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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 6,419,058,454 |.......ccoovvviiiriiirin. [V 6,419,058,454 |........... 6,254,430,434
2. Stocks:
2.1 Preferred SIOCKS ....cuouiiriieiieueirerincieieeeissesesseete s sesseeae e seseee e sesnsssesens [orereecinecnenns 433,211,483 | [V 433,211,483 |......c....... 422,212,561
2.2 COMMON SOCKS ...ttt ettt [oeseeenees 16,726,347,872 |.c.covveceireccicine (U 16,726,347,872 |......... 15,591,292,495
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 565,507 ..o [V R 565,507 | 565,507
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ 510,100,580 ), cash equivalents
[ J— 452,526,858 ) and short-term
investments ($  ..ccocceinenne 28,376,401 ) oo [ 991,003,839 |...oevveerereireeen 0 o 991,003,839
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives .............. ..8,077,893 |.. ..8,077,893 |..
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 3,732,571,618 | 0 e 3,732,571,618
9. ReCeiVabIes fOr SECUMEES .........cuvuiiieiiieeriieiieeeeeeses e 30,600,419 | 0 30,600,419
10. Securities lending reinvested collateral @ssets ..........ccccoveeieeienieniencencens v O 0 [0 0
11.  Aggregate write-ins for invested assets ... ,351,0071 | 0 e 80,351,001 .o 1,271,000
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 28,421,788,086 |.......c.ccoveveeeererennnne (1 28,421,788,086 |........... 27,059,237,321
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 66,292,450 |...oooviecieiceene [V 66,292,450 |....oocvvrenne. 66,595,542
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............ 1,311,766,352 |........cveneene 77,387,796 |............ 1,234,378,556 |............ 1,407,026,439
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 162,593,655 |...oooveeveeeereeeeeeeeee (V1 162,593,655 |...ceovve.e. 291,307,571
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 7,280,225 |ovceeeiein (V1 7,280,225 |..covevevnene 4,213,404
16.3 Other amounts receivable under reinsurance CONtracts ...............cccoeee |reverereeeiennnrneeeens (O TR | TP (O T 0
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v 0 oo 0 (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 149,757,325 149,757,325 |.....coooe... 182,432,320
18.2 Net deferred tax @SSEL ..ot eeieies [enneeisn s 0 oo 0 [V RN 0
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 4,418,000 4,418,000 |..cccvevinrnnnnne 4,811,610
20. Electronic data processing equipment and SOftWAre .............oovevevereeeereeens frereeeeinennnns 110,871,282 |....ccovee 106,814,967 |........ccoce.... 4,056,315 .o 3,472,868
21. Furniture and equipment, including health care delivery assets
(B o 0 ) oo 78,156,016 |.....cccvnve 78,156,016 |....coceevcrirrccicicrienes [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 31,294,238 |................. 31,294,238 |...cocvvieeeiie [0 OO 0
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 1,060,597,965 |.........c..c... 866,293,825 |................ 194,304,140 |................ 253,754,685
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 31,404,815,594 |........... 1,159,946,842 |.......... 30,244,868,752 |.......... 29,272,851,760
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt as s s st seseseseananans |eeseesereteenitt st ereneeas [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 31,404,815,594 1,159,946,842 30,244,868,752 29,272,851,760
DETAILS OF WRITE-INS
1101. Collateral due from counterparty ... o 80,351,001 [ooecveveiiiiiieeieieicee [0 80,351,001 |..ocvvvreee 1,271,000
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 80,351,001 0 80,351,001 1,271,000
2501, PENSION @SSEE ..o snenes o 685,101,224 |............... 685,101,224 | 0 [ 0
2502.  CSV 1ife INSUFANCE  ...ovovieiiceciceeerieeeeeeceeisi ettt senneeees |resessesesenenes 128,308,802 ... [V S 128,308,802
2503. Prepaid EXPENSES .ooiiicicieiiiiisieee et [oereiereieeeas 168,353,683 |............... 168,353,683 |...cocoeviieiieece 0
2598. Summary of remaining write-ins for Line 25 from overflow page ... 18,834,256 |... ... 12,838,918 |... 65,995,338 |... ..125,686,764
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,060,597,965 866,293,825 194,304,140 253,754,685




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  .....cccceeee 402,704,298 ) ..ot 2,449,317,334 |............ 2,586,877,483
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ..........c.c.cueueueuiiiieieeeieieeeeeeeee e seseass e sssenas oo 97,629,518 |......cconv 111,970,833
3. LOSS AQJUSIMENE EXPENSES .......veveveveieiieeteiiieeietetesetes st s sssssesese s s s s ses et e s s s e seses et s s ssseses et s s seses et s ssssesesesssssnansesesssssnansese|ossesesececeenns 155,072,711 [ 157,154,548
4. Commissions payable, contingent commissions and other similar charges .
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceuiiiiiriuiriiiiiiieieiete sttt be s nseb b ns et se s s e seenees 685,840,980 |................ 917,363,435
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 10,418,798 |...ooevvine. 33,519,224
7.1 Current federal and foreign income taxes (including $ .......cooovvveieiieeeeins
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  .....ccecee 806,152,511 and
including warranty reserves of $ ...t 0 and accrued accident and health experience rating refunds
including $ v 0 for medical loss ratio rebate per the Public Health Service Act) ........ccccooeveceueueveveces [evericens 2,529,769,790 |............ 2,721,771,433
10, AQVANCE PIEMIUM ....veeeieieeeeeeeeeceee ettt et e e e e sete s e e e e e s s s s s e s eseseassse s e s asesesessaeeeas st aseseseseeesese s e s asesesesesssssssssasesesnsnansnansnas |ereasnesesaeaenens 4,328,512 |..oovre 2,168,151
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12. Ceded reinsurance premiums payable (net of Ceding COMMISSIONS) ..........cccveviiriieirireriesiieseiese et sesese st ss s s ss e es 428,713,441 | 375,199,574
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiiiieeeteteeeeeeeesee et tes e ee sttt st sass s st et sesesess s s s eseseses et e e reneiis 23,382,681 |...cccvennee 24,030,670
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............cceuiiiiiiieiiereieiieieieie e 13,852,171 | 21,244,713
15.  Remittances and items not allocated ....
16.  Provision for reinsurance (including $  .....ccccoeveuveee 1,143,801 COrtified) ......ovvveveceereceeiceeeecec s et 149,297,801 |..coveneeee. 149,297,801
17.  Net adjustments in assets and liabilities due to foreign eXChaNGe FAtES ............c.ccieveviiiiieiieteeieiecee e 215,346,039 |....cccvenee. 175,217,429
18, DIafts OUISTANGING ........coovevvieieieie ettt ettt ettt et e ettt s e s e et s e s et et et e s s sessesss et s et et e s esess s sses et et et esesnasases s esebesesessan s esenas |eoentnerese e bbbttt (U 0
19. Payable to parent, subsidiaries and affilIAtESs ..............ccceueieueuereieiieieieieieieeeie ettt e 200,054,921 |...coveneeee 260,819,123
20, DEIVALVES .....vovoveeeececeeeeiee et te et eeasaete e s ee s ssaete e s es s s saeae s et esensesetesesesessssesetesasensssseetesesensnsnsetas s ensnsetetesesensnseaetesesenansntetesasenenande et e bt 14,974,122 | 2,009,547
21, Payable fOr SECUMLIES ......c.cueuiviiiiiirieieteietesetst sttt sttt et se st e ss s s bbb se et st ssesesesesesesessssssssesesesesenensssssssssesesesesenssssns|ooreeneneenneees 09, 188,102 [ 42,290,257
22, Payable fOr SECUMLIES IBNAING ..........cvevevivieieieeieieteteteteeee et ettt et et et esee s e et et et e tetesesese s et eses et eb et essss s esss et esesesessss s esssesesesesesessassssseses et st et et bbbttt b b (U 0
23. Liability for amounts held under UNINSUrEd PIANS ..........cuiiiiiiiiiiiieiee ettt s e e nes |ore sttt (01 0
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne 0 e et (O A 0
25.  Aggregate Write-ins fOr HADIIHES ................c.oveviieeeeeeeeeeeeeeeeeeeeeeeeeee e tee et e ee e ee et ees e ee et ee e en s en st eneseen s eensseenssesnsseenaneenanennas 195,813,850 226,793,717
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 7,478,118,001 7,932,752,023
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 BNGA 27) .....cvivveiviveriiiieeeeteteietseesese sttt ssese st ssssss s bbb ss s seseseses s sns et ebes st snseseseses s snsesesesas s snsssesesassse|ecseseereacs 7,478,118,001 |............ 7,932,752,023
29. Aggregate write-ins for SPecial SUMPIUS FUNAS .......co.iiiiiiiiiiieii ettt b e b e bt ettt e e tesaeesseesaeesbeesbeenadersaneeaneesneeabe e abeeebeereeas (U 0
30.  COMMON CAPILAI STOCK .....cuvieiiieiiieiiieiieeie ettt ettt ettt et e et e e st e eaeeeseesseesseesseesseeseeesseeseeeseesee s e esseenseesseenseesseesseeneenseenseenseensens
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
F X T U o] (0TS 4 To) (=1 SO PRUPRRRSUROPRIN
34. Gross paid in @and CONHDULEA SUIPIUS ........oc.eiiuiiiiiiiiiiiti ettt ettt et e et e et e et eesteeseeeseesseeeseesseesseesseesseenseessesssesnsensees|osseressanssanesbeesbessbessreeas (01 0
35.  UN@SSIGNEd fUNAS (SUMPIUS) ......vvvieieieiieicietetetctiee et ettt et eaese et s st et sssese s ss s e sesesesssess s esesesesesesessss s ssasesesesesesnasssssssesesesesnsnaneaererenis 22,765,500,751 |........... 21,338,849,737
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 22,766,750,751 21,340,099,737
38. Totals (Page 2, Line 28, Col. 3) 30,244,868,752 29,272,851,760
DETAILS OF WRITE-INS
2501.  Miscel1aneous aCCOUNTS PAYADTE .......ocoooieieiiiiiiii ettt ene e et 121,962,584 |............... 152,942,451
2502. SSAP 92 defined benefit plan contra 11ability ...t (1,038,000)|......conc... (1,038,000)
2503. Deferred Ceding COMMISSIONS .....coiiiiiiieietetet ettt s et st e s e s e se s e s s esesesene e sess s sesesenes|osesesetereneneas 74,889,266 |................. 74,889,266
2598. Summary of remaining write-ins for Line 25 from OVerfloW PAgE ...........ccuiiiiiiiiiiiiiee e [ee e 0 oo 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 195,813,850 226,793,717
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
32071, GUAFANTY UNDS oottt sttt b st e bbb st e e s s b bbb e s et e e b bt s et e e s b st
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from oVerflow PAgE ...........ccuoiiiiiiiiiiieeeeee e [ 0 oo 0
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above) 1,250,000 1,250,000




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  .coocvev 954,433,986 ) ..o 1,344,136,129 |............ 1,136,368, 113 |........... 4,986,208,996
1.2 Assumed (written $  ......coco... 891,642,802 ) ..o 593,497,030 |....cccovneee 507,604,393 |............ 2,234,460,153
1.3 Ceded (written $ 487,407,302 ) oo ..586,962,031 |.. 518,757,214 |...........2,192,646,001
1.4 Net (written $ ... 1,158,669,486 ) ... e 1,350,671,128 |............ 1,125,215,292 |............ 5,028,023, 148
DEDUCTIONS:
2. Losses incurred (current accidentyear $§  ................ 444 553,261 ):
2.1 DHFECE .ttt et 271,837,598 |....coeeevne 285,864,204 |............ 1,913,437,369
2.2 Assumed ..181,251,570 |............... 619,776,753
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ... 96,878,777 | 547,842,860
24 Net ..o ..370,236,997 |............ 1,985,371,262
3. Loss adjustment eXPEenSES INCUMED .........c.ooveveieueueuereriiiiieieieieseieesesesieseseseseesesesessesesesssssesssssssssseses [reeeeenenees 21,974,148 [ 20,214,808 ... 93,461,544
4. Other underwriting XPENSES INCUITEA ..........cccovrieuerereuiriiiieieieeeieieeeeseseeseseseseeesesessesesesesenesenessssenes oeee e 422,880,396 ..ol 322,820,540 |............ 1,586,687,002
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee |
6. Total underwriting deductions (LINESs 2 through 5) .......ccccceeiririririeieeiininirisisee e e enenen..800, 832,889 [ 718,272 135 ... 3,665,519,808
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 493,838,239 |....cceeneee. 406,943,157 |............ 1,362,503, 340
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 100,497,422 |................. 88,743,546 |................ 379,426,049
10. Net realized capital gains (losses) less capital gains tax of $ ................. 34,616,281 .................. 142,978,435 95,576,603 198,282,874
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviriririiieiereieriinesisisieieteiereee s tesesee s seseses s |oeseseseenenens 243,475,857 |..cvvenee. 184,320,149 |...ccveennee 577,708,923
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
L J ST 0 amountcharged off §  ..ccoovvciriinnnne 154,635 ) i e (154,635)|.....cccceceeeene (69,574)|.....ccvveene (12,239,620)
13. Finance and service charges not included in PremilmS .........cccoiiiiiiiiiiiicie e (O O 0 [ 0
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiuiiiiirieieieieceeee s (2,928,242) 2,932,794 (10,712,202)
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna (3,082,877) 2,863,220 (22,951,822)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccouiiieeieceeeieeeececee et en s 734,231,219 | 594,126,526 |............ 1,917,260,441
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 0 0 0
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 734,231,219 | 594,126,526 |............ 1,917,260, 441
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 61,502,606 63,720,046 321,298,554
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 672,728,613 530,406,480 1,595,961,887
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 21,340,099,737 17,560,438, 356 17,560,438, 356
22, Netincome (from LiNE 20) ......c.cviiierierririiiieeetieresiseeeietssseses et s et eeebe st see s esseesess e sesssesenes [oreseesececeenns 672,728,613 |........o...... 530,406,480 |............ 1,595,961,887
23. Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiii e e (O O [0 0
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 91,575,952 . 886,614,405 . 896,848,404 ..2,197,941,447
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ..(43,851,123)|.. ..(12,022,700)|... ...(5,022,281)
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. ..(18,517,143)|.. ..(17,733,421)|... ...96,065,571
27.  Change in NONAAMItEEA @SSELS ..........cceuiiieieiieieiiiieeieete ettt et eb b ss st s ss s s s s s [erseneciceenas (182,558,081) 111,948,777 ..o (6,202,635)
28.  Change in provision fOr FBINSUMANCE ...........cceuruiuiieueuereriiresisisieieteteseese st se st sesesese e e s snee (12,191,385)
29.  Change iN SUMPIUS NOLES .......eiuiitiiiiitiitiitiite ittt bbb bbb bbb bbbt bbbt bbb nbe b nne e
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in accounting prinCiples ..............coeiiiiiiiiiiiiieeeeeeee e
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
3BT PAIA TN et a e ettt e a e e a e e e e 0
33.2 Transferred to capital (Stock DIVIdEN) .........cccoviiiiiiiiiiiiiici e e 0
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e .0
34. Net remittances from or (t0) HOMe OffiCe ..........coiiiiiiiiiiiiiii e .0 ..
35. Dividends to stockholders ..................... .0 ..
36.  Change iN trEASUNY STOCK ......c..iiiiiiiiiieie ettt [ ere e et e ettt 0
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 112,234,343 (149,828,063) (86,891,223)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 1,426,651,014 1,359,619,477 3,779,661,381
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 22,766,750,751 18,920,057,833 21,340,099,737
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccoeoeiiiiiiicieiicceeees o (O O 0 [ 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0 0 0
1401.  Miscell1aneous iNCOME (EXPENSE) ....c.oicvveveverereeieieiieeeteteeeaee ettt ass ettt sas s s s s sesessssnns |ereses s esenssesesend 600,778 |..covvevernn (55, 118)|..ceeeeeee (439,739)
1402. (Loss) gain on foreign exchange . (8,521,937)|.. ..3,042,931 |... ..(10,296,622)
1403. Balances (charged off) FECOVEIEd .........coiviiiiiiieeececece e (7,083)|.ccveeeeveecieene (55,019).ecveeee 24,159
1498. Summary of remaining write-ins for Line 14 from overflow page ..........ccccoeveiiiiiiiiciicncceeeeee e (O O 0 [ 0
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (2,928,242) 2,932,794 (10,712,202)
3701. SSAP 102 and SSAP 92 amortization / actuarial gains (10SSES) ....cccccoevioioiiiiiciereeiieeeeeeeeeeeece [ 112,234,343 |.............. (149,828,063)|................ (86,891,223)
3702.
3703.
3798. Summary of remaining write-ins for Line 37 from overflow page ...........ccceoeieiiiiiiiciccceeeeees o (O O 0 [ 0
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 112,234,343 (149,828,063) (86,891,223)




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 1,396,896,106 |............ 1,096,060,892 |............5,180, 188,641
................ 101,010,3% |................ 72,954,206 |................330,698,634
(11,099,256) (5,153,159) (22,951,822)
1,486,807,244 1,163,861,939 5,487,935,453
................ 422,847,801 |...............569,577,427 |............2,217,458,910
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................ 701,170,652 |................580,511,343 |............ 1,579,450,689
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
63,443,892 (1,046,043) 187,928,825
1,187,462, 345 1,149,042,727 3,984,838,424
299,344,899 14,819,212 1,503,097,029

................. 70,076,404 |................101,719,329 |............... 240,205,601
....................... (30,618)|.......ccccvenen (139,045) ... 39,594
16,447,513 39,564,216 (25,831,131)

............ 1,942,236,087 |............3,080,522,912 |............8,370,022,080
............... 905,896,921 |............ 1,734,648,348 |............4,978,303,532
............ 1,126,056,246 |............... 980,650,886 |............ 4,381,387,832
................................. 0 [0 Joiciiiciinnn.. 565,507
................................. 0 [0 o0
................. 90,676,858 |..................77,609,737 |.............. 410,504,222
93,217,407 63,959,845 49,027,230
2,215,847,432 2,856,868,816 9,819,788,323

0 0 0

(273,611,345) 223,654,006 (1,449,766,243)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
(115,704,771) (3,546,756) (134,136,876)
(115,704,771) (3,546,756) (134,136,876)
................ (89,971,217)|................234,926,552 |................(80,806,090)
............ 1,080,975,056 |............1,161,781,146 |............ 1,161,781,146
991,003,839 1,396,707,698 1,080,975,056

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




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

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

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

permitted by the Rhode Island Division of Insurance.

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

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

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME
(1) State basis (Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 672,728,613 $ 1,595,961,887
(2) State Prescribed Practices that are an increase/ - -

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

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 672,728,613 $ 1,595,961,887
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 22,766,750,751 $ 21,340,099,737
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP: - -
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP: - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 22,766,750,751 $ 21,340,099,737

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

(1) No significant changes.

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

whether there is any significant change)

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

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

(3)-(5)

No significant changes.

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

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

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

A. Mortgage Loans, including Mezzanine Real Estate Loans

Not significant changes.



STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)

B.  Debt Restructuring
Not Applicable.
C. Reverse Mortgages
Not Applicable.
D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)
(1) Description of Sources Used to Determine Prepayment Assumptions

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

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

(3) Recognized OTTI Securities
Not Applicable.

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

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 199,293
2. 12 Months or Longer $ 7,687,950
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 22,768,666
2. 12 Months or Longer $ 128,856,658
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

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

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

(2) Type of Repo Trades Used

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

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

Not Applicable.

6.1



STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)
(5) Fair Value of Securities Acquired Under Repo — Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount $ - 198 - 198 - 198 -
b. Ending Balance $ - 19 - 19 - 19 -
(6) Securities Acquired Under Repo — Secured Borrowing by NAIC Designation
Not Applicable.
(7) Collateral Provided — Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash $ - |8 -8 -|s -
2. Securities (FV) $ - 19 - 18 - 18 -
3. Securities (BACV) XXX XXX XXX XXX
4. Nonadmitted Subset (BACV) XXX XXX XXX XXX
b. Ending Balance
1. Cash $ - |8 -8 -|s -
2. Securities (FV) $ - 19 - 18 - 18 -
3. Securities (BACV) $ - 19 - 18 - 18 -
4. Nonadmitted Subset (BACV) 3 - 193 - 193 - 193 -
(8) Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
Not Applicable.
(9) Recognized Receivable for Return of Collateral — Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash $ - |8 -8 -|s -
2. Securities (FV) $ - 19 -8 - 18 -
b. Ending Balance
1. Cash $ - |8 -8 -|s -
2. Securities (FV) $ - 19 - 19 - 19 -
(10) Recognized Liability to Return Collateral — Secured Borrowing (Total)
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Repo Securities Sold/Acquired with Cash Collateral $ - 1% - 1% - 1% -
2. Repo Securities Sold/Acquired with Securities
Collateral (FV) $ s s s _
b. Ending Balance
1. Repo Securities Sold/Acquired with Cash Collateral $ - 19 - 19 - 19 -
2. Repo Securities Sold/Acquired with Securities
Collateral (FV) $ s s s _

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

Not Applicable.

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

Not Applicable.

Real Estate

Not Applicable.

Low Income Housing Tax Credits (LIHTC)
No significant changes.

Restricted Assets

No significant changes.

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

Not Applicable.

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

Not Applicable.

5GI Securities

Not Applicable.

6.2




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)
P.  Short Sales

Not Applicable.
Q. Prepayment Penalty and Acceleration Fees

No significant changes.

R.  Reporting Entity’'s Share of Cash Pool by Asset Type (required NAIC disclosure regardless of whether there is any significant change)

Not Applicable.

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies
No significant changes.
NOTE 7 Investment Income
No significant changes.
NOTE 8 Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.
NOTE9 Income Taxes
No significant changes.
NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.
NOTE 11 Debt (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable.
NOTE 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A.  Defined Benefit Plan
(1)-(3)
No significant changes.

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

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023

a. Service cost $ 15,667,942 $ 56,395,000 $ 215,323 $ 819,000 $ - $

b. Interest cost $ 34,403,491 $ 134,267,000 $ 1,773,218 $ 7,397,000 $ - $

c. Expected return on plan assets $ (58,570,947 $(195,464,000 $ (2,502,657) $ (8,851,000) $ - $

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

e. Gains and losses $ 1,683,114 $ 7,794,000 $ 99,750 $ (194,000) $ - $

f. Prior service cost or credit $ - $ - $ (143,197) $ (3,008,000) $ - $

g. Gain or loss recognized due to a

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

h. Total net periodic benefit cost $ (6,816,400) $ 2,992,000 $ (557,563) $ (3,837,000) $ - $

(6)-(18)
No significant changes.
B. Investment Policies and Strategies
No significant changes.
C.  Fair Value of Plan Assets
No significant changes.
D. Rate of Return Assumptions
No significant changes.
E. Defined Contribution Plan
No significant changes.

F.  Multiemployer Plans

Not Applicable.

G. Consolidated Holding Company Plans

No significant changes.

6.3



STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

H. Postemployment Benefits and Compensated Absences
Not Applicable.

l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

Not Applicable.
NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes.
NOTE 14 Liabilities, Contingencies and Assessments
No significant changes.
NOTE 15 Leases
No significant changes.
NOTE 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk
No significant changes.

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

A. Transfers of Receivables Reported as Sales

Not Applicable.

B.  Transfer and Servicing of Financial Assets

Not Applicable.

C. Wash Sales

(1) The Company entered into wash sales in 2024 due to multiple internal and external investment managers transacting purchases and sales concurrently, and
investment managers trimming into market exposure.

(2) The details by NAIC designation 3 or below, or unrated securities sold during the quarter ended March 31, 2024 and reacquired within 30 days of the sale

date are:
Book Value Cost of
NAIC Number of of Securities
Description Designation Transactions Securities Sold Repurchased Gain/(Loss)
Common Stocks 66 $ 48,028,463 $ 209,782,659 $ (980,833)

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

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

Not Applicable.

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

A.  Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

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

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds $ - 13 912,389,090 | $ - 198 -1$ 912,389,090
Preferred Stocks $ 22,958,482 | $ -1$ 410,253,001 | $ - 19 433,211,483
Common Stocks - Industrial & Misc. $ 6,365,682,897 | $ - 13 - 13 - 13 6,365,682,897
Common Stocks - Mutual Funds $ 2,336,649,175 | $ - 13 - 13 - 13 2,336,649,175
Common Stocks - ETF $ 675,474,971 | $ -1$ - 198 -1$ 675,474,971
Money Market Mutual Funds $ - 13 - 13 - 13 275,996,160 | $ 275,996,160
Total assets at fair value/NAV $ 9,400,765,525 | $ 912,389,090 | $ 410,253,001 | $ 275,996,160 | $  10,999,403,776
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value $ -19$ -19$ -193 -19$ -
Total liabilities at fair value $ - 1% - 1% - 1% - 1% -

6.4



STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

B.

C.

D.

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

Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Preferred Stocks $ 400,000,000 | $ -19% -19% - 1% - 1$10.253.001 | $ - 13 -13 - | $410,253,001
Total Assets $ 400,000,000 | $ -1 -1 - 13 - 1810253001 | $ - 13 - 13 - 1$410,253,001
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -|s -
Total Liabilities $ - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 - 13 -

(3) Policies when Transfers Between Levels are Recognized

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

4

=

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100R) are based upon observable and unobservable inputs.
Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1

Level 2

Level 3

Quoted prices for identical instruments in active markets.

Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active;

Significant inputs to the valuation model are unobservable.

and model-derived valuations whose inputs are observable or whose significant value drivers are observable.

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

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

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

For certain level 3 securities, valuations are developed using discounted cash flow models that require the use of unobservable inputs, where the significant
unobservable input is discount rate. These valuations are determined by independent third-party valuation vendors and are reviewed to ensure
reasonableness. In the event independent third-party valuation is not available, values are derived using internal management estimates.

(5) Fair Value of Derivatives

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total

a. Assets at fair value

Options $ 8,077,893 |$ - 19 - 19 - 19 8,077,893
| Total Derivative Assets $ 8077893 | 13 13 13 8.077.893
b. Liabilities at fair value

Equity Calls & Puts $ 14,773,915 | $ - 19 - 13 - 19 14,773,915
FX Forwards $ - 193 200,207 | $ - 19 - 19 200,207
Total Derivative Liabilities 3 14773915 13 200207 1S - 3 - 3 14,974 122

All equity options are exchange-traded and classified as Level 1. The Company's OTC FX Forward portfolio is classified as Level 2.

Other Fair Value Reporting Disclosures

Not Applicable.

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

FX Forwards

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

Bonds $6,300,275,589 | $6,419,058,454 [ $ - 1$6,221,978,857 | $ 197,079,597 [$ - 18 -
Preferred Stocks $ 433,211,483 |$ 433,211,483 |$ 22,958,482 |$ - |$ 410,253,001 |$ - 13 -
Common Stocks $ 16,726,347,872 | $ 16,726,347,872 | $ 16,726,347,872 | $ - 13 - 13 - 1% -
Cash, cash equivalents
and short-term $ 991,003,839 |$ 991,003,839 |$ 686,631,278 |$ 28,376,401 |$ - |$ 275,996,160 | $ -
investments
Derivatives Assets -
Options $ 8,077,893 | $ 8,077,893 | $ 8,077,893 | $ - 19 - 1% - 18 -
Derivatives Liabilities -
Options $ 14773915 |$ 14773915 |$ 14,773,915 | $ -1$ - 198 -8 -
Derivatives Liabilities - $ 200207 |8 200,207 |8 - 1s 200,207 | $ - 1s -1 -

Not Practicable to Estimate Fair Value

Not Applicable.
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)(continued from preceding page)
E.  NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high quality, very
liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

NOTE 21 Other Items

No significant changes.

NOTE 22 Events Subsequent
No significant changes.

NOTE 23 Reinsurance

No significant changes.

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

Not Applicable.

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.

NOTE 26 Intercompany Pooling Arrangements

No significant changes.

NOTE 27 Structured Settlements

Not Applicable.

NOTE 28 Health Care Receivables

Not Applicable.

NOTE 29 Participating Policies

Not Applicable.

NOTE 30 Premium Deficiency Reserves

No significant changes.

NOTE 31 High Deductibles

Not Applicable.

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

NOTE 33 Asbestos/Environmental Reserves

No significant changes.

NOTE 34 Subscriber Savings Accounts

Not Applicable.

NOTE 35 Multiple Peril Crop Insurance

Not Applicable.

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

Not Applicable.
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

[6 1Y SO TSRS P RPN

By what department or departments?

11/17/2023

[aaTele [l S = ot BV 1T g oyl [ U =T o Lot PRSP SURRURRPROY

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

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

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

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

occ

FDIC

SEC
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16.

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

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

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

FINANCIAL

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

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

INVESTMENT

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

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

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

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

If yes, please complete the following:

1 2

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

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

LOLHLe e

All Other ... 1,342,746,035 ...1,349,858,202
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....8,162,334,896 ...8,698,399,030
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

17.  Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services .......ccooveveoeovveieiererenenns 383 Madison Avenue New York, NY ..o
RBC 1NVESTOr SEIrVICES ..oovivieeecee e 200 Bay Street Toronto, Ontario Canada ..........ccooovvvvvevercveiciiiean
HSBC SecUrities SErviCes ... 11th Floor, Bldg. No. 3, NESCO-IT Park, NESCO Complex, Western
Express Highway, Goregaon (East), Mumbai-400063, India .....................

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............cccccceieees Yes[ 1 No[ X]

17.4  If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation
Sanjay Chawla SVP, Chief Investment Officer ..o

Scott Anthony, VP Sector Portfolio Mgr Fixed Income
Alliance Bernstein L.P. ..o
Pinebridge Investments LLC ......... -
Standish Mellon Asset Management ............cccccocooeeiioicieiiiicecceee e
Abry Partners, LLC ...
Allianz Global Investors U.S. LLC . .
ANGELO , GORDON & CO., L.P. oo
AN LT ettt
APOTTO v
APOLLO CAPITAL MANAGEMENT, L.P
Apollo HGA Management, L.P ..o
ARCLIGHT Capital Partners, LLC .......cocoooveviiiieeciciceeecceeee e
ARCTOS SPORTS PARTNERS |1 ACCESS LLC e
AFIAN 0 oottt
Ares Management ..ot e
Arrowstreet Capital, Limited Partnership
Astignes Capital Asia PTE. LTD ................. .
Audax Management Co. LLC ...o.ouoiiioiiceeeeeiecceee e
Balyasny Capital Management ...
BC PARTNERS LLP ..o
Blackrock Financial Management Inc ..........
Blackrock Asset Management Canada Limited ..
Blue OWl oo e
Bridgewater ASSOCIAtioNS .......ccoovivevevieiieieeeiecete e
BROOKFIELD ASSET MANAGEMENT .......oiviieiiieieieieieieeseesseise et
BV Investment Partners ...
Carlyle Investment Management LLC
Clayton, Dubilier & Rice, LLC ....
D.E. Shaw ..ccoevuvnne
Doubleline Funds Trust
BREAKOUT CAPITAL ...coovvvne. e
Fortress Investment Group LLC .......ocooioiiriiiiccee e
GOM GroSVENOT LLC ...t
Goldman Sachs Asset Management, L.P. ....cccooioiiiiiiiiiiieice e
Great Hill Partners LP .....ccooovvniiinnniiccicinne

Guggenheim Partners Investment Management, LLC. ...

ICONIQ Capital ..o
Jennison Associates LLC .............. e
JP Morgan ESG Sustainable Leaders .........cccocoveeiiininiviisieeeieressseeeeeee
KKR Investment Management LLC ..o
KPS e

Lexington Partners L.P. ... .
Morgan Stanley & Co. LLC ...ooiioiiiiiiciciccce s
Northern Trust Global Investment LTD
Oaktree Capital Management L.P. ..............
Pacific Investment Management Company LLC .........cocooiirinninicninnnccicins
PGIM, TNC e
Rockpoint Group, LLC ..ottt
Rockcreek Emerging Markets ..
Silver Lake Partnership ...
The Blackstone Group L.P. e
TROMADI VO ..ttt ee s eaeen
Tudor Investment Corporation .........ccccooiviiieiiciicececceeee e
TWO STOMA vttt ettt anas
Varde Partners ...t
Vitruvian Partners LLP ................ e
Warburg Pincus Global Growth XIT1 ..o
Wellington Management Company LLP
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s INVested @SSetS?............cccvueveviirierieereriseeeeie e Yes [ ] No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceveveerereirieieeienennns Yes [ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
108477 ..o AlTiance Bernstein L.P. ..o 0JK55UGISWNF3X7KLA8S

106595 .

... |Standish Mellon Asset Management
. |Abry Partners, LLC .....c.ccooveivenns

C[Antler

... |APOLLO CAPITAL MANAGEMENT, L.P. ...
... |Apollo HGA Management, L.P .......
... |ARCLIGHT Capital Partners, LLC ........

... |ARCTOS SPORTS PARTNERS |1 ACCESS LLC ..
... |Ardian Co .......
.. |Ares Managemen
. |Arrowstreet Capital, Limited Partnership

... |Balyasny Capital Management ..
. |BC PARTNERS LLP ...ooveviviiircierien

... |Goldman Sachs Asset Management, L.P.
. |Great Hill Partners LP ......ccccoovivininiiiicciiiee

... |Jennison Associates LLC ................

... |JP Morgan ESG Sustainable Leaders

... |KKR Investment Management LLC ......

e KPS
. [Lexington Partners L.P.

t; Northern Trust Global Investment LTD ..
.. |Oaktree Capital Management L.P. ..............
. |Pacific Investment Management Company LLC

... |Rockcreek Emerging Markets
. |Silver Lake Partnership .....

... | Tudor Investment Corporation
| Two Sigma v

.. |Varde Partners ..

... [Vitruvian Partners LLP ..............

... |Warburg Pincus Global Growth XIII ...
. |Wellington Management Company LLP ...

Pinebridge Investments LLC ......ccccooeeiiiiieieieeeceeeee

Allianz Global Investors U.S. LLC oo N
ANGELO , GORDON & 0., L.P. oo

Astignes Capital Asia PTE. LTD oo
Audax Management Co. LLC .......cocooveviiieiicieeeeceee e

Blackrock Financial Management INC .......cccooovivivivieieieccinne i
Blackrock Asset Management Canada Limited .............cccccocvevene.

v [BIUE QWL e
... |Bridgewater Associations ...
.. |BROOKFIELD ASSET MANAGEMENT ..
... |BV Investment Partners ..................
... |Carlyle Investment Management LLC
... |Clayton, Dubilier & Rice, LLC ......
... [D.E. Shaw .cccoviiiee
... |Doubleline Funds Trust
. |BREAKOUT CAPITAL ...ocvvvvrenee

Fortress Investment Group LLC .......cccoovovieeiiiiiiieieeee i
GOM GrosVenor LLC ....c.couiiiiieieieeeee e

Guggenheim Partners Investment Management, LLC. ””.”””.””:
ICONTQ Capital ..o

Morgan Stanley & Co. LLC ......c.cccc....

PBIN, G oo
Rockpoint Group, LLC ...ooovoeieieciceceecc e

The Blackstone Group L.P. ..coooiioiiieeceeeeeeee i
THOMADIAVO ..

. 549300SPLESK8BIYFN30
.. | 549300VYU7M7GQE2TE18
. |5493004UBP55J1YLCL 14

.| 549300GIVGLJBLIEON9
- | 549300GHHDIMXTFLDIV29

. | 5490040NJ00ENFZ1024

. |Lo3unTzUs0RICVPFG053

. | c6u3FGIGEVBDGTESF80

.. | 5493007KKOHIBVKWXE31
.. | 549300WNZY6TAS42D737
... | 5493008 108R1K4RY7MI5

. | 5493001KJTI IGC8Y1R12

... | 549300FHB4301V8 IPG14
. | 549300R401US62VXJT73

. |3912000RROJNNAPOCLE?
| 5493000148 DZJCR212

.. |vBaDPIDTDZVSZDTF G617
. | JoAJTOOKFOHINYTX5KS6
| 549300KGPYQZXGYYN3S

.. | 54930008 10VB54K6Y79
. | 213800FCYRSTH267AV68

. |uBNXaaDFXXBH3UCHS 15

' 21380027YHVANQKWZTS5

CLDVYBVY4GNT81Q4VM57
ME7YUCKANF1W8VM8SP25

5493006522GA7V5R1029
XXJBOBRONBOFETFPCB63

549300UU7XANATMMJES4

5493008YV IEEONOUL268
529900 1MGCICLGPX4Z79

549300SNQLOBZLRY 1782
894500 IRMPT17LHENMO5
IEY25V8II6D7HRX2LB395
254900X67LTVARUHRX65
549300LVXY1VJKE 13184
549300YTZPMRP8RYSY86
2549000F2N02GYFV5T41
EMTKKMIN2BHVKBINS4553

39120001KULK7200U106
549300MVJ5FAYQX68835

VZ3406R0QDA6P5Q17K28
549300PT67J6DFJJCAI1
CF5M58QA35CFPUX70H17
549300VJS3K0S6BU7053
549300XHQLVNUK6 15E79
89450014HPR4XDBCKY76

NFS7XW7VRHCJJ5KSIIBOO

BNBSCOBAK49FONTK 1X52

213800Q6L185M22SGX 13
549300713EHGJIM70B59

5299004L114QNGZUB8Y96
549300166511CQ33SN58
D6Y7NOU4YOKL2C5BLN13

NB IR4W650UJE0SZFMGES

5493007VPCEXSWQS 1868
549300YHP12TEZNLCX41
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18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? .............. e e e Yes[ ] No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUIES? ...........ci i Yes [ ] No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccceieiiie. Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? ..... Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes[ 1 No[X]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
TOTAL 0 0 0 0 0 0 0 0
5.  Operating Percentages:
5.1 AGH I0SS PEICENT .......cuiietetctceeeee ettt vt et sae ettt e e et et et et e asse et e s s ese s et et esess s e s es et eseb et essae s eses et esesesesesesees a2 e s et et et esesess s es e st et et esese st s esesesebebes £t eeee e e R e R b ettt ettt bbbt 0.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........vveieeeceieeece ettt ettt et et eae s sttt e s e s e s e s e s sas st s et et esesessssas st et et eseseses s s s s s et e s esesessas s seseseseseasasas oo ee b b ebee et et a e e e bbbttt et ee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cveuiueuiiiieeeteseeeseaeeeeeteteseteseasse s sesesesesesessssasssesesesesessasassssesesess Seesesebestatat et st eeeb bbb eeeae et neseee 0.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevvececeeieeeee e et s s e ae s s s s s asaeaeses s s ssaseesesenssssstesesanssnanansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiiie e B 0
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ............c.ccccueueiiieeeeeceeteeeeeeeecae et eseeeseaetesesesesssaesesesesensssssesesesensssssesesesensnensesa Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiiininen e B 0
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccccccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIIE OF thE FEPOTHING ENELY? .......iviveviiiececteteiee ettt ettt ettt s ettt e s bbb s st b b st e s s bbb s e s bbbt eb bt ese b s s s Yes[ ] No[ ]




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating

61-1737197 Digital Sierra Insurance Limited X .|Unauthor ized




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo forriis 11,784,837 | 16,800,521 |............. 14,942,455 |............. 13,060,658 |............. 81,078,365 |............. 33,341,763
2. Alaska ......cccocoeeeeee . AK | Lo oo 2,723,503 |...cooveeene (42,023) ] 202,284 ..o (01 96,264 |............... 7,339,345
3. Arizona......ociiit. AZ e Lo oo 6,428,149 |............ 7,876,298 |...ocovvre 546,268 |.............. 1,535,365 |.ccvevnee 5,685,190 |.............. 9,008,035
4. Arkansas ... . AR s Lo e 9,138,392 |........c..... 8,384,020 |............. 14,902,632 |............... 2,003,086 |............. 19,613,339 |............. 46,981,372
5. California .......cccceceeece.. CA | Lo frorrd 95,113,406 |.............. 93,979,259 |.............. 24,067,786 |............. 18,005,627 |............ 122,721,601 |............ 108,830,486
6. Colorado ....... L. .. 3,808,586 |.. ..5,953,694 |.. ..1,801,120 |.. 873,144 |.. ....16,724,942 |. ....23,351,698
7. Connecticut .......c.e..e... CT |oeeenn Lo oo 7,422,378 |............... 5,334,399 [...ccocoe 909,901 |............... 3,823,769 |........... 142,285,179 |............. 64,180,659
8. Delaware ............cc.ec.... DE |eeeiis [N ISR 305,197 | 807,816 |.............. 2,500,000 |..coovvreenenee 364,766 |............... 2,783,955 |....ccooe. 3,091,414
9. District of Columbia .....DC |-......... Lo e 2,528,390 |............... 2,242,886 |.............. 7,089,557 |.ocveen 1,322,992 |............ 41,166,466 |.............. 50,094,321
10.  Florida .....ccocovevviiens FL [ Lo forrnis 55,535,534 |............ 56,890,272 |.cocueeenene 6,035,136 |....cco.... 1,923,760 |.............. 20,638,933 |.............. 87,917,822
11.  Georgia . .. GA L. 29,369,205 |.. 26,528,814 |.. 11,845,205 |.. ..2,981,389 |.. .. 112,412,365 |.. ..125,424 378
12.  Hawaii ... LLHE Lo e 1,473,287 | 1,042,034 |.............. 1,860,902 |..cocoveveeee 48,732 |.cocveee 24,311,572 | 144,158
13. Idaho..... LD [ Lo e 9,273,691 |..cocvee 7,645,345 |............. 17,755,626 |............... 1,527,344 |............ 40,459,631 |....cocoveeee. 519,712
14, lNOIS ..o | I RO Lo forriis 33,254,582 |.............. 35,270,739 |...coone 28,338,915 ..o 8,612,987 |.............. 41,893,784 |............. 87,484,488
15. Indiana ......cccccoeeenne IN e Lo forriis 12,109,707 |..coovnveeee. 14,253,884 |...ocveee 545,850 |..ccvoveeeeene 93,587 |............ 171,470,821 |............ 103,432,438
16. lowa ...... A L. .27,137,350 |.. 27,135,046 |.. ..406,067 |.. 925,598 |.. .. 2,093,902
17. Kansas .. L KS Lo e 6,031,407 |............... 9,396,070 |....cocvveree 639,313 930,280 |............... 7,658,694
18. Kentucky ... CKY e Lo forriis 13,568,306 |.............. 14,924,700 |............. 37,552,275 |..cocuee. 10,501,249 |............ 168,879,285 |............ 119,567,034
19.  Louisiana ........c.ccoceeene LA [ Lo forriis 16,600,304 |.............. 30,479,021 |...cocoee 10,202,468 |............. 20,314,327 |.............. 65,575,288 |............ 101,948,082
20. Maine ....ccooeveeiies ME [ooenee. Lo e 5,830,866 |............... 5,176,468 |................... 545,961 [..ccoovevienes 54,447 | 1,790,518 |.............. 2,131,346
21. Maryland ....... ... MD L. ..8,966,224 |.. ..5,666,373 |.. ..4,230,939 |.. ..145, ..9,953,718 |.. .15,589,390
22. Massachusetts . L MA | Lo forriis 21,297,787 ..o 14,758,921 |............... 7,228,815 | 3,353,510 |............. 24,926,112 |.............. 51,953,752
23. Michigan ....... ML e Lo forriis 11,582,897 |..cccooeenee. 9,388,903 |....cocoee. 4,277,656 |.............. 52,653,008 |.............. 23,087,256 |............ 127,197,161
24. Minnesota .........cccccune MN [ Lo forriis 27,167,262 |.............. 23,257,792 |......c.c..... 3,175,376 |............... 3,083,401 |....c.o... 8,536,227 |............ 10,602,286
25.  MissisSippi ....ccccceeriene MS | Lo forriis 11,137,091 | 11,984,503 |.............. 33,246,827 |..ocvveven 696,024 |........... 115,644,771 |............. 18,985,065
26. Missouri .... ...MO |. L. ..9,986,253 |.. .10,635,567 |.. 14,136,257 |.. ....(1,707)].. . .72,996,481
27. Montana .... W MT e [N ISR 626,980 |...occeeeinene 544,851 |....cccoevve 500,715 [ O [ 46,202 | 650,000
28. Nebraska .. .NE | Lo e 2,690,906 |...cccvenvne 2,402,267 |.ocoeee. 1,733,108 |................... 167,401 |............. 9,123,405 |....cocvee. 7,662,612
29. Nevada ... NV o Lo forriis 16,676,404 |.............. 14,228,728 |.....c.c..c.. 1,135,548 |......cc0eve..... 29,830 oo 7,453,975 |..coove 862,421
30. New Hampshire .......... NH [ Lo e 1,188,540 |..ococeenee 2,167,714 | 307,132 | (12,192) [ 3,698,534 |...cocoee.. 4,131,058
31. New Jersey ...... L. 16,841,412 |.. .16,865,037 |.. .. 2,366,542 |.. 12,971,561 |.. .28,076,137 |.. .30,517,766
32. New Mexico ................NM [.......... Lo oo 1,475,728 |.............. 1,740,774 ..o 218,252 .o (01 831,233 | 853,471
33. New YorK ....cccoeeveeee. NY [ [ IS 54,745,887 |............. 67,022,638 |.............. 24,621,314 (............ 16,388,314 |............. 76,727,598 |............ 104,544,728
34. North Carolina ............NC |[.......... [ IS 37,960,440 |............. 37,146,516 |.............. 5,377,296 |............. 29,176,696 |.............. 39,418,094 |........... 270,886,157
35. North Dakota ..............ND [.......... Lo oo 4,977,774 |............... 3,894,100 |....ccoee.. 6,320,000 |.cocvevereieeaee 3,584 |............ 21,102,669 |.............. 28,956,716
36. Ohio ...ccceenee L. 12,758,854 |.. .23,808,578 |.. 29,195,161 |.. .32,701,300 |.. ....61,724,309 |.. ..161,128,589
37. Oklahoma ........c.eoee... OK [ Lo oo 5,794,159 |............... 6,172,863 |............... 4,300,000 |....cocveeeee 1,774,754 |.............. 38,154,519 |............. 44,937,654
38. Oregon ........ccceceeeeeeen. OR [ [ IS 10,034,861 |............... 9,870,387 |..ceveeeenee. 377,776 |............... 1,152,008 |.............. 8,390,310 |............ 10,889,852
39. Pennsylvania ............PA |[........ [ IS 29,737,246 |.............. 31,352,789 |.............. 25,476,711 ..o 6,406,420 |............ 116,788,526 |............ 133,762,628
40. Rhodelsland .............Rl  |eoeeee. Lo oo 5,476,969 |............... 4,784,402 |............... 2,755,850 |.ooveverne 474,028 |.............. 1,771,283 | 2,641,320
41. South Carolina . ...SC L. .13,328,449 |.. .15,338,519 |.. ... 10,430 |.. ..6,463,924 |.. 7,137,712 . 21,226,843
42. South Dakota ... .SD | Lo e 4,989,705 |............... 4,432,200 |..oovevre 451,487 (..o 152,065 |.............. 6,455,299 |............. 16,049,467
43. Tennessee ... TN e Lo forrin 22,203,499 |............. 23,209,254 |.............. 19,304,352 |.............. 4,597,861 |............ 124,093,603 |............ 101,730,292
44, TexXas ....ccccevveveviie TX e [ IS 70,278,652 |.............. 69,268,793 |............. 28,512,147 |.............. 40,417,575 |............ 289,768,984 |............ 242,455,040
45, Utah ...ccoocoeeeeeeeee. UT e [ IS 16,774,097 |............. 14,805,195 |...ocoovvee 505,055 |......c....... 7,293,844 |........... 11,334,237 | 7,779,604
46. L. ....(1,426,160) .. . . . .. 3,070,620 |..
47. Virginia ....c.oooeveeveeeee . VA e [N ISR 16,565,985 |.............. 18,036,103 |.............. 5,431,547 | 10,836,195 |.............. 27,019,544 |........... 90,417,836
48. Washington ............... WA |......... [ IS 15,795,937 |............. 14,856,200 |.............. 17,695,589 |................. (152,026)|.............. 35,648,006 |.............. 12,200,207
49. West Virginia ............. WV | [ IS (2,044 ,533)].....c.coec... 3,774,469 |....ooovvnve [0 [0 R 1,458,620 |.............. 2,863,999
50.  Wisconsin ......ccoeeeee. W e [ IS 15,236,986 |............. 20,258,684 |............... 7,202,321 | 2,454,859 |............ 12,398,285 |.............. 9,787,087
51. Wyoming L. .. 1,238,873 |.. .. 9,933,407
52.  American Samoa . Neees e O it O el O el O el 0 0
53. Guam ............... Lo e D410 [ 67,362 [ O el 0 e [0 0
54. Puerto Rico ................ PR | Lo oo 6,617,683 |............... 8,932,100 |.oovoveeeece [0 [0 [ 29,792,720
55. U.S. Virgin Islands ...... VI e Lo oo 452,341 [ 638,783 ..o 0 [ [0 [0 S, 0
56. Northern Mariana
1S1aNdS .....oocevceereceec e MP e L e (129) [ (61 T [0 R 0 [ (1 U 0
57. Canada 77,874,651 |.. ....10,207,705 |.. .23,173,066 |.. .. 161,487,333 |.. ..170,441,374 |. ..215,638,255
58. Aggregate Other Alien OT [....... XXX.......forveiieiis 54,908,903 |............. 64,100,648 |.............. 74,509,337 102,340,904 103,741,620 299,842,789
59. Totals XXX 954,433,986 1,001,678,054 530,466,288 586,165,084 2,602,874,972 3,144,092,800
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN ....ooovveieifnnnnns D, 0.0 G RO 113,208 [ 124,486 |.......ovee [0 [0 [0 0
58002. ALB  ALBANIA ..o DL 0.0 G R 1,110 | 1,292 | [0 [0 [0 0
58003. ARM  ARMENIA ..o DL 0.0 G R 1,672 | 1,882 | [0 [0 [0 0
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccccoceeecfernne XXX oo 54,792,913 | 63,972,988 |.............. 74,509,337 |............ 102,340,904 |............ 103,741,620 |............ 299,842,789
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 54,908,903 64,100,648 74,509,337 102,340,904 103,741,620 299,842,789
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 56 4. Q - Qualified - Qualified or accredited reiNSUrer...............cc.ocevevvevens ceeene

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

10

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

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

0 6. N - None of the above - Not allowed to write business in the state... .......
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..cooeeeeeeiiiiiiiiieiee | e 21482 ....|05-0316605 .. | ..eeevervreees | eereemeiiiiiinnn | e Factory Mutual Insurance Company ............... LREL ] RE........ Policyholders ......ccooeeeieeiieiiieieeeeeeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 2100.000 ... [N/A oo . NO...... [ R
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..cooeeeeeeiiiiiiiiiieeee | e 10014 ....[05-0254496 .. | ...oovvvrvvene | ervemmmmnniiiinn | e Affiliated FM Insurance Company ................ LREL ] DS........ FMIC Holdings, INC. .....eveeeeeeeeeiiiiiiiiinnes OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... . NO...... [ R
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..cooeeeieeiiiiiiiiiieeeeee | e 10316 .... [05-0284861 .. | ..oovvvvvveeee | wevemmmmmniinnnn | e Appalachian Insurance Company ................... Rl e DS........ FMIC Holdings, INC. ....eeeeeeeeeeeniiiiiiiiinees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... . NO...... [ R
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ... | AA=1120610 .. | eeeeeeiviiies | eereeeeiiiiiiinn | e FM Insurance Company Limited .............ccce.s LGBR.... ... DS........ Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | 98-0131767 .. | eeeeeeeeieies | eereereeeeiennee | e Risk Engineering Insurance Company Limited . |..BW....]....... DS........ FMIC Holdings, INC. ....eeeeeeeeeeeniiiiiiiiinees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieeieeeeeeeeee | e 00000 ... | AA=1370041 .. | eoeeiiiiiiiis | eeeeeeereeiiinee | e FM Insurance Europe S.A. ... LU DS........ Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiieieeeeeeeeeee | e 00000 ... | AA-2730043 .. | ieeeiiiiiiiis | eerrereeeeiiieee | e FM Global de Mexico S.A. de C.V. ....cceeeennnns CMEXL DS........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeee | e 00000 ....|20-2740839 .. | ..ccoeeiiiiier | eerrirriiiiniien | e Watch Hill Insurance Company .................... VT e DS........ FMIC Holdings, INC. .....eveeeeeeeeeiiiiiiiiinnes OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ....|05-0453751 .. | .eeevviiiiiies | eeeeeieeeeeeees Corporate Insurance Services, Inc. . ..Rl..... .|FMIC Holdings, Inc. .. . [Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Risk Engineering Insurance Company
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeee | e 00000 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e New Providence Mutual Limited ................... BW....{....... DS | e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its Factory Mutual Insurance Company -
. 0000 ... [Affiliates ..coeeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 ... | aeeemmmmmmiien | eeeeeeeeeiis | i | s Escritorio de Representagao No Brasil LTDA. BRA....{....... DS........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieeeeeeeeeeee | e 00000 05-0520189 .. | .eeviiririiinn | eerreeieninniinn | e FM Approvals LLC ..ocoeviiiriiiiiiiiiiiiiiiieeeeeeees Rl e DS........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiieieieeeeeeeeee | e 00000 ... | aeeemmmmimninn | eeeeeeeeeiis | e | s FM Engineering International Limited .......... (GBR....)....... DS........ FM Insurance Company Limited .................. OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its| FM Engineering Consulting (Shanghai) Co. Ltd
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiieieeeeeeee | e 00000 ... | weeeeiiiiiiinen | eeeeeeeeiiie | e ..CHN... .|FM Global Services LLC ... . | Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiieieieeeeeeeeee | e 00000 ... | aeeemmmmimninn | eeeeeeeeeiis | e | s FM Approvals Limited ..........eeveeueeeeennnnnnnnes LGBR.... ... DS........ FM Approvals LLC ..oooeeeeeiiiiiiiiis OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its FM Approvals Assessoria E Representagdo
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiieieieeeeeeeeee | e 00000 ... | weeeeiiiiiiinen | eeeeeeeeiiie | e LTDA. ..BRA... .| FM Approvals LLC .. . | Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 .... | 27-1439297 .. | .ieeriiiiiiiis | eeereeeieiiiinen | e FMRE Holdings LLC .....oevvviiiiiiiiiiiiiieiiieeeeees DB e DS........ Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ....|05-6009095 .. | .ieeererrrries | eerrrreriiiiieen | e —————————— FMIC Holdings, InCc. ...cccooimiiiee LREL ] DS........ Factory Mutual Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... CYES ] e s
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ... | aeeemmmmimninn | eeeeeeeeeiis | e | s FM Global Servicios, S.de R.L. de C.V. ....... MEX... DS........ FMIC Holdings, INC. .....eveeeeeeeeeiiiiiiiiinnes OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 270433536 .. | .eeeeeieriiinn | eeeeeeenienninee | e FM Global Services LLC ...ccovvvveieiiiiiiiiinnnnnns Rl e DS........ FMIC Holdings, INC .....evvveveeeeiiiiiiiiiinines OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its FM do Brasil Servicos de Prevencao de Perdas
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieeieeeeeeeeee | e 00000 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e LTDA. e LBRAL..) DS........ FM Global Services LLC .....ceeveeeeeeieiennenns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieeieeeeeeeeee | e 00000 ....|04-3516902 .. | ..cceeevvirees | eeveemerieiinnnn | e 610 Lincoln LLC e LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..coeeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 ....|04-3516903 .. | ..cceevvvirees | eerrrrmrriiiinnn | eeeeeeeeeee s 404 Wyman LLC ....eeneei LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..coeeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 ....|04-3516936 .. | ...cceevveveer | eerrrmmmiiiiinnn | e 275 Wyman LLC ...eeeeeii LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeieeeiiiiiiiiieeeeeeeeeeee | eees 00000 ....|20-8836334 .. | ..cceeeriiiiir | eerrrriiiiiiinen | e 175 Wyman LLC oooeeeeeeeeeeeee LDE] s DS........ FMRE Holdings LLC ...coovvvriiiiiiiiiiiiiiiineeees OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ...[Affiliates ...ceeeeeiiiiiiiiiiiiiiiiiiiiiieeee | e 00000 ... | 04-3516937 .. [ ..ieeeerrrirne | eerrrririiiiiins | eeeeiiiiiiiiiiiiei s Park Ridge Building LLC ......ccceeeeeiiieeiennns LDE ] DS........ FMRE Holdings LLC ....coovviiiiiiiiniiiiiiinnnanes 0WNership...oooeeeeeeieieieieeeeeeeeeee | .100.000 ...|[Factory Mutual Insurance Company ....... N0
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ....|04-3516935 .. | ..eeererriries | eerererrriiiinnn | e 93 Building LLC ..eeeeeeiiiiiiiii LDE] s DS........ FMRE Holdings LLC ...cooevvviiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiieieeeeeeee | e 00000 ....|20-2775533 .. | ieeeiiiiiiiis | eereerereiieenee | e 265 Winter LLC ...eeeeeieeiiiei LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | 27-1169682 .. | ..ceevvevevees | eommemeeeiniinnn | e 245 Winter LLC ..eeeeeeieiii LDE] s DS........ 265 Winter LLC ..oovvveiieieieiiieeeeeeeeeeeeeeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ....|04-3516938 .. | ...coeevvirree | eerrimrrriiiinne | e Neponset River LLC .......eveeemmmiiiiiiiiiiinee LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ....|27-1440189 .. | ..eooeiiiiiiis | eommimieiiiiinee | e West Glocester LLC ......eeveeemmmmnniiiiiiiiiiinae LREL ] DS........ FMRE Holdings LLC ...cooevvviiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieeieeeeeeeeee | e 00000 ....|04-3516901 .. | ..eeerevviries | eomeemeeeeiininn | e 601 Edgewater LLC .....oevvvevmeeiieiiiiiiiiiiiieeees DB e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiieieeeeeeeeeee | e 00000 ... | 27-1595571 .. | ieeeviiiiiiis | eeeeereeriiiieee | e 285 Central Avenue, LLC ........eevvvveeeennnnnnnee LREL ] DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeee | e 00000 ... | 04-3516897 .. | ..eeeveerreies | eermrrereiiinnnn | e Hobbs Brook Real Estate LLC ..........cccevveeeee LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ....|45-2766487 .. | ..coevrrvveees | eereeieeieieees 101 Edgewater LLC .....eeeeneiiiiie . DE..... .| FMRE Holdings LLC ....coovviiiiiiiiiiiiiiiiiieeees Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiiieieeeeeeeeee | e 00000 ... | 27-1169682 .. | ..ceevevveeees | eevermeeeeeennnn | e 401 Edgewater LLC ....oevvveviiiiiiiiiiiiiiiiieeeeees DB e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..coeeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 .... | 27-1439940 .. | ..eeoriiiiiies | eererreniiiinnen | e Johnston Building LLC ......coeeeeeieiiiininiis LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeee | e 00000 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e FM Global Services Colombia S.A.S ......ccceeeet .COL.... ... DS........ FM Global Services LLC .....ceeveeeeeieiiinneens OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiieieieeeeeeeeee | e 00000 ....|46-0627887 .. | ..ceeeeeeeveer | eoveemereiiinnnn | e 95 Hayden LLC ...ooeeriiiiiiiiiiiiiieeeeeeeeeeeeeeeees LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiiieieeeeeeeeeee | e 00000 ....|46-1609795 .. | ..eeereevieees | eomeerereeiinnne | e 3460 Preston Ridge, LLC ..ccoeeeeeeeeeeeeeiieenns LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiieieeeeeeee | e 00000 ... |46-1737956 .. | ..ceeeevreeees | eoreieiiiiiininn | e 1301 Atwood LLC e LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ....|38-3942900 .. | ..cccerrririir | eerrrreerriiinen | e 81 Wyman LLC ...eveeieiiiiiii LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ....|30-0871090 .. | .eeeeverrreees | eovermmrmerrnnnn | eeeeeeeeeeee s Hobbs Solar 1 LLC ......eeeeueeieeieiiiiiiiiiiieie LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ....|38-3982389 .. | ..cccoeiiiiiir | eerrrriiiiiiinen | e Hobbs Solar 2 LLC ......eeeeeeeeiiiiiiiiiiiiiiiis LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieeieeeeeeeeee | e 00000 ... | 32-0486346 .. | ...cccevvveeer | eereieiriiiiinen | e Hobbs Solar 3 LLC .......eeeeueeeiiiiiiiiiiiiiiiaes LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiieieeeeeeee | e 00000 ... | aeeeiiiimiiienn | e | e FM Asia Holdings Pte. Ltd. .......ccccceeiiiiins ..SGP... .| FMRE Holdings LLC ....ccovviiiiiiiiiiiiiiiiiieeees Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutua
. 0000 ... [Affiliates ..coeeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 ....|30-0939299 .. | ..ecoiiiiiiiis | eerrrreriiiiinee | e Green Street Plaza LLC ........cooeeeieiieiiiinns DB e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..coeeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 ....|35-2566166 .. | ..cceevvvvveee | eerreriiiiinnnns Hobbs Solar 4 LLC ........eeeeeemeeieiiiiiiiiiiiiees .. DE..... .| FMRE Holdings LLC .... Ownership.. .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiieieeeeeeee | e 00000 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e FM Engineering Egypt LLC .....oovvvviiiriiiiiinnnns CEGY.L DS........ FM Engineering International Limted ........ OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..coeeeeeeeeiiiiiiieeeeeeeeeeeee | e 00000 30-0965702 .. | eeeerrrrrennn | eeererrneennienn | e 343 Winter Bldg LLC oooeeeeeeeeeeeeeeeeeeeeeeees DB e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiiieieeeeeeeeeeee | e 00000 ... | eenemmmmnniien | eeeeeeeeeiis | e | s FM Approvals Europe Limited ..............oees JRL DS........ FM Approvals LLC ..oooeeeeeiiiiiiiiis OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... N0 e
Factory Mutual Insurance Company & its
. 0000 ...[Affiliates ...coeeeeiieiiiiiiiiiiiiiiiiiiieiee | e 00000 ... | 38-4085564 .. [ ... | eeiiiriiiiiiiiis | eeeeiiiiiiieiiiiei s Hobbs Solar 5 LLC .....evvvemiiiiiiiiiiiiiiiiiiias LDE ] DS........ FMRE Holdings LLC ....ooovviiiiiiiiniiiiiiiniaanns OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...|[Factory Mutual Insurance Company ....... N0




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

¢l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieieeeeeeeeee | e 00000 ....|84-4295769 .. | ...ccoerviiier | eerririiiiiininn | e 99 Hayden LLC ...ooveeiiiiiiiiiiieiieeeeeeeeeeeeeeeees LMAL] DS........ FMRE Holdings LLC ...cooevvviiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... e N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiieieeeeeeee | e 00000 ....|85-3705167 .. | .eeeeeereerees | eomremeieiiiinnn | e Hobbs Solar 6 LLC .........euuueemmmeiiiiiiiiiinnenes LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... e N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | aeeemmmmmmiien | eeeeeeeeeiis | i | s 225 llyman LLC ...eeeenii LDE] s DS........ FMRE Holdings LLC ...cooevvviiiiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... e N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeeiiiiiiieeeeeeeeeeeeee | e 00000 ... | eeeemmmmimiien | eeeeeeeeeies | e | e 303-333 Wyman LLC ...ooeeeeieiiiiiiiiiiiieen LDE] e DS........ FMRE Holdings LLC ....coevveiiiiiiiiiiiiiiiineeeens OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... e N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..cooeeeeeeiiiiiiiiieeeeeeeeeeeeee | oo 00000 ... | aeeemmmmmmiien | eeeeeeeeeiis | i | s FM Global Science and Technology S.a.r.l. ... |..LUX....]....... DS........ Factory Mutual Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... YES ]
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeiiiiiiiieeieeeeeeeeee | e 00000 ... | aeeemmmmiininn | eeeeeeeeeiis | i | e FME Middle East FZE .....coooeeeeeeiiiieiieeieees CARE....)....... DS........ FM Engineering International Limted ........ OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Factory Mutual Insurance Company ....... e N0 e
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..ccoeeeeeeeiiiiiiieieeeeeeeeeee | e 00000 ....|92-2437485 .. | .ioeeiiiiiiiis | e | e FM InnoVentures LLC ...ocoeeeeeeeeeiieieeeeeeeeees LREL ] DS........ FMIC Holdings, INC. .....eveeeeeeeeeiiiiiiiiinnes OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Factory Mutual Insurance Company ....... e N0 e
Asterisk Explanation
T o Pool Participants: Factory Mutual Insurance Company (87%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (1%). ...




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage
1. FITE ettt e 325,476,316 |......ccoence. 75,709,874 .o 23.3 | 8.1
2.1 AIIEA LINES .ot e 469,918,822 |................ 181,595,780 |...ovoveeeeceee 38.6 [ 74.7
2.2 MUIIPIE PEFII CIOP ...vcvievvieecieeeeieee ettt ettt ettt eae s ettt (1 U [0 0.0 [ 0.0
2.3  Federal flood
2.4 Private crop ..
25 Private flood ...
3. Farmowners multiple peril
4. Homeowners multiple peril
5.1 Commercial multiple peril (non-liability portion) ............cccceoeieieieieiie e
5.2  Commercial multiple peril (liability POrtion) ..........cccocvevivivevereriieeeeeeeevee e (O 0
6. MOMGage QUATANTY .......cvveeeiieiiieieieie e o0 0.
8. OCBAN MANNE ...ttt et sesss s s s st sesesssessssseseseses ot 372,607 | (9,586,286)
9.1 INMANA MAMINE ..eoeeeeeecece ettt 198,409,422 |................ (10,037,783)
9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O 0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN 0
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo (O 0
11.2  Medical professional liability - Claims-Made ............ccoceeveeviriririreeeeereee o (O RN 0
12. EarthQUAKE ... [ 129,632,076 |......coovnveeee. 1,500,001
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN 0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e (O 0
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN 0
15.1  ViSION ONIY oottt oottt (O 0
15.2  DENLAI ONIY ..ottt (O RN 0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O 0
15.4  Medicare SUPPIEMENE .........cccveviveeireeiieeeciete ettt |ebe et (1 U 0
15.5  Medicaid Title XIX ....oiviieieieeiiieiririsieteieee s
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccccoovvniiinnncc il O
15.9  Other health
16. Workers’ COMPENSALION ..........ccoveeieeiieieiiieiieieesie e eie e eee e seessee e e e esreesreesnesneseeseesieenne 0 foveiiiiicieccces
17.1  Other liability = OCCUITENCE .......coveueiieeeeceeeeeeeeeee e (V1 O 11,757,909
17.2  Other liability - ClaIMS-MAAE .....c.ccoiiiieieieieieeeeee e oo (O RN 0
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes (O 0
18.1  Products liability - OCCUITENCE .......c.cveueieiiriiieieieieieeeese e e (O RN 0
18.2  Products liability - ClaIMS-MAAE ..........coeveveeeeiiiieeeieeeieee e | (O 0
19.1  Private passenger auto no-fault (personal injury protection) ...........cccoevee [, (O RN 0
19.2  Other private passenger auto lability .................cooveveveueeieieieieeeeeeeeeee e (O 0
19.3  Commercial auto no-fault (personal injury protection) ...........cccceeevevenecccfoniiii, (O RN 0
19.4  Other commercial auto li@DIlity ............cocveveviveverereeiieeeeeieieeieeeeeee e e (O 0
211 Private passenger auto physical damage ..........c.cccvveviiniiiiiiiicininc o (O RN 0
21.2  Commercial auto physical damagE ............c.cveveueueuriiiieeeieeecee e e (O 0
22. AINCTaft (@11 PENIIS) v.vvivieiiiieiete ettt sttt (V1 IO (2,231,512)
23. 10 1Y 1TSS STPTIN AUUPRRO OO RRURPTRRROON | N EURUIUTRRRRRNt
24.
26.
27.
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ... e D0, O ) %% R
32. Reinsurance - Nonproportional Assumed Liability .............ccccoooiriniii Jonns P00, ST R D00 SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ............cccccccoo Jorvennninnns D0, O ) %% R
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn 0 0
35. Totals 1,344,136, 129 271,837,330
DETAILS OF WRITE-INS
BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ...............foeccroionnnnicicnnn (O RN (1 R 0.0 oo 0.0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0.0 0.0
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

1. Fire .... ..242,336,550 |. .242,336,550 |.. ....250,353,719
2.1 ATIEA LINES ..ttt e 331,215,905 |.coovenee. 331,215,905 |.covenve. 351,490,404
2.2 MUHIPIE Pl CIOP ...eceieeieiictetctceeee ettt ettt ettt ettt et ettt es s e st et esesesesesesn s s st et esesesessss s s so|erene e sese s e ettt en e ne e (O [0 0
2.3 FEAETAI flOOM ...ttt s (O RN (O R 0
24 Private crop

2.5  Private flood 0] ..

3. Farmowners MUIIPIE PEFl ..........covoioviiieieieececeieee ettt s s s s s s seses s b et nenens (O [0 0

4, HOMEOWNEIS MUILIPIE PEIl .......ouevieiivieciceecicte ettt sttt sttt ettt s s seaessesesseseesese e e st e st sttt sttt 0 Jreeeeeeeeeee 0 [ 0

5.1  Commercial multiple peril (noN-liability POFtION) ............cccooveieierereecececieieie ettt e (O [0 0

5.2  Commercial multiple peril (lability POMtION) ........c.iviueueririiririsieeieieteee sttt ettt (O RN [0 U 0

6. Mortgage guaranty

8. OCEAN MAMNE ...ttt bbb bbb bbb

9.1 INIANA MEFINE ...

9.2 PEUINSUMANCE ....vvutiiriecetietetist ettt bbbt bbbttt et (O RN (O R 0
10. FiNANCIAl GUAIANLY .......c.viiiictctceieicee ettt ettt se s s es s s e sesesesssn s ssssasesesesesssnesso|eeseseetebeben et s nenenenes (O [0 0
111 Medical professional liability - OCCUITENCE ...........coovririiiiieieiiiiiiieisisis ettt ettt (O RN [0 U 0
11.2  Medical professional liability - CIAIMS-MAAE ..........c.ccoeveiiiiiieeeciceciieceeeeee ettt (O [0 0
12. EAMNGUAKE ...ttt e 102,681,730 |...cocvvvnveeeee 102,681,730 |..covvvveneee 93,190,728
13.1  Comprehensive (hospital and medical) INAIVIAUAL ................ceveueuiiiieieiieeieretcsceeee e enas [eeeeees e (O [0 0
13.2  Comprehensive (hospital and MEdICal) GrOUP ...........ceurriririririririeieieieeese st teresee s s seseseseseses [rereseeeene e (O RN [0 U 0
14. Credit acCident @Nd NEAIN .............c.oiiiiiieieeeecece ettt sesess oottt (O [0 0
T5.1  VISION ONIY .ottt ettt ettt s e s e s e et esesese e e st esesesene o eb et ettt bbb (O RN [0 U 0
15.2  DENEAI ONIY ..oeieeieeeteteee ettt ettt ettt a e s st a b et et s e s s et et et et e b esesess s et esesesesesessas s esesesesena ereten ettt n e (O [0 0
15.3  DiSADIIIY INCOME ...euiuiiiecicietiiie sttt st s bt s et s se s bbb besane s ss e bbbttt (O RN [0 U 0
154 MediCAre SUPPIEIMENL .........cucviuiiiiiieietetetcteeee et ettt et es st e st s s sse st et esesesesessssss s ssesesesesessssanssadoes et eseneeseneseenebeseneneaeas (O [0 0
15.5 MediCaid Tile XIX ...ttt r e ne [ (1 U [0 U 0
15.6  MEAICAIE THle XVIII c...eiieieeeeiiei ettt ettt see e es et es et e e e e s e e e e s eeesneeae s s e esnseseasocseseesnesiceenebsssenereenna (O [0 0
15.7  LONGALEIMN CAIE ...vviviiiiiiietetet ettt sttt s et s et b et s e s et e ees et b b et ese st e se s s sebesese e et ebebee et st ne et bt ebebneeae e (O RN [0 U 0
15.8  Federal employees health DENEFitS PIAN ...........c.c.cooviveuiuiuiiiieiciccetctctcee ettt oot (O [0 0
15.9  Other health ........ccciiiiii e
16. WOrKers’ COMPENSALION ........ooiuiiiiiiiiieet ettt ettt et e st e et e ae e b e e ae e e e eneeeneeeneenneenen
171 Other liability - occurrence
17.2  Other liability - ClAIMS-MAAE ......c..eiiiiiieee et
17.3 EXCESS WOTKErs’ COMPENSALION ......ecviiiiiiiiiitieiiieiteesteente et eaeeeeseesaeesbeesbeesbeebeanbesnsesseessaesbeesbeensaens
18.1 Products liability = OCCUITENCE .......c..oiuiiiiiieee et
18.2 Products liability - ClaiMS-Made .........cc.cooiiiiiiiii e
19.1 Private passenger auto no-fault (personal injury protection) .

19.2  Other private passenger auto lability ............cccoiiiiiiiiii e

19.3  Commercial auto no-fault (personal iNjury ProtECHION) .............ccceiieieieeeeeeeecceeeie ettt e e (O [0 0

19.4  Other comMMErCial QULO lIADIIILY .........c.eiiririiiieietetetiiee sttt sttt (O RN [0 U 0

21.1  Private passenger auto phySiCal AAMAJE ...........cceoeevviiiveueueeieieieeeeete et seaeses s s s ettt (O [0 0

21.2  Commercial auto physical damage .

22. P Lot =i =1L o 1= ) PRSP RI

23. FHACIITY .ttt nre e

24. S TU1 =1 YRSV PRSPRORR

26. BUrglary @nd theft ... ..o

27. Boiler and machinery .

28. CrEAIE ...

29. INEEINALONEL ........c.evveeececeeeeeet ettt ettt s s st eseses s s s s s s e s et eseasss s sseseseseses eteben et e ae st s et ten e (O [0 0

30. WVBITANY 1.ttt ettt b bbbt e e s b ke s e s st s e b bbb e s et s s s s bebesene e sssses o bbbttt ettt (O RN [0 U 0

31. Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX

32. Reinsurance - Nonproportional Assumed Liability

33. Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX

34. Aggregate write-ins for other liNES Of BUSINESS ..........c.c.ovovucueveveeeeeeeceete et eeeee e eneseeae e 0 0 0

35. Totals 954,433,986 954,433,986 1,001,678,054
DETAILS OF WRITE-INS

L Y NP AP OPPPRPP KOO PR PP

B0, et e et e e et ettt e et e e e e et e ettt e eaneeeaneeeaneeeeaneeenreeennteennneeennneeennneesneeenns|oenneenarneenereeeaneenarneennnes [reenneeenneeesnneeenneenneeennnes |oerineeean e e e e e e e e e e e

G0 Y PP AT POPOPPRPP) KOO PR PP

3498.  Summary of remaining write-ins for Ling 34 from overflow Page ...............c.ceeueueeeeiereieveieeresesesee oo (O [0 0

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 0
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PIIOT oo oo 297,092 oo 419,446 |................ 716,538 |.ooiiciciinne 70,658 | 0 e 70,658 | 267,019 oo (V1N P 336,067 |oeoeoeeenne 603,086 |......cccc........40,585 | (83,379) e (42,794)
2. 2022 ..o ....509,432 |.... ....26,823 |.. ....536,255 |.... . 147,305 |.. . 147,305 |.. ....361,135 |.... ..9,215 |... ..370,476 |.. . (17,482)|.. ....(18,475)
3. Subtotals 2022 + Prior ..........co..feeereiennne. 806,524 446,269 1,252,793 | 217,963 oo 0 e 217,963 | 628,154 345,282 973,562 (100,861)|....ccvevenve (61,269)
4. 2023 s 1,426,069 |.....oooovrnene. 65,168 |.ccvvneee 1,491,237 262,666 |.......cccoovveieeee 4B | 263,113 oo 1,183,571 30,400 | 1,228,124 |..cooooiieee20,168 | (20,169) ... 0
5. 2,232,598 |.... 2,744,030 |.... 480,629 |.. 1,811,725 ... 14,279 . ....375,682 |.... ..2,201,686 |.. ... (121,030) .. ....(61,269)
6. 2024 ..o XXX oo [ XK [ DO & S XXX [ 92,514 | 92,514 [ XXX oo [ 288,150 |....ccccenuee 114,585 | 402,704 DO & S XXX
7. 2,232,593 511,437 2,744,030 480,629 573,590 1,811,725 302,428 490,237 2,604,390 (121,030) (61,269)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 21,340,100 Line 7 Line 7 Line 7
1. 2.7 2. (23.7) 3. (2.2)
Col. 13, Line 7
As a % of Col. 1
Line 8
4. (0.3)




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

rsieeaupre Sement Bosmen tertier =2 |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II|
2 1 4 8 2 2 0 2 4 4 9 0 O
oppement e Sehecue TRosmen ferier 2 |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
2 1 4 8 2 2 0 2 4 4 5 5 0
e e S Swppement besument Gerfier =2 |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
2 1 4 8 2 2 0 2 4 3 6 5 0
e e Suppiement bessment Gertier = |II| |I ||I I| ||I || I|I I| |I| |I ||I |I ||I || II| |I ||I || I|I I| I|| || II| I| I|| II| I
2 1 4 8 2 2 0 2 4 5 0 5 0

0 0

o
—

0 1
0 1
0 1
0 1

o o
— T E—
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Additional Write-ins for Assets Line 25

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Current Statement Date

1

Assets

2

Nonadmitted Assets

3
Net Admitted Assets
(Cols. 1-2)

4
December 31
Prior Year Net

Admitted Assets

2504.
2505.
2506.
2507.
2597.

CSV director compensation plan
Miscel laneous receivable
Intangible asset
Cash clearing accounts

..................................................................................... 5,275,636

Summary of remaining write-ins for Line 25 from overflow page

................. 52,033,048
78,834,256

..... 9,451,935 |...
........................................................................................................... 12,073,637

................. 12,073,637

12,838,918

... 165,281 |...

................... 5,275,636

................. 52,033,048
65,995,338

.8,686,654 |...

................... 5,228,454
12,276,796

............... 108,181,514
125,686, 764

Additional Write-ins for Schedule T Line 58

States, etc.

1

Active
Status

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2
Current Year
To Date

Prior Year
To Date

3 4

Current Year
To Date

5
Prior Year
To Date

6
Current Year
To Date

7
Prior Year
To Date

58004.
58005.
58006.
58007.
58008.
58009.
58010.
58011.
58012.
58013.
58014.
58015.
58016.
58017.
58018.
58019.
58020.
58021.
58022.
58023.
58024.
58025.
58026.
58027.
58028.

58029.
58030.
58031.
58032.
58033.
58034.
58035.
58036.
58037.
58038.
58039.
58040.
58041.
58042.
58043.
58044.
58045.
58046.
58047.
58048.
58049.
58050.
58051.
58052.
58053.
58054.
58055.
58056.
58057.
58058.
58059.
58060.
58061.
58062.
58063.
58064.
58065.
58066.
58067.
58068.
58069.
58070.
58071.
58072.
58073.
58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.

AUS
AUT
AZE
BHS
BGD
BRB
BEL
BEN
BWU
BOL
BIH
BWA
BRA
BGR
KHM
CMR
CPV
CAF
TCD
CHL
CHN
TN
coL

uTQ
MEX
VDA
VNG
VAR
Moz
MR
NAM
NPL
NZL
NIC
NER
NGA

AUSTRALIA ...coccvinn
AUSTRIA ...
AZERBAIJAN
BAHAMAS .....
BANGLADESH

BOSNIA HERZEGOVINA ..
BOTSWANA ...............

BRAZIL ...
BULGARIA

CAVBODIA ...
CAMEROON ...
CAPE VERDE ................
CENTRAL AFRICAN REP

CHAD e
CHILE ..
CHINA o
CHINA - TAIWAN .........
COLOMBIA
CONGO ..
CONGO, THE DEM REPUB

COTE D'IVOIRE ...
CZECH REPUBLIC .........
DENMARK ........oveeene.
DOMINICAN REPUBLIC ..
ECUADOR .................
EGYPT o
EL SALVADOR ..............
ETHIOPIA ...
FIJI ...
FRANCE ...
GABON ...
GEORGIA ..
GERMANY .
GREECE ...
GUATEMALA
GUYANA ...
HAITE
HONDURAS .........cc.cce.c.
HONG KONG ..

INDONESIA ..
IRELAND ..
ISRAEL ...
ITALY ...
JAVAICA ..
JAPAN ...
JORDAN ...
KAZAKHSTAN
KOSOVO ...
KUWAIT o
KYRGYZSTAN
LIBYA .......
LUXEMBOURG
MACEDONIA
MADAGASCAR
MALAYSIA ...
MALI .......
MARTINIQUE ...
MEXICO ...
MOLDOVA ..
MONGOL [A
MOROCCO ......
MOZAMB | QUE
MYANMAR .....

NEW ZEALAND
NICARAGUA ..
NIGER ..o
NIGERIA ..o

18,767 |.
Tt |

................ 5,687

.1,681,316 |.

OO oo oo

OO OO oOocoOooOooo

OO oo oooo

o

OO oo oOocooOooo

OO oo oOocooOooo

oo oo oo

............ 162,768,396

oo oo oo

OO oo oOocoooo
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Schedule T Line 58

States, etc.

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2 3
Current Year Prior Year
To Date To Date

4
Current Year
To Date

5
Prior Year
To Date

6 7
Current Year Prior Year
To Date To Date

58082.
58083.
58084.
58085.
58086.
58087.
58088.
58089.
58090.
58091.
58092.
58093.
58094.
58095.
58096.
58097.

58098.
58099.
58100.
58101.
58102.
58103.
58104.
58105.
58106.
58107.
58108.
58109.
58110.
58111.
58112.
58113.

58114.
58115.
58116.
58117.
58118.
58119.
58120.
58121.
58997.

NOR
PAN
PRY
PER
PHL
PRT
KNA
WSM
SAU
SEN
SRB
SLE
SGP
ZAF

NORWAY ...
PANAVA .....
PARAGUAY
PERU ...........
PHILIPPINES
PORTUGAL ........ccccvvvvee
SAINT KITTS NEVIS ...
SAMOA .......covev
SAUDI ARABIA
SENEGAL ....ocov.
SERBIA ..o
SIERRA LEONE
SINGAPORE ......
SOUTH AFRICA
SOUTH KOREA .............
SOUTH SUDAN REPUBLIC

SURINAM ..
SWEDEN ........
SWITZERLAND
TAJIKISTAN

TANZANIA ...
THAILAND

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

..... 3,200 |.
.9,815,064 |.
..... 5,274 |.

317,343 |.
(279 565)|

54,792,913 63,972,988

74,509,337

102,340,904

oo oo

103,741,620 299,842,789

17.1




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEA ...........cccveriririririeueeeeenenesesisisieeees foeieieieeeeeseeens 565,507 [.eeeeeeieeieeeeeeeeens 0
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 565,507 565,507
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 3,683,949,362 |............ 3,506,698,039
2. Cost of acquired:
2.1 Actual cost at time of acquisition 250,000
2.2 Additional investment made after acquisition ... 90,426,858
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ... 28,473,781
6. Total gain (loss) on disposals ... .... 48,047,003
7. Deduct amounts received on disposals 240,205,601
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment reCOGNIZEA ............c.ccoveveveveveverererieieeeeeeeieeeseesseseseseesesesessssesensnens [eoeeresesnenensnneeerenenenens 0 fooveeieiiceene 69,568,082
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-84+9-10) .......c.cceceueurieieiererereeceeeeeeeeeeens oo 3, 132,971,618 | 3,683,949,362
12.  Deduct total NONadmiItted @MOUNTS .........oouiiiiiiiie ettt et e e e e e et e e s e e e e enseeneesneesseesneenseensesnnesnne [oreessennsennnnnnnnsnnnnnenneens 0 foriiiiiiiie s 0
13.  Statement value at end of current period (Line 11 minus Line 12) 3,732,571,618 3,683,949,362
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ...........ccocueveveiieeeueieieiieeeeeeissssesesessssans [roceeeenas 22,267,935,490 |.......... 18,312,934,252
2. Cost of bonds and stocks acquired 2,031,953,167 |............ 9,359,691,364
3. Accrual of discount 6,244,963 |................. 17,587,407
4. Unrealized valuation increase/(decrease) 944,076,064 |............ 2,423,616,114
5. Total gain (loss) on disposals 194,328,269 |... ...375,065,729
6. Deduct consideration for bonds and stocks disposed of 1,855,780,692 |........... 8,155,824,062
7. Deduct amortization of premium 6,346,481 .... 28,404,651
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 23,578,617,809 22,267,935,490

SI101
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS

NAIC 3 (a) ...

N o o D

Total Bonds

. NAIC 1 (B) oo eeeeeseeeseee e ess s e eess s eesess e eeeeeeeeeeenes
NAIC 2 (8) covvvveeeeereeeeeeeeeeeeeeeeeeseeesseeeseeeseseseeseeseseeee s eeeeeesseeeeeeeeee s eeseseseseeeeeeseeeeeeeesesseeeesseessseeeeeseees

NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeseeseseeeeseeeeeeeseeeseseseee s e e esseeeeeeeeeee e eeeeseseseseeeesee e eeeseesseeesseeeeseeeeeseees
NAIC 5 (8) vvvvveeeeeeeeeeeeeeeeeeseeeeeeeeeeeeseeeeseeeesesseeeseses s eeessssseeessee e eessssseseeee e eessesseeeee s eeeees
NAIC B (8) vvvvvveeeeereeeeeseeeeseeeeeeeseesessseeseeeeeeeseesseseeeees e eesesseseseeeeesse e eeseseseseseeeeseeeeeeeeseeseeeesseeesseseeeseees

............ 4,228,530,868
............ 1,271,539,617
............... 240,656,569
................ 500,233,723
................. 49,759,633

633,839

................ 733,367,874
................. 95,296,279
................. 22,989,774
................. 56,406,856
................... 6,404,900

525,038

................ 631,209,004
................. 49,896,413
................. 20,799,105
................. 39,363,003
................. 10,190,661

637,725

................... 2,018,484
................. (9,902,708)
................. 16,080,414
................ (20,136,676)
................... 3,111,819

2,014,553

............ 4,332,708,132
............ 1,307,036,775
................ 258,927,652
................ 497,140,900
................. 49,085,691

2,535,705

............ 4,228,530,868
............ 1,271,539,617
............... 240,656,569
................ 500,233,723
................. 49,759,633

633,839

6,291,354,249

914,990,721

752,096,001

(6,814,114)

6,447,434 ,855

6,291,354,249

PREFERRED STOCK

15. Total Bonds and Preferred Stock

TO. NAIC 3 ottt bbbttt bbb bttt bbbtttk ettt ettt
R 7Y (2 TSRS
12, NAIC 5 ottt bbbt b £tttk ettt
S T 7Y (O SO STRSSS

14, Total Preferred STOCK ..ot

................... 1,596,617
............... 420,615,944

................... 2,327,894
................ 430,883,589

................... 1,596,617
............... 420,615,944

422,212,561

11,149, 154

297,794

147,562

433,211,483

422,212,561

6,713,566,810

926,139,875

752,393,795

(6,666,552)

6,880,646,338

6,713,566,810

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

NAIC1 § e 7,827,532 ; NAIC2 $

19,393,870 ; NAIC3 $

0 NAIC4 S

................... 1,155,000 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 28,376,401 XXX 27,863,852 254,958 1,778
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 36,923,815 | 3,993,844
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 9,093,923 |......ccoenee 167,534,406
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 289,632 oo 963,040
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvevevivivirereteeiaieeteteteteteteseaeeesesssesesesesesssses st esesesesesessss et st asasesesesessassssssesesesesens [eoesenenensnesseeesessneneneenes [V 12,115
5. Total gain (I0SS) ON QISPOSAIS ........c.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 4,555 | (57,828)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 17,933,325 |ooieee 135,504,961
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuieiieieeetete ettt ettt ettt eseae s ee st s te s et es e s s ssssesetesesessss s st ssssesesesesssssssasasesesesennas |oeseseseseseseneneenaes 2,199 | 16,801
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 28,376,401 | 36,923,815
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 28,376,401 36,923,815
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 1,391,135
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 1,831,886
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 8,261,210

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (18,344,356)
Considerations received/(paid) ON tEMMINGHIONS ...........oi ettt e e et s e st e s e e st e st e st e st e e e e e st et et et et e b et et et enaes Sabeaseareae e 0
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIEA CAMMYING VAIUE ............cueueuiuiriiiiririiieteteteset sttt tesesee st ssesesetesase e ssssssesesesesese e ssssesesesesesesensssasas tetsssseseseseesanen (36,103)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns (6,896,228)
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes (6,896,228)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieieieteeie ettt ettt ea et e s et e e e e e e e eaeeeaeeeseeeseeaaeeseenbeenneans Sasesstesasessesaaesaesaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........cocuiiiiiiiiieiiereee e s 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ............cccceeveveieieieies covrerereseeeeeeeeens 25,290
3.14 Section 1, Column 18, prior year 2,118,476
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MINUS ...........cccccoeveveieieieies covrereresieneeeeeens 25,290
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (2,093,186)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 2,118,476 ................... 2,118,476
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e (2,439,056)
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees (2,439,056)
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e (2,439,056)
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtIONS IN PIIOT YBAN ...........c.cvocurueveieteeececeeteteeeesceete et esessseesesesesessssstesesesesssaesesasesessssesesasesassssssssasssnssassessssssnanas 2eesesesesasnnas (2,184,978)
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 2,184,978
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 2,184,978
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2024 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 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases (6,896,229)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (6,896,229)
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 8,077,893
Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (14,974 ,122)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

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

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

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 8,103,183

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (14,974 ,122)

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 ..uiiiiieeiieetieetsceetee et ses s b es e es b es b es b es b es b es b ees b es b £s b8 b e s b £ s b b s bbbt s bbbt en febsiesaseesseesneas 225,937

Part B, SECHON 1, COIUMN 20 ......cuiuiuieieeireiaeiseiseteeesse s ssss s st sse s ssesse sttt 8 e 8828 s s bbb bbb ens st enies | eebessessessessnnns 2,141,908

Part D, SECHON 1, COIUMN 12 ...ttt s s e st sttt eie fessnbesnaesnees 2,367,841

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueiieeeieieeeeeeceee ettt easass s s s sesesessnnnas [ereseeeseeennens 413,737,897 |.ceoeenne 443,725,231

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,665,366,256 |............ 6,823,114,486

3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [V 204,061

4. Unrealized valuation iNCrE@SE/(ECIEASE) ...........ccvevevivivieerereeieieeeeteeeteteteseseeeess st setesesesssses st esesesesesessss s st asasesesesessanasssssaseseseses [eoesesesnensseesesessneneneenes [V (36,579)

5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuieieieteeeeeeceeeeeie et et ete ettt esesese sttt esesesesss s s ssesesesesessasasssesesesesesssnsnssssesesans [oenesensassseseseannens [T V) | S (64,322)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,625,125,174 |............ 6,850,448,389

7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [V R 1,314

8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............c.ceueuiueieevieereieteseeeeee e sesessses e sesesssnessnanans |oeseesesseeeenens (1,416,948) ... (2,755,277)

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceueuiririeieeeeereeeeeeeeeeeieeseeesnas [eeeeneneeeeens 452,526,858 |................ 413,737,897
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 452,526,858 413,737,897
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BBGOOH-TQ-2 . .| ROCKPOINT REAL ESTATE VI BOSTON ..| ROCKPOINT . o eeeeeens |-...00730/2019 ... ....880,099 ...0.000
00LGC4-VD-9 .........|BLACKSTONE REAL ESTATE PARTNERS IX LP .. NEW YORK ... .| The BLACKSTONE GROUP L.P. ...12/06/2018 ... .... 165,764 ...0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 1,045,863
344108-10-1 ......... |FMRE HOLDINGS LLC oo WALTHAM oo o, VA.......... INVESTMENT IN AFFILIATE ovvvnniiiiiiiiiniiiiiniininiiiniinnnns fooniiiiies cevnnnnns 0178172010 [ [ P 20,550,000 f..oiiiiiiiiniiiiiiiiiis 0
2299999. Joint Venture Interests - Real Estate - Affiliated 0 20,550,000 0
BBGOOL-LP-3 . ABRY ADVANCED SECURITIES FUND IV LP .. CAYMAN [SLANDS . .| ABRY PARTNERS .. ....12/06/2018 ... .0
BBGOOM-HO-2 . ..| ABRY PARTNERS IX LP ..... BOSTON ... ABRY  PARTNERS ..02/28/2019 . .. .0 |
BG011B-8C-2 . ..| ABRY SENIOR EQUITY VI ... BOSTON ... ABRY  PARTNERS .. ..06/30/2022 . . 1,036,298 |.. 0|
BBG00Q-21-6 . ..| ARES CORPORATE OPPORTUNITIES FUND VI . LOS ANGELES ARES MANAGEMENT CO., LLC . ..04/30/2020 . . 1,167,840 |.. .0 |
BBGOOK-HG-2 ......... ANTLER GLOBAL FUND . | LUXEMBOURG ... ...| ANTLER .|....12/06/2022 ... .... 252,908 .0
BBGO1F-RH-7 ARDIAN ASF 1X NEW YORK .| ARDIAN ....04/12/2023 ... .... 358,748 0.
000000-00-0 . ..|B CAPITAL OPPORTUNITIES FUND 11 . LOS ANGELES B CAPITAL GROUP . 1171672023 . . 1,045,717 |.. 0|
BBGO12-1G-6 . ..[APOLLO FUND X ..oevvvvnnnnnee NEW YORK ... MORGAN STANLEY .. ..06/30/2023 . .. 12,920 |.. .0 |
AAS996-1Y-3 .........| APOLLO HYBRID VALUE FUND .. NEW YORK ... ..|MORGAN STANLEY .. . |-..09/14/2018 ... .0
BBGO0Q-XK-0 BLACKSTONE LIFE SCIENCES V NEW YORK .| BLACKSTONE ....12/06/2018 ... ...481,169 0.
BBGOOG-CR-0 . ..| CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES CAYMAN [SLANDS . CARLYLE INVESTMENT MANAGEMENT LLC . ..12/21/2018 . .687,661 |.. 0|
BBGOOS-YJ-8 . ..| CLAYTON, DUBILIER & RICE XI ... DELAWARE ... CLAYTON, DUBILIER & RICE ....... ..04/10/2020 . .867,253 |.. .0 |
BBGOOG-XL-0 . ..|DYAL CAPITAL PARTNERS IV LP ... NEW YORK DYAL CAPITAL PARTNERS IV LP ... ..03/31/2019 . .248,818 |.. 0|
BBGOON-0S-6 . ..| FORTRESS CREDIT OPPORTUNITIES F NEW YORK FORTRESS INVESTMENT GROUP LLC ..11/30/2018 . . 1,052,769 |.. .0 |
OOM8VL-V6-2 . ..|FORTRESS LENDING FUND | LP .. NEW YORK FORTRESS INVESTMENT GROUP LLC ..08/30/2019 . 52,711 |.. 0|
BBGO0Q-T5-8 . . |KKRASIA IV NEW YORK KKR Investment Management LLC . ..05/15/2020 . .689,038 |.. .0 |
BBGOOQ-XX-2 . ..|KKR NEXT GENERATION FUND I1 . NEW YORK KKR Investment Management LLC . ..08/30/2019 . .688,430 |.. 0|
BBGO12-48-1 . ..|KKR NEXT GENERATION FUND 11 .. NEW YORK KKR Investment Management LLC . ..10/12/2023 . .654,338 |.. .0 |
AAZ998-6E-8 . ..|KPS SPECIAL SITUATIONS FUND V, LP .. NEW YORK ... KPS Investors . ..10/15/2019 . . 130,464 |.. 0|
BBGO15-6Z-2 . ..| OAKTREE SPECIAL SITUATIONS FUND |11 LP . LOS ANGELES .. OAKTREE ...... ..12/18/2023 . .3,000,000 |.. .0 |
630548-FP-5 .. | MORGAN STANLEY PRIVATE MARKET FUND VI LP . W CONSHOHOCKEN MORGAN STANLEY ..01/16/2014 . . 780,577 |.. 0|
BBGO0S-01-4 . ..|SILVER LAKE VI ... NEW YORK ...... SILVERLAKE PARTNE ..06/04/2020 . . 1,254,217 |.. .0 |
BBGOOQ-KK-4 . .| THOMAS BRAVO XIV SAN FRANCISCO THOMAS BRAVO ........ ..05/29/2020 . .410,688 |.. 0|
BBGOOT-R4-7 VITRUVIAN PARTNERS IV ... LONDON .../ VITRUVIAN PARTNERS ... . |--..05/15/2020 ... . 1,104,191 0.
091570-10-3 ......... [FM GLOBAL INVESTMENT PARTNERS, L.P. ..... PRINCETON .. .| BLACKROCK ....11/30/2016 ... 13,918,551 .0
380990-22-6 ..| GSPE ~ GOLDMAN SACHS PRIVATE EQUITY IX . NEW YORK GOLDMAN SACHS . ..08/28/2007 . . 139,855 |.. .0 |
380990-23-4 .. | GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI . NEW YORK GOLDMAN SACHS .... ..08/19/2011 . .219,250 |.. 0|
BBGO1G-D2-3 . ..|BLACKSTONE RATED SENIOR DIRECT LENDING FUND NEW YORK ... The BLACKSTONE GROUP L.P. ..09/30/2023 . 13,222,196 |.. .0 |
BBGOTH-IJ-3 . .| APOLLO ACCORD VI, L.P. ....... CAYMAN [SLANDS . APOLLO ACCORD ADVISORS IV, LP . ..09/25/2020 . . 1,282,973 |.. 0|
BBGOOP-T7-6 AUDAX SENIOR LOAN FUND IV ... . [NEW YORK .. | AUDAX MANAGEMENT CO., LLC . |....07/31/2020 ... ....990,108 0.
000000-00-0 ......... FOSS ADMIRAL FUND, LLC WILMINGTON . ..|FOSS RENEWABLE ENERGY PARTNERS, LLC .... . |--..08/26/2021 ... .... 893,484 .0
000000-00-0 ......... RBC Community Investments California Fund-7, LLP .. WILMINGTON . ..|RBS COMMUNITY INVESTMENTS GP-CA7, LLC . . |-...09/30/72021 ... 20,168, 162 0.
000000-00-0 ......... STRAT FUND37 WILMINGTON . ..| STRAT FUND37 .. . |.-..06/24/2022 ... 1,773,870 .0
BBGOO9-NX-1 .........| ATYANT CAPITAL INDIA FUND-1 . WASHINGTON . .| ROCK CREEK ...02/29/2024 ... . .0 ..
2599999. Joint Venture Interests - Other - Unaffiliated 250,000 68,830,995 0
6099999. Total - Unaffiliated 250,000 69,876,858 0
6199999. Total - Affiliated 0 20,550,000 0
6299999 - Totals 250,000 90,426,858 0
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
00LGC4-VD-9 ..... BLACKSTONE REAL ESTATE PARTNERS IX LP ....... NEW YORK ..oeevvveeeeeemnninnaeens Joenennnns N The BLACKSTONE GROUP L.P. ........ccoeennns ... 12/06/2018 ... | iiiiiiies i | [ R [ R [ R [ R [ R [ R [ R [/ 58,731 [ooiiiiininnnns [/ 58,731 |........ 58,731 [ooiiiieninnnns 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 0 0 0 0 58,731 0 58,731 58,731 0
344100-10-1 ..... |FMRE HOLDINGS LLC ...oeeevvueieeeeenniinaeeeennnas |WALTHAM ............................ | ......... VA......... | INVESTMENT IN AFFILIATE ...ooeiiiiniinnnns |....01/31/2010 | ................... ... 10,689,071 |.......ccennnn [ R [ R [ R [ R [ R 0 |...10,689,071 |... 10,689,071 |............... [ R [ TR [ TR 0
2299999. Joint Venture Interests - Real Estate - Affiliated 10,689,071 0 0 0 0 0 0| 10,689,071 | 10,689,071 0 0 0 0

BLACKROCK FIXED INCOME GLOBAL ALPHA ONSHORE
FUND LLC WILMINGTON .
CITADEL WELLINGTON LLC . .. | CHICAGO ..
BBGOOD-BB-3 . OBSIDIAN FUND LP ............ CHICAGO .....
BBGOOL-LP-3 ..... [ABRY ADVANCED SECURITIES FUND IV LP CAYMAN ISLANDS ..
BBG00Q-21-6 ..... ARES CORPORATE OPPORTUNITIES FUND VI . . |LOS ANGELES

09254D-10-5
BBGOOO-FB-7 .

... | BLACKROCK
.| NORTHERN TRUST .

.| NORTHERN TRUST .

. | ABRY PARTNERS ....

.| ARES MANAGEMENT CO., LLC ..

L...06/3172016 ... ] i [ (U] RO 0.
....02/28/2019 . .01/31/2024 26,342,173 .. 774,246
....02/01/2021 . .02/29/2024 .2,444,274 .. 165,879
....12/06/2018 ... |ociiiiies i e 0
...04/30/2020 ...|....02/29/2024 .. .272,074 |...

......... 6,796 |...
...27,116,419 |... 27,116,419
.... 2,610,153 |.... 2,610,153
....... 300,032
....... 289,385 |...

BBGOOP-FC-O ..... AG CREDIT SOLUTIONS .. - | NEW YORK ... ....| ANGELO GORDON ...09/30/2019 ...|....01/31/2024 ...|.... 1,865,909 ... 2,047,765 |...
BBGOOP-SS-1 . ALKALT IV o, NEW YORK . .|D.E. SHAW ..... .02/29/2024 .. .383,588 ... 301,822
BBGOOL-BK-5 ..... [ARCLIGHT ENERGY PARTNERS FUND VII . BOSTON .| ARCLIGHT CAPITAL PARNTERS . . .01/31/2024 .. . 554,045 ,038,349
BBGO1F-RH-7 ..... ARDIAN ASF IX NEW YORK . .| ARDIAN ...04/12/2023 ...|....01/31/2024 ...].

.|B CAPITAL GROUP ... ...11/15/2023 ...

000000-00-0 ..... B CAPITAL OPPORTUNITIES FUND |1
- | BC PARTNERS LLP

BBGOOD-YP-7 BC PARTNERS MANAGEMENT XI LIMITED .

LOS ANGELES ..
LONDON ...

.01/31/2024 .495 937 16 073 ..512,010 |.

BBG012-16-6 ..... | APOLLO FUND X . NEW YORK . .| MORGAN STANLEY . .01/31/2024 .. .. 84,627 (3,965)|.. 80,662 |.
AAS995-1Y-3 ..... [APOLLO HYBRID VALU NEW YORK . .| MORGAN STANLEY . . .01/31/72024 .. .371,888 .. (13,213)f.. .. 358,675 |.
BBGOOQ-XK-0 . BLACKSTONE LIFE SCIENCES V NEW YORK ... .| BLACKSTONE ......... ...12/06/2018 . .02/29/2024 .. .4,022

...12/21/2018 .
....04/10/2020 .
....03/31/2019 .

..11/30/2018 .
....08/30/2019 ...|....02/20/2024 ...|.
...06/28/2019 ...|....02/20/2024 ...|.

..07/01/2019 ... ....02/29/2024 .
...08/30/2019 ...|....02/29/2024 ...|.

BBG00G-CR-0 . CARLYLE GLOBAL INFRASTRUCTURE OPPOHTUNITIES CAYMAN ISLANDS ..
BBGOOS-YJ-8 . CLAYTON, DUBILIER & RICE XI . DELAWARE ...

BBGOOG-XL-0 ..... [DYAL CAPITAL PARTNERS IV LP . NEW YORK .
BBGOON-08-6 ..... FORTRESS CREDIT OPPORTUNITIES FUND VP NEW YORK .
OOMBVL-V6-2 ..... FORTRESS LENDING FUND | LP .....covveiiiiiienns NEW YORK ...
BBGOOP-9J-2 GREAT HILL EQUITY PARTNERS VII NEW YORK
OOMTYO-S2-2 ..... | ICONIQ STRATEGIC PARTNERS IV LP . CAYMAN ISLANDS ..
BBGOOQ-XX-2 ..... KKR NEXT GENERATION FUND 11 .. | NEW YORK
. [NEW YORK ...

... | CARLYLE INVESTMENT MANAGEMENT LLC
....[CLAYTON, DUBILIER & RICE .....

.| DYAL CAPITAL PARTNERS IV LP .
.| FORTRESS INVESTMENT GROUP LLC
....| FORTRESS INVESTMENT GROUP LLC
....| GREAT HILL PARTNERS ...

.| ICONIQ
.|KKR Investment Management LLC ..

.01/31/72024 ..
.02/29/2024 .. .. 32,961
.01/31/72024 .. .219,120
.02/29/2024 .. .298,116
.325,804
.250,765
.211,049
....3,407

654 |......868.696 |... 0 [ 173,042 3042 |
....... 266,471 |....... 370,000 .. 03628 | 103628 ..
e, 196,555 |. 594,916 |....... 504,916

.......... 3440 A [ 0

BBG012-48-1 KKR NEXT GENERATION FUND 111 KKR Investment Management LLC .. :...10/12/2023 o |--..03/29/2024 ... [. w128 e (20) 0 0 0 e (D)0 [ 9 w0
AAZ998-6E-8 . KPS SPECIAL SITUATIONS FUND V, LP . NEW YORK . -|KPS Investors ........ ..10/15/2019 . .01/31/2024 .. . 130,464 .. 130,464 |. 0
BBGOOK-5T-5 . LEXINGTON CAPITAL PARTNERS IX . NEW YORK ... .| LEXINGTON PARTNERS .. .01/31/72024 .. . 209,451 ..206,658 |. ..204,660 |.

ABC995-80-8 ..... |OAKTREE OPPORTUNITIES XI . CAYMAN ISLANDS .. . | OAKTREE OPPORTUNITIES FUND X1 GP . .03/29/2024 ..
00JSL5-G5-7 .....

0

..8,375 |.

SCooboocooooooobo o000 o o000 o0 ooO
Scooboococoooooobo o000 o o000 o0 oooO

OAKTREE SPECIAL SITUATIONS FU LOS ANGELES .. .| OAKTREE ... .01/31/2024 .. , ,200,000 |. ,20.01000 Q0
BBG015-6Z-2 ..... |OAKTREE SPECIAL SITUATIONS FUND 111 LP ... |LOS ANGELES .. .| OAKTREE ... . . .03/29/2024 .. ,596,988 .... 1,623,451 |.... 1,623,451 0 .0
630548-FP-5 ..... MORGAN STANLEY PRIVATE MARKET FUND VI LP ... |W CONSHOHOCKEN .. .| MORGAN STANLEY ... ...01/16/2014 ...|....02/20/2024 ...|....... 683,235 |....... (24,590)|...cevveeeenn0 |0 |0 | (24,590) 0 [ 658,645 |.... 1,694,860 |... ... 1,036,215 |.... 1,036,215 |...

RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP

654315-GE-4 ... - | W CONSHOHOCKEN .. .... | MORGAN STANLEY ....01/17/2014 ... 0 816,721 [.veeeeeeennl0 [ 816,721 |....... 816,721 |...
BBG00S-01-4 ..... SILVER LAKE VI ... . | NEW YORK ....| SILVERLAKE PARTNERS ....06/04/2020 ...|....01/31/2024 ...|....... 191,614 |........ 25,424 |...............0 |0 0 | 25,424 |0 217,088 ol 330,960 |.ooeeennnnnnni0 fereens 113,922 |....... 113,922 |...
BBGOOQ-KK-4 ..... THOMAS BRAVO X1V SAN FRANCISCO ... ....| THOMAS BRAVO ...06/29/2020 ... .0
ABC998-2G-0 VARDE DISLOCATION FUND . CAYMAN ISLANDS .. . | VARDE DISLOCATION FUND GP . .01/31/2024 .. 708,585 |. 0

BBGOOT-R4-7 .
BBGO01-DQ-4 .
(G3927R-90-9

VITRUVIAN PARTNERS IV . LONDON
WARBURG PINCUS GLOBAL GR NEW YORK .
GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP NEW YORK .

- | VITRUVIAN PARTNERS
.| WARBURG PINCUS .
.| GCM GROSVENOR ..
.| GOLDMAN SACHS ..

.01/31/2024 ..
.01/31/2024 ..
. . .01/31/2024 ..
...08/28/2007 ...|....01/31/2024 ...|.

..6,49% |.
..310,000 |. ,
..(18,208)f. 610,607
,023,069 |..... 1,495,254 |...

628,895 [.......628,815
472,186 [.oooon 472,186 | ..

- (18.208)
086,744

cooo oo oo
cooo oo oo

380990-22-6 ..... GSPE - GOLDMAN SACHS PRIVATE EQUITY IX ...... NEW YORK ...
GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS

380990-23-4 .....
549300-58-0 ..... [BLACKROCK SECURITIZED INVESTORS L.P
BBGO1H-IJ-3 ..... APOLLO ACCORD VI, L.P.
BBG015-86-0 ..... APOLLO ACCORD FUND V, L.P. ..

NEW YORK .
WILMINGTON
... | CAYMAN ISLANDS ..
... [ NEW YORK ...
. [NEW YORK ...

... | GOLDMAN SACHS
.| BLACKROCK ...
... | APOLLO ACCORD ADVISORS IV, LP ..
....| APOLLO CAPITAL MANAGEMENT, L.P. ..
.| AUDAX MANAGEMENT CO., LLC

....08/19/2011 ...|....02/29/2024 ...|.... 1,181,311 |........ (3,174)|..
..06/15/2020 . .01/31/72024 .. 2,181,059 99,890
....09/26/2020 ...|....01/31/2024 ...|.... 1,644,226
....02/01/2022 ...|....01/31/2024 .. 2,601,940
...07/31/2020 ...

(3,174)|...
. 99,890

... 1,178,137 |.... 1,186,622 |...
.... 2,280,949 |.... 2,280,949
.... 1,666,191 |.... 1,666,191 |...
... 2,809,156 |.... 2,809,156 |...

.. 8,486 |...
.0

o oo oo

o oo oo

0.
L0
0

BBGOOP-T7-6 ..... AUDAX SENIOR LOAN FUND IV ...

US BANCORP COMMUNITY DEVELOPMENT
000000-00-0 ..... USB NMTC FUND 2021-8, LLC ......cvvveeeenneee WILMINGTON e oo, DE......... CORPORATION ....vvveeeeeeeiiiieeeeeeiiie L. 11/18/2021 s e e 1,727,811 ... 0 e 0 e 0 e 0 e, 0 e 0f...1,727,811 ... 1,727,811 |............... 0 e, 0 e 0
2599999. Joint Venture Interests - Other - Unaffiliated 49,621,470 1,729,210 0 0 0 1,729,210 0| 51,350,680 | 57,121,603 0 5,770,925 5,770,925

0.

BBG01G-67-0 ..... [BAO DAO FUND SP .. .. [WASHINGTON _.....

.. JROCK_CREEK ... . [....03/31/2023 ...]....01/31/2024 ...]....... 634,871

....... 724,000 |....... 724,000 |...

.0 ...




¢'€03

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date crease) | Accretion nized Value Disposal | eration | Disposal | Disposal | Disposal | Income
306691-55-1 ..... RIO PIEDRAS FUND SP ...veeeeeeenieeeeeeenes WASHINGTON ... ROCK CREEK .. ....08/31/2023 ...|....01/31/2024 ...
TENGLO-NG-4 ..... TENG LONG FUND SP .. . | WASHINGTON . N .|ROCK CREEK .. ....03/31/2023 ...|....03/29/2024 . . . 0
XINGLO-NG-0 ..... XING LONG FUND SP . | WASHINGTON . C. .|ROCK CREEK .. . |-...08/31/2023 ...|....01/31/2024 . .31, IR 7,042 |... 0
ZAMBEZ-1F-8 ..... ZAMBEZ| FUND SP e WASHINGTON ... T T DC......... | ROCK CREEK .. oo |....03/31/2023 ...|....01/31/2024 ...]....... 109,208 |....... (10,208) 0.,
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 2,168,950 38,050 0 0 0 38,050 0 2,207,000 2,207,000 0 0 0 0
6099999. Total - Unaffiliated 51,790,420 1,767,260 0 0 0 1,767,260 0| 53,557,680 | 59,387,334 0 5,829,656 5,829,656 0
6199999. Total - Affiliated 10,689,071 0 0 0 0 0 0| 10,689,071 10,689,071 0 0 0 0
6299999 - Totals 62,479,491 1,767,260 0 0 0 1,767,260 0] 64,246,751 | 70,076,405 0 5,829,656 5,829,656 0
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
01F012-62-7 ......... UMBS TBA BOYR ... eeeeeee e e e et e e e e e e e e e e e e e e e e e e e e e e e ennn e e e e eennnneeeeennnnnneeees | seeereniiinnnes Jennnd 02/06/2024 ..... ZERO STAGE CAPITAL .t eeeeete e e e eeene e e e e eene s e e e e e s e e e e emn e e e e e eennne e e e eennnnneeeennnnns eeeennnnseeeennnnnneeeennnnnaenees Joemmnnaaereennnnnaneees 4,861,584 |.ooovneiiiiiiiis 6,410,000 |...
01F020-61-2 ......... LS 1T 1 PR [SSUUUUURRRRUUUIN RN 12/28/2023 ..... ZERO STAGE CAPITAL ... 2,245,000 |...
01F020-64-6 ......... UMBS TBA BOYR ... e e eeeee e e e et s e e e e e e e e e e e e e e e e e e e e e nnnn e e e e eennnneeeeennnnnnneees | aeeernnniinenes Jennnd 03/07/2024 ..... ZERO STAGE CAPITAL . eeeeeeeeeeee e e e e eee e e e e e e s e e e eennns e e e e e enn e e e e eennnnneeeennnnnneeeennnnn [oeeernnnnneeeermnnnaneeeennnnnnnnee [oeeennnnneeeeennnnneees 4,443,566 |ooooiiiiiiiiiiiiis 5,585,000 |...
01F022-62-6 ......... LS 1T 1 PR [SUUUUURRRRUUTIN RN 02/06/2024 ..... ZERO STAGE CAPITAL .evvriniiiiiiiii e cciii s e e e s e s e s s ennna e s seanna e s snnnnns [oeessnnnnneesrnnnnnesesnnnnnnens [oevrnnnnnneeennnnnnnnns 2,087,082 |, 3,230,000 |...
01F022-63-4 ......... UMBS TBA BOYR ... eeeeeee e e e et e e e e e e e e e e e e e e e e e e e e e e e ennn e e e e eennnneeeeennnnnneeees | seeereniiinnnes Jennnd 02/07/2024 ..... ZERO STAGE CAPITAL .o e eeeeeee e e e e eeee e e e e e e e e e eemns e e e e eenn e e e e eennnnneeeeennnnneeeennnnn [oeeernnnnnnseermnnnaneeeemnnnnneeee Joeeennnnneeeeennnnaeees 1,382,408 |oooviiiiiiiiiiiiinnis 1,615,000 ...
01F022-64-2 ......... LS 1T 1 PR [SUUUUURRRSUUUIN RN 03/07/2024 ..... ZERO STAGE CAPITAL ... R 1,615,000 |...
01F030-63-7 ......... UMBS TBA BOYR ... e e eeeee e e e e et e e e e e e e e e e e e e e e e ene e e e e e nnnn e e e e eennnneeeeennnnnnneees | seeernnniinnnes Jennnd 02/14/2024 ..... ZERO STAGE CAPITAL ... 2,413,303 [..oeeeeiiieieeiennans 2,820,000 |...
01F030-64-5 ......... LS 1T 1 PR [SSUUUUURRRUUUIN RN 03/15/2024 ..... ZERO STAGE CAPITAL ... 2,421,097 |oeeveiiiiiiiiiis 2,815,000 |...
01F032-63-3 ......... UMBS TBA B0YR ... eeeeeee e e e et e e e e e e e e e ee e e e e e enne e e e e eenna e e e e eennnneeeeennnnnneeees | seeernniiinnnes Jennd 02/14/2024 ..... ZERO STAGE CAPITAL ... 1,885,641 | 2,120,000 |...
01F032-64-1 . ..|UMBS TBA 30YR . 03/07/2024 ZERO STAGE CAPITAL 1,060,000 |.
01F040-62-8 . ..|UMBS TBA 30YR . 01/24/2024 ZERO STAGE CAPITAL 1,510,000 |.
01F040-63-6 . ..|UMBS TBA 30YR . 02/14/2024 ZERO STAGE CAPITAL N 2,405,000 |.
01F040-64-4 ......... UMBS TBA BOYR ... eeeeeee e e e et e e e e e e e e e e e e e e e e e e e e e e e ennn e e e e eennnneeeeennnnnneeees | seeereniiinnnes Jennnd 03/07/2024 ..... ZERO STAGE CAPITAL ... 938,393 [..coeeiiiiiieeeeens 1,010,000 |...
01F050-43-7 ......... LS 1T L PR [SSUUUUURRRRUUUIN RN 03/06/2024 ..... ZERO STAGE CAPITAL ... 995,234 [..ooiviiiiiiiiiiiinnns 1,000,000 |...
01F052-41-7 ......... UMBS TBA 15YR .. e et e e e e e e e e e e e e e e e e e e e e e enn s e e e eennn e e e eennnnnnneens | seeernniiinnnes Joeaas 12/29/2023 ..... ZERO STAGE CAPITAL ... .. 1,013,750 |.
01F052-62-3 ......... LS 1T 1 PR [SUUUUURRTUUUIN RN 01/10/2024 ..... ZERO STAGE CAPITAL ...
01F052-63-1 ......... UMBS TBA BOYR ... e e eeeee e e e et s e e e e e e e e e e e e e e e e e e e e e nnnn e e e e eennnneeeeennnnnnneees | aeeernnniinenes Jennnd 02/07/2024 ..... ZERO STAGE CAPITAL ...
01F052-64-9 ......... L 1T 1 PR [SUUUUURRTUUUIN RN 03/12/2024 ..... ZERO STAGE CAPITAL ... N
01F060-61-8 ......... UMBS TBA BOYR ... eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e nnnn e e e e e ennnneeeeennnnneeees | seeernnniinnnes Jennnd 01/10/2024 ..... ZERO STAGE CAPITAL ... 1,013,926 |.
01F062-62-2 LR PN [SSUUUURRRRRUUUIN RN 01/12/2024 ..... ZERO STAGE CAPITAL ... .. 1,855,038 |.
01F062-63-0 . ..| FNMA TBA 30YR . 02/07/2024 ZERO STAGE CAPITAL
01F062-64-8 . ..|FNMA TBA 30YR ... 03/12/2024 ZERO STAGE CAPITAL
3130B0-6Y-0 . ..| FEDERAL HOME LOAN BA . 02/23/2024 ZERO STAGE CAPITAL
3134H1-00-9 ......... | FEDERAL HOME LN MTG .. ZERO STAGE CAPITAL
3134H1-TB-9 . .. | FEDERAL HOME LN MTG .. ZERO STAGE CAPITAL
3134H1-UU-5 ......... | FEDERAL HOME LN MTG 02/22/2024 ..... ZERO STAGE CAPITAL ... 2,000,000 |.
361790-XL-7 ......... GNMA PASSTHRU MA7883 .... 02/08/2024 ..... ZERO STAGE CAPITAL ... 3,166,023 |.
912810-TH-1 ......... UNITED STATES TREAS 02/29/2024 ... ZERO STAGE CAPITAL ... 3,056,747 |.
912810-TU-2 ......... UNITED STATES TREAS 12/28/2023 ..... ZERO STAGE CAPITAL ... 3,694,793 |.
912828-X8-8 ......... UNITED STATES TREAS 02/05/2024 ..... ZERO STAGE CAPITAL ... 9,869,274 |. .... 10,435,000 |...
912828-ZN-3 UNITED STATES TREAS 01/12/2024 ..... ZERO STAGE CAPITAL ... 3,896,372 |oeereieeieeeeies 4,370,000 |...
91282C-AJ-0 . ..|UNITED STATES TREAS .. 03/08/2024 ZERO STAGE CAPITAL 3,874,736 |. 4,140,000 |.
91282C-AN-3 . ..|UNITED STATES TREAS .. 03/22/2024 ZERO STAGE CAPITAL 1,911,596 |. 2,045,000 |.
91282C-EH-0 . ..|UNITED STATES TREAS .. 02/14/2024 ZERO STAGE CAPITAL 6,106,357 |. 6,250,000
91282C-EM-9 . ..|UNITED STATES TREAS .. 01/26/2024 ZERO STAGE CAPITAL ..674,6% |. ..710,000 |.
91282C-EN-7 . ..|UNITED STATES TREAS .. 02/21/2024 ZERO STAGE CAPITAL 2,277,308 |. 2,395,000 |.
91282C-EP-2 ......... UNITED STATES TREAS 03/22/2024 ..... ZERO STAGE CAPITAL ... 853,821 |. 940,000 |...
91282C-EU-1 ......... UNITED STATES TREAS 03/05/2024 ..... ZERO STAGE CAPITAL ... 4,779,083 |oevvriniiiiiinnins 4,895,000 |...
91282C-FB-2 ......... UNITED STATES TREAS 02/29/2024 ... ZERO STAGE CAPITAL ... ... 11,445,255 |, .... 12,065,000 |...
912820-FC-0 ......... UNITED STATES TREAS 03/15/2024 ..... ZERO STAGE CAPITAL ... .. 13,441,801 |. .... 14,505,000 |...
91282C-FL-0 ......... UNITED STATES TREAS 01/29/2024 ..... ZERO STAGE CAPITAL ... 9,071,769 |o.eeieeeiieieeeeeeee 9,145,000 |...
912820-GM-7 ......... UNITED STATES TREAS 02/29/2024 ... ZERO STAGE CAPITAL ... 7,274,780 |ovevenniiiiiinins 7,705,000 |...
91282C-HC-8 ......... UNITED STATES TREAS ...02/07/2024 ..... WELLS FARGO 7,083,105 [o.eeeeeeennieeeeeenne 7,500,000 |...
91282C-HT-1 ......... UNITED STATES TREAS ...02/29/2024 ..... ZERO STAGE CAPITAL ... 1,651,063 [oovveiiiiiiniiiinns 1,600,000 |...
91282C-JJ-1 .. |UNITED STATES TREAS .. . 16,589,453 |. .16,000,000 |.
91282C-JM-4 . .. |UNITED STATES TREAS .. ZERO STAGE CAPITAL 1,929,022 |. 1,870,000 |.
91282C-JP-7 . .. |UNITED STATES TREAS .. ZERO STAGE CAPITAL 2,782,980 |. 2,755,000 |.
912820-J0-5 .. . |UNITED STATES TREAS ZERO STAGE CAPITAL ... 5,729,603 |...ouvuiiiiiiininnnnns 5,760,000 |...
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912820-JR-3 ......... [UNITED STATES TREAS ...eeeieieeimenieeeeemnnee e e eeennne e e eemnnna e e eeennnna e e eeennnnaeeeennnnneeeeennnnns | serssnnnenennns [oaeees 01/24/2024 ..... ZERO STAGE CAPITAL .t eeeeete e e e eeene e e e e eene s e e e e e s e e e e emn e e e e e eennne e e e eennnnneeeennnnns eeeennnnseeeennnnnneeeennnnnaenees Joemmnnaaereennnnnaneees 5,865,866 |. 5,935,000 |... .B FE
91282C-J7-9 . .. [UNITED STATES TREAS ...iiiiiiiiiiiiii i e rrnii e s srrnn s s s nnnnn s s s snnnnnssessnns | oeeeennnineenes [oonundd 01/31/2024 ..... =3 LY 0 ) RO KON 374,768 o 3,175,000 |...
91282C-Jii-2 ......... UNITED STATES TREAS ...eieeiieeeeieeee e e eeeene e e eeeenne e e e eennnn e e eeennnnaeeeernnnnaeeeennnnnnneeenns | seevennniinnnns Jonnad 02/08/2024 ..... VARIOUS ... ... 17,987,935 |. .... 18,000,000 |...
912820-JX-0 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie et e s e snnni s eenni s errnns s ssnnnnnnssnsnns | aeeeennnninenes fouand 02/22/2024 ..... VARIOUS ... ... 34,413,201 |. .... 34,380,000 ...
91282C-JZ-5 ......... UNITED STATES TREAS ...eeieeeieeeeeeen e e e eeeene e e eeeenne e e e eennnn e e eeennnnaeeeennnnnaeeeennnnnneneenns | seeevnnniinnnns Joonnnd 03/19/2024 ..... ZERO STAGE CAPITAL .t eeeeeeee e e e e et e e e e e e s e e e eemne e e e e eenn s e e e ennnnneeeeennnnnneeeennnnn [oeeernnnnneseermnnnaneeernnnnnneees Jreeennnnneeeeennnnnnees 3,208,217 |oviiiiiiiiiiiiiiieees 3,310,000 |...
912820-KA-8 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie et rrssi s s s sennn s snnnn s s snnnnnassnanns | aeeeennnnnenes fooiand 02/29/2024 ... ZERO STAGE CAPITAL ... R 5,855,000 |...
91282C-KB-6 ......... UNITED STATES TREAS ...eieeiieeeeieeee e e eeeene e e eeeenne e e e eennnn e e eeennnnaeeeernnnnaeeeennnnnnneeenns | seevennniinnnns Jonnad 03/07/2024 ..... ZERO STAGE CAPITAL ... 2,084,204 |eoreiiiieiies 2,080,000 |...
912820-KC4 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie et e s e snnni s eenni s errnns s ssnnnnnnssnsnns | aeeeennnninenes fouand 03/19/2024 ..... ZERO STAGE CAPITAL .evvuiniiiiiiii e e ceiii e s cesi e s ee s s s e ennas e e s sanaa s e e s sennan e e sennnnns [oeernnsnsnessrnnnnnnsssennnnnnnnees Jornninnnnnnnn 6,480,851 [.eiiiiiiiiniieiee 6,485,000 |...
912820-KD-2 ......... UNITED STATES TREAS ...iiieeuuusieermnnnnaseernnnnnssseernnnnssseennnnnnseennnnnnaseennnnnnssseernnnnnsseenne | seeesesssnsnnes |oennns 03/19/2024 ..... ZERO STAGE CAPITAL . evuuiiieeinsuueeeeennneseeeeennuasseennnnssaeeennnnnnsaeennnnnssaennnnnnnsseeennnns  [seeennnnnnsseernnnnnsesernnnnnnanee [oeernnnnnnseernnnnnaeee 1,087,852 |ourriianiiiernnninnnees 7,655,000
0109999999. Subtotal - Bonds - U.S. Governments 263,076,049
013051-ET-0 .........[ ALBERTA PROV .. 01/17/2024 ..... ZERO STAGE CAPITAL .t eeeeete e e e e e e e e e e e e e e e e e e e e e e e e e e e mn e e e e e e nnan e e e e ennnan
135087-J3-9 . .. | CANADA GOVT . 02/15/2024 RBC DEXIA ...
135087-L4-4 ......... CANADA GOVT .. e e e e e e e e e e e e e e e e e s e e e e enn e e e e e e nnnn e e e eennnnneeeeennnnnneeennns | seeevnnniinnens Jonnnd 01/04/2024 ..... RBC DEXIA ... N
135087-L9-3 ......... L0 RN [SSUUUURRRRUUU RN 02/14/2024 ..... RBC DEXIA ... .... 10,561,986 |. .... 11,400,000 |...
135087-M2-7 ......... CANADA GOVT e e et e e e e e e e e e e e e e e e s e e e e nnn e e e e e e nnnn e e e eennnnneeeeennnnnneeennnn | seevrnnniinnnns Jonnnd 03/21/2024 ..... RBC DEXIA ... .... 36,064,670 |. ....41,000,000 ...
135087-N6-7 ......... L0 RN [SSUUUUURRRUUU RN 02/09/2024 ..... RBC DEXIA ... ... 18,742,260 |. ....20,000,000 ...
135087-Q8-0 ......... CANADA GOVT e e et e e e e e e e e e e e e e e e s e e e e mnn e e e e e e nnnn e e e eennnnneeeeennnnnneeennns | seeevnnniinnnns Jonnad 01/04/2024 ..... RBC DEXIA ... ... 14,123,840 |. .... 14,000,000 ...
135087-R2-2 ......... L0 RN [SSUUUUURRRRUUU RN 02/05/2024 ..... RBC DEXIA ... ... 29,332,540 |. ....29,000,000 ...
13509P-JT-1 ......... CANADA HOUSING TRUST . ...03/13/2024 ..... RBC DEXIA ... .. 10,992,190 | ....11,000,000 ...
68333Z-AE-7 ......... ONTARIO PROV ...01/29/2024 RBC DEXIA B B
219868-CJ-3 . .. | CORPORACION ANDINA D . 01/17/2024 ZERO STAGE CAPITAL . 279,157 280,000
AN5281-53-9 . ..[ INDIA GOVERNMENT BOND 03/06/2024 ICAP ... 2,992,740 3,015,850
BM1186-60-0 . ..| INDIA GOVERNVENT BOND 03/06/2024 ICAP . 2,819,630 3,015,850
EJ6024-44-6 . .. |POWER FINANCE CORP LTD .... 03/11/2024 ICAP . 1,261,610 1,206, 340
71.6080-90-3 . .|REC LIMITED - GOVERNMENT Ol . 03/13/2024 ICAP . .. 1,824,958 |. .. 1,809,510 |.
ZP5624-97-5 ......... [AUSTRALIAN GOVERNMENT .............. i 03/07/2024 ..... MIZUHO . .... 16,451,454 |. ....31,000,000 ...
0309999999. Subtotal - Bonds - All Other Governments 163,415,217 186, 127,550
97705M-GS-8 ......... |WISCONSIN ES LS PP PPPPPP IFTTTTTTUeUpyproN | ...... 02/27/2024 ..... |ZERO ES T S L P AP PPN 3,215,850 |..evvuniiiiiiiiinnnnns 3,000,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 3,215,850 3,000,000
649660-XM-7 ......... |C|TY OF NEW YORK NY ..iiiiuueniiiiiiuiiissiiiiuiieseciusinsesssessiassesseennnneeseesnnnsseesesnnnnssenes | snseeessessnnns | ...... 01/12/2024 ..... |ZERO ES T S L P AP PPN 2,997,916 |.oevvuniiiiiiiiiinnns 2,775,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 2,997,916 2,775,000
01728R-QC-6 ......... ALLEGHENY CNTY PA .eeriiiiiiiiiie it srnni s ensnis s snnnna s ssnnnnnns | aeeeeennnnnenes fonnnd 01/04/2024 ..... ZERO STAGE CAPITAL .ivvueniiiiiiiiie e s cieii e e s e s eeri e e s esni e s s e esaa e e s s snnnn e s e ssnnnns [oeeennnssnssssnnnnnnsseernnninnnees Joermninnersennninneeennns 28,041 |ooveiiiiiiiiiiie 25,000
01728R-QF-9 ......... ALLEGHENY CNTY PA . e et e et e e e e e e e e ee e e e ee e e e e e ennne e e e eennnneeeeennnnnns | seeevnnnninnnns Jonnad 01/04/2024 ..... ZERO STAGE CAPITAL . e eeeete e e e eeene e e e e een s e e e ee s e e e e enna e e e e e eennneeesennnnneeeennnnns reeennnnaseeeennnnnneeeemnnnnaenees Joemnnnaaereemnnnnaneees 2,776,051 |. 2,475,000 |...
01757L-GT-7 ......... ALLEN CNTY OHIO HOSP .evveeiiiiiiiieiie i e s s srnnni s ennnnns s snnnnns | aeeeeennnnnenes fonnnd 02/21/2024 ..... =3 LY 0 ) RO KON 2,012,684 |. 1,840,000 ...
01F020-62-0 UMBS TBA B0YR ... eeeeeee e e e et e e e e e e e e e e e e e e e e e e e e e e nnnn e e e e eennnneeeeennnnnnneees | aeeernnniinnnes Jennnd 02/07/2024 ..... ZERO STAGE CAPITAL ... .... 14,637,037 |. .... 18,335,000 |...
01F020-63-8 . .|UMBS TBA 30YR N .. 03/11/2024 ZERO STAGE CAPITAL .. 9,819,334 |. . 12,400,000 |.

02765U-RB-2 .
041431-TR-8 .
09182N-BR-0 .
091827-AM-9 . .
091827-DL-8 .........
13057E-EC-4 .........
155048-DW-8 .........
167736-W7-8 .........
181144-UB-0 .........
19648F-XS-8 .........
19648F-XT-6 .........
19648G-HU-9 .........

.. | AMERICAN MUN PR OHI .
.. | ARLINGTON CNTY VA ..
..|BLACK BELT ENERGY GA .
.| BLACK BELT ENERGY GA ..

BLACK BELT ENERGY GAS DIST AL GAS PROJEC .
CALIFORNIA PUB FIN A ...
CENTRAL PUGET SOUND
CHICAGO ILL WTR REV
CLARK CNTY WASH SCH
COMMONSPIRIT HEALTH
COLORADO HEALTH FACS .... .
COLORADQ HSG & FIN A 1oieitieieeeiiiii ettt

02/21/2024 .....
01/26/2024 .....
02/01/2024 .....
02/29/2024 .....
03/14/2024 .....

...03/14/2024 .....

03/20/2024 .....

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

1,389,665 |.
1,591,875 |.
..550,000 |.
25,031 |.

1,225,000 |.
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196632-4Y-6 ......... COLORADO SPRINGS COL ... 01/03/2024 ..... ZERO STAGE CAPITAL ... .. 1,546,434 |. .. 1,355,000 |... .C FE
20775H-L9-2 ......... CONNECTICUT ST HSG F ... 02/21/2024 ..... ZERO STAGE CAPITAL ... 760,000 |.
240523-A7-5 ......... DE KALB CNTY GA WTR 02/15/2024 ..... ZERO STAGE CAPITAL .t eeeeete e e e eeene e e e e eene s e e e e e s e e e e emn e e e e e eennne e e e eennnnneeeennnnns eeeennnnseeeennnnnneeeennnnnaenees Joemmnnaaereennnnnaneees 2,411,166 |.
254764-Jli-4 ......... DISTRICT COLUMBIA HO ... 02/26/2024 ..... ZERO STAGE CAPITAL ...
25476F-0T-1 ......... DISTRICT COLUMBIA 01/31/2024 ..... ZERO STAGE CAPITAL ...
25477G-WB-7 ......... DISTRICT COLUMBIA IN . 03/05/2024 ..... ZERO STAGE CAPITAL ...
261149-AV-0 ......... DOWNTONWN DALLAS DEV 02/13/2024 ..... ZERO STAGE CAPITAL ...
313206-CB-4 ......... FHLMC PC 15Y SB8166 02/23/2024 ... ZERO STAGE CAPITAL ...
313206-E9-7 ......... FHLMC PC 15Y SB8260 03/06/2024 ..... ZERO STAGE CAPITAL ...
3132D0-XP-6 . .| FHLMC PC 30Y SD3386 .. ZERO STAGE CAPITAL

313200-A5-2 .
313200-E4-1 .
313200-HA-4 ........
3132E0-WW-9 .........
3133CG-MG-9 .........
3133KQ-AE-6 .........
3133KR-PV-0 .........
3133KR-VH-4 .........
313303-G9-6 .........
3136BR-GB-7

3137HB-XZ-2 .
3137HB-20I-7 .
31403J-116-9 .
3140A2-2N-8 .
3140KV-SP-6 . .
3140ME-BL-9 .........
31400L-NW-4 .........
31400P-FM-4 .........
31400R-SE-4 .........
314008-FL-0 .........
3140X8-QM-2

31418E-D7-2 .
31418E-DE-7 .
31418E-J5-0 .
S1418EKV-1 .
31418E-M0-0 . .
31418E-P3-8 .........
31418E-P4-6 .........
S1418E-RN-2 .........
347075-AB-9 .........
368497-HY-2 .........
425507-HK-9 .........
44420R-AT-7 .........
445047-NC-3 ...
447819-0Y-0 .
45120Y-4U-7 .
45120Y-5M-4 . .
452031-XD-8 .........

..|FHLMC REMIC SERIES .
..|FHLMC REMIC SERIES ...
.. | FEDERAL NATL MG
.. | FNMA PASSTHRU DA2548 ....
.| FNMA PASSTHRU BO9525 .
FNMA PASSTHRU BV0942 ....
FNMA PASSTHRU CB1295 ....
FNMA PASSTHRU CB3771 ...
FNMA PASSTHRU (B5916 ....
FNMA PASSTHRU CBB470 ...
FNMA PASSTHRU FM4959 ....
..|FNMA PASSTHRU MA4625 .
..| FNMA PASSTHRU MA4600 .
..| FNMA PASSTHRU MA4783 .
..| FNMA PASSTHRU MA4807 .
.| FNMA PASSTHRU MA4866 .
FNMA PASSTHRU MA4941 ...
FNMA PASSTHRU MA4942 ....
FNMA PASSTHRU MA4992 ....
FORT CARSON FAMILY H ...
GEISINGER AUTH PA HE ...
HENNEPIN CNTY MINN ...

HUDSON YDS INFRASTRU .

..|FHLMC PC 30Y SD8128 ..
.| FHLMC PC 30Y SD8255 ..

FHLMC PC 30Y SD8325

FHLMC PC 30Y SD4229 ..
FHLMC PC 30Y QH3959 ..

FHLMC PC 30Y RA8105
FHLMC PC 30Y RA9436

FHLMC PC 30Y RA9616 ..

FHLMC PC 406
FNMA REMIC TRUST ...

.. |HUMBLE TEX INDPT SCH ...
..|HURST EULESS BEDFORD .
..| IDAHO HSG & FIN ASSN .
.| IDAHO HSG & FIN ASSN .
ILLINOIS HSG DEV AUT ....

01/29/2024
02/16/2024
12/29/2023
12/18/2023
01/17/2024
02/09/2024
02/21/2024
02/27/2024
02/05/2024
03/15/2024
01/02/2024
03/11/2024
12/18/2023
03/07/2024
12/20/2023
02/12/2024
02/22/2024
12/14/2023
12/18/2023
12/19/2023
12/19/2023
02/14/2024
01/02/2024
02/14/2024
02/12/2024
01/10/2024
02/20/2024
01/29/2024
01/31/2024
02/01/2024

...03/08/2024
...02/15/2024

03/01/2024
03/07/2024
03/07/2024
02/14/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
MORTGAGE PAYDOIN ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
MORGAN STANLEY
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

549,001 |.
483,594 |.
..246,250 |.
.. 708,899 |.

.0
..400,156 |.
52,187 |.
..542,734 |.

,504,509 |...
.. 722,427 |...
.. 499,999 |...
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45203U-XE-6 ......... ILLINOIS HSG DEV AUT . 02/14/2024 ..... ZERO STAGE CAPITAL ... 250,000 | 1.AFE
452153-GF-0 ......... ILLINOIS ST 02/14/2024 ..... ZERO STAGE CAPITAL ... .. 2,519,042 |.

452641-LX-9 ......... IMPERIAL CALIF CMNTY . 03/07/2024 ..... ZERO STAGE CAPITAL ...

464637-AS-6 ......... ISLE WIGHT CNTY VA E . 01/31/2024 ..... ZERO STAGE CAPITAL ...

472682-7B-2 ......... JEFFERSON CNTY ALA S ... 02/13/2024 ..... ZERO STAGE CAPITAL ...

472682-2E-6 ......... JEFFERSON CNTY ALA S ... 01/11/2024 ... ZERO STAGE CAPITAL ...

472682-2F-3 ......... JEFFERSON CNTY ALA' S ... 01/23/2024 ..... ZERO STAGE CAPITAL ... .
472682-2H-9 ......... JEFFERSON CNTY ALA S ... 01/11/2024 ... ZERO STAGE CAPITAL ... 335,140 |. 305,000 |...
472682-2R-7 ......... JEFFERSON CNTY ALA S ... 01/12/2024 ..... ZERO STAGE CAPITAL ... 1,623,885 |. 1,515,000 |...
486063-ZH-6 . ..|KATY TEX INDPT SCH D . 01/03/2024 ZERO STAGE CAPITAL 1,057,760 |. 1,000,000 |.
546417-CJ-3 . ..|LOUISIANA ST ... 02/14/2024 ZERO STAGE CAPITAL 5,675,573 |. 5,140,000 |.
54811B-L4-1 . ..|LOWER COLO RIV AUTH 03/08/2024 ZERO STAGE CAPITAL 1,281,966 |. 1,165,000 |.
55844R-YlI-8 ......... MADISON WIS 01/10/2024 ..... ZERO STAGE CAPITAL ... 1,749,066 |. 1,505,000 |...
56035D-GT-3 ......... MAIN STR NAT GAS INC .... 02/22/2024 ..... ZERO STAGE CAPITAL ... 2,904,9% |. 2,715,000 |...
56035D-HK-1 ......... MAIN STR NAT GAS INC .... 03/08/2024 ..... ZERO STAGE CAPITAL ... 1,948,991 |. 1,825,000 |...
56041M-WR-1 ......... MAINE GOVERNVENTAL F .... 01/25/2024 ..... ZERO STAGE CAPITAL ...

574300-PR-4 ......... MARYLAND ST TRANSN A ... 02/22/2024 ..... ZERO STAGE CAPITAL ... . K .
575577-NZ-0 ......... MASSACHUSETTS BAY TR ... 01/08/2024 ..... ZERO STAGE CAPITAL ... 2,902,154 |. 2,655,000 ...
57582R-5Y-8 ......... MASSACHUSETTS ST 01/11/2024 ... ZERO STAGE CAPITAL ettt e e et e e e e einiees [oreeeeeeeeiieee e e e e esieneeeeeeis [orrneeeeeeeiineeaeeans 4,638,876 |. 3,855,000 ...
57582R-6P-6 MASSACHUSETTS ST 02/12/2024 ..... ZERO STAGE CAPITAL ... 3,526,857 |. 3,015,000 |...
50261A-Y5-0 . .| METROPOL ITAN TRANSN 03/20/2024 ZERO STAGE CAPITAL 2,626,830 |. 2,300,000 |.

. [MICHIGAN ST TRUNK LI .

504695-4Q-8 ........ 03/06/2024 ZERO STAGE CAPITAL 1,448,131 1,285,000 |.
507783-21I-8 . ..|MIDLAND TEX INDPT SC . 03/06/2024 ZERO STAGE CAPITAL 3,804,905
603827-WT-9 . .. [ MINNEAPOLIS & ST PAU . ZERO STAGE CAPITAL 2,167,643
604920-211-7 . .. | MINNESOTA AGRIC & EC . ZERO STAGE CAPITAL 124,114
604920-3E-6 ......... MINNESOTA AGRIC & EC ... 01/11/2024 ... ZERO STAGE CAPITAL ... 934,768 |.
61334P-EP-4 ......... MONTGOMERY CNTY MD ... 01/30/2024 ..... ZERO STAGE CAPITAL ... 1,152,508 |.
645798-HD-0 ......... NEW JERSEY ENVIRONME . 02/12/2024 ..... ZERO STAGE CAPITAL ... 1,492,410 |.
64613C-AZ-1 ......... NEW JERSEY ST TRANSN ... 01/24/2024 ..... ZERO STAGE CAPITAL ...

646140-FX-6 ......... NEW JERSEY ST TPK AU ... 03/20/2024 ..... ZERO STAGE CAPITAL ...

649665-AV-8 NEW YORK N Y 02/29/2024 ..... ZERO STAGE CAPITAL ...

64990F-6D-1 . ..|NEW YORK ST DORM AUT . 03/14/2024 ZERO STAGE CAPITAL

64990G-XY-3 . ..|NEW YORK ST DORM AUT . 02/15/2024 ZERO STAGE CAPITAL

650009-2H-5 . . |NEW YORK ST TWY AUTH . 01/31/2024 ZERO STAGE CAPITAL

650009-24-8 . ..[NEW YORK ST TWY AUTH . 02/14/2024 ZERO STAGE CAPITAL
-[NEW YORK ST DORM AUT .

65000B-S6-6 . . 02/28/2024 ZERO STAGE CAPITAL

650116-HA-7 ......... NEW YORK TRANSN DEV 02/21/2024 ..... ZERO STAGE CAPITAL ... . . .
65830R-DA-4 ......... NORTH CAROLINA TPK A .... 01/23/2024 ..... ZERO STAGE CAPITAL ... 1,582,770 |. 1,500,000 |...
65830l-AF-5 ......... NORTH CAROLINA TPK A ... 01/31/2024 ..... ZERO STAGE CAPITAL ... 1,181,406 |. 1,095,000 |...
66528P-BQ-0 ......... NORTHERN IND COMMUTE ... 02/15/2024 ..... ZERO STAGE CAPITAL ...

667826-FH-9 ......... NORTHWEST TEX INDPT 02/06/2024 ..... ZERO STAGE CAPITAL ... .
677632-N7-2 ......... OHIO ST UNIV GEN RCP .... 01/09/2024 ..... ZERO STAGE CAPITAL ... 1,848,731 |. 1,875,000 |...
67766U-XR-8 ......... OHIO ST WTR DEV AUTH ... ...03/21/2024 ..... ZERO STAGE CAPITAL ... 2,152,288 |. 2,010,000 |...
67868U-JD-6 ......... OKLAHOMA CNTY OKLA F ... ...02/09/2024 ..... ZERO STAGE CAPITAL ... 887,612 |. ..790,000 |...
68276F-D0-0 . ..| ONONDAGA CNTY N Y TR . 01/25/2024 ZERO STAGE CAPITAL 1,018,285 |. ..945,000 |.
68276F-DS-6 . ..| ONONDAGA CNTY N Y TR . 12/28/2023 ZERO STAGE CAPITAL 1,496,250 1,500,000 |.
71883M-PM-0 . ..| PHOENIX ARIZ CIVIC I . 03/05/2024 ZERO STAGE CAPITAL 1,459,063 1,350,000 |
7335811-V8-4 ......... PORT AUTH N Y & N J oeiiieiiiiiiiiiiiiiiiiee ettt eeeeeinns | ceeeeniieeeees [oend 01/30/2024 ..... ZERO STAGE CAPITAL 1eiiiiitttteeeteitt ettt ettt ettt et ittt et e ettt e e e sttt e essnibiee [otbiteeeeniiteteeeesiitereeeaanes [oibieeeeaaiieieeeens 1,726,008 J..oovvvvieeeiiinen 1,580,000 |...
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T4265L-T5-7 ......... PRIVATE COLLEGES & U ... N [ UV R 12/28/2023 ..... 2 0T R NP R B 20 .y I AN 1,080,000 |...
TA440D-EL4 ......... KENTUCKY INC KY PUB ..o [ eeeeeeeeeeeee [ 02/22/2024 ..... A S 0 ORI IO R I o\ 30 E N 3,540,000 |...
76116F-AC-1 ......... RESOLUTION FDG CORP

...... 03/19/2024 .....[ZERO STAGE CAPITAL ... ..... 2,005,000 |...
786744-HT-2 ......... SAGINAN MICH HOSP FI weveeiiiiiie e sins | eeeeeniineeees [onnd 03/11/2024 ..... ZERO STAGE CAPITAL ...
790409-HC-3 ......... ST JOHNS ONTY FLA SC ..t einneees | ceeeeniiienees [eeeed 03/06/2024 ..... ZERO STAGE CAPITAL ...
790409-HJ-8 ......... ST JOHNS ONTY FLA SC ..evviiiieeiiiiiii ettt siinnees | ceeeesinneees [oend 03/06/2024 ..... ZERO STAGE CAPITAL ... . K
T9574C-EE-9 ......... SALT RIV PROJ AGRIC ..eeeeeeeiiiiee e enee e eins | eeeeeniiienees [eeeed 01/24/2024 ..... ZERO STAGE CAPITAL ... 1,045,746 |.
79574C-FR-9 ......... SALT RIV PROJ AGRIC ..eeeeeeiiiiiiee ettt e e e sins | ceeeeniiieenes [oned 02/21/2024 ..... ZERO STAGE CAPITAL ... 2,413,514 |.
88046K—KY-1 ......... TENNESSEE HSG DEV AG ...eeeeeeeiiieeieeeiiiiie et eeineee e e | eeeeeniiienees [eeeed 02/14/2024 ..... ZERO STAGE CAPITAL ...

882830-B0-4 . ..| TEXAS TRANSN COMMN . 03/07/2024 ZERO STAGE CAPITAL

91417N-CY-9 . ..|UNIVERSITY COLO ENTE . 01/31/2024 ZERO STAGE CAPITAL

917393-DD-9 ......... | UTAH CNTY UTAH HOSP .. 02/29/2024 ZERO STAGE CAPITAL K K
92778F-LW-1 ......... ] VIRGINIA COLLEGE BLD ....coueeriiiieeeiiiie e eeines | reeeeeeeiies [l 02/23/2024 ..... ZERO STAGE CAPITAL ... 1,612,955 |. 1,455,000 |...

92778U-CC-2 ......... VIRGINIA COMMLTH TRA ...
928105-CC-7 ......... VIRGINIA SMALL BUSIN ....

...... 03/05/2024 .....[ZERO STAGE CAPITAL ...
...... 01/03/2024 .....[ZERO STAGE CAPITAL ...

...5,450,354 |. 5,050,000 |...

1,415,000 |...

92812U-5E-4 ......... VIRGINIA ST HSB DEV .vevvteretesetesestese sttt ste et snesesnenennssensnnenens | eeveenneinnnes |ovenes 03/12/2024 ... ZERO STAGE CAPITAL ...

930876-FT-9 ......... WAKE CNTY N C LTD 0B vovveveveereeeseseeseeeseeesesessenessesessessssesessesessesessasessssensssesnnnnne | eeeressenenes |oenes 02/26/2024 ... ZERO STAGE CAPITAL ... .
93878Y-DS-5 ......... WASHINGTON D € MET A eevreevenetenetenestesesteneseeseseeseseeseseeseseesenessenessenesnesesnenesnenennene | eevensneinnnes |ovenes 01/10/2024 ... ZERO STAGE CAPITAL w.vvertreseeresteseeeseeesenessesessesessesestesesnesesseseseesensesensesesessenesnenes |oressesenssensssenesensssesennee foovenenenennereneerenss2,995,328 Looviiviiniinininnnnas 2,700,000 |...
9770BM-TV7 ........ WISCONSIN ST | [T 02/15/2024 ... ZERO STAGE CAPITAL ... I 10 2,803,172 v 2,145,000 |...
977123-40-8 ......... WISCONSIN ST TRANSN .. eeteettertaieneeenesanencssenestanessanessenesnenessanesssnenssnensasenssnanesene | coveonseinnee |ovens 03/20/2024 ... ZERO STAGE CAPITAL .vstutesttesttesttetesstenestenestesestenestenessenensasensesensenenessenessenessenes |onensssensssensssenessenesseensane |oosenensaensanneanans 2,041,653 |.voeiieiiiiiiiaenes 1,760,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 218,308,066 212,398,978
001084-AR-3 ......... ABCO CORP .ottt ettt ettt ettt ese st es e b e et st enessenesnenesnenennenen | eeveinnnennne |oenes 03/18/2024 ..... ZERO STAGE CAPITAL ... 109,913 |. ..110,000 |...
001846-AA-2 ........ ANGI GROUP LLC +.vvevvteeeteeeeseeeteseeseseeseseesesessesssaesesnesessesassesassssassesessssesessesessesnnsas | eeeressenenes |ouenes 01/24/2024 ... ZERO STAGE CAPITAL ... 172,763 |. ..205,000 |...
00218K-AB-9 ARI FLEET LEASE TRUS .evveevsesteseieteeese et seeseseetese et snesesnenesseneseesennsnennenennns | eeveesseinnnes |ouenes 02/12/2024 ... ZERO STAGE CAPITAL ... 499,968 |.

00287Y-DT-3 .
00287Y-DU-0 .

..|ABBVIE INC .....
..|ABBVIE INC .....
.| ACRISURE LLC / ACRIS .

02/22/2024
02/22/2024

ZERO STAGE CAPITAL
MORGAN STANLEY ..

1,713,216 |
.. 498,425 |.

00489L-AK-9 . . 02/05/2024 ZERO STAGE CAPITAL ..504,598 |.
00867F-AA-6 . ..| AHEAD DB HOLDINGS LL . ZERO STAGE CAPITAL ..274,920 |.
009158-BK-1 . ..| AIR PRODUCTS AND CHE . ZERO STAGE CAPITAL K K .. 747,945 |.
01627A-AB-4 ......... ALIGNED DT CEN ISS L ... R 03/06/2024 ..... ZERO STAGE CAPITAL ... O ... 44,699 |.
01883L-AF-0 ......... ALLIANT HLDGS INTER R P UV 02/16/2024 ..... ZERO STAGE CAPITAL ettt e e et e e e e einiees [oreeeeeeeeiieee e e e e esieneeeeeeis [orrneeeeeeeiineeaeeans 1,181,475 |.
019576-AD-9 ......... ALLIED UNVL HOLDCO L +eveeeiiiiiiiee ittt innnee e snns | eeeeesiineenes [oeed 02/02/2024 ..... ZERO STAGE CAPITAL ... e | 2,370,000 |.
02156T-AA-2 ......... YPSO FINANCE BIS CORPORATE .....eeieeieiiiie et [ eeiiiiieeenn [ 02/13/2024 ..... ZERO STAGE CAPITAL ... JU ...91,875 |.

02156T-AB-0 ......... YPSO FINANCE
025816-DP-1 AMERICAN EXPRESS CO
03027X-CH-1 . ..| AMERICAN TOWER CORP ..
030401i-BD-6 . ..| AMERICAN WTR CAP COR .
03073E-AU-9 . .. | CENCORA INC .............
03466H-AB-9 . ..| ANGEL OAK MORTGAGE TRUST .
.| ANGEL OAK MORTGAGE T .

...... 03/20/2024 .....[ZERO STAGE CAPITAL ...
...... 02/12/2024 .....|ZERO STAGE CAPITAL ...
03/04/2024 ZERO STAGE CAPITAL
02/20/2024 ZERO STAGE CAPITAL
02/05/2024 ZERO STAGE CAPITAL
03/07/2024 ZERO STAGE CAPITAL

.. 423,375 |.
445,000 |.
.. 744,638 |.
.. 747,608 |.
.. 749,003 |.
96,154 |.

034942-AC-6 . . . 02/06/2024 ZERO STAGE CAPITAL 249,192 |.
03523T-BY-3 ......... ANHEUSER-BUSCH INBEV .... U P ORI 03/19/2024 ..... ZERO STAGE CAPITAL ...
03690A-AK-2 ......... ANTERO MIDSTREAM PAR ...eieiiiiiiiee ittt e e ssnns | ceeeesiiieeees [oeed 01/11/2024 ... ZERO STAGE CAPITAL ...
03740M-AC-4 ......... AON NORTH AMERICA IN et eines | ceeeesiiineees [eeeed 02/28/2024 ..... ZERO STAGE CAPITAL ...
038779-AB-0 ......... ARBYS FUNDING LLC ...evviiiieeiiiiiis ettt e s snnnnnaeees | ceeneninnneees [oend 02/14/2024 ..... ZERO STAGE CAPITAL ...
04302X-AA-2 ......... ARTERA SVCS LLC ..veeeeeeeietee et ennnees | ceeeeniiineees [eeeed 02/07/2024 ..... ZERO STAGE CAPITAL ...

04316J-AH-2 ......... GALLAGHER ARTHUR J & .
04624V-AC-3 ......... ASSUREDPARTNERS INC ..
04625H-AJ-8 ......... ASTON MARTIN CAPITAL HOL

...... 02/12/2024 .....|ZERO STAGE CAPITAL ...
...02/07/2024 ..... ZERO STAGE CAPITAL ...
...... 03/14/2024 .....[ZERQ STAGE CAPITAL
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04636N-AN-3 .......... ASTRAZENECA FINANCE .....eeeeeeeeeeeietee e e e eeee e e e e eene e e e eene e e e e e mnn e e e e eennneeeeernnnnnnneenns | seeernnninnnns Jonnnd 02/21/2024 ..... ZERO STAGE CAPITAL e e eeeeeee e e e e eeee e e e e e ee s e e e eemnes e e e e eenn s e e e ennnnnneeeeennnnnneeeennnnn [oeeermnnnnnneermnnnaneeermnnnnneees [reeennnnneeeeennnnneeeenns 996,340 |oiiiiiiiiiiiiiiins 1,000,000 |... 1.F FE
04685A-35-8 ......... ATHENE GLOBAL FUNDING ....eevvveniiiiiiiiiniiiiiiiin e scirii e sernsi e ernnnns s sennnns s ssnnnnnsenns | aeeeeennnnneens founnd 02/20/2024 ..... LY 0 P R KPP 1Y (111 [V EO . 1,000,000 |...
04685A-3T-6 ......... ATHENE GLOBAL FDG .vveeeeeeeeneeeeeceeee e e e eeene e e e eeene e e e e eenn s e e e eennnneeeeennnnnneesennnnnnees | seeevnnninnnes Jonnnd 03/21/2024 ..... ZERO STAGE CAPITAL ...
048677-AB-4 ......... ATLANTIC MARINE CORP ....eiviireieiiiiiiiie s e ciiiie e e s renii e e s srnnis e s essnn s s ssnnnnnssessnnnnnnnes | aeeeeenninnenes fouund 01/29/2024 ..... ZERO STAGE CAPITAL ...
05377R-HY-3 ......... AVID BUGET RENT CAR 01/08/2024 ..... ZERO STAGE CAPITAL ...
05377R-JK-1 ......... AVIS BUDGET RENTAL CAR FUNDING AESOP LLC .... 03/05/2024 ..... ZERO STAGE CAPITAL ...
05377R-JL-9 ......... AVIS BUDGET RENTAL CAR FUNDING AESOP LLC . 03/05/2024 ..... ZERO STAGE CAPITAL ...
05609V-AJ-4 ......... BX CM MTG 2021-VOLT 02/29/2024 ... ZERO STAGE CAPITAL ...
05611V-AC-5 ......... BX COML MTG TR ... 01/17/2024 ..... ZERO STAGE CAPITAL ...
05612G-AC-7 . ..|BX COML MTG TR ... 03/06/2024 ZERO STAGE CAPITAL
06051G-MA-4 . ..| BANK AMERICA CORP .. 02/14/2024 BARCLAYS ...
075887-CS-6 . ..| BECTON DICKINSON & C . 02/05/2024 ZERO STAGE CAPITAL . N
08576P-AL-5 ......... BERRY GLOBAL INC ..eeeeeeeeeeeeeee e e e e e e e e e e e e e e e e eene e e e e e e e e e ennnneeeennnnnnes | aevevnnnninnnns Jonnad 03/04/2024 ..... ZERO STAGE CAPITAL ... 290,000 |.
08576P-AP-6 ......... BERRY GLOBAL INC ...evvvenniiiiiiiii et ennni s ennnin s snnnnnnes | aeeeennnnnnenes [ounnd 01/10/2024 ..... ZERO STAGE CAPITAL ... 498,570 |.
09031W-AE-3 ......... BIMBO BAKERIES USA | . 01/04/2024 ..... ZERO STAGE CAPITAL ... 197,808 |.
09261H-AP-2 ......... BLACKSTONE PRIVATE C .... 01/05/2024 ..... ZERO STAGE CAPITAL ... 207,780 |.
09290D-AB-7 ......... BLACKROCK FUNDING IN ... 03/05/2024 ..... ZERO STAGE CAPITAL ...
093645-AJ-8 ......... BLOCK COMMUNICATIONS ... 03/11/2024 ..... ZERO STAGE CAPITAL ...
09624H-AA-T7 ......... BLUEL INX HOLDING 01/03/2024 ..... ZERO STAGE CAPITAL ... .
09628V-All-4 BLUEMOUNTAIN CLO LTD .... 03/18/2024 ..... ZERO STAGE CAPITAL ... 300,000 |.
09630A-AN-6 . ..| BLUEMOUNTAIN CLO LTD . 03/07/2024 ZERO STAGE CAPITAL ..400,000 |.
096630-AK-4 . ..| BOARDWALK PIPELINES 02/08/2024 ZERO STAGE CAPITAL .. 748,9% |.
097023-CY-9 . ..|BOEING CO ............ 03/13/2024 ZERO STAGE CAPITAL .. 595,264 |.
10569L-AA-3 . ..| BRAVO RSDL FDNG TR . ZERO STAGE CAPITAL 249,996
10569L-AB-1 . ..|BRAVO RSDL FDNG TR . ZERO STAGE CAPITAL .. 149,999
10570F-AB-1 ......... BRAVO RESIDENTIAL ...evvviiieiiiiiiie e it e erni s srsni e s sennna s e sesnnnn s essnnnnns | seeeeennnnnenes Jouaid 01/18/2024 ..... ZERO STAGE CAPITAL ... 100,000 |.
114259-AX-2 ......... BROOKLYN UNTON GAS € .eveeeeeeeeiee e e e eeeee s e e e eeee s e e e eeeee e s e eeenne e e e eeennnaeeeeennnnneeeennnns | seeevnnnninnnns Jonnnd 02/12/2024 ..... ZERO STAGE CAPITAL ... .. 256,498 |.
12510H-AA-8 ......... CARS-DB4 LLP 20201 .....oeiiviiniiiiiiiiiieeciiii e e eesni s seann e s snnna s s ssnnnneeees | aeeeennnineees foiand 01/29/2024 ..... ZERO STAGE CAPITAL ... ... 85,758 |.
125523-CV-0 ......... THE CIGNA GROUP ....eeeeeiee e e eeieee e e e e e et e e e e e e e e e e e e e e ennne e e e eemnnnseeeennnnnnneeennnnn | seevrnnniinnnes Joennad 02/05/2024 ..... ZERO STAGE CAPITAL ... 749,648 |.
12502B-AS-3 ......... CNH INDUSTRIAL CAPIT 1ovveiniiiiiiiie e e cirii e e erii e e sennns s s snnnnn s s snnnnnnssssnnnnns | aeeeeennnnenes fouand 03/19/2024 ..... ZERO STAGE CAPITAL ... 743,678 |.
126117-AY-6 CNA FINL CORP 02/06/2024 ..... VARIOUS . 1,727,758 |
126307-BA-4 . ..| CSC HOLDINGS LLC 03/13/2024 ZERO STAGE CAPITAL .. 331,313 |.
12653C-AL-2 . .| CNX RES CORP ... 03/01/2024 ZERO STAGE CAPITAL 94,838 |.
12654A-AA-9 . ..| ONX MIDSTREAM PARTNE . 03/06/2024 ZERO STAGE CAPITAL .. 242,688 |.
12769G-AC-4 . ..| CAESARS ENTERTAINMENT 01/24/2024 ZERO STAGE CAPITAL ..280,000 |.
134429-BM-0 . .. | CAMPBELL SOUP CO ... 03/19/2024 ZERO STAGE CAPITAL .. 174,876 |.
134429-BP-3 ......... | CAMPBELL SOUP CO ...eeeeieeieeeemneie e e eeienie e e e e eeen e s e eeennne e s e eemenn e e e eemnnnneeeeennnnneeeennnnns | senssneeesnnnn [onees 03/19/2024 ..... ZERO STAGE CAPITAL ... 747,285 |.
14149Y-BP-2 ......... CARDINAL HEALTH INC ...iiiiiiiiieiiiiii e cceii s e sennn e s senna s s snnnnneeens | aeeeennnnnnenes fouand 02/14/2024 ..... ZERO STAGE CAPITAL ...
146869-AL-6 ......... CARVANA €0 .. e e et e e e e e e e s e e e e e e e e e e e e e e e e nnnn e e e e eennnneeeeennnnneeeeennnnnneeens | seeernnniinenes Jonnnd 02/15/2024 ..... PIK - PAID IN KIND ...
146869-Al-4 ......... L0 PR [SSUUUUURRRRUUUI RN 02/15/2024 ..... PIK - PAID IN KIND ...
146869-AN-2 ......... CARVANA AUTO REC ... eeeeeneeeeeemn e e e eemnn e e e eeenne e e e eennn s e e e eennnnnseeeennnnneeeeennnnnneeennnnn | seevvnnniinnnes Jonnnd 02/15/2024 ..... PIK - PAID IN KIND ...
14913U-AF-7 ......... CATERPILLAR FINL SVC ...iiiiiiiiiiiiiii e cesnn e snnnnnnseenns | aeeeeennnnneees founnd 02/22/2024 ..... ZERO STAGE CAPITAL ... N
15189X-BE-7 ......... CENTERPOINT ENER HOUSTON .. ...02/26/2024 ..... ZERO STAGE CAPITAL ... 996,520 |.
15675F-AA-6 ......... CERBERUS ...02/21/2024 ... ZERO STAGE CAPITAL ... 750,000 |.
15675F-AE-8 . .| CERBERUS .. 02/21/2024 ZERO STAGE CAPITAL ..250,000 |.
15675F-AG-3 . ..| CERBERUS ..... 02/21/2024 ZERO STAGE CAPITAL ..250,000 |.
161929-AB-0 . ..| CHASE HOME LENDING . 02/22/2024 ZERO STAGE CAPITAL .. 989,375 |.
16411R-AL-3 ......... CHENIERE ENERGY INC ....iiiiurinniiiiiiuiiniiiiiiuuiniessiiuninesesssnnnsseseessnnssesseesnnnsesseesnnnnennee | aeeeeennnnnenes |oussnd 03/05/2024 ZERO STAGE CAPITAL ... 399,156 |.
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171239-AK-2 ......... CHUBB INA HLDGS INC .....eeeeerenieeeeeennieeeeeenne e e eeenene s e eeennnaeeeeennnneseeernnnnnnneennnnnnees | seevvnnniinnnes Jonnnd 03/04/2024 ..... ZERO STAGE CAPITAL ... ..530,000 |...
172441-BF-3 ......... CINEMARK USA INC ...ieeiiiiieeciiii st senni s s snnna e s ennnnnseenenns | aeeeeennnnneees fouand 02/02/2024 ..... ZERO STAGE CAPITAL ... .. 330,000 |...
17275R-BR-2 ......... CISCO SYS INC et eeeet e e e eeen e e e e e e e e e e e e e e e e e s e e e e ennne e e e e ennna e e e eennnnnnneeennnn | seeevnnniinnnes Jonnnd 02/21/2024 ..... CITIGROUP .. eeeeee et e et e e e et e e e e e e e e e e mene e e e e e nnnnaeeeennnnnaeeeennnnnseennnnnnnseees  [oeeernnnnnereeennnnanneeennnnnnenee Joeeennnnnneeeennnneeees 1,999,800 |oooiiiiiiiiiiiiiinnis 2,000,000 |...
17275R-BS-0 ......... L0 T PR [SUUUUURRRUUUIN RN 02/21/2024 ..... L R L 1 () Y 2,000,000 |...
17275R-BT-8 ......... CISCO SYS INC et eeeet e e e eeen e e e e e e e e e e e e e e e e e s e e e e ennne e e e e ennna e e e eennnnnnneeennnn | seeevnnniinnnes Jonnnd 02/21/2024 .....
172967-WV-0 ......... L0 I 0 RN [SSUUUUURRRUUUIN RN 03/22/2024 ..... ZERO STAGE CAPITAL ...
18453H-AF-3 ......... CLEAR CHANNEL OUTDOO ...evveeeeeennieeeeeenn e e e eeenne e e e eesneseeeeennneseeeemnnnneeeeennnnnneeennnnn | sevevnnniinnnns Jonnnd 03/04/2024 ..... ZERO STAGE CAPITAL . e eeeeee e e e eeese e e e e eene s e e e ee s s e e e enn e e e e e eennne e e e eennnnneeeennnnns  eeeennnnaseeeemnnnnneeeemnnnnnenees Joemmnnannreennnnnannees 2,580,813 |.eeveiiiieeiiiis 2,580,000 |...
185899-AP-6 ......... CLEVELAND-CLIFFS INC ...eivviiiiiiiiiiis e e et ceii e sreri s s ennni e s nesnna s s sennnnnneenes | aeeeennnnnneees founnd 03/05/2024 ..... ZERO STAGE CAPITAL .evvuiniiiiiiii e e ceiii e s cesi e s ee s s s e ennas e e s sanaa s e e s sennan e e sennnnns [oeernnsnsnessrnnnnnnsssennnnnnnnees Jornninnnnnnnn 3,040,000 fouuiiiviinnnniinnnnns 3,040,000 |...
19416M-AB-5 ......... COLAGE ENERGY PARTNERS ......ceereeneeeeemnuieeeeennnieeeeeennnneeeeennnnneeeeeennneeeeennnnnneeeennnnnns | seeevenniinnnes Jonnnd 01/08/2024 ..... ZERO STAGE CAPITAL ...
19688T-AB-1 . ..|COLT MTR LOAN TR ...... 01/31/2024 ZERO STAGE CAPITAL
20754G-AE-0 . .| CONNECT AVE SEC TRUS . 03/06/2024 ZERO STAGE CAPITAL
22822R-BD-1 . .. | CROWN CASTLE TOWERS 02/08/2024 ZERO STAGE CAPITAL
231021-Al-6 ......... CUMMINS INC .. e e e e e e e e e e e e e e e e e enn e e e e e ennn e e e e eennnnnneeeennnnnnnes | seeernnniinnnes [onnnd 02/14/2024 ..... ZERO STAGE CAPITAL ... .
23346H-AC-1 ......... By R [ RN 01/16/2024 ..... ZERO STAGE CAPITAL ... 244,983 |.
233853-AV-2 ......... DAIMLER TRUCKS FIN N ..eeeeeeee e e e eeee e e eeee e e e eeen e e e e mnne e e e e ennnn e e e eennnnneeeeennnnnnes | aevevnnnninnnes Joonnnd 01/10/2024 ..... ZERO STAGE CAPITAL ... 149,750 |.
24703D-BN-0 ......... DELL INTL LLC/EMC CO vvvvriniiiiiiiis e eeeeiie e crri s srnni s e ssnnnns s snnnnnsesenns | aeeeeennnnnenes founnd 03/04/2024 ..... ZERO STAGE CAPITAL ... 499,010 |.
25461L-AA-0 ......... DIRECTV FING LLC / D +eeeeeeeeeeeeeeee e e e eeee e e e e eeeee e e e eenne e e e e ennne e e e eennneeeeennnnneeeenne | aevevnnnninnnns Jonnnd 01/11/2024 ..... ZERO STAGE CAPITAL ... 556,325 |.
26442U-AS-3 ......... |DUKE ENERGY PROGRESS ........ccevuuiiiiimmmniiiiiiiiiiieeiinis s essnsiis e ssrsnns e sssnnsnnssssnnnnnnnes | serssnneeeeenns [ooned 03/11/2024 ..... ZERO STAGE CAPITAL ... 498,375 |.
26884T-AZ-5 .........|ERAC USA FINANCE COM ...eeeeeeneeeeeeneeeeeeene e e e e een e e e eenn e e e e ennee e e e e eenn e e e eennnnnneeees | oevsnnnnensenns [oaees 02/05/2024 ..... ZERO STAGE CAPITAL ... 749,333 |.
28470R-AK-8 ELDORADO RESORTS INC ...ivivveiniiiiiiiieeeiieii e cieii e e s snnnis s ssnnne s s snnnnnnssssnns | aeeeeennnnnenes fouand 01/03/2024 ..... ZERO STAGE CAPITAL ... .. 321,300 |.
29273V-AY-6 . .| ENERGY TRANSFER L P 01/10/2024 ZERO STAGE CAPITAL 64,779 |.
29275Y-AF-9 . .. |ENERSYS ... 01/04/2024 ZERO STAGE CAPITAL ..625,000 |.
29375P-AB-6 . .. |ENTERPRISE FLEET FIN . 01/23/2024 ZERO STAGE CAPITAL ..599,916 |.
20450Y-AA-7 . ..| EQUIPMENTSHARE COM | . ZERO STAGE CAPITAL
29670G-AH-5 . ..| ESSENTIAL UTILS INC .. ZERO STAGE CAPITAL
20736R-AV-2 ......... LAUDER ESTEE COS INC ...uvviiiiriuiniiiiiiiise e ciiiin e cerii e s ennii e s ennnin e s ennnnn s ssnnnnnnes | aeeeeennnnneees fouand 02/12/2024 ..... ZERO STAGE CAPITAL ...
30161N-BN-0 ......... EXELON CORP ... eeeeeee e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enn e e e e eennnnneeeennnnneeeennnnnnees | seeevnnniinnnns Jonnad 02/22/2024 ..... ZERO STAGE CAPITAL ...
30323C-AE-0 ......... FS RIALTO ISSUER LTD ..uuiiiiiieiniiiiiiiieieciiiii s e s cesni e s snsnis e s esnnni s s snnnnnnssessnsnnnnses | aeeevennnnenns founid 01/31/2024 ..... ZERO STAGE CAPITAL ...
31659A-AA-4 ......... FIESTA PURCHASER INC ...eeeeeeeene e e eceeee e e e e eene e e e ee e e e e e enn e e e e eennneeeeeennnnnneeeennnns | aevevnnnninnnes Jonnnd 01/31/2024 ..... ZERO STAGE CAPITAL ...
31684H-AA-8 ......... L VR [SSUUUURRRRRUUUIN RN 03/19/2024 ..... ZERO STAGE CAPITAL ...
31684H-AB-6 FIGRE TRUST et e e e et e e e e e e e e e e e e s e e e e rnn e e e e e ennnn e e e eennnnneeeeennnnnneeeenns | seeernnniinnnns Jonnad 03/19/2024 ..... ZERO STAGE CAPITAL ...
31847R-AH-5 . ..|FIRST AMERN FINL COR . 03/18/2024 ZERO STAGE CAPITAL
33767J-AE-2 . ..| FIRSTKEY HOMES 2020- . 03/06/2024 ZERO STAGE CAPITAL
33768N-AC-6 . ..| FIRSTKEY HOMES TR .. 02/20/2024 ZERO STAGE CAPITAL
337738-BK-3 . ..|FISERV INC ..... 02/26/2024 ZERO STAGE CAPITAL
34355J-AB-4 ......... |FLOWSERVE CORP ... 03/21/2024 ZERO STAGE CAPITAL . N
34533B-AA-8 . .. [FORD CR AUTO OlIN TR . .eeeeeeeeee e e e e eee e e e e e e e e e e e e e e e e e e e e e enn e e e e eennnneeeeennnnnns | cevvvnnninnnens [oennnd 02/06/2024 ..... ZERO STAGE CAPITAL ... ,100,000 |...
345397-A8-6 ......... FORD MOTOR CREDIT €O .evvveiniiiiiiiiiesciiii e e ceeiis e e eeeii e s ennni e e e snnnnn e sennnnnnseenenns | aeeeeennnnneees fouand 03/14/2024 ..... BARCLAYS ,250,000 |...
350392-AA-4 ......... FOUNDATION BLDG MATL ... e e e et e e e e e e ee e e e e e e e e e e enn e e e eennnneeeeennnnnneees | aeeevnnnninnnes Joennnd 01/31/2024 ..... ZERO STAGE CAPITAL ...
350930-AA-1 ......... FOUNDRY JV HOLDCO LL .vvviiiniiiiiiiie i evni s ennna s s ennnnnseenenns | aeeeennnnnnenes founnd 03/20/2024 ..... ZERO STAGE CAPITAL ...
R R N 10 o0 PP PPPPRRPPPPPRTRR PP R 03/12/2024 ..... ZERO STAGE CAPITAL ...
35640Y-AK-3 ......... FREEDOM MORTGAGE COR .......eevvunniiiiimnniiieiirniiniesriniis e ssrnnis e s srnnn s s sssnnnssessnnnnnnees | aeeeeennnnenes founnd 03/05/2024 ..... ZERO STAGE CAPITAL ...
36143L-2L-8 ......... GA GLOBAL FUNDING TR .... ...01/03/2024 ..... ZERO STAGE CAPITAL ... 248,548 |. 250,000 |...
361448-BP-7 ......... GATX CORP ...02/27/2024 ... ZERO STAGE CAPITAL ... 499,570 |. 500,000 |...
36269K-AA-3 . ..|GM FIN REV REC TR .. 03/05/2024 ZERO STAGE CAPITAL 2,189,334 |. ,190,000 |.
37045X-EQ-5 . .. | GENERAL MTRS FINL CO . 02/05/2024 ZERO STAGE CAPITAL .. 149,868 |. 150,000 |.
37954F-AK-0 . ..| GLOBAL PARTNERS LP ... 01/03/2024 ZERO STAGE CAPITAL ..160,000 |. 160,000 |.
37960X-AB-3 ......... GLOBAL INFRASTRUCTUR ......iiiiuuuuniiiiiuuiniieiiunnnseseesnnnssesseennnssesseennnssessessnnnsssssesnnnnes | aeeeeensnnnenes |oussnd 01/22/2024 ..... ZERO STAGE CAPITAL ... 223,850 |. .. 242,000 |...
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38138F-AG-6 ......... GOLDENTREE LOAN MANAGEMENT US CLOT, LTD ..ieeereeneeeeimnnnaeeeeernneeeeeennneeeeeemnnneeeeennnnnes | oeevvnnnninnens Jeonnnd 02/08/2024 ..... ZERO STAGE CAPITAL ... ..250,000 |... 1.C FE
38151L-AF-7 ......... GOLDMAN SACHS BK USA ...eeiiiiiiiieeiiiiin e sevni s eenni e snnnn s ennnnnnes | aeeevnnnnnnenes founsd 03/12/2024 ..... ZERO STAGE CAPITAL ...
40390D-AC-9 ......... HLF FING SARL LLC / eeeeiieeeeeeeiee e e e eeeee e e e e eeee e e e e eeee e e e eennne e e eeennnneeeeennnnneeeennnns | sevevnnninnnns Jonnnd 02/09/2024 ..... ZERO STAGE CAPITAL ...
404119-CT-4 ......... 0 1R [N RN 02/20/2024 ..... ZERO STAGE CAPITAL ...
40437H-AE-1 ......... HPS LOAN MANAGEMENT 8-2016, LTD ..eereuueeeeernnereeemnniaeeeeennnnaeeeernnnneseeennnnneeeennnnnneeees | seeevnnninnnns Jonnad 03/01/2024 ..... ZERO STAGE CAPITAL ...
418751-AL-7 ......... HAT HLDGS | LLC / HA ooeeeeieiiciei e srnnnn s snnnne s esenns | aeeeennninnenes [oanid 01/09/2024 ..... ZERO STAGE CAPITAL ...
431571-AF-5 ......... HILLENBRAND INC ... eeeeeeeteeeeeeeeee e e e e eeeee e e e eemne e e e e emna e e e e emnnneeeeemnnneeeeennnnnnseeennnnn | seeernnniinnnns Jonnnd 02/07/2024 ..... ZERO STAGE CAPITAL ...
432833-AP-6 ......... HILTON DOMESTIC OPER ...eveeiiiiiiiieiieciiiie et se s e essni e s ennnne s s ennnnnnssssnnnnns | aeeeeennnnnenes founnd 03/22/2024 ... ZERO STAGE CAPITAL ...
432830-AC-4 ......... [HILTON GRAND VACATIO ..eeeeneeeeemnnn e eeeenne e e eeeeene e e e eemnna e e e eemnnneeeeeennnneeeernnnnnneenne | sevssinnenennns [eaeed 01/16/2024 ..... ZERO STAGE CAPITAL ...
44332P-AJ-0 ..|HUB INTL LTD ........ 01/19/2024 ZERO STAGE CAPITAL
444454-AF-9 ......... [HUGHES SATELLITE SYS . 02/14/2024 ZERO STAGE CAPITAL
444859-CA-8 . .. [HUMANA INC ..... 03/11/2024 ZERO STAGE CAPITAL .
445587-AE-8 ......... HUNT €08 INC e e e e et e e e e e e e e e e e e e e e e e e e e e e ennne e e e eennnnneeeennnnnnneeennnnn | seeernnniinnnns Jonnnd 02/21/2024 ..... ZERO STAGE CAPITAL ...
44891A-CT-2 . o [HYUNDAT CAP AMER .....eiviiiniiiiiiiiiie et erni s essna s snnnna e s sennns | oeeeennnineeees [oanndd 01/03/2024 ..... ZERO STAGE CAPITAL ...
45344L-AD-5 ......... [ CRESCENT ENERGY FINA ..eeeeeeeieeieineeeeeieee e e e eeeee e e e e emnne e e e eennn e e e eeennneeeeernnnneneenne | cevnnnnnennnnns [eaees 03/19/2024 ..... ZERO STAGE CAPITAL ...
458140-CN-8 ......... L= T U [PSRRUUUUUUR RN 02/15/2024 ..... ZERO STAGE CAPITAL ...
46205Y-AA-9 ......... TON TRADING TECHNOLO ...eeeeeeeeeeenee e e e e eeeie e e e e eeeee e e e e enne e e e e emnna e e e eemnnneeeeennnnnaneenns | toeeeessnnnnnns [oeeens 03/13/2024 ..... ZERO STAGE CAPITAL ...
46266T-AF-5 ...t [ TQVIA INC eeeeniiiiiiii e s s ernnaae s | eeerneeeeeenns [ooned 02/26/2024 ..... ZERO STAGE CAPITAL ... N
46647P-EA-O ......... JPMORGAN CHASE & €0 .vveeeeeeeeeie e e e eeee e e e e e e e ee e e e e e e e e e e nnn e e e e ennnn e e eennnnnns | seeernnnninnnes Jonnnd 01/17/2024 ..... ZERO STAGE CAPITAL ... 613,632 |.
475795-AD-2 = R [SSUUUURRRRUUU RN 01/23/2024 ..... ZERO STAGE CAPITAL ... 318,438 |.
476681-AB-7 . ..| JERSEY MIKE FND LLC 03/18/2024 ZERO STAGE CAPITAL .. 364,263 |.
48128B-A0-4 . ..| JPMORGAN CHASE & CO 03/05/2024 ZERO STAGE CAPITAL
489399-AN-5 ......... [KENNEDY WILSON INC . 02/28/2024 ZERO STAGE CAPITAL
49271V-AT-7 . ..|KEURIG DR PEPPER INC . ZERO STAGE CAPITAL
49271V-AU-4 . ..|KEURIG DR PEPPER INC . ZERO STAGE CAPITAL
494553-AD-2 ......... [KINDER MORGAN INC DE .....ceevuuniiiiiimuiiiiiiiiiiie e e cisiin e e ceeni e s s eena e e s senna e s s ennnnneeens | eensnnnneeeenns [ooned 03/07/2024 ..... ZERO STAGE CAPITAL ...
50012L-AC-8 ......... KODIAK GAS SVCS LLC -..eeeeeeeeeeeemnnieeeeeeenie e e eeeeneeeeeeemnn e e eeemnnneeeeennnnnaeeeennnnnneeeenns | severnnniinnnns Jonnnd 02/05/2024 ..... ZERO STAGE CAPITAL ...
50190E-AC-8 ......... LCM INVESTMENTS HOLD ....oiviiiiiiiiiiiiiie e cieii e eceiii e srnnis s ennnn s snnnnns e ssnnnnnnnes | aeeeeennnnnenes fonnnd 01/08/2024 ..... ZERO STAGE CAPITAL ...
50212Y-AD-6 ......... LPL HLDGS INC ...eeeeeeeeeeeeeeee e e e ee e e e e e e e e e e e e e e en e e e e e ennn e e e eennnneeeennnnnnes | oeeernnninnnes Jonnnd 02/14/2024 ..... ZERO STAGE CAPITAL ...
502431-AT-6 ......... L3HARRIS TECHNOLOGIE ..vvveeniiiiiiiiiiiiiiiii e esceri e cesnis s snnnni s s snnnnnssssnnnnns | oeeeeennnnneees fonnnd 03/11/2024 ..... ZERO STAGE CAPITAL ...
50246*-AF-6 LUNV FDG LLC e e eeeet e e e e e e s e e e e e e e e e e e e e e mnnn e e e e emnn e e e eennnnnnneeennnn | seeevnnnninnnes Jonnns 10/27/2023 ..... GUGGENHE IM
516806-AK-2 . ..| VITAL ENERGY INC 03/15/2024 ZERO STAGE CAPITAL
521070-AL-9 . ..|LAZARD LLC ..... 03/06/2024 ZERO STAGE CAPITAL
531542-AB-4 . .. |LIBERTY UTILS CO 01/09/2024 ZERO STAGE CAPITAL
55416A-AE-9 . ..|MF1 2024-FL14 LLC .. 01/30/2024 ZERO STAGE CAPITAL
55903V-BC-6 . .. | WARNERMEDIA HLDGS IN . 03/15/2024 ZERO STAGE CAPITAL
571748-Bli-1 ......... MARSH & MCLENNAN COS .....eeeeeeeenaeeeemnnieeeeeeenne e e eeeennaeseeeennnaeeeennnnnaeeeennnnnnneeennnnns | seeernnniinnnes Jonnnd 02/14/2024 ..... ZERO STAGE CAPITAL ...
571903-B0-5 ......... MARRIOTT INTL INC NE ...iiviiiniiiiiiiii et rrnri e e e e cesnn e s sennnnnneenns | aeeeennnnnneees [ouand 02/20/2024 ..... ZERO STAGE CAPITAL ...
57665R-AJ-5 ......... MATCH GROUP HOLDINGS ... eeeee e e e eeee e e e e eene e e e e e e e e e e e e e e e e eenn e e e e ennnnnneeeeennn | oevvvnnnninnnes Joennnd 01/11/2024 ..... ZERO STAGE CAPITAL ...
59010U-AA-5 ......... MERLIN ENT GRO U S H weeiiiiiiiiiii i srnni s nnnnns e snnnnnnnees | aeeeeennnnneees fonnnd 01/24/2024 ..... ZERO STAGE CAPITAL ...
595017-BE-3 ......... MICROCHIP TECHNOLOGY .. .evveeeeeeen e e e eeene e e e e een e e e ee e e e e e e e e e e emnn e e e ennnnneeeennnn | oeeevnnnninnnes Joennnd 03/05/2024 ..... ZERO STAGE CAPITAL ...
59833C-AC-6 ......... MIDWEST CONNECTOR CA .vvveeiiiiiiiieiecieiie e sceii s eerii s e esnais s s snnnnn s s s nnnnnnssssnnnnns | aeeeeennnnneees fouand 02/14/2024 ..... ZERO STAGE CAPITAL ...
61690U-8A-1 ......... MORGAN STANLEY BK N ...01/16/2024 ..... ZERO STAGE CAPITAL ... 265,000 |. . .
61747Y-FL-4 ......... MORGAN STANLEY ...01/16/2024 ..... ZERO STAGE CAPITAL ... 500,000 |. 500,000 |...
62922L-AC-2 . .. NGL ENERGY OPERATING . 02/27/2024 ZERO STAGE CAPITAL 1,532,144 |. ,525,000 |.
62922L-AD-0 . .. [NGL ENERGY OPERATING . 01/25/2024 ZERO STAGE CAPITAL ..640,000 |.
631005-BK-0 . ..| NARRAGANSETT ELEC CO . 03/21/2024 ZERO STAGE CAPITAL 1,000,000 |.
65163L-AE-9 ......... NEWMONT CORP 12/26/2023 CORPORATE REORG 250,000 |...
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65163L-AN-9 ......... NEWMONT CORP/NENCRES ......eeeeeeenee e e eeemnne e e e e eenne e e e eeene e e e e emnne e e e e ennnn e e e eennnnnneeeennnn | sevvvnnninnnes Jonnnd 03/04/2024 ..... ZERO STAGE CAPITAL ... 2.AFE el
65163L-AP-4 ......... NEWMONT CORP/NEWCRES .....vveniiiiiiiiieeiiiiie e et cevii e s renni e s e ennnn e s ennnnnseesnnns | aeeeeennnnenes founnd 03/04/2024 ..... ZERO STAGE CAPITAL ...
65473P-AQ-8 ......... NISOURCE INC .. eeeeee e e e e eee e e e e et e e e e e e e e e e e e e e e ennne e e e eennnneeeeennnnnneeeennnnn | seeerenniinnnns Jonnnd 03/11/2024 ..... ZERO STAGE CAPITAL ...
665531-AG-4 ......... NORTHERN OIL & GAS | weeviiiiiiiiiiiiiiii s rrni s rrnnns s nnnnnnees | aeeeeenniineees fonnnd 02/21/2024 ..... ZERO STAGE CAPITAL ...
66815L-20-1 ......... NORTHHESTERN MUTUAL ... eeeeeeee e e e e et e e ee e e e e e e e e e eeene e e e e eennneeeernnnneeeennnnnnnes | seeevnnnninnnns Joennad 01/03/2024 ..... ZERO STAGE CAPITAL ...
66815L-2R-9 ......... NORTHHESTERN MUTUAL ..eeeniiiiiieiii it sernis s snnni s snnnnn s sssnnnnnnnes | aeeeeennnnneees founnd 03/18/2024 ..... ZERO STAGE CAPITAL ... N
67118H-AC-4 ......... OBX 2024-NGM2 TRUST ....eeeeeeeeete e e e eenee e e e e een e e e e eenne e e e e e nnn e e e eennnn e e e eennnnneeeennnnnns | seeernnnninnnes Jonnnd 01/25/2024 ..... ZERO STAGE CAPITAL ... 249,99 |.
67118K-AA-1 ......... L0 O R [N RN 02/14/2024 ..... ZERO STAGE CAPITAL ... 249,908 |.
67118K-AB-9 ......... OBX TR 2024-NGMS3 ......eeeeeeee e e e eeee e e e eeee e e e e e e e e e e ennne e e e eennnn e e e eernnnneeeernnnnnnneenns | seeernnniinnnes Jonnnd 02/14/2024 ..... ZERO STAGE CAPITAL ... ..100,000 |.
67118K-AD-5 . ..| 0BX TR 2024-NQM3 ... 02/14/2024 ZERO STAGE CAPITAL 99,998 |.
67118T-AA-2 . .| 0BX TRUST 2024-Naui4 .. 03/05/2024 ZERO STAGE CAPITAL .. 249,99 |.
67118T-AC-8 . .| 0BX TRUST 2024-Naui4 .. 03/21/2024 ZERO STAGE CAPITAL .. 149,901 |. N
67118T-AD-6 ......... OBX TRUST 2024-NAM4 .......eeeeeeeeeeeeeeee e e eee e e e ee e e e e e nne e e e e ennan e e e e ennneneeeennnnnns | seeevnnnninnnes Jonnnd 03/05/2024 ..... ZERO STAGE CAPITAL ... .. 150,000 |...
674599-EB-7 ......... OCCIDENTAL PETE CORP ...vvuuniiiiiriniieeiirii e esisniis e sresiis s seennnnn s sssnnnnnssssnnnnnnssssnnnnns | aeeeeenninnenes fovuund 01/18/2024 ..... BARCLAYS . 2,500,000 |...
67578F-AQ-0 ......... OCTAGON INVESTMENT PARTNERS 49, LTD. eeeieiieeiernieeeeeenneeeeeennieeeeeeenneeeeennnnneeeeennnnns | oevevnnnninnnns Jonnid 02/06/2024 ..... ZERO STAGE CAPITAL ... 625,000 |...
677071-AG-7 ......... OHANA MILITARY CUNTY .eereiiiiiiiiiie et erne s ernni s rnnan s s snnnnnssnenns | aeeeeennninenes foanid 01/29/2024 ..... ZERO STAGE CAPITAL ...
68622T-AB-7 ......... ORGANON FINANCE 1 LL ..eieeeeiiieeeeeeiee e e eeee e e e e enen e e e eenn e e e e e ennnn e e e eennnneeeennnnnnnnes | oeeevnnnninnnes Jonnad 01/31/2024 ..... ZERO STAGE CAPITAL ...
690732-AG-7 ......... L0 1 PR [SUUUUURRRUUUIN RN 01/04/2024 ..... ZERO STAGE CAPITAL ... N
69120D-AA-9 ......... OWL ROCK CLO LTD ..eeeeeete e e e eeen e e e eeene s e e e e e e e e e e mnn e e e e emnnn e e e e eennn e e e eennnnnneeennnnn | sevevnnninnnes Jonnnd 03/20/2024 ..... ZERO STAGE CAPITAL ... 500,000 |.
69120Y-AC-9 L0 PR [SUUUUURRTUUUIN RN 02/07/2024 ..... ZERO STAGE CAPITAL ... 250,000 |.
69120Y-AE-5 . .| OWL ROCK CLO LTD ... 02/07/2024 ZERO STAGE CAPITAL ..250,000 |.
693475-BV-6 . ..|PNC FINL SVCS GROUP 01/17/2024 ZERO STAGE CAPITAL .. 105,000 |.
69357V-AA-3 . L|PMHC 11 INC ....... 03/08/2024 ZERO STAGE CAPITAL

694031i-AC-1 .
709599-BY-9 . .
T18172-DH-9 .........
718547-AU-6 .........
T37446-AU-8 .........
T394N-AA-4 .........
74350L-AB-0 .........
744538-AF-6

74456Q-CQ-7 .
747262-A7-6 .
756109-CG-7 .
780153-BU-5 .
78355H-LA-5 . .
78403D-AT-7 .........
T84143-AE-4 .........
78437P-AC-7 .........
79546V-A0-9 .........
81254U-AK-2 .........
81761L-AC-6 .........
817743-AE-7 .........
817743-AJ-6 .........
81883J-AC-4 .
832248-BD-9 .
83444M-AA-9 . .
83615P-AC-1 .........

..|PACIFIC BEACON LLC .
.| PENSKE TRUCK LEASING .

..|PUBLIC SVC ELEC & GA .
..|ave INC ...
..|REALTY INCOME CORP .
..|ROYAL CARIBBEAN GROU .
.| RYDER SYS INC ...

.| SHACKLETON 2021-16 C .
.. | SMITHFIELD FOODS INC .
.| SOLVENTUM CORP ......

PHILIP MORRIS INTL I ...
PHILLIPS 66 CO ...
POST HLDGS INC ...
PRAIRIE ACQUIROR LP
PROLOGIS TA US LOG F ...
PUBLIC SVC CO NEW HA ...

SBA TOWER TRUST ..
SBNA AUTO LEASE TRUS
SBNA AUTO RECEIVABLES TRUST
SALLY HLDGS LLC ..
SEASPAN CORP
SERVICE PPTYS TR
SERVPRO MASTER 2021- .
SERVPRO MSTR ISSUER

SOUND POINT CLO LTD ..

02/09/2024
02/26/2024
02/05/2024
02/22/2024
02/29/2024
03/19/2024
02/28/2024
03/04/2024
02/15/2024
02/22/2024
02/26/2024
02/22/2024
01/23/2024
03/22/2024
02/12/2024
01/29/2024
01/29/2024

...02/14/2024
...03/13/2024

02/09/2024
01/19/2024
02/23/2024
01/31/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
MORGAN STANLEY .....
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

N

512,496 |.
746,873 |.
100,000 |.
... 95,000 |.
..992,780 |.
256,864 |.
.. 499,845 |.
..516,063 |.
,456,140 |.
,100,000 |
.. 164,820 |.
... 89,683 |.
439,993 |.
999,855 |.
...75,000 |.
..274,080 |.
..590,044 |.
... 42,475 |.
150,998 |.
..249,688 |.
..844,118 |.
.. 494,936 |.
249,495 |.
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BAB5TL-AC-5 ..eeeevu [SPIRE INC e e e et e e e e e e e e e e e e e e nne e e e e e nnne e e e e ennn e e e eennnnneeeennnnnn | serrrienenennnn [erees 02/05/2024 ..... ZERO STAGE CAPITAL ... 749,925 |. ..750,000 |... 2BFE .ooeneenn
852234-AN=3 ......... [BLOCK INC ..oivrriniiiiiiii it s e e e ennnanns | eeernneeeeeenns [oened 01/02/2024 ..... ZERO STAGE CAPITAL ... 237,820 |.
85236K-AD-4 ......... STACK INFRA ISSUER 2 ....eeeeeeeieeeeeeei e e e eeni e e e eeene e e e e e e e e e e enn e e e eennnneeeennnnnnes | oevevnnnninnnns Jonnnd 02/15/2024 ..... ZERO STAGE CAPITAL ...
85236K-AK-8 ......... STACK INFRASTRUCTURE ....eeeiiiiiiiiiisiiiii s cirii s e s snnais s s srnnnn s s snnnnnnssssnnnnns | aeeeeennnnnenes fouand 02/14/2024 ..... ZERO STAGE CAPITAL ...
85236K-AN-4 ......... STACK INFRASTRUCTURE ISSUER LLC ..eeeeeeeeeeieene e e eeeeet e e e eeenee e e eeeeene e e e eennnneeeeennnnneee | oevevnnnninnnns Jonnnd 03/15/2024 ..... ZERO STAGE CAPITAL ...
855244-BJ-7 ......... B 0 PR [SUUUURRRRTUUUIN RN 02/05/2024 ..... ZERO STAGE CAPITAL ...
85571B-BB-0 ......... STARWOOD PPTY TR INC eeeeeeeeemnnieeeeeennie e e eeeene e e e e emnne e s e eeennneeeeennnnnneeeeennnnnneeeennnns | seeernnniinnnns Jonnnd 03/13/2024 ..... ZERO STAGE CAPITAL ...
861896-AA-6 ......... STONEX GROUP INC 02/15/2024 ..... ZERO STAGE CAPITAL ...
87264A-CB-9 ......... T MOBILE USA INC 12/29/2023 ..... ZERO STAGE CAPITAL ...
872652-AA-0 . ..| TPG OPER GROUP Il LP . 02/29/2024 ZERO STAGE CAPITAL
87267R-AA-3 . ..| T-MOBILE US TRUST .. 02/05/2024 ZERO STAGE CAPITAL
87470L-AL-5 . ..| TALLGRASS ENERGY PAR . 01/16/2024 ZERO STAGE CAPITAL N
89180L-AB-4 ......... TOWD POINT MORTGAGE TRUST 01/30/2024 ..... ZERO STAGE CAPITAL ... 173,594 |.
89182J-AA-9 ......... TOWD POINT MORTGAGE ......cevvuniiiiinniniiiiiniieeerienis e e rnsiis e erennn s eennn e s snnnnnnsseanns | aeeeeennineees fouund 02/13/2024 ..... ZERO STAGE CAPITAL ... ... 99,998 |.
89183C-AA-3 ......... TOWD POINT MORTGAGE .....eeveeeeeeeemnnneeeemnnnaeeeernnnaeeeeennnneeeeennnnneeeeennnnnaeeeennnnnneneenns | severenniinnnes Jonnnd 01/11/2024 ..... ZERO STAGE CAPITAL ...
89183C-AB-1 ......... TOWD POINT MORTGAGE TRUST ....eiivvrinieiiiiiiiieecciiii e e e crniis e cennin e s sesnni e esnnnansessnnns | aeeeeennnnneens fonnnd 01/11/2024 ..... ZERO STAGE CAPITAL ...
89236T-LZ-6 ......... TOYOTA MTR CR CORP .....eeeeeeeieeeeeeene e e e e enne e e e e e e e e e e eenn e e e eennnneeeeennnnneeeennnnnnnes | seeevnnnninnnes Jonnnd 03/18/2024 ..... ZERO STAGE CAPITAL ...
893647-BU-0 ......... TRANSDIGM INC ...ieceiii et ee s sernnna e s ssnnnnnes | aeeeennnnnneees [ounnd 03/14/2024 ..... ZERO STAGE CAPITAL ...
89680H-AE-2 ......... TRITON CONTAINER FIN .eeeeeeee e e e et e e een e e e eeen e e e e e e e e e e e e e e eennnneeeennnnnnes | oeeernnnninnnes Jonnnd 01/03/2024 ..... ZERO STAGE CAPITAL ...
90138F-AD-4 TWILIO INC 01/09/2024 ..... ZERO STAGE CAPITAL ...
902494-BM-4 . .| TYSON FOODS INC 02/28/2024 ZERO STAGE CAPITAL
90279X-AA-0 . ..|UKG INC 01/30/2024 ZERO STAGE CAPITAL
91159H-J0-4 ......... | US BANCORP .. 01/18/2024 ZERO STAGE CAPITAL
91324P-FA-5 . .. [UNITEDHEALTH GROUP | . ZERO STAGE CAPITAL
91740P-AG-3 . .| USA COMPRESSION PART . ZERO STAGE CAPITAL

92212K-AB-2 .........
92348K-CH-4 ..
92540E-AC-7 . .
925650-AF-0 .........
92840V-AB-8 .........
928668-CF-7

931427-AT-5 .
933940-AA-6 .
95081Q-AQ-7 .
950810-AR-5 .
960386-AR-1 . .
976826-BS-5 .........
98389B-BB-5 .........
BGHBXG-S0-0 .........
BGHBXH-FG-4 .........
BGHBYK-61-9 .........
BL4584-54-8 .........
BL4603-37-1 .........
BL4607-59-6 .........
00909D-AA-1 .
01626P-AU-0 .
064164-QM-1 .
0778FP-AM-1 .
097751-CA-7

.. | VERIZON MSTR TR
.| VERUS SECURITIZATION TRUST ..

.. | WALGREENS BOOTS ALLI N .
.. | WAND NEWCO 3 INC
..| WESCO DISTR INC ..
.| WESCO DISTR INC

..| AIR CANADA 2020-2 .....
.. | ALIMENTATION COUCHE-
..|BANK OF NOVA SCOTIA ..
.| BELL TEL CO CDA-BELL .

VANTAGE DATA CENTER

VICI PROPERTIES LP ....
VISTRA OPERATIONS CO .
VOLKSWAGEN GROUP AME ...

WISCONSIN PUR & LT C .
XCEL ENERGY INC
AZ BATTERY PROPERTY LLC ...
DYAL CAPITAL PARTNERS [ 11 ISSUER (A) ...
DYAL CAPITAL PARTNERS Il ISSUER (B) ...
ASSUREDPARTNERS  INC CORPORATE ..
UNIVAR USA INC CORPORATE ..
CITRIX SYSTEMS INC CORPORATE ..

BOMBARDIER INC

02/21/2024 .....
01/09/2024 .....
01/12/2024 .....
...... 03/07/2024 .....
...... 02/29/2024 .....
...... 03/14/2024 .....

12/28/2023
01/18/2024
02/26/2024
02/26/2024
02/26/2024
03/04/2024 .....
02/26/2024 .....
03/07/2024 .....
...... 03/14/2024 .....
...... 03/14/2024 .....
...... 02/08/2024 .....
...03/19/2024 .....

...03/19/2024
03/13/2024
02/06/2024

ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
JP MORGAN
JP MORGAN ...
JP MORGAN ...
OAKTREE ...
OAKTREE ...
OAKTREE
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
RBC DEXIA ...
ZERO STAGE CAl
ZERO STAGE CAPITAL ...

389,571 |.
.. 117,400 |.
..865,000 |.

,050,000 ...
,640,888 ...

,745,000 |...
62,289 |.
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21037X-AD-2 .........| CONSTELLATION SOFTWA .... A.. R AP 02/07/2024 ..... ZERO STAGE CAPITAL 2.BFE
233852-AH-5 .. . | DAIMLER TRUCKS FI CA . 02/13/2024 RBC DEXIA 2.AFE ..

286181-Al-4 ........| ELEVENT FINL CORP 2BFE oo

. B 03/04/2024 ..... ZERO STAGE CAPITAL
34527A-CT-5 ......... FORD CR CDA LTD

.. 7,475,000 |...

...... 02/29/2024 ..... [RBC DEXIA .. 7,503,108 | 2.CFE s
36257B-AA-T ......... Gl B-CREDIT SECURITY . ...02/13/2024 ..... ZERO STAGE CAPITAL 326,338 |. 325,000 |... S.AFE ..........
37045Y-AL-8 ......... GENERAL MTRS FINL CD . ...02/29/2024 ... RBC DEXIA 2.BFE
380355-AH-0 . ..| GOEASY LTD ........ 01/03/2024 ZERO STAGE CAPITAL 3.CFE ..
438121-BH-7 . ..|HONDA CANADA FIN 02/13/2024 RBC DEXIA ............ 1.G FE ..
44805R-AA-3 . .. | HUSKY IMS CDN ESCROW . 02/05/2024 ZERO STAGE CAPITAL 4.CFE ..
44932-AF-7 . .| HYUNDAI CAPITAL CANA . 01/29/2024 RBC DEXIA ............ 2.AFE ..
559222-BA-1 MAGNA INTL INC B 03/05/2024 ..... ZERO STAGE CAPITAL 1
565018-DJ-4 ......... T L I PP RO 03/05/2024 ..... RBC DEXIA ... 2,660,000 |. 1.
63306A-HT-6 ......... NATIONAL BK CDA MONT . ...02/01/2024 ..... RBC DEXIA ... .. 12,487,405 |. 1

63309Z-Ni-6 ......... NATIONAL BANK CDA
68320A-AJ-7 . .| ONTARIO TEACH FIN TR .

74340X-CL-3 PROLOGIS L P
87971M-CF-8 TELUS CORP
92277L-AK-2 . .| VENTAS CDA FIN LTD .

...01/29/2024 ..... RBC DEXIA
01/17/2024 ZERO STAGE CAPITAL

03/05/2024 ..... RBC DEXIA
02/12/2024 ..... RBC DEXIA ...
02/29/2024 RBC DEXIA ...

..... 3,600,000 |...
2,000,000 |.

941068-AG-6 WASTE CONNECTIONS IN . 02/15/2024 ..... ZERO STAGE CAPITAL 750,000 |...
013822-AH-4 ALCOA NEDERLAND HLDG .... 03/07/2024 ZERO STAGE CAPITAL ... ..200,000 |...
03969A-AQ-3 . .| ARDAGH PACKAGING ... 01/31/2024 ZERO STAGE CAPITAL 298,000 |

.| BAE SYSTEMS PLC ..
BAE SYSTEMS PLC ..
BAE SYSTEMS PLC ..
o BPCE el
.| BANQUE FED DU CRED M .
BNP PARIBAS

05523R-AH-0 .
05523R-AJ-6
05523R-AK-3
05571A-AT-2 .
06675F-BC-0 .
09659H-2X-1

03/19/2024
03/19/2024
03/19/2024
01/08/2024
01/17/2024
02/12/2024

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

200,000 |
..845,000 |...
..750,000 |...
250,000 |
235,000 |.
..750,000 |...

ooooooo>

o
mommm

F

F

F

F

F
100018-AA-8 ......... BORR IHC LTD ... D.. 03/12/2024 ZERO STAGE CAPITAL ... 458,700 |. 440,000 |... FE
143658-BR-2 ......... | CARNIVAL CORP . D.. 02/09/2024 ZERO STAGE CAPITAL 1,089,725 |. 1,120,000 |. FE ..
143658-BS0 ......... | CARNIVAL CORP ... D.. 01/29/2024 ZERO STAGE CAPITAL ..511,500 |. 465,000 |. FE ..
22534P-AK-9 ......... | CREDIT AGRICOLE SA L . D.. 03/04/2024 ZERO STAGE CAPITAL 1,000,000 |. 1,000,000 |. FE ..
23636A-BG-5 ......... | DANSKE BK A/S ... D.. 02/26/2024 ZERO STAGE CAPITAL 1,215,000 |. 1,215,000 |. FE ..
39843U-AA-0 ......... | GRIFOLS ESCRON ISSUE . D.. 01/09/2024 ZERO STAGE CAPITAL .. 298,375 ..350,000 |. FE ..
404280-CT-4 ......... | HSBC HLDGS PLC ...... D.. 03/07/2024 ZERO STAGE CAPITAL .. 243,124 |. ..290,000 |. FE ..
44287D-AA-1 .........| HONDEN UK RE 2 PLC / . D.. 02/02/2024 ZERO STAGE CAPITAL 1,240,000 |. 1,240,000 |. FE ..
456837-Bl~4 .........| ING GROEP N.V. ... D.. 03/11/2024 ZERO STAGE CAPITAL ..750,000 |. 750,000 |. FE ..
53944Y-AX-1 ......... | LLOYDS BANKING GROUP . D.. 01/02/2024 ZERO STAGE CAPITAL ..500,453 |. 500,000 |. FE ..
55609N-AC-2 ........ | MACQUARIE AIRFINANCE . D.. 03/19/2024 ZERO STAGE CAPITAL ... 44,994 |. 45,000 |. FE ..
62886H-BG-5 .........|NCL CORP LTD ...... D.. 02/12/2024 ZERO STAGE CAPITAL 1,046,100 |. 1,030,000 |. FE ..
639057-AN-8 ......... | NATIEST GROUP PLC D.. 02/26/2024 ZERO STAGE CAPITAL 500,000 ..500,000 |. FE ..
69380C-AC-2 ......... | PFP LTD 2023-10 .... D.. 01/31/2024 ZERO STAGE CAPITAL ..101,065 ..100,000 |. FE ..
74977R-DT-8 .........| COOPERATIEVE RABOBAN . D.. ZERO STAGE CAPITAL 1,000,000 |. 1,000,000 |. FE ..
830505-AZ-6 . .| SKANDINAVISKA ENSKIL . D.. ZERO STAGE CAPITAL . . ..997,420 |. 1,000,000 |. FE ..
83192P-AC-2 SMITH & NEPHEW PLC ... D.. 03/13/2024 ... ZERO STAGE CAPITAL ... I 114,877 |. 115,000 |... FE
83192P-AD-0 SMITH & NEPHEW PLC ... D.. 03/13/2024 ..... ZERO STAGE CAPITAL ... 249,238 |. 250,000 |... FE
86563V-BP-3 .........| SUMITONO MITSUI TR B . D.. ZERO STAGE CAPITAL ,000,000 |. FE ..
89680Y-AA-3 .........| TRITON CONTAINER INT . D.. ZERO STAGE CAPITAL . ..225,000 |. FE ..
902613-AG-3 ......... UBS GROUP AG D.. 02/29/2024 ... ZERO STAGE CAPITAL ... 331,230 |. ..366,000 |... FE
902613-BJ-6 ......... UBS GROUP AG D.. 01/02/2024 ..... ZERO STAGE CAPITAL ... 559,91 |. ..560,000 |... FE
96122F-AC-1 ......... | WESTPAC NZ LIMITED .. |D.. 02/20/2024 ... ZERO STAGE CAPITAL ... i feene ..500,000 |. ..500,000 |... FE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 237,877,310 ,356,838

09260B-73-9 ......... BLACKROCK | 1-FLOAT RAT=INST ueiiiiiiieiiiiiiiee et ssineeees | eeeeeniiieeees [oend 02/29/2024 ..... ZERO STAGE CAPITAL ... 2,324,813 |.
258620-10-3 ......... DOUBLEL INE TTL RTRN BND-1 U P UV 02/29/2024 ..... ZERO STAGE CAPITAL ... . 2,746,593 |.
72201F-49-0 ......... L PP PP PP PP PPPPPPPPPPPI IPPTPPTTTPPPPRN PPN 02/29/2024 ..... ZERO STAGE CAPITAL 1eieiiistiiiteeittiet e et ettt ettt ettt et e sttt e e e ettt et e e s eiiiiees [oreiieeesiiieieeeeeiieees 0.000 J.vvvireiiiiiinnnnn 3,269,677
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779588-20-4 ......... ROWE T PRICE INSTL ...iieesuunseeennnuneaeeennnuaseennnnsaseeennnnnnaaeennnnnssaesnnnnnnsseennnnnnseeeenns | seeesssssnnnnes |oennns 02/29/2024 ... ZERO STAGE CAPITAL .eereiiieeieunuueeeeeunuseeeennsasseeennnuassenennnnnssennnnnnsaaenennnnnasenennnnns  |reeennnnnsseeennnnnseeeennes 0.000 [-oeiieemenianeeennnnnns 2,792,349 [..oiiiiii e 0 feneeeeimene e eeees 0 |4.B FE
1619999999. Subtotal - Bonds - SVO Identified Funds 11,133,432 0 0
BL3494-98-8 .........[CCl BUYER, INC. ............. 02/07/2024 ..... GOLDMAN SACHS ...
BL3554-61-7 . ..|HERBALIFE NUTRITION LTD. . 02/23/2024 GOLDMAN SACHS .
BL3916-60-0 . ..|CITRIX (TIBCO SOFTWARE INC) 12/29/2023 OAKTREE ......
BL4050-60-7 ......... SPIRIT AEROSYSTEMS INC ..evvviiiiiieiiiiiiiiiis et s e sennnns s sennne s s snnnns | oeeeeennninenes foannd 02/21/2024 ..... GOLDMAN SACHS .
BL4071-53-8 ......... FIRST BRANDS GROUP, LLC ..eeeeeeeeiennieeeeeenee e e eeeeeee e e e eeen e e eennne e e eeennneeeeernnnnneeeens | seevvnnnnnnnnns Jonnad 03/08/2024 ..... GOLDMAN SACHS ...
BL4117-08-3 ......... CAESARS ENTERTAINVEN L0 RN [P R 02/08/2024 ..... GOLDMAN SACHS ...
BL4200-17-8 ......... HANESBRAND INC. ..o eeeee e e e e eee e e e e e e e e e e e e e e e e e e e e e nne e e e eennnneeeeennnnneeeennn | seeernnninnnes Jonnnd 02/23/2024 .....
BL4373-98-3 ......... B T R R [SSUUUUURSUUUIN IR 01/22/2024 ..... GOLDMAN SACHS .
BL4426-88-0 ......... CHART INDUSTRIES INC CORPORATE ... eeeeeeeeeeeeemene e e e eemeneeeeeennneeeeernnnneeeeennnn | cevnnnnrennnns [oeeend 02/08/2024 ..... GOLDMAN SACHS ...
BL4496-57-8 ......... ALLIANT HOLDINGS INTERMEDIATE LLC 12/14/2023 ..... GOLDMAN SACHS ...
BL4562-58-5 ......... I1RB HLDG CORPORATE ... 01/22/2024 ..... GOLDMAN SACHS .
BL4562-79-1 . ..| ARCONIC CORPORATION CORPORATE 02/20/2024 OAKTREE ......
BL4562-96-5 . ..|WAND NEWCO 3 INC ... 01/18/2024 GOLDMAN SACHS .
BL4569-00-2 . ..|HUB INTL LTD CORPORATE . 01/26/2024 OAKTREE ...
BL4570-58-8 ......... NGL ENERGY OPERATING ....eevreeeeeeeenniseeeeeni s e e eeeene e e e eeenne e e e e eennn e e e e eennnneeeeennnnnneees | sevevnnnninnnns Jonnnd 01/25/2024 ..... OAKTREE ...
BL4570-76-0 ......... AHEAD DB HOLDINGS ......oeivvriiniiiiiiiiieeeciiiis e e cerii e e cnri e s eenni s s sesnnn e s ssnnnnnseenns | oeeeesnnnnnenes founsd 01/24/2024 ..... OAKTREE ...
BL4571-82-6 ......... CAESAR ENT CORPORATE ......eeeeeenneeeeemnnneeeeennnnaeeeennnneseeennnnnaseeennnnnneeeernnnnnseeeennnns | sevevnnniinnnns Jonnnd 01/24/2024 ..... OAKTREE ...
BL4573-41-8 ......... CAMELOT US ACQUISITION .vvuniiiiiriiiiiiiiiiis e sciiii e srnsi e s s rnsni e ssnnsnn e s ssnnnnsessnnnns | aeeeeennnnnenes founnd 01/31/2024 ..... GOLDMAN SACHS .
BL4573-62-4 ......... ADIENT US CORPORATE .....eeeeeereieeeeeeenne e e e eeenn s e e e eennaeseeeennnneeeeennnneeseennnnnneeeennnnnns | severnnninnnns Jonnad 02/08/2024 .....
BL4573-90-5 ......... HUSKY INJECTION MOLDING SYSTEMS LTD. (YU wevveniiiiiiiiiiiiiiiiiiieieeciiiinnencenninessnnnnnnneeens | eeeeeenniineens fonnid 03/04/2024 ..... GOLDMAN SACHS .
BL4578-06-0 ......... HOWDEN GROUP ...t e ettt e e e e e e e emne e e e e emnne e e e eemnnneeeeennnnnneeeennnnn | seeerenniinnnns Jonnnd 02/02/2024 ..... OAKTREE 0
BL4584-16-7 ......... ALTERRA MOUNTAIN €O ...eeeeiieeecciii e s sesnn s s snnnn s s snnnnneeees | aeeeennnnnnenes founnd 02/08/2024 ..... GOLDMAN SACHS ... 0
BL4589-02-6 . ..| TALLGRASS ENERGY 02/22/2024 GOLDMAN SACHS . 0
BL4593-70-5 . .. | GROUNDWORKS LLC .. 03/06/2024 GOLDMAN SACHS . .0
BL4594-49-7 . .| CLEAR CHANNEL 03/18/2024 .....| OAKTREE ...... N N .0
BL4594-75-2 . .. | GROUNDWORKS LLC .. .03/06/2024 GOLDMAN SACHS . 81,198 |. 81,606 |. 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 16,309,424 16,358,627 0
2509999997. Total - Bonds - Part 3 905,896,921 925,093,042 3,881,685 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 905,896,921 925,093,042 3,881,685 XXX
032514-51-5 ......... [ ARTEX AXCELL RE SA T A 03/01/2024 ..... FMIC .... 10,253,001 |.
000000-00-0 ......... ITAUSA S.A. .......... U RN 01/04/2024 ..... ZERO STAGE CAPITAL ... .
000000-00-0 ......... PORSCHE AUTOMOBIL HL . . VT 03/13/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 1,798.000 |....
000000-00-0 .........|BCO BRADESCO SA ....... . |B.. v foeeens 02/09/2024 ..... ZERO STAGE CAPITAL ... ....54,800.000 |[....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
4509999997. Total - Preferred Stocks - Part 3 11,149,154 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 11,149,154 XXX 0 XXX
000899-10-4 ......... ADMA BIOLOGICS INC . ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 4,700.000 |....
00090Q-10-3 . ..|ADT INC ... ZERO STAGE CAPITAL 120,247.000 |.
001055-10-2 . ..| AFLAC INC . ZERO STAGE CAPITAL .18,390.000 |.
00130H-10-5 . .| AES CORP .. ZERO STAGE CAPITAL .56,955.000 |.
001744-10-1 ......... AMN HEALTHCARE SERVICES I ... ZERO STAGE CAPITAL . eeeeeeeeeeeee e e e e ee e e e e e e e e e e e s e e e e e e e e e e e mnna s e e e eennnneeeeennnn [oeeeemnnnnaeeeeennnnnns 4,490.000 |....
00182C-10-3 ......... ANT PHARMACEUTICALS ....eeevriiieeiiiiii e ccrii s seesni e sennni e ssnnnnn s s snnnnnneees | sennnnneneeenns fooannd 02/29/2024 ... ZERO STAGE CAPITAL ...
00206R=10-2 .eeevees [ATET INC e ee et e et e e e e e e e e e e e rnne e e e e ennn e e e e ennnneeeeennnnnnanees | sieeeerreniins [eeees 02/29/2024 ..... ZERO STAGE CAPITAL ... ....76,400.000 |....
002121-10-1 .........[A10 NETWORKS INC ...ieevuniiiiiunnsiiiiiiuiiiiiiiiisissiseiissssiesensssesensnnnssserssnnssssnnnnnnnes | sneeeessensnnns [ooness 02/29/2024 ... ZERO STAGE CAPITAL .iiuuunniiiiiuuiniiiiiuuissesiituniseseeessisssseeennnsseeseennnsseeseesnnnssesrennns  [oesesrnsnnnseesennnnnns 1,900.000
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002824-10-0 ......... ABBOTT LABS .t eeeeeti e e e e eeeie e e e eeeme e e e e e e s e e e eenn e e e e eennnneeeeennnnneeeennnnnneesennnnns | censieneessnnnn Jonnad 02/29/2024 ..... ZERO STAGE CAPITAL ... ....11,400.000 |.... 1,356,916 |.
00287Y-10-9 ......... AL RN [PUURRRUUUURRRR RN 03/22/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 7,011.000 |.... 1,230,059 |.
002896-20-7 ......... ABERCROMBIE & FITCH €O ..veeeeeeieeeeeennieeeeeennieeeeeeeene e e eeereneeeeennnneseeernnnnneeernnnnnes | cvnnnennnnsnnnn Jonnnd 03/22/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 5,748.000 |.... ..730,656 |.
004239-10-9 ......... ACADIA REALTY TRUST ..iiiiiiiiiiiiii e ssnnni e s ennnnnnseenenns | cennnneeeeeenns [ounnd 01/10/2024 ..... ZERO STAGE CAPITAL ... ....57,976.000 |.... 981,488 |.
00508Y-10-2 ......... ACUITY BRANDS INC ..eeeeerieeeeeeee e e e e eee e e e eeene e e e e e e e e e e e nnn e e e e eennnneeeeennnnnneees | cvnnnennnsnnnns Jonnnd 02/14/2024 ..... ZERO STAGE CAPITAL ... 108,949 |.
005098-10-8 ......... ACUSHNET HOLDINGS ...cvvvveniiiiiiiiiesiiiii s e e s s sesni e s eesnnn s s ssnnnnnes | cennnnneneeenns fouand 03/04/2024 ..... ZERO STAGE CAPITAL ... 271,672 |.
006739-10-6 ......... ADDUS HOMECARE CORP ....eeeeeeeeeeeenie e e e eeene e e e e eene s e e e e emnn e e e eennen e e e eennnnneeeeennnnneeeens | cvnnninneennnns Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... ... 21,674 |.
00724F-10-1 ......... LA 1R EPUURRRUUUURRRR RN 02/09/2024 ..... ZERO STAGE CAPITAL ... . e 7,163 |,
00773J-20-2 ......... AEGLEA BIOTHERAPEUTICS INC ..eeeeeeieeeeeeiee e e e eeee e e e ee e e e e eene e e e e eenn e e eeennnneeeeennn | cvnnnenensnnnnn Joennnd 02/26/2024 ..... ZERO STAGE CAPITAL ... 1,292.000 |.... ...31,011 |.
007903-10-7 . ..| ADVANCED MICRO DEVICES IN 03/15/2024 ZERO STAGE CAPITAL .. 3,081.000 |. ..561,569 |.
00790R-10-4 . ..| ADVANCED DRAINAGE .. 03/15/2024 ZERO STAGE CAPITAL ..2,119.000 |. .. 345,728 |.
008073-10-8 . ..| AEROVIRONMENT INC ..... 03/19/2024 ZERO STAGE CAPITAL .. 128,714 |.
008252-10-8 ......... AFFILIATED MANAGERS GROUP 03/15/2024 ..... ZERO STAGE CAPITAL ... 900,202 |.
00847X-10-4 ......... AGIOS PHARMACEUTIC .veiiieiiiiieiiiieii e rnsi s rnnnns s s ennnn s snnnnnnnees | cennnnneneennns fonand 02/29/2024 ... ZERO STAGE CAPITAL ... .. 32,379 |.
00912X-30-2 ......... AIR LEASE CORP ...eeeeeeieeeeeenne e e eeeenne e e e eemnn e e eeemnnn e eeeennnneeeernnnnseeeennnnnneeeennnnns | cennieneeennnnn Joonnad 02/23/2024 ..... ZERO STAGE CAPITAL ...
00973Y-10-8 ......... AKERO THERAPEUTICS ....eiiiiiiiiiiiiiiiiiis s ecceiiis s s s ernni s s s nnnnis s s snnnnns s ssnnnnnnsens | cennnnnenesenns founnd 03/06/2024 ..... ZERO STAGE CAPITAL ...
011642-10-5 ......... ALARM COM HLDGS IN .. eeeeee e e et e ee e e s e e e e e e e e e e mne e e e eennnneeeeennnnneeeens | cvnnnenennsnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ...
013872-10-6 ......... L R U RN 03/04/2024 ..... ZERO STAGE CAPITAL ...
016090-10-2 ......... ALIBABA GROUP HOLDING=SP ADR .......eeeeeemunseeemmnnnnaeeeemnnnnaeeeennnnnaeeeeennnneeeeennnnnneeeennnnns | connieneennnnns Jonnnd 03/21/2024 ..... ZERO STAGE CAPITAL ...
01625V-10-4 ALTGNMENT HEALTHCA ..ovvviniiiiiiiii e sennni s s ennnan s scnnnnns | cennnnneneennns founnd 03/01/2024 ..... ZERO STAGE CAPITAL ... .
01741R-10-2 . .| ALLEGHENY TECHNOLOGIES IN 02/01/2024 ZERO STAGE CAPITAL .11,960.000 |.
018522-30-0 . ..| ALLETE .. 02/29/2024 ZERO STAGE CAPITAL .. 1,100.000 |.
020002-10-1 . ..| ALLSTATE CORP . 03/15/2024 ZERO STAGE CAPITAL .. 8,035.000 |.
02079%K-10-7 . ..| ALPHABET INC ZERO STAGE CAPITAL ..253.000 |.
02079K-30-5 . .. | ALPHABET INC ... ZERO STAGE CAPITAL .15,605.000 |.
021369-10-3 ......... ALTAIR ENGR INC ..iviiiiiiiiiiiiii s s e s s ennnn s snnnnn s s snnnnnnns | cennnnnenesenns fovans 12/26/2023 ..... ZERO STAGE CAPITAL ... 357.000 |....
022095-10-3 ......... ALTRIA GROUP INC ... eeeeee e e e e e e e e e e e e e e e e e e e e mnne e e e e eenn e e e eeennnnneeeeennn | cvnnnennnnsnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... ....25,073.000 |....
023135-10-6 ......... AMAZON COM INC .t s e erran s s s nnnan s s s snnnnnssessnnnnns | cennnneeeeennns [ooand 03/15/2024 ..... ZERO STAGE CAPITAL ... ... 29,237.000 |....
023576-10-1 ......... AMERANT BANCORP INC ...eeeeeeeeieeeeeenne e e eeeene e e e eenene e e e eemena e e e eennnnneeeernnnnneneennnnnnes | cvnnienenesnnns Jonnnd 02/02/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 2,100.000 |....
02553E-10-6 ......... AMERICAN EAGLE QUTFT .vvuiniiiiiiiiii it rcenii e e e snnnne s e ssnnnnnsessennns | cennnnneeeennns founnd 03/07/2024 ..... ZERO STAGE CAPITAL ... ....35,280.000 |....
025816-10-9 AMERICAN EXPRESS ... eeeeeieeeeeenne e e e eeenne e e e e eenne e e e eemns e e e e ennne s e e eeennnneeeennnnnneeeeennn | cvnniennennnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... ..5,050.000 |....
03071H-10-0 . ..| AMERISAFE INC COMMON STK . 02/29/2024 ZERO STAGE CAPITAL ..400.000 |.
03073E-10-5 . ..| AMER I SOURCEBERGEN CORP . 02/29/2024 ZERO STAGE CAPITAL .. 5,224.000 |.
03076C-10-6 . ..| AMERIPRISE FINANCIAL . 02/29/2024 ZERO STAGE CAPITAL .. 2,180.000 |.
031162-10-0 . ..| AMGEN INC . 03/04/2024 ZERO STAGE CAPITAL 1,123.000 |.
0315211-10-9 . ..| AMICUS THERAPEUTICS 03/07/2024 ZERO STAGE CAPITAL 2,192.000 |.
03237H-10-1 ......... AMYLYX PHARMACEUTIC e e et e e e e e e ee e e e e e e e e e emnn e e e ennnnneeeennnn | cvnnninennnnnns Joennnd 03/07/2024 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ee e e e e e e e e e e e s e e e e e e e e e e e nnna s e e e eennnnneeeennnn [eeeeeennnnaneeernnnnnns 9,377.000 |....
034164-10-3 ......... LA S U [PUURRSUUUURRRR RN 02/29/2024 ... ZERO STAGE CAPITAL ... 700.000 |....
036752-10-3 ......... ANTHEM  INC COMMON STK .. e e e eeee e e e eenn e eeee | eevvrvniiinnens [oeeens 03/04/2024 ..... ZERO STAGE CAPITAL ...
03676B-10-2 ......... ANTERO MIDSTREAM CRP ....eiiiiiiieeiiiii e et st ensni s s ennnnn e s snnnnnnes | cennnnneneennns founnd 02/02/2024 ..... ZERO STAGE CAPITAL ...
03750L-10-9 ......... APARTMENT INCOME ....eeeeeeeeeeeeeeee e e e eenee e e e e eeee e e e e eeeee e e e eeennn s e e eennnnaeeeennnnnnneeennnns | cvnnsenenesnnnn Jonnnd 02/21/2024 ..... ZERO STAGE CAPITAL ...
03753U-10-6 ......... APELLIS PHARMACEUTIC ...iiviiriiiiiiiiiii s s cieii e scenii s ernnis s srnnn s s snnnnnsssssnnnnnnees | cennnnneeeeenns fonnnd 03/07/2024 ..... ZERO STAGE CAPITAL ... N
037598-10-9 ......... APOGEE ENTERPRISES ... ...02/29/2024 ..... ZERO STAGE CAPITAL ... ... 28,607 |.
03769M-10-6 ......... APOLLO GLOBAL MGMT ... ...02/14/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiie e e ceiii e s s s s e e e s e nana e e s e ennnn s e s sennnn [eeesernnnnnneesrnnnnnns 8,638.000 |.... 890,260 |.
03770N-10-1 . ..| APOGEE THERAPEUTICS 03/08/2024 ZERO STAGE CAPITAL .. 3,280.000 |.
037833-10-0 . ..| APPLE COMPUTER ... 03/19/2024 ZERO STAGE CAPITAL .19,147.000 |.
03820C-10-5 . ..| APPLIED INDL TECH .. 02/29/2024 ZERO STAGE CAPITAL
038222-10-5 ......... APPLIED MATERIALS COMMON STK . 03/15/2024 ..... ZERO STAGE CAPITAL ...
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03937C-10-5 ......... ARCBEST CORP ...t eeeeeiieeeeeeei e e e e eene e e e e e e e e e e e enn e e e e eennnn e e e eennnnneeeeennnnnneeeennnnns | cennieneeesnnnn Jonnnd 03/22/2024 ..... ZERO STAGE CAPITAL ...
03938L-20-3 ......... ARCELORMITTAL SA .iieiiiieeiiiiii et eeeii s s eenia e s eesnan e s essnnaesssnnnnnnes | sennnnneneennns founnd 01/03/2024 ..... ZERO STAGE CAPITAL ...
03990B-10-1 ......... ARES MANAGEMENT CORP ... eeeeeueeeemnnnaeeeeemnnaeeeeemnnneeeeemnnnnaeeeeennnnseeennnnnaseennnnnnenes | conienensnnnnn Jonnnd 03/15/2024 ..... ZERO STAGE CAPITAL ...
04010E-10-9 ......... LRI PR RN 03/22/2024 ... ZERO STAGE CAPITAL ...
040413-10-6 ......... ARISTA NETWORKS IN -.eeeeeee e e e eeet e e e eee s e e e e e s e e e e e e e e eennn e e e eennnneeeeennnnneeeenn | cvnnninennsnnnn Jonnnd 03/19/2024 ..... ZERO STAGE CAPITAL ...
04621X-10-8 ......... Fa I PR IPUUURRSUUSURR IR 02/29/2024 ... ZERO STAGE CAPITAL ...
04626A-10-3 ......... ASTERA LABS INC -..eeeeeeeeeeeeeeee e e e e ceee e e e ee e e e e e ene e e e e ennna e e e eemnnneeeeennnnnnnneennnnnnes | cennienenesnnnn Jonnnd 03/20/2024 ..... ZERO STAGE CAPITAL .t e e eeeeeee e e e e ee e e e e e e e e e e e e e e e e e e e e e e mnn s e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 1,000.000 |....
04956D-10-7 ......... ATMUS FILTRATION TEC ..iveviiiiiiiiiii s ecieii e cinii e ernais s ernnn s snnnnnssesnnnnnnnsenens | cennnnneneeenns fooand 03/20/2024 ..... ZERO STAGE CAPITAL ... ....19,574.000 |....
04963C-20-9 ......... ATRICURE INC ... 12/22/2023 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 4,287.000 |....
052769-10-6 . ..| AUTODESK INC ... 03/04/2024 ZERO STAGE CAPITAL .. 3,884.000 |.
053015-10-3 . ..| AUTOMATIC DATA PROCESSING INC . 02/29/2024 ZERO STAGE CAPITAL .. 3,950.000 |.
053291-10-2 . .. | AUTONATION INC 03/21/2024 ZERO STAGE CAPITAL .12,590.000 |.
053332-10-2 ......... AUTOZONE INC ... 03/15/2024 ..... ZERO STAGE CAPITAL ... 528.000 |....
05368V-10-6 ......... AVIENT CORPORATION . 03/22/2024 ..... ZERO STAGE CAPITAL .eevviiiieiiiiiie e e ceiii e s s s s e e s s e aaaa e e s e ennnn s e s sennnn [oersernnnnnneessnnnnnns 8,700.000 |....
05370A-10-8 ......... AVIDITY BIOSCIENCE . 03/18/2024 ..... ZERO STAGE CAPITAL ... .. 13,555.000 |....
05464T-10-4 ......... AXSOME THERAPEUTIC ... 03/07/2024 ..... ZERO STAGE CAPITAL ...
05550J-10-1 ......... BJS WHSL CLUB HLDGS .. 03/04/2024 ..... ZERO STAGE CAPITAL ...
057226-10-0 ......... BAKER HUGHES A GE CO . 03/04/2024 ..... ZERO STAGE CAPITAL ...
057665-20-0 ......... BALCHEM CORP 02/29/2024 ... ZERO STAGE CAPITAL ... 500.000 |....
058498-10-6 BALL CORP 03/04/2024 ..... ZERO STAGE CAPITAL ... 189.000 |....
060505-10-4 . ..| BANKAMERICA CORP NEW ... 03/15/2024 ZERO STAGE CAPITAL .. 6,724.000 |.
064058-10-0 . ..| BANK NEW YORK INC COMMON STK . 02/29/2024 ZERO STAGE CAPITAL .27,827.000 |.
06652V-20-8 . ..| BANNER CORPORATION ... 03/22/2024 ZERO STAGE CAPITAL .. 7,101.000 |.
075887-10-9 . ..| BECTON DICKINSON & CO ZERO STAGE CAPITAL .13,209.000 |.
077454-10-6 . .| BELDEN INC .....cevrennns ZERO STAGE CAPITAL ..2,130.000 |.
08160H-10-1 ......... BENCHVARK ELECTRONICS INC ..evvveiiiiiiiiiiiieciiii e eceni s cesni e sevnia e eennnnnnes | cennnnneeeeenns fonnnd 02/29/2024 ... ZERO STAGE CAPITAL ... 900.000 |....
084423-10-2 ......... BERKLEY W R CORP ...eeeeeeeeeeeeeee e e e e eenee e e e e eeee e e e e eeeee e e e eeennn e e e eennnnnneeeernnnnnnneeennnns | cvnnieneeesnnnn Jonnad 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 6,700.000 |....
084670-70-2 ......... BERKSHIRE HATHAWAY INC DE .....ccvvveniiiiiiiiiiiiiiiii e ecrrsie e srnsnis s ennnn s snnnnesesennns | cennnnneeeennns fonnnd 03/15/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 4,842.000 |....
085791-10-3 ......... BERRY GLOBAL GROUP ....eereeeeeeeeennieeeeeeene e e e eeenn s e e e eenne e e e eennen e e e eennnnneeeeennnnnnneeens | cvnnnenenennnns Jonnnd 01/25/2024 ..... ZERO STAGE CAPITAL ... . N
086516-10-1 ......... oS IV U U RN 03/04/2024 ..... ZERO STAGE CAPITAL ... ... 11,406 |.
09061G-10-1 BIOMARIN PHARMACEUTICAL | -..eeeeeeeeeeeeeee e e eeeeee e e eeeee e e e eenne e e e e emnneeeeernnnneeeeennn | cvnnninennnnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 4,700.000 |.... 405,750 |.
09260D-10-7 . ..| BLACKSTONE INC ......... 03/15/2024 ZERO STAGE CAPITAL .12,133.000 |. 1,632,143 |.
09290C-10-3 . .. | BLACKROCK ETF TRUST 02/22/2024 ZERO STAGE CAPITAL 2,493,558.000 |. 103,274,499 |.
094235-10-8 . ..|BLOOMIN BRANDS INC . 03/07/2024 ZERO STAGE CAPITAL .19,445.000 |.
09581B-10-3 . .| BLUE OWL CAPITAL INC . 03/15/2024 ZERO STAGE CAPITAL .33,374.000 |.

09627Y-10-9 . .
099724-10-6 .........
101137-10-7 .........
10806X-10-2 .........
109641-10-0 .........
110122-10-8 .........
11133T-10-3 .........
11136F-10-1 .........
112463-10-4 .........
12008R-10-7 .
1250311-10-8 .
125146-10-8 . .
125623-10-0 .........

.| BLUEPRINT MEDICINES

..| BUILDERS FIRSTSOURCE .
.| CBOE GLOBAL MARKET

BORGWARNER INC
BOSTON SCIENTIFIC CORP .
BRIDGEBIO PHARMA INC ...
BRINKER INTERNATIONAL INC
BRISTOL MYERS SQUIBB CO
BROADRIDGE FINANCIAL SOLUTIONS
BROADCOM LTD
BROOKDALE SR LIVING

CIGNA CORP ..

COMMON STK ...

03/07/2024
03/11/2024
03/22/2024
03/06/2024
03/07/2024
03/04/2024
02/29/2024

...03/08/2024
...02/21/2024

03/15/2024
02/29/2024
02/29/2024
02/29/2024

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

..420.000 |.
....67,471.000 |....
..... 9,803.000 |....
..... 1,829.000 |....
....15,318.000 |....
....21,955.000 |....
..... 5,738.000 |....
..... 3,100.000 |....
...26,038.000 |....
1,900.000 |.
.. 3,300.000 |
.. 3,900.000 |
..... 4,218.000 |....

..... 4,185,885 |.
148,958 |.
.32, 114 |.
..637,133 |.
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125720-10-5 ......... CME GROUP INC ..o eeeeee e e et e e e e e e e e e e e e e e e s e e eennn e e e eennnnneeeeennnnneneeennnns | connieneeennnnn Jonnad 03/04/2024 ..... ZERO STAGE CAPITAL ... 5,225.000 |....
126117-10-0 ......... L0 R U RN 02/29/2024 ... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 1,900.000 |....
126408-10-3 ....uue | CSK CORP eeeeeeeee e e e e eee e e e e e e e e e e e e e e e e e e e e emenne e e e eennnn e e eeennnnaeeeennnnnaeneennnn | seeeeeerenniens [eeees 02/29/2024 ..... ZERO STAGE CAPITAL ... ....24,500.000 [....
126650-10-0 ...eueee | OVS CORP Leeiiiieiie it erraa s e rnnan s ennns | seeeeeeennnines [oened 03/15/2024 ..... ZERO STAGE CAPITAL ... ...44,773.000 |....
126740-10-9 .........| CABALETTA BIO INC ..eeeeeeeieeeeeeiee e e e e eee e e e een e e e e e e e e e e e e e e e e e e e e e e e ennnnnnneeens | sveeessnnnnnnns [oneens 03/12/2024 ..... ZERO STAGE CAPITAL ...
127190-30-4 ......... CACI INTERNATIONAL INC - CL A . 02/29/2024 ... ZERO STAGE CAPITAL ...
127387-10-8 ......... CADENCE DESIGN SYSTEMS INC ~ COMMON STK .... 03/04/2024 ..... ZERO STAGE CAPITAL ...
12763L-10-5 ......... CADRE HOLDINGS INC. ..eevvnvviiiiiiiiiiiiiiinnnns 02/29/2024 ... ZERO STAGE CAPITAL ...
128030-20-2 ......... CAL MAINE FOODS INC .. 02/29/2024 ..... ZERO STAGE CAPITAL ...
13100M-50-9 . ..| CALIX NETWORKS INC . 02/14/2024 ZERO STAGE CAPITAL ..5,060.000 |.
14040H-10-5 . ..| CAPITAL ONE FINL CO .. 03/04/2024 ZERO STAGE CAPITAL .18,471.000 |.
14149Y-10-8 . ..| CARDINAL HEALTH INC 02/29/2024 ZERO STAGE CAPITAL .10,491.000 |. N
141788-10-9 ......... CARGURUS INC .. e e et e e e e e e e e e e e e e e e ennne e e e e emnnneneeeennnnneeeennnnnnseeennnn | cennieneensnnns Jonnn 03/12/2024 ..... ZERO STAGE CAPITAL ... ..25,724.000 |.... 588,186 |.
14179K-10-1 ......... CARGO THERAPEUTICS ..vevveiiiiiiiieeceiiis e e e essn s cnnnn e sesnnn s sennnnnnes | cennnnneneeenns fonand 03/07/2024 ..... ZERO STAGE CAPITAL ... 569.000 |.... ... 16,469 |.
143658-30-0 ......... CARNIVAL CORP .....eeeeeeeeeeeeeeenee e e eemmne s e eeeenne e e e eennnaeeeeennnnneeeeennnnneeeernnnnnneeeennnns | consienenennnnn Joonna 02/14/2024 ..... ZERO STAGE CAPITAL ... .. 3,011.000 |.... ... 45,840 |.
14448C-10-4 ......... CARRIER GLOBAL CORP ......iiviveeiniiiiiriiiieeiinni e eerrsii s s ssesnns s s sesnsnasessnnnnnnssssnnnnnnss | cennvnneeeennns fovunnd 01/26/2024 ..... ZERO STAGE CAPITAL ... ..13,783.000 |.... .. 773,426 |.
147448-10-4 ......... CASELLA WASTE SYSTEMS INC = A eereeeeeeeeee e e e e eeeie e e e e e e e eenn e e e ennnnneeeeennn | cvnnninnnsnnnnn Jonnad 03/04/2024 ..... ZERO STAGE CAPITAL ...
147528-10-3 ......... CASEYS GEN STORES ......ceeivruuniiiiiiiiiieeeciiiis e e ceini e e s esnni e s s esnni e s essnnneesssnnnnnseees | cennnnneneennns founnd 02/29/2024 ... ZERO STAGE CAPITAL ...
149568-10-7 ......... CAVCO INDUSTRIES ...eeeeeeeeeee e e e eeee e e e e e e e e e e e e e e e e e e eennnn e e e e ennnnneeeennnnnnnees | cvnnineesnnnnn Jonnnd 01/09/2024 ..... ZERO STAGE CAPITAL ... 129.000 |....
15117B-20-2 CELLDEX THERAPEUTICS .....iviirernniiiiiiniieieciinie s e scnnni e s s ssnnns s e ssnnnn s s snnnnnnssesnnnnnnnees | cennneeneeenns focunnd 03/01/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 2,063.000 |....
15135B-10-1 . .| CENTENE CORP DEL ... 02/29/2024 ZERO STAGE CAPITAL .18,402.000 |.
163527-20-5 . .. | CENTRAL GARDEN & PET . 02/29/2024 ZERO STAGE CAPITAL .. 1,100.000 |.
156504-30-0 . ..| CENTURY COMMUNITIE . 03/15/2024 ZERO STAGE CAPITAL .. 4,751.000 |.
156944-10-0 . .| CG ONCOLOGY .... ZERO STAGE CAPITAL .. 3,700.000 |.

16119P-10-8 . .
163086-10-1 .........
1635R-10-3 .........
16411R-20-8 .........
166764-10-0 .........
172062-10-1 .........
172755-10-0

17275R-10-2 .
172908-10-5 .
174610-10-5 .
17888H-10-3 .
184496-10-7 . .
189064-10-9 .........
191098-10-2 .........
191216-10-0 .........
192108-50-4 .........
192446-10-2 .........
194162-10-3 .........
19459J-10-4 .........
20030N-10-1 .........
204166-10-2 .
205768-30-2 .
20825C-10-4 . .
209115-10-4 .........

.| CHARTER COMMUNICATIO .

..|CISCO SYSTEMS INC
..| CINTAS CORP ...
..| CITIZENS FINANCIAL .
..| CIVITAS RESOURCES ..
.| CLEAN HARBORS .

.| COMMVAULT SYSTEMS
.. | COMSTOCK RES INC
.| CONOCOPHILLIPS ...

CHEFS WAREHOUSE HO ...
CHEMED CORP NEW
CHENIERE ENERGY INC ..
CHEVRONTEXACO CORP ...
CINCINNATI FINL CORP .
CIRRUS LOGIC INC ...

CLOROX CO DEL ....
COCA COLA CONSOL IDAT ...
COCA COLA CO
COEUR MINING INC
COGNIZANT TECHNOLOGY SOLU ...
COLGATE PALMOLIVE CO ...
COLLEGIUM PHARMACEUT ...
COMCAST CORP CL A ..

CONSOLDTD EDISON INC ...

03/04/2024
02/29/2024
03/15/2024
02/29/2024
02/29/2024
02/14/2024
02/29/2024
02/29/2024
03/15/2024
02/02/2024
02/29/2024
02/29/2024
02/29/2024
03/22/2024
01/31/2024
02/14/2024
02/29/2024

...02/29/2024
...01/25/2024

02/29/2024
02/21/2024
03/15/2024
03/15/2024

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

..... 6,106.000 |....
.34,300.000 |
..1,400.000 |.
.19,849.000 |.
1,024.000 |.
1,600.000 |.
..... 4,060.000 |....

....23,500.000 |....
...28,397.000 |....

..11,400.000 |....
700.000 |....
.. 13,620.000 |....
..800.000 |.
.. 8,896.000 |.
1,380.000 |.
..... 9,758.000 |....

554,167 |.
1,658,079 |.
..880,496 |.
..664,644 |.
64,099 |.
..201,428 |.
620,733 |.
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21036P-10-8 ......... CONSTELLATION BRANDS INC ...eveeeeeeennieeeeennie e e eeeenni e e eeeennneeeeeennnneeeeennnneeeeennnnnnees | connennnsnnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 3,550.000 |.... 882,416 |.
210377-10-9 ......... CONSTELLATION ENERGY GROUP ....eeuniiiiiriiniiiiiiiiieeseiini e sceniis s sennnn s sssnnnnnssssnnnnnnns | cennnnneneeenns fonnnd 02/29/2024 ... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 2,400.000 |.... 404,114 |.
22052L-10-4 ......... CORTEVA INC . eeeeeee e e e et e e e e e e e e e e e e e e eenn e e e e e rnnn e e e ernnnneeeeennnnneeeennnnnneees | connieneeesnnns Joonnnd 01/17/2024 ..... ZERO STAGE CAPITAL ... ... 33,334.000 |.... N
22160K-10-5 ......... COSTCO WHSL CORP NEW ....evvvveniiiiinriieeiinii e eernii e e sesnis e s sensns s ssnnnn s ssnnnnnnnnnens | cennnnneeeeenns foounnd 03/04/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 2,177.000 |.... 1,626,296 |.
222795-50-2 ......... [COUSINS PPTYS INC ..ereeeeieeimeieeeeeenn e e e e eeeee e e e e eeee e e e e ennne e e e e eenna e e e eennnnneeeeennnnnnes | oeeeeesrnnnnnns [eaees 03/15/2024 ..... ZERO STAGE CAPITAL ... ..32,531.000 |.... .. 753,034 |.
22663K-10-7 .........[CRINETICS PHARMACE ......ccovmmiiiiiiiiiiiiiiciii e ersi s e eennnn e nes | neeeeeennnnens [oenesd 03/07/2024 ..... ZERO STAGE CAPITAL ... ... 41,073 |.
22788C-10-5 ......... CROWDSTRIKE HOLDIN . eeeeee et e e e e e e e e e e eene e e e e emnne e e e eennnnneeeennnnns | cvnnninensnnnnn Jonnad 03/15/2024 ..... ZERO STAGE CAPITAL .t e e eeeeeee e e e e ee e e e e e e e e e e e e e e e e e e e e e e mnn s e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 2,148.000 |.... 683,125 |.
229663-10-9 ......... L0 R PR RN 01/25/2024 ..... ZERO STAGE CAPITAL ... ....21,587.000 |.... 983,359 |.
231561-10-1 ......... CURTISS WRIGHT CORP ... eeeeene e e eeeeene e e e eeenne e e eeennna e e eeennnneeeeennnneeeeennnnnneeeennnn | cennieneeennnns Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 1,250.000 |.... 295,915 |.
233331-10-7 . ..|DTE ENERGY CO ....... 03/15/2024 ZERO STAGE CAPITAL .13,138.000 |. ,409,338 |.
237030-20-3 . ..| DAQO NEW ENERGY CORP . 03/12/2024 ZERO STAGE CAPITAL .. 1,783.000 |. 52,378 |.
237194-10-5 . .. | DARDEN TESTAURANTS INC . 02/29/2024 ZERO STAGE CAPITAL .. 4,150.000 |. ..709,318 |.
23804L-10-3 ......... DATADOG INC 02/20/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 3,001.000 |.... 383,108 |.
23954D-10-9 ......... | DAY ONE BIOPHARMACEU .... 02/29/2024 ... ZERO STAGE CAPITAL .eevviiiieiiiiiie e e ceiii e s s s s e e s s e aaaa e e s e ennnn s e s sennnn [oersernnnnnneessnnnnnns 1,300.000 |.... ... 21,802 |.
243447-10-1 . +. | DECIPHERA PHARMACEUT .....eeeieeeeeeeeeeeee e e e eeeene e e e eemene e e e eemnn e e eeennnneeeeennnneeeeennnnns | censieneneennnn Jonnnd 02/29/2024 ... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 1,200.000 |.... ... 20,064 |.
244199-10-5 ......... U U RN 03/04/2024 ..... ZERO STAGE CAPITAL ... ... 19,685 |.
24906P-10-9 ......... DENTSPLY SIRONA INC .eeeeeeeeeete e e eeeee e e e e e e ee e e e e e e e e e nna e e e e e nnnn e e eennnnns | cvnnninennnnnnn Jonnnd 03/15/2024 ..... ZERO STAGE CAPITAL ... ....18,026.000 |.... ..591,705 |.
254020-10-2 ......... DIGITALOCEAN HOLDING ....cevvvveenniiiiiiniisieciiii s esciiii s srnais s sssnn s s snnnsnsssssnnnnnnees | censnnneeeeenns foonnnd 03/15/2024 ..... ZERO STAGE CAPITAL .eevviiiieiiiiiie e e ceiii e s s s s e e s s e aaaa e e s e ennnn s e s sennnn [oersernnnnnneessnnnnnns 9,150.000 |.... 353,459 |.
254604-10-1 ......... DISC MEDICINE INC 03/21/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 1,833.000 |.... 119,139 |.
254687-10-6 DISNEY WALT CO ... 03/15/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 9,879.000 |.... ..1,101,472 |.
257651-10-9 . ..| DONALDSON INC .. 02/29/2024 ZERO STAGE CAPITAL .. 4,000.000 |. ..287,015 |.
26441C-20-4 . .. | DUKE ENERGY CORP ... 01/25/2024 ZERO STAGE CAPITAL .. 8,053.000 |. .. 768,387 |.
26884U-10-9 . ..| ENTERTAINVENT PPTYS TR . 03/15/2024 ZERO STAGE CAPITAL .12,478.000 |. ..519,747 |.
278865-10-0 . ..|ECOLAB INC ..... ZERO STAGE CAPITAL ... 77.000 |. 16,310 |.
285512-10-9 . .. |ELECTRONIC ARTS INC ZERO STAGE CAPITAL .. 7,705.000 |. ,073,941 |.
28618M-10-6 ......... ELEMENT SOLUTIONS ....iiiiiiiiiiiiiiiii e eiiii e ceei s ennais s ennnni s s snnnnns s ssnnnnnnnssens | censnnneneeenns foonnd 03/20/2024 ..... ZERO STAGE CAPITAL ... ...21,283.000 |.... 504,485 |.
290840-10-0 ......... EMCOR GROUP INC ... e eeeeeie e e e e eee e e e e e e e e eeee e e e e ennne e e e eennnn e e e eennnneeeeennnnnneees | cvnniinennnnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... .. 414,282 |.
202218-10-4 ......... EMPLOYERS HOLDINGS .....ueeiirruiniiiiiiiiieeeciiii e e eniii e e s ensnis e cnnnie e s sennnnnssssennnnnnes | cennnnnenesenns focunnd 02/29/2024 ... ZERO STAGE CAPITAL ...
20249E-10-9 ......... ENACT HOLDINGS INC .... 02/29/2024 ..... ZERO STAGE CAPITAL ...
29261A-10-0 ......... ENCOMPASS HEALTH COR . 02/29/2024 ... ZERO STAGE CAPITAL ...
29364G-10-3 ENTERGY CORP NEW 03/15/2024 ..... ZERO STAGE CAPITAL ...
293712-10-5 . .. |ENTERPRISE FINL SVCS . 02/16/2024 ZERO STAGE CAPITAL
29415F-10-4 . .. |ENVISTA HLDGS CORP . 01/26/2024 ZERO STAGE CAPITAL N
29444U-70-0 . .. [EQUINIX INC ....... 03/04/2024 ZERO STAGE CAPITAL ... 13.000 |.
29605J-10-6 . ..| ESAB CORPORATION . 03/15/2024 ZERO STAGE CAPITAL .. 4,756.000 |.
302130-10-9 . ..|EXPEDITORS INTL WASH INC .. 03/15/2024 ZERO STAGE CAPITAL 3,413.000 |. . N
302316-10-2 ......... EXXON MOBIL CORPORATION ... 02/29/2024 ... ZERO STAGE CAPITAL ... ....10,600.000 |.... ,109,986 |.
302941-10-9 ......... FTI CONSULTING INC . 02/29/2024 ... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 1,150.000 |.... 238,055 |.
3030311-10-2 ......... FACEBOOK INC 03/20/2024 ..... ....21,570.000 |.... ,879,371 |
31428X-10-6 ......... FEDEX CORP 02/29/2024 ... ZERO STAGE CAPITAL .everiiieeiiiiii e s et c et ceri e s e s e e e s e aana e e s e ennnn e e e eennnn [oersernnnnnneesennnnnns 3,576.000 |.... 862,440 |.
315616-10-2 ......... F5 NETWORK INC. COM COMMON STK . 03/22/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 5,464.000 |.... ,024,158 |.
316773-10-0 ......... FIFTH THIRD BANCORP .. 03/04/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 1,767.000 |....
32051X-10-8 ......... FIRST HAWAIIAN ...03/15/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 9,291.000 |....
336901-10-3 ......... 18T SOURCE CORP ...02/29/2024 ..... ZERO STAGE CAPITAL ... 400.000 |....
33748L-10-1 . ..| FIRST WATCH RESTAURA . 03/07/2024 ZERO STAGE CAPITAL .16,157.000 |.
337738-10-8 . ..|FISERV INC ..... 02/29/2024 ZERO STAGE CAPITAL ..5,600.000 |.
34379v-10-3 . .. | FLUENCE ENERGY INC . 03/22/2024 ZERO STAGE CAPITAL .26,537.000 |.
345370-86-0 ......... FORD MTR €0 DEL .....iiiiuueeniiiiiuniniiiiiennsseriinnnessessisnnnnsssssnssnnsseserssnnssessrsssssssssenes | sossnsneeesenns |ousnns 03/15/2024 ..... ZERO STAGE CAPITAL ... ...41,632.000 |....
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34965K-10-7 ......... FORTREA HLDGS INC ....eeeeerieeeeeeen e e e e eeni e e e e eeene e e e e e e e e e e e enn e e e e eennnneeeeennnnnnnees | cvnninenennnnn Jonnnd 03/15/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 4,840.000 |....
36266G-10-7 ......... GE HEALTHCARE TECHN ....iivvriiiiiiiniie e iieii s ceeeii e scenii s snnni s ennnn s snnnnnnsnnens | cennnnneeeeenns fooand 02/14/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 8,061.000 |....
369550-10-8 ......... GENERAL DYNAMICS ... eeeeeee e e eeeeee e e e e eeeee e e e e eeee e e e e e e e e e eeennn s e e eennnnnneeeernnnnnnneeennnns | crnnieneeennnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 3,350.000 |....
370334-10-4 ......... GENERAL MILLS INC ..ivvviiiiiiiiiiiie et ereni e rnsns s ennnn e ssnnnnns | cennnnneeeennns fonand 03/04/2024 ..... ZERO STAGE CAPITAL ...
374163-10-3 ......... GERON CORP ... e e et e e e e et e e e e e e e e e e e e e e e enne e e e e e nnnn e e e eennnnneeeennnnnneeeennnnnnns | consienneesnnns Jonnnd 03/19/2024 ..... ZERO STAGE CAPITAL ... ....20,532.000 |....
375558-10-3 ......... GILEAD SCIENCES COMMON STK . rcvnieeeee | eenveeeeeeennn fonnd 02/29/2024 ... ZERO STAGE CAPITAL ... 10er 22,455,000 |....
3795%E-10-2 ......... GLOBE LIFE INC +eveeeeeeeeeneeeeeeeenie e e e eeeee e e e e een e e e e e emne e e e eennnn e e e eennnnneeeeennnnnneeeens | cvnneneeennnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... ... 14,393.000 |....
380237-10-7 ......... L0 0 R PUURRRSUUUURRR RN 03/15/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 4,128.000 |.... 484,475 |.
382550-10-1 ......... GOODYEAR TIRE & RUBR ....eeeeeeuneeeemrnniaeeeeennnaeeeeennnneeeeemnnnnaeeeernnnaaseeernnnnnseeennnnnnenes | connieneesnnnnn Joonnad 02/14/2024 ..... ZERO STAGE CAPITAL ... .. 3,778.000 |.... .. 44,148 |.
383082-10-4 . ..| GORMAN RUPP CO ...... 02/29/2024 ZERO STAGE CAPITAL 22,3% |.
384802-10-4 . .| GRAINGER W W INC ... 02/29/2024 ZERO STAGE CAPITAL ..850,126 |.
3852611-10-6 . ..| GRAND CANYON ED INC 02/29/2024 ZERO STAGE CAPITAL .. 229,054 |.
398182-30-3 ......... AMERICAN HEALTHCARE .....eeeeeeeeeeeenn e e eeeene e e eeernne e e e eennn e e eeennnneeeeennnnnneeeennnnnneneene | conniennneennnn Jonnnd 02/07/2024 ..... ZERO STAGE CAPITAL ... 481,638 |.
39874R-10-1 ......... GROCERY QUTLET HLD ..eeniiiiiiiiiiieiiiiii s eciriis s e s rrnni s s srnnnns s s snnnnnsssssnnnnnnsens | cennnnneeesenns focunnd 02/29/2024 ... ZERO STAGE CAPITAL ... 146,687 |.
398905-10-9 ......... GROUP 1 AUTOMOTIVE INC ..eeeeete e e e eeeee e e e e e e e ee e e e e e e e eemnn e e e e emnneneeeennnnns | cvnnnenennsnnnn Joennnd 02/14/2024 ..... ZERO STAGE CAPITAL ... 146,308 |.
40131M-10-9 ......... GUARDANT HEALTH INC ...iiiiiiiiieiiciiii et cevni e sesnn s s snnnan s s ssnnnneees | sennnnneeeennns foeaes 12/26/2023 ..... ZERO STAGE CAPITAL ... 161,470 |.
403949-10-0 ......... HOLLYFRONTIER CORP COMMON STK .. e e e eeen e e ee e e e eenne e eennn | cvvnieennnnnnn Joennnd 02/29/2024 ..... ZERO STAGE CAPITAL ... 310,885 |.
40412C-10-1 ......... HCA HOLDINGS INC .ovvveniiiiiiiiiieeiiiii e sesnn s snnna s s eennnneees | sennnnneeeennns founnd 02/29/2024 ... ZERO STAGE CAPITAL ... ..922,103 |.
404609-10-9 ......... HACKETT GROUP INC ....eeeeeeee e e e et e e e e ee e e e eeee e e e e e e e e e e e e e eennnneeeeennnnnnees | cvnnninennsnnns Jonnnd 02/29/2024 ... ZERO STAGE CAPITAL ... 700.000 |.... ... 17,290 |.
41068X-10-0 HANNON ARMSTRONG S ...eevviiieeiiiiii et erni e eesni e snnnne e sesnnnn e sennnnn | cennnnneeeennns fouand 03/22/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 6,185.000 |.... 160,539 |.
413160-10-2 . .| HARMONIC INC ........ 02/01/2024 ZERO STAGE CAPITAL .11,100.000 |. .. 135,081 |.
416515-10-4 . ..|HARTFORD FINANCIAL SVCS GRP . 02/29/2024 ZERO STAGE CAPITAL .. 8,500.000 |.
418100-10-3 . ..| HASHICORP INC .. 02/29/2024 ZERO STAGE CAPITAL .18,565.000 |.
420261-10-9 . .. | HAIKINS INC . ZERO STAGE CAPITAL
42222N-10-3 ......... | HEALTHSTREAM INC ZERO STAGE CAPITAL
422251-10-7 . B =72 O PR ISR RPN 01/16/2024 ..... ZERO STAGE CAPITAL ... .
42328H-10-9 ......... HEL10S TECHNOLOGIES .....eeeeeeeeieeeeeeeeee e e e eenee e e e e reee e e e e eeene e e e eeennneeeeernnnneeeennnnnnes | cvnnninensnnnnn Jonnnd 03/20/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 7,678.000 |....
427866-10-8 ......... THE HERSHEY COMPANY .....eiiiiiiiiiieiiiiiie st s e s eennn s snnnne s ssnnnnnnns | cennnnneeeennnn founnd 02/29/2024 ... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 2,200.000 |....
42824C-10-9 ......... HEWLETT PACKARD COMMON: STK .. eeeeee e e eeeee e e eeennneeeeeene | evviennneinnnn [eennnd 02/14/2024 ..... ZERO STAGE CAPITAL ... ..14,803.000 |.... . N
436440-10-1 ......... HOLOGIC INC 03/04/2024 ..... ZERO STAGE CAPITAL ... ... 16,418 |.
437076-10-2 HOME DEPOT INC 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 5,548.000 |.... 2,089,905 |.
438516-10-6 . .| HONEYWELL INTL INC . 02/29/2024 ZERO STAGE CAPITAL .11,834.000 |. 2,325,317 |.
440327-10-4 . .. | HORACE MANN EDUCATRS . 02/29/2024 ZERO STAGE CAPITAL ..800.000 |. 28,983 |.
445658-10-7 . ..|HUNT J B TRANS SVCS INC 02/29/2024 ZERO STAGE CAPITAL .. 2,200.000 |. 453,639 |.
446413-10-6 . ..|HUNTINGTON INGALLS INDS | 02/29/2024 ZERO STAGE CAPITAL 1,150.000 |. .. 335,760 |.
451107-10-6 . ..| IDACORP INC ....... 01/29/2024 ZERO STAGE CAPITAL .10,561.000 |. ..978,799 |.
452580-10-2 ......... INMMUNOVANT INC ... 03/07/2024 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ee e e e e e e e e e e e s e e e e e e e e e e e nnna s e e e eennnnneeeennnn [eeeeeennnnaneeernnnnnns 1,304.000 |.... . 47,242 |.
45687V-10-6 ......... INGERSOLL RAND INC . 03/04/2024 ..... ZERO STAGE CAPITAL ...
457030-10-4 ......... INGLES MKTS INC .... 02/29/2024 ... ZERO STAGE CAPITAL ...
457187-10-2 ......... INGREDION INCORPRTD 02/29/2024 ... ZERO STAGE CAPITAL ...
457650-10-3 ......... INSIGHT ENTERPRISES INC ... 02/29/2024 ... ZERO STAGE CAPITAL ...
45781M-10-1 ......... INNOVIVA INC 02/29/2024 ... ZERO STAGE CAPITAL ...
457985-20-8 ......... INTEGRA LIFESCIENCE .. ...02/20/2024 ... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 7,670.000 |....
45841IN-10-7 ......... INTERACTIVE BROKERS ...01/26/2024 ..... SANFORD BERNST ....30,000.000 ....
459200-10-1 . ..| INTERNATIONAL BUSINESS MACHS 02/29/2024 ZERO STAGE CAPITAL .. 8,400.000 |.
46116X-10-1 . ..| INTRA CELLULAR THERA . 03/14/2024 ZERO STAGE CAPITAL
461202-10-3 . | INTUIT, INC. ........ 03/04/2024 ZERO STAGE CAPITAL N
46266C-10-5 ......... 1QVIA HOLDINGS INC . 03/04/2024 ZERO STAGE CAPITAL .ivuuuuniiiiiuuesiiiiiuuussssieuusissesseessusesseeennnsseeseasnssseesessnnnssesrensns  |sesesresnnnseesennnnnns 2,082.000 |....
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46432F-83-4 ......... LI P UEPPPPPSRURPUPPRRRUI IR RPN 02/14/2024 ..... GOLDMAN SACHS ... ... 1,248,350.000 |.... ....80,112,998 |.
46434G-10-3 ......... LR [UUPUURRRRUUTU RN 03/15/2024 ..... GOLDMAN SACHS ... 585,000.000 |.... ... 29,971,508 |.
465741-10-6 ..eeeee [ ITRON INC .o e et e e e e e e e e e e e e rne e e e e emnnn e e e eennnn e e eeennnnnneeeennnnn | seeeeesrnnnninns [oaees 03/22/2024 ..... ZERO STAGE CAPITAL ...
466032-10-9 ......... J & J SNACK FOODS €O ..evvveeniiiiiiiiieeciiii e e ceniis s e e evii e s ennni e e s ennnan e e s ensnnnneesnenns | cennnneeeeeenns foounnd 02/29/2024 ... ZERO STAGE CAPITAL ...
47215P-10-6 ......... Y RS TPUURPPRPPRRPRPPPPTRRUP PSPPI ISP 12/27/2023 ..... ZERO STAGE CAPITAL ... ....30,123.000 |....
478160-10-4 ......... JOHNSON & JOHNSON .eeeecciiiiie et ernne s ennnnneees | cennnneeneennns [oannd 03/15/2024 ..... ZERO STAGE CAPITAL ... ... 32,240.000 |....
482480-10-0 ......... KLA=TENCOR CORP ... eeeeeeeeeeeeeennie e e e eeenee s e e e eenne s e e e eenneeeeeennnneeeeennnnnneeeennnnnneeenns | cennienenesnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... .. 1,377.000 |....
488152-20-8 ......... KELLY SERVICES INC COMMON STK .. eesecnnieeeee | eenveeeeeennnn [onnd 02/29/2024 ... ZERO STAGE CAPITAL ... 800.000 |....
489170-10-0 ......... KENNAMETAL INC .. e e e et e e e e e e e e e e e e e e e e e ennne e e e ernnnneeeeemnnneeeeennnnnnenes | conniennessnnnn Jonnnd 02/26/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 4,237.000 |....
491774-10-2 . ..|KENVLE INC. ....... 02/29/2024 ZERO STAGE CAPITAL .21,199.000 |.
49338L-10-3 . .. | KEYSIGHT TECHNOLOGIES INC COMMON STK . 02/29/2024 ZERO STAGE CAPITAL .. 3,150.000 |.
493732-10-1 ..|KFORCE INC ....cevvennnns 02/29/2024 ZERO STAGE CAPITAL
494368-10-3 ......... KIMBERLY CLARK CORP ....eeeeeeeeeemnnieeeeemenneeeeeeenneeeeeennnneeeeennnnnaeeeennnnnneeennnnnneneens | connienenennnnn Joonnn 02/29/2024 ..... ZERO STAGE CAPITAL ...
49446R-10-9 ......... KIMCO REALTY CORP ....iiiierriniiiiirii e eeiini s s e cnnii e e s ernnis s s ennnnn s s snnnnnnsssssnnnnnnnssnns | cennnneeeeenns fovunnd 02/14/2024 ..... ZERO STAGE CAPITAL ...
501270-10-2 ......... KURA SUSHI USA INC . eeeeeee e e e e e e e eeee e e e ee e e e e eene e e e e ennne e e e eennnnneeeennnnns | cvnnneneesnnnnn Jonnnd 03/13/2024 ..... ZERO STAGE CAPITAL ...
501575-10-4 ......... KYMERA THERAPEUTIC ...ivviiiiiiiiiii et rresi e s rnsni s s snnnns e s snnnnnsessnnns | cennnnneeeeenns fonnnd 03/07/2024 ..... ZERO STAGE CAPITAL ...
501976-10-4 ......... KYVERNA THERAPEUTICS ... eeeeeieeeeeennie e e eeeene e e e eeenn e e e eemnnneeeeennnnnseeennnnneneennnnnnnees | cvnnieneenennnn Jonnnd 03/07/2024 ..... ZERO STAGE CAPITAL ...
502431-10-9 ......... L3HARRIS TECHNOLOGIE ..vvvueniiiiiiiiiiiiiiiiie e eccisi s e eessis s srnnn e s e nnnnnssssnnnnns | cennnnneeeeenns fonnnd 01/31/2024 ..... INSTINET CROSS .
50540R-40-9 ......... LABORATORY CORP AMER HLDG ......eeeeeeennreeemnnnaeeeemnnneeeemnnnneeeernnnneseeennnneeeennnnnnnnees | connveneennnnnn Jonnnd 03/15/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 6,648.000 |....
512807-10-8 ......... LAM RESEARCH CORP .. 03/15/2024 ..... ZERO STAGE CAPITAL ... 423.000 |....
513272-10-4 . ..|LAMB WESTON HLDGS 03/13/2024 ZERO STAGE CAPITAL 5,120.000
513847-10-3 . ..| LANCASTER COLONY 02/29/2024 ZERO STAGE CAPITAL .300.000
515098-10-1 . ..| LANDSTAR SYS INC 02/29/2024 ZERO STAGE CAPITAL 1,250.000 |.
518439-10-4 . .. |ESTEE LAUDER CO .. ZERO STAGE CAPITAL ... 16.000 |.
52466B-10-3 . .| LEGALZOOM COM INC .. ZERO STAGE CAPITAL .20,843.000 |.

525327-10-2 .........
525558-20-1 .........
000000-00-0 .........
52603A-20-8 .........
53190C-10-2 .........
532457-10-8

539830-10-9 .
540424-10-8 .
54300N-10-3 .
548661-10-7 .
55024U-10-9 . .
55261F-10-4 .........
552690-10-9 .........
552848-10-3 .........
553498-10-6 .........
563530-10-6 .........
556269-10-8 .........
562750-10-9 .........
56585A-10-2 .........
571748-10-2 .
573075-10-8 .
573874-10-4 . .
576360-10-4 .........

.. | LOCKHEED MARTIN CORP .
.. | LOEWS CORP ..
.. | LONGBOARD PHARMACEUT .
..| LOWES COS INC ...
.| LUMEN HOLDINGS INC .

.. | MARSH & MCLENNAN COS .
.. | MARTEN TRANS LTD
.| MARVELL TECHNOLOGY .

LEIDOS HOLDINGS INC ..
LEMAITRE VASCULAR ..
SUBSEA 7 S.A. .......
LENDINGCLUB CORP
LIFE TIME GROUP HLDG .
LILLY (ELI') & CO ....

M & T BK CORP
MDU RES GROUP INC ..
MGIC INVT CORP
MSA SAFETY INC
MSC INDL DIRECT INC ..
MADDEN STEVEN LTD

MANHATTAN ASSOCIATES INC ..

MARATHON PETROLEWM ...

MASTERCARD INC

03/15/2024
02/29/2024
03/15/2024
01/31/2024
02/16/2024
03/22/2024
02/29/2024
02/29/2024
03/21/2024
03/07/2024
01/24/2024
02/14/2024
01/25/2024
02/29/2024
02/29/2024
03/15/2024
03/05/2024

...02/29/2024
...02/29/2024

03/04/2024
02/29/2024
03/15/2024
02/29/2024

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

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

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

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...

.. 4,564.000 |....
....16,104.000 |....
....13,165.000 |....
..... 3,384.000 |....

.11,314.000 |.
1,528.000 |.
.. 3,068.000 |
191.000 |....
....41,375.000 |....
..... 1,200.000 |....
..... 1,300.000 |....
..... 5,397.000 |....
....20,088.000 |....
..... 2,800.000 |....
..... 5,050.000 |....
5,362.000 |.
1,400.000 |.
8,332.000 |.
..... 3,680.000 |....

2,558,085 |.
1,968,662 |.
..488,561 |.
..238,912 |.

709,072 |.
855,768 |.
1,086,114 |.

26,378 |
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576485-20-5 ......... MATADOR RESOURCES ... eeeeei e e e eeen e e e e eem e e e eenne e e e e eenne e e e e eenn e e e e eennnneeeennnnnnns | cvnnnineessnnnn Jonnnd 02/15/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 1,931.000 |....
577081-10-2 ......... = O R PR RN 03/15/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 3,018.000 |....
580135-10-1 ......... MCDONALD'S CORP ... e eeeeeee e e e e eeee e e e ee e e e e e e e e e e eenn e e e e emnnnnneeeennnnnneeeennnnnnes | cvvneneensnnns Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 4,650.000 |....
581550-10-3 ......... L0 oot 0 U RN 02/29/2024 ... ZERO STAGE CAPITAL ...
585060-10-9 ......... MEDPACE HOLDINGS ... ..eeeeeenneeeeeemnneeeeemnnneeeeeennnaeeeeennnneeeeennnnaeeeennnnnneeeennnnnneneene | consieneneennnn Joonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ...
58933Y-10-5 ......... L= 20 o RN [PUURRRSUUUURRRR RN 03/22/2024 ..... ZERO STAGE CAPITAL ... .. 13,232.000 |....
59100U-10-8 ......... PATHWARD FINANCIAL ...eeeeeeeeeeeeee e e e eeeee e e e e e s e e e e e e e e e e e nnn e e e eennnnneeeennnnneeeens | cvvnsineennnnns Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... 500.000 |.... .
59156R-10-8 ......... METLIFE INC 03/04/2024 ..... ZERO STAGE CAPITAL ... .. 402,121 |.
594918-10-4 ......... MICROSOFT 03/15/2024 ..... ZERO STAGE CAPITAL ... 2,356,578 |.
600544-10-0 . ..|MILLER HERMAN INC .. 03/22/2024 ZERO STAGE CAPITAL .63,556.000 |.
607828-10-0 . ..|MODINE MAUFACTURING CO . 01/31/2024 ZERO STAGE CAPITAL 1,400.000 |.
60855R-10-0 . ..|MOLINA HEALTHCARE INC .. 02/29/2024 ZERO STAGE CAPITAL 1,870.000 |.
609207-10-5 ......... MONDELEX INTL INC NPV A ... 02/29/2024 ..... ZERO STAGE CAPITAL ... ..14,700.000 |....
61559X-10-4 ......... MOONLAKE IMMUNOTHERA .....eviiriieiiiiiiniie e ciiii s et e e s errnn s s snnnnns s snnnnnnnes | cennnnneneennns foonand 03/21/2024 ..... ZERO STAGE CAPITAL ...
617446-44-8 ......... MORGAN STANLEY DEAN WITTER&CO ...eevveeeeeeennneeeeemnnieeeeeenneeeeeeennnaeeeeennnnneeeennnnnnnees | cvnnnennnnsnnnn Jonnnd 03/04/2024 ..... ZERO STAGE CAPITAL ...
61775R-10-5 ......... MORPHIC HOLDING IN ivvveeiiiiiiiiiie it ernnnns s nnnnn e esnnnnns | cennnnneeeeenns founnd 03/07/2024 ..... ZERO STAGE CAPITAL ...
61945C-10-3 ......... L0 O PP URPPPPPRURPUPPPPRRURPPR PSP SRR 01/25/2024 ..... ZERO STAGE CAPITAL ...
620076-30-7 ......... MOTOROLA SOLUTIONS ...evveeiiiiiiiiieieciiii e ceri s s s ereni e eennnns s s ennnnsssesnnnnns | cennnnneeeeenns fonnnd 03/15/2024 ..... ZERO STAGE CAPITAL ...
624756-10-2 ......... MUELLER INDUSTRIES INC ...eueeeieenneeeeemnieeeeeenne e e eeeennaeeeeemnnaeeeeennnneeeeennnnnneeeennnn | cvnnneneenennnn Jonnnd 02/29/2024 ... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 1,800.000 |....
626755-10-2 MURPHY USA INC COMMON STK .. eernni e sennnn | eeeeensineeees [oeeens 02/29/2024 ... ZERO STAGE CAPITAL ... 900.000 |....
62878D-10-0 . ..|N-ABLE INC ........... 02/29/2024 ZERO STAGE CAPITAL 1,900.000 |.
635906-10-0 . .| NATL HEALTHCARE CP . 02/29/2024 ZERO STAGE CAPITAL ..200.000 |.
64110D-10-4 . ..|NETAPP INC ..... 03/15/2024 ZERO STAGE CAPITAL .13,228.000 |.
64110L-10-6 . | NETFLIX INC . ZERO STAGE CAPITAL

64110W-10-2 . .
64125C-10-9 .........
651587-10-7 .........
65158N-10-2 .........
65200E-10-1 .........
65336K-10-3 .........
65339F-10-1

654106-10-3 .
664055-10-0 .
666807-10-2 .
668771-10-8 .
67050N-10-8 . .
67066G-10-4 .........
670703-10-7 .........
670837-10-3 .........
67103H-10-7 .........
679295-10-5
68062P-10-6 .........
68235P-10-8 .........
68389X-10-5 .........
68404L-20-1 .
688239-20-1 .
689648-10-3 . .
69007J-10-6 .........

.| NETEASE COM INC ..

..|NIKE INC -CL B
.. | NORTHEAST BANK ...
.. NORTHROP GRUMMAN CORP
..| NORTONL IFELOCK INC .
L[ NUTANIXINC ...

..|OPTION CARE HEALTH .
.| OSHKKOSH CORP
.| OTTER TAIL CORP ....

NEUROCRINE BIOSCIENCES IN ...
NEWMARKET CORP
NEWMARK GROUP INC ..
NEXTRACKER INC
NEXSTAR MEDIA GROUP ..
NEXTERA ENERGY INC

NVIDIA CORP ...
NUVALENT INC
0GE ENERGY CORP ..
O'REILLY AUTOMOTIVE ..

OLEMA PHARMACEUTICAL .

ONE GAS INC
ORACLE CORP

OUTFRONT MEDIA INC .

COMMON STK .

COMMON STK .

02/29/2024
02/29/2024
02/07/2024
03/21/2024
03/15/2024
03/19/2024
01/25/2024
03/22/2024
02/29/2024
02/01/2024
01/25/2024
03/22/2024
03/07/2024
02/29/2024
03/08/2024
01/25/2024
03/07/2024

...03/22/2024
...03/04/2024

02/16/2024
02/14/2024
02/29/2024
03/01/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
VARIOUS ............
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
VARIOUS
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
SANFORD BERNST
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL ...

....36,818.000 |....
....24,743.000 |....
..... 1,050.000 |....
..... 1,340.000 |....
.29,132.000 |.
2,649.000 |.
1,990.000 |.
.14,350.000 |
.. 3,580.000 |
..17,650.000 |....
325.000 |....
..6,600.000 |....
..... 5,000.000 |....
..... 1,882.000 |....
....13,386.000 |....
....15,765.000 |....
....12,885.000 |....

.16,539.000 |
1,560.000 |.

..202,619 |.
.. 15,843,304 |.
...21,312 |
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69318J-10-0 ......... PC CONNECTION INC e eeineeees | rreeeeeeniins [eened 02/29/2024 ..... ZERO STAGE CAPITAL ... 300.000 |.... ... 19,879 |.
69331C-10-8 ......... L PP PP [ETTDE N RO 03/04/2024 ..... ZERO STAGE CAPITAL ... 878.000 |....
69340H-10-7 ......... PNM RESOURCES INC ..t eeineeees | rveeeeseniins [eeeed 01/26/2024 ..... ZERO STAGE CAPITAL ... ....31,316.000 |....
693506-10-7 ......... e L PP [RTRU N RO 03/15/2024 ..... 4 O 0 N 4,106.000 |....

69366J-20-0 ......... PTC THERAPEUTICS | weveeeieeeieie e | vveeeeeeniins [eeeed 03/07/2024 ..... ZERO STAGE CAPITAL ...

Lo o [ gL U P 02/29/2024 ... ZERO STAGE CAPITAL ... . . K
693718-10-8 ......... | PACCAR INC ....eeeiiiieieii e | e [ 02/29/2024 ..... ZERO STAGE CAPITAL .ot e ees foeeeeeeeiieee e e e 7,900.000 |.... 877,983 |.
695156-10-9 ......... PACKAGING CORP AMER .. 03/15/2024 ..... 4 O 0 N 2,715.000 |.... 493,474 |.
69608A-10-8 ......... PALANTIR TECH INC 03/15/2024 ..... ZERO STAGE CAPITAL ... ..12,261.000 |.... .211,778 |
697435-10-5 . ..|PALO ALTO NETWORKS . 03/04/2024 ZERO STAGE CAPITAL K ... 37.000 |. 11,733 |.
698813-10-2 . ..|PAPA JOHNS INTL INC ..... 01/04/2024 ZERO STAGE CAPITAL K 2,220.000 |. .. 160,899 |.
701094-10-4 . ..| PARKER HANNIFIN CORP COMMON STK . 02/29/2024 ZERO STAGE CAPITAL K 1,720.000 |. ..920,217 |.
70202L-10-2 ......... PARSONS CORPORATION ...eeiiee e e eeins | rveeeeesniins [eeeed 02/29/2024 ..... ZERO STAGE CAPITAL ... 700.000 |.... ... 56,524 |.
70451X-10-4 ......... PAYONEER GLOBAL INC ...vviieeeeiiiiiies ittt ettt e e ssinnneee s e | eeeeeensniens [oeed 02/28/2024 ..... ZERO STAGE CAPITAL ... ....17,289.000 |.... .. 79,597 |.
705573-10-3 ......... PEGASYSTEMS INC ...eeeeeeieee e eniees | rreeeeeeiins [ened 02/29/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 3,000.000 |....

707569-10-9 ......... PENN NATL GAMING INC ..eeveeeiiiiiieeeiiiiie e ssiinee e e | eeeeeensniees [onnd 01/23/2024 ..... 4 O O N 3,831.000 |....

713448-10-8 ......... PEPSICO INC MTN e eenineeeees | rreeeeeeins [end 03/15/2024 ..... ZERO STAGE CAPITAL ... ....15,001.000 |....

71363P-10-6 ......... PERDOCEQ ED CORP ...eeeieiiiiiiieeeeiiit ettt sinnne e e s snnees | eneeeessninns [oeed 02/29/2024 ... 4 O O N 1,500.000 |....

718172-10-9 ......... PHILIP MORRIS INT'L .. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....52,699.000 |....

718546-10-4 PHILLIPS 66 02/29/2024 ... 4 O O N 6,400.000 |....

72147K-10-8 . ..|PILGRIMS PRIDE CORP 02/29/2024 ZERO STAGE CAPITAL ..3,000.000 |

722304-10-2 . ..|PDD HOLDINGS ... 02/13/2024 ZERO STAGE CAPITAL ..6,312.000 |.

736508-84-7 . ..| PORTLAND GEN ELEC CO . 03/04/2024 ZERO STAGE CAPITAL ..168.000 |.

737446-10-4 . ..|POST HOLDINGS INC .. ZERO STAGE CAPITAL ..2,400.000 |.

741120-10-1 . ..|PRESTIGE CONSUMER HE . ZERO STAGE CAPITAL ..800.000 |.

74164F-10-3 ......... L IS O PPN [ETTTUE N PO 02/26/2024 ..... ZERO STAGE CAPITAL ... ....21,219.000 |....

742718-10-9 ......... PROCTER & GAMBLE €0 ....eeeeeeeiiiiiee et inneee e | vveeeeneniins [eeeed 02/29/2024 ..... ZERO STAGE CAPITAL ... ..10,600.000 |....

74276R-10-2 ......... PRIVIA HEALTH GROUP ...eeiieiiiiiiiee ettt sinnneeeessnn | eeeeeesannnnes [onnd 01/29/2024 ..... ZERO STAGE CAPITAL ...

743312-10-0 ......... PROGRESS SOFTWARE CORP. .....eeiieeeeiiiiiee e et e et e e einns | rveeeessniins [eeeed 02/29/2024 ..... ZERO STAGE CAPITAL ...

743315-10-3 ......... PROGRESSIVE CORP ....eeieeiiiiiiiies ettt ettt e e e ssnnnneeesssnnns | eeeeeessnnens [oeed 02/29/2024 ..... ZERO STAGE CAPITAL ... ..11,319.000 |....

74340E-10-3 PROGYNY INC ...
743400-10-3 . ..|PROLOGIS INC ...
744320-10-2 . .. | PRUDENTIAL FINL ..
744573-10-6 . ..|PUBLIC SVC ENTERPRISE GRO
747525-10-3 . .. | QUALCOMM INC ...
.| QUANTA SERVICES INC

...... 03/04/2024 .....|ZERO STAGE CAPITAL ...
03/22/2024 ZERO STAGE CAPITAL
02/15/2024 ZERO STAGE CAPITAL
02/29/2024 ZERO STAGE CAPITAL
03/22/2024 ZERO STAGE CAPITAL

201.000 |....

9,998.000 |.

T4762E-10-2 . . 03/19/2024 ZERO STAGE CAPITAL 4,393.000 |.

75281A-10-9 ......... RANGE RESOURCES CORP .....eeeeiiiieee et ettt eineeeeeeens | rneeeessniins [eeeed 03/15/2024 ..... ZERO STAGE CAPITAL .o e e e es feeeee e e e e e 1,620.000 |....

754730-10-9 ......... RAYMOND JAMES FINANCIAL 1 ooeiieiiiiiieiiiiiiii ettt ssinnnnees | eeeeeensniies [oend 03/04/2024 ..... ZERO STAGE CAPITAL ... 119.000 |....

754907-10-3 ......... RAYONIER INC .t e e eines | eveeeeseniins [eeeed 03/04/2024 ..... ZERO STAGE CAPITAL ... ....29,693.000 |....

758750-10-3 ......... REGAL BELOIT CORP .eeeiiiiee e ettt e e snnnees | eeeeeensnnens [oeed 01/24/2024 ..... 4 O 0 N 1,210.000 |....

758849-10-3 ......... REGENCY CENTERS CORP ......eeieeeiiiiiee e et e ettt e e eineeeees | rneeeessniiins [eeeed 02/14/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 8,068.000 |....

75886F-10-7 ......... REGENERON PHARMCTCLS .... 03/04/2024 ..... ZERO STAGE CAPITAL ... K
7591EP-10-0 ......... REGIONS FINL CORP ...01/25/2024 ..... ZERO STAGE CAPITAL ... ...32,661.000 |.... 627,444 |.

..... 2,807.000 |....

759351-60-4 ......... REINSURANCE GROUP AMER IN ... ...02/29/2024 ... ZERO STAGE CAPITAL ... 493,130 |.
759509-10-2 . .. | RELIANCE STEEL & ALUMINUM 02/29/2024 ZERO STAGE CAPITAL 1,400.000 |. .. 449,304 |.
760759-10-0 . ..|REPUBLIC SERVICES INC 03/22/2024 ZERO STAGE CAPITAL ..4,400.000 |. ..807,801 |.
76156X-10-0 . ..|REVOLUTION MEDICIN . 03/07/2024 ZERO STAGE CAPITAL 1,685.000 |. 52,939 |.
76169C-10-0 ......... i L L PP PP PPPPPPPPPPRN IRTTTTPPPPPPTPPPN IIPPPR 03/04/2024 ..... ZERO STAGE CAPITAL ... 144.000 |oveeiiiiiiiiiiiiiiiinn 7,722 |.
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76171L-10-6 ......... REYNOLDS CONSUMER ... e eeeeeeee e e e eeeee e e e e eeee e e e e eeeee e e e eeenn e s e e eennneeeeeennnneneeennnns | cvnsneneensnnns Jonnnd 03/22/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 3,800.000 |....
770323-10-3 ......... ROBERT HALF INTL INC ...eeiviiiiiiiiiiiii e ennni s ersni e sennnnnneees | eennnnneneeenns foannd 03/13/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 4,240.000 |....
77313F-10-6 ......... ROCKET PHARMACEUTICA .. eeeeeee e e e e e e e e e e e e e e e e e e e e ennnneeeennnnnnns | cvnnninensnnnnn Jonnnd 03/21/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 4,106.000 |....
776696-10-6 ......... ROPER INDUSTRIES INC L0 RN (PSR RN 02/29/2024 ... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 2,010.000 |....
783549-10-8 ......... RYDER SYS INC . .eeeeeeeeie e e eeeetee e e e e e e e e e eem e e e e e e e s e eeennn e e e eeennnneeeernnnnnneeennnns | crnniinenennnnn Joonn 02/29/2024 ..... ZERO STAGE CAPITAL ...
78409V-10-4 ......... ES T I R IPURRRSUUUURR IR 02/09/2024 ..... ZERO STAGE CAPITAL ... . N
784117-10-3 ......... SEI INVESTMENTS COMPANY ....eeeeeieeeeeeeee e e eeeeee e e e e eeene e s e eeennn e e e eernnnneeeeennnneeeeennnns | connieneenennnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL .t e e eeeeeee e e e e ee e e e e e e e e e e e e e e e e e e e e e e mnn s e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 4,400.000 |.... 296,339 |.
78440X-88-7 ......... SL GREEN RLTY CORP ....uiiiiiriieiiiiiiiiis e sieiiie s s rrnsi s s ernnn s s ennnnns s s snnnnnnssssnnnnnnsees | cennnnneneennns focunnd 03/21/2024 ..... ZERO STAGE CAPITAL ... ....13,006.000 |.... 663,155 |.
78467J-10-0 ......... SSBC TECH HLDGS ....eeeeeeeeeeeeeeeeenie e e e eenne e e e eeenn s e e e eenn e e e e eennnneeeeennnneeeeennnnnneeeens | connieneenennns Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... .. 3,100.000 |.... .. 197,565 |.
786487-10-0 . ..| SAFETY INS GROUP INC . 02/29/2024 ZERO STAGE CAPITAL ..300.000 |.
79466L-30-2 . ..| SALESFORCE COM INC . 03/13/2024 ZERO STAGE CAPITAL .. 8,514.000 |.
800422-10-7 . ..| SANFILIPPO JOHN B 02/29/2024 ZERO STAGE CAPITAL
805111-10-1 ......... SAVARA' INC <. eeeeeee e e et e e e e e e e e e e e e e e e e e e ennn e e eennnnn e e eennnnneeeeennnnnneeeens | ceniineeeennnn oo 03/07/2024 ..... ZERO STAGE CAPITAL ...
806037-10-7 ......... B0 0 R [PUURRRRUUUURRR RN 02/29/2024 ... ZERO STAGE CAPITAL ... 600.000 |....
806857-10-8 ......... SCHLUMBERGER LTD ....eeeeeeieeeeeenne e e e eennn e e e e eenne e s e eeene s e e e eennnn s e e eennnnneeeennnnnneeeennns | cvnsinenssnnnn Jonnnd 02/14/2024 ..... ZERO STAGE CAPITAL ... ....27,407.000 |....
808513-10-5 ......... THE CHARLES SCHIAB .....iiiiiiiiiiiiiiiis et rrreni s rnnns s ennan s s snnnnnnenes | cennnnneneennns fonnnd 03/04/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 1,262.000 |....
808625-10-7 ......... SCIENCE APLCTNS INTL e eeeee e e e e e et e e e e ee e e e eeen e e e e eenee e e e e enn e e e eennnneeeennnnnnns | cvnnnenensnnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 1,800.000 |....
811543-10-7 ......... B T RN U RN 02/29/2024 ... ZERO STAGE CAPITAL ... N
816300-10-7 ......... SELECTIVE INSURANCE GROUP .......eeeeeeeieeeeennie e e eeeenn e e e eeenne e e e eennnn e e e eennnneeeennnnnes | cvnnninnnnnnnnn Jonnad 02/29/2024 ... ZERO STAGE CAPITAL ... ... 83,563 |.
816851-10-9 SEMPRA ENERGY ... 03/15/2024 ..... ZERO STAGE CAPITAL ... 428,29 |.
81762P-10-2 . .| SERVICENOW INC 03/13/2024 ZERO STAGE CAPITAL .. 3,016.000 |. 2,328,898 |.
819047-10-1 . ..| SHAKE SHACK INC .. 03/07/2024 ZERO STAGE CAPITAL .. 3,380.000 |. 311,611 .
824348-10-6 . .| SHERWIN WILLIAMS CO 03/15/2024 ZERO STAGE CAPITAL 1,369.000 |. .. 459,585 |.

824891-10-7 .
82500L-10-7 . .
828366-10-2 .........
82900L-10-2 .........
830830-10-5 .........
83088M-10-2 .........
830940-10-2 .........
831865-20-9

83200N-10-3 .
83207R-10-7 .
833445-10-9 .
834170-20-4 .
834203-30-9 . .
835496-10-2 .........
844895-10-2 .........
84857L-10-1 .........
85208M-10-2 .........
85225A-10-7 .........
855244-10-9 .........
85850N-10-2 .........
863331-10-8 .........
863667-10-1 .
86366E-10-6 .
86745K-10-4 . .
867652-40-6 .........

.| SHOALS TECHNOLOGIES ..
.| SHOPIFY INC

.. | SMARTSHEET INC ...
.| SMITH DOUGLAS HOMES
.. | SNOWFLAKE INC ...
..| SOLARWINDS CORP
.| SOLENO THERAPEUTICS ..

..| STRYKER CORP ...
..| STRUCTURE THERAPEUTICS INC
.| SUNNOVA ENERGY INTL ..

SILVERBOW RESOURCES
THE SIMPLY GOOD FOOD ....
SKYLINE CORP
SKYWORKS SOLUTIONS INC .
SKYWARD SPECIALTY IN ...
SMITHA O

SONOCO PRODUCTS CO

SOUTHWEST GAS CORP .
SPIRE INC
SPROUTS FMRS MKT I .
SQUARESPACE
STARBUCKS CORP
STEM INC
STRIDE INC

SUNPOWER CORP

COMMON STK .

COMMON STK ...

02/02/2024
01/24/2024
01/31/2024
01/25/2024
02/29/2024
02/15/2024
03/15/2024
01/11/2024
03/15/2024
02/29/2024
03/07/2024
02/29/2024
03/15/2024
01/24/2024
02/29/2024
03/21/2024
01/25/2024

...03/21/2024
...02/29/2024

02/29/2024
03/07/2024
01/23/2024
02/15/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

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

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

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

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

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

ZERO STAGE CAPITAL ...

.19,247.000 |.
.14,814.000 |.
..... 1,639.000 |....
..... 3,733.000 |....
..... 1,000.000 |....

.. 14,279.000 |....
..596.000 |.
..4,200.000 |
..2,366.000 |.
1,500.000 |.
1,660.000 |.
..... 3,400.000 |....
..... 3,634.000 |....
..... 8,221.000 |....
..... 1,600.000 |....
....12,929.000 |....
....29,058.000 |....
..25,225.000 |....
800.000 |....
3,290.000 |.
..908.000 |.
.40,770.000 |
.. 27,354.000 |....

..271,5%6 |.
77,790 |

... 18,348 |.
152,630 |.
22,634 |.
88,200 |.
495,295 |.

.1,

264,169 |.
493,786 |.
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86881A-10-0 ......... SURGERY PARTNERS .....eeeeeeeieeeeeeenee s e e eeenn s e e e eenn e e e e eennnn s e e eennnaneeesennnnnneeeennnnnneees | cvnnienenesnnnn Jonnad 02/16/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 4,725.000 |....
870430-10-8 ......... SWEETGREEN INC ...ievriiieecciii et eenn e snnni e s sennna e s ssnnnnnnes | cennnnneeeennns founnd 03/22/2024 ..... ZERO STAGE CAPITAL ... ....16,978.000 |....
87161C-50-1 ......... SYNOVUS FINL CORP . e eeeeeee e e e eeen e e e e ee e e e e e e e e e ennnn e e e e eenn e e e e eennnneeeennnnnnns | cvnsninennsnnns Jonnnd 02/12/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 2,796.000 |....
871620-10-0 ......... TD SYNNEX CORPORATIO ..evvveeniiiiiiiiieseiiii e e cesiis e cevii e s esna e e ennnnn e e e ennnnnnseennnns | cennnnneeeeenns founnd 03/22/2024 ... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 4,200.000 |....
87164F-10-5 ......... SYNDAX PHARMACEUT | ...ttt e e e e enn e e e e ennnn e s e eennnnneeeennnnnneees | cvnnninnnnnnnnn Joonnnd 03/07/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 2,484.000 |....
871829-10-7 ......... EOL 0 U RN 02/29/2024 ... ZERO STAGE CAPITAL ... ....11,000.000 |....
872540-10-9 ......... TIX COMPANIES INC ..o e e e e et e e e e e e e e e e e e e eenn e e e eennn e e e eennnnnnees | cvnnnineennnnnn Jonnnd 03/04/2024 ..... ZERO STAGE CAPITAL .t e e eeeeeee e e e e ee e e e e e e e e e e e e e e e e e e e e e e mnn s e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 1,011.000 |....
87256C-10-1 ......... TKO GROUP HOLDINGS ...evveeniiiiiiiiisiriiiiii e sceeiis s ernni s srnsin s s s nnnnns s s snnnnnssssnnnnnns | cennnnneeeeenns foounnd 03/22/2024 ... ZERO STAGE CAPITAL ... ....30,209.000 |....
872590-10-4 ......... T-MOBILE US INC .. 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 7,250.000 |....
876030-10-7 . ..| TAPESTRY INC ... 01/24/2024 ZERO STAGE CAPITAL 3,930.000 |.
87612E-10-6 . ..| TARGET CORP . 03/04/2024 ZERO STAGE CAPITAL .. 1,411,000 |.
87918A-10-5 . .| TELADOC HEALTH 03/15/2024 ZERO STAGE CAPITAL .11,527.000 |.
88033G-40-7 ......... TENET HEALTHCARE ... 02/14/2024 ..... ZERO STAGE CAPITAL ... 750.000 |....
880345-10-3 ......... Lo PR IPURRRSUUSURRRR IR 02/29/2024 ... ZERO STAGE CAPITAL ... ..300.000 |....
88160R-10-1 ......... TESLA INC et e et e e e e e e e e e e e e e e e ernnn e e e eennnn e e eennnnneneennnnns | rsieneeeennnn oo 03/04/2024 ..... ZERO STAGE CAPITAL ... ...59.000 |....
881626-10-3 ......... TETRA TECH INC «.iieiiiee et rrnn s cnnnn e sennna e s ssnnnnnnes | eennnnneneennns [ouand 03/04/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 1,755.000 |....
882240-10-7 ......... TEXAS CAPITAL BANCSHARES .....ceeeeeeeeeenneeeeeeenie s e eeeenn e e e eeennaeeeeeennnneeeeennnnnneeeennnn | cvvsenensennnn Jonnnd 01/16/2024 ..... ZERO STAGE CAPITAL ...
882508-10-4 ......... TEXAS INSTRS INC ..eieiiiiiieeeiiiii e s e e e s snnna e s ennnnneeenenns | cennnnneeeeenns [oouand 03/04/2024 ..... ZERO STAGE CAPITAL ...
882681-10-9 ......... TEXAS ROADHOUSE INC . eeeeeee e e e eeeee e e ee e e e e e e e e e e e e e enna e e e eennnnneeeennnnns | cvnnneneessnnnn Jonnnd 02/29/2024 ... ZERO STAGE CAPITAL ...
883203-10-1 =230 PR IPUUURRSUUSURRR RN 02/29/2024 ... ZERO STAGE CAPITAL ...
883556-10-2 . ..| THERMO ELECTRON CORP . 03/04/2024 ZERO STAGE CAPITAL N
885160-10-1 . ..|THOR INDS INC . 03/15/2024 ZERO STAGE CAPITAL ..294.000 |.
88579Y-10-1 . ..| 3\ COMPANY .. 02/29/2024 ZERO STAGE CAPITAL .18,029.000 |.
88642R-10-9 . ..| TIDEWATER INC . ZERO STAGE CAPITAL
892356-10-6 . .| TRACTOR SUPPLY COMPANY . ZERO STAGE CAPITAL
89417E-10-9 ......... THE TRAVELERS COS INC L0 RN [ RN 03/04/2024 ..... ZERO STAGE CAPITAL ...
89531P-10-5 ......... TREX COMPANY INC ... eeeeee e et e e e e e e e e e e e e e e e mnne e e e e emnn e e e e ennnnneeeennnn | cvnnninenennnns Jonnnd 03/15/2024 ..... ZERO STAGE CAPITAL ...
896818-10-1 ......... TRIUMPH GROUP INC ..cevviieiiiiii et sennn s s eennnn s snnnnnnes | eennnnneeeeenns [ounnd 03/18/2024 ..... ZERO STAGE CAPITAL ... ....42,548.000 |....
898202-10-6 ......... TRUPANION INC 02/29/2024 ..... ZERO STAGE CAPITAL ... ....15,450.000 |.... N
898320-10-9 ......... TRUIST FINANCIAL COR ... 03/15/2024 ..... ZERO STAGE CAPITAL ... ....16,583.000 |.... 580,399 |.
902252-10-5 TYLER TECHN INC .... 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 1,970.000 |.... 864,561 |.
903537-10-0 . ..| UBER TECHNOLOGIES 03/15/2024 ZERO STAGE CAPITAL .10,203.000 |. ..786,546 |.
90385V-10-7 . ..|ULTRA CLEAN HLDGS .. 02/06/2024 ZERO STAGE CAPITAL .10,947.000 |. .. 426,084 |.
90400D-10-8 . ..| ULTRAGENYX PHARMAC . 03/21/2024 ZERO STAGE CAPITAL .. 2,598.000 |. .. 121,148 |.
904311-10-7 . .| UNDER ARMOUR INC . 02/14/2024 ZERO STAGE CAPITAL .46,926.000 |. .. 382,752 |.
907818-10-8 . .| UNION PAC CORP ... 03/15/2024 ZERO STAGE CAPITAL .. 7,478.000 |. 1,870,364 |.
911363-10-9 ......... UNITED RENTALS INC . 02/14/2024 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ee e e e e e e e e e e e s e e e e e e e e e e e nnna s e e e eennnnneeeennnn [eeeeeennnnaneeernnnnnns 1,159.000 |.... 756,123 |.
91307C-10-2 ......... UNITED THERAPEUTICS 02/29/2024 ... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 1,700.000 |.... 383,187 |.
91324P-10-2 ......... UNITEDHEALTH GROUP INC .... 03/22/2024 ..... ..15,965.000 |.... .. 7,984,935 |.
913259-10-7 ......... UNITIL CORP 02/29/2024 ... ZERO STAGE CAPITAL ... ... 20,326 |.
913903-10-0 ......... UNIVERSAL HLTH SVCS INC ... 02/29/2024 ... ZERO STAGE CAPITAL ...
91913Y-10-0 ......... VALERO ENERGY CORP ... 02/29/2024 ... ZERO STAGE CAPITAL ... N
919794-10-7 ......... VALLEY NATL BANCORP .. ...02/12/2024 ... ZERO STAGE CAPITAL ... ..11,128.000 |.... 100,215 |.
920253-10-1 ......... VALMONT INDS INC ... ...03/15/2024 ..... ZERO STAGE CAPITAL ... 5,425.000 |.... 1,260,695 |.
92189F-81-7 . .| VANECK VECTORS ... 02/02/2024 ZERO STAGE CAPITAL 349,942.000 |. 4,515,402 |.
922042-74-2 ......... | VANGUARD INTL . 03/08/2024 ZERO STAGE CAPITAL .45,785.000 |. 4,810,350 |.
92243G-10-8 . .| VAXCYTE INC .... 03/14/2024 ZERO STAGE CAPITAL 1,642.000 |. .. 112,021 |.
922475-10-8 ......... VEEVA SYSTEMS INC ..iiieuuuiiiiiiuniiiiiiiiiiniisiineisissciesnissssisesssssssssssnnsssssnnsnnsssssnnssns | sensnsneeesenns |ousnnd 02/29/2024 ... ZERO STAGE CAPITAL ... 400.000 |.... ... 90,163 |.
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92338C-10-3 ......... VERALTO CORPORATION ...eeeeeeeeie e e e eeene e e e e een e e e e eemne e e e e e nnn e e e e ennnn e e e eennnaneeeennnnns | cvnnnenennnnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 8,098.000 |....
92343V-10-4 ......... VERIZON COMMUNICATIONS ..vveniiiiiiiieeeiiiiie e ceriii e e cenii s e eesni e s srsnin e s ssnnnnnneesnns | cennnnneeeennns fouand 03/04/2024 ..... ZERO STAGE CAPITAL ... ....37,330.000 |....
92532F-10-0 ......... VERTEX PHARMACEUTICALS INC  COMMON STK ....eeeeeeieeeeeeeie e e eeeee e e eeenn e e eeenneeeeeennn | cvvninennnnnnn Joennnd 03/04/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 1,792.000 |....
927959-10-6 ......... [VIPER ENERGY INC ...eevreniiiiiiiiiiiiiiiiiis it ennsn s s nnnnnnes | sneeeeeennnnnns [ooned 02/02/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 2,772.000 |....
928260-83-9 ....oeeer [VISA INC e e e e e e e e n e e e e e e e e nnn e e e ennnanees | ereeeeerrnnens [eeeed 03/15/2024 ..... ZERO STAGE CAPITAL ... ....12,483.000 |....
92839U-20-6 ......... VISTEON CORP 03/22/2024 ..... ZERO STAGE CAPITAL .evvuiiieiiiiiii e e ciiii e s s e s e e e s e aana e e s e ennan s e e sennnn [oeesernnnnnneessnnnnnns 1,386.000 |....
928460-10-7 ......... THE VITA COCO COMPAN 02/29/2024 ..... ZERO STAGE CAPITAL ... ..700.000 |....
929740-10-8 ......... WABTEC CORP 03/04/2024 ..... ZERO STAGE CAPITAL ... ... 73.000 |....
931142-10-3 . .. | WAL-MART STORES INC 02/29/2024 ..... ZERO STAGE CAPITAL ... ....24,400.000 |....
934423-10-4 ......... [ WARNER BROS DISCOVERY INC 01/25/2024 ZERO STAGE CAPITAL .26,693.000 |.
94106L-10-9 . ..| WASTE MANAGEMENT INC . 03/04/2024 ZERO STAGE CAPITAL ..4,776.000 |.
947890-10-9 . ..| WEBSTER FINANCIAL CORP COMMON STK . 03/14/2024 ZERO STAGE CAPITAL ..6,910.000 |.
948849-10-4 ......... WEIS MKTS INC e e e et e e e e e e ee e e e e e e e e e e e nnn e e e e eennnneeeeennnnnnnees | cvnnninenssnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... 400.000 |....
957638-10-9 ......... WESTERN ALLIANCE BCP ...evvveiniiiiiiiiii et s envii s sesnna s csnnnnnneens | cennnnneeeennns fonnnd 03/14/2024 ..... ZERO STAGE CAPITAL .eevviiiieiiiiiie e e ceiii e s s s s e e s s e aaaa e e s e ennnn s e s sennnn [oersernnnnnneessnnnnnns 1,791.000 |....
963320-10-6 ......... WHIRLPOOL CORP ... eeeeee e e e e e s e e e e e e e e e eene e e e e e enne e e e e ennnn e e e e eennnneeeeennnnnneees | cvnnienenennnns Jonnnd 01/25/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 1,960.000 |....
971378-10-4 ......... WILLSCOT MOBILE MINI .vvveniiiiiiiiiiie it cvsi s sevnnn e seennnn | cennnnneeeennns foannd 03/14/2024 ..... ZERO STAGE CAPITAL ... ....46,072.000 |....
974155-10-3 ......... WINGSTOP INC .. .eeeeeeeee e e e eeeee e e e e e e e e e ee e e e e enne s e e e enen e e e eennnnneeeennnnnnneeennnnnnes | cennieneeennnnn Joonnad 03/22/2024 ..... ZERO STAGE CAPITAL ...
98138H-10-1 ......... L0 R ORI RN 03/04/2024 ..... ZERO STAGE CAPITAL ...
9838%-10-0 ......... XCEL ENERGY INC .. eeeeeeeeeeeeeee e e e e ceee e e e eree e e e e e e e e e e eenn e e e eeennnneeeernnnnnnneennnnnnes | cvnnneneeennnnn Jonnad 03/04/2024 ..... ZERO STAGE CAPITAL ... ....11,547.000 |.... 610,022 |.
984191-10-0 D RN PUURRRSUUUURR RN 03/04/2024 ..... ZERO STAGE CAPITAL ... R 9,156 |.
98956P-10-2 . .| ZIMMER HOLDINGS INC. 02/07/2024 .80,000.000 |. .10,137,188 |.
989701-10-7 . ..| ZIONS BANCORPORATION . 01/24/2024 ZERO STAGE CAPITAL .. 3,890.000 |.
98978V-10-3 . .| ZOETIS INC ........... 02/29/2024 ZERO STAGE CAPITAL 5,350.000 |.
98980L-10-1 . ..| ZOOM VIDEQO COMMUNICA . ZERO STAGE CAPITAL .11,371.000 |.
000000-00-0 . ..[MINTH GROLP .......... ZERO STAGE CAPITAL 166,000.000 |.
000000-00-0 ......... L0 L0 S RN IPURRSUUSURR RN 02/01/2024 ..... ZERO STAGE CAPITAL ... ...202,273.000 |....
000000-00-0 ......... WIZZ AIR HLDGS PLC ...eeeeeieeeeeeeie e e e eeeeee e e e eenee e e e eernne e e e eennne e e eeemnnnneeeennnnnnneeennnn | cvnneneeennnns Jonnnd 02/02/2024 ..... ZERO STAGE CAPITAL ... ....61,288.000 |....
000000-00-0 ......... L3102 I PRI IPURRSUUSURRR IR 03/13/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 5,250.000 |....
G0508H-11-0 ......... ARCADIUM LITHIUM PLC ..eeeeeeee e e e eeeeee e e e e e e e e eemnn e e e e e mnnne e e e eennnneeeeennnnnnees | cvnnninennsnnnn Jonnnd 03/20/2024 ..... ZERO STAGE CAPITAL ... ....53,283.000 |....
G25457-10-5 ......... CREDO TECHNOLOGY GROUP HOLDI ....iviiviiiiiiiiiiiieieeciiiis e escrnii e srrni e snnnnnsessnnnnnnnees | eennnnneneeenns fonnnd 01/12/2024 ..... ZERO STAGE CAPITAL ... ... 13,596.000 |....
63421J-10-6 FERGUSON PLC ...t e e et e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e e e eennnnnneeeennnnns | cvnsnenennnnnnn Jonnnd 02/29/2024 ..... ZERO STAGE CAPITAL ... .. 3,950.000 |....
G36738-10-5 . ..| FRESH DEL MONTE PRODUCE INC . 02/29/2024 ZERO STAGE CAPITAL ..900.000 |.
G3934v-10-9 . .. | GENIUS SPORTS . 03/06/2024 ZERO STAGE CAPITAL .16,370.000 |.
G4740B-10-5 . ..| ICHOR HOLDINGS LTD . 03/14/2024 ZERO STAGE CAPITAL .14,875.000 |.
654950-10-3 . ..|LINDE PLC . 03/04/2024 ZERO STAGE CAPITAL .. 2,688.000 |.
G6095L-10-9 . .| APTIV PLC . 03/04/2024 ZERO STAGE CAPITAL

G74966-10-3 .........
(69460G-10-1 .........
Mg744T-10-6 .........
Y20656-12-1 .........
Y41053-10-2 .........
Y75426-13-0 .........
Y8565N-30-0 .........
00208D-40-8 .........
071734-10-7 .
090697-10-3 .
13321L-10-8 . .
136681-20-2 .........

..| BAUSCH HEALTH COMPAN .
.. | BIRCHCLIFF ENERGY
.| CAMECO CORP .......

RENAISSANCE RE HLDGS LTD ..
VALARIS LIMITED .
TABOOLA.COM LTD ..
DHT HOLDINGS INC
INTERNATIONAL SEANAY .
SCORPI0 TANKERS INC
TEEKAY TANKERS LTD-CLASS A ..
ARC RESOURCES LTD

CANADIAN TIRE LTD ..

02/29/2024 .....
01/23/2024 .....
03/12/2024 .....
02/29/2024 .....
02/29/2024 .....
02/29/2024 .....
03/22/2024 .....
03/18/2024 .....
03/20/2024
12/28/2023
03/14/2024
03/18/2024 .....

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

..... 6,213.000 |....
5,331.000 |.
.32,227.000 |.
..4,270.000 |.
704.000 |....
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22576C-10-1 ......... CRESCENY POINT ENERGY TRUST ~ COMMON STK . T I 03/14/2024 ..... ZERO STAGE CAPITAL ... .. 7,089.000 |.... ... 54,607 |.
25609L-10-5 ......... DOCEBO INC U 03/05/2024 ..... ZERO STAGE CAPITAL ... 873.000 |....
292766-10-2 ......... ENERPLUS CORP N 03/19/2024 ..... ZERO STAGE CAPITAL ...
550021-10-9 ......... LULULEMON ATHLETICA INC COMMON STK ..t sevnnie e eennnn | eeeeeenieeeees [oeeens 02/29/2024 ... ZERO STAGE CAPITAL ...
56501R-10-6 ......... MANULIFE FINANCIAL CORP .....eeeeeeueeeeennneeeeeenniaeeeeenenaeeeeeennnneseeennnnnneeeennnnnnneeeennnns | connieneeennnnn Jonnnd 01/05/2024 ..... ZERO STAGE CAPITAL ... ....73,093.000 |....
670720-10-4 ......... NUVISTA ENERGY LTD ..vvvvviiniiiiiiiieiesiiiiis s ecnii s srssii s s s nnnnn e sssnnnns s s snnnnnssssnnns | cennnneeeeenns foounnd 03/07/2024 ..... ZERO STAGE CAPITAL ... ...114,038.000 |....
67079A-10-2 ......... NUVED CORP ... e et e et et e e e e e e e e e e e e e e emnne e e e e emnnn e e e eemnnnaneeennnnnnaneennnnnnnees | nieneensnnns Jonnad 03/19/2024 ..... ZERO STAGE CAPITAL ... ....17,216.000 |....
674482-20-3 ......... OBSIDIAN ENERGY ...eevvvuiniiiiiriiiieeiceiii e sesi s e e e s s ennnn s s ennnan e s snnnnnns | cennnnneeeeenns fouand 03/13/2024 ..... ZERO STAGE CAPITAL ... 5,953.000 |....
717046-10-6 ......... PEYTO EXPL & DEV CORP NEW ....eeeeeeeeeeeeenneeeeemnneeeeeeneieeeeeemnnneeeeennnneeeeennnnnneeeennnn | cvvsnenensnnnns Jonnnd 03/20/2024 ..... ZERO STAGE CAPITAL ... ....12,470.000 |....
74167P-10-8 . | COTT CORP v 02/29/2024 ZERO STAGE CAPITAL .. 3,100.000 |.
81373C-10-2 . ..| SECURE ENERGY SERVICES INC ~ COMMON STK . 03/13/2024 ZERO STAGE CAPITAL .. 5,908.000 |.
867224-10-7 . .| SUNCOR ENERGY INC ..... 01/29/2024 ZERO STAGE CAPITAL .16,893.000 |.
87505Y-40-9 ......... TAMARACK VALLEY ENE .. 03/14/2024 ..... ZERO STAGE CAPITAL ... ...183,733.000 |....
059460-30-3 ......... BANCO BRADESCO S A . D.. 01/03/2024 ..... ZERO STAGE CAPITAL ... ...637,745.000 |....
06738E-20-4 ......... BARCLAYS PLC D.. 12/26/2023 ..... ZERO STAGE CAPITAL ... ...106,383.000 |....
000000-00-0 ......... BCO SANTANDER-CHIL . B.. 03/19/2024 ..... ZERO STAGE CAPITAL ... ...466,521.000 |....
000000-00-0 ......... BCO CREDITO INVERS . B.. 02/01/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... CARNIVAL PLC ... B.. 12/28/2023 ..... ZERO STAGE CAPITAL ... ....16,020.000 |....
000000-00-0 ......... BPER BANCA B.. 03/13/2024 ..... ZERO STAGE CAPITAL ... ....11,844.000 |....
000000-00-0 BUDIMEX B.. 02/23/2024 ..... ZERO STAGE CAPITAL ... ....17,216.000 |....
000000-00-0 . ..|DANIELI & C . B.. 01/30/2024 ZERO STAGE CAPITAL .16,385.000 |.
000000-00-0 . ..|KBC GROEP NV ... B.. ZERO STAGE CAPITAL .26,587.000 |.
45258D-10-5 . .. | IMMUNOCORE HLDGS P . D.. ZERO STAGE CAPITAL 2,142.000 |.
45857P-80-6 . ..| INTERCONTL HOTELS GR . D.. ZERO STAGE CAPITAL 3,135.000 |.
000000-00-0 . ..| DANSKE BANK A/S .. B.. ZERO STAGE CAPITAL .52,522.000 |.
000000-00-0 ......... ROCKIOOL A/S ... B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... 225.000 |....
48581R-20-5 ......... KASPI Kz JSC D.. 02/26/2024 ..... ZERO STAGE CAPITAL ... ....14,873.000 |....
000000-00-0 ......... HE IDELBERGCEMENT ... B.. 01/18/2024 ..... ZERO STAGE CAPITAL ... ... 14,896.000 |....
000000-00-0 ......... FRESENIUS MED CARE . B.. 03/14/2024 ..... ZERO STAGE CAPITAL ... ....38,346.000 |....
000000-00-0 B.. 03/15/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 AIXTRON SE .. B.. 03/20/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 1,784.000 |....
000000-00-0 . .| SANOFI ..... B.. 03/15/2024 ZERO STAGE CAPITAL .26,464.000 |.
000000-00-0 . ..| SIEMENS AG ..... B.. 03/20/2024 ZERO STAGE CAPITAL .13,990.000 |.
000000-00-0 . ..|BUZZI UNICEM SPA B.. 03/22/2024 ZERO STAGE CAPITAL .. 1,808.000 |.
000000-00-0 . ..| TELIA COMPANY AB B.. 03/06/2024 ZERO STAGE CAPITAL .25,156.000 |. N
000000-00-0 . ..| JIANGSU EXPRESSIWAY . B.. 02/01/2024 ZERO STAGE CAPITAL 428,000.000 |. .. 405,050 |.
000000-00-0 ......... AJINOMOTO CO INC ... B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....26,600.000 |.... 971,545 |.
000000-00-0 ......... AMADA CO LTD B.. 03/15/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 6,300.000 |.... L. 71,319 |
000000-00-0 ......... REALTEK SEMICOND CP .. B.. VT R 12/29/2023 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 5,000.000 |.... ... 76,037 |.
000000-00-0 ......... ASICS CORP B.. U 03/15/2024 ..... ZERO STAGE CAPITAL ... ....21,500.000 [.... ..923,901 |.
000000-00-0 ......... ANHUI' CONCH CEMENT . B.. VT R 12/28/2023 ..... ZERO STAGE CAPITAL ... ....25,500.000 |....
000000-00-0 U 03/15/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 3,700.000 |....
000000-00-0 ......... CHICONY ELECTRONI .. . VT 03/14/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 5,000.000 |....
000000-00-0 ......... HYUNDA| MOTOR CO COMMON STK ... B.. B - 03/06/2024 ..... ZERO STAGE CAPITAL ... 414.000 |....
000000-00-0 . ..| CAPCOM CO ............ B.. 03/15/2024 ZERO STAGE CAPITAL .39,700.000 |.
000000-00-0 . ..|BRILLIANCE CHINA B.. ZERO STAGE CAPITAL .68,000.000 |.
000000-00-0 . ..| COMPAL ELECTRONIC B.. ZERO STAGE CAPITAL .44,000.000 |.
000000-00-0 ......... PETROCHINA CO B.. ZERO STAGE CAPITAL ... ...780,180.000 |....
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000000-00-0 ......... DAIFUKU CO B.. 03/22/2024 ..... ZERO STAGE CAPITAL ... ....59,200.000 |.... .. 1,304,502 |.
000000-00-0 ......... DAIWA SECS GROUP ... B.. 03/14/2024 ..... ZERO STAGE CAPITAL ... ....15,700.000 |....
000000-00-0 ......... ARISTOCRAT LEISURE . B.. 03/14/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 6,748.000 |....
000000-00-0 ......... OTSUKA CORP B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....20,400.000 [....
000000-00-0 ......... PAN PACIFIC INTL H ... B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....38,300.000 |....
000000-00-0 ......... DISCO CORPORATION B.. 03/15/2024 ..... ZERO STAGE CAPITAL .evvuiiieiiiiiii e e ciiii e s s e s e e e s e aana e e s e ennan s e e sennnn [oeesernnnnnneessnnnnnns 2,400.000 |....
000000-00-0 ......... FAST RETAILING CO .. B.. 03/15/2024 ..... ZERO STAGE CAPITAL .t e e eeeeeee e e e e ee e e e e e e e e e e e e e e e e e e e e e e mnn s e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 3,000.000 |....
000000-00-0 ......... MITSUBISHI UFJ FIN . B.. 03/21/2024 ..... ZERO STAGE CAPITAL ... ...337,200.000 |....
000000-00-0 ......... KUNLUN' ENERGY COMP . B.. 12/28/2023 ..... ZERO STAGE CAPITAL ... ...130,000.000 |....
000000-00-0 . ..|FUJI ELECTRIC CO L . B.. 03/15/2024 ZERO STAGE CAPITAL .16,200.000 |.
000000-00-0 . ..| FURUKAWA ELECTRIC .. B.. 03/13/2024 ZERO STAGE CAPITAL .28,200.000 |.
000000-00-0 . ..|NOMURA RESEARCH IN . B.. 03/15/2024 ZERO STAGE CAPITAL .11,600.000 |.
000000-00-0 ......... HAMAMATSU PHOTONIC . B.. 03/15/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 7,500.000 |....
000000-00-0 ......... CHINA MERCHANTS PO . B.. 02/02/2024 ..... ZERO STAGE CAPITAL ... ....88,000.000 |....
000000-00-0 ......... HARBIN ELECTRIC CO . B.. 03/07/2024 ..... ZERO STAGE CAPITAL ... ...168,000.000 |....
000000-00-0 ......... HITACHI ... B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....18,900.000 |....
000000-00-0 ......... HOYA CORP . B.. 03/15/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 2,400.000 |....
000000-00-0 ......... IBIDEN CO ... B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....13,800.000 |.... N
000000-00-0 ......... I-NET CORP .. B.. 02/02/2024 ..... ZERO STAGE CAPITAL ... ....25,400.000 |.... 345,270 |.
000000-00-0 DOWNER EDI LTD B.. 03/21/2024 ..... ZERO STAGE CAPITAL ... ....16,220.000 |.... ... 51,753 |.
000000-00-0 . ..| ISUZU MOTORS ... B.. 03/14/2024 ZERO STAGE CAPITAL ..6,900.000 |.
000000-00-0 . ..| KEELLS(JOHN)HLDGS B.. 02/22/2024 ZERO STAGE CAPITAL 5,039,203.000 |.
000000-00-0 . ..| KEYENCE CORP ...... B.. 03/15/2024 ZERO STAGE CAPITAL .. 1,400.000 |.
000000-00-0 . ..|KYOWA KIRIN CO LTD . B.. ZERO STAGE CAPITAL . 24,400.000 |.
000000-00-0 . ..|LASERTEC CORP ... B.. ZERO STAGE CAPITAL ..5,800.000 |.
000000-00-0 ......... TOKIO MARINE HLDG .. B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ...122,400.000 |....
000000-00-0 ......... BYD CO LTD-H B.. 01/24/2024 ..... ZERO STAGE CAPITAL ... ....16,595.000 |....
000000-00-0 ......... CHINA OILFIELD ... B.. 03/20/2024 ..... ZERO STAGE CAPITAL ... ...492,000.000 |....
000000-00-0 ......... MARUBENI CORP B.. 03/13/2024 ..... ZERO STAGE CAPITAL ... ....13,300.000 |....
000000-00-0 ......... CREDIT SAISON CO ... B.. 03/14/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 2,500.000 |.... N
000000-00-0 SOJITZ CORPORATION . B.. 02/28/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 2,600.000 |.... ... 66,144 |.
000000-00-0 . . [MITSUI & CO ....... B.. 03/14/2024 ZERO STAGE CAPITAL .11,900.000 |. .. 498,642 |.
000000-00-0 . ..[MITSUI" CHEMICALS B.. 03/15/2024 ZERO STAGE CAPITAL .19,000.000 |. ..538,042 |.
000000-00-0 . ..[MITSUBISHI MOTOR C . B.. 03/21/2024 ZERO STAGE CAPITAL .15,200.000 |.
000000-00-0 . ..|ULVAC INC . B.. 03/14/2024 ZERO STAGE CAPITAL ..700.000 |.
000000-00-0 . ..|NATL INV CO (KW) B.. 01/11/2024 ZERO STAGE CAPITAL 424,894.000 |.
000000-00-0 ......... NGK  INSULATORS B.. 03/13/2024 ..... ZERO STAGE CAPITAL .t e e eeeeee e e e e ee e e e e e e e e e e e s e e e e e e e e e e e nnna s e e e eennnnneeeennnn [eeeeeennnnaneeernnnnnns 3,900.000 |....
000000-00-0 ......... NHK SPRING CO B.. 03/21/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 5,100.000 |....
000000-00-0 ......... CHINA EVER ENVIRON . B.. 03/20/2024 ..... ZERO STAGE CAPITAL ... ...184,000.000 |....
000000-00-0 ......... NOMURA HOLDINGS .. B.. 03/01/2024 ..... ZERO STAGE CAPITAL ... ...476,600.000 |....
000000-00-0 ......... NIPPON YUSEN KK .. B.. 01/09/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 6,100.000 |....
000000-00-0 ......... NITORI HOLDINGS .. B.. 03/15/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 8,100.000 |.... N
000000-00-0 ......... OLYMPUS CORP B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....42,800.000 |.... 601,739 |.
000000-00-0 ......... TAIHEIYO CEMENT . B.. 03/14/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiie e e ceiii e s s s s e e e s e nana e e s e ennnn s e s sennnn [eeesernnnnnneesrnnnnnns 5,200.000 |.... 115,533 |.
000000-00-0 . .| ORIX CORP ... B.. 03/15/2024 ZERO STAGE CAPITAL .40,000.000 |. .. 842,91 |.
000000-00-0 . ..|KGINICIS ..... B.. 03/19/2024 ZERO STAGE CAPITAL .10,238.000 |. 93,538 |.
000000-00-0 . .| ZIJIN MINING GROUP CO LTD-H . B.. 03/06/2024 ZERO STAGE CAPITAL 111,066.000 |. 196,854 |.
000000-00-0 ......... RYOHIN KEIKAKU CO B.. 03/14/2024 ..... ZERO STAGE CAPITAL .ivuuuuniiiiiuuesiiiiiuuussssieuusissesseessusesseeennnsseeseasnssseesessnnnssesrensns  |sesesresnnnseesennnnnns 3,400.000 |.... ... 51,543 |.
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000000-00-0 ......... SMC CORP ..t e e e et e e e e e e e e e e ee e e e e eenne e e e eeennnaeeeernnnneeeeennnnneeeennnnnneees | Bevvonreeeeennn Jonnid 03/15/2024 ..... ZERO STAGE CAPITAL ... 300.000 |.... 170,526 |.
000000-00-0 ......... SAMSUNG ELECTRONIC ..vvviieiiiiiieieciiii e cciii e esnni e csnnie e s sennnnnsessennnnnses | Buvvenneneeennn fovnnnd 02/01/2024 ..... ZERO STAGE CAPITAL ... ... 24,153.000 |.... .. 1,337,891 |.
000000-00-0 ......... HANWHA AEROSPACE COMMON STK ..o eeeee e e e e e eeene e e e eeenne e e e eeenneneeeeennn | Boveeniiiinces foeeees 02/29/2024 ..... ZERO STAGE CAPITAL ... ... 58,762 |.
000000-00-0 ......... B [ - TR RN 03/12/2024 ..... ZERO STAGE CAPITAL ... .. 4,500.000 |.... ... 49,659 |.
000000-00-0 ......... SANWA HOLDINGS ... eeeeeeeeeeeeenn e e e eeenne e e e eeenee s e eeeenn e e e eeennnneeeeennnnneeeeennnnneeeeennns | Bevrvneeeeennn Jounnid 03/15/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 4,200.000 |.... ... 70,308 |.
000000-00-0 ......... L= I PR [ - AR RN 03/14/2024 ..... ZERO STAGE CAPITAL .evvuiiieiiiiiii e e ciiii e s s e s e e e s e aana e e s e ennan s e e sennnn [oeesernnnnnneessnnnnnns 3,400.000 |.... ... 50,808 |.
000000-00-0 ......... SHIMAMURA €O ... eeeeeee e e e eeeee e e e e eeeee e s e e eenne e e eeennna s e eeennnneeeeennnnnneeeernnnnnseeennnnnnes | Bevvvreeeeennn Jouunid 03/15/2024 ..... ZERO STAGE CAPITAL .t e e eeeeeee e e e e ee e e e e e e e e e e e e e e e e e e e e e e mnn s e e e eennnneeeeennnn [eeeeemnnnnaeeeeennnnnns 4,100.000 |.... 235,205 |.
000000-00-0 ......... B L= IS U0 PP [ - AU RPN 03/15/2024 ..... ZERO STAGE CAPITAL ... ....29,500.000 [.... .. 1,268,267 |.
000000-00-0 .....cceuf SONY CORP ....eeeeeenieeeeeennne e e eeenene e e e eemen e e e eemnnnaeeeennnnneeeeennnnneeeeennnnnseeeennnnnaeeeee | Buveeerrmnuinns [eanes 03/15/2024 ..... ZERO STAGE CAPITAL ... ....15,100.000 |.... .. 1,311,106 |.
000000-00-0 . ..| STANLEY ELECTRIC 03/21/2024 ZERO STAGE CAPITAL .. 2,800.000 |. 50,720 |.
000000-00-0 . ..| SHENZHEN EXPRESSIA . 03/14/2024 ZERO STAGE CAPITAL .58,000.000 |.
000000-00-0 . ..| SUMITOMO BAKEL ITE 03/14/2024 ZERO STAGE CAPITAL
000000-00-0 ......... SWIRE PACIFIC -.eeeeeeeeeeeeeeeee e e e eeeeee e e e e eeee e e e eeenne e e e eeennneeeeennnnanneeennnnnnaseennnnnnnees | Bevvnreeeeennn Joennad 03/14/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... LD R [ - NN RN 03/15/2024 ..... ZERO STAGE CAPITAL ... .
000000-00-0 ......... YAMATANE CORP ... eeeeeeeeeeeeeene e e eeeeee e e eeeeene e e eeennnneeeeennnnnaeeeennnnnnseeennnnnneseennnnnneees | Bevvnreeeeennn Joennnd 02/09/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 5,600.000 |....
000000-00-0 ......... Lo [ - TR RN 03/15/2024 ..... ZERO STAGE CAPITAL ... ....11,600.000 |....
000000-00-0 ......... KASIKORNBANK PLC ... eeeeeeeeeeeenneeeeeemnn e e e eeenneeeeeennnseeeeennnnnneeeennnnnseeeennnnnneeeeennn | Bevvoreeeeennn Joennid 02/22/2024 ..... ZERO STAGE CAPITAL ... ....14,900.000 |....
000000-00-0 ......... LAY = o0 PPPPRPPPOTR I - AR RPN 03/06/2024 ..... ZERO STAGE CAPITAL ... ...162,254.000 |....
000000-00-0 ......... SACS BAR HOLDINGS .....eeeeeennneeeeennnaeeeernnnnaaeeeennnnaeeesnnnnnaseeennnnnnseeernnnnaeseeennnnneees | Bevvoreeeeennn Jouunad 02/27/2024 ..... ZERO STAGE CAPITAL ... ...118,300.000 |....
000000-00-0 TOA CORP(ELEC) ..vvvvvrrnrnnniiiiiiiiiiiiii i sssssssssnssnsnnssnnes | Buvvvvvsiiiiins [ond 03/11/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 9,400.000 |....
000000-00-0 . ..| TOKYO ELEC POWER H . 03/15/2024 ZERO STAGE CAPITAL 510,900.000 |.
000000-00-0 . ..|LIXIL CORPORATION 03/15/2024 ZERO STAGE CAPITAL ..5,600.000 |.
000000-00-0 . .| UNI-CHARM CORP 03/15/2024 ZERO STAGE CAPITAL .21,700.000 |.
000000-00-0 . ..|LPP SA .. ZERO STAGE CAPITAL ..232.000 |.
000000-00-0 . ~|ENI ... ZERO STAGE CAPITAL .23,406.000 |.
90400P-10-1 ......... ULTRAPAR PARTICIPATC ...eviiiiiiiiieeiiiiiie e cceiis e cciii e sennii s esesnnnsessessnnnesssssnnnnes | Devevnnnnnnnns Jovnnns 12/29/2023 ..... ZERO STAGE CAPITAL ... ....33,816.000 |....
000000-00-0 ......... TECHTRONIC INDUSTR ... e eeeee e e e e eeen e e e e eeese s e e e eenne e e e e eenn s e e e eennnneeeeennnnnneeeennns | Bevnnnneeeennn Jounnid 03/15/2024 ..... ZERO STAGE CAPITAL ... ....15,500.000 |....
000000-00-0 ......... FaE T =0 PP [ - AR RPN 03/15/2024 ..... ZERO STAGE CAPITAL ... ....22,000.000 [....
000000-00-0 .....eevufCRH PLC ..eieeeeeieeeeeeeiee e e e eeet e e e eeee e e e e ee e e e eeenna e e e eennnnseeeennnnnneeeennnnnneeeeennnns | Deveoereeennnnn [oreead 03/08/2024 ..... ZERO STAGE CAPITAL ... ....18,516.000 |....
000000-00-0 ......... LA U [ - NN RN 01/31/2024 ..... ZERO STAGE CAPITAL ... ....32,600.000 [....
000000-00-0 AKBANK et e e e e e e e e e e e e n e e e e nnn e e e e ennnn e e eeennnnneeeeennnnneeees | Bevriireeeeennn Jennid 01/17/2024 ..... ZERO STAGE CAPITAL ... ...35,676.000 |....
000000-00-0 . ..|FORD OTOMOTIV SAN .. 01/29/2024 ZERO STAGE CAPITAL .. 2,620.000 |.
000000-00-0 . ..| TURKIYE SIGORTA COMMON STK . 02/06/2024 ZERO STAGE CAPITAL 343,147.000 |.
000000-00-0 . ..|KOC HLDG .. 02/22/2024 ZERO STAGE CAPITAL .. 8,762.000 |.
000000-00-0 . ..| TUPRAS .. 03/06/2024 ZERO STAGE CAPITAL 386,614.000 |.
000000-00-0 . ..| FOXSEMICON INTEGRA . 03/08/2024 ZERO STAGE CAPITAL 207,000.000 |.
000000-00-0 ......... 1G GROUP HLDGS ....eeeeeeeneeeeeeennieeeeeeenne e e e eennn s e e eeennnneeeeennnnnneesennnnnseeeennnnnseeeeee | Bevervnineeees foeeens 01/11/2024 ..... ZERO STAGE CAPITAL ... ....10,836.000 |....
000000-00-0 ......... LU 0 [ - AR RN 02/27/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 8,300.000 |....
000000-00-0 ......... DATICHI SANKYO COM .....eeeeeeneeeeeeneeeeeeeerneeeeeeerneeeeeennnaeeeernnnneeeeennnnnneeeennnnnneees | Bevvvreeeeennn Joennid 03/15/2024 ..... ZERO STAGE CAPITAL ... ....61,900.000 |....
000000-00-0 ......... LT U [ - RN RPN 01/30/2024 ..... ZERO STAGE CAPITAL ... 143,500.000 |....
000000-00-0 ......... LONKING HOLDINGS .....eeeeeenneeeeeemnnieeeeemnnnaeeeeennneeeennnnnnaseeennnnnaseeernnnnseeeennnnnneeeees | Bevrvvreeeeennn Jounnad 03/19/2024 ..... ZERO STAGE CAPITAL ... ... 1,295,000.000 |....
000000-00-0 ......... B PP [ - AR RPN 02/06/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... SBM OFFSHORE NV ... eeeeeee e e et e e e e eeeee e e e ee e e e e eeenne e e e eemnnneneeeennnnnneeeennnnnnseeennnn | Bevvnreeeeennn Joennad 03/22/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... LOGITECH INTL SA L0000 R [ N RN 03/15/2024 ..... ZERO STAGE CAPITAL ... 676.000 |....
000000-00-0 . ..| GALP ENERGIA ..... 02/01/2024 ZERO STAGE CAPITAL ..5,081.000 |.
000000-00-0 . ..|BANCA GENERALI ... ZERO STAGE CAPITAL ..1,273.000 |.
000000-00-0 . ..| GPO AERO CENT NORT . ZERO STAGE CAPITAL .17,000.000 |.
000000-00-0 ......... INDUSTRI VARDEN ZERO STAGE CAPITAL .ivuuuuniiiiiuuesiiiiiuuussssieuusissesseessusesseeennnsseeseasnssseesessnnnssesrensns  |sesesresnnnseesennnnnns 1,788.000 |....
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000000-00-0 ......... BCO DE SABADELL B.. 01/23/2024 ..... ZERO STAGE CAPITAL ... ...1,276,966.000 |.... 1,631,329 |.
000000-00-0 ......... TIANNENG POWER INTL LTD ... B.. 03/20/2024 ..... ZERO STAGE CAPITAL ... ... 1,146,000.000 |.... 1,029,586 |.
000000-00-0 ......... RECKITT BENCKISER .. B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ....59,305.000 |....
000000-00-0 ......... CAIXABANK SA B.. 02/08/2024 ..... ZERO STAGE CAPITAL ... ...190,332.000 |....
000000-00-0 ......... KSS LINE LTD B.. 01/22/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 9,998.000 |....
000000-00-0 ......... TURK TELEKOMUNIKAS . B.. 01/23/2024 ..... ZERO STAGE CAPITAL ... ...693,377.000 |.... . N
000000-00-0 ......... WEST CHINA CEMENT LTD .. B.. 03/21/2024 ..... ZERO STAGE CAPITAL ... ... 1,332,000.000 |.... 190,745 |.
000000-00-0 B.. 02/06/2024 ..... ZERO STAGE CAPITAL ... 463,431 |.
000000-00-0 B.. 03/21/2024 ..... ZERO STAGE CAPITAL ... ... 51,050 |.
000000-00-0 . ..| YOUNGONE CORP .. B.. 02/07/2024 ZERO STAGE CAPITAL N 184,857 |.
000000-00-0 . ..|ROLLS ROYCE HLDGS .. B.. 02/21/2024 ZERO STAGE CAPITAL .96,145.000 |. .. 394,509 |.
000000-00-0 . ..| ASMEDIA TECHNOLOGY ... B.. 02/29/2024 ZERO STAGE CAPITAL .19,000.000 |. .. 260,409 |.
000000-00-0 ......... ZHEN DING TECHNOLOGY HOLDING .. B.. 03/05/2024 ..... ZERO STAGE CAPITAL ... ...139,000.000 |.... 444,907 |.
000000-00-0 ......... APTIV PLC COMMON STK . D.. 03/05/2024 ..... ZERO STAGE CAPITAL ... 32,342.000 |....
000000-00-0 ......... ACE HARDWARE INDON B.. 02/12/2024 ..... ZERO STAGE CAPITAL ... 5,374,600.000 |....
000000-00-0 ......... UNIPOLSAI SPA B.. 03/12/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... CORPORACION INMOBI . B.. 03/11/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... ASML HOLDING NV B.. 02/27/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... TELE2 AB B.. 03/20/2024 ..... ZERO STAGE CAPITAL ... .
000000-00-0 MAIRE TECNIMONT SP . B.. 01/17/2024 ..... ZERO STAGE CAPITAL ... . 711,642 |.
000000-00-0 . ..|PTT PUBLIC COMPANY . B.. 02/16/2024 ZERO STAGE CAPITAL 117,500.000 |. .. 117,998 |.
000000-00-0 . ..|POSTAL SAVINGS BANK OF CHI-H B.. 01/19/2024 ZERO STAGE CAPITAL 514,000.000 |. 224,259 |.
000000-00-0 . ..| ASR NEDERLAND N.V ..... B.. 03/14/2024 ZERO STAGE CAPITAL .. 1,836.000 |.
000000-00-0 . ..| VELESTO ENERGY BHD . B.. ZERO STAGE CAPITAL 1,019,500.000 |.
000000-00-0 . .| GENTING SING LTD ... B.. ZERO STAGE CAPITAL .68,900.000 |.
000000-00-0 ......... LEEJAM SPORTS CO J . B.. 01/02/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 8,405.000 ...
000000-00-0 ......... WUXI APPTEC CO LTD B.. 02/09/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 4,700.000 |....
000000-00-0 ......... ASIAINFO TECHNOLOGIES LTD ... B.. 03/21/2024 ..... ZERO STAGE CAPITAL ... ...334,800.000 |....
000000-00-0 ......... LIVZON PHARMACEUTI . B.. 01/31/2024 ..... ZERO STAGE CAPITAL ... ....61,500.000 [....
000000-00-0 ......... B.. 02/15/2024 ..... ZERO STAGE CAPITAL ... ....20,833.000 |[....
000000-00-0 B.. 02/14/2024 ..... ZERO STAGE CAPITAL ... ....16,800.000 |....
000000-00-0 . B.. 03/13/2024 ZERO STAGE CAPITAL .11,815.000 |.
000000-00-0 . B.. 03/22/2024 ZERO STAGE CAPITAL ,179,072.000 |.
000000-00-0 . . B.. 03/07/2024 ZERO STAGE CAPITAL 148,650.000 |.
000000-00-0 . ..|NIPPON EXPRESS HLD . B.. 03/15/2024 ZERO STAGE CAPITAL .. 1,400.000 |.
000000-00-0 . ..| COMMON STK ........ B.. 02/09/2024 ZERO STAGE CAPITAL .72,858.000 |.
000000-00-0 ......... WUXI BIOLOGICS (CA . B.. 03/11/2024 ..... ZERO STAGE CAPITAL ... ....45,000.000 |....
000000-00-0 ......... AON PLC D.. 01/22/2024 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 5,540.000 |....
000000-00-0 ......... NETEASE INC .... B.. 01/24/2024 ..... ZERO STAGE CAPITAL ... ....18,800.000 |....
000000-00-0 ......... HORIZON CONSTRUCTION DEVELOPMENT ... B.. 01/16/2024 ..... ,592.
000000-00-0 ......... STELLANTIS N V B.. 03/20/2024 ..... ZERO STAGE CAPITAL ... ...110,675.000 |....
000000-00-0 ......... SOCIONEXT INC B.. 03/13/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 2,100.000 |....
000000-00-0 ......... SAUDI TADAWUL GROU . B.. 01/23/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ce e e e e e e e e e e s e e e e e e e e e e e nnna e e e e ennnnnneeeennnn [eeeeennnnnaseeennnnnnns 2,838.000 |....
000000-00-0 ......... NEW ORIENTAL EDUCA ... B.. 02/28/2024 ..... ZERO STAGE CAPITAL ... ....45,500.000 |....
000000-00-0 . ..|PIRAEUS FINANCIAL B.. 03/13/2024 ZERO STAGE CAPITAL .11,452.000 |.
000000-00-0 . ..| NN GROUP N.V. . B.. 03/14/2024 ZERO STAGE CAPITAL 3,124.000 |.
000000-00-0 . ..| ARABIAN CONTRACTIN . B.. 02/06/2024 ZERO STAGE CAPITAL ..696.000 |.
000000-00-0 ......... DAIMLER TRUCK HOLD . B.. 02/02/2024 ..... ZERO STAGE CAPITAL ... ....68,034.000 ...
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000000-00-0 ......... SCB X PCL B.. 01/18/2024 ..... ZERO STAGE CAPITAL ... ....17,200.000 |....
000000-00-0 ......... THE POWER & WATER .. B.. 01/04/2024 ..... ZERO STAGE CAPITAL ... ... 13,752.000 |....
000000-00-0 ......... RECRUIT HLDGS CO L . B.. 03/15/2024 ..... ZERO STAGE CAPITAL ... ...24,000.000 |....
000000-00-0 ......... CYBERARK SOFTWARE .. D.. 12/19/2023 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... UBS GROUP COMMON STK . D.. 03/22/2024 ..... ZERO STAGE CAPITAL ... ....21,881.000 |....
000000-00-0 ......... SHIFT INC B.. 03/15/2024 ..... ZERO STAGE CAPITAL .evvuiiieiiiiiii e e ciiii e s s e s e e e s e aana e e s e ennan s e e sennnn [oeesernnnnnneessnnnnnns 5,400.000 |....
000000-00-0 ......... SAMSUNG SDS CO B.. 01/30/2024 ..... ZERO STAGE CAPITAL ... 547.000 |....
000000-00-0 ......... COMMON STK B.. 01/23/2024 ..... ZERO STAGE CAPITAL ... ...217,217.000 |....
000000-00-0 ......... FUYAO GLASS INDUST . B.. 03/20/2024 ..... ZERO STAGE CAPITAL ... ....37,600.000 |....
000000-00-0 . ..| QUALITAS CONTROL B.. 03/20/2024 ZERO STAGE CAPITAL .40,008.000 |.
000000-00-0 . ..| SAPIENS INTL CORP .. D.. 02/29/2024 ZERO STAGE CAPITAL ..800.000 |.
000000-00-0 . ..| CHINA RESOURCES P B.. 03/21/2024 ZERO STAGE CAPITAL 702,500.000 |.
000000-00-0 ......... ABN AMRO BANK N.V. B.. 03/14/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 5,550.000 |....
000000-00-0 ......... DOMETIC GROUP AB ... B.. 03/15/2024 ..... ZERO STAGE CAPITAL .eevviiiieiiiiiie e e ceiii e s s s s e e s s e aaaa e e s e ennnn s e s sennnn [oersernnnnnneessnnnnnns 9,218.000 |....
000000-00-0 ......... GENERTEC UNIVERSAL . B.. 03/20/2024 ..... ZERO STAGE CAPITAL ... ....92,000.000 |....
000000-00-0 ......... B.. 12/29/2023 ..... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 2,478.000 |....
000000-00-0 ......... BANCA MEDIOLANUM B.. 03/04/2024 ..... ZERO STAGE CAPITAL ... ....68,635.000 |[....
000000-00-0 ......... SIGNIFY NV B.. 03/13/2024 ..... ZERO STAGE CAPITAL .eevviiiieiiiiiie e e ceiii e s s s s e e s s e aaaa e e s e ennnn s e s sennnn [oersernnnnnneessnnnnnns 1,758.000 |....
000000-00-0 ......... BANGCHAK CORP PCL .. B.. 01/30/2024 ..... ZERO STAGE CAPITAL ... ....43,500.000 |....
000000-00-0 EUROBK ERGASIAS SV . 03/12/2024 ..... ZERO STAGE CAPITAL ... ... 27,844,000 |....
000000-00-0 . ..| YADEA GROUP HOLDIN . 03/19/2024 ZERO STAGE CAPITAL .34,000.000 |.
000000-00-0 . ..|BAWAG GROUP AG ... 02/06/2024 ZERO STAGE CAPITAL ..900.000 |.
000000-00-0 . ..| ALPHA SVCS & HLDGS . 03/15/2024 ZERO STAGE CAPITAL .27,016.000 |.

000000-00-0 .
G0084W-10-1 . .
G01767-10-5 .........
602602-10-3 .........
G0450A-10-5 .........
G0692U-10-9 .........
G1151C-10-1 .........
627907-10-7

629183-10-3 .
63198U-10-2 .
(3223R-10-8 .
639108-10-8 .
(63922B-10-7 . .
642706-10-4 .........
G4705A-10-0 .........
(G4863A-10-8 .........
65960L-10-3 .........
G72800-10-8 .........
G77090-10-4 .........
G77381-10-6 .........
G7997R-10-3 .........
(8192H-10-6 .
(G8994E-10-3 .
G9B18E-10-7 . .
696629-10-3 .........

.. | EATON CORP ..
.. | ESSENT GROUP LTD ...
.. | EVEREST RE GROUP LTD .
..| GATES INDL CORP PL .
.| GENPACT LTD

.| SIRIUSPOINT LTD .....
..| TRANE TECHNOLOGI PLC .
-[WHITE MTNS INS GROUP .

..| CHINA ZHESHANG BANK CO LTD-H
.| ADIENT PLC .....

ALKERMES PLC ...
AMDOCS LTD
ARCH CAPITAL GROUP LTD
AXIS CAPITAL HLDGS ...
ACCENTURE LTD BERMUDA
DOLE PLC

HAMILTON INSURANCE
ICON PUB LTD CO SPONSOR
INTL GAME TECH PLC
MEDTRONIC INC
PROTHENA CORP PLC ..
ROYALTY PHARMA PLC ...
SFL CORPORATION LTD ..
SEAGATE TECH HLDNGS ..

WILLIS TOWERS WATSON ...

COMMON STK .

COMMON STK .

OO0 WwWwwWwm®

e

PPOOODEEPOODODO0DO00O0000D

03/07/2024
02/29/2024
03/04/2024
02/29/2024
02/29/2024
02/29/2024
03/04/2024
02/29/2024
02/29/2024
02/16/2024
02/29/2024
03/19/2024
02/29/2024
03/20/2024
03/04/2024
03/07/2024
02/29/2024
02/29/2024
03/04/2024
02/27/2024
03/04/2024
02/29/2024
02/29/2024

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

245,000.000 |
.59,310.000 |
840.000 |....
..... 7,000.000 |....
....11,432.000 |....

..... 1,420.000 |....
.. 13,456.000 |....
9,853.000 |....
1,415.000 |....
..12,400.000 |....
2,600.000 |....
1,536.000 |....
.19,508.000 |

..116.000 |.

... 93,474 |.
456,319 |.
337,319 |.
..860,746 |.
... 48,642 |.
.. 375,482 |.
... 34,797 |.
138,290 |
..224,888 |.
31,230 |
..220,450 |.
613,891 |.
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H11356-10-4 ......... BUNGE GLOBAL SA . D.. JUTTR AU 03/22/2024 ..... ZERO STAGE CAPITAL .t e e e eeee e e e e ee e e e e e e e e e e e s e e e e e e s e e e e mnn s e e e eennnneeeeennnn [eeeeernnnnaeeeeennnnnns 3,200.000 |....
H1467J-10-4 ......... CHUBB LIMITED .... D.. PP RN 02/29/2024 ... ZERO STAGE CAPITAL .eevriinieiiiiiii e e cieii s ceeii e c s e e e s e s s e aana e e s e ennnn s e s sennnn [eeesernnnnneessnnnnnns 4,250.000 |....
H2906T-10-9 ......... GARMIN LTD D.. JUTTR AU 02/29/2024 ..... ZERO STAGE CAPITAL ...
N07059-21-0 ......... ASML HLDS NV NY .. D.. PP RN 03/04/2024 ..... ZERO STAGE CAPITAL ...
N6596X-10-9 ......... NXP SEMICONDUCTR . D.. JUTTR AU 03/04/2024 ..... ZERO STAGE CAPITAL ...
N72482-14-9 ......... QIAGEN NV B.. U 02/29/2024 ... ZERO STAGE CAPITAL ... ..8,800.000 |....
P73684-11-3 ......... ONESPAWORLD HLDGS D.. P A 03/07/2024 ..... ZERO STAGE CAPITAL ... ....30,299.000 |....
¥02077-10-0 ......... ARDMORE SHIPPING C ... oo | D.. e Jeennnd 03/22/2024 ... ZERO STAGE CAPITAL . ivuvunniiiiiuuuniiiiiuuussesiiuuuunsesseessunssseesnnnssessessnnsseeseesnnnseesresnns  [oeessresnnnseessnsnnnns 1,200.000 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
056823-37-0 ......... BAILLIE GIFFORD FDS ..evvviniiiiiiiiiiiiiiiii e ccrii s e erssi s s snnnni s s ennnnnnssssnnnnns | sennnnneneeenns fooand 03/15/2024 ..... ZERO STAGE CAPITAL .evvieniiiiiii e e cctii s e s e s s e s s s ena e e s e nanan e e e eeannns [oeeennsnnnensennns 7,840,000.098 |......cevvvnnrinnnnns 100,000,000
256206-10-3 ......... DODGE & COX INTERNATIONAL STOCK FUND ...eeeenieeemnnieieeeneieeeeeenenieeeeeennneeeeeennnneeeeennn | cvvnnnnennnnnnn Joennnd 01/31/2024 ..... ZERO STAGE CAPITAL ... 1,047,559.187 |.... ....50,000,000 [.
464287-22-6 ......... L RN [UUUUURRRUUTUI RN 02/29/2024 ... GOLDMAN SACHS ...1,739,600.000 |.... ... 169,998,527 |.
464287-65-5 ......... ISHARES RUSSELL 2000 ETF ....eeeeeeeeieeeeeene e e e eeenn s e e e eennen e e e eemnn e e e e ennnnneeeennnnnnenenee | eeveenssinnnnns Joeeens 03/20/2024 ..... ZERO STAGE CAPITAL 1000 26,192,000 [oiieeieiieieeeeinans 5,242,231 |.
464288-24-0 . .. | ISHARES MSCI ACWI EX US ETF 01/16/2024 GOLDMAN SACHS ....... 503,000.000 |. .25,041,201 |.
46429B-59-8 . .. | ISHARES MSCI INDIA ETF .... 03/01/2024 ZERO STAGE CAPITAL 118,455.000 |.
464298-68-9 . .. | ISHARES EDGE MSCI MIN VOL EA 03/13/2024 ZERO STAGE CAPITAL ..8,775.000 |.
46434V-44-9 .. .| ISHARES EDGE MSCI INTL MOMENT ... ..eeeeeeee e e eeeee e e e een e e e e e e e e e e e e e eennee e eennnn | eeeeeeernnnnnns [oeeead 01/30/2024 ..... ZERO STAGE CAPITAL ... 486.000 |....
46434V-45-6 ......... ISHARES EDGE MSCI INTL QUALITY .eviiiiiiiiiiiiiiiiiie et es s ennniis s snnnnnns | eeeeennnnneeees [oeeens 03/13/2024 ..... ZERO STAGE CAPITAL ... ... 37,774.000 |....
464356-40-9 ......... ISHARES EDGE MSCI INTL VALUE ....eeeeieeeceee e e e eeeee e e eeene e e e eenn e e e e ennne e e e eennnnnees | eevvvnnninnnnes [oeeen 03/13/2024 ..... ZERO STAGE CAPITAL et e e e eeeee e e e e eee e e e e e e e e e e e e e e e e enme e e e e e nmna s e e e eennnnneeeennnn [oeeeemnnnnaeeeeennnnnns 7,277.000 |....
464356-50-8 ......... ISHARES EDGE MSCI INTL SIZE ...iiiiiiiiiiiiiiiiin et errsi s snnsi s nnnnnnnees | eeeeennnineeens [oeeens 02/22/2024 ..... ZERO STAGE CAPITAL ... ....20,872.000 |....
48129C-30-6 ......... JP MORGAN GLOBAL ALLOCATION ...eeereeeeeeeenneeeeeeenee e e e eeenneeeeeeennn e e e e eennnneeeeennnnnneees | cvnnsenennnnnnn Joonnns 12/29/2023 ..... ZERO STAGE CAPITAL ... .
92647K-30-9 ......... VICTORY MUNDER INT'L SMALL CAP FUND .....ceeivvvunniiiiiiiiinieiiiiiiseeecnnnineeecenninneeecnnnnnnes | cennnnneneeenns fonnnd 03/15/2024 ..... ZERO STAGE CAPITAL ... ...1,661,129.568 |.... ....25,000,000 [.
L5458T-11-7 ......... INVESCO US SENIOR LOAN - GX  COMMON STK . [P ITTTTTTOOTOTNN AT 03/01/2024 ..... INVESCO 96,421.387 |eevvniiiiiiiiiins 8,698,411 [. . ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 392,813,252 XXX 0 XXX
302776-10-1 ......... |FMIC HOLDINGS, INC. ....iieiissneeeeiienueaeeeeenn e s s e ernnn e e e ennnne e s e eennnneeeennnnaseeennnnnnas | ............... | ...... 01/23/2024 ..... CAPITAL CONTRIBUTION ... eeeeeuuueeeennnuuaseeeennunsseeennnasseennnnsssesennnanasseennnnnsaeennnnnnss |reeennnnnsseeennnnnneeeennes 0.000 [-oeiiieiininiieeniiiaees 55,227 [eeiieiiiiieieeiiiiae e eiiiiaes forreernene e e e e e ennnnans [ T
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 55,227 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 1,114,907,092 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,114,907,092 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 1,126,056, 246 XXX 0 XXX
6009999999 - Totals 2,031,953, 167 XXX 3,881,685 XXX
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..01F012-62-7 |UMBS TBA 30YR .......evvmmmmmmmmnnnnninninninnnnnnnns [ eeeeenn . 02/07/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeevennnnnes o 4,852,070 ... 6,410,000 |........ 4,861,584 |.... .0 . 0 e 4,861,584 |.. ...(9,515) [.... .. 3,205 |. 02/15/2051 . [1.F FE ....
..01F020-61-2 |UMBS TBA 30YR .......evvvummmmmmmnnnnnnnniniiniiinnns [ eeeeen . 01/10/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeereveenennnnns [002.223,919,120 | 4,830,000 |........ 3,027,284 |.... .0 . 0 e 3,927,284 |.. .. (8,164)[.... 4,025 |. 01/15/2051 . |1.F FE ....
..01F022-62-6 |UMBS TBA 30YR .......eevvmmmmmmmmmnnnnnnnnnnnnninnnns [ eeeeenn . 02/07/2024 . | ZERO STAGE CAPITAL ..... |-eeeeeeeeeennnnnnns |- 2,685,568 |........ 3,230,000 |........ 2,687,082 |.... .0 . 0 e 2,687,082 |.. . (1,514)[.... 2,692 |. 02/15/2051 . |1.F FE ....
..01F022-63-4 |UMBS TBA 30YR .......evvvvvmmmmmmnnnnnniiiniiniiiinns [ eeeeen . 03/07/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns |ooeee. 1,340,986 | 1,615,000 |........ 1,342,406 |.... .0 . 0 e 1,342,406 |.. . (1,419) ... .. 1,346 |. 03/15/2051 . [1.F FE ....
..01F030-63-7 |UMBS TBA 30YR .......eevmmmmmmmmmmnnnnnnnnnnnnninnnns [ eeeeenn . 03/07/2024 . | ZERO STAGE CAPITAL ..... .0 . o0 ] 2,413,303 .. ... 18,219 |.... 2,820 |. 03/15/2052 . [1.F FE ....
..01F030-64-5 |UMBS TBA 30YR ........evvvvmmmmmmmmnnnnninniiniinnnnn [eeeeen . 03/14/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 ... 324,609 .. ...313 |. 04/15/2082 . [1.F FE ....
..01F032-61-7 |UMBS TBA 30YR ......eevvmmmmmmmmnnnnnnnnnnninnnnnnnns [ eeeeenn . 01/10/2024 . | ZERO STAGE CAPITAL ..... .0 . ....0 |...........538,828 |.. . 01/15/2051 . [1.F FE ....
..01F032-63-3 |UMBS TBA 30YR .......evvvvmmmmmmmnnnnnnninniiniiiinns [ ereeenn . 03/07/2024 . | ZERO STAGE CAPITAL ..... .0 . .0 . . 03/15/2051 . [1.F FE ....
..01F040-62-8 |UMBS TBA 30YR ........evvmmemmmmmmmnnnnnnninnnnnnnnes [ eeeeenn . 02/07/2024 . | ZERO STAGE CAPITAL ..... .0 . .0 . 02/15/2051 . [1.F FE ....
..01F040-63-6 |UMBS TBA 30YR .. 03/07/2024 . [ZERO STAGE CAPITAL ... ..2,219,946 |. K 0 0| . 2,219,946 . 03/15/2050 . [1.F FE ....
..01F050-43-7 |UMBS TBA 15YR .. 03/06/2024 . [ZERO STAGE CAPITAL ... ..995,234 |. L0 0 0| .995,234 . 03/15/2039 . [1.F FE ....
..01F052-41-7 |UMBS TBA 15YR .. 12/29/2023 . [ ZERO STAGE CAPITAL ... ..1,013,750 |. 1,013,750 |. 0 0| .1,013,750 . 01/15/2036 . [1.F FE ....
..01F052-61-5 |UMBS TBA 30YR .......eevvmmmmmmmmmnnnnnnnniinniinnnns [ eeeeenn . 01/10/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeereeeennnnnns |ooee.. 3,640,360 |........ 3,645,000 |........ 3,605,560 |........ 3,605,560 |[.... .0 . 0 e 3,605,560 |.. . . 01/15/2051 . [1.F FE ....
..01F052-62-3 |UMBS TBA 30YR .......evvvvmmmmmmmnmnnnnniiniiiiiinins [eeeeen . 02/07/2024 . | ZERO STAGE CAPITAL ..... .... 610,000 609,285 |.... .0 . 0 (1,656) |........ (1,656) . 02/15/2051 . [1.F FE ....
..01F052-63-1 |UMBS TBA 30YR ......eevvmmmmmmmmmnmnninninninniinnnns [ eeeeenn . 03/07/2024 . | ZERO STAGE CAPITAL ..... .... 610,000 .... 607,570 |.... .0 . 0 ... (334)]........... (334) . 03/15/2050 . [1.F FE ....
..01F052-64-9 |UMBS TBA 30YR .......evvvvmmmmmmmnmnnnniiniiiiiiiinns [ eeeeen . 03/12/2024 . | ZERO STAGE CAPITAL .0 . 0 ... (334) ] (334) . 04/15/2052 . (1.F FE ....
. 01F060-61-8 |UMBS TBA 30YR ......evvvmmmmmmmnnnnnnnininiiiininnnns [ eeeeenn . 01/10/2024 .| ZERO STAGE CAPITAL .0 . 0 oo (457) e (457) . 01/15/2051 . [1.F FE ....
..01F062-62-2 |FNMA TBA 30YR ... oo . 02/07/2024 . | ZERO STAGE CAPITAL .0 . 0 .. (4,083)|........ (4,083) . 02/15/2042 . (1.F FE ....
..01F062-63-0 |FNMA TBA 30YR ....eevnnninis [ eeeen . 02/16/2024 . | ZERO STAGE CAPITAL .0 . 0 .. (4,030) |........ (4,030) . 03/15/2041 . [1.F FE ....
..01F062-64-8 |FNMA TBA 30YR ... oo . 03/12/2024 . .0 . 0 . (20) ... . 04/15/2040 . (1.F FE ....
..20755C-AA-6 | FANNIE MAE - CAS . 02/25/2024 . 0 0| .0 . 10/25/2043 . [1.G FE ....
..3130AV-7L-0 | FEDERAL HOME LOAN BA 12/28/2023 . [ ZERO STAGE CAPITAL 0 0| . 02/28/2025 . (1.B FE ....
..3617ON-LF-3 | GNMA PASS-THRU ....... 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 08/20/2043 . [1.F FE ....
..361790-6P-1 | GNMA PASSTHRU MA2678 . |- 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 03/20/2045 . [1.F FE ....
..361790-RZ-6 | GNMA PASSTHRU MA2304 .. . |- 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 10/20/2044 . (1.F FE ....
..361790-YR-6 | GNMA PASSTHRU MA2520 ...........ccoeeeeieeennnnnnns [ oeens . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2045 . (1.F FE ....
..36179V-5A-4 | GNMA PASSTHRU MA7141 .....oovviiiiiiiiiiiiiiiiiiens [ eeeenn . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2051 . [1.F FE ....
..36179V-DN-7 | GNMA PASSTHRU MAG6409 .........coovvvrriiiieiiineens [eeeens . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2050 . [1.F FE ....
..361790-20i-7 | GNMA PASSTHRU MA7989 ......ooovvrviiiiiiiiiiiienens [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/20/2052 . [1.F FE ....
..36179W-7M-4 | GNMA PASSTHRU MAB100 ..........evvvvmmmmnrnnnnnnnns [eeneenn . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 06/20/2052 . (1.F FE ....
..36179W-D0-8 | GNMA PASSTHRU MA7311 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/20/2051 . [1.F FE ....
..36179W-DIV-5 | GNMA PASSTHRU MA7317 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 04/20/2051 . [1.F FE ....
..36179W-FG-8 | GNMA PASSTHRU MA7367 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 05/20/2051 . [1.F FE ....
..36179W-FNM-5 | GNMA PASSTHRU MA7372 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 05/20/2051 . [1.F FE ....
..361790-J0-2 | GNMA PASSTHRU MA7471 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 07/20/2051 . [1.F FE ....
..36179W-JS-8 | GNMA PASSTHRU MA7473 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 07/20/2051 . [1.F FE ....
..361790-LP-1 | GNMA PASSTHRU MA7534 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/20/2051 . [1.F FE ....
..36179W-ND-6 | GNMA PASSTHRU MA7588 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 09/20/2051 . [1.F FE ....
..36179W-NE-4 | GNMA PASSTHRU MA7589 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 09/20/2051 . [1.F FE ....
..36179W-0B-7 | GNMA PASSTHRU MA7650 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 10/20/2051 . [1.F FE ....
..361790-TY-4 | GNMA PASSTHRU MA7767 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/20/2051 . [1.F FE ....
..36179W-TZ-1 | GNMA PASSTHRU MA7768 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/20/2051 . [1.F FE ....
..36179W-XL-7 | GNMA PASSTHRU MA7883 .. . |- 03/01/2024 . [MORTGAGE PAYDOWN ... .0 . 0 . 02/20/2052 . [1.F FE ....
..36179X-BT-2 | GNMA PASSTHRU MA8150 .. . |- 03/01/2024 . [MORTGAGE PAYDOWN .0 . 0 . 07/20/2052 . (1.F FE ....
..36179X-FH-4 | GNMA PASSTHRU MA8268 02/14/2024 . [VARIOUS ......... 0 0| . 09/20/2052 . [1.F FE ....
..3617MK-2X-6 | GNMA PASSTHRU BS8890 .. . 03/01/2024 . | MORTGAGE PAYDOWN ... 0. .0 . . 02/20/2050 . [1.F FE ....
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..36181G-DG-1 | GNMA PASS-THRU C SINGLE F .....oevvnniiiiiiiin [eeeenn . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . .. (40) ... 0 0 e 2,016 |. 06/20/2043 . [1.F FE ....
..36186N-WN-5 | GOVT NATL MTGE ASSN .........ooooeveiiiinnenninnnns [oenns . 03/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 ....91 |. 08/15/2045 . [1.F FE ....
..362000-2T-0 | GOVT NATL MTGE ASSN .....ccoovvvriiiiiiniiins [ s . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 .... 32 |. 02/15/2082 . [1.F FE ....
..36200Q-JJ-4 | GOVT NATL MTGE ASSN ........coovreeeiieninnnnnnns [oens . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 ..19 |. 03/15/2032 . [1.F FE ....
..36201M-2F-8 | GOVT NATL MTGE ASSN ......cooovvviriiiiiinnnins [ s . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/15/2082 . [1.F FE ....
..36202C-6Y-4 | GOVT NATL MTGE ASSN .........oooeeeeirininnnninns [oens . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 12/20/2028 . (1.F FE ....
..36204J-NZ-5 | GOVT NATL MTGE ASSN .......ooovvvvrriiiiiinnns [onnn . 02/15/2024 . | VARIOUS .0 . 0 0 . 02/15/2024 . (1.F FE ....
..3622AA-UR-3 | GNMA PASSTHRU 785192 .........oooeeeeeeennnnnnnnnns [ . 03/01/2024 . | MORTGAGE PAYDOWN .0 . 0 0 . 11/20/2050 . [1.F FE ....
..38376R-R4-0 | GNMA REMIC TRUST ....ooooeviiiiiiiini [ . 03/20/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/20/2067 . [1.A FE ....
..38380H-CH-3 | GNMA REMIC TRUST . 03/20/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/20/2047 . (1.F FE ....
..38381R-G6-0 | GOVT NATL MTG A .. 03/20/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 03/20/2049 . [1.F FE ....
..38384E-JU-0 | GNMA REMIC TRUST . 03/20/2024 . [MORTGAGE PAYDOWN 0 0| .0 . 09/20/2045 . (1.B FE ....
..912810-TG-3 |UNITED STATES TREAS ... . 02/09/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 17,067 |.... . 05/15/2052 . (1.B FE ....
..912810-TH-1 |UNITED STATES TREAS ... . 03/05/2024 . | ZERO STAGE CAPITAL ..... . .0 . 0 . (11,813) . 05/15/2042 . (1.B FE ....
..912810-TN-8 | UNITED STATES TREAS ... . 02/28/2024 . | ZERO STAGE CAPITAL ..... .......... 200,000 .0 . .0 . . (20,831) . 02/15/2053 . (1.B FE ....
..912810-TU-2 | UNITED STATES TREAS ... . 02/28/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennennnns |-oee.. 4,860,469 |........ 4,800,000 .0 . ...0 .. . 08/15/2043 . (1.B FE ....
..912828-X8-8 | UNITED STATES TREAS ... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeereerennnnens ... 9,810,530 |....... 10,435,000 .0 . UL AU 9,886,330 |.. . 05/15/2027 . (1.B FE ....
..912828-ZN-3 |UNITED STATES TREAS ... . 01/18/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeennnnnnns |-......8,582,822 |......o. 9,640,000 .0 . 0 e 8,532,526 |.. . 04/30/2027 . (1.B FE ....
..91282C-AJ-0 |UNITED STATES TREAS ... . 02/05/2024 . | ZERO STAGE CAPITAL ..... .......1,048,335 |........ 2,085,000 |........ 1,948,253 |.... J | PO | R ISR | B R 1,948,253 |.. . 08/31/2025 . (1.B FE ....
..91282C-CG-4 |UNITED STATES TREAS ... . 02/28/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeieeineenns |oeees 1,278,836 |........ 1,300,000 |........ 1,227,127 |.... 0 el 7,881 [0 [ 1,279,541 . . . 06/15/2024 . (1.B FE ....
..91282C-EH-0 |UNITED STATES TREAS 02/29/2024 . [ ZERO STAGE CAPITAL ... . 6,095,191 ..6,250,000 ..6,106,357 |. 0 .6,113,177 . (17,985) |. . 04/15/2025 . (1.B FE ....
..91282C-EM-9 |UNITED STATES TREAS 01/29/2024 . [ ZERO STAGE CAPITAL ... 10,374,128 .10,960,000 ..9,043,651 |. 0 .9,982,629 . 391,498 |. . 04/30/2029 . (1.B FE ....
..91282C-EN-7 |UNITED STATES TREAS 02/29/2024 . [ ZERO STAGE CAPITAL ... .. 2,395,000 ..2,277,308 |. K 0 .2,278,077 . 915 |. .. 916 | . 04/30/2027 . (1.B FE ....
..91282C-EU-1 |UNITED STATES TREAS . |- 02/29/2024 . [ZERO STAGE CAPITAL ... ..905,000 ..884,213 |. ..884,213 |. 0 886,609 .(4,694) |. 4,6%4) .. . 06/15/2025 . (1.B FE ....
..91282C-FC-0 |UNITED STATES TREAS . |- 03/19/2024 . [ ZERO STAGE CAPITAL ... .10, 145,000 ..9,391,370 |. .2,369,597 |. 0 .9,423,487 . (45,853) |. (45,853) |.. . 07/31/2029 . (1.B FE ....
..91282C-FL-0 |UNITED STATES TREAS ... . 03/19/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns 002,723,894 |ee. 2,785,000 |........ 2,762,698 |.... .0 . 2,763,275 |.. . (39,380) |....... (39,380) . 09/30/2029 . (1.B FE ....
..91282C-GM-7 |UNITED STATES TREAS ... . 03/11/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeereeerennnnnns [0 2,916,311 [, 3,075,000 |........ 2,917,767 |.... .0 . 2,918,635 |.. ...(2,323) |.........(2,323) . 02/15/2033 . (1.B FE ....
..91282C-GR-6 | UNITED STATES TREAS ... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |oeeeeereeeeeennnnnns |onenn 4,496,637 | 4,485,000 |........ 4,585,562 |........4,561,228 |.... .0 . . (60,003) |....... (60,003) . 03/15/2026 . (1.B FE ....
..91282C-GV-7 |UNITED STATES TREAS ... . 02/29/2024 . | ZERO STAGE CAPITAL .... 690,000 ..688,912 |.... .0 . . (10,765) |....... (10,765) . 04/15/2026 . (1.B FE ....
..91282C-HB-0 |UNITED STATES TREAS ... . 03/22/2024 . | ZERO STAGE CAPITAL ..4,195,000 ........4,156,576 |.... .0 . . (45,840) |....... (45,840) . 05/15/2026 . (1.B FE ....
..91282C-HJ-3 |UNITED STATES TREAS ... . 01/17/2024 .| ZERO STAGE CAPITAL .... 800,000 783,555 |...........784,539 [.... .0 . . . 06/30/2030 . (1.B FE ....
..91282C-JA-0 | UNITED STATES TREAS 01/02/2024 . [ ZERO STAGE CAPITAL ... . 600,000 ..600,445 |. ..600,426 |. 0 .600,426 . 09/30/2028 . (1.B FE ....
..91282C-JJ-1 |UNITED STATES TREAS 02/12/2024 . [ ZERO STAGE CAPITAL ... .. 6,455,000 ..6,537,441 |. .6,537,217 |. 0 .6,536,703 . 11/15/2033 . [1.B FE ....
..91282C-JK-8 |UNITED STATES TREAS 01/17/2024 . | ZERO STAGE CAPITAL ..1,060,000 ..1,064,306 |. 1,064,192 |. 0 .1,064,138 . 11/15/2026 . (1.B FE ....
..91282C-JL-6 |UNITED STATES TREAS 02/07/2024 . [ JP MORGAN ... ..7,000,000 ..7,019,141 |. .7,018,664 |. 0 .7,017,710 . 11/30/2025 . (1.B FE ....
..91282C-JM-4 |UNITED STATES TREAS 01/02/2024 . | ZERO STAGE CAPITAL ..5,699,000 ..5,856,276 |. 0 .5,855,701 . . 11/30/2030 . (1.B FE ....
..91282C-UN-2 | UNITED STATES TREAS ... . 12/28/2023 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnees oo 3,687,750 |......e. 3,600,000 |........ 3,679,594 |.... .0 . . 3,679,275 |.. R R . N 12, . 11/30/2028 . (1.B FE ....
..91282C-JP-7 |UNITED STATES TREAS ... . 02/12/2024 . | ZERO STAGE CAPITAL 590,000 595,992 |.... .0 . . (185) ... ....0 |.oee.....596,808 .. .. (3,267) |.... . 12/15/2026 . (1.B FE ....
..91282C-J0-5 |UNITED STATES TREAS ... . 01/29/2024 . | ZERO STAGE CAPITAL ..5,760,000 ..5,729,603 |.... .0 . ....0 |........5,729,866 |.. . (78,348) |.... . 12/31/2030 . (1.B FE ....
..91282C-JR-3 |UNITED STATES TREAS ... . 01/26/2024 . | ZERO STAGE CAPITAL .. 1,935,000 .0 . w0 e 1,017,271 ...L319 | . 12/31/2028 . (1.B FE ....
..91282C-JT-9 |UNITED STATES TREAS ... . 02/26/2024 . | ZERO STAGE CAPITAL .......... 165,000 |... .0 . 0 el 165,019 .. .(2,230) |.... . 01/15/2027 . (1.B FE ....
..91282C-JX-0 |UNITED STATES TREAS ... . 03/04/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnns oo 8,766,995 |........ 8,880,000 |........ 8,825,630 |.... 0 e 315 [0 L 8,825,044 |.. . (58,950) [.... . 01/31/2031 . (1.B FE ....
..91282C-JZ-5 |UNITED STATES TREAS ... . |- 03/19/2024 . | ZERO STAGE CAPITAL ..... |oeeeeererveeenennnns |oveen. 3,257,677 ... 3,310,000 |........ 3,258,217 |.... J Y PO -~/ ISR | B R 3,258,279 |.. ... (602) |.... . 02/15/2034 . (1.B FE ....
..91282C-KA-8 |UNITED STATES TREAS ... . |- 03/13/2024 . | ZERO STAGE CAPITAL .... 115,000 114,030 |.... .0 . ... 114,04 ... 106 |.... . 02/15/2027 . (1.B FE ....
..91282C-KB-6 |UNITED STATES TREAS 03/08/2024 . [ZERO STAGE CAPITAL ... .. 1,480,000 1,483,301 |. 0 K . 1,483,288 . 527 |. . 02/28/2026 . (1.B FE ....
..91282C-KC-4 |UNITED STATES TREAS ... . 03/19/2024 . | ZERO STAGE CAPITAL ..... |oeeerererrrerennnns | 2,433,155 |...... 2,435,000 |........ 2,427,615 |.... 0 i (@) [ 0 2,427,614 |. ..5,541 . 02/28/2031 . [1.B FE ....
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..91282C-KD-2 | UNITED STATES TREAS .........eeevevnnnnnnnnnnnnnnnn [eenenn . 03/19/2024 . | ZERO STAGE CAPITAL ... |oeeeeeeeeeeeeeeennns |oeens 1,861,561 |........ 1,860,000 |........ 1,861,632 | 0 fooeeeeieeeeeen O et 0 e 1 [ 0 1,861,632 |.....coennnn [ (4] A (VAN P 2,618 |. 02/28/2029 . [1.B FE ....
0109999999. Subtotal - Bonds - U.S. Governments 159,612,403 167,488,439 159,272,188 74,903,649 159,434,991 0 177,413 177,413 978,706 XXX XXX
.. 135087-H2-3 | CANADA GOVT ...evvnniiiiiiniiiiiiiins [ eeeeenn . 01/11/2024 . |RBC DEXIA ... 11,352,240 |....... 12,000,000 |....... 11,312,480 |....... 11,403,575 |ovvvvevevennnnn 0 fonnnd,820 el 0 4,820 |0 e, 11,408,395 |...............0 |ois (56,155) |....... (56, 155) . 06/01/2028 . [1.A FE ....
..135087-J3-9 | CANADA GOVT .. 03/13/2024 . [RBC DEXIA 32,759,535 .34,500,000 .33,689,681 |. 33,846,175 |. 33,867,505 ... (1,107,970) |... (1,107,970) |.. . 06/01/2029 . (1.A FE ....
..135087-K3-7 | CANADA GOVT N 02/21/2024 . [RBC DEXIA 12,206,480 .14,000,000 .12,206,276 |. 12,331,114 |. K 12,365, 050 (158,570) |. (158,570) |.. . 06/01/2030 . [1.A FE ....
.. 135087-L4-4 | CANADA GOVT ...vvvnnnnninnnnnniiin [ eeeeens . 01/03/2024 . |RBC DEXIA ... 2,836,620 |........ 3,400,000 |........ 2,753,218 [....... 2,791,238 [ovvvviiinnnnnn 0 e 888 |0 888 [0 [, 2,792,09 |.. 44,524 ..l 44,524 . 12/01/2030 . [1.A FE ....
.. 135087-M2-7 | CANADA GOVT ...vvveniiiiniiiiiiiiiiias [ eeeenn . 02/02/2024 . |RBC DEXIA ... 16,531,268 |....... 18,690,000 |....... 16,584,245 |...........605,752 [......oevvnnnnn0 oo 1,116 |0 | 13,115 [0 e, 16,602,267 |.. . (70,998) |....... (70,998) . 06/01/2031 . [1.A FE ....
..135087-M8-4 | CANADA GOVT ...vvvvnnnninnnnnniin [ eeeenn . 01/30/2024 . |RBC DEXIA .oevvvvvviviiiies oo s 5,802,803 |........ 6,250,000 |........ 5,651,875 |........ 5,837,503 [......ccceeeens0 [eeeennnnn8,328 |0 8,328 [l 0 e, 5,845,921 .. . 03/01/2027 . (1.A FE ....
.. 135087-N6-7 | CANADA GOVT ...eeeenniniinniiiiiiiiiies [ eeeenn . 03/05/2024 . |RBC DEXIA ..oovvvvvvviiiens Joeeeiiiiiiiiieens | 26,492,988 |....... 28,208,000 |....... 26,346,302 |.......15,058,526 |.........cc0000 [onnen.. 21,606 |ooeeeiiiieinnni0 e 21,606 el 0 s 26,534,924 |.. . 12/01/2029 . [1.A FE ....
.. 135087-Q4-9 | CANADA GOVT ...vvvvnnnniinnniiiin [ eeeeens . 02/13/2024 . |RBC DEXIA oovvvvvvviiiiees e s 2,690,628 |........ 2,750,000 |........ 2,670,415 |........ 2,675,412 [...cccooeiinnn0 e 1,843 |0 | 1883 [0 [, 2,677,285 |.. .40,892 |. 09/01/2028 . [1.A FE ....
.. 135087-06-4 | CANADA GOVT ...oevennnininiiiiiiiiiiias [ eeeenn . 02/14/2024 . |RBC DEXIA ..ovvvvvvviiiiies oo s 8,388,280 |........ 8,500,000 |........ 8,313,445 |........8,343,216 |.... ...10,820 f[oeeeeeiinnnnnn0 [ 10,820 fenneennnn 0 [ 8,354,036 |.. . 34, ...156,757 |. 08/01/2025 . [1.A FE ....
..135087-08-0 [ CANADA GOVT eevvvvniiiiiiiiniiiciiiiieeeceniiies | s . 02/15/2024 . |RBC DEXIA oovvvvvvvviiiies e s 9,010,360 |........ 9,000,000 |........ 9,081,090 |.... oo (4,901) ). 0 [ (4,901) ... 0 e 9,076,189 |.. ....... (65,829) |....... (65,829) ...120,699 |. 11/01/2025 . [1.A FE ....
..62620D-AK-7 |BC MUNI FINANCE ........coooveiiniiinnniineeeeeeeens [ . 02/14/2024 . |RBC DEXIA ..oevvvvvvvvinene Jooeeeeieiiiieieeeens | 4,531,548 |........ 4,750,000 |........ 4,788,950 |........ 4,761,461 | 0 ooeenns (1,025) |...oooeennnnn [V P (1,025) |...ooeeennnnn [ 4,760,435 |...............0 [...... (228,888) |......(228,888) |............ 11,023 |. 06/01/2025 . [1.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 132,602,760 142,048,000 133,397,977 97,653,062 0 111,730 0 111,730 0 134,284,073 0 (1,681,314)| (1,681,314) 773,167 XXX XXX
..677522-W-4 |OHIO ST iiiiiiiiiiii i | ....... | 01/12/2024 . |ZEHO STAGE CAPITAL ..ooo ooeeeeeiiiiinnniinns oo 5,286,950 |........ 5,000,000 |........ 5,957,590 |........ 5,341,19% |............... 0 ooeenns (5,682) |..ccoeeeeennns [V P (5,682) |..ccoeeeeennns [ 5,335,511 |oueveeennnnnes 0 [...... (48,561) |....... (48,561) |........... 115,278 |. 08/01/2026 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 5,286,950 5,000,000 5,957,590 5,341,194 0 (5,682) 0 (5,682) 0 5,335,511 0 (48,561) (48,561) 115,278 XXX XXX
..649660-XM-7 |CITY OF NEW YORK NY ..oooviiiiiiiiiiiiiiiiiiin | ....... | 03/12/2024 . |ZEHO STAGE CAPITAL ..ooo ooeeeeeiieieiineenns oo 2,969,750 |........ 2,775,000 |........ 2,997,916 [....ovvvnnnnnnnees [ [ (2,525) [.unnnnnnnnnnee [ P (2,525) [.unnnnnnnnnnes [ 2,995,301 |.oooiiiennnns 0 [...... (25,641) |....... (25,641) ... 68,758 |. 08/01/2035 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 2,969,750 2,775,000 2,997,916 0 0 (2,525) 0 (2,525) 0 2,995,391 0 (25,641) (25,641) 68,758 XXX XXX
ISSUE CALLED at 100.000
..010831-BZ-7 | ALAMEDA CNTY CALIF JT PIR . 01/30/2024 . | eeeeiiiie .... 605,000 657,001 |.......... 605,000 |.... ... 605,000 |.. 0 e . 12/01/2025 . (1.B FE ....
..01728R-MP-1 | ALLEGHENY CNTY PA HGR EDU BLDG AUTH 01/04/2024 . [ZERO STAGE CAPITAL ... ..2,500,000 ..3,104,225 |. .2,804,09 |. . (420) .2,803,672 . 420 |. . 08/01/2029 . (1.B FE ....
..01757L-GT-7 | ALLEN CNTY OHIO HOSP .. 02/29/2024 . [ ZERO STAGE CAPITAL ... . 2,018,498 ..1,840,000 ..2,012,684 |. . (1,027) .2,011,657 ..6,842 |. . 12/01/2028 . [1.E FE ....
..01F020-62-0 |UMBS TBA 30YR ..... 02/08/2024 . [ZERO STAGE CAPITAL ... 14,563,792 .18,335,000 .14,637,037 |. .0 K 14,637,037 . (73,245) |. . 02/15/2051 . [1.F FE ....
..01F020-63-8 |UMBS TBA 30YR N .. . 03/11/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeieiieeennns | 9,834,062 |....... 12,400,000 |........ 9,819,334 |.ooeeiiiii 0 |0 i 0 o0 0 0 9,819,334 |.. .. 14,728 |.... . 03/15/2051 . [1.F FE ....
ISSUE CALLED at 100.000
..02765U-GA-6 | AMERICAN MUNI PWR-OHIO INC OH REV .........ccen [eeennn . 02/12/2024 . | eeeeeiiie .5,000,000 |........ 5,000,000 |........ 5,617,900 |.... .. (9,047) | (9,047) |0 e 5,235,392 |.. (235,392) |...... (235,392) . 02/15/2027 . (1.G FE ....
..041431-TN-7 | ARLINGTON CNTY VA ... 03/18/2024 . | ZERO STAGE CAPITAL 2,502,172 .. 2,230,000 ..2,544,341 |. K (8,290) | . (8,290) K . 2,488,544 13,627 |. . 13,627 |.. . 06/15/2030 . [1.A FE ....
..13063D-P3-6 | CALIFORNIA ST ..... . 02/20/2024 . | ZERO STAGE CAPITAL ..... ..1,053,155 .... 890,000 |........ 1,037,473 |........ 1,036,162 |.... ...(2,228) | . (2,228) |eeeeiiiiinnl 0 e 1,033,935 |.. 19,220 |.........19,220 . 04/01/2032 . [1.C FE ....
ISSUE CALLED at 100.000
..167615-TK-9 [CHICAGO ILL PK DIST .evvvveiiiiiiiiiiiiiiinninns | nnenns . 01/29/2024 . | evveeiiiiniiiiininniiiins e | 1,105,000 |........ 1,105,000 |........ 1,271,308 |........ 1,138,667 |............... 0 fens (1,367) [oovvnnninnnnns 0 fnns (1,367) [ervveeeannnnn 0 s 1,137,300 . 01/01/2026 . (1.D FE ....
..196632-4Y-6 | COLORADO SPRINGS COL .......evvvvvvvvvvvmennnnnnnns [ereeenn . 01/16/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeereerrnnnnnnns e 2,600,796 |........ 2,280,000 |........ 2,565,035 |.... ... (543) | U PO {7 ) I ISR | B R 2,561,915 |.. . 11/15/2048 . [1.C FE ....
.. 199492-211-0 | COLUMBUS OHIO ..o [ . 01/02/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns [o0nnnnn 1,832,729 | 1,680,000 |........ 1,849,495 |.... ... (319) ] 0 e (319) el 0 1,825,347 |.. . 08/15/2027 . [1.A FE ....
..240523-A7-5 |DE KALB ONTY GA WTR ...ooovvririiiiiiiiiiiiiiienens [ . 02/21/2024 . | ZERO STAGE CAPITAL ..... |oeveeeeevvviennnnnns |oeeen 2,417,107 | 2,225,000 |........ 2,411,166 |.... J Y PO 1) I ISR | B R 2,411,117 |.. . 10/01/2052 . (1.D FE ....
..246428-K4-7 | DELAWARE TRANSN AUTH 02/05/2024 . [ ZERO STAGE CAPITAL ... .. 1,420,000 ..1,672,707 |. . 1,552,361 (1,837) |. 0 . (1,837) . 1,550,524 . 07/01/2031 . (1.B FE ....
..25476F-WT-1 | DISTRICT COLUMBIA ... 02/05/2024 . [ ZERO STAGE CAPITAL ... .. 1,250,000 ..1,377,000 |. L0 (424) |. 0 . (424) .1,376,576 . 06/01/2029 . (1.B FE ....
..25483V-UP-7 | DISTRICT OF COLUMBIA HOSP . 02/21/2024 . [ ZERO STAGE CAPITAL ... ..2,615,000 ..2,911,243 |. .2,788,157 |. .(4,89) |. 0 ..(4,89) .2,783,258 . 10/01/2043 . [2.A FE ....
..259291-PJ-5 | DOUGLAS CNTY NEB SCH . 02/02/2024 . | ZERO STAGE CAPITAL ..... (1,21 0 e (1,277) | . 12/15/2028 . [1.C FE ....
..273641-Hi-3 | EAST MEADOW N Y UN F . 02/05/2024 . | ZERO STAGE CAPITAL ..... .0 . . 06/15/2031 . [1.C FE ....
..3128K1-B7-5 | FHLMC PC GOLD COM . . 03/01/2024 . | MORTGAGE PAYDOWN .0 . . 12/01/2030 . [1.F FE ....
..3128K2-JM-2 | FHLMC PC GOLD COM ... . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . . 01/01/2031 . [1.F FE ....
..3128K4-YG-4 | FHLMC PC GOLD COM ... . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . . 04/01/2036 . [1.F FE ....
..3128K7-42-8 | FHLMC PC GOLD COM ... . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . . 09/01/2033 . [1.F FE ....
..3128K9-F2-5 | FHLMC PC GOLD COM ... . 03/15/2024 . | MORTGAGE PAYDOWN ... .0 . . 02/01/2036 . [1.F FE ....
.. 3128KD-8D-3 |FHLMC ....ovvvvvvviiiniiiiiiiiiniiiniiiiniiiieiiiininns [ oo . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . . 08/01/2036 . [1.F FE ....
..3128KF-J3-5 |FHLMC . 03/01/2024 . [MORTGAGE PAYDOWN 0 . 10/01/2036 . [1.F FE ....
. 3128KM-UN-3 |FHLMC PC ..oooeiiiiiiiieeeeieeeeeeeeeeeeeeeeeeee . 03/01/2024 . | MORTGAGE PAYDOWN ... 0. . 03/01/2037 . [1.F FE ....
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. 3128KQ-HL-3 |FHLMC PC . [ . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 1,639 ....1,639 |.... .0 . 0 ...1,639 |.. 0 e . 05/01/2087 . [1.F FE ....
IV D G ol T s R [ . 03/01/2024 . | MORTGAGE PAYDOWN ... ...17,810 47,798 ... .0 . 0 ..17,810 |.. 0 . 12/01/2035 . [1.F FE ....
L 3128M7-5T-9 |FHLMC PC . [ . 03/01/2024 . | MORTGAGE PAYDOWN ... ....0,445 ....0,448 |.... .0 . 0 9,445 |.. 0 . 08/01/2040 . [1.F FE ....
L3128M7-EK-8 |FHLMC PC .o [ . 03/01/2024 . | MORTGAGE PAYDOWN ... ....5,276 ....5,275 |.... .0 . 0 .5,276 |.. 0 . 02/01/2039 . [1.F FE ....
.. 3128M8-NC-4 |FHLMC PC ..o [ . 03/01/2024 . | MORTGAGE PAYDOWN ... ...12,176 .. 12,184 ... .0 . 0 12,176 .. 0 . 11/01/2039 . [1.F FE ....
PR 2N e B 1 R (PN . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 33,313 ...33,309 |.... .0 . 0 ..33,313 |.. 0 . 09/01/2047 . (1.F FE ....
L 3128MJ-B8-2 |FHLMC PC . [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 7,062 |.. 0 . 06/01/2035 . [1.F FE ....
AL = T I O [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 10/01/2036 . [1.F FE ....
L 3128MJ-0G-8 |FHLMC .evvvvviiiiiiiiiiiiiiiiiiiiiiieeenveeeiieiiiiies [ eeeeeen . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 07/01/2041 . [1.F FE ....
..3128P8-DF-5 | FEDERAL NATL MG 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 10/01/2036 . [1.F FE ....
..3128P8-E2-3 | FEDERAL NATL MG 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 08/01/2037 . [1.F FE ....
..3128PY-DL-5 |FHLMC PC 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 02/01/2027 . (1.F FE ....
..31202G-5-2 |FHLMC GOLD PC ....coovvviiiiiiiiiiiiiiiiiicicceeeeees [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 09/01/2029 . [1.F FE ....
..31292H-AK-0 | FHLMC GOLD PC ...ooeevveriiiiiiiiiiiiiieieeeeeeeeeens [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2030 . [1.F FE ....
.. 31202H-ON-7 | FHLMC PC [c10/ )71 R NN . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2082 . [1.F FE ....
..31202K-ZP-5 | FHLMC PC [c{0/H 7 [N . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2040 . (1.F FE ....
..312080-5P-1 |FHLMC ....ovvviiiiiiiiiiiiiiiiieiiiiieiiiieeiiiiiiiiees [ eeeeenn . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2039 . [1.F FE ....
..312039-PM=7 |FHLMC GOLD PC ...ooovvvvriiiiiiiiiiiiiiiiieeeeeeeeens [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2040 . (1.F FE ....
..312040-40-9 | FHLMC PC GOLD COM s | avenes . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 06/01/2040 . [1.F FE ....
..312940-PZ-6 | FHLMC PC [c{0/H (0 R [N . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2040 . (1.F FE ....
..312941-NL-7 | FHLMC PC GOLD COM . 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 07/01/2040 . (1.F FE ....
..312044-PJ-4 | FHLMC ... 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 12/01/2040 . (1.F FE ....
..31204B-6P-5 |FHLMC GOLD PC 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 01/01/2030 . [1.F FE ....
..31294F-PT-7 | FHLMC GOLD PC .. . |- 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/01/2030 . [1.F FE ....
..31204F-T5-5 |FHLMC GOLD PC ..... . |- 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/01/2030 . [1.F FE ....
..31296M-32-0 | FHLMC PC [c{0/H (0 IS . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 09/01/2033 . [1.F FE ....
..312968-M3-7 | FHLMC FHLMC oot [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2034 . [1.F FE ....
..312068-M5-2 | FHLMC FHMC oot [ . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2034 . (1.F FE ....
..31297M-AQ-1 | FHLMC PC [c10/ M0 NN . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2035 . [1.F FE ....
..31297M-XV-5 | FHLMC PC [c{0/H R0 IS . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 04/01/2030 . [1.F FE ....
..31297T-IiF-6 | FHLMC PC [c10/ M0 NN . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 09/01/2035 . [1.F FE ....
..31297V-Y8-5 |FHLMC PC GOLD COM . 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 11/01/2035 . [1.F FE ....
..31208N-FU-4 | FHLMC PC GOLD CAS . 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/01/2031 . [1.F FE ....
..31306X-2A-0 |FHLMC .......ovvvvviiiiiiiininns 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 10/01/2027 . (1.F FE ....
..31307M-2H-8 | FHLMC 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/01/2030 . [1.F FE ....
..31307R-6V-2 | FEDERAL NATL MG ........ 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 10/01/2031 . [1.F FE ....
..3131YB-IB-0 |FHLMC PC 15Y ZN6142 .....coovvvviiiiiiiiiiiiieieies oo . 02/01/2024 . | VARIOUS .0 . 0 0 . 04/25/2034 . [1.F FE ....
..3132A5-H8-1 |FHLMC PC 30Y ZS4785 ......covvvvvviiiiiiiiiiiiinins [ . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2048 . [1.F FE ....
..3132AC-SZ-4 |FHLMC PC 30Y ZT0536 ..........cevvmmmmmmmmmnnnnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 03/25/2048 . [1.F FE ....
..3132AE-HR-0 | FHLMC PC 30Y ZT2040 .........evvvmmmmmmnnnnnnnnnnnn [ereeen . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 11/25/2043 . (1.F FE ....
.. 313200-2N-3 | FHLMC PC 15Y SBO781 ... [ . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 03/25/2087 . [1.F FE ....
..313200-3T-9 | FHLMC PC 15Y SBOB10 ....oooeeeeeeeeieiiieieeiieeens oo . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 06/25/2037 . (1.F FE ....
.. 3132CH-AT-1 . |- 02/01/2024 . | VARIOUS ... .0 . 0 0 . 03/01/2082 . [1.F FE ....
..31320W-Y7-3 |FHLMC PC 15Y SB0734 ... . |- 12/25/2023 . | VARIOUS ... .0 . 0 0 . 06/25/2037 . (1.F FE ....
..313206-AL-4 |FHLMC PC 15Y SB8111 02/01/2024 . | VARIOUS 0 0| 0| . 07/25/2036 . [1.F FE ....
..313206-BD-1 | FHLMC PC 15Y SB8136 ... . 02/01/2024 . | VARIQUS ... 0. .0 . 0. . 01/25/2037 . [1.F FE ....
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..3132DM-6A-8 | FHLMC PC 30Y SDO8ES5 .........eevvvvevvvvvvvnnnnnnnn [ereeenn . 02/01/2024 . |VARIOUS ..ooovvviiiiiiiiiins oo oo 1,384 ... 1,384 ... 1,384 ... .0 . 0 ...1,384 |.. . 02/25/2052 . [1.F FE ....
..3132DM-N6-8 | FHLMC PC 30Y SDO413 ....covvvvvviiiiiiiiiiiiiininns oo . 02/01/2024 . | VARIOUS ... ...65,889 .0 . 0 . 07/25/2050 . [1.A FE ....
.. 3132DN-CN-1 | FHLMC PC 30Y SD0977 ......evvvvvvvvrvnnnnnnnnnnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
.. 3132DN-TN-3 | FHLMC PC 30Y SD1457 .....cevvvvvrviiiiiiiiiiiininns oo . 02/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..3132DN-YL-1 |FHLMC PC 30Y SD1615 .......evvvvvvvevnnnnnninnnnnns [eeeeenn . 03/12/2024 . | VARIOUS ... .0 . 0 . 09/25/2052 . 1.F FE ....
..3132DP-FT-0 |FHLMC PC 30Y SD1978 ........evvvvvvrrvvnnnnnninnnns [ereeenn . 03/12/2024 . | VARIOUS ... .0 . 0 . 12/25/2052 . (1.F FE ....
.. 31320P-JU-3 | FHLMC PC 30Y 8D2075 ......cevvvvvviiiiiiiiiiiiiiens [eeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . 1.F FE ....
..31320P-KN-7 | FHLMC PC 30Y 8D2101 .....evvvvvvvvvvnnnnnnninnniins [eeeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..31320P-L6-3 |FHLMC PC 30Y 8D2149 ......cooveeeeiiiiiinnnnnns [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..31320Q-3li-4 | FHLMC PC 30Y SD3513 02/01/2024 . | VARIOUS 0 0| . 08/25/2053 . [1.F FE ....
..313200-JM-9 | FHLMC PC 30Y SD2968 02/01/2024 . | VARIOUS 0 0| . 12/25/2051 . [1.F FE ....
..313200-K4-7 | FHLMC PC 30Y SD3015 02/14/2024 . | VARIOUS . 1,307,460 0 0| . 06/25/2052 . [1.F FE ....
..313200-U5-3 | FHLMC PC 30Y 8D3304 .......ccoeevvieieeiieeeeeeeens [ . 02/01/2024 . | VARIOUS ... ... 48,332 .0 . 0 . 02/25/2051 . [1.F FE ....
..31320Q-ZH-2 |FHLMC PC 30Y SD3444 .......ccoeeeiiiiiiiiiiiieeeens oo . 02/01/2024 . |VARIOUS ..oovvvviiiiiiiiiins e o, 4,94 .0 . 0 . 11/25/2051 . [1.F FE ....
..31320V-52-4 |FHLMC PC 30Y SDBO064 ..........eevvrvvvvmnennnnnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... ... 11,020 .0 . 0 . 05/25/2050 . 1.F FE ....
..3132DV-7B-5 |FHLMC PC 30Y SDB090 .........evvvvvvvvvnvnnnnnnnnns [ereeenn . 02/01/2024 . | VARIOUS ... ... 10,796 .0 . 0 . 09/25/2050 . [1.F FE ....
..31320V-L8-6 |FHLMC PC 30Y SD7551 ....covvvvviiiiiiiiiiiiiiiieens e . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2052 . [1.F FE ....
..31320V-MD-4 | FHLMC PC 30Y SD7556 .......ccevvvvvvvviiiiiiiinnnns [eeeens . 02/01/2024 . | VARIOUS ... .0 . 0 . 08/25/2052 . [1.F FE ....
..31320W-A5-2 | FHLMC PC 30Y SDB128 .........eevvvvvvvvvvennnnnnnns [ereeenn . 01/25/2024 . | VARIOUS ... . .0 . 0 . 02/25/2051 . [1.F FE ....
..31320W-AD-5 |FHLMC PC 30Y SD8104 ... . 02/25/2024 . | VARIOUS ... .2,877,607 |.... .0 . 0 . 11/25/2050 . 1.F FE ....
..3132DW-AN-5 | FHLMC PC 30Y SD8112 02/01/2024 . | VARIOUS 7,375 | 0 0| 7,382 . 12/25/2050 . [1.F FE ....
..31320W-AR-4 | FHLMC PC 30Y SD8116 02/01/2024 . | VARIOUS .5,806 |. 0 0| . 5,805 . 12/25/2050 . 1.F FE ....
..3132DI-BB-8 | FHLMC PC 30Y SD8134 02/01/2024 . | VARIOUS . 4,032 |. 0 0| . 4,035 . 03/25/2051 . [1.F FE ....
..3132DW-BP-7 | FHLMC PC 30Y SD8146 . |. 02/01/2024 . | VARIOUS 45,029 |. 0 0| 45,069 . 06/25/2051 . [1.F FE ....
..3132DI-BY-8 | FHLMC PC 30Y SD8155 . |- 02/01/2024 . | VARIOUS 13,700 |. 0 0| 13,718 . 07/25/2051 . [1.F FE ....
..313200-C9-2 | FHLMC PC 30Y SD8196 ... . 02/01/2024 . | VARIOUS ... ...983 |.... .0 . 0 . 02/25/2052 . 1.F FE ....
..3132DW-CG-6 | FHLMC PC 30Y SD8171 ... . 02/01/2024 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..313200-CS-0 | FHLMC PC 30Y Sp8181 ... . 02/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..3132DW-CT-8 | FHLMC PC 30Y SD8182 ... . 12/25/2023 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..3132DW-DT-7 | FHLMC PC 30Y SD8214 ... . 02/01/2024 . | VARIOUS ... .0 . 0 . . 06/25/2052 . 1.F FE ....
..3132DW-E4-1 | FHLMC PC 30Y SD8255 ... . 01/25/2024 . | VARIOUS ... 01,343,124 |.... .0 . o0 eeennnn 1,344,130 .. . 10/25/2052 . [1.F FE ....
..3132DW-E7-4 | FHLMC PC 30Y SD8258 02/01/2024 . | VARIOUS 7,058 |. 0 0| . 7,058 . 10/25/2052 . [1.F FE ....
..3132DW-EC-3 | FHLMC PC 30Y SD8231 02/01/2024 . | VARIOUS .5,851 |. 0 0| .5,851 . 07/25/2052 . [1.F FE ....
..3132DW-EJ-8 | FHLMC PC 30Y SD8237 02/01/2024 . | VARIOUS .5,624 |. 0 0| . 5,626 . 08/25/2052 . [1.F FE ....
..3132DW-ES-8 | FHLMC PC 30Y SD8245 02/12/2024 . | VARIOUS ..224,891 0 0| .224,978 . 09/25/2052 . 1.F FE ....
..3132DW-F5-7 | FHLMC PC 30Y SD8288 02/01/2024 . | VARIOUS .6,119 |. 0 0| .6,120 . 01/25/2083 . [1.F FE ....
..3132DW-F6-5 |FHLMC PC 30Y SD8289 ... . 02/01/2024 . | VARIOUS ... ...35,169 |.... .0 . 0 ..35,169 |.. . 01/25/2053 . [1.F FE ....
..3132DW-FT-5 |FHLMC PC 30Y SDB278 .........eevvvvvrrrrvnnnnnnnnns [ereeenn . 02/01/2024 . | VARIOUS ... .. 11,625 ... .0 . 0 .. 11,521 . 12/25/2052 . (1.F FE ....
..3132DW-G9-8 |FHLMC PC 30Y 8D8324 ........cooeeeieeieiieneneenens [ oens . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2053 . 1.F FE ....
..313200-HA-4 | FHLMC PC 30Y SD8325 ........ccovvvverienneeeenenens [ eeenn . 02/08/2024 . | ZERO STAGE CAPITAL ..... . .0 . 0 . 056/25/2053 . [1.F FE ....
..3132DW-HG-1 |FHLMC PC 30Y SD8331 ......cevvvvvviiiiiiiiiiiiiiens e . 02/01/2024 . | VARIOUS .....oovvvvveinnnnes .0 . 0 . 06/25/2053 . [1.F FE ....
..3132E0-3G-5 |FHLMC PC 30Y SD4399 ........cceeeeiiiiiiiiiieieenns oo . 02/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2052 . 1.F FE ....
..3132E0-FH-0 | FHLMC PC 30Y SD3768 ... . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3132E0-LY-6 |FHLMC PC 30Y SD3943 . |. 02/01/2024 . | VARIOUS .0 . 0 . 06/25/2052 . [1.F FE ....
..31326G-A2-1 | FHLMC PC GOLD PC 03/01/2024 . [MORTGAGE PAYDOWN 0 0| . 08/01/2041 . [1.F FE ....
..3132GS-BF-5 | FHLMC PC GOLD PC . 03/01/2024 . | MORTGAGE PAYDOWN ... 0. .0 . . 03/01/2042 . [1.F FE ....
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..31326V-L6-7 | FHLMC FHLMC oot [ . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 67,561 ...67,561 ...67,580 |.... .0 . 0 ..67,561 |.. 0 e . 08/01/2042 . [1.F FE ....
..3132HP-KK-9 | FHLMC FHMC oot [ . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 16,2717 ...16,277 ...16,280 |.... .0 . 0 ..16,277 |.. 0 . 11/01/2042 . (1.F FE ....
L B132HP-NB-6 | FHLMC eveviiiiiiiiiiiiiiiiiiieiiiieiivveeviiieiiiiies [ e . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 25,836 .0 . 0 0 . 11/01/2042 . (1.F FE ....
PR E K7y (o CR I Iy O [P . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 26,918 .0 . 0 0 . 12/01/2042 . (1.F FE ....
..313206-E6-7 |FHMC  FHWMC ... [l . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 35,023 .0 . 0 0 . 02/01/2043 . [1.F FE ....
..3132J7-K6-8 | FHLMC PC [c10/H 0 R [N . 03/01/2024 . | MORTGAGE PAYDOWN ......e. |oevrveeeeiiiieninnns Joeeeeeeeees 9,975 .0 . 0 0 . 03/01/2043 . (1.F FE ....
..3132J9-G7-7 | FHLMC PC [c10/ 0 R NN . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 29,053 .0 . 0 0 . 05/01/2043 . [1.F FE ....
..3132J9-TD-0 | FHLMC PC [c10/H 0 R [N . 03/01/2024 . | MORTGAGE PAYDOWN ... ... 27,35 .0 . 0 0 . 05/01/2043 . [1.F FE ....
..31320R-0E-3 |FHLMC  FHWMC ...l [ s . 03/01/2024 . | MORTGAGE PAYDOWN ... .. 208,669 .0 . 0 0 . 07/01/2045 . [1.F FE ....
.. 31320U-RS-4 | FHLMC 03/01/2024 . [MORTGAGE PAYDOWN 16,954 0 0| 0| . 12/01/2045 . (1.F FE ....
..31320U-UZ-4 | FHLMC 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 12/01/2045 . (1.F FE ....
..3132vQ-03-3 | FHLMC 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 06/01/2049 . [1.F FE ....
..31320D-MZ-4 |FEDERAL NATL MG~ FNMA ..coees [oeennn . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2046 . [1.F FE ....
..31320K-KE-7 | FEDERAL NATL MG ........covvvmmmmmmmmnnnnniniinnnnnn [eeeees . 03/01/2024 . | MORTGAGE PAYDOWN .0 . 0 0 . 01/01/2047 . (1.F FE ....
.. 31320W-BA-9 | FHLMC PC 55D WA2532 .....ccooveeiiiiiiiiiiiiieeeees e . 02/01/2024 . .0 . 0 0 . 11/25/2052 . (1.F FE ....
..3132XS-ED-8 |FEDERAL NATL MG .........evvvmmmmmmnmnnnnnnnnninnnnn [eeneens . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 08/01/2047 . (1.F FE ....
..3132XS-KG-4 |FEDERAL NATL MG .......eevvvmmmmmmmnnnnnniinninnnnns [ eeeeenn . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 08/01/2047 . [1.F FE ....
..3132XT-MS-4 | FEDERAL NATL MG .........mmmmmmmmnnnnninnininnnn [eeeees . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 10/01/2047 . (1.F FE ....
.. 3132XU-NA-9Q | FEDERAL NATL MG .......eevvvmmmmmmnnnnnnnninnininnns [eeeeenn . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 11/01/2047 . (1.F FE ....
..3132XW-BJ-9 | FEDERAL NATL MG .........evvvvmmmmmmmmnnnnnnininnnnn [eenees . 03/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2048 . [1.F FE ....
..3132XX-GL-7 | FEDERAL NATL MG 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 03/01/2048 . [1.F FE ....
..3132XY-G8-4 | FEDERAL NATL MG ..... 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 04/01/2048 . [1.F FE ....
..3132Y0-4E-7 | FHLMC 03/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 07/01/2048 . [1.F FE ....
..31334W-2(-6 | FEDERAL HOME LN BKS ... . |- 02/01/2024 . | VARIOUS ... 0 0| 0| . 07/01/2049 . (1.F FE ....
..31334Y-A5-6 |FHLMC .........cevveeee . |- 02/01/2024 . | VARIOUS 0 0| 0| . 08/01/2049 . [1.F FE ....
..31330U-VJ-6 | FHLMC PC 30Y QA4217 .......evvvvvvvvnnnnnnniinnnins [eeeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 10/25/2049 . (1.A FE ....
..3133A1-D0-2 |FHLMC PC 30Y QAB411 .......evvvvviiiniiiiiiiiiininn [ eeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 01/25/2050 . [1.F FE ....
..3133A3-J9-0 |FHLMC PC 30Y QAB388 ..........cccvvrmmmmnnnnnnnnnn [ereeen . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 04/25/2050 . [1.F FE ....
..3133A3-TU-2 | FHLMC PC 30Y QABBE3 ...........evvrmmmmmmmmnnnnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 04/25/2050 . [1.F FE ....
..3133A3-ZL-5 |FHLMC PC 30Y QABBA7 .........ccvvvmmmmnnnnnnnnnnnn [erneen . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 04/25/2050 . [1.F FE ....
..3133A4-88-0 | FHLMC PC 30Y QA9543 ... . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 05/25/2050 . 1.F FE ....
..3133A9-DF-9 | FHLMC PC 30Y (B2802 02/01/2024 . | VARIOUS 0 0| 0| . 08/25/2050 . [1.F FE ....
..3133AA-V9-0 | FHLMC PC 30Y (B4240 02/01/2024 . | VARIOUS 0 0| 0| . 10/25/2050 . [1.F FE ....
..3133AD-US-3 | FHLMC PC 30Y (B6893 02/01/2024 . | VARIOUS 0 0| 0| . 12/25/2050 . 1.F FE ....
..3133AF-62-9 | FHLMC PC 30Y (B8988 02/01/2024 . | VARIOUS 0 0| 0| . 02/25/2051 . [1.F FE ....
..3133AG-HA-0 | FHLMC PC 30Y (B9225 01/24/2024 . | VARIOUS 0 0| (552) |. . 03/25/2051 . [1.F FE ....
..3133AG-JU-4 | FHLMC PC 30Y QB9275 ... . 02/25/2024 . | VARIOUS ... . .0 . 0 (9,131) |.... . 03/25/2051 . [1.F FE ....
..3133AG-02-8 | FHLMC PC 30Y QB9473 .......ovvvvvririviiiiiiiinnnns e . 02/01/2024 . | VARIOUS ... .... 109,861 |[.... .0 . 0 .0 . 03/25/2051 . [1.F FE ....
..3133AG-UL-1 |FHLMC PC 30Y QB9S87 ........eevvrvevmmvmvvnnnnnnnns [ereeenn . 02/01/2024 . |VARIOUS ...ooevvvvvviiiiiens fooeeeiiiiiiiieeeeens o 1,084 [l 1,084 o, 1,152 |.... .0 . 0 0 . 03/25/2051 . [1.F FE ....
..3133AJ-PG-2 | FHLMC PC 30Y QCO423 .........coovvrnrinnnnnnnnnnens [ oeenn . 02/01/2024 . | VARIOUS ... ....8,010 |.... .0 . 0 0 . 04/25/2051 . [1.F FE ....
..3133AK-20-2 | FHLMC PC 30Y QC1683 ..........cevvvvmvvmmnnnnnnnnnn [eeeeenn . 02/01/2024 . | VARIOUS ... ....6,812 |.... .0 . 0 0 . 05/25/2051 . [1.F FE ....
..3133AK-W2-2 | FHLMC PC 30Y QC1565 .......cevvvvvviriiiiiiiiiiiins [eeeenn . 02/01/2024 . | VARIOUS ... ... 1,893 |.... .0 . 0 0 . 06/25/2051 . [1.F FE ....
..3133AL-Zli-1 | FHLMC PC 30Y QC2557 ... . |- 02/01/2024 . | VARIOUS ... ...39,714 |.... .0 . 0 0 . 06/25/2051 . [1.F FE ....
..3133AP-Z6-9 | FHLMC PC 30Y (C5265 ... . |- 02/01/2024 . | VARIOUS ... ... 12,705 |.... .0 . 0 0 . 08/25/2051 . [1.F FE ....
..3133A0-50-6 | FHLMC PC 30Y QC6255 02/01/2024 . | VARIOUS .1,383 | 0 0| 0| . 08/25/2051 . [1.A FE ....
..3133AQ-ES-2 | FHLMC PC 30Y (C5545 ... . 02/01/2024 . | VARIQUS ... ....3,265 |.... 0. .0 . 0. . 08/25/2051 . [1.A FE ....
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..3133AT-F7-1 |FHLMC PC 30Y QC8290 .......ccevvvvvvveiiiiiiiiniins [eeeenn . 02/01/2024 . | VARIOUS ... ... 65,025 ...65,025 ...65,048 |.... .0 . 0 ..65,025 |.. . 10/25/2051 . [1.F FE ....
..3133AT-V6-5 |FHLMC PC 30Y QC8737 ........evvvvvvvvvvnvnnnnnnnnns [eeeeenn . 02/01/2024 . | VARIOUS ... ....1,388 ... 1,387 ... .0 . 0 ...1,388 |.. . 10/25/2051 . [1.F FE ....
..3133AU-DX-3 | FHLMC PC 30Y QCO118 .......evvvvvvverrrnniinnninnns [eeeeenn . 02/01/2024 . | VARIOUS ... ...57,150 |.... .0 . 0 .57,178 |.. . 10/25/2051 . [1.F FE ....
..3133AX-M8-2 |FHLMC PC 30Y QD1283 .......cevvvvvviiiiiiiiiiinnnns e . 02/01/2024 . | VARIOUS ... L3181 .0 . 0 ...3,130 |.. . 11/25/2051 . [1.F FE ....
..3133B0-11Z-2 |FHLMC PC 30Y QD3364 ........ccoovvveeeeeeeeeeeeeees [ oeens . 02/01/2024 . | VARIOUS ... ... 3,440 |.... .0 . 0 .3,439 |.. . 12/25/2051 . [1.F FE ....
..313382-Y7-8 |FHLMC PC 30Y QD5234 ......cceeeeeeieiieiiiiieeeeees oo . 02/01/2024 . | VARIOUS ... ... 3,851 |.... .0 . 0 .3,850 |.. . 01/25/2052 . (1.F FE ....
..3133B2-23-6 |FHLMC PC 30Y QD5262 .........ccoevveeeeeeeeeeeeeees [ . 02/01/2024 . | VARIOUS ... ...84,855 |.... .0 . 0 ..84,917 |.. . 01/25/2052 . [1.F FE ....
..3133B3-FK-8 | FHLMC PC 30Y QDS570 ......cevvvvvvirriiriiiiinninns [eeeenn . 02/01/2024 . | VARIOUS ... ... 3,215 |.... .0 . 0 . 01/25/2052 . (1.F FE ....
..3133B3-FU-6 |FHLMC PC 30Y QDS579 .......cooeeeeeeeeeeeeeeeeeeees s . 02/01/2024 . | VARIOUS ... ....3,060 |.... .0 . 0 . 02/25/2052 . [1.F FE ....
..3133B3-H3-4 | FHLMC PC 30Y (D5650 02/01/2024 . | VARIOUS 0 0| . 01/25/2052 . (1.F FE ....
..3133B3-QF-7 |FHLMC PC 30Y (D5854 02/14/2024 . | VARIOUS 0 0| . 01/25/2052 . [1.F FE ....
..3133B3-WR-4 | FHLMC PC 30Y QD6056 02/01/2024 . | VARIOUS 0 0| . 02/25/2052 . 1.F FE ....
..3133B4-7K-5 |FHLMC PC 30Y QD7198 .........evvvvvvmmmmvnnnnnnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..313385-7L-0 |FHLMC PC 30Y QD8099 ........cevvvvrrrriiiiiiiinnnns [eeeens . 02/14/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . [1.F FE ....
..3133B5-ZL-9 |FHLMC PC 30Y QD7947 ......covvvvvviiiiiiiiiiiiniens e . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . 1.F FE ....
..313386-BL-3 |FHLMC PC 30Y QD8143 ......covvvvvvviiiiiiiiiiiiinns [ eeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . [1.F FE ....
..3133BD-3T-0 |FHLMC PC 30Y QE4410 ........eevvvvvevvvnnnnnnnnnnns [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3133C7-NI-3 | FHLMC PC 30Y QGB705 ........evvvvvmmmmnmnnnnnnnnnnn [erneenn . 02/25/2024 . | VARIOUS .0 . 0 . 07/25/2083 . [1.F FE ....
..3133CG-MG-9 |FHLMC PC 30Y QH3959 .......ccceeeiiiiiiiiiiiiieiees s . 01/10/2024 .| ZERO STAGE CAPITAL 499,999 508,124 |.... .0 . 0 . 10/25/2053 . [1.F FE ....
..3133D3-BL-8 |FHLMC ....ovvvvviiiiiiiiiniiiiiiiiiiiiiiniiiniiiiininns [ oo . 02/01/2024 . | MORTGAGE PAYDOWN ...28,699 ...20,483 |.... .0 . 0 . 08/01/2039 . [1.F FE ....
..313303-PJ-8 | FHLMC PC 20Y QK0425 02/01/2024 . | VARIOUS ... ..195,128 ..205,128 |. 0 0| . 09/25/2040 . [1.F FE ....
..3133JL-CA-5 |FHLMC PC 30Y QU7265 02/01/2024 . | VARIOUS 0 0| . 09/25/2049 . [1.F FE ....
..3133KK-5P-0 | FHLMC PC 30Y RA4454 02/01/2024 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..3133KL-2T-3 | FHLMC PC 30Y RA5286 . |. 02/01/2024 . | VARIOUS 0 0| . 06/25/2051 . [1.F FE ....
..3133KL-BG-1 |FHLMC PC 30Y RA4539 . |- 02/01/2024 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..3133KL-JA-6 | FHLMC PC 30Y RA4757 ........evvvvrvvvnvnnnnnnnnnnnn [eeeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2046 . (1.F FE ....
..3133KL-N5-2 |FHLMC PC 30Y RA4912 .....coovvvviiiiiiiiiiiiiiieens [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
..3133KM-DF-9 | FHLMC PC 30Y RAS502 .........cevvvviriiiiiiiiinnnns [eeeenn . 02/01/2024 . | VARIOUS ... . .0 . 0 . 06/25/2051 . [1.F FE ....
.. 3133KM-JZ-9 | FHLMC PC 30Y RAS680 ..........cevvmmmmmmmmnnnnnnnnn [ereeenn . 02/25/2024 . | VARIOUS ... -1 .0 . 0 . (34,325) ... . 08/25/2051 . [1.F FE ....
.. 3133KN-HK-2 | FHLMC PC 30Y RA6534 .......ovvvvvviiiiiiiiiiiiinnns oo . 02/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..3133KP-U5-5 |FHLMC PC 30Y RA7804 ..........eevmmmmmmmmmnnnnnnnnn [ereeenn . 03/12/2024 . | VARIOUS ... . 404,055 402,034 |........... .0 . 0 . . 08/25/2052 . [1.F FE ....
..3133KQ-AE-6 | FHLMC PC 30Y RA8105 01/25/2024 . | VARIOUS .. 212,901 ..209,610 ..212,929 |. ..212,921 0 0| .212,901 . 10/25/2052 . [1.F FE ....
..3133K0-FT-8 |FHLMC PC 30Y RA8278 02/01/2024 . | VARIOUS ..3,631 . 3,631 . 3,631 0 0| .3,631 . 12/25/2052 . (1.F FE ....
..3133KY-WA-3 | FHLMC PC 20Y RB5141 02/01/2024 . | VARIOUS 13,621 0 0| 13,620 . 01/25/2042 . (1.F FE ....
..3133LW-A3-6 | FHLMC PC 30Y RE0026 02/01/2024 . | VARIOUS 2,301 | 0 0| . 2,303 . 05/25/2051 . [1.F FE ....
..3133LW-A8-5 |FHLMC PC 30Y REQ031 02/01/2024 . | VARIOUS 10,502 |. 0 0| 10,513 . 09/25/2051 . [1.F FE ....
..3133US-JC-6 |FHLMC PC 30Y S12059 ......covvvvvviiiiiiiiiiiiinnns e . 12/25/2023 . | VARIOUS ... L 7,782 .. .0 . 0 ...9,431 |.. . 09/25/2050 . 1.F FE ....
.. 3133U8-JD-4 | FHLMC PC 30Y S12060 .........evvvvmmmmmnnnnnnnnnnnn [ereeenn . 02/25/2024 . | VARIOUS ... . 1,510,475 .1,538,479 |.... .0 . 0 ,544,867 |.. . 09/25/2050 . [1.F FE ....
..3136B3-5A-4 | FNMA REMIC TRUST . 02/25/2024 . | VARIOUS ... ... 15,590 ...15,594 |.... .0 . 0 . 06/25/2048 . [1.F FE ....
..3136B3-UT-5 | FEDERAL NATL MG . 02/25/2024 . | VARIOUS ... ... 53,842 ...53,840 |.... .0 . 0 . 01/25/2049 . (1.F FE ....
..3136B3-IIF-3 | FNMA REMIC TRUST .... . 02/25/2024 . | VARIOUS ... ...21,488 |.... .0 . 0 . 01/25/2049 . [1.F FE ....
..3136B4-5C-8 | FEDERAL NATL MG . 02/25/2024 . | VARIOUS .....oevvvvrrnnnnnns ....8,867 |.... K .0 . 0 . 07/25/2049 . (1.F FE ....
..3136BB-TQ-5 |FNMA REMIC TRUST .... . |- 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... ....3,030 |.... ... (3,030) | 0 eeeennnl (8,030) ... 0 . 09/25/2050 . 1.F FE ....
..3136BB-TT-9 | FNMA REMIC TRUST .... . |. 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... ... 4,358 |.... ...(4,358) | 0 e (4,388) ... 0 . 09/25/2050 . [1.F FE ....
..3136BB-TX-0 |FNMA REMIC TRUST . 02/26/2024 . | INTEREST ONLY PAYMENT .. |. . 4,871 (4,871) |. 0 . (4,871) 0| . 09/25/2050 . 1.F FE ....
..3136BB-IIE-8 | FNMA REMIC TRUST .... . 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... ... 1,581 .. (1,581)]. 20 fo. (1,581))... .0 . . 09/25/2050 . [1.F FE ....
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..3136BQ-RA-9 | FNMA REMIC TRUST .....oooeiiiiiiiniin [ . 02/25/2024 . | MORTGAGE PAYDOWN ... 27,630 ...27,630 ...27,632 |.... .0 . 0 ..27,630 |.. 0 e . 04/25/2049 . [1.F FE ....
..31371H-X9-4 |FEDERAL NATL MG~ FMMA .......ooe [oeeens . 02/01/2024 . | VARIOUS ....1,208 |.... .0 . 0 ...1,218 |.. . 10/01/2029 . (1.F FE ....
..31371J-BD-5 |FEDERAL NATL MG~ FNMA ...oooees [oennn . 02/01/2024 . | VARIOUS ... 1,589 |.... .0 . 0 01,59 |.. . 02/01/2030 . [1.F FE ....
..31379R-W\-4 |FEDERAL NATL MG~ FMMA .......ooe [oeenns . 02/01/2024 . | VARIOUS ... ....5%6 |.... .0 . 0 . 06/01/2028 . [1.F FE ....
L B137BR-N7-6 | FHLMC .evvvviiiiiiiiiiiiiiiiiiciieeieeevvvvviiiiiieies [ eeeeenn . 03/15/2024 . | MORTGAGE PAYDOWN ... ....6,128 |.... .0 . 0 . 08/15/2046 . [1.F FE ....
..3137F3-Cli-2 | FHLMC REMIC SERIES ... oo . 03/15/2024 . | MORTGAGE PAYDOWN ... ...16,015 |.... .0 . 0 . 03/15/2048 . [1.F FE ....
LB187F6-6L-6 |FHLMC ..ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiinivieiiiiiiiins [ e . 03/15/2024 . | MORTGAGE PAYDOWN ...42,004 |.... .0 . 0 . 12/15/2040 . (1.F FE ....
..3137F6-6V-4 |FHLMC REMIC SERIES .....ccooviiiiiiiiiiiiiiiiiiiies e . 03/15/2024 . | VARIOUS ...83,662 |.... .0 . 0 . 05/15/2041 . [1.F FE ....
LB1B7F7-TNSS [FHLMC eeieiiiiiiieieeieieccieeeeeveeveveeiiiiees [ eeeeeen . 03/15/2024 . | MORTGAGE PAYDOWN ...36,732 |.... .0 . 0 . 01/15/2046 . [1.F FE ....
..3137F7-YY=5 |FHLMC . 02/25/2024 . X 44,785 |. 0 0| . 06/25/2047 . (1.F FE ....
..3137F9-WP-2 | FHLMC ... 02/26/2024 . | INTEREST ONLY PAYMENT .. |. 4,42 |. 0 0| . 02/25/2051 . [1.F FE ....
..3137FE-UA-6 | FHLMC REMIC SERIES . 02/25/2024 . [MORTGAGE PAYDOWN ... .2,558 |. 0 0| . 01/25/2025 . [1.A FE ....
..3137FK-BB-1 |FHLMC REMIC SERIES ......evveiiiiiiiiii e . 03/15/2024 . | MORTGAGE PAYDOWN ........ |.... ....8,739 |.... .0 . 0 . 12/15/2048 . [1.F FE ....
..3137FQ-HG-1 |FREDDIE MAC ....ovvnnnniiiiiiiiiiiiiiiiiii [eeeenn . 02/25/2024 . |VARIOUS .....cevvvvrinnnnnns ...18,062 |.... .0 . 0 . 09/25/2048 . [1.F FE ....
..3137FU-WQ-3 | FHLMC REMIC SERIES .....oevvniniiiiiiiiiiiii oo . 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... 2,135 | .0 . 0 . 07/25/2050 . [1.F FE ....
..3137FW-5T-3 | FHLMC REMIC SERIES .....ccoviiiiiiiiiiiiiiiiiiiiins e . 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... 5,73 .. .0 . 0 . 09/25/2050 . [1.F FE ....
..3137FY-YN-0 |FHLMC REMIC SERIES ......eevveiiiiiiiiiii e . 03/15/2024 . | MORTGAGE PAYDOWN ........ ...20,589 |.... .0 . 0 . 08/15/2044 . [1.F FE ....
..3137H9-MG-1 | FEDERAL HOME LN MTG ...........ooooeeeiiinnns [ oens . 02/27/2024 . | VARIOUS ... ... 285 |.... .0 . 0 . 08/25/2038 . (1.B FE ....
. 3137HA-AA-4 [FHLMC .oevvviiiiiiiiiiiiiiiiiiiiiieeeieceevieniiiinees [ oo . 02/25/2024 . | VARIOUS ... .0 . 0 . 07/25/2038 . (1.B FE ....
..3137HA-MK-9 | FEDERAL HOME LN MTG ............oooeeeinnnnnnnnns [ oens . 02/27/2024 . | VARIOUS ... .0 . 0 . 04/25/2043 . (1.B FE ....
..313837T-JH-2 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| . 09/01/2029 . [1.F FE ....
..31385I1-X8-7 | FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS 0 0| . 09/01/2032 . (1.F FE ....
..31380F-S4-5 |FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS 0 0| . 02/01/2082 . [1.F FE ....
..3138A7-4J-4 |FNMA PASS-THRU LNG 30 Y . . |. 02/01/2024 . | VARIOUS 0 0| . 03/01/2041 . [1.F FE ....
..3138AB-Z3-6 |FNMA PASS-THRU LNG 30 Y . . |- 02/01/2024 . | VARIOUS 0 0| . 04/01/2041 . [1.F FE ....
..3138AH-7B-6 |FNMA PASS-THRU LNG 30 Y ..cceeeeeeeeeeeeeeeeees [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2041 . (1.F FE ....
..3138AS-PL-0 |FEDERAL NATL MG~ FNWA ..cceees [oennn . 02/01/2024 . | VARIOUS ... .0 . 0 . 09/01/2041 . [1.F FE ....
..3138E0-AE-9 |FEDERAL NATL MG~ FMMA .....oooe [oeenns . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2042 . (1.F FE ....
..3138E2-VY-8 |FEDERAL NATL MG~ FNWA ..oooees [oeenns . 02/01/2024 . | VARIOUS ... .0 . 0 . 12/01/2041 . [1.F FE ....
..3138E5-CL-0 |FNMA PASS-THRU  INT 15 Y ..oeeeieiieiieiies [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2027 . (1.F FE ....
..3138ED-IIV-9 |FEDERAL NATL MG~ FNMA ..ccees [oennn . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2042 . (1.F FE ....
..3138EN-LD-9 | FHICHC 02/01/2024 . | VARIOUS 0 0| . 09/01/2044 . (1.F FE ....
..3138EP-2D-5 |FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| . 07/01/2045 . [1.F FE ....
..3138LS-KA-7 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| . 05/01/2042 . (1.F FE ....
..3138LT-06-8 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| . 06/01/2027 . [1.F FE ....
..3138M7-YZ-2 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| . 12/01/2042 . (1.F FE ....
..3138NX-5Z-6 |FNMA PASS-THRU  LNG 30 Y ..ooeeeeiiiiiiiiiieeess s . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2043 . [1.F FE ....
..3138IE-MM-8 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnninninininn [eeneen . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2030 . [1.F FE ....
..3138IIK-KB-0 | FEDERAL NATL MG ........eevmmmmmmmmmnnnnnninniinnnnn [eeeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/01/2087 . [1.F FE ....
..3138Q-05-4 |FNMA PASS-THRU  LNG 30 Y ..eoeeeeeeeeeeeeeeeeees oo . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2043 . [1.F FE ....
..3138WV-87-7 |FNMA PASS-THRU  INT 15 Y Looooeiiiiiiiiiiiiiiees s . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2028 . [1.F FE ....
..3138XP-0X-4 |FEDERAL NATL MG~ FMMA ......oooe [oeenns . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2044 . (1.F FE ....
..3138XP-VH-3 | FNMA PASS-THRU INT 15 Y . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2029 . [1.F FE ....
..3138Y4-SJ-9 | FNMA PASSTHRU AX3220 .. . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 10/01/2029 . (1.F FE ....
..3138Y6-F3-3 | FNMA PASSTHRU AX4685 .. 02/01/2024 . | VARIOUS 0 0| . 11/01/2044 . (1.F FE ....
..3138YE-JM-0 | FEDERAL NATL MG . 02/01/2024 . | VARIQUS ... 0. .0 . . 06/01/2030 . [1.F FE ....
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..3138YJ-23-3 | FNMA PASSTHRU AY5261 ....ooovvviiiiiiiiiiiiiiieeees [ . 02/01/2024 . | VARIOUS ... ... 2,445 L. 2,446 ... .0 . 0 2,445 |.. . 04/01/2045 . [1.F FE ....
..3138YJ-ZJ-8 |FNMA PASSTHRU AY5244 .......coooeiiiiiiiiiiiiinnnns [ eeens . 02/01/2024 . | VARIOUS ... .... 8,467 ....8,470 |.... .0 . 0 .8,467 |.. . 03/01/2045 . [1.F FE ....
..3138YJ-ZX-7 | FNMA PASSTHRU AY5257 ......coooeveiiiiiniinnnnnnns s . 02/01/2024 . | VARIOUS ... ....5,418 ....5,419 ... .0 . 0 ...5,418 |.. . 04/01/2045 . [1.F FE ....
.. 3138YK-E-9 |FHICHC ~—  FHMC ... s . 02/01/2024 . | VARIOUS ... ...46,673 ...46,685 |.... .0 . 0 . 05/01/2045 . [1.F FE ....
..3138YU-UG-4 |FEDERAL NATL MG~ FNWA .oooees [oenns . 02/01/2024 . | VARIOUS ... ... 13,968 ... 18,972 |.... .0 . 0 . 07/01/2045 . [1.F FE ....
..3138YU-W-3 |FEDERAL NATL MG~ FMMA ....oen [oeenns . 02/01/2024 . | VARIOUS ... ...11,624 .. 11,627 ... .0 . 0 . 10/01/2045 . [1.F FE ....
..3138YW-LC-9 |FEDERAL NATL MG~ FNWA ..cooees [oenns . 02/01/2024 . | VARIOUS ... ....5,202 ....5,203 |.... .0 . 0 . 07/01/2045 . [1.F FE ....
..31390J-3P-4 |FNMA PASS-THRU LNG 30 Y ..eeeeeeeeeeeeeeeeeeees oo . 02/01/2024 . | VARIOUS ... .... 1,300 ... 1,302 .. .0 . 0 . 07/01/2032 . [1.F FE ....
..313910-P-0 |FNMA PASS-THRU  LNG 30 Y ooeeeveiiiiiiiiiieeees s . 02/01/2024 . | VARIOUS ... ... 3,982 ....3,983 |.... .0 . 0 . 11/01/2032 . [1.F FE ....
..31396W-3U-8 | FEDERAL NATL MG ........ 02/25/2024 . | VARIOUS ... X 98,940 0 0| . 08/25/2037 . (1.F FE ....
..31397V-E3-7 |FNMA STRIP SWBS 424 ... 02/26/2024 . | INTEREST ONLY PAYMENT .. |. .0 0 0| . 02/01/2048 . [1.F FE ....
..31402E-R7-5 |FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS ... . 2,407 0 0| . 08/01/2033 . [1.F FE ....
..31402G-R4-7 |FNMA PASS-THRU LNG 30 Y .oooeeveiiiiiiiiieeeees s . 02/01/2024 . | VARIOUS ... ... 7,586 .0 . 0 . 07/01/2033 . [1.F FE ....
..31402L-QU-9 |FNMA PASS-THRU  LNG 30 Y ..eoeeeeeeeeeeeeeeeeees s . 02/01/2024 . | VARIOUS ... .... 5,565 .0 . 0 . 08/01/2033 . [1.F FE ....
..31403F-PK-4 |FEDERAL NATL MG~ FNMA ...oooees [oenns . 02/01/2024 . | VARIOUS ... ....8,507 .0 . 0 . 10/01/2033 . [1.F FE ....
..31403J-1I6-9 |FEDERAL NATL MG~ FMMA .....oooe [oeennn . 02/01/2024 . | VARIOUS ... ... 4,072 .0 . 0 . 12/01/2033 . [1.F FE ....
..31404\-L4-8 |FEDERAL NATL MG~ FNMA .eees [oennn . 02/01/2024 . | VARIOUS ... ... 8,482 .0 . 0 . 03/01/2034 . [1.F FE ....
..31405R-AM-8 | FNMA PASS-THRU LNG 30 Y ..coeeeeeeeeeieeeeeeens oo . 02/01/2024 . | VARIOUS ... ....5,168 .0 . 0 . 10/01/2034 . (1.F FE ....
..31405R-AN-6 | FNMA PASS-THRU  LNG 30 Y ..ooeeeiiieiiiiiiieeees s . 02/01/2024 . | VARIOUS ... ...90,473 .0 . 0 . 10/01/2034 . [1.F FE ....
..31406B-F2-1 | FEDERAL NATL MTG ASSN FNMA oo | e . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2035 . [1.F FE ....
..31406C-TB-4 |FNMA PASS-THRU LNG 30 Y .... 02/01/2024 . | VARIOUS . 110,371 112,199 | 0 0| 110,371 . 12/01/2034 . [1.F FE ....
..31406E-ML-5 |FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS . 4,653 L4,730 | 0 0| . 4,653 . 01/01/2035 . [1.F FE ....
..31406E-75-6 | FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS 0 0| . 03/01/2035 . [1.F FE ....
..31406K-LR-9 | FNVA .. . |. 02/01/2024 . | VARIOUS 0 0| . 01/01/2035 . [1.F FE ....
..31406L-JC-3 |FED NATL MTG ASSN #813059 . . |- 02/01/2024 . | VARIOUS 0 0| . 03/01/2035 . [1.F FE ....
..31406M-LG-9 |FNMA PASS-THRU LNG 30 Y ..eeeeeeeieeeeeeeeeeees oo . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2035 . [1.F FE ....
..31407B-H-4 |FNMA PASS-THRU  LNG 30 Y .oooeeeiiieiiiiiiieeees s . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2035 . [1.F FE ....
..31407L-WV-6 | FNMA PASS-THRU LNG 30 Y ..eoeeeeeeeeeieeeeeeees [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2035 . [1.F FE ....
..31407S-A2-8 |FNMA PASS-THRU LNG 30 Y .ooooeeeiiiiiiiiiieeees s . 02/01/2024 . | VARIOUS ... .0 . 0 . 08/01/2035 . [1.F FE ....
..31408H-KX-2 |FEDERAL NATL MG~ FMMA ......ooen [oeennn . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2036 . [1.F FE ....
..31409F-E6-1 |FNMA PASS-THRU  LNG 30 Y .ooeeeviiieieiiiiieeees s . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/01/2036 . [1.F FE ....
..31409T-RE-0 | FEDERAL NATL MG 02/01/2024 . | VARIOUS ... 0 0| . 04/01/2036 . [1.F FE ....
..3140A2-ZN-8 | FNMA PASSTHRU DA2548 .. 03/11/2024 . | ZERO STAGE CAPITAL 0 0| . 12/25/2053 . [1.F FE ....
..3140E5-3K-8 | FEDERAL NATL MG 02/01/2024 . | VARIOUS ... 0 0| . 10/01/2045 . [1.F FE ....
..3140E8-V6-2 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| . 11/01/2045 . [1.F FE ....
..3140EB-MN-8 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| . 04/01/2046 . (1.F FE ....
..3140EU-TK-5 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2046 . [1.F FE ....
..3140EW-7A-7 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/01/2046 . [1.F FE ....
..3140EY-XJ-5 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 04/01/2031 . [1.F FE ....
..3140F0-BP-8 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2046 . [1.F FE ....
..3140F3-6F-0 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2046 . [1.F FE ....
..3140F5-NN-9 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2046 . [1.F FE ....
..3140F8-JK-4 | FEDERAL NATL MG . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 10/01/2046 . [1.F FE ....
..3140FA-5J-7 | FEDERAL NATL MG . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2047 . [1.F FE ....
..3140FB-EK-2 | FEDERAL NATL MG .. 02/01/2024 . | VARIOUS 0 0| . 08/01/2046 . [1.F FE ....
..3140FK-BZ-2 | FEDERAL NATL MG . 02/01/2024 . | VARIQUS ... 0. .0 . . 11/01/2031 . [1.F FE ....
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..3140FK-JB-7 |FEDERAL NATL MG ........eevvmmmmmmmmnninnninninnnnns [ oeeeenn . 02/01/2024 . | VARIOUS ... ... 15,438 ...15,438 ...15,180 |............ 15,437 |.... .0 . 0 .. 15,438 |.. 0 e . 10/01/2046 . [1.F FE ....
..3140FL-N5-3 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnninniinnnnn [eenees . 02/01/2024 . | VARIOUS ... ... 16,362 ...16,362 ...16,232 |............ 16,361 |.... .0 . 0 ..16,362 |.. 0 . 11/01/2046 . [1.F FE ....
..3140FM-BD-7 | FNMA PASSTHRU BE1835 .......ccovvvveiiiiiiiiiiienns [eeeens . 02/01/2024 . | VARIOUS ... e 131125 .0 . 0 131,193 |.. 0 . 11/25/2036 . [1.F FE ....
..3140FM-RO-9 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnninninininn [eeneen . 02/01/2024 . | VARIOUS ... 109,529 |.......... 110,706 |.... .0 . 0 110,719 |.. 0 . 01/01/2047 . (1.F FE ....
..3140FN-3X-0 | FNMA PASSTHRU BE3513 .......ccooeeeiiiiiiinnnns [oennn . 02/01/2024 . | VARIOUS ... 720 ... .0 . 0 0 . 07/25/2047 . (1.F FE ....
..3140FP-2K-4 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnnininnnnns [eeeeen . 02/01/2024 . | VARIOUS ... 25,729 |.... .0 . 0 0 . 01/01/2047 . (1.F FE ....
..3140FP-C9-8 | FNMA PASSTHRU BE3695 ..........ccoovvvvvrinnnnnnnns [ornnnn . 02/01/2024 . | VARIOUS ... ...21,537 |.... .0 . 0 0 . 06/25/2047 . (1.F FE ....
..3140FS-C4-3 | FEDERAL NATL MG .........evvvmmmmmmmmmnnnnnnniinnnnn [eeneenn . 02/01/2024 . | VARIOUS ... ....6,517 |.... .0 . 0 0 . 04/01/2047 . (1.F FE ....
..3140FS-CJ-0 |FEDERAL NATL MG .......eevvrmmmmmmmnnnnnninnninnnnnn [eeeeenn . 02/01/2024 . | VARIOUS ... ... 7,816 |.... .0 . 0 0 . 02/01/2047 . (1.F FE ....
..3140FS-CU-5 | FEDERAL NATL MG .. 02/01/2024 . | VARIOUS 11,399 |. 0 0| 0| . 03/01/2047 . (1.F FE ....
..3140FS-DB-6 | FEDERAL NATL MG .. 02/01/2024 . | VARIOUS ..230,100 |. 0 0| 0| . 05/01/2047 . [1.F FE ....
..3140FS-MH-3 | FEDERAL NATL MG .. 02/01/2024 . | VARIOUS 0 0| 0| . 08/01/2047 . (1.F FE ....
..3140FV-UY-0 | FNMA PASSTHRU BE9598 ..........coovvvvriirnnnnnnnns s . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 05/25/2047 . (1.A FE ....
..3140GN-25-5 |FNMA PASSTHRU BHO763 ........coevvvvvviriieieiieens [ . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 10/25/2049 . (1.F FE ....
..3140GR-XK-5 |FEDERAL NATL MG ........oevvmmmmmmmmmmnnnnnnninnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 07/01/2032 . [1.F FE ....
..3140GW-P5-6 | FEDERAL NATL MG ..........evvmmmmmmmmmnnnninninnninn [eeneen . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 09/01/2047 . (1.F FE ....
..3140H5-T3-5 |FEDERAL NATL MG~ FNMA ....oeoooes [oenns . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 06/01/2048 . [1.F FE ....
..3140H5-TW-1 |FEDERAL NATL MG~ FNMA ......ooos [oeenns . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 06/01/2048 . [1.F FE ....
..3140H5-UF-6 |FEDERAL NATL MG~ FNMA ...ooees [oennn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 07/01/2048 . [1.F FE ....
..3140HB-LY-2 | FEDERAL NATL MG .........evvvmmmmmmmnnnnnniniinnnnnn [eeneenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 03/01/2048 . [1.F FE ....
..3140HB-M0-8 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| 0| . 04/01/2048 . [1.F FE ....
..3140HD-HV-9 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| 0| . 05/01/2048 . [1.F FE ....
..3140HD-J7-0 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| 0| . 10/01/2048 . [1.F FE ....
..3140HE-HR-6 | FEDERAL NATL MG .. . |. 02/01/2024 . | VARIOUS 0 0| 0| . 03/01/2048 . [1.F FE ....
..3140HE-HZ-8 | FEDERAL NATL MG . |- 02/01/2024 . | VARIOUS 0 0| 0| . 04/01/2048 . [1.F FE ....
..3140HE-09-6 |FEDERAL NATL MG~ FNMA ....ooos [oeenns . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 06/01/2048 . [1.F FE ....
..3140HF-T9-0 | FNMA PASSTHRU BK2375 .........cooeeviiiiiiinninnnns [oennn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 04/25/2050 . [1.F FE ....
..3140HK-ZB-7 |FEDERAL NATL MG~ FMMA .....ooos [oeenns . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 07/01/2048 . [1.F FE ....
..3140HL-3C-8 | FEDERAL NATL MG ........eevvvrmmmmmmmnnnnnnnninnnnns [eeeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 06/01/2048 . [1.F FE ....
..3140HL-BA-3 |FEDERAL NATL MG~ FMMA .....ooos [oeenns . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 06/01/2048 . [1.F FE ....
.. 3140HN-5C-2 | FEDERAL NATL MG ........evvvmrmmmmmmnnnnnnnnninnnnns [eeeeenn . 02/01/2024 . | VARIOUS .0 . 0 0 . 08/01/2048 . [1.F FE ....
..3140J2-62-4 | FNMA PASSTHRU BL9887 02/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 01/25/2051 . [1.F FE ....
..3140J6-GR-2 | FNMA PASSTHRU BM2007 02/01/2024 . | VARIOUS 0 0| 0| . 09/25/2048 . [1.F FE ....
..3140JB-UL-8 | FNMA PASSTHRU BM6886 .. 02/01/2024 . | VARIOUS 0 0| 0| . 02/25/2052 . 1.F FE ....
..3140JG-WiF-8 | FEDERAL NATL MG 02/01/2024 . | VARIOUS 0 0| 0| . 09/01/2048 . [1.F FE ....
..3140JJ-NIV-5 | FEDERAL NATL MG ..... 02/01/2024 . | VARIOUS 0 0| 0| . 12/01/2048 . [1.F FE ....
..3140JJ-P8-6 | FEDERAL NATL MG ........eevvmmmmmmmnnnnnninnnnnnnnnn [eeeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 02/01/2049 . [1.F FE ....
..3140JJ-PT-0 | FEDERAL NATL MG ........oevvvmmmmmmmmnnnnnnnninnnnnn [ereees . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 01/01/2049 . (1.F FE ....
..3140JK-N9-3 | FEDERAL NATL MG .......eevvrmmmmmmmnnnnnninnninnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2049 . [1.F FE ....
..3140JL-4M-3 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnninninininn [eenees . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 12/01/2048 . [1.F FE ....
..31400M-D6-6 | FNMA PASSTHRU BN4624 .........ccoeeeeiiiiiiiiieeees [ . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 10/25/2049 . (1.F FE ....
..3140JM-DE-9 | FNMA PASSTHRU BN4600 .. . 02/01/2024 . | VARIOUS ... .0 . 0 0 . 09/25/2049 . 1.F FE ....
..31400M-DX-7 | FNMA PASSTHRU BN4617 .. . |- 02/01/2024 . | VARIOUS ... .0 . 0 0 . 09/25/2049 . 1.F FE ....
..31400P-EF-8 | FEDERAL NATL MG . |- 02/01/2024 . [MORTGAGE PAYDOWN .0 . 0 0 . 02/01/2049 . (1.F FE ....
..31400V-PZ-9 | FEDERAL NATL MG 02/01/2024 . | VARIOUS ... 0 0| 0| . 08/01/2049 . [1.F FE ....
..3140JX-AC-2 | FNMA PASSTHRU B02702 .. . 02/01/2024 . | VARIQUS ... 0. .0 . 0. . 07/25/2049 . [1.F FE ....
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..3140K2-RU-0 | FNMA PASSTHRU BOB798 .......covvvvvveiiiiiiiiienens [eeeenn . 02/01/2024 . |VARIOUS ..ooovvviiiiiiiiiins oo oo 1,800 ....1,800 ....1,800 |.... .0 . 0 ...1,800 |.. . 10/25/2049 . (1.A FE ....
..3140K4-4N-7 | FNMA PASSTHRU BOB928 ............coooveeeeeeeennnns [oeeenn . 02/01/2024 . | VARIOUS ... .. 57,712 ...57,112 ...57,789 |.... .0 . 0 57,772 |.. . 01/25/2035 . [1.F FE ....
..3140K4-56G-1 |FNMA PASSTHRU BOB46 ............cooeevvriiennnnnns [oenenn . 02/01/2024 . | VARIOUS ... ...42,937 ... 42,959 |.... .0 . 0 ..42,937 |.. . 01/25/2050 . [1.F FE ....
..3140K4-5H-9 | FNMA PASSTHRU BOB947 .........coovveeeeieeeeennnens oo . 02/01/2024 . | VARIOUS ... ...54,691 ...54,706 |.... .0 . 0 ..54,691 |.. . 01/25/2050 . [1.F FE ....
..3140K8-C0-2 | FNMA PASSTHRU BPOI78 ........covvvvvvviiiiiiiienens [ eeeenn . 02/01/2024 . | VARIOUS ... ....1,985 ....1,986 |.... .0 . 0 01,985 |.. . 05/25/2050 . 1.F FE ....
..3140KB-HG-2 | FNMA PASSTHRU BP3830 .........ccoevveeeeeeeeeeenens [ . 02/01/2024 . | VARIOUS ... ... 3,474 ... 3,475 |.... .0 . 0 3,474 .. . 03/25/2050 . [1.F FE ....
..3140KB-K9-4 | FNMA PASSTHRU BP3919 ......ccooeiiiiiiiiiiiiiiieens [ . 02/01/2024 . | VARIOUS ... ...46,812 ...46,817 |.... .0 . 0 ..46,812 |.. . 04/25/2050 . [1.F FE ....
..3140KC-5H-1 | FNMA PASSTHRU BPS347 .....cooovveeiiiiiiiiiiiieeees oo . 02/01/2024 . | VARIOUS ... ...48,718 ...48,725 |.... .0 . 0 ..48,718 |.. . 056/25/2050 . [1.F FE ....
..3140KH-TB-7 | FNMA PASSTHRU BP9545 ..........evvmmmmmmmnnnnnnnnnn [ereeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2050 . [1.F FE ....
..3140KN-KS-6 | FNMA PASSTHRU BQ3004 .. 02/01/2024 . | VARIOUS 0 0| . 10/25/2050 . [1.F FE ....
..3140KP-03-0 | FNMA PASSTHRU BQ4073 .. 02/01/2024 . | VARIOUS 0 0| . 12/25/2050 . [1.F FE ....
..3140KQ-VE-8 | FNMA PASSTHRU BQ5112 .. 02/01/2024 . | VARIOUS 0 0| . 11/25/2050 . 1.F FE ....
..3140KU-7F-3 | FNMA PASSTHRU BO8993 .......ccooeeiiiiiiiiiiiiiiens [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2051 . [1.F FE ....
..3140KV-SP-6 | FNMA PASSTHRU BQ9525 ..........evvvvmmmmnnnnnnnnnnn [ernenn . 01/25/2024 . | VARIOUS ... .0 . 0 . 11/25/2050 . 1.F FE ....
..3140L0-3Y-1 |FNMA PASSTHRU BR2614 ...........cooeeeieniiinnninns [oennn . 01/24/2024 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..3140L6-ML-5 |FNMA PASSTHRU BR7562 ...........ceeveeeeeeeeeeennns [eeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
..3140LL-RE-3 |FNMA PASSTHRU BS9484 .......ccooviiiiiiiiiiiiiinens [ eeens . 02/01/2024 . | VARIOUS ... .0 . 0 . 09/25/2048 . [1.F FE ....
..3140LP-N8-1 | FNMA PASSTHRU BT1314 ....oooovviiiiiiiiiiiiiiiins [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2051 . [1.F FE ....
..3140LS-3A-2 | FNMA PASSTHRU BT4392 ......ccoovviiiiiiiiiiiiiieens [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 09/25/2051 . [1.F FE ....
..3140LS-XX-9 | FNMA PASSTHRU BT4293 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.A FE ....
..3140LT-DB-7 |FNMA PASSTHRU BT4597 .. 02/01/2024 . | VARIOUS 0 0| . 07/25/2051 . [1.A FE ....
..3140LV-MQ-9 | FNMA PASSTHRU BT6666 02/01/2024 . | VARIOUS 0 0| . 08/25/2051 . [1.F FE ....
..3140M1-Ri-6 | FNMA PASSTHRU BU0500 02/01/2024 . | VARIOUS 0 0| . 10/25/2051 . [1.F FE ....
..3140M2-CY-6 | FNMA PASSTHRU BU0986 . |. 02/01/2024 . | VARIOUS 0 0| . 11/25/2051 . [1.F FE ....
..3140M2-ZF-2 | FNMA PASSTHRU BU1641 . |- 02/01/2024 . | VARIOUS 0 0| . 10/25/2051 . [1.F FE ....
..3140M3-4Z-0 | FNMA PASSTHRU BU2639 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . 1.F FE ....
..3140M3-BL-3 | FNMA PASSTHRU BU1842 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2052 . [1.F FE ....
..3140M8-HQ-5 | FNMA PASSTHRU BUG538 .. . 01/24/2024 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140M8-U3-1 | FNMA PASSTHRU BU6901 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2052 . [1.F FE ....
..3140M8-1G-0 | FNMA PASSTHRU BUG946 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140M9-MA-2 | FNMA PASSTHRU BU7552 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2052 . [1.F FE ....
..3140MA-IB-6 | FNMA PASSTHRU BU8741 .. 02/01/2024 . | VARIOUS 0 0| . 06/25/2052 . [1.F FE ....
..3140MC-A2-6 | FNMA PASSTHRU BU9924 .. 02/01/2024 . | VARIOUS 0 0| . 02/25/2052 . [1.F FE ....
..3140MD-S7-4 | FNMA PASSTHRU BV0541 02/01/2024 . | VARIOUS 0 0| . 02/25/2052 . 1.F FE ....
..3140MD-Z3-5 | FNMA PASSTHRU BV0761 02/01/2024 . | VARIOUS 0 0| . 01/25/2052 . [1.F FE ....
.. 3140MH-SS-9 | FNMA PASSTHRU BV4128 02/01/2024 . | VARIOUS 0 0| . 03/25/2052 . [1.F FE ....
..3140MN-SG-2 | FNMA PASSTHRU BV8618 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2052 . 1.F FE ....
..3140MS-TE-5 | FNMA PASSTHRU BW1448 ........coovvvrriiiiiiiniinins [eeens . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140MW-MA-1 | FNMA PASSTHRU BW4852 ............ooovvveriiinnnnnns [oennnn . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2038 . [1.F FE ....
..3140N0-CB-9 | FNMA PASSTHRU BW7265 ........covvvvveeieiieieieeens [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2052 . (1.F FE ....
.. 3140N4-NO-4 | FNMA PASSTHRU BXO0415 .....ooevviiiiiiiiiiiiiiiieens [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2052 . [1.F FE ....
.. 3140NJ-CR-3 | FNMA PASSTHRU BY1879 .......eevvvvvvrviriiiriiinnns [eeeenn . 02/01/2024 . | VARIOUS ... .0 . 0 . 056/25/2053 . [1.F FE ....
..314007-AB-3 | FEDERAL NATL MG . |- 02/01/2024 . | VARIOUS ... . . .0 . 0 . . . 07/01/2087 . [1.F FE ....
..3140Q7-E9-4 | FEDERAL NATL MG . |- 02/01/2024 . | VARIOUS ... .... 126,866 129,364 |.... .0 . 0 126,866 |.. . 08/01/2037 . [1.F FE ....
..3140Q7-PD-3 | FEDERAL NATL MG .. 02/01/2024 . | VARIOUS ..182,126 . 183,776 |. 0 0| .182,126 . 09/01/2082 . [1.F FE ....
..314008-KB-0 | FEDERAL NATL MG ..... . 02/01/2024 . | VARIQUS ... ...71,631 ...70,008 |.... 0. .0 . ..71,631 . 02/01/2048 . [1.F FE ....
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..314008-VY-8 | FNMA PASSTHRU CA1530 ....ocoovvvieiinniininnnnnnns [oennn . 02/01/2024 . | VARIOUS ... .0 . ()]s 0 ... 44 |. 04/25/2043 . [1.F FE ....
..3140QA-52-9 | FEDERAL NATL MG .........eevvmmmmmmmmmnnnniniinnnnnn [eeneen . 02/01/2024 . | VARIOUS ... .0 . .. (61)]... 0 1,624 |. 05/01/2038 . [1.F FE ....
..31400B-LE-6 | FNMA PASSTHRU CA3924 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2049 . (1.F FE ....
..3140QC-LD-6 |FNMA PASSTHRU CA4823 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2049 . (1.F FE ....
..31400C-Y3-4 | FNMA PASSTHRU CA5229 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2050 . [1.F FE ....
..3140QD-L5-1 |FNMA PASSTHRU CA5747 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 056/25/2050 . [1.F FE ....
..31400D-ZT-4 | FNMA PASSTHRU CA6153 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2050 . 1.F FE ....
..31400E-AB-8 | FNMA PASSTHRU CA6301 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2050 . [1.F FE ....
..3140QE-DK-5 | FNMA PASSTHRU CA6405 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2050 . [1.F FE ....
..3140QG-3D-7 | FNMA PASSTHRU CA8895 .. 02/01/2024 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..31400G-AU-1 | FNMA PASSTHRU CA8118 02/01/2024 . | VARIOUS 0 0| . 12/25/2050 . [1.F FE ....
..31400G-EW-3 | FNMA PASSTHRU CA8248 .. 02/01/2024 . | VARIOUS 0 0| . 12/25/2045 . (1.F FE ....
..31400H-C4-5 | FNMA PASSTHRU CA9090 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..31400L-25-4 | FNMA PASSTHRU CB1684 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 09/25/2051 . [1.F FE ....
..3140QL-Ni-4 | FNMA PASSTHRU CB1295 .. . 01/25/2024 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.F FE ....
..3140QM-B2-9 | FNMA PASSTHRU CB1856 .. . 02/14/2024 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..31400M-C0-5 | FNMA PASSTHRU CB1878 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3140QM-MU-5 | FNMA PASSTHRU CB2170 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..31400M-V7-6 | FNMA PASSTHRU CB2437 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..31400M-YV-0 | FNMA PASSTHRU (B2523 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..31400N-GU-0 | FNMA PASSTHRU CB2910 .. 02/01/2024 . | VARIOUS 0 0| . 02/25/2052 . [1.F FE ....
.. 31400N-HF-2 | FNMA PASSTHRU CB2929 .. 02/01/2024 . | VARIOUS 0 0| . 02/25/2052 . 1.F FE ....
..31400N-LM-2 | FNMA PASSTHRU CB3031 .. 02/01/2024 . | VARIOUS 0 0| . 03/25/2052 . 1.F FE ....
..31400N-UB-6 | FNMA PASSTHRU CB3277 .. . |. 02/01/2024 . | VARIOUS 0 0| . 04/25/2052 . 1.F FE ....
..3140N-II7-3 | FNMA PASSTHRU CB3369 .. . |- 02/01/2024 . | VARIOUS 0 0| . 04/25/2052 . [1.F FE ....
..3140QN-IIK-4 | FNMA PASSTHRU CB3349 .. . 02/01/2024 . | VARIOUS ... . .0 . 0 . 04/25/2052 . 1.F FE ....
..3140N-YY-2 | FNMA PASSTHRU CB3426 .. . 02/01/2024 . | VARIOUS ... ...61,285 |.... .0 . 0 . 04/25/2052 . [1.F FE ....
..3140QP-EV-5 |FNMA PASSTHRU CB3747 .. . 02/01/2024 . | VARIOUS ... ....8,619 |.... .0 . 0 . 03/25/2052 . [1.F FE ....
..314000-CK-9 | FNMA PASSTHRU CB4573 .. . 02/01/2024 . | VARIOUS ... ....3,900 |.... .0 . 0 . 09/25/2052 . 1.F FE ....
..314005-A6-8 | FNMA PASSTHRU CB6328 .. . 02/01/2024 . | VARIOUS ... ....6,656 |.... .0 . 0 . 056/25/2053 . [1.F FE ....
..31400S-Ali-1 | FNMA PASSTHRU CB6320 .. . 02/01/2024 . | VARIOUS ... ....5,999 |... .0 . 0 . 05/25/2053 . 1.F FE ....
..31400S-FL-0 |FNMA PASSTHRU CB6470 .. 02/01/2024 . | VARIOUS .8,318,768 |. 0 0| . 06/25/2053 . [1.F FE ....
..31400T-HA-0 | FNMA PASSTHRU CB7424 .. 02/01/2024 . | VARIOUS 1,797 | 0 0| . 10/25/2053 . [1.F FE ....
..3140QT-HD-4 | FNMA PASSTHRU CB7427 .. 02/01/2024 . | VARIOUS 0 0| . 11/25/2063 . [1.F FE ....
..3140X5-R7-0 | FNMA PASSTHRU FM2309 .. 02/01/2024 . | VARIOUS 0 0| . 03/25/2049 . [1.F FE ....
..3140X7-D2-2 | FNMA PASSTHRU FM3720 02/25/2024 . | VARIOUS 0 0| . 07/25/2050 . [1.F FE ....
..3140X7-S4-2 | FNMA PASSTHRU FM4138 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 09/25/2050 . 1.F FE ....
..3140X7-VJ-5 |FNMA PASSTHRU FM4216 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2049 . [1.F FE ....
..3140X8-K6-3 | FNMA PASSTHRU FM4816 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2050 . [1.F FE ....
..3140X8-MS-3 | FNMA PASSTHRU FM4868 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . .. . 11/25/2050 . 1.F FE ....
..3140X8-QM-2 | FNMA PASSTHRU FM4959 .. . 01/25/2024 . | VARIOUS ... .0 . 0 117,672 |.. . 12/25/2050 . [1.F FE ....
..3140X8-27-5 |FNMA PASSTHRU FM5265 .. . 02/01/2024 . | VARIOUS ... .0 . 0 ....943 .. . 01/25/2051 . [1.F FE ....
..3140X9-6J-9 | FNMA PASSTHRU FM6272 .. . |- 02/01/2024 . | VARIOUS ... .0 . 0 41,950 |.. . 02/25/2051 . [1.F FE ....
..3140X9-EV-3 | FNMA PASSTHRU FM5547 .. . |- 02/01/2024 . | VARIOUS ... .0 . 0 ..13,636 |.. . 01/25/2051 . [1.F FE ....
..3140XA-ND-0 | FNMA PASSTHRU FM6687 02/01/2024 . | VARIOUS 0 0| . 3,966 . 04/25/2051 . [1.F FE ....
..3140XB-HT-0 | FNMA PASSTHRU FM7441 .. . 02/01/2024 . | VARIQUS ... 0. .0 . . 12,427 ). . 05/25/2051 . [1.F FE ....
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..3140XC-HB-7 | FNMA PASSTHRU FM8325 .............ooooeeviininnnnns [oennn . 02/01/2024 . | VARIOUS ... ... 61,865 ...61,865 ...61,772 |.... .0 . 0 ..61,865 |.. ...256 |. 07/25/2035 . [1.F FE ....
..3140XD-3X-2 | FNMA PASSTHRU FMIB13 ......oovvvreiiiiiiiiiiieieins [ . 02/01/2024 . | VARIOUS ... ... 10,359 ..10,359 ...10,346 |.... .0 . 0 ..10,359 |.. . 11/25/2051 . [1.F FE ....
..3140XD-BS-4 | FNMA PASSTHRU FMI048 ........covvvvvviiiiiiiiinnees [eeenn . 02/01/2024 . | VARIOUS ... ... 95,128 ...95,074 |.... .0 . 0 ..95,128 |.. . 10/25/2051 . [1.F FE ....
..3140XD-ED-4 | FNMA PASSTHRU FMO131 ...ooovrriiiiiiiiiiiis [ . 02/01/2024 . | VARIOUS ... ... 11,671 ... 11,675 |.... .0 . 0 . 07/25/2051 . [1.F FE ....
..3140XD-N6-9 | FNMA PASSTHRU FMI412 ........ooooeereinnnnns [oens . 02/01/2024 . | VARIOUS ... ... 21,708 ..21,710 ... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140XD-RC-2 | FNMA PASSTHRU FMO482 ..............ooeeeeeiinnnns [ oeens . 02/01/2024 . |VARIOUS ..oovvvviiiiiiiiiins e o, 3,919 .0 . 0 . 11/25/2051 . [1.F FE ....
..3140XF-7J-4 | FNMA PASSTHRU FS089 .........coovvvvivirieinicnnns [eeeenn . 02/01/2024 . |VARIOUS ..ooovvviiiiiiiiiins oo el 9,781 .0 . 0 . 12/25/2051 . [1.F FE ....
..3140XF-KP-5 | FNMA PASSTHRU FS0301 .....oovvvvriiiiiiiiiiieieeens [ . 02/01/2024 . | VARIOUS ... ... 16,700 .0 . 0 . 01/25/2052 . (1.F FE ....
..3140XF-NS-6 | FNMA PASSTHRU FS0400 .......covvvvvvviiiiiiiiinnens [eeennn . 02/01/2024 . | VARIOUS ... ... 20,011 .0 . 0 . 01/25/2052 . [1.F FE ....
..3140XF-ZF-1 | FNMA PASSTHRU FS0741 02/01/2024 . | VARIOUS 23,291 0 0| . 02/25/2052 . 1.F FE ....
..3140XG-BS-7 | FNMA PASSTHRU FS0948 .. 02/01/2024 . | VARIOUS 0 0| . 03/25/2052 . 1.F FE ....
..3140XG-KP-3 | FNMA PASSTHRU F$1201 02/01/2024 . | VARIOUS 0 0| . 01/25/2050 . [1.F FE ....
..3140XH-BE-6 | FNMA PASSTHRU FS1836 ......coovvvviviiiiiiiiiiinens [ . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2052 . 1.F FE ....
..3140XH-BV-8 | FNMA PASSTHRU FS1851 ....ooevvveiiiiiiiiiiiieieeens [ . 02/14/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140XK-G5-3 | FNMA PASSTHRU FS3819 ......coooeeenninnnins [ons . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140XK-0L-7 | FNMA PASSTHRU FS4058 ............ccooveeerennennens [oeeens . 02/01/2024 . | VARIOUS ... . .0 . 0 . 12/25/2036 . [1.F FE ....
..3140XK-25-2 | FNMA PASSTHRU FS4363 ......coooviiiiiiiiiiiiiiieens [ . 02/01/2024 . | VARIOUS ... ...16,954 |.... .0 . 0 . 03/25/2035 . [1.F FE ....
..3140XL-4G-0 | FNMA PASSTHRU FS5322 ........evvvmmmmmmmnnnnnnnnnnn [erneenn . 02/01/2024 . | VARIOUS ... L 1,218 .0 . 0 . 04/25/2052 . 1.F FE ....
..3140XL-F5-2 | FNMA PASSTHRU FS4687 ........covvvvvvviiiiininnnnns [eenens . 02/01/2024 . | VARIOUS ... ....4,203 |.... .0 . 0 . 05/25/2053 . 1.F FE ....
..3140XL-G2-8 | FNMA PASSTHRU FS4716 ......oovvvvvriiiiiiiieiieeens [ . 02/01/2024 . | VARIOUS ... 24 .0 . 0 . 01/25/2052 . (1.F FE ....
..3140XL-G6-9 | FNMA PASSTHRU FS4720 .. 02/25/2024 . | VARIOUS ... 1,533,844 |. 0 0| . (29,286) |. . 05/25/2052 . [1.F FE ....
..3140XL-RG-5 |FNMA PASSTHRU FS4986 .. 02/01/2024 . [MORTGAGE PAYDOWN 7,288 | 0 0| 0| . 06/25/2052 . [1.F FE ....
..3140XM-S4-9 | FNMA PASSTHRU FS5938 .. 02/01/2024 . | VARIOUS ... K 84,751 |. 0 0| L0 . 08/25/2051 . [1.F FE ....
..3140XT-BL-4 | FNMA PASSTHRU FP0042 .. . | 02/25/2024 . | VARIOUS ..1,807,915 .. 1,475,710 |. 1,483,534 |. 0 0| . 1,493,612 . (30,348) |. . 09/25/2050 . [1.F FE ....
..3140XT-BM-2 | FNMA PASSTHRU FP0043 .. weeeeen |- 02/25/2024 . | VARIOUS ..1,813,306 ..1,480, 111 |. . 1,487,947 |. 0 0| . 1,496,318 . 10/25/2050 . [1.F FE ....
..31410G-PQ-0 |FNMA PASS-THRU LNG 30 Y ..eeeeeeeeeeeeeeeeeeees oo . 02/01/2024 . |VARIOUS ..oovvvvviiiiiiiins e o 8,392 [, 8,392 [ciiunnnns 8,975 |............. 8,402 |.... .0 . 0 ...8,392 |.. . 11/01/2037 . (1.F FE ....
..31410U-GK-2 | FNMA PASS-THRU  LNG 30 Y oooeeeiieiieiiiiieeees s . 02/01/2024 . | VARIOUS ... 324 3,092 ).l 3,240 . .0 . 0 L3241 .. . 03/01/2087 . [1.F FE ....
..31411A-JG-1 |FEDERAL NATL MG~ FMMA ......ooos [oeenns . 02/01/2024 . | VARIOUS ... ....2,649 |.... .0 . 0 .2,649 |.. . 11/01/2036 . [1.F FE ....
..31411H-P7-9 | FNMA PASS-THRU  LNG 30 Y oooeeiiiiiiiiiiiieeees s . 02/01/2024 . | VARIOUS ... ....599 |.... .0 . 0 ....5% |.. . 01/01/2087 . [1.F FE ....
- 3141N-XZ-5 |FNMA PASS-THRU  LNG 30 Y oo [ . 02/01/2024 . | VARIOUS ... 4,280 |.... .0 . 0 4,281 |.. . 03/01/2037 . [1.F FE ....
..314110-AU-1 | FNMA PASS-THRU LNG 30 Y .... . 02/01/2024 . | VARIOUS ... ... 1,057 |.... .0 . 0 .1,056 |.. . 04/01/2087 . [1.F FE ....
..31412L-D2-3 | FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS 0 0| . 03/01/2037 . [1.F FE ....
..314125-4L-6 |FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS 0 0| . 04/01/2038 . [1.F FE ....
..31414U-5K-0 | FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS 0 0| . 05/01/2038 . [1.F FE ....
..31416R-0R-7 |FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS 0 0| . 06/01/2039 . [1.F FE ....
..31416X-LY-4 |FNMA PASS-THRU INT 15 Y . 02/01/2024 . | VARIOUS 0 0| . 01/01/2026 . [1.F FE ....
..31416X-NA-4 | FNMA PASS-THRU LNG 30 Y .... . 02/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2041 . [1.F FE ....
..31418A-SC-3 | FNMA PASS-THRU ~ SF30 LTV . 02/01/2024 . | VARIOUS ... .0 . 0 . 04/01/2043 . [1.F FE ....
..31418B-88-0 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2045 . [1.F FE ....
..31418C-M2-7 | FNMA PASSTHRU MA3076 . . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2032 . (1.F FE ....
..31418C-M4-3 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2087 . [1.F FE ....
..31418C-N8-3 | FNMA PASSTHRU MA3114 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 08/25/2032 . [1.F FE ....
..31418C-PJ-7 | FNMA PASSTHRU MA3124 .. . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 09/25/2032 . 1.F FE ....
..31418C-S4-7 | FNMA PASSTHRU MA3238 .. . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2048 . [1.F FE ....
..31418C-V2-7 |FNMA PASSTHRU MA3332 .. 02/01/2024 . | VARIOUS 0 0| . 04/25/2048 . [1.F FE ....
..31418C-XM-1 | FNMA PASSTHRU MA3383 .. . 02/01/2024 . | VARIQUS ... 0. .0 . . 06/25/2048 . [1.F FE ....
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..31418C-YL-2 |FNMA PASSTHRU MA3414 .. . 02/01/2024 . | VARIOUS ... ... 4,49 L. 4,495 . .0 . ()] 0 4,49 .. 0 e ....27 |. 07/25/2048 . [1.F FE ....
..31418C-YM-0 | FNMA PASSTHRU MA3415 .. . 02/01/2024 . | VARIOUS ... .... 8,869 ....8,875 |.... .0 . e (B) ].n 0 .8,869 |.. 0 ....59 |. 07/25/2048 . [1.F FE ....
..31418C-ZH-0 | FNMA PASSTHRU MA3443 .. . 02/01/2024 . | VARIOUS ... ... 22,590 ...22,602 |.... .0 . . (12))... 0 ..22,5% |.. 0 ... 147 |. 08/25/2048 . [1.F FE ....
..31418D-2H-4 | FNMA PASSTHRU MA4375 .. . 02/01/2024 . | VARIOUS ... ....8,127 ....8,129 |.... .0 . 0 ...8,127 |.. 0 ..54 |. 06/25/2051 . [1.F FE ....
..31418D-2K-7 | FNMA PASSTHRU MA4377 .. . 02/01/2024 . | VARIOUS ... ....4,758 ... 4,753 ... .0 . 0 ... 4,758 |.. 0 . 07/25/2051 . [1.F FE ....
..31418D-2L-5 |FNMA PASSTHRU MA4378 .. . 02/01/2024 . | VARIOUS ... ... 39,052 ...39,014 |.... .0 . 0 ..39,052 |.. 0 . 07/25/2051 . [1.F FE ....
..31418D-20-4 | FNMA PASSTHRU MA4382 .. . 02/01/2024 . | VARIOUS ... ...13,020 ...13,009 |.... .0 . 0 ..13,020 |.. .0 . . 07/25/2036 . [1.F FE ....
..31418D-3D-2 | FNMA PASSTHRU MA4395 .. . 02/01/2024 . | VARIOUS ... ...37,982 ...38,001 |.... .0 . 0 ..37,982 |.. 0 e . 07/25/2051 . [1.F FE ....
..31418D-3G-5 |FNMA PASSTHRU MA4398 .. . 03/11/2024 . | VARIOUS ... ..461,765 |.... .0 . 0 . (26,052) |.... . 08/25/2051 . [1.F FE ....
..31418D-4V-1 | FEDERAL NATL MG ..... 02/01/2024 . | VARIOUS .1,226 | 0 0| . 09/01/2051 . [1.A FE ....
..31418D-4X-7 |FNMA PASSTHRU MA4437 .. 12/25/2023 . | VARIOUS .8,578 |. 0 0| . 10/25/2051 . [1.F FE ....
..31418D-6T-4 | FNMA PASSTHRU MA4481 .. 02/01/2024 . | VARIOUS 28,289 |. 0 0| . 10/25/2051 . [1.F FE ....
..31418D-7D-8 | FNMA PASSTHRU MA4491 .. . 02/01/2024 . | VARIOUS ... ... 455 ....455 |.... .0 . 0 . 12/25/2051 . [1.F FE ....
..31418D-7K-2 | FNMA PASSTHRU MA4497 .. . 02/01/2024 . | VARIOUS ... . 1,316,367 01,317,324 |.... .0 . 0 . 12/25/2036 . [1.F FE ....
..31418D-DS-8 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... ... 16,512 ...16,517 |.... .0 . 0 . 06/01/2039 . [1.F FE ....
..31418D-FP-2 | FEDERAL NATL MG . 02/01/2024 . | VARIOUS ... ... 17,33 .0 . 0 . 09/01/2039 . [1.F FE ....
..31418D-GM-8 | FNMA PASSTHRU MA3803 .. . 02/01/2024 . | VARIOUS ... ... 71,284 .0 . 0 . 10/25/2049 . (1.F FE ....
..31418D-PL-0 | FNMA PASSTHRU MA4026 .. . 02/01/2024 . | VARIOUS ... 12,327 .0 . 0 . 056/25/2050 . [1.F FE ....
..31418D-V6-6 | FNMA PASSTHRU MA4236 .. . 02/01/2024 . | VARIOUS ... ... 13,627 .0 . 0 . 01/25/2051 . [1.F FE ....
..31418D-V7-4 | FNMA PASSTHRU MA4237 .. . 02/01/2024 . |VARIOUS .oovvvviiiiiiiiiins e e 6,575 .0 . 0 . 01/25/2051 . [1.F FE ....
..31418D-VB-5 |FNMA PASSTHRU MA4209 .. 02/01/2024 . | VARIOUS 0 0| . 12/25/2050 . [1.F FE ....
..31418D-VK-5 | FNMA PASSTHRU MA4217 02/01/2024 . | VARIOUS 0 0| . 12/25/2050 . 1.F FE ....
..31418D-W9-9 | FNMA PASSTHRU MA4271 02/01/2024 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..31418D-WR-9 | FNMA PASSTHRU MA4255 .. . |. 02/01/2024 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..31418D-XK-3 | FNMA PASSTHRU MA4281 .. . |- 02/01/2024 . | VARIOUS 0 0| . 03/25/2051 . [1.F FE ....
..31418D-XP-2 | FNMA PASSTHRU MA4285 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2031 . [1.F FE ....
..31418D-Y2-2 | FNMA PASSTHRU MA4328 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2036 . [1.F FE ....
..31418D-Y3-0 |FNMA PASSTHRU MA4329 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2036 . [1.F FE ....
..31418D-YB-2 | FNMA PASSTHRU MA4305 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2051 . [1.F FE ....
..31418D-YC-0 | FNMA PASSTHRU MA4306 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2051 . [1.F FE ....
..31418D-YX-4 | FNMA PASSTHRU MA4325 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2051 . [1.F FE ....
..31418D-ZZ-8 | FNMA PASSTHRU MA4359 .. 02/01/2024 . | VARIOUS 0 0| . 06/25/2036 . [1.F FE ....
..31418E-AB-6 | FNMA PASSTHRU MA4501 02/01/2024 . | VARIOUS 0 0| . 12/25/2041 . (1.F FE ....
..31418E-AZ-3 | FNMA PASSTHRU MA4523 02/01/2024 . | VARIOUS 0 0| . 01/25/2032 . [1.F FE ....
..31418E-CH-1 | FNMA PASSTHRU MA4571 02/01/2024 . | VARIOUS 0 0| . 03/25/2042 . (1.F FE ....
..31418E-D7-2 | FNMA PASSTHRU MA4625 01/25/2024 . | VARIOUS ..2,032,347 0 0| . 06/25/2052 . [1.F FE ....
..31418E-DE-7 |FNMA PASSTHRU MA4600 .. . 01/25/2024 . | VARIOUS ... 471,694 .0 . 0 . 05/25/2052 . 1.F FE ....
..31418E-DM-9 | FNMA PASSTHRU MA4607 .. . 02/01/2024 . | VARIOUS ... ...28,137 .0 . 0 . 05/25/2042 . (1.F FE ....
..31418E-DY-3 | FNMA PASSTHRU MA4618 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2052 . [1.F FE ....
..31418E-E6-3 | FNMA PASSTHRU MA4656 .. . 02/12/2024 . | VARIOUS ... .0 . 0 . 07/25/2052 . (1.F FE ....
..31418E-EB-2 | FNMA PASSTHRU MA4629 .. . 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2037 . [1.F FE ....
..31418E-F2-1 |FNMA PASSTHRU MA4684 .. . 02/12/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..31418E-F4-7 |FNMA PASSTHRU MA4686 .. . |- 02/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
.. 31418E-HK-9 | FNMA PASSTHRU MA4733 .. . |- 02/12/2024 . | VARIOUS ... .0 . 0 (6,715) |.... . 09/25/2052 . [1.F FE ....
..31418E-J7-6 | FNMA PASSTHRU MA4785 02/01/2024 . | VARIOUS 0 0| .0 . 10/25/2052 . [1.F FE ....
..31418E-JF-8 | FNMA PASSTHRU MA4761 .. . 02/01/2024 . | VARIQUS ... 0. .0 . .0 . 09/25/2052 . [1.F FE ....
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..31418E-KU-3 | FNMA PASSTHRU MA4806 ..........cevvvvvrevvenninnnns [erneenn . 02/01/2024 . | VARIOUS ... ... 12,946 ... 12,946 .0 0 .. 12,946 |.. .0 . 11/25/2052 . [1.F FE ....
.. 31418E-KV-1 | FNMA PASSTHRU MA4807 ........evvvvvvvvrvvrrriinnnns [ ereeenn . 02/01/2024 . | VARIOUS ... ... 24,820 ...24,820 0 ..24,840 |.. (20) . 11/25/2052 . (1.F FE ....
..31418E-MQ-0 | FNMA PASSTHRU MA4866 ..........ccvvvvvrevvvniinnnns [erreenn . 03/22/2024 . | ZERO STAGE CAPITAL ..... 0 . 01/25/2053 . [1.F FE ....
..31418E-NV-8 | FNMA PASSTHRU MA4903 ............oooeeeiinennnnnnns [ oennn . 02/15/2024 . 0 . 01/25/2038 . [1.F FE ....
..31418E-P4-6 | FNMA PASSTHRU MA4942 .......ccooeiiiiiiiiiiiinnnnns [ oenns . 02/01/2024 . . 0 . 03/25/2053 . [1.F FE ....
..31418E-R8-5 | FNMA PASSTHRU MAS010 ......evvvvvvvrrrriiririiinins [ eeeenn . 02/01/2024 . | VARIOUS ... 0 . 056/25/2053 . [1.F FE ....
..31418E-S5-0 | FNMA PASSTHRU MAS039 .........coooeviiiiinnnnnnnnns [oennn . 02/01/2024 . | VARIOUS ... 0 . 06/25/2053 . [1.F FE ....
..31418E-ST-8 | FNMA PASSTHRU MAS029 ............coooeeeeinnnnnnnns [ oeins . 01/01/2024 . | VARIOUS ... 0 . 05/25/2038 . 1.F FE ....
..31418P-UE-3 | FEDERAL NATL MG 117 [ . 02/01/2024 . | VARIOUS ... 0 . 03/01/2040 . [1.F FE ....
..31418U-4li-1 | FNMA PASSTHRU AD7136 ....... 02/01/2024 . | VARIOUS K K 0| . 07/01/2040 . (1.F FE ....
..31419A-DS-3 | FNMA PASS-THRU LNG 30 Y . 02/01/2024 . | VARIOUS . 8,666 .9,424 | .8,673 |. 0| .8,666 . 09/01/2039 . [1.F FE ....
.. 31419J-8H-2 02/01/2024 . | VARIOUS ..134,360 ..133,667 |. .. 134,351 | 0| .134,360 . 11/01/2040 . (1.F FE ....
.. 31419M-AU-5 |FNMA PASS-THRU  INT 15 Y Looooeiiiiiiiiiiiiiiies s . 02/01/2024 . | VARIOUS ... .... 166,880 175,980 |.......... 167,104 |.... 0 166,880 |.. . 12/01/2025 . [1.F FE ....
.. 3142AC-D2-2 |FHLMC ...evvvvviiiiiiiiiiiiiiiiiiiiniiiiniiiniininiinns [ eeeees . 02/01/2024 . | VARIOUS ... ... 1,355 L1181 0 1,355 |.. . 01/01/2053 . [1.A FE ....
..314260-K3-5 |FHLMC PC 30Y RJO313 .....oovvvviiiiiiiiiiiiiiiiiens [ . 02/01/2024 . | VARIOUS ... -1, ... 1,530 |... L1513 0 . .1,530 |.. . 11/25/2053 . [1.F FE ....
..340117-HU-7 | FLORENCE CNTY 8 C ...ovvvvvnnrnnnnnnnnniniiiniininnn [ eeeeenn . 01/16/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeieenneenns |oeees 1,102,500 |........ 1,000,000 |........ 1,095,570 |.... 0 e 1,075,380 |.. . 06/01/2028 . [1.D FE ....
..341530-SC-1 |FLORIDA ST BRD ED PU .o [ . 01/09/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeiiiieininnns |oeees 1,889,042 |........ 1,665,000 |........ 1,911,958 |.... 0 e 1,866,481 . 06/01/2029 . [1.A FE ....
ISSUE CALLED at 100.000
..347075-AB-9 | FORT CARSON FAMILY H ...oevvvviiiiiiiiiiiiiiiiiiens [ eeeenn . 03/15/2024 . | .evvviiiiiiiiiiiie . 11/15/2029 . (1.D FE ....
.. 348430-PC-7 | FORT PIERCE FLA UTIL .. oo . 02/27/2024 . | ZERO STAGE CAPITAL ..... . 10/01/2027 . (1.F FE ....
.. 35564K-ED-7 |FHLMC STACR ......evvvvvvrennnrnnnnrnnnnnnnnnnnnnnnnns [ eeeeenn . 02/25/2024 . | VARIOUS .....oovvvvvveinnnns . 10/25/2083 . (1.D FE ....
ISSUE CALLED at 100.000
..35880C-NK-6 | FRISCO TEX INDPT SCH 02/14/2024 . | .. . 2,000,000 ..2,000,000 ..1,848,100 |. 1,849,782 |. 0| .1,851,010 . 148,990 |. . 08/15/2036 . [1.A FE ....
..373385-CN-1 | GEORGIA ST ......... 02/20/2024 . | ZERO STAGE CAPITAL 3,448,227 ..3,130,000 ..3,490,858 |. .3,437,282 |. 0| .3,428,114 20,113 | . 07/01/2029 . [1.A FE ....
.. 425507-HK-9 | HENNEPIN CNTY MINN . 02/13/2024 . [ ZERO STAGE CAPITAL ... 2,453,843 ..2,215,000 .. 2,474,864 |. L0 0| . 2,473,637 . (19,794) |. . 12/15/2030 . [1.A FE ....
..432347-Nii-8 | HILLSBOROUGH CNTY FL 01/02/2024 . [ZERO STAGE CAPITAL ... 1,380,232 .. 1,240,000 1,380,393 |. 1,379,678 |. 0| . 1,379,440 192 | 192 . 08/01/2028 . [1.A FE ....
..438687-UG-8 | HONOLULU HAWALT CITY .oevvviiiiiiiiiiiiiiiiiiiiens [ eeeenn . 01/16/2024 . | ZERO STAGE CAPITAL ..... . 1,086,000 |........ 1,000,000 |........ 1,113,190 |.... 0 e 1,088,719 |.. (2,719) |........ (2,719) . 11/01/2027 . [1.C FE ....
..44420R-AT-7 | HUDSON YDS INFRASTRU ........evvvvvvvvmmmnnnnnnnnns [eeeeenn . 03/11/2024 . | ZERO STAGE CAPITAL ..... . 1,131,818 0 L5783 |eeeeeene... 573 . 02/15/2032 . [1.C FE ....
.. 445047-NC-3 |HUMBLE TEX INDPT SCH ......eevvvvvvriiiniiniiiiinns [ eeeeenn . 02/27/2024 . | ZERO STAGE CAPITAL ..... 0 o 788 | 788 . 02/15/2044 . (1.A FE ....
..45204E-XU-7 | ILLINOIS FIN AUTH RE .......evvvvmmmmmmnnnnnnnnnnns [ereeenn . 02/20/2024 . | ZERO STAGE CAPITAL ..... ..746,719 |.... 0 ...(1,599) |.........(1,599) . 01/01/2028 . [1.A FE ....
.. 452153-AP-4 | ILLINOIS ST ..evviiiiiiiiiiiiis [ eeeenn . 01/03/2024 . | ZERO STAGE CAPITAL ..... .2,574,074 |.... 0 . (58,908) |....... (58,908) . 03/01/2035 . [1.G FE ....
.. 452163-BS=7 | ILLINOIS ST ..ovvviiiiiiiiiiiiiiiiiiiiiiiiii e . 02/05/2024 . | ZERO STAGE CAPITAL ..... . ........ 2,239,766 |.... 0 e . . (65,871) |....... (65,871) . 12/01/2028 . [1.G FE ....
..452252-PX-1 | ILLINOIS ST TOLL HWY .. . |- 02/14/2024 . [ ZERO STAGE CAPITAL ..... eeeeee... 770,000 ... 837,845 |...........837,633 |[.... .0 |......... 836,716 |.. ....3,570 |..........3,570 . 01/01/2046 . (1.D FE ....
..45470Y-EX-5 | INDIANA FIN AUTH HEA .......oovvvmmmmninniniiininns [eeeeens . 03/04/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns [oennnn 1,764,952 |, 1,795,000 |........ 1,837,008 |........ 1,833,874 0 fnns 1,833,738 |..oooeeeeeennn0 | (68,787) |....... . 12/01/2058 . [1.C FE ....
ISSUE CALLED at 100.000
..45528U-LV-1 | INDIANAPOLIS IN LOCAL PUBLIC IMPT BOND ..... |....... L 03/18/2024 . | evveeiiiiiiiiiiiiiiiiiinn e [ 3,260,000 |........ 3,260,000 |........ 3,767,908 |........ 3,317,219 [ovviinnnnnns [V R (12,141 [eeveeeinnens [V R (12,141 [eeeeeeiennnns 0 fnns 3,305,078 [..ceeeiiinnnnn 0 f...... (45,078) |....... . 01/01/2025 . [1.F FE ....
..45528U-85-1 | INDIANAPOLIS IND LOC ...ocooveeevieeinniinins [ . 01/02/2024 . | ZERO STAGE CAPITAL ..... . 2,300,560 ..2,000,000 ..2,288,820 |........2,274,158 |.... .2 ). 0 e (277) | w0 ]l 2,273,880 .. .. 26,680 |.... . 06/01/2031 . [1.F FE ....
..462478-D0-4 | IOWA FIN AUTH REV ..oooeeiiieeiee [ . 02/20/2024 . | ZERO STAGE CAPITAL ..... ..623,719 520,000 ..570,5% |.... ... (616) | 0 el (616) ... 0 eeenen..569,979 .. . 08/01/2035 . [1.A FE ....
..464637-AS-6 | ISLE WIGHT CNTY VA E ..ooovreeiiii [ . 03/14/2024 . | ZERO STAGE CAPITAL ..... .. 547,315 .... 500,000 L0 . ... (488) | 0 e (488) ... 0 .544,027 |.. . 07/01/2053 . [1.C FE ....
..472682-2H-9 | JEFFERSON CNTY ALA S 02/22/2024 . [ZERO STAGE CAPITAL ... ..305,000 0| (186) |. 0 . (186) 0| .334,954 . 10/01/2038 . [2.A FE ....
..472682-7R-7 | JEFFERSON CNTY ALA S 02/27/2024 . [ ZERO STAGE CAPITAL ... .. 1,515,000 L0 .. (722) ). 0 . (722) 0| . 1,623,163 . 10/01/2049 . [2.A FE ....
..485424-SD-8 | KANSAS ST DEPT TRANS 02/05/2024 . [ ZERO STAGE CAPITAL ... . 890,000 ..944,907 |. (1,985) | 0 . (1,985) 0| .942,922 . 09/01/2026 . [1.C FE ....
.. 544532-JT-2 | LOS ANGELES CALIF DE 02/13/2024 . [ ZERO STAGE CAPITAL ... 1,425,000 K . 1,556,966 |. ... (265) | 0 . (265) 0| .1,556,701 . 07/01/2053 . (1.D FE ....
..546417-CJ-3 |LOUISIANA ST ......... 02/16/2024 . [ ZERO STAGE CAPITAL ... ..5,140,000 ..5,675,573 |. 0 0| .5,675,209 (2,167) |. . (2,167) |.. . 03/01/2036 . [1.C FE ....
..54811B-L4-1 |LOWER COLO RIV AUTH .....ovvviiiiiiiiiiiiiiiiiinins [ eeeenn . 03/18/2024 . | ZERO STAGE CAPITAL ..... ...... 1,269,081 |........ 1,165,000 |........ 1,281,96 |.... J | PO | B SN | B R 1,281,966 |.. ....... (12,885) |....... (12,885) . 05/15/2054 . [1.E FE ....
..56844R-Y)i-8 |MADISON WIS ...vvvvvvvvvvvnsnnnnnnnnnnnnnnnnssnsnnnnns [eeeens . 02/13/2024 . | ZERO STAGE CAPITAL ... |oeeeeeeeeeeeeeeeeens |oveees 1,732,451 |........ 1,505,000 |........ 1,749,066 0 e (663) )i 0 o, 1,748,403 | 0 f...... (15,953) |....... (15,953) . 10/01/2030 . [1.A FE ....




Ggl'so4

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

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

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

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

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

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..56041M-IR-1 |MAINE GOVERNMENTAL F ..ooooeennnnnnni [ . 02/05/2024 . | ZERO STAGE CAPITAL ..... .... 800,000 K .0 . 0 eene....946,248 .. ....3,8%2 |[.... . 10/01/2035 . (1.D FE ....
..575577-NZ-0 | MASSACHUSETTS BAY TR ....evvvvvvvrvrriiiriiriiinnns [ eeeeenn . 03/18/2024 . | ZERO STAGE CAPITAL ..... ....(5,123) |. .0 . .0 . (16,254) |.... . 07/01/2052 . [1.A FE ....
..57563R-PB-9 | MASSACHUSSETTS ST EDUCTNL FINGAUTH ............ [..ccees . 01/12/2024 . | ZERO STAGE CAPITAL ..... ... (1,035) ] .0 . .0 ...(4,649) [.... . 07/01/2024 . [1.C FE ....
..57582R-5Y-8 | MASSACHUSETTS ST .......evvvmvmmmmmmnnnnininiiiininn [eeeees . 02/05/2024 . | ZERO STAGE CAPITAL ..... ....(3,025) |. .0 . ...0 . 03/01/2033 . (1.B FE ....
..57582R-6P-6 | MASSACHUSETTS ST .....evvvvvririniiniiinniiniininnns [ eeeeenn . 03/08/2024 . | ZERO STAGE CAPITAL ..... ...(4,725) |. .0 . .0 . 11/01/2031 . (1.B FE ....
..594695-40-8 | MICHIGAN ST TRUNK LI ...evvvvvniiniiininiiiiiiiinns [eeeens . 03/07/2024 . | ZERO STAGE CAPITAL ..... .0 . ...0 . 11/15/2049 . [1.C FE ....
..603827-M5-2 | MINNEAPOLIS & ST PAU ...evvvvvviiiiiiiiiiiiiiiiiens [ eeeenn . 02/21/2024 . | ZERO STAGE CAPITAL ..... . .0 . .0 . . 01/01/2032 . [1.E FE ....
..604920-3E-6 | MINNESOTA AGRIC & EC ....vvvvvvvnnnnnniniiiniiiiins [ eeeens . 03/18/2024 . | ZERO STAGE CAPITAL ..... .... 860,000 .0 . .0 ....933,921 . 01/01/2054 . [1.F FE ....

ISSUE CALLED at 100.000

..606092-FY=5 |MISSOURI JT MUN ELEC .....oovvvrvriiiiiiiieiiieeens [ L 12/27/2023 L | eeeeii . 1,200,000 |........ 1,200,000 |........ 1,420,944 |.... .0 . 0 e 1,224,506 |.. . 01/01/2025 . [1.F FE ....
..61075T-WS-3 | MONROE CNTY N Y INDL ..ooovvvvniiiiiiiiiiiiieieeees [ . 01/23/2024 . | ZERO STAGE CAPITAL ..... 1,499,291 ... 1,245,000 |........ 1,465,925 |.... .0 . 0 e 1,463,895 |.. . 07/01/2034 . (1.D FE ....
..61334P-EP-4 | MONTGOMERY CNTY MD ... oo . 03/12/2024 . | ZERO STAGE CAPITAL ..... 1,151,356 |........ 1,020,000 |........ 1,152,508 |.... .0 . 0 e 1,149,803 |.. . 08/01/2029 . [1.A FE ....
..645798-HD-0 | NEW JERSEY ENVIRONVE ......oevvvvvvveiiiiiniiiiinns [eeeeenn . 02/20/2024 . | ZERO STAGE CAPITAL ..... 1,490,185 |........ 1,445,000 |........ 1,492,410 |.... .0 . 0 e 1,492,103 |.. . 09/01/2027 . (1.A FE ....
..646030-YM-3 | NEW JERSEY ST ..eevvvviririvirriiiineriirininnninnnns [ eeeeens . 01/04/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeieeennenns |oeees 2,206,060 |........ 2,000,000 |........ 2,440,340 |.... .0 . 0 e 2,264,857 |.. . 06/01/2028 . [1.E FE ....
..646130-7F-6 | NEW JERSEY ST TPK AU .. . |- 03/13/2024 . [ZERO STAGE CAPITAL ..... |oeeeeeeeevvvveennnns founene 1,566,857 |........ 1,445,000 |........ 1,577,853 |.... .0 . 0 e 1,867,577 |.. . 01/01/2031 . [1.E FE ....
..64613C-AZ-1 |NEW JERSEY ST TRANSN .. . |- 02/27/2024 . [ZERO STAGE CAPITAL ..... ..2,199,370 |........ 1,925,000 .0 . 0 e 2,202,601 . 06/15/2031 . [1.F FE ....
..64966S-AV-8 |NEW YORK N Y ......... 03/14/2024 . [ ZERO STAGE CAPITAL ... . 1,156,938 ..1,040,000 K 0 0| 1,147,323 . 03/01/2045 . [1.C FE ....
..64972J-DE-5 |NEW YORK N Y CITY TR 02/02/2024 . [ ZERO STAGE CAPITAL ... ..1,865,000 ..2,183,225 |. 0 0| .2,181,368 . 11/01/2036 . [1.A FE ....
..649902-AY-9 | NEW YORK ST DORM AUT 01/26/2024 . [ZERO STAGE CAPITAL ... ..4,670,000 ..5,864,244 |. 0 0| .5,262,484 . 03/15/2028 . [1.B FE ....
..650009-24-8 |NEW YORK ST TWY AUTH .. . 02/27/2024 . | ZERO STAGE CAPITAL ..... 2,000,000 |........ 2,369,460 |.... .0 . 0 e 2,368,114 |.. . 01/01/2033 . (1.E FE ....
..650116-HA-7 |NEW YORK TRANSN DEV .........eevvvvvmmvmmunnnnnnnns [ereeenn . 03/11/2024 . | ZERO STAGE CAPITAL ..... 1,615,000 |........ 1,587,447 |.... .0 . 0 e 1,587,010 |.. . 06/30/2060 . [2.C FE ....
..65830R-DA-4 | NORTH CAROLINA TPK A ...ooovvvriiiiiiiiiiiinniins [ . 02/14/2024 . | ZERO STAGE CAPITAL ..... 1,500,000 |........ 1,682,770 |.... .0 . 0 e 1,582,464 |.. . 01/01/2058 . [2.A FE ....
..65830W-AF-5 |NORTH CAROLINA TPK A ...oovvvviiiiiiiiiiiiiiiieiens [ . 02/05/2024 . | ZERO STAGE CAPITAL ..... 1,095,000 |........ 1,181,406 |.... .0 . 0 e 1,181,069 |.. . 07/01/2027 . (1.B FE ....
..66285W-NC-6 | NORTH TEX TWY AUTH R .....ovvvvviiiniiiiiiiiiiiinns [ eeeenn . 01/23/2024 . | ZERO STAGE CAPITAL ..... 1,235,000 |........ 1,473,367 |.... .0 . 0 e 1,260,757 |.. . 01/01/2025 . [1.E FE ....
..667826-EK-3 | NORTHWEST TEX INDPT .....eevvvvvvmvvmnnnnnnnnnnnnnn [eeeeenn . 01/04/2024 . | ZERO STAGE CAPITAL ..... .0 . .0 ....082,438 |.. . 02/15/2048 . [1.A FE ....
..677632-N7-2 | OHIO ST UNIV GEN RCP .. [ [P . 02/02/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 |, 1,848,794 .. . 12/01/2048 . (1.B FE ....
..67766W-XQ-0 |OHIO ST WTR DEV AUTH WTR POLL CONTROL RE .... |....... . 01/02/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 e 3,435,678 |.. . 06/01/2027 . [1.A FE ....
..68276F-DQ-0 | ONONDAGA CNTY N Y TR .. 02/05/2024 . [ ZERO STAGE CAPITAL ... ..945,000 K 0 0| .1,018,226 . 12/01/2045 . (1.D FE ....
..68276F-DS-6 | ONONDAGA CNTY N Y TR 01/18/2024 . [ZERO STAGE CAPITAL ... ..1,500,000 . 1,496,250 |. 0 0| . 1,496,261 . (42,911) |. . 12/01/2049 . (1.D FE ....
..685869-GH-6 | OREGON HEALTH SCIENC 01/11/2024 . [ZERO STAGE CAPITAL ... ..445,877 |. 0 0| (3,890) |. . 07/01/2030 . (1.D FE ....
..70014P-2F-8 | PENNSYLVANIA ST .ooooiiiiiiiiiii [ . 01/03/2024 . | ZERO STAGE CAPITAL ..... . 2,464,447 |.... .0 . 0 . 09/01/2082 . (1.D FE ....
..70914P-K2-7 | PENNSYLVANIA ST .oooviiiiiiiiiiis [ . 02/27/2024 . | ZERO STAGE CAPITAL ..... . 381,670 |.... .0 . 0 . 01/01/2027 . (1.D FE ....
..720356-P2-4 |PIERCE CNTY WASH .....cooeviiiiiiiiiiiiiiiiiees [ . 01/04/2024 . | ZERO STAGE CAPITAL ..... 01,351,042 |.... .0 . 0 . 08/01/2046 . (1.B FE ....
..74265L-T5-7 |PRIVATE COLLEGES & U ...ovvnnnnnniiiiin [ oo . 01/04/2024 . | ZERO STAGE CAPITAL ..... . ........ 1,154,041 .0 . 0 e .. . 09/01/2036 . [1.C FE ....
..762196-ZP-1 |RHODE IS HEALTH & ED ..oevvvvvvviiiiiiiiiiiiiiiiees [ eeeenn . 01/09/2024 . | ZERO STAGE CAPITAL ..... .... 790,000 |... 856,012 |.... .0 . 0 |......843,544 .. . . 05/15/2027 . (1.D FE ....
..795576-FJ-1 | SALT LAKE CNTY UTAH ARPT REVENUE .............. [..eeees . 02/29/2024 . | ZERO STAGE CAPITAL ..... 1,630,000 |........ 1,929,301 |.... .0 . 0 e 1,687,082 |.. . 07/01/2025 . [1.E FE ....
..79574C-CL-5 |SALT RIVER AZ PROJ AGRIC IMPT & PUR .....cccc. [.eennn . 03/14/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeiiiieniinnns |oeees 2,123,680 |........ 2,000,000 |........ 2,337,000 |.... .0 . 0 e 2,123,733 |.. . 01/01/2027 . (1.B FE ....
..79574C-EE-9 | SALT RIV PROJ AGRIC .....evvvvvrvvvrnnnnnnnnnnnnnns [eeeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... ..1,044,949 ,000 |........ 1,045,746 |.... L0 e .0 . 0 e 1,043,675 |.. . 01/01/2031 . (1.B FE ....
.. 79574C-FR-9 | SALT RIV PROJ AGRIC 03/04/2024 . | ZERO STAGE CAPITAL 2,405,605 2,155,000 ..2,413,514 |. L0 0 0| . 2,412,752 . 01/01/2053 . (1.B FE ....
..797272-RG-8 | SAN DIEGO CALIF CMNT 02/21/2024 . [ TENDER EX .. 434,890 . 500,000 . 410,810 |. ..414,263 |. 0 0| 414,841 . 08/01/2041 . (1.B FE ....
..79765P-DIi-0 | SAN FRANCISCO CALIF 02/29/2024 . [ VARIOUS ...... .... 806 ....806 ....601 ....604 |. 0 0| ....605 . 07/01/2039 . (1.B FE ....
..79766D-SA-8 | SAN FRANCISCO CALIF . |- 01/11/2024 . | ZERO STAGE CAPITAL . 1,032,750 ..1,000,000 1,033,130 1,032,995 |. 0 0| .1,082,770 . 05/01/2050 . (1.E FE ....
..812643-YC-2 | SEATTLE WASH MUN LT . |- 02/14/2024 . [ ZERO STAGE CAPITAL ... 2,350,536 .2,344,376 |. 0 0| . 2,342,383 . 07/01/2052 . [1.C FE ....
..84338F-AP-8 | SOUTHERN MINN MUN P ...oooeeeeeiieeeeeeens [ . 02/22/2024 . | ZERO STAGE CAPITAL ..... .. 504,662 ..473,303 |.... .0 . 0 e 472,773 . 01/01/2033 . [1.E FE ....
..873519-PY-2 | TACOMA WASH ELEC SYS ......ovvvemmmmmmnnnnnnnnnnnns [ereeenn . 01/02/2024 . | ZERO STAGE CAPITAL ..... ..430,665 |.... .0 . 0 . 01/01/2046 . (1.D FE ....
..875291-BP-0 | TAMPA FLA WTR & WAST ......evvvvvvvvvvevevennenenns [eeeennn . 01/02/2024 . | ZERO STAGE CAPITAL ..... .1,483,744 |.... 0. .0 . . 10/01/2057 . [1.A FE ....
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..882724-B-4 | TEXAS ST ovvviiiiiiiiiiiiiiiiiicccccccccccccceeceeens [ . 02/27/2024 . | ZERO STAGE CAPITAL ..... ..3,320,002 |........ 3,215,000 |........ 3,735,251 |.... .. (12,527) | .0 . Q770 U | I R 3,341,439 |.. . 10/01/2025 . [1.A FE ....
..89602H-CU-9 | TRIBOROUGH BRDG & TU ..oevvveveeiiiiiiiieeeeeeeens [ . 01/02/2024 . | ZERO STAGE CAPITAL ..... . 1,151,067 |........ 1,010,000 |........ 1,150,420 |.... 0 e (178) [0 1,129,542 |.. . 05/15/2029 . (1.B FE ....
..914367-HP-5 |UNIVERSITY KANS HOSP .......coovvviiiiiiiinns [ons . 03/01/2024 . |MATURITY ..oovvvviinnnnnnes .... 200,000 0 el (980) ... ... 200,000 |.. . 03/01/2024 . (1.D FE ....
..914455-0Z-6 |UNIVERSITY MICH UNIV ...oovvvviiiiiiiiiiiiiiiiiinns oo . 01/17/2024 .| ZERO STAGE CAPITAL ..... ........ 1,065,000 |........1,136,393 |.... 0 e (1,179) ... 1,133,904 |.. . 04/01/2042 . (1.A FE ....
..91514A-GP-4 |UNIVERSITY TEX UNIV .oooeeiiiiiiiiiiiiis [ . 02/02/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeiinnnnnnns |oeeen. 2,135,867 | 2,070,000 |........ 2,391,078 |.... 0 e (A727) [0 2,146,008 |.. . 08/15/2025 . [1.A FE ....
..928105-CC-7 | VIRGINIA SMALL BUSIN ... oo . 01/09/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeveeeennnnnnns o 1,542,044 |, 1,415,000 |........ 1,540,213 |.... 0 e (78) [ 0 1,540,136 |.. . 10/01/2042 . (1.E FE ....
..928172-78-8 | VIRGINIA ST PUB BLDG ......uunnnnnnnnnninnninnns [ eeeenn . 02/13/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeriiinnnnnns [o0ennn2,208,511 | 2,185,000 |........ 2,374,008 |.... 0 e (5,429) [0 2,298,534 |.. . 08/01/2026 . [1.B FE ....
..930876-FT-9 |WAKE CNTY N C LTD OB ....cooeennnnnnnniin e . 03/11/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns |oeeee. 1,143,160 | 1,000,000 |........ 1,137,510 |.... 0 e (978) [0 1,136,536 |.. . 04/01/2030 . (1.B FE ....
..93878Y-DS-5 | WASHINGTON D C MET A ...eevvvennienneninniiininnnns [ eeeeenn . 02/22/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeerrirnnnnnnns 002,050,452 | 2,700,000 |........ 2,995,326 |.... , 0 e (3,344) [l 0 2,991,982 |.. . 07/15/2048 . [1.C FE ....
..93974E-C3-8 | WASHINGTON ST ........... 01/17/2024 . [ ZERO STAGE CAPITAL ... ..2,000,000 ..2,343,920 |. .2,323,852 |. (1,922) 0 .2,321,930 . 08/01/2031 . (1.B FE ....
..940157-U7-3 | WASHINGTON MD SUBURBAN SAN DIST 01/02/2024 . [ ZERO STAGE CAPITAL ... ..2,000,000 ..2,370,760 |. 2,127,184 |. ... (428) 0 K .2,126,755 . 06/01/2026 . [1.A FE ....
..97712D-6M-3 | WISCONSIN ST HEALTH oo |eeennnn | 02/20/2024 . | ZERO STAGE CAPITAL ..... 1,624,815 |........ 1,500,000 |........ 1,821,270 |........1,737,822 |.... ... (6,282)]. 0 e, (6,282) [oiiiiiiinnnnn 0 [ 1,731,540 |.. . 02/15/2029 . [2.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 251,112,955 248,156,313 257,354,863 164,110,043 0 (136,500) 0 252,191,517 XXX XXX
..00217F-AC-9 | ARI FLEET LEASE TRUS . |- 03/15/2024 . [MORTGAGE PAYDOWN .0 . . 03/15/2030 . (1.A FE ....
..00229%-AA-3 | AP TUNDRA HLDGS 4.75% 02/15/42 01/31/2024 . | VARIOUS ... 0 . 02/15/2042 . (2.B FE ....
..00253X-AA-9 | AADVANTAGE LOYALTY I . 01/25/2024 . [MORTGAGE PAYDOWN . 0 . 04/20/2026 . [3.A FE ....
..00287Y-DU-0 | ABBVIE INC ..cooeeeeeieieiiiiieieiieeeeeeeeeeeeee [ . 02/22/2024 . | GOLDMAN SACHS ... .. 500,000 .0 . . 03/15/2034 . [1.G FE ....
. 00687Y-AB-1 | ADIENT GLOBAL HLDGS .......coovvveieiiiiiiiiiinnnns [eeeenn . 02/08/2024 . | ZERO STAGE CAPITAL ..... 337,000 .0 . . 04/15/2028 . (3.B FE ....
. 00867F-AA-6 | AHEAD DB HOLDINGS LL ....evvvvvvviviiiiiiiiiiiiinns [eeeeenn . 03/06/2024 . | ZERO STAGE CAPITAL ..... .0 . . 05/01/2028 . [5.A FE ....
..019576-AB-3 | ALLIED UNVL HOLDCO L ...evvvvvvvrvviviiniiiiiiinnns [ eeeens . 01/23/2024 . | ZERO STAGE CAPITAL ..... .0 . . 07/15/2027 . [5.B FE ....
..02666A-AA-6 | AMER HOMES 4 RENT TR .....covvvvviiiiiiiiiiiiiiinns [ eeeeenn . 03/19/2024 . | MORTGAGE PAYDOWN ........ .0 . . 04/18/2052 . [1.A FE ....
..03027X-BA-7 | AMERICAN TOWER CORP .......evvvvvviiriiiiiniiiinnns [eeeens . 03/04/2024 . | ZERO STAGE CAPITAL ..... .0 . .. (1,578) |........ (1,578) . 01/15/2030 . [2.C FE ....
..03027X-BG-4 | AMERICAN TOWER CORP .......covvvvvviviiiiiiiiiiinns [eeeeenn . 03/04/2024 . | ZERO STAGE CAPITAL ..... .0 . .. (9,716) |........ (9,716) . 10/15/2030 . [2.C FE ....
..03465G-AA-4 | ANGEL OAK MTG TR .......eevvvmmmmmmmmmnnnniiniininnn [erneen . 02/25/2024 . | VARIOUS .0 . . 10/25/2067 . [1.A FE ....
..03465G-AB-2 | ANGEL OAK MTG TR . 01/25/2024 . [MORTGAGE PAYDOWN 0 K . 10/25/2067 . [1.C FE ....
..03465I-AA-9 | ANGEL OAK MTG TR . 02/25/2024 . (MORTGAGE PAYDOWN 0 0 |. . 09/25/2067 . (1.A FE ....
..034942-AC-6 | ANGEL OAK MORTGAGE T . 02/25/2024 . | VARIOUS ... 013 | TT0 e K 0 ....173 I . 01/25/2069 . [1.F FE ....
..037833-CJ-7 | APPLE INC .... . |- 03/05/2024 . [BARCLAYS .. . 100,000 . 103,117 | 0 .102,923 . (6,448) |.. . 02/09/2027 . (1.B FE ....
..037980-AA-7 | AQUA ASSETCO FINANCE TRUST 2022-A . |- 03/18/2024 . [MORTGAGE PAYDOWN . ..401,026 ..402,202 |. 0 .402,202 . (1,176) |.. . 07/21/2046 . (1.D FE ....
..038522-A0-1 | ARAMARK SVCS INC ..oooeveeeiiiiiiiiiieiieieeeeieeees [ . 02/06/2024 . | ZERO STAGE CAPITAL ..... ...... 1,181,588 |........ 1,215,000 ........ 1,179,401 .0 . ........ 1,203,514 |.. N . . 02/01/2028 . [4.A FE ....
..038779-AB-0 | ARBYS FUNDING LLC ......eevmnnnniis oo . 0173072024 . |VARIOUS ...oovvvvviiiiiiiins oo e 1,750 |l 1,750 |oeeeeeeen 1,511 [ 1,749 [V R I R | N AN 1,750 [ooeeeeiiinnnns (VO 0 . 07/30/2050 . [2.C FE ....

ISSUE CALLED at 100.000
..04624V-AA-7 | ASSUREDPARTNERS INC 02/14/2024 . | .. ..805,000 . 805,000 ..788,653 |.. 0 .789,929 15,071 . 08/15/2025 . [5.A FE ....
..04624V-AB-5 | ASSUREDPARTNERS INC 02/09/2024 . | ZERO STAGE CAPITAL 1,593,813 ..1,710,000 1,598,252 |. 0 1,723,675 (129,862) |. . 01/15/2029 . [5.B FE ....
..05377R-GU-2 | AVIS BUDGET RENT CAR ........eevvmmmmmmmmmmnnnnnnns [eeneenn . 03/21/2024 . | ZERO STAGE CAPITAL ..... .........907,070 |.......... 900,000 ...........800,873 K K .0 . ...........809,877 |.. Y O I+ IO . 02/20/2028 . [1.A FE ....
..05526D-BR-5 |BAT CAPITAL CORP .......coovveereiiiiiiiieieeeeens [ . 01/11/2024 .| ZERO STAGE CAPITAL ... |oeeeeeieeeiiiinnenns Joeeeeees 138,764 |........... 155,000 |...........155,000 |........... 165,000 [.ovvvvvvvennns 0 e (VO L O 1 P | N 155,000 |.oeeeeeeeeennnn0 s (16,236) . 03/25/2028 . [2.A FE ....
ISSUE CALLED at 100.000

..056054-AE-9 |BX COML MTG TR ... . 02/14/2024 . | .. 467,500 466,331 |.... .0 . . 10/15/2036 . (1.B FE ....
..08576P-AK-7 | BERRY GLOBAL INC . 03/04/2024 . | ZERO STAGE CAPITAL ..290,000 ..287,378 |. 0 . 04/15/2028 . [2.C FE ....
..092113-AU-3 | BLACK HILLS CORP .... 03/06/2024 . [ZERO STAGE CAPITAL ... . 200,000 0 . 08/23/2024 . [2.A FE ....
..09261H-AB-3 | BLACKSTONE PRIVATE C 01/05/2024 . | ZERO STAGE CAPITAL ..215,000 0 . 09/15/2024 . [2.C FE ....
..097023-DE-2 |BOEING CO oooveeeeeeeieeeeeieeeeeeeeeeeeeeeeeceeeen [ . 02/04/2024 . |MATURITY ...oovvvvvnnnnnns 250,000 .0 . . 02/04/2024 . (2.C FE ....
..00951L-AA-1 |BOOZ ALLEN HAMILTON ...ooovvviiiiiiiiiiiiiiiiieeees [ . 01/09/2024 . | ZERO STAGE CAPITAL ..... 425,000 .0 . . . . 09/01/2028 . [2.C FE ....
..10112R-Al-4 | BOSTON PPTYS LTD PARTNERS ..........ccevvveeeeeens [oeeennn . 02/01/2024 . |MATURITY ...ovvvvivinnnnnns .... 500,000 .0 . 500,000 |.. . 02/01/2024 . 2.B FE ....
..105681-AA-2 |BRAVO RES FDG TR ........coovvvvriiniiiinnnnnnnnnnns [ s . 02/25/2024 . | VARIOUS ... ... 34,464 .0 . ..34,464 |.. . 01/25/2063 . [1.A FE ....
..10569G-AA-4 |BRAVO RES FDG TR .........oeeveveeeeeeeeeeeeneeeeees oo . 02/25/2024 . | VARIQUS ... ... 29,958 0. ..29,958 |.. . 05/25/2063 . [1.A FE ....
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..10569J-AB-6 |BRAVO RES FDG TR .......cooevveriiiiiiinniinnnnnns [ . 02/25/2024 . | MORTGAGE PAYDOWN ....8,121 ...8121 | .0 . 0 8,121 |.. 0 e . 07/25/2062 . [1.C FE ....
..10569J-AC-4 |BRAVO RES FDG TR ........ccoeveriieieiinieeenneeenns [ . 02/25/2024 . | VARIOUS ....6,767 |.... .0 . 0 .6,768 |.. 0 . 07/25/2062 . [1.F FE ....
..10569U-AA-3 |BRAVO RESI FDING TR ......evvvrmmmmmmmnnnnnnnnnnnnn [ereeenn . 02/25/2024 . | MORTGAGE PAYDOWN .0 . 0 .7,572 |.. 0 . 06/25/2063 . [1.A FE ....
..10570F-AB-1 |BRAVO RESIDENTIAL ...ocoveeeeeeneieeeeeeee [ . 02/25/2024 . .0 . 0 ....553 |.. 0 . 12/25/2063 . [1.C FE ....
..105933-AC-9 | BRAVO RESIDENTIAL FD ....oevvvvemennnnnnninnnininns [ eeeeenn . 02/25/2024 . . .0 . 0 .3,353 |.. 0 . 05/25/2062 . [1.F FE ....
.. 11044M-AA-4 | BRITISH AWYS PTC SER .....eevvvvvvvvrvrrrriniiinnns [ eeeenn . 02/15/2024 . | MORTGAGE PAYDOWN ..5,733 .0 . 0 .5,733 |.. .0 . . 05/15/2034 . [1.G FE ....
.. 11134L-AF-6 | BROADCOM CORP/BROADC .........evvvvevvvvvemnnnnnnns [ereeenn . 01/15/2024 . |MATURITY ..oovvvvvinnnnnnee . 1,000,000 . ......1,000,000 |.... .0 . ....0 |........1,000,000 |.. 0 e . 01/15/2024 . (2.B FE ....
. 11135F-BE-0 | BROADCOM INC ..ooeeeeeeieeieeeeieeeees [ . 01/08/2024 . | ZERO STAGE CAPITAL ..... .. 447,420 .... 500,000 421,630 |...........438,102 |.... .0 . 0 ...438,3%8 |.. ..9,022 |.... . 02/15/2028 . (2.C FE ....
.. 124857-AT-0 | CBS CORP ....evvvvvvvrerrnneeernnernnnsessesssnnnnnnnns [ eeeeens . 03/13/2024 . | JP MORGAN ..450,000 .... 410,886 |.... .0 . 0 . (32,674) ... . 02/15/2028 . [2.C FE ....
..12510H-AA-8 | CARS-DB4 LLP 2020-1 03/15/2024 . [MORTGAGE PAYDOWN .79 0 0| . 02/15/2050 . (1.A FE ....
..12510H-AK-6 | CARS-DB4 LP 2021-1 03/15/2024 . [MORTGAGE PAYDOWN 1,049 0 0| . 08/15/2051 . [1.A FE ....
..12510H-AT-7 |CARS-DB4  DBS .... 03/15/2024 . [MORTGAGE PAYDOWN .781 0 0| . 09/15/2053 . [1.E FE ....
.. 12510K-AC-7 | CCG REVEIVALES 2021~ ......euvinnnninnn [ eeeenn . 03/14/2024 . | MORTGAGE PAYDOWN ... 41,889 .0 . 0 . . 06/15/2027 . [1.A FE ....
.. 12543D-BC-3 |CHS / CMNTY HEALTH S ..oevvvviiiiiiiiiiiiiiiiiiinns oo . 12/28/2023 . | CORPORATE REORG . .. 278,000 .0 . 0 217,047 |.. . 03/15/2026 . 4.C FE ....
.. 12553X-AD-5 | CIM TR 2018~INVT ....oevriiiiiiiiiiiieiiiiiiiiiiiens [ oo . 02/25/2024 . .0 . 0 .95 .. . 08/25/2048 . [1.A FE ....
.. 12556D-AB-1 | CIM TRUST ..o [ . 02/25/2024 . .0 . 0 ...1,203 |.. . 02/25/2049 . (1.A FM ....
.. 12563L-AS-6 | CLI FUNDING VI LLC ooooeiiiiiiiiiiiiiiiieieeeeeees s . 03/18/2024 . | MORTGAGE PAYDOWN .0 . 0 ..14,000 |.. . 10/18/2045 . [1.F FE ....
.. 12565K-AA-5 | CLI FDG 2021-1 LLC ..oooveeeieeeeeeeeeeees [ . 03/18/2024 . | MORTGAGE PAYDOWN ... .0 . 0 ..34,729 |.. . 02/18/2046 . (1.F FE ....
.. 12565K-AE-7 |CLI FDG 2022-1 LLC ..oooeeeiiiiiiiiiiiiieeieieeeees [ . 03/18/2024 . | MORTGAGE PAYDOWN ... , .0 . 0 . ... 3,000 |.. . 01/18/2047 . [1.F FE ....
..126117-AY-6 | CNA FINL CORP .....ooeeeeiienniinii [ . 02/06/2024 . | SUNTRUST ...ooveiiiiiiiiens e s 989,960 |........ 1,000,000 0 0 e 987,290 . 02/15/2034 . 2.A FE ....

ISSUE CALLED at 100.000
..126307-AH-0 | CSC HLDGS INC ..oooveeeeiiieiiiiiiiiiieieeieeeeeeeen oo . 02/23/2024 . | eveiiiiiiniinininiiiniiiinns e e 418,000 |.......... 418,000 409,490 0 0 e 417,014 . 06/01/2024 . 5.B FE ....
..126307-BD-8 |CSC HLDGS INC ..o [ . 03/13/2024 . | ZERO STAGE CAPITAL ..... .. 332,666 .... 609,000 ..367,452 .0 . 0 eeeeenn..602,195 .. . 12/01/2030 . [5.B FE ....
..126307-BM-8 |CSC HLDGS LLC ...cooeeeeeeeeeeeeeeee e . 01/24/2024 . | ZERO STAGE CAPITAL ..... . 1,488,431 .. 1,465,000 . 1,465,000 .0 . 0 |eeeeen.. 1,465,000 .. . 05/15/2028 . (4.C FE ....
.. 12662P-AD-0 | CVR ENERGY INC N oo [ . 02/27/2024 . | ZERO STAGE CAPITAL ..... . 1,074,781 . 1,155,000 . 1,052,147 .0 . o0 eeeenn. 1,067,256 .. . 02/15/2028 . [4.A FE ....
..126670-QT-8 | COUNTRYWIDE ASSET-BACKED CERTIFICATES ........ [....... . 02/25/2024 . |VARIOUS .....cevvvvrinnnnnns ... 44,078 .0 . 0 . 056/25/2036 . [1.A FM ....
..12769G-AB-6 | CAESARS ENTERTAINMEN .......evvvvvvvviiiiiiiiiiinns [ eeeeenn . 02/08/2024 . | ZERO STAGE CAPITAL ..... .. 283,250 .0 . 0 . . 02/15/2030 . [3.C FE ....
..12769G-AC-4 | CAESARS ENTERTAINVENT 02/08/2024 . [ZERO STAGE CAPITAL ... .. 282,800 . 280,000 K 0 0| 280,000 . 02/15/2032 . [3.C FE ....
..13123X-BF-8 | CALLON PETE CO DEL . 01/24/2024 . | ZERO STAGE CAPITAL .. 947,250 . 900,000 ..846,735 |. 0 0| 847,170 .100,080 |. . 06/15/2030 . (4.B FE ....
.. 134429-BJ-7 | CAMPBELL SOUP CO ... 02/21/2024 . [ GOLDMAN SACHS ,699,840 ..2,000,000 ,749,328 |. 0 0| . 1,754,280 . (54,440) |. . 04/24/2030 . (2.B FE ....
.. 14879E-AK-4 | CATALENT PHARMA SOLU ....cevvvvevveiiiiiiiiiiiiinns [eeeeenn . 02/12/2024 . | ZERO STAGE CAPITAL ..... .... 137,000 .0 . 0 ...(4,453) [.... . 04/01/2030 . [4.C FE ....
.. 161150-AF=7 | CHART INDS INC ... oo . 02/09/2024 . | ZERO STAGE CAPITAL ..... .. 696,000 .0 . 0 .. 15,676 |.... . 01/01/2030 . [3.C FE ....
..163851-AH-1 | CHEMOURS CO ...ooooeeeiiiieiiiiiiiiiiiii [ . 03/07/2024 . | ZERO STAGE CAPITAL ..... 425,000 .0 . .0 . . 11/15/2029 . [4.A FE ....
ISSUE CALLED at 100.000

.. 17027N-AA-0 | CHOBANI LLC/FINANCE CORP .......evvvvvvvvvviinnnns [ereeenn . 01/19/2024 . | evvviiiiiiiiiie ..299,000 .0 . 0 . 04/15/2025 . [5.B FE ....
..172441-BC-0 | CINEMARK USA INC . 01/31/2024 . [ZERO STAGE CAPITAL ... 61,000 0 0| . 05/01/2025 . [3.A FE ....
..172441-BD-8 | CINEMARK USA INC .... 02/02/2024 . | ZERO STAGE CAPITAL ..323,000 0 0| . 03/15/2026 . (4.B FE ....
..17330V-AA-4 | CITIGROUP MORTGAGE LOAN TRUST ..........coeevers [orennn . 02/25/2024 . |VARIOUS ...oovvvvviviiiiiins Joeeeeiiiiiiieeeneens foveeennnnn 3,666 [, 3,666 .0 . 0 . 09/25/2062 . [1.A Z .....
..185899-AG-6 | CLEVELAND CLIFFS INC .....eevvvvmmmmnnnnniinninnnns [ eeeeenn . 03/05/2024 . | ZERO STAGE CAPITAL ..... . .. 890,000 .0 . 0 . 03/15/2026 . [3.A FE ....
..19688G-AA-1 | COLT MORTGAGE LOAN T ....evvnnniiiiiiin e . 02/25/2024 . | VARIOUS ......evvvvvrnnnnnns .0 . 0 . 10/25/2066 . [1.A FE ....
..19688T-AB-1 |COLT MTR LOAN TR ...oooorriiiiiiii [ . 02/25/2024 . | MORTGAGE PAYDOWN ........ .0 . 0 . 02/25/2069 . [1.C FE ....
..20338H-AB-9 | COMMSCOPE TECHNOLOGI ....ooeeeeeeeeeiiiiiieeeieeees oo . 01/17/2024 .| ZERO STAGE CAPITAL ..... .0 . 0 (2,776) |.... . 03/15/2027 . |6. FE .....
..20633K-A*-9 | CONCORD MUSIC ROYALTIES LLC 2022-1 ............ [..oeens . 01/22/2024 . | JP MORGAN ... .0 . 0 0 e . 01/20/2073 . (1.E FE ....
..20754D-AA-5 | CONNECTICUT AVE SEC ....covvvvvvvriiiiiiiiiiiininns oo . 02/25/2024 . . . . ... .0 . 0 . .. 0 e . 04/25/2042 . (2.A FE ....
..22160K-AN-5 | COSTCO WHOLESALE COR ......cooeveeiiiiiiiiiiiiieees [eeeenn . 03/14/2024 . . 1,352,760 ..1,500,000 . ...... 1,353,992 |.... .0 . o0 ] 1,362,408 .. .. (9,648) [.... . 06/20/2027 . (1.E FE ....
..228701-AG-3 | CROWNROCK LP .....cceeeiieiiiiiiiiiiiiiiiiiiiiiieeees [ . 02/01/2024 . .. 196,500 .. 200,000 .... 200,000 |...........195,230 |.... 0. ...0].......... 200,000 |.. .. (3,500)].... . 05/01/2029 . [3.C FE ....
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.. 23291Y-AC-9 |DLLAA 2021-1 LLC .eevvvvvviiiiiiiiiiiiiiiiciiiiiens [ eeeenn . 03/17/2024 . | MORTGAGE PAYDOWN ... .0 . 0 .140,467 |.. . 04/17/2026 . [1.A FE ....
..233046-A0-4 | DB MASTER FINANCE LL ....ccoooinnniiiiiin oo . 02/20/2024 . | MORTGAGE PAYDOWN ... .0 . 0 ....625 |.. . 11/20/2051 . 2.B FE ....
..233046-AS-0 | DB MASTER FINANCE LL ....evvnnnnnnnnininiins e . 02/20/2024 . | MORTGAGE PAYDOWN ........ .0 . 0 ...2,500 |.. . 11/20/2051 . 2.B FE ....
..233258-AC-6 |DLLAD 2023-1 LLC ...oooeeeeeeeeeeeeeee [ . 02/05/2024 . | ZERO STAGE CAPITAL ..... 01,034,794 |.... .0 . 0 eeennn. 1,034,799 .. . 01/20/2028 . [1.A FE ....
..233852-AD-4 | DAIMLER TRUCKS FI CA ....eevvevevnninniniiiniiinnns [ eeeeenn . 02/14/2024 . |RBC DEXIA .....evvvvvnnnnee . 1,040,841 |.... .0 . 0 ... 1,048,422 .. ... 498 . 12/13/2024 . 2.A FE ....
.. 236826-AJ-5 |DANA INC .ooooeiiiii [ . 02/26/2024 . | ZERO STAGE CAPITAL ..... . . 174,238 |.... .0 . 0 199,822 .. (32,322) . 02/15/2032 . [3.C FE ....
..25277L-AC-0 | DIAMOND SPORTS GROUP .........evvvvvvvvemnvnnnnnnnn [ereeenn . 02/07/2024 . | ZERO STAGE CAPITAL ..... .... 511,000 ...26,828 .0 . 0 107,072 |.. (81,522) . 08/15/2027 . |6. FE .....
..25277L-AF-3 | DIAMOND SPORTS GROUP .........eevvvvvvvmmnnnnnnnnns [eeeeenn . 02/07/2024 . | ZERO STAGE CAPITAL ..... .... 640,000 ...32,800 .0 . 0 eeennnnnnnn 96,000 |..ovviiiieennnn 0 fo..... (60,000 |....... (60,000) . 08/15/2026 . |6. FE .....
..25461L-AA-0 |DIRECTV FING LLC / D wevrennns oo . 01/11/2024 .| ZERO STAGE CAPITAL ..... .1,349,460 |.... .0 . o0 e 1,447,283 |oeeiiiiiiinnnnl 0ol (109,096) | (109,006) . 08/15/2027 . (3.B FE ....
..25470M-AG-4 | DISH NETWORK CORPORA 02/13/2024 . [ ZERO STAGE CAPITAL ... ..207,825 |. 0 0| . 11,008 |.. . 11/15/2027 . [5.A FE ....
..25470X-AlN-5 | DISH DBS CORP .. 01/24/2024 . [ ZERO STAGE CAPITAL ... .4,693 |. 0 0| .. (329) |.. . 11/15/2024 . [5.C FE ....
..26470X-AY-1 | DISH DBS CORP ..... 01/17/2024 . [ ZERO STAGE CAPITAL ... ..275,528 |. 0 0| 192,014) |.. . 07/01/2026 . [5.C FE ....
..25470X-BB-0 | DISH DBS CORPORATION .....evvvvvvvvvvvvnvnnnnnnnnns [ereeenn . 01/16/2024 . | ZERO STAGE CAPITAL ..... . .0 . 0 . 07/01/2028 . [5.C FE ....
..25470X-BD-6 | DISH DBS CORPORATION ......vvvvvvvvvvvvnnnnnnnnnnns [ereeenn . 01/16/2024 . | ZERO STAGE CAPITAL ..... 395,000 395,000 |.... 0 |l 191,014 . 0 . 06/01/2029 . [5.C FE ....
..25470X-BE-4 | DISH DBS CORPORATION ......eevvvvvvevvvvnnnnnnnnnns [ereeenn . 01/18/2024 .| ZERO STAGE CAPITAL ..... .... 800,000 .... 800,000 |.... 0 |l 113,104 . 0 . 12/01/2026 . [5.B FE ....
..26470X-BF-1 | DISH DBS CORPORATION .....vvvvvvvvvvvnvnnnnnnnnnnns [eeeeenn . 01/16/2024 . | ZERO STAGE CAPITAL ..... .... 300,000 .... 300,000 |.... .0 |eeee... 60,159 ... 0 . 12/01/2028 . [5.B FE ....
.. 25525P-AA-5 | DIVERSIFIED HEALTHCA .......ovvvmmmmmmmmninnnnnnnns [ eeeeenn . 03/13/2024 . | ZERO STAGE CAPITAL ..... .... 200,000 ... 217,180 |.... .0 . 0 . 06/15/2025 . [5.C FE ....
..25755T-AE-0 | DOMINOS PIZZA MSTR .....evvvvvvvvvvnnnnnnnnnnnnnnnns [ eeeeenn . 01/25/2024 . | VARIOUS ... ....3,12% ....2,993 |.... .0 . 0 . 10/25/2045 . [2.A FE ....
..25755T-AL-4 | DOMINOS P1ZZA MSTER .......evvvvvvvvvmmmnnnnnnnnnns [eeeeen . 01/25/2024 . | VARIOUS ... ....1,308 ....1,163 |.... .0 . 0 . 10/25/2049 . [2.A FE ....
..25755T-AP-5 | DOMINOS PIZZA MSTR 2 ..oovvvveeeiiiiiiiiiieeeeeeens [ . 01/25/2024 . | VARIOUS ... ....625 .49 ... .0 . 0 . 04/25/2051 . [2.A FE ....
..28165A-AA-7 | EDVESTINU PRIVATE EDUCATION LOAN ISSUE N 02/25/2024 . | VARIOUS ... 20,323 19,820 |. 0 0| . 11/25/2040 . (1.A FE ....
..28470R-AH-5 | ELDORADO RESORTS INC .. 02/06/2024 . | TENDER EX ... .. 3,435,000 .. 3,399,338 |. 0 0| . 07/01/2025 . [3.C FE ....
..28628B-AA-6 |ELFI GRADUATE LOAN P .. . 02/25/2024 . | MORTGAGE PAYDOWN .0 . .0 . . 12/26/2046 . [1.A FE ....

ISSUE CALLED at 100.000
..20002A-AC-8 | ELM20 2022-7A B1 OTHER ABS ..... [....... . 02/05/2024 . | .evvviiiiiiiiii .0 . 0 . 10/17/2034 . [1.C FE ....
..20365D-AA-7 | ENTERCOM MEDIA CORP .......cevvvvvviiviniiiiiininns [eeeenn . 01/11/2024 .| ZERO STAGE CAPITAL ..... .0 . 0 . 05/01/2027 . |6. FE .....
..20375C-AB-5 |ENTERPRISE FLEET FNG .....ccoooviiiis oo . 03/20/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2029 . (1.A FE ....
..20375N-AB-1 | ENTERP FLEET FING LL . 03/20/2024 . [MORTGAGE PAYDOWN K 0 0| . 04/20/2030 . (1.A FE ....
..30034T-AA-1 | GLOBAL CASH ACCESS I .. 02/29/2024 . | ZERO STAGE CAPITAL .. 425,700 ..430,000 ..300,849 |. 0 0| .432,344 . 07/15/2029 . [4.A FE ....
..30227F-AA-8 | EXTENDED STAY AMER T . 03/15/2024 . [MORTGAGE PAYDOWN ..2,206 ....2,206 .2,200 |. 0 0| . 2,206 . 07/15/2038 . [1.A FE ....
..30303M-8N-5 | META PLATFORMS INC ....ccooviiiiiiiiiiiiiiiiiieiees [ . 02/21/2024 . | JP MORGAN R . 1,504,380 1,500,000 .1,486,158 |.... .0 . o0 | 1,486,326 .. . 05/15/2083 . [1.E FE ....
..3136B9-GC-5 |FNMA REMIC TRUST ......coeveiieiiiiiiinns [ . 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... ....610 |.... .0 . 0 . 04/25/2050 . [1.F FE ....
..3136B9-L0-8 |FNMA REMIC TRUST ....oooeveiiiiiiiinn [ . 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... ....624 |.... .0 . 0 . 01/25/2047 . (1.F FE ....
..3136BN-CL-8 |FNMA REMIC TRUST ......cooeeeiiieeiiiis [ . 01/25/2024 . | VARIOUS ... 1,315,289 |.... .0 . 0 . 01/25/2050 . [1.F FE ....
.. 3136BN-CN-4 | FNMA REMIC TRUST ....ooooeeiiiiiiiii [ . 02/25/2024 . | VARIOUS ... ... 18,727 |.... .0 . 0 . 01/25/2050 . [1.F FE ....
..3136BN-JK-3 | FNMA REMIC TRUST ....oooeeeieieneeee [ . 02/26/2024 . | INTEREST ONLY PAYMENT .. |.... ... 1,508 |.... .0 . 0 . 08/25/2052 . [1.F FE ....
..3137H9-RZ-4 | FHLMC REMIC SERIES .....oevveiiiiiiiiiii oo . 12/25/2023 . | MORTGAGE PAYDOWN ........ ...16,580 |.... .0 . 0 . 03/25/2053 . [1.F FE ....
..33768E-AA-0 | FIRSTKEY HOMES 2022~ ........cevvvvvvvvvvrvnnnnnnns [erneenn . 02/17/2024 . | MORTGAGE PAYDOWN ........ . .0 . 0 . 07/17/2026 . [1.A FE ....
..345370-DA-5 | FORD MTR CO DEL .. 03/01/2024 . | ZERO STAGE CAPITAL . 1,046,362 ..1,280,000 ..1,018,007 |. 1,028,293 |. 0 0| .1,032,531 . 02/12/2082 . 3.A FE ....
..345370-DB-3 | FORD MTR CO DEL .. 02/22/2024 . [ ZERO STAGE CAPITAL ... . 1,271,892 ..1,270,000 ..1,230,944 |. .1,232,1% |. 0 0| . 1,232,694 . 08/19/2032 . (2.C FE ....
..345397-A8-6 | FORD MOTOR CREDIT CO 02/21/2024 . [ ZERO STAGE CAPITAL ... . 3,884,750 ..4,100,000 ..3,751,500 |. . 3,841,402 |. 0 0| . 3,850,587 . 08/17/2027 . [2.C FE ....
..345397-B3-6 | FORD MOTOR CREDIT CO .. . |- 03/01/2024 . [ZERO STAGE CAPITAL ... . 1,129,013 ..1,275,000 ..1,070,138 |. 1,091,877 |. 0 0| . 1,006,639 . 11/13/2030 . [2.C FE ....
..345397-B5-1 | FORD MOTOR CREDIT CO .. . |- 02/23/2024 . [ZERO STAGE CAPITAL ... ..230,000 ..187,450 |. 0 0| . 02/16/2028 . [2.C FE ....
.. 345397-C2-7 | FORD MOTOR CREDIT CO ..ooovvveeeeeeeeiiieieeeieeees oo . 01/31/2024 . | ZERO STAGE CAPITAL ..... .... 260,000 241,800 |.... .0 . .0 . . 05/28/2027 . 3.A FE ....
SINKING FUND REDEMPT ION

..346845-AG-5 | FORT BENNING FAMILY .....oooveveeeeeeeeneneneeeeens oo . 01/15/2024 .| eveeeiiiiiiiiiiiiiiiiien s | 3,34 ... 3,34 [.cinnnn. 3,078 |ttt 3,325 vvvviiieinnnn 0 i, [ 0l 9 [, 0 fe 333 |0 i, 0l [ 102 |. 01/15/2051 . |2.C FE ....




61°G03

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

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

11 12 13 14 15 NAIC

Desig-

nation,

NAIC

Total Total Desig-

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

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

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..346845-AK-6 | FORT BENNING FAMILY .....oooooeninnnn [ s . 01/15/2024 . | ZERO STAGE CAPITAL ... |oeeeeeeeiiiiiiiinnns Joeeeeeeeees 3,334 ... 3,334 ...3,212 ... .0 . 0 ..3,212 .. . 01/15/2051 . [1.F FE ....
.. 34960P-AD-3 | FORTRESS TRANSN & IN ......oooeeeeeeinnn [ . 02/06/2024 . | ZERO STAGE CAPITAL ..... ... 96,500 .... 100,000 ...96,246 |.... .0 . 0 100,261 . 05/01/2028 . [3.C FE ....
.. 35563P-E3-9 | FREDDIE MAC SCRT SER .....coovviiiiiiiiiiiiiiiienns [ . 02/25/2024 . | VARIOUS ... ... 15,699 ...15,699 ...15,692 |.... .0 . 0 . 04/25/2062 . (1.B FE ....
.. 36564K-H3-6 | FHLMC STACR REMIC TR ....eevvvvviriiiiiiiiiriiinnns [eeeenn . 02/25/2024 . | VARIOUS ... ... 24,861 ...24,861 ...24,861 .0 . 0 . 09/25/2042 . (1.F FE ....
.. 35564K-JG-5 |FHLMC STARC REMIC TR ....evvvvvviiiiiiiiiiiiiiiinns [ eeeeenn . 02/25/2024 . | VARIOUS ... ... 64,551 ...64,551 ...64,551 |.... .0 . 0 . 09/25/2041 . [2.C FE ....
.. 36564K-PU-7 | FHLMC STACR ........evvvvvmvmmnnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 02/25/2024 . | VARIOUS ... ... 15,005 ...15,005 ...15,005 |.... .0 . 0 . .. . 01/25/2042 . (1.E FE ....
..36143L-2B-0 | GA GLOBAL FUNDING TR .....cooinniniins [ eeeenn . 03/18/2024 . | ZERO STAGE CAPITAL ..... ... 99,710 .. 100,000 . 100,047 |.... .0 . 0 100,009 |.. . 04/08/2024 . [1.F FE ....
..36168K-AA-5 | GCAT TR 2021-NOMS ... oo . 02/25/2024 . .. 42,317 .. 42,377 ... .0 . 0 42,377 |.. . 07/25/2066 . [1.A FE ....
..36168W-AC-5 | GCAT TR 2022-NM5 .........evvmmmmmmmmmnnnnnnnnnnnns [eeeeenn . 02/25/2024 . ... 3,580 |.... .0 . 0 ... 3,581 . 08/25/2067 . [1.F FE ....
..36169D-AA-0 | GCAT TRUST 2023-NoM2 02/25/2024 . (MORTGAGE PAYDOWN 0 0| . 11/25/2067 . [1.A FE ....
..36169G-AC-9 | GCAT 2023-NQM3 TRUST 02/25/2024 . | VARIOUS 0 0| . 08/25/2068 . [1.F FE ....
..36171F-AC-7 | GCAT 2023-NaM4 ....... 02/25/2024 . | VARIOUS ... 0 0| . 05/25/2067 . (1.F FE ....
..36261IN-AA-5 | GYP HOLDINGS 111 COR ...ooovvvvririiiiiiiiiiiieeees [ . 01/26/2024 . | ZERO STAGE CAPITAL .0 . 0 . 05/01/2029 . (4.B FE ....
..36263D-AB-3 |GLS AUTO REC TR ..ooeeeeeiiiiiiiiiiieieeeeeeeeens [ . 03/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/15/2026 . [1.A FE ....
..36264B-AA-8 | GPMT LTD 2021-FL3 ...ccoeeeereeiiiiiiiieeeeeeeees [ . 03/18/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 07/16/2035 . [1.A FE ....
..36267E-BT-7 |GS MRTG BCK SEC TR .....ceeeeiieeiiiiieieieeeeeeens oo . 03/15/2024 . | VARIOUS .....cevvvvrrnnnnnns .0 . 0 . 06/25/2052 . [1.A FE ....
..36268D-AA-0 | GM FINANCIAL REVOLVI ..oooovveieeiiiiiinnniis [ . 02/29/2024 . | ZERO STAGE CAPITAL .0 . 0 . 08/11/2036 . [1.A FE ....
..37045X-DM-5 | GENERAL MTRS FINL CO ....vvvvvvvvnnnnninininiininns [ eeeeenn . 03/19/2024 . | ZERO STAGE CAPITAL .0 . 0 . 10/15/2024 . (2.B FE ....
..37677@-AE-2 | G-LAM MILHSG FEE LLC ...eevvvvvveviiiiiiiiiiieceees [ eeeenn . 01/18/2024 .| ZERO STAGE CAPITAL .0 . 0 . 12/30/2050 . [1.E PL ....
..37960J-AA-6 | GLOBAL AIRCRAFT LEAS ......coooveiineiiennniennnnns [ oo . 03/22/2024 . | ZERO STAGE CAPITAL .0 . 0 . (10,303) |.... . 09/15/2024 . (4.B FE ....

..38011W-AA-4 | GMAC MILITARY HSG TR . 03/11/2024 . [MORTGAGE PAYDOWN 0 0| .0 . 05/10/2087 . [1.G FE .
..38012D-AB-3 | GMAC MILITARY HSG XI . 03/11/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/10/2050 . (2.B FE ....
..38141G-1IZ-3 | GOLDMAN SACHS GROUP INC . 02/21/2024 . [CITIGROP ......... K . K 0 0| ..4,511 . 05/01/2029 . [2.A FE ....
..389286-AA-3 | GRAY ESCROW 11 INC .... . |- 02/08/2024 . | ZERO STAGE CAPITAL . ..856,275 |. . 706,477 |. 0 0| 857,161 (197,986) | . 11/15/2031 . [4.C FE ....
..389375-AL-0 | GRAY TELEVISION INC . |- 02/12/2024 . [ ZERO STAGE CAPITAL ... ,635,000 .. 1,411,646 |. 0 0| . 1,440,137 (317,302) |. . 10/15/2030 . [4.C FE ....
..39154T-Bli-7 | GREATAMER LEASING RE ........oooeeeeennnnnnnnnnnnns [oennn . 02/06/2024 . | ZERO STAGE CAPITAL 625,000 .0 . 0 ... 624,027 .. . 09/15/2026 . [1.A FE ....
.. 42320H-AA-6 | HEL10S SOFTWARE HLDG .......ccvvvvvvmvemmennnnnnnns [ereeenn . 03/06/2024 . | ZERO STAGE CAPITAL .... 570,000 .0 . 0 .547,828 |.. . 05/01/2028 . [4.B FE ....
..427040-AA-0 | HERBALIFE NUTRITION ...ovvvvvvvnnnnnnniniininiinnnn [ereeenn . 02/23/2024 . | ZERO STAGE CAPITAL .. 614,000 .0 . 0 607,878 |.. . 09/01/2025 . (4.B FE ....

..42704R-AA-9 | HERA COMMERCIAL MTG ....ooooeeeiiiiiiiiiiiiiiieeees [ . 03/18/2024 . | MORTGAGE PAYDOWN ........ .0 . 0 . 02/18/2038 . [1.A FE .
..443201-AA-6 | HOWMET AEROSPACE INC ...coevvvvvriiiiiiiiieiiieeens [ . 01/31/2024 . | ZERO STAGE CAPITAL .0 . .0 . . 05/01/2025 . [2.C FE ....

ISSUE CALLED at 100.000

.. 44332P-AD-3 [HUB INTL LTD .eevvvnniiiiiinnniiiiiininieecinniis | neeens . 01/24/2024 . | eeveneeeiiie s .. 1,692,000 .0 . .0 | 1,678,072 .. . 05/01/2026 . [5.B FE ....

..448980-AD-4 |HYUNDAI AUTO LEASE S ....ovvvvvviviiiiiiiiiiiiiiens [ eeeenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... .. 600,000 .0 . 0 ...599,991 . 06/15/2026 . [1.A FE .

..45276P-AA-4 | IMPERIAL FD MTG TR ...coovvviiiiiiiiiiiiiiiiiiieens e . 02/25/2024 . | VARIOUS ......evvvvvrnnnnnns .0 . 0 . 03/25/2067 . [1.A FE .
..46266T-AE-8 | IQVIA INC ...ooooerriiiini [ . 02/26/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 . 02/01/2029 . [2.C FE ....
..46591T-AC-8 | JP MORGAN MTG TR ........ooeerrrniiinis [ . 02/25/2024 . | VARIOUS .0 . 0 . 07/25/2050 . (1.A FE ....
..46619R-AA-4 | JGIPT XXXV LLC ...ovvnnininiiis [eeeenn . 03/15/2024 . | MORTGAGE PAYDOWN .0 . 0 . 03/15/2058 . [1.A FE ....
..46647P-CM-6 | JPMORGAN CHASE & CO ..ooovveeeeeeeeeieeeeeeeeeeeees [ . 01/10/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 . 08/09/2025 . [1.E FE ....
..46651X-AD-4 | JP MORGAN MTG TR .... 02/25/2024 . | VARIOUS ... 0 0| . 06/25/2050 . [1.A FE ....
..46654U-AB-1 | J P MORGAN MORTGAGE 03/14/2024 . | VARIOUS 0 0| . 08/25/2052 . [1.A FE ....
..46655V-BU-5 | JP MORGAN MTG TR .... 02/25/2024 . | VARIOUS ... 0 0| .0 . 01/25/2053 . [1.C FE ....
..46657F-AA-3 | J.P. MORGAN MTG TR . |- 03/20/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 03/20/2054 . (1.A FE ....
..49456B-AF-8 | KINDER MORGAN INC DE . |- 03/07/2024 . | ZERO STAGE CAPITAL 0 0| . (40,154) |. . 06/01/2025 . 2.B FE ....
..502431-AT-6 | L3HARRIS TECHNOLOGIE ..........cooveeeeieeenninnnns [oeens . 03/21/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 e s .. (4,810) [.... . 06/01/2031 . [2.B FE ....
..516806-AG-1 | VITAL ENERGY INC ....ovvvvvviiiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 e 1,383,491 |.. .56,722 |.... . 01/15/2028 . [4.B FE ....
..517834-AG-2 | LAS VEGAS SANDS CORP ...........coeevveeeeeeeeeeees [eeeennn . 02/06/2024 . | ZERO STAGE CAPITAL ... |.eeeerreeeeennn. |.o.... 1,085,470 |........ 1,102,000 |........ 1,026,749 |.... 0. 0 s 1,081,762 |.. ..3,708 |.... . 08/08/2024 . [2.C FE ....
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..55317J-AC-4 | MMAF EQUIP FIN ..eovvviiiiiiiniiiniinnnneeennnennnnns [ eeeeenn . 03/13/2024 . | MORTGAGE PAYDOWN ... ... 57,109 ...57,109 ...57,097 |............57,098 |.... .1 N ..57,109 |.. . 06/13/2028 . [1.A FE ....
.. 55446M-AA-5 |MACH | ...oovvriiiiiiiiiiiiiiiiiiiiiiieieeeeceeceieiens [ . 03/15/2024 . | MORTGAGE PAYDOWN ........ |oeveveeeeiiiiniinnns el 9,866 ....9,866 ....8,003 |............. 9,814 |.... ...9,866 |.. . 10/15/2039 . [2.A FE ....

ISSUE CALLED at 100.000

..558190-AY-3 | MADISON PARK FUNDING LTD ........evvvvmmmmmmunnnnn [erneenn L 01/17/2024 . | eveeniiie .. 211,857 211,857 ..210,639 |.... .0 . 0 .210,655 |.. . 01/22/2028 . (1.A FE ....
..55903V-BB-8 | WARNERMEDIA HLDGS IN 03/15/2024 . [ ZERO STAGE CAPITAL ... .. 237,816 ..255,000 ..238,710 |. 0 0| .239,289 . 03/15/2029 . [2.C FE ....
..571903-BJ-1 | MARRIOTT INTL INC NE 01/03/2024 . [ ZERO STAGE CAPITAL ... .. 503,445 . 500,000 ..496,687 |. 0 0| .496,6% . 10/15/2027 . (2.B FE ....
..57667J-AA-0 | MATCH GROUP HOLDINGS .. 01/11/2024 . [ ZERO STAGE CAPITAL ... .. 141,900 . 165,000 142,717 | 0 0| .164,578 . 10/01/2031 . [3.C FE ....
..577081-BE-1 | MATTEL INC ... 01/09/2024 . [ ZERO STAGE CAPITAL ... .. 175,397 . 185,000 . 185,000 |. 0 0| 185,000 . 04/01/2026 . [2.C FE ....
..58502B-AE-6 | MEDNAX INC .....oevnniniiis [ . 01/25/2024 . | ZERO STAGE CAPITAL ... |oeeeeevveviiiininnns Jovveeeeennnn 900 [oviiiiinnnns 1,000 .0 . 0 ...1,000 |.. . 02/15/2030 . [3.C FE ....
..59524E-AC-6 | MID-ATLANTIC MILITAR ...ooereeiiiiieeeeeeeeeeeee [ . 02/01/2024 . | MORTGAGE PAYDOWN ....2,699 .0 . 0 L. 2,43 | . 08/01/2050 . (2.B FE ....
..59982H-AC-4 |MILL CITY MTG LN TR ..oevvviiiiiiiiieiiniiiiiiiiens [ eeeeenn . 02/25/2024 . | VARIOUS ... 11,975 .12, . .0 . 0 11,975 |.. . 11/25/2060 . [1.A FE ....
..61690U-7U-8 | MORGAN STANLEY BK N .oooeeeeeeeiiiieiiiiiiiieeens [ . 01/16/2024 . | ZERO STAGE CAPITAL ..... .... 500,000 .. 500,000 . 500,000 |.... .0 . 0 500,000 |.. . 07/16/2025 . [1.D FE ....
..617446-8J-1 | MORGAN STANLEY R I . 01/16/2024 . | ZERO STAGE CAPITAL ..... .... 300,000 ..302,870 |.... .0 . 0 .302,628 |.. . 07/22/2025 . (1.E FE ....
..61775L-AG-3 | MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN .... |....... . 02/25/2024 . |VARIOUS .....cevvvvrrnnnnnns ...15,818 ...15,814 |.... .0 . 0 ..15,818 |.. . 08/25/2053 . [1.A FE ....
..62057H-AJ-4 | NABORS INDUSTRIES INC . |- 03/19/2024 . [ ZERO STAGE CAPITAL ..... ..465,000 ..456,044 |.... .0 . 0 466,181 |.. . (6,356) . 05/15/2027 . [4.A FE ....
..62957H-AP-0 | NABORS INDS INC . |- 03/14/2024 . [ZERO STAGE CAPITAL ..... . .... 114,000 114,428 ... .0 . 0 e 114,428 .1,853 . 01/31/2030 . [4.A FE ....
..637432-NL-5 |NATIONAL RURAL UTILS 02/07/2024 . | MATURITY . 1,375,000 ..1,375,000 1,374,958 |. 0 0| .1,375,000 . 02/07/2024 . (1.E FE ....
..63861C-AA-7 |NATIONSTAR MTG HLDGS 03/21/2024 . [ ZERO STAGE CAPITAL ... 1,352,656 ,375,000 .1,366,104 |. 0 0| ,381,202 . 01/15/2027 . [4.A FE ....
..63861C-AE-9 | NATIONSTAR MTG LLC . 03/21/2024 . | ZERO STAGE CAPITAL K .. 187,831 ..191,435 |. 0 0| . 11/15/2031 . [4.A FE ....
..63935B-AA-1 |NAVIENT PRIV ED LN 2 ....oovviiiiiiiiiiiiiiniininns [eeeenn . 03/15/2024 . | MORTGAGE PAYDOWN ........ ... 10,846 ..10,843 |.... .0 . 0 . 01/15/2069 . [1.A FE ....
..639400-AB-9 |NAVIENT PRIV ED LN T .oeveinin e . 03/15/2024 . | MORTGAGE PAYDOWN ... ... 17,691 .0 . 0 . 12/15/2059 . [1.A FE ....
..63940U-AB-0 |NAVIENT PRIVED LN T ..eennniiiiiiiin oo . 03/15/2024 . | MORTGAGE PAYDOWN ... ... 28,606 .0 . 0 . 12/15/2059 . [1.A FE ....
..63940Y-AB-2 | NAVIENT PRIV REFI LN ... [ oo . 03/15/2024 . | MORTGAGE PAYDOWN ... ... 20,402 .0 . 0 . 02/15/2068 . [1.A FE ....
..63941H-AA-0 |NAVIENT PRIV ED LN ..cooeeeiiiieeeies [ . 03/15/2024 . | MORTGAGE PAYDOWN ......o. |oeveveeeiiininninnns el 6,500 .0 . 0 . 05/15/2069 . [1.A FE ....
..63941L-AB-9 |NAVIENT PRIV ED LN T .oeeeinis e . 03/15/2024 . | MORTGAGE PAYDOWN ... ... 14,605 .0 . 0 . 12/15/2059 . [1.A FE ....
..63942B-AA-2 | NAVIENT PVT ED RI LN ..eennniiis [ . 03/15/2024 . | MORTGAGE PAYDOWN ........ |oeeeveeeeiiiieiinnns | 9,498 .0 . 0 . 05/15/2069 . [1.A FE ....
..63042E-AA-6 |NAVIENT PRIVATE ED L ooooevennnenneeiee [ . 03/15/2024 . | MORTGAGE PAYDOWN ... .. 23,862 .0 . 0 . 12/15/2069 . [1.A FE ....
..63942G-AA-1 |NAVIENT PRIVATEED L . 03/15/2024 . [MORTGAGE PAYDOWN 25,515 0 0| . 02/15/2070 . (1.A FE ....
..63942N-AA-6 | NAVIENT STUDENT LN 2 02/25/2024 . [MORTGAGE PAYDOWN 15,751 0 0| . 12/26/2069 . [1.A FE ....
..63942T-AA-3 | NAVIENT PRIVATE EDUC 03/15/2024 . [MORTGAGE PAYDOWN 25,087 0 0| . 03/15/2072 . (1.A FE ....
..64830N-AA-9 | NEW RESI MTG TR ......evvvvvvvemmnnnininniinninnnnns [eeeeenn . 02/25/2024 . ... 10,274 .0 . 0 .0 . . 07/25/2059 . (1.A FE ....
..64831H-ANM-5 |NEW RESIDENTIAL MORTGAGE LOAN TRUST .......... [....o. . 02/25/2024 . | VARIOUS ......evvvvvrnnnnnns ... 10,761 .0 . 0 0 e . 10/25/2063 . [1.A FE ....
..65342R-AD-2 |NATIONAL FINL PARTNE .......eevvemmmmmmmmmnnnnnnnns [eeeeenn . 01/31/2024 . | ZERO STAGE CAPITAL ..... ..920,068 .0 . 0 613 |.... . 08/15/2028 . [5.A FE ....
..65342R-AE-0 | NATIONAL FINL PARTNE ........evvvmmmmmmmnmnnnnnnnns [eeneenn . 02/01/2024 . | ZERO STAGE CAPITAL ..... . . .0 . 0 . . .(10,351) |....... (10,351) . 08/15/2028 . [4.A FE ....
..654740-BQ-1 |NISSAN MTR ACCEP COR ......ccovvveviiiiiiiiiiiieens [eeeenn . 03/08/2024 . | VARIOUS ......oevvvvveinnnns . ... 615,000 . .0 . 0 615,000 |.. v (B4) |eeeeeeee. (54) . 03/08/2024 . [2.C FE ....
..665859-AT-1 |NORTHERN TR CORP ........coovvriiiiiiiniiinns [ . 01/29/2024 . |MK TAXES SYS .. . 1,210,025 ,250,000 01,249,212 |.... .0 . 0 ,249,226 |.. . (39,201) |.... . 08/03/2028 . [1.E FE ....
..670843-AA-9 | ONSLOW BAY FINANCIAL LLC ..coovvveeeeeeeeeeeeeeees [ . 02/25/2024 . ... 18,059 ...18,058 |.... .0 . 0 . 03/25/2063 . [1.A FE ....
..670855-AB-1 | 0BX TRUST 2023-NOM1 ......covvvvvriiiiiiiiiiiinnnns [ . 02/25/2024 . |VARIOUS ...ovvvvviiiiiiiiins oo | 6,520 .0 . 0 .0 . 11/25/2062 . (1.C FE ....
..670855-AC-9 | 0BX TRUST 2023-NaM1 02/25/2024 . 19,560 0 0| 0| . 11/25/2062 . [1.G FE ....
. 67107F-BL-0 | 0ZLM LTD ... 01/17/2024 . [MORTGAGE PAYDOWN 74,252 K K 0 0| 0| . 10/17/2029 . (1.A FE ....
..67112A-AA-9 | OZLM XXI 2018-21 . 02/16/2024 . | VARIOUS ... .. 122,057 ..722,057 ..722,274 | ..722,244 | 0 0| .722,206 (149) |. . 01/20/2031 . [1.A FE ....
..67117D-AA-8 | 0BX TR 2022-NQM7 . . | 02/25/2024 . | VARIOUS ..5,279 5,219 .5,283 | 5,279 | 0 0| .5,2719 0| . 08/25/2062 . [1.A FE ....
..67117D-AB-6 | 0BX TR 2022-NQM7 . . |- 02/25/2024 . | VARIOUS ... . 2,640 .2,6%6 |. . 2,640 |. 0 0| . 2,640 0| . 08/25/2062 . [1.C FE ....
..67117D-AC-4 | 0BX TR 2022-NOM7 ..o [ . 01/25/2024 . | MORTGAGE PAYDOWN .... 3,69 ... 3,654 |.... .0 . 0 .3,6% |.. 0 . 08/25/2062 . [1.F FE ....
.67117P-AB-9 | OBX TR 2023-NQM3 .......eevvvrmmmmmnnnnnniinnninnnns [ eeeeenn . 02/25/2024 . | VARIOUS ... ...11,081 11,077 . 11,081 .0 . 0 .. 11,081 0 . 01/25/2063 . [1.C FE ....
..67117P-AC-7 | O0BX TR 2023-NOM3 .......ccceviiunnnnnnnnnnnnnnnnnn f[eeeens . 02/25/2024 . | VARIQUS ... ...11,081 ...11,081 ...11,081 0. .0 . .. 11,081 0. . 01/25/2063 . [1.G FE ....
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. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC ..coovvveeeeeeeeeeeeeeees [ . 02/25/2024 . | VARIOUS ... o123 ...11,231 11,230 | 11,231 .0 .0 . 0 11,231 |, . 07/25/2063 . [1.C FE ....
..67117Y-AC-8 | OBX TR 2022-NOM8 .......ceoeevvieiiiieiiiiiiiiiienns [ . 02/25/2024 . | VARIOUS ... ... 4,207 ... 4,100 |.... R I .0 . 0 ... 4,207 |.. . 09/25/2062 . [1.F FE ....
..67118H-AC-4 | 0BX 2024-NOM2 TRUST .....ccoovvveeiniiiinenins [ . 02/25/2024 . | MORTGAGE PAYDOWN ... ....3,788 ....3,788 |.... .0 .0 . 0 ...3,788 |.. . 12/25/2063 . [1.C FE ....
..67118L-AA-9 | OBX TR 2022-NQM9 ..........evvmmmmmmmnnnnnnnnnnnnnnn [erneenn . 01/25/2024 . | MORTGAGE PAYDOWN ... ...10,116 ...10,109 |.... .0 .0 . 0 ..10,116 |.. . 09/25/2062 . [1.A FE ....
..67118L-AC-5 | OBX TR 2022-NQMI .........eevmmmmmmmmmnnnnnnnnnnnnnn [eeeeenn . 01/25/2024 . | MORTGAGE PAYDOWN ... ....1,686 ... 1,657 |.... .0 .0 . 0 .1,686 |.. . 09/25/2062 . [1.C FE ....
..67118L-AD-3 | OBX TR 2022-NOM9 .........eevvmmmmmmmmnnnnnnnnnnnnnn [eeneenn . 01/25/2024 . | MORTGAGE PAYDOWN ... .... 1,686 ... 1,643 |.... .0 .0 . 0 .1,686 |.. . 09/25/2062 . [1.F FE ....
..67181D-AA-9 | OAK ST INV GD NET LS ...evvnnnniiiis oo . 03/20/2024 . | MORTGAGE PAYDOWN ... .... 1,063 ....1,082 |.... I & .0 . 0 .1,063 |.. . 11/20/2050 . (1.A FE ....
..67190A-AA-4 | OEAK STREET INVESTMENT GRADE ................ce. [oeeenn . 02/20/2024 . | MORTGAGE PAYDOWN ... 1,143 L1143 U I .0 . 0 1,143 ). . 01/20/2051 . [1.A FE ....
..673919-AB-2 | 0BX TR 2023-NQM5 ... . 01/25/2024 . | MORTGAGE PAYDOWN ...14,619 ...14,619 |.... ...0 ] .0 . 0 .. 14,619 |.. . 06/25/2063 . [1.C FE ....
..67448G-AA-1 | 0BX TR 2023-NM4 . 02/25/2024 . [VARIOUS ......... .9,118 .9,074 |. A 0 0| .9, 118 . 03/25/2063 . [1.A FE ....
..67448G-AB-9 | 0BX 2023-NaM4 TR ... . 01/25/2024 . | MORTGAGE PAYDOWN ... ....9,118 ... 9,118 |, .0 .0 . .0 . .9, 118 | . 06/25/2028 . [1.C FE ....

ISSUE CALLED at 100.

..67578F-AC-1 | OCTAGON INVST PARTNE .......oovvvvviviiiiiiinninnns [oeeenn V78 (<172 R R R 375,000 [oeeeerennns 375,000 |........... 360,938 |........... 362,584 |..........e.e. [V 174 |l 0 [V R 362,758 . 01/15/2083 . [1.C FE ....
..682687-AA-6 | ONEMAIN DIR AUTO REC ......covvvvvrriiiiiieieieeens oo . 03/14/2024 . | MORTGAGE PAYDOWN ... . 07/14/2028 . [1.A FE ....

o o

..68377H-AA-2 | OPORTUN ISSUANCE TR ...oooeiiiiiiiiiiiiiiieceees | e . 03/08/2024 . [MORTGAGE PAYDOMN ... . 10/09/2029 . |1.D FE ....

ISSUE CALLED at 100000 |

..69122D-AA-7 | OHL ROCK CLO LTD ..eeevvieieeeiiiiieeeeiiieeees [ aeeees . 12/29/2023 . . 05/20/2031 . [1.A FE ...
..B69377T-AB-2 | PRKCM TRUST OTHER ABS ..... |.eeeeen . 01/25/2024 . [MORTGAGE PAYDOWN R . 08/25/2057 . |1.C FE ....
..69377T-AC-0 | PRKCM TRUST OTHER ABS ..... |....... . 01/25/2024 . [MORTGAGE PAYDOUN ........ . 08/25/2057 . |1.F FE ...
..B69478X-AC-9 |PACIFIC PREMIER BANC .....ovvvieiiiiiiiiieiiiiiis | eeeeens . 03/08/2024 . [ ZERO STAGE CAPITAL ..... . . (1,996) |.... . 09/03/2024 . |2.B FE ....
..709599-BF-0 | PENSKE TRUCK LEASING ........oeerieiimiiiieneeiiis | aeeees . 03/14/2024 . [ ZERO STAGE CAPITAL ..... .. 700,000 760,228 |.... (8,615) |.... . 07/01/2024 . |2.B FE ....

. 01/15/2032 . |3.C FE ....
. 03/27/2025 . |1.F FE ...
. 03/01/2027 . |4.A FE ....
. 09/18/2036 . |1.A FE ...
. 08/25/2068 . |1.A FE ....
. 03/15/2024 . |1.F FE ...
. 10/01/2024 . |2.C FE ....

.156,891
.9,307
.186,926
.810,483
. 4,963
500,000 |..

..156,891
.9,307 |.
..186,724 |.

. 157,000 ..4,475 |
(D]
..4,074 ).
. (12,485) |
.0 [

0 f...

.(5,404) ...

..71424V-AA-8 | PERMIAN RES OPER LLC ..
..729914-AA-Q | PMT CREDIT RISK TRANSFER TRUST
..737446-AM-6 | POST HLDGS INC ....
..743320-AA-1 | PROGRESS RES TR
.. T4390K-AK-4 | PRPM 2023-NQM2 TRUST ..

..74456Q-BD-7 | PUBLIC SVC ELEC GAS CO MT .
..T4762E-AG-7 | QUANTA SVCS INC ..

01/08/2024 . | ZERO STAGE CAPITAL
02/28/2024 . | VARIOUS
02/27/2024 . | VARIOUS
02/20/2024 . | VARIOUS
02/25/2024 . | VARIOUS
....... . 03/15/2024 . [MATURITY . .
....... . 03/14/2024 . [ ZERO STAGE CAPITAL .....

..156,890 |.

. 4,963
.... 500,000
.. 210,000

..748956-AB-5 | RCKT MORT TRUST ......ooeiieeiiiiiiiieiiiieees | aeeees . 02/25/2024 . . 09/25/2043 . |1.A FE ...
.. TA935W-AP-9 |RCKT MTG TR ..o [ . 02/25/2024 . . 06/25/2043 . |1.A FE ...
..74938D-AA-1 | RCKT MTG TR 2021-3 ....eoveriiiiiiiiciciiieeees | aeeees . 02/25/2024 . . 07/25/2051 . |[1.A FE ...
..74938W-AB~7 | WOODWARD CAPITAL MANAGEMENT .........ccceevreriss | eeeeens . 02/25/2024 . . 02/25/2052 . |1.A FE ...

. 10/15/2027 . |3.C FE ....
. 12/25/2051 . |1.A FE ...
. 01/25/2052 . |[1.A FE ...
. 01/12/2030 . [1.A FE ...

..749571-AF-2 | RHP HOTEL PPTY/ RHP
..75400X-AA-4 | RATE MORTGAGE TRUST ...
..75410R-AG-1 | RATE MORTGAGE TRUST ...
..75585R-RZ-0 | REAL ESTATE ASSET LIGQUIDITY TRUST .

. |- 03/22/2024 . [ZERO STAGE CAPITAL .....
- |- 02/25/2024 . [VARIOUS ...
03/15/2024 . | VARIOUS ...

. 03/12/2024 . | MORTGAGE PAYDOIN ...
ISSUE CALLED at 108.
..780153-BL-5 [ROVAL CARIBBEAN GROU .......vovveoveeceeeeenernen | enean L 03/05/2028 . | veeverereerereieieeins [oeeeereeeeeeeens [ 341,199 315,000 |........... 315,000 [........... 315,000
.T8397K-AA-0 [ SEG HOLDING LLC / SE .ovovveveveeeeveeeeeesens [ v . 02/06/2024 . | ZERD STAGE CAPITAL ... 01,232,688 |........1,210,000 |........1,200,825 |........ 1,215,869 |...
..78398A-AD-5 [ SFS AUTO RECV SEC TR 01/23/2024 . | ZERO STAGE CAPITAL ..711,609 705, 704,928 |. 704,936 |.
..78449V-AB-2 [ SNB PRIVATE ED LN TR .. 02/25/2024 . | VARIOUS ... 48,863 . 469 |. 48,293 |.
..T8471H-AB-4 [SOFI PRFSSNAL LN PRG 03/15/2024 . |MORTGAGE PAYDOIN 49,446 , 79 |. 49,485 |.
..78487J-AB-2 | SVC ABS LLC 2023-1 . 03/20/2024 . |MORTGAGE PAYDOIN .31 311
ISSUE CALLED at 100.
L T9548V-AL-0 [SALLY HLDGS LLC v.voeoeveeeeeeeeeeeeeiens [ v L 03/13/2028 | veeeeeeeeererseeeeens oo [ 275,000 |ovvee... 275,000 |........... 266,063 |.......... 267,008 oo, (O 788 |, (O 788 |, [ — 267,79 |ovvveeennn. L 7,204 | 7,204 oo, 4,383 |. 12/01/202%5 . |3.C FE ...
..81105D-AA-3 | SCRIPPS ESCRON 11 IN N ..vovocvececececeecienee [ v . 02/16/2024 . | ZERQ STAGE CAPITAL ..v. |oveovevererciins oo 319,950 |.......... 395,000 |........... 323,671 |.ooevna. 335,141 oo [l 1,377 |, [l 1,377 |, [l 336,517 |ooooveerenens [ (16,567) |........ (16,567) |...oovvev 9,184 |. 01/15/2029 . [3.C FE ...

OO0 0000000000000 O OO O O
OO0 0000000000000 OO O O O

o
o

........... 315,000 eevenneeeennn 0 [oillll.. 46,847 [ 08/15/2027 . |3.A FE ...
1,240,327 |.. . (7,639) . 10/15/2028 . |4.A FE ...

.704,936 .6,673 |.. . 10720/2028 . |1.A FE ...
48,863 . 09/25/2054 . |1.A FE ...
49,446 . 06/15/2048 . |1.A FE ...
313 . 02/20/2053 . |1.C FE ....

oo ocoo
oo ocoo
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..81105D-AB-1 | SCRIPPS ESCROW 11 IN «oooeeeiiiiiiiiiiiiiiiiieees [ . 02/16/2024 . | ZERO STAGE CAPITAL ..... s | 768,788 ). 1,245,000 |........1,137,187 |...........915,137 |....... 231,902 |.. .0 . 0 e 1,148,394 .. . 01/15/2031 . [4.C FE ....
..81747J-AX-4 | SEQUOTA MTG TR ..eovvvrrviiiiiiiiiiiiiieieeeeeeeeeens oo . 02/25/2024 . |VARIOUS .....cevvvvrrnnnnnns .0 . 0 . 07/25/2048 . [1.A FE ....
..817743-AA-5 | SERVPRO MTR ISSUER ......coovvvviiiiiiieiiiiiieeeens [ . 01/25/2024 . | VARIOUS ... .0 . 0 . 10/25/2049 . [2.C FE ....
..817743-AE-7 | SERVPRO MASTER 2021~ .......covvvviriiiiiiiniienens [eeeens . 01/25/2024 . | VARIOUS ... .0 . 0 . 04/25/2051 . [2.C FE ....
..820259-BA-7 | SINCLAIR TELEVISION ..eevvvvvinnninnnnnnniinininnnn [eeeeenn . 01/12/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 . 12/01/2030 . (4.B FE ....
..83406N-AA-4 | SOFI PRFSNL PRG 2021 ..........cooeveeeeennnnnnnnns [ oeenn . 03/15/2024 . | MORTGAGE PAYDOWN .0 . 0 . 02/15/2047 . (1.A FE ....
..83407E-AA-2 | SOFI CONSUMER LN TR ...oooveiiieniiiiiis [ . 03/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/15/2031 . [1.A FE ....
..83546D-AG-3 | SONIC CAP LLC 2020-1 .....covvvvrririiiiiieieeeeens [ . 02/20/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2050 . (2.B FE ....
..83546D-AJ-7 | SONIC CAP LLC 2020-1 ....coovvvviriiiiiiiiiiiieeens [eeeens . 02/20/2024 . | MORTGAGE PAYDOWN ... . . ... .0 . 0 . 01/20/2050 . (2.B FE ....
..83546D-AQ-1 | SONIC CAPITAL LLC ... 02/20/2024 . [MORTGAGE PAYDOWN ... 750 ... 748 | 0 0| . 08/20/2051 . [2.B FE ....
..84762L-AV-7 | SPECTRUM BRANDS INC 02/01/2024 . [ZERO STAGE CAPITAL ... . 2,065,613 .1,043,076 |. 0 0| . 1,083,469 . 10/01/2029 . (4.B FE ....
..84762L-All-5 | SPECTRUM BRANDS INC ... 02/06/2024 . [ ZERO STAGE CAPITAL ... .. 863,981 ..823,814 |. 0 0| .832,743 . 07/15/2030 . (4.B FE ....
..85172F-AN-9 | SPRINGLEAF FINANCE CORP .........eevvrmmmmmnnnnnnn [ereeenn . 01/26/2024 . | ZERO STAGE CAPITAL ..... . 1,084,338 ,062,434 |.... .0 . 0 ,062,708 |.. . 03/15/2026 . 3.B FE ....
..85205T-AN-0 | SPIRIT AEROSYSTEMS | ...eevvvvvvvvvriiiniiiiiiiiins [eeeenn . 02/21/2024 . | ZERO STAGE CAPITAL ..... .. 596,673 .0 . 0 . 11/30/2029 . (3.C FE ....
..85207U-Ad-4 | SPRINT CORP .....cooeeriiiiiiiiiiiiiiiii [ . 01/09/2024 . | ZERO STAGE CAPITAL .0 . 0 . 02/15/2025 . (2.B FE ....
..85207U-AK-1 | SPRINT CORP .....ccoeereiiiiiiiiiiiiiiie [ . 01/31/2024 . | ZERO STAGE CAPITAL .0 . 0 . 03/01/2026 . 2.B FE ....
..85573H-AA-8 | STARWOOD MTG RES TR .......evvvvvvvvmnennnnnnnnnnnn [eeeeenn . 02/25/2024 . |VARIOUS .....covvvvevennnns .0 . 0 . 05/25/2065 . [1.A FE ....
..86212V-AE-4 | STORE MSTR FDG I-VIT .o [ oo . 03/20/2024 . | MORTGAGE PAYDOWN .0 . 0 . 10/20/2048 . [1.A FE ....
..86358E-PB-6 | STRUCTURED ASSET INV ...ooooveriiiiiiiiis [ . 01/25/2024 . | VARIOUS .0 . 0 . 11/25/2034 . [1.A FM ...
..86614-AE-6 | SUMMIT MIDSTREAM HLD ........evvvvmmmmmnnninininnns [ ereeenn . 12/15/2023 . | ZERO STAGE CAPITAL .0 . 0 . 10/15/2026 . [4.A FE ....
..86944B-AF-0 | SUTTER HEALTH ..... 03/07/2024 . [ZERO STAGE CAPITAL ... 0 0| . 08/15/2025 . [1.E FE ....
..87161C-AN-5 | SYNOVUS FINL CORP ... 03/06/2024 . | ZERO STAGE CAPITAL 0 0| .. . 08/11/2025 . [2.C FE ....
..872480-AE-8 | TIF FUNDING |1 LLC . 03/20/2024 . 0 0| L0 .0 . 02/20/2046 . (1.E FE ....
..87264A-CV-5 | T MOBILE USA INC . . |- 12/29/2023 . | ZERO STAGE CAPITAL 0 0| ..3,052 |. .3,052 |.. . 01/15/2033 . 2.B FE ....
..87470L-AH-4 | TALLGRASS ENERGY PAR . |- 01/23/2024 . | TENDER/EXCHANGE .... 0 0| . ..6,725 |. .6,725 |.. . 10/01/2025 . [3.C FE ....
..87470L-AL-5 | TALLGRASS ENERGY PAR ..........eevvvmmmmmmnnnnnnnns [erneen . 03/08/2024 . | ZERO STAGE CAPITAL .0 . o0 ] 1,235,000 .. (1,825)|........ (1,825) . 02/15/2029 . [3.C FE ....
..88033G-DB-3 | TENET HEALTHCARE COR .......cevvvvvvmmvmiiiniiinnns [eeeeenn . 03/08/2024 . | ZERO STAGE CAPITAL .0 . 0 .. 130,000 |.. .. (2,600) |........ (2,600) . 11/01/2027 . [3.C FE ....
..88033G-DK-3 | TENET HEALTHCARE COR .......cevvvvvvvvvvvvnrninnnns [erneenn . 03/06/2024 . | ZERO STAGE CAPITAL .0 . 0 . (49,010) |....... (49,010) . 10/01/2028 . [4.C FE ....
..88033G-DS-6 | TENET HEALTHCARE COR .......eevvvvvvvvvnninniiinnns [eeeeenn . 03/06/2024 . | ZERO STAGE CAPITAL .3,080,960 |.... .0 . 0 . (59,977) |.... . 02/01/2027 . [4.A FE ....
..88240T-AA-9 | TEXAS ELEC MKT STABI ....eevvvvvvviiiiiiiiviiennnns [ oo . 02/01/2024 . | MORTGAGE PAYDOWN ........ ...29,609 |.... .0 . 0 . 08/01/2036 . [1.A FE ....
..88315L-AE-8 | TEXTAINER MARINE VII .oooovreiiiiiiii [ . 03/20/2024 . | MORTGAGE PAYDOWN ... ...12,088 |.... .0 . 0 . 08/20/2045 . [1.F FE ....
..88315L-AS-7 | TEXTAINER MARINE . 03/20/2024 . [MORTGAGE PAYDOWN .3,986 | 0 0| .0 . 08/20/2046 . (1.F FE ....
..885160-AA-9 | THOR INDS INC 01/09/2024 . | ZERO STAGE CAPITAL ..325,121 | 0 0| . (42,315) |. . 10/15/2029 . [4.A FE ....
..88579Y-BB-6 | 3M CO ............ 02/14/2024 . [MATURITY . ..549,968 |. 0 0| . 02/14/2024 . (1.G FE ....
..886312-AA-5 | TIAA BANK MTG LN TR 02/25/2024 . | VARIOUS 0 0| . 07/25/2048 . [1.A FE ....
..89173U-AA-5 | TOWD PT MTG TR .... 02/25/2024 . | VARIOUS ... 0 0| . 06/25/2057 . (1.B FE ....
..89179X-AL-9 | TOWD POINT ASSET TR ....eevvvvvvvrnrmnnnnnnnnnnnens [ereeenn . 03/20/2024 . | MORTGAGE PAYDOWN .0 . 0 . 1172172061 . [1.A FE ....
..89179Y-AR-4 | TOWD POINT MORTGAGE TRUST .......ccoevvvviiiiiies [ereeenn . 02/25/2024 . | VARIOUS .0 . 0 . 11/25/2061 . [1.A FE ....
..89181X-AM-3 | TOWD POINT MTG TR ...oooeeeiiiiiiiiiniii [ . 02/25/2024 . | MORTGAGE PAYDOWN .0 . 0 . 07/25/2063 . [1.A FE ....
..89182F-AA-7 | TOWD POINT MORTGAGE TRUST ......cccoevvvviiiiiins [ereeenn . 02/25/2024 . | VARIOUS ... .0 . 0 . 10/25/2063 . [1.A FE ....
..89183C-AA-3 | TOWD POINT MORTGAGE ..........eevvmmmmmmmmmnnnnnnnn [ereeenn . 02/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2064 . [1.A FE ....
..89183C-AB-1 | TOWD POINT MORTGAGE TRUST .......cceovvvvviiiiins [ereeenn . 02/25/2024 . | VARIOUS .....oevvvvrrnnnnnns .0 . 0 .. . 01/25/2064 . [1.A FE ....
..89231E-AA-1 | TOYOTA AUTO LN EXTND . |- 02/21/2024 . | ZERO STAGE CAPITAL .. .0 . 02,313,107 .. . 04/25/2085 . [1.A FE ....
..89237M-AA-7 | TOYOTA AUTO LN EX NT .. . |- 02/05/2024 . [ZERO STAGE CAPITAL ..... |oeeeerervervreernnns founnns 2,400,836 .0 . ...0 2,333,993 |.. . 02/25/2034 . [1.A FE ....
..893647-BH-9 | TRANSDIGM INC ..... 03/15/2024 . | ZERO STAGE CAPITAL . 1,386,385 .. 1,385,000 1,392,956 |. (1,846) |. 0 . (1,846) . 1,374,945 . 03/15/2027 . [4.C FE ....
..893830-BX-6 | TRANSOCEAN INC ... . 02/15/2024 . | MORTGAGE PAYDOWN ... .. 26,350 ...26,350 ...21,075 |.... ... (15)]. 0. . (15))... ..27,053 |. . 02/15/2030 . [4.B FE ....
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..89383J-AA-6 | TRANSOCEAN POSEIDON .....evvvnunnnniiniiiiiiiiini [eeeenn . 02/01/2024 . | MORTGAGE PAYDOWN ... 20,100 ...20,100 . 17,204 ... ..2,833 |..........2,833 . 02/01/2027 . (4.B FE ....
..B968OH-AE-2 | TRITON CONTAINER FIN ...ooovvrriiiiiiiiiiiiinieeens [ . 03/20/2024 . | VARIOUS ... 19,479 ...18,354 |.... . 03/20/2046 . (1.F FE ....
..896818-AU-5 | TRIUMPH GROUP INC NE ......ccooviiiiiiiiiiiiiieeens [ . 03/04/2024 . | CORPORATE REORG .... ... 72,100 . 03/15/2028 . [5.A FE ....

0[..

..90278K-AZ-4 |UBS COML MTG TR ....ccoviiiiiineiiiiiiieeiiiiins [ eeeeens . 01/18/2024 . [MORTGAGE PAYDOUN ........ [.... ... 80,204 . 12/15/2051 . |1.A FE ...
..90853T-AC-4 |UBER TECHNOLOGIES IN ......coveiiiiiiiiiiiiiiics | e . 03/15/2024 . [ ZERO STAGE CAPITAL ..... ..8,676 |.... . 11/01/2026 . |3.B FE ....
..90353T-AE-0 | UBER TECHNOLOGIES IN ....ovvvveeiiiiiiiiiiiiiiins | eeeeens . 03/15/2024 . [ ZERO STAGE CAPITAL ..... . (8,865) |.... . 09/15/2027 . |3.B FE ....
..907818-EY-0 |UNION PAC CORP .....coeeeiiiiiiieiiiiiiiieeceeies [ aeeees . 02/12/2024 . | CITIGROUP .. (94)]... . (15,693) |.... . 09/10/2028 . |1.G FE ....

. 10/15/2027 . |1.E FE ....
. 02/01/2024 . |3.C FE ....
. 02/01/2028 . |4.C FE ....
. 04/01/2026 . |4.B FE ....

....... . 01/15/2024 . [MORTGAGE PAYDOUN ........ [....
....... . 02/01/2024 . [MATURITY .......cccennes

03/06/2024 . | ZERO STAGE CAPITAL
03/05/2024 . | ZERO STAGE CAPITAL

..90931G-AA-7 |UNITED AIRLINE INC .
..910047-AH-2 | UNITED AIRLS HLDGS I ..
..91705J-AC-9 | URBAN ONE INC ........
..91740P-AC-2 | USA COMPRESSION PART

.(16,103) |

113,000
.2,491,577

...96,157 |
. 2,484,755 |.

..9,203 |

...21,048 |.

..92212K-AA-4 | VANTAGE DATA CTR ... 03/15/2024 . | MORTGAGE PAYDOIN ... . . L.22,421 | .. 22,466 . 07/15/2044 . |1.G FE ....
..92348K-CD-3 | VERIZON MASTER TR .....ovimiiiiiiiiiiceeiiieeee | eeees . 02/05/2024 . [ ZERO STAGE CAPITAL ..... . 1,216,450 1,189,853 |........ 1,189,855 |.... .1,189,858 |.. . 11/20/2029 . |1.A FE ...
..92538E-AA-5 | VERUS SEC 2021-R3 TR ....eeviiiiiiiiiiiiiiiiiiaes | eeeeens . 01/25/2024 . [ MORTGAGE PAYDOWN 12,680 ...12,680 |............ 12,680 |.... 12,680 |.. . 04/25/2064 . |1.A FE ...
..02538X-AA-3 | VERUS SECURITIZATION TRUST ...ccevvviiieeiiiies | eeeees . 02/25/2024 . o e e 3,341 .. 2,936 |............. 3,339 | ...3,341 |, . 02/25/2067 . |1.A FE ...
..92539D-AA-6 | VERUS SEC TR 2023-2 ......coeveiiiiiiiieiiiiiiens | eeeeens . 01/25/2024 . [MORTGAGE PAYDOWN ... ... 49,408 ...49,418 |............49,408 |.... ..49,408 |.. . 03/25/2068 . |1.A FE ...
..92530D-AC-2 | VERUS SEC TR 2023-2 ......coveeiiiiiiiieciiiiiees | aeeees . 01/25/2024 . [MORTGAGE PAYDOWN ... ... 37,056 ...37,063 |............37,056 |.... ..37,056 |.. . 03/25/2068 . |1.F FE ...
.. 92539G-AC-5 | VERUS SEC TR 2023-3 ......ooveiiiiiiiiiinniiiinns | eeeeens . 02/25/2024 . [MORTGAGE PAYDOUN ........ [oeeeeeeiiiiiiiianns i 3,526 ... 3,478 |............. 3,526 ... ... 3,52 |.. . 03/25/2068 . |1.F FE ....
..92539T-AB-9 | VERUS SEC TR 2023-4 .......oooviiiiiiiiiiiiiiiies | aeeens . 02/25/2024 . [ VARIOUS ... 13,585 ...13,585 |............ 13,585 |.... ..13,585 |.. . 05/25/2068 . |1.C FE ....
.. 92539T-AC-7 | VERUS SEC TR 2023-4 ......cooviiiiiiiiiiiniiiiens | eeeeens . 02/25/2024 . [ VARIOUS ... ... 13,585 ... 13,585 |.... .. 13,585 |.. . 05/25/2068 . |1.F FE ....
..92539X-AA-2 | VERUS SEC TR 2023-6 ... 02/25/2024 . | VARIOUS ..8,128 .8,128 |. .8,128 . 09/25/2068 . |1.A FE ...
..92540E-AC-7 | VERUS SECURITIZATION TRUST 02/25/2024 . | VARIOUS ... . 830 .0 .830 .0 f . 01/25/2069 . |1.F FE ...
..92556V-AD-8 |VIATRIS INC ............. 01/23/2024 . | ZERO STAGE CAPITAL .. 505,518 ..582,183 |. .582,317 . (76,799) | . 06/22/2030 . |2.C FE ....

. 05/01/2027 . |4.C FE ....
. 07/15/2024 . |2.C FE ....
. 05/13/2024 . |2.C FE ....
. 03/15/2024 . |2.A FE ...
. 06/17/2052 . |1.A FE ...
. 03/15/2024 . |2.A FE ...
. 03/15/2048 . |2.B FE ....
. 03/15/2052 . |2.B FE ....
. 08/20/2029 . |1.A FE ...
. 03/04/2024 . |2.B FE ....
. 06/15/2027 . |2.B FE ....
. 11/30/2029 . |1.G PL ....
. 03/15/2043 . |1.F FE ...
. 09/20/2025 . |4.A FE ...
. 09/19/2047 . |2.C FE ....
. 06/15/2028 . |1.A FE ...
. 04/06/2024 . |2.A FE ....

- |- 03/14/2024 . (ZERO STAGE CAPITAL ...
weeennn |- 01/702/2024 . | CORPORATE REORG .
....... . 01/02/2024 . [ CORPORATE REORG ...
....... . 03/15/2024 . [MATURITY
....... . 03/15/2024 . [MORTGAGE PAYDOWN ...
....... . 03/15/2024 . [MATURITY
....... . 03/15/2024 . [MORTGAGE PAYDOWN ...
....... . 03/15/2024 . [MORTGAGE PAYDOWN ...
03/20/2024 . | MORTGAGE PAYDOIN
03/04/2024 . | MATURITY ....
01/08/2024 . | ZERO STAGE CAPITAL
03/20/2024 . | P MORGAN ...

.194,448
.379,334

. (23,168) |.
. (20,965) |
.. (8,641)]....

..92840J-AD-1 | VISTAJET MALTA FIN P .
..92840V-AD-4 | VISTRA OPERATIONS CO ..
..92840V-AK-8 | VISTRA OPERATIONS CO ..
..92930U-AF-3 | IEC ENERGY GROUP INC ..
..95001V-AT-7 | WELLS FARGO COM MTG ...
..950400-AG-9 | WELLTOWER INC ..
..95058X-AE-8 | WIENDYS FDG LLC .
..95058X-AP-3 | WENDY'S FDG 2022-1 .
..96328D-BX-1 | WHEELS SPV 2021-1 ...
..96950F-AM-6 | WILLIAMS PARTNERS L P
..970648-AL-5 |WILLIS NORTH AMER IN ....
..BGHBB5-V8-0 | VICOF |11 TRUST OTHER ABS
..BGHBA1-H3-1 | CHESTERFIELD FINANCIAL HOLDING ... 01/03/2024 . | MORTGAGE PAYDOIN
..BL2678-67-2 | STARFRUIT FINCO B.V. ................ RO [ . 12/29/2023 . [ GOLDMAN SACHS ....
..G29630-AA-0 | AP HANSEL SPV, LLC OTHER ABS ..... [....... . 03/19/2024 . | JP MORGAN
..12614A-DK-3 | CNH CAPITAL CANADA RECEIVABLE . 03/15/2024 . | MORTGAGE PAYDOIN

..286181-AF-9 | ELEMENT FINL CORP ... . 03/21/2024 . [ ZERO STAGE CAPITAL .....
ISSUE CALLED at 100.000

..29250N-BQ-7 | ENBRIDGE INC MTN CDS ......eovveiiiiiiiiiianiinns Ao, . 03/05/2024 . | evveiiiiiiiniiinininiiiininnn e e 500,000 |.......... 500,000 |...........502,100 |........... 500,441 [oooeieiinnnns 0 foeeeenns (441) fornenienns 0 s (441)
.. 345213-HX-3 | FORD AUTO SECURITIZATION TRUST .....coeeeveeees | aeeens . 03/15/2024 . [MORTGAGE PAYDOUN ........ oo feenenn 802, 502,527
..44805R-AA-3 | HUSKY IMS CDN ESCROW .. . 03/04/2024 . [ ZERO STAGE CAPITAL E . 600,000 K
..448102-CB-4 | HYDRO ONE R [ . 01/29/2024 . [RBC DEXIA .....cceevveeees R ........5,000,000 |........ el 4,902,444 )
..477882-AK-7 | JOHN DEERE FINANCIAL .....vevveeviiviiiiiiiiiiies | eeeens . 01/03/2024 . [RBC DEXIA ..ooovvvvvverees fovveeiiiiiiiiiinnn foueen 2,937,240 |........ 3,000,000 |........ 2,871,630 |........ 2,936,756

.. 171,280
.. 358,369

. 168,805 |.
..379,360 |

152,985 |....
..697,472 |.
637,413 |....

152,985
..697,472
.. 630,000

.697,472
.629,998 |..

..697,472 |.
..630,529 |....

..697,472
..628,973

OO0 0O 0O 00 0000000000000 ODO0OODO0DOODODOODOOO OO0 OO O O O
OO0 0O 0O 00 0000000000000 O0OODODOODODOODOOO OO0 OO O O O

.......... 500,000 |..oovvieenenn 0 fereiiiiiiiiin 0 0 feinllll 14,923 (. 03/08/2026 . |2.A FE ...
.502,527 |.. . 11/15/2025 . |1.A FE ...
600,561 . 02/15/2029 . |4.C FE ....
.. 0 [l 4,992,506 |.. . . 02/28/2025 . |1.G FE ...
.......... 1242 {0 0)........2,937,998 | 0 foneel (798) . (758) ..l 15,409 L 07/17/2024 L )1E FE ...
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..617446-8D-4 | MORGAN STANLEY ......covvvvivvvveiiiiiiiiiiiiiiieenns [ eeeeenn . 02/07/2024 . |MATURITY Loovvviiiiiiiiinnn Joeeeeiieiieeeeeeens | 9,885,000 |........ 9,885,000 |........ 9,883,122 |.... JR Y PO 2 I ISR | B R 9,885,000 |.. . 02/07/2024 . (1.E FE ....
..69363T-AQ-5 |PSP CAP INC ...ccoeeeiiiiieieieeeeeeeeeee [ . 01/30/2024 . |RBC DEXIA oeevvvvviviieees oo s 6,369,020 |........ 7,000,000 |........ 7,002,380 |.... .0 . 0 e 7,001,329 |.. . 03/15/2028 . [1.A FE ....
.. 75585R-QY-4 |REAL ESTATE ASSET ....coevvvviviiiiiiiiiiiiiiiiienns [ eeeeen . 03/12/2024 . | MORTGAGE PAYDOWN ... . 187,268 . 190,761 .0 . 0 . 04/12/2024 . (1.A FE ....
.. 75585R-RM-9 | REAL ESTATE ASSET ......cevvvvvrvvvirriiririiininnns [eeeens . 03/12/2024 . | MORTGAGE PAYDOWN ......e. |ovveveeveeennnnnnnns Joveeennnnn 3,289 [oiiiiinnnns 3,289 .0 . 0 . 12/12/2028 . (1.A FE ....
..827314-AS-4 | SILVER ARROW CANADA LP .....coovvvrrinnnnnnnninins [ oens . 03/15/2024 . | MORTGAGE PAYDOWN 389,693 . . .0 . 0 . 10/15/2025 . [1.A FE ....
..87971M-AR-4 | TELUS CORP . 01/18/2024 . |RBC DEXIA ..9,500,000 .9,610,762 |.... .0 . . 0 . (46,564) |.... . 04/01/2024 . 2.B FE ....
..89117F-NR-6 | TD BANK . 02/14/2024 . |RBC DEXIA ....eevvvvvnnnnee ..2,800,000 .2,808,173 |.... .0 . . (482) ... 0 , . (60,735) |.... . 12/02/2024 . (1.E FE ....
..013822-AE-1 | ALCOA NEDERLAND HLDG . 01/09/2024 . | ZERO STAGE CAPITAL ..385,000 ..385,012 | 0 0 0| .385,012 (8,940) |. . 12/15/2027 . 3.A FE ....
..02156L-AA-9 | ALTICE FRANCE S A . 03/20/2024 . | ZERO STAGE CAPITAL ... . 200,000 ..184,528 |. 0 0| .197,879 . (29,879) |. . 02/01/2027 . [5.A FE ....
..03217C-AB-2 | AMS OSRAM AG . 02/02/2024 . | ZERO STAGE CAPITAL .... 360,000 .0 . 0 . . . 03/30/2029 . (3.C FE ....
..04002B-AA-3 | AREIT LTD 2023-CRES ... . 01/18/2024 . | MORTGAGE PAYDOWN .....oee |ovvevvvvviinininnnns Jovveeennd 211 [, 4,211 .0 . 0 . 02/17/2028 . [1.A FE ....
..05530Q-AP-5 |B AT INTL FINPLCD . . 01/03/2024 . | ZERO STAGE CAPITAL ..235,000 0 0| (5,682) |. . 03/16/2028 . 2.A FE ....
..055300-A0-3 |B AT INTL FINPLCD . . 02/27/2024 . | ZERO STAGE CAPITAL 45,000 0 0| 45,062 .89 |. . 02/02/2029 . [2.A FE ....
..12807C-AA-1 | CAL FDG IV LTD . 01/25/2024 . | MORTGAGE PAYDOWN ........ ...11,687 .0 . .0 . .. 11,687 |.. .0 . 09/25/2045 . 1.F FE ....

ISSUE CALLED at 104.938

..143658-BJ-0 | CARNIVAL CORP MTN BE .. . 01/29/2024 . | evveiiiiiiie . .... 200,000 .... 200,000 |.......... 200,000 |.... 200,000 |.. . 08/01/2027 . 3.A FE ....
..143658-BN-1 | CARNIVAL CORP MTN BE . 02/09/2024 . | ZERO STAGE CAPITAL .. 533,250 ..540,000 ..514,350 |. ..522,626 |. .523,192 . 03/01/2027 . [4.C FE ....

..22550L-2L-4 | CREDIT SUISSE NY .... . 01/31/2024 . | ZERO STAGE CAPITAL ..... .. 201,736 285,000 284,430 |...........284,698 |.... .284,722 |.. . 01/09/2025 . [1.E FE ..

ISSUE CALLED at 100.000

..404280-BZ-1 |HSBC HLDGS PLC ... L 03/11/2028 . [ ceveveeeeieeeee 500,000 ..... 500,000 520,390 |...........504,564 |.... 503,835 |.. . 03/11/2025 . [1.6 FE ...
..404280-DZ-9 |HSBC HLDGS PLC . . 03/07/2024 . | ZERO STAGE CAPITAL ..681,845 . 675,000 . 675,000 |. . 675,000 |. 675,000 . 08/14/2027 . [1.G FE ...
..456837-BB-8 | ING GROEP N.V. . . 01/03/2024 . | ZERO STAGE CAPITAL ... .. 289,293 . 300,000 . ..286,773 |. .286,804 . 03/28/2028 . [1.G FE ...
..629571-AA-8 | NABORS INDS LTD .. . 02/29/2024 . | ZERO STAGE CAPITAL .. 307,320 . ..208,490 |. .304,576 . 01/15/2026 . [5.B FE ...
..65120F-AE-4 | NEWCREST FINANCE PTY . 12/28/2023 . | CORPORATE REORG .... ... 250 ..206,826 |. .206,820 . 05/13/2050 . [2.A FE ...
..65558R-AD-1 | NORDEA BK ABP MED TE .. . 01/08/2024 . | ZERO STAGE CAPITAL ..... . 1,012,250 ..999,500 |.... . , . 09/22/2027 . [1.F FE ...
..716973-AE-2 |PFIZER INVT ENTERPRI .. . 02/15/2024 . | GOLDMAN SACHS ............ . 2,973,726 |.... (34,791) . 05/19/2033 . [1.F FE ...
.. 75968N-AD-3 | RENAISSANCERE HLDGS . 01/03/2024 . | ZERO STAGE CAPITAL . 200,000 ..191,804 |. . (6,358) |.. . 04/15/2029 . [1.G FE ...
..865621-CC-2 | SUMITOMO MITSUI FIN . 01/12/2024 . | MATURITY ..1,200,000 .1,200,000 |. .0 . . 01/12/2024 . (1.G FE ...
..88315L-AG-3 | TEXTAINER MARINE VII . . 03/20/2024 . | MORTGAGE PAYDOWN ... ...24,388 |.... . 09/20/2045 . [1.F FE ...
..88315L-AL-2 | TEXTAINER MARI CONT ... D..... . 03/20/2024 . | MORTGAGE PAYDOWN ... e 9,969 | . . 02/20/2046 . [1.F FE ...
..892331-AN-9 | TOYOTA MOTOR CORP ..... |- 01/03/2024 . MK TAXES SYS .. . 750,000 . 750,000 |. . 750,000 |. .0 750,000 . 03/25/2031 . [1.E FE ...
..AX8006-40-2 | QNB_FINANCE .. |D..... . 03/28/2024 . | MATURITY ..1,000,000 ..1,059,210 |........ 1,006,784 |.... s . (5,784)]... .....1,000,000 |.. . 03/28/2024 . [1.E FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 163,376,986 171,651,005 168, 106,883 160,203,873 2,969,706 39,034 3,008,740 167,755,498 XXX XXX
..464288-63-8 | ISHARES INTERMEDIATE CREDIT ....ooovvveveeeeeeees | eeeeees | 03/08/2024 . |MORGAN STAMLEY ........... |.............0.000 [......... 41,295 [................. 0 |............44,236 |............41,600 |..........2,636 |...............0 Joovrrrrrrrnnns 0 Jooeeeennn 2,636 | 0. 44236 |0 0 e (2,940 e (2,940 [ 283 [l e, 2B ........
1619999999. Subtotal - Bonds - SVO Identified Funds XXX XXX
..92043J-AB-1 | WARBURG PINCUS TL SOFR+390 12/1/28 PIK ....... [....... . 03/22/2024 . | JP MORGAN ................. . 12/01/2028 . [1.G FE ....
..BL2618-39-7 |ARBY'S RESTAURANT CORPORATE ..... [....... . 01/22/2024 . | GOLDMAN SACHS . . 01/17/2025 . [4.A FE ....
..BL2629-47-7 | SCIENTIFIC GAMES CORP - A CORPORATE ..... |....... . 12/29/2023 . . 08/14/2024 . (4.B FE ....
..BL2636-58-9 | TRANSDIGM INC CORPORATE ..... |...ee. . 01/25/2024 . |PRIOR YEAR INCOME ....... .. . 08/22/2024 . [4.A FE ....
..BL2689-09-1 | ALLIANT TECHSYSTEMS INC CORPORATE ... 12/14/2023 . [ GOLDMAN SACHS .... .. 121,183 .. 124,900 ..121,183 | ..123,974 |. .123,946 .(2,793) |. . 05/10/2025 . (4.B FE ....
..BL2959-40-3 | STAPLES INC CORPORATE 01/11/2024 . [ GOLDMAN SACHS ... .. 508,637 . 631,807 ..617,591 |. ..596,817 |. .625,298 . (26,662) |. . 04/12/2026 . [4.A FE ....
..BL2969-54-3 | MOMENT IVE PERFORMANCE ............... 01/12/2024 . [PRIOR YEAR INCOME ....... |oeeeeeriiiiiiiniinns Jevverienneenennn 0 [ B L | 1 N | N R | B R .0 . 05/15/2024 . [4.C FE ....
..BL3112-35-8 | CLEAR CHANNEL OUTDOOR HOLDINGS 03/18/2024 . | OAKTREE ... ..180,233 |. ..8,059 . 08/21/2026 . [4.B FE ....
..BL3200-37-7 | CAMELOT US ACQUISITION CORPORATE 01/31/2024 . | VARIOUS . 658 . 10/31/2026 . (4.B FE ....
..BL3236-02-5 |ENTERCOM/CBS RADIO .....eevvvvvveeiiiiiiiiiiiiiieens [ eeeenn . 01/11/2024 . | VARIOUS ... . (92,705) |.... . 11/17/2024 . [4.B FE ....
..BL3274-93-5 |PRESIDIO HLDGS INC ...cevveeeeeeeeeeeeeeeeeeeeeeeen [ . 12/29/2023 . | VARIOUS ... . (10) . 12/19/2026 . [4.A FE ....
..BL3295-14-6 |NFP CORP ......eevvvvvevernnnnnnnnnernnennnsnnnnnnnnnns [ eeeeenn . 01/31/2024 . | VARIOUS ... . 02/13/2027 . [4.A FE ....
..BL3299-92-4 | ZAYO GROUP HOLDINGS INC ........evvvvvvvvvvnnnnnns [ernennn . 12/29/2023 . | VARIOUS ... . 03/09/2027 . (4.C FE ....
..BL3300-21-9 | ASSUREDPARTNERS INC .......ccccoeiiiiiiiiiiiiiiiiss [eeeens . 12/29/2023 . | VARIOUS ... . 02/13/2027 . [4.B FE ....
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..BL3425-25-5 | GAINWELL ACQUISITION CORPORATE ..... [....... . 12/29/2023 . | GOLDMAN SACHS ... .0 . 0 (D . 10/01/2027 . (4.B FE ....
..BL3566-84-4 |PERATON CORP ........cccoeeiiiiiiiiiiiiiiiiiienieeens oo . 12/29/2023 . | GOLDMAN SACHS ... .0 . 0 . 02/01/2028 . [4.A FE ....
..BL3559-85-5 |UBER TECHNOLOGIES IN CORPORATE ..... |....... . 12/29/2023 . | GOLDMAN SACHS . .0 . 0 . 04/04/2025 . [2.C FE ....
..BL3591-89-0 |ADIENT US LLC ..eevvvvvvrriiiiiiiinieininneienniennns [ eeeens . 01/31/2024 . .0 . 0 . 04/08/2028 . [3.C FE ....
..BL3604-09-9 |UNITED AIRLINE INC ....ovvnnmiiiiiiiiiiiiis oo . 02/22/2024 . R R .0 . 0 . 04/21/2028 . [3.C FE ....
..BL3613-15-7 | AHEAD DB HOLDINGS LLC .....cevvveeeeeeeeeeeeeeeeens [ . 01/23/2024 . | PRIOR YEAR INCOME ....... .0 . 0 . 10/16/2027 . [4.A FE ....
..BL3625-47-4 | ACADEMY SPORTS & OUTDOORS ........cccovvvvreeeenns [ereenn . 02/01/2024 . | OAKTREE ... .0 . 0 . 11/06/2027 . (3.B FE ....
..BL3626-50-6 | SRS DISTRIBUTION INC ..coooveeeeeeiiiiiiiiiiiieeees oo . 01/31/2024 . | VARIOUS ... .0 . 0 . 06/02/2028 . [4.C FE ....
..BL3636-20-8 |MADISON IAQ LLC ..ooooeeeeeeeeeieiiieiies [ . 12/29/2023 . | VARIOUS ... .0 . 0 . 06/21/2028 . [4.B FE ....
..BL3638-70-9 |HERTZ CORP TERM B 01/16/2024 . | VARIOUS 0 0| . 06/30/2028 . (4.B FE ....
..BL3638-72-5 |HERTZ CORP TERM C .... 01/16/2024 . | VARIOUS ... 0 0| . 06/30/2028 . (4.B FE ....
..BL3644-91-3 |KKR APPLE BIDCO CORPORATE 12/29/2023 . | GOLDMAN SACHS . 0 0| . 07/13/2028 . (4.B FE ....
..BL3650-69-6 | TK ELEVATOR CORPORATE ..... |..evve . 12/29/2023 . | GOLDMAN SACHS ... .0 . 0 . 07/31/2027 . (4.B FE ....
..BL3650-72-0 | CHARTER NEXT GENERATION INC ......eovvvvvvvvnnnns [eeeenn . 01/23/2024 . |PRIOR YEAR INCOME .0 . 0 . 12/01/2027 . [4.C FE ....
..BL3665-12-4 | MEDLINE BORROWER LP .......eevvvvvvvvnvnnnnninnnnns [eeeeenn . 12/29/2023 . .0 . 0 . 10/21/2028 . [4.A FE ....
..BL3674-59-7 |DIRECTV FING LLC / D CORPORATE ..... |.eeveee . 02/01/2024 . .0 . 0 . 08/02/2027 . (3.B FE ....
..BL3676-94-9 |ROUGH COUNTRY, LLC CORPORATE ..... |....... . 03/18/2024 . .0 . 0 . 07/29/2028 . (4.B FE ....
..BL3688-27-4 |WR GRACE HOLDINGS LLC CORPORATE ..... |....... . 12/29/2023 . .0 . 0 . 08/11/2028 . [4.A FE ....
..BL3689-74-4 | SEAWORD PARKS & ENTERTAINVENT, INC .......n [oreennn . 01/22/2024 . | GOLDMAN SACHS . .0 . 0 . 08/13/2028 . [3.C FE ....
..BL3720-59-8 | AOC (LSF11 A5 HOLDCO LLC) ..evvvvnnnnnnninniiies feeeennn . 12/29/2023 . | VARIOUS .0 . 0 . 10/15/2028 . [4.A FE ....
..BL3768-14-2 | TRC COMPANIES LLC CORPORATE 12/29/2023 . | GOLDMAN SACHS . 0 0| . 12/09/2028 . (4.B FE ....
..BL3788-33-0 |KNIGHT HEALTH HOLDINGS INC ~ CORPORATE 12/29/2023 . | GOLDMAN SACHS . 0 0| . 12/17/2028 . [4.C FE ....
..BL3838-93-7 |PHYSICIAN PARTNERS LLC CORPORATE 12/29/2023 . | GOLDMAN SACHS . 0 0| . 02/23/2028 . [4.A FE ....
..BL3842-50-9 | MCAFEE ASSOC. INC. CORPORATE ... . |- 12/29/2023 . [ GOLDMAN SACHS . 0 0| . 03/01/2029 . (4.B FE ....
..BL3878-43-8 | CLYDESDALE ACQUISITION HOLDINGS INC . |- 01/23/2024 . [PRIOR YEAR INCOME 0 0| . 03/30/2029 . 4.B FE ....
..BL3916-60-0 |CITRIX (TIBCO SOFTWARE INC) ...coooveeiiiiian [eeeenn . 02/29/2024 . | OAKTREE .0 . 0 . 03/30/2029 . (4.B FE ....
..BL3918-27-5 |PROJECT CASTLE INC ....cevvvvveviiiiiiiiiiiiiiiieens [ eeeenn . 12/29/2023 . | GOLDMAN SACHS ... .0 . 0 . 06/09/2029 . [4.C FE ....
..BL4070-47-2 | CSC HOLDINGS LLC ....vvvvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeens . 01/16/2024 . | GOLDMAN SACHS ... .0 . 0 . 01/18/2028 . (4.B FE ....
..BL4116-51-5 |BISON MIDSTREAM ....cooverrieiiiieiiis [ . 01/18/2024 . | OAKTREE ... .0 . 0 . 02/01/2030 . [4.A FE ....
..BL4201-69-7 | SOTERA HEALTH HOLDINGS LLC ~ CORPORATE ...... [....... . 12/29/2023 . | VARIOUS ... .0 . 0 . .. . 12/11/2026 . [4.A FE ....
..BL4228-77-3 |UNIVAR USA INC (WINDSOR HOLDINGS Ill LLC .... [....... . 03/19/2024 . | OAKTREE ... .1,631,724 |.... .0 . 0 e 1,632,175 .. . 06/27/2030 . (4.B FE ....
..BL4266-55-9 | TALEN ENERGY SUPPLY LLC .......oovvrreeennns 12/29/2023 . | OAKTREE ... , K 2,824 | 0 0| .2,824 . 05/17/2030 . [3.C FE ....
..BL4285-41-9 | CINEMARK USA INC CORPORATE ... 12/29/2023 . | GOLDMAN SACHS . 1,108 |. .1,110 | 0 0| 1,110 . 05/31/2030 . [3.A FE ....
..BL4296-91-1 |HUB INTERNATIONAL CORPORATE 01/26/2024 . [VARIOUS ......... . 2,850,000 ..2,850,000 .. 2,855,550 |. .2,855,212 |. 0 0| . 2,856,152 . 06/20/2030 . (4.B FE ....
..BL4342-37-6 | ION CORPORATES/HELI0S SOFTWARE HOLDINGS 01/23/2024 . [PRIOR YEAR INCOME ....0 .0 L0 | L0 0 0| .0 . 07/14/2030 . (4.B FE ....
..BL4364-68-5 | ARCONIC CORPORATION 02/20/2024 . | VARIOUS ... ..690,000 . 690,000 . 690,000 |. . 690,000 |. 0 0| 690,000 . 07/27/2030 . [4.A FE ....
..BL4374-08-0 |GREYSTAR REAL ESTATE CORPORATE ..... |..evee . 12/29/2023 . | OAKTREE ......ovvvvmnnnnnnns Joovenininiiiinniinns o, 2,575 |oeeiiiennn 2,575 i 2,536 |.............2,538 |.... .0 . 0 ...2,5%8 |.. . 08/21/2030 . [3.C FE ....
..BL4431-75-7 | STETSON MIDSTREAM CORPORATE ..... [....... . 03/01/2024 . | OAKTREE ... ... 38,554 ...38,003 |.... .0 . 0 ..38,023 |.. . 10/05/2028 . (4.B FE ....
..BL4468-06-4 |HERTZ CORP .......eevvvevmmennnniniiniiiiiniinniinnnns [ eeeeenn . 01/16/2024 . | VARIOUS ... .. 299,375 ..209,376 |.... .0 . 0 300,000 |.. . 06/30/2028 . [3.C FE ....
..BL4496-57-8 | ALLIANT HOLDINGS INTERMEDIATE LLC .......oocees [oennnn . 12/29/2023 . | GOLDMAN SACHS ... ... 312 ...303 |.... .0 . 0 ....303 |.. L9 . 11/06/2030 . 3.A FE ....
..BL4594-75-2 | GROUNDWORKS LLC ......evvvvvnnnnnnnnnnnne 03/06/2024 . [ GOLDMAN SACHS . 81,198 L0 0 0| 81,198 0| .0 . 03/06/2031 . [4.B FE ....
..BL3679-56-2 | AIR CANADA CORPORATE . 03/21/2024 . | GOLDMAN SACHS . 0,567 . 268,878 |. 0 0| .268,960 1,608 1,608 . 08/11/2028 . [3.C FE ....
..BL4376-44-0 | NORTHRIVER MIDSTREAM CORPORATE . 12/29/2023 . | OAKTREE ... , .6,760 |. 0 0| .6,760 ...65 .65 | . 08/10/2030 . [3.C FE ....
..36632U-AD-7 |DONLEN LLC (FKA FREEDOM ACQUIRER LLC) ... . 12/29/2023 . | VARIOUS ) .8,350 |. 0 0| . 8,350 0| .0 . . 03/30/2028 . (2.C FE ....
..BL3556-13-3 | JAZZ PHARMA PLC CORPORATE ..... . 12/29/2023 . | VARIOUS ... .1, ... 1,950 |.... .0 .. .0 .. 01,950 .. ...(5)].... ..(5) . 05/05/2028 . [3.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 11,983,503 12,138,706 12,047,726 11,866,938 137,941 0 139,956 0 12,088,091 0 (104,592) (104,592) 286,024 XXX XXX
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2509999997. Total - Bonds - Part 4 726,986,602 749,257,463 739,179,379 514,120,359 3,110,283 76,8% 0 3,187,179 0 734,129,308 0 (7,180,629) |  (7,180,629) 7,923,315 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 726,986,602 749,257,463 739,179,379 514,120,359 3,110,283 76,8% 0 3,187,179 0 734,129,308 0 (7,180,629) |  (7,180,629) 7,923,315 XXX XXX
. 000000-00-0 | ITAUSA S.A. tivviiiiiiiiiiiiiiiiiiiiiieieeieeieeeeees |B ..... | 03/12/2024 . |ZERO STAGE CAPITAL ..... | ..... 145,400.000 |......... 308,989 |....oeeeeenn. 0.00 Jeevreeens 207,794 |.oooiinnnnnnnnns [ 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ [ PO 207,794 |......... (2,49)]........ 13,691 |........ 11,195 [oennnnees 8,834 |.uns o 1.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 308,989 XXX 207,794 0 0 0 0 0 0 297,794 (2,496) 13,691 11,195 8,834 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 308,989 XXX 207,794 0 0 0 0 0 0 207,794 (2,496) 13,691 11,195 8,834 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 308,989 XXX 207,794 0 0 0 207,794 (2,496) 13,691 11,195 8,834 XXX XXX
. 000000-00-0 |CNH INDUSTRIAL CAPIT ...ocoeeeeeieeeeeeeeeeeeeeeens [ . 12/20/2023 . | ZERO STAGE CAPITAL ..... |..... 137,993.000 |.. .1,839,33% ,643,135 |..
..000900-10-3 U . 02/07/2024 . | ZERO STAGE CAPITAL ..... |...... 25,840.000 |..
..000957-10-0 | ABM INDUSTRIES INC COMMON STK ... [....... . 02/20/2024 . | ZERO STAGE CAPITAL ..... |........ 4,500.000 |..
..001055-10-2 |AFLAC INC ..oooovveiiiiiiiii [ . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins |oeeeens 4,180.000 |..
..001084-10-2 | AGCO CORP .. I P . 02/14/2024 . |VARIOUS ...oovvvvvvvinienens |oeeeens 1,363.000 |.. .. (9,864)
..00130H-10-5 | AES CORP ... . 03/15/2024 . | ZERO STAGE CAPITAL ..... |...... 56,955.000 |.. (123,468)

. 01/25/2024 . [ ZERO STAGE CAPITAL ..... [....... 26,802.000 |..
01/31/2024 . .6,800.000
02/29/2024 . | ZERO STAGE CAPITAL ... .5,273.000
02/08/2024 . | ZERO STAGE CAPITAL ..... [. 11,330.000
....... . 02/29/2024 . [ ZERO STAGE CAPITAL ..... |[...........652.000 |..

..00165C-30-2 | AMC ENTMT HLDGS INC ...
..002824-10-0 | ABBOTT LABS ..
..00287Y-10-9 | ABBVIE INC ...
..004498-10-1 | ACI WORLDWIDE INC
..00508Y-10-2 | ACUITY BRANDS INC ...

(105,360)
.620,157 |.
. 137,024 |
84,004 |.
.. 19,805 |....

.(601,624)
(31,654)
(86,108)

... (5,100) |...

..(601,624)
(31,654)
(86,108)

..722,470 |
..346,698 |.
...40,147

.. 344,504 .
.. 163,801

143,99 |....

cocoocoocoocoocoooooooo|o

Coocoocoocoocooooo oo o o|o

..021369-10-3 | ALTAIR ENGR INC
..022098-10-3 | ALTRIA GROUP INC .
..023135-10-6 | AMAZON COM INC ...
..02376R-10-2 | AMERICAN AIRLINES

02/27/2024 . | ZERO STAGE CAPITAL ...
02/29/2024 . | ZERO STAGE CAPITAL
02/29/2024 .
- |- 02/29/2024 . [ZERO STAGE CAPITAL .9,086.000
..02553E-10-6 | AMERICAN EAGLE OUTFT . weeennn |- 03/12/2024 . | ZERO STAGE CAPITAL R .3,608.000 K
..025816-10-9 | AMERICAN EXPRESS [ RO . 02/29/2024 . [VARIOUS .....ccoenvrnnnaans fornenes 13,454.000 |.. JUP ..nnn 2,520,472 ... (460,674) |.. . K . ......(460,674) |... . ..
..03027X-10-0 | AMERICAN TOWER CORP ......eeeeeeeeeieieeeeeeiiiians | e . 01/31/2024 . [VARIOUS ....oeenvvveeaeeenn o 5,700.000 |...... 1,119,086 |..oooeeeivieeeeeee oo 1,118,292 |........ 1,230,516 |...... (112,224) |............... 0 loeeeeiee 0 ... (112,224) | 0 [, 1,118,202 [oveeennn.nes

.4,826.000
.9,054.000
45,877.000

..406,0833 |.
..365,238 |.
. 4,989,254 |.
.. 124,842 |.

(44,608)
..56,239
.. (711,420)

58,346 |..
(51,172) |..
1,267,701

..421,478 |
..6,374,785 |.
..135,275 |.

O 0O 0 0000000000000 ODOODODOOOOOOO0O OO O O O O|o

..005098-10-8 | ACUSHNET HOLDINGS ........ooeemeeeiiiiiiieeiiiies | aeeees . 03/22/2024 . [ZERO STAGE CAPITAL ..... |........ 4,044.000 |......... 257,264 ..263,204 |.... . ...(5,940) |....
..006739-10-6 | ADDUS HOMECARE CORP ........cevveeeeeiiiiiinnenns [ eeeeens . 01/29/2024 . [ ZERO STAGE CAPITAL ..... [oecccennn. 852.000 [.......... 75,493 ...94,181 |.... oeeennnn 15,073 | . ....... (18,688) [....
..00724F-10-1 | ADOBE SYS INC ...eevreeiniiiiiieeiiiiieeeceiiies [ aeeees . 03/15/2024 . [ VARIOUS ... oo forrnn...5,362.000 |...... 3,061,468 |.....ooeeeeiiiiiies fonnnes 1,827,803 |.... , L (1,371,170) [0 s 1,827,803 |.....coeeennnnl0 e 1,233,665
..007903-10-7 | ADVANCED MICRO DEVICES IN . U [ . 02/29/2024 . [ VARIOUS ... U IO 79,825.000 |..... 11,168,027 |oevviiiieiiiiis o 11,244,572 |....... 11,490,462 ...0 20 [ 11,244,572 |0 (76,545)
..007CVR-02-0 | AEGLEA BIOTHERAPEU . I OO . 01/01/2024 . [MORTGAGE PAYDOUN ........ |....... 10,571.790 ... 10,672 [ s 3,268 |.... .0 | ...0 [ . .. el 7,304
..008073-10-8 | AEROVIRONMENT INC ... O [ . 03/06/2024 . [ ZERO STAGE CAPITAL ..... [occcenn. 787.000 |.. ... 106,819 |.... .0 . ...0 [ 106,819 |..
..008252-10-8 | AFFILIATED MANAGERS GROUP . I OO . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 1,086.000 |.. ... 167,870 |.... .0 | ...0 [ .. 167,870 |..
..009066-10-1 | AIRBNB INC ...... 01/25/2024 . | ZERO STAGE CAPITAL ... .7,228.000 . 889,116 |. 0 0 889,116
..00912X-30-2 | AIR LEASE CORP . 03/12/2024 . | ZERO STAGE CAPITAL .4,576.000 ..184,192 |. 0 0 .184,192
..012653-10-1 | ALBEMARLE CORP . 01/25/2024 . | PRIOR YEAR INCOME .. E ...0.000 .0 0 O s 0
..013872-10-6 | ALCOA CORP ......evveiieeeiiiiie e [ aeeees . 01/10/2024 . [ZERO STAGE CAPITAL ..... |........ 7,563.000 |.. ..361,826 |.... .0 | ...0 [ .361,826 |..
..016091-10-2 | ALIBABA GROUP HOLDING-SP ADR ..........cccovvrns | weeeenn . 02/08/2024 . [ ZERO STAGE CAPITAL ..... [....... 10,885.000 |.. ... 867,478 |.... .0 . ...0 [ 867,478 |..
..016255-10-1 | ALIGN TECHNOLOGY INC [N PO . 02/29/2024 . [VARIOUS ......ccevvveieeeas |oeenne 3,545.000 |.. .0 | ...0 [ .809,049 |..
..01625V-10-4 | ALIGNMENT HEALTHCA B OO . 01/04/2024 . [ ZERO STAGE CAPITAL ..... [....... 27,834.000 |.. .0 . ...0 [
..01988P-10-8 | ALLSCRIPTS HEALTHCARE SOL .....ceeecuvveieeeeenns | aeeees . 02/16/2024 . [ ZERO STAGE CAPITAL ..... [....... 70,559.000 |.. . .0 | ...0 [
..020764-10-6 | ALPHA METALLURGICAL ... [ OO . 01/31/2024 . [ZERO STAGE CAPITAL ..... [oecccnn. 191.000 |.. ...64,734 ...0 ...0 [
..02079K-10-7 | ALPHABET INC O . 02/29/2024 . [VARIOUS .......cccevveeeaees feunees 49,674.000 |.. .7,000,557 |... (5,532,436) |.. w0 fe..468,121 [0 ].....6,801,322 [..... 6,801,322
..02079K-30-5 | ALPHABET INC N e . 03/15/2024 . [ ZERO STAGE CAPITAL ..... [....... 15,806.000 |.. .2,207,940 |...... (813,377) |.. w0 fonnei....400,600 |........e.eenn0)...1,792,936 ... 1,792,936
0
0
0
0
0
.0

oo oo oooo
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..03073E-10-5 | AMERISOURCEBERGEN CORP .......eevvvvvvvvvvvnnnnnnns [eeeeenn . 02/29/2024 . | VARIOUS ... U R 1,052.000 |.. .0 . .. 18,987 |....
..03076C-10-6 | AMERIPRISE FINANCIAL .......euvvvvmmmmmmnnnnnnnnnns [erneenn . 02/29/2024 . | VARIOUS ... U R 816.000 |.. ..300,941 |.... .0 . ...21,659 |....
..031162-10-0 | AMGEN INC ...ooooverriiiniii [ . 03/15/2024 . | VARIOUS ....oovvvvviiiiinins |oeeeeens 5,995.000 |.. .1,418,210 .0 . . 204,687 |....
..031652-10-0 | AMKOR TECHNOLOGY INC .. [ . 03/22/2024 . | ZERO STAGE CAPITAL ..... |....... 11,130.000 |.. .0 . 43,722 ...
..032095-10-1 | AMPHENOL CORPORATION .. P T . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 4,236.000 |.. .0 . . 132,336
..03237H-10-1 | AMYLYX PHARMACEUTIC ... [ [P . 03/18/2024 . | ZERO STAGE CAPITAL ..... |........ 9,377.000 |.. .0 . (151,814)
..03674X-10-6 | ANTERO RES CORP ........evvvvveevemmmnnnnnnnnnnnnnnns [ eeeeenn . 01/25/2024 . | ZERO STAGE CAPITAL ..... |oecoo.. 8,063.000 |.. .0 .
..036752-10-3 | ANTHEM INC COMMON STK ... [....... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |.eeeeeeeees 350.000 |.. .0 .
..03676B-10-2 | ANTERO MIDSTREAM CRP .....oovvvvvivriiiiiiiiiiinens [eeens . 01/23/2024 . | VARIOUS ...ooovvvvviiiiiiins foeeeens 5,362.000 |.. .0 .
..037430-10-8 | APA CORPORATION ... 02/29/2024 . | ZERO STAGE CAPITAL .2,372.000 0
..03750L-10-9 | APARTMENT [NCOME .... 02/29/2024 . | VARIOUS ... .9,909.000 0
..03753U-10-6 | APELLIS PHARMACEUTIC 01/10/2024 . | ZERO STAGE CAPITAL X 180.000 0
..03769M-10-6 | APOLLO GLOBAL MGMT ... U [N . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 1,963.000 |.. .0
..037833-10-0 | APPLE COMPUTER ........coooeiiiiiiiiiiiiniieneeeeeens [ . 02/29/2024 . | VARIOUS ... JUR R 103,307.000 |.. ...0
..038222-10-5 | APPLIED MATERIALS COMMON STK ... | .vvveee . 02/29/2024 . | VARIOUS ... U R 2,649.000 |......... 534,061 .0
..03831W-10-8 | APPLOVIN CORPORATION .. N T . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 1,626.000 |.. .. 97,088
..039483-10-2 | ARCHER DANIELS MIDLD ....cevvvvveveiiiiiiiiiiieeees [ . 02/14/2024 . |VARIOUS ....oovvvvviiiiinins |oeeeens 5,616.000 |..
..040413-10-6 | ARISTA NETWORKS IN ...ovvuunnnnnnniiiiiiiiiinn [eeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |.eeeceee.s 569.000 |..
..04271T-10-0 | ARRAY TECHNOLOGIES .... U IR . 01/23/2024 . | ZERO STAGE CAPITAL ..... |...... 15,028.000 |..
..04626A-10-3 | ASTERA LABS INC B [P . 03/20/2024 . | ZERO STAGE CAPITAL ..... |........ 1,000.000 |..
..047726-30-2 |LIBERTY MEDIA CORP . 02/22/2024 . [ ZERO STAGE CAPITAL ... .2,146.000

..196,472 |.
..153,689 |. (52,191)
1,344,740 |......(196,779)

..049468-10-1 | ATLASSIAN CORP ...
..04956D-10-7 | ATMUS FILTRATION TEC ..
..051774-10-7 | AURORA INNOVATION IN ..
..052769-10-6 | AUTODESK INC ............

02/29/2024 . | ZERO STAGE CAPITAL ...
03/22/2024 . | ZERO STAGE CAPITAL ...
- |- 03/19/2024 . [ZERO STAGE CAPITAL ... 35,169.000
weeennn |- 03/15/2024 . | ZERO STAGE CAPITAL ..... |. .5,557.000
....... . 02/29/2024 . [ ZERO STAGE CAPITAL ..... |[.......... 615.000 |..

826.000
800.000

. (20,441) |
. 217,625 |

,434,004 .(196,779) , 156,469

..053015-10-3 | AUTOMATIC DATA PROCESSING INC .. 154,438 ..143,277 ... (1,662) ... ... 141,615 |.. ...12,823 |....
..053332-10-2 | AUTOZONE INC J OO . 02/29/2024 . [ZERO STAGE CAPITAL ..... |oeeeeunnnes 61.000 |......... 183,365 ..167,722 .. (55,449) |... 102,273 .. .. 81,092 |....
..054540-20-8 | AXCELIS TECHNOLOGIES .......evvveiiiiiiiiiiiiiins | eeeeens . 02/09/2024 . [ ZERO STAGE CAPITAL ..... |........ 2,150.000 |.. ..278,834 ... (6,024)]... .272,810 |.. L 11,367 ...
..056478C-10-5 | AZEK CO INC JRRR RO . 03/20/2024 . [ ZERO STAGE CAPITAL ..... [....... 14,584.000 |.. ..557,838 . (133,594) |... ....424,244 |.. . 232,207
..055504-10-1 |BJS WHSL CLUB HLDGS ... [ OO . 03/01/2024 . [VARIOUS ......ccovvvvinranas [oeenn 80,000.000 .. .5,332,800 .. (47,000) |... .5,285,800 |.. . 365,752
..066752-10-8 |BAIDU INC ...oeevieeeiiiiiiieeeiiieeeeeiieeeee [ e . 03/07/2024 . [ ZERO STAGE CAPITAL ..... [....... 11,939.000 |.. 1,421,816 .. (56,233) |... .1,365,583 |.. (202,140)

..060505-10-4 | BANKAMERICA CORP NEW ..
..064058-10-0 | BANK NEW YORK INC COMMON STK .
..070830-10-4 |BATH & BODY WORKS

02/29/2024 . | VARIOUS
03/15/2024 . | ZERO STAGE CAPITAL ...
02/12/2024 . | ZERO STAGE CAPITAL ...

19,137.000 . 626,700 |.
0|

..338,374 |.

.53,468 |.
L4173 ).
(4,801) .

..075887-10-9 | BECTON DICKINSON & CO . 02/29/2024 . | ZERO STAGE CAPITAL ... .0 .0 (1,964) |.
..07831C-10-3 | BELLRING BRANDS INC ... 03/22/2024 . | ZERO STAGE CAPITAL E .4,343.000 .. 254,787 ..240,732 |. 87,429) .. . . . 101,483 |.
..084670-70-2 | BERKSHIRE HATHANAY INC DE .........cooeiiiieneees | aenens . 02/29/2024 . [VARIOUS .......cecuvveenaees feuneees 10,725.000 |...... 4,267,821 .3,825,179 |... (1,349,708) |.. ... (1,349,708) |... 475,471 |.. .....1,792,350 [..... 1,792,350
..085791-10-3 | BERRY GLOBAL GROUP ........cccuvveeeeeiiiniinnenns [ eeeeens . 03/13/2024 . [ZERO STAGE CAPITAL ..... |........ 5,490.000 |......... 326,739 ..203,518 |........ (3,765) |.. . (3,765) |... .365,041 |.. . (38,301) |....... (38,301)
..09247%-10-1 | BLACKROCK INC ....evveeeniiiiiieeiiiiieeeceiiies [ aeeees . 01/30/2024 . [CONEN ......oovveieeeiiies [ 400.000 |......... 312,302 ..324,720 .. (20,081) |... .304,639 |..

..09260D-10-7 | BLACKSTONE INC ...oeevuviiiiiiiiiiiiiineeisiiiiins [ eeeeens . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 1,669.000 |......... 213,313

..09290C-10-3 | BLACKROCK ETF TRUST B PP . 03/13/2024 . [ ZERO STAGE CAPITAL ..... [....... 15,913.000 |..

0O 0O 0O 0O 0000000000000 O0OOOO0O0O0 OO OO

O 0O 0 00O 0000000000000 ODO0OOODOOODOODODOODODOODODOOOOO OO O O OO
0 0O 0O 0O 0000000000000 O0O00O0O0O0DO0OOODO0OO0DO0DO0OODO0DOODODOOOOO O OO O O O

..004235-10-8 | BLOOMIN BRANDS INC ...ovvvvviiieieiiiiiiieeeiiiiis [ eeeeens . 03/21/2024 . [ VARIOUS ... e [ 8,024.000 |.. =0 .

..09581B-10-3 |BLUE OWL CAPITAL INC .. . |- 02/29/2024 . [VARIOUS ... JUUR ORI 4,709.000 |.. .0 . .. ..

..09627Y-10-9 | BLUEPRINT MEDICINES ... - |- 03/12/2024 . [ ZERO STAGE CAPITAL ..... |..coeunnes 464.000 |.. 4,089 | (1,525)].. 0 e (1,525) |...
..097023-10-5 |BOEING CO ............. 02/29/2024 . 31,671.000 .8,220,297 |... (6,460,620) 0 [... (6,460,620) .....5,335,138 |..
..09857L-10-8 | BOOKING HOLDINGS INC .. . 03/15/2024 . [ZERQ STAGE CAPITAL ..... ... 187.000 |.. ..663,330 |...... (248,181) |.. 0 fos (248,181) |...0vvveeennnn0 ). 45,149 ).l 00000, 233,359 ). 233,359
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..009406-10-0 |BOOT BARN HLDG .....coevvvveeeeeiiiiieeeeeeeeeeeeees [ . 03/22/2024 . | ZERO STAGE CAPITAL ..... |oeeoo.. 2,935.000 |......... 232,650 278,360 |...........225,291 .0 . 0 eeen.....278,360 .. . (45,710)
..099724-10-6 |BORGWARNER INC .......cooeeeeiieinninnnnnn [ . 03/15/2024 . | VARIOUS .....oevvvvrrnnnnnns . 1,150,038 .. 1,344,540 |........ 1,304,546 .0 ........39,99 | 0 (194,503)
..101137-10-7 |BOSTON SCIENTIFIC CORP .....evvvvvvvvvvnnnnnnnnnnns [ eeeeenn . 02/29/2024 . | VARIOUS .....oovvvvvvennnnns 10,287,090 .9,189,015 |... .0 .0 |... (3,812,469) |... 0
..10806X-10-2 |BRIDGEBIO PHARMA INC ......eevvvvvvvrriiiriiiiinnns e . 01/02/2024 . | ZERO STAGE CAPITAL ..... ... 19,808 ...19,902 .0 0 e (2,910) 0
..110122-10-8 |BRISTOL MYERS SQUIBB CO ....oooeveeieeiiiiiiieeees s . 03/15/2024 . | ZERO STAGE CAPITAL ..... . 2,763,767 .2,773,921 .0 0
..111337-10-3 | BROADRIDGE FINANCIAL SOLUTIONS .........evvvumuns foreeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... .. .. .0 .0 . JUL | FO
.. 11135E-20-3 | BROADSTONE NET LEASE ......covvvvviviiiiiiiiiiiinns [eeeeenn . 03/13/2024 . | ZERO STAGE CAPITAL ..... |...... 12,530.000 |......... 185,272 [..cccooiiiiiiiiiiins [oeennnnnl203, 111 |Llllll 215,767 |oeel, (12,655) |.. .0 0 e (12,655) |... R | PO [0 < i T SRR | B RN (17,839)
P K O = 5 00 0 1 R [P . 03/15/2024 . | VARIOUS ...oovvvvvvviiiinnns |oeeeens 5,301.000 |...... 6,637,717 .. (3,660,614) |.. .0 ...0 |... (3,660,614) |... o0 002,256,628 [ooiiiiiiinnnnnn 0 [, 4,381,089 |..... 4,381,089
..115236-10-1 |BROWN & BROWN INC .......evvmvmmemnnnnniniiiiiiinnns [ eeeeenn . 01/26/2024 . | ZERO STAGE CAPITAL ..... |...... 17,254.000 |.......1,322,838 1,226,932 .0 .0 . 0 . 114,903 |....... 114,903
..115637-10-0 | BROWN FORMAN INC .... 02/29/2024 . [ ZERO STAGE CAPITAL ... .1,945.000 ..115,903 |. .0 0 0| .(2,652) |. (2,652) |..
..12008R-10-7 |BUILDERS FIRSTSOURCE 02/14/2024 . | ZERO STAGE CAPITAL .1,238.000 . K ..206,672 |. .0 0 0| .24,286 |. 24,286 |..
..12503)1-10-8 | CBOE GLOBAL MARKET . 02/29/2024 . X .4,035.000 . 606,062 |. ..720,490 |. .0 0 0| . 157,590 |. 157,590 |..
.. 125410-20-9 | C H ROBINSON WLDWIDE .......cooevvveiiiiininnnnnnns [oenenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... |.cco... 8,267.000 |.. 735,858 |.......... 714,186 .0 .0 . 0 (123,567) |...... (123,567)
..125523-10-0 | CIGNA CORP ....eevvvvvrriirririinrnrneenneeeinneneenes [ eeeeens . 02/29/2024 . | ZERO STAGE CAPITAL ..... ....895.000 |.. 302,305 |.... .0 .0 . 0 (1,471 | (1,471)
..125720-10-5 | CME GROUP INC .....coooeveiiiiiiinni [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... .eeeee... 627.000 .. 116,99 |.... .0 .0 . (15,053) |... 0 .. 21,188 |....
..126408-10-3 | CSX CORP ....vvvvvvvvvvvnrrnnnssnssssnnnsssssssnsnnanns [ oeeees . 03/15/2024 . | VARIOUS ... PO RS 30,231.000 |.. 895,529 |.... .0 .0 . 0 . 235,070
..126650-10-0 | CVS CORP ...eevvvvvevrernenrnereeenennsnsnesesnnnnnnnes [ eeeeenn . 03/15/2024 . | VARIOUS ... P R 5,379.000 |.. 424,726 |.... .0 .0 . 0 . (25,968)
..127190-30-4 | CACI INTERNATIONAL INC = CL A ..oovvvvvvvvvvnnnns [eeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeeeee. 766.000 |.. .0 .0 . 0 . .. .. 42,881 [....
..127203-10-7 | CACTUS INC ..eevvveiiiiiiiiiiiiiiieiiceceeeccecieiiees [ eeeeenn . 03/19/2024 . | ZERO STAGE CAPITAL ..... |eeeeo.. 1,034.000 |.. .0 .0 . 0 ..51,065 |.. .. (1,547) |....
..127387-10-8 | CADENCE DESIGN SYSTEMS INC ~ COMMON STK .....[....... . 03/13/2024 . | ZERO STAGE CAPITAL ..... |........ 1,744.000 |.. .0 .0 . 0 .336,493 |.. 197,347 |....
..133131-10-2 | CAVDEN PPTY TR .... 02/09/2024 . [PRIOR YEAR INCOME ...0.000 L0 .0 0 (N PR | B IS | B N K
..134429-10-9 | CAMPBELL SOUP CO . 02/14/2024 . | VARIOUS ... 13,719.000 .. 577,584 ..589,606 |. .0 0 0| . (12,022) |.
..14149Y-10-8 | CARDINAL HEALTH INC 02/29/2024 . | ZERO STAGE CAPITAL .1,833.000 205,239 | 190,431 | 0 [ 0 .0 0 0| 14,808 |.
..14174T-10-7 | CARETRUST REIT INC . . |- 02/16/2024 . [ZERO STAGE CAPITAL ... 13,115.000 .. 298,515 (25,612) .0 0 0| 30,614 |
..14179K-10-1 | CARGO THERAPEUTICS . . |- 03/11/2024 . | ZERO STAGE CAPITAL ..... | .1,211.000 . (5,218) .0 0 0|
.. 143658-30-0 | CARNIVAL CORP ......ooeeeeneiiiiiiieeieeeeen [ . 03/15/2024 . | ZERO STAGE CAPITAL ..... |....... 17,172.000 |.. .0 .0 . 0
..14448C-10-4 | CARRIER GLOBAL CORP ........ccvvvvvvvveiviiiiininnns [eeeeenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... |...... 13,783.000 |.. .0 .0 . 0
..147448-10-4 | CASELLA WASTE SYSTEMS INC = A ..oooeeeeeeeinnnns [ oeenns . 03/19/2024 . | ZERO STAGE CAPITAL ..... |eeeeeeee. 664.000 .0 .0 . 0
..149123-10-1 | CATERPILLAR INC DEL .....oevvvvmmnmmnnnnnnnnnnnnnnns [ eeeeenn . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 2,281.000 .0 .0 . 0
..15117B-20-2 | CELLDEX THERAPEUTICS .......evvvvvvvvvvrrinriinnnns [eeeeenn . 01/03/2024 . | ZERO STAGE CAPITAL ..... |eeeeeeees 342.000 |.. .0 .0 . 0
..15135B-10-1 | CENTENE CORP DEL .........eevvvmmmmmmmmmmnnnnnnnnnnns [eeneenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 3,547.000 |.. .0 .0 . 0
..156944-10-0 | CG ONCOLOGY ........ 03/12/2024 . [ ZERO STAGE CAPITAL ... .3,700.000 .0 0 0|
..15961R-10-5 | CHARGEPOINT HOLDINGS .. 01/22/2024 . [ ZERO STAGE CAPITAL ... 18,467.000 .0 0 0|
..16119P-10-8 | CHARTER COMMUNICATIO 03/19/2024 . [ ZERO STAGE CAPITAL ... .1,656.000 .0 0 0|
..163086-10-1 | CHEFS WAREHOUSE HO .. 03/22/2024 . [ ZERO STAGE CAPITAL ... 11,671.000 .0 0 0|
..16359R-10-3 | CHEMED CORP NEW .. 02/29/2024 . | VARIOUS ... X ... 668.000 . K .0 0 0|
..16411R-20-8 | CHENIERE ENERGY INC ......eevvvvvvvvmnvnninninnnnnns [eeeeenn . 02/29/2024 . | VARIOUS ... P R 1,563.000 |.. 279,344 |........... ...0 ] .0 . 0
..166764-10-0 | CHEVRONTEXACO CORP ......cceeeeeeeeeeeeieeeeeeeeeens [ . 02/29/2024 . | VARIOUS ,363,639 |........2,644,756 |... ...0 ] ...0 0
..169656-10-5 | CHIPOTLE MEXICAN GRILL IN ...cooovrrereennnnn [ s . 02/29/2024 . | ZERO STAGE CAPITAL ..... 114,752 |........... 155,513 ...0 ] .0 0
..169905-10-6 | CHOICE HOTELS INTL INC ...cooeeeeieeeeieeeeeeeeee [ oo . 01/25/2024 . | ZERO STAGE CAPITAL ..... ...0 ] .0 . 0
..172062-10-1 | CINCINNATI FINL CORP ....oooeveerinninniiiniinns [ oens . 02/29/2024 . | ZERO STAGE CAPITAL ..... .. ...0 ] .0 . 0
.. 17243V-10-2 | CINEMARK HOLDINGS .........evvuvmmmmmmmnnnnnnnnnnnns [erneen . 03/01/2024 . | ZERO STAGE CAPITAL ..... |........ 3,473.000 |.. ...0 ] .0 . 0
..172755-10-0 | CIRRUS LOGIC INC ... . |- 02/29/2024 . | ZERO STAGE CAPITAL ..... |ocoo... 1,388.000 |.. . .. ...0 ] .0 . 0
.. 17275R-10-2 | CISCO SYSTEMS INC . |- 02/29/2024 . 14,229.000 |.. 716,250 |...........718,849 |......... (2,599) |.. ...0 ] 0 e (2,599) ... 0
..172908-10-5 | CINTAS CORP ..... 03/15/2024 . .1,447.000 ..580,438 |. ..(291,611) .0 0 .(291,611) 0|
..184496-10-7 | CLEAN HARBORS . 02/29/2024 . ... 571.000 |......... 103,973 .. 101,317 ... ...1,672 |.. .0 . 0. 1,672 ... .0 . .. 101,317 ).
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..185899-10-1 | CLEVELAND-CLIFFS INC ......ovvmmmmmmnnnnninniininns [ eeeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |.eecoo.. 5,296.000 |.. ..108,144 |....... (28,480) |.. ...0 ] 0 e (28,480) |[... 0 ...30,438
..191216-10-0 | COCA COLA CO .oovveeeeeeeeeiieieeeeeeeeeeeeee [ . 02/29/2024 . |VARIOUS ....ovvvvvvvnrinians |oeeees 38,362.000 |.. .2,260,673 |... (1,538,309) |.. ...0 ] ...0 |... (1,538,309) |... 0
..192446-10-2 | COGNIZANT TECHNOLOGY SOLU .....evvvvvvvvvvvvvnnnns [ eeeenn . 03/08/2024 . | VARIOUS ....oovvvviviiiiiins |oeees 40,063.000 |.. .2,919,159 |... (1,230,139) |.. ...0 ] .0 ... (1,230,139) |... 0
.. 19247G-10-7 | COHERENT CORP ........evvvmmmmmmmmnnnnnnnnnnnnnnnnnnns [ oeeeens . 02/14/2024 . | ZERO STAGE CAPITAL ..... |........ 6,552.000 |.. ..285,209 .0 ] ...0 0
..192600-10-7 | COINBASE GLOBAL INC ......evvvvmvmmmmnnnnnnnnnnnnnns [ eeeeenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... |.cco... 3,226.000 |......... .......... 561,066 ...0 ] .0 . 0
..194162-10-3 | COLGATE PALMOLIVE CO ...oovvnnnnnniiin oo . 02/29/2024 . |VARIOUS ...oovvvvvvviviiinns |oeeens 12,387.000 |...... 1,039,108 919,009 |...........987,368 ...0 ] .0 . 0 . . .
..20030N-10-1 | COMCAST CORP CL A ....eevvvveeeveiiiniiiiiiiiiiiiens [ eeeeenn . 02/29/2024 . |VARIOUS ....oovvvviviiiiinns e 36,848.000 |...... 1,668,930 ,610,102 |........ 1,246,743 ...0 ] .0 . ....0 |..oee.. 1,610,102 .. .. 58,828 |....
..200340-10-7 | COMERICA INC ...evvvvviiiiiiiiiiiiiiieieeneeieeeeeeens [ oo . 01/24/2024 . | ZERO STAGE CAPITAL ..... |........ 3,290.000 |......... 180,151 183,615 |...........183,615 ...0 ] .0 . 0 ...183,615 |.. ...(3,464) |....
..204166-10-2 | COMMVAULT SYSTEMS ....oooeeviriiiiiiiiiiiis [ . 03/12/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 1,820.000 |......... 179,365 ... 116,872 |........... 145,327 ...0 ] .0 . 0 116,872 |.. ...62,492 |....
..20825C-10-4 | CONOCOPHILLIPS ... 02/29/2024 . | VARIOUS ... .2,867.000 ..334,698 |. ..332,773 | .0 0 0| . (12,077) |.
..209115-10-4 | CONSOLDTD EDISON INC ..... 02/29/2024 . | VARIOUS ... 11,299.000 ..1,081,047 |. .1,027,870 |. .0 0 0|
..21037T-10-9 | CONSTELLATION ENERGY GROUP 03/22/2024 . | ZERO STAGE CAPITAL X .2,400.000 ..404,114 |. .0 0 0|
..217204-10-6 | COPART INC ...eevvvvviiieiiiiiiiiiieieieeeccceciiinens [ eeeeenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... |...... 13,322.000 |.. 497,829 |.... ...0 ] o0 |eee... (154,049) |... 0
..21871X-10-9 | COREBRIDGE FINANCIAL ......eevvvvvvvrrrnrririinnnns [eeeeenn . 0173172024 . | CONEN ....vvvvnniiiniiiiiinn Joeeees 34,000.000 |.. 691,744 |.... ...0 ] 20 il (44,6%) |... 0
..21874C-10-2 | CORE & MAIN INC ..ooooeeerreniii [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeee.. 4,670.000 |.. 133,889 |.... ...0 ] 0 |l (54,826) ... 0
..22160K-10-5 | COSTCO WHSL CORP NEW ..........eevvvmmmmmmmmnnnnnnns [erneenn . 03/07/2024 . |VARIOUS ...covvvvvvviiiinnns |oeeeens 1,621.000 |.. .. 800,090 |........ 1,045,567 [...... (273,109) |.. .0 .0 [ (273,109) |... 0
..22266T-10-9 | COUPANG INC ..oooveeeeeiiiiiiiiieiieeieee [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 5,890.000 |......... e 95,359 |, 4,628 |.. .0 0 el 4,628 ... 0
.. 222795-50-2 | COUSINS PPTYS INC ....oooeeeeieneieieeeees [ . 02/14/2024 . | ZERO STAGE CAPITAL ..... |...... 59,727.000 |...... 1,376,177 ,207,126 |........ 1,464,352 |...... (247,226) |.. 0 0 e (247,226) |... 0 e ..
. 000000-00-0 |CREDICORP LTD ..o oo . 12/29/2023 . | ZERO STAGE CAPITAL ..... |oeooo.. 6,759.000 |...... 1,017,485 897,382 |........1,013,377 |...... (115,995) |.. .0 0 e (115,995) |... o0 e 897,382 |oniiiiiiiiinnnn 0 el 120,103 . 120,103
. 000000-00-0 | AMDOCS LTD ....vvvvvvvvmmnnnnnnnnnnnnnnnninninnnninnns [ eeeees . 02/01/2024 . | ZERO STAGE CAPITAL ..... |...... 15,308.000 |...... 1,410,203 1,172,206 |........ 1,345,420 |...... (173,215) |.. .0 .0 [ (173,215) |... v e 1,172,206 .. 237,997
..22788C-10-5 | CROWDSTRIKE HOLDIN .. 02/29/2024 . [ ZERO STAGE CAPITAL ... .1,096.000 .. 350,222 ..269,959 |. ..155,490 |. (44,285) .0 0 (44,285) 0| .269,959 . 80,263 |..
..220663-10-9 | CUBESMART . 02/29/2024 . [ ZERO STAGE CAPITAL ... 13,213.000 .. 575,451 563,576 ..366,165 |. (44,614) .0 0 (44,614) 0| .563,576 . 11,875 ..
..231021-10-6 | CUMMINS INC .. 02/15/2024 . [ ZERO STAGE CAPITAL ... .5,494.000 . 1,435,176 272,538 1,316,198 |. (43,660) .0 0 (43,660) 0| 1,272,538
..232820-60-5 | CYTOKINETICS INC . . |- 01/10/2024 . [ZERO STAGE CAPITAL ... .2,515.000 .. 212,181 88,410 |. ..209,977 |......(121,568) .0 0 . (121,568) 0| 88,410
..233331-10-7 |DTE ENERGY CO ..... . |- 02/29/2024 . | ZERO STAGE CAPITAL ..... | .1,565.000 .. 169,551 . 167,900 |. .0 0 0| 167,900
..235826-20-5 |DANA HOLDINGS CORP .........coovveeeeeeneeeeeennnnns [oenens . 03/22/2024 . | ZERO STAGE CAPITAL ..... |....... 62,647.000 |......... 754,235 974,187 |.... .0 .0 . 0
..235851-10-2 | DANAHER CORP .....coooiiiiiiiiiiiiiiiiiecceeeeeeeeeen [ . 01/31/2024 . | VARIOUS ...oovvvvvviiiiiiins foeeeens 2,500.000 |......... 602,157 583,708 |.... .0 .0 . 0
..237194-10-5 | DARDEN TESTAURANTS INC ......nnnnnnnnniiiiinn [ eeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 1,441.000 |......... 245,977 221,844 |.... .0 .0 . 0
..28918K-10-8 |DAVITA INC ..oooeeiiiiiiiiiiiiii [ . 03/14/2024 . | ZERO STAGE CAPITAL ..... |...... 11,585.000 |...... 1,470,813 L 1114,247 | .0 .0 . 0
..244199-10-5 |DEERE & CO ...ccooonnnnnniiiiiiiiiin oo . 0173172024 . | VARIOUS ..ovvvvvviiiiiiiins e 2,100.000 |.. .. 908,867 |.... .0 .0 . 0 .
..2517911-10-3 | DEVON ENERGY CORP NEW .......ccooevrieieniiinninins [oennn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 3,588.000 |......... 233,389 [...ccoeenns .0 .0 . 0 . . (75,339) |....
..252131-10-7 | DEXCOM INC ........evvves 02/29/2024 . [ ZERO STAGE CAPITAL ... .1,061.000 .. 122,078 ..131,659 |. (10,287) .0 0 0| 121,372 ... 705 |
..253393-10-2 |DICK'S SPORTING GOODS INC . 03/14/2024 . | ZERO STAGE CAPITAL .3,170.000 .. 505,161 ..465,832 |. (72,607) .0 0 0| .393,225 .201,936 |.
..264687-10-6 | DISNEY WALT CO ....ovvvvvnnnne 02/29/2024 . | VARIOUS ... .9,898.000 ..968,110 ..803,581 ..45,591 .0 0 0|
..254709-10-8 |DISCOVER FINANCIAL SERVICES . 03/15/2024 . | VARIOUS .6,380.000 .. 765,707 ) .0 0 0|
..266163-10-6 | DOCUSIGN INC .... 02/29/2024 . | ZERO STAGE CAPITAL X .2,328.000 .0 0 0|
..257651-10-9 | DONALDSON INC ....evvvrvmmnnnnnnnnnnnnnnnninnnininnnns [ eeeeenn . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 4,740.000 |.. . , .0 .0 . 0
..26414D-10-6 | DUCKHORN PORTFOLIO ....ovvenniiniin oo . 12/26/2023 . | ZERO STAGE CAPITAL ..... |........ 8,600.000 |.. 103,651 |............84,710 |[........ 18,941 |. .0 .0 . 0 . (21,965) |....... (21,965)
..26441C-20-4 | DUKE ENERGY CORP .........eevvvvmmmmmmmmmmnnnnnnnnnns [eeeeens . 02/29/2024 . |VARIOUS ....oovvvvviiiiieins |oeeeens 4,876.000 |.. 465,250 [..eevvvviiiiinnnnn 0 [ 0. .0 .0 . 0 . (17,539) |....... (17,539)
..26622P-10-7 | DOXIMITY INC ..oovvvrninnininiininiininiiiniiniiiiinns [ eeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |....... 21,280.000 |.. 581,910 |...........506,691 |....... (14,781) |.. .0 0 [ (14,781) ). 0 ...42,35 |.........42,356
..267475-10-1 |DYCOM INDUSTRIES INC ..cooovvviiiiiiiiiiiiiiiieeees [ . 03/01/2024 . | ZERO STAGE CAPITAL ..... |.ccoo.. 3,660.000 |.. 358,492 |...........421,229 |....... (62,738) |.. .0 0 el (62,738) ... 0 .. 74,601 |........ 74,601
..268150-10-9 | DYNATRACE HOLDINGS L .oovvvvvvviiiiiiiieieieeeeens [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 2,942.000 |.. 134,854 |.......... 160,898 |....... (26,044) |.. .0 .0 [ (26,044) ... 0 .. 13,882 |....
..26856L-10-3 |E L F BEAUTY INC .... . |- 03/22/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeee. 900.000 |.. .. 119,800 |...........129,906 |....... (10,106) |.. .0 .0 |....... (10,106) |... 0 ...64,958 |....
..26875P-10-1 |EOG RESOURCES INC . |- 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 2,093.000 |.. 278,865 |.... 148 ... 25,716 |.. .0 0 e 26,716 ... 0 . (39,323) |.......
..26884U-10-9 | ENTERTAINMENT PPTYS TR 02/29/2024 . K .3,608.000 ..161,223 |. 174,808 (13,585) .0 0 (13,585) 0| . (13,043) |. (13,043) |..
..278642-10-3 |EBAY INC ... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 2,408.000 |......... 113,825 108,737 |...........106,037 (1,300) |.. .0 . .0 f....... (1,300)]... .0 . .103,737 |. .. 10,088 |........ 10,088
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..278865-10-0 |ECOLAB INC ...ooeeenniiiiieeiiiiiieceeiiieeeees [ e . 01/31/2024 . [CONEN ......ooveeeeiiiians | 3,700.000 |......... 735,808 |....ccceeeeeinnenns [onnnee.....664,584 |...........733,895 |....... (69,311) |.. ..71,225 |.... 2,109 |...
..28176E-10-8 | EDWARDS LIFESCIENCES COP .. [N PP . 0173172024 . [CONEN .....evvveiieiiiiiins [eeees 10,600.000 |.. L (1,99 ...
..285512-10-9 | ELECTRONIC ARTS INC ... J OO . 02/29/2024 . [VARIOUS .....oeeennnnieiaens [ 832.000 |.. .. 256 ...

. 152,857 |....
...22,803 |....

..290840-10-0 | EMCOR GROUP INC
..29261A-10-0 | ENCOMPASS HEALTH COR ..
..20355A-10-7 | ENPHASE ENERGY
..203594-10-7 | ENOVIX CORPORATION ..
..20414B-10-4 | EPAM SYS INC

....... . 03/15/2024 . [ ZERO STAGE CAPITAL ..... |[........1,430.000 |[..
....... . 02/29/2024 . [ ZERO STAGE CAPITAL ..... |........2,932.000 |..
....... . 02/14/2024 . [ ZERO STAGE CAPITAL ..... [........2,578.000 |..
[T P . 01/23/2024 . [ ZERO STAGE CAPITAL ..... |....... 19,762.000 |..

I T . 02/14/2024 . [ ZERO STAGE CAPITAL ..... [oeccenn. 747.000 |..

284,077 |....
190,490 |....

.. (31,623) |...

..20415F-10-4 |ENVISTA HLDGS CORP ........eveveeeeiiiiiiieeeiiis | aeeees . 03/13/2024 . [ZERO STAGE CAPITAL ..... |........ 8,200.000 |.. . . 78,802 |...
..20444U-70-0 | EQUINIX INC ........ 01/11/2024 . | ZERO STAGE CAPITAL ... ... 151.000 . 112,601 ..118,392 |. . (9,003)
..204628-10-2 | EQUITY COMMONWEALTH 03/05/2024 . | ZERO STAGE CAPITAL ... . 139,524.000 ..2,678,861 |. .2,678,861

..20670E-10-7 | ESSENTIAL PPTYS RLTY 03/15/2024 . | ZERO STAGE CAPITAL ... 14,529.000 .. 363, ..365,610 |.

..20786A-10-6 |ETSY INC
..30050B-10-1 | EVOLENT HEALTH INC ....
..30052F-10-0
..30063P-10-5 | EXACT SCIENCES CORP ...
..301610-10-4 |EXELIXIS INC

I OO . 02/14/2024 . [ZERO STAGE CAPITAL ..... |........ 3,166.000 |..
JU PUORTIN . 02/28/2024 . [ZERO STAGE CAPITAL ..... |........ 4,867.000 |..
JRR U . 01/31/2024 . [ZERO STAGE CAPITAL ..... |..... 116,708.000 |..

B [P . 03/21/2024 . [MORGAN STANLEY ........... |..... 133,000.000
....... . 03/15/2024 . [ZERO STAGE CAPITAL ..... |.......46,545.000

Coocoocoocoocoocooocoo oo oo

..90,279 |...
.. 694,426 |...
.. (58,047) |...

o

Cooco0oo0O0OO0O0CO0O0OOCO OO OO o

........ 1,058,567 |..

o

..302130-10-9 | EXPEDITORS INTL WASH INC .. OR[N . 02/29/2024 . [ ZERO STAGE CAPITAL ..... |........ 3,582.000 |......... 455,878 ..385,925 0 foon (20,472) ... ....434,039 |..
..30231G-10-2 | EXXON MOBIL CORPORATION .... [ . 02/29/2024 . [VARIOUS .......cccuvveeneees fernees 26,949.000 |...... 2,800,757 .2,604,361 |... (1,401,325) |.. ... (1,401,325) |... ,293,036 |......oeeeenl 0 [.01,507,722 ... 1,507,722
..303030-10-2 | FACEBOOK INC ... B P . 03/15/2024 . [ZERO STAGE CAPITAL ..... |....... 5,982.000 |.. .2,117,389 |... (1,397,515) |.. ... (1,397,515) [coeeeiiinn O o 719,874 0 [100.2,191,349 )L, 2,191,349

..31428X-10-6 | FEDEX CORP ...
..315616-10-2 | F5 NETWORK INC. COM COMMON STK
..316773-10-0 |FIFTH THIRD BANCORP ...
..318672-70-6 | FIRST BANCORP P R ...
..32051X-10-8 |FIRST HANAIIAN ....

02/29/2024 . | ZERO STAGE CAPITAL ...
02/29/2024 . | ZERO STAGE CAPITAL ...
02/29/2024 . | ZERO STAGE CAPITAL ...
- |- 03/15/2024 . [ZERO STAGE CAPITAL ...
weennn |- 02/29/2024 . | VARIOUS R
....... . 03/08/2024 . [ ZERO STAGE CAPITAL ..... |[........1,603.000 |[..

517.000
19.000
.4,186.000

..169,271 |. (18,590)
..341,414 | (34,228)

.. 473,007 .459,984

oo ocoooooo

..33748L-10-1 | FIRST WATCH RESTAURA .. 80,108 [ [ WBBLTTT [l O 0 f. .. ..38,777 |..

..33768G-10~7 | FIRSTCASH HOLDINGS .........ccoieiiiiiieiiiiiiiens | aeeees . 02/01/2024 . [ZERO STAGE CAPITAL ..... |........ 1,309.000 |[......... 154,145 ....141,883 |....... (17,227)).. JUV I R (17,227) |... ....124,655 |..

..337738-10-8 |FISERV INC OR[N . 02/29/2024 . ... 11,721,547 10,804,807 |... (1,986,748) |.. ... (1,986,748) |... .8,818,060 [...............0 |.....2,903,488 |[..... 2,903,488
..339041-10-5 | FLEETCOR TECHNOLOG ......cevveeeeeeaiiiiieeeeeins | aeeees . 02/29/2024 . [ ZERO STAGE CAPITAL ..... [.......... 956.000 |.. 270,175 |........ (2,278) |.. ... (2,218) |... ... (927)
.. 343412-10-2 | FLUOR CORP COMMON STK ... [....... . 03/19/2024 . [ ZERO STAGE CAPITAL ..... [....... 26,131.000 |.. ........ 1,023,551 .(231,638) |...

..343498-10-1 | FLOWERS FOODS INC ....cooevviiiieiiiiiiieeceiis | e . 03/15/2024 . [ VARIOUS ... 12,262.000 |.. 274,600 |.......... 276,018 |........ (1,417) |.. . (1L47) ..

.. 34354P-10-5 | FLOWSERVE CORP ... 03/13/2024 . | VARIOUS ... .9,017.000 ..308,901 . 371,681 (62,780)

..34379V-10-3 | FLUENCE ENERGY INC .
..346375-10-8 | FORMFACTOR INC .
..34950E-10-9 | FORTINET INC .
..34965K-10-7 | FORTREA HLDGS INC
..356137L-10-5 | FOX CORP CLASS A ....
..358039-10-5 | FRESHPET INC .
..361448-10-3 | GATX CORP ....

02/07/2024 . | ZERO STAGE CAPITAL ...
01/10/2024 . | ZERO STAGE CAPITAL ...
02/29/2024 . | ZERO STAGE CAPITAL ... .5,973.000
03/06/2024 . | ZERO STAGE CAPITAL ..... [. .5,480.000
O . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 5,549.000 |..

B [P . 03/22/2024 . [ ZERO STAGE CAPITAL ..... [occccn. 400.000 |..
[ IO . 01/31/2024 . [ZERO STAGE CAPITAL ..... |........ 1,222.000 |..

N T . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 1,832.000 |..

.0
..178,519 |.
..349,600 |.

0

.1,292.000 .
44,031)

.4,280.000

..193,847 |.
168,523 |....
...26,659 |....

Coocooocoocooocoo oo o oo

O 0O 0 00O 0000000000000 ODO0OOODOOODOODODOODODOODODOOOOO OO O O OO

O 0O 0O 0000000000000 O0OOOOOO OO OO O O

..36266G-10-7 | GE HEALTHCARE TECHN ..

..366651-10-7 | GARTNER GROUP INC. - CL A . JRRR RO . 03/15/2024 . [ ZERO STAGE CAPITAL ..... [.......... 881.000 |.........410,030 |.oocecoiiiiiiiiiis |ennnnnnn. 281,028 ).l 307,428 ... (166,405) |.. ......(166,405) |...

..369604-30-1 | GENERAL ELEC CO B e . 01/23/2024 . [VARIOUS ....ocovonnriinnaans fornnnn 37,000.000 |.. .. (4,645,422) |.. ... (4,645,422) |...

..370334-10-4 | GENERAL MILLS INC ... . |- 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 4,468.000 |.. . ...0

..375558-10-3 | GILEAD SCIENCES COMMON STK ... - |- 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 2,945.000 |.. 215,513 |.... .0 . .. (3,210) |....
..37611X-10-0 | GINKGO BIOWORKS HLDS .. 02/14/2024 . | ZERO STAGE CAPITAL ..... [..... 116,395.000 ..185,988 |. . 196,708 |. 0 . (20,696) |-
..37959E-10-2 | GLOBE LIFE INC ... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 2,521.000 |......... 319,963 312,130 |.... .0 .0 |. .312,130 |. ..7,833 )....




L€'G03

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..38141G-10-4 | GOLDMAN SACHS GROUP INC ......cevvvvveviiiiiininnns [eeeenn . 12/28/2023 . |PRIOR YEAR INCOME ....... |.cooerreeins 0.000 |.. .0 .0 . 0
..382550-10-1 | GOODYEAR TIRE & RUBR ......cevvvvvvvvrvrniiniiiinns [ eeeenn . 02/06/2024 . | ZERO STAGE CAPITAL ..... |..... 134,460.000 |...... 1,852,183 .1,925,467 .0 .0 ... (483,827) |... 0 . 410,543 |....... 410,543
..393222-10-4 | GREEN PLAINS RENEW .......evvvemiiiiiiiiiiiiiins [ oo . 01/25/2024 . | ZERO STAGE CAPITAL ..... |...... 11,653.000 |......... 234,329 ..203,889 .0 0 el 67,724 .. 0 (127,283) |...... (127,283)
..398905-10-9 | GROUP 1 AUTOMOTIVE INC .. JU [ . 03/20/2024 . | ZERO STAGE CAPITAL ..... |........ 2,623.000 |.. ..680,293 .0 0 e (77,319) | 0 . (3, 747) ). (3,747)
..403949-10-0 |HOLLYFRONTIER CORP COMMON STK ... |....... . 02/14/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 3,040.000 |.. ..168,933 .0 .0 |eeeeel. (13,004) |... 0 ...22,6% |.........22,635
..40412C-10-1 |HCA HOLDINGS INC ......evvvvvvvvmvnnnnnnnnnnnnnnnnnns [ eeeeens . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 4,563.000 |.. 1,235,113 .0 .0 el (98,883) ... 0 . 163,371
..40416E-10-3 |HCI GROUP INC ...ooooeeeiiiiiiiiiiiiieieeeeeceeeeeees [ . 03/13/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 390.000 |.. ...34,086 .0 0 .. (3,666) |... 0 .. 13,838
..406217-10-0 |HAIN CELESTIAL GROUP ......eevvvvvvvvvvnrriniinnnns [eeeeenn . 03/07/2024 . | ZERO STAGE CAPITAL ..... |..... 104,361.000 |.. 11,142,753 .0 .0 . 0 (187,072)
..41068X-10-0 | HANNON ARMSTRONG S ......cooeevvveiiiiiiiiiiiieneens [ s . 02/16/2024 . | ZERO STAGE CAPITAL ..... |.coo... 1,669.000 |.. ...46,031 .0 .0 . 0 .. (5,260) |....
..416515-10-4 | HARTFORD FINANCIAL SVCS GRP . 02/29/2024 . | ZERO STAGE CAPITAL ... 801.000 64,384 |. .0 0 0| 14,143 |
..42250P-10-3 | HEALTHPEAK PROPERTIE .. 03/15/2024 . | VARIOUS . 112,928.000 .2,235,974 |. .0 0 0| (407,458) |.
..423452-10-1 |HELMERICH & PAYNE 02/23/2024 . | VARIOUS ... X .2,137.000 .0 0 0| . (15,582) |.
..42704L-10-4 |HERC HLDGS INC ... oo . 02/12/2024 . | ZERO STAGE CAPITAL ..... |.eeeoo.. 3,470.000 |.. .0 .0 . 0
..427866-10-8 | THE HERSHEY COMPANY ........cevvvvivviiiiiiiiinnnnns [eeeenn . 02/29/2024 . | VARIOUS ... N S 1,470.000 |.. .0 .0 . 0
..42809H-10-7 |HESS CORPORATION COMMON STK ... | vveeee . 0173172024 . | CONEN ..ovvvnniiiiiiiiinins oo 5,800.000 |.. .0 .0 . 0
..42824C-10-9 | HEWLETT PACKARD COMMON STK ... | ..eeee . 03/15/2024 . | ZERO STAGE CAPITAL ..... |....... 29,589.000 |.. .0 .0 . 0
..43300A-20-3 |HILTON WRLDWDE HLDGS ........ccevvvrvrrrrieninennns [ereeenn . 02/29/2024 . | VARIOUS ....oovvvvvviiiiiins |oeeeens 1,170.000 |.. .0 .0 . 0 . ..
..436440-10-1 |HOLOGIC INC ...eevvvrrririiiiririnieireeeeeeeeeeeeeees [ eeeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 3,563.000 |......... . .0 0 e . 0 .. 209,006 ..
..437076-10-2 |HOME DEPOT INC ...oooveeiieiiiiiiiiiiiiii [ . 02/29/2024 . | VARIOUS ....oovvvvvviiiinnns |oeeeens 4,805.000 |.. ,755,305 .1,381,6% |...... (147,156) |.. .0 0 |l (147,156) |... o0 e 1,521,330 [oeeeiiiiiinnnnn 0 fennll 283,975 |Liils 233,975
..438516-10-6 |HONEYWELL INTL INC ...cooeeeiiiiiieeieeeeeeee [ . 02/29/2024 . |VARIOUS ...oovvvvvvviiiinnns |oeeeens 8,585.000 |...... 1,731,609 1,488,941 |... (1,228,454) |.. .0 .0 .. (1,228,454) |... 0 .. 549,443 . .... 1,182,166
..444859-10-2 | HUMANA, INC. .. 03/15/2024 . | ZERO STAGE CAPITAL .2,692.000 .. 956,531 01,232,425 |. . 78,806 .0 0]....... 78,806 0| 1,311,230 (354,700) |. (354,700 |..
..451107-10-6 | IDACORP INC .. 03/14/2024 . [ ZERO STAGE CAPITAL ... .2,493.000 ..218,679 0 .0 .0 0 .0 0| .232,3% . (13,715) |. (13,715) |..
..45168D-10-4 | IDEXX LABS CORP .. 02/29/2024 . [ ZERO STAGE CAPITAL ... .1,495.000 .. 845,424 ..829,800 |. (95,856) .0 0 (95,856) 0| .733,944 . 111,480 |. 111,480 |..
..452308-10-9 | ILLINOIS TOOL WKS INC . |- 03/15/2024 . [ZERO STAGE CAPITAL ... .2,416.000 ..633,801 ..632,847 |. (89,919) .0 0 (89,919) 0| 90,873 | . 90,873 |..
..45253H-10-1 | IMMUNOGEN INC ........... . |- 02/08/2024 . | ZERO STAGE CAPITAL ..... | 14,077.000 .. 439,129 ..417,383 |...... (362,439) .0 0 . (362,439) 0| . 384,185 |. 384,185 |..
..45337C-10-2 | INCYTE PHARMACEUTICALS INC. ...eevvvvvvvvrvirnnns [eeeens . 03/15/2024 . | ZERO STAGE CAPITAL ..... |........ 4,681.000 |.. ..203,920 |........ 10,538 |.. .0 .0 |....... 10,538 ... 0 . (33,073) |....... (33,073)
..458140-10-0 | INTEL CORP .......evvmmmmmmmmmnnnnnnnninniniennnnnnnns [ eeeeenn . 01/04/2024 . | MORGAN STANLEY U 210,000.000 |.. 10,552,500 .0 .0 ...l (796,614) |... 0 . 108,260
..45841N-10-7 | INTERACTIVE BROKERS .........cevvmmmmmmmmnnnnnnnnnns [eenennn . 03/15/2024 . N S 8,659.000 |.. ... 717,831 .0 ...0 |....... (60,270) |... 0
..460690-10-0 | INTERPUBLIC GROUP COS INC .....coeveeeeeeeeeeeenes [eeenns . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 5,231.000 |.. ... 170,740 .0 0 el (24,512) ... 0 .
..461202-10-3 | INTUIT, INC. ..ovvvvrmnnnnnnninninnininnniniininniinns [ eeeeens . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 2,139.000 |.. 1,323,814 .0 20 e (417,103) ... 0 ...... 486,312
..46120E-60-2 | INTUITIVE SURGICAL INC ...ovvvvvviiiiiiiiiiiiiiiens [ oo . 03/15/2024 . | VARIOUS ....oovvvviviiiiinns |oeeens 13,711.000 |.. . 4,625,543 .0 .0 . 0 e 3,791,114 il 0l 1,330,488 . 1,339,488
..46266C-10-5 | 1QVIA HOLDINGS INC . 01/10/2024 . | ZERO STAGE CAPITAL .2,176.000 496,079 (60,665) .0 0 0| 29,509 |..
..464286-64-0 | ISHARES . 12/22/2023 . [ ZERO STAGE CAPITAL ... 15,600.000 440,076 |....... (35,529) .0 0. 0| 24,730 |..
..464287-61-4 | ISHARES .... 01/29/2024 . [ ZERO STAGE CAPITAL ... N .8,231,975 |... (2,008,432) .0 0 ... (2,008,432) 0| . 6,223,543 .2,426,052 |..
..46590V-10-0 | JBG SMITH PROPERTIES 03/15/2024 . [ZERO STAGE CAPITAL ... ..321,788 |. ..338,601 ... (16,813) .0 0. (16,813) 0| .321,788 .6,364 |..
..46625H-10-0 | JP MORGAN CHASE & CO 02/29/2024 . . ..2,917,549 |. .3,570,229 |......(652,680) .0 0 . (652,680) 0| . 2,917,549
L 47215P-10-6 | JD.COM INC .eevvviiiiiiiiiiiiieiiecccecccccccceeiiees [ e . 01/09/2024 . | ZERO STAGE CAPITAL ..... |.eeeoo.. 1,482.000 ...40,925 .0 .0 . 0
..478160-10-4 | JOHNSON & JOHNSON ......vvvvvvvvvvvnnnnnnnnnnnnnnnnns [ eeeenn . 02/29/2024 . |VARIOUS ...oovvvvvivnviiinns |oeeens 16,282.000 .2,500,473 .0 .0 . 0
..480200-10-7 | JONES LANG LASALLE INC ...covvvvvvvvieiiiiiiiiiiens [ oo . 01/31/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeens 980.000 |.. ..185,093 .0 .0 . 0
..48203R-10-4 | JUNIPER NETHORKS COM ....oooveeeeeeeiiiiieiiiiieens [ . 01/26/2024 . | ZERO STAGE CAPITAL ..... |....... 22,333.000 |....... ....658,377 .0 ...0 . 0
..482480-10-0 | KLA-TENCOR CORP ........eeummmmmmnnnnnninniiiiiinnnas [ eeeenn . 02/29/2024 . |VARIOUS ....oovvvviviiiiiins |oeeens 19,597.000 |..... 10,872,124 11,277,220 |... .0 .0 .. (3,901, 711) ... 0
..488401-10-0 |KEMPER CORPORATION ........cevvvvieeeiieeieeeeeeeens [ . 03/12/2024 . | ZERO STAGE CAPITAL ..... |........ 2,106.000 |......... 122,004 ..102,499 |.... .0 .0 . 5,841 |... 0 .
..489170-10-0 | KENNAMETAL INC .... . |- 01/31/2024 . | ZERO STAGE CAPITAL ..... |.ecco... 1,699.000 |...........42,543 ...43,817 |.... .0 .0 . .. 524 |... 0 R e (1,798)
. 49177J-10-2 |KENVLE INC. ............. . |- 03/15/2024 . [VARIOUS .....evvvvvvvvinnens |oees 266,883.000 |...... 5,108,817 .5,694,341 |. .0 .0 ... (4,438,914) |... vn0 e 1,304,986 [oeviiiiiinnnnnn 0 [ 3,803,831 |..... 3,803,831
..494368-10-3 |KIMBERLY CLARK CORP 02/29/2024 . | ZERO STAGE CAPITAL K .2,856.000 .. 346,030 ..347,033 |. .0 0]....... 18,289 0| . (19,291) |.
..49446R-10-9 | KIMCO REALTY CORP ... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 7,809.000 |......... 164,227 0. .0 . P I s 0| .0 .
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..499049-10-4 | KNIGHT-SWIFT TRANSPORATION .....evvvvvvvvvvvvnnnns [ereeenn . 03/11/2024 . | ZERO STAGE CAPITAL ..... |...... 26,520.000 |...... 1,546,703 ......1,528,878 |...... (488,204) |... .0 0 e w0 |eeeee... 1,040,674 .. 3,713 ...
..500643-20-0 |KORN FERRY INTL .....coovvniiiiiiiiiiii [ . 03/15/2024 . | ZERO STAGE CAPITAL ..... |........ 5,490.000 |......... 349,466 308,389 |...........325,832 [....... (17,442) |.. .0 0 [ (17,442) ... 0 ...308,389 |.. 1,812 |...
..501044-10-1 |KROGER CO .......evvvrmmmmmnmmnnnnnnnnnnnnnninnnnnnnnns [ eoeeens . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins |oeeeens 7,689.000 |......... 374,444 .. 376,880 |.... ..25,416 |.. .0 0 ]l 25,416 ... 0 376,880 |..
..501575-10-4 |KYMERA THERAPEUTIC ....ceoeeiiieeiiiiiiieeeeeee [ . 02/12/2024 . | ZERO STAGE CAPITAL ..... |........ 1,508.000 |.. ...8,561 .0 0 | 8,561 .. 0 ..46,955 |..
..512807-10-8 | LAM RESEARCH CORP ......eevvvviiiiiiiiiiiiiiiiiiiens [ eeeeenn . 03/13/2024 . | VARIOUS ... ... 701.000 |.. . .0 .0 |....... (63,630) |... 0
..515098-10-1 |LANDSTAR SYS INC .....vvvvvvvmmmmnnnnnniininnnnnnnnns [ eeeeenn . 02/29/2024 . | VARIOUS ... e |eeee....558.000 |.. ...96,564 |.... .0 0 e (11,493) ... 0
..518415-10-4 |LATTICE SEMICONDUCTOR CORPORATION .......cocooun freennn . 03/15/2024 . | ZERO STAGE CAPITAL ..... |.oeco... 6,376.000 |.. 406,148 |.... .0 .0 . (33,732) |... 0 . .
..518439-10-4 |ESTEE LAUDER C0 ...ooovvveeeeenieeiiiieeeeeeeeee [ . 01/22/2024 . | ZERO STAGE CAPITAL ..... |........ 3,348.000 |.. 489,011 .0 0 e (529) | 0 . (68,604) |....
..524660-10-7 |LEGGETT & PLATT INC ..eevvvvviiiiiiiiiiiiiiiiiiinns [ eeeeenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... |...... 14,128.000 |.. .0 0 el (42,367) ... 0 . (57,566) |....
..526057-10-4 | LENNAR CORP ........ 02/29/2024 . [ ZERO STAGE CAPITAL ... .2,125.000 .0 0 0| 57,691
..531220-77-1 |LIBERTY MEDIA CORP . 02/29/2024 . [ ZERO STAGE CAPITAL ... .2,427.000 .0 0 0| .24,482 |.
..53190C-10-2 |LIFE TIME GROUP HLDG 03/18/2024 . | ZERO STAGE CAPITAL X .5,199.000 .0 0 0|
..532457-10-8 |LILLY (ELI ) & CO wevvvennnnniiiiiis [ eeeenn . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 1,833.000 |.. . .0 .0 . 0
..530830-10-9 | LOCKHEED MARTIN CORP .........coeevriiineiennnnnnns [ . 02/29/2024 . | VARIOUS ... JUPR R 1,344.000 |.. 578,042 |.... .0 .0 . 0
..548661-10-7 |LOWES COS INC ..ooooevveiiiiiiiini [ . 02/29/2024 . | VARIOUS ... U R 5,182.000 |.. 307,260 |.... .0 .0 . 0
..55261F-10-4 |M & T BK CORP ......evvvvmmmmnnmnnnniiiiiiiiiiiiiinnn [ eeeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... 115,874 |.... ...0 ] .0 . 0
..552690-10-9 | MDU RES GROUP INC ...ooovvvviviiiiiiiiiiiiiiiiieeees [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... .. 181,645 |.... ...0 ] .0 . 0
..552848-10-3 |MGIC INVT CORP ...oeveeeeeeeeeeeeeeeeeeeeeeeeee [ . 03/15/2024 . | ZERO STAGE CAPITAL ..... |...... 27,254.000 |.. 370,714 |.... .0 ] .0 |......(155,016) |... 0 . .
..55354G-10-0 |MSCI INC ..cooveeiiiiiiiiiieieeieeeeecc [ . 02/14/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeid 934.000 |.. 493,809 |.... ...0 ] .0 . 0 .. 40,663 |........
..554489-10-4 | MACK-CAL| REALTY CORP .......eevvvvvvmmnmnvnnnnnnns [erneenn . 01/17/2024 . | ZERO STAGE CAPITAL ..... |........ 9,890.000 |.. .. 157,888 |.... .. X ...0 ] .0 . 0 .. (6,890)|........ (6,8%)
..556269-10-8 | MADDEN STEVEN LTD ..... 03/22/2024 . [ ZERO STAGE CAPITAL ... .1,987.000 85,503 | (VO 0 .0 0 0| (3,880) |. . (3,880) |..
..562750-10-9 | MANHATTAN ASSOCIATES INC 03/15/2024 . [ ZERO STAGE CAPITAL ... .1,231.000 272,192 ..265,059 |. 7,133 .0 0 0| .34,803 |.
..565840-10-6 | MARATHON OIL CORP ... 02/14/2024 . | ZERO STAGE CAPITAL 11,097.000 ..128,345 |. ..268,104 |......(139,758) .0 0 . (139,758) 0| . 120,565 |.
..56585A-10-2 | MARATHON PETROLEUM . . |- 03/15/2024 . | VARIOUS ... .5,407.000 ..336,980 |. ..802,183 |...... (466,202) .0 0 . (466,202) 0| . . 627,622 |.
..571748-10-2 | MARSH & MCLENNAN COS .. . |- 02/29/2024 . | VARIOUS ... K .7,166.000 . 1,389,411 ,159,085 |. .1,353,763 |......(198,691) .0 0 .(198,691) 0| . 1,159,085 . 230,326 |.
..571903-20-2 | MARRIOTT INTL INC NEW .....evvvvvvvvmnnnnnnnnnnnnns [ eeeeenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... |........ 2,684.000 |.........667,310 419,383 |...........605,269 |...... (185,886) |.. ...0 ] ...0 0 419,383 |0 . 247,927 |, 247,927
..574599-10-6 | MASCO CORP ....oovvvvvviiiiiiiiiiiiiiiiiiciceeceeeeees [ . 02/29/2024 . |VARIOUS ....oovvvvviiiiieins |oeeeens 3,776.000 |......... 289,806 201,174 |...........252,916 |....... (51,743) |.. ...0 ] .0 . 0 . 88,632
..576323-10-9 |MASTEC INC ....ovvnnnnniiiiin oo . 03/13/2024 . | ZERO STAGE CAPITAL ..... |........ 8,350.000 |......... 725,744 632,262 |...........632,262 |............... 0l ...0 ] .0 . 0
..576360-10-4 |MASTERCARD INC ....ccoovviriiiiiiiiiii [ . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 5,118.000 |.. ...0 ] .0 . 0
..57638P-10-4 | MASTERBRAND INC .....cccoeiiiiiiiiiiiiiiiiieeeeee [ . 03/15/2024 . | ZERO STAGE CAPITAL ..... |...... 10,253.000 |.. ...0 ] .0 . 0
..57667L-10-7 |MATCH GROUP INC ......eevmmeiiiiiiniiiiiiiiias [ eeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 8,328.000 |.. ...0 ] .0 . 0
..577081-10-2 | MATTEL INC ...... 02/29/2024 . | ZERO STAGE CAPITAL .3,551.000 .0 0 .. 678 0|
..580135-10-1 | MCDONALD'S CORP 01/31/2024 .  CONEN .4,800.000 .. (173,209) .0 0 . (173,209) 0|
..580589-10-9 | MCGRATH RENTCORP . 02/20/2024 . | VARIOUS ... .1,456.000 (28,104) .0 0 (28,104) 0|
..581550-10-3 | MCKESSON CORP .. 02/29/2024 . | ZERO STAGE CAPITAL .514.000 ..(2,330) .0 0 ..(2,330) 0|
..585060-10-9 | MEDPACE HOLDINGS . 03/22/2024 . | ZERO STAGE CAPITAL ..... | .4,122.000 .0 0 0| .
..58933Y-10-5 |MERCK & CO INC ..oovveeeeeeiiieiiiiiiieeee [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 4,919.000 |.. . ...0 ] .0 . e el 533,777 | R
..502688-10-5 |METTLER TOLEDO INTL .........oooeeeiinnnnnnnnnnnns [ oens . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eceeeee. 406.000 |.. .... 492,462 ...0 ] ...0 0 541,929 |0 e (46,825)
..504918-10-4 |MICROSOFT ......evvvrmmmmmmnnnniinnnnnnniininininnnnnns [ eeeeens . 02/29/2024 . |VARIOUS ....oovvvvvviiiiinns oo 47,656.000 |.. 17,871,677 |... ...0 ] .0 o0 ]....... 12,689,168 |...eevvvennnnnn0 o 6,757,158 |..... 6,757,158
..506017-10-4 | MICROCHIP TECHNOLOGY INC ....ovvvvvvriiiiiiiineens oo . 03/15/2024 . JUPR R 8,630.000 |.. ...0 ] 0 e ( 0 75,326 |.........75,326
..59522J-10-3 |MID AMERICA APARTMENTS COMM  COMMON STK .... |....... . 01/26/2024 . U R 8,161.000 |.. ...0 ] .0 . L0 21,744 |....
. 60770K-10-7 |MODERNA INC ......evvrvirrriiiriiirinnrenreeeeeeeeenns [ eeeeens . 03/15/2024 . | ZERO STAGE CAPITAL ..... |........ 2,090.000 |.. ...0 ] .0 . L0 .. (7,666) |....
..607828-10-0 | MODINE MAUFACTURING CO .. . |- 03/22/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeos 482.000 |.. .. ...0 ] .0 . L0 .. 16,548 |....
..60786M-10-5 |MOELIS & COMPANY . |. 01/19/2024 . | ZERO STAGE CAPITAL ..... |........ 6,230.000 |.. .349,690 |....... (47,610) |.. ...0 ] .0 [ (47,610) ... 0 .32,263 |....
..609207-10-5 | MONDELEX INTL INC NPV A . 01/31/2024 . 13,700.000 ..987,408 |. 992,201 |. . (4,883) .0 0 . (4,883) 0| 44,966 |.
..61174X-10-9 | MONSTER BEVERAGE CRP .. . 03/15/2024 . 13,770.000 |.. 821,641 ..793,290 |......... 28,351 .0 . ...0].........28,351 .0 .821,641 1,445 ...
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..615394-20-2 |MOOG INC ~CL A ..eevvvvvviiiiiiiiiiiiiiiciicccieeeees [ oo . 02/07/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 598.000 |.......... 84,111 ...86,578 |.........(2,743) |.. .0 . 0 ..83,836 |..
..61775R-10-5 | MORPHIC HOLDING IN .. PO [P . 02/26/2024 . | ZERO STAGE CAPITAL ..... |........ 1,448.000 |.......... 51,570 ...41,818 |.... .0 . 0 ..51,185 |..
..61945C-10-3 | MOSAIC CO B T . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins |oeeeens 5,931.000 |.. .0 . 0
..620076-30-7 |MOTOROLA SOLUTIONS .....ccevvveeeeieieieeeeeeeeeeees [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... .. .0 . 0
..64110D-10-4 |NETAPP INC ....oevvmmmiiiiniiiiiiiiiiiiiiiiiiiiiiinnns [ eeeenn . 03/04/2024 . | ZERO STAGE CAPITAL ..... oeeee....661,286 | |.383,904 ... 563,519 | (179,615) |.. 0 e (179,615) |... 0
..64110L-10-6 |NETFLIX INC .. JU UORTIN . 03/15/2024 . | VARIOUS ...covvvvvviiiiiinns |oeeens 11,864.000 |.. .. (3,184,377) |.. ... (3,184,377) ... 0
..64110W-10-2 | NETEASE COM INC B [ . 01/04/2024 . | ZERO STAGE CAPITAL ..... |.cooo.. 2,307.000 |.. 0 . (41,936)
..64125C-10-9 | NEUROCRINE BIOSCIENCES IN . U [P . 03/15/2024 . | ZERO STAGE CAPITAL ..... |........ 5,697.000 |.. 0 . (20,275) |....... (20,275)
..646025-10-6 |NEW JERSEY RES CORP ... B [ . 01/29/2024 . | ZERO STAGE CAPITAL ..... |...... 14,622.000 |.. 0 . (84,6%) |....... (84,695)
..64828T-20-1 |RITHW CAPITAL CORP .... 02/14/2024 . [ ZERO STAGE CAPITAL ... 31,130.000 0| 25,418 |.
..649445-10-3 |NEW YORK CMNTY BANCORP IN . 01/25/2024 . [ ZERO STAGE CAPITAL ... 38,483.000 0|
..65249B-10-9 | NEWS CORP NEW ..... 03/15/2024 . | ZERO STAGE CAPITAL ..... | .3,215.000 N 0|
..65249B-20-8 |NEWS CORP NEW ......oooovvriiininnin [ . 03/15/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeens 236.000 |.. ....5,315 ... 0
..65200E-10-1 |NEXTRACKER INC ...cooveviiiiiieiiieieeee [ . 03/20/2024 . | ZERO STAGE CAPITAL ..... |........ 4,747.000 |.. 264,266 |.... 0
..65330F-10-1 |NEXTERA ENERGY INC . U UURRON . 01/10/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 2,918.000 |.. 215,428 |.... .0 .
..654106-10-3 |NIKE INC -CL B COMMON STK ... [....... . 02/29/2024 . |VARIOUS ....eovvvvivrrininns |oeeens 10,927.000 |.. 1,170,468 |........... ...0
..654738P-10-5 |NISOURCE INC ....coooeiiiiiiiiiiiiiiiiiceeeeeeeeeeee [ . 01/26/2024 . | ZERO STAGE CAPITAL ..... |...... 52,168.000 |.. 1,492,307 |........1, .0
..665531-30-7 |NORTHERN OIL & GAS .....eevvvvvvvvnnnnnnnnnnnnnnnnns [ eeeeens . 02/02/2024 . | ZERO STAGE CAPITAL ..... |....... 12,653.000 |.. 441,332 ...
..666807-10-2 | NORTHROP GRUMMAN CORP ........coovvvvvviiiiiiiinnns [eenenn . 0173172024 . | CONEN ..ovvvnniiiiiiiiinins oo 1,900.000 |.. ...79,015 |....
. 668771-10-8 | NORTONLIFELOCK INC .....evvvvvrrrrririiinriiiinnnnns [ eeeens . 01/23/2024 . | ZERO STAGE CAPITAL ..... |........ 7,320.000 |.. 173,325 |........... 167,042 |.......... 6,282 |.. ... (625)
..670346-10-5 |NUCOR CORP ... 02/29/2024 . [ ZERO STAGE CAPITAL ... .2,840.000 (93,210) 130,148 |..

..67059N-10-8 | NUTANIX INC .. 02/14/2024 . | ZERO STAGE CAPITAL ... .3,580.000 .0 ..0 .. .0

..67066G-10-4 |NVIDIA CORP .. 03/19/2024 . | ZERO STAGE CAPITAL ... .6,170.000 .3,015,857 |... (1,341,361) ... (1,341,361)

..670837-10-3 | OGE ENERGY CORP - |- 03/15/2024 . [ZERO STAGE CAPITAL ... 35,249.000 1,231,248 |. ..25,997 ..25,997

..67103H-10-7 | 0'REILLY AUTOMOTIVE weeennn |- 02/29/2024 . | ZERO STAGE CAPITAL ..... |. .413.000 ......(124,728) .(124,728) . 176,780 |.
..674215-20-7 | OASIS PETROLEWM ....eevveiieniiiiiiiiiiiiiieeee [ e . 02/26/2024 . [ ZERO STAGE CAPITAL ..... |....... 1,032.000 [......... 163,014 [.ooooiiiiiiinnns [onnnn 163,846 [...oo 171,549 |l (7,704) |.. ... (7,704) ... ... (832))....

..674599-10-5 | OCCIDENTAL PETE CORP DEL ..
..679295-10-5

....... . 02/29/2024 . [ ZERO STAGE CAPITAL ..... |........1,704.000 |..

.. 15,778 |....
B [P . 02/14/2024 . [ZERO STAGE CAPITAL ..... |........ 1,882.000 |..

...(3,395) |....

..681116-10-9 | OLLIES BARGAIN OUT .....overiniiiiiiiiiiiiieeeee | e . 03/18/2024 . [ ZERO STAGE CAPITAL ..... [....... 12,795.000 |.. ...38,446 |....
..681919-10-6 | OMNICOM GROUP INC ... R P . 03/15/2024 . [ZERO STAGE CAPITAL ..... |....... 1,710.000 |.. .. 18,603 |....
..683344-10-5 | ONTO INNOVATION INC I OO . 02/08/2024 . [ZERO STAGE CAPITAL ..... |........ 1,770.000 |......... 232,625 |.....eeee . 54,975 |....
..68389X-10-5 | ORACLE CORP ........... 02/29/2024 . | ZERO STAGE CAPITAL .5,602.000 .. 625,570 ..635,403 |. ..590,619 |. ..44,784 .635,403 .(9,833) |.
..688239-20-1 | 0SHKKOSH CORP COMMON STK 02/29/2024 . | VARIOUS .4,515.000 .. 496,249 ..390,278 | ..489,471 (99,193) .390,278 .105,970 |.
..68902V-10-7 | OTIS WORLDWIDE CORP 02/29/2024 . | VARIOUS ... .5,931.000 .. 565, 160 ..525,617 |. ..530,647 |. ..(5,029) .525,617 .39,543 |

..690732-10-2 | OWENS & MINOR INC
..69331C-10-8 |PG&E CORP ..........
..69336V-10-1 |PGT INNOVATIONS INC ...
..69349H-10-7 | PNM RESOURCES INC ...
..693506-10-7 |PPG INDS INC
..69351T-10-6 | PPL CORPORATION
..693656-10-0
..693718-10-8 | PACCAR INC
..695156-10-9 | PACKAGING CORP AMER ...
..69608A-10-8 | PALANTIR TECH INC ...
..697435-10-5 | PALO ALTO NETWORKS .
..70432V-10-2 | PAYCOM SOFTWARE .....

02/16/2024 . | ZERO STAGE CAPITAL 14,832.000
03/01/2024 . | ZERO STAGE CAPITAL ..... [. 11,627.000
. 03/15/2024 . [ ZERO STAGE CAPITAL ..... [....... 12,965.000 |..
. 03/22/2024 . [ZERO STAGE CAPITAL ..... |........ 9,064.000 |..
. 02/29/2024 . [VARIOUS ......ccevvveieeeas |oeenne 1,233.000 |..
. 02/14/2024 . [ZERO STAGE CAPITAL ..... |........ 7,859.000 |..
. 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 3,872.000 |..
. 02/29/2024 . [VARIOUS ......cvvvviieanas [eeenne 1,051.000 |..
. |- 02/29/2024 . [ ZERO STAGE CAPITAL ..... |........... 724.000 |..
- |- 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 5,210.000 |..
02/29/2024 . | ZERO STAGE CAPITAL ... .1,009.000
. 02/29/2024 . [ZERQ STAGE CAPITAL ..... ....549.000 |..

..219,864 |.
..201,765 |.
322,429 |....
333,883 |....
151,397 |....

(65,949)
. (7,847)
...... (204,839) |..

....... (32,998) |..
........ (5,986) |..

129,709 |....
.. 249,257 |.
163,403 |....

..297,534 |.
..113,489
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..70438V-10-6 |PAYLOCITY HLDG COR ......evvvvvvvvnmnennnnnnnnnnnnns [ eeeeenn . 01/25/2024 . | ZERO STAGE CAPITAL ..... |oeooo.. 1,756.000 |......... 279,429 |..ooovviriiiininnnn fernennnnnnn 273,211 [l 289,477 ..., (16,266) |.. .0 .0 . 0 ....6,218 |..........6,218
..70450Y-10-3 |PAYPAL INC ... oo . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 2,282.000 |.. .0 .0 . 0 . (23,463) |....... (23,463)
..705573-10-3 | PEGASYSTEMS INC ...ooooeeeeeiiiiieeiiie [ . 03/22/2024 . | ZERO STAGE CAPITAL ..... |.eecoo.. 4,748.000 |.. .0 .0 . 0 . 21,041 |........ 21,041
..707569-10-9 | PENN NATL GAMING INC ........eevvmmmmmmmnnnnnnnnnnn [ernenn . 02/14/2024 . | ZERO STAGE CAPITAL ..... |....... 22,266.000 |.. .0 .0 . 0 . (56,881) |....... (56,881)
..713448-10-8 |PEPSICO INC MTN ...ovveniiiiiiiiiias [ oo . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 7,610.000 |.. . .0 .0 . 0 . 466,522 |....... 466,522
..71367G-10-2 | PERELLA WEINBERG PRT .......ccceeiiiiiiiiiiiiiiiis [ eeeenn . 02/15/2024 . | ZERO STAGE CAPITAL ..... |........ 8,59.000 |......... 110,076 ... 105,117 .0 0 e . 0 .. 36,163 |........ 36,163
..718172-10-9 | PHILIP MORRIS INT'L ...eevvvrvveninnnnnnninnnnnnnnns [ eeeeenn . 03/20/2024 . |VARIOUS ....oevvvviviiiiinns |oeeees 41,631.000 |...... 3,870,208 .3,607,215 .0 .0 ..., 119,566 ... UL AU . (149,688)
..71844V-20-1 |PHILLIPS EDISON & CO ....oooveveeeeeeeeeeeeeeens [ . 01/12/2024 . | ZERO STAGE CAPITAL ..... |....... 11,935.000 |......... 425,058 .0 20 e (45,560) |... o0 ]enn.....389,828 .. ...36,230
..718546-10-4 |PHILLIPS 66 ........umnniiiiiniias [ oo . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 2,013.000 |......... 286,850 .0 .0 . (65,838) [... 0 .202,173 |.. .. 84,677 |....
..72016P-10-5 | PIEDMONT LITHIUM INC 01/31/2024 . | ZERO STAGE CAPITAL .1,084.000 ...30,601 .0 0 ..26,463 0| ..57,064 . (40,433) |.
..722304-10-2 | PDD HOLDINGS . 03/19/2024 . | ZERO STAGE CAPITAL .9,839.000 .1,430,544 |. .0 0 . (388,745) 0| .1,050,799 . 244,736 |.
..723787-10-7 |PIONEER NATURAL RES 02/29/2024 . [VARIOUS ............ .733.000 ..164,837 |. .0 0 (82,757) 0|
..733174-70-0 |POPULAR INC .oooeeeieiiiiiiiiieieee [ . 01/25/2024 . |PRIOR YEAR INCOME ....... |.... ...0.000 |.. .0 .0 . 0
..736508-84-7 | PORTLAND GEN ELEC CO ...ooevvvvvveeneeiiiieeeieeens [ . 01/25/2024 . | ZERO STAGE CAPITAL ..... |....... 17,179.000 |.. .0 .0 . 0
..73939C-10-6 | POWERSCHOOL HOLDINGS ........eevvvvvvvvvvnmnnnnnnnns [eeeeenn . 12/26/2023 . | ZERO STAGE CAPITAL ..... |.oeco... 1,416.000 |.. .0 .0 . 0
..74164F-10-3 |PRIMORIS SVCS CORP ......ccceeeieiiinniiinn [eeeenn . 03/20/2024 . | ZERO STAGE CAPITAL ..... |........ 8,266.000 |.. .. .0 .0 . 0
..74251V-10-2 |PRINCIPAL FINANCIAL GROWP .......ccevvvvvvvvvnnnns [ereenn . 02/15/2024 . | ZERO STAGE CAPITAL ..... |...... 18,017.000 |.. 47,397 . (65,283) |.. .0 .0 . (65,283) |... 0
..742718-10-9 |PROCTER & GAMBLE CO .......evvvvvmmmmmnnnnnnnnnnnnns [eeneenn . 02/29/2024 . |VARIOUS ....ovvvvvvrvviiinns |oeeens 18,956.000 |.. .2,777,812 |... (1,439,907) |.. .0 ...0 0
..74276R-10-2 |PRIVIA HEALTH GROUP .......evvvvvvvvnnnnnnnninnnnnns [ eeeenn . 01/05/2024 . | ZERO STAGE CAPITAL ..... |.oeco... 3,368.000 [......ee. 72,424 [ ool 75,006 |l 77,565 |l (2,470) |.. .0 .0 0 .
.. 743315-10-3 | PROGRESSIVE CORP .....eevvvvviiiiiiiiiiiiiiiiiiienens [ e . 03/19/2024 . | ZERO STAGE CAPITAL ..... |........ 4,255.000 |.........811,3%6 [....oovviiiiiininns [ernnn....683,725 [...........288,138 [....... (31,142) |.. .0 .0 . 0 127,671 |....
..744320-10-2 | PRUDENTIAL FINL .. 02/29/2024 . 01,931,000 |.........210,439 | e 211,280 |l 0 [ 0 .0 0 0| (791 |
..745867-10-1 | PULTE HOMES INC .. 02/29/2024 . [ ZERO STAGE CAPITAL ... 790.000 (26,855) .0 0 0| .30,923 |.
..74736K-10-1 | QORVO INC COMMON STK . 02/29/2024 . | ZERO STAGE CAPITAL .6,495.000 (64,519) .0 0 0| 40,119 |.
.. 747525-10-3 | QUALCOMM INC ... . |- 02/29/2024 . | VARIOUS ... .2,464.000 .0 .0 0 .0 0| 12,300 |.
..750917-10-6 | RAMBUS INC ... . |- 01/26/2024 . | ZERO STAGE CAPITAL K .7,489.000 ......(116,335) .0 0 . (116,335) 0| 119,711
..751212-10-1 | RALPH LAUREN CORP .......oovvvvviiiiiiiiiiiiiiinnens [ . 03/06/2024 . | ZERO STAGE CAPITAL ..... |........ 1,940.000 |.........340,979 | | 179,94 279,748 | (99,807) |.. .0 .0 f...... (99,807) |... 0
..75281A-10-9 | RANGE RESOURCES CORP .........eevvvvvvevmemmnnnnnnns [eeneenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |.eecoo.. 2,855.000 [..........00,246 [...cccooiiiiiiiiiins foeeennnnn 92,743 |............86,906 |.......... 5,836 |.. .0 .0 . 0
.. 753422-10-4 |RAPID7 INC .....evvvmmmmnnnininiiniiniiiiiniiiniiiiins [ eeeeens . 12/29/2023 . | ZERO STAGE CAPITAL ..... |........ 1,137.000 |.......... 66,381 [oooeeerrriiiiiiinns ferennnnnnnn 51,310 [l 64,923 ..., (13,613) |.. .0 .0 . 0
..754907-10-3 |RAYONIER INC ...oovvvviiiiiiiiiiiiiiiiiiiiciececeeeees [ e . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 6,689.000 |.. .. .0 .0 0
..75513E-10-1 |RAYTHEON TECHNOLOGIES CORP ..........ccceeeeeeeess [eeennn . 01/31/2024 . | ALEX BROIN ...oovvvvvvnenns |oeeens 55,000.000 |.. .4,627,700 |... (3,189,8%5) |.. .0 ...0 0
.. 75520N-10-7 |RAYZEBIO INC .....evvvmvirnnnnininiininiiiiiinininnnns [ eeeenn . 12/28/2023 . | ZERO STAGE CAPITAL ..... |.cco... 5,872.000 |......... ..365,062 |...... (249,855) |.. .0 .0 . 0 . 247,080
..758750-10-3 |REGAL BELOIT CORP 03/07/2024 . [ZERO STAGE CAPITAL ... .2,070.000 .. 348,131 ..127,297 | (17,245) .0 0 0| .277,663 . 70,468 |..
..758849-10-3 | REGENCY CENTERS CORP .. 02/29/2024 . [ ZERO STAGE CAPITAL ... .1,834.000 .. 113,597 .0 .0 0 0| 110,376
..75886F-10-7 | REGENERON PHARMCTCLS 02/29/2024 . | ZERO STAGE CAPITAL .365.000 .. 352,616 (65,053) .0 0 0| . 255,523
..7591EP-10-0 |REGIONS FINL CORP ... 02/29/2024 . | VARIOUS ... .7,425.000 .0 .0 0 0|
..759351-60-4 | REINSURANCE GROUP AMER IN . 02/29/2024 . | VARIOUS ... X .444.000 . (1,416) .0 0 0|
..75960P-10-4 |REMITLY GLOBAL INC ...covvvvviviiiiiiiiiiiiiiiieeens [ oo . 03/01/2024 . | ZERO STAGE CAPITAL ..... |...... 19,993.000 |[......... 367,753 [..ccccoeiiiiiiiiines [ennnnn.... 389,808 |...........388,264 |.......... 1,539 |.. .0 J ) FORRR . 0
..770700-10-2 |ROBINHOOD MARKETS IN .........cooeeviiieninnninnnns [oenns . 03/15/2024 . | ZERO STAGE CAPITAL ..... |....... 32,636.000 |.. .0 0 e (94,415) ... 0
..77313F-10-6 |ROCKET PHARMACEUTICA ....oovvvvviiiiiiiiiiiiiieeees [ . 01/02/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 1,420.000 |.. . .0 o0 eeeeen. (15,954) |... 0
..77936F-10-3 |ROVER GROUP INC ......eevvvvvvvvvvnnnnnnnnnnnnnnnnnns [ eeeeens . 12/27/2023 . | ZERO STAGE CAPITAL ..... |........ 5,820.000 |.. ...63,322 .0 0 e (34,425) (... 0
..783549-10-8 |RYDER SYS INC ...oooovverriiiniin [ . 03/20/2024 . | ZERO STAGE CAPITAL ..... |...... 13,140.000 |.. 1,518,444 .0 0 el (93,474) |... 0 .
..78377T-10-7 |RYMAN HOSPITALITY ooooeeeeieeeniii [ . 01/24/2024 . | ZERO STAGE CAPITAL ..... |........ 1,530.000 |.. ..168,392 .0 0 e (37,129) ... 0 . 36,765
..78409V-10-4 | S&P GLOBAL INC ... . |- 03/15/2024 . [VARIOUS ....oovvvviiviiiinns |oeeees 12,510.000 |.. ........ 5,496,368 .0 .0 . UL () O . R . 723,07
..78667J-10-8 | SAGE THERAPEUTICS ... . |- 03/19/2024 . | ZERO STAGE CAPITAL ..... |....... 7,469.000 |.. 278,482 |...........161,853 .0 ...0 PR | PO N 7 AU | B AN (134,086) |...... (134,066)
..79466L-30-2 | SALESFORCE COM INC . 03/21/2024 . K 33,693.000 ..4,676,399 |. .8,865,976 |... .0 0 0| . 2,372,902 7,615,947 |.....7,615,947 |..
..806857-10-8 | SCHLUMBERGER LTD ... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 6,230.000 |.. 323,323 |.... L0 ... .0 . .0 .0 . .323,323 |. . (22,292) |....... (22,292)
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..808625-10-7 | SCIENCE APLCTNS INTL ..ooovvviviiiiiiiiiiiiieieeees [ . 02/14/2024 . | ZERO STAGE CAPITAL ..... |eeeeo.. 1,309.000 |......... 171,149 | | 152,000 ....162,735 |....... (10,735) |.. 0 eeeenn. (10,735) ... ....152,000 |.. .........19,149
..81369Y-70-4 | SELECT SECTOR SPDR .......ccevvvvieeiiiieeeeeeeeeees [ . 03/21/2024 . | GOLDMAN SACHS ............ |..... 137,200.000 |..... 17,229,438 |........cceeeeeeeees |oeennn 14,983, 146 15,639,428 |...... (656,282) |.. ...0 [......(656,282) |... 14,983,146 |.. ...2,246,293 |..... 2,246,293
..81730H-10-9 | SENTINELONE INC ...ooooveiiiiiiiiiiiiiiiieeeeeeeeee [ . 12/27/2023 . | ZERO STAGE CAPITAL ..... |oeeoo.. 1,309.000 |.......... 36,083 | 20,312 |l 35,919 (15,607) .0 |eeeeel. (15,607) |... .. 15,720 |........ 15,720
..81762P-10-2 | SERVICENOW INC ....cooeeeeeeiiiennei [ . 02/29/2024 . |VARIOUS ...oovvvvvvviiiiinns |oeeees 1,960.000 |.......1,619,565 [.......ooovvvvvnnnns fernnnnnn 1,181,611 [L000000 1,271,682 |...... (214,968) |.. .0 [ (214,968) |... . 337,954 |....... 337,954
..819047-10-1 | SHAKE SHACK INC ....cooveiiiiiiiiiiiiiiiiieiee [ . 01/18/2024 . | ZERO STAGE CAPITAL ..... |.occo... 2,357.000 |.. e 174,701 | 7,433 |.. 0 el 7,433 .. . .. . (26,124) |....... (26,124)
..82452J-10-9 | SHIFT4 PMTS INC .. JU UORTIN . 03/15/2024 . | ZERO STAGE CAPITAL ..... |...... 12,307.000 |.. .. 881,702 |...........914,902 |....... (33,201) |.. .0 . (33,201) |... 881,702 |.. .........52,002 |.........52,002
..8248911-10-7 | SHOALS TECHNOLOGIES ... R [ . 03/20/2024 . | ZERO STAGE CAPITAL ..... |...... 13,361.000 |.. 332,403 |...........207,630 |....... 124,773 |.. 0 e 124,773 |... ...332,403 ..ol 0 [, (160,538) |...... (160,538)
..828806-10-9 | SIMON PROPERTY GROUP .. N T . 03/15/2024 . | VARIOUS ...oovvvvviriiiiinns |oeeees 41,153.000 |.. ,189,178 |........5,870,064 |... (3,680,886) |.. ... (3,680,886) |...............0 |........2,189,178 |....ovvvnnnnnnnO o 3,733,803 |..... 3,733,803
..82900L-10-2 | THE SINMPLY GOOD FOOD .....ccovvvvvvvvviiiiiiiieeens [eeeenn . 02/13/2024 . | ZERO STAGE CAPITAL ..... |oeooo.. 5,734.000 |.. 230,786 |.... ..(1,339) |...

..83088M-10-2 | SKYWORKS SOLUTIONS INC
..831865-20-9 |SMITH A O ..

02/29/2024 .
02/29/2024 . | ZERO STAGE CAPITAL ... .3,246.000
..83200N-10-3 | SMARTSHEET INC . 02/29/2024 . | ZERO STAGE CAPITAL ..... [. .1,703.000
..83207R-10-7 | SMITH DOUGLAS HOMES JU P . 02/09/2024 . [ ZERO STAGE CAPITAL ..... [.......... 940.000 |..
..833445-10-9 | SNOWFLAKE INC ...ovvvveeiiiiiiiieiiiiiiiieeeesiiis [ eeeeens . 02/29/2024 . [ ZERO STAGE CAPITAL ..... [oecccenn. 390.000 |..

.3,214.000

..835495-10-2 | SONOCO PRODUCTS CO COMMON STK ... | ....... . 03/15/2024 . [VARIOUS .......cevvviieeeas |oeenne 4,616.000 |.. .
..844895-10-2 | SOUTHIEST GAS CORP .......eevvviiiuiiiiieniniiiiiins [ eeeeens . 02/02/2024 . [ ZERO STAGE CAPITAL ..... [....... 21,663.000 |.. .. (44,600) |... . (33,288)
..848574-10-9 | SPIRIT AEROSYSTEMS HLDGS ........ccoeouveeeeeeis | aeneens . 03/22/2024 . [ ZERO STAGE CAPITAL ..... [....... 30,176.000 |.. .. (93,928) |... . 185,702

114,927 |....

..852001-10-9 | SPROUT SOCIAL INC .oooniiiiiiieiiiiiiiieeeiiiins [ eeeeens . 12/29/2023 . [ZERO STAGE CAPITAL ..... |........ 2,460.000 |.. (36,215) |... ...38,024 |....
..855244-10-9 | STARBUCKS CORP .......eoveeeiiiiiiiiiiiiiiieeees | e . 02/29/2024 . [VARIOUS ......ccevvviiaeeas |oeenne 1,740.000 |.. . 171,776 ... ..4.719 | .. (6,669)|....
..858119-10-0 | STEEL DYNAMICS INC ...ovveeviiiiiiniiiiiiiiieeens | eeeens . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 2,070.000 |.. 227 475 |...........244 467 |....... (16,992) |.. .. (16,992) |... ...49,509
..85850N-10-2 | STEM INC ...... 03/20/2024 . | ZERO STAGE CAPITAL 25,241.000 . 50,850 . 50,850 (101,431) |

..863667-10-1 | STRYKER CORP ...
..B6745K-10-4 | SUNNOVA ENERGY INTL
..867652-40-6 | SUNPOWER CORP .....
..86800U-10-4 | SUPER MICRO COMPUTER

02/29/2024 . | VARIOUS ...

03/05/2024 . | ZERO STAGE CAPITAL
- |- 02/21/2024 . [ZERO STAGE CAPITAL ...
<eeene |- 03/04/2024 . | ZERO STAGE CAPITAL ..... |. .
....... . 01/24/2024 . [ ZERO STAGE CAPITAL ..... |[........1,520.000 |..

.2,354.000
40,770.000
27,354.000

(43,419)
.0

(43,419)
.0
.0
. (8,173)

. 130,760 |.
(122,917) |.
. (34,983) |
. 124,652 |.

.. 192,661

0O 0O 0000000000000 0O OO OO

..87157D-10-9 | SYNAPTICS INC L A71217 .. (14,275) |... .. 12,001
. 871607-10-7 | SYNOPSYS, INC. ..oeerriiiieiiiiiieceiiieeece [ e . 02/29/2024 . [ ZERO STAGE CAPITAL ..... [.......... 767.000 |......... 428,589 .(170,937) |... . 204,501 |....
..871829-10-7 | SYSCO CORP ....vvvveeeeiiiiiiesiiiiiiineeesiiiiiees [ eeeeeas . 02/29/2024 . [ ZERO STAGE CAPITAL ..... [....... 11,502.000 |[......... 911,897 ... 37,218 |... ...33,537 |....

..872540-10-9 | TJX COMPANIES INC ... RO [ . 02/29/2024 . [ VARIOUS ... JUUR ISR 11,085.000 |...... 1,002,774 el 1, ...0
..872590-10-4 | T-MOBILE US INC B e . 03/15/2024 . [ VARIOUS ... U IO 11,699.000 |.......1,894,385 ,257,272 |........ 1,875,701 ...0
..872657-10-1 | TPG INC ..oooeniiiiieie e [ e . 03/15/2024 . [VARIOUS .......cccuvveeneees fereees 29,636.000 |...... 1,304,066 1,037,894 1,279,386 |...... (241,492) |..

..875465-10-6 | TANGER FACTORY OUTLET CTR .
..876030-10-7 | TAPESTRY INC
..87612E-10-6 | TARGET CORP ..
..87918A-10-5 | TELADOC HEALTH .
..879360-10-5 | TELEDYNE TECH INC
..88031M-10-9 | TENARIS S A
..88033G-40-7 | TENET HEALTHCARE ...

01/17/2024 . | ZERO STAGE CAPITAL
03/01/2024 . | ZERO STAGE CAPITAL ...
03/15/2024 . | ZERO STAGE CAPITAL ...
02/29/2024 . | ZERO STAGE CAPITAL ...
02/29/2024 . | ZERO STAGE CAPITAL ..... [.
....... . 01/22/2024 . [ZERO STAGE CAPITAL ..... |........7,797.000 |..
....... . 02/29/2024 . [ ZERO STAGE CAPITAL ..... |.......... 978.000 |[..

19,585.000 (90,724)
(55,626)
..18,504
(11,420)

(15,347)

oo ocooooo

o

O 0O 0O 0000000000000 O0O0OODO0OO0ODO0OO0OODODOOODOOOOOO OO O O

... (6,295,573) |...

O 0O 0 00O 0000000000000 ODO0OOODOOODOODODOODODOODODOOOOO OO O O OO

..88160R-10-1 | TESLA INC .eevveiieiiiiiiieeeieeeceiieee [ . 02/29/2024 . [VARIOUS .......cecuvveneeees feunees 50,244.000 .. (6,295,578) |.. ...0

..882508-10-4 | TEXAS INSTRS INC ....evvvveeeiiiiiiieiiiiiiieens | eeeeens . 02/12/2024 . [VARIOUS .....cooonnvrinnaans fornens 76,013.000 .. (10,053,590) |.. ...0 [..(10,053,590) |... ...0

..883556-10-2 | THERMO ELECTRON CORP .......ccuviiieeeiiiiiieees | aeeens . 03/13/2024 . JUUR ISR 17,500.000 .. (1,336,316) |.. ...0 [... (1,336,316) |... ...0

..885160-10-1 | THOR INDS INC ..ooovunriiiiiiiiiiiiiieiiiiiiieees [ eeeeees . 02/29/2024 . [ ZERO STAGE CAPITAL ..... [oeccen. 690.000 |.. .0 . .0 [

..88579Y-10-1 | 3 COMPANY . |- 03/15/2024 . [VARIOUS .......cvvvveeeeans e 7,369.000 |.. .0 |. ...0 [ . .

..B9417E-10-9 | THE TRAVELERS COS INC COMMON STK ... - |- 01722/2024 . [ZERO STAGE CAPITAL ..... |........ 1,546.000 |.. . .0 . .0 [ 270,767 |..

..89469A-10-4 | TREEHOUSE FOODS INC ... 12/26/2023 . | ZERO STAGE CAPITAL ..... | .2,510.000 ..118,403 |. 0 0 .118,403 .

..901384-10-7 | 2SEVENTY BIO INC .... . 03/08/2024 . [ZERO STAGE CAPITAL ..... |....... 10,640.000 |.. 103,911 .0 |. .0 |. .103,911 |. ....... (44,850)
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..90353T-10-0 |UBER TECHNOLOGIES ........evvvmmmmmmmmnennnnnnnnnnns [ eeeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |.eecoo.. 1,801.000 |......... 143,160 .0 .0 . ...4,223
..903848-30-3 |ULTA SALON COSMETCS & FRA .....cccevviiiiiiiiiiann [ eeeenn . 01/25/2024 . | ZERO STAGE CAPITAL ..... |........ 2,135.000 |...... 1,033,604 .0 .0 .
..004311-10-7 |UNDER ARMOUR INC .....covvvvviviiiiiiiiiiiiiiiiiieens [ oo . 02/29/2024 . | ZERO STAGE CAPITAL ..... |...... 10,668.000 |.......... 95,478 .0 .0 . .
..907818-10-8 |UNION PAC CORP ......evvvvvvrirrrirrrrrienninnninnnns [ eeeeenn . 0173172024 . | CONEN ...ovvvvnininniiiiinn |oeeeees 4,500.000 |.......1,099,402 .0 0 e (9,813) . e 3,926
..90984P-30-3 |UNITED COMUNTY BANKS ......oevvvvvvveiiiiiiniiinnns [eeeeenn . 02/27/2024 . |VARIOUS ...ooovvvviiiiiiinns oo 25,510.000 |.. .0 0 e (30,778) [ O o 715,645 [0 | (21,348) ). (21,348)
..910047-10-9 | UNITED CONTL HLDGS INC ......vvvmnnnnnnnnnnnnnn [ eeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 5,871.000 |.. .0 .0 .
..911312-10-6 | UNITED PARCEL SERVICE .......coovvvviiiiiienneneens [ . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins |oeeeens 2,704.000 |.. 425,150 |.... .0 .0 . . .
..911363-10-9 | UNITED RENTALS INC .....evvvvvvrvnnnnnnnninninnnnnns [ eeeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |........ 1,285.000 |.. ... 410,718 |.... .0 .0 ..., (346,8%) |... 410,718 |..
..91324P-10-2 | UNITEDHEALTH GROUP INC .....evvvnnniiiiiiiiiiiiinas [ oo . 02/29/2024 . |VARIOUS ....oovvvvviiiiinins foeeees 2,179.000 |.. ..1,086,421 |.... .0 0 e (57,201) | .1,086,421
..91529Y-10-6 | UNUMPROVIDENT CORP .. 02/29/2024 . | ZERO STAGE CAPITAL .3,957.000 . 176,467 |. . (2,468) .0 0 . (2,468) 176,467
..91913Y-10-0 | VALERO ENERGY CORP . 01/25/2024 . [ ZERO STAGE CAPITAL ... .4,783.000 ... (191,424) .0 0 . (191,424)
..920253-10-1 | VALMONT INDS INC . 03/19/2024 . | ZERO STAGE CAPITAL ..... | .1,257.000 ...83,830 |. ... (293) .0 0 ..n (293)
.. 922042-74-2 | VANGUARD INTL ..eevvvviiiiiiiiiiiieiiiennineeneininns [ eeeeenn . 03/12/2024 . | ZERO STAGE CAPITAL ..... |....... 58,178.000 |.. 1,274,992 .0 .0 .
..922280-10-2 | VARONIS SYSTEMS IN ...evvvvvvvvrvnnnnnnnnnnninnnnnns [ eeeeenn . 12/29/2023 . | ZERO STAGE CAPITAL ..... |........ 2,962.000 |.. ..134,119 .0 .0 .
..92338C-10-3 | VERALTO CORPORATION .....ccoovveeeeeriiiieieeeeeeen [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eceeooo.d 931.000 |.. .0 .0 . .
.. 92343E-10-2 | VERISIGN INC ....ovvvvivivnniniirnnninnnnnnnnnnnnnnnns [ eeeeen . 03/15/2024 . | ZERO STAGE CAPITAL ..... |........ 4,697.000 |.. ..967,394 .0 0 e (31,420) fonniiiiiiiinnnn 0 [l 935,974 0
..92343V-10-4 | VERIZON COMMUNICATIONS .. R ORI . 02/01/2024 . | VARIOUS ...oovvvvviiiiiiinns oo 65,877.000 . 2,483,563 .0 .0 . .. 1,366,716 |....
..92532F-10-0 | VERTEX PHARMACEUTICALS INC ~ COMMON STK .... |....... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeeeeen. 795.000 |.. .0 .0 . .103,778 |....
..92537N-10-8 | VERTIV HOLDINGS LLC .....evvvrvmnnnnnnnnnnnnnnnnnnns [ eeeenn . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeee.. 4,378.000 |.. 201,297 |.... .0 .0 . ...59,309 |........
..925550-10-5 | VIAVI SOLUTIONS IN ...uvuunnnnininiiiiinn [ eeeenn . 01/30/2024 . | ZERO STAGE CAPITAL ..... |...... 18,018.000 |.. 195,581 |.... , .0 0 e . (21,437) |....... (21,437)
..92556V-10-6 | VIATRIS ....... 03/15/2024 . [ ZERO STAGE CAPITAL ... 80,912.000 ..781,284 |. 876,277 (94,903) .0 0 (94,993) . 176,054 |. 176,054 |..
..925815-10-2 | VICOR CORP 01/05/2024 . | ZERO STAGE CAPITAL .2,083.000 94,544 |, 93,610 .. 934 .0 0 .. 934 . (14,574) |. (14,574) |..
..92826C-83-9 |VISA INC ... 02/29/2024 . 14,260.000 ..3,671,085 |. .2,149,710 |......(109,033) .0 0 .(109,033) .3,671,055 . 306,539 |.
..929042-10-9 | VORNADO RLTY TR . |- 02/29/2024 . | ZERO STAGE CAPITAL .6,059.000 ..122,700 |. 171,167 | (48,467) .0 0 (48,467) 122,700 .36,590 |.
..931142-10-3 | WAL-MART STORES INC ... . |- 02/29/2024 . | VARIOUS ... K 17,647.000 ..1,383,670 |. 1,431,830 |. (48,160) .0 0 (48,160) .1,383,670 . 162,058 |.
..934423-10-4 | WARNER BROS DISCOVERY INC .....ccevvveeeeeeeeeeens oo . 02/14/2024 . | VARIOUS ... PR R 89,493.000 |.. ..714,664 .0 0 ]l (119,320) ... ....879,982 |.. .. 13,666 |....
94419L-10-1 [WAYFAIR INC oo [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... |.eecoo.. 1,108.000 |.. ...68,364 ...0 ] 0 e [RC< 1<) N PR | R FOPPRRON .1 T [+1) B ORI | B AN 965 |....
..949746-10-1 |WELLS FARGO & CO NEW .. U PRI . 02/14/2024 . |VARIOUS ....oovvvvvvininnnns s 271,651.000 |.. 13,370,662 |... (7,021,421) |.. ...0 ] 0 ] (7,021,421) ... ,500,878 |..... 6,509,878
..950802-10-9 | WESTERN UNION CO COMMON STK ... |....... . 02/14/2024 . | ZERO STAGE CAPITAL ..... |...... 13,988.000 |.. . 166,737 |.... ...0 ] .0 . .. 10,936 |........ 10,936
..963320-10-6 | WHIRLPOOL CORP .........evvvummmmmmnnnnnnnniiniiiinns [ eeeeens . 02/14/2024 . | ZERO STAGE CAPITAL ..... |........ 1,960.000 |.. .. ...0 ] .0 . e (12,197)
..969904-10-1 | WILLIAMS-SONOMA INC ......eevvvmmmmmmnnnnnnnnnnnnnns [ eeeeenn . 03/13/2024 . | VARIOUS ....oovvvvvviiiinins |oeeees 2,300.000 |[......... 594,745 [....cccooiiiiiiiiins [eennnnn 226,277 |...........464,094 |...... (237,817) |.. ...0 ] 0 e . 368,468 |....... 368,468
..974155-10-3 | WINGSTOP INC . 03/18/2024 . | ZERO STAGE CAPITAL .1,998.000 .. 623,133 (76,725) .0 0 (76,725) . 180,356 |.
..08138H-10-1 | WORKDAY INC .. 02/29/2024 . [ ZERO STAGE CAPITAL ... .597.000 .. 175,905 (26,174) .0 0 (26,174) 37,21
..983793-10-0 | XPO LOGISTICS INC 02/14/2024 . [ ZERO STAGE CAPITAL ... 11,483.000 (15,318) .0 0 (15,318) . 375,870 |.
..08389B-10-0 | XCEL ENERGY INC .. 01/10/2024 . [ ZERO STAGE CAPITAL ... .953.000 4,037 .0 0 4,937 .(4,245) |.
..98585X-10-4 | YETI HOLDINGS INC 03/15/2024 . | ZERO STAGE CAPITAL ..... | 12,033.000 N .. (137,020) .0 0 . (137,020) 33,797 |.
L.98954M-10-1 | ZILLOW INC .oooeeeeeiiiiiiiiiii [ . 01/25/2024 . | ZERO STAGE CAPITAL ..... |...... 13,372.000 |.. 594,217 |.... ...0 ] 0 e (164,183) |... . 118,723 |....
..98956P-10-2 | ZIMMER HOLDINGS INC. .....eevvvvvvvrvvrriiiriinnnns [eeeenn . 01/25/2024 . | VARIOUS ...oovvvvivviiiiiens e 2,945.000 |.. 355,269 |.... ...0 ] 0 e (3,137) | ....578 |...
..08983L-10-8 | ZURN ELKAY WATER SOL .....ccooennnnniniins [ eeeenn . 02/07/2024 . | ZERO STAGE CAPITAL ..... |.eeeoo.. 9,190.000 |.. .. 188,605 |.... ...0 ] 0 |l (81,673) ... .100,310 |....
. 000000-00-0 |MINTH GROUP ......evvvvrvrerrrriiirenireeeeeeneeeeeens [ eeeeens . 01/04/2024 . | ZERO STAGE CAPITAL ..... |....... 42,000.000 |.. ...0 ] .0 |.........40,463 ... . (45,994)
. 000000-00-0 | GLENCORE PLC . U [ . 02/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 9,551.000 |.. ...0 ] 0 e (1,248) . .. (9,101)
. 000000-00-0 | MONDAY . COM COMMON STK ... | ..eeee . 03/11/2024 . | ZERO STAGE CAPITAL ..... |eceeeeee. 306.000 |.. .57, ...0 ] 0 e (1,033) |
. 000000-00-0 |TENARIS S A weeeeniiiiiiiiieieeeeeeeeeeeeeees . |- 02/12/2024 . | ZERO STAGE CAPITAL ..... |...... 59,059.000 |.. .. 813,868 |........1,017,619 ...0 ] .0 ...l (182,092) |...
..G0585R-10-6 | ASSURED GUARANTY LTD .. . |. 03/15/2024 . | ZERO STAGE CAPITAL ..... |........ 4,019.000 |.. 240,112 |.... ...0 ] .0 . (60,629) |[...
..G3934V-10-9 | GENIUS SPORTS ........ 03/12/2024 . | ZERO STAGE CAPITAL K 50,169.000 ..327,192 | .0 0 9,793
..G4474Y-21-4 | JANUS HENDERSON PLC ... . 02/29/2024 . | VARIQUS ... P PO 5,492.000 |......... 171,074 165,722 |...........165,584 |.... .0 . 0. .. 138 ... .166,722 |.
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..654950-10-3 |LINDE PLC ..o [ . 03/22/2024 . |VARIOUS ....oovvvvviiiiinins |oeeeeens 6,234.000 |...... 2,700,782 .2,313,940 |...... (521,412) |.. 0 639,611
..G6095L-10-9 | APTIV PLC .... [ [P . 03/15/2024 . | ZERO STAGE CAPITAL ..... |eeeeeee. 862.000 |.......... 65,881 0 (31,900)
..G9460G-10-1 | VALARIS LIMITED B T . 02/15/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 671.000 |...........43,222 . 0 . (6,996)
..V7780T-10-3 |ROYAL CARIBBEAN CRUISES LTD .....cevvvvvvvvvvnnns [erneenn . 03/15/2024 . | ZERO STAGE CAPITAL ..... (84,429) |... .0 .

..Y41053-10-2 | INTERNATIONAL SEAWAY .....occvviiiiiiiiiiiieeai | s . 01/24/2024 . [ ZERO STAGE CAPITAL ..... .. .. (12,904) |...

.. 12532H-10-4 weneen |- 02/22/2024 . | ZERO STAGE CAPITAL ..... [....... 19,012.000 |.......2,157,234 f.....ccooeeiinines [ovnnnn.. 1,786,164 |........ 1,530,870 |...... (216,450) |.. .(216,450) |...

..26609L-10-5 A..... . 02/23/2024 . [ZERO STAGE CAPITAL ..... |........ 1,669.000 |.. e 1,308 [ .
..550021-10-9 | LULULEMON ATHLETICA INC COMMON STK ... [....... . 02/29/2024 . [ ZERO STAGE CAPITAL ..... [oeccccnn. 369.000 |.. 172, .
..56501R-10-6 | MANULIFE FINANCIAL CORP ......eoevieeeeiiiiiaes | aeeees . 03/18/2024 . [ ZERO STAGE CAPITAL ..... [....... 73,093.000 |...... 1,768,003

. (6,275)
(79,515)

. (6,275)

(79,515)
..73,244
....... (59,752) |..
....... (32,508) |..

. 03/22/2024 . [ ZERO STAGE CAPITAL
. 03/22/2024 . [ VARIOUS ... .2,961.900
. 12/22/2023 . | CORPORATE REORG . E ... 477.000
. . 03/15/2024 . [ ZERO STAGE CAPITAL ..... ...2,957,222.000 |..
coe (Dt . 02/15/2024 . [ZERO STAGE CAPITAL ..... |....... 9,428.000 |..
. |B..... . 03/11/2024 . [ ZERO STAGE CAPITAL ..... [....... 16,020.000 |..
D..... . 01/22/2024 . [ ZERO STAGE CAPITAL ..... |..... 112,420.000 |..
.. |D..... . 03/04/2024 . [VARIOUS .......ceeuvveeeaees fereees 59,645.000 |..
R VR . 01/02/2024 . [ZERO STAGE CAPITAL ..... |........ 9,950.000 |..
. |D..... . 12/22/2023 . [VARIOUS ......ccoenvreenaes fennd 64,400.000 |..
. 02/05/2024 . [ ZERO STAGE CAPITAL ..... [....... 25,070.000 |..
. 01/03/2024 . [ ZERO STAGE CAPITAL ... .3,362.000

..74167P-10-8 | COTT CORP ...
..749350-10-7 |RB GLOBAL .

. 000000-00-0 | COMMON STK

. 000000-00-0 | COLBUN S.A. ..
. 000000-00-0 | AUDIQCODES LTD ....
. 000000-00-0 | CARNIVAL PLC
..373737-10-5 | GERDAU S A ...
.. 377330-20-4
..40523H-10-6 | HAIER SMART HOME CO ...
..465562-10-6 | ITAU UNIBANCO HLDG ...
. 000000-00-0
..502020-10-2 |LI AUTO INC

.7,848.000

439,284 |....
...81,288 |....

..545,237
.2,210,444

.... 118,161
351,341 |....
325,874 |....
111,147 ).

.......... 5,773 |..

.0 [
. 154,600 |.

. 000000-00-0 | ENDESA SA ... . 03/15/2024 . [ ZERO STAGE CAPITAL ... 84,139.000 ..2,072,892 |. .2,072,892
. 000000-00-0 | DEUTSCHE LUFTHANSA . . 01/24/2024 . [ ZERO STAGE CAPITAL ... .6,545.000 .. (1,709) | ..64,235 .(10,799) |
. 000000-00-0 | MUENCHENER RUECKVE . . 03/20/2024 . [ ZERO STAGE CAPITAL ... . (10,644) |. .139,995 . 157,797 |

..164, K ..165,624 |.

. 000000-00-0 |KITRON ASA ... . 01/18/2024 . [ZERO STAGE CAPITAL ..... | .. 154,126 .32 | .164,744 . (15,664) |.

. 000000-00-0 | KRONES AG .... . 02/07/2024 . [ZERO STAGE CAPITAL ..... |........ 2,987.000 |......... 365,518 ..365,455 . (12,827) |.... .363,844 .. ...(2,931) |....
. 000000-00-0 | AJINOMOTO CO INC ... . 02/16/2024 . [ ZERO STAGE CAPITAL ..... [....... 11,400.000 |......... 438,965 ..226,132 |.... .. (1,89)].... .458,262 |.. .(10,732) |....
. 000000-00-0 | ASICS CORP . 03/14/2024 . [ZERO STAGE CAPITAL ..... |....... 6,800.000 |[......... 281,930 ..211,664 |.... ...(2,049) |.... .. 36,117 |....
. 000000-00-0 | BARLOWORLD LTD .... B..... . 01/25/2024 . [ZERO STAGE CAPITAL ..... |........ 6,378.000 |.......... 25,396 27,122 JU 7

. 000000-00-0 | ZYXEL GROUP CORP . . 03/20/2024 . [ ZERO STAGE CAPITAL ..... |..... 324,000.000 |......... 479,037 ..533,619

. 000000-00-0 | BRIDGESTONE CORP . . 03/15/2024 . [ ZERO STAGE CAPITAL ..... [....... 27,900.000 |...... 1,140,480 1,147,966 |........ (4,376) |..

. (48,894) |.
(100,771) |-
17,930 |
.28,451
. (51,975) |

. 02/13/2024 . [ ZERO STAGE CAPITAL ...
. 01/10/2024 . [ ZERO STAGE CAPITAL ...
. 01/09/2024 . [ ZERO STAGE CAPITAL ...
. 03/14/2024 . [ ZERO STAGE CAPITAL ... . 148,000.000
... |- 01/02/2024 . | ZERO STAGE CAPITAL ..... |.....267,000.000
. [B..... . 01/18/2024 . [ZERO STAGE CAPITAL ..... |........ 7,526.000 |..

. 000000-00-0 |0BIC CO ..........
. 000000-00-0 | QUANTA COMPUTER ..
. 000000-00-0 | CANON ELECTRONICS
. 000000-00-0 | CHIN-POON INDL .
. 000000-00-0 |CITIC LIMITED

.3,500.000
76,000.000
....9,700.000

(18,643)
..78,022
(21,666)
(54,357)
..51,083

. 000000-00-0 | CSR LIMITED ...33,620 |........ (8,104) |.. ....8,104 |....
. 000000-00-0 | DELTA ELECTRONIC .... B..... . 03/07/2024 . [ZERO STAGE CAPITAL ..... |..... 438,000.000 |.. 4,451,784 |....... 256,470 .. (583,227) |....
. 000000-00-0 B..... . 12/22/2023 . [ ZERO STAGE CAPITAL ..... [.......... 504.000 [............ 4,131 ....4,408

. 000000-00-0 | TRIPOD TECHNOLOGY ... .. |B...e. . 03/15/2024 . [ZERO STAGE CAPITAL ..... |..... 398,000.000 |...... 2,680,174 .2,516,171 |.......

. 000000-00-0 | TRAVELSKY TECHNOLO . . [B..... . 03/15/2024 . [ZERO STAGE CAPITAL ..... |..... 389,000.000 |..

P |- . 03/05/2024 . [ ZERO STAGE CAPITAL ..... [...... 11,000.000 |..
... |B..... . 02/01/2024 . [ZERO STAGE CAPITAL ..... |........ 1,600.000 |..
. |B..... . 02/15/2024 . [ ZERO STAGE CAPITAL ..... [....... 28,000.000 |..
..... |- 03/04/2024 . |ZERO STAGE CAPITAL ..... | 31,400.000
-|B..... . 02/01/2024 . [ZERO STAGE CAPITAL ..... |...... 66,000.000 ..

. 000000-00-0 | EVERGREEN MARINE C .
. 000000-00-0 | FAST RETAILING CO ...
. 000000-00-0 | KUNLUN ENERGY COMP .
. 000000-00-0 | HEINEKEN MALAYSIA
. 000000-00-0 | VISUAL PHOTONICS ...

. (26,826) |
. (46,302)

0 0O 0O 0O 0000000000000 O0O00O0O0O0DO0OODO0OO0DO0DO0OODO0OOODODOOOOO OO0 O O O

O 0O 0 00O 0000000000000 ODO0OOODOOODOODODOODODOODODOOOOO OO O O OO

.. 280,635 ..343,432 .. (15,617) .316,626 |.




8€'G03

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
. 000000-00-0 |HYUNDAI MOTOR CO ... .|B..... . 03/07/2024 . | ZERO STAGE CAPITAL ..... |.ecoco.. 1,568.000 |.. 215,756 |...........245,379 |[....... (25,222) |.. .0 0 el (25,222) |..eeen (4,401) . .215,756 .. 81,662 |....
. 000000-00-0 | ICOM INCORPORATED ... B..... . 02/22/2024 . | ZERO STAGE CAPITAL ..... |........ 7,800.000 |.. 171,184 ... .0 .0 [ (37,685) |........ 11,032 [.... 171,184 .. 26,618 |....
. 000000-00-0 |JOLLIBEE FOODS .... . [B..... . 03/20/2024 . | ZERO STAGE CAPITAL ..... 213,606 |.... .0 0 .. (28,337) |........ (5,468) |...........213,606 |.. ...39,348 |....
. 000000-00-0 |KIA CORPORATION .. . |B..... . 03/06/2024 . | ZERO STAGE CAPITAL ..... ,020,206 |.... .0 .0 . .1,020,206 |..
. 000000-00-0 |BYD CO LTD-H .|B..... . 03/01/2024 . | ZERO STAGE CAPITAL ..... .0 .0 .
. 000000-00-0 | MATSUYA FOODS HOLD . . |B..... . 12/29/2023 . | ZERO STAGE CAPITAL ..... .. .0 .0 . .
. 000000-00-0 |MITSUBA CORP . |[B..... . 01/04/2024 . | ZERO STAGE CAPITAL ..... |.cooo.. 3,700.000 |.. .0 0 el (3,845) ...
. 000000-00-0 |MITSUI CHEMICALS .... B..... . 03/22/2024 . | ZERO STAGE CAPITAL ..... |...... 16,000.000 |.. .0 .0 . (22,995) |...
. 000000-00-0 |RENESAS ELECTRONIC ... . |B..... . 03/19/2024 . | ZERO STAGE CAPITAL ..... |...... 13,100.000 |.. .0 0 eeeenn. (74,8%) |...
. 000000-00-0 |NISSIN FOODS HLDG CO . 01/09/2024 . | ZERO STAGE CAPITAL ... .3,900.000 .0 0 166,636
. 000000-00-0 |NITORI HOLDINGS .. . 01/05/2024 . | ZERO STAGE CAPITAL ..... | .3,200.000 .0 0 (55,499)
. 000000-00-0 |BANK MANDIRI (PERS . . 02/21/2024 . | ZERO STAGE CAPITAL ..... |...2,844,773.000 K .0 [V ST 544 .
. 000000-00-0 |ORIX CORP . . 03/22/2024 . | ZERO STAGE CAPITAL ..... |...... 42,100.000 |.. 797,889 |.... ...0 ] 0 ...l (136,972) |... ...797,889 |......(104,153) [....... 215,949 [....... 111,79
. 000000-00-0 |NEW HOPE CORP B..... . 03/14/2024 . | ZERO STAGE CAPITAL ..... |...... 20,415.000 |.. ...83,624 |.... ...0 ] .0 |...... 10,738 ... ..83,624 |.. (23,542)
. 000000-00-0 |PREMIER INVESTMENT .... . |B..... . 01/24/2024 . | ZERO STAGE CAPITAL ..... |...... 11,820.000 |.. ..213,637 |.... ...0 ] .0 |.eee... (6,608) |...
..670100-20-5 | NOVO-NORDISK AS ... .|D..... . 03/21/2024 . | ZERO STAGE CAPITAL ..... |........ 7,515.000 |.. ...0 ] 0 el (17,567) |
. 000000-00-0 | ARCS COMPANY LTD . .|B..... . 01/04/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 1,800.000 |.. ...0 ] 0 oo, (8,588) ... e (1,041) )00
. 000000-00-0 | SANGETSU CORP B..... . 01/17/2024 .| ZERO STAGE CAPITAL ..... |...... 11,800.000 |......... 257,529 [.......oevvvvvnnnnnn fornnnnnnnn. 204,323 [0l 257,724 ..., .0 ] ...0 |....... (68,095) ......... 14,694 [...........204,323 |........ (7,398) |...
. 000000-00-0 |MEDIPAL HLDG CORP ... B..... . 02/06/2024 . | ZERO STAGE CAPITAL ..... |...... 18,900.000 |......... 296,906 |........oeeeeeees |eenn..... 284,786 |........... 304,337 |....... (40,648) |.. ...0 ] .0 |...... (40,648) |........ 21,097 |...........284,786 |....... (22,309) |...
. 000000-00-0 | SHINNIHON CORP . 01/04/2024 . | ZERO STAGE CAPITAL ..... |........ 2,600.000 |.......... 20,788 |.........ccceeeers | 18,676 ... 20,810 [l (3,477) |.. ...0 ] 0 e (3,477) ). ... (676) ...
. 000000-00-0 |STARTS CORPORATION . 02/07/2024 . | ZERO STAGE CAPITAL ... .3,300.000 (10,041) .0 0 (10,041)
. 000000-00-0 | SUZUKI MOTOR CORP . 02/07/2024 . | ZERO STAGE CAPITAL ... 19,800.000 (21,400) .0 0 (21,400)
. 000000-00-0 |ADVANTEST .......... . 03/14/2024 . | ZERO STAGE CAPITAL ... 41,900.000 ...... (823,999) .0 0 . (823,999)
. 000000-00-0 | TENMA CORPORAT ION . 02/15/2024 . | ZERO STAGE CAPITAL ... .. 11,700.000 ..183,330 | . 26,378 .0 0 . 26,378
. 000000-00-0 | TERUMO CORP ..... . 03/08/2024 . | ZERO STAGE CAPITAL ..... | 11,400.000 .. 437,447 ..371,233 |. (26,032) .0 0 .347,021
. 000000-00-0 | TSUZUKI DENKI CO . . 03/15/2024 . | ZERO STAGE CAPITAL ..... |....... 12,200.000 |......... 196,063 193,571 | 5,011 ...0 ] .0 . 197,718 |.. .(5,024) |....
. 000000-00-0 | UMW HLDGS BERHAD .... . 01/19/2024 . |MERGER .....coooeeiiiiiiies |oees 406,900.000 |......... 442,042 ..440,274 |....... (22,710) |.. ...0 ] 0 e . ....416,646 |.. ...19,964 |....
. 000000-00-0 | DEUTSCHE BOERSE AG . . 01/24/2024 . | ZERO STAGE CAPITAL ..... |........ 6,572.000 |.. 1,341,321 ...0 ] 0 e (277,791) |l 85, 1,149,243 ). . 284,657 |....
. 000000-00-0 B..... . 12/29/2023 . | ZERO STAGE CAPITAL ..... |..... 133,730.000 |.. .4,315,788 ...0 ] .0 [....... 89,09 [...... (156,325) |........ 4,248,559 . (70,083) [.........
. 000000-00-0 |NOVARTIS AG .. .|D..... . 01/16/2024 . | ZERO STAGE CAPITAL ..... |....... 19,837.000 |.. , 145,436 .1,983,817 |...... (195,198) |.. ...0 ] 20 el (196,198) ... (167,006) [........ 1,621,613 ...... 301,387 |....... 523,823
. 000000-00-0 |ROCHE HLDGS AG . . 03/15/2024 . | ZERO STAGE CAPITAL ..... |.cco... 5,065.000 |.. 351,812 ........ 1,450,250 |....... 222,42 |.. ...0 ] 0 .. 222,426 |....... (54,311) |.... ..53,559 |........ 51,127 |..... 1,247,127 |..... 1,298,254
. 000000-00-0 |NESTLE SA . . 01/10/2024 . | ZERO STAGE CAPITAL ... .4,388.000 509,035 ..556,450 |. ..504,182 |. . 70,839 .0 0 . 70,839 . (18,571) |. .556,450 . (83,806) |. (47,415)
. 000000-00-0 |LPP SA . 03/18/2024 . | ZERO STAGE CAPITAL ... .520.000 955,918 ..1,668,791 .2,113,206 |...... (249,003) .0 0 . (249,003) (195,412) | .1,668,791 . 115,321 ,
. 000000-00-0 |ENI ...... . 01/31/2024 . | ZERO STAGE CAPITAL ... 23,562.000 377,038 395,582 (54,395) .0 0 (54,395) . (12,108) |. .43,033 |. 47,960
. 000000-00-0 | SANTANDER BANK POL .. . 03/21/2024 . | ZERO STAGE CAPITAL ... .3,585.000 481,382 440,757 (90,241) .0 0 (90,241) . (10,121) |. . 132,440 |. 140,987
..71654V-40-8 | PETROLEQ BRASILEIRO SA PE . . 12/22/2023 . X 27,800.000 .. 438,302 ..443,966 |. (25,354) .0 0 (25,354) 0 19,690 |. . 19,690 |..
. 000000-00-0 . 01/30/2024 . | ZERO STAGE CAPITAL ..... |..... 403,056.000 |...... 1,973,668 .2,053,249 |....... 236,139 |.. ...0 ] 0 .. 236,139 f....... 139,372 |.... (277,403) |...... (455,092)
. 000000-00-0 |BNP PARIBAS . |B..... . 02/14/2024 . | ZERO STAGE CAPITAL ..... |........ 8,716.000 |......... 505,294 ,006 |....... (42,927) |.. ...0 ] 0 [ (42,927) ).l (1,439) . (37,123) |....... (47,346)
. 000000-00-0 |PIRAEUS PORT AUTH B..... . 03/20/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 6,644.000 |.. 168,684 |....... (30,039) |.. ...0 ] .0 [.ee... (30,089) |.........(3,356) |.... ...49,8% |....
..78440P-30-6 | SK TELECOM CO LTD D..... . 03/13/2024 . | ZERO STAGE CAPITAL ..... |...... 12,959.000 |.. ..277,323 ...0 ] 0 e (7,422) | .0
..796050-88-8 | SAMSUNG ELECTRS LTD ... .|D..... . 03/18/2024 . | ZERO STAGE CAPITAL ..... |.eoo... 1,053.000 |.. . 1,604,560 ...0 ] .0 |......(387,988) |... .0
. 88706T-10-8 |TIM S.A. ....ovvvnnnns .|D..... . 03/20/2024 . | ZERO STAGE CAPITAL ..... |....... 55,418.000 |.. ...0 ] .0 |...... (410,209) |... .0
..89151E-10-9 | TOTALENERGIES SE .... D..... . 12/28/2023 . |VARIOUS ...oovvvvviiiiiiiens |oeeens 43,335.000 |.......2,957,683 |.........ceeeeeers ... 2,906,388 |........ 2,919,912 |....... (13,524) |.. ...0 ] 0 el (13,524) ... 0 .
..92540K-10-9 | VESTA REAL ESTATE CO . D..... . 02/22/2024 . | ZERO STAGE CAPITAL ..... |........ 1,242,000 oo 43,470 | | 43,482 |l 49,208 | (5,726) |.. ...0 ] 0 [ (5,726) ... 0 e
. 000000-00-0 | TAISOL ELECTRONICS . . 01/19/2024 . | ZERO STAGE CAPITAL ..... | 92,000.000 (20,191) .0 0 (20,191) (4,291) |.
. 000000-00-0 LI NING CO LTD . . 01/31/2024 . | ZERO STAGE CAPITAL ..... |..... 757,000.000 |...... 1,607,732 |.......oeeeeeeeeee. | 3,311,274 ..., 2,024,310 |..... 1,291,860 |.. .0 . 0 1,291,860 |........ (4,89%) ... (1,700,872)
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. 000000-00-0 |EMAAR PROPERTIES .... B..... . 12/22/2023 . | ZERO STAGE CAPITAL ..... |..... 205,300.000 |.. 440,219 |...........442,726 |......... (2,422) |.. .0 0 e (2,422) | ....440,219 |..
. 000000-00-0 | ADMIRAL GROUP B..... . 01/31/2024 . | ZERO STAGE CAPITAL ..... |....... 48,901.000 |.. ..1,213,012 |........ 1,656,968 .0 .0 .
. 000000-00-0 | ANADOLU SIGORTA .. . |B..... . 03/20/2024 . | ZERO STAGE CAPITAL ..... |..... 508,792.000 |.. .1,028,364 .0 .0 .
. 000000-00-0 |LOGO YAZILIM B..... . 03/19/2024 . | ZERO STAGE CAPITAL ..... |...... 73,438.000 |.. ..182,638 .0 .0 . e 1,416
. 000000-00-0 |TURK HAVA YOLLARI ... B..... . 03/06/2024 . | ZERO STAGE CAPITAL ..... |..... 251,103.000 |.. .1,930,457 .0 .0 |...... 285,884 |..........6,252 [........ 2,222,598 |......(189,918)|........ 68,680 |...... (121,238)
. 000000-00-0 | TOVIS CO LTD .|B..... . 02/07/2024 . | ZERO STAGE CAPITAL ..... |...... 50,759.000 |.. ..640,543 .0 .0 ... 98,785 [....... (22,693)...........716,634 |..........5,628 |......(146,185)|...... (140,557)
. 000000-00-0 |BIM BIRLESIK MAGAZ . .|B..... . 03/05/2024 . | ZERO STAGE CAPITAL ..... |.eceo... 4,953.000 |.. ...50,09 |........ (4,757) |.. .0 .0 . ...9,416
. 000000-00-0 |BAIDU INC-CLASS A ... B..... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |....... 98,000.000 |.. . 1,485,771 .0 .0 . ..... (457,123)
. 000000-00-0 |GRUPO AEROPORTUARI . 03/20/2024 . | ZERO STAGE CAPITAL ..... |...... 82,468.000 |.. . 1,433,278 .0 0 e 46,297 ... (52,464) |........ 1,427,051 |........ 71,201 |......(291,841)|...... (220,640)
. 000000-00-0 |PTT EXPLORATION AND PRODUCTION . . 02/01/2024 . | ZERO STAGE CAPITAL ... . 810,300.000 .2,504,366 |. .0 0 (291,585) |..
. 000000-00-0 | TOTALENERGIES SE . . 01/23/2024 . | ZERO STAGE CAPITAL ... ...59,301.000 .3,997,598 |. (61,983) .0 0 (25,278) |..
. 000000-00-0 |BRAMBLES LTD ...... . 03/14/2024 . | ZERO STAGE CAPITAL ..... |..... 298,093.000 2,743,994 |. (176,939) .0 0 410,102 |..
. 000000-00-0 | VULCABRAS/AZALEIA .. . 01/25/2024 . | ZERO STAGE CAPITAL ..... |...... 89,400.000 |.. ... 367,100 |........ 13,120 |.. .0 .0 . . (18,412) |....... (13,469)
. 000000-00-0 |RECKITT BENCKISER ... . [B..... . 01/26/2024 . | ZERO STAGE CAPITAL ..... |....... 10,672.000 |.. ..730,229 | 65,349 .0 .0 . . (37,004) |....... (44,955)
. 000000-00-0 | TIANJIN PHARMACEUT . . |B..... . 01/04/2024 . | ZERO STAGE CAPITAL ..... |...... 14,300.000 |.. .0 .0 . ....1,6% [....
. 000000-00-0 | TURK TELEKOMUNIKAS .... .|B..... . 02/29/2024 . | ZERO STAGE CAPITAL ..... |..... 693,377.000 |.. .0 .0 . ...56,573 |....
. 000000-00-0 | ALINMA BANK . |B..... . 03/01/2024 . | ZERO STAGE CAPITAL ..... |...... 28,240.000 |.. .0 .0 . . 71,871 |....
. 000000-00-0 |WINS CO LTD . |B..... . 03/21/2024 . | ZERO STAGE CAPITAL ..... |....... 27,681.000 |.. .0 .0 . . . . (12,670) |....
. 000000-00-0 |RESTAR HOLDINGS CO .. . [B..... . 01/04/2024 . | ZERO STAGE CAPITAL ..... |.oeeo.. 3,200.000 |.. .0 .0 . ..55,285 |.. ....9,060 |....
. 000000-00-0 | SHANGHAI PHARMACEUT|CALS-H . |B..... . 12/29/2023 . | ZERO STAGE CAPITAL ..... |....... 38,600.000 |.. .0 .0 . ..75,027 |.. . (21,382) |....
. 000000-00-0 |MIGROS TICARET AS ... . 02/29/2024 . | ZERO STAGE CAPITAL .0 0 161,447 .64,693 |.
. 000000-00-0 |FAR EAST HORIZON L . . 01/16/2024 . | RETURN OF CAPITAL . .0 0 . 3,500 .0
. 000000-00-0 | ASMEDIA TECHNOLOGY . . 02/29/2024 . | ZERO STAGE CAPITAL ...... 17,000.000 |......... 111,658 |oooooriiiiiiiiiiiins | 247,186 [ K .0 0 .247,186 (135,534) |.
. 000000-00-0 |ASTRA INTL ... . 01/24/2024 . | ZERO STAGE CAPITAL ..... |...9,576,200.000 . 3,496,217 |. .0 0 ,847,731 (767,636) |.
. 000000-00-0 |AURIZON HLDGS .. . 03/13/2024 . | ZERO STAGE CAPITAL ..... |..... 309,976.000 ..797,268 |. .0 0 673,081 . 130,568 |.
. 000000-00-0 | CORPORACION INMOBI .. . 02/22/2024 . | ZERO STAGE CAPITAL ..... |....... 12,420.000 |.. .. ...0 ] .0 .
. 000000-00-0 |BB SEGURIDADE PART . . . 02/16/2024 . | ZERO STAGE CAPITAL ..... |...... 46,900.000 |.........310,445 |......cccooiiiiiiiis [eennnnn.298,984 | 21770 |l (22,786) |.. ...0 ] .0 .
. 000000-00-0 | SUMBER ALFARIA . |B..... . 03/01/2024 . | ZERO STAGE CAPITAL ..... ...2,054,800.000 |......... 363,792 |.....oeeeeeiiienenns |l 391,446 ).......388,928 |l 7,3% |. ...0 ] .0 . (4,878) |....
. 000000-00-0 |DINO POLSKA SA B..... . 01/31/2024 . | ZERO STAGE CAPITAL ..... |.eeeo.. 3,144.000 |......... 332,256 [.....cccooeiiiiiiies [onnnnn... 280,087 |...........363,574 |....... (68,151) |.. ...0 ] .0 . . (15,336) |....
. 000000-00-0 |FOCUS TECHNOLOGY CO LTD-A ... . |B..... . 03/22/2024 . | ZERO STAGE CAPITAL ..... |....... 46,200.000 |......... . ...0 ] .0 . .. (3,089) [.... . ..
. 000000-00-0 |MOL HUNGARIAN OIL ... . 01/25/2024 . | ZERO STAGE CAPITAL ..... |.occo... 5,577.000 |.......... 44,175 . ... 45,225 ...0 ] .0 . .. 42,90 |..
. 000000-00-0 |NATL BK OF GREECE .. . 03/01/2024 . | ZERO STAGE CAPITAL .. 325,227 ..245,411 | ..286,421 .0 0 . (11,702) |. .245,411
. 000000-00-0 |ASIAINFO TECHNOLOGIES LTD . . 01/05/2024 . | VARIOUS ... .54,254 92,160 |. 54,641 |. .0 0 (527) |. 92,160
. 000000-00-0 | COMMON STK ......... . 03/11/2024 . | ZERO STAGE CAPITAL .. 169,370 .. 122,135 |. 0 .0 0 0| 122,135
. 000000-00-0 | SANDOZ GROUP AG . 02/01/2024 . | ZERO STAGE CAPITAL ... ....0 .19 26 .0 0 (1) .19
. 000000-00-0 | STELLANTIS N.V .... . 03/19/2024 . | ZERO STAGE CAPITAL ..... | 25,365.000 ..671,325 ..499,642 |. .0 0 0| .499,642
. 000000-00-0 |HORIZON CONSTRUCT ION DEVELOPMENT . . 02/01/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeres 0.590 |.. .. ...0 ] .0 . 0 e
. 000000-00-0 | STELLANTIS N V . . 03/21/2024 . | ZERO STAGE CAPITAL ..... |........ 9,577.000 [.........272,188 [.ccceeeiiiiiiiiiiens [oeennnnnn 193,007 1...ellll.221,612 |...ll. (27,222) |.. ...0 ] 0 e (27,222) ). (1,209) .
. 000000-00-0 |CAIXA SEGURIDADE P . . |B..... . 03/01/2024 . | ZERO STAGE CAPITAL ..... |..... 193,600.000 |.. ...........509,193 |....... (86,939) |.. ...0 ] o0 eeeen.. (86,939) |.........(2,998) |.... .
. 000000-00-0 | TENCENT HLDGS LIMI . .|B..... . 03/20/2024 . | ZERO STAGE CAPITAL ..... |...... 78,100.000 |...... 2,830,146 [...ooovvririiiiinnns fovvennns 3,804,344 |........2,933,877 |....... 892,373 |.. ...0 ] 0 . 892,373 ..., (21,906) (986,728)
. 000000-00-0 B..... . 03/08/2024 . | VARIOUS ....oovvvvvviiiiinns |oeens 196,301.000 ...0 ] 0 el 279,970 ... . 150,200
. 000000-00-0 |DL E&C CO LTD B..... . 03/12/2024 . | ZERO STAGE CAPITAL ..... |...... 10,922.000 |.. ...0 ] .0 . .
. 000000-00-0 | DALRYMPLE BAY INFR . . |[B..... . 03/13/2024 . | ZERO STAGE CAPITAL ..... |...... 36,722.000 |.. ...0 ] .0 . ..5,246 |....
. 000000-00-0 | ARABIAN CONTRACTIN . . |B..... . 03/14/2024 . | ZERO STAGE CAPITAL ..... |.eceeeee. 696.000 |......... .. ...0 ] .0 . .(4,579) |....
. 000000-00-0 |SHELL PLC .......... . 03/13/2024 . | ZERO STAGE CAPITAL ..... | 83,105.000 . 2,641,611 .2,710,191 (73,918) .0 0 . (93,559) |. 32,121
. 000000-00-0 |VIBRA ENERGIA S.A. .... . 02/27/2024 . | ZERO STAGE CAPITAL ..... |....... 12,200.000 |.. .. 63,611 ..56,613 |..........2,404 |.. .0 . 0. .0 .. ..5,29% |....
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. 000000-00-0 |MINISO GROUP HOLDING LTD ..
. 000000-00-0 |RECRUIT HLDGS CO L

.. |B..... . 03/21/2024 . [ ZERO STAGE CAPITAL ..... [....... 69,000.000 |..
. |B..... . 02/06/2024 . [ ZERO STAGE CAPITAL ..... [....... 26,500.000 |..
. 000000-00-0 | COMMON STK RO : o . 03/06/2024 . [ZERO STAGE CAPITAL ..... |..... 217,217.000 |..
. 000000-00-0 | DIRECT LINE INS GR . O |- B . 03/01/2024 . [ ZERO STAGE CAPITAL ..... ...1,077,735.000 |..
..G0176J-10-9 | ALLEGION PLC ...ooeneiiiiieiiiiiieeeiee D..... . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 6,236.000 |..
..G0450A-10-5 | ARCH CAPITAL GROUP LTD COMMON STK ... |D..... . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 4,703.000 |..
..G0750C-10-8 | AXALTA COATING SYS .|D..... . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 5,736.000 |..
..G1151C-10-1 | ACCENTURE LTD BERMUDA ... C..... . 02/22/2024 . [ ZERO STAGE CAPITAL ..... |........ 1,865.000 |..
..G29183-10-3 | EATON CORP . 01/31/2024 . [VARIOUS ......cevviiieeaas e 5,660.000 |..
..G3075P-10-1 | ENSTAR GROUP LTD . . 01/12/2024 . [ ZERO STAGE CAPITAL .498.000
..G3223R-10-8 | EVEREST RE GROUP LTD . 02/29/2024 . [ ZERO STAGE CAPITAL ... .1,358.000
..G39108-10-8 | GATES INDL CORP PL ... ..o |- 03/15/2024 .| ZERO STAGE CAPITAL
..G3922B-10-7 | GENPACT LTD COMMON STK ... |C..... . 01/25/2024 . [PRIOR YEAR INCOME ..
..G42706-10-4 | HAMILTON INSURANCE .... . 03/15/2024 . [ZERO STAGE CAPITAL ..... |....... 9,062.000 |..
..G4863A-10-8 | INTL GAME TECH PLC .... . 03/12/2024 . [ ZERO STAGE CAPITAL ..... [....... 24,729.000 |..
..G50871-10-5 | JAZZ PHARMA PLC . 02/29/2024 . [ZERO STAGE CAPITAL ..... |........ 1,144.000 |..
..651502-10-5 | JOHNSON CONTROLS INT .. . 01/25/2024 . [ ZERO STAGE CAPITAL ..... [....... 12,300.000 |..

.. 375,750
. 1,090,700
.. 233,865

..354,462 |....... 126,963 |..
1,113,326

.. 126,963 |........ (2,131)]....

.. (43,492) |...
.(167,836) |...
.(130,327) |...

151,360 |....
486,653 |....
..1,282,459 |....
. 116,679 |.
..307,870 |.
..804,327 |.

....... (16,729)
....... (63,508)
....... (15,514)

139,208 |....
690,027 |....
151,523 |....
722,521 |....

O 0O 0 0000000000000 ODODOODOOOO OO O OO O
0 0O 0O 0000000000000 O0OODOOO0 OO0 OO O O

..65960L-10-3 | MEDTRONIC INC . 01/31/2024 . [CONEN .vvnerreicies [ 10,200.000 |......... . ..
..G77090-10-4 |ROYALTY PHARMA PLC ... . 03/22/2024 . | ZERO STAGE CAPITAL ..o |oveueee 1,700.000 [.......... 51,492 . ..51,477 |..
..G77381(-10-6 | SFL CORPORATION LTD ... . 03/22/2024 . [ ZERO STAGE CAPITAL ..oo. [oveeeene 2,600,000 |-.veiees 34,705 | foeeeeeee 4,797 Lo 0 o 0. .34,797 |..
..G7997R-10-3 | SEAGATE TECH HLONGS . 01/11/2024 . [ ZERO STAGE CAPITAL ... .2,198.000 . 174,841 (46,656) 140,786
..68192H-10-6 | SIRIUSPOINT LTD .. . 03/21/2024 . [ ZERO STAGE CAPITAL ... 23,436.000 .. 289,860 . (2,063) .270,251
..G8994E-10-3 | TRANE TECHNOLOGI PLC . 03/19/2024 . [ ZERO STAGE CAPITAL ... .3,939.000 .. 997,929 .. (207,913) 755,747
..G9B18E-10-7 |WHITE MTNS INS GROUP . 03/14/2024 . [ ZERO STAGE CAPITAL ... 80.000 .. 139,215 . 120,814
..H1467J-10-4 | CHUBB LIMITED .. . 03/15/2024 .  ZERO STAGE CAPITAL ..... |........2,820.000 .. 710,409 . . ..637,320 |. 574,851 . 135,558 |.
..Ng80B8-10-5 | WIX COM LTD . 03/20/2024 . [ ZERO STAGE CAPITAL ... [oevevenene 900.000 |.. 108,512 |.......... 110,718 108,512 |.. .. 16,637 |....
..N07059-21-0 | ASML HLDS NV NY . 03/13/2024 . [VARIOUS -..veveeeeeiens foreenns 1,229.000 |.. 927,713 |...........832,612 927,713 |.. . 151,500 |....
..N20944-10-9 | CNH INDUSTRIAL N.V. ... . 02/14/2024 . [ ZERO STAGE CAPITAL ..... [....... 37,641.000 |.. 433,183 |...........458,467 433,183 |.. ..32,975 |....
..N53745-10-0 | LYONDELLBASELL INDUS .. . 02/29/2024 . [VARIOUS <..eeveceeceees foreenne 2,240.000 |......... ..204,012 |...........212,979 . . .204,012 |.. 120,591 |....
..NB596X-10-9 | NXP_SEMICONDUCTR [ . 02/01/2024 . | ZERO STAGE CAPITAL ..... oo 288.000 |.......... 61,277 ...52,943 |............61,554 .. (12,938) |... ..52,943 |.. ..8,334 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 630,343, 131 XXX 491,008,905 581,406,330 | (130,561,705) 0 0 | (130,561,705) 359,629 478,728,620 152,207,580 | 151,614,520 1,512, 160
..09290C-50-9 | BLACKROCK ETF TRUST ... B . 03/15/2024 .  GOLDMAN SACHS ............ ...1,070,000.000 [..... 59,879,182 |... JET 50,648,495 |....... 56,003,800 |... (5,355,305) |.. 0 .0 |.. (5,355,308) |... [ 50,648,495 [...oeovrvrena0 fone 9,230,687 |..... 9,230,687 ...236,393 |...
..464287-10-1 | ISHARES S+P 100 ETF ...oovevevecneeiriieieieies | oo . 01/29/2024 . [ ZERO STAGE CAPITAL ..... [..... 161,217.000 |..... 37,595,633 |... RPN R 31,935,174 |....... 36,014,266 |... (4,079,002)|.. .0 ...0 [... (4,079,002) |... 0 [ 31,985,174 |ooveivenn0 e 5,660,459 |..... 5,660,459 ...107,529 |...
.. 464287-22-6 | ISHARES TR ...veveevececeeneecesieeeeeeeneneene | oo . 03/21/2024 . | GOLDMAN SACHS ... . |-.-1,024,485.000 |..... 99,850,631 100,909,224 |....... 19,929,400 |......... 83,653 |.. 0 0 o 83,653 0 e 100,909,224 |.. .. (1,058,593) |.... (1,058,593) ...485,726 ...
..464287-49-9 | ISHARES RUSSELL MID-CAP ETF . 02/29/2024 . | GOLDMAN SACHS ....cvevve [oeee 467,200.000 37,611,915 .34,978,445 |.......36,315,456 |... (1,337,011) 0| 0 [...(1,387,011) 0 |......34,078,445 |...............0 |.....2,633,470 |..... 2,633,470 |.. 158,321
..464287-65-5 | ISHARES RUSSELL 2000 ETF .. 03/21/2024 . [VARIOUS <..vovveeccees [oeee 121,420.000 24,530,525 .23,312,262 |. .. (1,028,579) 0 | 0 |... (1,028,579) 0 1,218,264 |.. 73,386
..464288-24-0 | ISHARES MSCI ACHI EX US ETF . 03/21/2024 . | GOLDMAN SACHS . ....1,047,500.000 55,891,848 .50,090,760 |. . (2,741,721) 0| 0 [... (2,741,721) 0| 5,801,087 |..
..464288-25-7 | ISHARES NSCI ACHI ETF ... 02/29/2024 . [VARIOUS <.evoveecceees [oeee 269,700.000 28,657,715 .25,335,079 |. .. (2,112,290 0 | 0 |... (2,112,200) 0 .3,322,637 |..
..46429B-69-7 | ISHARES EDGE MSCI MIN VOL US 01/29/2024 . | ZERO STAGE CAPITAL ..... [..... 256,698.000 20,581,958 .18,608,957 |. .. (1,421,188) 0| 0 [... (1,421,188) 0| 1,973,001
..46432F-33-9 | ISHARES EDGE MSCI USA QUALITY .. B . 01/29/2024 . | ZERO STAGE CAPITAL ..... [..... 201,694.000 |..... 30,797,187 |oeoveorrecirccine foreenee 23,489,640 |....... 29,677,255 |... (6,187,615) |.. .0 10 e (6,187,615) |- O [ 23,489,640 [.ovovevrirenn0 foee 7,307,496 |..... 7,307,49%
.. 46432F-39-6 | ISHARES EDGE MSCI USA MOMENT ......c.eevvrvrenns | cerene . 01/29/2024 . [ ZERO STAGE CAPITAL ..... [.o..... 26,290.000 |......d, 443,143 |ooooiiiiinniie o 3,245,311 |........4,124,638 |...... (879,327) |.. .0 e 0 [ (879,327) [0 e 3,245,311 |.. ..1,197,832 |..... 1,197,832
..464346-77-2 | ISHARES MSCI TAIWAN ETF [ R . 01/03/2024 . [VARIOUS <..vovnecccrees [ 65,467.000 [.......2,914,317 |oiiiiinnnns e 2,861,684 |........ 3,013,446 0 O (151,762) |-vovevrereeen0 o 2,861,684 |.. ...52,634
.. 46434V-44-9 | ISHARES EDGE MSCI INTL MOMENT .... B I . 02/22/2024 . [ ZERO STAGE CAPITAL ..... [....... 16,123.000 |.. 552,858 0 497,072 |.. .. 98,766 |....
..46434V-45-6 | ISHARES EDGE MSCI INTL QUALITY w.ovvvvvvvvries [ . 01/30/2024 . | ZERO STAGE CAPITAL ..o |oweueee 6,964.000 |.. ..261,568 .0 237,946 |.. 28,775 |....

..46435G-40-9 | ISHARES EDGE MSCI INTL VALUE ..........cccceeiis]eeeenes . 02/22/2024 . [ ZERO STAGE CAPITAL ..... |........ 9,547.000 |......... 266,578 |......coooorriiinn ouee...... 254,665 ...l 201,927 |.........1.661 |...............0 |0 e 1660 |0 i 254,665 ... 0 Joeeeenns 1,913
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..46435G-50-8 | ISHARES EDGE MSCI INTL SIZE .. U PRI . 03/13/2024 . | ZERO STAGE CAPITAL ..... |....... 50,681.000 |...... 1,335,171 [oeeiiiiiiiiiiiiiies e 1,206,058 |. ...774,289 |...... (105,205) |.oooeeeeeeeenna 0 el 0 s (105,205) |..coeeeeennnnn 0 ].......1,206,058 L0 120,113 |....... 129,113 |....
..78462F-10-3 | SPDR S&P 500 TRUST ETF N P . 0173172024 . |VARIOUS ...oovvvvviiiiiiinns |oeeens 17,200.000 |...... 8,376,073 |oeeeeeeeeeeiieeeeees | 7,369,717 | 8,175,332 [...... (805,615) |..evvvvveeeennn 0 feveeiiiieennnnn 0 [ (805,615) |.....ceennnnnnn 0].......7,369,717 L0 1,006,357 |..... 1,006,357 |....
..78464A-69-8 | SPDR S&P REGIONAL BANKING ETF .. |- 01/18/2024 . [VARIOUS ....covvvvvviiiiinns | 131,000.000 |....... 6,624,733 [ [ 6,208,981 |........ 6,868,330 |...... (659,349) [...evvvvvvnennn 0 ferniiiiiinnnnn0 o (659,349) [.....vvvvnneee [V R 6,208,981 L0 415,752 |....... 415,782 |....
..81369Y-40-7 | SELECT SECTOR SPDR FUND . 03/21/2024 . | GOLDMAN SACHS R R 293,000.000 |..... 52,366,139 ..45,138,606 |. 52,391,330 |... (7,252,724) |. ... (7,262,724) ... .45,138,606 |.. . .....7,226,533 |.
..81369Y-80-3 | SELECT SECTOR TECHNOLOGY SPOR ... U IR . 01/31/2024 . | GOLDMAN SACHS ............ |oo. 126,100.000 |..... 25,093,775 21,456,432 |....... 24,271,728 |... (2,815,29) |.... K 20 |... (2,815,296) [c.evvvevnnnnnnn 0 [ 21,456,432 .0 3,637,343 |..... 3,637,343 |....
..81369Y-88-6 | SELECT SECTOR UTILITIES SPDR .......eeevvveeeeees foennn . 01/30/2024 . | COMEN ....ovvvvnnnnnnniiins Joveeens 5,300.000 |......... 324,635 | e 319,978 |........... 335,649 |....... (15,671) [cvvvvvvnnnnnnns [ 0 fns (15,671) |eveveeeeeennnn 0 foviinnnnns 319,978 [ [ 4,657 |.......... 4,657
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 497,987,667 XXX 448,104,486 374,987,452 | (36,941,844) 0 0 | (36,941,844) 0 448,104,486 0 | 49,883,183 | 49,883,183
..30277@-10-1 |FM|C HOLDINGS, INC. ..vvvvvvvvvvvvvvvvnnninnnnnnnns | ....... | 01/24/2024 . |RETURN OF CAPITAL ....... | ............. 0.000 |......... 154,308 | e 154,303 |........... 154,303 |..ooeeieennn 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ [V PO 154,303 [.oooeeiiiinnnn [ 0 Joeeeeeiieenn [ 0 Joeenies eevveenn] eeveiiinnnns
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 154,303 XXX 154,303 154,303 0 0 0 0 0 154,303 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 1,128,485, 101 XXX 939,265,694 956,548,085 | (167,503,549) 0 0 | (167,503,549) 359,629 926,987,409 (593,060) | 202,090,763 | 201,497,703 5,520,771 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,128,485, 101 XXX 939,265,694 956,548,085 | (167,503,549) 0 0 | (167,503,549) 359,629 926,987,409 (593,060) | 202,090,763 | 201,497,703 5,520,771 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,128,794,090 XXX 939,563,488 956,548,085 | (167,503,549) 0 0 | (167,503,549) 359,629 927,285,203 (595,556) [ 202,104,454 | 201,508,898 5,529,605 XXX XXX
6009999999 - Totals 1,855,780,692 XXX 1,678,742,867 1,470,668,444 | (164,393,266) 76,8% 0 | (164,316,370) 359,629 1,661,414,511 (595,556) [ 194,923,825 | 194,328,269 13,452,920 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Equity Portfolio Hedge Equity/Index | JPMorgan Chase
SPX Put Option ...coeee | eeeeeeemniiiieieiiiiieee | e [ oo Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 03/15/2024 |. 09/30/2024 |......... 39,000 |..... 198,900,000 |....cvunn. 5,100 [ouueniiiinnnnns 0f..... 5,985,09 |...cvvnninnnnne 0f..... 4,284,150 | .oevvvnnnnn fennnns 4,284,150 |..... (1,700,946).......c0vnnvnns [ [V R [ [V} [
Equity Portfolio Hedge Equity/Index | JPMorgan Chase
SPX Put Option ...coeee | eeeeeeemniiiieeiiiiiiieee | e [ oo Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 02/16/2024 |. 07/31/2024 |......... 39,900 |..... 199,500,000 ... 5,000 [euveeiiiiiinnnn O] 5,321,224 [.....covvveeei . 0o 2,429,910 | .eeevnnnnnn fennnns 2,429,910 |..... (2,891,314)).ceveiiiiinnn O e O e O e O [ | e
Equity Portfolio Hedge Equity/Index | JPMorgan Chase
SPX Put Option ...oovee | eeeeeeeeiiineniiiiiiinnees | eveeeeeeeeeiinn [ oo Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 03/05/2024 |. 07/31/2024 |........ 19,700 |...... 98,500,000]...cccuunnns 5,000 |.uuuiiiiinnnnns 0f..... 2,188,946 [.......cceeennn 0f..... 1,199,730 [.eeeneennn | 1,199,730 |....... (989,216)[....eeveennnnnn [ [0 (U] [V T T
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 13,495,266 0 7,913,790 [ XXX 7,913,790 (5,581,476) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 13,495,266 0 7,913,790 [ XXX 7,913,790 (5,581,476) 0 0 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 13,495,266 0 7,913,790 [ XXX 7,913,790 (5,581,476) 0 0 0 0] XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 13,495, 266 0 7,913,790 [ XXX 7,913,790 (5,581,476) 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Equity Portfolio Hedge JPllorgan Chase
SPX Call Option ...coee |eeeeeeemiiiieieiiiiieeees | e Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 02/16/2024 |. 07/31/2024 |......... 39,900 |..... 211,470,000 ............ 5,300 [cuuuniiiinnnnns 0f.... (3,536,576)..uueeeennnnns 0f.... (6,731,130) vevvneenen [onnee (6,731,130)..... (3,194,554)]....cccvvnnnnnne [ [V R [ [V} [
Equity Portfolio Hedge JPllorgan Chase
SPX Call Option ...cooe |eeeeeeemiiiieieeiiiiieees | e Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/05/2024 |. 07/31/2024 |........ 19,700 |..... 108,350,000 ... .. 5,500 [.... (861,599)...vvvvvrrrnnnnn 0o (1,485,380)(..cvvveecs [nnee (1,485,380)f....... (623,781)[..evvveveneeen 0 e O e O e O | e
Equity Portfolio Hedge JPllorgan Chase
SPX Call Option ..coee | eeeeeeeunniineiiiiiiiieees | evieeeeeeinnns Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 03/15/2024 |. 09/30/2024 |......... 39,000 |..... 218,400,000 ............ 5,600 |..iiiiinnnnns 0f.... (2,553,954)]...ccvvnnnnnnnns 0f.... (3,615,300)f .eeeneeecn [onnns (3,615,300)|...... (1,061,346)[....ccevvnnnnnns [ [0 (U] [V T T
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (6,952,129) 0 (11,831,810) XXX (11,831,810))  (4,879,681) 0 0 0 0] XXX XXX
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...cooee | eoeeeeemiiiinieiiiiiieees | e Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 03/05/2024 |. 07/31/2024 |........ 19,700 |...... 88,650,000 |.....c0unn.. 4,500 [ouvnniiiinnnnns 0f...... (743,399)..ccvvnnninne 0f...... (418,625)[...cevvnees Junneen (418,625)|......... L F [ [V R [ [0 R O,
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...cooee |eoeeeeemiiiiieeeiiiiieees | e Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 02/16/2024 |. 07/31/2024 |......... 39,900 |..... 167,580,000 ............ 4,200 [ouueniiiinnnnns 0f.... (1,154,546)).....cvvennnnn 0f...... (526,680)(...ceunenn |ounnnen (526,680)........ 627,866 [......c0vnnnnnns [ [V R [ [0 R N
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ....ooee | eeeeeeieiiniieiiiiiiiiieees | evieeeeeeinans Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 03/15/2024 |. 09/30/2024 |......... 39,000 |..... 183,300,000].....ccunnt 4,700 |ueeeiiiinnnnns 0f.... (2,813,304)]...0uviiinnnnn 0f.... (1,996,800) ..eeneeeen [onnns (1,996,800)......... 816,504 |.......ceeuennn [ [0 (U] O oo | ool
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (4,711,249) 0 (2,942,105) XXX (2,942,105) 1,769, 144 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (11,663,378) 0f (14,773,915 XXX (14,773,915)  (83,110,537) 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 (6,952,129) 0 (11,831,810) XXX (11,831,810))  (4,879,681) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 (4,711,249) 0 (2,942,105) XXX (2,942,105) 1,769, 144 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 (11,663,378), 0 (14,773,915 XXX (14,773,915) (3,110,537) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Foreign Currency JPMorgan Chase
Currency Forwards .... |EXpOSUFe ........cccoves | wenneeeeeennnns Currency..... Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 03/01/2023 |. 07/28/2026 |............... 0f..... 18,841,100 . 1.1083 EUR-USD [........ccvvunnn [ [V PR 0f...... (200,207)f cevvnneans fonnns (200,207 )f...evvvvvnnnnns [V I (200,207)f..cevvvnennnns [V R (U R 129,636 [ wevveneenn | e
Foreign Currency JPMorgan Chase
Currency Forwards .... |EXposure ...........oc. | eeeeeeereeennns Currency..... Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES8  |. 11/29/2023 |. 12/15/2027 |.......eenvv... 0]...... 11,654,000 . 1.1654 EUR-USD [..........ceeens [ [ U] 164,103 [..eeeeeeen [onnns 164,103 |..oovvvennnnnens [ 164,103 [..oovvvennnnnens [0 (V)] I 96,301 [ .oeeeein | i
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (36,103) XXX (36,103) 0 (36,103) 0 0 225,937 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (36,103 XXX (36,103) 0 (36,103) 0 0 225,937 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 1,831,888 0 (6,8%,228) XXX (6,896,228) (8,692,013) (36,103) 0 0 225,937 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 1,831,888 0 (6,8%,228) XXX (6,896,228) (8,692,013) (36,103) 0 0 225,937 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(o) |
[

Code |
[
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX

Foreign Equity Index
.......... ...843 |.... (42,150){ June 24 Mini MSCI ... |Hedge

.06/21/2024 ‘ NYF-ICE

VIT943WHDC15527CPP8Y . ‘.03/11/2024 .|...1,049.6000 |...1,049.0000

MESM4 . |Equi ty/Index , 0 25,290 |.......... 25,290 |........ 2,141,903
1609999999. Subtotal - Short Futures - Hedging Other 25,290 0 0 0 0 25,290 25,200 2,141,903
1649999999. Subtotal - Short Futures 25,290 0 0 0 0 25,290 25,290 2,141,903
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1709999999. Subtotal - Hedging Other 25,290 0 0 0 0 25,290 25,290 2,141,903
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0
1759999999 - Totals 25,290 0 0 0 0 25,290 25,290 2,141,903

nning Cumulative Ending

Broker Name

Cas Balance

Cash Change

Cash Balance

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 7,913,790 (14,773,915) 7,913,790 7,939,080 (14,773,915) 7,939,080 2,141,903 2,141,903
JPMorgan Chase Bank, N.A. ...ccoiiiiiviiiiiiiiiiiiiniiiiiiiininnens 7HBGLXDRUGQFUSTRNES7 . |.......... T Voo fooriiii 0 i 0 [ 164,103 |..ovvvenniiiiinnnns (200,207) ] ceevenniiiiininiiniiianans [ O TTTI 164,103 | .o (200,207)].ccevveeniiiiiiiiniiiiiennes [ T 225,938 | 0
0299999999. Total NAIC 1 Designation 0 164,103 (200,207) 0 164,103 (200,207) 0 225,938 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0

7,913,790

8,103,183

(14,974,122)

7,939,080

2,367,841

2,141,903

0999999999 - Gross Totals 0 8,077,893 (14,974,122)
1. Offset per SSAP No. 64 0 0
8,077,893 (14,974,122)

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

STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

JPMorgan Chase Bank, N.A. .....

Type of Asset Pledged

80,351,001

80,351,001

0199999999 - Total
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0299999999 - Total




STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

ANZ BANKING GROUP LIMITED ..... SINGAPORE ........cocveveveeievevens foe 100,000 [ [V R [V 23,793,986 |.......... 23,463,094 |........ 23,499,765 |..
BANK OF AMERICA (OPERATING) . WILMINGTON, DE ......covovvvnes |orenn oo 100,000 [ [V R (V1 2,327,676 |............ 1,310,930 |............ 5,116,319 |..
BANK OF AMERICA (LOSS

PAYMENT) oo WILMINGTON, DE .....cocoevevevees o ...0.000 (1,186,046)|............. (649,230)f.......... (1,864,190)]..
BANK OF AMERICA (CDR AP) ....... WILMINGTON, DE .... .1...0.000 |.. ... (1,475,479)|.. (2,807,294)|..........(1,038,395)|..
BANK OF AMERICA - SINGAPORE . WILMINGTON, DE ......cccoovvvner |orun e ...0.000 23,903,659 |.......... 23,903,659

BANK OF AMERICA - KOREA ........ BOA SEOUL BRANCH ................ |. o 202000 [ [V R (V1 4,611,459 |............ 4,515,722

BANK OF AMERICA

1.-0.000 |

.9,849,401 |.

..9,516,047 |..

BANK OF AMERICA ......ccccoeoeoeeee HONG KONG - o 120,000 .o O i 0 | 30,991,894 |......... 30,964,572
HSBC BANK OF AUSTRALIA
LIMITED USD ACCOUNT ............... AUSTRALIA oo o e 100,000 [ [V S, (V1 44,757,957 |.......... 51,348,662 |......... 51,406,733 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e HONG KONG ... o e 100,000 [ [V S, [ 8,142,475 |............ 7,369,910 |............ 5,739,323 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT .....ccccvrereneee HONG KONG ..o o e 100,000 [ [V S, (V1 22,899,645 |.......... 23,032,414 |.......... 29,084,922 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e INDIA o [ 100,000 [ [V (V1 13,730,020 |.......... 14,786,229 |......... 10,585,940 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. CUSTODY ACCT ....ccoovereeenne INDIA o [ 1.0.000 [ [V [ — 1,556,820 |............ 1,604,376 |............... 644,070 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e SINGAPORE ......ocovveeeervnccnes foree e 120,000 [ [V S, (V1 20,497,717 |.......... 18,830,031 |.......... 17,126,794 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT ......ccccvrvreneee SINGAPORE ......ocovveeeervnccnes fore e 100,000 [ [V S, [V 2,531,469 |............ 2,565,786 |............ 5,531,401 |..
HSBC OFFSHORE LABUAN OFFICE
USD ACCOUNT ..o MALAYSIA 202000 e O o 0 2,867,204 |............ 2,833,834 |........... 2,830,819 |..
HSBC-BANK MALAYSIA BERHAD ..... MALAYSIA 1002000 ..o O e 0 [ 7,821,398 |........... 7,545,509
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD o NEW ZEALAND ..o oo 100,000 [ [V [V 2,465,356 |............ 2,465,345 |........... 1,081,969 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. NZD oo NEW ZEALAND ..o oo 1.0.000 [ [V (V1 24,682,556 |.......... 22,462,820 |.......... 18,948,728 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. AUD oo NEW ZEALAND ..o oo 100,000 [ [V S, [ 5,895,571 |............ 5,673,457 |.......... 5,678,246 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD o KOREA REPUBLIC OF .....cooveve |over e 100,000 [ [V S, [V 1,349,542 |........... 1,412,643 |........... 1,459,267 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e KOREA REPUBLIC OF .....ccovevee |oven e 100,000 [ [V S, [ 2,197,321 |........... 1,551,645 |........... 4,787,303 |..
IBK DEPOSIT/WITHDRAWL SAVINGS
................................................. KOREA ..o foeee e 12002000 e O o 0 [ 4,614,424 (14,519,907 |...........6,761,869 |..
JP MORGAN CHASE .......cccevervinenee COLUMBUS,OH . .2.810 5,077,538 .o 0 [ 202,858,612 |........ 214,075,116 |....... 177,061,617 |..
JP MORGAN PRIV EQ-M.STANLEY . COLUMBUS,OH ......ccooviivves foreneee 12,810 [ 27,302 [ 0 526,424 |.............. 370,094 | 0.
JPM ARROWST FOREIGN ............... COLUMBUS,OH ... o e 100,000 ..o 0 e 0 [ 1,007,799 |............ 1,030,378 |............ 1,374,292 |..
JP MORGAN CHASE SINGAPORE
BRANCH ... COLUMBUS, OH ...coovevvrrcvecees Jovene e ..2.810 | 148,806 [ 0 | 23,903,659 |.......... 23,951,296 |.......... 10,007,644 |..
JP MORGAN CHASE AUSTRALIA
BRANCH ..o LONDON ..o foven e 12,810 [ 1,330 [ 0 | 263,407 |.oceenne 253,780 |........ (16,244,949)|..
JPM GSAM JAPAN ....... . COLUMBUS,OH . .[..0.000 |.. 16,527,303 |.. 15,742,241 16,464,643 |..
NORTHERN TRUST DDA ... .. CHICAGO, IL ..... 202000 | O e 0 359,703 |.. 1,639,043 |.........11,068,850 |..
ROYAL BANK (RES ACCT) ... .. TORONTO, ON, CAN .|..4.920 |. 12,158,674 ..o 0 [.........(1,813,204)|..
ROYAL BANK (USD ACCT) ... .. TORONTO, ON, CAN .|..4.920 |. ...12,007,163 |.. ,742,863 |..........22,672,646 |.
ROYAL BANK (LOSS PAY) ... .. TORONTO, ON, CAN .|..4.920 |. 39,538,935 |.. 41,650,404 |..........21,470,051 |..
RBC INVESTOR SERVICES ............ TORONTO, ON, CAN ..ocooovvnns e e 4,920 | 117,326 [ 0 0 [ 1,283,052 |.......... 10,914,464 |..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 377,185 12,306 (73,804)
0199999. Totals - Open Depositories XXX | XXX 6,074,051 237,000 568,354,889 579,970,641 510,088,862
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 6,074,051 237,000 568,354,889 579,970,641 510,088,862
0499999. Cash in Company's Office XXX | XXX XXX XXX 11,718 11,718 11,718
0599999. Total - Cash XXX | XXX 6,074,051 237,000 568,366,607 579,982,359 510,100,580

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Description Date Acquired Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

HSBC TERM DEPOSIT (AUD)
HSBC BRAZIL
BANK OF AMERICA (AUD) TERM DEPOSIT ...
BANK OF AMERICA (USD) TERM DEPOSIT
ANZ (AUD) TERM DEPOSIT ............
HSBC TERM DEPOSIT (USD) ...........

U R 12/31/2014
U U 01/30/1990

[ 07/01/2015
07/01/2015 . . .
03/31/2015 . 3. K . .
01/01/2024 .......... 920 foiiieiiiiiieees e [

. 333,786

. 270,136
.... 460,917

8109999999. Subtotal - Sweep Accounts 176,530,698 118,483 1,269,375
381410-23-2 ....... |GLDMN S S L U UUUUUUUU [FPTTTTUPUUrs NN 03/22/2024 .......... 275,996,160 |....oooeiiiiiiiiiiiiiiiii O PPN 1,740,975
8309999999. Subtotal - All Other Money Market Mutual Funds 275,996, 160 0 1,740,975

8609999999

- Total Cash Equivalents

452,526,858

118,483

3,010,350
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