NEW YORK ST DORM AUT .... .. 1.CFE ..|... L 111.6320 |.oeeeeniieieeennn 5,582 [0 5,000 | 5,000 [oeeeeemniieeeenn0 Jeeeiiiiieienl0 o0 0 [ 5.000 |...... 5.000 ....09/19/2022 ...|....10/01/2030 ...
65000B-QT-8 ..... NEW YORK ST DORM AUT .... .. 1.DFE ..|... . 111.0810 |... 01,590,000 |.eniiiiiiinnn0 oniiiiil0 0 0 5.000 |...... 5.000 ...09/19/2022 ...|....10/01/2030 ...
65000X-BC-3 ..... NEW YORK ST PWR AUTH .... .. 1.DFE ..|... . 113.7760 |... 568,880 |.... 532,660 |.....cevvvneeeni0 Joeveiiiieeee (625) [0 o0 e 5.000 |...... 3.750 ....10/25/2023 ...|....11/15/2029 ...
650028-YH-0 ..... NEW YORK ST TWY AUTH .... .. 1.B FE ..|... . 117.5410 |... 1,187,164 |.... 1,092,364 [oenniiiiinnnl0 e (2,348) [0 0 5.000 |...... 3.700 ....10/05/2023 ...|....03/15/2031 ...
650028-YM-9 ..... NEW YORK ST TWY AUTH . .. 1.BFE .. . 120.0800 |. ..6,004,000 |. 5,722,797 |.. .5.000 |......3.430 ....07/18/2022 .. 03/15/2035
650036-FF-8 ..... NEW YORK ST URBAN DE .... .. 1.BFE .. . 117.4690 |. ..1,397,881 |. .1,190,000 .1,295,625 |.. .5.000 |......3.590 ...09/30/2022 .. 03/15/2031
650036-GN-0 ..... NEW YORK ST URBAN DEV CORP .. 1.BFE .. . 104.8470 |. ...52,424 | ...50,000 ..52,335 |.. .5.000 |......2.790 ....10/31/2023 .. 03/15/2026
650036-GP-5 ..... NY ST URBAN DEV CORP RE ......evvivviinnnnniiiiinnnineen foan e .|..1.BFE .. . 105.2350 |. .231,517 ..220,000 .230,578 |.. .5.000 |......2.640 ....10/31/2023 .. 03/15/2026 ...
650116-FB-7 ..... NEW YORK TRANSN DEV ... .. 2.AFE .. . 106.0150 |. 1,993,082 .1,880,000 .2,025,052 |.. ......5.000 |......2.900 ...04/06/2022 .. 12/01/2027 ...
650116-FG-6 ..... NEW YORK TRANSN DEV ... .. 2.AFE ..|... . 111.9720 |... 2,519,370 |.... 2,506,394 |...oveeiinnnnnnn fornienn (24,115) |0 o0 e 5.000 |...... 3.500 (D ....... .. 112,500 |....04/06/2022 ...|....12/01/2032 ...
65818P-KM-0 ..... NORTH CAROLINA CAP F ... .. 1.DFE ..|... . 104.6120 |... 5,622,895 |.... 5,747,258 |.ueeeeeeeennnnnn0 [ (143,444) |0 [0 e 5.000 |...... 2,140 (W ....... .. 268,750 |....04/03/2020 ...|....01/01/2032 ...
658207-P3-3 ..... NORTH CAROLINA HSG F ... .. 1.B FE ..|... . 111.4990 |... 1,873,183 |.... 1,917,945 [0 e (30,415) |0 o0 e 5.000 |...... 2.760 |JJ ....... .. 84,000 |....03/24/2022 ...|....01/01/2031 ...
658256-4F-6 ..... NORTH CAROLINA ST .. 1.AFE ..|... . 105.9330 |... 826,196 |eeneeeeeennn0 e (10,283) |0 [0 5.000 |...... 3.110 ...09/28/2022 ...|....06/01/2026 ...
658909-4F-0 ..... NORTH DAKOTA ST HSG ... .. 1.B FE ..|... . 101.090 |... ... 100,000 |eeveeiiiiennnn0 i nl0 0 0 5.421 |...... 5.420 ....07/19/2023 ...|....07/01/2038 ...
659154-38-2 ... NORTH EAST INDPT SCH .... .. 1.AFE ..|... . 118.1890 |... 2,954,725 |.... . 02,866,826 |.....cceeennnnn0 foeeeenn (17,249) |0 o0 e 5.250 |...... 2.940 ....08/16/2023 ...|....02/01/2031 ...
662850-NC-6 ..... NORTH TEX TWY AUTH R . .. 1.EFE .. . 102.1160 |. .. 2,282,298 |. . 2,235,000 .2,284,918 |.. .5.000 |......2.720 ...04/09/2015 .. 01/01/2025 ...
662851-P6-7 ..... NORTH TEX TWY AUTH R . .. 1.EFE .. . 115.5700 |. ..2,057,146 |. .1,780,000 .1,890,905 |.. .5.000 |......3.970 ....10/20/2023 .. 01/01/2031
667826-EK-3 ..... NORTHWEST TEX INDPT .. 1.AFE .. . 110.2600 |. 1,014,392 |. ..920,000 .982,565 |.. .5.000 |......4.010 ....08/02/2023 .. 02/15/2048
676295-FV-5 ..... OGDEN CITY UTAH SCH .. 1.LAFE .. . 110.83%0 |. ..1,041,887 |. ..940,000 1,020,307 |.. .5.000 |......2.940 ....05/24/2023 .. 06/15/2028
676295-GH-5 ..... OGDEN CITY UTAH SCH .. 1.AFE .. . 105.9220 |. . 900,000 .945,132 |.. ......5.000 |......2.870 ....06/13/2023 .. 06/15/2026 ...
677522-TH-1 ..... OHIO ST .. 1.AFE ..|... . 115.8450 |... . . 1,495,000 |.. en1,626,266 |......coevnnnnn0 foeeeennnn (17,852) [oveeeeeeeennl0 o0 e 5.000 |...... 3.470 ...10/25/2022 ...|....06/15/2030 ...
677523-EV-0 ..... OHIO ST ... .. 1.AFE ..|... . 111.6530 |... 1,607,803 |.... .1,440,000 |.. 1,565,171 [0 e (8,317) [0 [0 5.000 |...... 2.990 ...08/29/2023 ...|....09/01/2028 ...
677523-GA-4 ..... OHIO ST ... .. 1.AFE ..|... . 119.3080 |... 3,931,199 |.... .3,295,000 |.. 3,859,876 |..eeeeeeiiienn0 e (1,732) [0 o0 e 5.000 |...... 2.660 ....12/13/2023 ...|....03/15/2032 ...
677524-BN-9 ..... OHIO ST ADULT CORRECTIONAL CAPITAL ... .. 1.B FE ..|... . 108.8550 |... 1,088,550 |.... L1839 0 e (21,888) [0 [0 5.000 |...... 2.490 ....10/18/2017 ...|....10/01/2028 ...
677524-BP-4 ..... OHIO ST ADULT CORRECTIONAL CAPITAL ... .. 1.BFE ..|... . 108.7060 |... .. e 1,120,763 el 0 e (19,158) [0 [0 e 5.000 |...... 2.710 ...10/18/2017 ...|....10/01/2029 ...
67756D-N7-7 ..... OHIO ST HIGHER EDL F ... .. 1.DFE ..|... . 120.3940 |... 135,000 |oeevveinnennnnnn 157,957 [0 i (802) [0 o0 e 5.000 |...... 2.990 ....07/12/2023 ...|....11/01/2033 ...
677581-GH-7 ..... OHIO ST MAJOR NEW ST ... .. 1.CFE ..|... . 105.6550 |... . .1,390,000 |.. 1,476,699 |oeiiiiiiiien 0 e (33,898) [0 [0 e 5.000 |...... 2.370 ...04/13/2022 ...|....12/15/2026 ...
67750H-LU-6 ..... OHIO ST SPL OBLIG .. 1.B FE ..|... .. 1,710,041 |. 112.1590 |... 1,749,680 |.... 1,701,485 [0 e (8,586) [0 [0 5.000 |...... 3.060 ....08/29/2023 ...|....02/01/2029 ...
677632-09-5 ..... OHIO ST UNIV GEN RCP . .. 1.BFE .. 1,787,977 |. 114.0730 |. ..1,870,797 |. 1,784,716 |.. eeenn5.250 |......4.100 ....09/13/2023 .. 12/01/2046 ...
677650-NE-2 ..... OHIO ST WTR DEV AUTH ... L 1AFE ... .. 1,302,876 ). 121.1140 |.............. 1,453,368 |.... .1,200,000 |. ....1,301,489 |0 e (10387) o0 o0 5.000 |...... 3.950 ...10/18/2023 ...|....06/01/2036 ...
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677660-M7-4 ..... OHIO ST WTR DEV AUTH ...ovviiiiiiiiiiiiiieeeecenneeess foee e e | s .. 1.AFE .. . 123.0520 |....oovvnnnnnnnns 922,890 |....cvvnnnnns 750,000 |ooeevvvnnninnnnns L V(SR VI R | R RS (+11[0 )N AR B RPN | ) R 5.000 |...... 2.980 [JD ooeees oeviiniiieees 1,979 ....11/29/2023 ...|....12/01/2033 ...
677661-X0-0 ..... OHIO ST WTR DEV AUTH WTR POLL CONTROL R ... .. 1.AFE ..|... . 108.6860 |.......eenn... 3,401,872 |.... .3,130,000 |.. 3,436,403 |o.eeeeeeiieen0 e (85,779) [0 [0 e 5.000 |...... 2.020 (D ....... ... 13,042 |... ....02/22/2019 ...|....06/01/2027 ...
67766W-ZP-0 ..... OHIO ST WTR DEV AUTH .. 1.AFE ..|... . 104.5220 |.............. 2,022,501 |.... .1,935,000 |.. 202,002,508 |.....ocevvnnnnnnn i (12,679) [0 o0 e 5.000 |...... 3110 | ....... . 8,063 |... ...08/16/2023 ...|....12/01/2025 ...
679111-D2-7 ..... OKLAHOMA TRANSN AUTH ... .. 1.DFE ..|... . 112.9820 |... .2,015,000 |.. 2,115,718 [0 e (1,790) [0 [0 e 5.500 |...... 4.740 (W ....... .... 20,010 |[... ....11/01/2023 ...|....01/01/2053 ...
682001-JD-5 ..... OMAHA PUB PWR DIST N ... .. 1.CFE ..|... . 112.8210 |... reeevreneeeennnn805,000 [anniinnnn 430,311 0 [ (B98) 0 [0 5.000 |...... 3.640 [FA ..o |oviinnnniiinnns 3,038 |... ....10/04/2023 ...|....02/01/2029 ...
68450L-HC-2 ..... ORANGE CNTY FLA HEAL . .. 1.EFE ..|... . 115.3850 |...cevnnnnnnns 1,153,850 |.... e 131,081 [0 e (10,959) [0 [0 e 5.000 |...... 3.340 (A0 ...... veen 12,500 |... ...01/19/2023 ...|....10/01/2035 ...
684517-80-9 ..... ORANGE CNTY FLA SCH ... .. 1.CFE ..|... 1187170 | 1,976,638 |.... 1,812,675 [0 e (3,207) [0 feil0 5.000 |...... 3.780 .. 34,688 |... ....10/05/2023 ...|....08/01/2032 ...
685869-GH-6 ..... OREGON HEALTH SCIENC . .. 1.DFE ..|... . 113.6020 |... .. 45 877 o0 e (B,137) |0 [0 5.000 |...... 2.420 ....04/12/2023 ...|....07/01/2030 ...
686053-DR-7 ..... OREGON SCH BRDS ASSN .. .. 1.CFE .. . 101.4950 |. ..435,4% |. ..429,081 .433,681 |.. .5.528 |......5.040 ....00/22/2022 .. 06/30/2028
68607D-WR-2 ..... OREGON ST DEPT TRANS . .. 1.BFE .. . 114.5150 |. 1,717,725 . .1,500,000 1,645,694 |.. .5.000 |......3.760 ....05/25/2023 .. 11/15/2042
68609B-SN-8 ..... OREGON ST~ FOR ISSU . .. 1.BFE .. . 105.3570 |. ..1,111,516 |. . 1,055,000 .1,105,350 |.. ......5.000 |......2.870 ...02/22/2023 .. 05/01/2029 ...
68609U-HI-0 ..... OREGON ST .. 1.BFE ..|... . 122.3270 |... 972,500 |.... 870,597 [coeeeeeeeiieeend0 e (835) [0 o0 e 5.000 |...... 3.830 ....11/01/2023 ...|....11/01/2034 ...
696550-K9-2 ..... PALM BEACH CNTY FLA .. .. 1.DFE ..|... . 119.7820 |....coevennnns 1,197,820 |.... 1,136,895 [0 e (B78) [0 [0 5.000 |...... 3.310 ....11/29/2023 ...|....08/01/2035 ...
696560-KB-6 ..... PALM BEACH CNTY FLA .. .. 1.CFE ..|... . 102.5000 |.......eennnn. 2,306,250 |.... 002,396,320 [oeeeeeeennnnnn0 e (50,758) |eeeeeiinl0 [0 e 5.000 |...... 2.530 [AO ...... ....01/15/2015 ...|....10/01/2026 ...
70252A-AE-5 ..... PASCO CNTY FLA CAP I .... .- LEFE ... . 112.0060 |.................728,039 |................ 650,000 |.......cooeeeennn 713,935 |ouenniiiinnnnnl0 o (8,068) [ovnenicccennnnl0 o0 e 5.250 |...... 3.330 [MS ...... ....03/09/2023 ...}|....09/01/2029 ...
70868Y-AH-2 ..... PENNSYLVANIA ECONOMI ... .. 2.CFE ..|... . 111.6060 |... . reeeenennenn 5,280,000 |..............5,646,844 |....ooiiinl0 [ (33,091) |0 [0 5.000 |...... 4.070 | ....... ....12/14/2022 ...|....06/30/2033 ...
70869P-LH-8 ..... PENNSYLVANIA ST ECON DEV AUTH REV .. .. 1.F FE ..|... . 105.3840 |......oeunnnnn 3,187,866 |.... L (79,182) |0 [0 5.000 |...... 2.180 |MS ...... ....09/21/2016 ...|....03/15/2027 ...
70870J-AW-8 ..... PENNSYLVANIA ECONOMI .. 1.F FE ..|... . 102.2700 |....coevennnns 1,503,369 |.... . o1,890,001 feenieeeiiin0 o 4,969 |oeeeiiieeennn0 o0 e 4.000 |...... 4.600 ...10/07/2022 ...|....11/15/2035 ...
70870J-EU-8 ..... PENNSYLVANIA ECONOMI . .. 1.F FE ..|... . 107.0560 |... 240,876 |.... ..225,000 |.. 241,946 (3,33 [0 0 5.000 |...... 2.650 ....04/05/2023 ...|....05/15/2027 ...
70878C-AR-6 ..... PENNSYLVANIA HIGHER .. 1.F FE .. . 107.5330 |. 1,505,462 |. . 1,400,000 1,478,704 |.. .. (12,840) | .5.000 |......3.840 ....06/12/2022 .. 06/01/2029
70878C-AY-1 ..... PENNSYLVANIA HIGHER .. 1.F FE .. . 109.6360 |. .. 1,096,360 |. .1,000,000 1,003,113 |.. (6,147) | .5.000 |......3.560 ...06/12/2023 .. 06/01/2031
708790-UP-6 ..... PENNSYLVANIA HSG FIN . .. 1.BFE .. . 106.7810 |. ..106,781 |. . 100,000 ... 100,000 |.. 0] .6.458 |......6.450 ....10/25/2023 .. 10/01/2043
70914P-2F-8 ..... PENNSYLVANIA ST .. .. 1.DFE .. . 119.3000 |. .. 2,493,370 |. .2,090,000 . 2,464,447 |.. (1,189) | .5.000 |......2.670 ....12/07/2023 .. 09/01/2032 ...
70914P-K2-7 ..... PENNSYLVANIA ST .. .. 1.DFE .. . 107.2340 |. ..355,000 ... 381,670 |.. (6,409) |. ......5.000 |......2.390 ...03/28/2023 .. 01/01/2027 ...
70914P-N4-0 ..... PENNSYLVANIA ST .. 1.DFE ..|... . 104.2180 |... .5,000,000 |.. 4,829,196 [oniiiiiinnl0 2,206 |oeeriiiiinnnnnd [0 4.000 |...... 4.390 ....10/23/2023 ...|....03/01/2035 ...
70917T-LD-1 ..... PENNSYLVANIA ST HIGHER EDUCATION ... .. 1.CFE ..|... . 115.3950 |... ..340,000 |.. o (2,628) |oeeeeeiieeeee0 0 5.000 ....11/09/2023 ...|....06/15/2030 ...
70917T-LL-3 ..... PENNSYLVANIA ST HIGHER ED .. 1.DFE ..|... . 114.6200 |... .2,970,000 |vevenrennnnnn 3,987,113 [0 i (22,952) [0 0 [ 5.000 ....11/09/2023 ...|....06/15/2030 ...
709221-VF-9 ..... PENNSYLVANIA ST TPK .. 1.DFE ..|... . 105.4530 |... . 2,495,000 |.............. 2,630,388 [.....cooeeeeeen0 Joennnenn (24,619) [0 0 [ 5.000 ....06/24/2022 ...|....12/01/2048 ...
709224-PB-9 ... PENNSYLVANIA ST TURNPIKE COMM TURNPIKE ...........cco feun ..n .. 1.F FE ..|... . 105.0570 |... i 3,000,000 |.......nnnl 3,161,061 il e (83,675) o0 [0 5.000 ....05/25/2016 ...|....06/01/2028 ...
709224-RS-0 ... PENNSYLVANIA ST TPK COMWN . .. 1.DFE ..|... . 106.0420 |.............. 6,749,573 |.... . ....6,850,702 |..coeeeeennnnnn 0 | (159,290) |-eevveeeeeeennn0 [0 e 5.000 ...09/23/2016 ...|....12/01/2027 ...
709225-DJ-2 ..... [PENNSYLVANIA ST TPK .. 1.F FE .. . 112.7000 |. ..1,127,000 |. .1,000,000 01,231,154 |.. .. (37,778) | .5.000 |.. ....07/21/2021 .. 12/01/2029 ...
717813-Y8-2 ..... PHILADELPHIA PA ..... .. 1.F FE .. . 115.3380 |. .10,403,488 |. .9,020,000 11,476,937 |.. .(319,724) |. .5.000 |.. ....07/28/2021 .. 05/01/2031
717817-UA-6 ..... PHILADELPHIA PA ARPT REVENUE .. 1.F FE .. . 105.5540 |. ..2,623,017 |. . 2,485,000 .2,701,590 |.. .. (44,414) | .5.000 |.. ....12/15/2017 .. 07/01/2028
TAT8M-AN-5 ..... PHILADELPHIA PA GAS WKS REVENUE . .. 1.G FE .. . 106.6390 |. 1,439,627 |. . 1,481,457 |.. ..(26,581) | .5.000 |.. ....08/09/2017 .. 08/01/2028
717883-VX-7 ..... PHILADELPHIA PA SCH DIST .. .. 1.EFE .. . 111.4840 |. .. 1,672,260 |. .1,732,044 |.. ..(38,189) |. ......5.000 |.. ....10/18/2019 .. 09/01/2029 ...
717883-VY-5 ..... PHILADELPHIA PA SCH .. 1.EFE ..|... L 110.7140 |ooeeeennnnnnns 2,214,280 |.... 2,303,789 |oiiieeennn0 [ (49,915) |vvveeeeeeennn0 e l0 e 5.000 ...10/18/2019 ...|....09/01/2030 ...
717893-2N-0 ..... PHILADELPHIA PA WTR ... .. 1.EFE ..|... . 119.5800 |......oeennnns 2,092,650 |.... ... 1,957,525 o (4,680) [ouniiiiiii0 0 5.000 ....09/20/2023 ...|....09/01/2035 ...
717893-L5-8 ..... PHILADELPHIA PA WTR ... .. 1.EFE ..|... 1147380 |.oeeeennnnnnns 1,434,225 |.... e 1,547,986 o0 e (41,967) [0 e l0 e 5.000 ...12/07/2020 ...|....10/01/2033 ...
717893-20-7 ..... PHILADELPHIA PA WTR ... .. 1.EFE ..|... . 100.9970 |......oennnnns 2,787,517 |.... 02,666,014 [0 i 1,648 |0 [0 4.000 ....10/03/2023 ...}|....07/01/2035 ...
71883R-QT-3 ..... PHOENIX ARIZ CIVIC | . .. 1.CFE ..|... . 111.4030 |...covnnnnnnns 2,851,917 |.... 2,830,781 [0 e (56,172) [0 [0 e 5.000 ....06/27/2022 ...|....07/01/2028 ...
720175-2B-7 ..... PIEDMONT MUN PIR AGY .... .. 1.G FE ..|... .. 3,637,770 |. 105.6330 |....euvnnnnnns 3,168,990 |.... Ll 3372714 0 (122,266) [0 [0 e 5.000 ....09/29/2021 ...|....01/01/2027 ...
720175-2N-1 ... PIEDMONT MUN PIR AGY .... .. 1.G FE ..|... . 105.0900 |....covvnnnnns 1,050,900 |.... +-1,086,930 |o..ieeeenninnni0 o (27,842) [0 [0 e 5.000 ...03/11/2022 ...|....01/01/2030 ...
720356-P2-4 ..... PIERCE CNTY WASH ... .. 1.B FE ..|... . 112.5230 |..ocovnnnnnnns 1,355,902 |.... 1,361,042 [0 e (389) [0 [0 5.000 ....12/19/2023 ...|....08/01/2046 ...
727199-YG-0 ..... PLANO TEX INDPT SCH .. 1.AFE .. 4,734,540 |. 104.6070 |. ..4,707,315 |. . 4,694,968 |.. ......5.000 |.. ....07/19/2023 .. 02/15/2028 ...
731167-FY-3 ..... POLK COUNTY FL UTILITY SYS REVENUE ... .. 1.BFE ..|.. .. 1,311,790 ). 112.0610 |....oenvnnnens 1,120,610 |.... .1,000,000 |. L 1,176,952 0l (36,031) a0 0 5.000 ...02/21/2020 ... |....10/01/2028 ...
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73358X-AN-2 ..... PORT AUTHN Y & N J LADFE e 1,807,003 |. 113.1280 [.....ceeeenen 1,951,458 |...ooevnnnnens 1,725,000 |.oovvvvnnnnnns 1,805,846 |....oovvnnnnns 0 |eeens (1,287) |ovvneeeennnnnd 0 foorriiiiiinns 0 |..... 5.000 |...... 4390 [ ....... ....10/20/2023 ...}|....07/15/2033 ...
73358X-BX-9 ..... PORT AUTHN Y & N J ... DFE ..|... . 104.8490 |... ..925,000 |oeeevrnneeeennn 968,314 |0 e (14,617) [0 o0 e 5.000 |...... 3.230 (A0 ...... ....09/07/2022 ...|....10/15/2026 ...
73358X-GU-0 ..... PORT AUTHN Y & N J ... DFE ..|.. . 114.3580 |... .2,290,000 |.eeveninnnnnn 2,865,510 [ooniiiiiiiininnn0 e (25,521) [0 0 5.000 |...... 3.440 [ ....... ...12/16/2022 ...|....01/15/2033 ...
73358X-HU-9 ..... PORT AUTHN Y & N J ... DFE ..|... . 115.9190 |... .2,000,000 |.. (10,191 |0 [0 | 5.000 |...... 3.640 (W ....... ....06/07/2023 ...|....07/15/2034 ...
73358X-KX-9 ..... PORT AUTHN Y & N J ... DFE ..|.. . 119.2730 |... e (1,504) [0 |0 e 5.000 |...... 3.760 | D ....... ....10/10/2023 ...|....12/01/2031 ...
734260-6M-9 ..... PORT HOUSTON AUTH TE BFE ..|.. . 114.5620 |... 2,503,180 |.... e 2,476,243 |0 [ (21,971) [eeeeeeieiciee 0 e s 5.000 |...... 3.500 [AO ...... .. 109,250 |....07/05/2022 ...|....10/01/2034 ...
735389-1E-4 ..... PORT OF SEATTLE WA REVENUE .. DFE ..|.. . 101.0740 |... 4,325,967 |.... 412,691 [0 (85,710) [evvvvvvvvvnnnnnnn0 Jeeeeel0 s 5.000 |...... 3.550 A0 ...... .. 214,000 |....07/22/2015 ...|....04/01/2026 ...
736740-0F-1 ..... PORTLAND ORE REV .... AFE .. . 102.8060 |... 1,470,126 |.... ... 1,472,972 . (33,436) |- eeeeneeeeenn0 [0 e 5.000 |...... 2.540 ...12/02/2016 ...|....04/01/2025 ...
736740-0Z-7 ..... PORTLAND ORE REV . A FE L. . 103.2160 |. 1,125,054 |. 1,116,670 |.. ...(421) |. .4.000 |......3.200 ....12/07/2023 .. 04/01/2034
736740-WB-3 ..... PORTLAND ORE REV . A FE .. . 114.4920 |. .. 1,946,364 |. .1,911,731 |.. ..(33,666) | .5.000 |......2.650 ....04/20/2022 .. 10/01/2029
74440D-DS-0 ..... [KENTUCKY INC KY PUB EFE. . 100.4260 |. ..2,837,035 |. .3,089,484 |.. ..(36,604) |. ......4.000 |......2.450 ...02/24/2022 .. 08/01/2052 ...
T4440D-EC4 ... KENTUCKY INC KY PUB ... EFE . . 108.9860 |... ....10,898,600 |.... .. 10,000,000 |.. ...10,475,430 eeeeeeeeeen (670) [0 0 s 5.250 |...... 4.540 ....12/06/2023 ...|....04/01/2054 ...
TA4434-ED-9 ... PUBLIC PWR GENERATION AGY NE REVENUE . .G FE . . 104.3670 |.....covnnnnns 2,463,061 |.... .2,360,000 |.. 2,492,718 [0 (50,680) [cvvvvvvvvrrnnnnn0 Jeeeeeiil0 s 5.000 |...... 2.660 ....03/26/2019 ...|....01/01/2032 ...
T4444Y-AK-0 ..... PUBLIC FIN AUTH WI LEASE DEV REVENUE . .CFE . . 103.9230 |..ccevnnnnnnns 3,481,421 |.... .3,350,000 |.. ...3,601,481 |0 [ (75,380) [-oeeeeeemneeeeed0 el s 5.000 |...... 2.510 ....01/08/2016 ...|....03/01/2027 ...
TA44TH-AA-6 ..... PUBLIC FIN AUTH WIS ... FFE. . 102.2620 |.............. 5,113,100 |.... .5,000,000 |.. +..5,000,000 |...ooeeeiinnnnnn v o0 0 3.700 |...... 3.700 ....00/13/2022 ...|....10/01/2046 ...
74514L-3H-8 ..... PUERTO RICO COMWLTH ... B ... . . 108.6120 |...ccevnnnnnns 1,086,120 |.... .1,000,000 |.. ....1,066,808 |.......... 52,511 |.........(10,572) |oeeeneeeennnnn0 [0 e 5.625 |...... 4.250 ....07/20/2022 ...|....07/01/2029 ...
746189-A2-5 ..... PURDUE UNIV IND UNIV .... .. 1.AFE . 1,045,670 |. 103.2870 |... ..1,032,870 |.... .1,000,000 |.. e 1,080,159 [0 o (15,511) [0 o0 e 5.000 |...... 2.930 ....03/09/2023 ...|....07/01/2025 ...
751073-ME-4 ..... RALEIGH-DURHAM N C A ... .. 1.DFE. . 109.9150 |... 956,261 |.... ... 870,000 |.. 919,241 |veeeiieeeeenn0 e (6,713) |0 [0 e 5.000 |...... 3.980 ...06/23/2022 ...|....05/01/2036 ...
762196-2P-1 ..... RHODE 1S HEALTH & ED .... .. 1.DFE . . 108.0590 |... 853,666 |.... . 790,000 |.. L...843,969 |.eeiiiiiiinnnn0 [ (12,043) 10 0 5.000 |...... 2.860 ...08/13/2023 ...|....05/15/2027 ...
76221R-7B-3 ..... RHODE 1SLAND HSG & M . ..1.BFE . ...99.9930 |. ..249,983 |. ..250,000 .250,000 |.. .5.400 |......5.400 ....07/20/2023 .. 10/01/2038
76221R-88-5 . RHODE ISLAND HSG & M . ..1.BFE . . 106.5700 |. .266,425 ..250,000 .250,000 |.. .6.385 |[......6.380 ....11/01/2023 .. 10/01/2038
762223-PJ-8 ..... |RHODE ISLAND ST ..... .. 1.CFE . . 118.8760 |. 1,349,243 |. . 1,135,000 1,231,364 |.. .5.000 |......3.740 ....10/25/2023 .. 12/01/2031
762323-BA-0 ..... RHODE 1S ST STUDENT .. 1.CFE .. . 106.6190 |. ..959,571 |. . 900,000 .1,029,719 |.. .5.000 |......1.220 ....06/13/2021 .. 12/01/2027 ...
762323-BX-0 ..... RHODE 1S ST STUDENT .. 1.CFE .. . 108.1520 |. .. 1,892,660 |. .1,750,000 1,870,864 |.. . ......5.000 |......3.460 ...04/29/2022 .. 12/01/2028 ...
763261-5T-7 ..... RICHARDSON TEX INDPT . .. 1.AFE ..|... . 107.5530 |... 1,677,827 |.... .1,560,000 |.. .... 1,676,459 (13,708) [cvvvvvvvvvnnnnnn0 e l0 s 4.000 |...... 2.670 ....03/15/2023 ...|....02/15/2031 ...
764791-AV-1 ... RICHMOND IN HOSP AUTH REVENUE - 2.AFE ... . 101.4400 |... 1,881,712 |.... .1,855,000 |.. .... 1,922,885 (32,409) |-vvveeeeeennnn0 [0 e 5.000 |...... 3.090 ....02/11/2015 ...|....01/01/2026 ...
765433-KD-8 ..... RICHMOND VA PUBLIC UTILITY REVENUE ... ... 1.CFE ..|... . 104.8120 |... 2,227,255 |.... .2,125,000 |.. ....2,196,927 (33,571) |oeeeeeeeeeeeenl0 feiiiiiiiiennnnl0 s 5.000 |...... 3.270 ....00/28/2022 ...|....01/15/2026 ...
765433-KG-1 ..... RICHMOND VA PUB UTIL ... |- 1.CFE ..|... . 104.6360 |... 1,569,540 |.... .1,500,000 |.. ....1,638,034 [(74%[0) i ST | R IEURRRRRUPPRRIRN | B 5.000 |...... 0.460 ....12/01/2020 ...|....01/15/2029 ...
786744-H)-9 ..... SAGINAW MICH HOSP FI ... .- LEFE ... . 108.7340 |... 1,087,340 |.... .... 1,202,236 (35,373) |eveeeeeeeeeeennl0 feviiiiiiiiinnnnnl0 s 5.000 |...... 1.190 ....02/28/2020 ...|....07/01/2029 ...
79020F-AX-4 ..... SAINT JOHN THE BAPTIST PARISH LA REVENU ... .. 2.CFE ..|... ...98.6620 |... 986,620 |.... ....1,000,000 PPN | B FRPRRRROR | R I 2.100 |...... 2.100 ...09/13/2019 ...|....06/01/2037 ...
792909-FB-4 ..... SAINT PAUL MN HSG & REDEV AUTH HLTH .. .. 2.AFE .. . 106.1460 |. .. 1,167,606 |. 1,218,036 |.. ..(18,130) | .5.000 |......2.990 ....08/11/2017 .. 11/15/2029 ...
79467B-CU-7 ..... SALES TAX SECURITIZA . .. 1.DFE .. . 111.1290 |. .. 3,422,773 |. .3,080,000 .3,461,877 |.. . (71,281) | .5.000 |......2.340 ...06/02/2020 .. 01/01/2029
79467B-FG-5 ..... SALES TAX SECURITIZA .... .. 1.DFE .. . 115.7200 |. ..2,661,560 |. .2,300,000 .2,627,874 |.. . (27,729) | .5.000 |......3.160 ....01/20/2023 .. 01/01/2034
795576-FJ-1 ..... SALT LAKE CNTY UTAH ARPT REVENUE .. 1.EFE .. . 102.2390 |. .. 1,666,496 |. 1,694,523 |.. .. (41,802) |. .5.000 |......2.300 ....01/22/2018 .. 07/01/2025
795576-FL-6 ..... SALT LAKE CNTY UT ARPT REVENUE .. 1.EFE .. . 106.0810 |. 1,177,499 | 1,186,641 |.. ..(20,511) | ......5.000 |......2.910 ....02/09/2017 .. 07/01/2027 ...
79574C-AT-0 ..... SALT RIV PROJ AGRIC .. 1.BFE ..|... . 102.9660 |... 3,140,463 |.... .... 3,113,500 (21,381) [eoeeeeeeiieeee0 e s 5.000 |...... 3.480 ...06/27/2023 ...|....12/01/2036 ...
795740-8S-1 ..... SALT RIV PROJ AGRIC .. 1.B FE ..|... . 107.5640 |... 2,984,901 |.... ....2,951,857 (41,219) |0 fiiiiinennnl0 s 5.000 |...... 2.760 ....06/23/2023 ...|....01/01/2027 ...
79574C-CL-5 ... SALT RIVER AZ PROJ AGRIC IMPT & PUR .. .. 1.BFE ..|... . 107.5640 |... 2,151,280 |.... ....2,132,8% (41,992) |oeveeeeeeennnn0 o0 e 5.000 |...... 2.680 ...11/08/2018 ...|....01/01/2027 ...
79574C-FQ-1 ..... SALT RIV PROJ AGRIC ... .. 1.B FE ..|... . 112.7820 |................. 969,925 |................ 860,000 |.................897,099 |......cccevnnnni0 forriinnnennn (320) fevneniieinnnnnnl o0 e 5.000 |...... 4.450 ....11/08/2023 ...|....01/01/2048 ...
796256-B-4 ..... SAN ANTONIO TEX ELEC . .. 1.DFE ..|... . 113.3750 |.............. 1,927,375 |.............. 1,700,000 |.............. 1,865,951 |.cccoererrrnecnni0 foeeeennn (24,207) |eveeeeenl0 o0 e 5.000 |...... 3.220 ....12/09/2022 ...|....02/01/2035 ...
79625G-EC-3 ..... SAN ANTONIO TEX ELEC .... .. 1.DFE ..|... . 108.3820 |... . e 1,609,405 [0 [ (30,237) el 0 [0 e 4.000 |...... 1.370 ...12/16/2021 ...|....02/01/2033 ...
797272-P7-8 ..... SAN DIEGO CALIF CMNT .... .. 1.BFE ..|... . 104.1000 |... 624,600 |.... ... 600,000 |.. 619,780 |.eevvveieeeeenn0 [ (808) |0 [0 e 4.000 |...... 2.670 ....11/29/2023 ...|....08/01/2033 ...
797272-RG-8 ..... SAN DIEGO CALIF CMNT . .. 1.B FE ..|... ...79.5930 |... 397,965 |.... . 500,000 |.. ....414,263 L3453 [0 0 3.316 |...... 5.010 ....02/23/2023 ...|....08/01/2041 ...
79765P-DI-0 ..... SAN FRANCISCO CALIF .. 1.BFE .. ...83.6090 |. ..207,250 |. ..247,880 .185,563 |.. ....858 |. .eer.2.550 |......4.900 ....09/05/2023 .. 07/01/2039 ...
79766D-RP-6 ..... SAN FRANCISCO CALIF uvvvuiiiiiiiiiiiiiiiniiniiiiinnnnns . 1.EFE ..|.. . 105.6610 [.....covennnns 1,267,932 |.... .1,200,000 |. ....1,273,608 (20,678) [.vvvvvvvevnnnnnn0 oo 0 |, 5.000 |...... 3.050 ...06/27/2022 ...|....05/01/2027 ...
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79766D-SA-8 ..... SAN FRANCISCO CALIF evveeiiiiiiiiieviininieecininn oo e e | s L EFE i 1,033,130 |. 103.4100 |........een... 1,034,100 [oeveeennnnn 1,000,000 [..eeveevennnnn 1,032,995 [oiiiiiinnnnnnnd (U RN (1 K52 1 AN | N AR | B RN 5.000 |...... 4.300 ....12/20/2023 ...|....05/01/2050 ...
79766D-VK-2 ..... SAN FRANCISCO CALIF ... |- 1L.EFE ... . 112.0160 |...cevvnnnnnns 1,685,841 |.... .1,505,000 |.. ... 1,541,121 JLO I U (7.3 DN APt | B IR | ) AU 5.000 |...... 4.610 ....10/27/2023 ...|....05/01/2031 ...
79773K-G0-1 ..... SAN FRANCISCO CALIF ... S LAFE L . 102.2340 |....cevvnnnnns 3,097,690 |.... ... 3,393,365 O O (X115 N N | I RPN | ) A 4.000 |...... 1.680 ....11/01/2021 ...|....06/15/2043 ...
804838-BS-1 ..... SAVANNAH GA ECON DEV AUTH . . |--2.BFE ..|... ...98.0620 |....cceunnnnns 1,225,775 |.... .... 1,250,000 0 . PPN | N RPN | R I 1.900 |...... 1.900 ....09/20/2019 ...|....08/01/2024 ...
812627-BG-1 ..... SEATTLE WASH .. 1.AFE ..|... . 103.1140 |..ocevvnnnnnns 1,134,254 |.... .... 1,145,989 O [ (8,539) [0 [0 4.000 |...... 3.070 - ....06/27/2022 ...|....12/01/2028 ...
812627-LY-1 ..... SEATTLE WASH ... AFE .. . 116.2400 |.......oee.... 2,998,992 |.... 2,917,819 o0 [ (45,438) |eeveeeeeennnn0 o0 e 5.000 |...... 2.830 ... 43, .. 129,000 |....06/22/2022 ...|....09/01/2030 ...
812627-WP-9 ..... SEATTLE WASH ... AFE ... . 107.0730 |...ccvvnnnnnns 1,563,266 |.... ... 1,544,344 O [ (15,053) |oeeeeeeeeeeeennnl0 feviiiiiiiinnnnnnl0 s 5.000 |...... 2.860 el 12, ... 26,361 [....06/07/2023 ...|....11/01/2026 ...
812627-NL-7 ..... SEATTLE WASH AFE .. . 107.3180 |... O e (7,285) |0 o0 e 5.000 |...... 2.900 s . 16,000 |....06/07/2023 ...|....12/01/2026 ...
812643-YC-2 . SEATTLE WASH MUN LT .CFE .. . 109.0540 |. ..2,382,830 |. .0 .. (12,474) |. .5.000 |......3.980 . . 54, . 54,625 |....08/07/2023 .. 07/01/2052
833102-20-2 ..... [SNOHOMISH CNTY WASH ... .CFE .. . 109.4310 |. ..864,505 |. .0 (1,387) |. .5.000 |...... 3.060 . s . 19,750 |....11/22/2023 .. 12/01/2027
837123-GX-0 ..... SOUTH CAROLINA ST PORTS AUTH PORTS REVE EFE .. . 104.0260 |. ..2,611,063 |. .0 ..(50,927) |. ......5.000 |......2.780 . .62, 125,500 |....05/31/2018 .. 07/01/2026 ...
837123-GY-8 ..... SOUTH CAROLINA ST PORTS AUTH PORTS REVE ... EFE ... . 105.8090 |....cevvunnnns 2,116,180 |.... ....2,142,238 JU Y AU (38,118) [.ooeeeeeveeeeen 0 e [ 5.000 |...... 2.850 ... 50, ..100,000 |....05/31/2018 ...|....07/01/2027 ...
837151-E9-6 ..... SOUTH CAROLINA ST PU .... GFE ... . 100.0040 |... 3,220,129 |.... ....3,171,085 O o0 o0 [0 5.000 |...... 5.100 e 13, .. 161,000 |....04/14/2022 ...|....12/01/2048 ...
837151-KD-0 ..... SOUTH CAROLINA ST PU .... G FE ... .101.1880 |... 2,347,562 |.... ... 2,421,684 0 e (51,071) Jeeeeeenl0 o0 e 5.000 |...... 2.630 s .. 116,000 |....10/17/2014 ...|....12/01/2025 ...
837151-85-9 ..... SOUTH CAROLINA ST PU .... EFE ... . 114.8690 |... 1,786,213 |.... ... 1,644,352 JLOJ SRR € [61c N N | I RN | ) AN 5.000 |...... 4.220 ...6, . 81,206 |....11/09/2022 ...|....12/01/2032 ...
837151-UT-2 ..... SOUTH CAROLINA ST PU .... G FE ... . 112.1380 |... 1,682,070 |.... .... 1,820,586 JU Y AU POV PO 5.000 |...... 1.710 ...6, . 75,000 |....10/28/2020 ...|....12/01/2031 ...
837151-2J-1 ..... SOUTH CAROLINA ST PU .... GFE ... . 113.6940 |... ..1,676,987 |.... .... 1,804,669 O [ . V) PO 5.000 |...... 1.940 s . 73,750 |....02/09/2022 ...|....12/01/2031 ...
837545-LP-5 ..... SOUTH DAKOTA CONSERV ... AFE .. . 108.8030 |... 718,100 |.... 713,618 JU Y AU (14,012) [oooeeeeeieee 0 el s 5.000 |...... 2.610 e 13, . 33,000 |....01/03/2023 ...|....08/01/2028 ...
83755V-2P-2 ..... SOUTH DAKOTA ST HLTH & EDUCTNL FACS .. EFE ... . 103.7980 |... 1,287,095 |.... ... 1,304,539 JLUI I (21,488) [cvvvvvvvvinnnnnn0 |0 s 5.000 |...... 3.060 ....10/15/2015 ...|....11/01/2026 ...
838810-DS-5 ..... S MIAMI FL HLTH FACS AUTH ... EFE .. . 106.9520 |. .. 3,208,560 |. .3,274,081 |.. .0 .. (43,819) | .5.000 |......3.210 ...12/15/2017 .. 08/15/2029
84136F-BT-3 ..... SOUTHEAST ENERGY AUT . EFE .. . 106.4190 |. .. 3,027,621 |. . 2,845,000 .2,858,452 |.. .0 (261) | .5.280 |......5.150 ....10/04/2023 .. 01/01/2054
84338F-AP-8 ..... SOUTHERN MINN MUN PW . EFE .. . 113.7180 |. 511,731 |. ..450,000 .473,303 |.. .0 (556) | .5.000 |......4.020 ....10/26/2023 .. 01/01/2033
851018-KX-8 ..... SPRINGFIELD MO PUB U . .CFE .. . 100.9870 |. ..2,019,740 |. .2,000,000 1,879,482 |.. .0 1,542 |, .4.000 |......4.730 ....10/30/2023 .. 08/01/2034 ...
873519-PY-2 ..... TACOMA WASH ELEC SYS . .DFE .. . 109.4740 |. . 400,000 .430,665 |.. .0 L (31) ] ......5.000 |......4.450 ... 12/11/2023 .. 01/01/2046 ...
875291-BP-0 ..... TAMPA FLA WTR & WAST .... AFE ... . 111.4490 |... .1,345,000 |.. 1,483,744 JLUIS PO ¢ 1) RUUUURRRRRRROR | [ IO | B R 5.250 |...... 3.850 ....06/07/2023 ...|....10/01/2057 ...
876380-PE-3 ..... TARRANT CNTY TX CULTURAL EDU FACS FIN .. DFE ..|... . 105.2530 |... .2,000,000 |.. 2,125,362 |..eeeeeeeennnn0 [ [CI0IR:74°) N (SR | R ISR | B S 5.000 |...... 2.270 ....04/07/2016 ...|....11/15/2028 ...
876380-0J-1 ..... TARRANT CNTY TEX CUL .CFE ..|... . 113.2600 |... .1,740,000 |.. 2,069,391 O [ (52,614) |.ooeeeeeeeeeen 0 [0 s 5.000 |...... 1.630 ...02/07/2020 ...|....12/01/2032 ...
876380-RG-6 ..... TARRANT CNTY TEX CUL .... EFE ... ...80.4580 |... ..230,000 |.. ....172,521 O e 1,210 0 o0 e 2.901 |...... 5.890 ....08/17/2023 ...|....09/01/2035 ...
876380-SF-7 ..... TARRANT CNTY TEX CUL .... DFE ..|.. . 103.8990 |... . 830,000 |.. ....852,928 O [ (9,091) |0 o0 e 5.000 |...... 3.770 ... 1171072022 ...|....11/15/2052 ...
876392-AB-7 ..... TARRANT CNTY TEX HSG .... AFE .. . 112.6130 |... 112,613 |.... ... 100,000 |.. 100,000 0 . PRI | N RPN | R IS 5.370 |...... 5.370 ....08/21/2023 ...|....09/01/2041 ...
876443-LG-5 ..... TARRANT REGL WTR DIS . BFE.. . 102.5570 |. ..1,610,145 |. .1,570,000 1,612,999 |.. .0 ..(35,861) | .5.000 |......2.600 ....06/13/2022 .. 03/01/2025 ...
880397-BG-8 ..... TENNERGY CORP TENN G . .DFE .. . 100.8770 |. ..1,810,742 |. . 1,795,000 1,827,213 |.. .0 .. (42,899) | .5.000 |......2.520 ....06/06/2022 .. 02/01/2050
880397-BW-3 ..... TENNERGY CORP TENN G ... EFE .. . 100.3100 |. .. 2,944,009 |. . 2,935,000 .3,296,812 |.. .0 . (74,798) | .4.000 |......1.270 ....04/21/2021 .. 12/01/2051
880443-JE-7 ..... TENNESSEE ST ENERGY MUNICIPAL FFE .. . 100.4040 |. ..2,510,100 |. .2,500,000 2,420,711 |.. .0 . 1,675 |. .4.000 |......4.200 ....08/25/2020 .. 11/01/2049
880461-7E-2 ..... TENNESSEE HSG DEV AG .....ccvvvnvvvvivnnnnnns BFE.. . 104.8820 |. .. 1,363,466 |. .1,300,000 .1,366,982 |.. .0 .. (25,494) |. ......5.000 |......2.850 ....12/06/2022 .. 07/01/2026 ...
880461-VP-0 ..... TENNESSEE HSG DEV AGY RSDL FING PROGRAM ... BFE ..|.. ...99.2700 |... 655,182 |.... ... 660,000 |.. 659,981 0 . PPN | N FRRRROR | R IS 3.050 |...... 3.050 ...08/10/2018 ...|....01/01/2029 ...
880541-G9-2 ..... TENNESSEE ST AFE ... . 108.2920 |.............. 1,840,964 |.... .1,700,000 |.. ....1,797,137 JLUIS PO €< 115D RUUUUURRURRRROR | [ AN | B R 5.000 |...... 3.170 ....11/14/2023 ...|....05/01/2027 ...
88213A-KV-6 ..... TEXAS ST ASM UNIV REVENUES .. A FE . . 105.8790 |..ccevvnnnnnns 1,747,004 |.... .1,650,000 |.. ... 1,717,298 0 e (9,674) |0 [0 e 5.000 |...... 3.200 ....08/22/2023 ...|....05/15/2026 ...
88256H-BE-7 ..... TEXAS MUN GAS ACQUIS ... .. 2.AFE . . 105.9330 |.....cevnnnnns 1,456,579 |.... ... 1,661,220 O [ (45,851) [0 [0 5.000 |...... 1.350 ...01/26/2021 ...|....12/15/2029 ...
88256P-AE-0 ..... TEXAS MUN GAS ACQUIS ... .. 1.FFE . . 106.5920 |.............. 2,744,744 |.... .... 2,640,663 0 . e (1184) [0 [0 | 5.250 |...... 4.670 ....11/13/2023 ...|....01/01/2029 ...
88258\1-AA-3 ..... TEXAS NAT GAS SECWRI .... .. 1.AFE ..|... . 102.0060 |... ....245,103 0. R (- R | RN | I RN 5.102 |...... 5.330 ....00/28/2023 ...|....04/01/2035 ...
882581-AB-1 ..... TEXAS NAT GAS SECWRI .... .. 1.LAFE ..|... . 103.5310 |... 258,828 |.... ....250,000 0 . o0 o0 0 e 5.169 |...... 5.160 . ....03/10/2023 ...|....04/01/2041 ...
882669-BF-0 ..... TEXAS ST PUBLIC FIN AUTH LEASE REVENUE .... .. 1.B FE ..|... L 111.8140 |oooeeeeeennnns 2,515,815 |.... ....2,573,466 (59,856) |..oeevveeeeeennn0 [0 s 5.000 |...... 2.010 ... 46, .. 112,500 |....06/06/2019 ...|....02/01/2031 ...
882724-AH-0 ..... TEXAS ST FOR PREVIOU . .. 1.AFE .. . 103.9740 |. 1,221,695 |. 1,226,404 |.. .. (28,425) |. ......5.000 |......2.430 .14, . 58,750 |....09/07/2022 .. 10/01/2025 ...
882724-B-4 ..... TEXAS ST ..... L 1AFE ... . 103.9740 |.......oennnns 3,342,764 |.... .3,215,000 |. ... 3,353,966 (76,814) |..ovvvvvvvnnnnnn0 o0 |, 5.000 |...... 2.460 .... 40, .. 160,750 |....10/11/2018 ...]....10/01/2025 ...
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882724-Vl-4 ..... TEXAS ST i eeeennenas oo een | eeeeeen | e LLAFE L 706,338 |. 101.6200 |........00vnneens 635,125 |...ccovnnnnns 625,000 |.......cevnnnnnns 658,735 [..vvvvvviinnnnnn0 e (21,151) [eeeeeiiiinnn0 il e 4.000 |...... 0.570 ....09/16/2021 ...|....08/01/2030 ...
88283L-JY-3 ..... TEXAS TRANSN COMMN S ... .. 1.AFE ..|... .. 1,062,470 |. 106.5010 |......enneeeen 1,065,010 |.... .1,000,000 |.. .... 1,053,745 e (8,725) |0 [0 | 5.000 |...... 2.950 ....07/12/2023 ...|....10/01/2026 ...
88283L-KJ-4 ..... TEXAS TRANSN COMMN S ... .. 1.AFE ..|... . 103.9740 |.....counnnnns 3,384,354 |.... ....3,387,416 .. (69,905) [..vvviiiiiiiinnn0 0 e 5.000 |...... 2.600 ....03/24/2023 ...|....10/01/2025 ...
88285A-AP-3 ..... TEXAS WTR DEV BRD RE .... .. 1.AFE ..|... . 114.2910 |... .... 1,355,639 (16,264) [..oeeeeeeneeee0 el s 5.000 |...... 3.380 ....09/29/2022 ...|....10/15/2029 ...
888805-BU-1 ..... TOBACCO SETTLEMENT A .... .. 1.F FE ..|... . 109.5340 |... (16,342) |.oeeeeeeeeeeenl0 [0 e 5.000 |...... 1.390 ....04/07/2021 ...|....06/01/2030 ...
888808-HF-2 ..... TOBACCO SETTLEMENT FING CORP NJ .. .. 1.F FE ..|... . 107.4210 |... 3,652,314 |.... .... 3,648,449 (33,713) |veeeeeeeennnd0 [0 e 5.000 |...... 3.700 ...04/05/2018 ...|....06/01/2030 ...
888808-HG-0 ..... TOBACCO SETTLEMENT FING CORP NJ .. .. 1.F FE ..|... . 107.3830 |... 5,369,150 |.... ....5,363,101 (41,541) |0 [0 5.000 |...... 3.860 ....04/05/2018 ...|....06/01/2031 ...
89453P-H2-8 ..... TRAVIS CNTY TEX .. 1.AFE ..|... . 112.3120 |... 3,257,048 |.... .... 3,106,765 o (35,841) |oeeeeeeeeen0 [0 | 5.000 |...... 3.480 ....10/27/2022 ...|....03/01/2030 ...
89602H-CT-2 . TRIBOROUGH BRDG & TU . .. 1.BFE .. . 111.4610 |. ..1,114,610 |. 1,082,647 |.. ... (5,843) | .5.000 |......2.970 ....08/31/2023 .. 05/15/2028
89602H-CU-9 ..... [ TRIBOROUGH BRDG & TU . .. 1.BFE .. . 114.0400 |. ..1,151,804 |. 01,129,715 |.. ..(20,480) | .5.000 |......2.620 ....12/22/2022 .. 05/15/2029
89602H-EX-1 ..... TRIBOROUGH BRDG & TU . .. 1.BFE .. . 108.9200 |. 1,639,246 |. .1,579,565 |.. ..(18,934) |. ......5.000 |......3.530 ....10/28/2022 .. 11/15/2027 ...
89602H-FT-9 ..... TRIBOROUGH BRDG & TU ... .. 1.BFE ..|... . 116.8590 |... 1,951,545 |.... .... 1,889,680 (13,636) [-.oeeeeeveeeeee0 v [ 5.000 |...... 2.800 ...07/24/2023 ...|....11/15/2030 ...
89602H-GA-9 ..... TRIBOROUGH BRDG & TU ... .. 1.B FE ..|... . 123.0820 |... ....2,884,808 2 (3,666) [ounniiiiiiiin0 |0 e 5.000 |...... 3.900 ....10/20/2023 ...|....11/15/2034 ...
913366-KV-1 ..... UNIV CALIF REGTS MED .... .. 1.DFE ..|... ...96.0770 |... PPN | N RPN | R I 4132 |...... 4.130 ....04/28/2022 ...|....05/15/2032 ...
91417K-V2-4 ..... UNIVERSITY COLO ENTE .. 1.B FE ..|... . 108.0660 |... o (7,728) [0 0 5.000 |...... 4.000 ....10/31/2022 ...|....06/01/2030 ...
914233-P4-7 ... UNIVERSITY OF CONNECTICUT MUNICIPAL ... .. 1.DFE ..|... . 102.7370 |... . (40,198) |oeveveieeeeenn0 [0 s 5.000 |...... 2.990 ....06/11/2018 ...|....04/15/2025 ...
914367-HP-5 ... UNIVERSITY KANS HOSP ... .. 1.DFE ..|... . 100.3110 |... 2 (5,830) [euviiiiiiiinl0 0 e 5.000 |...... 2.030 ...12/3172021 ...|....03/01/2024 ...
914455-0Z-6 ... UNIVERSITY MICH UNIV .... .. 1.AFE ..|... . 108.1680 |... ....1,135,083 e (1,310) |0 [0 e 5.000 |...... 2.550 . . ....12/07/2023 ...|....04/01/2042 ...
91514A-GP-4 ..... UNIVERSITY TEX UNIV .. 1.AFE ..|... . 103.6830 |... ....2,150,735 (48,170) [evvvvvvvvvnnnnnn0 o0 s 5.000 |...... 2.530 e 39, .. 103,500 |....09/26/2018 ...|....08/15/2025 ...
91523N-UU-8 . | UNIVERSITY WASH UNIV . .. 1.BFE .. . 105.5570 |. .831,358 |.. .. (13,242) | .5.000 |......3.180 .10, . 40,000 |....10/06/2022 .. 04/01/2026
917393-DD-9 ..... [UTAH CNTY UTAH HOSP ... .. 1.BFE .. . 106.0040 |. . .3,410,883 |.. ..(53,827) |. .5.000 |......2.830 .19, 151,500 |....03/23/2022 .. 05/15/2050
917567-AN-9 ..... [UTAH ST TRNSIT AUTH SALES TAX REVENUE .. 1.CFE .. . 103.2390 |. ..1,109,819 |. 01,113,479 |.. .. (25,652) |. .5.000 |......2.480 . s . 53,750 |....04/27/2018 .. 06/15/2026
917567-AV-1 UTAH TRAN AUTH SALES .... .. 1.CFE .. . 101.8270 |. 1,277,929 |. .1,268,806 |.. (3,413) |. .4.000 |......3.220 . s . 25,100 |....08/16/2023 .. 06/15/2033 ...
91802R-EZ-8 ..... [UTILITY DEBT SECURIT . .. 1.LAFE .. . 112.7400 |. ..2,147,697 |. . 1,905,000 .2,089,237 |.. ..(23,089) | ......5.000 |......3.420 ...09/22/2022 .. 12/15/2030 ...
924258-55-1 ... VERMONT ST .. 1.B FE ..|... . 111.9100 |... 1,941,639 |.... 1,735,000 |.. 1,885,210 |oovvvvenveeennn0 [ (9,801) o0 [0 s 5.000 |...... 2.980 ....08/23/2023 ...|....08/15/2028 ...
92778U-BZ-2 ..... VIRGINIA COMMLTH TRA .... .. 1.BFE ..|... . 106.5690 |... 2,515,028 |.... .2,360,000 |.. 2,478,592 |oeeeeeeeennnnn0 oo (24,259) |0 o0 e 5.000 |...... 3.050 ....05/30/2023 ...|....09/15/2026 ...
927793-P9-4 ... VIRGINIA COMWLTH TRA .... .. 1.B FE ..|... . 110.0890 |... 1,321,068 |.... .1,200,000 |.. 1,185,946 |.oovvvenieennnn0 [ 1 0 [0 e 4.000 |...... 4.130 ....11/08/2022 ...|....05/15/2035 ...
927793-02-8 ... VIRGINIA COMWLTH TRA .... .. 1.BFE ..|... . 108.9490 |... 5,120,608 |.... .4,700,000 |.. 4,618,914 [0 | 4917 [0 |0 [ 4.000 |...... 4.180 ....11/08/2022 ...|....05/15/2036 ...
928075-R-2 ..... VIRGINIA PORT AUTH C ... .. 1.B FE ..|... . 107.1760 |... .1,880,000 |.. 1,981,634 |ooevvennnnnnnn0 [ (21,449) |0 [0 5.000 |...... 3.350 ....03/10/2023 ...|....07/01/2027 ...
928109-X8-5 ..... VIRGINIA ST .. 1.AFE ..|... . 111.5260 |... .4,175,000 |.. 4,557,604 |.....oeeeeennnnn foeieinnn i (80,347) |veiiieeeinl0 [0 e 5.000 |...... 2.780 ...10/05/2018 ...|....06/01/2029 ...
92812U-89-0 ..... VIRGINIA ST HSG DEV .. 1.AFE .. . 108.0650 |. ..988,795 |. ..915,000 ....917,242 .. . .4.350 |......4.310 ....10/10/2023 .. 05/01/2031 ...
928172-7R-0 ..... VIRGINIA ST PUB BLDG . .. 1.BFE .. . 103.6470 |. .. 4,021,504 |. .3,880,000 4,011,852 |.. .. (53,030) | .5.000 |......2.790 ....06/02/2023 .. 08/01/2025
928172-78-8 ..... VIRGINIA ST PUB BLDG . .. 1.BFE .. . 106.3550 |. ..2,323,857 |. .2,185,000 .2,303,962 |.. .. (43,812) | .5.000 |......2.800 ...05/18/2022 .. 08/01/2026
928173-AG-8 ..... VIRGINIA ST PUB BLDG . .. 1.BFE .. . 114.2720 |. ..2,376,858 |. . 2,244,609 |.. (6,825) | .5.000 |......3.430 ....00/27/2023 .. 08/01/2029
92818G-QH-9 ..... [VIRGINIA ST RES AUTH .. 1.AFE .. . 101.8040 |. .. 2,295,680 |. .2,344,9% |.. .. (47,208) |. ......5.000 |......2.750 ....06/08/2014 .. 11/01/2025 ...
930864-FC-2 ..... WAKE CNTY N C .. 1.AFE ..|... . 110.5940 |... 2,825,677 |.... ... 2,734,752 (40,620) [.ooeeeeeenneeen0 e [ 5.000 |...... 3.150 ... 53, .. 127,750 |....09/28/2022 ...|....02/01/2028 ...
930864-FF-5 ..... WAKE CNTY N C .. .. 1.AFE ..|... . 117.8540 |... 1,302,287 |.... 1,231,645 [0 e (15,700) [0 o0 e 5.000 |...... 3.180 e 23, . 55,250 |....09/27/2022 ...|....02/01/2031 ...
930864-GJ-6 ..... WAKE CNTY N C .. .. 1.AFE ..|... . 118.3300 |... 2,023,443 |.... .-1,869,986 |......coevnnnnni0 foeeeinnnn (4,465) |oeeenieieinnl0 [0 e 5.000 |...... 3.540 ...10/04/2023 ...|....05/01/2031 ...
938782-EV-7 ..... WASHINGTON D C MET A .... .. 1.DFE ..|... . 107.4990 |... 1,374,995 [0 e (2,096) [0 [0 5.000 |...... 4.190 ....10/04/2023 ...}|....07/01/2032 ...
938782-FJ-3 ..... WASHINGTON D C MET A .... .. 1.DFE ..|... . 107.9800 |... eeeeneeneeeenn 900,000 [onnniiiennnnn 971,188 o0 [ (12,701) [0 [0 5.000 |...... 2.620 ....05/08/2023 ...|....07/01/2029 ...
93878Y-AE-9 ..... WASHINGTON D C MET A .... .. 1.CFE ..|... . . 108.7730 |... 2,893,362 |.... L (59,245) |0 [0 5.000 |...... 2.520 ...09/08/2022 ...|....07/15/2027 ...
93878Y-CZ-0 ..... WASHINGTON D C MET A .... .. 1.CFE ..|... .. 1,200,466 |. 113.8890 |... 1,235,696 |.... ....1,193,754 e (6,712) [0 |0 [ 5.000 |...... 3.020 ....08/09/2023 ...|....07/15/2029 ...
93878Y-DG-1 ..... WASHINGTON D C MET A .... .. 1.CFE ..|... .. 2,838,600 |. 119.8950 |... 2,997,375 |.... 2,827,739 [0 (10,861) |-ooeeeeeeeeeeenn0 vl s 5.000 |...... 3.380 ....08/09/2023 ...|....07/15/2036 ...
93974E-C3-8 ..... [WASHINGTON ST ............. .. 1.BFE .. 2,343,920 |. 118.3410 |. ..2,366,820 |. .2,323,852 |.. ..(20,088) | ......5.000 |......2.630 ....06/23/2023 .. 08/01/2031 ...
940157-U7-3 ..... WASHINGTON MD SUBURBAN SAN DIST ....ceevnviiviinnnnnnnns L 1AFE ... .. 2,370,760 ). 105.9090 |.............. 2,118,180 |.... .2,000,000 |. ....2,127,184 (50,632) |..oeeeeeeeeeee 0 o0 s 5.000 |...... 2.280 ...12/17/2018 ...|....06/01/2026 ...
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940158-CU-0 ..... WASHINGTON SUBN SAN ..vvvviiieiiiieeeciiiieeeeevnanns oo ven e | s L AFE e 3,652,704 |. 114.0400 |.............. 3,672,088 |......ccevnnn 3,220,000 |...ccvvvunnnns 3,599,214 |..oovviiiieinnn0 [ (83,489) |0 [0 5.000 |...... 2.650 [JD .ooeees [oeviininnnnn 13,417 | 122,092 |....03/03/2023 ...|....06/01/2029 ...
96634R-AT-9 ..... WHITING IN ENVRMNMTL FACS REVENUE - 1.GFE ... . 100.5410 |...cevvnnnnnns 5,027,050 |.... .5,000,000 |.. 5,789,552 o0 e (19,613) [0 [0 e 5.000 |...... 3.960 [MN ...... ..250,000 |....11/15/2017 ...|....11/01/2047 ...
96634R-AU-6 ..... WHITING IND ENVIRONM - 1.GFE ... 1017750 |.oooevennnnnns 5,343,188 |.... .5,250,000 |.. 6,118,825 [oiiiiiiiinnnl0 i (26,668) [oaneneeceennnl0 [0 e 5.000 |...... 3.840 (D ....... .. 262,500 |....06/26/2019 ...|....12/01/2044 ...
975700-PD-1 ..... WINSTON-SALEM N C WT . .- 1.BFE ..|... . 1112710 |t 4,117,027 |.... .3,700,000 |.. 8,387 167 el 0 e (152,584) [0 [0 e 5.000 |...... 0.720 | ....... .. 185,000 |....10/22/2020 ...|....06/01/2028 ...
97705M-E2-7 ..... WISCONSIN ST .| 1.BFE ..|... .. 1,687,978 |. 118.5800 |.............. 1,784,629 |.... .1,505,000 |.. 1,681,743 [0 e (6,288) [0 [0 5.000 |...... 3.370 [MN ...... ... 12,751 |....08/23/2023 ...|....05/01/2036 ...
97712D-6M-3 ..... WISCONSIN ST HEALTH ...eeeieeininisneernnnneneermnnmnes oo ven | onneeee | nnneeenns L 2AFE | 1,821,270 |. 110.0190 |......ceeen 1,650,285 [......cceennn 1,500,000 |.....cceennnn 1,787,822 |oevvnneeeeeenn0 [ (44,007) |0 0 [ 5.000 |...... 1.750 ...02/01/2022 ...|....02/15/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 1,231,895,269 | XXX 1,170,842,754 1,083,890, 957 1,174,669, 663 XXX XXX XXX XXX
3128K1-B7-5 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 31,713 |. 101.9930 |... L8311 ) 82,464 |l 32,065 [0 e 266 [0 0 e 5.500 |...... 5.890 ....03/30/2006 ...|....12/01/2030 ...
3128K2-dM-2 ... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 102.0780 |..oeevvenneeennnnn 55,531 | 54,400 [ 53,731 L0 222 o0 [0 5.500 |...... 5.890 ....03/30/2006 ...|....01/01/2031 ...
3128K4-YG-4 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 104.5450 |..ooovnniieeeennn 28,655 |oneiiieee 27,410 [ 27,759 |0 e (B2) [0 o0 6.500 |...... 6.070 ....03/23/2006 ...|....04/01/2036 ...
3128K7-42-8 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 103.2900 |......ooveeennn 148,155 |oinniiiinnnn 143,435 | 146,848 |0 e (890) [0 [0 7.000 |...... 6.190 ...12/09/2005 ... |....09/01/2033 ...
3128K9-F2-5 FHLMC PC GOLD COM ... .. 1.F FE ..|... . 102.0420 |..ooovvnneeeeenn 83,947 | 82,267 | 79,964 0 e 640 [0 0 e 5.000 |...... 5.660 ....03/07/2006 ...|....02/01/2036 ...
3128KD-5D-3 . FHLMC ... .. 1.F FE .. . 104.3610 |. .6.500 |......6.180 ....08/29/2006 .. 08/01/2036
3128KF-J3-5 ..... [FHLMC .. 1.F FE .. . 103.2900 |. .7.000 |......6.490 ....10/10/2006 .. 10/01/2036
3128KM-UN-3 ..... [FHLMC PC .. 1.F FE .. . 103.2110 |. ......5.500 |......5.650 ....04/30/2007 .. 03/01/2037 ...
3128KQ-HL-3 ..... FHLMC PC .. .. 1.F FE ..|... .. 122,125 |. 103.2140 |... 128,466 |0 o299 0 0 5.500 |...... 6.090 ....07/31/2007 ...|....05/01/2037 ...
3128LX-FW-5 ..... .. 1.F FE ..|... .. 458,177 1. 101.8710 |... 470,261 0 [ 8787 0 [0 5.000 |...... 6.120 ....06/23/2006 ...|....12/01/2035 ...
3128\7-5T-9 ..... .. 1.F FE ..|... .. 523,490 |. 101.8720 |... 516,838 o0 e (3,208) |0 [0 5.000 |...... 4.250 ...01/31/2011 ... |....08/01/2040 ...
3128\7-EK-8 ..... .. 1.F FE ..|... .. 198,125 ]...97.7810 |... 199,202 |0 [ B18 0 [0 4.000 |...... 4.220 ....02/26/2009 ...|....02/01/2039 ...
3128\I8-NC-4 ..... .. 1.F FE ..|... .. 695,593 |. 104.6610 |... L B78,181 |0 e (5,589) |0 [0 6.000 |...... 4.310 ....06/28/2011 ...|....11/01/2039 ...
3128MJ-20-1 ... .. 1.F FE ..|... 1,622,732 |...92.8370 |... 1,625,558 [onniiiiiinnnl0 e 2,777 el 0 3.500 |...... 3.690 ...05/16/2018 ...|....09/01/2047 ...
3128\1J-B8-2 ..... FHLMC PC .. .. 1.F FE ..|... .. 169,323 |. 101.8700 |... 172,653 |.... 169,323 [oeeeeeeeeeneenn0 oo e 27 o0 e l0 e 5.000 |...... 4.980 ....06/08/2005 ...|....06/01/2035 ...
3128\1J-E8-9 ..... FHLMC ... .. 1.F FE ..|... .. 133,435 |. 105.3840 |... 136,699 |.... 132,026 0 e (840) |0 [0 7.000 |...... 6.460 ....10/27/2006 ...|....10/01/2036 ...
3128MJ-06-8 FHLMC ... .. 1.F FE .. 790,648 |. 100.1250 |. ..739,200 |. .4.500 |......3.480 ....05/08/2012 .. 07/01/2041
3128P8-DF-5 . FEDERAL NATL MG .. .. 1.F FE .. ...95.6640 |. .. 2,446,427 |. .3.500 |......3.100 ....01/31/2018 .. 10/01/2036
3128P8-E2-3 . FEDERAL NATL MG .. .. 1.F FE .. ...97.7660 |. .. 1,515,862 |. . 1,550,499 .4.000 |......2.910 ....09/26/2017 .. 08/01/2037
3128PY-DL-5 . FHLMC PC GOLD 15 .. 1.F FE .. ...96.6220 |. ..374,873 .3.000 |......1.900 ...03/18/2013 .. 02/01/2027 ...
312926-501-2 . FHLMC GOLD PC .. .. 1.F FE .. . 102.4680 |. 10,782 eeenn?.500 |......7.390 ...09/10/1999 .. 09/01/2029 ...
31202H-AK-0 ..... FHLMC GOLD PC .. .. 1.F FE ..|... . 102.5840 |... A0 [ 726 |0 B 0 [0 7.500 |...... 8.190 ....05/18/2000 ...|....01/01/2030 ...
31202H-0N-7 ... FHLMC PC GOLD CAS ... .. 1.F FE ..|... . 103.6830 |... 082,082 el 31748 |0 106 [0 0 e 6.000 |...... 6.220 ....05/08/2002 ...|....05/01/2032 ...
31202K-7P-5 ... FHLMC PC GOLD CAS ... .. 1.F FE ..|... . 100.1240 |... .2,000,314 |.............. 2,057,869 [.......ooveveenni0 Jovennnnnn (12,620) [onniennnnnnn 0 vl s 4.500 |...... 3.900 ...11730/2010 ...|....03/01/2040 ...
312930-5P-1 ... .. 1.F FE ..|... ...97.0390 |..eoeiriiieeeennn205,794 |oennieee 212,072 [ 212,081 |0 8 0 [0 e 4.000 |...... 3.980 ....02/12/2009 ...|....03/01/2039 ...
312939-PM-7 ... FHLMC GOLD PC .. .. 1.F FE ..|... .101.1780 |... 194,550 |0 [ (831) 0 0 5.000 |...... 4.230 ....05/28/2010 ...|....03/01/2040 ...
312940-40-9 FHLMC PC GOLD COM ... .. 1.F FE ..|... . 101.8740 |... 659,136 |.... . 673,465 |.oeeeeieeeenn0 e (10,411) |0 [0 5.000 |...... 4.130 ...06/30/2010 ...|....06/01/2040 ...
312940-PZ-6 . FHLMC PC GOLD COM .. 1.F FE .. . 100.1240 |. ..823,744 |. ..822,716 .826,821 |.. .4.500 |......4.360 ....04/30/2010 .. 05/01/2040 ...
312941-NL-7 . FHLMC PC GOLD COM .. 1.F FE .. . 100.1240 |. ..344,864 |. ..344 434 .354,605 |.. .4.500 |......3.890 ....07/29/2010 .. 07/01/2040
312044-PJ-4 L FHLMC ... .. 1.F FE .. ...97.7800 |. ..569,287 .592,450 |.. .4.000 |[......3.240 ...04/10/2012 .. 12/01/2040
31294B-6P-5 . FHLMC GOLD PC .. 1.F FE .. . 103.2900 |. 11,798 .. .7.000 |......7.000 ...12/27/2000 .. 01/01/2030
31204F-PT-7 . FHLMC GOLD PC .. 1.F FE .. . . 100.2480 |. 299 |.. ......7.500 |......8.170 ...05/18/2000 .. 05/01/2030 ...
31294F-T5-5 ... FHLMC GOLD PC .. .. 1.F FE ..|... ....18 |. 100.5470 |... e 19 [0 0 [0 0 [ 7.500 |...... 8.170 ....05/18/2000 ...|....05/01/2030 ...
31296M-32-0 ..... FHLMC PC GOLD COM .. 1.F FE ..|... .. 192,347 1. 101.8660 |... 192,347 0 [ B 0 0 5.000 |...... 4.990 ....09/30/2003 ...|....09/01/2033 ...
312965-M3-7 ..... FHLMC .. 1.F FE ..|... .. 306,720 |. 103.2080 |... 1:303,594 o0 e (851) o0 [0 6.000 |...... 5.590 ....01/09/2004 ...|....01/01/2034 ...
312965-M5-2 ... FHLMC .. 1.F FE ..|... .. 189,472 |. 104.1560 |... 186,213 0 e (793) |0 [0 6.000 |...... 5.320 ...01/09/2004 ...|....01/01/2034 ...
31297M-A0-1 ..... FHLMC PC GOLD COM .. 1.F FE ..|... .. 109,634 |. 102.6050 |... 109,191 0 e (120) |0 [0 | 5.500 |...... 5.320 ....03/09/2005 ...|....03/01/2035 ...
31297M-XV-5 ..... FHLMC PC GOLD COM LAFFE 29,215 1. 102.1030 J....oveevvennnn . 31,144 80,502 i 29,910 |ooeevvevvnnnnn0 i 845 0 0 ) 5.000 |...... 5.690 ...11/10/2005 ... |....04/01/2030 ...
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31297T-WF-6 ..... FHLMC PC [c{0/ D¢ PP IR R I CAFFE e 157,244 1.101.8700 |.....cevvnvvnnnns 167,542 [oeneiiiiinnnnns 164,465 |....oovvnnnnnnnns 159,968 |....oevvenninens (O R T KT O | I AR | B RN 5.000 |...... 5.650 ....11/09/2005 ...|....09/01/2035 ...
31297V-Y8-5 ..... FHLMC PC GOLD COM ... .. 1.F FE ..|... . 99,971 |.101.8700 |... ..103,942 |.. ... 101,460 JO I . 51s I FORRRPPPY | B IR | B AU 5.000 |...... 5.560 ...11/30/2005 ...|....11/01/2035 ...
31208N-FU-4 ... FHLMC PC GOLD CAS ... .. 1.F FE ..|... ...9,456 |. 103.2900 |... R U 1 N 9,359 O e (40) |0 [0 e 7.000 |...... 9.680 ....12/01/2005 ...|....05/01/2031 ...
31306X-2A-0 ..... .. 1.F FE ..|... 2,074,721 |...96.4340 |... 1,988,919 |.. ....2,016,068 0 e (16,617) |0 o0 e 2.500 |...... 1.650 ....11/14/2012 ...|....10/01/2027 ...
31307M-24-8 ..... FHLMC .. 1.F FE ..|... .. 834,128 |...93.8400 |... ..817,522 |.. LU R 171D N N | I RPN | ) AN 2.500 |...... 2.080 ....05/28/2015 ...}|....05/01/2030 ...
31307R-6V-2 ..... FEDERAL NATL MG .. 1.F FE ..|... 1,314,766 |...94.5320 |... 1,266,672 |.. 0 [ (11,388) |0 o0 e 2.500 |...... 1.750 ...09/29/2016 ...|....10/01/2031 ...
3131XV-VQ-5 ..... FHLMC PC 30Y ZM2423 .. 1.F FE ..|... ....0.0000 |... 0. RN | N NN | B RN 3.000 |...... 0.000 ....08/07/2020 ...|....01/25/2047 ...
3131YB-WB-0 ..... FHLMC PC 15Y ZN5142 ... .. 1.F FE ..|... ...97.7620 |... 352,917 |.... .87, T7 0 . o (5,948) |eeeeniiieeee0 [0 | 3.500 |...... 2.230 ....06/12/2020 ...|....04/25/2034 ...
3132A5-H8-1 . FHLMC PC 30Y ZS4755 .. 1.F FE .. ...93.4360 |. ..642,765 |. 726,341 |.. .0 (4,913) |. .3.500 |......2.690 LLA171772021 02/25/2048
3132AC-SZ-4 . FHLMC PC 30Y ZT0536 .. 1.F FE .. ...93.7160 |. ..560,984 |. .545,279 |.. .0 .3.500 |......4.380 ....12/08/2023 .. 03/25/2048 ...
3132AE-HR-0 . FHLMC PC 30Y ZT2040 .. 1.F FE .. ...94.1060 |. ..262,390 |. .294,566 |.. .0 ......3.500 |......2.590 ....06/10/2021 .. 11/25/2043 ...
313200-2N-3 ... FHLMC PC 15Y SB0781 .. .. 1.F FE ..|... ...90.3530 |... 695,403 |.... . ....696,200 0 e 12,362 |0 o0 e 2.000 |...... 4.010 ...02/13/2023 ...|....08/25/2037 ...
313200-3T-9 ..... FHLMC PC 15Y SB0810 .. 1.F FE ..|... ...92.2010 |..ooevinnnnnns 1,462,922 |.... . 1,586,664 |.. ... 1,477,199 O e 15,285 |0 [0 e 2.500 |...... 3.910 ....03/16/2023 ...|....06/25/2037 ...
313200-AT-1 ..... .. 1.F FE ..|... ...97.8760 |....covnnnnnns 1,934,489 |.... 1,976,467 |.. .... 2,027,256 0 [ (29,976) |veeeeeeeeen0 [0 e 3.500 |...... 2.610 ...08/26/2019 ...|....03/01/2032 ...
313200-Y7-3 ..... FHLMC PC 15Y SB0734 ... .. 1.F FE ..|... ...92.4470 |... ...15,811 |.... LU SR ( (<) N N | N RPN | ) AN 2.500 |...... 3.850 ....03/16/2023 ...|....06/25/2037 ...
313206-AL-4 ..... FHLMC PC 15Y SB8111 .. .. 1.F FE ..|... ...90.3560 |... 0 et 10,719 |0 o0 e 2.000 |...... 4.290 ...02/13/2023 ...|....07/25/2036 ...
313206-BD-1 ..... FHLMC PC 15Y SB8136 ... .. 1.F FE ..|... ...86.9990 |... LU RN | N | RN | B SN 1.500 |...... 3.770 ....12/20/2023 ...|....01/25/2037 ...
313206-E9-7 ..... FHLMC PC 15Y SB8260 ... .. 1.F FE ..|... ....0.0000 |... 0 feeeennn(20,664) |oeeeeeeeeeen0 [0 e 5.000 |...... 0.000 ....09/13/2023 ...|....10/25/2038 ...
313206-EU-0 FHLMC PC 15Y SB8247 ... .. 1.F FE ..|... 0 [ (34,570) |0 o0 e 5.000 |...... 0.000 ....00/12/2023 ...|....08/25/2038 ...
3132DM-6A-8 ..... [FHLMC PC 30Y SD0865 .. 1.F FE .. .0 .3.500 |......3.890 ....05/06/2022 .. 02/25/2052
31320M-N6-8 . FHLMC PC 30Y SD0413 .. 1.AFE .. .0 .3.000 |......2.370 ...07/30/2021 .. 07/25/2050
31320M-QE-8 . FHLMC PC 30Y SD0453 L FFE e 00022020000 [ R | I R, .0 .2.000 |......0.000 ....05/24/2023 .. 11/25/2050
3132DN-CN-1 . | FHLMC PC 30Y SD0977 .. 1.F FE .. ..610,912 |. ..659, 111 .0 .3.500 |......3.700 ....04/14/2022 .. 02/25/2052 ...
3132DN-TN-3 ..... [FHLMC PC 30Y SD1457 .. 1.F FE .. ...90.2220 |. ..545,567 |. ..604,691 517,553 |.. .0 ......3.000 |......5.020 ...10/21/2022 .. 12/25/2051 ...
S132DN-YL-1 ... FHLMC PC 30Y SD1615 ... .. 1.F FE ..|... . 100.7640 |... ..335,498 |.. ....332,963 O o410 |0 [0 e 5.500 |...... 5.560 ....10/18/2022 ...|....09/25/2052 ...
31320P-FT-0 ..... FHLMC PC 30Y SD1978 ... .. 1.F FE ..|... . 104.4250 |... ..263,603 |.. ....270,815 O e (1,579) |0 o0 6.500 |...... 5.750 ...01/04/2023 ...|....12/25/2052 ...
31320P-JU-3 ...... FHLMC PC 30Y SD2075 ... .. 1.F FE ..|... ...82.2190 |... ..729,001 |.. ....578,672 U R o1c I N RN | B SO 2.000 |...... 3.880 ....12/06/2023 ...]|....02/25/2052 ...
31320P-KN-7 ... FHLMC PC 30Y SD2101 ... .. 1.F FE ..|... ...85.1690 |... ..195,009 |.. ....166,225 O e 1240 |0 0 e 2.500 |...... 4.470 ....06/22/2023 ...|....12/25/2051 ...
31320P-16-3 ..... FHLMC PC 30Y SD2149 ... .. 1.F FE ..|... ...85.9530 |... ..348,834 |.. ....299,584 O e 2,617 o0 [0 e 2.500 |...... 4.370 ....06/05/2023 ...|....02/25/2052 ...
31320Q-31-4 FHLMC PC 30Y SD3513 ... .. 1.F FE ..|... . 101.6280 |... ....20,241,693 |.... 19,917,290 |.. ...19,767,203 0 2,892 o0 o0 6.000 |...... 6.060 ...08/22/2023 ...|....08/25/2053 ...
313200-JM-9 ..... [FHLMC PC 30Y SD2968 .. 1.F FE .. ...81.9510 |. ..317,365 |. ..387,260 ....319,263 |.. .0 .2.000 |......4.330 ....06/19/2023 .. 12/25/2051 ...
313200-K4-7 ..... [FHLMC PC 30Y SD3015 .. 1.F FE .. .. 88.6170 |. .. 1,345,772 |. 1,518,638 1,344,509 |.. .0 .3.000 |......4.510 ...06/22/2023 .. 05/25/2052
313200-U5-3 ..| FHLMC PC 30Y SD3304 .. 1.F FE .. ...78.2240 |. .. 3,186,013 |. 4,072,932 .2,976,616 |.. .0 .1.500 |......5.260 ....00/26/2023 .. 02/25/2051
31320Q-ZH-2 ..... [FHLMC PC 30Y SD3444 .. 1.F FE .. .. 81.8000 |. ..375,238 |. 458,725 .362,033 |.. .0 .2.000 |......4.880 ....08/17/2023 .. 11/25/2051
31320V-52-4 . FHLMC PC 30Y SD8064 .. 1.F FE .. ...95.5120 |. .. 711,945 | J77,412 .. .0 ......4.000 |......3.330 ....03/03/2022 .. 05/25/2050 ...
31320V-7B-5 ... FHLMC PC 30Y SD8090 ... .. 1.F FE ..|... ...82.2940 |... ....841,292 O e 114 0 0 2.000 |...... 2.000 ...12/07/2021 ...|....09/25/2050 ...
31320V-18-6 ..... FHLMC PC 30Y SD7551 ... .. 1.F FE ..|... ...89.8020 |... ....420,286 O 1,349 0 [0 3.000 |...... 3.310 ....04/07/2022 ...|....01/25/2052 ...
31320V-MD-4 ... FHLMC PC 30Y SD7556 ... .. 1.F FE ..|... ...89.6290 |... ... 747,616 0 [ 16,828 |0 o0 e 3.000 |...... 5.040 ...10/20/2022 ...|....08/25/2052 ...
313200-A5-2 ... FHLMC PC 30Y SD8128 ... .. 1.F FE ..|... ...82.1380 |... O i o0 [0 2.000 |...... 4.500 ....06/24/2023 ...|....02/25/2051 ...
3132D0-AD-5 ... FHLMC PC 30Y SD8104 ... .. 1.F FE ..|... ...78.0450 |... ....2,877,607 0 [ 38,968 o0 [0 e 1.500 |...... 3.400 ...05/16/2022 ...|....11/25/2050 ...
313200-AN-5 ... FHLMC PC 30Y SD8112 ... .. 1.F FE ..|... ...78.2310 |... ....498,9% O e 7,782 o0 0 e 1.500 |...... 3.470 ....06/07/2022 ...|....12/25/2050 ...
313200-AR-4 ... FHLMC PC 30Y SD8116 ... .. 1.F FE ..|... ...92.9600 |... 287,590 |.... . .. ....327,881 O e (2,074) |0 o0 e 3.500 |...... 2.650 ...01/05/2021 ...|....12/25/2050 ...
31320-BB-8 ..... FHLMC PC 30Y SD8134 ... .. 1.F FE ..|... ...82.1120 |... 261,253 |.... ..318,164 |.. 270,524 LU O Y51 I N | I RPN | ) A 2.000 |...... 3.990 ....01/27/2023 ...|....03/25/2051 ...
313200-BP-7 ..... FHLMC PC 30Y SD8146 .. 1.F FE .. ...82.0290 |. ..2,810,331 |. . 3,426,005 .2,749,504 |.. .0 ......2.000 |......4.720 ...10/19/2023 .. 05/25/2051 ...
31320-BY-8 ..... FHLMC PC 30Y SD8155 ... . 1.FFE ..|.. L..81.9660 |.....ooiienns 890,118 |.... .1,085,951 |. ....806,997 O 0 0 0 2.000 |...... 5.810 ...10/17/2028 ...|....07/25/2051 ...
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313200-C9-2 ..... FHLMC PC 30Y SD8196 LAFFE L 38,274 |...92.3180 (O N [ 0 N | N AR | B RN 3.500 |...... 3.890 ....06/06/2022 ...|....02/25/2052 ...
313200-CG-6 ..... FHLMC PC 30Y SD8171 ... .. 1.F FE ..|... ... 77.9640 |... O i 85 |0 o0 e 1.500 |...... 1.880 ....11/17/2021 ...|....10/25/2051 ...
313200-CS-0 ... FHLMC PC 30Y SD8181 ... .. 1.F FE ..|... ... 77.9130 |... O 2,321 o0 [0 1.500 |...... 1.870 LG171772021 .. 1272572051 ..
313200-CT-8 ..... FHLMC PC 30Y SD8182 ... .. 1.F FE ..|... ...81.8050 |... O 0 0 o0 e 2.000 |...... 4.550 ....07/24/2023 ...|....12/25/2051 ...
313200-DT-7 ... FHLMC PC 30Y SD8214 ... .. 1.F FE ..|... ,810,319 [...91.8660 |... ,812,063 O 30827 o0 [0 3.500 |...... 5.790 ...10/03/2023 ... |....05/25/2052 ...
313200-E4-1 ..... FHLMC PC 30Y SD8255 ... .. 1.F FE ..|... ...3,802[...91.8450 [.....covuuniieeenn 3,821 | 4,160 [ 3,807 O 9 0 [0 e 3.500 |...... 4.640 ....07/18/2023 ...|....10/25/2052 ...
313200-E7-4 ..... FHLMC PC 30Y SD8258 ... .. 1.F FE ..|... ...99.0320 |... ....458,455 O 107 o0 [0 e 5.000 |...... 5.010 ....03/27/2023 ...|....10/25/2052 ...
3132D0-EC-3 ... FHLMC PC 30Y SD8231 ... .. 1.F FE ..|... ...97.0710 |... ....482,545 JLO I Y £ < ) FORRURPPRR | B IUUPRRPRRPIN | B FOT 4.500 |...... 4.730 ...02/08/2023 ...|....07/25/2052 ...
313200-EJ-8 . FHLMC PC 30Y SD8237 .. 1.F FE .. ...94.7090 |. .459,263 |.. .0 .4.000 |......4.770 ....06/06/2023 .. 08/25/2052
3132D0-ES-8 . FHLMC PC 30Y SD8245 .. 1.F FE .. ...97.0710 |. .225,809 |.. .0 .4.500 |......4.750 ....02/08/2023 .. 09/25/2052
313200-F5-7 ..... [FHLMC PC 30Y SD8288 .. 1.F FE .. ...99.0760 |. ..494,158 481,445 |.. .0 ......5.000 |......5.330 ....08/10/2023 .. 01/25/2053 ...
313200-F6-5 ..... FHLMC PC 30Y SD8289 ... .. 1.F FE ..|... . 100.5550 |... 1,879,429 |.. ,876,492 O e 47 o0 [0 e 5.500 |...... 5.460 ...07/18/2023 ...|....01/25/2053 ...
313200-FT-5 ..... FHLMC PC 30Y SD8278 ... .. 1.F FE ..|... . 101.7220 |... ..621,172 |.. ....639,09% LU O 7% Y4 N N | I RPN | ) RN 6.000 |...... 5.410 ....02/02/2023 ...|....12/25/2052 ...
313200-G9-8 ..... FHLMC PC 30Y SD8324 ... .. 1.F FE ..|... . 100.4890 |... ..949,287 |.. ...956,471 JO N U €7/ ARt | B IUUUPRRPRRTPIN | B AT 5.500 |...... 5.310 ....04/26/2023 ...|....05/25/2053 ...
313200-HG-1 ... FHLMC PC 30Y SD8331 ... .. 1.F FE ..|... . 100.4890 |... ..953,875 |.. 951,639 O s 90 o0 [0 e 5.500 |...... 5.470 ...06/24/2023 ... |....06/25/2053 ...
3132E0-3G-5 ..... FHLMC PC 30Y SD4399 ... .. 1.F FE ..|... ...82.2780 |... .2,243,036 |.. ,788,331 O 211 0 0 2.000 |...... 3.830 ....12/06/2023 ...|....04/25/2052 ...
3132E0-FH-0 ..... FHLMC PC 30Y SD3768 ... .. 1.F FE ..|... ...91.9440 |... .3,949,379 |.. .... 3,520,193 0. RN | N AR | N RN 3.500 |...... 4.460 ....12/08/2023 ...|....06/25/2052 ...
3132E0-LY-6 ..... FHLMC PC 30Y SD3943 ... .. 1.F FE ..|... ...85.7260 |... 528,901 |.... ... 616,96 |.. 482,267 0 . e840 [0 0 [ 2.500 |...... 5.530 ....10/17/2023 ...|....05/25/2052 ...
31326G-A2-1 ..... FHLMC PC GOLD PC .. .. 1.F FE ..|... ...97.5730 |... 929,031 |.... ..952,135 |.. 977,351 O [ (5,446) o0 [0 4.000 |...... 3.500 ....08/31/2011 ...|....08/01/2041 ...
31326S-BF-5 ..... FHLMC PC GOLD PC .. .. 1.F FE .. ...94.7090 |. ..2,678,587 |. .2,828,228 . 2,895,443 |.. .0 (6,377) |. .3.500 |......3.070 ....03/08/2012 .. 03/01/2042
31326V-L6-7 ..... FHLMC .. 1.F FE .. ...92.8040 |. .. 2,555,468 |. .2,753,618 .2,828,3% |.. .0 .. (13,159) |. .3.000 |......2.530 ....07/31/2012 .. 08/01/2042
3132HP-KK-9 . FHLMC .. 1.F FE .. ...92.7410 |. .. 1,124,910 |. 01,212,949 1,237,636 |.. .0 (2,380) |- .3.000 |......2.640 ....01/30/2013 .. 11/01/2042
3132HP-NB-6 . FHLMC ... .. 1.F FE .. ...92.2240 |. .1,838,574 1,899,252 |.. .0 (9,305) | .3.000 |......2.440 ....11/20/2012 .. 11/01/2042 ...
3132HQ-EG-3 ..... [FHLMC ... .. 1.F FE .. ...92.1820 |. .2,119,537 .2,191,764 |.. .0 ..(12,615) | ......3.000 |......2.430 . 12/1172012 .. 12/01/2042 ...
3132J6-E6-7 ..... FHLMC FHLMC . .. 1.F FE ..|... ...92.7610 |... . 2,402,884 |.. 2,450,174 JLUS PO ¢ ) FUUUUUUUTRRRUOR | [ IO | B R 3.000 |...... 2.660 ....01/30/2013 ...|....02/01/2043 ...
3132J7-K6-8 ..... FHLMC PC GOLD PC .. .. 1.F FE ..|... ...92.1390 |... .1,053,027 |.. 1,086,259 JO I O £ 101D N ARt | B IUUURPRRIN | ) AU 3.000 |...... 2.470 ....04/30/2013 ...|....03/01/2043 ...
3132J9-G7-7 ..... FHLMC PC GOLD PC .. .. 1.F FE ..|... ...92.1810 |... . 1,627,568 |.. 1,678,464 O [ (8,330) [0 [0 3.000 |...... 2.480 ....04/30/2013 ...|....05/01/2043 ...
3132J9-TD-0 ..... FHLMC PC GOLD PC .. 1.F FE ..|... ...94.9970 |... 1,902,378 |.... .2,002,558 |.. 2,054,446 0 [ (4,891) |0 o0 e 3.500 |...... 3.050 ....05/29/2013 ...|....05/01/2043 ...
31320R-QE-3 ..... FHLMC .. 1.F FE ..|... ...93.5690 |... 1,477,367 |.... 1,619,333 O [ (2,578 [0 [0 3.500 |...... 3.080 ....07/30/2015 ...|....07/01/2045 ...
31320U-Rs-4 FHLMC .. 1.F FE ..|... .. 2,070,971 |...93.5690 |... 1,876,465 |.... . 2,057,549 0 . e (2,983) |oeeeeeiiieeeeen0 0 3.500 |...... 3.080 ...12/08/2015 ...|....12/01/2045 ...
31320U-UZ-4 ..... [FHLMC .. 1.F FE .. 1,987,642 |...91.6800 |. .. 1,832,019 |. . 1,998,258 . 1,989,256 |.. .0 . 1,085 |. .3.000 |......3.050 ....12/16/2015 .. 12/01/2045 ...
3132VQ-03-3 ..... [FHLMC ... .. 1.F FE .. ...93.3150 |. ..4,164,745 |. . 4,463,064 . 4,547,342 |.. .0 . (13,113) ] .3.500 |......3.210 ....06/26/2019 .. 06/01/2049
31321D-MZ-4 ..... [FEDERAL NATL MG .. 1.F FE .. ...93.5700 |. 1,997,824 |. .2,135,111 .2,230,058 |.. .0 (7,582) |. .3.500 |......2.820 ....08/31/2016 .. 05/01/2046
31320K-KE-7 ..... FEDERAL NATL MG .. .. 1.F FE .. ...93.5680 |. ..1,611,526 |. .1,722,289 1,752,451 |.. .0 (1,456) |. .3.500 |......3.210 ....03/13/2017 .. 01/01/2047 ...
3132-BA-9 ..... FHLMC PC 55D 1A2532 .. 1.F FE .. ...86.6210 |. ..853,087 |. ..984,841 .894,129 |.. .0 ......4.000 |......4.810 ...01/19/2023 .. 11/25/2082 ...
3132XG-1Y-8 ..... FHLMC PC 55D 1iN2462 ... .. 1.F FE ..|... .. 432,539 |...93.7170 |... 468,586 |.... . 500,000 |.. ....433,368 O 829 |0 o0 e 3.890 |...... 7.060 ....10/17/2023 ...|....07/25/2033 ...
3132XS-ED-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... .. 3,008,896 |...93.5680 |.............. 2,723,983 |.... .2,911,211 |.. ... 2,992,624 0 [ (11,888) |0 o0 e 3.500 |...... 3.070 . ....09/15/2017 ...|....08/01/2047 ...
3132XS-KG-4 ..... FEDERAL NATL MG .. .. 1.F FE ..|... .. 2,101,040 |...93.5680 |.............. 1,898,293 |.... .2,028,765 |.. ....2,088,769 0 [ (3,439) |0 o0 e 3.500 |...... 3.040 ... 71,007 |....09/01/2017 ...|....08/01/2047 ...
3132XT-MS-4 ... FEDERAL NATL MG .. .. 1.F FE ..|... .. 2,038,817 |...93.5680 |.............. 1,863,940 |[.... 1,992,053 |.. ....2,031,318 O [ (4,889) |0 o0 e 3.500 |...... 3.190 69,721 |....12/20/2017 ...|....10/01/2047 ...
3132XU-NA-9 ... FEDERAL NATL MG .. .. 1.F FE ..|... .. 2,716,610 |...93.5680 |.............. 2,468,227 |.... ....2,703,466 0 [ (6,054) |veeeeeen0 [0 e 3.500 |...... 3.110 . 92,326 |....11/28/2017 ...|....11/01/2047 ...
3132XW-BJ-9 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.5680 |.......oennnns 3,285,727 |.... ... 3,479,99% LU R ( ;- N N | I RPN | ) AN 3.500 |...... 3.470 .. 121,783 |....02/27/2018 ...|....01/01/2048 ...
3132XX-GL-7 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.4070 |...covnnnnnnns 4,525,819 |.... . .... 4,802,916 O e 5,269 |0 o0 e 3.500 |...... 3.600 .. 169,583 |....08/02/2018 ...|....03/01/2048 ...
3132XY-G8-4 ..... FEDERAL NATL MG .. 1.F FE ..|... ...96.3740 |... 799,707 |.... ..829,791 |.. 845,847 0. L (6,197) |0 [0 4.000 |...... 3.680 . 33,192 |....04/12/2018 ...|....04/01/2048 ...
3132Y0-4E-7 ..... FHLMC .. 1.F FE .. ...96.6320 |. ..1,760,183 |. 1,821,518 1,844,532 |.. .0 (6,693) |- ......4.000 |......3.780 . 72,861 |....08/02/2018 .. 07/01/2048 ...
313340-2K-6 ..... FEDERAL HOME LN BKS .. . 1.FFE ..|.. .. 1,027,714 )...93.1870 |....oovieiennnn 934,55 |.... .1,002,877 |. ... 1,024,292 .0 .. (79 [0 0 3.500 |...... 3.150 . 35,101 ....07/30/2019 ...|....07/01/2049 ...
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31334Y-A5-6 ..... 0 R e I N CAFFE e 3,569,895 |...93.1870 [............e. 3,242,834 |.............. 3,479,907 |.ieiiinnnnn 3,558,023 |...eunniiiiinnnd 0 fooeeeeeenn (5,703) |0 feiiiiinnnl0 s 3.500 |...... 3.140 ...10723/2019 ...|....08/01/2049 ...
31339U-VJ-6 ..... FHLMC PC 30Y QA4217 ... .. 1.AFE ..|... ...89.5%0 |... . 160,080 |.. ... 167,476 O [ (343) |0 o0 e 3.000 |...... 2.360 ....07/16/2021 ...|....10/25/2049 ...
3133A1-D0-2 ... FHLMC PC 30Y QA6411 ... .. 1.F FE ..|... ...98.0890 |... ....363,892 LU R (7 N PO | I RPN | ) AN 4.500 |...... 3.230 ....09/18/2020 ...|....01/25/2050 ...
3133A3-49-0 ... FHLMC PC 30Y QA8388 ... .. 1.F FE ..|... ...95.7580 |... . .. ....1,181,472 0 e (2,835) |0 o0 e 4.000 |...... 2.960 ....06/16/2020 ...|....04/25/2050 ...
3133A3-TU-2 ..... FHLMC PC 30Y QA8663 ... .. 1.F FE ..|... ...93.1870 |... . 1,494,635 |.. .... 1,575,651 JLOJ SRR (1 ()N N | N RPN | ) AN 3.500 |...... 2.7110 ....08/28/2020 ...|....04/25/2050 ...
3133A3-ZL-5 ..... FHLMC PC 30Y QA8847 ... .. 1.F FE ..|... ...89.4510 |... . 3,324,568 |.. ... 3,474,732 0 [ (18,967) |veeeeeeeeen0 [0 e 3.000 |...... 2.370 ...06/24/2020 ...|....04/25/2050 ...
3133A4-88-0 ..... FHLMC PC 30Y QA9543 ... .. 1.F FE ..|... ...93.4370 |... 650,155 |.... ..695,816 |.. 731,299 O e (2,478) |0 o0 e 3.500 |...... 2.760 ....06/24/2020 ...|....05/25/2050 ...
3133A9-DF-9 ..... FHLMC PC 30Y 0B2802 ... .. 1.F FE ..|... ...85.6200 |... ....10,797,928 |.... 12,611,398 |.. ...13,199,381 0 [ (53,269) |oveeeeeeeeeen0 [0 e 2.500 |...... 1.890 ...08/20/2020 ...|....08/25/2050 ...
3133AA-V9-0 ..... [FHLMC PC 30Y QB4240 .. 1.F FE .. ...82.1650 |. .. 115,321 |. 114,849 .. .0 .2.000 |......4.520 ....06/24/2023 .. 10/25/2050 ...
3133AD-US-3 ..... [FHLMC PC 30Y 0B6893 .. 1.F FE .. ...82.1390 |. ..556,451 |. 561,611 |.. .0 .2.000 |......4.330 ....05/09/2023 .. 12/25/2050 ...
3133AF-62-9 ..... [FHLMC PC 30Y QB8988 .. 1.F FE .. ...82.1120 |. ..112,038 |. 11,649 .. .0 ......2.000 |......4.500 ...06/24/2023 .. 02/25/2051 ...
3133AG-HA-O ..... FHLMC PC 30Y 0B9225 ... .. 1.F FE ..|... ...83.3670 |... ...49,521 |.... JLU N Y (- I ARt | B IR | ) AU 2.000 |...... 4.500 ....05/24/2023 ...|....03/25/2051 ...
3133AG-JU-4 ... FHLMC PC 30Y QB9275 ... .. 1.F FE ..|... ...81.8640 |... 908,229 |.... 915,401 O e 6,024 |0 [0 2.000 |...... 4.380 ....06/17/2023 ...|....03/25/2051 ...
3133AG-02-8 ..... FHLMC PC 30Y QB9473 ... .. 1.F FE ..|... ...82.1130 |... ... 11,576,479 |.... ... 14,108, 164 0 e (1,196) |0 o0 e 2.000 |...... 1.970 ...02/25/2021 ...|....08/25/2051 ...
3133AG-UL-1 ... FHLMC PC 30Y QB9587 ... .. 1.F FE ..|... ...92.2540 |... ....226,530 O e (491 |0 [0 e 3.500 |...... 2.690 ....06/03/2021 ...|....03/25/2051 ...
3133AJ-PG-2 ... FHLMC PC 30Y QC0423 ... .. 1.F FE ..|... ...82.0720 |... ... 470,070 0 [ 3,007 v o0 e 2.000 |...... 4.380 ....05/17/2023 ...|....04/25/2051 ...
3133AK-20-2 ... FHLMC PC 30Y QC1683 ... .. 1.F FE ..|... ...78.0140 |... ....354,199 LU RS -1 T AU | I RN | ) AN 1.500 |...... 4.110 ....12/14/2022 ...|....05/25/2051 ...
3133AK-W2-2 ..... FHLMC PC 30Y QC1565 ... .. 1.F FE ..|... ...78.0040 |... 211,199 |.... ... 217,610 O e 3,789 |0 o0 e 1.500 |...... 4.110 ....12/14/2022 ...|....05/25/2051 ...
S133AL-Z0-1 ... FHLMC PC 30Y QC2557 ... .. 1.F FE ..|... ...89.3550 |... 225,248 |.... ....263,149 LU SRR (10 N N I RPN | ) A 3.000 |...... 2.400 ....06/17/2021 ...|....06/25/2051 ...
3133AP-Z6-9 . FHLMC PC 30Y QC5265 .. 1.F FE .. ...85.4480 |. ..209,806 |. 208,880 |.. .0 .2.500 |......4.560 ....06/22/2023 .. 08/25/2051
3133A0-50-6 . FHLMC PC 30Y QC6255 .. 1.AFE .. ...89.2900 |. .261,759 |.. .0 .3.000 |......2.370 ....09/08/2021 .. 08/25/2051
3133AQ-ES-2 ..... [FHLMC PC 30Y QC5545 .. 1.LAFE .. ...89.3550 |. 642,531 |.. .0 .3.000 |......2.390 ....08/06/2021 .. 08/25/2051
S133AT-F7-1 ..... FHLMC PC 30Y QC8290 .. 1.F FE .. ...88.6150 |. 1,120,652 |.. .0 .3.000 |......2.720 ...02/01/2022 .. 10/25/2051 ...
3133AT-V6-5 ..... FHLMC PC 30Y QC8737 .. 1.F FE .. ...85.7780 |. 179,327 |.. .0 ......2.500 |......4.540 ....06/22/2023 .. 10/25/2051 ...
3133AU-DX-3 ... FHLMC PC 30Y QC9118 ... .. 1.F FE ..|... ...88.5820 |... ....8,797,951 O e 15,282 |0 [0 e 3.000 |...... 5.190 ...08/22/2023 ...|....10/25/2051 ...
3133AX-B2-7 ..... FHLMC PC 30Y QD0957 ... .. 1.F FE ..|... ....0.0000 |... 0 . PR | N (SR | N RN 3.000 |...... 0.000 ....11/10/2021 ...|....11/25/2051 ...
3133AX-M8-2 ..... FHLMC PC 30Y QD1283 ... .. 1.F FE ..|... ...94.7390 |... ... 111,723 O [ (2,970) [0 [0 4.000 |...... 3.010 ....11/06/2021 ...|....11/25/2051 ...
3133B0-WZ-2 ..... FHLMC PC 30Y QD3364 ... .. 1.F FE ..|... ...92.3300 |... . .. ....576,964 0 . o (1,855) oeeeeiiieeee0 0 | 3.500 |...... 2.770 ....12/07/2021 ...|....12/25/2051 ...
3133B2-Y7-8 ..... FHLMC PC 30Y QD5234 ... .. 1.F FE ..|... ...92.3180 |... ..744,780 |.. ....780,441 LU R (- 05t N N | I RPN | ) AN 3.500 |...... 2.860 ...01/11/2022 ...|....01/25/2052 ...
313382-73-6 FHLMC PC 30Y QD5262 ... .. 1.F FE ..|... ...81.7410 |... .. 14,274,025 |.... 17,462,397 |.. ...13,315,078 O 0 0 o0 e 2.000 |...... 5.490 ....11/15/2023 ...|....01/25/2052 ...
3133B3-FK-8 ..... [FHLMC PC 30Y QD5570 .. 1.F FE .. ...85.1860 |. ..361,519 | 371,667 |.. .0 .2.500 |......4.150 ....04/13/2023 .. 01/25/2052 ...
313383-FU-6 ..... [FHLMC PC 30Y QD5579 .. 1.F FE .. ...92.3180 |. ..562,413 |. .637,470 |.. .0 .3.500 |......2.880 ....01/14/2022 .. 02/25/2052
3133B3-H3-4 ..... [FHLMC PC 30Y QD5650 .. 1.F FE .. ...85.1800 |. ..771,853 |. 787,727 |.. .0 .2.500 |......4.250 ....04/26/2023 .. 01/25/2052
3133B3-QF-7 . FHLMC PC 30Y QD5854 .. 1.F FE .. ...92.6860 |. ..424,393 |. .458,333 |.. .0 .3.500 |...... 3.450 ....08/29/2022 .. 01/25/2052
3133B3-IR-4 ..... [FHLMC PC 30Y QD6056 .. 1.F FE .. ...89.3900 |. .. 1,266,428 |. 1,202,767 |.. .0 ......3.000 |......5.150 ....10/20/2022 .. 02/25/2052 ...
3133B4-7K-5 ..... FHLMC PC 30Y QD7198 ... .. 1.F FE ..|... ...88.7030 |... 604,661 JLO N U 7/} ) AUt | B IUUUPURPRRPIN | B IO 3.000 |...... 2.870 ...08/08/2022 ...|....02/25/2052 ...
313385-7L-0 ..... FHLMC PC 30Y QD8099 ... .. 1.F FE ..|... ...92.6860 |... ....657,315 LU R %Y/ N N | I RPN | ) AN 3.500 |...... 3.100 ...02/24/2022 ... |....03/25/2052 ...
3133B5-ZL-9 ..... FHLMC PC 30Y QD7947 ... .. 1.F FE ..|... ...88.5730 |... ....269,718 O e 1,387 0 o0 e 3.000 |...... 4.610 ....08/15/2023 ...]|....03/25/2052 ...
313386-BL-3 ..... FHLMC PC 30Y QD8143 ... .. 1.F FE ..|... ...81.9310 |... ....2,069,709 O e 11,760 |0 o0 2.000 |...... 5.650 ....10/02/2023 ...]|....03/25/2052 ...
31338D-3T-0 ..... FHLMC PC 30Y QE4410 ... .. 1.F FE ..|... ...99.4010 |... .. 0 [ (2,497) |0 o0 e 5.000 |...... 4.580 ....06/09/2022 ...|....06/25/2052 ...
3133C7-NI-3 ... FHLMC PC 30Y 0G6705 .. 1.F FE ..|... . 102.6530 |... ..901,753 |.. LU PR (& I (1[0 DN N | RPN | ) AN 6.500 |...... 6.060 ....07/06/2023 ...|....07/25/2053 ...
313303-BL-8 ..... .. 1.F FE ..|... ...93.1490 |... . .2,282,817 |.. .... 2,333,035 0 [ (4,488) |0 [0 e 3.000 |...... 2.590 ...08/28/2019 ...|....08/01/2039 ...
313303-PJ-8 FHLMC PC 20Y QK0425 ... .. 1.F FE ..|... ...89.1080 |.....cevnnnnns 8,653,022 |.... ...10,128,378 O [ (51,974) |0 o0 e 2.500 |...... 1.750 ....09/28/2020 ...|....09/25/2040 ...
3133JL-CA-5 ..... [FHLMC PC 30Y QU7265 .. 1.F FE .. ...87.0830 |. 1,983,349 |. .2,285,889 |.. .0 ......3.000 |......2.920 ...10/18/2019 .. 09/25/2049 ...
3133KK-5P-0 ... FHLMC PC 30Y RA4454 ... . 1.FFE ..|.. ...82.1640 |....oovnns 275,675 |.... ....274,536 O e 2977 o0 0 2.000 |...... 4.500 ...05/24/2023 ... |....02/25/2051 ...
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3133KL-2T-3 ..... FHLMC PC 30Y RA5286 LFFE L 199,442 |...85.2550 |....oeevvvunnnnns 204,979 |..ooovininns 240,428 |...oenniiiiinnnn 200,410 [coeeiiiinnnnnnn 0 fooeerrnnnnnn 3,442 |0 0 2.500 |...... 4.960 ....10/12/2022 ...|....05/25/2051 ...
3133KL-BG-1 ..... FHLMC PC 30Y RA4539 ... .. 1.F FE ..|... ..673,371...78.1460 |... ..901,962 |.. .. 673,861 O 2,579 |0 o0 e 1.500 |...... 5.100 ...09/05/2023 ...|[....02/25/2051 ...
3133KL-JA-6 ..... FHLMC PC 30Y RA4757 ... .. 1.F FE ..|... ... 84,600 |...83.2430 |... ..103,546 |.. O o863 |0 [0 2.000 |...... 4.800 ....06/24/2023 ...|....03/25/2046 ...
3133KL-N5-2 ... FHLMC PC 30Y RA4912 ... .. 1.F FE ..|... .. 429,770 |...88.5830 |... ..483,992 |.. . 0 [ 1,908 |0 o0 e 3.000 |...... 4.620 ....04/19/2023 ...|....03/25/2051 ...
3133KM-DF-9 ..... FHLMC PC 30Y RA5502 ... .. 1.F FE ..|... .. 507,883 |...88.5820 |... 532,175 |.... . 600,767 |.. ....510,225 O 9134 0 [0 3.000 |...... 5.280 ...10/19/2022 ...|....06/25/2051 ...
3133KM-JZ-9 ..... FHLMC PC 30Y RA5680 ... .. 1.F FE ..|... ,137,829 |...81.9060 |... ,131,900 |.... 1,381,935 |.. ,139,153 0 [ 5,437 0 0 e 2.000 |...... 4.430 ...07/13/2023 ...|....08/25/2051 ...
S133KN-HK-2 ... FHLMC PC 30Y RA6534 ... .. 1.F FE ..|... ...81.7840 |... 383,092 |.... 353,610 O 103 0 [0 2.000 |...... 5.630 ....11/02/2023 ...|....12/25/2051 ...
3133KP-U5-5 ... FHLMC PC 30Y RA7804 ... .. 1.F FE ..|... . 100.6680 |... ...402,676 0 o340 |0 0 e 5.500 |...... 5.520 ...10/07/2022 ...|....08/25/2052 ...
3133KQ-AE-6 ..... [FHLMC PC 30Y RA8105 .. 1.F FE .. . 101.8220 |. .0 .6.000 |......5.870 ....11/04/2022 .. 10/25/2082 ...
3133KQ-FT-8 ..... FHLMC PC 30Y RA8278 .. 1.F FE .. ...99.0960 |. .0 .5.000 |......5.000 ....04/10/2023 .. 12/25/2052 ...
3133KY-WA-3 ..... FHLMC PC 20Y RB5141 .. 1.F FE .. ...85.3850 |. .0 ......2.000 |......1.780 ...12/0172021 .. 01/25/2042 ...
3133LI-A3-6 ..... FHLMC PC 30Y RE0026 ... .. 1.F FE ..|... ...82.0470 |... ....261,769 O 0 0 o0 e 2.000 |...... 5.510 ....10/13/2023 ...|....05/25/2051 ...
3133LI-A8-5 ..... FHLMC PC 30Y RE0031 ... .. 1.F FE ..|... ...83.7470 |... ....247,846 O e o0 [0 2.000 |...... 5.480 ....10/13/2023 ...|....09/25/2051 ...
3133US-JC-6 ..... FHLMC PC 30Y S12059 ... .. 1.F FE ..|... 1..82.3070 |oeeeeeiieeeeen 7,762 [ 9,431 7,782 O e 39 0 o0 2.000 |...... 4.320 ....07/13/2023 ...|....09/25/2050 ...
3133US-J0-4 ...... FHLMC PC 30Y S12060 ... .. 1.F FE ..|... ...82.2810 |... ,538,479 O 18,104 |0 [0 2.000 |...... 4.390 ...06/29/2023 ... |....09/25/2050 ...
3134A4-NT-7 ..... FEDERAL HOME LN MTG .. .. 1.F FE ..|... ...73.5490 |... . .. 179,317 O e 2,578 0 o0 0.000 |...... 1.450 ....11/24/2020 ...|....07/15/2031 ...
3136B3-5A-4 ..... FNVA REMIC TRUST . .. 1.F FE ..|... ...94.5920 |... ,315,952 |.. ,380,618 O [ (13,627) |0 o0 e 3.500 |...... 2.720 ....08/18/2020 ...|....06/25/2048 ...
3136B3-UT-5 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...97.5300 |... ,805,938 |.... ,845,714 0 [ 698 |0 0 e 5.742 |...... 5.800 ...01/14/2019 ...|....01/25/2049 ...
3136B3-WF-3 ..... FNVA REMIC TRUST . .. 1.F FE ..|... ...96.9990 |... 825,757 |.... ....847,515 LU RN 11 I N | RPN | ) AN 5.842 |...... 5.910 ....11/14/2019 ...|....01/25/2049 ...
3136B4-5C-8 ..... FEDERAL NATL MG .. .. 1.F FE .. ...97.2130 |. ..336,513 |. .345,970 |.. .0 .5.892 |......5.900 ....06/26/2019 .. 07/25/2049
3136BB-T0-5 ..... FNVA REMIC TRUST . .. 1.F FE .. ...18.89%60 |. .. 144,266 |. 113,240 |.. .0 .4.000 ....01/14/2021 .. 09/25/2050
3136BB-TT-9 ..... FNVA REMIC TRUST . .. 1.F FE .. ...18.7730 |. ..214,770 |. 162,409 |.. .0 .4.000 ....01/07/2021 .. 09/25/2050
3136BB-TX-0 ..... FNVA REMIC TRUST . .. 1.F FE .. ...17.8380 |. .0 .4.000 ....01/15/2021 .. 09/25/2050 ...
3136BB-WE-8 ..... FNVA REMIC TRUST . .. 1.F FE .. ...19.2420 |. .0 ......4.000 ...12/15/2020 .. 09/25/2050 ...
3136B0-RA-9 ..... FNVA REMIC TRUST . .. 1.F FE ..|... . 103.6050 |... O i (A2) 0 [0 6.500 ....10/12/2023 ...|....04/25/2049 ...
31371H-X9-4 ..... FEDERAL NATL MG .. 1.F FE ..|... . 103.8540 |... JLO N U | I APt | B IEUUPRRPRRRRIN | B AU 6.500 ....01/04/2022 ...|....10/01/2029 ...
31371J-BD-5 ..... FEDERAL NATL MG .. 1.F FE ..|... . 103.1740 |... O 168 |0 [0 7.000 ...01/14/2000 ... |....02/01/2030 ...
3137R-N-4 ..... FEDERAL NATL MG .. 1.F FE ..|... . 103.1740 |... O e 70 |0 o0 e 7.000 ....06/08/2000 ...|....06/01/2028 ...
3137BR-N7-6 ..... .. 1.F FE ..|... ...97.9510 |... . . O i 88 o0 [0 e 5.852 ....01/15/2019 ...|....08/15/2046 ...
3137F3-CH-2 ..... FHLMC REMIC SERIES . .. 1.F FE ..|... ...96.2530 |... 752,407 |.... .. ...777,990 O e 284 |0 0 e 5.752 ...05/19/2020 ...|....03/15/2048 ...
3137F6-6L-6 ..... FHMC ..ot .. 1.F FE .. ...91.7980 |. ..462,399 |. ..503,714 .508,385 |.. .0 (1,638) | .1.000 |.. ....10/28/2020 .. 12/15/2040 ...
3137F6-6V-4 ..... FHLMC REMIC SERIES . .. 1.F FE .. ...91.4570 |. ..881,095 |. ..963,39%8 .972,900 |.. .0 (3,117) |. .1.000 |.. ....11/05/2020 .. 05/15/2041
3137F7-TN-5 ... FHLMC ... .. 1.F FE .. ...91.0110 |. .418,417 |. ..459,744 463,778 |.. .0 (1,284) |. .1.000 |.. ....11/25/2020 .. 01/15/2046
3137F7-YY-5 ..... FHLMC .. 1.F FE .. ...87.9040 |. ..785,970 |. ..894,124 902,748 |.. .0 (1,511) | .1.000 |.. ....11/24/2020 .. 05/25/2047
3137F9-WP-2 ..... FHLMC ... .. 1.F FE .. ...20.3660 |. 302,147 e .235,260 |.. .0 ......4.000 |.. ....02/03/2021 .. 02/25/2051 ...
3137FK-BB-1 ..... FHLMC REMIC SERIES . .. 1.F FE ..|... ...97.1910 |... 516,177 |.... ....530,937 O e (M) 0 o0 e 5.852 ...05/19/2020 ...|....12/15/2048 ...
3137FQ-HG-1 ... FREDDIE MAC .. 1.F FE ..|... ...89.9900 |... .. 809,818 O e (172) il o0 e 2.500 ....11/27/2019 ...|....09/25/2048 ...
3137FU-H0-3 ..... FHLMC REMIC SERIES .... .. 1.F FE ..|... ...15.9650 |... O e (159) o0 o0 e 4.500 ....01/14/2021 ...|....07/25/2050 ...
3137FU-5T-3 ..... FHLMC REMIC SERIES .... .. 1.F FE ..|... ...17.3330 |... LU R~ N £ T N | N RPN | ) A 4.000 ....12/16/2020 ...|....09/25/2050 ...
3137FY-YN-0 ..... FHLMC REMIC SERIES .... .. 1.F FE ..|... ...81.4650 |... O [ (B4 |0 o0 e 1.000 ...04/22/2021 ...|....08/15/2044 ...
3137HA-AA-4 ..... .. 1.B FE ..|... ...99.7100 |... 247,989 |.... ...246,173 U R - N N | N RN | ) FN 4.632 ...06/15/2023 ...|....07/25/2038 ...
3137HA-K6-2 ..... FHLMC REMIC SERIES . .. 1.F FE ..|... . 104.2940 |... 260,735 |.... JL I I | I AP | B ISP | B ST 6.000 ....08/15/2023 ...|....09/25/2053 ...
31383T-H-2 ..... FEDERAL NATL MG .. 1.F FE ..|... . 103.9230 |... ... 19,043 |.... O v 113 0 [0 6.500 ....09/10/1999 ...|....09/01/2029 ...
31385l1-X8-7 ..... [FNMA PASS-THRU LNG 30 Y ... .. 1.F FE .. . 103.0730 |. ..286,504 |. .0 eee..7.000 |.. ...10/12/2005 .. 09/01/2032 ...
31389F-84-5 ... FNMA PASS-THRU NG 30 Y ... . 1.FFE ..|.. . 104.8510 |... ...62,952 |.... O 0 0 0 6.500 ...01/25/2002 ... |....02/01/2032 ...
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3138A7-44-4 ..... FNMA PASS-THRU ~ LNG 30 Y .. 1.F FE .. ...99.9830 |......ooeeennnn 919,165 [oniiiiiinnnns 919,320 |oevvveniiiiiinnnn 959,511 |oevvenniiinnnnd 0 |eeens (6,726) [.evvveeeeiiinnnd0 |0 s 4.500 |...... 3.630 ....11/14/2011 ...|....03/01/2041 ...
3138AB-23-6 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... ...99.9830 |... .1,419,713 |.. .... 1,458,865 0 . o (8,309) [eeeeiiieeeeen0 0 | 4.500 |...... 3.920 ....05/31/2011 ...|....04/01/2041 ...
3138AH-7B-6 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... . 102.7110 |... ..201,489 |.. LU R (1) N N | I RPN | ) A 5.000 |...... 4.060 ....07/27/2011 ...|....07/01/2041 ...
3138AS-PL-0 ..... FEDERAL NATL MG .. 1.F FE ..|... ...97.3970 |... .2,056,103 |.. 0 e (5,957) |0 o0 e 4.000 |...... 3.360 ....09/30/2011 ...|....09/01/2041 ...
3138E0-AE-9 ..... FEDERAL NATL MG .. 1.F FE ..|... ...96.8520 |... O [ (2,601) |0 o0 e 4.000 |...... 3.220 ....04/30/2012 ...|....01/01/2042 ...
3138E2-VY-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...97.3970 |... 618,579 |.... . . ....672,521 0 [ (4,985) |0 e l0 e 4.000 |...... 2.960 ...09/28/2012 ...|....12/01/2041 ...
3138E5-CL-0 ..... FNMA PASS-THRU  INT 15 Y .. 1.F FE ..|... ...96.5830 |... 296,606 |.... ..307,099 |.. ....311,674 JLUJ SRR (T N | I RPN | ) A 3.000 |...... 1.840 ....02/28/2013 ...|....01/01/2027 ...
3138ED-WV-9 ..... FEDERAL NATL MG .. 1.F FE ..|... ...94.3490 |... ..2,615,872 |.... 2,772,523 |.. ....2,871,358 0 [ (8,603) |veeeeeeeeen0 [0 e 3.500 |...... 2.870 ....05/31/2012 ...|....05/01/2042 ...
3138EN-LD-9 . FHICHC .. 1.F FE .. ...99.3840 |. ..621,699 |. ..625,546 .667,236 |.. .0 .4.500 |......3.340 ....06/12/2015 .. 09/01/2044
3138EP-2D-5 . FEDERAL NATL MG .. .. 1.F FE .. ...96.5300 |. .. 1,657,183 |. 1,716,745 1,787,832 |.. .0 .4.000 |......3.310 ....01/31/2017 .. 07/01/2045
3138LS-KA-7 ..... FEDERAL NATL MG .. 1.F FE .. ...94.6380 |. ..3,721,898 |. . 3,932,755 .4,101,032 |.. .0 ......3.500 |......2.760 ....08/30/2012 .. 05/01/2042 ...
3138LT-06-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...95.8230 |... 417,950 |.... 443,930 0 e (5,298) |veeeeeeeen0 [0 e 3.000 |...... 1.780 ...09/28/2012 ...|....06/01/2027 ...
3138M7-YZ-2 ..... FEDERAL NATL MG .. 1.F FE ..|... ...94.4330 |... 1,438,857 |.... .... 1,599,167 O [ (8,440) vl o0 e 3.500 |...... 2.670 ....01/14/2013 ...|....12/01/2042 ...
3138NX-52-6 ..... FNMA PASS-THRU  LNG 30 Y .. 1.F FE ..|... ...97.3950 |... 1,809,282 |.... .. .... 1,933,645 0 [ (6,132) |0 o0 e 4.000 |...... 3.280 ....07/30/2014 ...|....02/01/2043 ...
3138WE-MM-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...94.9610 |... ..981,047 |.. .... 1,000,526 LU SRR (11N N | I RPN | ) AN 2.500 |...... 1.690 ....09/29/2016 ...|....05/01/2030 ...
31381K-KB-0 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...93.1630 |... .2,693,116 |.. .... 2,647,629 J I O 811 I ARt | B IR | ) AU 3.000 |...... 3.320 ....04/26/2018 ...|....03/01/2037 ...
313810-05-4 ... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... ...92.2180 |... .2,760,987 |.. ....2,738,132 O e 1,707 0 [0 e 3.000 |...... 3.100 ....06/19/2013 ...|....05/01/2043 ...
3138WV-87-7 ..... FNVA PASS-THRU INT 15 Y ... .. 1.F FE ..|... .. 732,953 |...95.5130 |... 678,442 |.... ..710,312 |.. 718,109 0 [ (6,580) |oveeeeeeeeen0 [0 e 3.000 |...... 2.350 ...06/20/2013 ...|....06/01/2028 ...
3138XP-0X-4 ..... FEDERAL NATL MG FNVA ... .. 1.F FE ..|... 1,469,181 [...99.3650 |... .. 1,344,526 |.... 1,353,110 |.. ... 1,447,160 LU SRR (T £ N N | I RPN | ) AN 4.500 |...... 3.280 ....09/30/2015 ...|....02/01/2044 ...
3138XP-VH-3 . FNVA PASS-THRU INT 15 Y . .. 1.F FE .. ...96.5330 |. ..291,137 |. .309,100 |.. .0 .3.500 |......2.310 ....05/30/2014 .. 05/01/2029
3138Y4-SJ-9 . FNMA PASSTHRU AX3220 . .. 1.F FE .. ...96.4760 |. ..895,921 |. .950,509 |.. .0 .3.500 |......2.430 ....09/30/2014 .. 10/01/2029
3138Y6-F3-3 ..... FNVMA PASSTHRU AX4685 ... .. 1.F FE .. ...96.5290 |. ..383,107 |. 415,671 |.. .0 .4.000 |......3.210 ....10/31/2014 .. 11/01/2044
3138YE-JM-0 ..... FEDERAL NATL MG~ FNMA . feen e .. 1.F FE .. ...94.8050 |. ..1,136,846 |. .1,211,825 |.. .0 .2.500 |......2.040 ....06/29/2015 .. 06/01/2030 ...
3138YJ-23-3 ..... FNMA PASSTHRU AY5261 .....eeeeeeieeeeeeeee e [ e .. 1.F FE .. ...92.7990 |. ..282,887 |. .316,233 |.. .0 ......3.500 |......2.900 ...04/30/2015 .. 04/01/2045 ...
3138YJ-2J-8 ..... FNMA PASSTHRU AY5244 ... .. 1.F FE ..|... ...93.4380 |... 691,727 |.... ....768,528 O e (4,995) |0 [0 e 3.500 |...... 2.890 ....03/30/2015 ...}|....03/01/2045 ...
3138YJ-2X-7 ..... FNVA PASSTHRU AY5257 .. 1.F FE ..|... ...93.4440 |... 0 [ (1,566) |veeeeeeeeen0 [0 e 3.500 |...... 2.900 ....04/30/2015 ...|....04/01/2045 ...
3138YK-WE-9 ..... FHICHC .. 1.F FE ..|... ...93.7030 |... . O [ (15,784) |0 o0 e 3.500 |...... 3.040 ....06/19/2015 ...|....05/01/2045 ...
3138YU-UG-4 ..... FEDERAL NATL MG .. 1.F FE ..|... ...96.3440 |... 1,652,608 |.... 0 e (4,897) |0 [0 e 4.000 |...... 3.190 ....08/04/2015 ...|....07/01/2045 ...
3138YU-W-3 ... FEDERAL NATL MG .. 1.F FE ..|... ...96.3440 |... 1,436,830 |.... O [ (4,510) |0 o0 e 4.000 |...... 3.140 ....09/30/2015 ...|....10/01/2045 ...
3138YW-LC-9 FEDERAL NATL MG .. 1.F FE ..|... ...96.5300 |... 0 [ (14,500) |0 [0 e 4.000 |...... 3.200 ...07/30/2015 ...|....07/01/2045 ...
31390F-4E-6 ..... [FNMA PASS-THRU LNG 30 Y ... .. 1.F FE .. .0 .7.000 |......6.280 ....06/31/2002 .. 05/01/2032 ...
31390J-3P-4 ..... [FNMA PASS-THRU LNG 30 Y . .. 1.F FE .. N .0 .7.500 |......6.220 ....02/11/2008 .. 07/01/2032
313910-JP-0 . FNMA PASS-THRU NG 30 Y . .. 1.F FE .. . 172,294 ). .0 .6.000 |......5.480 ....11/20/2002 .. 11/01/2032
3139611-3U-8 ..... |FEDERAL NATL MG .. .. 1.F FE .. .. 2,448,644 |. .0 .5.712 |......5.830 ....01/16/2019 .. 08/25/2037
31397V-E3-7 ..... [FNMA STRIP SWBS 424 .. 1.F FE .. ...18.3090 |. ..159,172 |. .0 ......3.500 |......4.600 ...02/10/2021 .. 02/01/2048 ...
31402E-R7-5 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... ... 89,068 |. 101.7200 |... ...89,530 |.... 0 e (126) |0 o0 e 5.000 |...... 4.780 ....06/30/2008 ...|....08/01/2033 ...
31402G-R4-7 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... .. 146,204 |. 101.5080 |... ....145,135 LU R 2 1D N N | I RPN | ) A 5.000 |...... 4.790 ....08/13/2008 ...|....07/01/2033 ...
31402L-QU-9 ... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... .. 105,987 |. 101.7180 |... ....105,211 JO I U ( (515 APt | B IR | ) AU 5.000 |...... 4.790 ....08/13/2003 ...|....08/01/2033 ...
31403F-PK-4 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 306,033 |. 104.4850 |... ....208,147 O e (2,832) o0 o0 6.500 |...... 5.500 ...02/10/2004 ...|....10/01/2033 ...
31403J-116-9 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 167,758 |. 103.0580 |... ....165,841 O e (419 |0 o0 e 5.500 |...... 5.100 ....01/09/2004 ...|....12/01/2033 ...
314040-L4-8 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 297,752 |. 103.0620 |... ....293,936 U R 1515 AU | I RPN | ) AN 5.500 |...... 5.040 ....03/31/2004 ...|....03/01/2034 ...
31405R-AN-8 ..... FNVA PASS-THRU  LNG 30 Y .. 1.F FE ..|... .. 293,189 |. 103.0650 |... ....290,508 0 [ (1,043) |0 o0 e 5.500 |...... 5.160 ...10/20/2004 ...|....10/01/2034 ...
31405R-AN-6 ... FNMA PASS-THRU  LNG 30 Y .. 1.F FE ..|... .. 237,159 |. 103.0660 |... . ....234,990 LU R 1 2(y D N N | I RN | ) AN 5.500 |...... 5.160 ...10/20/2004 ...|....10/01/2034 ...
31406B-F2-1 ..... FEDERAL NATL MTG ASSN .. 1.F FE .. . 56,666 |. 103.0870 |. ...57,566 |. ..56,233 |.. .0 ......5.500 |......5.210 ....09/01/2006 .. 01/01/2035 ...
31406C-TB-4 ..... FNMA PASS-THRU NG 30 Y ... . 1.FFE ..|.. .. 303,696 |. 102.5480 |........coeeeens 306,361 ..208,748 |. ...301,147 O e (548) |0 0 5.500 |...... 5.180 ...01/11/2005 ...|....12/01/2034 ...
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31406E-ML-5 ..... FNMA PASS-THRU ~ LNG 30 Y LFFE L 269,178 |. 102.8070 |.......euvvnnnnns 212,225 |.ooiiiiies 264,792 |oeevenniiiiinnnnn 266,911 [.ooeeiiinnnnnnn (U O X ) T AU | N AU | B RN 5.500 |...... 5.180 |MON ..o Jovvnnniiiiinnnnns 2,420 |oeeennniins 14,564 |....01/11/2005 ...|....01/01/2035 ...
31406E-25-6 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... ... 45,737 |. 101.7250 |... L. 47,340 ... 0 . o805 [0 0 [ 5.000 |...... 5.190 ....03/09/2005 ...|....03/01/2035 ...
31406K-LR-9 ..... .. 1.F FE ..|... .. 315,486 |. 102.8270 |... 0 | P (157 AN | ) IO | B RN 5.500 |...... 5.180 ...01/27/2005 ...|....01/01/2035 ...
31406L-JC-3 ..... FED NATL MTG ASSN #813059 ... .. 1.F FE ..|... ... 50,708 |. 102.1590 |... 0 . PP 12X N SRR | B IO | B 5.500 |...... 5.920 ....04/10/2006 ...|....03/01/2035 ...
31406M-LG-9 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... .. 353,897 |. 103.0650 |... 0 | 2 (289) [evniiiiiiiin0 |0 e, 5.500 |...... 5.330 ...03/09/2005 ... |....01/01/2035 ...
31407B-Hi-4 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... ... 61,932 |. 102.0320 |... 0 . e 190 [0 0 [ 5.500 |...... 5.920 ....04/10/2006 ...|....06/01/2035 ...
31407L-MV-6 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... .. 161,135 |. 103.0620 |... 0. 109 [0 0 5.500 |...... 5.570 ....12/30/2005 ...|....06/01/2035 ...
31407S-A2-8 ..... FNMA PASS-THRU  LNG 30 Y .. 1.F FE ..|... .. 68,700 |. 101.7260 |... JL I Y £ < I FOURRURPPRR | B IUUPRRPRRPIN | B AU 5.000 |...... 5.680 ....03/30/2006 ...|....08/01/2035 ...
31408H-KX-2 ..... FEDERAL NATL MG .. 1.F FE .. . 103.0610 |. .0 .5.500 |......6.030 ....05/17/2006 .. 02/01/2036
31409F-E6-1 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE .. . 102.8070 |. .0 .5.500 |......5.570 ....02/28/2007 .. 03/01/2036
31409T-RE-0 ..... FEDERAL NATL MG .. 1.F FE .. . 102.0320 |. ..209,941 .0 ......5.500 |......5.940 ....056/05/2006 .. 04/01/2036 ...
3140E5-3K-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...93.4430 |... .2,006, 101 |.. ....2,070,980 O e 1,7 |0 o0 e 3.500 |...... 2.980 ... 11/12/2015 ...|....10/01/2045 ...
3140E8-V6-2 ..... FEDERAL NATL MG .. 1.F FE ..|... 1,738,040 |...93.4440 |... .1,663,072 |.. 1,724,007 [0 (13,768) [cvvvvvvvvvnnnnnn0 e l0 s 3.500 |...... 2.920 ....04/27/2016 ...|....11/01/2045 ...
3140EB-MN-8 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 952,794 |...93.4420 |... JU Y AU [QP01:K) N TR | R IEURRRRRRRPRRIN | B 3.500 |...... 2.800 ....07/28/2016 ...|....04/01/2046 ...
3140EU-TK-5 ..... FEDERAL NATL MG .. 1.F FE ..|... .. 3,886,960 |...93.4430 |... O [ (28,584) |ooeeeeeeeeel0 [0 3.500 |...... 2.890 ....02/29/2016 ...|....01/01/2046 ...
3140EW-7A-7 ..... FEDERAL NATL MG .. 1.F FE ..|... ...2,799,410 |...91.3760 |... 0 . o (4,397) o0 [0 | 3.000 |...... 2.680 ....03/31/2016 ...|....03/01/2046 ...
3140EY-XJ-5 ..... FEDERAL NATL MG .. .. 1.F FE ..|... .. 804,372 |...94.6580 |... . JLOI Y (< Y722 N N | N RPN | ) A 3.000 |...... 2.010 ....06/30/2016 ...|....04/01/2031 ...
3140F0-BP-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... .. 349,550 |...99.1990 |... 320,975 |.... ....345,220 0 [ (985) |0 o0 e 4.500 |...... 3.380 ...11/30/2016 ...|....07/01/2046 ...
3140F3-6F-0 ..... FEDERAL NATL MG FNVA ... .. 1.F FE ..|... ...91.2210 |... 1,917,827 |.... ....2,141,961 LU SRR (0N N | N RPN | ) A 3.000 |...... 2.690 ....06/27/2016 ...|....06/01/2046 ...
3140F5-NN-9 ... FEDERAL NATL MG .. .. 1.F FE .. ...91.2220 |. ..2,541,087 |. .2,762,131 |.. .0 .3.000 |......3.090 ....08/30/2017 .. 07/01/2046
3140F8-JK-4 ..... FEDERAL NATL MG .. .. 1.F FE .. ...90.7570 |. .. 7,146,064 |. .7,873,801 .8,064,761 |.. .0 .3.000 |......2.620 ....10/27/2016 .. 10/01/2046
3140FA-5J-7 ..... FEDERAL NATL MG .. .. 1.F FE .. ...98.5440 |. ..938,149 |. ..952,009 .1,010,936 |.. .0 ..(18,830) | .4.500 |......3.480 ....09/21/2017 .. 06/01/2047
3140FB-EK-2 ..... FEDERAL NATL MG .. .. 1.F FE .. ...96.5300 |. ..1,156,616 |. .1,198,192 01,243,148 |.. .0 (6,008) |. .4.000 |......3.390 ....12/21/2016 .. 08/01/2046 ...
3140FK-BZ-2 ..... FEDERAL NATL MG .. .. 1.F FE .. ...94.3860 |. ..1,602,898 |. .1,698,235 1,704,637 |.. .0 (2,607) |. ......2.500 |......2.320 ...11/29/2016 .. 11/01/2031 ...
3140FK-JB-7 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...90.8240 |... 1,627,939 |.... 01,792,394 |.. 1,766,832 LU SRR Y51V I N | I RPN | ) A 3.000 |...... 3.180 ....12/21/2016 ...|....10/01/2046 ...
3140FL-N5-3 ..... FEDERAL NATL MG .. 1.F FE ..|... ...90.9650 |... 1,478,695 |.... . 1,625,556 |.. 1,614,333 0 e 1,639 |0 o0 e 3.000 |...... 3.070 ....02/13/2017 ...|....11/01/2046 ...
3140FM-BD-7 ..... FNVMA PASSTHRU BE1835 . .. 1.F FE ..|... ...93.1740 |... 3,180,838 |.... . 3,413,864 |.. 3,297,135 LU R (1o I N | I RPN | ) A 3.000 |...... 3.720 ....10/05/2018 ...|....11/25/2036 ...
3140FM-R9-9 ..... FEDERAL NATL MG .. 1.F FE ..|... ...91.0470 |... .3,389,648 |.. 3,358,360 0 . L8261 [0 |0 [ 3.000 |...... 3.100 ...01/31/2017 ...|....01/01/2047 ...
3140FN-3X-0 ..... FNMA PASSTHRU BE3513 . .. 1.F FE ..|... . ...93.4420 |... ... 108,076 |.. LU R (') N N | I RPN | ) AN 3.500 |...... 2.660 ....08/04/2020 ...|....07/25/2047 ...
3140FP-2K-4 FEDERAL NATL MG .. 1.F FE ..|... .. 2,108,628 |...90.6130 |... .2,202,582 |.. 2,120,747 0 . e 8,286 |0 [0 3.000 |...... 3.520 ...05/15/2018 ...|....01/01/2047 ...
3140FP-C9-8 . FNMA PASSTHRU BE3695 . .. 1.F FE .. 1,001,238 |...93.4420 |. ....998,886 |.. .0 (7,439) |. .3.500 |......2.670 ... 11/17/2021 .. 06/25/2047 ...
3140FS-C4-3 . FEDERAL NATL MG .. .. 1.F FE .. ...93.4410 |. .1,009,350 |.. .0 (5,435) | .3.500 |[......3.140 ....04/27/2017 .. 04/01/2047
3140FS-CJ-0 . FEDERAL NATL MG .. .. 1.F FE .. ...96.5600 |. . 1,161,540 |.. .0 (2,526) |. .4.000 |......3.300 ....06/29/2017 .. 02/01/2047
3140FS-CU-5 ..... |FEDERAL NATL MG .. .. 1.F FE .. ...93.4420 |. .. 1,248,186 |. 01,872,159 |.. .0 (2,568) |. .3.500 |......3.070 ....05/31/2017 .. 03/01/2047
3140FS-DB-6 ..... [FEDERAL NATL MG .. .. 1.F FE .. ...93.4420 |. .. 1,283,838 |. 1,411,604 |.. .0 ......3.500 |......3.070 ....06/31/2017 .. 05/01/2047 ...
3140FS-MH-3 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...96.4360 |... 2,142,350 |.... .. ....2,316,636 JO I O ([0 (11D N ARt | B FUUUPRPRRIN | ) IO 4.000 |...... 3.320 ...11/13/2017 ...|....08/01/2047 ...
3140FV-UY-0 ..... FNMA PASSTHRU BE9598 ... .. 1.AFE ..|... ...96.3340 |... 378,617 |.... ..303,022 |.. 420,770 O [ (4,659) |0 o0 e 4.000 |...... 2.930 ....08/02/2021 ...|....05/25/2047 ...
3140GN-25-5 ..... FNMA PASSTHRU BHO763 ... .. 1.F FE ..|... ...89.6080 |... ..2,127,818 |.... . 2,374,565 |.. ....2,398,197 0 [ (1,080) |0 o0 e 3.000 |...... 2.830 ....12/12/2019 ...|....10/25/2049 ...
3140GR-XK-5 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...95.4850 |... 3,162,441 |.... .3,311,94 |.. ... 3,373,745 LU R [0 Jtei<) N N | I RPN | ) A 3.000 |...... 2.370 ....08/08/2017 ...|....07/01/2032 ...
3140GW-P5-6 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...90.2620 |... 2,052,525 |.... ....2,280,077 O [ (548) |0 [0 e 3.000 |...... 2.930 ....09/27/2017 ...|....09/01/2047 ...
3140H5-T3-5 ..... FEDERAL NATL MG .. 1.F FE ..|... ...98.7370 |... 1,004,192 |.... ... 1,143,373 O e (1,047) |0 o0 e 4.500 |...... 3.950 ....07/26/2018 ...|....06/01/2048 ...
3140H5-TW-1 ..... FEDERAL NATL MG .. 1.F FE ..|... ...98.6330 |... 1,493,574 |.... .. ....1,565,210 O e (L412) |0 e l0 e 4.500 |...... 3.920 ...08/17/2018 ...|....06/01/2048 ...
3140H5-UF-6 ..... FEDERAL NATL MG .. 1.F FE ..|... . 100.6810 |... 270,208 |.... ..268,375 |.. 281,760 |..ooooeieeeeennn0 foeeeens (12,990) |.oeeeeeeeeeeennl0 [0 s 5.000 |...... 4.160 ....08/16/2018 ...|....07/01/2048 ...
3140HB-LY-2 ..... FEDERAL NATL MG .. .. 1.F FE .. ...98.3430 |. ..1,602,136 |. 1,629,117 1,680,936 |.. ..(13,284) |. ......4.500 |......3.940 ....05/15/2018 .. 03/01/2048 ...
3140HB-M0-8 ..... FEDERAL NATL MG .. . 1.FFE ..|.. L..96.0890 [....ooiiiinnns 647,089 |.... ..673,421 |. ... 684,078 L (2,074 [0 0 4.000 |...... 3.720 ...04/30/2018 ...|....04/01/2048 ...
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3140HD-HV-9 ..... FEDERAL NATL MG FNMA e [ e [ | et CAFFE e 3,033,032 |...96.4360 [........cceunn 2,804,189 |....covvennnns 3,001,145 |....ccoeeennns 3,027,997 |ouvueniiiinnnnnd 0 fooeeeeeenn (2,894) |0 [0 | 4.000 |...... 3.820 [MON ..... [oeeerruennnns 19,985 [ovveeiiiinnns 120,046 |....09/28/2018 ...|....05/01/2048 ...
3140HD-J7-0 ..... FEDERAL NATL MG .. 1.F FE ..|... ...96.9090 |... 0 e (2,869) |oveeeeeeeen0 [0 e 4.000 |...... 3.690 ...02/27/2019 ...|....10/01/2048 ...
3140HD-PD-0 ... FNVMA PASSTHRU BK0419 . .. 1.F FE ..|... ....0.0000 |... I RN | N | RPN | B A 3.000 |...... 0.000 ....06/17/2021 ...|....11/25/2049 ...
3140HE-HR-6 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...96.2710 |... 548,624 JL I O V11 <) ARt | B IR | B AU 4.000 |...... 3.640 ....03/28/2018 ...|....03/01/2048 ...
3140HE-HZ-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...96.3530 |... ....1,016,270 LU R (1o N N | I RPN | ) A 4.000 |...... 3.640 ....03/28/2018 ...|....04/01/2048 ...
3140HE-09-6 ..... FEDERAL NATL MG .. 1.F FE ..|... ...99.1590 |... 437,788 |.... . . ....455,532 JLO I O (1515 FORRRRRPRt | B IUUPRRPRRRIN | ) AU 4.500 |...... 3.950 ...07/26/2018 ...|....06/01/2048 ...
3140HF-T9-0 ..... FNMA PASSTHRU BK2375 .. 1.F FE ..|... ...95.7300 |... 216,566 |.... ..226,224 |.. ....241,995 O e (1,314) |0 [0 e 4.000 |...... 2.960 ....09/16/2020 ...|....04/25/2050 ...
3140HK-2B-7 ..... FEDERAL NATL MG .. 1.F FE ..|... ...98.6240 |... ..1,161,012 |.... 1,177,201 |.. ....1,217,558 0 [ (1,105) Jeeeeen0 o0 e 4.500 |...... 3.910 ...08/24/2018 ...|....07/01/2048 ...
3140H.-3C-8 FEDERAL NATL MG .. 1.F FE .. . 100.5580 |. ...66,99 |. ..69,530 |.. .0 .5.000 |......4.250 ....03/01/2019 .. 06/01/2048
3140HL-BA-3 ..... [FEDERAL NATL MG .. 1.F FE .. ...98.3100 |. ..197,650 |. .207,847 |.. .0 .4.500 |......3.910 ....08/17/2018 .. 06/01/2048
3140HN-5C-2 ..... [FEDERAL NATL MG .. 1.F FE .. . 100.5890 |. ..935,970 |. .966,836 |.. .0 ......5.000 |......4.330 ...11/20/2018 .. 08/01/2048 ...
3140J2-67-4 ..... FNMA PASSTHRU BL9887 . .. 1.F FE ..|... ...72.2800 |... 339,938 |.... ....315,251 O e 1129 |0 o0 e 2.240 |...... 5.800 ....09/28/2023 ...|....01/25/2051 ...
3140J6-GR-2 ..... FNMA PASSTHRU BM2007 ... .. 1.F FE ..|... ...96.4050 |... .... 1,995,772 0 [ (16,738) |0 o0 e 4.000 |...... 3.020 ...12/0172021 ...|....09/25/2048 ...
3140J8-B4-4 ..... FNMA PASSTHRU BM3658 ... .. 1.F FE ..|... ....0.0000 |... JLO N N | I APPSRt | B IUUPRRPRRPIN | B AP 3.000 |...... 0.000 ....08/04/2020 ...|....03/25/2046 ...
3140B-UL-8 ..... FNVA PASSTHRU BNG886 .. 1.F FE ..|... .. 1,874,112 ]...82.3160 |......onnnnees 1,818,115 |.... ... 1,881,751 O el 31,374 |0 0 2.000 |...... 4.420 ....06/08/2023 ...|....02/25/2052 ...
3140JG-WIF-8 ..... FEDERAL NATL MG .. 1.F FE ..|... ...1,254,514 1. 100.6810 |.............. 1,202,735 |.... .... 1,245,561 0 e (1,590) |0 o0 e 5.000 |...... 4.270 ....09/27/2018 ...|....09/01/2048 ...
3140JJ-Nii-5 ... FEDERAL NATL MG .. .. 1.F FE ..|... .. 1,418,827 |...98.5000 |.............. 1,354,583 |.... ... 1,412,263 O [ (840) |0 o0 e 4.500 |...... 4.020 ....12/17/2018 ...|....12/01/2048 ...
31404J-P8-6 ..... FEDERAL NATL MG .. .. 1.F FE ..|... .. 1,077,862 |...96.0740 |.............. 1,015,794 |.... .... 1,074,564 0 [ (5,839) |0 [0 e 4.000 |...... 3.700 ...01/30/2019 ...|....02/01/2049 ...
31404J-PT-0 FEDERAL NATL MG .. .. 1.F FE ..|... ...98.4380 |......ounnnnns 1,334,593 |.... .... 1,407,420 JLUJ R 18- 170N N | I RPN | ) FN 4.500 |...... 3.830 ....03/28/2019 ...|....01/01/2049 ...
3140K-N9-3 . FEDERAL NATL MG .. .. 1.F FE .. ...95.8320 |. .. 2,263,339 |. . 2,438,974 |.. .0 .4.000 |...... 3.460 ....07/26/2019 .. 04/01/2049
3140JL-4M-3 ..... [FEDERAL NATL MG .. .. 1.F FE .. ...98.1480 |. ..1,377,388 |. . 1,449,960 |.. .0 .4.500 |......3.930 ....02/08/2019 .. 12/01/2048 ...
3140JM-D6-6 ..... [FNMA PASSTHRU BN4624 . .. 1.F FE .. ...89.7630 |. ..2,705,724 |. .3,051,414 |.. .0 .3.000 |......2.800 ....11/15/2019 .. 10/25/2049 ...
3140JM-DE-9 . FNMA PASSTHRU BN4600 . .. 1.F FE .. ...93.1910 |. .. 1,158,604 |. 1,278,783 |.. .0 .3.500 |......3.050 ....01/28/2020 .. 09/25/2049 ...
31400M-DX-7 ..... FNVMA PASSTHRU BN4617 . .. 1.F FE .. ...89.5210 |. .. 1,699,976 |. . 1,898,969 01,922,362 |.. .0 ......3.000 |......2.800 ...11/15/2019 .. 09/25/2049 ...
3140P-EF-8 ..... FEDERAL NATL MG .. 1.F FE ..|... . 100.2640 |.............. 1,829,195 |.... .1,824,364 |.. 1,912,407 O [ (15,242) |0 o0 e 5.000 |...... 4.200 ....04/29/2019 ...|....02/01/2049 ...
31400V-PZ-9 ..... FEDERAL NATL MG .. 1.F FE ..|... ...90.1870 |..eeernnnnnnns 5,183,196 |.... .5,747,133 |.. 5,820,447 |..eeeeeeennnenn0 [ (12,626) |0 o0 e 3.000 |...... 2.790 ....09/26/2019 ...|....08/01/2049 ...
3140JX-AC-2 ..... FNMA PASSTHRU B02702 .. 1.F FE ..|... ...95.9450 |.......oennnns 2,548,579 |.... . 2,656,269 |.. 2,747,493 JLO U (7 18151V N N | N RPN | ) A 4.000 |...... 3.440 ... 1172072019 ...|....07/25/2049 ...
3140K2-RU-0 ..... FNMA PASSTHRU B06798 ... .. 1.AFE ..|... ...89.9190 |... ..191,344 |.. JO I U (1170 FORRRRRRRt | B IUUPRRPRRPIN | ) AT 3.000 |...... 2.350 ....07/16/2021 ...|....10/25/2049 ...
3140K4-4N-7 ... FNVA PASSTHRU B08928 ... .. 1.F FE ..|... ...94.8460 |... ..2,039,039 |.... .2,149,833 |.. 2,194,226 LU U (SR (N N | I RPN | ) A 3.000 |...... 2.430 ....03/18/2020 ...|....01/25/2035 ...
3140K4-56-1 ..... FNMA PASSTHRU B08946 ... .. 1.F FE ..|... ...89.8880 |...ccevnunnnns 1,060,065 |.... 01,179,318 |.. 1,223,135 0 [ (6,826) |oeeeeeeeeeeen0 [0 e 3.000 |...... 2.470 ...12/20/2021 ...|....01/25/2050 ...
3140K4-5H-9 . FNMA PASSTHRU B0B947 . .. 1.F FE .. ...89.8570 |. ..2,083,772 |. . 2,263,340 .2,329,720 |.. .0 .3.000 |......2.580 ...01/06/2022 .. 01/25/2050 ...
3140K8-C0-2 . FNMA PASSTHRU BP0978 . .. 1.F FE .. ...93.2810 |. ..206,828 |. ..221,726 .234,697 |.. .0 .3.500 |......2.660 ...08/06/2020 .. 05/25/2050
3140KB-4C-5 . FNVA PASSTHRU BP4418 . LFFE e 0000000000 [ LV N LV 0| .0 .4.000 |......0.000 ....06/24/2020 .. 05/25/2050
3140KB-HG-2 ..... FNMA PASSTHRU BP3830 . .. 1.F FE .. ..490,024 |. ..493,152 .529,101 .0 .4.500 |......3.320 ....06/24/2020 .. 03/25/2050
3140KB-K9-4 ..... FNMA PASSTHRU BP3919 . .. 1.F FE .. ...86.1280 |. ..6,190,862 |. . 7,394,831 |.. .0 ......2.500 |......2.110 ....03/26/2020 .. 04/25/2050 ...
3140KC-5H-1 ..... FNMA PASSTHRU BP5347 ... .. 1.F FE ..|... ...85.7580 |..ccevnnunnnns 6,178,016 |.... . . ... 7,423,610 0 feeeeenn(10,046) |oeeeeeeeeeen0 [0 e 2.500 |...... 2.090 ...05/28/2020 ...|....05/25/2050 ...
3140KH-TB-7 ..... FNVA PASSTHRU BP9545 .. .. 1.F FE ..|... ...90.6760 |... 1,469,181 |.. .... 1,513,891 LU R (- 122N N N RPN | ) A 3.000 |...... 2.570 ...01/06/2022 ...|....07/25/2050 ...
3140KN-KS-6 ..... FNVMA PASSTHRU BQ3004 . .. 1.F FE ..|... ...82.1840 |... ..619,463 |.. O e n,312 |0 0 2.000 |...... 4.340 ....05/09/2023 ...|....10/25/2050 ...
3140KP-03-0 ..... FNMA PASSTHRU BQ4073 ... .. 1.F FE ..|... ...82.1320 |... 24,189,709 |.. 0 [ (83,987) |eveeeeeiiinnnl0 o0 2.000 |...... 1.570 ...11/30/2020 ...|....12/25/2050 ...
3140KQ-VE-8 ..... FNMA PASSTHRU BQ5112 ... .. 1.F FE ..|... ...82.1590 |... O e 4671 |0 o0 e 2.000 |...... 4.340 ....05/09/2023 ...|....11/25/2050 ...
3140KU-7F-3 ..... FNMA PASSTHRU B(8993 . .. 1.F FE ..|... ...82.3140 |... LU SR 7 A N | N RN | B A 2.000 |...... 4.500 ...06/24/2023 ... |....01/25/2051 ...
3140KV-SP-6 ..... FNVA PASSTHRU BQ9525 .. .. 1.F FE ..|... ...82.4650 |... O e 0 [0 e 2.000 |...... 4.510 ....06/24/2023 ...|....11/25/2050 ...
3140L0-3Y-1 ..... FNVA PASSTHRU BR2614 ... .. 1.F FE ..|... ...84.2030 |... 110,904 |[.... s ... 107,771 O e 972 o0 [0 2.000 |...... 4.500 ....06/24/2023 ...|....02/25/2051 ...
3140L6-ML-5 ..... FNVA PASSTHRU BR7562 . .. 1.F FE .. ...78.1310 |. ..566,671 |. 725,279 597,074 |.. .0 ......1.500 |......3.810 ....09/29/2023 .. 03/25/2051 ...
3140LJ-JX-5 ... FNMA PASSTHRU BS7477 ... . 1.FFE ..|.. ...98.4620 |... 492,312 |.... . 500,000 |. ...500,854 O e (162) |0 o0 4.740 |...... 4.620 ...04/11/2023 ...|....01/25/2033 ...
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3140LK-G5-6 ..... FNMA PASSTHRU BS8319 LFFE L 481,680 |...99.3000 |.......eenennnn 496,505 |......ounnnnns 500,000 |.eeeevunnniennns 482,584 |..oeenniiiinnnd (U R (1 RN | N AR | B RN 4.490 |...... 5.970 ....09/07/2023 ...|....05/25/2028 ...
3140LK-2M-8 ..... FNVMA PASSTHRU BS8847 ... .. 1.F FE ..|... . 104.8670 |... ....253,712 O e (194) |0 o0 e 5.320 |...... 4.900 ....05/31/2023 ...|....06/25/2033 ...
3140LL-MY-4 ..... FNVA PASSTHRU BS9374 ... .. 1.F FE ..|... . 104.8080 |... ....500,299 LU R ( £ ) N N | N RPN | ) AN 5.470 |...... 5.410 ....08/17/2023 ...|....09/25/2040 ...
3140LL-RE-3 ..... FNMA PASSTHRU BS9484 ... .. 1.F FE ..|... . 107.9750 |... O e (25) |0 o0 e 5.890 |...... 5.630 ...08/17/2023 ...|....09/25/2048 ...
3140LP-N8-1 ..... FNVA PASSTHRU BT1314 ... .. 1.F FE ..|... ...85.3280 |... . O [ 1,031 o0 [0 e 2.500 |...... 4.130 ....12/01/2023 ...|....07/25/2051 ...
3140LS-3A-2 ..... FNMA PASSTHRU BT4392 .... .. 1.F FE ..|... ...85.3410 |..ccornnnnnnns 1,015,239 |.... 997,665 0 e 6,960 |oeeeniieiin0 o0 e 2.500 |...... 4.750 ....08/08/2023 ...|....09/25/2051 ...
3140LS-XX-9 ..... FNVA PASSTHRU BT4293 .... .. 1.AFE ..|... ...85.2510 |....covvnnnnns 5,332,481 |.... ....6,487,757 O [ (34,873) |0 o0 e 2.500 |...... 2.030 ....07/30/2021 ...|....08/25/2051 ...
3140LT-DB-7 ..... FNMA PASSTHRU BT4597 ... .. 1.AFE ..|... ...89.8570 |... ....627,936 0 [ (1,483) |0 [0 e 3.000 |...... 2.340 ...07/07/2021 ...|....07/25/2051 ...
3140LV-MQ-9 ..... FNVMA PASSTHRU BT6666 . .. 1.F FE .. ...81.9460 .159,341 .0 .2.000 |......4.780 ....08/09/2023 .. 08/25/2051
3140M1-RU-6 ..... FNMA PASSTHRU BU0500 . .. 1.F FE .. ...89.2940 |. .483,184 |.. .0 .3.000 |......2.500 ....12/06/2021 .. 10/25/2051
3140M2-CY-6 ..... FNVMA PASSTHRU BU0986 . .. 1.F FE .. ...86.1570 |. . 1,218,737 1,247,124 .. .0 ......2.500 |......2.200 ... 11/17/2021 .. 11/25/2051 ...
3140M2-ZF-2 ..... FNVA PASSTHRU BU1641 ... .. 1.F FE ..|... ...92.3300 |... 810,046 |.... ..877,331 |.. 930,973 0 [ (2,887) |0 o0 e 3.500 |...... 2.700 ...11/10/2021 ...|....10/25/2051 ...
3140M3-42-0 ..... FNMA PASSTHRU BU2639 .... .. 1.F FE ..|... ...89.7350 |... 233,566 |.... ..260,283 |.. 261,933 LU R (7.0 N | N RPN | ) A 3.000 |...... 2.890 ....02/14/2022 ...|....02/25/2052 ...
3140M3-BL-3 ..... FNMA PASSTHRU BU1842 ... .. 1.F FE ..|... ...81.8150 |... .. 3,364,473 |.... 4,112,282 |.. .... 3,441,618 0 [t 54,752 |0 o0 e 2.000 |...... 4.200 ....06/01/2023 ...|....01/25/2052 ...
3140M8-HO-5 ... FNMA PASSTHRU BUB538 ... .. 1.F FE ..|... ...94.7310 |... ..759,973 |.. ....815,306 0 [ (2,398) |0 o0 e 4.000 |...... 3.010 ... 1170672021 ...|....11/25/2051 ...
3140M8-U3-1 ..... FNMA PASSTHRU BUB90T ... .. 1.F FE ..|... ...85.1540 |... ..343,342 |.. ....283,017 0 e 686 |0 o0 e 2.500 |...... 4.940 ...08/23/2023 ...|....04/25/2052 ...
3140M8-WG-0 ..... FNMA PASSTHRU BUB946 ... .. 1.F FE ..|... ...91.8350 |... .7,829,839 |.. ....6,985,004 O e 843 |0 [0 3.500 |...... 4.450 ....12/12/2023 ...|....06/25/2052 ...
3140M9-MA-2 ..... FNMA PASSTHRU BU7552 .... .. 1.F FE ..|... ...85.1880 |... 194,620 |.... ..228,459 |.. 194,295 O e 1,274 |0 o0 e 2.500 |...... 4.540 ....06/22/2023 ...|....01/25/2052 ...
3140MA-WB-6 ..... FNVA PASSTHRU BUB741 ... .. 1.F FE ..|... ...99.1130 |... 700,808 |.... . 707,079 |.. .. 715,771 O e (839) |0 o0 e 5.000 |...... 4.760 ...06/21/2022 ...|....06/25/2052 ...
3140MC-A2-6 FNVA PASSTHRU BU9924 .. .. 1.F FE .. ...88.6250 |. ..491,805 |. ..554,923 .486,246 |.. .0 .3.000 |......4.710 ....05/25/2023 .. 02/25/2052
3140MD-S7-4 . FNVA PASSTHRU BV0541 . .. 1.F FE .. ...92.1260 |. ..165,658 |. . 179,817 184,094 |.. .0 .3.500 |......3.160 ....02/15/2022 .. 02/25/2052
3140MD-Z23-5 . FNMA PASSTHRU BV0761 . .. 1.F FE .. ...85.1910 |. ..929,724 814,231 |.. .0 .2.500 |......4.150 ....04/13/2023 .. 01/25/2052
3140MH-SS-9 . FNVA PASSTHRU BV4128 . .. 1.F FE .. ...81.8370 |. ..969,618 .810,59% |.. .0 .2.000 |......4.210 ...04/26/2023 .. 03/25/2052 ...
3140MN-SG-2 ..... [FNMA PASSTHRU BV8618 . .. 1.F FE .. ...94.7150 |. ..508,876 474,920 |.. .0 ......4.000 |......4.790 ....06/07/2023 .. 05/25/2052 ...
3140MS-TE-5 ..... FNVA PASSTHRU BI1448 ... .. 1.F FE ..|... ...99.1280 |... ...242,856 O e (1193) |0 o0 e 5.000 |...... 4.560 ...06/08/2022 ...|....06/25/2052 ...
3140MI-MA-1 ... FNMA PASSTHRU BII4852 ... .. 1.F FE ..|... . 100.5720 |... O el 374 |0 0 e 5.000 |...... 5.670 ....10/16/2023 ...|....03/25/2038 ...
3140N0-CB-9 ... FNMA PASSTHRU BI7265 ... .. 1.F FE ..|... .101.8010 |... ....15,468,153 |.... ...15,462,029 JLOJ O (7 8 [1:5 N N | I RPN | ) RN 6.000 |...... 5.610 ... 11/20/2022 ... |....11/25/2052 ...
3140N4-N9-4 ... FNMA PASSTHRU BX0415 ... .. 1.F FE ..|... ...99.2520 |...cconnnnnnns 8,951,970 |.... ....8,620,964 0 feeennnn 10,838 o0 [0 e 5.000 |...... 5.630 ....08/22/2023 ...|....11/25/2052 ...
3140NJ-CR-3 ..... FNMA PASSTHRU BY1879 ... .. 1.F FE ..|... . 100.5260 |... ....10,028,931 |.... ....9,957,720 O v 113 0 [0 e 5.500 |...... 5.470 . ....06/23/2023 ...|....05/25/2053 ...
314007-AB-3 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...95.4340 |....covnnnnnns 4,288,228 |.... . .... 4,515,952 O e (A797) |0 o0 e 3.500 |...... 3.340 [MON ..... .. 157,268 |....06/28/2018 ...|....07/01/2037 ...
314007-E9-4 . FEDERAL NATL MG .. .. 1.F FE .. ...92.8500 |. .. 1,667,420 |. .1,795,803 1,821,375 |.. .0 .3.000 |......2.660 . 53,874 |....09/27/2017 .. 08/01/2037 ...
314007-PD-3 ..... |FEDERAL NATL MG .. .. 1.F FE .. ...93.9460 |. ..2,391,674 |. . 2,545,785 . 2,559,229 |.. .0 .2.500 |......2.290 . 63,645 |....09/28/2017 .. 09/01/2032
314008-KB-0 ..... FEDERAL NATL MG .. .. 1.F FE .. ...93.5820 |. ..2,338,404 |. . 2,498,758 . 2,447,589 |.. .0 .3.500 |......3.760 . 87,457 |....11/27/2018 .. 02/01/2048
314008-VY-8 ..... FNMA PASSTHRU CA1530 . .. 1.F FE .. ...93.2480 |. ..630,859 |. ..676,538 712,510 |.. .0 .3.500 |......2.620 . 23,679 |....06/11/2020 .. 04/25/2043
31400A-52-9 ..... FEDERAL NATL MG ..... .. 1.F FE .. ...93.1500 |. .. 2,245,433 |. . 2,410,551 .2,443,8% |.. .0 ......3.000 |......2.680 . 72,316 |....06/26/2019 .. 05/01/2038 ...
31400B-LE-6 ..... FNVA PASSTHRU CA3924 .. .. 1.F FE ..|... ...93.1870 |..ceernnnnnnns 1,066,189 |.... 1,144,137 |.. ....1,198,854 0 [ (3,288) |0 o0 e 3.500 |...... 2.790 . 40,045 |....03/26/2020 ...|....07/25/2049 ...
31400C-LD-6 ..... FNVMA PASSTHRU CA4823 . .. 1.F FE ..|... ...95.9290 |... . 119,006 |.. 126,489 O e (1,273) |0 o0 e 4.000 |...... 3.040 ....09/02/2020 ...|....12/25/2049 ...
31400C-Y3-4 ..... FNVA PASSTHRU CA5229 .. .. 1.F FE ..|... ...89.5110 |... 1,399,107 |.. ... 1,335,729 O e 4791 |0 0 e 3.000 |...... 3.610 ...04/26/2022 ...|....02/25/2050 ...
31400D-L5-1 ..... FNVA PASSTHRU CA5747 ... .. 1.F FE ..|... ...92.9050 |... 142,211 .. O e (89 |0 [0 e 3.500 |...... 2.960 ....01/20/2022 ...|....05/25/2050 ...
31400D-ZT-4 ..... FNMA PASSTHRU CA6153 ... .. 1.F FE ..|... ...85.6030 |... .2,698,9% |.. 0 [ (3,868) |oeeeeeeeeen0 [0 e 2.500 |...... 2.050 ...06/19/2020 ...|....05/25/2050 ...
31400E-AB-8 ..... FNMA PASSTHRU CA6301 ... .. 1.F FE ..|... ...82.6380 |... ...61,392 |.. O 289 o0 [0 2.000 |...... 4.530 ....06/24/2023 ...|....07/25/2050 ...
31400E-DK-5 ..... FNMA PASSTHRU CAB405 ... .. 1.F FE ..|... ...85.6340 |... .6,097,630 |.. 0 feeeennn(38,656) |oueeeeeeenen0 [0 e 2.500 |...... 1.930 ...07/28/2020 ...|....07/25/2050 ...
31400F-UJ-6 ..... FNVA PASSTHRU CA7784 ... .. 1.F FE ..|... ....0.0000 |... .. O o0 o0 [0 e 4.500 |...... 0.000 ....10/29/2020 ...|....11/25/2050 ...
314006-3D-7 ..... [FNMA PASSTHRU CA8895 . .. 1.F FE .. ...85.4210 |. ..108,204 |. . 126,671 .0 ......2.500 |......4.990 ...10/12/2022 .. 02/25/2051 ...
314006-AU-1 ..... FNMA PASSTHRU CA8118 ... . 1.FFE ..|.. ...82.2360 |... ...53,022 |.... ..64,475 |. O e 440 0 0 2.000 |...... 4.510 ...05/24/2023 ... |....12/25/2050 ...
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31400G-EW-3 ..... FNVA PASSTHRU CA8248 .. 1.F FE .. L..79.0740 |.....ooenennnnn 496,500 [oanniiiinnnnnld 627,897 (U R PO | I RN | B AN 1.500 |...... 4,160 |MON ... |ovvenniiiiinnnnns 1,566 |oovveeennniiinns 8,046 |....02/23/2023 ...|....12/25/2045 ...
31400H-C4-5 ..... FNMA PASSTHRU CA9090 .... .. 1.F FE ..|... ...85.3%0 |... ..153,368 |.. 0 . 2,079 [0 |0 [ 2.500 |...... 4.980 ....10/12/2022 ...|....02/25/2051 ...
31400L-25-4 ..... FNMA PASSTHRU CB1684 ... .. 1.F FE ..|... ...88.6840 |... .2,008,875 |.. ....1,951,311 LU R R VI N | I RPN | ) A 3.000 |...... 3.340 ...08/25/2022 ... |....09/25/2051 ...
31400L-N-4 ...... FNMA PASSTHRU CB1295 .... .. 1.F FE ..|... L. 81.8780 |eeeeeniieeeeenn 4,328 [0 5,280 | 4,346 O e 15 0 o0 e 2.000 |...... 4.450 ...07/13/2023 ...|....08/25/2051 ...
31400M-B2-9 ... FNMA PASSTHRU CB1856 ... .. 1.F FE ..|... .. 81.8800 |... ....535,303 O i 12 0 [0 2.000 |...... 5.580 ....10/10/2023 ...|....10/25/2051 ...
31400M-CQ-5 ... FNVMA PASSTHRU CB1878 ... .. 1.F FE ..|... ...89.2330 |... ....802,269 0 e 5,509 |0 o0 e 3.000 |...... 4.520 ...06/23/2023 ...|....10/25/2051 ...
31400M-MU-5 ... FNMA PASSTHRU CB2170 ... .. 1.F FE ..|... ...88.6420 |... ....376,959 LU SR80 T N | I RPN | ) A 3.000 |...... 3.690 ...06/08/2022 ...|....11/25/2051 ...
31400M-V7-6 ..... FNMA PASSTHRU CB2437 . .. 1.F FE ..|... ...89.2370 |... 0 2,396 |0 o0 e 3.000 |...... 4.530 ....06/23/2023 ...|....12/25/2051 ...
31400M-YV-0 ..... FNVMA PASSTHRU CB2523 .. .. 1.F FE .. ...85.1830 |. .0 .2.500 |......4.470 ...06/23/2023 .. 01/25/2052
31400N-GU-0 . FNMA PASSTHRU CB2910 . .. 1.F FE .. ...92.3240 |. ..382,342 .0 .3.500 |......4.640 ....02/23/2023 .. 02/25/2052
31400N-HF-2 ..... [FNMA PASSTHRU CB2929 .. .. 1.F FE .. ...88.6400 |. . 688,762 .0 ......3.000 |......4.530 ....11/28/2022 .. 02/25/2052 ...
31400N-LM-2 ..... FNMA PASSTHRU CB3031 . .. 1.F FE ..|... ...85.1660 |... . 1,832,500 |.. .... 1,578,760 0 [ 13,881 |0 o0 e 2.500 |...... 4.360 ...08/24/2023 ...|....03/25/2052 ...
31400N-UB-6 ..... FNMA PASSTHRU CB3277 ... .. 1.F FE ..|... 1,440,871 |...88.5850 |... .1,686,462 |.. ... 1,442,629 O 139 |0 [0 3.000 |...... 5.040 ....08/16/2023 ...|....04/25/2052 ...
31400N-117-3 ..... FNMA PASSTHRU CB3369 .... .. 1.F FE ..|... .. 404,607 |...91.8750 |... 0 e 2,096 v o0 e 3.500 |...... 5.200 ....10/20/2023 ...|....04/25/2052 ...
31400N-1IK-4 ..... FNVA PASSTHRU CB3349 .. .. 1.F FE ..|... ...85.1820 |... LU SRR [+ 810[V I N | I RPN | ) AN 2.500 |...... 4.300 ....02/15/2023 ...|....04/25/2052 ...
31400N-YY-2 ..... FNMA PASSTHRU CB3426 . .. 1.F FE ..|... ...91.8780 |... O [ 21,549 |0 0 e 3.500 |...... 4.730 ....08/07/2023 ...|....04/25/2052 ...
31400P-EV-5 ..... FNMA PASSTHRU CB3747 ... .. 1.F FE ..|... ...91.8760 |... . O 2,088 o0 [0 e 3.500 |...... 3.880 ....06/06/2022 ...]|....03/25/2052 ...
314000-CK-9 ..... FNMA PASSTHRU CB4573 ... .. 1.F FE ..|... ...99.1680 |... 463,825 |.... ....466,984 O e 18 0 0 e 5.000 |...... 4.970 ...04/11/2023 ...|....09/25/2052 ...
314008-A6-8 ..... FNVMA PASSTHRU CB6328 ... .. 1.F FE ..|... . 101.7370 |... 486,203 |.... ....475,747 O i A7 o0 [0 6.000 |...... 6.000 ....08/16/2023 ...|....05/25/2053 ...
31400S-AlI-1 ..... FNMA PASSTHRU CB6320 . .. 1.F FE .. . 100.4890 |. ..484,310 |. 475,855 |.. .0 .5.500 |......5.650 ...07/07/2023 .. 05/25/2053
314008-FL-0 ..... FNVMA PASSTHRU CB6470 . .. 1.F FE .. ...94.6970 |. ..8,339,011 |. .8,303,720 |.. .0 .4.000 |......4.470 ....12/14/2023 .. 06/25/2053 ...
31400T-HA-O ..... FNVA PASSTHRU CB7424 . .. 1.F FE .. . 101.6130 |. .583,053 |.. .0 .6.000 |......6.430 ....10/26/2023 .. 10/25/2083 ...
31400T-HD-4 ..... [FNMA PASSTHRU CB7427 . .. 1.F FE .. . 102.4790 |. .691,829 |.. .0 .6.500 |......6.640 ....10/19/2023 .. 11/25/2083 ...
3140X5-R7-0 ..... [FNMA PASSTHRU FM2309 . .. 1.F FE .. ...93.4420 |. .916,309 |.. .0 ......3.500 |......2.890 ...02/03/2022 .. 03/25/2049 ...
3140X7-D2-2 ..... FNMA PASSTHRU FM3720 ... .. 1.F FE ..|... ...85.1240 |... .. ....8,047 417 I RN | N | RPN | B FN 2.500 |...... 4.220 ....12/12/2023 ...|....07/25/2050 ...
3140X7-84-2 ..... FNVMA PASSTHRU FM4138 ... .. 1.F FE ..|... ...86.7290 |... .3,215,025 |.. ... 3,297,422 0 [ (10,778) |0 o0 e 2.500 |...... 2.150 ....12/01/2021 ...|....09/25/2050 ...
3140X7-VJ-5 ..... FNVA PASSTHRU FM4216 ... .. 1.F FE ..|... ...93.4410 |... ..363,101 |.. O e (1,592) |0 o0 e 3.500 |...... 2.920 ...02/03/2022 ...|....06/25/2049 ...
3140X8-K6-3 ..... FNVMA PASSTHRU FM4816 .... .. 1.F FE ..|... ...82.7600 |... O e 1,287 0 o0 e 2.000 |...... 4.510 ...05/24/2023 ... |....11/25/2050 ...
3140X8-MS-3 ..... FNMA PASSTHRU FN4868 .... .. 1.F FE ..|... ...83.2620 |... O e 519 |0 [0 2.000 |...... 4.510 ...06/24/2023 ... |....11/25/2050 ...
3140X8-QM-2 ..... FNMA PASSTHRU FM4959 .... .. 1.F FE ..|... ...82.1840 |... JLU N Y FORPRRRY | B APPSR | ) AU 2.000 |...... 4.510 ....05/24/2023 ...|....12/25/2050 ...
3140X8-27-5 ..... FNMA PASSTHRU FN5265 . .. 1.F FE .. ...82.1580 |. ..110,443 |. .. 134,426 .109,99 |.. .0 .2.000 |......4.500 ....06/24/2023 .. 01/25/2051 ...
3140X9-6J-9 ..... [FNMA PASSTHRU FM6272 . .. 1.F FE .. .. 86.6080 |. ..1,878,521 |. ,168,983 .2,206,593 |.. .0 .2.500 |......2.250 ....01/06/2022 .. 02/25/2051
3140X9-EV-3 ..... FNMA PASSTHRU FM5547 . .. 1.F FE .. ...92.8260 |. ..694,749 |. 748,437 731,727 .. .0 .3.500 |[......3.790 ...06/08/2022 .. 01/25/2051
3140XA-ND-0 ..... FNVMA PASSTHRU FNB687 . .. 1.F FE .. ...86.4130 |. ..287,201 | 332,355 .339,143 |.. .0 .2.500 |......2.220 ....12/09/2021 .. 04/25/2051
3140XB-HT-0 ..... FNVA PASSTHRU FM7441 . .. 1.F FE .. ...88.5870 |. ..795,706 .675,556 |.. .0 ......3.000 |......5.290 ....10/19/2022 .. 05/25/2051 ...
3140XC-HB-7 ..... FNMA PASSTHRU FN8325 ... .. 1.F FE ..|... ...94.0710 |... . 1,156,384 ....1,079,124 0 e 8,690 |0 o0 e 2.500 |...... 4.210 ...06/22/2023 ...|....07/25/2035 ...
3140XD-3X-2 ..... FNVA PASSTHRU FM9813 ... .. 1.F FE ..|... .. 81.8180 |... 506,105 O 283 |0 [0 2.000 |...... 4.600 ....08/24/2023 ...|....11/25/2051 ...
3140XD-BS-4 ..... FNVMA PASSTHRU FM9048 ... .. 1.F FE ..|... ...89.4740 |... ....5,483,314 0 feeennn.. 68,588 |0 [0 e 3.000 |...... 4.330 ....12/06/2022 ...|....10/25/2051 ...
3140XD-ED-4 ..... FNVA PASSTHRU FMO131 ... .. 1.F FE ..|... ...90.4720 |... . O SR (15X N N | I RPN | ) A 3.000 |...... 2.580 ....01/25/2022 ...|....07/25/2051 ...
3140XD-N6-9 ..... FNVMA PASSTHRU FM9412 ... .. 1.F FE ..|... ...86.2650 |... A, 0 [ (3,980) |0 o0 e 2.500 |...... 2.180 LLA171772021 ... 11/25/2051 ..
3140XD-RC-2 ... FNMA PASSTHRU FM9482 ... .. 1.F FE ..|... ...88.7720 |... ....270,198 O 283 o0 [0 e 3.000 |...... 5.960 ....10/24/2023 ...|....11/25/2051 ...
3140XF-7J-4 ..... FNMA PASSTHRU FS08% ... .. 1.F FE ..|... ...89.5770 |... ....497,561 O e 3,699 |0 o0 e 3.000 |...... 4.170 ....04/06/2023 ...|....12/25/2051 ...
3140XF-KP-5 ..... FNMA PASSTHRU FS0301 ... .. 1.F FE ..|... ...89.8120 |... ...615,283 LU R (151N N N RPN | ) F 3.000 |...... 2.890 ...02/14/2022 ...|....01/25/2052 ...
3140XF-LU-3 ..... FNMA PASSTHRU FS0338 . .. 1.F FE .. 200000 [ieeeiniieeeeeniieeee O e O e 0. .0 ......3.000 |......0.000 ....01/25/2022 .. 01/25/2052 ...
3140XF-NS-6 ..... FNMA PASSTHRU FS0400 ... . 1.FFE ..|.. ...89.8160 |... ..865,417 |. ...878,384 O (1,824) |0 o0 3.000 |...... 2.780 ...03/07/2022 ... |....01/25/2052 ...
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3140XF-NU-1 ... FNMA PASSTHRU FS0402 .. 1.F FE .. L..89.3390 |..ooivviiiiiiiiiiin O e 0 L [V (U R (1) 1 AN | N AU | B RN 3.000 |...... 2.800 ....03/03/2022 ...|....01/25/2052 ...
3140XF-ZF-1 ..... FNVA PASSTHRU FS0741 ... .. 1.F FE ..|... ...92.3240 |... 903,849 O e (2,672) |0 o0 e 3.500 |...... 3.170 ....03/10/2022 ...|....02/25/2052 ...
3140XG-BS-7 ..... FNVA PASSTHRU FS0948 ... .. 1.F FE ..|... ...89.6990 |... .. .... 2,508,692 O e (3,278) |0 o0 e 3.000 |...... 2.850 ....03/09/2022 ...|....03/25/2052 ...
3140XG-KP-3 ..... FNVMA PASSTHRU FS1201 ... .. 1.F FE ..|... ...89.6670 |... ..918,391 |.. 0 [ 3,821 |0 o0 e 3.000 |...... 3.580 ....04/26/2022 ...|....01/25/2050 ...
3140XH-BE-6 ..... FNMA PASSTHRU FS1836 ... .. 1.F FE ..|... ...85.9870 |... . 4,460,247 |.. LU SRR | 203 (VI N | RN | B AN 2.500 |...... 3.370 ....06/24/2022 ...]|....05/25/2052 ...
3140XH-BV-8 ..... FNMA PASSTHRU FS1851 ... .. 1.F FE ..|... ...96.5070 |... . 817,888 |.. ....748,240 0 e 9,970 |0 o0 e 4.000 |...... 5.220 ...10/20/2022 ...|....05/25/2052 ...
3140XK-G5-3 ..... FNMA PASSTHRU FS3819 ... .. 1.F FE ..|... ...85.4580 |... ....819,322 O [ 8,664 |0 [0 2.500 |...... 4.510 ....06/22/2023 ...|....06/25/2052 ...
3140XK-QL-7 ..... FNMA PASSTHRU FS4058 ... .. 1.F FE ..|... ...92.7000 |... ....423,056 0 e 3,420 |0 o0 e 2.500 |...... 4.490 ....07/10/2023 ...|....12/25/2036 ...
3140XK-25-2 ..... FNMA PASSTHRU FS4363 . .. 1.F FE .. ...92.9490 |. 431,907 |.. .0 .2.500 |......4.590 ....07/10/2023 .. 03/25/2035
3140XL-4G-0 ..... FNVA PASSTHRU FS5322 .. .. 1.F FE .. ...81.8210 |. 371,010 |.. .0 .2.000 |......4.890 ....08/17/2023 .. 04/25/2052
3140XL-F5-2 ..... FNMA PASSTHRU FS4687 . .. 1.F FE .. . 100.5970 |. 486,668 |.. .0 ......5.500 |......5.420 ....06/23/2023 .. 05/25/2053 ...
3140XL-G2-8 ..... FNVMA PASSTHRU FS4716 ... .. 1.F FE ..|... ...82.0490 |... . . ....542,9% 0 e 6,895 |0 o0 e 2.000 |...... 4.250 ....05/19/2023 ...|....01/25/2052 ...
3140XL-G6-9 ..... FNVA PASSTHRU FS4720 ... .. 1.F FE ..|... .. 86.1070 |... ,791,867 |.. .... 1,533,844 O e 17,710 0 [0 e 2.500 |...... 4.460 ...06/22/2023 ... |....05/25/2052 ...
3140XL-RG-5 ..... FNMA PASSTHRU FS4986 ... .. 1.F FE ..|... ...89.2520 |... ... 675,680 |.. O e 1,101 |0 o0 e 3.000 |...... 5.740 ...10/26/2023 ...|....05/25/2052 ...
3140XM-S4-9 ..... FNMA PASSTHRU FS5938 .... .. 1.F FE ..|... .. 81.7610 |... 1,742,650 |.. O v 4164 |0 [0 2.000 |...... 5.180 ....11/16/2023 ...|....08/25/2051 ...
3140XT-BL-4 ..... FNVMA PASSTHRU FP0042 ... .. 1.F FE ..|... ...82.3020 |... 1,807,915 |.. 0 feeenn 20,317 0 o0 e 2.000 |...... 4.390 ....06/29/2023 ...|....09/25/2050 ...
3140XT-BM-2 ..... FNMA PASSTHRU FP0043 .. 1.F FE ..|... ...82.2770 |... 1,813,306 O R (53 (- N | RPN | B A 2.000 |...... 4.390 ...06/29/2023 ...|....10/25/2050 ...
31410G-PQ-0 ..... FNVA PASS-THRU NG 30 Y . .. 1.F FE ..|... . 106.7580 |... 0 [ (982) |0 o0 6.500 |...... 5.260 ....07/07/2009 ...|....11/01/2037 ...
31410U-GK-2 ..... FNMA PASS-THRU  LNG 30 Y .. 1.F FE ..|... . 103.0650 |... 228,404 |.... ...214,509 LU R T (12250 N | I RN | ) AN 5.500 |...... 6.200 ....06/12/2007 ...|....03/01/2037 ...
31411A-JG-1 ..... FEDERAL NATL MG .. 1.F FE .. . 104.5360 |. ..195,069 |. 187,121 |.. .0 .6.000 |......5.830 ...11/09/2006 .. 11/01/2036
31411H-P7-9 ..... [FNMA PASS-THRU LNG 30 Y . .. 1.F FE .. . 103.2280 |. 54,358 |. ..52,870 |.. .0 .6.000 |......5.800 ....12/27/2006 .. 01/01/2037
3141IN-XZ-5 ... FNVA PASS-THRU NG 30 Y . .. 1.F FE .. . 103.0690 |. ..248,057 |. .235,861 |.. .0 .5.500 |......5.900 ...06/06/2007 .. 03/01/2037
314110-AU-1 ... FNMA PASS-THRU NG 30 Y . .. 1.F FE .. . 103.6510 |. 63,733 |. ..61,719 |.. .0 .6.000 |......5.810 ....03/30/2007 .. 04/01/2037 ...
31412L-D2-3 ..... [FNMA PASS-THRU LNG 30 Y . .. 1.F FE .. . 103.0550 |. ..118,583 |. . 115,067 111,984 .. .0 ......5.500 |......6.070 ....06/08/2007 .. 03/01/2037 ...
314128-4L-6 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... . 103.7350 |... ...63,226 |.... ...60,949 |.. LU SRR (1<) N AU | I RPN | ) RN 6.000 |...... 5.740 ....05/29/2008 ...|....04/01/2038 ...
31414U-5€-0 ..... FNVA PASS-THRU LNG 30 Y ... .. 1.F FE ..|... . 102.7890 |... ...51,512 |.. 0 e (B30) 0 o0 6.000 |...... 5.830 ....07/31/2008 ...|....05/01/2038 ...
31416R-0R-7 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... ...99.8590 |... 1,161,415 |.. 0. V) PO 4.500 |...... 4.460 ...06/30/2009 ...|....06/01/2039 ...
31416X-LY-4 ..... FNVA PASS-THRU  INT 15 Y ... .. 1.F FE ..|... ...98.6090 |... .. 115,582 |.. 0 | (2,815) | POV PO 4.000 |...... 2.380 ....03/28/2013 ...|....01/01/2026 ...
31416X-NA-4 ..... FNVA PASS-THRU NG 30 Y ... .. 1.F FE ..|... ...99.9820 |... 1,518,477 |.. O [ (2,112) | 0] 4.500 |...... 4.180 ....02/28/2011 ...|....02/01/2041 ...
31418A-SC-3 ..... FNMA PASS-THRU ~ SF30 LTV .. 1.F FE ..|... .. 2,587,161 |...97.1480 |... . 2,525,985 |.. ....2,571,644 0 . .. (7,632) . POV PO 4.000 |...... 3.640 ...07/12/2013 ...|....04/01/2043 ...
314188-S8-0 ..... FEDERAL NATL MG .. 1.F FE .. 1,077,348 |...96.5300 |. .1,009,225 .1,065,370 |.. .0 .4.000 |......3.100 ...02/29/2016 .. 07/01/2045 ...
31418C-M2-7 ..... FNVMA PASSTHRU MA3076 .... .. 1.F FE .. 278,203 |...94.0700 |. ..298,541 .278,699 |.. .0 .2.500 |......4.580 ....06/22/2023 .. 07/25/2032
31418C-M4-3 . FEDERAL NATL MG .. 1.F FE .. 1,266,404 |...92.8520 |. . . 1,292,249 1,270,852 |.. .0 .3.000 |......3.310 ...08/27/2018 .. 07/01/2037
31418C-N8-3 . FNVA PASSTHRU MA3114 ... .. 1.F FE .. 298,569 |...94.0710 |. ..301,402 |. ..320,3% .299,092 |.. .0 .2.500 |......4.570 ....06/22/2023 .. 08/25/2032
31418C-PJ-7 ..... [FNMA PASSTHRU MA3124 . .. 1.F FE .. 292,062 |...93.9490 |. ..294,450 |. ..313,413 .292,566 |.. .0 ......2.500 |......4.560 ....06/22/2023 .. 09/25/2032 ...
31418C-84-7 ..... FNMA PASSTHRU MA3238 ... .. 1.F FE ..|... 1,108,116 |...93.4410 |... 1,050,970 |.. ,106,007 0 [ (6,508) |oeeeeeeeeeen0 [0 e 3.500 |...... 2.730 ...11/24/2021 ... |....01/25/2048 ...
31418C-V2-7 ..... FNMA PASSTHRU MA3332 ... .. 1.F FE ..|... .. 869,164 |...93.4410 |... ..819,966 |.. ... 867,208 O [ (5,644) |0 o0 e 3.500 |...... 2.670 ....11/18/2021 ...|....04/25/2048 ...
31418C-XM-1 ..... FNMA PASSTHRU MA3383 ... .. 1.F FE ..|... .. 777,345 |...93.4410 |... ....176,235 0 e (3,185) |0 [0 e 3.500 |...... 2.900 ...02/08/2022 ...|....06/25/2048 ...
31418C-YL-2 ..... FNVA PASSTHRU MA3414 ... .. 1.F FE ..|... .. 251,395 |...93.4200 |... ....251,090 O [ (1,168) |0 o0 e 3.500 |...... 2.960 ....01/20/2022 ...|....07/25/2048 ...
31418C-YN-0 ..... FNVMA PASSTHRU MA3415 ... .. 1.F FE ..|... .. 369,132 |...96.3840 |... .345, ....368,184 0 [ (3,026) |0 [0 e 4.000 |...... 3.010 ....11/30/2021 ...|....07/25/2048 ...
31418C-ZH-0 ..... FNMA PASSTHRU MA3443 ... .. 1.F FE ..|... 1,201,980 |...96.3020 |... 1,126,307 .... 1,199,220 JLOJ R (e (c1c N N | I RPN | ) A 4.000 |...... 3.040 ....12/01/2021 ...|....08/25/2048 ...
31418D-2H-4 ..... FNMA PASSTHRU MA4375 ... .. 1.F FE ..|... .. 328,597 |...94.9330 |... 290,776 |.... 326,285 0 [ (4,696) |oeeeeeeeeeen0 o0 e 4.000 |...... 3.030 ...06/17/2021 ...|....06/25/2051 ...
31418D-2K-7 ..... FNVA PASSTHRU MA4377 ... .. 1.F FE ..|... .. 304,933 |...78.0790 |... 300,903 |.... . 306,366 O 182 |0 [0 1.500 |...... 4.250 ....02/07/2023 ...|....07/25/2051 ...
31418D-2L-5 ..... [FNMA PASSTHRU MA4378 . .. 1.F FE .. 2,600,659 |...81.9870 |. .. 2,584,498 |. . 3,152,314 .2,607,823 |.. .0 ......2.000 |......4.330 ...08/30/2023 .. 07/25/2051 ...
31418D-204 ..... FNMA PASSTHRU MA4382 ... . 1.FFE ..|.. .. 694,386 |...87.2780 |.......cooeennnns 697,105 |.... . 798,718 |. ....694,386 O 0 0 0 1.500 |...... 4.240 ...12/20/2023 ... |....07/25/2036 ...
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31418D-3D-2 ... FNMA PASSTHRU MA4395 L AFFE e 1,543,399 [...94.8700 [.............. 1,360,771 |ooevininennnns 1,434,340 |.......ccn 1,631,769 |.ooovvveens 0 |.eeens (17,729) |eeeeeiiiiennn0 0 e 4.000 |...... 3.000 ....08/12/2021 ...|....07/25/2051 ...
31418D-3G-5 ..... FNVA PASSTHRU MA4398 . .. 1.F FE ..|... ...81.9660 |... 2,744 171 |.. ... 2,292,895 0 e 25,428 o0 o0 2.000 |...... 4.250 ....09/08/2023 ...|....08/25/2051 ...
31418D-4V-1 ..... FEDERAL NATL MG .. 1.AFE ..|... ...94.9030 |... ..250,551 |.. 0 | 2 (3,366) [ounniiiiiii0 |0 e 4.000 |...... 3.020 ...09/03/2021 ...|....09/01/2051 ...
31418D-4X-7 ..... FNMA PASSTHRU MA4437 ... .. 1.F FE ..|... ...81.9040 |... ...10,059 |.. O e 70 |0 o0 e 2.000 |...... 3.970 ....01/27/2023 ...|....10/25/2051 ...
31418D-6T-4 ..... FNVA PASSTHRU MA4481 ... .. 1.F FE ..|... ...94.8450 |... ..458,583 |.. LU SRR 371172 N N | I RPN | ) A 4.000 |...... 2.990 ...10/01/2021 ...|....10/25/2051 ...
31418D-7D-8 ..... FNMA PASSTHRU MA4491 ... .. 1.F FE ..|... ... 77.9240 |... ...31,013 |.. O e 84 0 0 e 1.500 |...... 1.870 ... 11/17/2021 ...|....12/25/2051 ...
31418D-7K-2 ..... FNMA PASSTHRU MA4497 ... .. 1.F FE ..|... ...89.7690 |... 1,812,166 |.. ....1,611,377 O e 12,102 |0 [0 2.000 |...... 4.460 ....06/29/2023 ...|....12/25/2036 ...
31418D-DS-8 ..... FEDERAL NATL MG .. .. 1.F FE ..|... ...99.1890 |... 1,364,415 |.. ... 1,421,872 0 [ (9,988) |oeeeeeeeeeen0 o0 e 4.500 |...... 3.550 ....06/28/2019 ...|....06/01/2039 ...
31418D-FP-2 ..... [FEDERAL NATL MG .. .. 1.F FE .. ...98.2620 |. . 1,397,235 .1,450,185 |.. .0 .4.000 |......3.200 ....08/26/2019 .. 09/01/2039 ...
31418D-GM-8 ..... FNMA PASSTHRU MA3803 . .. 1.F FE .. ...93.1920 |. ..2,926,108 |. . 3,139,869 .3,220,284 |.. .0 .3.500 |......3.100 ...01/30/2020 .. 10/25/2049 ...
31418D-PL-0 ..... FNVA PASSTHRU MA4026 . .. 1.F FE .. ...95.8160 |. ..476,893 |. ..497,714 474,362 |.. .0 ......4.000 |......4.700 ....06/13/2023 .. 05/25/2050 ...
31418D-V6-6 ..... FNMA PASSTHRU MA4236 ... .. 1.F FE ..|... ...78.2350 |... 842,002 |.... 1,076,247 |.. ... 976,061 O e 1,826 |0 o0 e 1.500 |...... 2.590 ...10/19/2023 ...|....01/25/2051 ...
31418D-V7-4 ..... FNVA PASSTHRU MA4237 ... .. 1.F FE ..|... ...82.2360 |... 418,300 |.... .508, 506,743 O o M8 |0 [0 2.000 |...... 2.020 ....12/08/2021 ...|....01/25/2051 ...
31418D-VB-5 ..... FNVMA PASSTHRU MA4209 ... .. 1.F FE ..|... ...78.0490 |... ..1,106,728 |.... 1,417,978 ....1,326,155 O e 7,091 |0 o0 e 1.500 |...... 2.250 ...06/09/2022 ...|....12/25/2050 ...
31418D-VK-5 ..... FNVA PASSTHRU MA4217 ... .. 1.F FE ..|... ...75.9450 |... ... 141,100 O s 1,361 |0 [0 e 1.500 |...... 4.450 ....06/11/2023 ...|....12/25/2050 ...
31418D-W9-9 ..... FNVA PASSTHRU MA4271 ... .. 1.F FE ..|... ...75.9460 |... 378, ....290,925 0 3375 |0 o0 e 1.500 |...... 4.440 ....05/11/2023 ...|....02/25/2051 ...
31418D-WR-9 ..... FNMA PASSTHRU MA4255 ... .. 1.F FE ..|... ...82.1580 |... 1,489,041 .... 1,193,505 O 3,562 o0 [0 2.000 |...... 4.780 ....08/29/2023 ...|....02/25/2051 ...
31418D-XK-3 ..... FNVA PASSTHRU MA4281 ... .. 1.F FE ..|... ...82.1320 |... 428,293 |.... 423,807 0 5,550 |0 o0 e 2.000 |...... 4.590 ...08/09/2023 ...|....08/25/2051 ...
31418D-XP-2 ..... FNMA PASSTHRU MA4285 ... .. 1.F FE ..|... ...93.7470 |... 223,490 |.... ....220,033 O o0 o0 [0 2.000 |...... 4.220 ....12/04/2023 ...|....03/25/2031 ...
31418D-Y2-2 ..... [FNMA PASSTHRU MA4328 . .. 1.F FE .. ...87.1310 |. ..181,877 |. 181,471 |.. .0 .1.500 |......4.280 ....12/20/2023 .. 05/25/2036
31418D-Y3-0 ..... FNMA PASSTHRU MA4329 . .. 1.F FE .. ...90.2960 |. ..515,984 |. .508,757 |.. .0 .2.000 |......4.610 ....06/29/2023 .. 05/25/2036
31418D-YB-2 ..... FNMA PASSTHRU MA4305 . .. 1.F FE .. ...82.1320 |. .. 3,994,192 |. .4,254,721 |.. .0 .2.000 |......3.580 ....10/12/2023 .. 04/25/2051
31418D-YC-0 ..... FNMA PASSTHRU MA4306 . .. 1.F FE .. ...85.6640 |. .. 3,274,396 |. .3,808,297 |.. .0 .2.500 |......2.500 ....01/03/2023 .. 04/25/2051 ...
31418D-YX-4 ..... FNMA PASSTHRU MA4325 . .. 1.F FE .. ...82.0500 |. .. 3,768,552 |. . 4,592,981 .3,985,983 |.. .0 ......2.000 |......3.720 ...02/06/2023 .. 05/25/2051 ...
31418D-72-8 ..... FNMA PASSTHRU MA4359 .... .. 1.F FE ..|... .. 190,389 |...87.3380 |... 191,129 |.... ..218,838 |.. 190,389 LU RN | N | RN | B SN 1.500 |...... 4.280 ....12/20/2023 ...|....06/25/2036 ...
31418E-AB-6 ..... FNVMA PASSTHRU MA4501 ... .. 1.F FE ..|... 1,739,860 |...85.4930 |... 1,717,320 |.. 1,736,921 0 [ (2,805) |veeeeeeeeen0 [0 e 2.000 |...... 1.800 LG1/1772021 L. 12/25/2041
31418E-AZ-3 ..... FNMA PASSTHRU MA4523 ... .. 1.F FE ..|... ...93.1640 |... O o0 o0 [0 2.000 |...... 4.220 ....12/04/2023 ...|....01/25/2032 ...
31418E-CH-1 ..... FNVA PASSTHRU MA4571 ... .. 1.F FE ..|... ...88.9930 |... O e 5,014 |0 0 e 2.500 |...... 3.630 ...06/09/2022 ...|....03/25/2042 ...
31418E-D7-2 ..... FNVA PASSTHRU MA4625 ... .. 1.F FE ..|... ...91.8730 |... O e 21 o0 [0 e 3.500 |...... 4.630 ...07/18/2023 ...|....06/25/2052 ...
31418E-DE-7 ..... FNMA PASSTHRU MA4600 .... .. 1.F FE ..|... ...91.8730 |... O e 28 o0 [0 e 3.500 |...... 5.190 ....11/08/2022 ...|....05/25/2052 ...
31418E-DM-9 ..... FNMA PASSTHRU MA4607 . .. 1.F FE .. ...88.9900 |. ..1,5611,883 |. . 1,698,922 .1,589,206 |.. .0 .2.500 |......3.540 ....06/31/2022 .. 05/25/2042 ...
31418E-DY-3 ..... FNVMA PASSTHRU MA4618 . .. 1.F FE .. ...94.7150 |. ..427,492 |. ..451,344 444,913 |.. .0 .4.000 |......4.160 ....07/21/2022 .. 04/25/2052
31418E-E6-3 ..... FNMA PASSTHRU MA4656 . .. 1.F FE .. ...97.0710 |. ..927,992 | ..955,991 919,163 |.. .0 .4.500 |......5.040 ....03/06/2023 .. 07/25/2052
31418E-EB-2 ..... FNMA PASSTHRU MA4629 . .. 1.F FE .. ...94.2840 |. ..1,191,184 |. .1,263,390 1,249,947 |.. .0 .3.000 |......3.180 ....04/14/2022 .. 06/25/2037
31418E-F2-1 ..... FNVA PASSTHRU MA4684 . .. 1.F FE .. ...97.0710 |. ..2,718,910 |. . 2,800,944 2,734,538 |.. .0 ......4.500 |......4.810 ....12/02/2022 .. 06/25/2052 ...
31418E-F4-7 ..... FNVMA PASSTHRU MA4686 ... .. 1.F FE ..|... ...99.1680 |... 798,263 |.... 785,634 O 2,289 |0 o0 e 5.000 |...... 5.320 ...06/22/2023 ...|....06/25/2052 ...
31418E-HK-9 ..... FNVA PASSTHRU MA4733 ... .. 1.F FE ..|... ...97.0710 |... 245,559 |.... ....247,958 O 83 0 [0 4.500 |...... 4.750 ....02/08/2023 ...]|....09/25/2052 ...
31418E-J7-6 ..... FNVMA PASSTHRU MA4785 ... .. 1.F FE ..|... ...99.1680 |... ....453,471 O o825 |0 0 e 5.000 |...... 5.060 ....09/21/2022 ...|....10/25/2052 ...
31418E-JF-8 ..... FNVA PASSTHRU MA4761 ... .. 1.F FE ..|... ...99.0760 |... .. ....2,644,016 O e 1,278 o0 [0 e 5.000 |...... 5.170 ....07/18/2023 ...|....09/25/2052 ...
31418E-KU-3 ..... FNMA PASSTHRU MA4806 ... .. 1.F FE ..|... ...99.0760 |... ..930,636 |.. O 349 |0 0 e 5.000 |...... 5.020 ....02/09/2023 ...|....11/25/2052 ...
31418E-KV-1 ..... FNMA PASSTHRU MA4807 ... .. 1.F FE ..|... .100.7710 |... .1,380,975 |.. O e (772) |0 o0 e 5.500 |...... 5.400 ... 12/07/2022 ... |....11/25/2052 ...
31418E-NV-8 ..... FNMA PASSTHRU MA4903 ... .. 1.F FE ..|... . 101.4730 |... 507,370 |.... 503,207 J I N | [ APPSR | B IR | B AT 5.500 |...... 4.860 ....12/12/2023 ...|....01/25/2038 ...
31418E-R8-5 ..... FNMA PASSTHRU MA5010 ... .. 1.F FE ..|... . 100.4890 |... 2,059,519 |.... ....2,013,066 LU R ) AU | I RN | ) AN 5.500 |...... 5.730 ....10/10/2023 ...|....05/25/2053 ...
31418E-85-0 ..... FNMA PASSTHRU MA5039 . .. 1.F FE .. . 100.4890 |. .. 1,926,026 |. .1,930,000 |.. .0 ......5.500 |......5.320 ...04/28/2023 .. 06/25/2053 ...
31418E-ST-8 ..... FNMA PASSTHRU MA5029 ... . 1.FFE ..|.. . 101.4320 |....ooovennnnnnns 829,994 |.... ....819,809 O 0 0 0 5.500 |...... 5.410 ...11/30/2023 ... |....05/25/2038 ...
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31418P-UE-3 ..... FEDERAL NATL MG LIFFE e 909,843 [...99.9820 |.................889.477 ...l 889,632 [....vvvvvivinnns 903,194 |l 0 |eeens (3,031) [eeveeeiiiiennn0 o0 e 4.500 |...... 4.140 [MON ..... ....05/28/2010 ... [....03/01/2040 ...
31418U-40-1 ..... FNMA PASSTHRU AD7136 .| 1FFE ... 1,165,047 |. 101.7290 |... . 1,055,835 |.. .... 1,135,803 O [ (14314) [0 [0 e 5.000 |...... 3.530 [ MON ..... ....08/28/2014 ...|[....07/01/2040 ...
31419A-DS-3 ..... FNMA PASS-THRU .| 1.FFE .|... . 104.5000 |... ..296,365 |.. O [ (3,489) [0 [0 6.000 |...... 4.570 [MON ..... ....10/29/2010 ... [....09/01/2039 ...
31419J-8H-2 ..... .| 1FFE ... ...97.6440 |... .2,946,828 |.. U PO 2,055 |oeeeieiiiiinnnn0 o0 4.000 |...... 4.030 | MON ..... ....12/08/2010 ... [....11/01/2040 ...
S1410M-AU-5 ... FAMA PASS-THRU .| 1.FFE .|... ...97.08%0 |... JLURS PO (N (1[:) f FUUUUURRRRRRROR | I IO | B R 3.500 |...... 2.330 [MON ..... ....01/31/2012 ... |....12/01/2025 ...
3142AC-D2-2 ..... FHLMC .. 1T.AFE ... ...83.1200 |... ... 433,553 O [ 1712 [0 [0 e 3.850 |...... 4.980 | MON ..... ...02/16/2023 ... |....01/01/2053 ...
314260-K3-5 ..... FHLMC PC 30Y RJ0313 .| 1.FFE .|... . 101.6280 |... ....301,598 O foiiiinn 29 [0 [0 6.000 |...... 6.120 | MON ..... ....11/06/2023 ... |[....11/25/20863 ...
35564K-ED-7 ..... FHLMC STACR ..oooiiiiiiiiiiiiie e .. 1.DFE .. ...99.7130 |.................105,665 |................. 105,969 |................. 105,969 [....cccennnnnn 0 e o0 0 e, 0.760 |...... 0.760 | MON ..... ...04/19/2021 ... |....10/25/2033 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 715,025,994 | XXX 670,969,691 734,606,941 712,859,680 0 (557,204) 0 0 XXX XXX XXX 3,643,866 18,603,905 XXX XXX
3137BF-XT-3 ..... FHLMC REMIC SERIES ....oovvveviiiiiiiiiiiiiiiiiieecceeeeces e e [ e | e | TAFE o, 1,624,783 [...97.7690 |.............. 1,378,543 | 1,410,000 |.............. 1,438,133 |oooeeeeeennnl 0 |.eeens (27,512) |oeeeeeeeeeeel 0 foorriiiiiinns 0 ... 2.670 |..... [P E0)] 110\ I 6,275 [cvveriiiinnns 37,647 |....10/27/2020 ...|....12/25/2024 ...
3137FE-UA-6 ..... FHLMC REMIC SERIES .....ooovvvvvvieiininiinnnninnnnneeneees e ven [ v | eeeeeeenn | TAFE ], 696,716 |...98.4060 |................. 702,752 |oeeiiiiieeennns FATN K7 R 700,776 [..oooeeennnnn.d 0 |, 3,368 |.eeveiiinnnnnns [ PO 0 ... 3.590 |...... 6.330 [MON ..... foooeeennnnneees 2,136 |oovveeiinnnnes 10,692 |....06/26/2023 ...|....01/25/2025 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 2,221,499 [ XXX 2,081,295 2,124,132 2,138,909 (24,144) XXX 8,411 48,339 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 1,949,142,762 | XXX 1,843,893,740 1,820,622,030 1,889,668,252 ) (16,539,676) XXX 17,765,957 57,941,791 XXX XXX
00081T-AK-4 ..... ACCO BRANDS CORP . |..8.CFE ..|... ...90.3380 |... ..1,282,800 |.... .1,420,000 |.. ... 1,228,330 , e 17,562 . 0 fn...4.250 ... 6.030 . 17,770 . . 60,350 |....10/07/2022 ...|....03/15/2029 ...
00109L-AA-1 ..... ADT SECURITY CORPORA . ... |.3.BFE ..|... ...92.1350 |... ... 672,000 |.. 604,303 , ........... 6,188 |. 0 fenn4125 ) 5.460 ... 11,560 |... .27,101 |....08/31/2023 ... |....08/01/2029 ...
00139P-AA-6 ..... AIG SUNAMERICA GLOBA . .| 1EFE ... . 109.6490 |... . 500,000 |.. ....553,303 0 foeeeennn. (4,692) | .0 [......6.900 |...... 5.280 ... 10,158 |... ...01/24/2023 ... |....03/15/2032 ...
00164V-AE-3 ..... ANC NETWORKS INC . .. 4BFE .. ...97.4440 |. ..695,000 .657,348 |.. .2,887 | .8.470 . 13,75 ....11/13/2023 ..
00164V-AF-0 ..... AMC NETWORKS INC . ..4BFE .. ...76.4000 |. .1,880,000 . 1,436,320 |.. K 34,049 |. .6.960 ....10/07/2022 ..
00185P-AA-9 ..... AP1 ESCROW CORPORATI .. 4BFE .. ...94.0440 |. ..414,000 .367,703 |.. .2, K . 7,160 |. ......7.560 ....09/01/2022 .. .
001877-AA-7 ..... API GROUP DE INC ... |.4BFE ..|... ...91.6860 |... . 468,000 |.. ....421,605 |..........20,740 |...........3,425 [0 0 4125 | 5.130 ...08/03/2022 ... |....07/15/2029 ...
00206R-CP-5 ..... AT&T INC e | 2.BFE ... ...94.7990 |... ..450,000 |.. 391,638 |ooeeeeeninil0 [ 3,478 |0 [0 ] 140500 . 6.100 ....10/14/2022 ... |....06/15/2035 ...
00206R-GB-2 ... AT&T INC .. |.2BFE ..|... ...98.4510 |... .3,750,000 |.. ..3,829,922 [0 | (53,800) [eveeiiiiiiiinnnn0 Joeeeiiiinl0 |l 40000 . 2.480 ....02/19/2020 ... |....11/25/2025 ...
00206R-JZ-6 ..... AT&T INC e | 2.BFE ... , ...79.4770 |... ..430,000 [.oooeiiiiinnnnn349,922 [oiiiiiiiiiiinnn0 2,793 feniiiiiiiiiinnnnd0 00000030500 . 5.130 ....06/30/2022 ... |....06/01/2041 ...
00206R-KG-6 ..... AT&T INC .. |.2BFE ..|... 1,128,576 |...89.0780 |... 01,130,000 [oeneninnn 1,129,202 foeeevviiiiinnnnn0 oo 187 feviiiiiiiiiiinn0 el ol 10650 | 1.660 ....08/04/2020 ... |[....02/01/2028 ...
00206R-MM-1 ..... AT&T INC e | 2.BFE ... . ...81.5540 |... 475,000 [oiiiiiiiennid89,575 [ouiiiiiiiiiiinnn0 1,323 0 0 000002.550 2.920 ... 11/17/2021 ... |....12/01/2033 ...
00213M-AV-6 ..... APX GROUP INC .. ... |.3.BFE ..|... ,359,189 |...99.8910 |... .1,330,000 |.. 1,327,131 [ 83,116 | (8,237) [0 0 60750 6.040 ...05/16/2022 ... |....02/15/2027 ...
00213M-AW-4 ..... APX GROUP INC .|.4BFE ..|.. .1,185,975 [...93.3530 |... .1,270,000 |.. 1,150,040 [ 72,730 e 8817 [0 0 00050750 6.970 ....03/22/2023 ... |....07/15/2029 ...
00229*-AA-3 ..... AP TUNDRA HLDGS 4.75% 02/15/42 L2APL L. ,971,198 |...96.5120 |. .23,135,083 |. 23,971,198 23,971,198 |.. .0.000 ...04/05/2022 .. 02/15/2042
00240%-AA-4 ... AP FIDES HLDGS ... .. 2BPL .. ,918,747 . 100.0000 |. .10,918,747 |. 10,918,747 10,918,747 |.. .6.000 ....11/26/2023 .. 11/30/2048
00253X-AA-9 ..... AADVANTAGE LOYALTY I . .. 3.AFE .. 698,236 |...99.3520 |. ..728,581 |. ..733,333 .709,002 |.. .7.060 ....12/20/2022 .. 04/20/2026
00253X-AB-7 ..... AADVANTAGE LOYALTY I . ... |.3.AFE .. 305,000 |...97.5900 |. ..297,650 |. ..305,000 .297,650 |.. .5.740 ....03/10/2021 .. 04/20/2029 ...
00287Y-BX-6 ..... ABBVIE INC .. |- 1.GFE .. ,828,970 |...93.5250 |. .. 1,652,587 |. .1,767,000 .1,811,801 |.. ......2.680 ...05/25/2022 .. 11/21/2029 ...
00452A-AA-8 ..... ACCIDENT FD INS CO O . .. |.2BFE ..|... ..500,000 [. 101.7430 |... ... 500,000 |.. 500,000 |....ooeeeeeeeenn0 fovvveiiiiiinnnnn0 [0 0 fll10.8.500 ..l 8.500 ....10/31/2022 ... |....08/01/2032 ...
00489L-AF-0 ..... ACRISURE LLC / ACRIS .... ... |.4BFE ..|... .. 851,044 [...90.3960 |... ..914,000 |.. ....805,020 [..........44,419 |...........8.211 [0 0 40250 L 5.490 ....12/28/2022 ... |....02/15/2029 ...
00489L-AH-6 ..... ACRISURE LLC / ACRIS ... ... |.5.BFE ..|... ...90.9730 |... ....296,050 [...ooeeen2,542 | 7,022 [0 00000060000 9.630 ...08/31/2022 ... |....08/01/2029 ...
005095-AA-2 ..... ACUSHNET CO DEL . |..8.CFE ..|... . 104.3910 [oeevvvevvnnennnnnn 41,756 |ooeiiiiiiinn40,000 | 40,000 [0 0 0 0 7375 7.370 ....09/27/2023 ... |[....10/15/2028 ...
00511B-AA-5 ..... ACURIS FIN US INC / ... ... |.4BFE ..|.. ...82.0950 |[.............. 1,810,195 |..............2,205,000 |.............. 1,798,955 [.......... 12,344 |..........21, 112 [.....cccooinnnnn0 |0 000005.000 . 8.490 ....11/13/2023 ... |....05/01/2028 ...
00687Y-AA-3 ..... ADIENT GLOBAL HLDGS .. .|.4.CFE ..|... ...97.8480 |... 1,401,382 [0 | 40,782 [0 0 4875 8.180 ...10/07/2022 ... |....08/15/2026 ...
00687Y-AB-1 ..... ADIENT GLOBAL HLDGS .. ..3.CFE .. . 103.3920 |. 329,411 |.. .7.620 ....10/24/2023 .. 04/15/2028 ...
00810G-AC-8 ..... AETHON UTDBR LP / A . .. 4.AFE .. . 100.6020 |. .590,561 |.. .9.070 ....10/30/2023 .. 02/15/2026
00817Y-AG-3 ..... AETNA INC NEW ..2.BFE .. . 112.3630 |. .563,263 |.. .5.440 ....01/27/2023 .. 12/15/2037
00867F-AA-6 ..... AHEAD DB HOLDINGS LL . ..5.AFE .. ...87.2250 |. .1,015,000 .873,555 |.. ......7.910 ...01/05/2023 .. 05/01/2028 ...
00914A-AP-7 ... AIR LEASE CORP .|..2BFE ..|... ...96.9670 |... ..290,000 |.. ....289.584 [0 695 [0 00000000800 1.020 ...08/11/2021 ...|....08/18/2024 ...
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013092-AB-7 ..... ALBERTSONS C0S INC / evvvvnnviviinnnniiniinnnnnenvvnnnns foee vee e | s R O & S N 1,688,427 |. 100.1290 [.....oveeenen 1,732,232 |ovvveenns 1,730,000 [..euveeennnnn 1,691,701 |.......... 45,536 [........... 6,616 |.cccooervrennnnn0 [ooriiiinninn0 e 5.875 |...... 6.400 |FA ooooe Jovvnnnnnnnnnn 38,396 [ooiiiiiinnnns 101,637 |....10/07/2022 ...|....02/15/2028 ...
013092-AC-5 ..... ALBERTSONS COS INC / . oo |- 8.CFE ..|... ..576,000 |...97.2820 |... . 576,000 |.. ....560,344 |..........24,048 [......cccooiiin 0 o0 0 4.625 |...... 4.620 [JJ ....... . 26,640 |....11/07/2019 ...|....01/15/2027 ...
013104-AF-1 ..... ALBERTSONS INC e | SAFE L. .. 262,850 |. 103.3620 |... . 280,000 |.. 20 268,963 |eeveiniiinnnn0 [ 1,498 0 0 7.450 |...... 8.340 [FA ...... . 20,860 |....04/25/2019 ...|....08/01/2029 ...
01400E-AE-3 ..... ALCON FIN CORP v |- 2.BFE ... .. 497,290 |. 103.1930 |... ... 500,000 |.. 897,515 |0 [ 211 0 0 5.375 |...... 5.440 (D ....... ... 26,875 |....11/29/2022 ...|....12/06/2032 ...
01771Y-AA-8 ..... ALLEN MEDIA LLC / AL .... oo |..5.BFE ... 1,054,161 |...53.5780 |... ....644,008 ... 10.500 .. 126,210 |....05/19/2022 ...|....02/15/2028 ...
01883L-AA-1 ..... ALLIANT HLDGS INTER .. oo |--5.BFE ..|... 1,197,663 |...99.7500 |... . . ,208,447 |..........66,561 |.......... 10,218 |..ccoiiiirnnini0 [0 e 6.750 . 84,780 |....12/05/2022 ...|....10/15/2027 ...
01883L-AB-9 ..... ALLIANT HLDGS INTER .. oo | 4B FE ... .. 350,000 |...96.1920 |... ... 400,000 |.. 362,300 [.ooeevevnnnnnnnn0 foeiiinnnnnn8,395 [0 [0 e 4.250 . 17,000 |....07/05/2022 ...|....10/15/2027 ...
01883L-AD-5 ..... ALLIANT HLDGS INTER .. . |--5.BFE ..|... ...94.8750 |... . 310,000 |.. 294118 | 38,766 [0 0 0 5.875 . 18,213 |....10/20/2021 ...|....11/01/2029 ...
01883L-AE-3 ..... ALLIANT HLDGS INTER .. ..4.BFE .. . 102.3650 |. ..305,000 .304,818 |.. .6.750 |.. . 13,839 |....02/07/2023 .. 04/15/2028
019576-AB-3 ..... ALLIED UNVL HOLDCO L . ..5.BFE .. ...98.1010 |. ..220,000 215,822 |.. .9.750 . 21,450 |....06/27/2019 .. 07/15/2027
019579-AA-9 ..... ALLIED UNIVERSAL HOL . ..4.CFE .. ...91.0230 |. . 2,225,000 ,975,649 |.. ......4.625 |.. 102,906 |....07/14/2022 .. 06/01/2028 ...
019736-AG-2 ..... ALLISON TRANSMISSION ... oo |- 8.BFE ... ...88.4600 |... .. 877,000 |.. 743,177 |..oee.... 28,849 | 3,209 [0 o0 e 3.750 ... 18,750 |....10/18/2023 ...|....01/30/2031 ...
02005N-BF-6 ..... ALLY FINL INC .. e | SAFE L. ...99.4530 |... +...305,645 |ooveiniiiiinnnn0 et 7,528 0 0 5.750 . 18,745 |....03/17/2023 ...|....11/20/2025 ...
02005N-BM-1 ..... ALLY FINL INC .. oo |- 8.CFE ..|... ...75.3180 |... +...547,536 |ooeeueeenn 34,150 [0 0 0 4.700 . 31,725 |....08/14/2023 ...|....01/01/9999 ...
02154C-AF-0 ..... ALTICE FINANCING S.A . |..4.CFE ..|... ...90.7260 |... ....454,537 |.......... 46,818 [............3,337 |.coooeriniinn0 [0 s 5.000 . 25,050 |....01/21/2022 ...|....01/15/2028 ...
02156T-AA-2 ..... YPSO FINANCE BIS CORPORATE ... oo |--5.BFE ..|... ...48.1200 |... . .. 182,330 eeennnnn (30,591) [0 0 [0 | 6.000 . 16,500 |....02/04/2020 ...|....02/15/2028 ...
02156T-AB-0 ..... YPSO FINANCE oo |..5.BFE ... . ...64.8630 |... .. 803,000 |.. ... 10.500 . 71,033 |....06/05/2023 ...|....05/15/2027 ...
02209S-BH-5 ... ALTRIA GROUP INC . . |--2.BFE ..|... ,822,420 |...96.5340 |... . 1,766,224 |0 e (16,544) |0 [0 2.350 ....08/27/2020 ...|....05/06/2025 ...
023135-BC-9 AMAZON COM INC ... .. 1.EFE ..|... .. 1,508,670 |...96.0640 |... 1,440,960 |.... e 1,502,307 foeeniiiiiiinnnl0 o (659) [0 o0 e 3.150 ....06/24/2019 ...|....08/22/2027 ...
023135-CR-5 ..... [AMAZON COM INC ... .. 1.DFE .. 3,999,040 |. 102.7970 |. ..4,111,880 |. 3,999,124 |.. .4.700 |.. .. 11/729/2022 .. 12/01/2032
02343U-AJ-4 ..... [AMCOR FINANCE (USA) ..2.BFE .. 247,555 |. 104.0400 |. ..260,100 |. .247,666 |.. .5.625 |.. ....06/17/2023 .. 05/26/2033
02344A-AA-6 ..... [AMCOR FLEXIBLES NORT . .. 2.BFE .. 204,375 |...86.1330 |. .210,023 |.. .2.690 |.. ....09/01/2022 .. 05/25/2031
02361D-AS-9 ..... [AMEREN ILL CO .. .| 1.FFE .. 906,545 |...97.4140 |. 876,800 |.. .3.800 |.. ....12/01/2021 .. 05/15/2028 ...
023771-T3-2 ..... AMERICAN AIRLINES .. 3.CFE .. ,409,656 |. 101.2340 |. ,409,724 .. ieeenn 72250 |.. ....11/09/2023 .. 02/15/2028 ...
02406P-BB-5 ..... AMERICAN AXLE & MFG .. ..4.BFE ..|.. .. 832,694 |...88.4810 |... 756,513 |.......... 63,543 |....ceeein2,497 foiiiiiiiinnnnn0 [0 e 5.000 ....03/18/2022 ...|....10/01/2029 ...
024747-AG-2 ..... AMERICAN BLDRS & CON |- 4AFE L .. 957,226 |...89.2500 |... 904,103 |.......... 68,412 |.....e.e. 6,328 [oeeeeeiiennenn0 o0 e 3.875 ....04/29/2022 ...|....11/15/2029 ...
025537-Ad-0 ..... AMERICAN ELECTRIC POWER ... . |- 2.BFE ..|... ,658,484 |...95.2610 |... ,680,748 [.....ooovieennn0 4528 [0 0 3.200 ....09/11/2018 ...|....11/13/2027 ...
025537-AR-2 ... AMERICAN ELEC PWR IN .... . |--2.BFE ..|... ...92.8630 |... 554,517 o0 o260 |0 [0 1.000 ....11/18/2020 ...|....11/01/2025 ...
02557T-AD-1 ..... AMERICAN ELEC PWR IN .... . |- 2.CFE ..|... . 100.7090 |... ...358,820 |oevvveniiiiinnnn0 [ 433 0 [0 5.699 ....06/31/2023 ...|....08/15/2025 ...
025816-CH-0 ..... AMERICAN EXPRESS CO ... .. 2.CFE ..|... ...85.9800 |... . JO75 o0 el 0 0 [0 3.550 ....05/25/2023 ...|....01/01/9999 ...
025816-C0-0 ..... AMERICAN EXPRESS CO .. 1.F FE .. ...96.8120 |. . 610,000 609,754 .2.250 |.. ....03/01/2022 .. 03/04/2025 ...
025816-CY-3 ..... AMERICAN EXPRESS CO .. 1.F FE .. ...98.4100 |. ..635,000 634,654 .3.950 |.. ....07/25/2022 .. 08/01/2025
025816-DB-2 ..... AMERICAN EXPRESS CO .. 1.F FE .. . 104.3230 |. . 500,000 499,712 ....10/31/2022 .. 11/05/2027
025816-DG-1 ..... AMERICAN EXPRESS CO .. 1.F FE .. . 101.1740 |. . 500,000 500,000 .. ....07/25/2023 .. 07/28/2027
025816-DH-9 ... AMERICAN EXPRESS CO .. 1.F FE .. . 102.1210 |. . 1,840,000 ,840,000 .. ......5.282 |.. ...07/25/2023 .. 07/27/2029 ...
025816-DL-0 ..... AMERICAN EXPRESS CO ... .. 1.F FE ..|... . . 101.9860 |... ... 785,000 |.. 785,000 |oeeevveneeeeeenn0 [0 o0 0 6.338 ....10/24/2023 ...|....10/30/2026 ...
02608A-AA-7 ..... AMERICAN FIN TR INC ... .. 3.AFE ..|... 1,210,906 |...84.3190 |... .1,290,000 |.. ,087,715 |......... 127,087 |.......... 10,582 [....cccvvieiinn0 Joveiiniiiinnnnnl0 fennns 4.500 ....06/27/2022 ...|....09/30/2028 ...
026650-Dil-8 ..... AMERICAN HONDA FIN C . v |- .G FE ... ..638,918 |...90.6310 |... ... 640,000 |.. 639,328 |..eeuniieeeennn0 [ 151 0 [0 2.000 ....08/22/2021 ...|....03/24/2028 ...
03027X-BA-7 ..... AMERICAN TOWER CORP ... o .. 2.CFE ... .. 215,023 |...89.0860 |... ..250,000 |.. 220,371 |0 [ 4,080 0 0 2.900 ....09/01/2022 ...|....01/15/2030 ...
03027X-BG-4 ..... AMERICAN TOWER CORP ... oo |- 2.CFE ..|... ...82.0470 |... . 500,000 |.. 410,362 o0 010,836 |0 [0 1.875 ....08/31/2022 ...|....10/15/2030 ...
030981-AL-8 ..... AMERIGAS PARTNERS LP . |- 4AFE L ...97.3540 |... . 386,000 |.. .. 375,688 ..o 14,491 [0 1866 |0 [0 5.750 ....01/15/2019 ...|....05/20/2027 ...
03115A-AA-1 ... AMFAM HOLDINGS INC .... .. 2.CFE ..|... ...76.7320 |... . 500,000 |.. 407,190 eeeeiieeeenn0 9,430 |0 [0 2.805 ....01/23/2023 ...|....03/11/2031 ...
031162-CT-5 ..... AMGEN INC .... .. 2.AFE ..|... ...93.0200 |... .1,240,000 |.. ,267,252 |oovevvineeennd0 e (891 [0 0 2.200 ....08/27/2020 ...|....02/21/2027 ...
031162-DH-0 ..... AMGEN INC . .. 2.AFE .. ...97.9600 |. . 680,000 .666,548 |.. ......4.050 |.. ...02/16/2023 .. 08/18/2029 ...
031162-D0-0 ..... AMGEN INC ... L. 2.AFE ..|.. . 102.8460 |... ..525,000 |. L.523,909 e o 122 0 0 5.250 ...02/15/2023 ... |....03/02/2030 ...
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031162-DR-8 ..... AMGEN INC ...evvveiiiiiiiiien v eeeceeeeeeeevenes foe e e | s L 2AFE L 985,270 [. 102.5590 |.............. 1,025,590 |.oevvennnnnnns 1,000,000 |eveennirrennnnd 986,217 [.oeeevivnnnnnnn (U O ST/ FRN 0 foorriiiiiinns 0 |ueen 5.250 |...... 5.440 ...02/21/2023 ...|....03/02/2033 ...
031652-BK-5 ..... AMKOR TECHNOLOGY INC . oo |- 8.BFE ... .. 107,268 |. 101.3370 |................. 108,431 |.......ccee..... 107,000 |ooeeennnnneeeenna107,258 v e (15) o0 o0 e 6.625 |...... 6.550 ....07/17/2023 ...|....09/15/2027 ...
032177-AH-0 ..... AMSTED INDS INC o |.. 3.CFE ..|... 1,426,180 |...99.7410 |.............. 1,405,351 |.............. 1,409,000 |.............. 1,303,158 |.......... 44,128 |........... 6,802 [.....cccceeeenn0 Jovrrnnniinnnnnnn0 fonnns 5.625 |...... 5.490 ...12/06/2022 ...|....07/01/2027 ...
032177-AJ-6 ..... AMSTED INDS INC . |- 3.CFE ..|... ...91.6540 |.................209,888 |.................229,000 |...ccevueeeeennn205,625 |oeenniieeennnnnnd0 o 1,248 |0 [0 e 4.625 |...... 6.610 ....07/28/2023 ...|....05/15/2030 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV . - 1.GFE ... ...98.8760 |... e 1,001,658 [oanniiiiiinnnl0 [ (349) |0 [0 4.000 |...... 3.950 ....07/30/2018 ...|....04/13/2028 ...
035240-A0-3 ..... ANHEUSER-BUSCH INBEV . .. 1.G FE ..|... . 101.6520 |... .2,500,000 |.. e 2,542,389 o0 e (7,835) [0 [0 e 4.750 |...... 4.370 ...02/11/2019 ...|....01/23/2029 ...
03666H-AE-1 ..... ANTARES HLDGS LP .. 2.BFE ..|... ...90.1750 |... .1,100,000 |.. 1,092,654 [oiiiiiinnnn0 i 1,898 [0 o0 3.750 |...... 3.950 ...01/21/2022 ... |....07/15/2027 ...
03690A-AD-8 ..... ANTERO MIDSTREAM PAR N .. . |- 3.CFE ..|... ...99.2860 |... ..220,000 |.. 212,251 |0 e 1176 0 [0 5.750 |...... 7.010 ....06/23/2023 ...|....08/01/2027 ...
03690E-AA-6 ..... ANTERO MIDSTREAM PAR . .. 3.CFE .. . 102.5800 |. . 500,000 .512,900 |.. .7.875 |......4.650 LLA171772021 05/15/2026
03769\-AA-4 ... APOLLO GLOBAL MGMT I ... .. 1.F FE .. . 107.8570 |. . 500,000 .496,388 |.. L33 .6.375 |......6.470 ....11/08/2023 .. 11/15/2033
037735-CU-9 ..... [APPALACHIAN POWER CO CORPORATE .. 1.G FE .. ...97.7570 |. .1,000,000 999,421 |.. ......3.400 |......3.440 ....06/11/2015 .. 06/01/2025 ...
037735-Cli-5 ..... APPALACHIAN PIIR CO .. 2.AFE ..|... ...94.8910 |... .1,000,000 |.. ....998,079 522 o0 0 e 3.300 |...... 3.360 ...05/08/2017 ...|....06/01/2027 ...
037833-BY-5 ..... APPLE INC .. 1.B FE ..|... ...97.6050 |... .1,000,000 |.. 200999,466 |oeveniiiiinnnn0 o236 |0 0 3.250 |...... 3.270 ...02/16/2016 ...|....02/23/2026 ...
037833-CJ-7 ..... APPLE INC .- 1.BFE ..|... ...97.4700 |... ... 100,000 |.. ... 103,117 e (1,045) |0 [0 | 3.350 |...... 2.210 ....08/19/2019 ...|....02/09/2027 ...
037833-DP-2 ... APPLE INC .... .| 1.BFE ..|... ...90.5070 |... .1,000,000 |.. ,023,59% o (4,095) [0 0 2.200 |...... 1.740 ....03/02/2020 ...}|....09/11/2029 ...
037833-DU-1 ..... APPLE INC .... .- 1.BFE ..|... ...85.5580 |... .1,590,000 |.. ,555,700 ceee 5,006 |eeeeiiiiieeenn0 [0 1.650 |...... 2.010 ....12/01/2021 ...|....05/11/2030 ...
038522-A0-1 ..... ARAMARK SVCS INC . |- 4AFE L ...97.0700 |... .1,215,000 |.. ,179,401 e 1,326 0 [0 5.000 |...... 5.150 ....03/28/2022 ...|....02/01/2028 ...
039524-AA-1 ..... ARCHES BUYER INC . ..4.BFE ..|... ...90.6700 |... ,437,120 |.... .1,585,000 |.. ,385,999 e 28,055 |0 [0 | 4.250 |...... 6.430 ...06/27/2023 ...|....06/01/2028 ...
03959K-AC-4 ..... ARCHROCK PARTNERS L ... ..4.BFE ..|.. ...98.6030 |... 311,585 |.... . 316,000 |.. ....306,685 e 1821 L0 [0 6.250 |...... 7.060 ...08/09/2022 ...|....04/01/2028 ...
03990B-AA-9 ..... ARES MANAGEMENT CORP . .. 2.AFE .. . 104.9460 |. . 500,000 .499,034 |.. .6.375 |......6.420 ....11/07/2023 .. 11/10/2028
041242-AA-6 ..... ARKO CORP ... ..4.CFE .. ...86.6450 |. .1,336,384 |.. .5.125 |......7.660 ...11/09/2023 .. 11/15/2029
04288B-AB-6 ..... ARSENAL AIC PARENT L . .. 3.CFE .. . 104.4610 |. .845,000 |.. .8.000 |......8.000 ....07/27/2023 .. 10/01/2030
043436-AU-8 ..... [ASBURY AUTOMOTIVE GR . .|..3.BFE .. ...95.0600 |. .. 32,320 |.. .4.500 |......4.110 ....09/14/2020 .. 03/01/2028 ...
043436-AV-6 ..... [ASBURY AUTOMOTIVE GR . .. 3.BFE .. ...93.4610 |. ..28,038 |.. oo 4750 |......4.310 ....09/14/2020 .. 03/01/2030 ...
043436-Al-4 ..... ASBURY AUTOMOTIVE GR .... .. 3.BFE ..|... ...92.6720 |... ...208,512 | 18,653 [0 0 [0 4.625 |...... 4.620 ... 1170472021 ...|....11/15/2029 ...
043436-AX-2 ..... ASBURY AUTOMOTIVE GR .... . |- 3.BFE ..|... ...90.9%0 |... . 112,835 [..eeeennn 10,659 |oeeeeiiieeiennl0 o0 0 [ 5.000 |...... 5.000 ....11/04/2021 ...|....02/15/2032 ...
04364V-AG-8 ..... ASCENT RES - UTICA L .... |- 4AFE L . 100.7840 |... A, 011,297 o 2,318 [oniieinnnnnid,924 |0 [0 7.000 |...... 7.950 ....11/02/2023 ...|....11/01/2026 ...
04364V-AR-4 ..... ASCENT RES UTICA HLD ... |- 4AFE L . . 100.6980 |... . .. +22290,000 |eevveneeenn5,365 [0 0 0 8.250 |...... 8.250 ....12/14/2020 ...|....12/31/2028 ...
04433L-AA-0 ..... ASHLAND LLC S| 3AFE L 1,045,000 |...86.3720 |... 902,587 |.... .1,045,000 |.. +.902,587 |oeennnn 85,992 [0 0 0 3.375 |...... 3.370 ....08/03/2021 ...|....09/01/2031 ...
045086-AP-0 ..... ASHTON 1/O0DS USA LLC .... .. 4.AFE ..|... 1,861,735 |...89.7560 |... 1,920,778 |.... .2,140,000 |.. ,813,853 |..........68,118 [.......... 16,743 |...cccoeeeennin0 [0 e 4.625 |...... 6.980 ...11/13/2023 ... |....04/01/2030 ...
04621W-AF-7 ..... ASSURED GTY US HLDGS . .. 1.F FE .. . 105.0860 |. ..262,715 |. .248,748 |.. .6.125 |......6.240 ....08/16/2023 .. 09/15/2028 ...
04621X-AN-8 ..... ASSURANT INC ... .. 2.BFE .. ...80.9210 |. ..971,052 |. 921,648 |.. .2.650 |......6.380 ....12/14/2022 .. 01/15/2032
04624V-AA-7 ..... ASSUREDPARTNERS  INC ..5.BFE .. . 100.2750 |. ..807,214 |. .788,653 |.. .7.000 |......8.360 ....10/07/2022 .. 08/15/2025
04624V-AB-5 ..... ASSUREDPARTNERS INC ..5.BFE .. ...93.4650 |. 1,598,252 |. 1,598,252 |.. .5.625 |......5.160 ....10/22/2021 .. 01/15/2029
04685A-2V-2 ..... ATHENE GLOBAL FUNDIN . .. 1.EFE .. ...88.8970 |. L1111,218 . ,099,404 |.. ......2.500 |......5.740 ...02/14/2023 .. 03/24/2028 ...
04685A-22-3 ..... ATHENE GLOBAL FUNDIN .... .. 1.EFE ..|... . ...90.5680 |... 905,680 |.... 894,242 |.ooveiieeeenn0 [ 24,602 |0 [0 1.608 |...... 6.250 ....05/09/2023 ...|....06/29/2026 ...
047649-AA-6 ..... ATKORE INC .. 3.BFE ..|... .. 348,993 |...89.3670 |... L..310,997 e 12,208 [ (122) |0 [0 4.250 |...... 4.200 ...05/26/2021 ...|....06/01/2031 ...
049362-AA-4 ..... ATLAS LUXCO 4 S A R ... . |--4.CFE ..|... ... 45,000 |...91.4990 |..eoevrunrreeennn 41,175 [0 45,000 |oeeeeniieeeeen 410175 4633 [0 0 0 e 4.625 |...... 4.620 ....05/05/2021 ...|....06/01/2028 ...
05178T-AB-7 ..... AURORA MILITARY HSG |- LEFE ... 1,097,746 |. 104.9550 |.............. 1,049,550 |[..............1,000,000 |.............. 1,093,870 [......ccceeeeeni0 Jovreneeern (3,876) [oeeivnnnennn0 el [ 6.615 |...... 5.660 ....01/05/2023 ...|....01/15/2042 ...
053332-Al-2 ... AUTOZONE INC . |--2.BFE ..|... .. 940,790 |...95.5560 |... reeeeneneeeeenn855,000 [ooiiiiinnnnnn 916,960 |oeeiiniiiiiiennn0 e (11,474) |0 [0 3.750 |...... 2.220 ...12/01/2021 ...|....04/18/2029 ...
053332-BG-6 ..... AUTOZONE INC . |- 2.BFE ..|... .. 399,620 |. 106.3370 |... 425,351 |.... 0399,634 |oeviiiiiiinn0 [ 1 0 0 6.250 |...... 6.270 ....10/19/2023 ...|....11/01/2028 ...
05348E-BH-1 ..... AVALONBAY CMNTYS INC . .. 1.G FE ..|... .. 887,023 |...86.3550 |... 721,064 |.... . . ...870,405 e (4,874) |0 [0 | 2.450 |...... 1.780 ...08/04/2020 ...|....01/15/2031 ...
05368V-AA-4 ..... AVIENT CORPORATION . .. 3.CFE ..|... . 104.0890 |... ,405,202 |.... .1,350,000 |.. ,292,466 e 6,400 |0 [0 71425 |..... 7.960 ...10/07/2022 ...|....08/01/2030 ...
054989-AA-6 ..... BAT CAPITAL CORP . .. 2.BFE .. . 105.0770 |. ..162,869 |. ..155,000 .155,000 |.. 0] ......6.343 |......6.340 ...07/31/2023 .. 08/02/2030 ...
055081-AC-9 ..... B & G FOODS INC ..... . 4.AFE ... . 105.1290 [....coevennnns 2,770,149 |.... .2,635,000 |. ....2,631,917 90 o0 [0 ) 8.000 |...... 8.030 ...11/13/2023 ... |....09/15/2028 ...




A=

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
05526D-BR-5 ... BAT CAPITAL CORP ...ovvvvveniiiciniineeevvnnieeeeennnns foee ven e | s L2BFE L 730,000 |...89.5500 |........coeeenenn 653,715 |ovvveiiiiiinnnn 730,000 |oeevernenennens 730,000 |oeeveveiireennn0 foiiiiiiiinnnn0 0 0 2.259 |...... 2.250 ....00/22/2020 ...|....03/25/2028 ...
05552V-AA-0 ..... BCPE EMPIRE TOPCO IN ... oo |--5.BFE ..|... .. 451,050 |...96.5300 |... 855,719 |0 [ 4669 0 [0 7.625 |...... 9.790 ....05/09/2023 ...|....05/01/2027 ...
05605H-AB-6 ..... BIWX TECHNOLOGIES INC .... o |.. 3.CFE ..|... .. 159,000 |...92.8290 |... 147,598 e ATT [0 0 0 4125 |...... 4.120 ....06/09/2020 ...|....06/30/2028 ...
05605H-AC-4 ..... BWX TECHNOLOGIES INC . oo |- 8.CFE ..|... ...91.3580 |... o 162,617 e 6,575 [0 0 0 4125 |...... 4.120 ...08/29/2021 ...|....04/15/2029 ...
058498-All-6 ..... BALL CORP e | SAFE L. ...85.9130 |... 297,826 |oveveiiieennnn0 [ 8,983 |0 0 2.875 |...... 6.780 ....10/19/2022 ...|....08/15/2030 ...
058498-AY-2 ..... BALL CORP .... v |- SAFE ... . 103.9560 |... 490,672 |.... o ATATH 0 e (B4B) |0 [0 6.875 |...... 6.640 ...08/20/2023 ...|....03/15/2028 ...
058498-AZ-9 ..... BALL CORP .... e | SAFE L. . 102.2420 |... 710,582 |.... 20895,000 |oeeveiiiiiennnn0 [0 0 0 6.000 |...... 6.000 ....06/08/2023 ...|....06/15/2029 ...
06051G-FU-8 ..... BANK AMER CORP ... - 2.AFE ... ...98.9490 |... .. 1,360,549 |.... 1,488 17T 0 e (32,680) [0 [0 e 4.450 |...... 1.930 ....12/01/2021 ...|....03/03/2026 ...
06051G-GT-0 ..... BANK AMER CORP ... .. 1.G FE .. ...98.0770 |. ..490,385 |. .513,076 |.. .3.093 |......1.570 ....06/12/2020 .. 10/01/2025
06051G-HD-4 ..... BANK OF AMERICA CORP . .. 1.EFE .. ...94.2630 |. ..4,878,110 |. .5,09,384 |.. .2.916 |......3.140 ....06/12/2022 .. 12/20/2028
06051G-HG-7 ..... BANK OF AMERICA CORP . .. 1.EFE .. ...95.5970 |. .519,848 |.. ......3.970 |......3.130 ....06/24/2019 .. 03/05/2029 ...
06051G-H0-5 ..... BANK AMER CORP .. 1.G FE ..|... ...94.7450 |... .3,000,000 |.. 2,824,149 |0 22,906 a0 [0 e 3.974 |...... 5.100 ....01/30/2023 ...|....02/07/2030 ...
06051G-HV-4 ..... BANK AMER CORP .. 1.G FE ..|... ...90.7560 |... .3,000,000 |.. 03,127,560 [oonniiiiiiinnn0 i (21,326) [0 o0 3.194 |...... 2.360 ....03/04/2020 ...|....07/23/2030 ...
06051G-JK-6 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ...92.9290 |... JA14,587 el 0 e 143 |0 [0 e 1.197 |...... 1.200 ....06/10/2021 ...|....10/24/2026 ...
06051G-JR-1 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ...98.4170 |... 835,000 |oeeeeiiiiiiennnn0 [0 0 0 0.976 |...... 0.970 ....04/16/2021 ...|....04/22/2025 ...
06051G-JS-9 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ...91.6520 |... 1 0265,217 e 0 [ 7,499 0 [0 1.734 |...... 4.850 ....10/04/2022 ...|....07/22/2027 ...
06051G-JZ-3 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... .. 88.1860 |... 1,381,907 [0 526 [0 0 2.087 |...... 2.130 ....12/02/2021 ...|....06/14/2029 ...
06051G-KA-6 ..... BK OF AMERICA CORP .... .. 1.G FE ..|... ...81.6920 |.......oennnns 2,512,029 |.... . . ..3,016,381 [ooooieeiiiienn0 et 6,058 [0 [0 e 2.299 |...... 2.540 ....12/01/2021 ...|....07/21/2032 ...
06051G-KC-2 ..... BK OF AMERICA CORP .... .. 2.AFE ..|... ...79.2550 |... 515,158 |.... . 650,000 |.. ...510,254 o0 et 7,280 0 [0 2.482 |...... 4.750 ....03/14/2023 ...|....09/21/2036 ...
06051G-KE-8 ..... BK OF AMERICA CORP . .. 1.G FE .. ...96.1630 |. ..841,426 |. . 875,000 875,000 |.. .1.530 |......1.530 ....12/01/2021 .. 12/06/2025
06051G-KQ-1 ..... BK OF AMERICA CORP . .. 1.G FE .. ...95.3660 |. ..953,660 |. .1,000,000 ,017,175 |.. 4.571 |......4.320 ....06/26/2022 .. 04/27/2033
06051G-KW-8 ..... BK OF AMERICA CORP . .. 1.G FE .. . 100.0310 |. ..660,205 |. . 660,000 660,000 |.. 4,948 |......4.940 ....07/19/2022 .. 07/22/2028
06051G-LC-1 ..... BK OF AMERICA CORP . .| 1.GFE .. . 104.3760 |. 521,880 . 500,000 500,000 |.. .6.204 |......6.200 ....11/07/2022 .. 11/10/2028 ...
06051G-LG-2 ..... BANK AMERICA CORP .. 1.EFE .. . 100.6820 |. ..619,194 . 615,000 615,000 |.. .....5.202 |......5.200 ....04/19/2023 .. 04/25/2029 ...
064058-AH-3 ..... BANK OF NEW YORK MELLON ... .. 2.AFE ..|... .. 192,500 |...97.7020 |... 195,404 |.... . 200,000 |.. 192,500 |0 [0 0 0 4.700 |...... 4.950 ....10/31/2022 ...|....01/01/9999 ...
06406R-BN-6 ..... BANK NEW YORK MELLON .... |- 1L.EFE ... .. 1,065,000 |...99.3160 |... ,057,715 |.... .1,065,000 |.. ,065,000 [.oeeeevniieee0 el [0 0 e 4.543 |...... 4.540 ...01/24/2023 ...|....02/01/2029 ...
06406R-BU-0 ..... BANK NEW YORK MELLON .... .- LEFE ... ,563,200 |. 110.9210 |... ,663,825 |.... ,500,000 .. ,562,851 |ouveniiiiiiinnnd0 o (349) |0 [0 e 6.474 |...... 5.900 ....11/30/2023 ...|....10/25/2034 ...
073685-AH-2 ..... BEACON ROOF ING SUPPLY INC . . |--4.BFE ..|... ...91.2690 |... 406,147 |.... 402,960 |..........27,173 |oeeeereeenn5,432 |0 o0 e 4125 |...... 5.860 ....05/11/2022 ...|....05/15/2029 ...
07831C-AA-1 ..... BELLRING BRANDS INC . |- 4.BFE ..|.. . 103.5780 |... 911,014 |.... ,824,501 |.......... 56,631 [.........n2,222 [0 il 7.000 |...... 7.200 ....12/05/2022 ...|....03/15/2030 ...
080807-AA-8 ..... BELROSE FDG TR ... .. 2.AFE ..|... ...79.9850 |... 199,963 |.... . 204,997 o0 e 4947 0 [0 2.330 |...... 5.620 ....02/03/2023 ...|....08/15/2030 ...
081331-AE-0 ..... BELVOIR LD LLC ... .. 1.EFE .. . 100.4480 |. . 163,018 161,254 |.. . .5.300 |......5.420 ....00/22/2022 .. 12/16/2035 ...
084659-AV-3 ..... BERKSHIRE HATHAWAY E . .. 1.G FE .. ...94.6140 |. . 1,135,000 .1,253,850 |.. ..(17,619) | .3.700 |......1.920 ....08/04/2020 .. 07/15/2030
084659-BD-2 ... BERKSHIRE HATHAWAY E . .. 1.G FE .. ...80.2920 |. .1,000,000 .854,849 |.. 16,669 |. .1.650 |......3.930 ....06/26/2022 .. 05/15/2031
08576P-AH-4 ..... BERRY GLOBAL INC . .. 2.CFE .. ...92.9460 |. . 705,000 .699,900 |.. ..2,430 |. .1.570 |......1.930 ... 11/17/2021 .. 01/15/2026
08576P-AK-7 ..... BERRY GLOBAL INC . .. 2.CFE .. . 101.1890 |. . ..290,000 287,734 |.. ......5.500 |......5.700 ....03/27/2023 .. 04/15/2028 ...
08949L-AB-6 ..... BIG RIV STL LLC/ BRS .... ..3.CFE ..|... . 102.0770 |... 777,161 |.... 1,741,000 |.. ,739,486 |.......... 22,568 |....coeeeeenn 130 |oeeiiiiiiinnnl0 o0 e 6.625 |...... 6.640 ....11/13/2023 ...|....01/31/2029 ...
092113-AU-3 ..... BLACK HILLS CORP .. 2.AFE ..|... ...97.0920 |... ,213,650 |.... .1,250,000 |.. ,250,000 |eveeiiiiinnnnd o0 o0 [0 e 1.037 |...... 1.030 ....08/23/2021 ...|....08/23/2024 ...
09261B-AK-6 ..... BLACKSTONE HLDGS FIN . v |- LEFE ... . 106.8600 |... .. 500,000 |-eeerunnieeeennnd99,198 [0 e B3 [0 0 6.200 |...... 6.220 ....10/31/2022 ...|....04/22/2033 ...
09261H-AB-3 ..... BLACKSTONE PRIVATE C .... o .. 2.CFE ... ...97.0260 |... 215,000 |ooevvvinnennnnnn215,000 fooenneiiiinnnn0 o0 o0 [0 e 1.750 |...... 1.750 ....08/10/2022 ...|....09/15/2024 ...
093645-AJ-8 ..... BLOCK COMMUNICATIONS ... oo |- 4.BFE ... ...88.0050 |... .2,625,000 |-.eeunieeennn 2,262,190 [oooeeeenn. (7,459) |oeeenennn 22,343 [0 0 s 4.875 |...... 8.400 ....11/13/2023 ...|....03/01/2028 ...
094234-AA-9 ... BLOOMIN BRANDS INC / ... |- 4AFE L ...92.3440 |... 1,470,000 |..ooennennnnn 1,281,055 [ 16,116 |oeeeenn 27,611 [0 el s 5125 |...... 8.140 ....12/05/2022 ...|....04/15/2029 ...
095796-AE-8 ..... BLUE RACER MIDSTREAM .... ..4.BFE ..|... ...99.4890 |... 263,646 |.... 263,646 |............9,823 |.......... (3,100) |.ccoerrerrrnenni0 [0 e 6.625 |...... 5.370 ....04/11/2022 ...|....07/15/2026 ...
09624H-AA-T7 ..... BLUELINX HOLDING . .. 4.AFE ..|.. ...92.6630 |... 495,747 |.... . 495,747 80,216 [t 786 |0 [0 6.000 |...... 6.220 ....10/21/2021 ...|....11/15/2029 ...
097023-CJ-2 . BOEING CO .... .. 2.CFE .. ...88.4160 |. ..327,139 |. 317,152 .. ......3.600 |......5.420 ...05/17/2023 .. 05/01/2034 ...
097023-DC-6 ..... BOEING CO ... .. 2.CFE ..|... ...92.9270 |... 673,721 |.... ..725,000 |. L.651,910 |0 o 8,204 0 0 3.625 |...... 5.350 ...01/04/2023 ... |....02/01/2031 ...
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097023-DE-2 ..... BOEING CO ..oovvvvvnenieeciiniieeecciiineeeeevnieeeeeenns [ ven e | s L 2.CFE ot 250,000 |...99.5800 |.......coeeeeenn. 248,950 [onniiiiinnnnnn 250,000 ....ceeevnnnnnnns IO L)LV R | R RPN | Y AR B RPN | ) RN 1.433 |...... 1.430 [FA s | 1,463 [oveiiiiiiinnnns 3,583 |....02/02/2021 ...|....02/04/2024 ...
097751-BX-8 ..... BOMBARDIER INC oo |- 4.BFE ... .. 359,013 |...97.5480 |... . 380,000 |.. 100362,386 |eevuneen 7,081 foin8,502 0 [0 6.000 |...... 7.290 [FA ...... . 22,800 |....12/05/2022 ...|....02/15/2028 ...
097793-AE-3 ..... BONANZA CREEK ENERGY .... o |.. 3.CFE ..|... ...97.0750 |... . 741,000 |.. T | 24462 512 0 [0 5.000 |...... 5.520 (A0 ...... . 29,025 |....09/13/2023 ...|....10/15/2026 ...
09951L-AA-1 ..... BOOZ ALLEN HAMILTON .. oo |- 2.CFE ..|... ...94.3000 |... . 790,000 |.. ....750,899 |.......... 39,298 [............3,974 |.oiiiiiiinn0 [0 3.875 |...... 5.060 ...09/26/2023 ...|....09/01/2028 ...
09951L-AC-7 ..... BOOZ ALLEN HAMILTON .. o .. 2.CFE ... . 105.7640 |... . 100,000 |oeeeveinienennnnn 99,073 [0 i e 29 o0 [0 e 5.950 |...... 6.070 ....08/01/2023 ...|....08/04/2033 ...
10112R-AN-4 ... BOSTON PPTYS LTD PARTNERS . v |- 2.AFE ... ...99.8170 |... ... 500,000 |.. 499,986 e 169 [0 0 [ 3.800 |...... 3.830 ...06/18/2013 ...|....02/01/2024 ...
10112R-BA-1 ... BOSTON PPTYS LTD PAR e | 2.AFE L. ...95.3560 |... .3,000,000 |.. .... 2,853,740 /<10 I R | R AN | N 4.500 |...... 5.640 ....12/14/2023 ...|....12/01/2028 ...
10112R-BB-9 ..... BOSTON PPTYS LTD PAR . - 2.AFE ... ...89.8140 |... ..385,000 |.. ....408,191 e (418) |0 [0 | 3.400 |...... 2.170 ....06/12/2020 ...|....06/21/2029 ...
103304-BV-2 ..... BOYD GAMING CORP . .. 4.AFE .. ...91.8880 |. ..425,000 .390,524 |.. . 4.750 |......4.620 ....01/18/2022 .. 06/15/2031
103557-AC-8 ..... BOYNE USA INC .. ..4.BFE .. ...94.1450 |. ..375,000 .349,095 |.. 4.750 |......5.730 ....12/08/2023 .. 05/15/2029
103730-BU-3 ..... |BP CAP MKTS AMER INC . .. 1.F FE .. . 100.8650 |. . A ..795,000 .795,000 |.. ......4.812 |......4.810 ....02/09/2023 .. 02/13/2033 ...
10921U-2H-0 ..... BRIGHTHOUSE FINANCIA ... v |- .G FE ... ...96.0980 |... 735,150 |.... . 765,000 |.. 164,657 o0 o826 |0 [0 1.750 |...... 1.790 ...01/06/2022 ...|....01/13/2025 ...
109641-AK-6 ..... BRINKER INTL INC . e | 4AFE L. . 104.7070 |... ,146,542 |.... .1,095,000 |.. ,003,847 ovvenvviiiiinnnd o 83 o0 [0 8.250 |...... 8.260 ....11/13/2023 ...|....07/15/2030 ...
109696-AA-2 ..... BRINKS CO oo |- 8.CFE ..|... ...95.4190 |... 200,380 |.... .. 210,000 |.. 196,211 |.ooeeeenenn 503 |oennnennn3,122 [0 0 [ 4.625 |...... 6.610 ...12/29/2022 ... |....10/15/2027 ...
110122-DY-1 ..... BRISTOL-MYERS SQUIBB ... e | LFFE Ll . 107.3080 |... 718,970 |.... ... 670,000 |.. 668,660 |......ovvveeenn0 foiiiiiiiiiiinn0 0 0 5.750 |...... 5.780 ....10/30/2023 ...}|....02/01/2031 ...
11120V-AE-3 ... BRIXMOR OPERATING PR ... v |- 2.BFE ... ...95.4280 |... ,259,650 |.... .1,320,000 |.. , 384,139 |oeeeieiieeeeen0 [ (20,775) [0 o0 s 3.900 |...... 2.190 ....12/01/2021 ...|....08/15/2027 ...
11133T-AD-5 ..... BROADRIDGE FINL SOLU ... e | 2B FE ... . ...89.6710 |... 448,355 |.... ... 500,000 |.. 436,444 |.oooveiiiiinnnnn0 e 8,891 |0 0 2.900 |...... 5.440 ....12/05/2022 ...|....12/01/2029 ...
11134L-AF-6 ..... BROADCOM CORP/BROADC ... v |- 2.BFE ... 1,077,975 |...99.9100 |... 999,100 |.... .1,000,000 |.. ,000,000 f.oeeeevnieeeen0 e (21,314) [0 0 [ 3.625 |...... 1.160 ...08/18/2020 ...|....01/15/2024 ...
11135F-BE-0 ..... BROADCOM INC ... . |- 2.CFE ..|... .. 421,630 |...89.7630 |... 448,815 |.... ... 500,000 |.. LR (1225 R | R R £ T (1 N R B RPN | ) RN 1.950 |...... 5.330 ....09/19/2022 ...|....02/15/2028 ...
11135F-BK-6 ... BROADCOM INC .. 2.CFE .. ,735,137 |.. 87.8760 |. .. 1,485,104 |. .1,690,000 1,727,814 |.. .3.419 |......3.130 ....12/01/2021 .. 04/15/2033
11135F-BP-5 ..... BROADCOM INC .. 2.CFE .. 344,655 |...82.1510 |. ..369,680 |. ..450,000 .352,921 |.. .3.137 |......5.650 ...06/30/2022 .. 11/15/2035
117043-AS-8 ..... BRUNSIICK CORP . .. 2.BFE .. 429,493 |...96.8040 |. ..416,257 |. ..430,000 .429,892 |.. .0.850 |......0.880 ....08/04/2021 .. 08/18/2024
118230-AP-6 ..... BUCKEYE PARTNERS L P . .. |..3.CFE .. 229,556 |...77.1460 |. 200,580 . 260,000 .200,580 |.. .5.600 |......6.550 ....01/22/2021 .. 10/15/2044 ...
118230-A0-4 ..... BUCKEYE PARTNERS L P . . |- 8.CFE .. 404,640 |...94.5840 |. ..423,736 ..448,000 .423,460 |.. ... 3.950 |......5.590 ...11/01/2019 .. 12/01/2026 ...
118230-AT-8 ..... BUCKEYE PARTNERS L P ... oo |.. 3.CFE ..|... .. 240,000 |...97.0650 |... 232,95 |.... ..240,000 |.. 232,956 |oeeennnnnn 4,008 [0 0 0 4125 |...... 4.120 ....02/11/2020 ...|....03/01/2025 ...
118230-AU-5 ..... BUCKEYE PARTNERS L P .... oo |- 8.CFE ..|... .. 385,000 |...94.3040 |... 363,070 |.... ..385,000 |.. +...363,070 |eeeunnn 24,063 [0 0 0 4.500 |...... 4.490 ...02/11/2020 ...|....03/01/2028 ...
122017-AB-2 ..... BURL INGTON STORES INC ... weo | SAFE L. .. 145,000 |. 108.5000 |... 157,325 |.... ..145,000 |.. 145,000 a0 [0 0 0 2.250 |...... 2.250 ....04/14/2020 ...|....04/15/2025 ...
124857-AT-0 ..... CBS CORP oo |- 2.CFE ..|... ..410,886 |...91.5090 |... 411,791 |.... ..450,000 |.. 431,328 0 4,089 0 [0 3.375 |...... 4.480 ....05/29/2018 ...|....02/15/2028 ...
1248EP-BR-3 ..... CCO HLDGS LLC/CAP CORP CORPORATE ... oo |.. 3.CFE ..|... .. 481,339 ]...99.3%0 |... 493,004 |.... LA87,418 4,962 [ 2,803 0 [0 5.500 |...... 6.300 ...08/20/2023 ...|....05/01/2026 ...
1248EP-BT-9 ..... CCO HLDGS LLC / CCO ... . |- 3.CFE ..|... .. 302,535 |...96.6790 |... 313,240 |.... . 305,069 |.oeeeeeenieeenn0 foeeeenennn2,534 |0 0 e 5125 |...... 7.120 ....06/28/2023 ...|....05/01/2027 ...
1248EP-BX-0 ..... CCO HLDGS LLC / CCO .. 3.CFE .. ,483,473 |...95.7560 |. 1,424,849 |. . 1,488,000 1,424,849 |.. .5.000 |[......5.040 ....02/22/2022 .. 02/01/2028 ...
1248EP-CD-3 ..... | CCO HLDGS LLC / CCO .. 3.CFE .. ...91.5190 |. 1,551,247 |. . 1,695,000 . 1,549,225 |.. .4.750 |......5.970 ....07/07/2022 .. 03/01/2030
1248EP-CE-1 ... CCO HLDGS LLC / CCO .. 3.CFE .. ...90.2810 |. 714,123 |. . 791,000 .706,793 |.. .4.500 |......6.500 ....01/20/2023 .. 08/15/2030
1248EP-CK-7 ..... CCO HLDGS LLC / CCO .. 3.CFE .. ...87.5250 |. ..525,150 |. . 600,000 .525,150 |.. .4.250 |......4.980 ....02/07/2022 .. 02/01/2031
1248EP-CL-5 ..... | CCO HLDGS LLC / CCO .. 3.CFE .. ...84.7430 |. .. 8,474,300 |. 10,000,000 ,855,606 |.. ......4.500 |......7.420 ... 11/13/2023 .. 06/01/2033 ...
1248EP-CN-1 ... CCO HLDGS LLC / CCO ... oo |- 8.CFE ..|... . ...85.7780 |... ....358,000 |.. 301,714 [0 e 4574 |0 0 e 4.500 |...... 7.020 ...01/20/2023 ...|....05/01/2032 ...
1248EP-CP-6 ..... CCO HLDGS LLC / CCO ... oo |.. 3.CFE ..|... ,978,676 |...81.2920 |... ,980,918 |ovveniiiiinnnnd0 oriiiinnnnn2,242 o0 [0 e 4.250 |...... 7.400 ....12/12/2023 ...|....01/15/2034 ...
12511V-AA-6 ... CDI ESCRON ISSUER IN . v |- 4AFE ... ..980,000 |...97.6150 |... .. 956,627 |..oeeeeenn 76,411 |oeeiiniiieie0 o0 e l0 e 5.750 |...... 5.750 ....08/30/2022 ...|....04/01/2030 ...
12543D-BC-3 ..... CHS / CMNTY HEALTH S .... . |..4.CFE ..|... .. 543,844 1...99.7560 |... ..560,000 |.. L GBAT 3 e 44,550 [ 916 0 [0 8.000 |...... 8.210 ....12/17/2019 ...|....03/15/2026 ...
12543D-BK-5 ..... COMMUNITY HEALTH SYS ... oo |--4.CFE ..|... ,220,175 |...78.7500 |... .1,225,000 |.. ...964,688 |.......... 72,602 [...cceeeennnni 20 |eeeiniieeeeennn0 [0 4.750 |...... 4.790 ...02/16/2021 ...|....02/15/2031 ...
12543D-BN-9 ... COMMUNITY HEALTH SYS ... . |..4.CFE ..|... ..915,000 |. 104.7420 |... ..915,000 |.. 915,000 ... 10.875 ....12/11/2023 ...|....01/15/2032 ...
125523-AH-3 ..... CIGNA CORP NEW .. 2.AFE ..|... 1,872,809 |...99.2390 |... .1,650,000 |.. ,805,716 [..oeeeeenieeee 0 e (32,290) [0 el s 4.375 ...12/01/2021 ...|....10/15/2028 ...
12556L-BJ-4 ..... CIT BK NATL ASSN PAS ...covvviniiiiiiiieeees .. 2.BFE ..|... .. 522,059 |...97.6400 |... 488,200 |.... . 500,000 |.. 220505,662 |oeeveniiiiinnnnl0 oo (7,573) |0 0 2.969 ....10/21/2021 ...|....09/27/2025 ...
125896-BS-8 ..... CMS ENERGY CORP CORPORATE .. 2.BFE .. ...95.3280 |. ..643,464 |. . 675,000 661,531 |.. ......3.450 |.. ....10/17/2018 .. 08/15/2027 ...
12597Y-AA-T ... CP ATLAS BUYER INC. ...iiivivvenniiiiiinnniiiiiiinniaas ..5BFE ..|.. .. 87.1780 |... 641,630 |.... . 736,000 |. .. 620,770 |..........59,140 [.......... 14,046 |.....ccooeeeenn0 |0 |l 7.000 |..... 10.410 ...05/06/2022 ... |....12/01/2028 ...
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12626P-AM-5 ..... CRH AMERICA INC CORPORATE ...evvvvvnan feen oo [ eevinn | et L 2AFE L 1,098,647 |...97.9140 [.......cceeee 1,077,054 | 1,100,000 [...oveevennnnn 1,009,782 |ooevvvveneeennn0 feniennnnn 192 [0 a0 [.3.875 ol 3.890 ....06/12/2015 ...|....05/18/2025 ...
126307-AH-0 ..... CSC HLDGS INC .. oo |--5.BFE ..|... .. 402,047 |...97.9640 |... . 418,000 |.. ....409,490 |.......... 16,044 [........... 3,661 |oeeeiiiieennnl0 [0 0050250 .l 6.180 ...11/01/2019 ...|....06/01/2024 ...
126307-A0-0 ..... CSC HLDGS INC .. oo |- 4B FE ... .. 316,838 |...92.49%0 |... 317,504 0 867 0 000050500 9.290 ....12/05/2023 ...|....04/15/2027 ...
126307-AS-6 ..... CSC HLDGS LLC oo |- 4.BFE ... ...88.4270 |... ....632,253 |.......... 53,741 [ 914 0 [0 5375 5.500 ....10/07/2022 ...|....02/01/2028 ...
126307-BA-4 ..... CSC HOLDINGS LLC . oo |..5.BFE ... ...62.3540 |... ... 446,455 |.......... 48,079 [..........(7,017) |eerrerrrrennnnnl0 [0 0050750 ., 4.580 ....01/22/2021 ...}|....01/15/2030 ...
126307-BB-2 ..... CSC HLDGS LLC .. oo |- 4.BFE ... ...76.1920 |... 142,872 ... 38,554 [ 13,989 |0 0 4125 6.460 ...08/10/2022 ...|....12/01/2030 ...
126307-BD-8 ..... CSC HLDGS INC .. oo |..5.BFE ... ...60.3370 |... . ....388,323 |.......... 30,130 [...oeiinnnnnn 903 oiiiiiiiiiinnl0 0 ]l 40625 L 4.870 ....11/28/2023 ...|....12/01/2030 ...
126307-BF-3 ..... CSC HLDGS LLC .. . |--4.BFE ..|... ...73.0670 |... A, .. 867,868 |.......... 25,761 [........... 8,085 |.ocoeeiireeennn0 [0 0082875 7.090 ....09/25/2023 ...|....02/15/2031 ...
126307-BH-9 ..... CSC HLDGS LLC .. ..4.BFE .. ...75.7300 |. 371,077 |.. .6.140 ....08/11/2022 .. 11/15/2031
126307-BK-2 ..... CSC HLDGS LLC .. ..5.BFE .. ...60.6120 |. 136,377 |.. .5.000 ....04/29/2021 .. 11/15/2031
126307-BM-8 ... CSC HLDGS LLC .. ..4.BFE .. . 103.1060 |. ,465,000 |.. .....11.250 ...04/18/2023 .. 05/15/2028 ...
126458-AE-8 ..... CTR PARTNERSHIP LP/ v |- SAFE ... ...91.3810 |... .. . 227,539 |oveueeeen 16,105 [0 0 [0 L3875 3.870 ....06/03/2021 ...|....06/30/2028 ...
12653C-AK-4 ..... CNX RES CORP o | 3.BFE ... . 100.8070 |... ..372,986 |.... . 370,000 |.. .. 370,000 |..oeeen... 14,848 [0 il 0 L7375 7.370 ...09/12/2022 ...|....01/15/2031 ...
12654A-AA-9 ..... CNX MIDSTREAM PARTNE . v |- 4AFE ... ...89.9280 |... ...98,921 |.... . 110,000 |oeeevnnnieeeennnnn 98,921 [ 8,505 |oeeiiiiiiiiiie0 el 0 0 40750 | 4.740 ....09/15/2021 ...|....04/15/2030 ...
12657N-AA-8 ... COP HOLDCO LP & BIP- e | 4AFE L. ...94.9000 |... 1,058,135 |.... 1,115,000 |.............. 1,026,737 |.......... 45,144 |...........5/545 ...l |oeniiininnnnnnnn0 0lll 50500 . 6.340 ...10/07/2022 ...|....06/15/2031 ...
12657N-AB-6 ..... COP HOLDCO LP & BIP - V ... v |- 4AFE ... . 103.6190 |... 1,611,288 |.... . 1,555,000 |-.evuneeeeen 1,585,000 foeeeeiiienin0 el feeiiiil0 eeeiiiel0 00227500 |- 7.500 ....12/08/2023 ...|....12/15/2033 ...
12662P-AD-0 ..... CVR ENERGY INC N . e | 4AFE L. ...92.3540 |... ..2,618,236 |.... .2,835,000 |.............. 2,563,377 [.......... 13,407 |.......... 12,498 [oooeiiiiinnnnnl0 oviiiiiinnn0 00050750 | 8.420 ....10/26/2023 ...|....02/15/2028 ...
126650-CX-6 ..... CVS HEALTH CORP .. v |- 2.BFE ... ...98.3660 |... 430,843 |.... 435,065 |-.eveneeeeeennnn0 oo 817 |0 [0 1040300 . 4.470 ...03/06/2018 ...|....03/25/2028 ...
126650-DG-2 ..... CVS HEALTH CORP . |- 2.BFE ..|... ...93.2420 |... 396,279 |.... +0380,957 |oeveiiiniiinnnn0 [l 5,491 0 000080200 5.410 ....02/27/2023 ...|....08/15/2029 ...
126650-DJ-6 ..... CVS HEALTH CORP .. .. 2.BFE .. ...94.1030 |. .. 748,119 |. 861,497 |.. .2.250 ....06/11/2020 .. 04/01/2030
126650-DS-6 ..... CVS HEALTH CORP ..... ..2.BFE .. . 100.4960 |. .. 1,025,059 |. 1,017,475 |.. .5.120 ...02/13/2023 .. 02/20/2026
12687G-AA-T7 ..... CABLEVISION SYSTEMS CORP ..4.BFE .. ...87.8140 |. .. 1,154,767 |. 1,110,626 |.. .8.880 ... 11/13/2023 .. 09/15/2027
12687G-AB-5 ..... CABLEVISION LIGHTPAT .... oo |.. 5.AFE .. ...78.9170 |. ..698,415 |. .698,415 |.. .5.370 ....03/18/2022 .. 09/15/2028 ...
12769G-AB-6 ..... CAESARS ENTERTAINVEN . oo |- 4AFE L. . 102.6060 |. .. 1,128,666 |. .1,100,000 1,100,674 |.. ......6.980 ...04/26/2023 .. 02/15/2030 ...
13123X-BF-8 ..... CALLON PETE CO DEL .... oo |.. 3.CFE ..|... . 100.9580 |... 1,320,531 |.... .1,308,000 |.. 1,243,481 |.......... 25,012 |....ceeet. 6,598 [oeeeiiinnnnnl0 oneiiinennnnnl0 000007500 ). 8.500 ...09/12/2023 ...|....06/15/2030 ...
131347-CK-0 ..... CALLPINE CORP .. v |- SAFE ... ...98.7340 |... ..133,000 |.. 126,512 |0 e 2,866 o0 0 ]l 50250 7.490 ....03/19/2020 ...|....06/01/2026 ...
131347-CM-6 ..... CALPINE CORP ... weo | SAFE L. ...95.1770 |... ..535,000 |.. 22509197 v 31,402 [ (892) |0 0 0040500 . 4.370 ....11/22/2021 ... |....02/15/2028 ...
131347-CN-4 ... CALPINE CORP v |- 4AFE ... ...95.9400 |... . 2,493,000 |.. 2,389,765 |......... 174,966 |.........(14,741) |oeeeeieeeeennnnl0 foeeiiiiiii 0 50125 | 4.420 ....01/22/2021 ...|....03/15/2028 ...
131347-CP-9 ..... CALPINE CORPORATION ... e | 4AFE L. . ...92.9790 |... eeerrneeeennnn285,000 [oannninnnnn. 264,990 |l 18,317 L 1672 [0 |0 [ 40625 5.420 ....03/18/2022 ...|....02/01/2029 ...
131347-C0-7 ..... CALPINE CORPORATION ... |- 4AFE L ,416,181 [...91.8020 |... 1,542,274 |.... . 1,406,812 |.......... 17,830 [........... 9,486 |...ccoveiiieeii0 Joveeiniieennnnnl0 [.205.000 ... 7.780 ...10/04/2023 ...|....02/01/2031 ...
131347-CR-5 ..... | CALPINE CORPORATION .. 3.AFE .. ,940,875 |...87.8250 |. ..1,971,671 |. . 2,245,000 .1,858,707 |.. .5.970 ....10/13/2023 .. 03/01/2031 ...
133131-AZ-5 ..... CAVDEN PPTY TR .. 1.G FE .. 723,698 |...89.4840 |. ..595,069 |. . 665,000 .703,890 |.. . .1.780 ...08/27/2020 .. 05/15/2030
13323A-AB-6 ..... CAMELOT FIN S A .. .. 4.AFE .. . 46,438 |...97.7040 |. ... 48,852 |. ...50,000 ..47,620 |.. . Ll 145 | .6.360 ....06/18/2022 .. 11/01/2026
134429-BJ-7 ..... | CAMPBELL SOUP CO . .. 2.BFE .. ,718,540 |...86.7320 |. .. 1,734,640 |. .2,000,000 1,749,328 |.. . 30,788 |. .4.690 ....01/30/2023 .. 04/24/2030
138616-AE-7 ..... CANTOR FITZGERALD .. .. 2.CFE .. 905,592 |...99.2540 |. ..833,734 |. .847,072 |.. ..(28,047) |. ......1.480 ....12/01/2021 .. 05/01/2024 ...
14040H-CF-0 ..... CAPITAL ONE FINL COR .... v |- SAFE ... .. 265,000 |...80.3930 |... 213,041 |.... 213,040 4258 [0 0 [0 0080950 3.950 ...06/08/2021 ...|....01/01/9999 ...
14040H-DB-8 ..... CAPITAL ONE FINL ... e | 2.AFE L. .. 255,353 |. 103.8590 |... 264,843 |.... 285,349 o0 [ () 0 [0 7149 7.090 ....12/15/2023 ...|....10/29/2027 ...
14040H-DC-6 ..... CAPITAL ONE FINL ... v |- 2.AFE ... ..400,000 |. 110.0470 |... .. 400,000 |eeeeieeeeennnn0 o0 0 [0 L7624 7.620 ....10/27/2023 ...|....10/30/2031 ...
141781-B0-6 ..... CARGILL INC e | LFFE Ll ,599,020 |...82.1610 |... .... 1,601,249 LU ;e N R N RPN | I R B (1[4 I AN 5.080 ....12/12/2023 ... |....02/02/2031 ...
14448C-AR-5 ..... CARRIER GLOBAL CORPO . v |- 2.BFE ... ,154,642 |...80.5360 |.............. 1,155,692 |.... .... 1,169,008 0 e 10,334 L0 feeeil0 0000082877 | 5.060 ....08/22/2022 ...|....04/05/2040 ...
14575E-AA-3 ..... CARS COM INC . |..4.CFE ..|... .. 197,000 |...96.5300 |... ....190,164 |.......... 14,937 [ooeviiiiiiiienn0 il 0 06375 L 6.370 ...10/27/2020 ...|....11/01/2028 ...
146869-AL-6 ..... CARVANA CO ... ...6. FE .. [... ... 50,123 ]...84.9700 |......eeueeeeeennn 32,289 [onennnneeennn.... 38,000 [ooieiiinnnnnntn 32,289 | (17,146) [....eeeveee(688) |oeeeeeeeeenn0 o0 1002 12,000 ... 5.010 ....09/01/2023 ...|....12/01/2028 ...
146869-Al-4 ... CARVANA CO ........ ...6. FE .. [... . 89,693 |...85.5150 |.................. 58,150 [..................68,000 |..................58,150 |......... (30,839) |evvvvveeennn (704) [0 |0 fll. 14000 ... 8.330 ....09/01/2023 ...|....06/01/2031 ...
146869-AN-2 ..... CARVANA AUTO REC . ...6. FE .. . 75,184 |...84.2190 |. . (24,500) |. .....(0.830), ....09/01/2023 .. 06/01/2030 ...
14852L-AA-1 ... CASTLE UNITED STATES .... .. 5.CFE ..|... .. 422,950 |...52.0970 |... ..429,000 |. ....223,4% 51,670 [........... 1,083 ..o foniiiiiinnnnn 0 ]1.00.9.500 . 9.540 ...04/29/2022 ... |....02/15/2028 ...
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14879E-AH-1 ... CATALENT PHARMA SOLU ....cevvvvenniiiiiiniievvinnneens foes ven e | s LACFE s 75,000 |...87.6250 |......eovereeennnn 85,719 [ 75,000 oeiiiiiiinennnnnn85,719 [ 5,906 [oeiiiiiiinh0 [0 [0 3125 |...... 3120 [FA oo [ 885 [iiiiiiiiiinnns 2,344 |....02/10/2021 ... |....02/15/2029 ...
14879E-AK-4 ... CATALENT PHARMA SOLU ... oo |--4.CFE ..|... ...87.1020 |.................614,940 |................ 706,000 |................ 610,784 |.......... 46,237 |........... 6,200 [.ceereeeenuenO [oorreeniiiiii0 e 3.500 |...... 4.720 ...12/12/2022 ... |....04/01/2030 ...
14913R-2H-9 ..... CATERPILLAR FINL SVC .... e | LFFE Ll ...93.3900 |.................466,950 |................ 500,000 |.......cooeeeeennd99,760 |oueeniiiinnnnnl fovnviinnenn 127 o0 [0l 0.800 |...... 0.820 ....11/09/2020 ...|....11/13/2025 ...
149896-AA-2 ..... CEAMER FINANCE |1 LLC ... voo |- 2.BPL ... ...97.4780 |... . eeeereeeeeeenn 867,551 [0 el 643 |0 [0 e 6.920 |...... 7.290 ....08/23/2022 ...|....11/15/2037 ...
150190-AB-2 ..... CEDAR FAIR L P / CAN .... . |..4.CFE ..|... ...98.0060 |... .1,940,000 |.. ,901,316 |ooeenn 45,014 [ 596 |oeneniniiinnnnl0 [0 e 5.375 |...... 5.300 ...08/23/2022 ... |....04/15/2027 ...
150190-AE-6 ..... CEDAR FAIR L P / CAN . oo |--4.CFE ..|... ...94.4560 |... ... 110,000 |.. 1..103,902 |.oeeenee 5,174 [ (284) |0 [0 5.250 |...... 4.960 ....07/15/2019 ...|....07/15/2029 ...
15135B-AV-3 ..... CENTENE CORP DEL o .. 2.CFE ... ...89.8480 |... .1,015,000 |.. ....953,069 |..........84,453 [...........8,282 |....cccoeerinnnn0 foiiiiiiin 0 s 3.375 |...... 4.460 ....03/19/2020 ...|....02/15/2030 ...
15135B-AX-9 ..... CENTENE CORP DEL ... . |--2.CFE ..|... ...83.4520 |... ..475,000 |.. ...436,575 |.......... 59,716 [ 274 |0 [0 | 2.500 |...... 3.710 ...08/31/2022 ...|....03/01/2031 ...
15135B-AY-7 ..... CENTENE CORP DEL . .. 2.CFE .. ...89.1350 |. . 161,000 161,000 |.. .2.450 |......2.450 ....06/24/2021 .. 07/15/2028
15138A-AC4 ..... CENTENNIAL RESOURCE .. 3.CFE .. . 100.0400 |. . 615,000 .600,398 |.. .6.875 |......7.710 ....10/24/2023 .. 04/01/2027
15189T-AV-9 ..... CENTERPOINT ENERGY | . ..2.BFE .. ...96.4030 |. ..294,000 .293,783 |.. ......4.250 |......4.260 ....10/03/2018 .. 11/01/2028 ...
151890-AL-4 ... CENTERPOINT ENERGY R ... v |- .G FE ... 1,516,986 |...97.4650 |... 1,375,000 |.. 470,186 [...oeevvneeeee 0 | (22,528) [0 0 [ 4.000 |...... 2.180 ...12/01/2021 ...|....04/01/2028 ...
163527-AM-8 ..... CENTRAL GARDEN & PET .... o | 3.BFE ... .. 570,350 |...97.6950 |... . 570,000 |.. ....556,862 |.......... 25,784 [....ooiiiii i (83) |iiiiiiiinel0 [0 5125 |...... 5.100 ....11/06/2019 ...|....02/01/2028 ...
153527-AN-6 ..... CENTRAL GARDEN & PET .... oo |- 8.BFE ... .. 294,038 |...91.0610 |... ..290,000 |.. 12 264,077 |eeennnnn 25,889 [ (482) |0 [0 4125 |...... 3.910 ...11/04/2020 ...|....10/15/2030 ...
163527-AP-1 ..... CENTRAL GARDEN & PET .... o |- 3.BFE ... .. 129,000 |...88.4850 |... LG T6 | T192 [0 0 0 4125 |...... 4.120 ....04/16/2021 ...|....04/30/2031 ...
15477C-AA-3 ..... CENTRAL PARENT INC / .... oo |- 4.BFE ... .. 545,000 |. 102.0590 |... ...545,000 |oeeeenn 11,282 [0 0 [0 7.250 |...... 7.250 ...06/09/2022 ...|....06/15/2029 ...
159864-AJ-6 ..... CHARLES RIV LABS INT .... o | 3.BFE ... ... 85,000 |...90.4580 |.................. 76,889 [oeniiiinnnnnnn.85,000 |ooiiiiiinnnnnnnnn 76,889 o 3,242 [0 0 [0 4.000 |...... 4.000 ....03/08/2021 ...|....03/15/2031 ...
161150-AF-7 ..... CHART INDS INC v |- 4AFE ... ,745,492 |. 104.6490 |... JTAT AT eeeeenl0 1,934 |0 [0 e 7.500 |...... 7.600 ... 12/12/2023 ...|....01/01/2030 ...
161150-AG-5 ..... CHART INDS INC . |..4.CFE ..|... .. 563,207 |. 108.7000 |... 625,025 |.... s 564,286 |........cooeeenn Joevinnnnnn 1,083 [0 foeeniiiiiinnl0 e 9.500 |...... 9.870 ....12/08/2022 ...|....01/01/2031 ...
161175-AY-0 ..... CHARTER COMMUNICATIO . .. 2.CFE .. ,017,465 |...99.1060 |. ..991,060 |. 000,000 1,004,452 |.. .4.908 |......4.600 ....09/24/2018 .. 07/23/2025
161175-BX-1 ... CHARTER COMMUNICATIO . .. 2.CFE .. ,034,814 |...79.6520 |. ..876,172 |. 100,000 .1,046,7% |.. .2.300 |......2.970 LG1171772021 02/01/2032
161175-Ch-4 ... CHARTER COMMUNICATIO . .. 2.CFE ,028,700 |. 102.1920 |. ..5,109,600 |. .5,000,000 .5,027,577 |.. .6.150 |[......5.930 ... 11/14/2023 .. 11/10/2026
163072-AA-9 ..... CHEESECAKE FACTORY | . .4.C. 279,232 |...86.7500 |. . 278,000 241,165 |.. .0.375 |......0.280 ....06/15/2021 .. 06/15/2026 ...
16308N-AA-2 ..... CHEEVER ESCROW ISSUE . 4.C FE ,497,190 |. 100.1890 |. . 1,530,000 . 1,504,041 |.. eeeenn7.125 ... 7.650 ...12/05/2022 .. 10/01/2027 ...
163851-AF-5 ..... CHEMOURS CO 4.A FE .. 326,679 |...95.3830 |... ..341,000 |.. 319,957 |oeveennnn9,219 [ 1,127 |0 0 5.750 |...... 6.670 ....06/28/2023 ...|....11/15/2028 ...
163851-AH-1 ... CHEMOURS CO 4.A FE .. 419,400 |...87.9060 |... ..425,000 |.. ... 373,601 |oeeeneen 24,996 [t 815 |0 0 4.625 |...... 4.820 ....10/07/2021 ...|....11/15/2029 ...
164110-AG-6 ..... CHENIERE ENERGY INC ... 2.CFE ..650,000 |...95.7750 |... . 650,000 |.. ... 650,000 |.......... 84,045 [0 0 0 4.500 |...... 4.500 ....09/09/2019 ...|....10/01/2029 ...
164110-AK-7 ... CHENIERE ENERGY PART . 2.C FE s ...91.0460 |... ..355,000 |-eevvrnnneneennnn385,000 |...ooieen 52,288 |oieiiiiiiiiiinn0 o0 [0 e 4.000 |...... 4.000 ....12/02/2021 ...|....03/01/2031 ...
16411R-AK-5 ..... CHENIERE ENERGY INC ... 2.CFE 1,096,000 |...97.6820 |... .1,096,000 |.. ....1,09,000 |......... 103,254 |......coevveennn0 foiniiiinnnnnl0 o0 e 4.625 |...... 4.620 ...09/15/2020 ... |....10/15/2028 ...
16412X-AG-0 ..... CHENIERE CORPUS CHRI ... 2.BFE . . 100.5560 |... e 1,000 oeeiiiiieeeeeens 1,000 |oeeeeeieeeeennn0 [0 o0 [0 5125 |...... 5.120 ....11/01/2019 ...|....06/30/2027 ...
169905-AG-1 ..... CHOICE HOTELS INTL | . 2.CFE 169,386 |...86.2720 |. .. 172,544 ). . 200,000 A72,727 .. .3.700 |......6.110 ... 1172172022 .. 01/15/2031 ...
17027N-AA-0 ... CHOBANI LLC/FINANCE CORP 5.B FE 276,783 |...99.5850 |. ..297,759 |. ..299,000 .293,309 |.. .7.500 |......9.090 ....04/07/2022 .. 04/15/2025
171484-AE-8 ..... CHURCHILL DOWNS INC ... 4.A FE 407,838 |...95.9020 |. ..378,813 |. ..395,000 .378,813 |.. .4.750 |......4.000 ....03/10/2021 .. 01/15/2028
171484-AG-3 ..... CHURCHILL DOWNS INC 4.A FE 399,156 |...99.0270 |. ..376,303 |. . 380,000 .376,303 |.. .5.500 |......4.710 ...07/15/2019 .. 04/01/2027
171484-AJ-7 ... CHURCHILL DOWNS INC 4.A FE 1,017,184 |. 101.6180 |. ,077,151 |. ,060,000 1,017,855 |.. ......6.750 |......7.460 ....11/02/2023 .. 05/01/2031 ...
172441-BC-0 ..... CINEMARK USA INC ... 3.B FE . 100.8350 |........ooeeeeenn61,509 |oeeeniiiinnnnnn 61,000 [oeeienniieee 61,000 el 0 o0 0 [0 e 8.750 |...... 8.750 ...04/13/2020 ...|....05/01/2025 ...
172441-BD-8 ..... CINEMARK USA INC . 4.B FE ...97.7620 |... G315 774 e (498) [ 135 0 [0 5.875 |...... 6.900 ....12/13/2023 ...|....03/15/2026 ...
172441-BF-3 ..... CINEMARK USA INC . 4.B FE ...91.8370 |... 10n229,593 e 43,645 [0 0 0 5.250 |...... 5.240 ....06/01/2021 ...|....07/15/2028 ...
172967-H0-7 ..... CITIGROUP INC .. 3.AFE ...98.9780 |................300,898 |ooinniiinnnnnn 304,000 [oiiiiiinnnnnnn282,110 | 72 o0 0 [0 6.300 |...... 6.840 ....01/09/2019 ...|....01/01/9999 ...
172967-J8-1 ..... CITIGROUP INC .. 2.BFE. ...98.4420 |.............. 2,067,290 [..............2,100,000 |......000eeeen 2,139,491 |oeeeiiiinninni0 o (26,582) v o0 e 4.090 |...... 2.740 ....01/21/2020 ...|....06/09/2025 ...
172967-LP-4 ..... CITIGROUP INC .. 1.6 FE . .. 1,192,088 |...95.3680 |... e 1,250,000 [oannnnnnnnn 1,220,514 0 e 5T L0 [0 3.668 |...... 4.240 ....07/26/2018 ...|....07/24/2028 ...
172967-ME-8 ... CITIGROUP INC .. 1.G FE . ...94.9830 |... 949,830 |.... 1,049,529 [0 e (8,657) [0 [0 e 3.980 |...... 2.940 ...09/19/2019 ...|....03/20/2030 ...
172967-ML-2 ... CITIGROUP INC .. 1.6 FE . ...86.7910 |... 2,352,036 |.... 2,735,404 o0 e (3,826) [0 [0 2.666 |...... 2.490 ....12/01/2021 ...|....01/29/2031 ...
172967-MS-7 ... CITIGROUP INC .. 1.G FE . ...85.4720 |. ..1,282,080 |. . 1,559,479 |.. ...n2.572 |......1.910 ...08/05/2015 .. 06/03/2031 ...
172967-NA-6 ... CITIGROUP INC .. 1.G FE . ...91.5500 [......ooennnns 2,059,897 |.... .2,250,000 |. ....2,057,632 |.oooiiiiinnnnn 0 i 1,897 0 0 1.462 |...... 4.150 ...12/14/2023 ... |....06/09/2027 ...
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172967-ND-9 ..... CITIGROUP INC .vveeiiviinnnniiriiniineeecennieeeeennnns [ ven e | s L AGFE e 260,000 |...96.2430 |.................250,232 |...oviiiinnnnn.. 260,000 |ooiiiiiinninnnn 260,000 oeenneiiiiienn0 o0 o0 [0 1.281 |...... 1.280 |MN ooees [ [ 3,331 |....10/27/2021 ...|....11/03/2025 ...
172967-\NN-7 ... CITIGROUP INC .. - 1.GFE ... ...89.9740 |.................899,740 |..............1,000,000 |....c00ureeeennn954,084 |ooeeniiinnnnnn ot 3,971 |0 [0 e 3.785 |...... 4.390 [MS ...... ... 37,850 |....05/26/2022 ...|....03/17/2033 ...
172967-NX-5 ... CITIGROUP INC .. - 1.GFE ... . 100.8020 |... IR | N AR | B RN 5.610 |...... 5.610 |MS ...... .. 164,373 |....00/22/2022 ... |....09/29/2026 ...
17302X-AK-2 ..... CITGO PETE CORP |- 4AFE L ...99.9220 |... e (3,662) |oeeeeieeeeenn0 [0 | 7.000 |...... 6.980 | ....... .. 142,100 |....12/07/2023 ...|....06/15/2025 ...
17302X-AM-8 ... CITGO PETE CORP |- 4AFE L .. 784,350 |...99.7810 |.................798,248 [................ 800,000 |.................787,450 |........... 5,767 |............ KTy I PR | I RN | ) AN 6.375 |...... 7.050 ....03/28/2023 ...|....06/15/2026 ...
17308C-C5-3 ..... CITIGROUP .. 1.G FE ..|... .. 1,068,590 |...89.1140 |... n 1,043,228 |0 e (6,863) [0 [0 e 2.976 |...... 2.180 ...03/05/2020 ...|....11/05/2030 ...
17325F-BA-5 ..... CITIBANK N A ... .. 1.EFE ..|... .. 3,000,000 |. 101.7020 |... B N 000V R | N RN | N AU | B RPN | ) RN 5.864 |...... 5.860 ....00/26/2023 ...]|....09/29/2025 ...
17325F-BC-1 ..... CITIBANK N A ... |- 1L.EFE ... . 101.8470 |... 121,405,000 |...oeeeennnnen0 o0 0 o0 e 5.488 |...... 5.480 ... 11/27/2023 ...|....12/04/2026 ...
17327C-AQ-6 ..... CITIGROUP INC .. .. 1.G FE .. ...85.3520 |. .205,000 |.. .3.057 |......3.050 ....01/18/2022 .. 01/25/2033
17327C-AR-4 ..... |CITIGROUP INC .. .. 2.BFE .. . 103.5160 |. .465,000 |.. .6.174 |......6.170 ...06/22/2023 .. 05/25/2034
17888H-AA-1 ..... CIVITAS RESOURCES IN . .. 3.CFE .. . 104.5190 |. ..294,000 .301,283 |.. ......8.375 |......7.550 ....00/12/2023 .. 07/01/2028 ...
17888H-AC-7 ..... CIVITAS RESOURCES IN ... ..3.CFE ..|... . 106.0470 |... .3,150,000 |.. 3,189,757 o0 e (B19) [0 [0 e 8.625 |...... 8.290 ....11/13/2023 ...|....11/01/2030 ...
18453H-AA-4 ... CLEAR CHANNEL 0UTDOO .... ..4.BFE ..|.. ...95.5250 |... LG 132,0M |0 [ 2,491 0 0 5125 |...... 8.010 ....03/01/2023 ...|....08/15/2027 ...
18453H-AE-6 ..... CLEAR CHANNEL 0UTDOO ... . |--4.BFE ..|... . 104.4190 |...covvneieeeeenn 67,872 |ouiiieiiieennnnn85,000 |oeeiiiniieeeeenn85,000 |oeeeniiciiinn0 o0 0 [0 9.000 |...... 9.000 ....08/08/2023 ...|....09/15/2028 ...
18539U-AC-9 ..... CLEARWAY ENERGY OPER . |- 3.BFE ..|... ...96.4180 |.............. 1,248,613 |.............. 1,295,000 |.............. 1,196,744 |.......... 12,502 |........... 3,677 [ecccorrrrrrnncnn0 [ooriiiiiiiiii 0 e 4.750 |...... 6.580 ....10/13/2023 ...|....03/15/2028 ...
185899-AG-6 ..... CLEVELAND CLIFFS INC L] 3AFE L. . 100.4940 |.................894,397 |................ 890,000 |.................849,380 |............2,383 |.......... 13,683 |...cccceeerrucin0 [oorreriiiiii 0 e 6.750 |...... 8.670 ....04/19/2022 ...|....03/15/2026 ...
185899-AN-1 ... CLEVELAND-CLIFFS INC .... ... 3.CFE ..|... . 101.5330 |... 00:299,905 |oevvniiiiiiennnn0 8 0 0 6.750 |...... 6.750 ...04/12/2023 ...|....04/15/2030 ...
18977W-2A-T7 ... CNO GLOBAL FUNDING .. 1.G FE ..|... ...90.4370 |... 226,093 |.... 228,702 e e 7,002 0 [0 1.750 |...... 5.090 ....09/14/2022 ...|....10/07/2026 ...
190750-AE-2 ..... COBANK ACB ... .. 2.BFE ..|... ...97.2500 |... 486,250 |.... . +..500,000 |eeveiiiiinnnnn0 o0 0 0 6.450 |...... 6.450 ....08/16/2022 ...|....01/01/9999 ...
191216-DK-3 ..... COCA COLA CO .. 1.EFE .. ...86.3300 |. ..863,300 |. .1,000,000 997,144 |.. .2.000 |......2.040 ....08/01/2021 .. 03/05/2031
19240C-AE-3 ..... | COGENT COMMUNICATION . ..4.CFE .. . 100.5930 |. .. 2,253,283 |. . 2,240,000 . 2,204,736 |.. .7.000 |......7.520 ... 11/13/2023 .. 06/15/2027
19416M-AA-T7 ... COLGATE ENERGY PARTNERS .. 3.CFE .. . 101.8230 |. .. 743,308 |. . 730,000 726,454 |.. .7.750 |......8.000 ....01/22/2021 .. 02/15/2026
19416M-AB-5 ..... COLAGE ENERGY PARTNERS .. .|..3.CFE .. ...97.6270 |. ..341,695 |. ..350,000 341,69 |.. .5.875 |[......5.690 ....11/10/2021 .. 07/01/2029 ...
198280-AF-6 ..... COLUMBIA PIPELINE GR CORPORATE .. 2.AFE .. ...98.8090 |. ..1,976,180 |. .2,000,000 1,999,479 |.. ......4.500 |......4.510 ...05/19/2015 .. 06/01/2025 ...
19828A-AA-5 ... COLUMBIA PIPELINES H .. 2.BFE ..|... . 102.4090 |... ... 280,000 |.. 279,998 |oeeveiiriinnnnn0 oo 0 0 6.055 |...... 6.050 ....08/02/2023 ...|....08/15/2026 ...
20030N-BH-3 ..... COMCAST CORP NEW - 1.GFE ... ...97.2370 |... . 175,000 |-eeveneeeennn.. 166,587 [oooeiieiiiii 0 381 [0 0 [ 4.250 |...... 4.910 ....06/22/2023 ...|....01/15/2033 ...
20030N-BS-9 ... COMCAST CORP CORPORATE - 1.GFE ... ...97.1030 |... 01,250,000 |veveniennnnn. 1,249,426 [oociiiiniinnn 0 i 252 [0 0 3.150 |...... 3.170 ....02/16/2016 ...|....03/01/2026 ...
20030N-CH-2 ... COMCAST CORP - 1.GFE ... ...96.5110 |... 1,000,000 |-eevenieeeennnnn991,136 [0 e 1,848 [0 0 [ 3.550 |...... 3.770 ....07/31/2018 ...|....05/01/2028 ...
20030N-CT-6 ..... COMCAST CORP NEW . - 1.GFE ... ...98.6930 |.............. 2,007,226 |.............. 2,125,000 |..............2,086,181 |.ccoeerrrrnnnnni0 fovrveenean 7,178 ol o0 e 4.150 |...... 4.570 ....12/02/2022 ...|....10/15/2028 ...
20030N-DN-8 COMCAST CORP NEW . .. 1.G FE ..|... ...81.9900 |... . e 1,831,861 [0 e 414 0 [0 1.500 |...... 1.530 ...08/11/2020 ...|....02/15/2031 ...
200340-AU-1 ..... [COMERICA INC ...... .. 3.AFE .. ...94.4330 |. ..188,866 |. . 200,000 ... 188,866 |.. .5.625 |......5.800 ....10/31/2022 .. 01/01/9999 ...
202795-IN-1 ..... [ COMMONWEALTH EDISON .. 1.F FE .. ...96.7640 |. .. 1,983,662 |. .2,050,000 .2,046,829 |.. . .3.700 |......3.730 ...09/20/2018 .. 08/15/2028
202795-JR-2 ..... |COMMONWEALTH EDISON .. 1.F FE .. ...86.5490 |. ...99,531 | . 115,000 114,776 |.. .0 .2.200 |......2.230 ....02/18/2020 .. 03/01/2030
203372-AV-9 . COMMSCOPE INC .. ..5.CFE .. ...47.590 |. ..109,475 |. ..230,000 109,475 |.. . (57,580) |. .7.125 |......8.660 ... 11/17/2021 .. 07/01/2028
203372-AX-5 ..... | COMMSCOPE INC .. .. 5.AFE .. ...67.2340 |. ..986,995 |. .986,9% |.. (203,559) |. ......4.750 |......7.910 ....08/07/2023 .. 09/01/2029 ...
20337Y-AA-5 ..... COMMSCOPE HLDG CO IN . . |.-5.CFE ..|... 1,200,817 |...81.5940 |... ....967,705 |........(110,424) [.......... (3,575) |eevruueeeeennn0 [0 s 6.000 |...... 5.650 ...01/22/2021 ...|....06/15/2025 ...
20338H-AB-9 ..... COMMSCOPE TECHNOLOGI . . |..5.CFE ..|... ...4,685(...41.7180 [........ooeeeeennn 2,086 |oeeeenniiiinnnnnn 5,000 [oiiiiiinnnnnens 2,086 |...ccevnnn (1,361) |vvvnnnvinnnnnn 83 [0 0 s 5.000 |...... 6.080 ....12/17/2019 ...|....08/15/2027 ...
203380-AA-1 ..... COMMSCOPE FIN LLC . |- 5.CFE ..|... 768,615 |...52.8910 |... ....482,366 |........(251,244) |.......... 25,369 |..coeuirreeennn0 [0 s 8.250 ...06/21/2022 ...|....03/01/2027 ...
203380-AD-5 ..... COMMSCOPE FIN LLC e | 5.AFE ... ...3,005 |...89.2200 |... N 7T A U (7 ) ) AR ( ) AU | B RPN | B R 6.000 ....11/01/2019 ...|....03/01/2026 ...
20451R-AB-8 ..... COMPASS GROUP DIVERS .. v |- 4AFE ... ...94.5710 |... .1,815,000 |.. ,657,853 |.......... 99,327 [...eeeeni 13,100 |eeeiniiiiinnnn0 o0 e 5.250 ....01/03/2023 ...|....04/15/2029 ...
20451R-AC-6 ..... COMPASS GROUP DIVERS .. |- 4AFE L ...90.7570 |... ..590,000 |.. ....535,466 |..........66,153 [..........c..(120) |oeevennnninnnnnn0 [0 s 5.000 ... 1171672021 ... |....01/15/2032 ...
205768-AT-1 ..... COMSTOCK RES INC .... .. 4.AFE ..|... ...86.8640 |... 942,474 |.... .1,085,000 |.. L...942,474 ... (15,664) [ 2,131 |0 0 5.875 ....11/02/2023 ...|....01/15/2030 ...
205887-CF-7 ..... CONAGRA BRANDS INC .... .. 2.CFE ..|... ...87.8240 |... 878,240 |.... .1,000,000 |.. +...993,403 |.eeeiiiinnnnn0 i 1,658 |0 0 1.375 ...10/07/2020 ...|....11/01/2027 ...
205887-CJ-9 ..... CONAGRA BRANDS INC . .. 2.CFE .. . 101.2810 |. ..369,676 |. ..365,000 .364,565 |.. ......5.300 |.. ..07/17/2023 .. 10/01/2026 ...
206020-AA-9 ..... CONCENTRIX CORP ..... ..2.BFE ..|.. . 102.5570 |... 323,055 |.... ..315,000 |. L314736 0 e 38 0 0 6.650 ...07/19/2023 ... |....08/02/2026 ...
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207597-EJ-0 ..... CONNECTICUT LT & PUR ..eviiiiiiieeccinieeeccvvinss foee e e | s L EFE i 1,531,596 |...96.1760 |.............. 1,490,728 | 1,550,000 |..cevvvunnnnns 1,642,647 |.oooeeeinnnnnnnnd (U 2,132 | 0 foorriiiiiinns 0 |ueen 3.200 |...... 3.350 ...08/16/2018 ...|....03/15/2027 ...
20826F-BF-2 ..... CONOCOPHILL IPS v |- LLFFE ... .. 653,736 |. 102.7930 |... ..673,294 |.... 1 0en653,795 o0 e 89 0 0 5.050 |...... 5.070 ....08/08/2023 ...|....09/15/2033 ...
20903X-AF-0 ..... CONSOL IDATED COMMUNI . . |..4.CFE ..|... .. 982,838 |...86.7500 |... 850,150 |.... ....850,150 |..........87,440 [.......... (1,259) |.cevvennninennnn0 [0 s 6.500 |...... 6.370 ....03/18/2022 ...|....10/01/2028 ...
210385-AB-6 ..... CONSTELLATION ENERGY v |- 2.BFE ... .. 739,896 |. 103.0680 |... 762,703 |.... 739,922 o0 25 0 0 5.600 |...... 5.600 ....02/21/2023 ...|....03/01/2028 ...
212015-AN-1 ..... CONTINENTAL RESOURCES CORPORATE ... o .. 2.CFE ... .. 494,050 |...99.2450 |... 466,452 |.... LG ATA025 | 25,778 [ (9,55) |0 [0 3.800 |...... 1.720 ....11/17/2021 ...|....06/01/2024 ...
212015-AS-0 ..... CONTINENTAL RES INC N ... oo |- 2.CFE ..|... .. 289,39 ]...96.9020 |... 305,241 |.... 298176 e 627 [ 4418 0 [0 4.375 |...... 6.250 ... 11/29/2022 ...|....01/15/2028 ...
21871X-AF-6 ..... COREBRIDGE FINL INC e | 2.AFE L. ..663,007 |...94.3290 |... 693,318 |.... 869,211 |0 [ 6,204 0 [0 3.850 |...... 5.850 ....06/31/2023 ...|....04/05/2029 ...
21871X-AP-4 ..... COREBRIDGE FINL INC ... . |--2.CFE ..|... ...99.7950 |... 249,488 |.... 100250,000 |eeeeenieeeennn0 o0 0 0 6.875 |...... 6.870 ....06/31/2023 ...|....12/15/2052 ...
219350-AX-3 ..... CORNING INC .......... .. 2.AFE .. ...95.8230 |. ..958,230 |. 929,156 |.. .4.700 |......5.460 ....01/05/2023 .. 03/15/2037
22160K-AN-5 ..... COSTCO WHOLESALE COR . .. 1.EFE .. ...90.8060 |. .. 1,362,090 |. 01,353,992 |.. .1.375 |...... 4.430 ...06/07/2023 .. 06/20/2027
22207A-AA-0 ..... [COTY INC ....ccvvvnnnns .. 3.AFE .. . 102.7930 |. ..1,151,282 |. ,120,000 .. ......6.625 |......6.620 ....07/19/2023 .. 07/15/2030 ...
224044-CN-5 ... COX COMMUNICATIONS | . v |- 2.BFE ... . ...84.7790 |... 495,957 |.... 583,39 |.evuueeeeennnn0 feeiiiii 192 |0 0 2.600 |...... 2.640 LA171772021 .. ....06/15/2031 ...
22410J-AB-2 ..... CRACKER BARREL OLD C . JUU IO 1 O .. 155,410 |...86.6300 |... 133,410 |.... 133,410 [ooooeennnn 1,445 | (282) [0 0 [ 0.625 |...... 0.430 ....06/16/2021 ...|....06/15/2026 ...
227046-AA-7 ..... oo |- 4.BFE ... ,238,175 |...89.6760 |... ..1,286,851 |.... ,275,142 |...eett... 36,335 [oeneeeennn 24,205 [0 el s 4.250 |...... 6.750 ....06/03/2022 ...|....03/15/2029 ...
22788C-AA-3 ..... CROWDSTRIKE HLDGS IN . o |- 3.BFE ... ...90.4830 |... ..426,175 |.... 12,372 0 [ 8490 0 [0 3.000 |...... 5.840 ....02/09/2023 ...|....02/15/2029 ...
228180-AB-1 ..... CROWN AMERS LLC oo |- 8.BFE ... ...98.5900 |... 197,180 |.... 193,199 |0 0889 0 0 5.250 |...... 5.900 ...01/17/2023 ...|....04/01/2030 ...
228187-AB-6 ..... CROWN AMERS LLC / CR . o | 3.BFE ... ...99.1130 |... 302,29 |.... . .. 297,439 0 [ 2,556 |0 0 4.750 |...... 6.030 ...03/24/2023 ... |....02/01/2026 ...
22822V-8D-2 ... CROWN CASTLE INC v |- 2.BFE ... . 102.3560 |... 583,432 |.... . 570,000 |.. 0 568,088 |eeveieeeeeennn0 e 20 |0 0 5.600 |...... 5.670 ....12/04/2023 ...|....06/01/2029 ...
22822V-BE-0 ..... CROWN CASTLE INC . |- 2.BFE ..|... . 103.7260 |... 518,632 |.... . 500,000 |.. 499,175 |0 [0 0 0 5.800 |...... 5.820 ....12/04/2023 ...|....03/01/2034 ...
228701-AF-5 ..... CROWNROCK LP/CROWNROCK FIN .. 3.CFE .. ...99.9290 |. ..229,837 |. ..230,000 .229,837 |.. .5.625 |......5.320 ....01/25/2021 .. 10/15/2025
228701-AG-3 ..... CROWNROCK LP ... .. 3.CFE .. ...97.6150 |. ..322,130 |. ..330,000 322,130 |.. .. 23,862 |. .5.000 |[......4.990 ....04/13/2021 .. 05/01/2029
23110A-AA-4 ... CUMULUS MEDIA NEW HL . ..4.CFE .. ...67.4390 |[. ..156,458 |. ..232,000 .156,458 |.. .(43,088) |. .6.750 |......9.210 ....08/22/2022 .. 07/01/2026
23166M-AA-1 ... CUSHMAN & WAKEFIELD .. .. |..3.CFE .. ...99.6010 |. 304,779 . 306,000 .300,189 |.. .6.750 |......7.260 ...01/19/2023 .. 05/15/2028 ...
23166M-AC-7 ..... CUSHMAN & WAKEFIELD .. . |- 8.CFE .. . 106.0520 |. ..137,868 . 130,000 129,113 |.. ......8.875 |......9.000 ....08/10/2023 .. 09/01/2031 ...
23311V-AJ-6 ..... DCP MIDSTREAM OPERAT ... o .. 2.CFE ... s . 102.5500 |... 194,845 |.... . 190,000 |.. ....199,860 |.......... 13,814 [ (2,753) |oevviiiiinennl0 [0 5.625 |...... 3.920 ....02/02/2021 ...|....07/15/2027 ...
233331-Al-7 ..... DTE ENERGY CO .. v |- 2.BFE ... 1,511,341 ]...97.7050 |... ,406,952 |.... . 1,440,000 |.. 452,843 |.ooeeenieee0 [ (16,942) [0 |0 2.529 |...... 1.320 ....08/04/2020 ...|....10/01/2024 ...
233331-BD-8 ..... DTE ENERGY CO .. e | 2B FE ... 1,100,077 |...98.8920 |... ,087,812 |.... .1,100,000 |.. ,100,053 |vvenniiiiiinnnd [ (24) |0 [0 e 4.220 |...... 4.210 ....08/03/2022 ...|....11/01/2024 ...
23345M-AB-3 ... DT MIDSTREAM INC v |- SAFE ... ...90.3280 |... 361,312 |.... ... 400,000 |.. 361,312 [.oeeeeeenn 25,258 oo (A7) [0 o0 e 4.375 |...... 4.350 ....06/07/2021 ...|....06/15/2031 ...
233852-AD-4 ..... DAIMLER TRUCKS FI CA . e | 2.AFE L. ...97.0890 |... 941,788 |.... .2,000,000 |.. 940,841 |ovveniiiiiiinnnl0 e 36,721 el [0 e 2.140 |...... 5.330 ...05/16/2023 ...|....12/13/2024 ...
233853-AS-9 DAIMLER TRUCKS FIN N .... - 2.AFE ... . 100.7190 |... 261,869 |.... . 260,000 |.. 259,917 0 e 19 0 [0 5.600 |...... 5.620 ....08/02/2023 ...|....08/08/2025 ...
235822-AB-9 . DANA FING LUXEMBOURG . .. 3.CFE .. ...99.8450 |. ..641,005 |. ..642,000 .634,371 |.. .5.750 |......6.720 ....07/07/2022 .. 04/15/2025 ...
235825-AF-3 ..... |DANA INCORPORATED .. 3.CFE .. ...99.4000 |. ..934,360 |. ..940,000 919,649 |.. .5.375 |......5.870 ....05/16/2022 .. 11/15/2027
235825-AH-9 ..... [DANA INC .. .. 3.CFE .. .. 88.7600 |. ..341,726 | ..385,000 .327,363 |.. .4.250 |......6.070 ....06/15/2023 .. 09/01/2030
235825-AJ-5 ..... [DANA INC .. 3.CFE .. ...87.1190 |. .. 435,595 |. . 500,000 .435,59% |.. .4.500 |......4.510 ... 11/17/2021 .. 02/15/2032
24229J-AA-1 DEALER TIRE LLC .. ..5.BFE .. ...99.1160 |. ..718,591 |. ..725,000 718,591 |.. ......8.000 |......7.500 ....11/03/2021 .. 02/01/2028 ...
24422E-\F-3 ... DEERE JOHN CAP CORP v |- LLFFE ... .. 999,340 |...92.1390 |... .1,000,000 |.. +2:999,689 |eeeiiieeeennn0 e 94 0 0 1.750 |...... 1.760 ...03/04/2020 ... |....03/09/2027 ...
28422E-\P-1 ... DEERE JOHN CAPITAL C ... e | LFFE Ll .. 997,020 |...89.3030 |... .1,000,000 |.. 998,184 |0 [ 418 0 [0 1.500 |...... 1.540 ...03/01/2021 ...|....03/06/2028 ...
24422E-XB-0 ..... JOHN DEERE CAPITAL C ... v |- LLFFE ... .. 634,054 |. 102.5830 |... ..635,000 |.. 634,132 |0 e T8 0 [0 4.950 |...... 4.980 ....07/11/2023 ...|....07/14/2028 ...
24611#-AL-1 ... DELAWARE LIFE INS CO OF NY  CORPORATE o .. 2.CFE ... ..500,000 |...98.8190 |... . 500,000 |.. +..500,000 |eeveiiiiiinnnn0 o0 0 0 7.750 |...... 7.750 ....11/30/2023 ...|....12/15/2052 ...
247361-2X-9 ..... DELTA AIR LINES INC v |- 2.BFE ... .. 490,984 |. 101.8320 |... ..469,000 |.. 480,277 |0 e (7,982) |0 [0 | 7.000 |...... 5.100 ....08/18/2022 ...|....05/01/2025 ...
25179M-AV-5 ..... DEVON ENERGY CORP NE ... . |- 2.BFE ..|... .. 523,897 |. 101.1530 |... 475,000 |ooeevnennnnnnnnn 489,151 [0 e (6,801) [0 0 e 5.850 |...... 4.240 ....05/16/2018 ...|....12/15/2025 ...
25179M-BE-2 ..... DEVON ENERGY CORP NE ... .. 2.BFE ..|... 1,375,000 |. 101.0810 |... 21,875,000 |-eeveneeeeenn 1,375,000 [oeeeeniieeen0 el 0 [0 0 e 5.875 |...... 5.870 ...12/30/2021 ...|....06/15/2028 ...
25179M-BF-9 ..... DEVON ENERGY CORP NE ... .. 2.BFE ..|... .. 991,810 |...96.0900 |... 960,900 |.... 1,000,000 |eeveniirennnnnnn993,324 [0 938 o0 0 4.500 |...... 4.620 ....06/26/2022 ...|....01/15/2030 ...
25259K-AA-8 ..... DIAMOND ESCROW ISSUE . ..4.CFE .. ,815,000 |. 106.2640 |. 1,928,692 |. .1,815,000 ....n9.750 |......9.750 ...05/24/2023 .. 11/15/2028 ...
25277L-AC-0 ..... DIAMOND SPORTS GROUP . ...6. FE .. |.. .. 107,072 ....5.2500 |... ...26,828 |.... . 511,000 |.ooeeeennn... 26,828 ...l 21,079 [0 0 0 0.000 |...... 6.630 ...11/25/2019 ...|....08/15/2027 ...
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25277L-AF-3 ..... DIAMOND SPORTS GROUP ......cvvvunvrievnnnnneeiinnninneeens o (R [P R ...6. FE .. L...5.1250 | 32,800 i 640,000 |.eevveeniiiiinnnnn 32,800 [......... (43,200) [ceveeneriinnnnns [V 0 foorriiiiiinns 0 |..... 0.000 |..... T7.590 [N/A s Joveeiiiiiene 44,529 [.oooiiiiiiiiiiinnnns 0 [....03/01/2022 ...|....08/15/2026 ...
25278X-AN-1 ... DIAMONDBACK ENERGY | . v |- 2.BFE ... ...96.8950 |... ..930,000 |.. ... 11/17/2021 ...|....12/01/2026 ...
25389J-AV-8 ..... DIGITAL RLTY TR LP .... e | 2B FE ... . 101.9630 |... .1,000,000 |.. ....11/29/2022 ...|....01/15/2028 ...
25461L-AA-0 ..... DIRECTV FING LLC / D oo |- 8.BFE ... ...94.0390 |... .2,980,000 |.. ....04/27/2023 ...|....08/15/2027 ...
25468P-DK-9 ... WALT DISNEY CO CORPORATE .. e | TG FE ... ...96.7370 |... .2,000,000 |.. ....01/05/2016 ...|....02/13/2026 ...
25470M-AG-4 ..... DISH NETWORK CORPORA oo |- 4.BFE ... . 104.4670 |... . 211,000 |.. ....207,825 .. 11/07/2022 ... |....11/15/2027 ...
25470X-AU-5 ..... DISH DBS CORP oo |..5.BFE ... ...93.8540 |....ooviiiiiiinnnnn 4693 [ 5,000 | 4,693 ... 12/17/2019 ...|....11/15/2024 ...
25470X-AY-1 ..... DISH DBS CORP . |--5.BFE ..|... ...69.7540 |... ...275,528 ...03/05/2021 ...|....07/01/2026 ...
25470X-BB-0 ..... DISH DBS CORPORATION ..5.BFE .. ...59.8750 |. ...238 .. ....10/05/2020 .. 07/01/2028
25470X-BD-6 ..... DISH DBS CORPORATION ..5.BFE .. ...51.6420 |. .203,986 |.. ....09/21/2021 .. 06/01/2029
25470X-BE-4 ..... DISH DBS CORPORATION ..4.BFE .. ...85.8620 |. .1,219,254 |.. ....06/18/2023 .. 12/01/2026 ...
25470X-BF-1 ..... DISH DBS CORPORATION .. oo |- 4.BFE ... ...79.9470 |... 239,841 ...11/10/2021 ...|....12/01/2028 ...
25525P-AA-5 ... DIVERSIFIED HEALTHCA . oo |6, FE Ll ...98.2530 |... ....320,305 ....11/18/2021 ...|....06/15/2025 ...
256677-AL-9 ..... DOLLAR GEN CORP v |- 2.BFE ... ...99.7950 |... ....996,965 ....09/06/2022 ...|....11/01/2032 ...
25830J-AA-9 ..... DORNOCH DEBT MERGER ... oo |..5.BFE ... ...90.2810 |... ....214,237 ....04/11/2022 ...|....10/15/2029 ...
260543-DG-5 ... DOW CHEMICAL CO v |- 2.AFE ... . 110.2400 |... .. ....498,761 ....10/24/2022 ...|....03/15/2033 ...
26078J-AC-4 ..... DUPONT DE NEMOURS IN .. e | 2.AFE L. ...99.3270 |... .1,500,000 |.. ,577,307 ...08/27/2020 ...|....11/15/2025 ...
26210C-AD-6 ..... DROPBOX INC U SO N O . 101.1250 |... 149,665 |.... ... 148,000 |.. 148,216 ....02/24/2021 ...|....03/01/2028 ...
26441C-BJ-3 ... DUKE ENERGY CORP NEW ... . |- 2.BFE ..|... ...93.3540 |... .. 1,390,975 |.... .1,490,000 |.. ,489,748 ...09/09/2020 ... |....09/15/2025 ...
26441C-BX-2 ..... |DUKE ENERGY CORP NEW . .. 2.BFE .. . 100.5000 |. ..256,275 |. ..255,000 .255,000 |.. ...04/04/2023 .. 04/15/2026
26441C-BZ-7 ..... DUKE ENERGY CORP NEW . ..2.BFE .. . 105.8700 |. ..529,350 |. . 500,000 .499,629 |.. ....00/05/2023 .. 09/15/2033
26442C-AX-2 . DUKE ENERGY CAROLINA . . .. 1.F FE .. ...98.5510 |. ..330,000 .329,349 |.. ...11/05/2018 .. 11/15/2028
26442E-AJ-9 . DUKE ENERGY OHIO INC ..eevvviiiiiiiiiiiiiiiineeeceviaan fean e .| 1.FFE .. . 103.0990 |. . 130,000 129,934 |.. ....03/20/2023 .. 04/01/2033 ...
26442U-AA-2 ..... |DUKE ENERGY CORP CORPORATE .eeeeeeees |oee o .. 1.F FE .. ,993,900 |...97.7920 |. .2,000,000 ,998,871 |.. ...08/10/2015 .. 08/15/2025 ...
264420-AG-9 ... DUKE ENERGY PROGRESS .. 1.F FE ..|... .. 999,810 |...97.1690 |... .1,000,000 |.. 999,915 ....08/06/2018 ...|....09/01/2028 ...
26483E-AL-4 ..... DUN & BRADSTREET COR . . |--4.CFE ..|... .. 455,000 |...93.3910 |... ..455,000 |.. ....424,929 ....12/16/2021 ...|....12/15/2029 ...
267475-AD-3 ..... DYCOM INDS INC .| 3.CFE ..|... .. 499,085 |...92.9090 |... ....502,586 ....07/18/2023 ...|....04/15/2029 ...
26875P-AP-6 ..... EOG RES INC - 1.GFE ... ...99.1180 |... ....677,472 ....10/18/2018 ...|....01/15/2026 ...
26884A-BF-9 ..... ERP OPER LTD PARTNER . - 1.GFE ... ...95.0410 |... ....414,366 ....08/06/2018 ...|....11/01/2026 ...
26884A-BJ-1 ..... ERP OPERATING LP .. 1.G FE ..|... ...95.6180 |... 956,180 |.... ....997,257 . . ...02/01/2018 ...|....03/01/2028 ...
26884A-BL-6 ..... ERP OPER LTD PARTNER . .. 1.G FE .. ...92.1400 |. ..308,669 |. .355,300 |.. . (3,655) |. .. UK R e 1L . s .10, ....06/11/2020 .. 07/01/2029 ...
26884T-AL-6 ..... ERAC USA FINANCE COM . .. 2.AFE .. ...98.5970 |. ..695,109 |. 715,892 |.. . ..(17,310) | . 3 A s .27, ....12/01/2021 .. 11/15/2024
268858-AK-6 ..... EQUITRANS MIDSTREAM .. 3.CFE .. ...94.5630 |. ..765,960 |. .695,831 |.. . 17,816 | . bl R . .16, . 36, ....10/07/2022 .. 01/15/2029
26885B-AL-4 ..... EQUITRANS MIDSTREAM .. 3.CFE .. ...93.1980 |. .. 3,299,209 |. .3,078,127 |.. ...11/02/2023 .. 01/15/2031
27034R-AC-7 ..... EARTHSTONE ENERGY HL . .. 3.CFE .. . 111.2380 |. ..456,076 |. .402,084 |.. ....06/28/2023 .. 07/15/2031 ...
278642-AY-9 ..... EBAY INC. .evvreeiieeennae .. 2.AFE ..|... ...87.2270 |... ....211,987 ....09/01/2022 ...|....05/10/2031 ...
278642-BB-8 ..... EBAY INC. .... .. 2.AFE ..|... . 109.9440 |... ....249,849 ... 11/07/2022 ...|....11/22/2032 ...
278865-BD-1 ..... ECOLAB INC ... 1.G FE . ...96.0430 |... ....490,795 ....06/19/2018 ...|....12/01/2027 ...
278865-BF-6 ..... ECOLAB INC - 1.GFE ... ...81.7120 |... ,499,397 ....08/10/2020 ...|....01/30/2031 ...
280350-AA-0 ..... EDGEWELL PERSONAL CARE .. . |- 3.CFE ..|... ...98.2350 |... ... 2,237,654 ....10/13/2023 ...|....06/01/2028 ...
280350-AB-8 ..... EDGEWELL PERSONAL CA .... ... 3.CFE ..|... ...91.1230 |... ....1,113,216 ....11/13/2023 ...|....04/01/2029 ...
281020-AS-6 ..... EDISON INTL .. 3.AFE ..|... ...94.8290 |... 606,906 |.... 585,261 ...05/16/2022 ...|....01/01/9999 ...
28470R-AH-5 ... ELDORADO RESORTS INC .. .. 4.AFE ..|.. . 100.3470 |......oennnnn. 3,446,919 |.... ... 3,411,537 ....10/18/2022 ...|....07/01/2025 ...
291011-BQ-6 ..... EMERSON ELEC CO ..... .. 1.F FE .. ...89.6930 |. ..1,139,101 |. 1,267,966 |.. ....12/07/2021 .. 12/21/2028 ...
29103C-AA-6 ..... EMERALD DEBT MERGER ........ceivvvvvniiiiiinnnniiiiinnnnns ..3.CFE ..|... . 102.2620 |.......nnnns 511,310 |.... . 500,000 |. ... 500,000 ...05/04/2023 ... |....12/15/2030 ...
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20248H-AC-7 ... EMPOWER FINANCE 2020 LFFE L 331,960 |...69.1160 |.................345,580 |............... 500,000 |.eeevvunnniennns 334,605 |..eoveniiinennnn0 i RSV T PO | N RN | ) RN 3.075 |...... 5.380 [MS ... |evivninniiinns 4,442 ....12/19/2022 ...|....09/17/2051 ...
29261A-AA-8 ..... ENCOMPASS HEALTH COR . v |- 4AFE ... .. 555,950 |...95.7690 |... ..548,000 |.. 524,814 e 27,739 [ (1,578) |0 [0 4.500 |...... 4.180 |FA ...... .... 10,275 |... ....11/06/2019 ...|....02/01/2028 ...
20273V-AQ-3 ... ENERGY TRANSFER L P ... o .. 2.CFE ... . 103.2320 |... .1,000,000 |.. 999,161 |0 [ 235 0 0 5.750 |...... 5.760 |FA ...... 21,722 | ...12/06/2022 ...|....02/15/2033 ...
20273V-AR-1 ... ENERGY TRANSFER L P ... oo |- 2.CFE ..|... . 102.7730 |... .. 510,000 |-eeveniieeennnnn509,699 [oiiiiiiiii 0 0 [0 0 [ 6.050 |...... 6.070 | ....... e 2,571 |... ....10/10/2023 ...|....12/01/2026 ...
20273V-AS-9 ... ENERGY TRANSFER L P ... o .. 2.CFE ... . 105.0720 |... .5,000,000 |..eveniinennnn 5,087,342 [ooniiiiiiiiinn 0 i (908) [0 el 0 [ 6.100 |...... 5.920 (D ....... .. 25,417 |... .. 11716572028 ... |....12/01/2028 ...
20273V-AT-7 ..... ENERGY TRANSFER L P ... oo |- 2.CFE ..|... . 106.9170 |... 255,000 |oeeerniieeeeennn 54,948 |0 e (D) [0 0 e 6.400 |...... 6.410 | ....... . ....10/10/2023 ...|....12/01/2030 ...
20273V-AU-4 ... ENERGY TRANSFER L P ... o .. 2.CFE ... . 108.5380 |... +..30,000 Joeeeiiiiiieeeennnn 29,966 [onniiiiininnn0 0 0 [0 e 6.550 |...... 6.560 | D ....... .. 262 |....10/10/2023 ... |....12/01/2033 ...
20278N-AG-8 ..... ENERGY TRANSFER LP .... . |--2.CFE ..|... . 100.8270 |... .3,490,000 |-.evuneeeenn. 3,552,566 [.oeieeeniieee0 e (13,854) [0 0 [ 5.250 |...... 4.730 [AO ...... .. 183,225 |....11/02/2022 ... |....04/15/2029 ...
20278N-AP-8 ..... ENERGY TRANSFER L P .. 2.CFE .. ...96.9680 |. .1,500,000 .5.330 . 43,500 |....12/02/2022 .. 05/15/2025
29336T-AA-8 ..... ENLINK MIDSTREAM LLC . .. 3.AFE .. ...97.9650 |. . 316,000 ......6.450 . 13,061 |....11/09/2023 .. 06/01/2029
29336T-AC-4 ..... [ENLINK MIDSTREAM LLC . .. 3.AFE .. ...98.9610 |. ..832,000 ......5.625 |......5.720 . 37,969 |....11/09/2023 .. 01/15/2028 ...
29336T-AD-2 ... ENLINK MIDSTREAM LLC .... v |- SAFE ... 1,822,800 |. 102.2110 |... .1,830,000 |.. ...1,823,428 |............9,935 |.oieiiiiiB28 o0 [0 6.500 |...... 6.560 . 95,750 |....08/30/2023 ...|....09/01/2030 ...
29336U-AD-9 ..... ENLINK MIDSTREAM PAR ... e | SAFE L. .. 783,600 |...82.9060 |... . 865,000 |.. 704131 | 44,426 [ 1490 0 [0 5.050 |...... 5.780 . 43,683 |....03/20/2023 ...|....04/01/2045 ...
29336U-AG-2 ... ENLINK MIDSTREAM PAR .... L] 3AFE L. .. 155,269 |...87.4750 |... o 158,608 |eevveieeeeennn0 e 1,042 |0 0 5.450 |...... 9.120 . 13,353 |....06/02/2020 ...|....06/01/2047 ...
293641I-A1-8 ..... ENTERGY LA LLC ... |- LEFE ... ,523,753 |...94.1010 |... 1,489,416 [0 e (16,515) [0 o0 e 3.250 |...... 1.970 ...12/0172021 ...|....04/01/2028 ...
293641-BK-3 ..... ENTERGY LA LLC ... |- 1L.EFE ... ...96.7880 |.................967,880 |..............1,000,000 |........ceeeeennn999,621 |oeeeniiiinninni0 fovriiiiien 501 o0 o0 e 0.950 |...... 1.000 ....09/28/2021 ...|....10/01/2024 ...
29365B-AA-1 ..... ENTEGRIS ESCRONCORPO .. . |- 2.CFE ..|... ...96.4550 |.................303,833 |.................315,000 |....oovnnnnnn.nn 294,946 |.........n3,902 [ 3,150 [0 o0 4.750 |...... 6.170 ....12/22/2022 ...|....04/15/2029 ...
29365D-AA-7 ..... ENTERCOM MEDIA CORP ... ...6. FE .. [... ....1.8750 |... eeeeneeeeeeenn 828,000 [onnniiiiiii 8,025 |l (72,695) [onneeeen (480) [0 [0 6.500 |...... 6.350 ...06/04/2019 ...|....05/01/2027 ...
29444U-BH-8 EQUINIX INC .... .. 2.BFE ..|... ...84.7980 |... 211,9% |.... 209,430 oveeeinninennnn0 [ 51T 0 0 2.150 |...... 5.090 ....09/01/2022 ...|....07/15/2030 ...
29444U-BL-9 ..... [EQUINIX INC . .. 2.BFE .. .. 87.8080 |. ..851,738 |. .969,487 |.. .1.550 |...... 1.560 ....09/23/2020 .. 03/15/2028
20444U-BU-9 .. EQUINIX INC .... ..2.BFE .. ...92.9090 |. ..854,763 |. 879,700 |.. .3.900 |......4.520 ....08/31/2022 .. 04/15/2032 ...
29449V-AP-2 ..... [EQUITABLE FINL LIFE .. 1.EFE .. . 100.1030 |. ..1,001,030 |. 999,835 |.. .5.500 |......5.500 ... 11/29/2022 .. 12/02/2025 ...
20450Y-AA-7 ..... |EQUIPMENTSHARE COM | . .|..4.CFE .. . 103.0100 |. .. 2,472,240 |. .2,285,172 |.. .9.000 ....09/18/2023 .. 05/15/2028 ...
20977L-AA-9 ..... EVERARC ESCROW S AR ... ..4.BFE .. .. 86.8600 |. .1,020,000 .885,972 |.. ......5.000 |.. ...01/05/2022 .. 10/30/2029 ...
30034T-AA-1 ... GLOBAL CASH ACCESS | . .. 4.AFE ..|.. ...90.8950 |... .2,150,000 |.. 1,954,243 |l 96,557 | 8126 [0 [0 5.000 ....07/11/2022 ...|....07/15/2029 ...
30037F-AA-8 ..... EVERGY MO WEST INC .... v |- .G FE ... .100.7100 |... .1,500,000 |.. e 1,497,672 o0 542 |0 0 5.150 ....11/28/2022 ...|....12/15/2027 ...
30040W-AE-8 ..... EVERSOURCE ENERGY e | 2.AFE L. ...94.8150 |... ... 500,000 |.eveniiinennnn. 485,796 [0 e 30174 [0 0 [ 3.300 ....10/17/2018 ...|....01/15/2028 ...
30040W-AL-2 ..... EVERSOURCE ENERGY v |- 2.AFE ... ...84.5490 |... ... 500,000 |eeeuniieeennnnnnd98,562 [ooeiiiiiiii 0 | 179 [0 0 [ 2.550 ....03/08/2021 ...|....03/15/2031 ...
30040W-AT-5 ..... EVERSOURCE ENERGY e | 2.AFE L. . 102.8270 |... .2,000,000 |eeveniinennnn 2,027,416 [oooeiiiiniennnn0 e (3,424) [0 0 5.450 ...06/23/2023 ... |....03/01/2028 ...
30040W-AW-8 ..... EVERSOURCE ENERGY - 2.AFE ... . 104.7900 |... 916,913 |.... ... 875,000 |.. 874,011 0 ... PPN | N RPN | R I 5.950 ....11/08/2023 ...|....02/01/2029 ...
30161N-AN-1 ... EXELON CORP CORPORATE ..2.BFE .. ...98.3820 |. ..1,908,611 |. . 1,940,000 1,969,548 |.. . .. (24,153) |. .3.960 |.. ....08/04/2020 .. 06/15/2025 ...
30161N-AX-9 ..... EXELON CORP . .. 2.BFE .. ...95.4660 |. ..954,660 |. .1,000,000 .998,625 |.. . .188 |. .4.050 |.. ....03/30/2020 .. 04/15/2030
302491-AT-2 . FMC CORP ... .. 2.CFE .. ...94.6590 |. ..961,323 | ,005,000 .1,040,011 |.. . L (13,117) ). .3.200 |.. ...12/0172021 .. 10/01/2026
302635-AJ-6 . FS KKR CAP CORP .. 2.CFE .. ...96.5190 |. ..289,557 |. .299,878 |.. .1.650 |.. ....10/04/2021 .. 10/12/2024
30303M-8N-5 ..... [META PLATFORMS INC . .. 1.EFE .. . 103.2490 |. ,548,735 |. .1,486,158 |.. ... 4.950 |.. ...06/23/2023 .. 05/15/2033 ...
30321L-2B-7 ..... F&G GLOBAL FUNDING ... v |- .G FE ... ...96.3060 |... 500,791 |.... 519,235 |oeeveiieeeennnn0 feeeii 1,054 |0 [0 0.900 ....11/09/2021 ...|....09/20/2024 ...
309601-AA-0 ..... FARMERS INS EXCHANGE .... e | 2.AFE L. . 100.6550 |... 747,867 |.... 051,361 |0 [ (24,352) |0 [0 8.625 ....09/08/2022 ...|....05/01/2024 ...
31428X-AT-3 ..... FEDEX CORP v |- 2.BFE ... ...83.1440 |... 193,475 o0 e 6170 |0 [0 3.875 ....11/28/2022 ...|....08/01/2042 ...
31556T-AC-3 ..... FERTITTA ENTMT LLC / .... oo |..5.BFE ... ...87.9140 |... 492,318 e 39,575 [0 0 0 6.750 ....01/12/2022 ...|....01/15/2030 ...
31620R-AJ-4 ..... FIDELITY NATL FINL | .... v |- 2.BFE ... ...89.1950 |... ....891,433 |0 12,838 0 [0 3.400 ....01/24/2023 ...|....06/15/2030 ...
316770-BT-5 ..... FIFTH THIRD BK CINCI .... S| .G FE ... ...99.7710 |... Ll 2471414 0 5,668 [0 [0 5.852 ....09/06/2023 ...|....10/27/2025 ...
31944T-AA-8 ..... FIRSTCASH HOLDINGS | .... .. 3.BFE ..|... ...95.9020 |....covvunnnns 1,620,744 |.... . 1,549,495 | 54,137 | 14,249 |0 [0 5.625 ...10/07/2022 ...|....01/01/2030 ...
33767D-AB-1 ..... FIRSTCASH INC .. .. 3.BFE ..|... ...93.4440 |... 397,137 |.... 397,137 | 20,856 [ 2,468 |iiiiiinnl0 [0 4.625 ....03/18/2022 ...|....09/01/2028 ...
337738-AV-0 ..... FISERV INC ...... .. 2.BFE .. ...88.2970 |. .. 441,485 |. 424,767 |.. ....09/08/2022 .. 07/01/2049 ...
340711-AW-0 ..... FLORIDA GAS TRANSMIS ... ..2.BFE ..|.. ...98.3200 |.........enn.s 1,204,420 |.... .1,225,000 |. ... 1,224,495 ...07/07/2015 ...|....07/15/2025 ...
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340711-AY-6 ..... FLORIDA GAS TRANSMIS ....ovvvvviiiiiiiiinieecenineeens foee e e | s ..2.BFE .. ...85.6860 |......cccoeeenn 428,430 |.......0eeeeee. 500,000 |oveeenniiinnnnnn 499,198 |ovvvenvveeennnn0 oo 112 o0 [0 002,550 L 2.570 ....06/10/2020 ...|....07/01/2030 ...
341081-GG-6 ..... FLORIDA PWR & LT CO ... voo |- 1.DFE ... ...85.9280 |....covnnnnnns 2,577,840 |.... 102,563,901 [oeeeeeeinnnnn0 e 43,637 o0 0]l 2,450 ). 4.620 ....11/30/2022 ...|....02/03/2032 ...
341081-GN-1 ..... FLORIDA PWR & LT CO ... woo .. 1.DFE ... . 100.2440 |... 1,269,252 [0 i 90 [0 0140400 . 4.410 ...06/15/2023 ...|....05/15/2028 ...
34354P-AF-2 ... FLOWSERVE CORP ... oo |- 2.CFE ..|... ...88.4040 |... 215,247 0 e 4,098 0 0 ]000030500 6.030 ....12/22/2022 ...|....10/01/2030 ...
34355J-AB-4 ..... FLOWSERVE CORP ... o .. 2.CFE ... ...82.6810 |... 199,332 |0 [ 779 0 040002800 6.010 ...09/01/2022 ...|....01/15/2032 ...
345370-C0-1 ... FORD MTR CO DEL v |- SAFE ... ...82.6650 |... 778,605 |eevveeeeeeennn0 [ 83 [0 |0 [ 40750 o 6.890 ....11/30/2023 ...|....01/15/2043 ...
345370-DA-5 ... FORD MTR CO DEL e | SAFE L. ...83.2120 |... ,028,293 |..oovvviiieeennnd0 [ 10,286 [0 a0 fe003.250 | 6.390 ....07/28/2023 ...|....02/12/2032 ...
345370-DB-3 ... FORD MTR CO DEL . |--2.CFE ..|... . 100.8520 |... . e 1,282,196 [0 e 1,252 [0 k0 1.1 6.100 - 6.550 ....08/10/2023 ...|....08/19/2032 ...
345397-A8-6 . FORD MOTOR CREDIT CO . .. 2.CFE .. ...94.7550 |. .. 4,344,517 |. . 4,585,000 . 4,323,542 |.. .5.880 ....07/11/2022 .. 08/17/2027
345397-82-8 . FORD MOTOR CREDIT CO . .. 2.CFE .. ...95.7240 |. ..703,573 |. ..735,000 693,217 |.. .6.660 ....11/02/2023 .. 11/13/2025
345397-B3-6 ..... [FORD MOTOR CREDIT CO . .. 2.CFE .. ...89.8030 |. .. 1,144,988 |. . 1,275,000 1,001,877 |.. ......6.620 ....01/24/2023 .. 11/13/2030 ...
345397-B5-1 ... FORD MOTOR CREDIT CO .... oo |- 2.CFE ..|... ...89.8620 |... 2,902,543 |.... ....3,197,369 |.........519,079 |........e.. 6,629 [oeeieeeeennnnn0 o0 100l22.900 .o 3.130 ...06/22/2022 ...|....02/16/2028 ...
345397-B7-7 ..... FORD MOTOR CREDIT CO .... o .. 2.CFE ... ...92.6630 |... +...250,000 |...eennn 32,588 [oiiiiiiiiiinnn0 0 [0 10022.700 2.700 ....08/05/2021 ...|....08/10/2026 ...
345397-B8-5 ... FORD MOTOR CREDIT CO .... oo |- 2.CFE ..|... ...96.2370 |... ... 663,000 |..........56,633 [.....ccoiieei0 Jeeniiiiien0 [0 ]100022.300 . 2.290 ....01/05/2022 ...|....02/10/2025 ...
345397-C2-7 ... FORD MOTOR CREDIT CO .... o .. 2.CFE ... ...97.6350 |... ....885,799 ... 34,923 [ 4910 |0 [0 ]l 40950 L 5.630 ....08/16/2022 ...|....05/28/2027 ...
345397-C3-5 ...... FORD MOTOR CREDIT CO .... oo |- 2.CFE ..|... . 105.5230 |... .. ..200,000 |eeeeeieeeeenn0 o0 0 0 70350 7.350 ....11/01/2022 ...|....11/04/2027 ...
345397-C4-3 ...... FORD MOTOR CREDIT CO .... o .. 2.CFE ... . 102.4820 |... ..290,000 |oeevveenneneennnn289, 711 o0 i 79 0 0000062950 |l 7.000 ....01/03/2023 ...|....03/06/2026 ...
345397-W-9 ... FORD MOTOR CREDIT CO .... oo |- 2.CFE ..|... ...98.4520 |... .3,000,000 |.. 2,982,377 o0 e 33,627 o0 eeiil0 ]l 30664 ). 7.090 ...08/23/2023 ...|....09/08/2024 ...
346845-AF-7 ..... FORT BENNING FAMILY .. |- 2.AFE L. ...90.2760 |... 451,380 |.... . 500,000 |.. ... 469,269 |..eeeniiiiiinnnn0 821 0 [0 005810 L 6.320 ....12/07/2022 ...|....01/15/2051 ...
346845-AG-5 ..... FORT BENNING FAMILY .. 2.CFE .. ...96.6860 |. ..445,081 |. ..460,337 425,69 |.. .6.890 ....02/08/2023 .. 01/15/2051
346845-AK-6 ..... FORT BENNING FAMILY .. .. 1.F FE .. ...96.6860 |. ..445,081 |. ..460,337 451,828 |.. .6.230 ....02/08/2023 .. 01/15/2051
347314-AV-8 ..... FORT EUSTIS/FORT STO . .. 1.DFE .. ...99.2670 |. . 370,000 .369,893 |.. .5.380 ...05/11/2023 .. 12/15/2030 ...
347466-AE-4 ..... FORT IRWIN LD LLC .. oo | LFFE L. ...99.0920 |. 163,010 161,246 |.. .5.420 ....00/22/2022 .. 12/16/2035 ...
347466-AG-9 ..... FORT IRWIN LD LLC ..... oo |- 2.BFE .. . 100.1960 |. ..130,316 .130,140 |.. ......5.420 ....07/05/2023 .. 12/15/2025 ...
34960P-AC-5 ... FORTRESS TRANS INFRS CORPORATE .. oo |.. 3.CFE ..|... . 104.090 |... . 570,000 |.. ... 578,700 |eeeunn 11,136 [oininnl (4,859) |oceeeininiinnnl0 o0 00009750 L, 8.690 ....12/21/2022 ...|....08/01/2027 ...
34960P-AD-3 ... FORTRESS TRANSN & IN . oo |- 8.CFE ..|... ...96.2460 |... .1,570,000 |.. ,497,455 |......... 149,322 |ooeiieeee (15) o0 Jeeiiieeeeennnl0 fe.205.500 ... 5.770 ...10/19/2023 ...|....05/01/2028 ...
34960P-AE-1 ..... FTAI AVIATION LTD wo | 4AFE L. . 104.1850 |... .1,346,000 |.. V337,143 [0 [t 120 [0 070875 8.000 ....11/16/2023 ...|....12/01/2030 ...
34964C-AF-3 ... FORTUNE BRANDS HOME ... v |- 2.BFE ... ...93.3180 |... ..250,000 |.. 282,706 |vveeeeeeeennnn0 e 1,658 |0 0 ].124.000 ... 5.030 ...08/16/2022 ...|....03/25/2032 ...
34964C-AH-9 ... FORTUNE BRANDS INNOV . e | 2.BFE ... . 104.5400 |... ..250,000 |.. 249,607 |vveiiiiiiinn0 [ 10 0 [0 L5875 L 5.890 ....06/06/2023 ...|....06/01/2033 ...
35137L-AH-8 ..... FOX CORP .. . |--2.BFE ..|... ...99.4820 |... 994,820 |.... .1,000,000 |.. ,056,927 |eveeeeeiennnn0 e (11,081) |0 o0 el 40709 3.340 ...03/04/2020 ...|....01/25/2029 ...
35137L-AN-5 ... FOX CORP .. ..2.BFE .. . 108.4270 |. ..542,137 | . 500,000 .496,082 |.. .6.610 ...7,042 ....10/05/2023 .. 10/13/2033 ...
35640Y-AK-3 ..... FREEDOM MORTGAGE COR . ..4.BFE .. . 109.2910 |. ..202,188 |. . 185,000 185,000 |.. .4.910 2,752,738 ....09/14/2023 .. 10/01/2028
35640Y-AL-1 ..... FREEDOM MORTGAGE COR . ..4.BFE .. . 109.8560 |. ..291,118 |. ..265,000 .262,383 |.. 12.450 ....00/15/2023 .. 10/01/2030
35906A-BE-7 ..... FRONTIER COMMUNICATI . ..4.BFE .. ...96.6930 |. ..737,768 |. . 763,000 721,341 .. .6.080 ....09/12/2023 .. 10/15/2027
35906A-BF-4 ..... FRONTIER COMMUNICATI . ..4.BFE .. ...92.5090 |. .. 2,395,983 |. .2,590,000 .2,376,565 |.. ......6.130 ... 12/13/2023 .. 05/01/2028 ...
35906A-BG-2 ..... FRONTIER COMMUNICATIONS ... oo |- 5.AFE ... ...89.5240 |... ... 300,000 |.. 268,572 |..oeeeeenn 19,983 |oeeiiiiiiieeen0 feeiiiil0 0 60750 |- 6.750 ...11/19/2020 ...|....05/01/2029 ...
35908M-AB-6 ..... FRONTIER COMMUNICATI ... e | 5.AFE ... ...85.4230 |... .2,340,000 |.. ....1,981,892 |..........62,830 |..........25,548 [.......cceennnnl0 [oreiiinnnnnnnnl0 ]l 6,000 ... 8.080 ...02/08/2023 ...|....01/15/2030 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TR .... v |- LLFFE ... L. 92.1120 |..oeeinniieeenn 230,280 [oeeiieeennnnnn250,000 foiiiiiiineenn 231,028 e [ 8,585 |0 [0 ]l 10625 5.610 ....09/22/2022 ...|....01/15/2026 ...
36143L-28-0 ..... GA GLOBAL FUNDING TR .... e | LFFE Ll ...98.5490 |........coen. 492,745 |..eeennnll 500,000 f..niiiiennnnn500,237 el 0 e (877) |0 04000012000 0.820 ....10/06/2021 ...|....04/08/2024 ...
36143L-2C-8 ..... GA GLOBAL FUNDING TR .... v |- LLFFE ... ...96.1380 |... 219,885 |oeeeiiiieeenn0 e 163 0 [0 ]....0.800 ... 0.870 ....09/07/2021 ...|....09/13/2024 ...
361448-BH-5 ..... GATX CORP .... . |- 2.BFE ..|... ...65.9520 |... 304,662 |eeeiiiiiinnnn0 [ 2,749 0 01000032100 6.030 ....11/16/2022 ...|....06/01/2051 ...
361448-BK-8 ..... GATX CORP ... .. 2.BFE ..|... ...97.8810 |... 244,703 |.... . . 287,884 |0 e 183 0 [0 1040900 . 5.010 ...08/08/2022 ...|....03/15/2033 ...
361841-AJ-8 ..... GLP CAP LP/GLP FING .. .. 2.CFE ..|... ...99.7110 |... 673,049 |.... . 675,000 |.. 700,936 |oevennniiiiinnnn0 [ (21,660) |0 0000050250 L 1.920 ...12/01/2021 ...|....06/01/2025 ...
361841-AR-0 ..... GLP CAP LP/GLP FING .. .. 2.CFE .. ...84.5260 |. .. 181,731 |. ..215,000 .213,901 |.. ......3.320 ....12/07/2021 .. 01/15/2032 ...
3626IN-AA-5 ..... GYP HOLDINGS 111 COR ... ..4BFE ..|.. ...91.8690 |... 801,098 |.... . 872,000 |. ...794,023 |.......... 75,892 [............5,045 |..........nnl0 |0 ]l 4