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STATEMENT AS OF SEPTEMBER 30, 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
1 BONGS et [ 6,905,199,951 [ [V 6,905,199,951 |............ 6,254,430,434
2. Stocks:
2.1 Preferred STOCKS .......ooiuiiuiurieciricieiicieicieescisesseseset st ense s [reeesnsiensens 694,629,925 |....ooviiriicee [V 694,629,925 |.............. 422,212,561
2.2 COMMON SEOCKS ...vuevaceiieciieciceeeiseiscsebses ettt snntens [oeeeinens 18,425,964,481 |....oovvieiiicccee [V 18,425,964,481 |.......... 15,591,292,495
3. Mortgage loans on real estate:
B FIISEHENS ..ttt [eee e 3,146,391 [ (U 3,146,391 [ 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
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 96,189,959 |...ooivicceeee [V 96,189,959 |.oovieiveriecieicieie 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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[ J 274,182,920 ) and short-term
investments ($  ..ocoveeneenn 13,992,412 ) oo [ 871,936,965 |....ovvevrercnieenn 0 o 871,936,965
6. Contract loans (including $ .o 0 premium notes) ...... | 0 feeeereerrereniennnd 0 e 0
7. Derivatives .............. 9,319,168 |.. 9,319,168 |..
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 3,637,065,415 |[...oooveeircrrrieeen 0 o 3,637,065,415
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 55,091,759 |voiievircrenieennn 0 o 55,091,759
10. Securities lending reinvested collateral @SSEts .............cccocoieveieveveueicceeees frevereeeeeene e (O TR | TP [0 0
11.  Aggregate write-ins for iNVESted @SSELS .........ccccevveiviveviiiiiecieieie e [orereseeeeenenne 159,157,692 159,157,692 |.cvovivinne. 1,271,000
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 30,857,701,706 |....c.coovveeevreeeeeeeenne [V 30,857,701,706 |........... 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 71,892,664 |.....ooveeiccirciene [V 71,892,664 |.......coecc.. 66,595,542
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 1,396,381,713 | 101,121,967 |........... 1,295,259,746 |............ 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 271,900,776 |..ocvoveeeeereeeeeee (V1 271,900,776 |................ 291,307,571
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 3,970,825 ..o (V1 3,970,825 |....cocovne. 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.cc..... 229,298,278 229,298,278 |................ 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 5,502,588 5,502,588 |.....ccocviienne 4,811,610
20. Electronic data processing equipment and SOftWare .............cccoeovrueuevereieniens [rrerinceenanne 93,358,623 |.....cocvuvee. 89,795,243 |....cvevrnne. 3,563,380 |....c.coenvene. 3,472,868
21. Furniture and equipment, including health care delivery assets
(B o 0 ) e [ 103,276,514 |.......ccevnv 103,276,514 [ [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, 34,268,869 |................ 34,268,869 |......coevevereiiiriieieian [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 ............ccccoeeveririeieeeeees foevernnens 1,365,783,141 |............ 1,036,547,461 |....cccvvenee 329,235,680 |............... 253,754,685
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 34,433,335,697 |............ 1,365,010,054 |........... 33,068,325,643 |.......... 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) 34,433,335,697 1,365,010,054 33,068,325,643 29,272,851,760
DETAILS OF WRITE-INS
1101. Collateral due from counterparty ... foevriieieens 159,157,692 [.o.ovvveiiecercce (V1 159,157,692 |....cocvevvennne 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) 159, 157,692 0 159, 157,692 1,271,000
2501, PENSION @SSET ..o |ereeee e 705,924,615 |................ 705,924 615 | 0 [ 0
2502.  CSV 1ife INSUFANCE  .oovoeeeeeeeeeeeeeeeeeee ettt ens Joreeeneaeneenas 129,375,539 oo 0
2503. Prepaid EXPENSES .ooiiicicieiiiiisieee et [oereiereieeeas 152,178,326 |................ 152,178,326
2598. Summary of remaining write-ins for Line 25 from overflow page ..378,304,661 |... ..178,444,520 |... . 199,860, 141 |... ..125,686,764
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,365,783, 141 1,036,547,461 329,235,680 253,754,685




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $ ... 1,889,921,789 ) oo e 3,247,317,566 |............ 2,586,877,483
2. Reinsurance payable on paid losses and 10Ss adjusStMent EXPENSES ..........c.c.cueueueuiiiieieeeieieeeeeeeee e seseass e sssenas oo 44,993,231 |...ccoveene. 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 183,590,729 |........o.c.... 157,154,548
4. Commissions payable, contingent commissions and other similar charges .
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........ccuiiiiieivireieiiiieeieteiei ettt s s sn s s snna e eeeseciceena 860,597,278 |....ccevenee 917,363,435
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............c.cueveviuioiiiiiiiieieieteeeeee et 7,933,668 |......cccennee 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 §  ................ 930,162,421 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 2,769,768,001 |............ 2,721,771,433
10, AQVANCE PIrEMIUIM ....ouoivieietieieteeeeteeee s ettt eaetetes et et et e s et ess et es s et es et ess s es e s eseaseseasesess et es s et es et eseases e s et essesesseses st ese s eseasesessesensesessesens [ersesensebene et e aenbessrenennenn (V1 2,168,151
11. Dividends declared and unpaid:
11.1 Stockholders
11.2 Policyholders
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........cvveiveveuiiriisirereieisissesete ettt sesese e snsese s e esececaenns 465,609,4% |............... 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 11,965,300 |.eovcvieennee 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.ccieveviiiiieiicieeieeecie e 205,329,990 |.....cccoceeee. 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 @ffilIAtES ..............cccvrueueueieiiiiecieieii ettt | 282,711,140 |............... 260,819,123
20, DEIAVALVES ..ottt ittt ettt et et a e ettt et et et e s s et s e e e et e s et et eseae sttt e bt et e s e an s es s et et et et eseas s et et et etet et esnan s et esesebesesesnan e n bt 17,338,543 |...ooeevernee 2,009,547
21, Payable fOr SECUMLIES ........cueuiviuiiiiirieieteietesetet sttt s e ss s bt s se et st ssesesesesenesensssssssesesesesenensssssssssesesenernnnsssns|ooreneenennenes 12,008,019 [ 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 235,789,559 226,793,717
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 8,887,144,135 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 8,887,144,135 |............ 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, UNASSIGNEA FUNAS (SUPIUS) .....v.veveeiececeeteseeeeececte et eeeescecte et esesssseaesesesesssssaesesesessssesesesesenssssaesesesensssssesasassnsnsssesasassnnsnassesasensnsnaedfesesnencs 24,179,931,508 |........... 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 24,181,181,508 21,340,099,737
38. Totals (Page 2, Line 28, Col. 3) 33,068,325,643 29,272,851,760
DETAILS OF WRITE-INS
2501.  Miscel1aneous acCoUNTS PAYADIE ......c.cooieiiiiiiieieieeeee ettt et 161,938,293 |............... 152,942,451
2502. SSAP 92 defined benefit plan contra [1ability ..ot e (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) 235,789,559 226,793,717
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 SEPTEMBER 30, 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 $§  ...coc..... 3,052,548,659 ) ..o 3,984,141,017 |............ 3,631,435,367 |............ 4,986,208,996
1.2 Assumed (written $  ............ 1,053,626,390 ) ..o e 1,849,582,283 |........... 1,634,911,736 |........... 2,234,460, 153
1.3 Ceded (written $ e 1,792,466 ,686 ) ... ..1,768,011,505 |.. ..1,617,295,100 |............2,192,646,001
1.4 Net (written $§ ... A,113,708,363 ) oo e 4,065,711,795 |............ 3,649,052,008 |............ 5,028,023, 148
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 2,121,518,238 ):
2.1 DHTECE ..ttt e 1,862,027,107 |............ 1,497,255,494 |............ 1,913,437,369
2.2 ASSUIMEA ..ottt b bbbttt b ettt ..673,580,404 |............... 488,986,169 |................ 619,776,753
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ..559,333,629 |.. ..545,000,388 |................ 547,842,860
24 Net ..o ..1,976,273,882 |.. .. 1,441,241,275 |............ 1,985,371,262
3. LoSs adjustment @XPENSES INCUITEM ...........c.cueveviieeieieieiiissesese s seese et ssesese s s sesesss s sesessans [eesseesiceceenns 103,558,887 |....ccevuenve 77,856,490 |......oece..... 93,461,544
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 1,365,473,335 |............ 1,069,762,984 |........... 1,586,687,002
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee | ..
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cceueueuiiriiiiieieieseeeieie s 3,445,306,104 |............ 2,588,860,749 |............ 3,665,519,808
7. Netincome of protected cells 0 0 0
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ......cocveveurueeiiiieieieieieeeseseseseeieiee e e 620,405,691 |............ 1,060,191,254 |........... 1,362,503, 340
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 347,200,763 |...coeveeenene 270,831,042 |............... 379,426,049
10. Net realized capital gains (losses) less capital gains tax of $ ............... 108,089,840 .................... 456,424,905 270,464,304 198,282,874
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.cviiriririiieieeereriinesisisieiete e sesesee s sesesessnes |oeseseseenesens 803,625,668 |................ 541,295,346 |....cccvenve 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 268,604 ) ..o | (268,604)................ (12,131,985)|.......coue. (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 (21,344,209) (1,343,748) (10,712,202)
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna (21,612,813) (13,475,733) (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) .......cccuiiiiiiiiiecietceceeeee et et 1,402,418,546 |............ 1,588,010,867 |............ 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) .....ooouiveuiiieieieieiiceie e e 1,402,418,546 |............ 1,588,010,867 |............ 1,917,260, 441
19. Federal and foreign inCOME taxes iNCUITEM ...........c.ccuevieiueuereiiieeieieie st 150,784,672 220,335,750 321,298,554
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 1,251,633,874 1,367,675, 117 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.ciriieiueriireriieeieteeseneeieee et be bbb essie s eenessseens [oeseneenenes 1,251,633,874 |............ 1,367,675,117 |............ 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 $ ................ 203,174,469 ..1,901,455,023 |.. . ..2,197,941,447
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ..(42,481,942)|.. ..(36,929,070)|... ...(5,022,281)
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. ... 19,347,419 |.. ... 37,587,839 |... ...96,065,571
27.  Change in NONAAMIttEd @SSELS ........coveiriririiieieieririire sttt sesesenesesssssnesesenenes [oeneenenees (387,021,290 [.... (149,208, 420)...........cc (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 98,748,692 6,772,140 (86,891,223)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 2,841,081,771 2,192,124,783 3,779,661,381
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 24,181,181,508 19,752,563,139 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 0
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above) 0
1401.  Miscel1aneous iNCOME (EXPENSE) ...c.oririurureeueerieueueeeeeieeseeeeeee e eseseeeseesesesesesesessssssesesessssssssesessssnnnes |oeseesssenessnsnsnens 292,714
1402. Balances (charged off) recovered (39,115)]..
1403.  L0sS 0N fOreign eXChange .........cocooooviviviuiuiiieececccecece ettt e (16,680,387)
1498.  Summary of remaining write-ins for Line 14 from overflow Page ............ccceeeererieieieieeeeeneseseee e e (4,917,421)
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (21,344,209) (1,343,748) (10,712,202)
3701. SSAP 102 and SSAP 92 amortization / actuarial gains (10SSES) ....ccccoooiiecicrceiieieieeeeeieeeeee e 98,748,692 |........cocvv. 6,772,140 |................ (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) 98,748,692 6,772,140 (86,891,223)




STATEMENT AS OF SEPTEMBER 30, 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
............ 4,303,196,564 |............4,003,835,873 |............5,180, 188,641
................ 323,683,211 |................243,595,572 |................330,698,634
(29,629,192) (21,492,112) (22,951,822)
4,597,250,583 4,225,939,333 5,487,935,453
............ 1,453,497,921 |............ 1,797,076,921 |...........2,217,458,910
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
............ 1,625,638,732 |............ 1,274,590,435 |............ 1,579,450,689
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
305,740,470 (1,047,027) 187,928,825
3,284,877,123 3,070,620,329 3,984,838,424
1,312,373,460 1,155,319,004 1,503,097,029

................ 557,756,068 |................168,379,180 |............... 240,205,601
....................... (36,816)|........ccceveenen (197,562) ... 39,594
(4,598,766) 3,704,495 (25,831,131)

............ 5,589,418,102 |............6,565,164,307 |............8,370,022,080
............ 2,672,024,688 |............3,949,550,800 |............ 4,978,303,532
............ 3,533,607,005 |............3,049,292,076 |............4,381,387,832
................... 2,580,884 |...................... 565,507 |..................... 565,507
................................. 0 [0 o0
................ 353,255,109 |................301,049,204 |.............. 410,504,222
197,756,713 146,677,435 49,027,230
6,759,224,399 7,447,135,022 9,819,788,323

0 0 0

(1,169,806,297) (881,970,715) (1,449,766,243)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
(351,605,254) (44,375,457) (134,136,876)
(351,605,254) (44,375,457) (134,136,876)
.............. (209,038,001)|................228 972,832 |................(80,806,090)
............ 1,080,975,056 |............1,161,781,146 |............ 1,161,781,146
871,936,965 1,390,753,978 1,080,975,056

The Company acquired real estate and other net assets internally via a return of capital from its subsidiary FMRE LLC. This $208,919,568 transaction was non-cash and the
impact has been excluded from this Cash Flow statement.

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




STATEMENT AS OF SEPTEMBER 30, 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 $ 1,251,633,874 $ 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 $ 1,251,633,874 $ 1,595,961,887
SURPLUS
(5) State basis (Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 24,181,181,508 $ 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 $ 24,181,181,508 $ 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.



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

Debt Restructuring

Not Applicable.

Reverse Mortgages

Not Applicable.

Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)
(1) Description of Sources Used to Determine Prepayment Assumptions

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

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

(3) Recognized OTTI Securities
Not Applicable.

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

a) The aggregate amount of unrealized losses:
1. Less than 12 Months $ 1,578,545
2. 12 Months or Longer $ 19,347,454
b)The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 25,604,764
2. 12 Months or Longer $ 95,876,358
(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

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

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

(2) Type of Repo Trades Used

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER

a. Bilateral (YES/NO)

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 - 13 - 13 -
2. Overnight $ - 19 - 13 - 13 -
3.2 Days to 1 Week $ - 19 - 13 - 13 -
4.>1 Week to 1 Month $ - |9 -8 -8 -
5.> 1 Month to 3 Months $ - |9 -8 -8 -
6.> 3 Months to 1 Year $ - 19 - 198 - 13 -
7.>1Year $ - 19 - 198 - 13 -
b. Ending Balance

1. Open — No Maturity $ - 19 - 13 - 18 -
2. Overnight $ - 19 - 13 - 18 -
3.2 Days to 1 Week $ - 19 - 13 - 18 -
4.>1 Week to 1 Month $ - |9 - |8 -8 -
5.> 1 Month to 3 Months $ - |9 - |8 -8 -
6.> 3 Months to 1 Year $ - 19 - 198 - 18 -
7.>1 Year $ - 19 - 19 - 19 -

6.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)

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

Not Applicable.

(5) Fair Value of Securities Acquired Under Repo — Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount $ -1 - 19 - 19 -
b. Ending Balance $ - 19 - 19 - 19 -
(6) Securities Acquired Under Repo — Secured Borrowing by NAIC Designation
Not Applicable.
(7) Collateral Provided — Secured Borrowing
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum Amount
1. Cash $ - 18 - |8 - 13 -
2. Securities (FV) $ - 19 - 18 - 13 -
3. Securities (BACV) XXX XXX XXX XXX
4. Nonadmitted Subset (BACV) XXX XXX XXX XXX
b. Ending Balance
1. Cash $ - 13 - |8 - 13 -
2. Securities (FV) $ - 19 - 19 - 18 -
3. Securities (BACV) $ - 19 - 19 - 13 -
4. Nonadmitted Subset (BACV) $ - 19 - 19 - 19 -
(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 $ - 13 - |8 - 13 -
2. Securities (FV) $ - 19 - 18 - 13 -
b. Ending Balance
1. Cash $ - 18 - |8 - 13 -
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 $ - 19 - 19 - 19 -
2. Repo Securities Sold/Acquired with Securities
Collateral (FV) $ s s s _
b. Ending Balance
1. Repo Securities Sold/Acquired with Cash Collateral $ - 1% - 1% - 1% -
2. Repo Securities Sold/Acquired with Securities
Collateral (FV) $ s s s _

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

Not Applicable.

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

Not Applicable.

Real Estate

Not Applicable.

Low Income Housing Tax Credits (LIHTC)
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.

6.2




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 Investments (continued from preceding page)
O. 5GlI Securities
Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year

(1) Bonds - AC 0 of $ - |8 - |8 - |8 -
(2) Bonds - FV 0 o $ - |8 - |8 - |8 -
(3) LB&SS - AC 0 of $ - |8 - |8 - |8 -
(4) LB&SS - FV 0 of $ - |8 - |8 - |8 -
(5) Preferred Stock - AC 0 0l $ - 19 - 19 - 19 -
(6) Preferred Stock - FV. 2 0] $669,125490 | $ - 1$669,125490 | $ -
(7) Total (1+2+3+4+5+6) 2 0] $669,125,490 | $ - 1$669,125490 | $ -

AC - Amortized Cost FV - Fair Value

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.
NOTE7 Investment Income
No significant changes.

NOTE 8 Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)
No significant changes.

NOTE 9 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 $ 47,003,825 $ 56,395,000 $ 645,968 $ 819,000 $ - $

b. Interest cost $103,210,472 $ 134,267,000 $ 5,319,653 $ 7,397,000 $ - $

c. Expected return on plan assets $(175,712,840)  $(195,464,0000 $ (7,507,971) $ (8,851,000) $ - $

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

e. Gains and losses $ 5,049,341 $ 7,794,000 $ 299,250 $ (194,000) $ - $

f. Prior service cost or credit $ - $ - $ (429,592) $ (3,008,000) $ - $

g. Gain or loss recognized due to a

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

h. Total net periodic benefit cost $ (20,449,202) $ 2,992,000 $ (1,672,692) $ (3,837,000) $ - $

(5)-(18)

No significant changes.
B. Investment Policies and Strategies
No significant changes.
Fair Value of Plan Assets

No significant changes.

6.3



STATEMENT AS OF SEPTEMBER 30, 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)

D. Rate of Return Assumptions
No significant changes.

E. Defined Contribution Plan
No significant changes.

F.  Multiemployer Plans

Not Applicable.

G. Consolidated Holding Company Plans

No significant changes.

H.  Postemployment Benefits and Compensated Absences

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 September 30, 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 179 $ 38,567,768 $ 102,612,507 $ (2,397,739)
Bonds 3 2 $ 346,166 $ 451,250 $ (5,236)
Bonds 4 3 $ 1,505 $ 330,387 $ 3)

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.

6.4



STATEMENT AS OF SEPTEMBER 30, 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)

A

B.

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

carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

invested assets as

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 $ - 13 944,033,483 | $ 8,651,664 |$ - 13 952,685,147
Preferred Stocks $ 25,504,435 | $ - 13 669,125,490 | $ - 13 694,629,925
Common Stocks - Industrial & Misc $ 7,228,622,953 | $ - 19 - 19 - 19 7,228,622,953
Common Stocks - Mutual Funds $ 2,482,761,027 | $ - 19 - 19 - 19 2,482,761,027
Common Stocks - ETFs $ 743,107,568 | $ - 13 - 13 - 13 743,107,568
Money Market Mutual Funds $ - 13 - 13 - 13 171,453972 | $ 171,453,972
Total assets at fair value/NAV $ 10,479,995983 | $ 944,033,483 | $ 677,777,154 | $ 171453972 | $ 12,273,260,592
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$ -1 -1 -19 -
Total liabilities at fair value $ - 1% - 1% - 1% - 1% -
(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 $ 452,126,485 | $ - 193 - 193 - 1$66,999.005 |3$150,000000] $ -1s - 13 - | $669,125,490
Total Assets $452,126,485 | $ -19 -19% - 1$66,999.005 |$150,000,000] $ -1s - 13 - | $669,125,490
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 -13 -
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

Quoted prices for identical instruments in active markets.

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

Level 3

Significant inputs to the valuation model are unobservable.

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

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

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 $ 9,288,955 | $ - $ - 18 - 19 9,288,955
FX Forwards $ - 13 30,213 | $ - 19 - 19 30,213
| Total Derivative Assets $ 9288955 | g 30213 18 13 13 9.319.168
b. Liabilities at fair value
Options $ 16,810,300 | $ - 198 - 13 - 19 16,810,300
FX Forwards 3 - 3 528243 | $ - 19 - 19 528,243
Total Derivative Liabilities 3 16.810.300 1 % 528243 1% - 3 - 3 17338543 |

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.
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STATEMENT AS OF SEPTEMBER 30, 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)

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $7,091,169,511 | $6,905,199,951 | § - ]1$6,619,506,349 | $ 285,693,602 | $ - 18 -
Preferred Stocks $ 694,629,925 [$ 694,629,925 |$ 25504,435 | $ - |$ 669,125490 |$ - 18 -
Common Stocks $ 10,454,491,548 | $ 10,454,491,548 | $ 10,454,491,548 | $ - 198 - 198 - 13 -
Cash, cash equivalents
and short-term $ 871,936,965 |$ 871,936,965 |$ 686,490,581 |$ 13,992,412 |$ - |$ 171,453972 | $ -
investments
Derivatives Asset - $ 30213 | s 30213 |'$ $ 30,213 |$ $ $
Forwards ’ ’ B ’ B B B
Derivatives Asset -
Options $ 9,288,955 | $ 9,288,955 | $ 9,288,955 | $ - 19 - 198 - 13 -
Derivatives Liabilities -
Options $ 16,810,300 [$ 16,810,300 |$ 16,810,300 | $ - 19 - 198 - 18 -
Derivatives Liabilities -
FX Forwards $ 528,243 [$ 528,243 | $ -|s 528243 | ¢ s s )

D. Not Practicable to Estimate Fair Value
Not Applicable.
E. NAV Practical Expedient Investments

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

NOTE 21 Other Items

No significant changes.

NOTE 22 Events Subsequent
No significant changes.

NOTE 23 Reinsurance

No significant changes.

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

Not Applicable.

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

NOTE 26 Intercompany Pooling Arrangements
No significant changes.

NOTE 27 Structured Settlements

Not Applicable.

NOTE 28 Health Care Receivables

Not Applicable.

NOTE 29 Participating Policies

Not Applicable.

NOTE 30 Premium Deficiency Reserves

No significant changes.

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.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Not Applicable.
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STATEMENT AS OF SEPTEMBER 30, 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 SEPTEMBER 30, 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 .. 1,122,144 172
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....8,162,334,896 ...9,093,617,104
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 SEPTEMBER 30, 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 ................ -
Insight Investment Asset Management Co. ...
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
AQR INVESTMENTS LLC .ottt
ARCLIGHT Capital Partners, LLC s
ARCTOS SPORTS PARTNERS |1 ACCESS LLC ....ooeieeeerieieicecieie e
AFIAN €0 oo
Ares Management ...........ccccocoeveeiieieneinnn.
Arrowstreet Capital, Limited Partnership .
Astignes Capital Asia PTE. LTD ..o
Audax Management Co. LLC ..o
Balyasny Capital Management
BC PARTNERS LLP ..o
Blackrock Financial Management Inc ......
Blackrock Asset Management Canada Limited ..
Blue OWl oo .
Bridgewater ASSOCIAtioNS ....cccooioiiiiiiiciciciiiiei s
BROOKFIELD ASSET MANAGEMENT ........oviieceeeeesereececieeei et
BV Investment Partners ...
Carlyle Investment Management LLC
Clayton, Dubilier & Rice, LLC
D.E. Shaw ..oooooviieiieiie
Doubleline Funds Trust . e
BREAKOUT CAPITAL ..ottt en
Fortress Investment Group LLC .......c.ccooooiiioiiioiieeeeeeeeeeeee e
GOM GroSVENOT LLC ...t
Goldman Sachs Asset Management, L.P. ..o
Great Hill Partners LP ..o

Guggenheim Partners Investment Management, LLC.
ICONIQ Capital ..o .
Jennison ASSOCIAtes LLC .....ccoiiiiciciiii e
JP Morgan ESG Sustainable Leaders ..........ccooerrrninicecinsnnceseesseeeeieenens
KKR Investment Management LLC .........cccoooeeiiriniiiniiieeecee e
KPS e
Lexington Partners L.P. ... -
Morgan Stanley & Co. LLC ..ot
Northern Trust Global Investment LTD e
Oaktree Capital Management L.P. ..o
Pacific Investment Management Company LLC ........ccocoviemiiiinininiiicieiciciee
PGIM, INC oo .
Rockpoint Group, LLC ..oooeieeeeiececee s
Rockcreek Emerging Markets ..
Silver Lake Partnership .......
The Blackstone Group L.P. .
TROMADIAVO ...ttt
Tudor Investment COrporation ...
TWO STGMA v .
Varde Partners ..ot
Vitruvian Partners LLP . e
Warburg Pincus Global Growth XITI ..o
Wellington Management Company LLP
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STATEMENT AS OF SEPTEMBER 30, 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 0JK55UGIVSWNF3X7KLQ8S ........
CLDVY8VY4GNT81Q4WNS7 ........

'i Abry Partners, LLC ...cocooieiiiicies

C[Antler

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

... |ARCTOS SPORTS PARTNERS |1 ACCESS LLC ..
L |Ardian Co oo

. |Ares Management

.. |Audax Management Co. LLC ...........
. |Balyasny Capital Management ..

... |Blackrock Asset Management Canada Limited
.. |Blue Owl
... |Bridgewater Associations ...
... |BROOKFIELD ASSET MANAGEMENT ..
.. |BV Investment Partners ..................
... |Carlyle Investment Management LLC
... |Clayton, Dubilier & Rice, LLC ...
. |D.E. ShaW oo

. |Doubleline Funds Trust

.. | GCM Grosvenor LLC ......ccccevviinenee
. |Goldman Sachs Asset Management, L.P.

... |Jennison Associates LLC ................
... |JP Morgan ESG Sustainable Leaders ...
... |KKR Investment Management LLC ......
o [KPS
. [Lexington Partners L.P.

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

.. |Rockpoint Group, LLC .......
. |Rockcreek Emerging Markets

... |Thomabravo .........cccccceveienne

... | Tudor Investment Corporation
| Two Sigma v

... |Varde Partners .............

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

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

Pinebridge Investments LLC ......ccccooeeiiiiieieieeeceeeee
Insight Investment Asset Management Co. .

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

Arrowstreet Capital, Limited Partnership .”.””.””.””.””.””:1
Astignes Capital Asia PTE. LTD ..ccoovvceeiiiiirieeeeeieieene

BC PARTNERS LLP ..o
Blackrock Financial Management INC ......cccccooviviviviiieicreiciennne

BREAKOUT CAPITAL oo
Fortress Investment Group LLC .......c.ccooveviieiiieiiicccecees

Great Hill PArtners LP ......ooo.oocoosososososseseeossrn
Guggenheim Partners Investment Management, LLC. ..................
ICONIQ Capital oo

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

Pacific Investment Management Company LLC .........cccoovveunnnee ;
PGIM, TNC v

Silver Lake Partnership .".".".".".".".".".".".".".".".".".".".;
The Blackstone Group L.P. ..o

ME7YUCKANF1WBVMBSP25 ........
549300SPLESK8BIYFNSO ........
5493006522GA7V5R1029 ........
XXJBOBRONBOFETFPCBGS ........

.. | 549300VYU7M7GQE2TE1S ........
. |5493004UBP55J1YLCL14 ........

549300UU7XANATMMJESS ........

.| 549300GIVGLJBLIEON3D ...
. | 5493001KJTI 16C8YIRT2 ...
- | 5493006HDWNTFLDIS ...

5493008YVIEEONOUL26S ........

. | 549004ONJOOENFZ1024 .......

529900 1MGCIICLGPX4Z79 ........
LO3UDTZUGORICVPFGQ53 ........
549300SNALOBZLRY1Z82 ........

. | 894500 IRVPT17LHENMOS ........

IEY25V8IIBD7HRX2LB3S ........
254900X67LTVARUHRX6S ........
549300LVXY1VJKE13M84 ........

. | 549300YTZPMRP8RYSY86 ........

2549000F2NO2GYFVST4T .......
EMTKKMIN2BHVKBIS4553 ........

. | cBU3FGIGEVBDGTESFSO ...

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

. | 5493007KKOHIBVKIXE3T ......
" |549300MizY6TAS420737 ...
_ (5493008108RIK4RY7NGS5 ...

5493001KJTIIGC8Y1R12 ........
VZ3406RQQDA6P5Q17K28 ........
549300PT67J6DFJJCAIT ........
CF5M58QA35CFPUX70HT7 ........
549300VJS3K0SEBU7Q53 ........
549300XWQLVNUKB15E79 ........

.. |89450014HPRAXDBCKY76 ........
... | 549300FHB430WV8IPG14 ........
. | 549300R401USB2VXJTTS ........

NFS7XW7VRHCJJSKSIBOO ........

. |3912000RROJINAPOCLE2. ...
| 5493000148TIDZJCR212 ...

BNBSCOBAKAOFONTK1X52 .......

.. |VBIDPUDTDZVSZDTFGEHT ...
| JOAJTOOKFSHINYTXSKSS ...

549300KGPYQZXGMYYN3S ........
213800Q6LVIB5M22SGX13 ........
549300713EHGJIM70B5I ........

. | 549300081110VB54K6Y79 ...

213800FCYRSTH267AVES ........
5299004L114QNGZUB8Y96 ........
5493001G6511CQ33SN58 .......
D6Y7NOU4YOKL2C5BLN1S ........

. |UBINXQQDFXXBH3UCHS 15 ...

NB IR4W650UJEOSZFMGES ........
21380027YHVANQKWZTSS ........
5493007VPCEXSWQS 1868 ........
549300YHP12TEZNLCX41 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

19. 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 [ X] No[ ]

20. 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]

21. 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 SEPTEMBER 30, 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 SEPTEMBER 30, 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
32-0375147 ............. AbbVie Indemnity Company, LLC Unauthorized...

61-1737197 ... ...|Digital Sierra Insurance Limited L TX .|Unauthor i zed
92-2137982 ... ...|Purity Insurance LLC ........ VT .|Unauthor ized
AA-3160170 ... ...|3G (Barbados) RE Inc. ...... . BRB. .|Unauthorized
AA-1320032 Groupama Assurances Mutuelles . .FRA. .|Unauthorized




STATEMENT AS OF SEPTEMBER 30, 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 40,778,381 |...coceeve 48,018,695 |.............. 41,927,708 |.............. 17,483,085 |.............. 63,623,323 |............ 104,562,631
2. Alaska .....cccocoveeveeeee . AK e Lo forriis 17,235,473 | 5,425,768 |......ccconenv.. 202,245 | 766,500 |...coeeiinnee 326,083 |..oceeenne 1,018,640
3. Arizona .....ccoeeeecii. AZ | [ ESUS FT 34,380,672 |............. 35,169,704 |............... 3,717,670 |.coennee 5,019,243 |............. 17,041,141 | 4,465,158
4. Arkansas ........c....... AR [ Lo forriis 31,900,758 |.............. 39,163,821 |...ococ.ce. 19,015,170 |.............. 22,226,745 |.............. 27,263,159 |............ 29,986,598
5. California ........cccccccec.. . CA | [ T 405,436,383 |............ 426,588,065 |............. 56,555,593 |.............. 42,905,702 |............ 146,516,39% |............ 111,132,651
6. Colorado ....... L. ....29,315,957 |.. ....30,197,479 |.. .. 7,047,563 |.. 12,234,197 |.. ... 12,061,991 |. ....18,811,938
7. Connecticut ........ccc..... CT e Lo forriis 33,193,479 |.....c....c.. 30,956,346 |.......coe.. 5,437,708 |....ccccoee 10,533,961 |............ 134,927,481 |............. 94,046,085
8. Delaware ................... DE [ Lo e 4,312,022 |............... 4,694,687 |.............. 2,545,850 | 364,766 |......coenv 3,420,966 |............... 2,853,299
9. District of Columbia .....DC |.......... Lo forriis 19,199,076 |.............. 13,786,921 | 7,267,684 |............... 2,930,360 |....ccooenve 43,857,697 |.............. 48,970,528
10.  Florida .....cccoceuviennnne. FL | [ T 198,722,526 |............ 207,790,787 |..cooeneeee. 22,034,936 |.............. 35,411,884 |............ 25,589,944 |............. 54,633,151
11.  Georgia . .. GA L. 121,641,990 |.. 112,506,231 |.. 52,776,496 |.. 40,762,836 |.. ....10,657,723 |.. ....64,962,483
12.  Hawaii ... LHE Lo e 7,574,473 (... 9,469,039 |.............. 11,334,308 | 156,127 oo 14,305,636 |............. 20,104,149
13. Idaho..... LD [ [ I 22,294,568 |............. 18,850,606 |.............. 65,424,578 |............... 3,527,344 |............. 17,846,634 |........... 20,440,492
14, lliNOIS .....cocvvviiiiine. L [ T 114,370,576 |............ 110,754,971 [ 54,696,347 |.............. 50,043,044 |............. 50,026,210 |.............. 49,743,721
15. Indiana ........ccccccoeeene IN o [ I 65,080,508 |.............. 66,653,065 |.............. 36,069,745 |.............. 31,169,184 |........... 473,683,520 |............ 135,136,903
16. lowa ...... A L. ... 46,495,181 |. ...49,016,080 |.. ..481,497 |.. 1,134,062 |.. .. 3,353,960 |.. .. 2,690,804
17. Kansas .. .KS | Lo forriis 32,899,351 |..cocneeee 34,364,318 |...coeee 759,304 | 3,151,112 | 1,787,700 |..oooeennene 2,050,302
18.  Kentucky ... CKY e Lo forrd 66,100,923 |.............. 66,323,181 |.....co..e 90,692,649 |............. 38,778,467 |........... 148,963,377 |.ccovenee. 86,918,890
19. Louisiana .........cccccenee. LA | Lo forriis 71,433,936 |.............. 87,481,011 |..cocoe. 21,278,214 |.............. 47,891,587 |............. 55,495,528 |............. 84,135,282
20. Maine .....cccoeeviennn. ME |.cooeee Lo forriis 23,878,764 |............. 26,905,591 |..ccoveneee 2,825,653 |....cooenee 433,629 |...ocoeeene 1,106,465 |.............. 1,416,145
21. Maryland ....... ... MD L. ....44,116,360 |.. ....39,186,099 |.. .11,030,887 |.. .17,266,703 |.. .24,369,633 |.. .23,332,938
22. Massachusetts . L MA [ T 103,876,329 |............. 94,161,043 |............. 16,551,998 |............. 21,394,293 |.............. 26,421,633 |..ccennee 28,244,096
23.  Michigan ....... M Lo forre 59,147,664 |............. 64,194,819 |.............. 7,976,040 |............ 135,118,497 |............. 17,988,392 |............. 31,367,803
24. Minnesota ..o MN | Lo forrd 65,308,216 |.............. 63,148,159 |...coccoceev 5,925,898 |............. 10,880,800 |.....cconc... 7,997,548 |.............. 13,977,116
25.  MissisSippi ......cccooeuenne MS |.oees [ ESUS FT 36,637,604 |.............. 35,833,472 ..o 50,837,564 |.............. 63,373,378 |.ccceene 78,204,084 |........... 309,212,487
26. Missouri .... ...MO |. L. 68,919,275 |.. 67,768,569 |.. 25,256,843 |.. ..5,991,043 |.. .78,341,510 |.. .38,567,300
27. Montana ... W MT s Lo e 3,926,922 |............... 4,070,983 |....cooveee 506,588 |....cveveeeerrrrieennnn O oo ) I O 650,000
28. Nebraska .. ..NE [ Lo forriis 20,376,550 |............. 19,222,995 |.............. 7,124,849 ... 947,388 |...oceenne 9,905,410 |.cooenveeee 14,876,983
29. Nevada ......ccoveunnne NV | Lo frris 47,232,094 |.............. 51,493,295 |............. (1,542,184) .o 549,492 |.............. 12,191,318 |.............. 1,269,192
30. New Hampshire .......... NH | Lo e 7,859,647 |............... 9,305,565 |..ooveecnnne 661,187 .o 792,250 |oeieennee 3,597,125 |..ocoee 7,796,278
31. New Jersey ...... L. 63,364,922 |.. 64,157,764 |.. ..9,884,704 |.. 27,291,579 |.. 22,999,292 |.. 24,284,063
32. New Mexico ................NM [.......... Lo e 4,789,745 |............... 5,682,325 |...ccoiiiee 678,918 [ (V1 195,149 | 832,341
33. New YorK ....cccoeeveeee. NY [ [ T 154,887,882 |........... 162,643,846 |.............. 47,836,076 |............. 56,683,238 |............ 132,454,501 |............ 133,492,396
34. North Carolina ............NC [.......... [ T 104,476,868 |........... 100,674,455 |.............. 28,980,838 |............ 301,231,759 |............ 389,538,129 |.............. 60,383,661
35. North Dakota ..............ND  [.......... Lo forriis 17,228,262 |.............. 15,333,863 |.oveeeienne 6,320,000 |............. 22,267,202 |......c.c.... 34,767,103 |.............. 16,747,884
36. Ohio.............. L. ..100,041,941 |.. ..118,505,966 |.. .38,386,233 |.. ....84,230,923 |.. .35,363,937 |.. ..143,083,520
37. Oklahoma.................... OK [.......... Lo forriis 35,101,253 |..cocneeee. 38,064,073 |.............. 21,174,461 |............. 14,510,928 |.............. 19,342,053 |.............. 57,194,224
38. Oregon ........ccceceeeeeeen. OR [ Lo forriis 39,076,288 |.............. 39,037,461 |............... 6,287,406 |............... 5,282,457 |............... 4,322,354 |............... 6,108,301
39. Pennsylvania ............PA |[........ [ T 145,207,221 |............ 133,963,501 |[..cevenee 70,998,924 |............. 41,920,204 |............. 74,325,274 |............ 176,947,226
40. Rhode lsland ............ Rl |oecene Lo forriis 14,157,157 | 13,631,891 | 3,827,502 |.....cooc..... 1,442,081 | 861,793 | 3,015,610
41. South Carolina . ...SC L. 54,219,783 |.. .53,193,405 |.. .15,101,134 |.. .. 7,886,177 |.. 11,135,387 |.. 20,025,162
42. South Dakota ... o SD |t Lo forriis 10,651,517 [ 9,690,884 |.....occcveenne 451,487 |.ooeee 1,763,006 |.....cevnenvne 7,234,731 [ 7,556,051
43. Tennessee ... TN e Lo forriis 98,755,730 |............ 100,562,656 |.............. 59,333,762 |............. 31,586,743 |............ 170,042,467 |............ 119,965,422
44, TeXaSs ..occoveeeerereearnns TX s [ T 288,927,227 |............ 287,839,305 |............ 117,912,418 |........... 127,733,790 |........... 388,473,230 |............ 226,714,473
45, Utah ..ccoooevveeeeeeee. UT s Lo forriis 31,631,696 |.............. 31,920,002 |..ocveennene 2,567,592 |....cooe.. 7,381,952 ..o 9,421,909 |..occeene 4,857,028
46. L. ..5,143,433 |.. ..6,775,149 |.. ..2,006,783 |.. . ..3,097,361 |.. ..1,401,049
47. Virginia ......ccoeveceeveeee . VA s Lo forriis 70,203,244 |.............. 70,427,480 |...cocoeeee 16,626,996 |.............. 43,072,642 |.............. 19,787,578 |............. 47,961,954
48. Washington ............... WA |..c..... Lo forred 63,175,264 |............. 61,024,569 |............ 46,242,504 |.............. 6,475,694 |.............. 17,734,433 |.............. 28,702,795
49. West Virginia ............. WV |occceeee Lo e 7,984,222 |.............. 14,022,310 |..cooeeneee 5,936,412 |....c......... 3,168,576 |............. 21,667,435 |............. 11,684,967
50. Wisconsin ........ccccceceee. Wl [ Lo forriis 67,255,738 |............. 66,620,909 |............. 10,520,648 |.............. 19,359,103 |..coovnveee 19,046,023 |.............. 7,171,604
51. Wyoming L. 15,155,649 |.. .16,004,074 |.. .. 1,798,557 |.. ..9,255,758 |.. .. 3,678,666 |.. ..2,832,715
52.  American Samoa ........ AS  |......... Nees e 95 | 39 e O o 0 e 0 e 0
53. Guam .....ccceecevveenenn. GU - e [N ISR 173,941 [ 175,529 [ 0 oeeeeeenereeeeeneeeees 0 o [0 S, 0
54. Puerto Rico ................. PR [......... Lo forriis 22,738,612 |.coeneeee 25,830,248 | 0 |eoeeeenen 15,000,000 |- (V1N 18,993,747
55. U.S. Virgin Islands ...... VI e Lo oo 567,400 |......cccevrunnee 793,620 ..o 0 oeeeeeenereeeeeneeeees 0 o [0 S, 0
56. Northern Mariana
Islands ......cccoceveieenne MP |.ccoce. Lo e 276 | 74 [ [V R [V R [0 0
57. Canada . ..383,406,876 |.. ..422,458,790 |.. ....91,920,270 |.. ..284,301,517 |.. ..226,311,597 |.. ..195,528,027
58. Aggregate Other Alien OT |....... D0, GO 310,580,759 |...c..o.c.. 322,951,632 110,876,319 319,454,766 198,768,248 164,253,046
59. Totals XXX 3,952,548,659 4,054,487,285 1,342,090,533 2,054,537,863 3,381,440,238 2,887,111,310
DETAILS OF WRITE-INS
58001. AFG  AFGHANISTAN .....ccccooiifnnnnns D0, GO 113,478 oo 120,086 |...coovveeeecicieiiees [V R (1 R [V R 0
58002. ALB ALBANIA ...cvvviiiccinnrnne DL 0.0 G R 3,042 | 2,392 | [V R [V R [V R 0
58003. AGO ANGOLA .......ocoovevvviveedfennnns DL 0.0 G R 1,003 | 1,719 [ [V R (1 R [V R 0
58998. Summary of remaining
write-ins for Line 58 from
overflow page .......c.cccceees oo D,9,0. CTNUN I 310,463,146 |............ 322,827,435 |............ 110,876,319 |.......... 319,454,766 |............ 198,768,248 |............ 164,253,046
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX 310,580,759 322,951,632 110,876,319 319,454,766 198,768,248 164,253,046

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs

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

(other than their state of domicile - see DSLI)

10

56 4. Q - Qualified - Qualified or accredited reinsurer.
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 SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

Policyholders

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

FM Insurance
Company Limited
NAIC 00000 GBR
AlIN ID AA-1120610

FM Insurance
Europe S.A.
NAIC 00000 LUX
AlIN ID AA-1370041

FM Engineering
International

Limited
NAIC 00000 GBR

Ll

FM
Engineering
Egypt LLC
NAIC 0000 EGY

FME Middle
East FZE
NAIC 0000 ARE

Fed ID 92-2437485

Fed ID 20-2740839

NAIC 00000 RI
Fed ID 05-0453751

NAIC 00000 MEX

Fed ID 05-0284861

Fed ID 27-0433536

Fed ID 05-0254496

FMRE Holdings LLC FM Global Science and . Factory Mutual Insurance
FM Global de M S.A.deC.V.
FM Approvals LLC NAIC 00000 DE Technolo FMIC Holdings, Inc. e o Company
gy Europe S.a.r.l. NAIC 00000 MEX
NAIC 00000 RI Fed ID 27-1439297 NAIC 00000 LUX NAIC 00000 RI AlIN ID AA-2730043 Escritorio de Representag¢do No
Fed ID 05-0520189 (See page 2 for Real Fed ID 05-6009095 Brasil LTDA
Estate Structure) NAIC 00000 BRA
] | ] ] ] | ] ]
FM InnoVentures Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
LLC Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Company '"Sura"_ce_c°mpa"y
NAIC 00000 RI NAIC 00000 VT Inc. S.deR.L.deC.V. NAIC 10316 RI NAIC 0000 RI NAIC 10014 RI Limited

NAIC 00000 BMU
Fed ID 98-0131767

FM Approvals
Limited
NAIC 00000
GBR

]
| | | | |
FM Global FM do Brasil FM Engineering New
FM Approvals FM Approvals Services Servicos de Consulting Providence
Europe Limited Assessoria E Colombia Prevencao de (Shanghai) Co Ltd Mutual
NAIC 00000 Representagdo S.A.S. Perdas Ltda. NAIC 00000 Limited
IRL LTDA NAIC 00000 NAIC 00000 BRA CHN NAIC 00000
NAIC 00000 BRA coL BMU
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

FMRE Holdings LLC
NAIC 00000 DE
Fed ID 27-1439297

95 Hayden LLC
NAIC 00000 DE
Fed ID 46-0627887

|
| | | | I | I | !
i i i 285 Central Ave LLC Hobbs Brook Real
99 Hayden LLC 343 Winter Bldg LLC 265 Winter LLC West fl{zcester NepoanLe::t River 601 Edgewater LLC NATQ (;300 (\),(:2 | D ook
N oy, TJAIC 10,0957 NAFICdOﬁ;) gg . NAIC 00000 RI NAIC 00000 NAIC 00000 DE Fed ID 27 NAIC 00000 DE
- Fed ID 30-0965702 e - i -
Fed ID 84-4295769 sy7sea Fod ID 27 DE Fed ID 04-3516901 1595571 Fed ID 04-3516897
1440189 Fed ID 04-3516938

Johnston Building LLC
NAIC 00000
DE
Fed ID 27-1439940

245 Winter LLC
NAIC 00000 DE Fed
ID 27-1169682

610 Lincoln LLC
NAIC 00000 DE
Fed ID 04-
3516902

175 Wyman LLC
NAIC 00000 DE
Fed ID 20-
8836334

225 Wyman
LLC
NAIC 00000 DE

303-333
Wyman LLC
NAIC 00000

DE

275 Wyman LLC
NAIC 00000 DE
Fed ID 04-3516936

93 Building LLC
NAIC 00000
DE
Fed ID 04-3516935

Park Ridge Bldg LLC
NAIC 00000 DE
Fed ID 04-3516937

404 Wyman LLC
NAIC 00000 DE
Fed ID 04-3516903
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101 Edgewater LLC
NAIC 00000 DE
Fed ID 45-2766487

3460 Preston Ridge LLC
NAIC 00000
DE
Fed ID 46-1609795

401 Edgewater LLC
NAIC 00000 DE
Fed ID 27-1169682

1 ] ]
FM Asia Green Street Plaza 81 Wyman LLC 1301 Atwood LLC
Holdings Pte. LLC NAIC 00000 DE NAIC 00000
Ltd. NAIC 00000 DE Fed ID 38- DE
NAIC 00000 SGP Fed ID 30-0939299 3942900 Fed ID 46-1737956

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

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

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

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

Hobbs Solar 5 LLC
NAIC 00000 DE

Fed ID 38-
4085564

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0065 ... |Affiliates ..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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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Factory Mutual Insurance Company & its
. 0000 ... [Affiliates ..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 SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY
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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 SEPTEMBER 30, 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 vttt s 982,696,699 |................ 385,234,677 | 39.2 | 34.4
2.1 AIIEA LINES .ottt e 1,344,038,135 |........... 1,165,558,009 |...ccooeornrrirrnee 86.7 [ 82.0
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) ..........c.ccooveeieiiiniiiinnnieeneesfei 0
6. Mortgage guaranty
8. OCEAN MAIMNE ...eeecereetetireseeeeeeeeseseseseseeete e sesssseesessssesesesesessesenssaeaesesannnecen . (6,994.3)
9.1 INIANA MAEIMNE ...ceiiiiiiciciete ettt |eoneneenenenn. 000,672,268 [ 164,486,281 |...coooicce 271 [ 0.0
9.2 PELINSUIANGE .....ovveieeeeeee ettt ettt en ettt esess st ettt (O [0 0.0 oo 0.0
10. FiNANCIAl GUAIANLY .....c.ovviiieieieiiiiss ettt ettt (O RN (1 R 0.0 oo 0.0
11.1  Medical professional liability - OCCUITENCE ............c.cueveviuieeeeierireieieieeeeeeee oo (O [0 0.0 oo 0.0
11.2  Medical professional liability - Claims-Made ............ccoceeveeviriririreeeeereee o (O RN (1 R 0.0 oo 0.0
12. EAMNQUAKE ..ot [ 389,660,591 |....coovieene 800,000 [oeeeeeeeiccicieieiens 0.2 | 0.0
13.1  Comprehensive (hospital and medical) individual ............ccccovreriririreeeiene v (O RN (1 R 0.0 oo 0.0
13.2  Comprehensive (hospital and medical) Group .........ccccccveveveveveveueeeeeeeeeeenesfreresieeeeeese e (O [0 0.0 oo 0.0
14. Credit accident @and hEaIN .............cccceiririiiieie oo (O RN (1 R 0.0 | 0.0
15.1  ViSION ONIY oottt oottt (O [0 0.0 oo 0.0
15.2  DENLAI ONIY ..ottt (O RN (1 R 0.0 oo 0.0
15.3  DiSAbIlity INCOME .....cvvvivieieiicicietcicecece ettt ettt (O [0 0.0 oo 0.0
15.4 Medicare supplement
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ... . .
15.8  Federal employees health benefits PIan .............cccccovriririrrieieeeeninesnse o (1 U [0 0.0 [ 0.0
15.9  Other health 0. 0] 0 |. .
16. WOrKErs' COMPENSALION .......c.coveviuieiiieieeietceieteeeeteeeteaeeeeseeeseeeseeseseasesesesedebe ettt nes (1 U [0 0.0 [ 0.0
17.1  Other liability = OCCUITENCE .......coveueiieeeeceeeeeeeeeee e (V1 O 11,734,025 | 0.0 oo 0.0
17.2  Other liability - ClaIMS-MAAE .....c.ccoiiiieieieieieeeeee e oo (O RN (1 R 0.0 oo 0.0
17.3  EXCeSS WOTKers’ COMPENSALION ...........ccueurueieeeiiieierereseeieeseeesesesesesessnessns|rese s sesesenenenes (O [0 0.0 oo 0.0
18.1  Products liability - OCCUITENCE .......c.cveueieiiriiieieieieieeeese e e (O RN (1 R 0.0 oo 0.0
18.2  Products liability - ClaIMS-MAAE ..........coeveveeeeiiiieeeieeeieee e | (O [0 0.0 oo 0.0
19.1  Private passenger auto no-fault (personal injury protection) ............cccceeeesfooerirrnneccriennnnenn (O RN (1 R 0.0 oo 0.0
19.2  Other private passenger auto lability .................cooveveveueeieieieieeeeeeeeeee e (O [V 0.0 oo 0.0
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeeeeeeeerecferrnnnececc (O RN (1 R 0.0 oo 0.0
19.4  Other commercial auto li@DIlity ............cocveveviveverereeiieeeeeieieeieeeeeee e e (O [0 0.0 oo 0.0
21.1  Private passenger auto physical damage ..............cccoeueuereriniririreieieeeese e (O RN (1 R 0.0 oo 0.0
21.2  Commercial auto physical damagE ............c.cveveueueuriiiieeeieeecee e e (O [0 0.0 oo 0.0
22. AFCTaft (Al PEFIIS) ....cvoviieiieereeeieeee ettt ense s et I SRR (574,839) ..o 0.0 oo 0.0
23. FIABIILY .vevveeece ettt sttt s et s e e [V (7,153) | ceeeeeeeeeeeee 0.0 |oeereeeeeeens 0.0
24.
26.
27.
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of bUSINESS ...........cccoeveeiriririririieienns) 0 0 0.0 0.0
35. Totals 3,984,141,017 1,862,027,107 46.7 41.2
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 SEPTEMBER 30, 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 .... ..343,667,281 |. .1,005,203,855 |.. ....963,287,300
2.1 ATIEA LINES ..ttt e 397,688,676 |............ 1,292,942,620 |........... 1,512,650,593
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

3. Farmowners MUIIPIE Pl ........couiiiiiiiiieiee ettt sree e b e sne s e snn s O foiii

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 116,241,138 |.............. 406,668,290 |................ 383,095,601
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 1,312,537,299 3,952,548,659 4,054,487,290
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 SEPTEMBER 30, 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 |.oooicinne 184,825 | 499 [ 185,325 [.ooiiinne 155,983 [ 1,100 [ooiiireine 338,928 496,011 [ 43,716 | (78,919) e (35,202)
2. 2022 ... ....509,432 |.... ....26,823 |.. ....536,255 |.... ..289,890 |.. ..290,035 |.. ....191,092 |.... ... 1,867 |... ..192,958 |.. (28,450) ..(24,812).. ....(53,262)
3. Subtotals 2022 + Prior ..........co..feeereiennne. 806,524 446,269 1,252,793 474,716 475,359 | 347,074 340,795 688,969 |....ccceeenne 15,266 |.............. (103,730) |- (88,465)
4. 2023 s 1,426,069 |.....oooovrnene. 65,168 |.ccvvneee 1,491,237 622,521 [.ooiiieen 10,589 | 633,110 | 769,402 50,046 |.....cccoevennne 852,018 |.cceviree (34,146) )
5. 2,232,598 |.... 2,744,030 |.... . .. 1,108,469 |.. . 1,116,476 |.... . ....390,840 |.... .. 1,540,986 |.. ....(18,881)[.... )
6. 2024 ......cooiiiiiiice e XXX [t XXX i [ XXX [t XXX s [ 284,488 | 284,488 |........... XXX v foorieinnnn 1,388,736 | 501,186 |............. 1,889,922 |.......... XXX
7. 2,232,593 511,437 2,744,030 1,097,236 295,720 1,392,957 1,116,476 1,422,406 892,026 3,430,908 (18,881) (75,694) (94,575)
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. (0.8) 2. (14.8) 3. (3.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.4)




STATEMENT AS OF SEPTEMBER 30, 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|
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|
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|
2 1 4 8 2 2 0 2 4 5 0 5 0

o
—

0 3

0 3

0 0 3
o 0 3

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. CSV director compensation plan .........ccooooeeiieciieieiceceeeccceee e o 3,570,147 o [V 3,570,141 |, 5,228,454
2505. Miscel laneous receivable ...11,490,915 |... 870,325 |... 10,620,590 |... 12,276,796
2506.  Construction in Progress ......occoooocoreececceiieeeieeeeeeeee e |oaesesesnnnas 165,500,558 |............... 165,500,558 |...ooveeeeeeeeeeeeeee 0 [, 0
2507.  Intangible @SSet ..o oo 12,073,637 |eooeeeene. 12,073,637 oo (01 R 0
2508.  Cash clearing aCCoUNts ..........cccocveioieiiiiiiiereietceeee et eveenn|oaeveseannnas 185,669,410 |....cooeveveeeeeeree (VN 185,669,410 |............... 108,181,514
2597. Summary of remaining write-ins for Line 25 from overflow page 378,304,661 178,444 520 199,860, 141 125,686, 764
Additional Write-ins for Statement of Income Line 14
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
1404. Loss on disposal of leasehold improvements ........c.occooiiiiiiiiiiiiccecce e oeereeeiesnns (4,917, 421) oo (01 SO 0
1497. Summary of remaining write-ins for Line 14 from overflow page (4,917,421) 0 0

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

To Date

Current Year

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.

DZA ALGERIA
AND ANDORRA
AIA ANGUILLA ....
ATA ANTARCTICA

ATG ANTIGUA
ARG ARGENTINA ..
ARM ARMENIA
ABW ARUBA
AUS AUSTRALIA ..
AUT AUSTRIA
AZE AZERBAIJAN

BHS BAHAMAS
BHR BAHRAIN
BGD BANGLADESH
BRB BARBADOS ...
BLR BELARUS
BEL BELGIUM
BLZ BELIZE ....
BEN BENIN
BMU BERMUDA ..
BTN BHUTAN ...
BOL BOLIVIA
EUX BONAIRE ST EUSTATIUS ..
BIH BOSNIA ...
BWA BOTSWANA
BRA BRAZIL ...
BRN BRUNEI
BGR BULGARIA
BDI BURUNDI

KHW CAMBODIA ...
CMR CAMEROON
CPV CAPE VERDE
CYM CAYMAN |SLANDS
CAF CENTRAL AFRICAN REP
TCD CHAD
CHL CHILE

CHN CHINA
TWN CHINA - TAIWAN

COL COLOMBIA ...
COM COMOROS

C0G CONGO
COD CONGO, THE DRC
CRI COSTA RICA
CIV COTE D'IVOIRE
HRV CROATIA
CUW CURACAQ
CZE CZECH REPUBLIC
DNK DENMARK
DJI DJIBOUTI
DMA DOMINICA ...
DOM DOMINICAN REPUBLIC

ECU ECUADOR
EGY EGYPT
SLV EL SALVADOR
GNQ EQUATORIAL GUINEA
EST ESTONIA

SWZ ESWATINI
ETH ETHIOPIA
FJI FIJI
FIN FINLAND ..
FRA FRANCE
GAB GABON

GMB GAMBIA
GEO GEORGIA-Forgein
DEU GERMANY
GHA GHANA
GIB GIBRALTAR
GRC GREECE

GRD GRENADA
GLP GUADELOUPE

108,640 |.
6,981,597 |

OO oo oOooOooOooo

OO oo oo

OO OO oOoooOooo

oo oo

o

oo oo ooo

oo oo ooo

o

o

OO oo oOocooOooo

OO oo oOocooOooo

OO OO oOocoOooOooo

o

oo oo ooo
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Additional Write-ins for Schedule T Line 58

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

States, etc.

Direct Premiums Written

Direct Losses Paid

Deducting Salvage)

Direct Losses Unpaid

2
Current Year
To Date

3
Prior Year
To Date

4
Current Year
To Date

5
Prior Year
To Date

Current Year

6 7
Prior Year

To Date To Date

58074.
58075.
58076.
58077.
58078.
58079.
58080.
58081.
58082.
58083.
58084.
58085.
58086.
58087.
58088.
58089.
58090.
58091.
58092.
58093.
58094.
58095.
58096.
58097.
58098.
58099.
58100.
58101.
58102.
58103.
58104.
58105.
58106.
58107.
58108.
58109.
58110.
58111.
58112.
58113.
58114.
58115.
58116.
58117.
58118.
58119.
58120.
58121.
58122.
58123.
58124.
58125.
58126.
58127.
58128.
58129.
58130.
58131.
58132.
58133.
58134.
58135.
58136.
58137.
58138.
58139.
58140.
58141.
58142.
58143.
58144.
58145.
58146.
58147.
58148.
58149.
58150.
58151.
58152.
58153.
58154.
58155.
58156.
58157.
58158.
58159.
58160.
58161.
58162.
58163.
58164.

GTM GUATEMALA ..o
GIN GUINEA ...........
GNB GUINEA-BISSAU ...
GUY GUYANA ...........
HTI HAITI ...
HND HONDURAS ...........cccvvnve.
HKG HONG KONG ..........cc.........
HUN HUNGARY ...

ISL ICELAND ..
IND INDIA oo
IDN INDONESIA .......cvvvnee.
IRQ IRAQ .......
IRL [RELAND ..
ISR ISRAEL ...
ITA ITALY ...
JAM JAMAICA ..
JPN JAPAN ...
JOR JORDAN .......
KAZ KAZAKHSTAN
KEN KENYA .........
KIR KIRIBATI ...cooviine.
XKX KOSOVO ..o
KWT KUWAIT .......
KGZ KYRGYZSTAN
LBN LEBANON .......cooovvvrinnnes
LSO LESOTHO ...covvvcicine
LBR LIBERIA ..
LBY LIBYA .............
LIE LIECHTENSTEIN ...
LUX LUXEMBOURG ...
MAC MACAU .........
MKD MACEDONIA ..
VDG MADAGASCAR ...
MWI MALAWI
MYS MALAYSIA ...
MDV MALDIVES ..........ccccevenee
MLI MALI
MLT MALTA ...
MTQ MARTINIQUE
MRT MAURITANIA ........cc..ce.ec
MUS MAURITIUS .......ccocvvene
MEX MEXICO .......

FSM MICRONES A
VMDA MOLDOVA ...
MCO MONACO ...
MNG MONGOLIA ...
MNE MONTENEGRO
MAR MOROCCO .....
MOZ MOZAMB | QUE
VMR MYANMAR ...

NAM NAMIBIA ..o
NPL NEPAL ..o,
NLD NETHERLANDS ..
NZL NEW ZEALAND ...
NIC NICARAGUA ..........cccc......
NER NIGER .....ccoovvvvvicici.
NGA NIGERIA ..
NIUNIUE .......
NOR NORWAY ..
OMN OMAN .......
PAK PAKISTAN ...
PSE PALESTINIAN
PAN PANAMA ...............
PNG PAPUA NEW GUINEA
PRY PARAGUAY ...........
PER PERU ..o
PHL PHILIPPINES ................
POL POLAND .......

PRT PORTUGAL
QAT QATAR .....ooieiceici,
ROM ROMANIA .....oooviine
RWA RWANDA .......
KNA SAINT KITTS ...
LCA SAINT LUCIA ...
MAF SAINT MARTIN DUTCH ..
VCT SAINT VINCENT .......
WSM SAMOA ...
STP SAO TOME AND PRINCIPE
SAU SAUDI ARABIA ...............
SEN SENEGAL ...

SRB SERBIA ....cocovivcine
SLE SIERRA LEONE ................
SGP SINGAPORE ..........

SVK SLOVAK REPUBLIC
SUN SLOVENIA ...cvovvivrine
SLB SOLOMON ISLANDS ..........
SOM SOMALIA .............

ZAF SOUTH AFRICA
KOR SOUTH KOREA ...
SSD SOUTH SUDAN REPUBLIC ..
ESP SPAIN ..o

23 |
4620237 |

12805 |.
5,609 448 |

395,305 |
14.853.029 |

o o

(== elelele o=l

o o

o o

OO oo oOocoOooOooo

o

oo oo oo

OO oo oOocooOooo

OO oo oOocooOooo

OO oo oOocooOooo

oo oo oo

OO oo oOocooOooo

OO oo oOocoOooOooo

OO OO oOocoOooOooo

OO oo oOocooOooo

o

OO oo oo
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Schedule T Line 58

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. Status To Date To Date To Date To Date To Date To Date
58165. LKA SRI LANKA .....ccccevvnennee 0 0 0
58166. SUR SURINAM-S.AMERICA 0 0 0
58167. SWE SWEDEN ....... 0 0 0
58168. CHE SWITZERLAND .. 0 0 0
58169. TJK TAJIKISTAN .0 . .0 . .0 .
58170. TZA TANZANIA ..o 0 0 0
58171. THA THAILAND ...ocovviienee 0 0 0
58172. TLSW TIMOR - LESTE . 0 0 0
58173. TGO TOGO .............. .0 . .0 . .0 .
58174. TON TONGA ....oovveevveieieiine 0 0 0
58175. TT0 TRINIDAD AND TOBAGO ... 0 0 0
58176. TUN TUNISIA ...ccvevee 0 0 0
58177. TUR TURKEY ....... 0 0 0
58178. TKM TURKMENISTAN . 0 0 0
58179. TCA TURKS AND CAICOS . 0 0 0
58180. TUV TUVALU ............... 0 0 0
58181. UGA UGANDA ... 0 0 0
58182. UKR UKRAINE ........cocoovieenee 0 0 0
58183. ARE UNITED ARAB EMIRATES .. 0 0 0
58184. GBR UNITED KINGDOM ............ .0 . .0 . .0 .
58185. URY URUGUAY .....ccoovvvevernnee 0 0 0
58186. UZB UZBEKISTAN ......cccceveneee 0 0 0
58187. VUT VANUATU ...... .. 0 0 0
58188. VEN VENEZUELA .. 122,733 |.. .0 . .0 . .0 .
58189. VNM VIETNAM ...ooviiiiinne 675,977 0 0 0
58190. VGB VIRGIN ISLANDS
(BRITISH) oo 0 0 0
58191. YEM YEMEN ..... 0 0 0
58192. Z\MB ZAMBIA ... 0 0 0
58193. ZIWE ZIMBABIE .... 0 0 0
58194. CIV IVORY COAST .0 . 0 .0 .
58195. CUB CUBA .............. 0 .0 . 0].
58196. 777 Other Alien ................. 857 (V1 P 1,262,447
58997. Summary of remaining
write-ins for Line 58 from
overflow page XXX 310,463, 146 322,827,435 110,876,319 319,454,766 198,768,248 164,253,046
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiieieeee ettt sttt sae e aeeneenees [eeseete et e et e e (O RN 0
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition ....
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 carrying value
7. Deduct current year’s other than temporary impairment recognized
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) 96,189,959 |...
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10) 96,189,959
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) 3,146,391 565,507
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
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) 130,835,566 ... 28,473,781
6. Total gain (loss) on disposals ... 31,964,879 .... 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 .............cceovevevevevererererieieeeeeeeeeeseeseseseseseesesesessssesensnens [eoeerereeneneenns 0, 183,433 | 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.cceceeurieeirrerereeceeeeeeeeeeens oo 3,037,065,415 | 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) 3,637,065,415 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 6,205,631,693 |............ 9,359,691,364
3. Accrual of discount 20,158,966 |................. 17,587,407
4. Unrealized valuation increase/(decrease) 2,109,823,363 |............ 2,423,616,114
5. Total gain (loss) on disposals ..472,850,378 |... ...375,065,729
6. Deduct consideration for bonds and stocks disposed of 5,036,499,494 |............ 8,155,824,062
7. Deduct amortization of premium .... 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) 26,025,794, 357 22,267,935,490
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STATEMENT AS OF SEPTEMBER 30, 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

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 4,579,781,902 |............... 583,115,921 |..cocvrennne 520,966,953 |.......ccceuuvee 29,600,684 |............ 4,332,708,132 |............ 4,579,781,902 |............ 4,671,531,554 |............ 4,228,530,868
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,342,755,080 |...ccvvveneee. 60,265,821 |....ccovuenenne 43,915,996 |....ccvvnne. (5,986,227)]........... 1,307,036,775 |........... 1,342,755,080 |............ 1,353,118,678 |............ 1,271,539,617
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 277,618,465 |................ 29,283,722 |.cceerenne 25,294,449 |.............. 10,336,161 |..coeeee. 258,927,652 |.....cccevnce. 277,618,465 |............... 291,943,899 |.............. 240,656,569
4. INAIC 4 () oottt bt e et h et b et h et b e bt b st ea st ea bt ettt a et et e be s enenns [ 528,806,350 |.....cccevnne. 55,935,992 |...coiiinne. 41,334,687 |...ccovene (1,624,060)|................ 497,140,900 |................ 528,806,350 |..........c..... 541,783,595 |.....cccoonee. 500,233,723
5. NAIC B () ittt b ettt ne s [re e 47,679,024 |................. 10,758,963 |......occovveenee. 7,275,459 |.....coouene 2,885,104 |.....coo.cc. 49,085,691 |......cooeeve 47,679,024 |................. 54,047,632 |....cveenee. 49,759,633
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 5,652,431 704,286 696,323 1,106,611 2,535,705 5,652,431 6,767,005 633,839
7. Total Bonds 6,782,293,252 740,064,705 639,483,867 36,318,273 6,447,434,855 6,782,293,252 6,919,192,363 6,291,354,249
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b sttt nans [sree e 3,944,884 |.....ccvveiriciee 93,236 | [V 17,113 | 2,327,894 |.....coeven 3,044,884 |........c.c..... 4,055,233 |....cocoeune 1,596,617
2 (2RSSR PRRRSTSTRRPRUIY RO 473,139,306 |......coovvvrrnnne. 369,763 ..o [V (452,390,230)|.....cccvnenee 430,883,589 |......ccoucee. 473,139,306 |.........c....... 21,118,839 |............... 420,615,944
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T (1 330,364 | [V [V O 330,364 | 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U 150,000,000 |..vvoeieererirerereeieiens [V 519,125,490 ..o [V [V 669,125,490 |[.....ovoveericreene 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 477,084,189 150,462,999 0 67,082,737 433,211,483 477,084,189 694,629,925 422,212,561
15. Total Bonds and Preferred Stock 7,259,377,442 890,527,704 639,483,867 103,401,010 6,880,646,338 7,259,377,442 7,613,822,289 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:
NAICT $ i 2,791,350 ; NAIC2 $ .oooveverene 11,201,061 ; NAIC3 $ cooeereeieceeieeiee 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 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 13,992,412 XXX 13,960,105 56,290 90,956
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.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 84,638,751 oo 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 625,953 |..oiiie 963,040
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvevevivivirereteeiaieeteteteteteteseaeeesesssesesesesesssses st esesesesesessss et st asasesesesessassssssesesesesens [eoesenenensnesseeesessneneneenes [V 12,115
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes (1,643) |- (57,828)
6. Deduct consideration received ON ISPOSAIS ............c...cviveueuiueriiiieeieeieieteseeeseseeesese ettt eses st et esesesesesssessesesssasesesesesssssssssesesesess [reneeanansnnnas 108,189,768 |................ 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 4,696 |..oooeoecene 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 13,992,412 .o 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) 13,992,412 36,923,815
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STATEMENT AS OF SEPTEMBER 30, 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 3,733,858
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cvvueuereueiieeeeseseseisesesesese s sssssesessssssses et s s ssesese s s s s s ssses et s s s e s et et s s ssses et s s snses et s ssssnsesesessnnaes testsseetesnsnsasees (644,279)

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 (29,538,554)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (16,833,158)
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/AGJUSIE CAMMYING VAIUE ............cueueuiuiriiiiririsietetesesee sttt tesesest st st ssesesetesasee s ssssesesesesese e ssssasesesesesasensssasas tetsssseseresessannean 205,307
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns (8,019,375)
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 (8,019,375)
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 ...........cccccoeveveveecees covverereeieeenn (2,896,658)
3.14 Section 1, Column 18, prior year (803,472)
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 ...........cccccoeveveeeieies covverereeieeenns (2,896,658)
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 o (803,472) ..o (803,472)
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 ............cccccociiiiiiiiinei s 0
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......evveveeceeeeeieeteteeeee ettt eaeae s s st esesesessasans fesebesesesasaesssseneseseneaeas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 0
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 tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
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) ...ttt ettt et e et e st e b e e b e e seeans Saeesaeeaasesaeeaaesaeeaesaaeas 0
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) .....ciuiiiiiiiiiiiii ettt ettt h bbbttt e ae e sae e s he e ehe e eb e e b e e bt em bt embeeabeeheeaaeeas Sesseeatesaeesasesanesaeesanenes 0
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STATEMENT AS OF SEPTEMBER 30, 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
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STATEMENT AS OF SEPTEMBER 30, 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, COIMM T4 ... uieieieieeereeseeseeee e eeseeseeseesee s ss s eesees e ee e e e e e e a8 842845828 e e et nb st eniens | eeeessenssnsinni (8,019,375)
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 (8,019,375)
Part D, SECHON 1, COIUMN B ......vueuireereireerceeeeeeeeeseesesseeseeseesees e e e e ee e ee e e e s s e s es s e e e e e e e e e et e s e s ss s e s esseennanes eesessessesscnniens 9,319,168
Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (17,338,543)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 (8,019,375)
Part B, Section 1, Column 13 (2,896,658)
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (10,916,033)
Part D, SECHON 1, COIUMN O ..ot ee s s ees s e ee e e e s s e s s e et es e e e esseenines eesessesssssennions 9,319,168
Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (17,338,543)
Total (Line 9 Minus LiNg 10 MINUS LINE T1) ...cvououiuiiieieicieieeetetceeee ettt es sttt es s s evesesenenensnseene s (2,896,658)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt bbbt sbens | Sesnsesinsesinsesneas 231,530
Part B, SECHON 1, COIIMN 20 ......cuuviierieiesereeesessesseseeessesssessesssess st sess st aess st aessess st aes st st s st aes st esb s esbeeb st aenens | sosesiissesnsieneas 2,442,965
Part D, SECHON 1, COIUMMN T2 .....uiuieieieiieiiei ittt sosessesissinsneas 2,674,494
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 1
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STATEMENT AS OF SEPTEMBER 30, 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 4,331,711,623 |........... 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 4,472,530,901 |............ 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 CArrYiNG VAIUE ................ceueueueuiieeiieieieteteeeeesee e teseseses st sesessses s s [eeseseeeesseeeenens 1,299,474 | (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) ..........cceceiriivrrererereeeeeeeieieeseeseeenenens [ereeeeeeeeeenens 274,182,920 |..coeveeenee 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) 274,182,920 413,737,897
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
FMIC Corporate Headquarters ... Johnston 09/30/2024 .......... Intercompany - FMRE LLC .... 83,232,622 83,232,622
FMIC Learning Center .| Norwood ... 09/30/2024 .. . | Intercompany - FMRE LLC . ..12,805,698 |.. ..12,805,698 |..

Norwood, MA Land Norwood .... 09/30/2024 Intercompany - FMRE LLC ....

0299999. Acquired by Internal Transfer 96, 189,959 0 96,189,959 0

0399999 - Totals 96, 189,959 0 96, 189,959 0

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

Lo3

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property i Name of Purchaser iati Recagn (11-9- 10) Disposal Disposal Disposal Disposal brances Incurred

0399999 Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
7200629 ..iiivviniiiiiiii e VT T PPPPT O T UUUUUON FEPTTPOTY 06/05/2024 ...oovvven |ovvinniniiiiiiiees 4.000 |ueueuniiiiiiii s {0 PP PPPIT 2,580,884 |..uuuuiiiiiiiii s 0
0599999. Mortgages in good standing - Commercial mortgages-all other 2,580,884
2,580,884

0899999. Total Mortgages in good standing

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

2,580,884

SCHEDULE B - PART 3

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

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

0599999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 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
00LGC4-VD-9 ......... BLACKSTONE REAL ESTATE PARTNERS IX LP NEW YORK ...oeeeiiiiiiiiiiiiiiiiiiiiiiiinn [ 1) PP The BLACKSTONE GROUP L.P. ..oooovvvvviiiiiiiiiniiiiiiiiiiiiiieeees oo e o .12/06/2018 ...|...... KN [ 186,764 [..ocooeeeiiiiiiiiiiinn O [ PP 0.000
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 186,764 0 0 XXX
344108-10-1 ......... |FMRE HOLDINGS LLC .o WALTHAM oo | ....... VA.......... | INVESTMENT IN AFFILIATE ..oooviiiiiiiiiiiiiii e | ................... |....01/31/2010 | .............. 35,106,121 |..ooeeeiiiiiiiiiiiiieeees O [ PP 0.000
2299999. Joint Venture Interests - Real Estate - Affiliated 35,106, 121 0 XXX
BBGOOM-HO-2 ABRY PARTNERS IX LP BOSTON ... .| ABRY  PARTNERS .. ....02/28/2019 ... . 2,807,693 ...0.000
BG011B-8C-2 . .| ABRY SENIOR EQUITY VI BOSTON ... ABRY  PARTNERS ..06/30/2022 . .523,908 |.. 0.000

BBGOOK-HB-2 . .| ANTLER GLOBAL FUND . LUXEMBOURG . ANTLER ... ..12/06/2022 .
..| ARCLIGHT ENERGY PARTI

BBGOOL-BK-5 . BOSTON ... ARCLIGHT CA ..07/08/2019 .
BBGO16-HC-9 . ..| ARCTOS SPORTS PARTNERS |1 . DALLAS ... ARCTOS SPORTS PARTNERS || ACCESS LLC ..08/31/2024 .
BBGO1F-RH-7 . .| ARDIAN ASF IX .......... NEW YORK ARDIAN ... ..04/12/2023 .
BBGOOM-H2-7 ......... ARDIAN SECONDARY VIII ... NEW YORK ... .| ARDIAN ... . [---.08/3172019 ...
BBGOON-TX-4 ......... B CAPITAL OPPORTUNITIES FUND |1 LOS ANGELES .. .|B CAPITAL GROLP .... ....11/15/2023 ...
BBGOOD-YP-7 . .|BC PARTNERS MANAGEMENT XI LIMITED . LONDON ... BC PARTNERS LLP . ..08/24/2020 .

BBG012-16-6
BBG000-BY-6
BBGOOR-MF-1 .

APOLLO FUND X
BROOKFIELD INFRASTRUCTURE FUND IV-B, LP
..| BLACKSTONE ASIA 11

.. [NEW YORK ...
. | NEW YORK ...
NEW YORK

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

...06/30/2023 ...

...08/10/2021 .

BBGOOQ-XK-0 . ..| BLACKSTONE LIFE SCIENCES V .. NEW YORK ... BLACKSTONE .. ..12/06/2018 .
BBG00G-CR-0 . ..[CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES ... CAYMAN ISLANDS . CARLYLE INVESTMENT MANAGEMENT LLC . ..12/21/2018 .
BBGO1F-NC-2 . .| CARLYLE RENEWABLE & SUSTAINABLE ENERGY FUND I CAYMAN ISLANDS . CARLYLE INVESTMENT MANAGEMENT LLC . ..08/31/2024 .

..| DYAL CAPITAL PARTNERS IV LP
..| FORTRESS CREDIT OPPORTUNITIES V EXPANSION FUND
..| FORTRESS LENDING FUND | LP ..
..[ 1CONIQ VII

KKR ASIA IV ...

BBGOOG-XL-0 .
BBGOOV-YK-8 .
O0OMBVL-V6-2 .
BBGO1N-64-2 .
BBG00Q-T5-8

NEW YORK ...
NEW YORK
NEW YORK ...
CAYMAN ISLANDS .
NEW YORK

DYAL CAPITAL PARTNERS IV LP ...
FORTRESS INVESTMENT GROUP LLC
FORTRESS INVESTMENT GROUP LLC
ICONIQ
.|KKR Investment Management LLC .

..03/31/2019 .
..06/15/2020 .
..08/30/2019 .
..06/30/2024 .
.+ [+---05/15/2020 ...

...08/30/2019 ...

BBG00Q-XX-2 KKR NEXT GENERATION FUND 11 NEW YORK ... .|KKR Investment Management LLC . R

BBG01G-1P-5 . ..[KPS SPECIAL SITUATIONS FUND VI, LP NEW YORK KPS Investors . ..06/30/2023 .
AAZ998-6E-8 . ..|KPS SPECIAL SITUATIONS FUND V, LP NEW YORK ... KPS Investors . ..10/15/2019 .
630548-FP-5 .. . |MORGAN STANLEY PRIVATE MARKET FUND VI LP .... W' CONSHOHOCKEN .. .| MORGAN STANLEY .. ...01716/2014 ...

|--.06/04/2020 ..

.. SILVERLAKE PARTNERS .. R
..05/29/2020 .

THOMAS BRAVO ..

| NEn Yore
SAN FRANCISCO

BBG00S-01-4
BBGO0Q-KK-4 .

SILVER LAKE VI ...
..| THOMAS BRAVO XIV
.| FM GLOBAL INVESTMENT PARTNERS, L.P.

1171572019 ..

WWWWWWWWU = = 2 WR N WL =W 20 WW

. 1,648,538

... 1,771,889
....899,318

.... 393,407
....770,049

....201,058
.... 144,203

.505,800 |..
. 1,542,340 |..

.628,283 |..
.598,078 |..

1,416,730 |..

770,771 |..
796,232 |..
.919,441 .
.3,644,081 |..
.222,678 |..
.656,976 |..
.. 15,873 |..
.677,969 |..

4100979 |-

.903,763 |..

0.000
0.000
0.000
0.000

...0.000
...0.000

0.000

...0.000
...0.000

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

...0.000
...0.000

0.000
0.000

...0.000
...0.000

0.000

clocoboocoooooobooboooo 0000 o o000 o000 oolo

091570-10-3 ........ PRINCETON .. BLACKROCK ... ..11/30/2016 . 16,146,679 0.000
380990-22-6 .| GSPE - GOLDMAN SACHS PRIVATE EQUITY IX . NEW YORK GOLDMAN SACHS . ..08/28/2007 . 50,549 0.000
380990-23-4 GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS XI . NEW YORK GOLDMAN SACHS . ..08/19/2011 . .. 44,524 0.000
380990-85-3 .........|GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAGE FUND VI . NEW YORK GOLDMAN SACHS .... .. 11/28/2012 . . 9,042,456 |.. 0.000
BBGO1G-D2-3 . .| BLACKSTONE RATED SENIOR DIRECT LENDING FUND ... NEW YORK The BLACKSTONE GROUP L.P. ..09/30/2023 . 21,997,890 |.. 0.000
BBGOOP-T7-6 AUDAX SENIOR LOAN FUND 1V . [NEW YORK ... .. | AUDAX MANAGEMENT CO., LLC .. . |--..07/31/2020 ...|...... ... 1,317,361 ...0.000
000000-00-0 ......... FOSS ADMIRAL FUND, LLC WILMINGTON . ..| FOSS RENEWABLE ENERGY PARTNERS, LLC . . |....08/26/2021 ... . 6,965,782 ...0.000
000000-00-0 ......... FOSS MID-CAP HISTORIC FUND 111 WILMINGTON . ..| FOSS MID-CAP MANAGER I11. LLC . [--..08/09/2021 ... ....377,108 ...0.000
000000-00-0 ......... RBC Community Investments California Fund-7, LLP .. WILMINGTON . ..|RBS COMMUNITY INVESTMENTS GP-CA7, LLC . . |-...09/30/72021 ... ... 315,284 ...0.000
000000-00-0 .........| STRAT FUND37 ...ccooiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeee WILMINGTON . .| STRAT FUND37 ...05/24/2022 ... . 5,792,662 . ...0.000
2599999. Joint Venture Interests - Other - Unaffiliated 88,681,272 0 XXX

549300-1K-7 ......... FU DAQ FUND SP ...vvviiiiiiiiiiiiiiiiiiiiiiiiiiii s WASHINGTON ..evvvvviiiiiiiiiiieiceeeeeeeeeeee o DC.....eeu. ROCK CREEK ...evvvviviiiiiiiiiiiiiiiiccccccccccceeeeeeeeee e ‘ ................... |....04/25/2024 ......................... 54,000 [oevvvverrnrnriiiiiiniiinann, 0 | [V O 0.000
BBG01G-G2-0 ......... KOSMOS FUND SP ...eeiiiiiiiiiiiiiiiiiiiiiii i e WASHINGTON ..ovvvviiiiiiiiiiiiiiiiiccceeeeeeee [ OC.......... ROCK CREEK ....eeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiccccccccccceeccccieeees o ceeeeeees [ 03/31/2023 ... foeeeeeeveeeees foinl0 i 645,000 [...evveeeeiniiiiiiiiiiinnnnes O [ PP 0.000
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 699,000 0 0 XXX

6099999. Total - Unaffiliated 2,069,252 89,567,036 0 0 XXX

6199999. Total - Affiliated 0 35,106, 121 0 0 XXX

6299999 - Totals 2,069,252 124,673,157 0 0 XXX
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STATEMENT AS OF SEPTEMBER 30, 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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
00LGC4-VD-9 ..... BLACKSTONE REAL ESTATE PARTNERS IX LP ..o [ tivvrvniiiiiiiiiiniiiiiiiiiniiinns Joreeennns NY o] e ... 12/06/2018 ... | iiiiiees ceiiiiinn |eennns 127,649 |........ (8,199)]---uneeeeeans [ R [ R [/ (8,199)---uneeeeeanns 0f...... 119,450 |....... 218,761 [.ooeennnnnnnns [/ 99,311 |........ 99,311 | 0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 127,649 (8,199) 0 0 0 (8,199) 0 119,450 218,761 0 99,311 99,311 0
344100-10-1 ..... |FMRE HOLDINGS LLC ...ieeeevunnseeermmnnnneerennnns | ovvvennnsinriisennnnssrrsnnnnnnnsees Joenennnns MA o] e ...01/81/2010 ... ]iiiiiies s ...59,510,869 |......cceennnnn [ R [ R [ R [ R [ R 0 |... 59,510,869 |... 59,510,869 |........cc..... [ R [ TR [ TR 0
2299999. Joint Venture Interests - Real Estate - Affiliated 59,510,869 0 0 0 0 0 0| 59,510,869 | 59,510,869 0 0 0 0
100008-10-1 ..... TH LEE PUTNAM INTERNET PARTNERSHIP ........... NEW YORK -.eeeeeeeeeeeeieeeeeen Joeeennnns N ....01/06/2000 ...|....07/29/2024 ...|.... 1,104,268 |...... (573,169) 0f..... (573,169)
BBGOOD-BB-3 ..... OBSIDIAN FUND LP .. | CHICAGO .. ....02/01/2021 ...|....07/29/2024 ...|....... 474,020 460,999 |...ooveieeennn0 feenniiiiinnl0 el 0 e 460,999
BGO11B-8C-2 ..... ABRY SENIOR EQUITY VI .. ... | BOSTON ... ....06/30/2022 ...|....07/30/2024 ...|cc...... 7,774 | 401 [0 o0 0 e 401 |...
BBGOOP-FC-0 ..... AG CREDIT SOLUTIONS .. .| NEW YORK ... ....09/30/2019 ...|....07/30/2024 ...|....... 150,048 |......(145,875)|....0vvveennnnn0 oovriiininnnnn0 o0 s (145,875)|...
BBGOOP-SS-1 ALKALT IV ...l NEW YORK . ....07/01/2019 . .07/30/2024 .. . 453,252 45,813 . . 45,813
BBGO1F-RH-7 . ARDIAN ASF IX ... NEW YORK . ....04/12/2023 . .07/30/2024 .. . 140,709 .0
BBGOOM-H2-7 . ARDIAN SECONDARY VIII .. NEW YORK . ....03/31/2019 . .07/30/2024 .. . 389,450 .0
000000-00-0 ..... B CAPITAL OPPORTUNITIES FUND I1 ... LOS ANGELES .. ....11/156/2023 ...)....07/30/2024 ...]....... 190,849 0. 89,244 [l 0]l 280,008 .
BBGO12-16-6 ..... APOLLO FUND X -eeeeeeee e e NEW YORK ... ....06/30/2023 ...|....09/27/2024 ...|....... 126,512 0 e 2,018 [0 . 128,530 .
BBG000-B9-6 ..... BROOKFIELD INFRASTRUCTURE FUND IV-B, LP ..... NEW YORK ... ....11/15/2019 ...|....00/27/2024 ...|....... 252,040 0 e ATAT [0 ]l 204,787
BBGOOR-MF-1 ..... BLACKSTONE ASIA 11 . | NEW YORK ... ....08/10/2021 ...|....09/27/2024 ...|........ 74,812 0 e 17,910 [0 | 92,722
BBGOOQ-XK-0 ..... BLACKSTONE LIFE SCIENCES V .. .. |NEW YORK ... ....12/06/2018 ...|....08/29/2024 ...|........ 10,187 0 e AT 0 [ 14,001
BBGOOG-CR-0 ..... CARLYLE GLOBAL INFRASTRUCTURE OPPORTUNITIES [CAYMAN ISLANDS ...eovvviiiieemnnn fornnnnininvirniiines | eieriiiis e ...12/21/2018 ...]....07/30/2024 ...|....... 143,627 0 oo 11,415 |0 e .. 155,042 |l 155,042 [0 o0 0 e
CARLYLE RENEWABLE & SUSTAINABLE ENERGY FUND
BBGO1F-NC-2 ..... Ll e L0 S N N ....08/31/2024 ...|....08/29/2024 ...
BBGOOS-YJ-8 CLAYTON, DUBILIER & RICE XI ... DELAWARE ... ....04/10/2020 ...|....08/29/2024 ...|.
BBGOOG-XL-0 . DYAL CAPITAL PARTNERS IV LP ... NEW YORK . ....03/31/2019 . .09/27/2024 .. (2,043)|. (2,043)
BBGOON-0S-6 . FORTRESS CREDIT OPPORTUNITIES FUND V LP NEW YORK . ....11/30/2018 . .07/30/2024 .. . 0.
0OMBVL-V6-2 ..... |FORTRESS LENDING FUND | LP ........ NEW YORK . ....08/30/2019 . .08/29/2024 .. ..106,207 |. .. 123,183 |.
BBGOOP-9J-2 ..... |GREAT HILL EQUITY PARTNERS VII NEW YORK . ....06/28/2019 . .09/27/2024 .. .(239,639)].. .. 452,743 |. 0[... 1,605,178 |.... 1,605,178
AAZ998-6E-8 . KPS SPECIAL SITUATIONS FUND V, LP . NEW YORK . ....10/15/2019 . .08/29/2024 .. ..4,987 ... 37,25 ... 0 ..207,450 |....... 207,450
BBGOOK-5T-5 ..... LEXINGTON CAPITAL PARTNERS X NEW YORK ... ....11/30/2018 ...|....07/30/2024 ...|....... 245,444 240,654 |....... 538,451 |.oovvveneennnn0 [ 297,797 |....... 297,797
ABC995-80-8 ..... OAKTREE OPPORTUNITIES XI CAYMAN I'SLANDS .. ....07/08/2020 ...|....07/30/2024 ...|.... 1,270,838 VN A s ... 1,360,000 |.... 1,360,000 |...
00JSL5-G5-7 ..... OAKTREE SPECIAL SITUATIONS FUND |1 LP .. LOS ANGELES ....11/16/2018 ...]....09/27/2024 ...].... 3,010,391 VN 313,356 3,323,747 |.... 3,323,747 |...
BBGO15-6Z-2 ..... OAKTREE SPECIAL SITUATIONS FUND 11 LP ...... LOS ANGELES ....12/18/2023 ...|....08/29/2024 .. 0. VN A reeeenenneeeeni0 e 15,257 | s
630254-0L-5 ..... MORGAN STANLEY PRIVATE MARKETS FUND V LP ... [W CONSHOHOCKEN .. ....10/21/2010 ... 0 e 0l 0 0 996,270 VN R 996,270 |....... 996,270 |...
630548-FP-5 ..... MORGAN STANLEY PRIVATE MARKET FUND VI LP ... [W CONSHOHOCKEN ...........ccevennns ...01/16/2014 ...]....07/30/2024 ...|....... 737,484 |...... (100,979) 0f..... (100,979) ... eeeeeenn [ — 636,505 1,824,343 ..o 0[...1,187,838 |.... 1,187,838
RIVERVIEW STRATEGIC OPPORTUNITIES FUND | LP
B54315-GE-4 ..... | eeeeeiiiiiiiii W CONSHOHOCKEN ......cvvveneeennne 011772014 s s e 0
BBG00S-01-4 ..... SILVER LAKE VI . | NEW YORK ....06/04/2020 ...)....07/30/2024 ...|........ 56,129 s .
BBGOOQ-KK-4 ..... THOMAS BRAVO XIV ... .. | SAN FRANCISCO ... ....05/29/2020 ...|....09/27/2024 ...|.......476,391 |........ 23,047 .0 ... 1,359,391 |...
ABC998-2G-0 ..... VARDE DISLOCATION FUND . | CAYMAN  ISLANDS .. ....06/12/2020 ...)....07/30/2024 ...|.......300,613 |........ 92,893 0 e 92,893 [0 ]l 393,506 . 393,506 |...
BBG0O1-DQ-4 ..... WARBURG PINCUS GLOBAL GROWTH X111 . . ....02/28/2019 ...|....08/29/2024 ...|.......508,890 |........ ...0]....... 83,610 |...ccevennnnn 0 |t 592,500 ... 747,500 |... 0 s 155,000 |....... 155,000 |...
09157D-10-3 ..... FM GLOBAL INVESTMENT PARTNERS, L.P. .......... [PRINCETON .. ....11/30/2016 ...|....08/29/2024 .. 3,199,611 .0 .... 8,088,041 |... ...0].... 4,683,697 |.... 4,683,697 ...
380990-22-6 ..... GSPE - GOLDMAN SACHS PRIVATE EQUITY IX ...... [NEW YORK ... ...08/28/2007 ... ... 189,308 |......(189,308)[.. 0 e (189,308 e 0 o0 e 502,938 |.cevvuueeeeeni0 [t 502,938 |....... 502,938 |...
GSPE - GOLDMAN SACHS PRIVATE EQUITY PARTNERS
380990-23-4 ..... XI.... NEW YORK ... ...08/19/2011 ...|....07/30/2024 ...].... 1,074,213 |...... (111,976)].. UV PO (111,976)]cevveeeeenn0 [ 962,237 |.... 1,764,123 |....cccvvneenn 0 e 801,886 |....... 801,886 |...
GSPE - GOLDMAN SACHS PRIVATE EQUITY VINTAG
380990-85-3 FUND VI ... |NEW YORK ... ....11/28/2012 ...|....09/27/2024 ...].... 9,980,666 |...... (787,415)[... o0 [t (787,415)|... ... 9,193,251 |.... 9,698,675 |..ccvvuueeeenn0 fouennns 505,425 |....... 505,425 |...
549300-58-0 . BLACKROCK SECURITIZED INVESTORS L.P. ......... [WILMINGTON . ....06/15/2020 . .07/30/2024 .. 4,120,730 |.... 2,769,638 .0 2,769,638 .... 6,890,368 |.... 6,890,368 0. 0
BBGO16-D2-3 . BLACKSTONE RATED SENIOR DIRECT LENDING FUND [NEW YORK . ....09/30/2023 . .09/25/2024 .. 23,226,722 |... 44,190,127 .0 |... 44,190,127 ...67,416,849 |... 67,416,849 .0 .0
BBG015-86-0 ..... APOLLO ACCORD FUND V, L.P. weoviiiiiiiinnies NEW YORK ... ....02/01/2022 ...)....07/30/2024 ...|.... 9,601,070 |... (8,982,663)].. o0 ]...(8,982,663)]....c0uuneennn0 fennnns 618,404 |.... 1,706,030 |... ... 1,087,624 |.... 1,087,624 |...
000000-00-0 ..... USB NMTC FUND 2021-8, LLC . | WILMINGTON ... ....11/18/2021 ...|....09/30/2024 .. 1,727,811 |... .. .0 ... 1,727,811 |... 0 ... .0 ...
OOMTY0-S2-2 ..... ICONIQ STRATEGIC PARTNERS IV LP . CAYMAN I'SLANDS .. ...07/01/2019 ... ....9,565 |... (9,565)].cevneeeeenn |0 0 o (9,565) )0 [ 0 e
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STATEMENT AS OF SEPTEMBER 30, 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
BBGOOL-LP-3 ..... ABRY ADVANCED SECURITIES FUND IV LP .......... L0 I R . 12/06/2018 L] i [ 6,062 |........ (6,062)].......ccenn [V [V 0. (6,062)]........cenn [V [V [V [V [V [V 0
FORTRESS CREDIT OPPORTUNITIES V EXPANSION
BBGOOV-YK-8 ..... FUND ... ... |NEW YORK ... ...06/15/2020 ...|... .. 15,338 (15,338)).. 0. .. L0 U
2599999. Joint Venture Interests - Other - Unaffiliated 65,727,089 | 37,835,819 0 103,562,905 | 117,301,355
549300-1K-7 ... FU DAO FUND SP WASHINGTON ROCK CREEK ....04/25/2024 ...|....07/30/2024 ...|.... 3,115,000 [......evvvvneee 0 0 ... 3,115,000 |[.... 3,530,000
BBG01G-G2-0 ..... KOSMOS FUND SP WASHINGTON ... ....| ROCK CREEK ... ....03/31/2023 ...|....07/30/2024 ...|.... 8,832,500 [.........00vuu. 0. L0 ... 8,832,500 [... 10,005,000 |... .0
306691-55-1 RIO PIEDRAS FUND SP WASHINGTON . .| ROCK CREEK ....03/31/2023 . .07/30/2024 .. 1,104,034 .. 167,966 0 ... 1,272,000 |.... 1,272,000 0
549300-D4-0 SHILLA FUND §P ...... WASHINGTON . .| ROCK CREEK ....04/25/2024 . .07/30/2024 .. 1,505,000 0 ... 1,505,000 [.... 1,811,000 0
XINGLO-NG-O ..... XING LONG FUND SP .. .. | WASHINGTON ... ....|ROCK CREEK ... ....03/31/2023 ...|....07/30/2024 ...|.......888,782 |... 0 0 [ 31,048 |0 919,830 |....... 919,830 .0
ZAVBEZ-1F-8 ..... ZAMBEZI FUND SP ... | WASHINGTON ... ...0C.........|ROCK CREEK ... ....03/31/2023 ...|....07/30/2024 ...|....... 339,193 |... 0 0 e (5,196) )0 334,000 |....... 334,000 |... 0 0. .0
FIRSTB-EI-6 ..... First Beijing Long Only Fund .. ... | WASHINGTON ... oo foeeen..DC......... [ROCK CREEK ... ... |....03/31/2023 ...|....07/30/2024 ...].... 4,440,000 |... .. 0. ...0[.... 4,440,000 |..... 5,459,997 |... ... 1,019,997 |.... 1,019,997 |... .0
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 20,224,509 193,818 0 0 193,818 0] 20,418,330 | 23,331,827 2,913,497 2,913,497 0
6099999. Total - Unaffiliated 86,079,247 | 38,021,438 0 0] 38,021,438 0| 124,100,685 | 140,851,943 16,751,257 | 16,751,257 0
6199999. Total - Affiliated 59,510,869 0 0 0 0 0] 59,510,869 | 59,510,869 0 0 0
6299999 - Totals 145,590,116 | 38,021,438 0 0] 38,021,438 0] 183,611,554 | 200,362,812 16,751,257 | 16,751,257 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
01F020-69-5 ......... 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 08/26/2024 ..... ZERO STAGE CAPITAL ... .F FE
01F022-69-1 ......... L 1T 1 PR [SUUUUURSTUUUIN RN 09/04/2024 ..... ZERO STAGE CAPITAL ...
01F030-68-6 ......... 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 07/16/2024 ..... ZERO STAGE CAPITAL ... N
01F030-69-4 ......... LS 1T 1 PR [SSUUUUURRRUUUIN RN 08/29/2024 ..... ZERO STAGE CAPITAL ... . 14,713,432 ). .. 16,475,000 |...
01F030-6A-1 ......... 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 09/10/2024 ..... ZERO STAGE CAPITAL ...
01F032-68-2 ......... L 1T 1 PR [SUUUUURRTUUUIN RN 06/24/2024 ..... ZERO STAGE CAPITAL ... N
01F050-68-4 ......... 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 07/16/2024 ..... ZERO STAGE CAPITAL ... 3,871,561 |. 3,980,000 |...
01F050-69-2 ......... LS 1T 1 PR [SUUUUURRRRUUTIN RN 08/06/2024 ..... ZERO STAGE CAPITAL ... 2,300,334 |. 2,320,000 |...
01F050-6A-9 ......... 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 09/23/2024 ..... ZERO STAGE CAPITAL ... .. 3,268,386 |.
3133ER-NA-5 . .. | FEDERAL FARM CR BKS 07/26/2024 ZERO STAGE CAPITAL ..750,000 |.
3133ER-UX-7 . .. | FEDERAL FARM CR BKS ..... 09/20/2024 ZERO STAGE CAPITAL ..750,000 |.
3137HD-JU-5 ......... [FREDDIE MAC MULTICLASS CERTIFICATES 06/21/2024 ZERO STAGE CAPITAL .. 390,432 |.
361791-P9-3 . .. | GNMA PASSTHRU MATB48 ..........eeeeeeeeeeeeeeeeeiee e e e eenee e e e eeeene e e e eennne e e e eennnnneeeennnnnneees | ceevvnniiinnens [onnnd 08/20/2024 ..... ZERO STAGE CAPITAL ... 421,484 |.
361790-PX-0 ......... GNMA PASSTHRU MATB38 .......evvvunniiiiiiiiieieciiii e crini e ernnis e errna s snnnnns e ssnnnnnnees | aeeeeennnneees founnd 07/22/2024 ..... ZERO STAGE CAPITAL ... ... 59,765 |.
36170H-28-7 ......... GNMA PASSTHRU BYTB70 ...eeeeeeeeeeeee e e e e eee e e e eeee e e e e eene e e e e e enn e e e ee e e e eennnnneeees | aevevnnnnnnnnes Joonnnd 07/31/2024 ..... ZERO STAGE CAPITAL ...
3622AB-KS-0 ......... GNMA PASSTHRU 785805 ......ceevvvuuniiiiiniiieeiciiine e ceeii e e sceni e s eesnis e s ensnna e s ssnnnnnes | aeeeeenninnenns founnd 07/16/2024 ..... ZERO STAGE CAPITAL ...
3622AD-B7-2 ......... GNMA PASSTHRU 787362 .....eeeeeeeeeeeeenneeeeeenne e e e eenne e e e eennnn e e e e eenna e e e e eennnneeeennnnnnes | ceeevnnnninnnes Jonnnd 06/26/2024 ..... ZERO STAGE CAPITAL ...
3622AD-BZ-0 ......... GNMA PASSTHRU 787356 .....ceiiivuiiniiiiiiiiieecceiin e et sceni s s ensnin s s ennnnn e s snnnnnnes | aeeeeennnnneees foannd 06/25/2024 ..... ZERO STAGE CAPITAL ... N
38383R-4A-2 ........ GNMA REMIC TRUST -.eeeeeee e e e eeee e e e e e e e e e eee e e e e e e e e e eemnnn e e e eennnnn e eeeennnnnneeeennnns | seeevnnniinnnes Jonnnd 09/19/2024 ..... ZERO STAGE CAPITAL ... 201,389 |.
880591-FB-3 ......... TENNESSEE VALLEY AUT .evviniiiiiiiii e snsnnn s snnnnns | aeeeennnnnneens fonnnd 08/08/2024 ..... ZERO STAGE CAPITAL ... 218,040 |. 220,000 |...
912810-RC-4 . ..|UNITED STATES TREAS .. 09/05/2024 ZERO STAGE CAPITAL 9,794,120 |. 11,170,000 |.
91282C-BH-3 . .. |UNITED STATES TREAS .. 07/17/2024 ZERO STAGE CAPITAL 1,509, 186 1,610,000
91282C-DL-2 . .. |UNITED STATES TREAS .. 08/30/2024 ZERO STAGE CAPITAL 3,479,453 3,810,000
912820-FB-2 . ..|UNITED STATES TREAS .. ZERO STAGE CAPITAL 858,606 895,000
91282C-FL-0 . ..|UNITED STATES TREAS .. ZERO STAGE CAPITAL 1,512,805 1,525,000
912820-GB-1 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie et rrssi s s s sennn s snnnn s s snnnnnassnanns | aeeeennnnnenes fooiand 09/05/2024 ..... ZERO STAGE CAPITAL ... .... 10,589,592 |. ..10,560,000 |...
91282C-GM-7 ......... UNITED STATES TREAS ...eeieeiieeeeeeen e e e eeeenie e e eeeenne e e e eennnn e e e eennnneeeeennnnnaeeeennnnnneneenns | seeevnnniinnnns Jonnnd 09/06/2024 ..... ZERO STAGE CAPITAL ...5,543,939 |. 5,790,000 |...
91282C-HC-8 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie et e s e snnni s eenni s errnns s ssnnnnnnssnsnns | aeeeennnninenes fouand 08/29/2024 ..... BANK AMERICA MERRILL ... .. 4,346,016 |. 4,500,000 |...
91282C-HT-1 ......... UNITED STATES TREAS ...eeieeiieeeeeeen e e e eeeenie e e eeeenne e e e eennnn e e e eennnneeeeennnnnaeeeennnnnneneenns | seeevnnniinnnns Jonnnd 09/17/2024 ..... ZERO STAGE CAPITAL ... 1,593,430 |. 1,600,000 |...
912820-JX-0 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie e cirii e s s e s snnni s snrnn s ssnnnnnnssnsnns | aeeeennnnnnenes fouand 09/17/2024 ..... JP MORGAN .. 15,410,156 |. .. 15,000,000 |...
91282C-KH-3 UNITED STATES TREAS ...eeieeiieeeeeeen e e e eeeenie e e eeeenne e e e eennnn e e e eennnneeeeennnnnaeeeennnnnneneenns | seeevnnniinnnns Jonnnd 09/06/2024 ..... CITIGROUP
912820-K0-3 . .. |UNITED STATES TREAS .. 08/06/2024 ZERO STAGE CAPITAL
91282C-KT-7 . ..|UNITED STATES TREAS .. 06/28/2024 ZERO STAGE CAPITAL
912820-KV-2 . ..|UNITED STATES TREAS .. 07/10/2024 ZERO STAGE CAPITAL
91282CKWi-0 . ..|UNITED STATES TREAS .. 07/01/2024 ZERO STAGE CAPITAL
912820-KX-8 . ..|UNITED STATES TREAS .. 07/23/2024 ZERO STAGE CAPITAL
91282CKY-6 ......... UNITED STATES TREAS ...eeeeeiieeeeeeenie e e eeeene e e eeeenne s e e e ennnn e e eeennnnseeeennnnnaeeeennnnnneneenns | seeevnnniinnnns Jonnad 07/10/2024 ..... ZERO STAGE CAPITAL ...
912820-KZ-3 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie e cirii e s s e s snnni s snrnn s ssnnnnnnssnsnns | aeeeennnnnnenes fouand 07/31/2024 ..... ZERO STAGE CAPITAL ...
91282C-LB-5 ......... UNITED STATES TREAS ...eeeeeiieeeeeeenie e e eeeene e e eeeenne s e e e ennnn e e eeennnnseeeennnnnaeeeennnnnneneenns | seeevnnniinnnns Jonnad 08/20/2024 ..... ZERO STAGE CAPITAL ...
91282C-LC-3 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie et e s e snnni s eenni s errnns s ssnnnnnnssnsnns | aeeeennnninenes fouand 08/22/2024 ..... ZERO STAGE CAPITAL ...
91282C-LD-1 ......... UNITED STATES TREAS ...eeeeeiieeeeeeenie e e eeeene e e eeeenne s e e e ennnn e e eeennnnseeeennnnnaeeeennnnnneneenns | seeevnnniinnnns Jonnad 08/26/2024 ..... ZERO STAGE CAPITAL ...
91282C-LF-6 ......... UNITED STATES TREAS ....iiiiiiiiiiiiiiiie e cirii e s s e s snnni s snrnn s ssnnnnnnssnsnns | aeeeennnnnnenes fouand 08/19/2024 ..... ZERO STAGE CAPITAL ...
91282C-LG-4 ......... UNITED STATES TREAS ...08/30/2024 ..... ZERO STAGE CAPITAL ...
912820-LJ-8 ......... UNITED STATES TREAS ...00/06/2024 ..... VARIOUS . .
91282C-LK-5 . . [UNITED STATES TREAS ...eeeuuusiermnnnunsserrnnnnnsaernnnnnnssaennnnnnsssennnnnnsseennnnnnssesrnnnnnnseennns | sessessnnnsnees |oennns 09/23/2024 ... ZERO STAGE CAPITAL .evuiieieeinnuueeeeennniaaeeennnsnasaeeennnasaenennnnnnsaeennnnnsseennnnnnnseeeennnns  [seeennnnnnsseernnnnnnseernnnnnnenee foernnnnneseeennnnnaeee 2,479,609 |ooiriiiiiiiiiiiiinnnns 2,470,000 |... .4, .. .
0109999999. Subtotal - Bonds - U.S. Governments 179,033,324 184,952,014 804,215 XXX
110709-EX-6 ......... BC PROV et e et et e e e e e e e e e e e e e e e e e e e e e eennnan 06/28/2024 ..... RBC DEXTA . eeeeeee e e e ettt e et et e e e e e e e e e e e e e e e e e e ennn e e e e ennnn e e eernnn e e eeennnnaaeeernnn [eeeeernnnnaeeeeennnaaeeeennnnaaaes [eeeernnnaaeeeeennnaan 24,304,312 [ 21,248,000 |eeeeeieeeeinieeeeeeeenans 51,752 |1.B FE ..........
135087-M2-7 ......... CANADA GOVT ... ieerueseeeiitti e e e et et e e e s et e e e e e et e e s e eeais e e e e e esaa e e s e eananseeeesnnnneaenes 06/28/2024 ..... L0 = N AP PPPPPTI 29,439,465 [......covvnniiiiinns 33,500,000 |..ueiiiiiiiiiniiiiiiinnnns 42,678 |1.AFE ..........
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135087-N2-6 ......... CANADA GOVT e e e e e e e e e e e e e e e e e m s e e e e enn e e e e e e nnnn e e e eennnnneeeeennnnnneeennnn | seeevnnniinnnns Jonnnd 06/28/2024 ..... RBC DEXIA ... ... 28,457,175 |. .... 32,700,000 ... . 41,659 [ 1.A FE
135087-R9-7 ......... L0 RN [SSUUUUURRRRUUU RN 07/29/2024 ..... RBC DEXIA ... .... 10,079,200 |. ....10,000,000 ... . 93,151 | 1.
13509P-HU-0 ......... CANADA HOUSING TRUST ... eeeeeni e e e eemn 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 eennnnneeeeennn | oeeevnnnninnnns Jonnnd 07/29/2024 ..... RBC DEXIA .. 6,358,080 |oeeeunnieiiiiiies 7,000,000 |... . 49,921 | 1.
748148-SF-1 ......... PROVINCE OF QUEBEC ......iiiivuuuniiiiiiiiniiiiiininnierissnnneesesnnnnsssesnnnnsseeseennnssesseennnnnees | Avvevvvninnnnes Joonnnd 08/28/2024 ..... ZERO STAGE CAPITAL 997,980 |..ivvvuniiiiiiiinanns 1,000,000 |... 0]1.
0309999999. Subtotal - Bonds - All Other Governments 99,636, 162 105,448,000
01F020-68-7 ......... LS 1T 1 PR [SUUUUURRRSUUUIN RN 07/16/2024 ..... = O 0 PR NP KPP Bt - 1< J8-is T EO . 2,265,000
01F022-67-5 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 06/25/2024 ..... ZERO STAGE CAPITAL .t eeeeeee e e e e eeee e e e e e e s e e e eennn e e e e ennn s e e e eennnnneeeennnnnneeeennnnn [eeeernnnnneeeermnnnaneeernnnnnneees Jreeennnnnneeeennnnnnees 2,921,088 |ooiiiiiiiiiis 3,540,000 |...

04780M-17-0 . ..| ATLANTA GA ARPT REV ZERO STAGE CAPITAL
13013J-EA-0 . .| CALIFORNIA CMNTY CHO . ZERO STAGE CAPITAL
167593-4G-4 . ..|CHICAGO ILL O HARE I . ZERO STAGE CAPITAL
23503C-DV-6 . .. | DALLAS FORT WORTH TE . ZERO STAGE CAPITAL
235241-TF-3 . .. | DALLAS TEX AREA RAPI . ZERO STAGE CAPITAL
25476F-E4-6 ......... DISTRICT COLUMBIA ..eeeeeeeee e einneee e | eeeeeniiienees [eeeed 09/11/2024 ..... ZERO STAGE CAPITAL ... 1,152,570 |.
313205-6Z-0 ......... FHLMC PC 15Y SBBOBB .......eeeeeiiuiiiiiieeiiiiiiie et ssninnneees | ceeeeninieeees [onnd 07/30/2024 ..... ZERO STAGE CAPITAL ... .. 116,539 |.
313206-AF-7 ......... FHLMC PC 15Y SBBI0B ......eeeeeeeeiiiiiie et einineeees | eeeeeniiieeees [eeend 07/30/2024 ..... ZERO STAGE CAPITAL ...
313206-CP-3 ......... |FHLMC PC 15Y SBBA78 ...couiiiiiiiiiiiiiie e | e [ 06/27/2024 ..... ZERO STAGE CAPITAL ...
313206-NV-8 . .. |FHLMC PC 15Y SBBBO0A .......oeiieiiiiiiie e eiineeeees | e [ 09/12/2024 ..... ZERO STAGE CAPITAL ...
31320P-NX-2 ......... |FHLMC PC 30Y SD2206 .......cceiiuuriiieiiiiiiiiiee ittt sinnnn e ees | eeeeeenniees [ 09/23/2024 ..... ZERO STAGE CAPITAL ...
313200-RZ-1 . ..|FHLMC PC 30Y SD3204 ...00/16/2024 ..... ZERO STAGE CAPITAL ...
313208-KZ-4 ......... FHLMC PC 30Y SD4812 ...00/23/2024 ... ZERO STAGE CAPITAL ...
31320T-FB-1 . ..|FHLMC PC 30Y 8D5562 .. ZERO STAGE CAPITAL
3133CR-CF-8 . ..|FHLMC PC 30Y QJ0970 .. WELLS FARGO ...
3133KH-3D-6 . ..|FHLMC PC 30Y RA2596 .. ZERO STAGE CAPITAL
3133MF-YV-3 ......... FHLMC PC 30 QIBB24 ....coiiniiiiiiieeiiiiiie e ee e sins | ceeeesiiineees [oend 09/17/2024 ..... ZERO STAGE CAPITAL ...
3136BR-UG-0 ......... FNMA REMIC TRUST . ennnnees | eeeeeniiinnees [eeeed 07/19/2024 ..... ZERO STAGE CAPITAL ...
3136BS-2J-3 ......... L = O PP PP RO 08/06/2024 ..... ZERO STAGE CAPITAL ...
3136BS-R6-4 ......... FNMA REMIC TRUST . ennnnees | eeeeeniiinnees [eeeed 08/14/2024 ..... ZERO STAGE CAPITAL
3137He-MG-1 ......... FEDERAL HOME LN MTG ...eviiiiieeiiiiie ettt ssiinnees | ceeeeniinneees [oend 06/25/2024 ..... MORTGAGE PAYDOIN ...
3137HD-CK-9 ......... FHLMC REMIC SERIES ....eveeeeeeeeiee e e e | ceeeeniiienees [eened 07/15/2024 .....

3137HD-Y7-9 ......... FHLMC REMIC SERIES ....vviiieeeiiiiiiie ettt eininee e | eeeeeninieeees [onnd 07/02/2024 ..... ZERO STAGE CAPITAL ...
3137HD-YP-9 ......... FHLMC REMIC SERIES ....eveeeeeeeeiee e e e | ceeeeniiienees [eened 08/01/2024 ..... ZERO STAGE CAPITAL ...
3137HF-35-2 . .| FHLMC REMIC SERIES . ZERO STAGE CAPITAL

3140X6-FN-6 .
31418D-7K-2 . .
31418D-RV-6 .........

31418D-X8-0 ......... FNMA PASSTHRU MA4302 .......eiveiiiiiiiiiesiiiiiiie ettt ssninnees | ceeeesiieeeees [oend 07/30/2024 ..... ZERO STAGE CAPITAL ...
31418D-22-8 ......... FNMA PASSTHRU MA4359 .....ooieeinniiiiiie e einineeees | eeeeeniiieeees [eeeed 07/30/2024 ..... ZERO STAGE CAPITAL ...
31418E-KK-5 ......... FNMA PASSTHRU MA7O7 ... sines | ceeeeniineeees [oend 06/27/2024 ..... ZERO STAGE CAPITAL ...
31418E-R8-5 ......... FNMA PASSTHRU MAS0T0 ... eeins | eeeeniiieeees [ennd 07/25/2024 ..... ZERO STAGE CAPITAL ...
34074M-8E-4 ......... FLORIDA HSG FIN CORP ....vviiieeeiiiiiiie sttt siinnees | ceeeeniiineees [onnd 09/05/2024 ..... ZERO STAGE CAPITAL ...
35564N-DY-6 ......... FHLMC STACR REMIC TR et enns | eeeeeniiienees [eeeed 09/05/2024 ..... ZERO STAGE CAPITAL ...
36005F-NB-7 LR PP [EPP I RO 07/11/2024 ... ZERO STAGE CAPITAL ...

386442-20-3 . .. | GRAND RIVER DAM AUTH . ZERO STAGE CAPITAL
386442-2U-4 . .. | GRAND RIVER DAM AUTH . ZERO STAGE CAPITAL
386442-211-0 . ..| GRAND RIVER DAM AUTH . ZERO STAGE CAPITAL
43233K-AH-7 . .. | HILLSBOROUGH CNTY FL . ZERO STAGE CAPITAL
451446-AG-3 . ..| IDAHO ST BLDG AUTH § . ZERO STAGE CAPITAL
452153-KR-9 .. - [ ILLINOIS ST ZERO STAGE CAPITAL ...

..| FNMA PASSTHRU FM2872 .
.| FNMA PASSTHRU MA4497 .
FNMA PASSTHRU MA4099 ....

CITIGROUP
CORRECTION ..
ZERO STAGE CAPITAL

11,775,803 |
. 7,650 |.
..500,026 |...
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452153-LV-9 ......... ILLINOIS ST 09/17/2024 ..... ZERO STAGE CAPITAL ... 2,833,475 [.oeeeieiiieieeinnnnn 2,500,000 |... 1.G FE
466138-SD-3 ......... JEA FLA ELEC SYS REV . 09/18/2024 ..... ZERO STAGE CAPITAL ... 1,731,753 [oeeiiiiiiiiiieiee 1,475,000 |...
485424-TB-1 ......... KANSAS ST DEPT TRANS ... 06/26/2024 ..... 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 3,282,000 |.eevvunniieeinnnins 2,825,000 |...
513174-02-1 ......... LAMAR TEX CONS INDPT .... 07/18/2024 ..... = LY 0 P R KPP 11 () 1 A EO . 1,050,000 ...
546417-GZ-3 ......... LOUISIANA ST 07/10/2024 ..... ZERO STAGE CAPITAL .t eeeeeeee e e e e eete e e e e e e s e e e eemns e e e e eenn s e e e eennnneeeeennnnnneeeennnnn [eeeermnnnaeneermnnnanneermnnnnneees Jreeennnnneeeeennnnnnees 2,882,328 |oviriiiiiiiiiiiiiinnes 2,530,000 |...
57563C-ET-5 ......... MASSACHUSETTS DEPT T ... 08/29/2024 ..... = LY 0 PR RSP RPPPPRR 1. 27 () FO . 1,000,000 |...
57587G-P6-6 ......... MASSACHUSETTS ST HSG ... 09/11/2024 ..... ZERO STAGE CAPITAL ...
59260X-CE-6 ......... METROPOL ITAN TRANSN 08/09/2024 ..... ZERO STAGE CAPITAL ...

50333P-7L-6 . .. | MIAMI-DADE CNTY FLA
59333P-7M-4 ......... | MIAMI-DADE CNTY FLA
60412A-M8-3 . .| MINNESOTA ST ...
641279-B3-7 . ..|NEVADA HSG DIV SINGL .
64972F-WL-6 ......... NEW YORK N'Y CITY MU ...
662851-85-6 ......... NORTH TEX TWY AUTH R ....
700225-LE-4 ......... PENNSYLVANIA ST TPK
T1783M-CU-7 ......... PHILADELPHIA PA GAS
735389-2H-0 ......... PORT SEATTLE WASH RE ...
759874-BII-9 ......... RENO-TAHOE ARPT AUTH ...
79766D-WL-9 ......... SAN FRANCISCO CALIF

837151-4X-4 SOUTH CAROLINA ST PU ....
87638T-JC-8 . .| TARRANT CNTY TEX CUL .
876450-BF-3 . ..| TARRANT REGL WTR DIS .
882750-YT-3 . .| TEXAS ST DEPT HSG & ..

.. | UNIVERSITY COLO HOSP .
..|UNIV OF WASHINGTON WA UNIV REVE .
. [UNIV OF WASHINGTON WA UNIV REVE ....

914183-BX-5 .
916523N-ZL-3 .

07/17/2024
07/17/2024
08/07/2024
08/22/2024
07/26/2024
...... 09/06/2024
...... 08/15/2024
...... 09/13/2024
...... 08/02/2024
...... 08/16/2024
...... 07/11/2024
...... 07/24/2024
07/25/2024
08/13/2024
06/26/2024

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
CORPORATE REORG .

1,127,700 |.
1,606,272 |.
1,964,467 |.
6,300,223 |.
1,245,830 |.
9,714,785 |.
1,915,175 |.

1,
1,
1,
5,
1,
8,
1,

000,000 ...

410,000 |...
705,000 |...
765,000 |...
150,000 |...
715,000 |...
790,000 |...

91523N-ZN-9 ......... |UNIV OF WASHINGTON WA UNIV REVE .......ccevririiiiiiiiiiiiiiiiiiiiiinieeeeneeeeeeeeeeeeeeeeeeeseesesssenees | seesesssnseenns foinan 07/01/2024 ..... CORPORATE REORG .... 608,126 |.

915260-FU-2 ......... UNIVERSITY WIS HOSPS ....evevieeierieeeirrssnssressssissssssssssssssssssssssssssssssssssssssssssssssssssnsnnes | seeeeeeeeennees [ooeend 07/11/2024 ..... ZERO STAGE CAPITAL ... 1,932,910 |.

924258-62-4 ......... B (PP PPPPR 07/09/2024 ... ZERO STAGE CAPITAL ... 1,788,921 |.

93978U-AA-4 ......... WASHINGTON ST HSG FI e [ eeeeeeeeeeeeens [ 09/20/2024 ..... ZERO STAGE CAPITAL ...

97705M-P6-6 ......... WISCONSIN ST UV R 09/11/2024 ..... ZERO STAGE CAPITAL ... .

988514-C8-2 ......... YUMA ARIZ INDL DEV A ..eeieieesesssssssisesssssssssssssssssssssssssssssssssssssssssnsssnssnsssssnssnsnnsnnnnns | seeeeeeseessens [oeeeas 09/20/2024 ... ZERQ STAGE CAPITAL ..uiisiiisisisisisiiitiit s |usssssssssssssssssssssnsnssnnsnnnns |sererereeneneeeeeeenens 1,086,116 [...vneenniniiinnnnnees 950,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 133,228,125 126,967,775 201,342 XXX
000823-BA-1 ......... ABPCI DIRECT LENDING FUND CLO LTD oo [ [l 08/02/2024 ... ZERO STAGE CAPITAL ... ..250,000 |...
00119L-AA-9 ......... AG ISSUER LLC e [ e [ 07/17/2024 ..... ZERO STAGE CAPITAL ... K

00138C-BB-3 AIG GLOBAL FDG SR SE ....eevvvvvvrurririniriiiiiiiiiiiisisssississssssssssssssssssssssssssssssssssssssnssnnnns | seeeeeeeeennees [oonend 08/19/2024 ... ZERO STAGE CAPITAL ... 374,940 |.

00165C-BA-1 . ..| AMC ENTMT HLDGS INC 08/01/2024 ZERO STAGE CAPITAL .. 454,766 |.

00213M-AW-4 . ..| APX GROUP INC . 09/03/2024 ZERO STAGE CAPITAL ..580,918 |.

00255J-AB-6 . .. | AASET TRUST 2024-1 . 06/27/2024 ZERO STAGE CAPITAL

00810G-AD-6 . ..|AETHON UTDBR LP / A . 09/19/2024 ZERO STAGE CAPITAL

01883L-AH-6 . ..[ALLIANT HLDGS INTER .. 09/12/2024 ZERO STAGE CAPITAL

019576-AB-3 ......... ALLIED UNVL HOLDCO L .... 09/11/2024 ..... ZERO STAGE CAPITAL ...

01983K-AG-9 ......... ALLO ISSUER LLC 07/12/2024 ... ZERO STAGE CAPITAL ...

02073L-AA-9 ......... ALPHA GENERATION LLC . 09/19/2024 ... ZERO STAGE CAPITAL ...

02352B-AA-3 ......... AVENTUM ESCROW CORP .....uvvviuiiiiiiiiiiiiiiiiiii i anannn [ seeeeeaaaaaaens [ooend 07/31/2024 ..... ZERO STAGE CAPITAL ...

025816-DV-8 ......... AMERICAN EXPRESS €0 ... s [ eeeeeeeeeennens [oonead 07/22/2024 ... ZERO STAGE CAPITAL ...

02589B-AE-0 ......... AMERICAN EXPRESS CRE .....uuuuuuunnunnnii s [ aeeeeenanannans [oonnnd 07/16/2024 ..... ZERO STAGE CAPITAL ... K
02608A-AA-7 ......... AMERICAN FIN TR INC ...07/18/2024 ..... ZEROD STAGE CAPITAL ..ttt s [ssssssssssssssssssssssssssssnnnnnns [eeeeeeeenennnnnennnnes 1,880,875 |..ooevviiiiiiiiiiiins 2,070,000 |...

03027X-AW-0 ......... AMERICAN TOWER CORP

08/28/2024

ZERO STAGE CAPITAL

.......................... 284,076

295,000
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030981-AM-6 ......... AMERIGAS PARTNERS L ...eeeeeeieeeeeiene e e e eeee e e e eeene e e e e emne e e e eemnnn e e e eernnneeeeennnnnnnneenns | severnnnninnnes Jonnad 07/10/2024 ..... ZERO STAGE CAPITAL ... ..635,000 |... 4BFE ..........
03959K-AD-2 ......... ARCHROCK PARTNERS L ..vvvviiniiiiiiiis s iiiii s cceii s e rrrsi e ssnsnns s snnnn s ssensnnssssnnnns | aeeeennnnnnenes fouand 08/12/2024 ..... ZERO STAGE CAPITAL ...
039653-AC4 ......... ARCOSA INC . e e et e e e e e e e e e e e nnne e e e e e rnn e e e e ernnnn e e eennnnnneneennnnnnnnes | aeeerrniiinnnes Jeonnd 08/12/2024 ..... ZERO STAGE CAPITAL ...
03990D-AA-5 ......... ARES COMMER MTG TR ...eeivrreniiiiiiiisieeiiiii s crnii e rrrai s s s rnsan s s s sssnnas s s s ennnnnnssssnnnns | aeeeennnnnenes fouand 06/25/2024 ..... ZERO STAGE CAPITAL ...
039956-AA-5 ......... ARDONAGH GROUP FIN L e eeeeeeeee e e e et e e e e e e e eeee e e e eenn e e e eemnn e e e eennnnneeeennnnns | oeevvnnnninnnes Jonnnd 08/23/2024 ..... ZERO STAGE CAPITAL ...
04021C-AG-5 ......... ARES DIRECT LENDING CLO LLC ..vvviiiiiiiiiiiiiiiiis s esernni e ssrnninssssnnnnnnees | aeeeeennnnneees fonnnd 08/28/2024 ..... ZERO STAGE CAPITAL ... N
04685A-32-2 ......... ATHENE GLOBAL FDG .veeeeeeeeneeeeeeeene e e e eenne e e e eeenn e e e e eenn e e e e eennnneeeeennnnnneeennnnnnees | seeevennninnnns Joonnnd 07/08/2024 ..... ZERO STAGE CAPITAL ... 750,000 |.
04940J-AB-9 ......... ATLAS SECURITIZED FUND A-1 OTHER ABS ....cevvieniiiiiiiiiiiiiiiiinsescinineesennninessnnnninnes | oeeeeennnnneens fonnid 06/28/2024 ..... JP MORGAN 629,464 |.
04940J-AC-7 ......... ATLAS SECURITIZED FUND A-2  OTHER ABS ....ceeeeeieeeeiennieeeeeennne e e eeeenn e e e eeenn e eeeennnnns | eevvvnnnninnnns Jeennid 06/28/2024 ..... JP MORGAN ... N
04941*-AA-2 . ..| ATLAS SECURITIZED PRODUCTS A-1A ... 08/30/2024 VARIOUS ... . 10,195,664 |. . 10,195,664 |.
04941*-AB-0 . ..| ATLAS SECURITIZED PRODUCTS A-2A . 08/30/2024 JP MORGAN .. 6,239,367 |. .. 6,239,367 |.
04941*-AC-8 . ..| ATLAS SECURITIZED PRODUCTS A-1B . 08/30/2024 VARIOUS ... . 10,195,664 |. . 10,195,664 |.
04941*-AD-6 ......... ATLAS SECURITIZED PRODUCTS A=2B ...eeeeeeeeeeieeeeeennieeeeeeenneeeeeennnnneeeeennnnneeeennnnnneeees | sevevnnnninnnns Jonnnd 08/30/2024 ..... VARIOUS ... 6,239,367 |...
05368V-AB-2 ......... LA = L PP [SUUUUURRTUUUIN RN 09/05/2024 ..... ZERO STAGE CAPITAL ... .. 105,000 |...
053773-BJ-5 ......... AVIS BUDGET CAR RENT ...eeeeieeeeeeei e e e eeeee e e e eeene e e e e eenne e e e e e enn e e e e eennnneeeeennnnnneeees | oevevnnnninnnes Joennnd 09/10/2024 ..... ZERO STAGE CAPITAL ...
05555H-AA-8 ......... BFLD TR 2024-WRHS ......ceiiiiiiiiiiiiii e ernne e nennnaneeens | aeeeeenniineees [onnnd 06/27/2024 ..... ZERO STAGE CAPITAL ...
05555M-AE-9 ......... BDS LLC 2024-FL13 ....eeeeeeieeeeeeeee e e eeeree e e e e eeeie e e e eeenn e e e eennnne e s eernnnneeeeennnnnneeenns | seeernnniinnees oo 09/05/2024 ..... ZERO STAGE CAPITAL ...
05565E-CQ-6 ......... BMI US CAP LLC . cceii e ern s crnni e snnnna s s nnnnnnnees | aeeeennnnnnenes [oaand 08/07/2024 ..... ZERO STAGE CAPITAL ...
05565E-CS-2 ......... BMI US CAP LLC e e e et e e e e e e e e e e e e e e e e e e e enn e e e eennnnneeeennnnnnees | seeevnnnninnnns Jennnd 08/07/2024 ..... BARCLAYS
056138-AA-1 BRSP LTD 2024-FL2 08/02/2024 ..... ZERO STAGE CAPITAL ...
056138-AC-7 . ..| BRSP LTD 2024-FL2 .. 08/02/2024 ZERO STAGE CAPITAL
05613J-AE-6 . ..| BRAVO RESIDENTIAL 08/22/2024 ZERO STAGE CAPITAL
05613R-AE-8 . .| BSPRT ISSUER ...... 09/16/2024 ZERO STAGE CAPITAL
05633#-AA-8 . ..| BXC BXDR SUB LLC - A1 BLACKSTONE .. N N
05633#-AB-6 . .| BXC BXDR SUB LLC - A2 BLACKSTONE .. . 25,650,000 |. . 25,650,000 |.
05633#-AC-4 ......... L O R [SUUUURRRR RN 03/29/2024 ... L0 0L R RO KON 7,200,000 foeuiiiriinnnnninnnnns 7,200,000 |...
05633#-AD-2 ......... BXC BXDR SUB LLC = € eeeeeeeeeeeeenn e e e e eeet s e e e eeene e e e e eenne e e e e eenn e e e e eennnneeeeennnnneeees | aevevnnnninnnns Jonnnd 03/29/2024 ..... BLACKSTONE .. .. 7,200,000 |.
05633#-AE-0 ......... L D O PR [SUUUUURRRUUUIN RN 07/11/2024 ..... BLACKSTONE ..
05633#-AF-7 ......... BXC BXDR SUB LLC = E eeeeeieeeeeeeie e e e eeee e e e e emeie e e e eenns e e e eennnn e e eeennnn e e eeennnnneneenns | seeevennninnnns Jennnd 07/11/2024 ..... BLACKSTONE ..
05633#-AG-5 ......... BXC BXDR SUB LLC = F eeeeeiiiiciiii i ernni s snnin s snnnne e nsenns | aeeeeennninenns foannd 07/11/2024 ..... BLACKSTONE .. N
058498-AZ-9 BALL CORP ...eeeeee 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 e e e s e e e e e nnnn e e e e ennnnneeeennnnnnneenennn | seeereniiienees Jennnd 08/07/2024 ..... ZERO STAGE CAPITAL ... 223,850 |.
09624H-AA-7 . ..| BLUELINX HOLDING 08/07/2024 ZERO STAGE CAPITAL .. 459,788 |.
097023-DC-6 . ..|BOEING CO . 08/13/2024 ZERO STAGE CAPITAL ..525,091 |.
097023-DK-8 . ..| BOEING CO . 07/16/2024 ZERO STAGE CAPITAL .. 543,475 |.
097023-DL-6 . ..| BOEING CO . 08/19/2024 ZERO STAGE CAPITAL
099724-A0-9 . .. | BORGWARNER INC ... 08/07/2024 ZERO STAGE CAPITAL
10112R-AY-0 ......... BOSTON PPTYS LTD PAR e eeeeeieieeeeeeenie e e eeeeene e e eeeenna e s e eeennneeeeennnnnaneeennnnnneeeennnnns | seeernnniinnnns Jonnnd 07/22/2024 ..... MK TAXES SYS
105925-AC-5 ......... L O s I 1 PR [SUUUUURTUUTIN RN 07/31/2024 ..... ZERO STAGE CAPITAL ...
11135R-AA-3 ......... BROADSTREET PARTNERS ......eeeeerreueeeeeennneseeeemnnaeeeeennnneseeennnnnseeernnnnaseeennnnnneeeeennnns | severnnniinnnns Jonnnd 07/16/2024 ..... ZERO STAGE CAPITAL ...
114259-AX-2 ......... BROOKLYN UNTON GAS € ovvveniiiiiiiiie e i eeeciii s esesnsis s ennnni s s snnnnnssssnnnnns | aeeeeennnnneees founnd 07/16/2024 ..... ZERO STAGE CAPITAL ...
120568-BC-3 ......... BUNGE LTD FIN CORP ....ieeeereneeeeeemnnieeeeemnnieeeeemrnnaeeeernnnnaeeeernnnnnseeeennnnnneeeennnnnneeees | seeerenniinnnes Jonnad 08/13/2024 ..... ZERO STAGE CAPITAL ...
12433C-AA-3 ......... BX COMMERCIAL MTG TR . 07/23/2024 ..... ZERO STAGE CAPITAL ... N
12433C-AE-5 ......... BX COMMERCIAL MTG TR . ...07/23/2024 ..... ZERO STAGE CAPITAL ... 299,250 |.
1248EP-CD-3 ......... CCO HLDGS LLC / CCO ...07/29/2024 ..... ZERO STAGE CAPITAL ... 222,813 |.
1248EP-CQ-4 . ..[CCO HLDGS LLC / CCO .. 09/03/2024 ZERO STAGE CAPITAL ..570,648 |.
12543D-BN-9 ......... | COMMUNITY HEALTH SYS . 08/21/2024 ZERO STAGE CAPITAL .. 370,013 |.
12571W-AA-1 . ..|CLI FUG LLC 2024-9 . 07/23/2024 ZERO STAGE CAPITAL .. 749,901 |.
12598F-AC-3 ......... CP1 CG INCORPORATED ...ievvveniiiieunnniiiiiunnniirsinsnnssessrnsnnnssssnesnnnsssserssnsseessrnssnsssssnnnns | aeeesennnnnenes |ousnsd 06/26/2024 ZERO STAGE CAPITAL ...

125,000 |.
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126307-AQ-0 ......... CSC HLDGS INC e eeeennee e e e eeese e e e e e e e e e e ee e e e e e e s e e e e e nnne e e e eennnnneeeennnnnneeennnnn | oeevrnnsiinnnes Jonnnd 09/20/2024 ..... ZERO STAGE CAPITAL ... .. 1,083,194 |. .. 1,250,000 |... 5.AFE ..
126307-BA-4 ......... Lo O 0 U [SUUUUURRRUUUIN RN 09/03/2024 ..... ZERO STAGE CAPITAL ... 600,000 ... 6. FE ...
126307-BF-3 ......... CSC HLDGS LLC +eeeeeeeenee e e eeeeee e e e e eeeee e e e e eene e e e e eenna e e e eemnnnseeeennnnnneeeennnnnnneeeennnns | seeevnnniinnnes Jonnnd 08/20/2024 ..... ZERO STAGE CAPITAL ...
126307-BH-9 ......... L0 O 0 RN [SSUUUURRRRRUUU RN 09/23/2024 ... ZERO STAGE CAPITAL ...
12662P-AD-0 ......... CVR ENERGY INC N e eeeee e ettt e e e e e e e e e e e e e eenn e e e ennnnneeeennnn | oeevvnnnninnnns Joennad 08/05/2024 ..... ZERO STAGE CAPITAL ...
12687G-AB-5 ......... CABLEVISION LIGHTPAT .vvveiiiiiiiiiis e iiiiie st sernni s ernnni s s snnnnns e ssnnnnnssssnns | aeeeeennnnneees foounnd 09/19/2024 ..... ZERO STAGE CAPITAL ...
12769G-AA-8 ......... CAESARS ENTERTATNUEN .....eeeeeieeeeeeene e e e eeeeie e e e e eeen e e e ernee e e eeennne e e e ernnnneeeeennnnnnees | sevvvnnnninnnes Jonnnd 08/28/2024 ..... ZERO STAGE CAPITAL ...
146869-AL-6 ......... L0 PR [SSUUUUURRRRUUUIN RN 08/15/2024 ..... CORPORATE REORG
146869-AM-4 ......... CARVANA €0 ... 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 nnne e e e e ennnn e e e e eennnnneeeeennnnnneeens | seevvnnsiinnnes Jonnnd 08/15/2024 ..... CORPORATE REORG ....
146869-AN-2 . ..| CARVANA AUTO REC 08/15/2024 CORPORATE REORG .
146919-AC-9 . .. | CARVANA AUTO RECEIV .. 09/10/2024 ZERO STAGE CAPITAL
169905-AH-9 . ..|CHOICE HOTELS INTL I . 06/26/2024 ZERO STAGE CAPITAL .
1717V-AA-8 ......... CIM TR 2024-RT ... eeeei e e e e e e e e en e e e e eennna e e e eennnnaeeeeennnnnneeeennnnnns | oeeernnniinnnns Jonnnd 07/24/2024 ..... ZERO STAGE CAPITAL ... 483,347 |. . .
172967-PM-7 ......... L0 I 0 RN [SSUUUUURRRUUUIN RN 07/23/2024 ..... ZERO STAGE CAPITAL ... 500,000 |. 500,000 |...
17325F-BJ-6 ......... CITIBANK N A et e e e e e e e e e e e nnne e e e e ennna e e e e ennnnneeeennnn | seeevnnniinnnes [onnnd 07/30/2024 ..... CITIGROUP ,000,000 |. . 3,000,000 |...
185899-AP-6 ......... CLEVELAND-CLIFFS INC ...eiiviiiiiiiiiiiii e e ceiis e ceri e eevi s s ennni e s sesnnn e e sennnnnneenns | aeeeeennnnnenes founnd 08/13/2024 ..... ZERO STAGE CAPITAL ... ,146,338 |. ,155,000 |...
189120-AA-0 ......... CLOUD SOFTWARE GROUP ... 07/18/2024 ..... ZERO STAGE CAPITAL ... 217,283 |. 222,000 |...
18972E-AC-9 ......... CLYDESDALE ACQUISITI ... 07/25/2024 ..... ZERO STAGE CAPITAL ... ,640,000 |. ,640,000 |...
19688T-AC-9 ......... COLT MTR LOAN TR 06/25/2024 ..... ZERO STAGE CAPITAL ...
203372-AX-5 COMMSCOPE  INC 08/16/2024 ..... ZERO STAGE CAPITAL ... 233,543 |.

20338Q-AA-1 .
20752T-AB-0 .
20755R-AC-9 .
222081-AA-1 .
22757TH-AC-5 . .
22788C-AA-3 .........
22822V-BF-7 .........
23306Q-AA-3 .........
233331-BM-8 .........
23918K-AT-5 .........
23918K-Al-8

25179M-BG-7 .
25461L-AA-0 .
25470X-BD-6 .
281020-AS-6 .
20273V-AZ-3 . .
20281R-AA-T .........
203640-BP-2 .........
20450Y-AA-T .........
20450Y-AC-3 .........
31659A-AB-2 .........
31847R-AJ-1 .........
33830J-AE-5 .........
345397-F8-1 .........
35641A-AA-6 .
37255J-AB-8 .
37959E-AC-6 . .
379925-AA-8 .........

.| COMMSCOPE FIN LLC ..
..| CONNECT FINCO SARL / .
.. | CONNECTICUT AVE TRUS .
..| COUGAR Jv SUBSIDIARY .
.| CROSS MTG TRUST .....

..|DEVON ENERGY CORP NE .
..|DIRECTV FING LLC / D .
..|DISH DBS CORPORATION .
..|EDISON INTL ...

.| ENERGY TRANSFER L P

CROWDSTRIKE HLDGS IN .
CRONN CASTLE INC
DBGS MORTGAGE TRUST ..
DTE ENERGY CO ....
DAVITA INC
DAVITA INC

ENDO FIN HLDGS INC ....
ENTERGY LA LLC
EQUIPMENTSHARE COM | .

EQUIPMENTSHARE COM 1 ...
FIESTA PURCHASER INC ....
FIRST AMERN FINL COR ...
FIVE GUYS FUNDING, LLC .
FORD MOTOR CREDIT CO ....
..| FREEDOM MTG HLDGS LL .
.. | GENTING NEW YORK LLC .
.| GLOBE LIFE INC ......

GM_FINANCIAL REVOLVI .

08/21/2024
09/11/2024
09/16/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
07/22/2024 ..... ZERO STAGE CAPITAL ...
...... 08/01/2024 .....[ZERO STAGE CAPITAL ...
...... 07/25/2024 .....|ZERO STAGE CAPITAL ...
...... 07/29/2024 .....|ZERO STAGE CAPITAL ...
...... 07/16/2024 .....[ZERO STAGE CAPITAL ...
...... 08/08/2024 .....[ZERO STAGE CAPITAL ...
08/19/2024 ZERO STAGE CAPITAL
07/16/2024 ZERO STAGE CAPITAL
08/28/2024 ZERO STAGE CAPITAL
08/14/2024 ZERO STAGE CAPITAL
07/30/2024 ZERO STAGE CAPITAL
...... 07/18/2024 .....|ZERO STAGE CAPITAL ...
...... 08/06/2024 .....[ZERO STAGE CAPITAL ...
...... 07/16/2024 .....ZERO STAGE CAPITAL ...
...... 09/10/2024 .....[ZERO STAGE CAPITAL ...
...... 09/09/2024 .....[ZERO STAGE CAPITAL ...
...... 09/23/2024 ..... [ ZERO STAGE CAPITAL ...
...08/19/2024 ..... ZERO STAGE CAPITAL ...
...00/03/2024 ..... ZERO STAGE CAPITAL ...
07/16/2024 ZERO STAGE CAPITAL
09/13/2024 ZERO STAGE CAPITAL
08/20/2024 ZERO STAGE CAPITAL
...... 08/23/2024 .....[ZERO STAGE CAPITAL ...

.. 234,043 |.
,120,000 |.

207,000 |
.. 789,731 |.
343,233 |.
79,625 |.
154,849 |.
,503,529 |.
,641,900 |.

309,966 |.
.. 342,264 |.
..592,100 |.
.. 748,493 |.
999,592 |.

,490,000 |.
,560,000 |...
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384701-AA-6 ......... GRAHAM PACKAGING CO PN SO 08/07/2024 ..... ZERO STAGE CAPITAL ... .. 1,136,800 |. .. 1,160,000 |... 5.A FE
39571M-AB-4 ......... GREENSKY HUE IMP 1SS ...ieeeiiiiiiiiii e eennn e snnnnnnseeens | aeeeeennnnneens [onnnd 07/30/2024 ..... ZERO STAGE CAPITAL ...
398905-AQ-2 ......... GROUP 1 AUTOMOTIVE | e e e eeeee e e ee e e e e e e e e e e e e eenne e e e eennnnneeees | aeevvnnnninnnns Joennad 07/25/2024 ..... ZERO STAGE CAPITAL ...

40130L-BJ-1 ......... GUARDIAN LIFE GLOBAL . JUR 09/23/2024 ..... ZERO STAGE CAPITAL ...
404030-AJ-7 ......... H & E EQUIPMENT SERV .... R UV 09/10/2024 ..... ZERO STAGE CAPITAL ...
40518J-AA-T ......... HAH GROUP HLDG 00 LL .eeviiiiieeiiiiiie ettt siinnees | ceeneniineeees [onnd 09/17/2024 ..... ZERO STAGE CAPITAL ...
41984L-AB-3 ......... HAWATTAN BRAND INTEL ...eeiieeiiiiie e sinneee e | eeeeesiiienees [eeeed 06/25/2024 ..... ZERO STAGE CAPITAL ...
428040-DC-0 ......... LA 5 PP [PPSR RO 07/24/2024 ..... ZERO STAGE CAPITAL ...

42824C-BS-7 ......... HEWLETT PACKARD ENTE .
438516-CX-2 . .. | HONEYWELL INTL INC ...
. [HOPE GAS HOLDINGS LLC

...... 09/12/2024 .....|ZERO STAGE CAPITAL ...
07/29/2024 CITIGROLP ...

439420-AC-3 ........ CORPORATE 08/29/2024 GUGGENHEIM ..

445587-AE-8 . ..|HUNT COS INC ...... 07/10/2024 ZERO STAGE CAPITAL

44891A-DA-2 ......... HYUNDAI CAP AMER 07/29/2024 ..... MITSUBISHI

45824T-BC-8 ......... INTELSAT JACKSON HLD .... 09/16/2024 ..... ZERO STAGE CAPITAL ...

46188D-AA-6 ......... INVITATION HOMES TR 08/16/2024 ..... ZERO STAGE CAPITAL ...

46205Y-AB-7 ......... 10N TRADING TECHNOLO .... 08/01/2024 ..... ZERO STAGE CAPITAL ...

46284V-AL-5 ......... IRON MTN INC DEL 09/17/2024 ..... ZERO STAGE CAPITAL ...

47580P-AA-1 ......... JELD-WEN HLDG INC .. 08/09/2024 ..... ZERO STAGE CAPITAL ... O . K
489399-AM-7 ......... KENNEDY WILSON INC . 08/12/2024 ..... ZERO STAGE CAPITAL ... JU 504,125 |. 700,000 ...
49327N-3F-9 KEYBANK NATIONAL ASS ... 09/16/2024 ..... ZERO STAGE CAPITAL ... 545,375 |. 525,000 |...
50076P-AA-6 . .| KRAKEN OIL & GAS PAR . 08/05/2024 ZERO STAGE CAPITAL

1,580,813 |. 1,580,000 |.

.. | KROGER CO .
.. | KROGER CO .
.| KROGER CO .

501044-DR-9 .
501044-DS-7 .

08/20/2024
08/20/2024

VARIOUS
VARIOUS ...

501044-DU-2 . . ZERO STAGE CAPITAL
50106G-AG-7 . .| KRONOS ACQUISITION H . ZERO STAGE CAPITAL
53220K-AA-7 LIGHTNING PWR LLC 08/15/2024 ..... ZERO STAGE CAPITAL ...
552053-CK-5 ......... | MGM RESORTS INTERNAT .... 09/03/2024 ..... ZERO STAGE CAPITAL ...

.| MADISON 1AQ LLC

55760L-AB-3 ........ 08/20/2024 ..... ZERO STAGE CAPITAL ...
55903V-BD-4 ......... WARNERMEDIA HLDGS IN ... 07/26/2024 ..... ZERO STAGE CAPITAL ...
571903-BS-1 ......... MARRIOTT INTL INC NE ... 08/13/2024 ..... ZERO STAGE CAPITAL ...
57638P-AA-2 MASTERBRAND INC .. 07/18/2024 ..... ZERO STAGE CAPITAL ...

576485-AH-9 . .. | MATADOR RES CO ... 09/20/2024 ZERO STAGE CAPITAL
59155L-AA-0 . ..|METIS MERGER SUB LLC . 08/05/2024 ZERO STAGE CAPITAL
59567L-AA-2 . ..|MIDCAP FINANCIAL 1SS . 07/17/2024 ZERO STAGE CAPITAL
50500A-AA-7 . ..|MIDCAP FINANCIAL 1SS . 08/23/2024 ZERO STAGE CAPITAL
509920-AA-3 . .|MILL CITY MORTGAGE TRUST . 09/17/2024 ZERO STAGE CAPITAL

61690U-8E-3 ......... MORGAN STANLEY BK N

...... 07/17/2024 .....|ZERO STAGE CAPITAL ...
62957H-AQ-8 ......... 0 S L PP [PPSR RO 07/18/2024 ..... ZERO STAGE CAPITAL ...
64832B-AE-5 ......... NEW RES MTG LN TR oo ennnees | ceeeeniiienees [eeeed 09/09/2024 ..... ZERO STAGE CAPITAL ...
649840-Cli-3 ......... NEW YORK ST ELEC & G .vvvvveeeeeiiiiiiie ettt e e ssinnneees | ceeeeniiieeees [oend 08/01/2024 ..... ZERO STAGE CAPITAL ...
65505P-AA-5 ......... L SRR URRRRUUUUURRROY [PPPPPPRPRR R 08/08/2024 ..... ZERO STAGE CAPITAL ...

67119E-AC-0 ......... 0BX TRUST 2024-NOMT ..ottt sinnns | eeeeesiieneees [onnd 07/23/2024 ..... ZERO STAGE CAPITAL ... K
67119M-AC-2 ......... 0BX TR 2024-NQu10 ...06/27/2024 ..... ZERO STAGE CAPITAL ... 249,997 |.
67119P-AP-6 ......... 0BX TR 2024-NQu13 ...00/04/2024 ..... ZERO STAGE CAPITAL ... 209,995 |.
67448P-AA-1 . ..| 0BX 2024-Naw12 TR .. 08/15/2024 ZERO STAGE CAPITAL

674599-EJ-0 . ..| OCCIDENTAL PETE CORP . 07/23/2024 ZERO STAGE CAPITAL

674599-EL-5 . ..| OCCIDENTAL PETE CORP . 07/23/2024 ZERO STAGE CAPITAL

682680-CB-7 ......... L0 = O OO P PP PPPPPPPPPPUN IEPPPPPPTPPPPPPR PPN 09/10/2024 ..... ZERO STAGE CAPITAL ...
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682691-AG-5 ......... ONEMAIN FIN CORP .. .eeeeeeeieeeeeenee e e e eeenee e e e eemnne e e e eennn e e e eennnneeeeennnnneeeennnnnnneeenns | seevrnnniinnens Jonnad 08/14/2024 ..... ZERO STAGE CAPITAL ... .. 1,200,000 |. .. 1,200,000 |... 3BFE .covnnnnnn
69121B-AG-9 ......... L0 R [SUUUUURSTUUUIN RN 07/11/2024 ..... ZERO STAGE CAPITAL ...
69291W-AE-2 ......... PFP LTD 2024-11 .o e e e e e e e e e e e e e e e e e e e ennnn e e e e e nnnn e e eennnnnns | seeerenininnnes Jennnd 07/26/2024 ..... ZERO STAGE CAPITAL ...
693475-B0-7 ......... PNC FINL SVCS GROUP ...eevvveniiiiiiiieiisiiiiis s scceii e rresi s s nesii s s nnnan s s snnnnnssssnnnns | aeeeennnnnneees fouand 07/22/2024 ..... CITIGROUP
69352P-AT-0 ......... PPL CAP FDG INC ....eeeeeeneeeeeeeene e e e e eeeee e e e e eenne e e e eennna e e e eennnneeeeennnnneeeennnnnneeeennnnn | seevrnnniinnnns Jonnnd 08/06/2024 ..... WELLS FARGO
69392C-AA-2 ......... PRET TRUST 2024-RPL2 .....evvniiiiiiiiieiiiiiine e e e evnn s s snnna e s ennnnneesnenns | aeeeennnnnnenes fouand 08/16/2024 ..... ZERO STAGE CAPITAL ...
6944PL-3C-1 ......... PACIFIC LIFE GLOBAL .veeeeeeeeieeeeemne e e e e eemne e e e eeene e e e e eennn e e e eeennneeeeeennnnneeeennnnnnes | seeevnnnninnnns Jonnnd 08/22/2024 ..... ZERO STAGE CAPITAL ... 1,580,000 |...
T13448-FY-9 ......... L2 KRR [SUUUURRRRRUUU RN 07/15/2024 ..... CITIGROUP 3,000,000 |...
T1424V-AB-6 ......... PERMIAN RES OPER LLC ....eeeeeeiieeeeeeeie e e e eee e e e eeene e e e eeenne e e e e eenn e e e ennnnneeeennnnnnes | aevevnnnninnnns Jonnnd 07/29/2024 ..... ZERO STAGE CAPITAL ... ..170,000 |...
71880K-AB-7 . ..|PHINIA INC .. 09/10/2024 ZERO STAGE CAPITAL
721283-AB-5 . ..| PIKE CORP .... 08/14/2024 ZERO STAGE CAPITAL
723787-AQ-0 . ..| PIONEER NAT RES CO . 07/19/2024 MK TAXES SYS ........ N
737446-AV-6 ......... POST HLDGS INC eeeeeeeeeeneieeeeeeenie e e eeeenne e e e e emnne e e e eemnnn e e e eemnnnnaeseennnnneeeeennnnnneeeenns | seevrnnniinnnns Jonnnd 08/08/2024 ..... ZERO STAGE CAPITAL 1,152,000 |...
T3943N-AA-4 ......... PRAIRIE ACQUIROR LP ...vveniiiiiiiiiieiciii e sesnni s s snnnnn s s cnnnnnns | aeeeeennnnnenes founnd 07/18/2024 ..... ZERO STAGE CAPITAL ... ..222,000 |...
74165H-AC-2 ......... PRIME HEALTHCARE SVC ....eeeeeeeeeeeeneieeeeeernie e e e eeenne e e e eennnneeeeernnnneeeernnnneneennnnnnnnes | sevevnnniinnnns Jonnid 08/15/2024 ..... ZERO STAGE CAPITAL ...
T4256L-FA-2 ......... PRINCIPAL LIFE GLOBA ...eevvueniiiiiiiiiiieiiiiiis e cceri s ernsis s ernni s e s nnnsns s snnnnnsenenns | aeeeeennnnnenes founnd 08/12/2024 ..... ZERO STAGE CAPITAL ...
TAT262-AY=9 ...eeee e [QVC INC e e e e e e e e e e e e e e e e n e e e e e nnnn e e e ennnnnnnes | serrrinneneninn [eaeed 09/10/2024 ..... ZERO STAGE CAPITAL ...
TATA5*-AA-3 ......... QTS TRVING DC3 LLC weveniiiiiiiiiiiiiiiii s et crrii s rnni e rnnnns s s ennans s s snnnnnnsenns | aeeeeennnnnenes fonand 07/10/2024 ..... ZERO STAGE CAPITAL ... N
74834L-BE-9 ......... QUEST DIAGNOSTICS IN .eeeeeeeeiee e e e eeee e e e e eeee e e e ee e e e e e enn e e e eennn e e e eeennnnneeeennnns | oeevvnnnninnnes Jonnad 08/15/2024 ..... ZERO STAGE CAPITAL ... 164,964 |.
74938K-AA-5 RCKT MORTGAGE TRUST ....iiiveeiniiiiiiiieeeiiiii s eccnii s cesii s rsnnns s snnnnn s s snnnnnnssnnnns | aeeeeennnnnenes fouaid 07/17/2024 ..... ZERO STAGE CAPITAL ... 249,997 |.
753272-AA-1 . ..| RAND PARENT LLC ..... 07/18/2024 ZERO STAGE CAPITAL .. 196,000 |.
75606D-AL-5 . ..| REALOGY GRP LLC/REAL . 09/23/2024 ZERO STAGE CAPITAL .. 322,600 |.
75606D-AS-0 . ..| REALOGY GRP LLC/REAL . 09/23/2024 ZERO STAGE CAPITAL ..665,188 |.
780153-BV-3 . ..|ROYAL CARIBBEAN GROU . ZERO STAGE CAPITAL
78403D-BD-1 . ..| SBA TOWER TRUST ... ZERO STAGE CAPITAL
78454 -AX-8 ......... SMENERGY COMPANY ...iiiiii i e ciiii et ceni e e e e srnnn s s s nnnnn s e s snnnnnsnssnns | aeeeennnnnnenes fouand 07/18/2024 ..... ZERO STAGE CAPITAL ...
79546V-A0-9 ......... SALLY HLDGS LLC -.eeeeeeeeeeeeeee e e e e eeeeee e e e eeeee e e e e emee s e e eennna e e e eennnnneeeennnnnneneennnnnnnes | seevennninnnns Jonnad 07/09/2024 ..... ZERO STAGE CAPITAL ...
81104P-AA-T ......... SCRIPPS ESCROW INC N .eciiiieeiceiii e cesii e sennn s snnna s s snnnnneeees | aeeeeennnnnenes [ouand 07/30/2024 ..... ZERO STAGE CAPITAL ...
81254U-AK-2 ......... SEASPAN CORP ...t eeeeeeeee e e e e eeee e e e e e eeee e e e e emnne e e e eennna e e e ennnnnaeeeennnnaeeeennnnnneeeennnnn | seeernnniinnnns Jennad 07/08/2024 ..... ZERO STAGE CAPITAL ...
824348-BT-2 ......... SHERWIN WILLTAMS €O ..vvveeiiiiiciiiiis et ererii s renni s ennnn s s snnnnnsseenns | aeeeennnnnnenes [ounnd 08/07/2024 ..... ZERO STAGE CAPITAL ...
82453A-AB-3 SHIFTA PMTS LLC / SH -eeeeeeeeeee e e e eeeee e e e e e e e e e ennn e e eennnneeeeennnnnees | aeevvnnnninnnes Jonnnd 08/12/2024 ..... ZERO STAGE CAPITAL .
828807-DY-0 . ..| SIMON PPTY GROUP LP 09/23/2024 PNC CAPITAL-F . .. 993,090 |.
83007C-AA-0 . ..|6297782 LLC .... 08/14/2024 VARIOUS ... ..690,000 |.
832070-AA-7 . ..|SWB PRIVATE EDU LN T . 06/25/2024 ZERO STAGE CAPITAL ..299,899 |.
84859D-AD-9 . .. | SPIRE MISSOURI INC . 08/06/2024 VARIOUS ... ..498,300 |.
85207U-AK-1 . .| SPRINT CORP .......... 08/16/2024 MORGAN STANLEY .. 4,626,514 |.
853191-AA-2 ......... STANDARD BLDG SOLUTI . eeee e e e e e e e e e ee e e e e e e e e e e e e e e ennnnnnes | oeeernnnninnnes Jeonnnd 07/30/2024 ..... ZERO STAGE CAPITAL ...
85571B-BB-0 ......... STARWOOD PPTY TR INC evvvenniiiiiiiiniisiiiii e cciii e e ernni s ernnne s s snnnnnnssssnnnnns | aeeeeennnnnenes founnd 08/15/2024 ..... ZERO STAGE CAPITAL ...
857477-CM-3 ......... STATE STR CORP .. eeeeee e e e e eene s e e e e e e e e e eeene s e e e e e s e e e eennn e e e e eennnneeeennnnnnneeeennnns | seeerensiinnnns Jonnnd 07/17/2024 ..... ZERO STAGE CAPITAL ...
86038A-AA-0 ......... STEWART INFORMATION ...iiieieiniiiiiniie e cinii s eseeni e nesni s eenan s e srnnn s s snnnnnnsssanns | aeeeesnnnnnenes founnd 06/25/2024 ..... ZERO STAGE CAPITAL ...
86324C-AA-9 ......... STREAM INNOV  ISSUE T ...eeeeeeee e e e eeeee e e e eeeee e e e eenn e e eemnn e e e e e ennnneeeeennnneeeennnnnnnees | sevevnnnninnnns Jonnnd 06/26/2024 ..... ZERO STAGE CAPITAL ...
864300-AE-8 ......... SUBWAY FUNDING LLC ...viivviiniiiiiiii e cesni e ssnnni s s snnnnnsessnnns | aeeeeennnnneens foansd 07/24/2024 ..... ZERO STAGE CAPITAL ... N
864300-AG-3 ......... SUBWAY FDG LLC 24-3 .. ...09/09/2024 ... ZERO STAGE CAPITAL ... 300,316 |.
86614J-AA-3 ......... SUMMIT MIDSTREAM HLD . ...07/17/2024 ... ZERO STAGE CAPITAL ... 235,000 |.
87264A-BD-6 . .| T MOBILE USA INC 09/18/2024 ZERO STAGE CAPITAL ..418,051 |.
87612E-BS-4 . ..| TARGET CORP . 09/03/2024 WELLS FARGO ... .. 994,250 |.
87612G-AK-7 . ..| TARGA RES CORP ... 08/06/2024 ZERO STAGE CAPITAL ..332,810 |.
87927V-AF-5 ......... TELECOM ITALIA CAP 1evvenniiiiiuniiiiiiiuiiisiissnessssiassnnsessrsssnnsssssssnnssssssrnssnssessrnssnnses | aeeerensnnnenes |ousnnd 06/25/2024 ZERO STAGE CAPITAL ...

146,088 |.
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88655A-AG-5 ......... TIF FDG T LLC e eeeeee e et ee e e e e e e e e e e e e e e e e e e eenn e e e e ennnnneeeeennn | aeeevnnnninnnes Jonnnd 06/25/2024 ..... ZERO STAGE CAPITAL ... 1.C FE
891820-AA-3 ......... TOWD POINT MTG TR ..eeevinieeeeiiii e et ceeii e s e e e s eani e e sesnaa s e sennnn e sssnnnns | aeeeeennnineees |ouund 09/12/2024 ..... ZERO STAGE CAPITAL ...
89236T-MJ-1 ......... TOYOTA MTR CR CORP .....eeeeeeeeeeeeeeen e e e e eenee e e e e e e e e e e e enn e e e eennnneeeeennnnnneeeennnnnnees | seeevnnninnnns Jonnad 08/06/2024 ..... ZERO STAGE CAPITAL ...
90346K-AB-5 ......... [UST INC i ernnaaees | eeerneeeeeenns [oennd 08/20/2024 ..... ZERO STAGE CAPITAL ...
91911X-AW-4 ........[ VALEANT PHARMACEUTICALS ..rreeeeeeeenee e e e eeen e e e e eee e e e eeens e e e e e mnee s e e e eenn e e e e ennnnnneeees | oevsnnnnensnnns [oaees 09/20/2024 ..... ZERO STAGE CAPITAL ...
92332Y-AC-5 ......... [VENTURE GLOBAL LNG | ...viiiiriiiiiiiiiiiii i ersn s e snvni s snnnnnnees | eennnnneeeeenns [oonesd 08/26/2024 ..... ZERO STAGE CAPITAL ...
92332Y-AE-1 ......... VENTURE GLOBAL LNG | +eveeeeeeeeeee e e e e eeet e e e ee s e e e e e e e e e e e e e e ennn e e eennnneeeennnns | oeeevnnnninnnns Joennad 08/26/2024 ..... ZERO STAGE CAPITAL ...
92343V-GX-6 ......... VERIZON GLOBAL FDG CORP .......cevvuuiiiiimnniiiiiiiiiiinnesiiniis s eeernnis s ssernsnn e ssnnnnnnssssnnnnns | aeeeeennnnenes founnd 08/09/2024 ..... EXCHANGE 930,920 |.
92348K-DB-6 ......... VERIZON MASTER TRUST ...eeeeeeeieeeeemnnie e e eeeenne e e e eemnna e e e eemnnn e e eeeennnaaseeernnnneneennnnnnnees | sevevnnniinnnns Jonnnd 06/25/2024 ..... ZERO STAGE CAPITAL ... .. 2,759,336 |.
92348K-DE-0 . ..|VERIZON MA TR 24-6 . 09/09/2024 ZERO STAGE CAPITAL ..999,740 |.
92348K-DJ-9 ......... | VERIZON MASTER TR .. 09/09/2024 ZERO STAGE CAPITAL .. 989,725 |.
92540H-AC-0 . .. | VERUS SECURITIZATION . 06/25/2024 ZERO STAGE CAPITAL .. 100,422 |.
92676X-AD-9 ......... VIKING CRUISES LTD ...eeeeeiieeeeeeenie e e e eeene e e e eeenee s e e e eemn s e e e eennn e e e eennnnneeeennnnneeeennn | sevevnnsninnnns Joonnad 07/17/2024 ..... ZERO STAGE CAPITAL ... 203,419 |.
92840V-AP-7 ......... VISTRA OPERATIONS 0 .vvvunniiiiiiiniiiiiiiii e eeiisi s eesii e eesnis s s ernnne s s srennnnssssnnnnns | aeeeeennnnenes founid 08/20/2024 ..... ZERO STAGE CAPITAL ... 684,024 |.
92841Y-AA-3 ......... VISTA POINT SECURITI .eeeeeeee e e e et e et e e e eeee e e e e e e e e e e ennnn e e e eernneeeeennnnnnees | seeevnnnninnnes Jonnnd 09/20/2024 ..... ZERO STAGE CAPITAL ...
928668-CK-6 ......... VOLKSWAGEN GROUP ANE .....evvueniiiiiiiiieeeciiis e e ceiii e e s sennis s sesnna s s sennnnnneenns | aeeeeennnnnenns founnd 08/07/2024 ..... GOLDMAN SACHS
931427-AW-8 ......... WALGREENS BOOTS ALL I +.eeeeeeeeeeeee e e e eeree e e e e eeeie e e e e emnne e e eemnnne e e eeennnneeeeennnnneneenns | seeevnnninnnns Joennnd 08/08/2024 ..... ZERO STAGE CAPITAL
941130-AD-8 ......... WATCO COS LLC / WATC ...eieriiieeiiiiii et ceei e s snnni e sennnn s ssnnnnnneeens | aeeeeennnnnenes founnd 07/09/2024 ..... ZERO STAGE CAPITAL ...
95002Y-AC-7 ......... WELLS FARGO & €O eeereeeeeeenie e e e eeee e e e e eemn e e e e eennne e e e eeennn e e e eeenna e e e e eennnnneeeennnnnnes | seeevnnnninnnns Jonnid 07/16/2024 ..... ZERO STAGE CAPITAL ... 595,000 |. 595,000 |...
98919V-AA-3 ZAYO GROUP HLDGS INC ..vvvunniiiiiriiiiiiiiiii e einiii s s cesii s e eesnns s s ssnnnn s s snnnnnnssssnnnnns | aeeeeennnnnenes founnd 09/11/2024 ..... ZERO STAGE CAPITAL ... 854,363 |. 950,000 |...
98980B-AA-1 . ..| ZIPRECRUITER INC ... 09/11/2024 ZERO STAGE CAPITAL ,453,025 |. ,610,000 |.
98981B-AA-0 . ..| ZOOMINFO TECHNOLOGIE .... 08/07/2024 ZERO STAGE CAPITAL .. 184,659 |. 205,000 |.
BGHI0X-KQ-5 . ..|MIDCAP FUNDING XLVI TRUST 07/29/2024 GUGGENHEIM .. .. 134,798 |.
BGHI39-P2-3 .........[QTS IRVING DC3 LLC CORPORATE GUGGENHE IM
BGHI5T-XE-2 . .| CLIFFWATER CORPORATE LENDING CORPORATE GUGGENHEIM .. .
BL4731-27-1 FLEET MIDCO | LIMITED 09/05/2024 ..... GOLDMAN SACHS . 351,750 |.
G2964#-AA-7 AP GRANGE 6.5 3/45 SNR NT OTHER ABS .. 06/11/2024 ZERO STAGE CAPITAL ... 750,000 |.
06418G-AL-1 . ..| BANK NOVA SCOTIAB C .... A. 09/04/2024 ZERO STAGE CAPITAL .
071734-AK-3 . ..| BAUSCH HEALTH COS IN . A.. 09/20/2024 ZERO STAGE CAPITAL
13607L-8C-0 . ..| CANADIAN IMPERIAL BK . A. 06/24/2024 ZERO STAGE CAPITAL
13607P-HT-4 . .| CANADIAN IMPERIAL BK . A.. 09/04/2024 ZERO STAGE CAPITAL
314301-3J-1 FED DES CAISSES 09/19/2024 ..... ZERO STAGE CAPITAL ...
34527A-DA-5 FORD CR CDA LTD 09/05/2024 ..... RBC DEXIA
36485M-AN-9 . .. | GARDA WORLD SECURITY . A. ZERO STAGE CAPITAL
380355-AJ-6 . .| GOEASY LTD ........... A.. ZERO STAGE CAPITAL
44805R-AA-3 HUSKY IMS CDN ESCROW . A. 07/15/2024 ..... ZERO STAGE CAPITAL ...
63307A-3A-1 NATL BANK OF CANADA A.. 06/27/2024 ..... ZERO STAGE CAPITAL ...
68245X-AH-2 . .[1011778 B.C. UNLIMIT . A. 07/10/2024 ZERO STAGE CAPITAL
766910-BN-2 RIOCAN REIT 08/08/2024 ..... VARIOUS
836720-AB-8 SOUTH BOW CDN INFRA .. 08/14/2024 ..... RBC DEXIA ...
87971M-CH-4 . ..| TELUS CORP ........... 08/08/2024 RBC DEXIA ...
00774M-BL-8 . ..| AERCAP [RELAND CAP D . D.. 09/03/2024 ZERO STAGE CAPITAL
018820-AD-2 . . |ALLIANZ SE ........... D.. 09/03/2024 ZERO STAGE CAPITAL
05964H-BF-1 . ..| BANCO SANTANDER S.A. D.. 07/08/2024 VARIOUS ...
05964H-BG-9 . ..|BANCO SANTANDER S.A. D.. 07/09/2024 VARIOUS ...
06738E-CU-7 . ..| BARCLAYS PLC .. D.. 09/03/2024 ZERO STAGE CAPITAL
100018-AA-8 . ..|BORR IHC LTD D.. 09/09/2024 ZERO STAGE CAPITAL
21039C-AD-6 . .. | CONSTELLIUM SE D.. ZERO STAGE CAPITAL
45262B-AG-8 . ..| IMPERIAL TOB FIN PLC . D.. ZERO STAGE CAPITAL .
585270-AD-3 ......... MEIJI YASUDA LIFE IN . | I RN 09/09/2024 ..... ZERO STAGE CAPITAL ... 300,875 |.
603051-AE-3 ......... MINERAL RES LTD ...ieeeruuuseenmnnnnaeeernnnssseennnnsaseeenennssaeennnsassseenrnnassaernnnnnsseeennnnnns Devreevrniines Jeened 09/19/2024 ..... ZERO STAGE CAPITAL 227,363
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65535H-BV-0 ......... NOMURA HLDGS INC D.. 06/27/2024 CITIGROUP
67052N-AB-1 . ..| NUFARM AUSTRALIA LTD . D.. 09/05/2024 ZERO STAGE CAPITAL
T1429\-AD-7 . .| PERRIGO FINANCE UNLI . D.. 09/11/2024 ZERO STAGE CAPITAL
86562\-DP-2 . .. [SUMITOMO MITSUI FIN .. D.. .07/05/2024 PERSHING DLJ .....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)
09260B-73-9 . ..| BLACKROCK |1-FLOAT RAT-INST 08/30/2024 ZERO STAGE CAPITAL .0.000 |. .0
23320G-44-8 . . |DFA INVT DIMENSIONS ........ 06/28/2024 ZERO STAGE CAPITAL . 0.000 |. .0

258620-10-3 .
72201F-49-0 . .
779588-20-4 .........

.. | DOUBLELINE TTL RTRN BND:
-|PINCO FDS ............

ROWE T PRICE INSTL .

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

.0.000 |.
.0.000 |.
..0.000 |....

..... 3,035,761 |.

o

1619999999. Subtotal - Bonds - SVO Identified Funds

12,561,516

BGHI3H-LK-9 .
BGHI5T-7G-6 . .
BGHIBA-GK-7 .........
BL3619-62-6
BL3754-62-1
BL3785-50-0 .........
BL3908-85-4 .........
BL4071-53-8

BL4263-65-5 .
BL4496-79-2 .
BL4572-78-2 .
BL4589-02-6 .
BL4596-58-3 . .
BL4610-39-2 .........
BL4649-90-3 .........
BL4664-50-6 .........
BL4684-96-7 .........
BL4686-20-2 .........
BL4693-07-5 .........
BL4717-48-6 .........
BL4719-02-9 .........
BL4722-05-6 .
BL4722-94-0 .
BL4722-95-7 . .
BL4726-59-4 .........
BL4726-96-6 .........
BL4756-24-5 .........
BL4756-28-6 .........
BL4677-19-3 .
BL4679-26-4 .

UGI ENERGY SERVICES LLC

LEGALSHIELD PRE-PAID LE
ZAYO GROUP HOLDINGS
FIRST BRANDS GROUP, LLC

..|MH SUB I, LLC (MICRO HOLDING CORP.)
..|NEXUS BUYER LLC ..
..[MITER BRANDS

..| TALLGRASS ENERGY ...
.| TK ELEVATOR .......

ALTERRA MOUNTAIN CO ..
FORTRESS INTERM ..
MCAFEE CORP

SOLIANT LOWER INTERMEDIATE LLC ..

CHART INDUSTRIES INC
B&G FOODS INC

WAND NEWCO 3 INC
AAL DELAWARE HOLDCO INC

..| AHEAD DB HOLDINGS
.. | GREYSTAR REAL ESTATE
.| ARCONIC CORPORATION

HUB  INTERNATONAL

UNIVAR USA

ALLIANT HOLDINGS INTERMEDIATE, LLC
..| VETSTRATEGY CANADA HOLDINGS INC (IVC) ..
.| 1011778 B.C. UNLIMITED LIABILITY COMPANY .

.. | WYNDHAM HOTELS & RESORTS 1L TLB CL ...
.| PEER HOLDING (ACTION) 1L TL-B5 CL .

L TLB

GAL SERVICES INC ..

CORPORATE
CORPORATE
CORPORATE

CORPORATE ..
PLANO HOLDCO, INC. ....ccevvviiiennins

CORPORATE ...

...... 06/24/2024
07/30/2024
...... 07/15/2024
...... 09/05/2024
...... 09/05/2024
...... 09/05/2024
...... 08/01/2024
...... 09/05/2024
09/05/2024
07/31/2024
03/21/2024
09/05/2024
09/05/2024
...... 08/14/2024
...... 05/09/2024
...... 06/25/2024
...... 06/21/2024
...... 07/02/2024
...... 06/27/2024
...08/13/2024
...08/02/2024
08/02/2024
08/23/2024
08/21/2024
...... 07/30/2024
...... 08/02/2024
...... 09/20/2024
09/19/2024
06/13/2024
06/03/2024

- |oneno7/19/2024

GUGGENHEIM ..
GUGGENHE IM
GUGGENHEIM ..
GOLDMAN SACHS ...
GOLDMAN SACHS ...
GOLDMAN SACHS .

GOLDMAN SACHS ...
GOLDMAN SACHS .
GOLDMAN SACHS .
GOLDMAN SACHS .
GOLDMAN SACHS .
GOLDMAN SACHS ...
OAKTREE
GOLDMAN SACHS .
GOLDMAN SACHS ...
GOLDMAN SACHS ...

GOLDMAN SACHS .
GOLDMAN SACHS .
OAKTREE ...
OAKTREE
OAKTREE
OAKTREE ...
GOLDMAN SACHS .
OAKTREE
GOLDMAN SACHS ...
GOLDMAN SACHS .
GOLDMAN SACHS .

... 99,875 |.
..100,000 |.
119,696 |.
351,313 |.
144,750 |.
480,762 |.
726,888 |.
208,125 |.

398,000 |
.. 1,618,509 |.

550,000 |...
550,000 |...
1,165,000 |.
1,022,288 |.
..684,834 |.
.. 2,835,768 |...

BL4562-98-1 ......... [ JAZZ PHARMACEUTICALS ....evrvererserenesunnessenssienssianessanessanessasensasensnsenesnensssenssnenesenence | Devnrovenenvane |oeenr.07/19/2024 ... GOLDMAN SACHS ...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans

2509999997. Total - Bonds - Part 3 714,612,969 710,831,570 2,301,772 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 714,612,969 710,831,570 2,301,772 XXX
000000-00-0 .........| EVBOTELLAD ANDINA .. B.. 07/01/2024 ZERO STAGE CAPITAL ... ... 37,140.000 |.... 221 . .0.00 ... .0

383565-61-1 .........| GR BERMUDA SAC LTD . D.. 07/01/2024 ... |FMIC weoveniennee ... 1.000 150,000,000 |. .0.00 |.

000000-00-0 .........| VOLKSWAGEN AG ... B.. .08/06/2024 ZERO STAGE CAPITAL 2,598.000 .. 264,542 |. .0.00 |.
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000000-00-0 ......... BAYER MOTOREN WERK . B.. UV R 06/27/2024 ..... ZERO STAGE CAPITAL ... 535.000 |.... ... 47,333 |. 1TAFE .........
000000-00-0 .........|BCO BRADESCO SA ..... ... |B.. v foeeens 06/26/2024 ..... ZERO STAGE CAPITAL ... ....21,200.000 |[.... ... 45,903 |. TAFE .........
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 150,462,999 XXX
4509999997. Total - Preferred Stocks - Part 3 150,462,999 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 150,462,999 XXX

6'v03

000900-10-3 ......... L 1 SRR UUURRUUUURRROR PP U 06/25/2024 ..... ZERO STAGE CAPITAL ... 6,349.000 |....

000957-10-0 ......... ABM INDUSTRIES INC L R [ FPs 09/19/2024 ..... 4 O 0 N 3,490.000 |....

00182C-10-3 ......... ANI* PHARMACEUTICALS .. 07/17/2024 ..... ZERO STAGE CAPITAL ...

002474-10-4 . .|AZZ INC ...... 08/23/2024 ZERO STAGE CAPITAL .26,294.000 |.

002824-10-0 . ..| ABBOTT LABS . 08/13/2024 ZERO STAGE CAPITAL ..5,372.000 |

00287Y-10-9 . ..| ABBVIE INC ..... 09/17/2024 ZERO STAGE CAPITAL .12,377.000 |.

002896-20-7 ......... ABERCROMBIE & FITCH CO . 08/29/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 1,185.000 |....

005098-10-8 ......... ACUSHNET HOLDINGS ...eeeeeeuiiiieeeesiiiiiiee e ettt e e e s e e e e snnes | eeeeeessnnnne [oeed 08/06/2024 ..... ZERO STAGE CAPITAL ...

00724F-10-1 ......... ADOBE SYS INC ..t ennes | rreeeeseniins [eeed 07/17/2024 ..... ZERO STAGE CAPITAL ...

00773J-20-2 ......... AEGLEA BIOTHERAPEUTICS INC .veeiiiieeeiiiiiiee et esinieneees | eeeeeeesniiee [onnd 07/17/2024 ... ZERO STAGE CAPITAL ...

007903-10-7 ......... ADVANCED MICRO DEVICES IN ....vveiieieiiiiie e | vveeeeseniins [eeeed 09/17/2024 .....

00790R-10-4 ......... ADVANCED DRAINAGE ......vveiieeiiiiiiiiesieiiiiie e sttt e e sinnne e e ssnnnnnaees | eneeeessnniens [oeed 09/17/2024 ..... ZERO STAGE CAPITAL ...

008073-10-8 ......... AEROVIRONMENT INC ...ttt eeeinneeee e | rveeeeseniins [eeeeed 09/18/2024 ..... ZERO STAGE CAPITAL ... .

00846U-10-1 AGILENT TECHNOLOGIES INC ..eeveeniiiiiieeiiiiiiie et essiinnees | reeeeensniees [onnd 09/10/2024 ..... ZERO STAGE CAPITAL ... 6,335.000 |....

00912X-30-2 . ..| AIR LEASE CORP ...... 07/15/2024 ZERO STAGE CAPITAL 1,725.000 |.

00973Y-10-8 . ..| AKERO THERAPEUTICS . 07/18/2024 ZERO STAGE CAPITAL 2,595.000 |.

013872-10-6 . ..| ALCOA CORP ........... 09/17/2024 ZERO STAGE CAPITAL ... 74.000 |.

014491-10-4 . .. | ALEXANDER & BALDWIN ZERO STAGE CAPITAL 1,700.000 |.

016255-10-1 . .| ALIGN TECHNOLOGY INC . VARIOUS .............. .27,500.000 |

017490-10-5 ......... ALLEGRO MICROSYSTE .....vvieeeeiiiiiiieeeiiiiiee e ettt e e s snnneeeees | eneeeessnnnes [oeed 09/23/2024 ..... ZERO STAGE CAPITAL ... ....16,630.000 |....

020002-10-1 ......... ALLSTATE CORP ...t e ettt ettt e e aree e e e e nnneee e e enns | bneeeessniins [eeeed 07/10/2024 ..... ZERO STAGE CAPITAL ... ....16,552.000 |....

02005N-10-0 ......... L 1O PPN [ETTTURU N PO 07/17/2024 ... 4 O 0 N 9,731.000 |....

0207K-10-7 ......... ALPHABET INC .eeeeeiieie ettt e e innee e e e | rreeeeseniins [eeeed 08/22/2024 ..... SANFORD BERNST ....33,501.000 |....

02079K-30-5 ......... A L PP PP [RTTDE N RO 09/20/2024 ..... 4 O 0 N 2,911.000 |....

022098-10-3 ALTRIA GROUP INC ... 08/13/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 2,804.000 |.... 142,530 |.
023135-10-6 . .. | AMAZON COM INC ...... 09/17/2024 VARIOUS ............ .81,301.000 | . 13,590,287 |.
026537-10-1 . ..| AMERICAN ELECTRIC POWER 09/16/2024 ZERO STAGE CAPITAL ..8,000.000 | ..839,835 |.
025816-10-9 . ..| AMERICAN EXPRESS ......... 08/13/2024 ZERO STAGE CAPITAL ..602.000 |. .. 142,475 |.
025932-10-4 . .. | AMERICAN FINL GROUP INC 0 09/10/2024 ZERO STAGE CAPITAL 5,739.000 |. .. 765,179 |.
03027X-10-0 . ..| AMERICAN TOWER CORP ..... 09/10/2024 .32,423.000 | 7,392,956 |.
03076C-10-6 ......... AMERIPRISE FINANCIAL ... 09/17/2024 ..... ZERO STAGE CAPITAL ... 1,076,315 |.
031162-10-0 ......... AMGEN INC 09/17/2024 ..... ZERO STAGE CAPITAL ... ... 26,420 |.
031524-10-9 ......... AMICUS THERAPEUTICS .. 07/17/2024 ..... ZERO STAGE CAPITAL ...

031652-10-0 ......... AMKOR TECHNOLOGY INC ... 08/01/2024 ..... ZERO STAGE CAPITAL ...

032095-10-1 ......... AMPHENOL CORPORATION ... 08/22/2024 ..... SANFORD BERNST

036752-10-3 ......... ANTHEM INC COMMON STK .
03769M-10-6 ......... APOLLO GLOBAL MGMT

09/17/2024 ..... ZERO STAGE CAPITAL ...
...08/02/2024 .....

....20,000.000 |....

03770N-10-1 ......... APOGEE THERAPEUTICS .. ...07/18/2024 ... 1,225.000 |....
037833-10-0 . ..| APPLE COMPUTER ......... 09/17/2024 .28,754.000 |.
038222-10-5 . ..| APPLIED MATERIALS COMMON STK . 07/17/2024 ZERO STAGE CAPITAL 1,300.000 |.
0383111-10-8 . .| APPLOVIN CORPORATION . 07/17/2024 ZERO STAGE CAPITAL ..463.000 |.

038520-10-6 ......... PP PP PPPPPPPPPPRN IRTTTTPPPPPPTPPPRN PPNt 09/19/2024 ..... ZERO STAGE CAPITAL ...

...126,518.000 |....
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03980N-10-7 ......... ARDENT HEALTH PARTNE ... eeeeeieeeeeienee e e eeeene s e e eeenn e e e eemnneeeeernnnneeeernnnneneennnnnnnees | cvnnienensnnnns Jonnad 08/09/2024 ..... 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 5,300.000 |....
04010E-10-9 ......... L RN U RN 09/23/2024 ... ZERO STAGE CAPITAL ... ..., 13,459.000 |....
040413-10-6 ......... ARISTA NETWORKS IN -.eeeeeeeeeeeeee e e e eeeee e e e e e e s e e e e e e e e e e nne e e e eennnn e e e eennnnneeeens | cvnnnnnenennnnn Joennnd 09/17/2024 ..... ..18,481.000 |....

042735-10-0 ......... ARRON ELECTRS INC ...vvveeeeeeiiiiiie e ettt e e snnneeeesns | eeeeeessninne [oeed 09/16/2024 ..... ZERO STAGE CAPITAL ...

053015-10-3 ......... AUTOMATIC DATA PROCESSING INC ....eeveeeeniiiiiiee et eeiiieeees | eveeeesiniins [eeed 08/13/2024 ..... ZERO STAGE CAPITAL ...

053200-10-2 ......... AUTONATION INC ..vveeeeeeniiiieee ettt e e s snnnees | eneeeenanniene [oeed 08/09/2024 ..... ZERO STAGE CAPITAL ...

053332-10-2 ......... AUTOZONE INC ..ttt ineee e ennes | rneeeessniins [eeeed 09/17/2024 ..... ZERO STAGE CAPITAL ...

053484-10-1 ......... AVALONBAY COMMUNITIES INC +.eeeeeiiiiiieeeiiiiii ettt ssinnnnees | eeeeeessnnies [onnd 09/16/2024 ..... ZERO STAGE CAPITAL ... ..2,250.000 |....

05352A-10-0 ......... AVANTOR INC 07/17/2024 ..... ZERO STAGE CAPITAL ... ....31,086.000 |....

05370A-10-8 . ..|AVIDITY BIOSCIENCE . 09/03/2024 ZERO STAGE CAPITAL ..6,688.000 |.

053798-10-7 . ..|AVISTA CORPORATION . 08/06/2024 ZERO STAGE CAPITAL 1,600.000 |.

053807-10-3 . .| AVNET INC ............ 08/30/2024 ZERO STAGE CAPITAL 4,990.000 |.

054540-20-8 ......... AXCELIS TECHNOLOGIES ... 08/01/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 8,281.000 |....

054647-10-4 ......... AXSOME THERAPEUTIC ...ttt sinnneeee e | eeeeeensnneee [oend 07/17/2024 ... ZERO STAGE CAPITAL ... 581.000 |....

05478C-10-5 ......... AZEK €0 INC . ennneee e | rreeeeseniins [eeed 08/13/2024 ..... ZERO STAGE CAPITAL ... ....15,298.000 |....

055477-10-3 ......... BICARA THERAPEUTICS ...eeiiiiiiiiiieeiiiiece e siieee e seen | eeeeeensniies [onnd 09/13/2024 ..... 4 O O N 9,833.000 |....

05550J-10-1 ......... BJS WHSL CLUB HLDGS ...eeeeeeiiiieeeeiiiie et eeeeinns | rveeeeseniins [eeeed 09/17/2024 ..... ...119,155.000 |....

055622-10-4 ......... BP AMOCO PLC L R PP 07/11/2024 ... ZERO STAGE CAPITAL ... ....77,517.000 |.... . K
057226-10-0 ......... BAKER HUGHES A GE CO 09/17/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 4,842.000 |.... 175,676 |.
058498-10-6 BALL CORP 09/17/2024 ..... ZERO STAGE CAPITAL ... 139.000 [ovveeeiiiiiiieiiiiiiee, 9,021 |.
060505-10-4 . .| BANKAMERICA CORP NEW . 09/17/2024 ZERO STAGE CAPITAL ..6,988.000 | ..274,446 |.

.| BANKUNITED INC ...

06652K-10-3 . . 07/19/2024 ZERO STAGE CAPITAL ..5,467.000 |. 199,972 |.
068463-10-8 . ..| BARRETT BUSINESS SER . 07/17/2024 ZERO STAGE CAPITAL ..600.000 |. 20,812 |.
070830-10-4 . ..|BATH & BODY WORKS .. ZERO STAGE CAPITAL .10,566.000 |.

075887-10-9 . ..| BECTON DICKINSON & CO ZERO STAGE CAPITAL .. 3,413.000 |

08265T-20-8 ......... 2 PP [RTTRDE N RO 08/13/2024 ..... ZERO STAGE CAPITAL ... ....10,721.000 |....

084423-10-2 ......... BERKLEY W R CORP ..ot einneees | rreeeeseiins [eend 07/17/2024 ..... ZERO STAGE CAPITAL ... ..14,087.000 |....

084670-70-2 ......... BERKSHIRE HATHAWAY INC DE ...eouueiiiiieeiiiiiiie ettt ssineneees | eeeeeensniies [onnd 06/25/2024 ..... ZERO STAGE CAPITAL ...

08579-10-3 ......... BERRY GLOBAL GROUP ......eeeieeeiiiiiie e einneeeees | rneeeensniins [eeend 09/19/2024 ..... ZERO STAGE CAPITAL ...

086516-10-1 ......... BEST BUY INC eeeeeeiiiieie ettt | eeeeeeesiees [onnd 09/17/2024 ..... ZERO STAGE CAPITAL ...

09062X-10-3 BIOGEN IDEC INC ..veeeeeeiiiiee et ennees | evereessniins [eeeed 09/16/2024 ..... ZERO STAGE CAPITAL ...

09227Q-10-0 . .. | BLACKBAUD INC ... 08/06/2024 ZERO STAGE CAPITAL ..700.000 |.

09290C-10-3 . .. | BLACKROCK ETF TRUST .. 09/12/2024 ZERO STAGE CAPITAL .22,752.000 |

09627Y-10-9 . .| BLUEPRINT MEDICINES .. 09/12/2024 ZERO STAGE CAPITAL ..2,019.000 |.

101187-10-7 . ..| BOSTON SCIENTIFIC CORP . 09/17/2024 ZERO STAGE CAPITAL ..323.000 |.
.| BRIDGEBIO PHARMA INC ...

10806X-10-2 . . 07/17/2024 ZERO STAGE CAPITAL 1,769.000 |.

109641-10-0 ......... BRINKER INTERNATIONAL INC COMMON STK . 09/03/2024 ..... ZERO STAGE CAPITAL .o e e e es feeeee e e e e e 3,136.000 |....

110122-10-8 ......... BRISTOL MYERS SQUIBB C0 ..eeveeiuiiiiiieeeiiiiiiie ettt ssinneneaes | eeeeeessnneee [oend 09/17/2024 ..... ZERO STAGE CAPITAL ... ....19,881.000 |.... 922,060 |.
11136F-10-1 ......... BROADCOM LTD .ttt e e nnnee e e ennns | rreeeessninins [eeeed 09/06/2024 ..... ....91,582.000 |.... .... 13,392,897 |.
115637-10-0 ......... O PP PP [RTTDE N RO 06/25/2024 ..... 4 O 0 N 1,160.000 |.... ...50,121 |.
115637-20-9 ......... BROUN FORMAN CORP ...ttt e ettt e e e e e ennes | rveeeensniins [eeeed 06/25/2024 ..... ZERO STAGE CAPITAL ... ....11,500.000 |....

117043-10-9 ......... BRUNSIICK CORP ..t innnee e e | eeeeeensniiee [oend 08/08/2024 ..... ZERO STAGE CAPITAL ... ..2,300.000 |....

12008R-10-7 ......... BUILDERS FIRSTSOURCE . ..07/17/2024 ... ZERO STAGE CAPITAL ... 529.000 |....
12503)1-10-8 ......... CBOE GLOBAL MARKET ...00/16/2024 ..... ZERO STAGE CAPITAL ... 150.000 |....
1254111-20-9 . .| C H ROBINSON WLDWIDE . 07/24/2024 ZERO STAGE CAPITAL .27,474.000 |.

125523-10-0 . ..| CIGNA CORP ..
125720-10-5 . ..| CME GROUP INC .
126650-10-0 ......... CVS CORP

08/06/2024 ZERO STAGE CAPITAL
09/17/2024 ZERO STAGE CAPITAL
...... 07/16/2024 .....[ZERO STAGE CAPITAL ...

..130.000 |.
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127387-10-8 ......... CADENCE DESIGN SYSTEMS INC ~ COMMON STK .eeeeeeeeeeeiieeeeeeenie e e e eeen e e eeenne e eeennineeee | cvvninnnnnnnnn Jeennid 09/17/2024 ..... VARIOUS ...117,322.000 |.... .... 29,835,222 |.
130788-10-2 ......... CALIFORNTA WTR SVC ...iiiiiiiieeiciiiii et evni s ennn s srannn s e snnnnnnessens | cennnnneeeeenns [ounnd 08/06/2024 ..... 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 1,200.000 |....
139674-10-5 ......... CAPITAL CITY BK GRP eeveeeeeeeennneeeeemnnieeeeeemnnaeeeeemnnaeseeennnnnaseeennnnnaneeennnnnnseeennnnns | connienenennnns Joonnn 09/20/2024 ..... 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 4,800.000 |....
14040H-10-5 ......... L0 B I R [PUURRRUUUURRRR RN 08/13/2024 ..... ZERO STAGE CAPITAL ... ..13,191.000 |....
14149Y-10-8 ......... CARDINAL HEALTH INC ...eeeeeeie e e e eeeee e e e eeen e e e e e e e e e e e e e eemnne e e e e ennne e e eennnnnnnees | cvnnnennnsnnnnn Joennnd 07/17/2024 ..... ZERO STAGE CAPITAL ... . N
14179K-10-1 ......... CARGO THERAPEUTICS .vvvvieiiiiiiiiecciiiis e cciii s e eesni e ennni s sennnn e s sennnnnnes | cennnnneeeeenns fonnnd 09/23/2024 ... ZERO STAGE CAPITAL ... ... 55,129 |.
147448-10-4 ......... CASELLA WASTE SYSTEMS INC = A eeeeeeeeeeie e e e eeee e e e eee e e e e e e e e eeenn e e e eennnn e eeennn | cvvnninnnnnnnnn Jonnnd 09/20/2024 ..... ZERO STAGE CAPITAL ... 4,949.000 |.... 510,689 |.
149123-10-1 ......... CATERPILLAR INC DEL 08/13/2024 ..... 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 1,169.000 |.... 409,946 |.
149568-10-7 ......... CAVCO INDUSTRIES 09/05/2024 ..... ZERO STAGE CAPITAL ... ... 46,860 |.
156117B-20-2 . ..| CELLDEX THERAPEUTICS . 07/17/2024 ZERO STAGE CAPITAL N 72,112 |.
15118V-20-7 . ..| CELSIUS HOLDINGS INC . 09/10/2024 ZERO STAGE CAPITAL .. 6,635.000 |. .. 312,903 |.
15135B-10-1 . ..| CENTENE CORP DEL ... 09/10/2024 ZERO STAGE CAPITAL ..6,882.000 |. . 477,461 |,
156504-30-0 ......... CENTURY COMMUNITIE ... eeeeeeee e e e eeee e e e e e e e e e e e e e ennn e e e eemnnn e e e eemnnnneeeennnnnneees | cvnnneneennnnnn Jonnnd 09/09/2024 ..... ZERO STAGE CAPITAL ... 975.000 |.... 93,771 .
161150-30-8 ......... L0 I 10 NP [PUURRRSUUUURRRR RN 08/06/2024 ..... 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 6,056.000 |....
163086-10-1 ......... CHEFS WAREHOUSE HO ....veeeeeeeeee e e e eeeee e e e eeei e e e ee e e e e eeene e e e eennnn e e e eennnnneeeennnnns | cvnnnenensnnnnn Jonnnd 08/06/2024 ..... 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 2,620.000 |....
16359R-10-3 ......... CHEMED CORP NEW ....eeeieiiiie et esnsnnn s s ennnnnneesens | sennnnneneeenns founnd 09/16/2024 ..... ZERO STAGE CAPITAL ... ...50.000 |....
166764-10-0 ......... CHEVRONTEXACO CORP ....eeeeeeeee e e e e eeee e e e e ee e e e e eenn e e e e e enn e e e eennnneeeeennnnnneeeennnn | cvnnneneesnnnnn Jonnnd 06/25/2024 ..... ZERO STAGE CAPITAL ... ..200.000 |....
169656-10-5 ......... CHIPOTLE MEXICAN GRILL IN ©iivviiniiiiiiiiieeiciiii e v eennie s e cnnnnns | cennnnneeeennns fonnnd 07/17/2024 ..... ZERO STAGE CAPITAL ... ..10,834.000 |.... N
172908-10-5 ......... CINTAS CORP 08/13/2024 ..... ZERO STAGE CAPITAL ... 147.000 |.... 111,164 |.
174610-10-5 CITIZENS FINANCIAL ... 06/25/2024 ..... 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 2,890.000 |.... 101,442 |.
18467V-10-9 . ..| CLEAR SECURE INC. .. 09/18/2024 ZERO STAGE CAPITAL .42,062.000 |. 1,230,243 |.
191098-10-2 . ..| COCA COLA CONSOLIDAT . 08/06/2024 ZERO STAGE CAPITAL ..190.000 |. .. 240,939 |.
197236-10-2 . ..| COLUMBIA BKG SYS INC . 07/17/2024 ZERO STAGE CAPITAL .26,510.000 |.
20030N-10-1 . ..| COMCAST CORP CL A .. ZERO STAGE CAPITAL .13,334.000 |.
200340-10-7 . ..| COMERICA INC ...... ZERO STAGE CAPITAL .31,276.000 |.
200525-10-3 ......... COMMERCE BANCSHARES .. 08/06/2024 ..... 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 1,300.000 |....
204149-10-8 ......... COMMUNITY TR BANCORP ... 09/16/2024 ..... ZERO STAGE CAPITAL ...
205768-30-2 ......... COMSTOCK RES INC 06/24/2024 ..... ZERO STAGE CAPITAL ...
20825C-10-4 ......... CONOCOPHILL IPS 08/13/2024 ..... ZERO STAGE CAPITAL ...
209115-10-4 ......... CONSOLDTD EDISON INC ... 09/16/2024 ..... ZERO STAGE CAPITAL ...
21036P-10-8 CONSTELLATION BRANDS INC 08/13/2024 ..... 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 1,561.000 |....
210377-10-9 . ..| CONSTELLATION ENERGY GROUP 09/10/2024 ZERO STAGE CAPITAL ..5,138.000 |.
21874C-10-2 . ..| CORE & MAIN INC 09/20/2024 ZERO STAGE CAPITAL .63,777.000 |.
22052L-10-4 . ..|CORTEVA INC ....... 08/01/2024 . 54,347.000 |.
22160K-10-5 . .| COSTCO WHSL CORP NEW . 09/17/2024 ZERO STAGE CAPITAL ..2,261.000 |.

000000-00-0 .
22663K-10-7 .........
227046-10-9 .........
22788C-10-5 .........
229663-10-9 .........
232821-60-5 .........
233331-10-7 .........
235851-10-2 .........
23954D-10-9 ..
244199-10-5 .
24823R-10-5 .
252131-10-7 . .
25271C-20-1 .........

..| CREDICORP LTD .......

.. | DAY ONE BIOPHARMACEU .
..|DEERE & CO ...........
.. | DENAL I THERAPEUTICS
.| DEXCOM INC ...........

CRINETICS PHARMACE .
CROCS INC
CROWDSTRIKE HOLDIN .
CUBESMART
CYTOKINETICS INC ...
DTE ENERGY CO .
DANAHER CORP ...

DIAMOND OFFSHORE DRI .

09/16/2024
07/17/2024
08/29/2024
09/17/2024
09/19/2024
09/23/2024
08/06/2024

...00/12/2024
...08/06/2024

09/17/2024
09/23/2024
09/12/2024
07/15/2024

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 ...

....59,000.000 |....
....15,919.000 |....

..... 1,589.000 |....

... 86,948 |.
.16,291,008 |.
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254020-10-2 ......... DIGITALOCEAN HOLDING ....eeeeeeeeeeeennieeeeeemee e e eeeenne e e e eemnnneeeeeennnneeeennnnneeeennnnnnnees | cennieneneennns Jonnnd 09/23/2024 ..... ZERO STAGE CAPITAL ... ....19,133.000 |.... ..655,816 |.
254067-10-1 ......... DILLARD DEPT L0000 RN [PURRRRRRRR RN 08/06/2024 ..... ZERO STAGE CAPITAL ... ... 18,860 |.
25434V-30-2 ......... [DIMENSIONAL ETF TR ..ereeeeieemeeneeeeemnn e e e eeeen e e eeemnnna e e eemnnnaeeeeennnnaeeennnnnnneeennnnnnes | soeeeesemnninns [oaned 08/08/2024 ..... GOLDMAN SACHS ... 794,900.000 |.... ... 20,126,947 |.
25434V-88-0 . . [DIMENSIONAL ETF TRST ..iiiiiiniiiiiiiie e ecreii s cceni e e eesni e s e ennnn e e sennnnn e s s snnnnnnseens | cenneneeeennns foouand 08/22/2024 ..... GOLDMAN SACHS ... ... 1,937,480.000 |.... .... 50,073,589 [.
254604-10-1 ......... DISC MEDICINE INC ...eeeeeeeieeeeeeee e e e e eee e e e e e e e e e eenne e e e e eenn e e e e eennnneeeeennnnnneees | cvnnnineennnnnn Jonnnd 07/17/2024 ..... ZERO STAGE CAPITAL ... ... 41,262 |.
254687-10-6 ......... L0 = PR IPURRRSUUUURRR RN 09/17/2024 ..... ZERO STAGE CAPITAL ... ..684,760 |.
256163-10-6 ......... DOCUSIGN INC . e e et e e e e e e e e e e e e e e e e e ennna e e e eennnneeeeennnnnnneeennnn | connieneeennnns Jonnad 06/25/2024 ..... ZERO STAGE CAPITAL ... ... 66,338 |.
257651-10-9 ......... L0 O PRI SRR RN 08/20/2024 ..... ZERO STAGE CAPITAL ... 600.000 |.... ... 43,753 |.
26210C-10-4 ......... DROPBOX INC ... 06/25/2024 ..... ZERO STAGE CAPITAL ... ..19,768.000 |.... .. 429,667 |.
264147-10-9 . ..| DUCOMMUN INC ... 08/06/2024 ZERO STAGE CAPITAL ..300.000 |. 17,836 |.
26701L-10-0 . ..|DUTCH BROS INC ... 08/08/2024 ZERO STAGE CAPITAL .15,034.000 |. .. 441,564 |.
26875P-10-1 . .| EOG RESOURCES INC 06/25/2024 ZERO STAGE CAPITAL .. 7,700.000 |. .. 963,837 |.
26884L-10-9 ......... EQT CORP 07/22/2024 ..... CORPORATE REORG ....10,469.000 |.... 421,514 |.
2757TR-10-4 ......... EAST WEST BANCORP INC ... 08/13/2024 ..... ZERO STAGE CAPITAL ... ....11,963.000 |....
278642-10-3 ....ceeut [EBAY INC oeeeeeeeeei et e et e e e e e e e e e rnnn e e e e ennnn e e e eennnnnenees | sreeeerrenninns [eeeed 08/01/2024 ..... 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 1,783.000 |....
278865-10-0 ......... o0 0 U PO RN 09/17/2024 ..... ZERO STAGE CAPITAL ...
281020-10-7 ......... EDISON INTL .eeeeeeee e e e eee e e e e e e e e e e e e e e e eenne e e e e ennna e e e ernnnneeeeennnnnneeeennnnnneees | crvnieneeeennns Jonnnd 09/16/2024 ..... ZERO STAGE CAPITAL ...
285512-10-9 ......... ELECTRONIC ARTS INC ..vvvniiiiiiiiiiiiiiiiie e e eerais s ennnn s snnnne s sssnnnnnnns | cennnnneeeeenns fonnnd 08/02/2024 ..... ZERO STAGE CAPITAL ...
29261A-10-0 ......... ENCOMPASS HEALTH COR ...eeeeeeeeene e e e eeene e e e e eenee e e e e e e e e e e mnnn e e e e eenn e e e e ennnnnnneeennnn | cvnnninenssnnnn Jonnnd 08/22/2024 ..... ZERO STAGE CAPITAL ... ....24,815.000 |....
293367-10-0 ENLINK MIDSTREAM LLC ..vvvviiiiiiiiii et ernni s nnnnns s snnnnnnnenens | cennnnneneeenns founnd 08/28/2024 ..... ZERO STAGE CAPITAL ... ...32,009.000 |....
293389-10-2 . ..|ENNIS INC ......... 08/06/2024 ZERO STAGE CAPITAL
29358P-10-1 . .. |ENSIGN GROUP INC 08/22/2024 ZERO STAGE CAPITAL
29364G6-10-3 . .. |ENTERGY CORP NEW ... 09/16/2024 ZERO STAGE CAPITAL
293712-10-5 . .. |ENTERPRISE FINL SVCS . ZERO STAGE CAPITAL
29384C-10-8 . .| ENTRADA THERAPEUTICS . ZERO STAGE CAPITAL
204268-10-7 ......... oV U RN 08/06/2024 ..... ZERO STAGE CAPITAL ...
29444U-70-0 ......... EQUINIX INC .ttt eeeee ettt e e e e e e e r e e e e ennn e e e eennnn e e e eennnneeeeennnnnneees | conniinenesnnnn Jonnnd 09/20/2024 ..... ZERO STAGE CAPITAL ...
20452E-10-1 ......... EQUITABLE HOLDINGS ......cevvuniiiiiiiinieiiiiiie e ccriii s evnii s sennii s s sssnnn s ssnnnnnnesenns | cennnnneneennns fonnnd 09/10/2024 ..... ZERO STAGE CAPITAL ... ....24,002.000 [....
294600-10-1 ......... EQUITRANS MIDST CORP ...eeeeeeeeeni e e e eeen e e e e eenn e e e e een e e e e ennne e e e eennnaneeeennnnnneeeennnn | cevsneneensnnns Jonnnd 06/24/2024 ..... 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 1,864.000 |.... N
204628-10-2 ......... EQUITY COMMONWEALTH 09/16/2024 ..... 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 |.... ... 44,669 |.
297178-10-5 ESSEX PPTY TR INC 09/16/2024 ..... 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 1,050.000 |.... 330,812 |.
29977A-10-5 . ..| EVERCORE PARTNERS INC 09/10/2024 ZERO STAGE CAPITAL 1,309.000 .. 304,335 |.
30050B-10-1 . ..| EVOLENT HEALTH INC . 07/24/2024 ZERO STAGE CAPITAL 6,002.000 |. .. 123,141 |.
301610-10-4 . . |EXELIXIS INC ........ 09/10/2024 ZERO STAGE CAPITAL .. 4,615.000 |. 120,165 |.
302316-10-2 . ..| EXXON MOBIL CORPORATION 06/25/2024 ZERO STAGE CAPITAL ..200.000 |.
302941-10-9 . .|FTI CONSULTING INC . 09/16/2024 ZERO STAGE CAPITAL ..100.000 |.
3030311-10-2 ......... FACEBOOK INC 08/22/2024 ..... VARIOUS ....11,322.000 |....
31488V-10-7 ......... FERGUSON PLC 08/01/2024 ..... L0 0 R 9,972.000 |....
315616-10-2 ......... F5 NETWORK INC. COM COMMON STK . 09/12/2024 ..... ZERO STAGE CAPITAL ... ... 15,445.000 |....
316773-10-0 ......... FIFTH THIRD BANCORP .. 09/17/2024 ..... 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 4,167.000 |....
343498-10-1 ......... FLOWERS FOODS INC 09/16/2024 ..... ZERO STAGE CAPITAL ... ..10,400.000 |....
34354P-10-5 ......... | FLOWSERVE CORP 08/13/2024 ..... ZERO STAGE CAPITAL ...
34379v-10-3 . .| FLUENCE ENERGY INC . ...08/15/2024 ..... ZERO STAGE CAPITAL ...
346375-10-8 FORMFACTOR INC ...08/08/2024 ..... ZERO STAGE CAPITAL ...
34964C-10-6 . .| FORTUNE BRANDS INC COMMON STK . 08/20/2024 ZERO STAGE CAPITAL

35137L-10-5 .
35137L-20-4 .

369604-30-1

..|FOX CORP CLASS A .
.| FOX CORPORATION ..

GENERAL ELEC €O ..

08/01/2024
08/01/2024

...... 08/13/2024

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

..... 2,363.000 |....
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370334-10-4 ......... GENERAL MILLS INC .eeeeeeeeeeeeie e e e e e e e e e e e ee s e e e e ennne e e e e ennna e e e eennnneneeennnnns | cvnnnineennnnnn Joennnd 09/17/2024 ..... 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 1,238.000 |.... ... 83,278 |.
374163-10-3 ......... LR PR RN 07/17/2024 ..... ZERO STAGE CAPITAL ... ....13,261.000 |.... ... 63,321 |
377322-10-2 ......... GLAUKOS CORP ... e eeeee e e e eee e e e e e e e e e e e e e e e nnn e e e e ennnn e e e eennnnneeeeennnnnneeeennnnns | cvvseneessnnns Jonnad 08/07/2024 ..... 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 1,800.000 |....
380237-10-7 ......... L0 0 R PUURRRSUUSURRRR RN 06/25/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 1,000.000 |....
38141G-10-4 ......... GOLDMAN SACHS GROUP INC ....eeeeeieeeeeeeeee e e e eeeee e e e e eeee e e e e eeene e e e eemnneeeeernnnnnneeeennnnnes | cvnnnennnnennnn Jonnnd 08/13/2024 ..... ....46,483.000 |....
382550-10-1 ......... GOODYEAR TIRE & RUBR .....eevvverniiiiiiiiiiiieiiiii s cceniis s crnnis s s nnnn s s snnnnnssssnnnnnnnees | cennnnneneeenns fonnnd 07/16/2024 ..... 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 2,418.000 |....
384747-10-1 ..eeeee et [GRAIL INC et e et e e e e e e e e e e emnne e e e e ernnn e e e eernnnneeeernnnnnnes | sneeeerrnnniins [eeeed 07/17/2024 ..... VARIOUS ....49,468.000 |....
393222-10-4 ......... [GREEN PLAINS RENEW ....oovvniiiiiiiiiiiiiiiis e resia e srnnnn s sennnes | neeeeeennnnnes [oened 09/05/2024 ..... ZERO STAGE CAPITAL ... ....18,289.000 |....
398182-30-3 AMERICAN HEALTHCARE 09/05/2024 ..... ZERO STAGE CAPITAL ... ...24,000.000 |....
398905-10-9 . ..[GROUP 1 AUTOMOTIVE INC . 09/20/2024 ZERO STAGE CAPITAL 7,243.000 |.
40131M-10-9 . ..| GUARDANT HEALTH INC .. 07/24/2024 ZERO STAGE CAPITAL 1,404.000 |.
402635-50-2 . .. | GULFPORT ENERGY CORP . 09/09/2024 ZERO STAGE CAPITAL 1,909.000 |.
40412C-10-1 ......... HCA HOLDINGS INC . .eeeeeeeeeee e e e eeete e e e e e e e e e e e e e e e e e e e eennnn e e e e ennne e eeennnnnneees | cvnnninennnnnns Joennnd 08/13/2024 ..... 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 1,961.000 |....
40416E-10-3 ......... L0 I R IPUURRRSUUTURRR I 08/09/2024 ..... 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 2,877.000 |....
405024-10-0 ......... HAEMONETICS CORP ... eeeeeee e e e eeese e e e e e e e e e e e e e e e e e mne e e e eennne e e e e emnnnneeeennnnnnnees | cvvnninnenennnn Jonnnd 08/08/2024 ..... 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 1,608.000 |....
407497-10-6 ......... HAMILTON LANE INC ...viiiiiieeiciii et eerni s e evsni s e snsnne s s sennnnnsessnnnns | cennnnneneeenns foouand 09/09/2024 ..... 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 2,421.000 |....
41068X-10-0 ......... HANNON ARMSTRONG S ...t eeeeeee e e e e eern e e e ee e e e e e eenn e e e e eenn e e e e eennnneeeeennnnnneeeennnn | cvnnennennnnnn Jonnnd 07/19/2024 ..... 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 3,656.000 |....
410867-10-5 ......... THE HANOVER INS GRP ....uuiiiiiriiiiiiiiiiie e scieii s rrrsi s rensi s snnnn s snnnnnssssnnnnnnns | cennnnneneennns foonnd 09/19/2024 ..... 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 5,386.000 |....
413160-10-2 ......... HARMONIC INC e e e e e e e e e e e e e nn e e e e ennnn e e e e ennnnneeeennnnns | cennsineessnnnn Jonnnd 07/10/2024 ..... ZERO STAGE CAPITAL ... ...103,512.000 |....
416515-10-4 HARTFORD FINANCIAL SVCS GRP ....evvuniiiiiiiiniiiiiiiis i eeciriis e eecinnis e s srnnne s s ennnnnssssnnnnns | cennnnneeeennns focunnd 06/25/2024 ..... 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 1,656.000 |....
421298-10-0 . .| HAYWARD HLDGS INC ..... 09/16/2024 ZERO STAGE CAPITAL .. 4,900.000 |.
422251-10-7 . .. |HEALTH CATALYST IN 08/26/2024 ZERO STAGE CAPITAL .12,780.000 |.
42226A-10-7 . .| HEALTHEQUITY INC ...... 08/20/2024 ZERO STAGE CAPITAL 3,458.000 |.

422819-10-2 .
426281-10-1 . .
426927-10-9 .........
427866-10-8 .........
42809H-10-7 .........
42824C-10-9 .........
428291-10-8 .........
436440-10-1

437076-10-2 .
440327-10-4 .
44107P-10-4 .
441593-10-0 .
443201-10-8 . .
443510-60-7 .........
44952J-10-4 ...
451107-10-6 ........
452308-10-9 .........
453204-10-9 .........
45378A-10-6 .........
45667G-10-3 .........
45687V-10-6 .........
457669-30-7 .
45781V-10-1 .
45826J-10-5 . .
458334-10-9 .........

..|HEIDRICK & STRUGGLES INTL
.| HENRY JACK & ASSOC.

..|HOME DEPOT INC ...
.. | HORACE MANN EDUCATRS .
..|HOST HOTELS & RESRTS .
.. | HOUL IHAN LOKEY INC .
.| ARCONIC CORPORAT ION

.. | CRESCENT ENERGY COMP .
.| IDACORP INC

..| INSMED INC ...........
..| INNOVATIVE INDL PPTY .
.| INTELLIA THERAPEUT

HERITAGE COMMERCE CO
THE HERSHEY COMPANY
HESS CORPORATION
HEWLETT PACKARD
HEXCEL CORP NEW
HOLOGIC INC

HUBBELL INCORPORATED .

ILLINOIS TOOL WKS INC ..
INPINJ INC
INDEPENDENCE REALTY ..
INFINERA CORP
INGERSOLL RAND INC .

INTER PARFUMS INC

COMMON STK .

COMMON STK ...

COMMON STK .

08/14/2024
09/17/2024
08/09/2024
09/10/2024
06/25/2024
09/17/2024
08/13/2024
08/06/2024
07/17/2024
08/20/2024
08/13/2024
08/05/2024
09/23/2024
08/15/2024
06/25/2024
09/23/2024
09/04/2024

...09/10/2024
...00/17/2024

07/17/2024
07/23/2024
07/17/2024
09/19/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
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
SANFORD BERNST
VARIOUS

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 ...

..500.000 |.
..4,114.000 |.
....34,762.000 |....
..... 8,367.000 |....
....78,000.000 |....
....51,531.000 |....
..... 7,639.000 |....
140.000 |....

..115.000 |.

..100.000 |.
.25,122.000 |
..200.000 |.
.. 4,876.000 |.
....40,000.000 |....
....53,789.000 |....
..... 5,805.000 |....
..... 3,240.000 |....
..... 3,143.000 |....
....49,255.000 |....
...111,588.000 |....
139.000 |....
..781.000 |.
1,422.000 |.
1,028.000 |.
697.000 |....

18,852 |.
.. 718,346 |.

.. 402,346 |.
.... 14,557,652 |.

686,965 |.
... 13,453 |.
50,132 |.
169,600 |.
27,676 |.
... 83,532 |
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45841IN-10-7 ......... INTERACTIVE BROKERS ... eeeeeeieeeeeenee e e eeeeie e e e e eeeee e e e e e emne s e eeennn e e eeennnnneeeeernnnnnees | oevesnnninnnnes oeeens 08/06/2024 ..... 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 |.... 266,924 |.
45866F-10-4 ......... INTER CONTINENTAL EX .ooiiiiiiie i sesnni e s snnni s e snnnnnnes | eeeeennnineeees [oeeend 08/01/2024 ..... 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 1,117.000 |.... 167,868 |.
45867G-10-1 ......... INTERDIGITAL e e et e e e e e e e e e e e e e e e e e e e e nnne e e e e ennnnnneeeennnnnnneeee | tevesnnsinnnnes [oeeens 09/23/2024 ..... ZERO STAGE CAPITAL ... .. 137,092 |.
459200-10-1 ......... INTERNATIONAL BUSINESS MACHS ....evvveniiiiiiiiiieiiiiii e cvvni e esnnnaneeees | eeeeennnineeens [oeeend 08/06/2024 ..... ZERO STAGE CAPITAL ... ... 84,706 |
461202-10-3 ......... INTUIT, INC. .eeeeeennaans 09/17/2024 ..... ZERO STAGE CAPITAL ... .. 12,129 |.
46124J-20-1 ......... INVENTRUST PPTYS CRP .... 09/16/2024 ..... ZERO STAGE CAPITAL ... .. 1,400.000 |.... ... 41,919 |
46266C-10-5 ......... 1QVIA HOLDINGS INC . 09/17/2024 ..... 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 2,279.000 |.... 535,289 |.
464288-27-3 ......... ISHARES 08/14/2024 ..... ZERO STAGE CAPITAL ... ....16,375.000 |.... .. 1,031,334 |.
46432F-83-4 ......... ISHARES TR 08/14/2024 ..... GOLDMAN SACHS ...1,130,570.000 |.... .... 75,030,586 |.
46434G-10-3 . ..| ISHARES INC . 08/07/2024 ZERO STAGE CAPITAL 367,017.000 |. . 19,574,599 |.
46434G-76-4 . ..| ISHARES INC . 09/06/2024 ZERO STAGE CAPITAL .51,250.000 |.
465741-10-6 . .| ITRON INC ... 09/17/2024 ZERO STAGE CAPITAL ..2,796.000 |.
46625H-10-0 ......... JP MORGAN CHASE & CO ... 08/13/2024 ..... VARIOUS ....30,626.000 |....
47215P-10-6 ......... JD.COM INC 09/11/2024 ..... ZERO STAGE CAPITAL ... ..., 43,444,000 |....
477839-10-4 ......... JOHN BEAN TECHNOLOGY ... 07/18/2024 ..... 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 1,835.000 |....
478160-10-4 ......... JOHNSON & JOHNSON .eeeeieciiiii et srnni e s ennnineees | cennnneeeeennns [onnnd 07/25/2024 ..... ZERO STAGE CAPITAL ... ....15,231.000 |....
482480-10-0 ......... KLA=TENCOR CORP ... eeeeeeeeeeeeeennie e e e eeenee s e e e eenne s e e e eenn e e e e eennnneeeeennnnneeeeennnnnneeeens | connieneessnnnn Jonnnd 08/22/2024 ... [ VARTOUS ....eeeeeee e e eeee e e e e e e e e e e e e e e e e e e e e e e s e e e e e s e e e e e e nnnn e e e eennnnneeeennnn [eeeeernnnaeeeennnnaaan 7,874.000 |....
4825101-10-4 ......... LA L U IPURRRSUUSURR RPN 08/05/2024 ..... SANFORD BERNST ....40,000.000 [....
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 09/20/2024 ..... 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 1,966.000 |....
50012A-10-8 KODIAK GAS SERVICES .....cevvveniiiiiiiiiiiiiiiiii e eciiii s cinni e snnni s esnnn s snnnnnnsneens | cennnnneeesenns foonnnd 09/10/2024 ..... ZERO STAGE CAPITAL ... ....16,911.000 [.... 472,509 |.
500767-30-6 . ..| KRANESHARES CSI CHINA INTERNET FUND 09/23/2024 ZERO STAGE CAPITAL . 54,457.000 |. ,486,404 |.
501044-10-1 . ..| KROGER CO ... 07/17/2024 ZERO STAGE CAPITAL 4,458.000 |. 243,273 |.
501270-10-2 . ..| KURA SUSHI USA INC . 07/08/2024 ZERO STAGE CAPITAL 1,440.000 |.
501575-10-4 . ..| KYMERA THERAPEUTIC . ZERO STAGE CAPITAL 2,895.000 |.
501976-10-4 . ..| KYVERNA THERAPEUTICS . ZERO STAGE CAPITAL .. 3,014.000 |.
50212V-10-0 ......... LPL FINANCIAL HLDGS .....cevveeniiiiiniiniieiinii e e rienii e ssesnis s s rennns s s ssnnnn e ssnnnnnnsneens | cennnneeeennns foounnd 06/25/2024 ..... ZERO STAGE CAPITAL ... 550.000 |....
502431-10-9 ......... L3HARRIS TECHNOLOGIE ....eeeeeeeeeeieeeeeennie e e eeeeee e e e e eeeee e e e eeennne e e eeennnneeeeennnneeeeennnns | cvnnnenensennnn Jonnnd 08/06/2024 ..... 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 1,150.000 |....
504922-10-5 ......... LABCORP HOLDINGS INC ..eevveeniiiiiiiiieiiiiiis e e sevni e s snnni e s cnnnnn e enenns | eennnnneeeennns foannd 06/25/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 5,674.000 |....
512807-10-8 ......... LAM RESEARCH CORP ......eeeeeeeeeeeeeennieeeeeemnneeeeeemnnn e e eeemnnneeeeeennnaneeeernnnnnaseennnnnnenes | connieneneennnn Jonnad 09/17/2024 ..... ZERO STAGE CAPITAL ...
513847-10-3 ......... LANCASTER COLONY ..veeiiiiiiniieiiiiiis e s cinii e senai s e snnni s s snnnnns s s enrsnnsessnnnnnnnsenns | cennnnneeeennns foviand 09/19/2024 ..... ZERO STAGE CAPITAL ... ..1,789.000 |.... . N
514952-10-0 LANDBRIDGE COMPANY L ...eeeeeeieeeeeeene e e eeemeee e e e eeenne e e e e emnneeeeeennnneeeeennnneeeennnnnnnnes | cvnneneeeennns Joennnd 06/28/2024 ..... ZERO STAGE CAPITAL ... ...10,600.000 |.... 180,200 |.
517834-10-7 . ..| LAS VEGAS SANDS CORP . 07/25/2024 EVERCORE ............. 130,000.000 |. 5,219,461 |.
518439-10-4 . .. | ESTEE LAUDER CO .. 08/23/2024 ZERO STAGE CAPITAL .30,866.000 |. 2,868,283 |.
52603A-20-8 . ..| LENDINGCLUB CORP 06/28/2024 ZERO STAGE CAPITAL .. 7,998.000 |. 65,603 |.
53190C-10-2 . ..|LIFE TIME GROUP HLDG . 07/31/2024 ZERO STAGE CAPITAL 1,026.000 |. 21,307 |
53228F-10-1 . ..| LIFESTANCE HEALTH GR . 07/16/2024 ZERO STAGE CAPITAL .26,296.000 |. 144,720 |.
532457-10-8 ......... LILLY (ELI ) & CO .... 09/17/2024 ..... 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 1,046.000 |.... 947,916 |.
533900-10-6 ......... LINCOLN ELECTRIC HOLDINGS ... 08/13/2024 ..... 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 2,326.000 |.... 483,136 |.
54300N-10-3 ......... LONGBOARD PHARMACEUT ... eeeeeeeee e e e eeeee e e e e eeee e e e e eeee e e e eeenne e e eeennnaeeeeennnnnneeeennnns | cvnsneneenennns Jonnnd 09/18/2024 ..... 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 3,131.000 |.... 103,613 |.
548661-10-7 ......... L0 0 RN [PUURRRUUUURRR RN 09/17/2024 ..... 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 6,859.000 |.... ,619,751 |.
55024U-10-9 ......... LUMEN HOLDINGS INC ...eeeeeeeneeeeeeeeee e e e eeene e e e e e s e e e e e s e e e e mnnnn e e e eemnnnneeeennnnnnes | cvnnnnnnensnnnn Jonnid 07/08/2024 ..... ZERO STAGE CAPITAL ... ... 11,952,000 |.... 605,651 |.
55287L-10-1 ......... MBX BIOSCIENCES INC ...ieevvriiiiiiiiiii e ccrii e sesnn e s snnnan e s snnnnneees | cennnnneneeenns fonnnd 09/16/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 9,834.000 |.... 167,022 |.
553498-10-6 ......... MSA SAFETY INC ...09/10/2024 ..... 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 7,744.000 |.... ,329,478 |.
558868-10-5 ......... MADRIGAL PHARMACEUTI . ...08/06/2024 ..... ZERO STAGE CAPITAL ... 250.000 |....
559550-10-0 . .. [MAGNITE INC ....... 09/17/2024 ZERO STAGE CAPITAL .90,209.000 |.
56117J-10-0 . ..| MAL1BU BOATS INC 08/07/2024 ZERO STAGE CAPITAL ..2,781.000 |.
56585A-10-2 . .. | MARATHON PETROLEUM . 07/17/2024 ZERO STAGE CAPITAL ..558.000 |.
570535-10-4 ......... MARKEL GROUP INC ... 09/16/2024 ZERO STAGE CAPITAL ... 826.000 |....
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571748-10-2 ......... MARSH & MCLENNAN COS ......eeeeeeenaeeeemnnieeeeeemnne e e eeeeenaeeeeennnneeeeennnnnaeeeeennnnnneeernnnns | connieneenennns Jonnnd 09/17/2024 ..... 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 3,289.000 |....
573874-10-4 ......... MARVELL TECHNOLOGY ...evvvvreniiiiiniiieiiiiiis e ecinni s e srnsi s s snnsnns s ssssnnn e sssnnnnnssssnnns | cennnsneeenenns foounnd 08/22/2024 ..... VARIOUS ....90,757.000 |....
576323-10-9 ......... MASTEC INC .. eeeeeee e e ettt e e e e e et e e e e e e e e e e emeee e e e e e nnnne e e eernnnneeeennnnneseeennnnnneeeens | connisneeesnnns Jonnnd 07/17/2024 ..... ZERO STAGE CAPITAL ...
576360-10-4 ......... L= 20 1NN IPURRSUUUUR RN 07/26/2024 ..... ZERO STAGE CAPITAL ...
576485-20-5 ......... MATADOR RESOURCES ... eeeeei e e e eeee e e e e eeme e e e eenne e e e e eennn e e e e eennn e e e e ennnnnneeeennnnnnns | cvnnnineesennnn Jonnnd 07/18/2024 ..... ZERO STAGE CAPITAL ... ... 32,227.000 |....
580135-10-1 ......... O 0PN IPUURRRSUUSUR RN 08/13/2024 ..... 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 3,361.000 |....
580589-10-9 ......... MCGRATH RENTCORP ... eeeeeee e e e eeete e e e e e e e e e e e e e e e e e e e e e eennne e e e e ennnnneeeennnnnnnees | cvnninensennnn Jonnnd 07/16/2024 ..... ZERO STAGE CAPITAL ... 583.000 |....
58933Y-10-5 ......... MERCK & CO INC 09/16/2024 ..... ZERO STAGE CAPITAL ...
589400-10-0 ......... MERCURY GENL CORP NEW ... 07/17/2024 ..... ZERO STAGE CAPITAL ...
59156R-10-8 . ..|METLIFE INC . 07/26/2024 ZERO STAGE CAPITAL ..130.000 |. . 9,877 |.
594918-10-4 . .. |MICROSOFT ... 09/17/2024 VARIOUS ... .26,445.000 |. 10,710,411 |.
594972-40-8 . .. [ MICROSTRATEGY INC COMMON STK . 08/13/2024 ZERO STAGE CAPITAL 1,279.000 |. . 173,141 .
595017-10-4 ......... MICROCHIP TECHNOLOGY INC ...eeeeeeeeeeeeeee e e eeee e e e eeene e e e e e e e e e e e e e e e e e e eennnnnes | cvnnnennennnnnn Joennnd 08/13/2024 ..... ZERO STAGE CAPITAL ... 3,534.000 |....
595112-10-3 ......... MICRON TECHNOLOGY INC ..evvveeiiiiiiiii it scrnis e crnni s esrnnnis e snnnnnennenens | cennnnneneeenns fonnnd 09/17/2024 ..... VARIOUS ...60,420.000 |....
600544-10-0 ......... MILLER HERMAN INC ... e e e e e ee e e e e e e e e e e e e e e ee e e e eennnnnneeeennnn | cvnnnineennnnns Jonnnd 09/23/2024 ..... ZERO STAGE CAPITAL ...
607828-10-0 ......... MODINE MAUFACTURING 0 ...evviivirrniniiiiiiiinieniinii e e sensiie e s srnsnns s e snnnnnsesssnnnnsessnnns | cennnneeeeenns founnd 07/25/2024 ..... ZERO STAGE CAPITAL ...
609839-10-5 ......... MONOLITHIC PONER .....eeeeeeeeee e e e eeeee e e e e e e e e e e e e emne e e e e e mnnn e e e eernnneeeeernnnnneneees | cvnnineesnnnnn Jonnnd 08/22/2024 ..... SANFORD BERNST
615369-10-5 ......... 00 RN SRRSO RN 08/13/2024 ..... ZERO STAGE CAPITAL ...
61559X-10-4 ......... MOONLAKE IMMUNOTHERA .....eeeeeieeeeeeene e e e eeeee e e e e eeeee e e eeenne e e e e ennnn e e e eennnnneneeennnnnnnes | cvnnnneenennnn Jonnad 07/17/2024 ..... ZERO STAGE CAPITAL ... 647.000 |....
617446-44-8 MORGAN STANLEY DEAN WITTERECO ...evvvveniiiiiiiiieeiciiiin e e cevii e cevnie s cennene s cennnneees | cennnnneneeenns fonnnd 09/17/2024 ..... ZERO STAGE CAPITAL ... 185.000 |....
620076-30-7 . ..| MOTOROLA SOLUTIONS . 07/17/2024 ZERO STAGE CAPITAL 1,899.000 |.
62482R-10-7 . ..|MR COOPER INC . 09/09/2024 ZERO STAGE CAPITAL .. 2,050.000 |.
629377-50-8 . ..|NRG ENERGY INC 08/13/2024 ZERO STAGE CAPITAL .10,480.000 |.
63001N-10-6 . ..|NCR ATLEOS CORP .. ZERO STAGE CAPITAL .54,505.000 |.
637870-10-6 . ..|NTAL STORAGE AFFLTS ZERO STAGE CAPITAL .12,987.000 |.
64110D-10-4 ......... L 1R PUURRRUURRR RN 08/13/2024 ..... ZERO STAGE CAPITAL ... 264.000 |....
64110L-10-6 ......... L= I PR UPPPPURRPPPPRRRRPPPPPT PSPPI ISP 09/17/2024 ..... ZERO STAGE CAPITAL ...
64110W-10-2 ......... NETEASE COM INC .. 09/18/2024 ..... ZERO STAGE CAPITAL ... .
64125C-10-9 ......... NEUROCRINE BIOSCIENCES IN ... 09/10/2024 ..... 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 6,759.000 |.... N
651229-10-6 ......... NEWELL RUBBERMAID INC 06/25/2024 ..... ZERO STAGE CAPITAL ... ...79,289.000 |.... 516,259 |.
651587-10-7 ......... NEWMARKET CORP 09/10/2024 ..... ZERO STAGE CAPITAL ... 930.000 |....
651639-10-6 . .| NEWMONT GOLD CORP 08/06/2024 ZERO STAGE CAPITAL .. 2,700.000 |.
652498-10-9 . .. | NEWS CORP NEW . 07/30/2024 ZERO STAGE CAPITAL 6,252.000 |.
652498-20-8 . .. |NEWS CORP NEW . 07/31/2024 ZERO STAGE CAPITAL 1,876.000 |.
65290E-10-1 . ..| NEXTRACKER INC 08/02/2024 ZERO STAGE CAPITAL .11,275.000 |.
65339F-10-1 . ..|NEXTERA ENERGY INC . 07/26/2024 ZERO STAGE CAPITAL
654106-10-3 ......... NIKE INC -CL B COMMON STK . 08/13/2024 ..... ZERO STAGE CAPITAL ... . .
664058-10-0 ......... NORTHEAST BANK 07/16/2024 ..... 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 2,518.000 |.... 160,814 |.
665531-30-7 ......... NORTHERN OIL & GAS . 07/08/2024 ..... ZERO STAGE CAPITAL ... ..18,380.000 |.... 708,964 |.
665859-10-4 ......... NORTHERN TR CORP 08/13/2024 ..... ZERO STAGE CAPITAL ... ..685,471 |
666807-10-2 ......... NORTHROP GRUMMAN CORP ... 07/17/2024 ..... ZERO STAGE CAPITAL ... ...68,871 |
66765N-10-5 ......... NORTHWEST NATURAL HL . 09/16/2024 ..... ZERO STAGE CAPITAL ...
67059N-10-8 ......... NUTANIX INC ...07/17/2024 ..... ZERO STAGE CAPITAL ...
670666-10-4 ......... NVIDIA CORP ... ...00/17/2024 ..... VARIOUS
670703-10-7 . .| NUVALENT INC ... 09/17/2024 ZERO STAGE CAPITAL
67080M-10-3 . ..|NURIX THERAPEUTICS . 07/17/2024 ZERO STAGE CAPITAL
670837-10-3 . ..| 0GE ENERGY CORP 09/16/2024 ZERO STAGE CAPITAL
674215-20-7 ......... CHORD ENERGY ... 06/04/2024 ..... CORPORATE REORG
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674599-10-5 ......... OCCIDENTAL PETE CORP DEL .....eeeeeeeeieeeeeennieeeeeeenne e e eeeenne e e e eemnnn e e e eeennnnneeeennnnnneees | cvnssinensnnnnn Jonnnd 08/13/2024 ..... 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 9,785.000 |.... 564,507 |.
679295-10-5 ......... L0 PR EPURRRSUUUURR RN 09/10/2024 ..... 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 5,153.000 |.... 365,749 |.
68062P-10-6 ......... OLEMA PHARMACEUTICAL ... eeeeeeeeeeee e e e e eee e e e eeee e e e e eenns e e e e e enn e e e eennnneeeeennnnnneees | cvnnnennnsnnnnn Joonnnd 07/17/2024 ..... ZERO STAGE CAPITAL ... ... 54,142 |.
681116-10-9 ......... OLLIES BARGAIN OUT ..iiiviiiiiiiiiiiis e eeciii s ceesi s eresi e ssnsnn e sssnnnes s s snnnnnsessnnns | cennnneeeeeenns fonnnd 08/29/2024 ..... ZERO STAGE CAPITAL ...
68235P-10-8 ......... ONE GAS INC .. eeee e e e e et e e e e e e e e e e e e e e nee e e e e ennn e e e ernnnnaeeeeennnnneeeennnnnneees | crnniineeeennnn Jeonnnd 08/13/2024 ..... ZERO STAGE CAPITAL ...
68389X-10-5 ......... LR U RN 09/17/2024 ..... ... 41,412,000 |.... N
68404L-20-1 ......... OPTION CARE HEALTH .. .eeeeeeie e e e eeeeee e e e eeeeie e e e eern e e e e ennna s e e ernnnnaseeeennnnneeeennnnnneees | cvnsieneensnnnn Jonnnd 08/23/2024 ..... ZERO STAGE CAPITAL ... ... 14,477.000 |.... 433,826 |.
688239-20-1 ......... OSHKKOSH CORP L0 R USRI RN 09/20/2024 ..... 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 9,040.000 |.... 916,348 |.
69007J-10-6 ......... OUTFRONT MEDIA INC ..eeeeeeeie e e eeeeee e e e e e e e e e eeen e e e e rnnne e e e eennnaeeeeennnnneeeennnnnneees | cvnniennesnnnns Jonnnd 08/13/2024 ..... ZERO STAGE CAPITAL ...
69047Q-10-2 . . JOVINTIV INC ... 08/13/2024 ZERO STAGE CAPITAL
690742-10-1 . .| OWENS CORNING . 09/10/2024 ZERO STAGE CAPITAL
69331C-10-8 . ..| PGAE CORP ... 07/26/2024 ZERO STAGE CAPITAL
693506-10-7 ......... PPG INDS INC .o eeeeei 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 nnn e e e e ennnn e e e e ennnn e eeennnnns | cereiieeeeennnn Jeennnd 08/13/2024 ..... ZERO STAGE CAPITAL ... .
693517-10-6 ......... LT 0 PR IPURRRSUUSURRR RN 09/16/2024 ..... ZERO STAGE CAPITAL ... . . 1,076,082 |.
693656-10-0 ....eeuu [PVH CORP ..t e et e e e e e e e e e e rnn e s e e e ennna e e e e rnnnn e e eeennnnaneeenns | sneeeeerenniins [eeeed 09/10/2024 ..... 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 2,483.000 |.... 229,042 |.
69366J-20-0 ......... Lo O E = = PR IPURRRSUUTURRR RN 07/17/2024 ..... 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 1,318.000 |.... ... 45,180 |.
693718-10-8 ......... PACCAR INC . eeeeeee e e et e e e e e e e e e e e e e e e e e enn e e e eemnnnneeeennnnneneennnnnnnees | rnnieneeeennnn Jeennnd 07/17/2024 ..... 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 4,054.000 |.... .. 441,851 |.
693800-10-7 ......... LA O PR IPUURRRSUUTURRR RN 09/06/2024 ..... 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 9,775.000 |.... 358,204 |.
69608A-10-8 ......... PALANTIR TECH INC ...eeeeenieeeeeeeee e e e e ere e e e e emeee e e e ennn e e eeennnn e s eeennnneeeeennnnnneeens | cvnnieneessnnnn Jonnnd 08/22/2024 ..... SANFORD BERNST ...37,021.000 |.... ,202,661 |.
697435-10-5 PALO ALTO NETWORKS ....eevveiniiiiiiiiieeeciiii e ceriii e crniin s sesni e s snsnna s esnnnnnnesenns | cennnnneeeeenns founnd 09/17/2024 ..... ZERO STAGE CAPITAL ... 297.000 |....
70202L-10-2 . .| PARSONS CORPORATION 09/16/2024 ZERO STAGE CAPITAL ..100.000 |.
70438V-10-6 . ..| PAYLOCITY HLDG COR . 06/25/2024 ZERO STAGE CAPITAL .. 5,439.000 |.
70450Y-10-3 . ..|PAYPAL INC ........ 08/13/2024 ZERO STAGE CAPITAL .. 2,727.000 |.
713448-10-8 . ..| PEPSICO INC MTN ZERO STAGE CAPITAL 2,384.000 |.
71367G-10-2 . .| PERELLA VWEINBERG PRT . ZERO STAGE CAPITAL .41,121.000 |.

714046-10-9 .........
718172-10-9 .........
729132-10-0 .........
733174-70-0 .........
736508-84-7 .........
737446-10-4

739128-10-6 .
739276-10-3 .
74006W-20-7 .
74051N-10-2 .
741120-10-1 . .
742718-10-9 .........
74276R-10-2 .........
743315-10-3 .........
74340E-10-3 .........
743400-10-3 .........
746240-10-2 .........
747525-10-3 .........
T4762E-10-2 .........
750917-10-6 .
754730-10-9 .
754907-10-3 . .
75513E-10-1 .........

..|POWELL INDS INC .....
..|POWER INTEGRATIONS INC .
..| PRAXIS PRECISION MED .
..|PREMIER INC ....
.| PRESTIGE CONSUMER HE .

..|RAMBUS INC ..............
.. | RAYMOND JAMES FINANCIAL |
-|RAYONIER INC .....cceenniiies
RAYTHEON TECHNOLOGIES CORP ..

PERKINELMER INC
PHILIP MORRIS INT'L ..
PLEXUS CORP
POPULAR INC
PORTLAND GEN ELEC CO .
POST HOLDINGS INC ..

PROCTER & GAMBLE CO
PRIVIA HEALTH GROUP ..
PROGRESSIVE CORP
PROGYNY INC ...
PROLOGIS INC ...
PURE STORAGE INC
QUALCOMM  INC
QUANTA SERVICES INC ..

COMMON STK .

09/18/2024
08/02/2024
09/16/2024
09/16/2024
09/17/2024
09/16/2024
09/06/2024
09/09/2024
08/28/2024
08/13/2024
07/29/2024
09/16/2024
08/27/2024
09/17/2024
09/17/2024
09/17/2024
07/17/2024

...09/10/2024
...00/17/2024

09/23/2024
09/17/2024
09/17/2024
09/16/2024

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 ...

..18,416.000 |....

..6,178.000 |.

..9,204.000 |
..3,771.000 |
.29,419.000 |
2,205.000 |.
..... 6,372.000 |....
..... 6,174.000 |....
..... 3,792.000 |....

..861,133 |.
..665,423 |.
.. 198,548 |.
..583,008 |.
.. 155,374 |.
,068,095 |.




2103

STATEMENT AS OF SEPTEMBER 30, 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
75700L-10-8 ......... RED ROCK RESORTS ...eeeeeeeeeennieeeeeeenieeeeeennnaeeeeennnaseeeennnneseeennnnneseeernnnnnneeennnnnnes | connieneennnnns Joonnad 09/13/2024 ..... 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 5,080.000 |.... 272,861 |.
758750-10-3 ......... REGAL BELOIT CORP ...vvvviiieeciiiii e et ersni s e ennnn s e sesnnnnsessennns | cennnnneeeennns founnd 08/08/2024 ..... 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 2,437.000 |.... 374,981 |.
75886F-10-7 ......... REGENERON PHARMCTCLS .. e e eeee e e e eeen s e e e een e e e e e e e e e e mnne e e e e emnn e e e eeennnnneeeeennn | cvnssenennennnn Jonnnd 09/17/2024 ..... ZERO STAGE CAPITAL ... ... 18,821 |.
759351-60-4 ......... REINSURANCE GROUP AMER IN ..eeviieiiiiiiiiis i ciiiiis s esrerni s scnnnis s cnnnnssessnnnnns | cennnnneneennns foannd 08/13/2024 ..... ZERO STAGE CAPITAL ... ... 78,149 |
75970E-10-7 ......... RENASANT CORP ... e et e e e eeene e e e e e e e e e e e e e e e e e e e s e e e e e nnnn e e e e emnnnneeeennnnnnneeennnn | cvnsieneeesnnnn Jonnad 07/30/2024 ..... ZERO STAGE CAPITAL ...
761152-10-7 ......... 2o U [PUURRRSUUUURRRR RN 08/13/2024 ..... ZERO STAGE CAPITAL ...
76155X-10-0 ......... REVOLUTION MEDICIN ...eeeeeeeie e e e eeeiee e e eeeeie e e eeee e e e eenne e e e eennnn e e e eennnneeeeennnnnneees | cvnnneneenennns Joennnd 07/17/2024 ..... ZERO STAGE CAPITAL ...
76169C-10-0 ......... REXFORD INDUSTRIAL .vvenieiiiiiiieseciiiis e et ennni s cnnni e sennna e s ssnnnnnnes | cennnnneeeeenns founnd 09/17/2024 ..... ZERO STAGE CAPITAL ...
76171L-10-6 ......... REYNOLDS CONSUMER 08/06/2024 ..... ZERO STAGE CAPITAL ...
770323-10-3 . ..| ROBERT HALF INTL INC . 07/17/2024 ZERO STAGE CAPITAL
77313F-10-6 . ..| ROCKET PHARMACEUTICA .... 07/26/2024 ZERO STAGE CAPITAL
776696-10-6 . .| ROPER INDUSTRIES INC COMMON STK . 08/06/2024 ZERO STAGE CAPITAL N
780287-10-8 ......... ROYAL GOLD INC ...eeeeeeeieeeeeenee e e e e e e e e e eeeee e e e e e nne e e e e e ennne e e eeennnneeeeennnnnnneeennnnns | conninnnessnnnn Jonnnd 08/06/2024 ..... ZERO STAGE CAPITAL ... ... 13,018 |.
78351F-10-7 ......... RYAN SPECIALTY HLD ..eiiiiiiiiiiiiiii et srsnni s ennnnnnneseens | cennnnneeeeenns fonand 09/23/2024 ... ZERO STAGE CAPITAL ... 601,628 |.
78377T-10-7 ......... RYMAN HOSPITALITY et e et e eee e e e e e e e e e e e e e e e nnn e e e eennnnnneeeennnn | cvnnnineennnnns Joennnd 06/28/2024 ..... ZERO STAGE CAPITAL ... 175,333 |
78409V-10-4 ......... ES T I RN IPURRRSUUUURR RPN 09/17/2024 ..... ZERO STAGE CAPITAL ... . 17,138 |.
784117-10-3 ......... SEI INVESTMENTS COMPANY ....eeeeeieeeeeeeeie e e eeeree e e e e eeeee e e e eeennee e e eeennnaeeeeennnnneeeennnns | cvnnnenenennnnn Jonnnd 09/10/2024 ..... ZERO STAGE CAPITAL ...
78440X-88-7 ......... SL GREEN RLTY CORP ....uiiiiieiiiiiiiiiriis e seeiiis s rinsis s s srnnn s s ssnnnn s s s snnnnnsssssnnnnnnsees | cennnnneneeenns founnd 08/30/2024 ..... ZERO STAGE CAPITAL ...
79466L-30-2 ......... SALESFORCE COM INC ..o eeeeeee e e e e eee e e e e e e e e e e e e e e e e e e ennn e e e e ennnneeeennnnnnes | cvnnsenensnnnnn Jonnnd 09/17/2024 ..... ZERO STAGE CAPITAL ...
805111-10-1 E T U U RN 07/17/2024 ..... ZERO STAGE CAPITAL ... .. 35,294.000 |....
806407-10-2 . ..| HENRY SCHEIN INC 08/20/2024 ZERO STAGE CAPITAL ..400.000 |.
80689H-10-2 . ..| SCHNEIDER NATL INC W . 06/28/2024 ZERO STAGE CAPITAL .22,568.000 |.
808513-10-5 . ..| THE CHARLES SCHWAB . 09/17/2024 ZERO STAGE CAPITAL .. 6,441.000 |.
808625-10-7 . ..| SCIENCE APLCTNS INTL . ZERO STAGE CAPITAL 2,542.000 |. . N
816850-10-1 . .| SEMTECH CORP ... ZERO STAGE CAPITAL .. 7,782.000 |. .. 360,972 |.
81762P-10-2 ......... SERVICENOW INC .. senna s sennnnn e seennns | cennnneeeeeenns [ouand 09/17/2024 ..... ZERO STAGE CAPITAL ... .. 11,940 |.
819047-10-1 ......... SHAKE SHACK INC ...eeeeeeeee e e e et e e et e e e e e e e e e e e e e ennne e e e eemnnneeeeennnnnneeeennnn | cvvnneneesnnnnn Jonnnd 08/21/2024 ..... ZERO STAGE CAPITAL ...
824348-10-6 ......... SHERWIN WILLTAMS €O ..vvvviiiiiiiiiiiie st ssrsni s renni e nnnn s snnnnnnnnnens | cennnnneeeeenns founnd 08/13/2024 ..... ZERO STAGE CAPITAL ...
824891-10-7 ......... SHOALS TECHNOLOGIES ... eeeeete e e e e e e e e e e e e e e e e e e e mna e e e e e nnn e eeennnnns | cvnnninensnnnns Jonnnd 09/04/2024 ..... ZERO STAGE CAPITAL ...
826919-10-2 ......... SILICON LABORATORIES INC ..vvvvieiiiininiiiiiiiiiiieeceiii e e cenni e s cnnnis s e eesninnseesennnnnneees | cennnnneeeennns fonnnd 08/01/2024 ..... ZERO STAGE CAPITAL ...
82836G-10-2 SILVERBOW RESOURCES 07/12/2024 ..... ZERO STAGE CAPITAL ...
829073-10-5 . ..| SIMPSON MANUFACTURIN . 08/20/2024 ZERO STAGE CAPITAL ..800.000 |.
82983N-10-8 . ..| SITIO ROYALTIES CORP . 09/19/2024 ZERO STAGE CAPITAL .. 3,070.000 |.
830830-10-5 . .| SKYLINE CORP ........ 09/06/2024 ZERO STAGE CAPITAL 1,739.000 |.
830940-10-2 . ..| SKYWARD SPECIALTY IN . 08/06/2024 ZERO STAGE CAPITAL ..300.000 |.
83207R-10-7 . .| SMITH DOUGLAS HOMES .. 07/01/2024 ZERO STAGE CAPITAL .. 3,826.000 |.
834203-30-9 ......... SOLENO THERAPEUTICS 09/16/2024 ..... 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 2,788.000 |....
835495-10-2 ......... SONOCO PRODUCTS CO COMMON STK ... 06/25/2024 ..... ZERO STAGE CAPITAL ... ....15,863.000 |....
84265V-10-5 ......... SOUTHERN COPPER CORP ......eeeeeeieeeeeeenie e e eeeenn e e e e eenne e e e eennnn e e e eennnnneeeeennnnnneeeennnnns | censeneensnnns Jonnnd 06/25/2024 ..... 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 3,719.000 |....
847215-10-0 ......... B PR IPUURRRSUUUURR RN 08/06/2024 ..... ZERO STAGE CAPITAL ...
84857L-10-1 ......... SPIRE INC . eeeeee e et e e e e e e e e e e e e e e e ennn e e e e e nnnn e e e ernnnnneeeennnnnneneens | riiineeennnen Jeonnd 08/16/2024 ..... ZERO STAGE CAPITAL ... .
852081-10-2 ......... SPROUTS FMRS MKT | et ereni s ennan s snnnnnnees | cennnnneeeeenns [ounnd 07/26/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 5,858.000 |.... N
85225A-10-7 ......... SQUARESPACE ...07/08/2024 ..... 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 4,469.000 |.... 195,202 |
85914M-10-7 ......... STEPSTONE GROUP INC .. ...08/09/2024 ... 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 3,685.000 |.... 183,792 |.
860630-10-2 . .| STIFEL FINL CORP ... 07/19/2024 ZERO STAGE CAPITAL ..2,030.000 |. 169,444 |.
861896-10-8 . ..| STONEX GROUP INC 08/06/2024 ZERO STAGE CAPITAL ..500.000 |. 37,402 |.
863667-10-1 . .| STRYKER CORP ...... 09/17/2024 ZERO STAGE CAPITAL ..2,770.000 |. 944,963 |.
86366E-10-6 ......... STRUCTURE THERAPEUTICS INC ...iiieeeuniiiiinnniiiiiinniniiiiinnnssssiesnnnssesrsssnnssnssnsssnnsnssenes | sessnnneeesenns |ousnnd 08/22/2024 ..... ZERO STAGE CAPITAL ... 600.000 |.... ... 24,228 |.
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86614G-10-1 ......... SUMMIT MIDSTREAM CRP ...eeeeeeeeeeeeene e e e e eene e e e e eeene e e e eemnnn e e e eernnneeeeeennnneeeennnnnnnees | cvnneneenennnn Jonnnd 08/01/2024 ..... CORPORATE REORG ....18,021.000 |.... 685,699 |.
867710-10-5 ......... BSOS RR PURRRRUURRR RN 08/22/2024 ..... ZERO STAGE CAPITAL ... ... 47,724.000 |.... 820,651 |.
86881A-10-0 ......... SURGERY PARTNERS .....eeeeeetieeeeeeenee e e e eeenn s e e e eenn e s e e eennnn e e e eennnneeesennnnneeeennnnnnnees | conniineenennns Jonnnd 08/19/2024 ..... 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 3,055.000 |....
870430-10-8 ......... SWEETGREEN INC ...eeeiiiiieciiii et ernn s ennni e sennna s ssnnnnnnes | cennnnneeeennns [ouand 09/05/2024 ..... ZERO STAGE CAPITAL ... ..13,648.000 |....

..... 1,287.000 |....

87167D-10-9 ......... SYNAPTICS INC «.eveeeeeeeetee e e inneees | reeeeesnnins [eeeed 09/23/2024 ..... ZERO STAGE CAPITAL ...

87161C-50-1 ......... SYNOVUS FINL CORP ..eeeeeiiiieee ettt sinnn e e e e snnes | eeeeeessnines [oned 07/18/2024 ..... ZERO STAGE CAPITAL ... ....10,590.000 |....
8716201-10-0 ......... TD SYNNEX CORPORATIO ....eieeeeeiiiie e et einieeeees | rvereessniins [eeeed 09/19/2024 ..... ZERO STAGE CAPITAL .ot e ees foeeeeeeeiieee e e e 4,470.000 |....
87164F-10-5 ......... IS 0 PP [RTTDE N RO 07/17/2024 ... 4 O 0 N 2,317.000 |....
871820-10-7 ......... SYSCO CORP 07/17/2024 ..... ZERO STAGE CAPITAL ... ..4,278.000 |....

872540-10-9 . .| TJX COMPANIES INC 09/17/2024 ZERO STAGE CAPITAL ..260.000 |.
87256C-10-1 . ..| TKO GROUP HOLDINGS . 07/31/2024 ZERO STAGE CAPITAL ..5563.000 |.
872590-10-4 . ..|T-MOBILE US INC .. 09/10/2024 ZERO STAGE CAPITAL ..462.000 |.
87612E-10-6 ......... TARGET CORP ..ttt ettt ettt ine e e e ssnnee e e e | rreeeessniins [eeeed 07/17/2024 ..... ZERO STAGE CAPITAL ... 400.000 |....
879369-10-6 ......... L= PP [RTTRDE N RO 09/19/2024 ..... ZERO STAGE CAPITAL ...

88025U-10-9 ......... 10X GENOMICS INC .. eenns | ceiineneennn ol 06/25/2024 ..... ZERO STAGE CAPITAL ...

880320-10-9 ......... L2 L PPN [ETTTUU N RO 08/29/2024 ..... ZERO STAGE CAPITAL ...

88033G-40-7 ......... TENET HEALTHCARE ... 09/10/2024 ..... ZERO STAGE CAPITAL ...

88160R-10-1 ......... TESLA INC 09/17/2024 ..... ZERO STAGE CAPITAL ...

881626-10-3 ......... TETRA TECH INC ... 09/17/2024 ..... ZERO STAGE CAPITAL ...

882508-10-4 TEXAS INSTRS INC 09/17/2024 ..... VARIOUS

882681-10-9 .
883203-10-1 .

..| TEXAS ROADHOUSE INC
..| TEXTRON INC ...
.| THERMO ELECTRON CORP .

09/10/2024
09/16/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

883556-10-2 . . 09/17/2024 ZERO STAGE CAPITAL
88579Y-10-1 . ..| 3 COMPANY ..... ZERO STAGE CAPITAL
88642R-10-9 . ..| TIDEWATER INC . ZERO STAGE CAPITAL
89055F-10-3 ......... TOPBUILD CORP ...eeeeeiiiteee e ettt e e e ssnnneeaes | enneeesssnnns [oeed 09/10/2024 ..... ZERO STAGE CAPITAL ...
892356-10-6 ......... TRACTOR SUPPLY COMPANY ...t | rveeeeeeniins [eeeed 09/17/2024 ..... ZERO STAGE CAPITAL ...
892672-10-6 ......... TRADENEB MARKETS | +.eiieieiiiiiies ittt siinne e sinns | eeeeeensnieee [oend 07/17/2024 ... ZERO STAGE CAPITAL ...
89400J-10-7 ......... TRANSUNITON e ennee e ennes | rreeeessniins [eeeed 07/25/2024 ..... ZERO STAGE CAPITAL ...

89417E-10-9 ......... THE TRAVELERS COS INC
89531P-10-5 TREX COMPANY INC

...... 09/17/2024 .....[ZERO STAGE CAPITAL ...

...... 06/25/2024 .....[ZERO STAGE CAPITAL ... 948.000 |....

896239-10-0 . ..| TRIMBLE NAVIGATION LTD COMMON STK . 09/10/2024 ZERO STAGE CAPITAL .18,925.000 |.

896288-10-7 . ..| TRINET GROUP INC COMMON STK . 09/16/2024 ZERO STAGE CAPITAL ..2,777.000 |

898202-10-6 . ..| TRUPANION INC ............. 09/19/2024 ZERO STAGE CAPITAL 7,342.000 |.

898320-10-9 . ..| TRUIST FINANCIAL COR . 09/17/2024 ZERO STAGE CAPITAL 3,939.000 |. .
902494-10-3 . ..| TYSON FOODS INC .. 09/16/2024 ZERO STAGE CAPITAL .. 3,400.000 | . K
902788-10-8 ......... UMB FINL CORP ...t e e e e e ennnes | rneeeeseniins [eeeed 08/05/2024 ..... ZERO STAGE CAPITAL .o e e e es feeeee e e e e e 4,835.000 |.... 464,737 |.

903531-10-0 ......... UBER TECHNOLOGIES
904000-10-8 ......... ULTRAGENYX PHARMAC ...
907818-10-8 ......... UNION PAC CORP
911312-10-6 ......... UNITED PARCEL SERVICE ...
91307C-10-2 ......... UNITED THERAPEUTICS

...... 08/13/2024 .....[ZERO STAGE CAPITAL ...
...... 07/17/2024 .....|ZERO STAGE CAPITAL ...
...... 09/17/2024 .....[ZERO STAGE CAPITAL ...
...... 08/13/2024 .....[ZERO STAGE CAPITAL ...
...... 08/13/2024 .....[ZERO STAGE CAPITAL ...

... 74,442 |.

91324P-10-2 ......... UNITEDHEALTH GROUP INC ... ...00/17/2024 ..... VARTOUS .ttt e e et e e e ann e e e e e [eeeeeeaeiee e e e e 7,707.000 |....

913903-10-0 ......... UNIVERSAL HLTH SVCS INC ... ...00/16/2024 ..... ZERO STAGE CAPITAL ... 800.000 |.... 188,429 |.
916896-10-3 . .| URANIUM ENERGY CORP .. 09/23/2024 ZERO STAGE CAPITAL .27,176.000 | .. 140,324 |.
919794-10-7 . .. | VALLEY NATL BANCORP 09/18/2024 ZERO STAGE CAPITAL . 39,404.000 |. ..360,788 |.
92189F-81-7 . .| VANECK VECTORS ... 07/26/2024 ZERO STAGE CAPITAL .28,100.000 |

922042-74-2 ......... | VANGUARD INTL ...eeiiiiiuuriiiiiiiiiiiiieiiiiiiiiie et ettt ettt e e essiie e e essiiieeeesssiieneeenes | eennieeeennnns [onnd 09/06/2024 ..... ZERO STAGE CAPITAL ... ..29,903.000 |....




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

61103

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
922436-10-8 ......... VAXCYTE INC 09/05/2024 ..... ZERO STAGE CAPITAL ... .. 2,248.000 |....
92343V-10-4 ......... VERIZON COMMUNICATIONS .... 09/17/2024 ..... ZERO STAGE CAPITAL ... 518.000 |....
92346J-10-8 ......... VERICEL CORP 08/20/2024 ..... ZERO STAGE CAPITAL ...
92532F-10-0 ......... VERTEX PHARMACEUTICALS INC ~ COMMON STK ... 09/17/2024 ..... ZERO STAGE CAPITAL ...
927631-10-3 ......... VIPSHOP HLDGS LTD .. 08/20/2024 ..... ZERO STAGE CAPITAL ...
927959-10-6 ......... VIPER ENERGY INC ... 07/17/2024 ..... ZERO STAGE CAPITAL ...
92826C-83-9 ......... VISA INC 07/17/2024 ..... ZERO STAGE CAPITAL ...
92839U-20-6 ......... VISTEON CORP 09/19/2024 ..... ZERO STAGE CAPITAL ...
928460-10-7 ......... THE VITA COCO COMPAN ... 09/23/2024 ..... ZERO STAGE CAPITAL ...
92847W-10-3 . .| VITAL FARMS INC .... 09/19/2024 ZERO STAGE CAPITAL ..6,711.000 |.
928881-10-1 . ..| VONTIER CORPORATION .. 08/13/2024 ZERO STAGE CAPITAL .10,177.000 |.
92939U-10-6 . .| WEC ENERGY GROUP INC ... 08/13/2024 ZERO STAGE CAPITAL .18,137.000 |.

929740-10-8 ......... WABTEC CORP COMMON STK .
94106L-10-9 ......... WASTE MANAGEMENT INC
947890-10-9 ......... WEBSTER FINANCIAL CORP COMMON STK .

09/17/2024 ..... ZERO STAGE CAPITAL ...
...... 09/17/2024 .....|ZERO STAGE CAPITAL ...
...... 07/18/2024 .....[ZERO STAGE CAPITAL ...

..... 5,306.000 |....
..... 3,778.000 |....

95040Q-10-4 ......... WELLTONER INC oottt snnnee e e e | eeneeesaninees [oeed 08/29/2024 ..... ...110,000.000 |....
957638-10-9 ......... WESTERN ALLIANCE BCP ...eeeeeeeiiiiie e ettt eeineeeeeees | vveeeessniins [ereed 07/29/2024 ..... ZERO STAGE CAPITAL ... ....50,560.000 |....
971378-10-4 ......... WILLSCOT MOBILE MINT .eeeviiieeeeiiiiee ettt ssinee e ssiinnees | eeeeeessnnees [oend 09/17/2024 ..... 4 O O N 9,761.000 |....
974637-10-0 ......... WINNEBAGO INDS INC ..veeeeeeeiiiiie et | rveeeeeeniins [eeeed 08/07/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 3,817.000 |....
97717P-10-4 WISDOMTREE  INC 07/30/2024 ..... ZERO STAGE CAPITAL ... ....35,187.000 |....

983134-10-7 .
983898-10-0 .
984017-10-3 .

.. | WYNN RESORTS LTD
..| XCEL ENERGY INC ..
.| XENIA HOTELS & RESOR .
L[ XYLEM INC ...

08/13/2024
09/17/2024
09/04/2024

ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
ZERO STAGE CAPITAL

..6,266.000 |
..238.000 |.
.30,388.000 |

98419M-10-0 . . ZERO STAGE CAPITAL

98850P-10-9 . ..| YUM CHINA HOLDINGS INC COMMON STK . ZERO STAGE CAPITAL

989207-10-5 ......... ZEBRA TECHNOLOGIES CORP.= CL A .evviiieiiiiiiiie ettt seiinnees | eeeeeenniies [onnd 09/10/2024 ..... ZERO STAGE CAPITAL ... 520,785 |.
98937L-10-5 ......... ZENAS BIOPHARMA INC ..o esiiee e e | rreeeeseiins [eeed 09/13/2024 ..... ZERO STAGE CAPITAL ... .. 145,622 |.
98954M-10-1 ......... AL TR [ETTPDE N RO 08/01/2024 ..... ZERO STAGE CAPITAL ...

989540-20-0 ......... ZILLOW GROUP INC .ottt einnneeees | eveeeessniins [eeeed 08/01/2024 ..... ZERO STAGE CAPITAL ...

98956P-10-2 ......... ZIMMER HOLDINGS INC. .eveieiiiiiiieeiiiiiiiie sttt sinneeeessins | eeeeeessnnes [oend 07/25/2024 ..... ....49,440.000 |....
98980L-10-1 Z0OM VIDEQ COMMUNICA ... ennes | rveeeeseniins [eeeed 08/06/2024 ..... ZERO STAGE CAPITAL et e e eineeees foeeeeeeeiiee e e e 1,900.000 |.... 107,174 |.
000000-00-0 . ..|MILLICOM INTL CELL 09/10/2024 ZERO STAGE CAPITAL .41,206.000 |. 1,101,893 |.
G1110E-10-7 . ..|BIOHAVEN LTD ... 09/23/2024 ZERO STAGE CAPITAL .. 5,417.000 |. ..262,048 |.
625457-10-5 . .| CREDO TECHNOLOGY GROUP HOLDI 09/09/2024 ZERO STAGE CAPITAL . 27,942.000 |. L 743,771 |.
63323L-10-0 . ..|FABRINET ..... 09/06/2024 ZERO STAGE CAPITAL 2,393.000 |. ..518,326 |.
63421J-10-6 . .. | FERGUSON PLC 07/17/2024 ZERO STAGE CAPITAL 3,454.000 |. .. 731,922 |.
(G3934V-10-9 ......... GENIUS SPORTS ....eeeeeeeiieie et e e ennneeeees | eneeeessniins [eeeed 09/13/2024 ..... ZERO STAGE CAPITAL .o e e e es feeeee e e e e e 9,566.000 |.... ... 65,267 |.
(G4740B-10-5 ......... ICHOR HOLDINGS LTD .eeeiiiiieeieiiiiiie ettt e e e ssnnnnnees [ ceeeesniineees [ 08/06/2024 ..... ZERO STAGE CAPITAL ... ....15,585.000 |....

654950-10-3 ......... LINDE PLC ettt ennneeeees | rreeeeseniins [ened 09/17/2024 ..... ZERO STAGE CAPITAL ...

G6095L-10-9 ......... I PP [ETSRDE N PO 09/17/2024 ..... ZERO STAGE CAPITAL ...

665431-12-7 ......... NOBLE TND .o enneeeees | rreeeeseniins [eeed 09/04/2024 ..... CORPORATE REORG

G6683N-10-3 ......... NU HOLDINGS LTD/CAYMAN ISL-A .. 09/10/2024 ..... ZERO STAGE CAPITAL ...

G74966-10-3 ......... RENAISSANCE RE HLDGS LTD ...08/06/2024 ..... ZERO STAGE CAPITAL ...
(87264-10-0 ......... TECNOGLASS INC ... ...00/06/2024 ..... VARIOUS ....21,186.000 |....
(9460G-10-1 . ..| VALARIS LIMITED . 07/15/2024 ZERO STAGE CAPITAL ..3,020.000 |
L8681T-10-2 . ..| SPOTIFY TECHNOLOGY . 08/13/2024 ZERO STAGE CAPITAL .. 1,379.000 |.
008474-10-8 . ..| AGNICO-EAGLE MINES 08/15/2024 ZERO STAGE CAPITAL .14,031.000 |
019456-10-2 ......... L I PP P PP PP PP PPPPPPRIN IRTTTTPPPPPPTPPPO VPR 09/19/2024 ..... ZERO STAGE CAPITAL ... ....21,888.000 |....
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021361-10-0 ......... ALTAGAS LTD e ee e e ettt 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 e nnnn e e e e ennnnneeeeennnnnneeeennnnns | crnniinenesnnnn Jeonnnd 09/04/2024 ..... 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 4,682.000 |....
046789-40-0 ......... LA PPN IPURRRSUUUURR RN 08/06/2024 ..... ZERO STAGE CAPITAL ... ....12,588.000 |....
067901-10-8 ......... BARRICK GOLD CORP ......eeeeeenneeeemnnnaeeeeennnaeeeeennnneeeeemnnnnaeeeernnnnnneeennnnnnaseennnnnneees | connieneneennnn Jonnnd 07/11/2024 ..... ZERO STAGE CAPITAL ... ....19,611.000 |....
096631-10-6 ......... L PO RN 09/06/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 7,256.000 |....
13321L-10-8 ......... CAMECO CORP .....eeeeeeeeeeeeeeene e e e eemne e e e e eenee e e e eemnnneeeeeennnneeeeennnnnneeeennnnnneeeennnnns | covnieneensennn Jonnnd 08/08/2024 ..... 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 9,430.000 |....
136375-10-2 ......... CANADIAN NATL RY €0 ..veeieriiiieieiiiii e cccii e s e s esni e sennna s s snnnan e s ssennnnneess | eennnneeeesnnns founnd 08/09/2024 ..... 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 6,638.000 |.... N
290876-10-1 ......... EMERA INC <.t e ettt e e e e e e e e e e e e nee e s e e ernnn e e e ernnn e e eennnnnneeeennnnns | cerieneeeennnn Jeonnd 08/19/2024 ..... 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 3,509.000 |.... 127,445 |.
349553-10-7 ......... FORTIS INC .. R N 08/15/2024 ..... ZERO STAGE CAPITAL ... ... 12,467.000 |.... 539,581 |.
387437-11-4 ......... GRANITE REAL ESTATE N - 08/26/2024 ..... 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 4,346.000 |.... .. 245,085 |.
45075E-10-4 . ..| IA FINANCIAL CORP INC COMMON STK . 09/19/2024 ZERO STAGE CAPITAL 1,144.000 |. 91,882 |.
49410M-10-2 . .| KILLAM APARTMENT ... 09/19/2024 ZERO STAGE CAPITAL .60,920.000 |. .. 939,520 |.
550021-10-9 . ..| LULULEMON ATHLETICA INC COMMON STK . 09/18/2024 ZERO STAGE CAPITAL .. 3,711.000 |. ..983,619 |.
67077M-10-8 ......... NUTRIEN LTD 09/12/2024 ..... ZERO STAGE CAPITAL ... 5,953.000 |.... 373,135 |.
683715-10-6 ......... OPEN TEXT CORP U RN 08/21/2024 ..... 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 3,319.000 |.... 106,517 |.
706327-10-3 ......... PEMBINA PIPELINE ... UV R 08/20/2024 ..... 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 3,181.000 |.... 121,136 |.
74167P-10-8 ......... COTT CORP ... U 09/19/2024 ..... 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 3,055.000 |.... 104,888 |.
749350-10-7 ......... RB GLOBAL ... R 07/31/2024 ..... ZERO STAGE CAPITAL ... 194,325 |.
775109-20-0 ......... ROGERS COMMUNICATIONS U R 09/04/2024 ..... ZERO STAGE CAPITAL ... 188,344 |.
87241L-10-9 ......... TFI INTERNAT |ONAL N - 08/07/2024 ..... ZERO STAGE CAPITAL ... 145,268 |.
891160-50-9 TORONTO DOMINION BK ONT .eevvineeiiiiiiie et eevni e nnnni e s cnnnineees | eennnnneneennns foannd 09/05/2024 ..... ZERO STAGE CAPITAL ... ..635,618 |.
89346D-10-7 . ..| TRANSALTA CORP ............ 08/15/2024 ZERO STAGE CAPITAL 51,185 |.
961148-50-9 . ..| WESTON GEORGE LTD COMMON STK . 08/06/2024 ZERO STAGE CAPITAL 72,201 |.
000000-00-0 . ..|BRIT AMER TOBACCO .. 07/25/2024 ZERO STAGE CAPITAL
05523R-10-7 . ..|BAE SYS PLC .... ZERO STAGE CAPITAL
000000-00-0 . ..|LLOYDS BANKING GROUP PLC COMMON STK . . ZERO STAGE CAPITAL
114813-10-8 ......... BROTHER INDUSTRIES COMMON STK ... U RN 08/20/2024 ..... 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 2,700.000 |....
000000-00-0 ......... GOLAR LNG COMMON STK JUTTR SO 08/06/2024 ..... 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 3,303.000 |....
000000-00-0 ......... TOWER SEMICONDUCTOR LTD COMMON STK . P RN 06/26/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 1,966.000 |....
000000-00-0 ......... KINGF ISHER .. UV R 08/06/2024 ..... ZERO STAGE CAPITAL ... ... 22,277.000 |....
3773311-20-4 ......... P RN 08/20/2024 ..... ZERO STAGE CAPITAL ... ....12,117.000 |.... . N
000000-00-0 N - 08/02/2024 ..... 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 1,936.000 |.... 308,256 |.
000000-00-0 . ..|PUBLICIS GROUP SA 08/30/2024 ZERO STAGE CAPITAL .16,026.000 |. ,766,261 |.
438090-80-5 . ..|HON HAI PRECISION 08/05/2024 ZERO STAGE CAPITAL .24,834.000 |. .. 290,402 |.
000000-00-0 . ..| DANSKE BANK A/S .. 07/25/2024 ZERO STAGE CAPITAL 8,224.000 |. .. 251,960 |.
000000-00-0 . ..| CONTINENTAL AG 09/11/2024 ZERO STAGE CAPITAL 1,290.000 |. 74,417 |
000000-00-0 . ..| TELENOR GROUP . . 08/07/2024 ZERO STAGE CAPITAL .. 7,403.000 |.
48581R-20-5 ......... KASPI KZ JSC ... JUTTR AU 09/20/2024 ..... 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 8,238.000 |.... .
000000-00-0 ......... HENKEL AG&CO. KGAA ... U RN 06/21/2024 ..... 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 1,346.000 |.... 105,610 |.
000000-00-0 ......... HE | DELBERGCEMENT UV R 08/27/2024 ..... 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 1,598.000 |.... 166,355 |.
000000-00-0 ......... FRESENIUS MED CARE . U 09/05/2024 ..... ZERO STAGE CAPITAL ... ....24,726.000 |.... 955,69 |.
000000-00-0 ......... MUENCHENER RUECKVE . UV R 06/21/2024 ..... 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 1,641.000 |.... 816,230 |.
000000-00-0 ......... SANOF | U RN 08/28/2024 ..... ZERO STAGE CAPITAL .evvviiniieiiiiiis e et et e e s e aana e e s e ennan s e e sennnn [oeeeernnnnnenssnnannns 4,828.000 |.... ..539,871 |.
000000-00-0 ......... HENNES & MAWRITZ ... UV R 08/06/2024 ..... 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 4,276.000 |.... ... 63,873 |.
000000-00-0 ......... SIEMENS AG B - 07/31/2024 ..... 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 7,087.000 |.... ,310,635 |.
000000-00-0 . ..|DEUTSCHE TELEKOM 09/17/2024 ZERO STAGE CAPITAL .41,119.000 |. 1,134,377 |.
000000-00-0 . .| INFINEON TECHNOLOG . 06/28/2024 ZERO STAGE CAPITAL .45,240.000 |. 1,663,150 |.
000000-00-0 . ..[NOKIA OYJ ......... . 09/20/2024 ZERO STAGE CAPITAL 116,063.000 |. .. 463,094 |.
000000-00-0 ......... AISIN CORPORATION .. i 07/12/2024 ..... ZERO STAGE CAPITAL .ivuuuuniiiiiuuesiiiiiuuussssieuusissesseessusesseeennnsseeseasnssseesessnnnssesrensns  |sesesresnnnseesennnnnns 2,300.000 |.... ... 76,962 |.
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000000-00-0 ......... AJINOMOTO CO INC ... B.. 08/07/2024 ..... 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 9,200.000 |....
000000-00-0 ......... SINGAPORE TECH ENG . B.. 08/20/2024 ..... ZERO STAGE CAPITAL ... ....18,700.000 |....
606822-10-4 ......... MITSUBISHI UFJ FINL .. D.. 08/06/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 07/29/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 06/26/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... CANON ELECTRONICS .. B.. 08/06/2024 ..... ZERO STAGE CAPITAL ... .
000000-00-0 ......... COWAY CO LTD B.. 09/12/2024 ..... ZERO STAGE CAPITAL ... 6,525.000 |....
000000-00-0 ......... KT&G CORPORATION B.. 08/07/2024 ..... ZERO STAGE CAPITAL ... ....17,387.000 |....
000000-00-0 ......... COMPUTERSHARE LTD B.. 07/10/2024 ..... 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 7,387.000 |....
000000-00-0 . ..| CENTRAL JAPAN RLWY . B.. 08/06/2024 ZERO STAGE CAPITAL .51,300.000 |.
000000-00-0 . ..|REA GROUP LTD . B.. 07/24/2024 ZERO STAGE CAPITAL ..664.000 |.
000000-00-0 . ..|KDDI CORP ... B.. 08/08/2024 ZERO STAGE CAPITAL .29,100.000 |.
000000-00-0 ......... OTSUKA CORP . B.. 08/20/2024 ..... 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 2,800.000 |....
000000-00-0 ......... PAN PACIFIC INTL H ... B.. 08/30/2024 ..... ZERO STAGE CAPITAL ... ....34,100.000 |....
000000-00-0 ......... DISCO CORPORATION B.. 09/20/2024 ..... 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 1,500.000 |....
000000-00-0 ......... EAST JAPAN RAILWAY ... B.. 08/08/2024 ..... ZERO STAGE CAPITAL ... ....38,100.000 |....
000000-00-0 ......... SINGAPORE EXCHANGE ... B.. 08/21/2024 ..... ZERO STAGE CAPITAL ... ....10,200.000 |....
000000-00-0 B.. 08/09/2024 ..... 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 3,000.000 |.... N
000000-00-0 ......... FAST RETAILING CO .. B.. 08/06/2024 ..... 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 3,300.000 |.... 920,835 |.
000000-00-0 MITSUBISHI UFJ FIN . B.. 08/06/2024 ..... ZERO STAGE CAPITAL ... ....20,900.000 |.... 195,311 |.
000000-00-0 . ..|FUJI FILM HLD CORP . B.. 06/25/2024 ZERO STAGE CAPITAL .13,600.000 |. .. 310,957 |.
000000-00-0 . ..|FUJIKURA ..... B.. 08/20/2024 ZERO STAGE CAPITAL .. 2,400.000 |.
000000-00-0 . ..|NOMURA RESEARCH IN . B.. 07/30/2024 ZERO STAGE CAPITAL .. 4,400.000 |.
000000-00-0 . ..|HAMAMATSU PHOTONIC . B.. ZERO STAGE CAPITAL .40,700.000 |.
000000-00-0 . ..|HANKYU HANSHIN HLD . B.. ZERO STAGE CAPITAL .. 2,700.000 |.
000000-00-0 ......... SUMITOMO MITSUI TR ... B.. 08/29/2024 ..... 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 5,500.000 |....
000000-00-0 ......... POWER ASSETS HLDGS . B.. 08/06/2024 ..... ZERO STAGE CAPITAL ... ....13,500.000 |....
000000-00-0 ......... HON HAI PRECISION .. B.. 07/22/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 08/05/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... HYUNDA| MOTOR CO . 09/04/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 PHOENIX FINANCE LTD COMMON STK . B.. 09/23/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 . ..| KANDENKO CO ... B.. 08/06/2024 ZERO STAGE CAPITAL
000000-00-0 . ..|KAO CORP ..... B.. 06/26/2024 ZERO STAGE CAPITAL N
000000-00-0 . ..|KOREA ELEC POWER B.. 06/28/2024 ZERO STAGE CAPITAL .56,003.000 |.
000000-00-0 . ..| KONAMI GROUP CORP .. B.. 07/29/2024 ZERO STAGE CAPITAL .. 2,700.000 |.
000000-00-0 . ..|KONICA MINOLTA INC . B.. 08/01/2024 ZERO STAGE CAPITAL .26,400.000 |.
000000-00-0 ......... KYUSHU ELEC PONER B.. 08/20/2024 ..... 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 4,900.000 |....
000000-00-0 ......... SUMITOMO MITSUI FG . B.. 08/09/2024 ..... ZERO STAGE CAPITAL ... ....14,700.000 |....
000000-00-0 ......... CREDIT SAISON CO ... B.. 07/10/2024 ..... 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 3,700.000 |....
000000-00-0 ......... MITSUBISHI HVY IND . B.. 08/29/2024 ..... ZERO STAGE CAPITAL ... ....38,600.000 [....
000000-00-0 ......... F IRSTRAND B.. 09/19/2024 ..... ZERO STAGE CAPITAL ... ....56,263.000 |....
000000-00-0 ......... NANKAI ELEC RAIL ... B.. 08/27/2024 ..... ZERO STAGE CAPITAL ... ....18,800.000 |....
000000-00-0 ......... NINTENDO CO B.. 09/12/2024 ..... ZERO STAGE CAPITAL ... ....14,300.000 |....
000000-00-0 ......... NEC CORP B.. 09/20/2024 ..... ZERO STAGE CAPITAL ... ....48,900.000 [....
000000-00-0 . ..|NH FOODS LTD ... B.. 06/27/2024 ZERO STAGE CAPITAL .. 2,500.000 |.
000000-00-0 . ..|NIPPON TEL&TEL CP B.. 08/15/2024 ZERO STAGE CAPITAL 321,600.000 |.
000000-00-0 . ..|BIPROGY INC .... B.. 06/27/2024 ZERO STAGE CAPITAL .. 1,200.000 |.
000000-00-0 ......... OLYMPUS CORP ... B.. 09/13/2024 ..... ZERO STAGE CAPITAL ... .... 14,500.000 |....
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000000-00-0 ......... ONO PHARMACEUTICAL . B.. 08/21/2024 ..... ZERO STAGE CAPITAL ... ....11,800.000 |....
000000-00-0 ......... KANGIWON LAND INC ... B.. 09/09/2024 ..... ZERO STAGE CAPITAL ... ....26,966.000 [....
66987V-10-9 ......... NOVARTIS A G C.. 06/26/2024 ..... ZERO STAGE CAPITAL ... ....13,470.000 |....
670100-20-5 ......... NOVO-NORDISK AS .. D.. 08/06/2024 ..... ZERO STAGE CAPITAL ... ... 22,443.000 |....
000000-00-0 ......... QBE INSURANCE GROUP COMMON STK ... B.. 08/08/2024 ..... ZERO STAGE CAPITAL ... ....17,774.000 |....
000000-00-0 ......... NORTHERN STAR RESRCS B.. 08/20/2024 ..... ZERO STAGE CAPITAL ... ....11,882.000 |....
000000-00-0 ......... RAITO KOGYO CO B.. 08/01/2024 ..... 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 3,600.000 |....
000000-00-0 ......... SAMSUNG ELECTRONIC . B.. 08/08/2024 ..... ZERO STAGE CAPITAL ... ....50,512.000 |....
000000-00-0 ......... SAMYANG FOODS B.. 06/21/2024 ..... 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 2,826.000 |....
000000-00-0 . ..| SANKI ENGINEERING B.. 08/01/2024 ZERO STAGE CAPITAL .. 3,400.000 |.
000000-00-0 . ..| SANRIO CO . B.. 08/07/2024 ZERO STAGE CAPITAL .47,900.000 |.
000000-00-0 . ..| SEKISUI HOUSE . B.. 09/20/2024 ZERO STAGE CAPITAL ..8,000.000 |.
000000-00-0 ......... SHINNIHON CORP ... B.. 08/06/2024 ..... ZERO STAGE CAPITAL ... ....12,300.000 |....
000000-00-0 ......... SHIONOGI & CO . U RN 06/26/2024 ..... 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 3,100.000 |....
000000-00-0 ......... SHISEIDO CO ... N 09/20/2024 ..... ZERO STAGE CAPITAL ... ....97,300.000 |....
000000-00-0 ......... SHENZHEN EXPRESSIA . 08/16/2024 ..... ZERO STAGE CAPITAL ... ...154,000.000 |....
000000-00-0 ......... SWIRE PACIFIC 08/06/2024 ..... ZERO STAGE CAPITAL ... ....12,000.000 |....
000000-00-0 08/01/2024 ..... 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 2,300.000 |....
000000-00-0 ......... TAKASHIMAYA CO 07/29/2024 ..... 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 8,700.000 |....
000000-00-0 TAKEDA PHARMACEUTI . 08/28/2024 ..... ZERO STAGE CAPITAL ... ....70,600.000 [....
000000-00-0 . L TERIN L 06/25/2024 ZERO STAGE CAPITAL ..8,800.000 |.
000000-00-0 . ..| TEVA PHARMA IND .. 09/05/2024 ZERO STAGE CAPITAL .. 9,948.000 |.
000000-00-0 . .| TAIWAN SEMICON MAN . 08/12/2024 ZERO STAGE CAPITAL 246,000.000 |.
000000-00-0 . ..| TOKYO SEIMITSU CO .. ZERO STAGE CAPITAL ..1,000.000 |.
000000-00-0 . ..| TOBU RAILWAY CO .. ZERO STAGE CAPITAL .. 7,700.000 |.
000000-00-0 ......... TOHO CO(FILM) .... 08/06/2024 ..... 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 7,300.000 |....
000000-00-0 ......... TOYO SEIKAN GROUP 06/26/2024 ..... 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 4,800.000 |....
000000-00-0 ......... CHINA RESOURCES BE .... 07/31/2024 ..... ZERO STAGE CAPITAL ... ...340,301.000 |....
000000-00-0 ......... YAMADA HOLDINGS CO . 09/03/2024 ..... ZERO STAGE CAPITAL ... ....22,500.000 |.... N
000000-00-0 ......... ASTELLAS PHARMA .... 08/27/2024 ..... ZERO STAGE CAPITAL ... ....21,400.000 [.... .. 265,836 |.
000000-00-0 DEUTSCHE BOERSE AG . 08/21/2024 ..... 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 7,692.000 |.... 1,587,170 |.
000000-00-0 . AR 07/01/2024 ZERO STAGE CAPITAL .85,969.000 |.
000000-00-0 . ..|NOVARTIS AG . 08/02/2024 ZERO STAGE CAPITAL .. 3,249.000 |.
000000-00-0 . ..|ROCHE HLDGS AG 08/07/2024 ZERO STAGE CAPITAL .. 8,562.000 |.
000000-00-0 . ..|NESTLE SA . 07/25/2024 ZERO STAGE CAPITAL ..390.000 |.
000000-00-0 . ..|BNP PARIBAS . 09/10/2024 ZERO STAGE CAPITAL .15,382.000 |.
000000-00-0 ......... KLEPIERRE .... 09/12/2024 ..... 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 2,384.000 |....
759530-10-8 ......... RELX PLC 08/06/2024 ..... ZERO STAGE CAPITAL ... ....21,070.000 |....
760125-10-4 ......... RENTOKIL INITIAL PLC . 09/17/2024 ..... 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 6,614.000 |....
780259-30-5 ......... SHELL PLC . 07/26/2024 ..... 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 9,810.000 |....
81141R-10-0 ......... SEA LTD ... JUTTR AU 09/23/2024 ..... ZERO STAGE CAPITAL ... ....37,621.000 |....
874039-10-0 ......... TAIWAN SEMICONDUCTOR .. R 08/22/2024 ..... ....43,717.000 |.... -
881624-20-9 ......... TEVA PHARMACEUTICAL INDS . D.. 08/14/2024 ..... ZERO STAGE CAPITAL ... ....13,460.000 |.... 237,767 |
892306-10-1 ......... TOYO SUISAN KAISHA L . B.. 07/08/2024 ..... 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 2,300.000 |.... 136,186 |.
925050-10-6 . ..| VERONA PHARMA PLC ..... D.. 09/12/2024 ZERO STAGE CAPITAL 4,937.000 |.
98923K-10-3 . ..|ZEEKR INTELLIGENT TECHNO - ADR C.. 06/21/2024 SPINOFF ... ..2.950 |.
000000-00-0 . ..| ASAHI INTECC CO LT ... B.. . 08/27/2024 ZERO STAGE CAPITAL .63,200.000 |.
000000-00-0 ......... PING AN INSURANCE B.. i 09/11/2024 ..... ZERO STAGE CAPITAL ... ..17,000.000 |....
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000000-00-0 ......... EMAAR PROPERTIES B.. 08/21/2024 ..... ZERO STAGE CAPITAL ... ...898,589.000 |....
000000-00-0 ......... MOW1 ASA B.. 09/11/2024 ..... 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 5,482.000 |....
000000-00-0 ......... QBE INSURANCE GROUP COMMON STK ... B.. 08/08/2024 ..... ZERO STAGE CAPITAL ... ....17,774.000 |....
000000-00-0 ......... SINGAPORE TELECOMM B.. 08/16/2024 ..... ZERO STAGE CAPITAL ... ....99,100.000 |....
000000-00-0 ......... TURKIYE SIGORTA B.. 08/06/2024 ..... STOCK/DIVIDEND
000000-00-0 B.. 07/31/2024 ..... ZERO STAGE CAPITAL ... ....54,973.000 |....
000000-00-0 ......... TURKCELL ILETISIM HIZMET AS ... B.. 07/02/2024 ..... ZERO STAGE CAPITAL ... ....10,431.000 |....
000000-00-0 ......... TURKIYE IS BANKASI B.. 07/02/2024 ..... ZERO STAGE CAPITAL ... ...138,414.000 |....
000000-00-0 ......... RENTOKIL INITIAL B.. 09/18/2024 ..... ZERO STAGE CAPITAL ... ...978,727.000 |....
000000-00-0 . ..|HANMI SEMICONDUCTOR B.. 06/27/2024 ZERO STAGE CAPITAL .. 2,496.000 |.
000000-00-0 . ..|BIM BIRLESIK MAGAZ B.. 06/26/2024 ZERO STAGE CAPITAL .. 5,389.000 |.
000000-00-0 . ..|DATICHI SANKYO COM . B.. 09/20/2024 ZERO STAGE CAPITAL .32,200.000 |.
000000-00-0 ......... BANDAI NAMCO B.. 09/20/2024 ..... ZERO STAGE CAPITAL ... ....81,400.000 |....
000000-00-0 ......... GODREJ CONSUMER PR ... B.. 09/16/2024 ..... ZERO STAGE CAPITAL ... ...161,770.000 |....
000000-00-0 ......... CHINA MERCHANTS BK ... B.. 08/22/2024 ..... ZERO STAGE CAPITAL ... ....56,500.000 |....
000000-00-0 ......... DRAX GROUP B.. 09/09/2024 ..... ZERO STAGE CAPITAL ... ... 12,411,000 |....
000000-00-0 ......... YANGZIJIANG SHIPBU . B.. 08/14/2024 ..... ZERO STAGE CAPITAL ... ....30,700.000 |....
000000-00-0 ......... WHITEHAVEN COAL .... B.. 08/07/2024 ..... ZERO STAGE CAPITAL ... ....16,096.000 |....
000000-00-0 ......... RECKITT BENCKISER .. B.. 08/15/2024 ..... ZERO STAGE CAPITAL ... ....58,276.000 |....
000000-00-0 ......... SEVEN BANK B.. 08/06/2024 ..... ZERO STAGE CAPITAL ... ...101,000.000 |....
000000-00-0 . .| ISETAN MITSUKOSHI B.. 07/11/2024 ZERO STAGE CAPITAL .. 4,200.000 |.
000000-00-0 . TIS INC. ..... B.. 09/03/2024 ZERO STAGE CAPITAL ..4,700.000 |.
000000-00-0 . MIRAIT ONE CORP B.. 08/01/2024 ZERO STAGE CAPITAL .. 8,200.000 |.
000000-00-0 . SWIRE PROPERTIES L . B.. ZERO STAGE CAPITAL 1,014,400.000 |.
000000-00-0 . | AGEAS ...oeiiiinnnet B.. ZERO STAGE CAPITAL .. 1,881.000 |.
000000-00-0 ......... CORPORACION INMOBI . B.. 08/01/2024 ..... ZERO STAGE CAPITAL ... ...228,281.000 |....
000000-00-0 ......... ASML HOLDING NV .. B.. 06/24/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... COCA COLA HBC ... B.. 08/07/2024 ..... ZERO STAGE CAPITAL ... .. 2,528.000 |....
000000-00-0 ......... PLUS500 LTD B.. 06/26/2024 ..... ZERO STAGE CAPITAL ... ....14,961.000 |.... .
000000-00-0 ......... RICHEMONT(CIE FIN) . D.. 07/31/2024 ..... ZERO STAGE CAPITAL ... ... 90,261 |
000000-00-0 BANK OF IRELAND GR . B.. 07/25/2024 ..... ZERO STAGE CAPITAL ... ....11,842.000 |.... 134,475 |.
000000-00-0 . ..|KYUSHU RAILWAY COR . B.. 08/08/2024 ZERO STAGE CAPITAL .10,800.000 |. .. 284,505 |.
000000-00-0 . ..| GUANGDONG TCL SMAR . B.. 08/28/2024 ZERO STAGE CAPITAL 187,300.000 ..220,076 |.
000000-00-0 . ..| ZHEJIANG QUARTZ CR . B.. 08/01/2024 ZERO STAGE CAPITAL 222,000.000 ..565,847 |.
000000-00-0 . ..| SHENZHEN A1SIDI CO . B.. 09/04/2024 ZERO STAGE CAPITAL 441,500.000 ..598,668 |.
000000-00-0 . ..|LENS TECHNOLOGY CO COMMON STK . B.. 07/22/2024 ZERO STAGE CAPITAL 210,200.000 |. ..539,320 |.
000000-00-0 ......... MIDEA GROUP CO LTD B.. 06/26/2024 ..... ZERO STAGE CAPITAL ... ....29,600.000 |.... 261,686 |.
000000-00-0 ......... PING AN BANK B.. 06/27/2024 ..... ZERO STAGE CAPITAL ... ....31,500.000 |....
000000-00-0 ......... BYD COMPANY LTD .. B.. 07/18/2024 ..... ZERO STAGE CAPITAL ... ....41,729.000 |....
000000-00-0 ......... HENAN SHENHUO COAL ... B.. 07/10/2024 ..... ZERO STAGE CAPITAL ... ... 73,191,000 |....
000000-00-0 ......... CONCORDIA FINANCIA .... B.. 07/31/2024 ..... 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 8,800.000 |....
000000-00-0 ......... THE PEOPLE S INSLR . B.. 07/31/2024 ..... ZERO STAGE CAPITAL ... 371,800.000 |....
000000-00-0 ......... QINHUANGDAO PORT C . B.. 08/28/2024 ..... ZERO STAGE CAPITAL ... ... 2,662,500.000 |.... ,250,928 |.
000000-00-0 ......... ESSITY AB B.. 08/14/2024 ..... 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 7,038.000 |.... 199,076 |.
000000-00-0 . ..| UNIBAIL-RODADCO-ESTF IELD COMMON STK . B.. 09/20/2024 ZERO STAGE CAPITAL 1,392.000 |. 117,837 |.
000000-00-0 . ..|B3 SA ... B.. 09/04/2024 ZERO STAGE CAPITAL .35,200.000 |. 78,746 |.
000000-00-0 . ..|MEITUAN ... B.. 09/16/2024 ZERO STAGE CAPITAL .. 8,500.000 |. 135,611 |.
000000-00-0 ......... LIVZON PHARMACEUTI . B.. 08/29/2024 ..... ZERO STAGE CAPITAL ... ....16,100.000 |.... ... 50,898 |.
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000000-00-0 ......... BANK OF CHANGSHA ... UV R 08/26/2024 ..... ZERO STAGE CAPITAL ... ...530,200.000 |....
000000-00-0 ......... AIRTEL AFRICA PLC .. R - 09/04/2024 ..... ZERO STAGE CAPITAL ... ...288,472.000 |....
000000-00-0 ......... JD.COM INC . 09/17/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 ......... KUAISHOU TECHNOLOG . B.. 09/16/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 B.. 08/28/2024 ..... ZERO STAGE CAPITAL ... .
000000-00-0 ......... SILICON2 CO LTD B.. 07/02/2024 ..... ZERO STAGE CAPITAL ... ....20,393.000 |....
000000-00-0 ......... AON PLC D.. 07/26/2024 ..... ZERO STAGE CAPITAL ... 276.000 |....
000000-00-0 ......... DASSAULT SYSTENES .. B.. 06/25/2024 ..... ZERO STAGE CAPITAL ... ..2,028.000 |....
000000-00-0 ......... NANJING TANKER COR . B.. 07/24/2024 ..... ZERO STAGE CAPITAL ... ....74,700.000 |....
000000-00-0 . ..| SK' SQUARE €O LTD B.. 07/29/2024 ZERO STAGE CAPITAL .. 6,735.000 |.
000000-00-0 . ..| INFORMA PLC (GB) B.. 07/31/2024 ZERO STAGE CAPITAL .10,311.000 |.
000000-00-0 . ..|HALEON PLC .. B.. 08/01/2024 ZERO STAGE CAPITAL 117,307.000 |.
000000-00-0 ......... SAMPO PLC ... B.. 09/04/2024 ..... 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 5,634.000 |....
000000-00-0 ......... BANK OF CHONGQING COMMON STK . B.. 07/31/2024 ..... ZERO STAGE CAPITAL ... ...2,278,072.000 |....
000000-00-0 B.. 07/31/2024 ..... 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 5,643.000 |....
000000-00-0 ......... NN GROUP N.V. ....... B.. 06/20/2024 ..... CORPORATE REORG
000000-00-0 ......... TRIP COM GROUP LTD . 07/31/2024 ..... ZERO STAGE CAPITAL ... ....75,641.000 |....
000000-00-0 ......... SHANGHAI INTL PORT . 07/05/2024 ..... ZERO STAGE CAPITAL ... 452,900.000 |....
000000-00-0 ......... CHINA UNITED NETWO . 08/13/2024 ..... ZERO STAGE CAPITAL ... ... 3,330,200.000 |....
000000-00-0 CRRC CORPORATION L ... 07/17/2024 ..... ZERO STAGE CAPITAL ...
000000-00-0 . .| CHINA CSSC HOLDING . 08/05/2024 ZERO STAGE CAPITAL
000000-00-0 . ..|CHINA SOUTH PUBLIS . 08/13/2024 ZERO STAGE CAPITAL
000000-00-0 . ..|NEUSOFT CORPORATIO . 09/04/2024 ZERO STAGE CAPITAL
000000-00-0 . ..|HISENSE ELECTRIC C . ZERO STAGE CAPITAL
000000-00-0 . .| ANHUI' WANJIANG LOG . ZERO STAGE CAPITAL 363,400.000 |.

000000-00-0 .........
000000-00-0 .........
000000-00-0 .........
000000-00-0 .........
000000-00-0 .........
000000-00-0
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(3223R-10-8 .........
G3398L-11-8 .........
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642706-10-4 .
(4863A-10-8 . .
G491BT-10-8 .........

..| DEXERIALS CORP ...
..|BANK OF JIANGSU ..
..| G-BITS NETWORK TEC

..| LOTTE WELLFOOD

.. | GENPACT LTD
.. [HAMILTON INSURANCE .
.| INTL GAME TECH PLC

NOVO NORDISK A/S ...
DAIMLER TRUCK HOLD .
FUJIAN FOXIT SOFTW .
FINCANTIERI SPA ...
WAL-MART DE MEX1CO
QUALITAS CONTROL ...

ADIENT PLC
ALKERMES PLC ...
AMDOCS LTD
ARCH CAPITAL GROUP LTD
EATON CORP
ESSENT GROUP LTD
EVEREST RE GROUP LTD ...
FIDELIS INSURANCE HO

INVESCO LTD

COMMON STK .

COMMON STK .

e

ePPoo

COUDUUDUDDPEEHEEDHEEEEEEHEOEEEEEE®©

06/27/2024
07/01/2024
09/04/2024
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07/11/2024
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07/17/2024
08/06/2024
08/06/2024
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07/17/2024
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ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL ...
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ZERO STAGE CAPITAL ...
ZERO STAGE CAPITAL
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ZERO STAGE CAPITAL
ZERO STAGE CAPITAL
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ZERO STAGE CAPITAL ...
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ZERO STAGE CAPITAL ...
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454.000 |....
....36,383.000 |....
....53,891.000 [....
....76,632.000 |....
....14,100.000 |....
....14,307.000 |....
..1,600.000 |.
.89,900.000 |
..2,700.000 |.
..251.000 |.
..852.000 |.
....14,858.000 |....

370,443 |.
... 55,985 |.
... 33,867 |.
... 11,256 |.
... 15,192 |.
... 18,417 |.
... 18,208 |.
.. 21,136 |.
23,241 |.
23,328 |.
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471,227 |
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G50871-10-5 ......... JAZZ PHARMA PLC .. C.. 08/13/2024 ..... ZERO STAGE CAPITAL ... 1,492.000 |.... 168,056
G5960L-10-3 ......... MEDTRONIC INC ... D.. 09/17/2024 ..... ZERO STAGE CAPITAL ... ....10,391.000 |.... 851,067
(6564A-10-5 ......... NOMAD FOODS LTD C.. 09/10/2024 ..... ZERO STAGE CAPITAL ...
G72800-10-8 ......... PROTHENA CORP PLC .. D.. 07/17/2024 ..... ZERO STAGE CAPITAL ...
G77090-10-4 ......... ROYALTY PHARMA PLC ... D.. 07/17/2024 ..... ZERO STAGE CAPITAL ...
G7997R-10-3 ......... SEAGATE TECH HLDNGS .. D.. 09/17/2024 ..... ZERO STAGE CAPITAL ... .
G79970W-10-2 ......... SEADRILL 2021 LTD .. D.. 09/19/2024 ..... ZERO STAGE CAPITAL ... 2,114.000 |....
G7S00T-10-4 ......... PENTAIR PLC D.. 07/01/2024 ..... ZERO STAGE CAPITAL ... ..20,544.000 |....
G8994E-10-3 ......... TRANE TECHNOLOGI PLC ... D.. 09/17/2024 ..... ZERO STAGE CAPITAL ... ..
GI3A5A-10-1 . ..| VIKING HOLDINGS LTD .. D.. 09/12/2024 ZERO STAGE CAPITAL .10,830.000
G9618E-10-7 . ..|WHITE MTNS INS GROUP . D.. 06/24/2024 ZERO STAGE CAPITAL ... 55.000
M4R82T-10-6 . ..|FIVERR INTERNATIONAL . D.. 09/19/2024 ZERO STAGE CAPITAL . 35,574.000
M7518J-10-4 ......... ODDITY TECH LTD D.. 08/09/2024 ..... ZERO STAGE CAPITAL ... 2,897.000 |....
N07059-21-0 .........[ASML HLDS NV NY .. D.. 09/17/2024 ..... VARIOUS 6,358.000 |....
N44445-10-9 ......... [ IMMATICS NV D.. 09/16/2024 ..... ZERO STAGE CAPITAL ... 5,973.000 |....
N53745-10-0 ......... LYONDELLBASELL INDUS .... D.. 08/13/2024 ..... ZERO STAGE CAPITAL ... 3,684.000 |...
N5749R-10-0 D.. 09/12/2024 ..... ZERO STAGE CAPITAL ... 1,404.000 |....
N6596X-10-9 ......... NXP SEMICONDUCTR . D.. 09/17/2024 ..... ZERO STAGE CAPITAL ... ..23,044.000 |...
N72482-14-9 ......... QIAGEN NV . |D.. . 09/16/2024 ..... ZERO STAGE CAPITAL ... .. 300.000 |....
P73684-11-3 ......... ONESPAWORLD HLDGS ...evvuuniiiiuuiiniis ittt e s e iitui e e s ceeasi s e s s cessaieessesannssessesannnseeeeeannns Divvvvivnnnnes oo 08/07/2024 ..... ZERO STAGE CAPITAL . ivuvunniiiiiuuuniiiiiuuussesiiuuuunsesseessunssseesnnnssessessnnsseeseesnnnseesresnns  [oeessresnnnseessnsnnnns 6,446.000 [...ooiiiiinnnniiiiiinnnnns 106,478
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 827,772,814
48129C-30-6 .........[JP MORGAN GLOBAL ALLOCATION ZERO STAGE CAPITAL ... .0 89,949.687 [..iiiiiiiiiiiiiis 1,817,883
L5458T-11-7 .........[ INVESCO US SENIOR LOAN - GX  COMMON STK . I INVESCO .. 72,277.278 |.... 6,472,574
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 8,290,457
464287-22-6 ......... LI P UEPPPPPRRURPUPPRRRU IR IO 08/14/2024 ..... GOLDMAN SACHS ... e e eeeeee e e e et e e e e e e e e e e e e e e e ee e e e e emnena e e e eennnn e e eeennnnneeeennnnn [eeeemnnnneeeennes 2,078,900.000 [-.eeeeevvenneraennes 205,133,217
464287-49-9 ......... ISHARES RUSSELL MID=CAP ETF .eevuniiiiiiiiieiiiiiiiis s eecrrii s s eenni s s snnnnissssnnnnnns | eeeeennnineeens [oeeens 09/19/2024 ..... EVERCORE .. ...280,000.000 |.... .... 24,648,848
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 09/20/2024 ..... VARIOUS ... ...619,944.000 |.... .. 135,284,990
46434V-44-9 ......... | ISHARES EDGE MSCI INTL MOMENT .....ovniiiiiiiiiiiiiiiiiie e s cvnnis e eennn | eeeeeennnnens [oonesd 09/12/2024 ..... ZERO STAGE CAPITAL ... ....15,525.000 |.... 602,301
46434V-45-6 . .. | ISHARES EDGE MSCI INTL QUALITY 09/12/2024 ZERO STAGE CAPITAL .95,821.000 |. 3,807,043
78462F-10-3 . ..| SPDR S&P 500 TRUST ETF .... VARIOUS 136,400.000 |. . 74,930,775
81369Y-80-3 . .| SELECT SECTOR TECHNOLOGY SPDR . VARIOUS 470,600.000 |. 100,618,462
81369Y-88-6 . SELECT SECTOR UTILITIES SPOR .. EVERCORE 108,000.000 |. .. 7,874,758

5819999999. Subtotal - Common Stocks - Exchange Traded Funds

552,900,394

302776-10-1 ......... | FMIC HOLDINGS, ING. ..... CAPITAL CONTRIBUTION ... ... 0.000 |.... 106,789 |.
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 106,789
5989999997. Total - Common Stocks - Part 3 1,389,070, 454
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks

1,389,070,454

5999999999. Total - Preferred and Common Stocks

1,539,533,453

0

6009999999 - Totals

2,254, 146,422

2,301,772
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..01F020-69-5 |UMBS TBA 30YR ........evvmmmmmmmmmmnnnnnnnnnnnnnnnnns [ eeeeenn . 09/05/2024 . | ZERO STAGE CAPITAL ..... ... 95,145 .... 115,000 .0 . . 09/15/2051 . [1.F FE ....
..01F022-69-1 |UMBS TBA 30YR .......evvvvmmmmmmnnnnnnnniniiiniiiinns [ eeeeenn . 09/05/2024 . | ZERO STAGE CAPITAL ..... ...... 1,305,741 .0 . ........ 1,300,651 |.. . 09/15/2051 . [1.F FE ....
..01F030-68-6 |UMBS TBA 30YR .......eevmmmmmmmmmmnnnnnnnnninnninnnns [ eeeeenn . 07/16/2024 .| ZERO STAGE CAPITAL ... |oeeeeeeiiiiiininnnns |oeeees 2,385,423 J Y PO | B ISR | B R 2,385,819 |.. . 08/15/2052 . [1.F FE ....
..01F030-69-4 |UMBS TBA 30YR .......evvvrmmmmmmmnmnnnnnnnniiniiinnns [eeeeenn . 09/10/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeieeenenns |oees 14,823,674 O PO | RN | B RO 14,713,432 |.. . 09/15/2051 . [1.F FE ....
..01F032-68-2 |UMBS TBA 30YR .......eevvmmmmmmmmmnnnnnninninnninnnns [ eeeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... .. 404,754 .0 . ....407,012 |.. . 08/15/2052 . [1.F FE ....
..01F050-67-6 |UMBS TBA 30YR .......eevvvvmmmmmnnnnnnnnniniiniiinnns [ ereeenn . 07/09/2024 . | ZERO STAGE CAPITAL ..... . 3,057,961 |........3,150,000 |........3,035,566 |.... .0 . ........ 3,035,566 |.. . 07/15/2052 . [1.F FE ....
..01F050-68-4 |UMBS TBA 30YR ........evvmmmmmmmmmnnnnnnnnninnnnnnnns [ eeeeenn . 08/06/2024 . | ZERO STAGE CAPITAL ..... ..3,923,376 |........ 3,980,000 |........ 3,871,561 |.... J Y PO | B ISR | B R 3,871,561 |.. . 08/15/2052 . [1.F FE ....
..01F050-69-2 |UMBS TBA 30YR .......eevvmvmmmmmmnnnnnnnnnniinininnns [ eeeeenn . 09/10/2024 . | ZERO STAGE CAPITAL ..... ..2,326,933 |........ 2,320,000 |........ 2,300,334 |.... 0 0 0 L 2,300,334 |.. . 09/15/2051 . [1.F FE ....
..01F050-6A-9 |UMBS TBA 30YR .......eevmmmmmmmmmmmnnnnnnnnnnnnnnnnns [ eeeeenn . 09/23/2024 . | ZERO STAGE CAPITAL ..... . 2,841,806 .0 . . 10/15/2050 . [1.F FE ....
..20754R-AB-2 | FANNIE MAE ...... 08/25/2024 . | VARIOUS ... 43,605 0 . 10/25/2026 . 2.B FE ....
..20755C-AA-6 | FANNIE MAE - CAS .... 08/25/2024 . | VARIOUS ... 31,029 K K 0 . 10/25/2043 . [1.G FE ....
..3130AT-ZD-2 | FEDERAL HOME LOAN BA 09/09/2024 . [ MORTGAGE PAYDOWN . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 .1,000,000 . 12/21/2032 . (1.B FE ....
..3130AW-S4-3 | FEDERAL HOME LOAN BA ... oo . 09/09/2024 . | MORTGAGE PAYDOWN ........ |.... .. 193,182 193,182 193,182 |...........193,182 |.... .0 . ...193,182 |.. . 08/16/2033 . [1.B FE ....
ISSUE CALLED at 100.000
..3130AW-IIK-2 | FEDERAL HOME LOAN BA ......ccoiiins [ eeeenn . 09/12/2024 . 500,000 |.......... 500,000 |........... 499,500 |........... 499,513 |ooviiiiiienns [V . 7/ [V 7/ [V R 499,540 |.....evvvnnnnns [V 460 |..vveeeennnn 460 |............ 32,800 |. 08/23/2033 . |1.B FE .
..3130AX-3A-4 | FEDERAL HOME LOAN BA .....cccoiiiins oo . 09/11/2024 . 250,000 [oveeeeennns 250,000 |........... 250,000 |........... 250,000 |oooeeieeennns [V (VR [V (VR [V R 250,000 [.ooeeiiiiiinnns (VO [V [V 16,385 |. 09/13/2038 . (1.B FE .
..3133EP-EJ-0 | FEDERAL FARM CR BKS ....coooeeiiiiiiiiiiiiiiieeeens [ . 09/10/2024 . | .. .. 750,000 .. 750,000 .. 750,000 |.......... 750,000 |.... .. 750,000 |.. . 04/03/2043 . (1.B FE .
..3133EP-SD-8 | FEDERAL FARM CR BKS ....coooeeeiiiiiiiiiiiiiiieeens [ . 08/27/2024 . 250,000 [oveeerennns 250,000 |........... 250,000 |........... 250,000 |oooeeiieennns [V (VR [V (VR [V R 250,000 [.ooeeiiiiiinns (VO [V [V 15,837 |. 08/08/2033 . [1.B FE .
..3133EP-UB-9 | FEDERAL FARM CR BKS ....coooeieeiiiiiiiiiiiiieeeens [ . 08/19/2024 . .. 500,000 .. 500,000 |.......... 500,000 |.... .0 . 500,000 |.. 0 . 08/22/2031 . (1.B FE ....
.. 36564N~Cli-1 | FREDDIE MAC = STACR .......evvvmmmmmmmmnnnnnnnnnnnn [ereeenn . 08/25/2024 . .0 . ..10,872 |.. 0 . 05/25/2044 . (2.B FE ....
.. 35564N-CX-9 | FREDDIE MAC — STACR ......eevvvmmmmmmmnnnnnnnnnnnnn [ereeenn . 08/25/2024 . .0 . 0 . 05/25/2044 . [2.A FE ....
. 3B17ON-LF-3 | GNMA PASS-THRU .....cooeeirennn [ . 09/01/2024 . | MORTGAGE PAYDOWN .0 . 0 . 08/20/2043 . [1.F FE ....
..361790-6P-1 | GNMA PASSTHRU MA2678 .........cevvvvveeiiiiiiininns [ eeeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/20/2045 . [1.F FE ....
..361790-RZ-6 | GNMA PASSTHRU MA2304 ............cooeeeeiiennnnnnns [ oeens . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 10/20/2044 . (1.F FE ....
..361790-YR-6 | GNMA PASSTHRU MA2520 .........ccooevvriininnnnnnnns [ oennnn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2045 . [1.F FE ....
..36179V-5A-4 | GNMA PASSTHRU MA7141 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 01/20/2051 . [1.F FE ....
..36179V-DN-7 | GNMA PASSTHRU MA6409 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 01/20/2050 . [1.F FE ....
..36179V-L2-4 | GNMA PASSTHRU MA6645 09/01/2024 . [ MORTGAGE PAYDOWN 0 0| . 05/20/2050 . [1.F FE ....
..36179V-UJ-7 | GNMA PASSTHRU MA6885 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 09/20/2050 . 1.F FE ....
..36179V-ZF-0 | GNMA PASSTHRU MA7042 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 12/20/2050 . 1.F FE ....
..361790-20-7 | GNMA PASSTHRU MA7989 ......coovvvvviiiiiiiiiiiinens [ eeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/20/2052 . (1.F FE ....
..36179W-7M-4 | GNMA PASSTHRU MAB100 ..........evvvvmmmmmnnnnnnnnnn [ereeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 06/20/2052 . (1.F FE ....
..36179W-D0-8 | GNMA PASSTHRU MA7311 ..eeveiiiiiiiiiiiiiiiiiiiiees oo . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/20/2051 . [1.F FE ....
..36179W-DIV-5 | GNMA PASSTHRU MA7317 ...eevvvviviiiiiiiiiiiiiiiiins oo . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/20/2051 . [1.F FE ....
..361790-FG-8 | GNMA PASSTHRU MA7367 .......cevvvvvvvviieiiniinnnns [ eeeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/20/2051 . [1.F FE ....
..361790-FM-5 | GNMA PASSTHRU MA7372 .. . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/20/2051 . [1.F FE ....
..36179W-GS-1 | GNMA PASSTHRU MA7409 .. . |- 09/01/2024 . [MORTGAGE PAYDOWN ... .0 . 0 . 06/20/2051 . [1.F FE ....
..361790-J0-2 | GNMA PASSTHRU MA7471 .. . |- 09/01/2024 . [MORTGAGE PAYDOWN ... .0 . 0 . 07/20/2051 . [1.F FE ....
..36179W-JS-8 | GNMA PASSTHRU MA7473 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 07/20/2051 . [1.F FE ....
..36179W-LP-1 | GNMA PASSTHRU MA7534 .. 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 08/20/2051 . [1.F FE ....
..36179W-ND-6 | GNMA PASSTHRU MA7588 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 09/20/2051 . [1.F FE ....
..36179W-NE-4 | GNMA PASSTHRU MA7589 .. . . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . .0 . . 09/20/2051 . [1.F FE ....
..361790-P9-3 | GNMA PASSTHRU MA7648 .........ccevvveveeveeennnnnne [eenenn . 09/01/2024 . | MORTGAGE PAYDOWN 0 [ PP [ 6 |. 10/20/2051 . |1.F FE ....
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..361790-PX-0 | GNMA PASSTHRU MA7638 ........cevvvvveeieiiiiiiinnns [eeeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 18,189 ...18,189 .0 . 0 ..18,189 |.. . 10/20/2051 . [1.F FE ....
..36179W-0B-7 | GNMA PASSTHRU MAT650 ........cevvvvvvvvvvrnriinnnns [eeeeens . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 32,556 ... 32,556 .0 . 0 ..32,556 |.. . 10/20/2051 . [1.F FE ....
..36179W-RZ-3 | GNMA PASSTHRU MA7704 ........evvvvvveiiiiiiiiiiinns [ eeeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... 11,160 ...11,160 .0 . 0 .. 11,160 |.. . 11/20/2051 . [1.F FE ....
..36179W-TY=4 | GNMA PASSTHRU MA7767 ........evvvvmmmnnnnnnnnnnnnns [eeeeenn . 09/01/2024 . ... 56,137 ...56,203 .0 . 0 . 12/20/2051 . [1.F FE ....
..361790-TZ-1 | GNMA PASSTHRU MA7768 .........oevmmmmmmnnnnnnnnnnnn [eeeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 11,484 .0 . 0 . 12/20/2051 . [1.F FE ....
..361790-XL-7 | GNMA PASSTHRU MAT883 .........cevvvvvvvrrririinnnns [ eeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .. 87,139 .0 . 0 . 02/20/2052 . [1.F FE ....
..361790-Y8-5 | GNMA PASSTHRU MA7935 ........coooeeeininiinnnnnns [oenns . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/20/2052 . [1.F FE ....
..36179X-BT-2 | GNMA PASSTHRU MAB150 .......evvvvvvvvirniiiiiiiinns [eeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 07/20/2052 . (1.F FE ....
..3617MK-2X-6 | GNMA PASSTHRU BS8890 ........coovvvvvvviiieiiiennns [eeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/20/2050 . [1.F FE ....
..3617QH-28-7 | GNMA PASSTHRU BY1670 .. 09/01/2024 . [MORTGAGE PAYDOWN 873 |. 0 0| . 09/20/2050 . [1.F FE ....
..36181G-DG-1 | GNMA PASS-THRU C SINGLE F . 09/01/2024 . [MORTGAGE PAYDOWN ..121,641 |. 0 0| . 06/20/2043 . [1.F FE ....
..36186N-WN-5 | GOVT NATL MTGE ASSN ... 09/15/2024 . [ MORTGAGE PAYDOWN 16,224 |. 0 0| . 08/15/2045 . [1.F FE ....
..362000-2T-0 | GOVT NATL MTGE ASSN .....ccoovvvriiiiiiniiins [ s . 09/01/2024 . | MORTGAGE PAYDOWN ... ....2,935 |.... .0 . 0 . 02/15/2082 . [1.F FE ....
..36200Q-JJ-4 | GOVT NATL MTGE ASSN ........cooeveeeieiienennnnens [oens . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 1,004 | .0 . 0 . 03/15/2032 . (1.F FE ....
..36201M-2F-8 | GOVT NATL MTGE ASSN ......cooovvviiiiiininnns [ s . 09/01/2024 . | MORTGAGE PAYDOWN ... ....4,933 |.... .0 . 0 . 05/15/2082 . [1.F FE ....
..36202C-6Y-4 | GOVT NATL MTGE ASSN .........oooeereirinnnnnnnnnns [oenns . 09/01/2024 . | MORTGAGE PAYDOWN ... 2,292 | .0 . 0 . 12/20/2028 . (1.F FE ....
..3622AA-UR-3 | GNMA PASSTHRU 785192 .......cooeveerriininnnnnnnnns [oennn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 11/20/2050 . [1.F FE ....
..3622AB-B4-3 | GNMA PASSTHRU 785559 .......ccoveeeieiiiiiiiiiennns [eeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 07/20/2051 . [1.F FE ....
..3622AB-KS-0 | GNMA PASSTHRU 785805 ........ccevvvvvvieiiiiiiennns [eeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/20/2051 . [1.F FE ....
..3622AB-Y9-7 | GNMA PASSTHRU 786236 .........cevvvvvvrerieneeennns oo . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2052 . (1.F FE ....
..3622AD-B7-2 | GNMA PASSTHRU 787362 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 05/20/2051 . [1.F FE ....
..3622AD-BX-5 | GNMA PASSTHRU 787354 .. 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 08/20/2051 . [1.F FE ....
..3622AD-BZ-0 | GNMA PASSTHRU 787356 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 03/20/2052 . [1.F FE ....
..3622AD-DJ-4 | GNMA PASSTHRU 787405 . |- 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 02/20/2052 . [1.F FE ....
..3622AD-DK-1 | GNMA PASSTHRU 787406 . |- 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 03/20/2052 . [1.F FE ....
..38376R-R4-0 | GNMA REMIC TRUST .....oooeeieiieeieiiin [ . 09/20/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/20/2067 . [1.A FE ....
..38380H-CH-3 | GNMA REMIC TRUST ....ooooeeiiiiiiiiin [ . 09/20/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/20/2047 . (1.F FE ....
..38381R-G6-0 | GOVT NATL MTG A oo [ . 09/20/2024 . | MORTGAGE PAYDOWN ........ |.... .0 . 0 . 03/20/2049 . (1.F FE ....
.. 38384E-JU-0 | GNMA REMIC TRUST ....oooeveriiiiiiinni [ . 09/20/2024 . | MORTGAGE PAYDOWN ........ .0 . J | ) O .. . . 09/20/2045 . [1.F FE ....
..912810-RC-4 |UNITED STATES TREAS .......eevvvmmmmmmmnnnnnnnnnnnn [eeneen . 09/04/2024 . | ZERO STAGE CAPITAL ..... ........ 1,560,000 |........ 1,393,085 |.... .0 . .0 ... 1,393,646 .. .19,065 |. 08/15/2043 . [1.B FE ....
..912810-TH-1 |UNITED STATES TREAS ... . 06/28/2024 . | ZERO STAGE CAPITAL ... |oeeeeeeeiiiieiiinnns |oeees 7,650,168 |........ 9,195,000 |........ 7,228,385 |........ 4,042,607 |.... .0 . 0 e 7,260,501 , .. 187,586 |. 05/15/2042 . [1.B FE ....
..91282C-BH-3 | UNITED STATES TREAS 06/27/2024 . [ZERO STAGE CAPITAL ... . 2,786,306 ..2,990,000 ..2,773,585 |. L0 0 0| .2,781,560 .4,746 4,590 |. 01/31/2026 . |1.B FE ....
..91282C-DL-2 |UNITED STATES TREAS 09/06/2024 . [ZERO STAGE CAPITAL ... . 1,123,782 .. 1,220,000 . 1,114,155 | L0 0 0| 1,114,536 9,246 5,050 |. 11/30/2028 . [1.B FE ....
..91282C-EC-1 |UNITED STATES TREAS 09/19/2024 . [ ZERO STAGE CAPITAL ... 2,885,972 ..3,000,000 ..3,000,474 |. .3,000,311 0 0| .3,000,242 (114,271) | . 02/28/2027 . (1.B FE ....
..91282C-FB-2 |UNITED STATES TREAS 08/20/2024 . [ ZERO STAGE CAPITAL ... .. 334,879 ..345,000 ..330,971 | .0 0 0| .331,236 ..3,643 |. 541 |. 07/31/2027 . (1.B FE ....
..91282C-FL-0 |UNITED STATES TREAS 09/23/2024 . | ZERO STAGE CAPITAL X 10,063,522 10,070,000 ..9,868,028 |. 0 0 0| .9,877,872 . 185,650 |. 207,052 . 09/30/2029 . |1.B FE ....
..91282C-FN-6 | UNITED STATES TREAS ... . 09/30/2024 . | VARIOUS .....oovvvvveinnnnns R R 12,693,602 |....... 12,700,000 |....... 12,552,518 |.......12,602,933 |.... .0 . 0 e 12,694,162 |.. ... (560) |.... ...327,842 |. 09/30/2024 . [1.B FE ....
..91282C-GB-1 |UNITED STATES TREAS ... . 08/19/2024 . | VARIOUS .....ovvvvvrrnnnnns e | 1,011,458 1 1,920,000 |........ 1,912,000 |.... L0 e .0 . 0 e 1,912,466 |.. .. (1,007) |.... 19,200 |. 12/31/2029 . (1.B FE ....
..91282C-GM-7 |UNITED STATES TREAS ... . 08/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeereeernnnnnnnns |-oee...4,097,633 | 4,225,000 |........ 4,020,832 |.... 0 s .0 . 0 e 4,022,683 |.. ...74,950 |.... . 02/15/2033 . (1.B FE ....
..91282C-GN-5 |UNITED STATES TREAS ... . 08/06/2024 . | ZERO STAGE CAPITAL ..... |oeeeeerreeeennnnnns [o0eeen... 998,867 | 1,000,000 ..99,833 |.... .0 . 0 .. 997,044 ... 924 |.... . 02/28/2025 . (1.B FE ....
..91282C-HH-7 |UNITED STATES TREAS ... . 06/28/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeveernnnnnnnns [-......3,619,132 | 3,660,000 .3,628,101 |.... .0 . o0 |........ 3,634,274 |.. . (15,142) |.... . 06/15/2026 . (1.B FE ....
..91282C-HM-6 | UNITED STATES TREAS ... . 08/30/2024 . | ZERO STAGE CAPITAL ..... ..5,065,000 . ........5,061,824 |.... .0 . o0 | 5,062,592 .. .39,493 |.... . 07/15/2026 . (1.B FE ....
..91282C-HT-1 |UNITED STATES TREAS ... . |- 08/28/2024 . [ZERO STAGE CAPITAL ..... .... 900,000 ... 881,688 |.... .0 . .0 |.ee......882,050 |.. .21,5%5 |.... . 08/15/2033 . [1.B FE ....
..91282C-JP-7 |UNITED STATES TREAS ... . |- 08/06/2024 . [ZERO STAGE CAPITAL ..... .... 270,000 272,742 |.... .0 . 0 e 272,217 . ... 567 | . 12/15/2026 . (1.B FE ....
..91282C-JR-3 | UNITED STATES TREAS 07/31/2024 . [ZERO STAGE CAPITAL ... ..3,000,000 ..2,961,450 |. 0 0| . 2,965,202 ..3,328 |. . 12/31/2028 . (1.B FE ....
..91282C-KD-2 | UNITED STATES TREAS ... . 07/09/2024 . | ZERO STAGE CAPITAL ..... 295,000 294,931 0. .0 . .204,936 |. .. (304)].... . 02/28/2029 . [1.B FE ....
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..91282C-KH-3 |UNITED STATES TREAS .....evvvrvmmnmnnnnnninninnnnnn [eeeeenn . 08/29/2024 . | CITIGROUP .......ccevnnnnn ..4,000,000 R N | B RN 1,831 .0 ... 1,831 .3,092,612 |.. .33,951 . 03/31/2026 . (1.B FE ....
..91282C-KJ-9 | UNITED STATES TREAS ......evvvvmmmmmmmmnnnnnnnnnnnn [eeneen . 09/10/2024 . | ZERO STAGE CAPITAL ..... .... 900,000 0 0 e 1,074 |. .0 . ....891,952 |.. . 04/15/2027 . (1.B FE ....
..91282C-K0-3 |UNITED STATES TREAS .....evvvrrmmnnnnnnninnninnnnns [ereeenn . 08/06/2024 . | ZERO STAGE CAPITAL ..... 0. .0 . . 05/15/2034 . (1.B FE ....
..91282C-KT-7 |UNITED STATES TREAS .......evvvmmmmmmmnnnnnnnnnnnnn [erneen . 09/10/2024 . | ZERO STAGE CAPITAL ..... 0. .0 . . 05/31/2029 . (1.B FE ....
..91282C-KV-2 |UNITED STATES TREAS .....evvrrrmmmnnnnniinnninnnnnn [ ereeenn . 08/19/2024 . | ZERO STAGE CAPITAL ..... 0. .0 . . 06/15/2027 . (1.B FE ....
..91282C-KW-0 |UNITED STATES TREAS ......evvvvmmmmmmmnnnnnnnnnnnnn [ereeen . 07/16/2024 . | ZERO STAGE CAPITAL ..... 0. .0 . . 06/30/2031 . [1.B FE ....
..91282C-KX-8 |UNITED STATES TREAS .....ovvvrrmmmmnnnnnnnnnnnnnnns [eeeeenn . 07/23/2024 . | ZERO STAGE CAPITAL ..... 0. .0 . . . . 06/30/2029 . (1.B FE ....
..91282C-KY-6 |UNITED STATES TREAS .......evvvmmmmmmmnnnnnnnnnnnnn [ereeen . 07/29/2024 . | ZERO STAGE CAPITAL ..... 485,000 |... 485,000 |.... 0. .0 . ...........485,000 |.. . 06/30/2026 . (1.B FE ....
..91282C-KZ-3 |UNITED STATES TREAS .....evvvrvmmmnnmnnnnnnninnnnnn [eeeeenn . 09/09/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeerrerinnnnnnns 01,022,383 | 1,000,000 |........ 1,008,438 |.... 0. 0 e (291) [l 0 1,008,146 |.. . 07/15/2027 . (1.B FE ....
..91282C-LC-3 |UNITED STATES TREAS 08/22/2024 . [ ZERO STAGE CAPITAL ... ..2,400,000 ..2,416,979 |. 0| 0 . 2,416,979 . 07/31/2029 . (1.B FE ....
..91282C-LD-1 |UNITED STATES TREAS 09/03/2024 . [ ZERO STAGE CAPITAL ... ..1,000,000 ..1,025,000 |. 0| 0 .1,024,932 . 07/31/2031 . (1.B FE ....
..91282C-LF-6 |UNITED STATES TREAS 08/19/2024 . [ZERO STAGE CAPITAL ... ..745,000 ..745,815 |. 0| 0 . 08/15/2034 . (1.B FE ....
..91282C-LG-4 |UNITED STATES TREAS .....eevvrvmmmmmmmnnnnnnnnnnnns [eeeeenn . 09/16/2024 . | ZERO STAGE CAPITAL ..... [ R .......... 910,000 |... 909,684 |.... 0. .0 . . 08/15/2027 . (1.B FE ....
..91282C-LK-5 |UNITED STATES TREAS ......ccccceviiiiiiiiiiiiiins [oenens . 09/23/2024 . | ZERO STAGE CAPITAL ... |oeeeeeeeeeeeeeeeeees |oveees 2,479,984 |........ 2,470,000 |........ 2,479,609 [....cccounnnnnns 0 0 . 08/31/2029 . [1.B FE ....

0109999999. Subtotal - Bonds - U.S. Governments 116,447, 105 120,943, 180 115,134,353 34,131,256 0 154,322 0 115,452,656 994,454 1,821,345 XXX XXX
.. 110709-EX-6 |BC PROV .oooeeeeeeieeiiieii [ . 09/20/2024 . |RBC DEXIA ......ovvvvvnnns I R 6,045,119 |........ 5,009,000 |........ 5,832,440 |.... .. (20,949) |. 0 e (20,949) fniiiiiiiiinnn 0 5,811,491 |.. 233,628 .86,047 |. 06/18/2031 . [1.B FE ....
.. 135087-J3-9 | CANADA GOVT ...vvvinniiininiiiiiiiins [ eeeenn . 09/19/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeieiinenenns |oees 11,798,400 |....... 12,000,000 |....... 11,446,680 |.... ....54,420 |. R PN 73 () N SRR | B R 11,611,279 |.. 187,121 .. 217,110 |. 06/01/2029 . [1.A FE ....
..135087-L9-3 | CANADA GOVT ...uvvnnnnniinnnniiin [ eeeeenn . 06/28/2024 . |RBC DEXIA ..oevvvvvvviiiins Joeeeeeeieeieeneeenns [0 2,731,016 |l 2,900,000 |........ 2,686,821 |.... ....29,977 | 0 29,977 [0 2,716,798 |.. . 15,118 .24,273 |. 09/01/2026 . [1.A FE ....
.. 135087-M2-7 | CANADA GOVT ...evveniiiininiiiiiiiiins [ eeeenn . 08/09/2024 . |RBC DEXIA ....ovvvvvvvveenn Jooveeeeeiinnieneenns [0 4,529,650 | 5,000,000 |........ 4,460,950 |.... ... 10,69 |. 0 e 10,695 [onniiiiiiinnnnn0 i 4,471,645 |.. 14,795 |. 06/01/2031 . [1.A FE ....
.. 135087-N2-6 | CANADA GOVT ...uvvvnninininnnnniin [ eeeens . 09/20/2024 . | VARIOUS ....ovvvvvvviviiinns |oeeeeeeeneenennennns |0 14,145,080 | 15,500,000 |....... 13,488,875 |.... ... 54,106 |. O PO 0 (1[G U | B RN 13,542,981 |.. 72,185 |. 12/01/2031 . [1.A FE ....
..135087-08-0 | CANADA GOVT ...uveinniiiiiniiiiiiiiiiiins [ eeeeen . 06/28/2024 . |RBC DEXIA .oovvvvvviiiiins oo | 11,957,656 |....... 11,915,000 |....... 11,856,498 |.... ... 14,245 ). 0 e 14,245 [0 [ 11,876,275 |.. 359,164 . 11/01/2025 . |1.A FE ....
..135087-09-8 | CANADA GOVT ...vvvvnnnnnnnnnnniiin [ eeeeens . 06/28/2024 . |RBC DEXIA .ovvvvvvveeiiies e | 1,441,373 |....... 11,201,000 |....... 11,415,789 |.... PO PO V32133 (SS | B RUOO 11,411,503 |.. ...150,983 |. 03/01/2029 . [1.A FE ....
.. 135087-R2-2 | CANADA GOVT ...eeveniiiiiiniiiiiiiiiins [ eeeenn . 06/28/2024 . |RBC DEXIA .oovvvvvviiiiins oo | 28,166,040 |....... 28,000,000 |....... 28,318,490 |.... R PO (<1074 ) ISR | B R 28,252,269 |.. ...717,534 |. 02/01/2026 . [1.A FE ....
..135087-R5-5 | CANADA GOVT ....uvvnnnniinnnnniiiiiiin [ eeeeens . 06/28/2024 . |RBC DEXIA ..ovvvvvviieiiees e | 25,002,750 |....... 25,000,000 |[....... 24,919,340 |.... O NS i 1V U | B RO 24,924,530 |.. ...169,863 |. 05/01/2026 . [1.A FE ....
.. 13509P-JF-1 | CANADA HOUSING TRUST .. o f....... ] 09/06/2024 . |RBC DEXIA ... T I 19,137,980 |....... 19,000,000 |....... 18,731,810 |.......18,751,369 |.... PO I PP Y cicX N PR | B RN 18,787,062 |.. ... 442,504 ). 12/15/2027 . [1.A FE ....

0309999999. Subtotal - Bonds - All Other Governments 134,955,964 135,615,000 133,157,693 42,170,258 0 133,406,833 2,254,458 XXX XXX
..01026C-AC-5 | ALABAMA ECONOMIC SET ......eveumennnnninnns [eeeenn . 09/16/2024 . | CORPORATE REORG ........o. |oeeeeeeeeeeeiininins Joeeeeees 155,000 |[........... 155,000 |.......... 156,006 |........... 155,286 (VI R V5 N PO | B IS RECIS (I R | B AU ([+1+) i RN (169) [..evvvnnnneee 4,908 |. 09/15/2025 . |1.G FE ....
..010609-FD-2 | ALABAMA ST PUB SCH & U PRI . 08/05/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeiiieennenns |oeees 3,156,380 |........ 3,070,000 |........ 3,763,820 |........ 3,326,499 |[.... N .0 . L | N 3,244,479 |.. .(88,099) |.... 115,799 |. 11/01/2025 . |1.B FE ....
..01F020-68-7 |UMBS TBA 30YR ..... 07/16/2024 . [ ZERO STAGE CAPITAL ... . 1,808,600 .. 2,265,000 1,803,995 |. .0 .0 0 .0 . 1,803,995 (39%) |. 1,510 |. 08/15/2050 . [1.F FE ....
..01F022-67-5 |UMBS TBA 30YR .. 06/25/2024 . [ ZERO STAGE CAPITAL ... 5,841,277 ..7,080,000 ..5,842,106 |. 0| .0 0 .0 .5,842,106 (830) |. . 07/15/2050 . [1.F FE ....
..01F032-67-4 |UMBS TBA 30YR ..... 06/24/2024 . | ZERO STAGE CAPITAL ..455,000 ..390,547 |. L0 ...0 ] 0 .0 .309,547 . 07/15/2050 . [1.F FE ....
..13068L-M8-5 | CALIFORNIA ST PUBLIC WKS BRD LEASE REV . . |- 09/01/2024 . [MATURITY .... ..1,970,000 ..2,229,075 |. .2,001,671 |. .. (31,671) | 0 (31,671) .1,970,000 . 09/01/2024 . (1.D FE ....
..158862-CB-6 | CHANDLER ARIZ INDL D .. «ee.... |- 08/07/2024 . | ZERO STAGE CAPITAL ..879,439 |. .. (6,230) | 0 . (6,230) . 09/01/2052 . [2.A FE ....
..207758-SD-6 | CONNECTICUT ST SPL T .ooeeeeeeeeeeeeeeeeeeeeens [ . 07/25/2024 . | ZERO STAGE CAPITAL ..... .2,632,619 |.... 0 el (27,463) (... . 09/01/2026 . (1.D FE ....
..207758-XP-3 | CONNECTICUT ST SPL T .oooeeeeiiiiiiiiis [ . 07/24/2024 . | ZERO STAGE CAPITAL ..... eeee..064,136 ... 0 e (10,722) | . 01/01/2035 . [1.C FE ....
..249182-LB-0 |DENVER CITY & ONTY CO ARPT REVENUE ........ccc. [.eeeenn . 07/11/2024 .| ZERO STAGE CAPITAL ..... ........8,710,000 |....... 10,162,567 |........ 9,462,946 |.... 0 e (75,022) ... N . . 12/01/2028 . [1.E FE ....
..25477G-WB-7 | DISTRICT COLUMBIA IN ..evvvviviiiiiiiiiiiiiiiiiens [ eeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... oo |eenn2,965,206 |........ 2,680,000 |........ 3,013,178 |.... JUR Y PO (< 11+ :) ISR | B MR 3,003,680 |.. . 05/01/2048 . (1.B FE ....
..31222T-AT-0 | FAYETTE ONTY GA HOSP .....cccoeiiiiiin oo . 07/01/2024 . | TENDER EX .....ovvvvvnnnnns o |e.... 1,740,000 |........ 1,740,000 |........ 1,990,142 |........ 1,740,000 |.... 0 0 0 L 1,740,000 |.. . 07/01/2054 . (1.E FE ....
..3128K1-B7-5 | FHLMC PC [c10/ M0 NN . 08/15/2024 . | MORTGAGE PAYDOWN ... ...10,571 |... ...10,326 |............10,274 |.... .0 . ..10,571 . 12/01/2030 . [1.F FE ....
..3128K2-JM-2 | FHLMC PC GOLD COM . 09/01/2024 . [ MORTGAGE PAYDOWN .3,044 .2,974 | 0 . 01/01/2031 . [1.F FE ....
..3128K4-YG-4 | FHLMC PC GOLD COM . 09/01/2024 . [MORTGAGE PAYDOWN 0 . 04/01/2036 . [1.F FE ....
..3128K7-42-8 | FHLMC PC GOLD COM . 09/01/2024 . [MORTGAGE PAYDOWN 0 . 09/01/2033 . [1.F FE ....
..3128KD-50-3 | FHLMC ... 09/01/2024 . [MORTGAGE PAYDOWN 0 . 08/01/2036 . [1.F FE ....
..3128KF-J3-5 |FHLMC . 09/01/2024 . [MORTGAGE PAYDOWN 0 . 10/01/2036 . [1.F FE ....
L B128KM-UN-3 [FHLMC PC e [ . 09/01/2024 . | MORTGAGE PAYDOWN ........ |.... .. K .0 . . .. . 03/01/2087 . [1.F FE ....
.. 3128KQ-HL-3 |FHLMCPC ....oeeeiiiiiiiiiiiiiiiiieiiiieiieeees [ . 09/01/2024 . | MORTGAGE PAYDOWN ........ Joveeeeeeeeeeeeeeenes Joveeeeenn. 1,690 oieeeennnnn . 1,690 Jovveeennnnnn 1,631 fuvnnnnnnnnn 1,688 [ 0 o2 e 0l s . 05/01/2037 . [1.F FE ....




€603

STATEMENT AS OF SEPTEMBER 30, 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
LB128LX-FI-5 [FHLMC eeeiiieiiiiiiiiiieiiieeeeeveeeeeeieiieieee [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 18,085 ...18,085 ...18,007 |.... .0 . 0 ..18,085 |.. 0 e . 12/01/2035 . [1.F FE ....
L 3128M7-5T-9 |FHLMC PC . [ . 09/01/2024 . | MORTGAGE PAYDOWN .....co. |ovverenniiininiinnns Joeeeeeeeenns 6,512 ....6,512 ....6,530 |.... .0 . 0 ...6,512 |.. 0 . 08/01/2040 . (1.F FE ....
L3128M7-EK-8 |FHLMC PC .o [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 10,132 ...10,132 ...10,113 |.... .0 . 0 ..10,132 |.. 0 . 02/01/2039 . [1.F FE ....
..3128M8-NC-4 |FHLMC PC ..o [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 14,089 ... 14,059 L 14125 .0 . 0 .. 14,059 |.. 0 . 11/01/2039 . [1.F FE ....
CB128MI-2M-1 JFHLMC i [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 45,196 ...45,19% ...45,156 |.... .0 . 0 ..45,1% |.. 0 . 09/01/2047 . (1.F FE ....
L 3128MJ-B8-2 |FHLMC PC .. [ . 09/01/2024 . | MORTGAGE PAYDOWN .....co. |ovverenniiininiinnns Joeeeeeeeenns 6,912 ....6,912 ....6,911 ... .0 . 0 ...6,912 |.. 0 . 06/01/2035 . [1.F FE ....
L B128MI-EB-9 | FHLMC evvviiiiiiiiiiiiiiiiiiieiiiieiveeiesveiiiiiiees [ oo . 09/01/2024 . | MORTGAGE PAYDOWN ....ccee |ooveveiiiiiiiiiiiins oo 1,667 ... 1,667 ... 1,672 ... .0 . 0 ... 1,667 |.. 0 . 10/01/2036 . [1.F FE ....
L 3128MJ-0G-8 |FHLMC ...ovvvvvviiiiiiiiiniiiiiiiiiiiniiiiininnnnininns [ oo . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 22,719 ...22,7719 ... 22,875 |.... .0 . 0 ..22,779 |.. 0 . 07/01/2041 . (1.F FE ....
..3128P8-DF-5 |FEDERAL NATL MG .........evvmrmmmmmmmnnnnninninnnnnn [eeeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 80,229 .0 . 0 0 . 10/01/2036 . [1.F FE ....
..3128P8-E2-3 | FEDERAL NATL MG 09/01/2024 . [MORTGAGE PAYDOWN .55,533 0 0| 0| . 08/01/2037 . [1.F FE ....
..3128PY-DL-5 |FHLMC PC 09/01/2024 . [MORTGAGE PAYDOWN 36,312 0 0| 0| . 02/01/2027 . [1.F FE ....
..31292G-5l-2 | FHLMC GOLD PC ..... 09/01/2024 . [ MORTGAGE PAYDOWN 0 0| 0| . 09/01/2029 . (1.F FE ....
.. 31292H-AK-0 |FHLMC GOLD PC ...cooeveviiiiiiiiiiiiiiiiiiciceeeeeens [ . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2030 . [1.F FE ....
.. 31202H-0N-7 | FHLMC PC [c{0/ M7 IR . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2032 . [1.F FE ....
..31202K-ZP-5 | FHLMC PC [c10/ )71 R NN . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2040 . [1.F FE ....
..312030-5P-1 |FHLMC ....oovvvviiiiiiiiiiiiiiiiiiiiiiiiiniiiiiiiiiiins [ oo . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2039 . [1.F FE ....
..312039-PM-7 |FHLMC GOLD PC ....oovvviiiiiiiiiiiiiiiiiiiiicceeeeens [ . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2040 . [1.F FE ....
..312940-40-9 | FHLMC PC [c{0/H) (0 RN . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 06/01/2040 . (1.F FE ....
..312940-PZ-6 | FHLMC PC GOLD COM s | avenes . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 05/01/2040 . [1.F FE ....
..312041-NL-7 | FHLMC PC [c{0/H (0 R [N . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 07/01/2040 . (1.F FE ....
.. 312044-PJ-4 |FHLMC ............ 09/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 12/01/2040 . (1.F FE ....
..31204B-6P-5 | FHLMC GOLD PC .. 09/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 01/01/2030 . [1.F FE ....
..31294F-PT-7 | FHLMC GOLD PC .. 09/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/01/2030 . [1.F FE ....
..31204F-T5-5 | FHLMC GOLD PC .. . |- 09/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 05/01/2030 . [1.F FE ....
..31296M-32-0 | FHLMC PC GOLD COM . . |- 09/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 09/01/2033 . [1.F FE ....
..312965-M3-7 |FHMC  FHWMC .......... [...os . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2034 . (1.F FE ....
..312068-M5-2 |FHLMC ~ FHWMC ... [l . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 01/01/2034 . [1.F FE ....
..31297M-AQ-1 | FHLMC PC [c{0/H (0 IS . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 03/01/2035 . [1.F FE ....
..31297M-XV-5 | FHLMC PC [c10/ M0 NN . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 04/01/2030 . [1.F FE ....
..31207T-IiF-6 | FHLMC PC [c{0/H R0 IS . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 0 . 09/01/2035 . [1.F FE ....
..31297V-Y8-5 |FHLMC PC [c10/ M0 NN . 09/01/2024 . | MORTGAGE PAYDOWN ... L2 .0 . 0 0 . 11/01/2035 . [1.F FE ....
.. 31208N-FU-4 | FHLMC PC GOLD CAS . 09/01/2024 . [ MORTGAGE PAYDOWN .26 | 0 ....26 0| 0| . 05/01/2031 . [1.F FE ....
..31306X-2A-0 | FHLMC ... 09/01/2024 . [MORTGAGE PAYDOWN (1,214) |. 0 . (1,214) 0| 0| . 10/01/2027 . [1.F FE ....
..31307M-2H-8 | FHLMC 09/01/2024 . [ MORTGAGE PAYDOWN ... (185) ] 0 0| 0| . 05/01/2030 . [1.F FE ....
..31307R-6V-2 | FEDERAL NATL MG ..... 09/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 10/01/2031 . [1.F FE ....
..3131YB-IB-0 |FHLMC PC 15Y ZN5142 08/01/2024 . | VARIOUS ... 0 0| 0| . 04/25/2034 . [1.F FE ....
..3132A5-H8-1 | FHLMC PC 30Y 784755 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2048 . [1.F FE ....
..3132AC-SZ-4 | FHLMC PC 30Y ZT0536 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/25/2048 . [1.F FE ....
..3132AE-HR-0 | FHLMC PC 30Y ZT2040 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 11/25/2043 . (1.F FE ....
.. 313200-2N-3 | FHLMC PC 15Y SBO781 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/25/2037 . (1.F FE ....
..31320H-37-9 | FHLMC PC 15Y SB0810 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 06/25/2037 . [1.F FE ....
.. 3132CW-AT-1 . 08/01/2024 . .0 . 0 0 . 03/01/2032 . [1.F FE ....
..313205-6Z-0 |FHLMC PC 15Y SB808S ... . |- 08/01/2024 . [MORTGAGE PAYDOWN .0 . 0 0 . 02/25/2036 . [1.F FE ....
..3132D6-AF-7 |FHLMC PC 15Y SB8106 ... . |- 08/01/2024 . [MORTGAGE PAYDOWN .0 . 0 0 . 06/25/2036 . [1.F FE ....
..313206-AL-4 |FHLMC PC 15Y SB8111 08/01/2024 . | VARIOUS ... 0 0| 0| . 07/25/2036 . [1.F FE ....
..313206-BD-1 | FHLMC PC 15Y SB8136 ... . 08/01/2024 . | VARIOUS ... 0. .0 . 0. . 01/25/2037 . [1.F FE ....
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..313206-CB-4 |FHLMC PC 15Y SBB166 .......ccoovvveeieiiiiiiiiieens [ . 08/01/2024 . | VARIOUS ... ... 13,106 ...13,106 .0 . 0 .. 13,106 |.. 0 e . 06/25/2087 . [1.F FE ....
..313206-CP-3 | FHLMC PC 15Y SBB178 .....cooeveeeeeeeiieiiiieeeeens [ . 08/01/2024 . |VARIOUS ..ovvvviiiiiiiiiins oo o 3,944 ... 3,044 .0 . 0 ...3,944 |.. 0 . 09/25/2037 . (1.F FE ....
..3132DM-6A-8 | FHLMC PC 30Y SDO8E5 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2052 . [1.F FE ....
..3132DM-N6-8 | FHLMC PC 30Y SDO0413 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/25/2050 . (1.A FE ....
..3132DN-CN-1 | FHLMC PC 30Y SD0977 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2052 . [1.F FE ....
.. 3132DN-TN-3 | FHLMC PC 30Y SD1457 ... . 08/01/2024 . | VARIOUS ... . .0 . 0 0 . 12/25/2051 . [1.F FE ....
.. 31320P-4N-5 | FHLMC PC 30Y SD2629 ... . 08/01/2024 . | VARIOUS ... ... 12,302 .0 . 0 0 . 01/25/2052 . [1.F FE ....
.. 31320P-JU-3 | FHLMC PC 30Y 8D2075 ... . 08/01/2024 . | VARIOUS ... ...12,009 .0 . 0 0 . 02/25/2052 . 1.F FE ....
..31320P-KN-7 | FHLMC PC 30Y SD2101 ... . 08/01/2024 . | VARIOUS ... ....6,492 .0 . 0 0 . 12/25/2051 . [1.F FE ....
..31320P-L6-3 |FHLMC PC 30Y SD2149 06/25/2024 . | VARIOUS 7,284 0 0| 0| . 02/25/2052 . 1.F FE ....
..31320P-78-4 | FHLMC PC 30Y SD2567 08/01/2024 . | VARIOUS .9,674 0 0| 0| . 09/25/2052 . [1.F FE ....
..31320Q-3li-4 | FHLMC PC 30Y SD3513 08/01/2024 . | VARIOUS . 666,036 N 0 0| 0| . 08/25/2053 . 1.F FE ....
..313200-A8-9 | FHLMC PC 30Y SD2731 ... . 08/01/2024 . | VARIOUS ... 276,79 256,426 |.... .0 . 0 0 . 12/25/2052 . (1.F FE ....
..313200-GJ-9 | FHLMC PC 30Y 8D2901 ... . 08/01/2024 . | VARIOUS ... ... 2,536 .. 2,459 ... .0 . 0 0 . 056/25/2053 . [1.F FE ....
..313200-JM-9 | FHLMC PC 30Y SD2968 ... . 06/25/2024 . | VARIOUS ... 7,139 ....5,865 |.... .0 . 0 0 . 12/25/2051 . [1.F FE ....
..313200-U5-3 | FHLMC PC 30Y SD3304 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2051 . [1.F FE ....
..313200-XP-6 | FHLMC PC 30Y SD3386 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/25/2053 . [1.F FE ....
..31320Q-ZH-2 | FHLMC PC 30Y SD3444 ... . 08/01/2024 . | VARIOUS .0 . 0 0 . 11/25/2051 . [1.F FE ....
..31320S-UN-0 | FHLMC PC 30Y SD5089 ... . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 0 . 08/25/2053 . 1.F FE ....
..31320T-FB-1 |FHLMC PC 30Y SD5562 ... . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 0 . 056/25/2054 . 1.F FE ....
..31320V-52-4 | FHLMC PC 30Y SD8064 08/01/2024 . | VARIOUS ... 0 0| 0| . 05/25/2050 . 1.F FE ....
..3132DV-7B-5 |FHLMC PC 30Y SD8090 07/30/2024 . | VARIOUS 0 0| 06) |- . 09/25/2050 . [1.F FE ....
..31320V-L8-6 |FHLMC PC 30Y SD7551 08/01/2024 . | VARIOUS 0 0| L0 . 01/25/2052 . [1.F FE ....
..31320V-MD-4 | FHLMC PC 30Y SD7556 . |. 08/01/2024 . | VARIOUS 0 0| 0| . 08/25/2052 . [1.F FE ....
..3132DW-AN-5 | FHLMC PC 30Y SD8112 . |- 08/01/2024 . | VARIOUS 0 0| 0| . 12/25/2050 . [1.F FE ....
..31320W-AR-4 | FHLMC PC 30Y SD8116 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 12/25/2050 . 1.F FE ....
..3132DI\-BB-8 | FHLMC PC 30Y SD8134 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/25/2051 . [1.F FE ....
..31320W-BJ-1 |FHLMC PC 30Y SD8141 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/25/2051 . [1.F FE ....
..3132DW-BP-7 | FHLMC PC 30Y SD8146 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 05/25/2051 . [1.F FE ....
..3132D1-BY-8 | FHLMC PC 30Y SD8155 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/25/2051 . [1.F FE ....
..313200-C9-2 | FHLMC PC 30Y SD8196 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2052 . [1.F FE ....
..3132DW-CG-6 | FHLMC PC 30Y SD8171 08/01/2024 . | VARIOUS 0 0| 0| . 10/25/2051 . [1.F FE ....
..31320W-CS-0 | FHLMC PC 30Y SD8181 08/01/2024 . [ VARIOUS ... 0 0| 0| . 12/25/2051 . [1.F FE ....
..313200-DS-9 | FHLMC PC 30Y SD8213 08/01/2024 . [MORTGAGE PAYDOWN 0 0| 0| . 06/25/2052 . [1.F FE ....
..3132DW-DT-7 |FHLMC PC 30Y SD8214 08/01/2024 . [ VARIOUS ... 0 0| 0| . 05/25/2052 . 1.F FE ....
..3132DW-E7-4 | FHLMC PC 30Y SD8258 08/01/2024 . | VARIOUS 0 0| 0| . 10/25/2052 . (1.F FE ....
..3132DW-EC-3 | FHLMC PC 30Y SD8231 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/25/2052 . [1.F FE ....
..3132DW-EJ-8 | FHLMC PC 30Y SD8237 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 08/25/2052 . [1.F FE ....
..3132DW-F5-7 |FHLMC PC 30Y SD8288 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 01/25/2053 . [1.F FE ....
..3132DW-F6-5 |FHLMC PC 30Y SD8289 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 01/25/2063 . [1.F FE ....
..3132DW-FT-5 |FHLMC PC 30Y SD8278 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 12/25/2052 . (1.F FE ....
..3132DW-G9-8 | FHLMC PC 30Y SD8324 ... . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 056/25/2053 . [1.F FE ....
..3132DW-HG-1 | FHLMC PC 30Y SD8331 ... . |- 08/01/2024 . [ VARIOUS ... .0 . 0 0 . 06/25/2053 . [1.F FE ....
..313200-JU-8 | FHLMC PC 30Y SD8375 ... . |- 08/01/2024 . | VARIOUS ... .0 . 0 0 . 09/25/2053 . [1.F FE ....
..3132DW-LA-9 | FHLMC PC 30Y SD8421 08/01/2024 . | VARIOUS 0 0| 0| . 04/25/2054 . [1.F FE ....
..3132E0-3G-5 |FHLMC PC 30Y S§D439%9 ... . 08/01/2024 . | VARIOUS ... 0. .0 . 0. . 04/25/2052 . [1.F FE ....
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..3132E0-FH-0 |FHLMC PC 30Y SD3768 .........cevvvrrvvrmmnnnnnnnnnn [ereeenn . 06/25/2024 . | VARIOUS ... ... 21,693 ...21,693 ...16,152 |.... ..5,54 .0 . 0 ..21,693 |.. .11,826 |. 06/25/2052 . [1.F FE ....
..3132E0-LY-6 |FHLMC PC 30Y SD3943 .....cceeeiieiiiiiiieiieeeeeees oo . 08/01/2024 . | VARIOUS ... ... 14,654 ... 14,654 ... 14,44 .0 . 0 ..14,654 |.. . 06/25/2052 . [1.F FE ....
..3132E0-VL-3 |FHLMC PC 30Y 8D4219 .....cooovreeeiiiienns [ . 08/01/2024 . | VARIOUS ... ... 26,372 .0 . 0 ..26,372 |.. . 05/25/2052 . [1.F FE ....
..3132E0-VW-9 |FHLMC PC 30Y SD4229 .........ccoeeieiiiiiiieeeenees [ . 08/01/2024 . | VARIOUS ... v e 9,574 .0 . 0 ...9,574 |.. . 11/25/2063 . [1.F FE ....
..31326G-A2-1 |FHLMC PC GOLD PC ..ecoveeeeeeeeeeeeeeeeens [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 26,255 .0 . 0 ..26,255 |.. . 08/01/2041 . [1.F FE ....
..313268-BF-5 |FHLMC PC ~ GOLD PC ....coeveeeeeeeeeeeeeeens [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 29,664 .0 . 0 ..29,664 |.. . 03/01/2042 . (1.F FE ....
..31326V-L6-7 | FHLMC FHLMC oot [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 77,961 .0 . 0 77,91 |.. . 08/01/2042 . [1.F FE ....
..3132HP-KK-9 | FHLMC FHMC oot [ . 09/01/2024 . | MORTGAGE PAYDOWN ... ... 16,290 .0 . 0 ..16,290 |.. . 11/01/2042 . (1.F FE ....
L B132HP-NB-6 | FHLMC eveveiiiiiiiiiiiiiiiiiiciiieiivesneviiiiiiiiees [ eeeenn . 09/01/2024 . | MORTGAGE PAYDOWN ... .. 35,961 .0 . 0 . 11/01/2042 . (1.F FE ....
..3132H0-EG-3 | FHLMC ... 09/01/2024 . [MORTGAGE PAYDOWN 26,316 0 0| . 12/01/2042 . (1.F FE ....
..3132J6-E6-7 | FHLMC 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 02/01/2043 . [1.F FE ....
..3132J7-K6-8 | FHLMC PC GOLD PC ..... 09/01/2024 . [ MORTGAGE PAYDOWN 0 0| . 03/01/2043 . [1.F FE ....
..3132J9-G7-7 | FHLMC PC [c10/ 0 R NN . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/01/2043 . [1.F FE ....
..3132J9-TD-0 | FHLMC PC [c10/H 0 R [N . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/01/2043 . (1.F FE ....
..31320R-0E-3 |FHLMC  FHWMC ...l [ s . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 07/01/2045 . [1.F FE ....
..31320U-RS-4 |FHLMC  FHWMC .......... [...os . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/01/2045 . [1.F FE ....
. 313200-Uz-4 |FHMC - FHMC ... [ . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/01/2045 . [1.F FE ....
L.3132V0-03-3 |FHLMC ..ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiniiiiinniiinins [ e . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 06/01/2049 . [1.F FE ....
..31320D-MZ-4 |FEDERAL NATL MG~ FNMA ..ccees [oennn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/01/2046 . [1.F FE ....
..31320K-KE-7 | FEDERAL NATL MG ........covvvmmmmmmmnnnnnniniininnnn [eeeees . 09/01/2024 . | MORTGAGE PAYDOWN .0 . 0 . 01/01/2047 . (1.F FE ....
..3132WW-BA-9 | FHLMC PC 55D WA2532 08/01/2024 . [VARIOUS ......... 0 0| . 11/25/2052 . [1.F FE ....
..3132XS-ED-8 | FEDERAL NATL MG .. 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 08/01/2047 . (1.F FE ....
..3132XS-KG-4 | FEDERAL NATL MG .. 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 08/01/2047 . [1.F FE ....
..3132XT-MS-4 | FEDERAL NATL MG .. . |- 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 10/01/2047 . (1.F FE ....
..3132XU-NA-9Q | FEDERAL NATL MG .. . |- 09/01/2024 . [MORTGAGE PAYDOWN 0 0| . 11/01/2047 . (1.F FE ....
..3132XW-BJ-9 | FEDERAL NATL MG .........evvvvmmmmmmmmnnnnnnininnnnn [eenees . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 01/01/2048 . [1.F FE ....
..3132XX-GL-7 |FEDERAL NATL MG~ FNMA ..coees [oennn . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/01/2048 . [1.F FE ....
..3132XY-G8-4 | FEDERAL NATL MG ........ccovvmmmmmmmnnnnninininninn [eeeeens . 09/01/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 04/01/2048 . [1.F FE ....
.3132Y0-4E-7 |FHMC  FHWMC ...l [ . 09/01/2024 . | MORTGAGE PAYDOWN .0 . 0 . 07/01/2048 . [1.F FE ....
..31334W-2(-6 | FEDERAL HOME LN BKS .....coooveeieiiiiiiiieiiiinens [ . 08/01/2024 . .0 . 0 . 07/01/2049 . (1.F FE ....
.. 31334Y-A5-6 |FHLMC ......oovvviiiiiiiiiiiiiiiiiiiiiiiiiiniiiiiiiiees [ eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 08/01/2049 . [1.F FE ....
..31330U-VJ-6 | FHLMC PC 30Y QA4217 08/01/2024 . | VARIOUS 0 0| . 10/25/2049 . (1.A FE ....
..3133A1-D0-2 | FHLMC PC 30Y QA6411 08/01/2024 . | VARIOUS 0 0| . 01/25/2050 . [1.F FE ....
..3133A3-J9-0 | FHLMC PC 30Y QA8388 08/01/2024 . | VARIOUS 0 0| . 04/25/2050 . [1.F FE ....
..3133A3-TU-2 | FHLMC PC 30Y QA8663 08/01/2024 . | VARIOUS 0 0| . 04/25/2050 . [1.F FE ....
..3133A3-ZL-5 |FHLMC PC 30Y QA8847 08/01/2024 . | VARIOUS 0 0| . 04/25/2050 . [1.F FE ....
..3133A4-88-0 |FHLMC PC 30Y QA9543 ... . 08/01/2024 . | VARIOUS ... . . .0 . 0 . 05/25/2050 . 1.F FE ....
..3133A9-DF-9 | FHLMC PC 30Y (B2802 ... . 08/01/2024 . | VARIOUS ... 197,99 |.... .0 . 0 . 08/25/2050 . [1.F FE ....
..3133AA-V9-0 | FHLMC PC 30Y (B4240 ... . 07/12/2024 . | VARIOUS ... 112,828 |.... .0 . 0 . 10/25/2050 . [1.F FE ....
..3133AD-US-3 | FHLMC PC 30Y (B6893 ... . 06/25/2024 . |VARIOUS ....oevvvvvriiiiinns |oeeeeeiieiiiieeeenes Joeeeennnnn 3,606 [ 3,605 e, 2,997 |.... .0 . 0 . 12/25/2050 . 1.F FE ....
..3133AF-62-9 | FHLMC PC 30Y (B898S ... . 07/12/2024 . | VARIOUS ... .... 107,889 |.... .0 . 0 . 02/25/2051 . [1.F FE ....
..3133AG-02-8 | FHLMC PC 30Y QBO473 ... . 08/01/2024 . | VARIOUS ... ... 401,181 [.... .0 . 0 . 03/25/2051 . [1.F FE ....
..3133AG-UL-1 |FHLMC PC 30Y QB9587 ... . |- 08/01/2024 . [VARIOUS .....evvvvvvvveinnns Joeveeeeeeinnennennns fovveeeennn 1,150 [ 1,150 [, 1,222 |.... .0 . 0 . 03/25/2051 . [1.F FE ....
..3133AJ-PG-2 | FHLMC PC 30Y QC0423 ... . |- 06/25/2024 . | VARIOUS ... ... 4,865 |.... .0 . 0 . 04/25/2051 . [1.F FE ....
..3133AK-20-2 | FHLMC PC 30Y QC1683 07/11/2024 . | VARIOUS ..341,960 |. 0 0| . (21,030) |. . 05/25/2051 . [1.F FE ....
.. 3133AK-W2-2 | FHLMC PC 30Y QC1565 ... . 08/01/2024 . | VARIOUS ... ... 3,350 |.... 0. .0 . .0 ... . 05/25/2051 . [1.F FE ....
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..3133AL-Zli-1 |FHLMC PC 30Y QC2557 .......ccovveeeeeeeiieeeeeeeees [ . 07/15/2024 . | VARIOUS ... .. (3,121) ] 0 e (8,120) 0 . (31,069) |.... . 06/25/2051 . [1.F FE ....
..3133AP-Z6-9 | FHLMC PC 30Y QC5265 ..........covvvevveeeeeeeennens [ eeeens . 08/01/2024 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.F FE ....
..3133A0-50-6 | FHLMC PC 30Y QC6255 .........ccoevveeeeieeeeieenens s . 06/25/2024 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.A FE ....
..3133AQ-ES-2 |FHLMC PC 30Y QC8545 ......ccoeeeeeiiiieiiiieieeeees [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.A FE ....
..3133AT-F7-1 |FHLMC PC 30Y QC8290 .......ccevvvvvvveiiiiiiiiniins [eeeenn . 08/28/2024 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3133AT-V6-5 |FHLMC PC 30Y QC8737 ........evvvvvvvvvvnvnnnnnnnnns [eeeeenn . 08/27/2024 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3133AU-DX-3 | FHLMC PC 30Y QCO118 .......evvvvvvvvvnrnnninininnns [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3133AX-M8-2 |FHLMC PC 30Y QD1283 .......oevvvvviiiiiiiiiiiienins oo . 08/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..3133B0-11Z-2 |FHLMC PC 30Y QD3364 ........ccooveveeeeeeeieeeeeees [ eeens . 08/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..313382-Y7-8 | FHLMC PC 30Y (D5234 08/01/2024 . | VARIOUS 0 0| . 01/25/2052 . (1.F FE ....
..3133B2-23-6 | FHLMC PC 30Y (D5262 08/01/2024 . | VARIOUS 0 0| . 01/25/2052 . [1.F FE ....
..313383-FK-8 | FHLMC PC 30Y (D5570 08/01/2024 . | VARIOUS 0 0| . 01/25/2052 . (1.F FE ....
..3133B3-FU-6 |FHLMC PC 30Y QDS579 .......cooeeeeeeeeeeeeeeeeeeees s . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.F FE ....
..3133B3-H3-4 | FHLMC PC 30Y QDS650 .......cevvvvvvvvviiiiiniinnnns [eeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2052 . (1.F FE ....
..3133B3-WR-4 | FHLMC PC 30Y QDBO0S6 .........eevvvvvvvvmmvnnnnnnnnn [ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . 1.F FE ....
..3133B5-ZL-9 |FHLMC PC 30Y QD7947 .....covvvvvvriiiiiiiiiiiennnns e . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . [1.F FE ....
..313386-BL-3 |FHLMC PC 30Y QD8143 ........covvvvvviiiiiiiiiiiiens e . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . 1.F FE ....
..3133BD-3T-0 |FHLMC PC 30Y QE4410 ........evvvvvvvvnvnnnnnnnnnnns [ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3133BD-PX-7 |FHLMC PC 30Y QE4038 .........cevvvmvvvvmnennnnnnnns [ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3133D3-BL-8 |FHLMC ....ovvvvviiiiiiiiiniiiiiiiiiiiiiiniiiniiiiininns [ oo . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 . 08/01/2039 . [1.F FE ....
..313303-PJ-8 | FHLMC PC 20Y QK0425 08/01/2024 . | VARIOUS ... 0 0| . 09/25/2040 . [1.F FE ....
..3133JL-CA-5 |FHLMC PC 30Y QU7265 08/01/2024 . | VARIOUS 0 0| . 09/25/2049 . [1.F FE ....
..3133KH-30-6 | FHLMC PC 30Y RA2596 08/01/2024 . | VARIOUS 0 0| . 05/25/2050 . 1.F FE ....
..3133KK-5P-0 | FHLMC PC 30Y RA4454 . |. 08/01/2024 . | VARIOUS 0 0| . 02/25/2051 . [1.F FE ....
..3133KL-2T-3 | FHLMC PC 30Y RA5286 . |- 08/01/2024 . | VARIOUS 0 0| . 05/25/2051 . [1.F FE ....
..3133KL-BG-1 |FHLMC PC 30Y RA4539 ........ooovvriinnnninnnnnens [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..3133KL-JA-6 |FHLMC PC 30Y RA4757 .......eevvvvvvvvvnnnnnnnnnnnnn [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2046 . [1.F FE ....
..3133KL-N5-2 | FHLMC PC 30Y RA4912 .....coevvvvviiiiiiiiiiiiiiinns [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2051 . [1.F FE ....
.. 3133KM-DF-9 | FHLMC PC 30Y RA5502 ........ccevvvvvvvviiiiiiininns [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2051 . [1.F FE ....
.. 3133KN-HK-2 | FHLMC PC 30Y RA6534 .......ovvvvvviiiiiiiiiiiiinnns oo . 08/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
.. 3133KP-KN-7 | FHLMC PC 30Y RA7501 .......evvvmmmmmnnnnnnnnnnnnnnn [ ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2052 . [1.F FE ....
..3133KQ-FT-8 |FHLMC PC 30Y RA8278 08/01/2024 . | VARIOUS 0 0| . 12/25/2052 . (1.F FE ....
..3133KR-PV-0 | FHLMC PC 30Y RA9436 08/01/2024 . | VARIOUS 0 0| . 07/25/2053 . [1.F FE ....
..3133KR-VH-4 | FHLMC PC 30Y RA9616 08/01/2024 . | VARIOUS 0 0| . 08/25/2053 . 1.F FE ....
..3133KY-WA-3 | FHLMC PC 20Y RB5141 08/01/2024 . | VARIOUS 0 0| . 01/25/2042 . (1.F FE ....
..3133LW-A3-6 | FHLMC PC 30Y RE0026 08/01/2024 . | VARIOUS 0 0| . 06/25/2051 . [1.F FE ....
..3133LW-A8-5 |FHLMC PC 30Y RE0031 .......eevvmmmmmmmmmnnnnnnnnnnn [ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 09/25/2051 . [1.F FE ....
..3133Q3-G9-6 |FHLMC PC 406 .........evvvvvvvvrvmnnnnnnnnnnnnnnnnnns [eeeees . 08/25/2024 . | MORTGAGE PAYDOWN .0 . 0 . 10/25/2053 . [1.F FE ....
..3136B3-5A-4 | FNMA REMIC TRUST .... . 08/25/2024 . .0 . 0 . 06/25/2048 . [1.F FE ....
..3136B3-UT-5 | FEDERAL NATL MG . 08/25/2024 . .0 . 0 . 01/25/2049 . (1.F FE ....
..3136B3-IIF-3 | FNMA REMIC TRUST .... . 08/25/2024 . . .0 . 0 . 01/25/2049 . [1.F FE ....
..3136B4-5C-8 | FEDERAL NATL MG . 08/25/2024 . | VARIOUS ... K .0 . 0 . 07/25/2049 . (1.F FE ....
..3136BB-TQ-5 |FNMA REMIC TRUST .... . |- 08/25/2024 . | VARIOUS ... ... (3,010) | 0 el (8,010) ... 0 . 09/25/2050 . 1.F FE ....
..3136BB-TT-9 | FNMA REMIC TRUST .... . |- 08/25/2024 . | VARIOUS ... ... (4,477)). 0 e (4,477) ). 0 . 09/25/2050 . [1.F FE ....
..3136BB-1IE-8 | FNMA REMIC TRUST . 08/25/2024 . | VARIOUS ... .(2,025) |. 0 ..(2,025) 0| . 09/25/2050 . 1.F FE ....
..3136BQ-RA-9 | FNMA REMIC TRUST ... . 08/25/2024 . | MORTGAGE PAYDOWN ... e (D). 0. (). .0 . . 04/25/2049 . [1.F FE ....
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..3136BS-2J-3 | FNMA REMIC TRUST ...oooeveiiiiiiiii [ . 08/25/2024 . | VARIOUS ... ....8,0%2 .0 . 0 .8,932 |.. . 07/25/2054 . (1.F FE ....
..31371H-X9-4 |FEDERAL NATL MG~ FMMA .......ooe [oeeens . 08/01/2024 . | VARIOUS ... .0 . 0 .1,314 ). . 10/01/2029 . (1.F FE ....
..31371J-BD-5 |FEDERAL NATL MG~ FNMA ...oooees [oennn . 08/01/2024 . | VARIOUS ... .0 . 0 1,468 |.. . 02/01/2030 . [1.F FE ....
..31379R-W\-4 |FEDERAL NATL MG~ FMMA .......ooe [oeenns . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2028 . [1.F FE ....
..3137BF-XT-3 | FHLMC REMIC SERIES ......evveiiiiiiii e . 08/25/2024 . .0 . 0 . 12/25/2024 . (1.A FE ....
L 3137BR-N7-6 |FHLMC ...ovvvvvviiiiiiiiiiiiiiiiiiiiniiiniisiiiniiniins [ oo . 09/15/2024 . | MORTGAGE PAYDOWN .0 . 0 . 08/15/2046 . [1.F FE ....
..3137F3-Cli-2 | FHLMC REMIC SERIES .....ovvviiiiiiiiiiii oo . 09/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 03/15/2048 . [1.F FE ....
PR o TR O I R [P . 09/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 12/15/2040 . (1.F FE ....
..3137F6-6V-4 |FHLMC REMIC SERIES ......evvviiiiii oo . 09/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 05/15/2041 . [1.F FE ....
..3137F7-TN-5 |FHLMC ... 09/15/2024 . [ MORTGAGE PAYDOWN 0 0| . 01/15/2046 . [1.F FE ....
..3137F7-YY-5 |FHLMC . 08/25/2024 . | VARIOUS 0 0| . 05/25/2047 . (1.F FE ....
..3137F9-WP-2 | FHLMC .... 08/25/2024 . | VARIOUS ... 0 0| . 02/25/2051 . [1.F FE ....
..3137FE-UA-6 | FHLMC REMIC SERIES ......evveniiiiiiin oo . 08/25/2024 . | MORTGAGE PAYDOWN .0 . 0 . 01/25/2025 . [1.A FE ....
..3137FK-BB-1 |FHLMC REMIC SERIES .....cccoviiiiiiiiiiiiiiiiiiies oo . 09/15/2024 . | MORTGAGE PAYDOWN .0 . 0 . 12/15/2048 . [1.F FE ....
..3137FQ-HG-1 |FREDDIE MAC ....ovvnniniiiiiiin [ e . 08/25/2024 . .0 . 0 . 09/25/2048 . [1.F FE ....
..3137FU-WQ-3 | FHLMC REMIC SERIES ......evvviiiniiiiiiiiiiiiiies e . 08/25/2024 . .0 . 0 . 07/25/2050 . [1.F FE ....
..3137FW-5T-3 | FHLMC REMIC SERIES .....eevveiiiiiiiiiin oo . 08/25/2024 . .0 . 0 . 09/25/2050 . 1.F FE ....
..3137FY-YN-0 | FHLMC REMIC SERIES .....cccoviiiiiiiiiiiiiiiiiiiins oo . 09/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/15/2044 . [1.F FE ....
..3137HO-MG-1 | FEDERAL HOME LN MTG .......ooooevreninnniins [ons . 08/26/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 08/25/2038 . (1.B FE ....
PN KTV 1 O [P . 08/25/2024 . | VARIOUS ... .0 . 0 . 07/25/2038 . (1.B FE ....
..3137HA-MK-9 | FEDERAL HOME LN MTG 08/26/2024 . | VARIOUS ... 0 0| . 04/25/2043 . (1.B FE ....
..3137HB-Zli-7 | FHLMC REMIC SERIES . 08/25/2024 . [MORTGAGE PAYDOWN 0 0| . 03/25/2054 . 1.F FE ....
..3137HC-P3-0 | FHLMC REMIC SERIES . 08/25/2024 . [VARIOUS ......... 0 0| . 04/25/2050 . [1.F FE ....
..3137HC-0L-9 | FHLMC REMIC SERIES . . |- 08/25/2024 . [MORTGAGE PAYDOWN 0 0| . 11/25/2050 . 1.F FE ....
..3137HD-Y7-9 | FHLMC REMIC SERIES . . |- 08/25/2024 . | VARIOUS ... 0 0| . 08/25/2054 . [1.F FE ....
..3137HD-YP-9 | FHLMC REMIC SERIES ... e . 08/25/2024 . | VARIOUS ... .0 . 0 . 07/25/2054 . (1.F FE ....
..3137HF-38-2 | FHLMC REMIC SERIES .....oevviiiiiiiiiiiiin oo . 08/25/2024 . | VARIOUS ... .0 . 0 . 08/25/2054 . [1.F FE ....
..313837-JH-2 |FEDERAL NATL MG~ FMMA ....oon [oeenns . 08/01/2024 . | VARIOUS ... .0 . 0 . 09/01/2029 . [1.F FE ....
..313851-X8-7 |FNMA PASS-THRU  LNG 30 Y ..ooeeveiiiiiiiiiiieees s . 08/01/2024 . | VARIOUS ... .0 . 0 . 09/01/2082 . [1.F FE ....
..31380F-84-5 |FNMA PASS-THRU LNG 30 Y ..coeeeeeeeeeeeeeeeeess oo . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2032 . (1.F FE ....
..3138A7-4J-4 |FNMA PASS-THRU LNG 30 Y .oeooeeiiiiiiiiiiieeees s . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/01/2041 . [1.F FE ....
..3138AB-Z3-6 |FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| . 04/01/2041 . [1.F FE ....
..3138AH-7B-6 |FNMA PASS-THRU LNG 30 Y .... 08/01/2024 . | VARIOUS 0 0| . 07/01/2041 . [1.F FE ....
..3138AS-PL-0 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| . 09/01/2041 . [1.F FE ....
..3138E0-AE-9 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| . 01/01/2042 . (1.F FE ....
..3138E2-VY-8 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| . 12/01/2041 . (1.F FE ....
..3138E5-CL-0 | FNMA PASS-THRU . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2027 . [1.F FE ....
..3138ED-IIV-9 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2042 . (1.F FE ....
..3138EN-LD-9 | FHICHC . 08/01/2024 . | VARIOUS ... .0 . 0 . 09/01/2044 . [1.F FE ....
..3138EP-2D-5 |FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2045 . [1.F FE ....
..3138LS-KA-7 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2042 . (1.F FE ....
..3138LT-06-8 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2027 . (1.F FE ....
..3138M7-YZ-2 | FEDERAL NATL MG . |- 08/01/2024 . [ VARIOUS ... .0 . 0 . 12/01/2042 . (1.F FE ....
..3138NX-5Z-6 | FNMA PASS-THRU . |- 08/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2043 . (1.F FE ....
..3138IIE-MM-8 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| . 05/01/2030 . [1.F FE ....
..3138IK-KB-0 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... 0. .0 . . 03/01/2037 . [1.F FE ....
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..3138Q-05-4 |FNMA PASS-THRU  LNG 30 Y oeoeeeiiieiiiiiieeeees s . 08/01/2024 . | VARIOUS ... ... 35,097 ...35,007 ...35,084 |.... .0 . 0 ..35,097 |.. 0 e . 05/01/2043 . [1.F FE ....
..3138WV-87-7 |FNMA PASS-THRU  INT 15 Y ..o s . 08/01/2024 . | VARIOUS ... ... 46,213 ...46,213 ...46,377 |.... .0 . 0 ..46,213 |.. 0 . 06/01/2028 . [1.F FE ....
..3138XP-0X-4 |FEDERAL NATL MG~ FNMA ..ocoees [oeennn . 08/01/2024 . | VARIOUS ... .. 475,469 . 478,616 |.... .0 . 0 0 . 02/01/2044 . (1.F FE ....
..3138XP-VH-3 |FNMA PASS-THRU  INT 15 Y ..o [ . 08/01/2024 . | VARIOUS ... .. 37,116 .0 . 0 0 . 05/01/2029 . [1.F FE ....
..3138Y4-SJ-9 | FNMA PASSTHRU AX3220 ........ooooevviiiniinnnnnnnns [oennn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 10/01/2029 . [1.F FE ....
..3138Y6-F3-3 | FNMA PASSTHRU AX4685 .........coovvvvviviiiiniinnns [eenenn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 11/01/2044 . (1.F FE ....
..3138YE-JM-0 |FEDERAL NATL MG~ FNWA ..ooees [oenns . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 06/01/2030 . [1.F FE ....
..3138YJ-23-3 | FNMA PASSTHRU AY5261 .....coovvviiiiiiiiiieeiieeens [ . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2045 . (1.F FE ....
..3138YJ-ZJ-8 |FNMA PASSTHRU AY5244 .......coooiiiiiiiiiiniiiens [ oens . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/01/2045 . [1.F FE ....
..3138YJ-ZX-7 |FNMA PASSTHRU AY5257 .. 08/01/2024 . | VARIOUS 0 0| 0| . 04/01/2045 . [1.F FE ....
..3138YK-IIE-9 | FHICHC 08/01/2024 . | VARIOUS 0 0| 0| . 05/01/2045 . [1.F FE ....
..3138YU-UG-4 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 07/01/2045 . [1.F FE ....
..3138YU-W-3 |FEDERAL NATL MG~ FNMA ees [ oeenns . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 10/01/2045 . [1.F FE ....
..3138YW-LC-9 |FEDERAL NATL MG~ FMMA ....eoes [oeenns . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/01/2045 . [1.F FE ....
..31390J-3P-4 |FNMA PASS-THRU  LNG 30 Y ooooeeeiiiiiiiiiieeees s . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/01/2032 . [1.F FE ....
..313910-JP-0 |FNMA PASS-THRU  LNG 30 Y oo e . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 11/01/2032 . [1.F FE ....
..31396W-3U-8 |FEDERAL NATL MG ........eevvvmmmmmmmnnnnnnnnnnnnnnns [ereeenn . 08/25/2024 . | VARIOUS ... .0 . 0 0 . 08/25/2037 . [1.F FE ....
..31402E-R7-5 |FNMA PASS-THRU LNG 30 Y ..cceeeeeeeeeieeeeeeess oo . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 08/01/2033 . [1.F FE ....
..31402G-R4-7 |FNMA PASS-THRU  LNG 30 Y .ooooeviiiiiiiiiiieeees s . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/01/2033 . [1.F FE ....
..31402L-QU-9 |FNMA PASS-THRU  LNG 30 Y oo e . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 08/01/2033 . [1.F FE ....
..31403F-PK-4 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 10/01/2033 . [1.F FE ....
..31403J-116-9 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 12/01/2033 . [1.F FE ....
..31404\-L4-8 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 03/01/2034 . [1.F FE ....
..31405R-AM-8 | FNMA PASS-THRU LNG 30 Y .... . |. 08/01/2024 . | VARIOUS 0 0| 0| . 10/01/2034 . (1.F FE ....
..31405R-AN-6 | FNMA PASS-THRU LNG 30 Y .... . |- 08/01/2024 . | VARIOUS 0 0| 0| . 10/01/2034 . [1.F FE ....
..31406B-F2-1 | FEDERAL NATL MTG ASSN FNMA oo | e . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 01/01/2035 . [1.F FE ....
..31406C-TB-4 |FNMA PASS-THRU LNG 30 Y ..oooeieiiiiiiiiiieeees s . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 12/01/2034 . [1.F FE ....
..31406E-ML-5 |FNMA PASS-THRU LNG 30 Y ..cceeeeeeeeeeeeeeeeess oo . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 01/01/2035 . [1.F FE ....
..31406E-75-6 |FNMA PASS-THRU LNG 30 Y ..oooeeeviiiiiiiiiiiess s . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/01/2035 . [1.F FE ....
.. 31406K-LR-9 | FNMA ...oveeiiiiiin [ oo . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 01/01/2035 . [1.F FE ....
..31406L-JC-3 |FED NATL MTG ASSN #813059 ........ccooveeeeeennns [oeeennn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/01/2035 . [1.F FE ....
..31406M-LG-9 | FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| 0| . 01/01/2035 . [1.F FE ....
..31407B-H-4 | FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| 0| . 06/01/2035 . [1.F FE ....
..31407L-WV-6 | FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| 0| . 06/01/2035 . [1.F FE ....
..31407S-A2-8 | FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| 0| . 08/01/2035 . [1.F FE ....
..31408H-KX-2 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 02/01/2036 . [1.F FE ....
..31409F-E6-1 |FNMA PASS-THRU  LNG 30 Y . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/01/2036 . [1.F FE ....
..31409T-RE-0 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2036 . [1.F FE ....
..3140E5-3K-8 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 10/01/2045 . [1.F FE ....
..3140E8-V6-2 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 11/01/2045 . [1.F FE ....
..3140EB-WN-8 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2046 . [1.F FE ....
..3140EU-TK-5 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 01/01/2046 . [1.F FE ....
..3140EW-7A-7 | FEDERAL NATL MG . |- 08/01/2024 . [ VARIOUS ... .0 . 0 0 . 03/01/2046 . [1.F FE ....
..3140EY-XJ-5 | FEDERAL NATL MG . |- 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2031 . [1.F FE ....
..3140F0-BP-8 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 07/01/2046 . [1.F FE ....
..3140F3-6F-0 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... 0. .0 . 0. . 06/01/2046 . [1.F FE ....
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.. 3140F5-NN-9 | FEDERAL NATL MG .......eevvrvmmmmmmnnnnnninnninnnnns [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . .26 . 0 0 e . 07/01/2046 . [1.F FE ....
..3140F8-JK-4 | FEDERAL NATL MG ........ccovmmmmmmnnnnnninniinnnnn [eeneenn . 08/01/2024 . | VARIOUS ... .0 . . (386) |... 0 0 . 10/01/2046 . (1.F FE ....
..3140FA-5J-7 |FEDERAL NATL MG ........eevvmmmmmmmnmnnnnninninnnnns [oeeeenn . 08/01/2024 . | VARIOUS ... .0 . .. (20))... 0 0 . 06/01/2047 . (1.F FE ....
..3140FB-EK-2 | FEDERAL NATL MG .........cvvvmmmmmmmmnnnnnnnniinnnns [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . . (390) |... 0 0 . 08/01/2046 . (1.F FE ....
..3140FK-BZ-2 | FEDERAL NATL MG ........eevvrmmmmmmmnnnnnninninnnnns [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 11/01/2031 . [1.F FE ....
..3140FK-JB-7 | FEDERAL NATL MG .........cvvvmmmmmmmnnnnniniiinnnnn [eeneen . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 10/01/2046 . (1.F FE ....
..3140FL-N5-3 | FEDERAL NATL MG ........eevmmmmmmmmmnnnnninnninnnnnn [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 11/01/2046 . [1.F FE ....
..3140FNM-BD-7 | FNMA PASSTHRU BE1835 ........covvvvviiiiiiiniiieens [ . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 11/25/2036 . [1.F FE ....
..3140FM-RO-9 | FEDERAL NATL MG ........eevvrmmmmmmmmmnnninnninnnnnn [ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 01/01/2047 . (1.F FE ....
..3140FN-3X-0 | FNMA PASSTHRU BE3513 08/01/2024 . | VARIOUS 0 0| 0| . 07/25/2047 . (1.F FE ....
..3140FP-2K-4 | FEDERAL NATL MG .. 08/01/2024 . | VARIOUS 0 0| 0| . 01/01/2047 . (1.F FE ....
..3140FP-C9-8 | FNMA PASSTHRU BE3695 08/01/2024 . | VARIOUS 0 0| 0| . 06/25/2047 . (1.F FE ....
..3140FS-C4-3 | FEDERAL NATL MG ........evvvmmmmmmmmmnnnniinninnnnns [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2047 . (1.F FE ....
..3140FS-CJ-0 | FEDERAL NATL MG .........evvvmmmmmmmmmmnnnnnninnnnnn [ereees . 08/01/2024 . | VARIOUS ... ... 7,622 ... .0 . 0 0 . 02/01/2047 . (1.F FE ....
..3140FS-CU-5 |FEDERAL NATL MG ........evvmvmmmmmmmmnnnnninnininnnn [eeeeenn . 08/01/2024 . | VARIOUS ... ...10,593 |.... .0 . 0 0 . 03/01/2047 . (1.F FE ....
..3140FS-DB-6 | FEDERAL NATL MG .........eevvmmmmmmmmnmnnnnnninnnnnn [eeneen . 08/01/2024 . | VARIOUS ... ...10,279 |.... .0 . 0 0 . 05/01/2047 . (1.F FE ....
..3140FS-MH-3 | FEDERAL NATL MG .......eevvvmmmmmmmmmnnnnninniinnnns [eeeeenn . 08/01/2024 . | VARIOUS ... .. 12,795 ... .0 . 0 0 . 08/01/2047 . [1.F FE ....
..3140FV-UY-0 | FNMA PASSTHRU BE9598 ............coovvveeeennnennns [eeeens . 08/01/2024 . | VARIOUS ... ....8,130 |.... .0 . 0 0 . 06/25/2047 . (1.A FE ....
..3140GN-25-5 |FNMA PASSTHRU BHO763 ........ccovvvvviiiiiiiiiennns [eeeenn . 08/01/2024 . | VARIOUS ... ...16,8% |.... .0 . 0 0 . 10/25/2049 . (1.F FE ....
..3140GR-XK-5 |FEDERAL NATL MG .........covvmmmmmmmnnnnninniininnn [eeneen . 08/01/2024 . | VARIOUS ... . 168,207 |.... .0 . 0 0 . 07/01/2032 . [1.F FE ....
..3140GW-P5-6 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 09/01/2047 . (1.F FE ....
..3140H5-T3-5 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 06/01/2048 . [1.F FE ....
..3140H5-Tli-1 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 06/01/2048 . [1.F FE ....
..3140H5-UF-6 | FEDERAL NATL MG . |. 08/01/2024 . | VARIOUS 0 0| 0| . 07/01/2048 . [1.F FE ....
..3140HB-LY-2 | FEDERAL NATL MG . |- 08/01/2024 . | VARIOUS 0 0| 0| . 03/01/2048 . [1.F FE ....
..3140HB-MQ-8 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnninnnnnnnnn [eenees . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2048 . [1.F FE ....
..3140HD-HV-9 |FEDERAL NATL MG~ FNMA ...ocoees [oennn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 05/01/2048 . [1.F FE ....
..3140HD-J7-0 | FEDERAL NATL MG .........evvvmmmmmmmmnnnnnnnninnnnnn [eeneen . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 10/01/2048 . [1.F FE ....
..3140HE-HR-6 | FEDERAL NATL MG ........eevvmmmmmmmnnnnnniiniiinnnns [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/01/2048 . [1.F FE ....
..3140HE-HZ-8 |FEDERAL NATL MG .........evvvmmmmmmmmmnnnninninnnnns [eenees . 08/01/2024 . | VARIOUS ... . .0 . 0 0 . 04/01/2048 . [1.F FE ....
..3140HE-09-6 |FEDERAL NATL MG~ FNMA ..coeees [oeenns . 08/01/2024 . | VARIOUS ... ... 161,578 |.... .0 . 0 0 . 06/01/2048 . [1.F FE ....
..3140HF-T9-0 | FNMA PASSTHRU BK2375 08/01/2024 . | VARIOUS ... 1,364 | 0 0| 0| . 04/25/2050 . [1.F FE ....
..3140HK-ZB-7 | FEDERAL NATL MG 08/01/2024 . | VARIOUS . 200,678 |. 0 0| 0| . 07/01/2048 . [1.F FE ....
..3140HL-3C-8 | FEDERAL NATL MG ........cccovuvvnnnnnnns 08/01/2024 . | VARIOUS 0 0| 0| . 06/01/2048 . [1.F FE ....
..3140H.-BA-3 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| 0| . 06/01/2048 . [1.F FE ....
.. 3140HN-5C-2 | FEDERAL NATL MG ........ 08/01/2024 . | VARIOUS ... 0 0| 0| . 08/01/2048 . [1.F FE ....
..3140J2-62-4 | FNMA PASSTHRU BL9887 .. . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 0 . 01/25/2051 . [1.F FE ....
..3140J6-GR-2 | FNMA PASSTHRU BM2007 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 09/25/2048 . [1.F FE ....
..3140JB-UL-8 | FNMA PASSTHRU BM6886 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2052 . [1.F FE ....
..3140JG-WiF-8 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 09/01/2048 . [1.F FE ....
..3140JJ-NI-5 | FEDERAL NATL MG ........eevvrmmmmmmmmnnnnninnnnnnnnn [ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 12/01/2048 . [1.F FE ....
..3140JJ-P8-6 | FEDERAL NATL MG .........eevvmmmmmmmmmnnnnnnninnninn [eeneen . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/01/2049 . (1.F FE ....
..3140JJ-PT-0 | FEDERAL NATL MG . |- 08/01/2024 . [ VARIOUS ... .0 . 0 0 . 01/01/2049 . [1.F FE ....
..3140JK-N9-3 | FEDERAL NATL MG . |- 08/01/2024 . | VARIOUS ... .0 . 0 0 . 04/01/2049 . (1.F FE ....
..3140JL-4M-3 | FEDERAL NATL MG .. 08/01/2024 . | VARIOUS 0 0| 0| . 12/01/2048 . [1.F FE ....
..31400M-D6-6 | FNMA PASSTHRU BN4624 .. . 08/01/2024 . | VARIOUS ... 0. .0 . 0. . 10/25/2049 . [1.F FE ....
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..3140JM-DE-9 | FNMA PASSTHRU BN4600 ........ccovvvvvrrriiiiinennns [eeeens . 08/01/2024 . |VARIOUS ...oovvviviiiiiiiins oo o, 5,495 ....5,4% ....5,5% |.... .0 . .. (42))... 0 ...5,4% |.. . 09/25/2049 . 1.F FE ....
..31400M-DX-7 | FNMA PASSTHRU BN4617 ....ooovvveiiiiiiiiiiiiieeeens oo . 08/01/2024 . | VARIOUS ... R 124 11,245 .0 . 0 1124 . 09/25/2049 . [1.F FE ....
..31400P-EF-8 |FEDERAL NATL MG .......eevvrvmmmmninnnnnnniniinnnnns [ eeeeenn . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 . 02/01/2049 . [1.F FE ....
..3140JV-PZ-9 |FEDERAL NATL MG~ FMMA ....ooos [oeennn . 08/01/2024 . .0 . 0 . 08/01/2049 . [1.F FE ....
..3140JX-AC-2 | FNMA PASSTHRU B02702 .. . 08/01/2024 . . .0 . 0 . 07/25/2049 . (1.F FE ....
..3140K2-RU-0 | FNMA PASSTHRU BO6798 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 10/25/2049 . (1.A FE ....
..3140K4-4N-7 | FNMA PASSTHRU B08928 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2035 . [1.F FE ....
..3140K4-5G-1 | FNMA PASSTHRU B08946 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3140K4-5H-9 | FNMA PASSTHRU B08947 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2050 . [1.F FE ....
..3140K8-C0-2 | FNMA PASSTHRU BPO978 .. 08/01/2024 . | VARIOUS 0 0| . 056/25/2050 . [1.F FE ....
..3140KB-HG-2 | FNMA PASSTHRU BP3830 .. 08/01/2024 . | VARIOUS 0 0| . 03/25/2050 . [1.F FE ....
..3140KB-K9-4 | FNMA PASSTHRU BP3919 .. 08/01/2024 . | VARIOUS 0 0| . 04/25/2050 . [1.F FE ....
..3140KC-5H-1 | FNMA PASSTHRU BP5347 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2050 . 1.F FE ....
..3140KH-TB-7 | FNMA PASSTHRU BP9545 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2050 . [1.F FE ....
..3140KN-KS-6 | FNMA PASSTHRU BQ3004 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 10/25/2050 . [1.F FE ....
..3140KP-03-0 | FNMA PASSTHRU BQ4073 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2050 . 1.F FE ....
..3140K0-VE-8 | FNMA PASSTHRU BQ5112 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2050 . [1.F FE ....
..3140KU-7F-3 | FNMA PASSTHRU BQ8993 .. . 06/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2051 . [1.F FE ....
..3140L6-ML-5 |FNMA PASSTHRU BR7562 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . . 03/25/2051 . [1.F FE ....
..3140LL-RE-3 | FNMA PASSTHRU BS9484 .. . 08/01/2024 . | VARIOUS ... .0 . 0 ....333 |.. . 09/25/2048 . [1.F FE ....
..3140LP-N8-1 |FNMA PASSTHRU BT1314 .. 08/01/2024 . | VARIOUS ..154,016 |. 0 0| .226,741 . 07/25/2051 . [1.F FE ....
..3140L8-3A-2 | FNMA PASSTHRU BT4392 .. 08/01/2024 . | VARIOUS 50,365 |. 0 0| 50,747 . 09/25/2051 . [1.F FE ....
..3140LS-XX-9 | FNMA PASSTHRU BT4293 .. 08/01/2024 . | VARIOUS 34,204 |. 0 0| 34,145 . 08/25/2051 . [1.A FE ....
..3140LT-DB-7 |FNMA PASSTHRU BT4597 .. . |. 08/01/2024 . | VARIOUS .3,916 | 0 0| .3,91 . 07/25/2051 . [1.A FE ....
..3140LV-M0-9 | FNMA PASSTHRU BT6666 . |- 06/25/2024 . | VARIOUS 416 | 0 0| 518 . 08/25/2051 . [1.F FE ....
..3140M1-Rii-6 | FNMA PASSTHRU BUO500 .. . 08/01/2024 . | VARIOUS ... 2,301 |.... .0 . 0 .2,290 |.. . 10/25/2051 . [1.F FE ....
..3140M2-CY-6 | FNMA PASSTHRU BU0986 .. . 08/26/2024 . | VARIOUS ... 1,197,209 |.... .0 . o0 eeennnn 1,192,965 .. . 11/25/2051 . [1.F FE ....
..3140M2-ZF-2 | FNMA PASSTHRU BU1641 .. . 08/01/2024 . | VARIOUS ... ... 4,309 |.... .0 . 0 ...4,303 |.. . 10/25/2051 . [1.F FE ....
..3140M3-4Z-0 | FNMA PASSTHRU BU2639 .. . 08/01/2024 . | VARIOUS ... ....5,786 |.... .0 . 0 ...5,784 |.. . 02/25/2052 . [1.F FE ....
..3140M3-BL-3 | FNMA PASSTHRU BU1842 .. . 08/01/2024 . | VARIOUS ... ...86,792 |.... .0 . 0 ..87,707 |.. . 01/25/2052 . (1.F FE ....
..3140M8-U3-1 | FNMA PASSTHRU BU6901 .. . 08/01/2024 . | VARIOUS ... ....6,310 |.... .0 . 0 ...6,354 |.. . 04/25/2052 . [1.F FE ....
..3140M8-1G-0 | FNMA PASSTHRU BUG946 .. 08/01/2024 . | VARIOUS ..447,654 |. 0 0| .449,485 . 06/25/2052 . [1.F FE ....
..3140M9-MA-2 | FNMA PASSTHRU BU7552 .. 08/01/2024 . | VARIOUS .5,024 |. 0 0| . 5,057 . 01/25/2052 . [1.F FE ....
..3140MA-IB-6 | FNMA PASSTHRU BU8741 .. 08/01/2024 . | VARIOUS 28,513 |. 0 0| 28,49 . 06/25/2052 . [1.F FE ....
..3140MC-A2-6 | FNMA PASSTHRU BU9924 .. 06/25/2024 . | VARIOUS 0 0| .1,09% . 02/25/2052 . [1.F FE ....
..3140MD-S7-4 | FNMA PASSTHRU BV0541 08/01/2024 . | VARIOUS 0 0| . 02/25/2052 . 1.F FE ....
..3140MD-Z3-5 |FNMA PASSTHRU BV0761 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/25/2052 . [1.F FE ....
..3140ME-BL-9 | FNMA PASSTHRU BV0942 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2052 . (1.F FE ....
..3140MH-SS-9 | FNMA PASSTHRU BV4128 .. . 06/25/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . 1.F FE ....
..3140MN-SG-2 | FNMA PASSTHRU BV8618 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140MS-TE-5 |FNMA PASSTHRU BW1448 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140N0-CB-9 | FNMA PASSTHRU BW7265 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2052 . (1.F FE ....
.. 3140N4-N9-4 | FNMA PASSTHRU BX0415 .. . |- 08/01/2024 . [ VARIOUS ... .0 . 0 . 11/25/2052 . [1.F FE ....
.. 3140NJ-CR-3 | FNMA PASSTHRU BY1879 .. . |. 08/01/2024 . | VARIOUS .0 . 0 . 056/25/2053 . [1.F FE ....
..3140NU-25-7 | FNMA PASSTHRU BZ0784 08/01/2024 . [MORTGAGE PAYDOWN 0 0| . 04/25/2054 . [1.F FE ....
..3140Q7-AB-3 | FEDERAL NATL MG ..... . 08/01/2024 . | VARIOUS ... 0. .0 . . 07/01/2037 . [1.F FE ....
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..3140Q7-E9-4 | FEDERAL NATL MG .......eevvvmmmmmmnnnnnnniinninnnnnn [eeeeenn . 08/01/2024 . | VARIOUS ... ... (68)]. .0 . 0 . 08/01/2037 . [1.F FE ....
..3140Q7-PD-3 | FEDERAL NATL MG .........evvvmmmmmmmmmnnninnnininnnn [eeneens . 08/01/2024 . | VARIOUS ... .0 . 0 . 09/01/2032 . (1.F FE ....
..314008-KB-0 | FEDERAL NATL MG ........eevvvrmmmmmmmnnnnnnnninnnnns [ereeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2048 . [1.F FE ....
..314008-VY-8 | FNMA PASSTHRU CA1530 ......ccovveeeeeeeeeeeneeneens [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2043 . (1.F FE ....
..31400A-52-9 | FEDERAL NATL MG ........eevvmmmmmmmmmnnnnnnnninnnnnn [eeeeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2038 . [1.F FE ....
..31400B-LE-6 | FNMA PASSTHRU CA3924 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2049 . (1.F FE ....
..3140QC-LD-6 | FNMA PASSTHRU CA4823 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2049 . [1.F FE ....
..31400C-Y3-4 | FNMA PASSTHRU CA5229 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2050 . [1.F FE ....
..3140QD-L5-1 |FNMA PASSTHRU CA5747 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 05/25/2050 . 1.F FE ....
..3140QD-ZT-4 | FNMA PASSTHRU CA6153 .. 08/01/2024 . | VARIOUS 0 0| . 056/25/2050 . [1.F FE ....
..31400E-AB-8 | FNMA PASSTHRU CA6301 08/01/2024 . | VARIOUS 0 0| . 07/25/2050 . [1.F FE ....
..3140QE-DK-5 | FNMA PASSTHRU CA6405 .. 08/01/2024 . | VARIOUS 0 0| . 07/25/2050 . [1.F FE ....
..3140QG-30-7 |FNMA PASSTHRU CA8895 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..31400G-AU-1 | FNMA PASSTHRU CA8118 .. . 06/25/2024 . | VARIOUS ... .0 . 0 . 12/25/2050 . 1.F FE ....
..31400G-EW-3 | FNMA PASSTHRU CA8248 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 12/25/2045 . (1.F FE ....
..31400H-C4-5 | FNMA PASSTHRU CA9090 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/25/2051 . [1.F FE ....
..31400L-25-4 | FNMA PASSTHRU CB1684 .. . 08/28/2024 . | VARIOUS ... .0 . 0 . 09/25/2051 . [1.F FE ....
..31400M-C0-5 |FNMA PASSTHRU CB1878 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 10/25/2051 . [1.F FE ....
..3140QM-MU-5 | FNMA PASSTHRU CB2170 .. . 08/29/2024 . | VARIOUS ... .0 . 0 . 11/25/2051 . [1.F FE ....
..3140QM-V4-3 | FNMA PASSTHRU CB2434 .. . 06/25/2024 . | VARIOUS ... .0 . 0 . 12/25/2051 . [1.F FE ....
..31400M-V7-6 | FNMA PASSTHRU CB2437 .. 08/01/2024 . | VARIOUS 0 0| . 12/25/2051 . [1.F FE ....
..31400M-YV-0 | FNMA PASSTHRU (B2523 .. 08/01/2024 . | VARIOUS 0 0| . 01/25/2052 . (1.F FE ....
..31400N-3D-2 | FNMA PASSTHRU CB3495 .. 08/01/2024 . | VARIOUS 0 0| . 05/25/2052 . 1.F FE ....
..31400N-GU-0 | FNMA PASSTHRU CB2910 .. . |. 08/01/2024 . | VARIOUS 0 0| . 02/25/2052 . 1.F FE ....
.. 31400N-HF-2 | FNMA PASSTHRU CB2929 .. . |- 08/01/2024 . | VARIOUS 0 0| . 02/25/2052 . [1.F FE ....
..31400N-LM-2 | FNMA PASSTHRU CB3031 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . [1.F FE ....
..31400N-UB-6 | FNMA PASSTHRU CB3277 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2052 . [1.F FE ....
..3140N-II7-3 | FNMA PASSTHRU CB3369 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2052 . 1.F FE ....
..31400N-1IK-4 | FNMA PASSTHRU CB3349 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2052 . [1.F FE ....
..3140N-YY-2 | FNMA PASSTHRU CB3426 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 04/25/2052 . 1.F FE ....
..3140QP-EV-5 | FNMA PASSTHRU CB3747 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2052 . 1.F FE ....
..3140QP-FM-4 | FNMA PASSTHRU CB3771 .. 08/01/2024 . | VARIOUS 0 0| . 06/25/2052 . [1.F FE ....
..314000-CK-9 | FNMA PASSTHRU CB4573 .. 08/01/2024 . | VARIOUS 0 0| . 09/25/2052 . 1.F FE ....
..31400R-SE-4 | FNMA PASSTHRU CB5916 .. 08/01/2024 . | VARIOUS 0 0| . 02/25/2053 . [1.F FE ....
..314005-A6-8 | FNMA PASSTHRU CB6328 .. 08/01/2024 . | VARIOUS 0 0| . 05/25/2053 . 1.F FE ....
..31400S-Ali-1 | FNMA PASSTHRU CB6320 .. 08/01/2024 . | VARIOUS 0 0| . 056/25/2053 . [1.F FE ....
..31400S-FL-0 |FNMA PASSTHRU CB6470 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2053 . [1.F FE ....
..3140QT-HA-0 | FNMA PASSTHRU CB7424 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 10/25/2053 . [1.F FE ....
..3140X5-R7-0 | FNMA PASSTHRU FM2309 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2049 . [1.F FE ....
..3140X7-D2-2 | FNMA PASSTHRU FM3720 .. . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 . 07/25/2050 . [1.F FE ....
..3140X7-S4-2 | FNMA PASSTHRU FM4138 .. . 08/01/2024 . .0 . 0 . 09/25/2050 . 1.F FE ....
..3140X7-VJ-5 |FNMA PASSTHRU FM4216 .. . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2049 . (1.F FE ....
..3140X8-K6-3 | FNMA PASSTHRU FM4816 .. . |- 07/12/2024 . | VARIOUS ... .0 . 0 . 11/25/2050 . [1.F FE ....
..3140X8-MS-3 | FNMA PASSTHRU FM4868 .. . |- 08/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2050 . 1.F FE ....
..3140X8-27-5 |FNMA PASSTHRU FM5265 08/26/2024 . | VARIOUS 0 0| . 01/25/2051 . [1.F FE ....
..3140X9-6J-9 | FNMA PASSTHRU FM6272 .. . 08/01/2024 . | VARIOUS ... 0. .0 . . 02/25/2051 . [1.F FE ....
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..3140X9-EV-3 | FNMA PASSTHRU FMS547 ........ooooevviiiniininnns [onnn . 08/01/2024 . | VARIOUS ... . 12,175 ... 12,175 ...12,160 |.... 150 .0 . 0 . 12,175 |.. . 01/25/2051 . [1.F FE ....
..3140XA-ND-0 | FNMA PASSTHRU FM6687 ...........evvvmvmmmmnnnnnnnnn [ernennn . 08/01/2024 . |VARIOUS ..ovvvviiiiiiiiiins oo o 5,399 ....5,399 ....5,405 |.... .0 . 0 ...5,39 |.. . 04/25/2051 . [1.F FE ....
..3140XB-HT-0 | FNMA PASSTHRU FM7441 .....oooovviniiiiiiiiiiis [ oens . 08/01/2024 . | VARIOUS ... .. 10,851 ...10,851 .0 . 0 . 05/25/2051 . [1.F FE ....
..3140XC-HB-7 | FNMA PASSTHRU FM8325 ...............oooeeeieienins [ oeins . 08/01/2024 . | VARIOUS ... ...62,690 .0 . 0 . 07/25/2035 . [1.F FE ....
.. 3140XC-UH-9 | FNMA PASSTHRU FM8683 ..........cevvvvvvviiiiiiinnns [ereenn . 08/01/2024 . | VARIOUS ... .. 12,321 .0 . 0 . 08/25/2051 . [1.F FE ....
..3140XD-3X-2 | FNMA PASSTHRU FMIB13 ......oovvvreiiiiiiiiiiieieins [ . 08/01/2024 . | VARIOUS ... .0 . 0 ...0 . 11/25/2051 . [1.F FE ....
..3140XD-BS-4 | FNMA PASSTHRU FMI048 ........oovvvvvviiiiiiiiiinens [eeens . 08/27/2024 . | VARIOUS ... . .0 . . o0 05,373,330 [oveiiiiiiiinnnn 0 el (23,076) | (23,076) . 10/25/2051 . [1.F FE ....
..3140XD-ED-4 | FNMA PASSTHRU FMO131 ...oooovrriiiiiiiiiiinins [ . 08/27/2024 . | VARIOUS ... ... (1,475) | 0 [ (1,475) ). o0 07,303 oniiiiiiiinnnnn 0 fonnnnn. (45,384) [ (45,384) . 07/25/2051 . [1.F FE ....
..3140XD-N6-9 | FNMA PASSTHRU FMI412 ........ooooeereinnnnns [oens . 08/01/2024 . | VARIOUS ... e (52) ) .0 . . (52))... 0 .0 . 11/25/2051 . [1.F FE ....
..3140XD-RC-2 | FNMA PASSTHRU FM9482 .. 08/01/2024 . | VARIOUS 0 0| .. . 11/25/2051 . [1.F FE ....
..3140XF-7J-4 | FNMA PASSTHRU FS0896 08/01/2024 . | VARIOUS K 0 0| I . 12/25/2051 . [1.F FE ....
..3140XF-KP-5 | FNMA PASSTHRU FS0301 08/27/2024 . | VARIOUS ..580,448 |. 0 0| 55,902) |.. . 01/25/2052 . (1.F FE ....
..3140XF-NS-6 | FNMA PASSTHRU FS0400 .......covvvvvvviiiiiiiiinnens [eeennn . 07/15/2024 . | VARIOUS ... . 838,866 |.... .0 . o0 e 837,995 [oiiiiiiiiinnnn 0 fennnn (113,545) |, (113,545) . 01/25/2052 . [1.F FE ....
..3140XF-ZF-1 | FNMA PASSTHRU FSO741 ...ooovvviiiiiiiiiiiiiiieeens [ . 08/01/2024 . | VARIOUS ... ...25,034 |.... .0 . 0 . 02/25/2052 . 1.F FE ....
..3140XG-BS-7 | FNMA PASSTHRU FS0948 .........ooooeviiinininnnnnnns [oennn . 08/27/2024 . | VARIOUS ... . 2,424,408 |.... .0 . 0 . 03/25/2052 . 1.F FE ....
..3140XG-KP-3 | FNMA PASSTHRU FS1201 ....oovveviiiiiiiiiiiiineieens [ . 08/01/2024 . | VARIOUS ... 11,361 .0 . 0 . 01/25/2050 . [1.F FE ....
..3140XH-BE-6 | FNMA PASSTHRU FS1836 ......coovvvviviiiiiiiiiiinens [ . 08/01/2024 . | VARIOUS ... ...90,428 |.... .0 . 0 . 05/25/2052 . 1.F FE ....
..3140XK-G5-3 | FNMA PASSTHRU FS3819 ..........coeeeeiinennnnnns [ oens . 08/01/2024 . | VARIOUS ... ...19,767 |.... .0 . 0 . 06/25/2052 . [1.F FE ....
..3140XK-QL-7 | FNMA PASSTHRU FS4058 ..........ccoovvvriiinnnnnnnns [oenenn . 08/01/2024 . | VARIOUS ... ... 16,141 |.... .0 . 0 . 12/25/2036 . [1.F FE ....
..3140XK-25-2 | FNMA PASSTHRU FS4363 .......ooovveeiiiiiiiiiiieenns [ eeeenn . 08/01/2024 . | VARIOUS ... ... 18,587 |.... .0 . 0 . 03/25/2035 . [1.F FE ....
..3140XL-4G-0 |FNMA PASSTHRU FS5322 .. 08/01/2024 . | VARIOUS .8,491 |. 0 0| . 04/25/2052 . [1.F FE ....
..3140XL-F5-2 | FNMA PASSTHRU FS$4687 08/01/2024 . | VARIOUS . 4,082 |. 0 0| . 056/25/2053 . [1.F FE ....
..3140XL-G2-8 | FNMA PASSTHRU FS4716 06/25/2024 . | VARIOUS ... 0 0| . 01/25/2052 . [1.F FE ....
..3140XL-RG-5 |FNMA PASSTHRU FS4986 .. . |- 08/01/2024 . [MORTGAGE PAYDOWN 0 0| . 06/25/2052 . [1.F FE ....
..3140XL-WV-7 | FNMA PASSTHRU FS5127 .. . |- 08/01/2024 . | VARIOUS ... 0 0| . 01/25/2052 . [1.F FE ....
..3140XM-5T-9 | FNMA PASSTHRU FS6257 ............cooeveeeiennnnnnns [ oeenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/25/2053 . [1.F FE ....
.. 3140XM-S4-9 | FNMA PASSTHRU FS5938 ......ccooviiiiiiiiiiiiiiiiens [ eeeens . 08/01/2024 . | VARIOUS ... .0 . 0 . 08/25/2051 . [1.F FE ....
..3140XM-SU-1 | FNMA PASSTHRU FS5930 .....ocoevveeeiiiiiiiiiiieenns [ oeeens . 08/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2083 . [1.F FE ....
..3140XN-LI-2 | FNMA PASSTHRU FSB640 ........covvvvvvvviiiiiiinnces [eenenn . 08/01/2024 . | VARIOUS ... .0 . 0 . 08/25/2053 . [1.F FE ....
..31410G-PQ-0 |FNMA PASS-THRU LNG 30 Y ..eoeeeeeeeeeeeeeeeeees [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 11/01/2037 . (1.F FE ....
..31410U-GK-2 | FNMA PASS-THRU  LNG 30 Y . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/01/2087 . [1.F FE ....
..31411A-JG-1 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| . 11/01/2036 . [1.F FE ....
..31411H-P7-9 | FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| . 01/01/2087 . [1.F FE ....
..31411N-XZ-5 |FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| . 03/01/2037 . [1.F FE ....
..314110-AU-1 | FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| . 04/01/2087 . [1.F FE ....
..31412L-D2-3 | FNMA PASS-THRU LNG 30 Y . 08/01/2024 . | VARIOUS 0 0| . 03/01/2037 . [1.F FE ....
..314125-4L-6 |FNMA PASS-THRU LNG 30 Y .... . 08/01/2024 . | VARIOUS ... .0 . 0 . 04/01/2038 . [1.F FE ....
..31414U-5K-0 |FNMA PASS-THRU  LNG 30 Y ..eeeeeeeeeeeeeeeeeeees oo . 08/01/2024 . | VARIOUS ... .0 . 0 . 05/01/2038 . [1.F FE ....
..31416R-0R-7 |FNMA PASS-THRU LNG 30 Y ..oooeeeiiiiiiiiiieeees s . 08/01/2024 . | VARIOUS ... .0 . 0 . 06/01/2039 . [1.F FE ....
..31416X-LY-4 |FNMA PASS-THRU  INT 15 Y ..o [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2026 . [1.F FE ....
..31416X-NA-4 | FNMA PASS-THRU LNG 30 Y ..oooeeiiiiiiiiiiieeies s . 08/01/2024 . | VARIOUS ... .0 . 0 . 02/01/2041 . [1.F FE ....
..31418A-SC-3 |FNMA PASS-THRU ~ SF30 LTV ..cceeeeeeeieeieeeeeees oo . 08/01/2024 . | VARIOUS ... .0 . 0 . 04/01/2043 . [1.F FE ....
..31418B-88-0 | FEDERAL NATL MG . |- 08/01/2024 . [ VARIOUS ... .0 . 0 . 07/01/2045 . [1.F FE ....
..31418C-M2-7 | FNMA PASSTHRU MA3076 . |- 08/01/2024 . | VARIOUS ... .0 . 0 . 07/25/2082 . (1.F FE ....
..31418C-M4-3 | FEDERAL NATL MG 08/01/2024 . | VARIOUS 0 0| . 07/01/2087 . [1.F FE ....
..31418C-N8-3 | FNMA PASSTHRU MA3114 .. . 08/01/2024 . | VARIOUS ... 0. .0 . . 08/25/2032 . [1.F FE ....
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..31418C-PJ-7 | FNMA PASSTHRU MA3124 .. . 08/01/2024 . | VARIOUS ... ... 15,267 ...15,267 ...15,110 |.... .0 . 0 ..15,267 |.. 0 e . 09/25/2032 . [1.F FE ....
..31418C-S4-7 | FNMA PASSTHRU MA3238 .. . 08/01/2024 . | VARIOUS ... .. 23,417 ...23,417 ...23,4%5 |.... .0 . 0 L2847 .. 0 . 01/25/2048 . [1.F FE ....
..31418C-V2-7 |FNMA PASSTHRU MA3332 .. . 08/01/2024 . | VARIOUS ... ...21,248 ...21,328 |.... .0 . 0 21,248 |.. 0 . 04/25/2048 . [1.F FE ....
..31418C-XM-1 | FNMA PASSTHRU MA3383 .. . 08/01/2024 . | VARIOUS ... ... 23,585 ...23,646 |.... .0 . 0 ..23,585 |.. 0 . 06/25/2048 . [1.F FE ....
..31418C-YL-2 |FNMA PASSTHRU MA3414 .. . 08/01/2024 . | VARIOUS ... ....6,753 ....6,766 |.... .0 . 0 .6,753 |.. 0 . 07/25/2048 . [1.F FE ....
..31418C-YM-0 | FNMA PASSTHRU MA3415 .. . 08/01/2024 . | VARIOUS ... ....8,102 L8141 .0 . 0 .8,102 |.. 0 . 07/25/2048 . (1.F FE ....
..31418C-ZH-0 | FNMA PASSTHRU MA3443 .. . 08/01/2024 . | VARIOUS ... ...27,871 ...28,003 |.... .0 . 0 ..27,871 0 . 08/25/2048 . [1.F FE ....
..31418D-2H-4 | FNMA PASSTHRU MA4375 .. . 08/01/2024 . | VARIOUS ... ... 1,405 |.... .0 . 0 ... 1,401 0 . 06/25/2051 . [1.F FE ....
..31418D-2K-7 | FNMA PASSTHRU MA4377 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 07/25/2051 . [1.F FE ....
..31418D-2L-5 |FNMA PASSTHRU MA4378 08/01/2024 . | VARIOUS 0 0| 0| . 07/25/2051 . [1.F FE ....
..31418D-20-4 | FNMA PASSTHRU MA4382 .. 08/01/2024 . | VARIOUS 0 0| 0| . 07/25/2036 . [1.F FE ....
..31418D-3D-2 | FNMA PASSTHRU MA4395 .. 08/01/2024 . | VARIOUS 0 0| 0| . 07/25/2051 . [1.F FE ....
..31418D-3G-5 |FNMA PASSTHRU MA4398 .. . 08/20/2024 . | VARIOUS ... .0 . 0 25) |.... . 08/25/2051 . [1.F FE ....
..31418D-4V-1 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 09/01/2051 . [1.A FE ....
..31418D-6T-4 | FNMA PASSTHRU MA4481 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 10/25/2051 . [1.F FE ....
..31418D-7D-8 | FNMA PASSTHRU MA4491 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 12/25/2051 . [1.F FE ....
..31418D-7K-2 | FNMA PASSTHRU MA4497 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 12/25/2036 . [1.F FE ....
..31418D-DS-8 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 06/01/2039 . [1.F FE ....
..31418D-FP-2 | FEDERAL NATL MG . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 09/01/2039 . [1.F FE ....
..31418D-GM-8 | FNMA PASSTHRU MA3803 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 10/25/2049 . (1.F FE ....
..31418D-PL-0 | FNMA PASSTHRU MA4026 08/01/2024 . | VARIOUS 0 0| 0| . 05/25/2050 . 1.F FE ....
..31418D-V6-6 | FNMA PASSTHRU MA4236 .. 08/01/2024 . | VARIOUS 0 0| 0| . 01/25/2051 . [1.F FE ....
..31418D-V7-4 | FNMA PASSTHRU MA4237 .. 08/01/2024 . | VARIOUS 0 0| 0| . 01/25/2051 . [1.F FE ....
..31418D-VB-5 |FNMA PASSTHRU MA4209 .. . |. 08/01/2024 . | VARIOUS 0 0| 0| . 12/25/2050 . 1.F FE ....
..31418D-VK-5 | FNMA PASSTHRU MA4217 . |- 08/01/2024 . | VARIOUS 0 0| 0| . 12/25/2050 . [1.F FE ....
..31418D-W9-9 | FNMA PASSTHRU MA4271 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 02/25/2051 . [1.F FE ....
..31418D-WR-9 | FNMA PASSTHRU MA4255 .. . 08/01/2024 . .0 . 0 0 . 02/25/2051 . [1.F FE ....
..31418D-X8-0 | FNMA PASSTHRU MA4302 .. . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 0 . 04/25/2036 . [1.F FE ....
..31418D-XK-3 | FNMA PASSTHRU MA4281 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/25/2051 . [1.F FE ....
..31418D-XP-2 | FNMA PASSTHRU MA4285 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 03/25/2031 . [1.F FE ....
..31418D-Y2-2 | FNMA PASSTHRU MA4328 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 05/25/2036 . [1.F FE ....
..31418D-Y3-0 |FNMA PASSTHRU MA4329 .. 08/01/2024 . | VARIOUS 0 0| 0| . 056/25/2036 . [1.F FE ....
..31418D-YB-2 | FNMA PASSTHRU MA4305 .. 08/01/2024 . | VARIOUS 0 0| 0| . 04/25/2051 . [1.F FE ....
..31418D-YC-0 | FNMA PASSTHRU MA4306 .. 08/01/2024 . | VARIOUS 0 0| (225) |. . 04/25/2051 . [1.F FE ....
..31418D-YX-4 | FNMA PASSTHRU MA4325 .. 08/01/2024 . | VARIOUS 0 0| 0| . 05/25/2051 . [1.F FE ....
..31418D-ZZ-8 | FNMA PASSTHRU MA4359 .. 08/01/2024 . | VARIOUS 0 0| 0| . 06/25/2036 . [1.F FE ....
..31418E-6Y-1 |FNMA PASSTHRU MA5386 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 06/25/2054 . [1.F FE ....
..31418E-7B-0 | FNMA PASSTHRU MA5389 .. . 08/01/2024 . | MORTGAGE PAYDOWN .0 . 0 0 . 06/25/2054 . (1.F FE ....
..31418E-AB-6 | FNMA PASSTHRU MA4501 .. . 08/01/2024 . .0 . 0 0 . 12/25/2041 . (1.F FE ....
..31418E-AZ-3 | FNMA PASSTHRU MA4523 .. . 08/01/2024 . .0 . 0 0 . 01/25/2032 . (1.F FE ....
..31418E-CH-1 |FNMA PASSTHRU MA4571 .. . 08/01/2024 . . .0 . 0 0 . 03/25/2042 . (1.F FE ....
..31418E-D8-0 | FNMA PASSTHRU MA4626 .. . 08/01/2024 . | VARIOUS ... .0 . 0 0 . 06/25/2052 . [1.F FE ....
..31418E-DY-3 | FNMA PASSTHRU MA4618 .. . |- 08/01/2024 . [ VARIOUS ... .0 . 0 0 . 04/25/2052 . [1.F FE ....
..31418E-EB-2 | FNMA PASSTHRU MA4629 .. . |- 08/01/2024 . | VARIOUS ... .0 . 0 0 . 06/25/2037 . (1.F FE ....
..31418E-F4-7 |FNMA PASSTHRU MA4686 08/01/2024 . | VARIOUS 0 0| 0| . 06/25/2052 . [1.F FE ....
..31418E-J5-0 | FNMA PASSTHRU MA4783 .. . 08/01/2024 . | VARIOUS ... 0. .0 . 0. . 10/25/2052 . [1.F FE ....
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..31418E-J7-6 | FNMA PASSTHRU MA4785 .......coovvvviiiiiiiiiiiiinns [ eeen . 08/01/2024 . | VARIOUS ... ... 12,567 ... 12,567 ... 12,561 .0 . 0 .. 12,567 |.. . 10/25/2052 . [1.F FE ....
..31418E-JF-8 | FNMA PASSTHRU MA4761 ......evvvvvviiiiiiiiiiiiiiins e . 08/01/2024 . | VARIOUS ... ... 67,472 ...67,472 .0 . 0 ..67,472 |.. ) . 09/25/2052 . [1.F FE ....
.. 31418E-KK-5 |FNMA PASSTHRU MA4797 ....ooovvviiiiiiiiiiiiieiinins [ . 09/12/2024 . | VARIOUS ... .. 402,048 ..403,547 .0 . 0 . 11/25/2087 . [1.F FE ....
..31418E-KU-3 | FNMA PASSTHRU MA4806 .........cevvvrvvvrvvvvnnnnnns [eeneenn . 08/01/2024 . | VARIOUS ... ... 18,341 ... 18,341 .0 . 0 . 11/25/2052 . (1.F FE ....
..31418E-KV-1 | FNMA PASSTHRU MA4807 ........cevvvvvevriiiiniinnnns [eeeeenn . 08/01/2024 . | VARIOUS ... ... 34,737 .0 . 0 . 11/25/2052 . [1.F FE ....
..31418E-P3-8 | FNMA PASSTHRU MA4941 ... o . 08/01/2024 . | VARIOUS ... ... 68,341 .0 . 0 . 03/25/2053 . [1.F FE ....
..31418E-P4-6 | FNMA PASSTHRU MA4942 ........cooeeeiiiiiiiiniinnnns [oens . 08/01/2024 . | VARIOUS ... ... 10,154 .0 . 0 . 03/25/2053 . [1.F FE ....
..31418E-R8-5 | FNMA PASSTHRU MAS010 .....eevvvvvrvrrriiiiiiiiinins [ eeeenn . 08/01/2024 . | VARIOUS ... ... 60,809 .0 . 0 . 056/25/2053 . [1.F FE ....
..31418E-S5-0 | FNMA PASSTHRU MAS039 .........coooeeeiiniiinnnnnnns [oennn . 08/01/2024 . | VARIOUS ... .. 40,943 .0 . 0 . 06/25/2053 . [1.F FE ....
..31418E-V8-0 |FNMA PASSTHRU MAS138 .. 08/01/2024 . | VARIOUS 0 0| . 09/25/2053 . [1.F FE ....
..31418E-V9-8 | FNMA PASSTHRU MA5139 .. 08/01/2024 . | VARIOUS 0 0| . 09/25/2053 . [1.F FE ....
..31418E-ZK-9 | FNMA PASSTHRU MAS5245 .. 08/22/2024 . | VARIOUS 0 0| . 01/25/2054 . (1.F FE ....
..31418P-UE-3 | FEDERAL NATL MG 117 [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/01/2040 . [1.F FE ....
..31418U-4li-1 | FNMA PASSTHRU AD7136 ...ooevvvvriniiiiiiiieieeeeens [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 07/01/2040 . (1.F FE ....
..31419A-DS-3 | FNMA PASS-THRU  LNG 30 Y .ooooeeiiiiiiiiiiieeees s . 08/01/2024 . | VARIOUS ... .0 . 0 . 09/01/2039 . [1.F FE ....
S 31A190-8H-2 [ FNMA Lo [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 11/01/2040 . (1.F FE ....
.. 31419M-AU-5 |FNMA PASS-THRU  INT 15 Y Looooeiiiiiiiiiiiiiiies s . 08/01/2024 . | VARIOUS ... .0 . 0 . 12/01/2025 . [1.F FE ....
.. 3142AC-D2-2 |FHLMC ...evvvvviiiiiiiiiiiiiiiiiiiiniiiiniiiniininiinns [ eeeees . 08/01/2024 . | VARIOUS ... .0 . 0 . 01/01/2053 . [1.A FE ....
..314260-K3-5 |FHLMC PC 30Y RJO313 .....oovvviiviiiiiiiiiiiiiiinns [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 11/25/2053 . [1.F FE ....
..3142GR-EX-4 |FHLMC PC 30Y RJ1049 .......covvvvriiiiiiiiiiiiinnns [ . 08/01/2024 . | VARIOUS ... .0 . 0 . 03/25/2054 . 1.F FE ....
..347075-AB-9 | FORT CARSON FAMILY H 06/17/2024 . | VARIOUS 0 0| . . 11/15/2029 . (1.D FE ....
.. 35564K-ED-7 | FHLMC STACR .. 08/21/2024 . | VARIOUS ... 0 0| 35,513 . K .0 . . 10/25/2033 . (1.D FE ....
..36005F-NB-7 | FULTON CNTY GA DEV A 09/19/2024 . | ZERO STAGE CAPITAL 0 0| . 1,950,105 . K , .. . 06/15/2050 . (1.D FE ....
..45129Y-4U-7 | IDAHO HSG & FIN ASSN . |- 06/04/2024 . | VARIOUS ... 0 0| .5,000 . .0 .0 . . . 07/01/2031 . (1.B FE ....
..455719-BB-9 | INDIO CALIF REDEV AG ....cccoeveeeiiiiiiiiin [eeeens . 08/15/2024 . | eevveiiiiiiie 0 . 08/15/2033 . [1.D FE ....
..45884A-E3-3 | INTERMOUNTAIN PHR AG .....oevvvvvveeeiiiiiiiiiiinns [ eeeeenn . 07/24/2024 . | ZERO STAGE CAPITAL ..... . .0 . .. 2, .61, . 07/01/2029 . (1.D FE ....
..486063-ZH-6 |KATY TEX INDPT SCH D .. 08/08/2024 . | ZERO STAGE CAPITAL . 1,033,150 ..1,000,000 1,057,760 |oevvvvvinininnnns 0| ... (6,312) | 0 1,061,448 .0 . (18,298) |. (18,298) [.. . 02/15/2034 . (1.A FE ....
..49118N-ER-2 | KENTUCKY ASSET / LIABILIT . 08/28/2024 . | VARIOUS ... . 2,700,000 2,794,740 |. .. (23,014) | 0 .0 . (71,726) |. (71,726) |.. . 09/01/2026 . [1.E FE ....
..546410-DD-0 |LOUISIANA STAD & EXP .. 07/10/2024 . | ZERO STAGE CAPITAL .. 251,733 ..250,000 |. K 0 1,733 ). . 07/01/2028 . [1.F FE ....
..546417-GZ-3 |LOUISIANA ST ..evvvviiiiiiiiiiiiiiiiiiniiiiiieinnnens [ eeeeenn . 08/28/2024 . | ZERO STAGE CAPITAL ..... 2,896,521 ... (4,627) . 0 el (4,627) ... . 18,821 . 04/01/2038 . [1.C FE ....
..574300-PR-4 | MARYLAND ST TRANSN A ....oovvvrvvvrrrirrrinniinnnns [ eeeeenn . 08/14/2024 . | ZERO STAGE CAPITAL ..... 1,148,720 ... (3,101) ] 0 (8,101) ). ... (549) . 07/01/2040 . (1.C FE ....
..59261A-HP-5 | METROPOLITAN TRANSN ..oovvvviiiiiiiiiiiiiiiiiiiees oo . 08/09/2024 . | ZERO STAGE CAPITAL ..... 2,664,461 .2,951,541 |.... ... (2,764) | 0 el (2,764) ... (284,315) . 11/15/2056 . [1.G FE ....
..50447T-MA-8 | MICHIGAN STATE MUNICIPAL ..... [....... . 08/05/2024 . | ZERO STAGE CAPITAL ..... . . 3,916,111 . . ...... 3,977,169 |.... .. (49,305) |. .0 . (49,306) |... . .. (11,753) . 11/15/2025 . [1.F FE ....
..50468P-AA-3 | MICHIGAN ST STRATEGI .....cccoeeiiiiiiis [ eeeenn . 08/01/2024 . | CORPORATE REORG .......... .......... 300,000 |.......... 300,000 |.......... 300,000 |.... .0 . ... 300,000 |.. . 08/01/2027 . (1.G FE ....
..B60637A-HK-1 | MISSOURI ST HEALTH & ...evvvvvrvirirniiiniiniiinnns [ eeeenn . 08/05/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeeennnnnns |oeeee. 1,905,377 | 1,865,000 |........ 2,261,204 |........ 1,941,735 |.... 0 el (24,072) ... 1,917,663 |.. . 11/15/2025 . [1.F FE ....
..64577B-KT-0 | NEW JERSEY ECONOMIC DEV AUTH ....coeveeeeeeeeeens [ . 09/16/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeninnnnnns [-.e....2,085,480 |........ 2,000,000 |........ 2,078,320 |........2,021,248 |.... . 0 el (5,278) ... 2,015,970 |.. . 06/15/2026 . [1.F FE ....
..646140-DH-3 | NEW JERSEY ST TPK AU ...evvvvvvnvnnnnninniiiiiiinns [ eeeeens . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeereeeernnnnnns |oeeeen 1,024,140 | 1,000,000 |........ 1,226,850 |........1,133,916 |.... .. (15,933) | .0 . (15,933) |... 1,117,983 |.. . 01/01/2028 . (1.D FE ....
..64972F-WIL-6 |NEW YORK N Y CITY MU .. 08/14/2024 . [ZERO STAGE CAPITAL ... ..3,000,000 ..3,000,000 |. L0 ...0 ] [V 0 .3,000,000 . 06/15/2039 . [1.B FE ....
..64990G-XY-3 |NEW YORK ST DORM AUT 08/07/2024 . [ZERO STAGE CAPITAL ... . 700,000 . 681,772 |. 0| . 266 | 0 .. 266 .682,038 . 07/01/2046 . [1.F FE ....
..664840-AL-9 | NORTHERN CALIF ENERG 08/15/2024 . [ZERO STAGE CAPITAL ... ..1,980,000 ..2,106,581 |. L0 (6,589) |. 0 . (6,589) . 2,099,993 22,112 |. . 12/01/2054 . (1.D FE ....
..677523-GA-4 | OHIO ST .... . |- 08/06/2024 . [ZERO STAGE CAPITAL ... .. 3,295,000 ..3,861,608 |. .3,859,876 |. .. (37,422) | 0 (37,422) . 3,822,454 14,969 |. . 03/15/2032 . (1.A FE ....
..700221-VF-9 | PENNSYLVANIA ST TPK weeee.. |- 08/22/2024 . | ZERO STAGE CAPITAL K .. 2,495,000 .. 2,669,276 |. .2,630,388 |. .. (16,374) |. 0 (16,374) .2,614,014 . (16,120) |. . 12/01/2048 . (1.D FE ....
..79020F-AX-4 | SAINT JOHN THE BAPTIST PARISH LA REVENLE .... |....... . 07/01/2024 . | CORPORATE REORG .......... ieeeieeeeeeeeeeeeees |2 1,000,000 ...l 1,000,000 |........ 1,000,000 |........1,000,000 |[.... .0 . 1,000,000 |.. . 06/01/2037 . [2.C FE ....
.. 79765P-DIi-0 | SAN FRANCISCO CALIF ..ooevvvviiiiiiiiiiiiiiiiiieees [ . 08/28/2024 . | VARIOUS ... .0 . .. . 07/01/2039 . (1.B FE ....
..804838-BS-1 | SAVANNAH GA ECON DEV AUTH ......ccooeeviiiiiiiiss foeennn . 08/01/2024 . | MATURITY . . 1,250,000 .1,250,000 |.... 0. .1,250,000 |.. . 08/01/2024 . [2.B FE ....
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..880443-JE-7 | TENNESSEE ST ENERGY MUNICIPAL ... [.ennnn . 06/21/2024 . | ZERO STAGE CAPITAL ..... . ..2,500,000 . 2,420,711 |l .0 . 0 2,421,541 .. . 11/01/2049 . [1.F FE ....
.. 91523N-UU-8 | UNIVERSITY WASH UNIV ...ooovviiiiiiiiiiiiiiiiiiiins [ oo . 07/01/2024 . | CORPORATE REORG .......... .......... 800,000 |... 847,640 |...........831,358 |.... ... (6,780) | .0 fo....... (6,780) |... .oee......824,577 .. . 04/01/2026 . (1.B FE ....
..917393-DD-9 |UTAH ONTY UTAH HOSP ....coooeeieeeinnis [ . 08/06/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeerreriinnnnnns [oonnnn 1,552,138 | 1,465,000 |........ 1,694,609 |........1,649,156 |.... .. (15,975) |. .0 . (15,975) |oeeeeeeeeeeenn 0 | 1,633,181 |.. R . . 05/15/2050 . (1.B FE ....
..92778V-PD-4 | VIRGINIA COLLEGE BLD . U [P . 08/22/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeeennnnnnns 002,342,060 |....eee. 2,000,000 |........ 2,342,740 |.... oo (9,006) ). 0 (9,008 fonniiiiiiiinnn 0 s 2,333,645 |.. s IR A .29,444 1. 02/01/2035 . [1.B FE ....
..928109-X8-5 |VIRGINIA ST ..oooeeiiiiiiiiiiiiiiiiiiiiiiiiieiiiieees [ . 07/17/2024 .| ZERO STAGE CAPITAL ..... |ooeeeeeeeeeeeeeenee. |.o.... 4,510,461 |........ 4,175,000 |........ 4,954,013 |........ 4,557,604 |............... [ (44,932) [...ovvenneeeee [ (44,932) [oevvvvnnnnnnnnn 0 fonnnnns 4,512,673 , , 131,628 |. 06/01/2029 . [1.A FE ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 117,137,626 117,221,363 123,078,369 91,178,877 0 (451,868) (451,868) 119,090, 091 0 (1,952,462) [ (1,952,462) 3,071,918 XXX XXX
..00206R-JZ-6 | AT&T INC ..eevvrviiiiiiiiiiiiiiiiiiiicccccceeeceeeeees [ . 08/28/2024 . | ZERO STAGE CAPITAL ..... .. 346,219 430,000 349,922 |oviiiiiiiinnn 0 [ 1,928 |. ...1,028 |... .351,850 |.. . 06/01/2041 . 2.B FE ....

. 02/15/2027 . |3.B FE ....
. 02/15/2042 . |1.G FE ...

..00213\-AV-6 | APX GROUP INC ..
..00229%-AA-3 | AP TUNDRA HLDGS 4.75% 02/15/42

....... . 08/20/2024 . [ ZERO STAGE CAPITAL .....
....... . 08/15/2024 . [ JP MORGAN

..615,769
.. 719,478

.. 615,000

. ..612,911
..719,478

.615,764 |..
719,478 |..

..00253X-AA-9 | AADVANTAGE LOYALTY | oevviiiiiiiiiiiiieeiiiis [ eeeens . 07/23/2024 . [MORTGAGE PAYDOUN ........ [.... ... 73,338 ... 73,333 ..71,376 .. . 04/20/2026 . |3.A FE ....
..00255J-AB~6 | AASET TRUST 2024-1 .....oooviimiiiiiiiiiiiiieceees | aeeees . 09/16/2024 . [MORTGAGE PAYDOUN ........ R R 8,287 |.coeeeinn. 8,287 ...8,287 |.. . 05/16/2049 . |1.G FE ...
..013092-AB~7 | ALBERTSONS COS INC / ..vevveeiiiiiiiiiiiiiiiiiines | eeeeens . 07/17/2024 . [ ZERO STAGE CAPITAL ..... . 1,710,538 ..1,730,000 . 1,697,431 . 02/15/2028 . |3.B FE ....
..02154C-AF-0 | ALTICE FINANCING S.A ..oooiimiiiiiiiiiiiiieeee | e . 08/14/2024 . [ ZERO STAGE CAPITAL ..... .. 168,250 .. 200,000 . 01/15/2028 . |5.A FE ....

. 04/15/2031 . |1.A FE ...
. 04/18/2052 . |[1.A FE ...
. 03/01/2034 . |2.A FE ....
. 04/05/2034 . |2.A FE ....
. 10/25/2067 . |1.A FE ...

..02582J-KF-6 | AMERICAN EXPRESS CRE
..02666A-AA-6 | AMER HOMES 4 RENT TR
..03040W-BD-6 | AMERICAN WTR CAP COR
..032095-A0-4 | AMPHENOL CORP
..03465G-AA-4 | ANGEL OAK MTG TR ....

08/14/2024 . | ZERO STAGE CAPITAL
09/19/2024 . | MORTGAGE PAYDOIN

08/05/2024 . | ZERO STAGE CAPITAL
. 08/05/2024 . [ ZERO STAGE CAPITAL .....
. 08/25/2024 . [ VARIOUS ...

.. 460,075

749,250 |....
... 17,642 ...
....5,820 |....

.. 750,000
... 18,632
....6,211

..03465G-AB-2 | ANGEL OAK MTG TR .... . 08/25/2024 . [ VARIOUS ... . 10/25/2067 . |1.C FE ....
..034650-AA-Q | ANGEL OAK MTG TR ....eooieiiiiiiiieniiiiiiieeeiin [ eeeeens . 08/25/2024 . [ MORTGAGE PAYDOWN ...35,991 . 09/25/2067 . |1.A FE ...
..03466H-AB-9 | ANGEL OAK MORTGAGE TRUST ........ccceeereeeeeiiins | aeeeens . 08/25/2024 . ....2,988 . 11/25/2068 . |1.C FE ....
..034942-AC-6 | ANGEL OAK MORTGAGE T ......eeeviiurvmrreeiniinnnns | eeeeens . 08/25/2024 . .. 13,199 . 01/25/2069 . |1.F FE ...
..034943-AA-8 | ANGEL OAK MORTGAGE .... [ . 08/25/2024 . [ MORTGAGE PAYDOWN . 01/25/2069 . [1.A FE ...
..034943-AC-4 | ANGEL OAK MORTGAGE .........ceevreiiuvmereeiniiinns | eeeees . 08/25/2024 . [MORTGAGE PAYDOWN ... . 01/25/2069 . |1.F FE ....
..037440-AA-1 | AP MOON HLDG SENIOR NOTES OTHER ABS 07/16/2024 . | P MORGAN ......... . 06/30/2049 . |1.F FE ...
..037980-AA-7 | AQUA ASSETCO FINANCE TRUST 2022-A 09/17/2024 . | MORTGAGE PAYDOIN . 07/21/2046 . |1.C FE ....

.0 [
. (39,087) |
21,625 |

. 07/30/2050 . |2.C FE ....
. 11/15/2029 . |4.C FE ....
. 02/15/2031 . |4.C FE ....

..038779-AB-0 | ARBYS FUNDING LLC ...
..041242-AA-6 | ARKO CORP ..
..04302X-AA-2 | ARTERA SVCS LLC ..

04/30/2024 . | MORTGAGE PAYDOIN
- |- 08/01/2024 . [ZERO STAGE CAPITAL
weeennn |- 07/16/2024 . | ZERO STAGE CAPITAL ...
....... . 09/17/2024 . [ ZERO STAGE CAPITAL .....

. 705,000 . 705,000 |.

705,000

0O 0O 0000000000000 OO0 OO O Oo|o

O 0O 0O 00 0000000000000 O0OO0OO0DO0OO0O0DO0OODO0OOODOOO OO0 OO O oo

..04364V-AG-8 | ASCENT RES - UTICA L .. ...eovnen. 167,000 |.......... 163,860 |.... .164,735 |.. 2,367 |.... . 11/01/2026 . |3.C FE ....
..04685A-35-8 | ATHENE GLOBAL FUNDING .........ccooeeiiiieeeencis | eeees . 07/08/2024 . [ZERO STAGE CAPITAL ..... |oeeeeeiiieeeeeeas [oeeee. 1,004,130 ... 1,000,000 |........ 1,000,000 |.... 0 e 1,000,000 |.. L4130 ... . 02/23/2026 . |1.E FE ...
..04940J-AB-9 | ATLAS SECURITIZED FUND A-1  OTHER ABS ..... |..ee... . 07/25/2024 . [P MORGAN .......ovvveeens forneieiiiiiiinaen s 16,614,543 |....... 16,614,543 |....... 16,614,543 |.... 0 fs 16,614,543 |.. . 05/24/2063 . |1.D FE ....
..04940J-AC-7 | ATLAS SECURITIZED FUND A-2 ~ OTHER ABS ..... |....... . 07/25/2024 . [P MORGAN ........oovveees fermmieni s 10,630,520 |....... 10,630,520 |....... 10,630,520 |.... 0 fes 10,630,520 |.. . 05/24/2063 . |1.D FE ....
..04941*-AA-2 | ATLAS SECURITIZED PRODUCTS A-1A .oevvviiieeias | eeens . 09/19/2024 . [ JP MORGAN ......ooovveviis foeeeeniiinineinis [eeeees 7,658,482 |........ 7,658,482 |........ 7,658,482 |.... 0 e 7,658,482 |.. . 05/24/2063 . |1.D FE ....
..04941*-AB-0 | ATLAS SECURITIZED PRODUCTS A-2A .......ccooeeis | aunennn . 09/19/2024 . [VARIOUS .....cooevvriinaeaes foeeeeiiiiieceeeis e 3,747,768 |........ 3,747,768 |........ 3,747,768 |.... 0 e 3,747,768 |.. . 05/24/2063 . |1.D FE ....
..04941*-AC-8 | ATLAS SECURITIZED PRODUCTS A-1B .. 09/19/2024 . | VARIOUS . 7,658,482 .. 7,658,482 .. 7,658,482 |. 0 . 7,658,482 0 . 05/24/2063 . |1.G FE ....
..04941*-AD-6 | ATLAS SECURITIZED PRODUCTS A-28 09/19/2024 . | VARIOUS ... . 3,747,768 ..3,747,768 ..3,747,768 |. 0 .3,747,768 ...0 [ . 05/24/2063 . |1.G FE ...
..05526D-BR-5 | BAT CAPITAL CORP ....... 07/22/2024 . | ZERO STAGE CAPITAL .. 175,673 ..195,000 ..195,000 |. 0 .195,000 . (19,327) | . 03/25/2028 . |2.A FE ....
..05552V-AA-0 | BCPE EMPIRE TOPCO IN 07/11/2024 . | ZERO STAGE CAPITAL ... .. 140,525 . 146,000 ..135,780 |. 0 .138,409 2,116 | . 05/01/2027 . |5.B FE ....
..05607T-AA-0 | BXP TRUST 2021-601L 07/31/2024 . | VARIOUS ............ .. 689,986 . 850,000 0 872,678 . 01/15/2044 . |1.A FE ...
..05611V-AC-5 |BX COML MTG TR ...eeeeeiiieeiiiieeeeiiieeeees | . 09/15/2024 . [ MORTGAGE PAYDOWN JO R R 6,474 |............ 6,474 ...0 [ ...6.,474 |.. . 02/15/2039 . |1.D FE ....
..05612G-AC-7 |BX COML MTG TR .vevriiiieeiiiiiieeeeiiiieeeens [ eeeeens . 09/15/2024 . [MORTGAGE PAYDOIN ........ ... 10,325 ...10,325 .0 [ ..10,325 |.. . 03/15/2039 . |1.D FE ....
..058498-AZ-9 |BALL CORP ......cooiieiiiiiieeiiiiiieeeeeiiieeeee [ aeeees . 09/17/2024 . [ ZERO STAGE CAPITAL ..... .. 228,061 ..221,000 ...0 [ .224,751 |.. . 06/15/2029 . |3.A FE ...
..06051G-KE-8 |BK OF AMERICA CORP .......ccocuviiiriiiiiiiiiiiians | eeeeens . 09/18/2024 . [ ZERO STAGE CAPITAL ..... .. 421,405 425,000 ..425,000 |.... w0 fenni....425,000 .. . 12/06/2025 . |1.G FE ....
..002113-AU-3 | BLACK HILLS CORP [ IO . 08/23/2024 . [MATURITY ........ccenes «o f-sren- 1,080,000 |........1,050,000 [....... ........ 1,050,000 |.... ...0 [........1,050,000 [.. . 08/23/2024 . |2.A FE ...
..093536-AA-8 |BLH ESCROW 1 LLC ...ovvvvveeeiiiiiiiieiiiiiiiiies | eeeees . 07/02/2024 . [ZERO STAGE CAPITAL ..... Joeeerriivveeiiiiien Joveeennn 982,213 |........ 1,115,000 |........ 1,115,000 f....oooeiiunnnnns 0 0 0 fo... 1,115,000 J..vveeennnnen 0. (132,788) . 01/31/2030 . [4.B FE ....
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..00628V-All-4 | BLUEMOUNTAIN CLO LTD ...evvvveveviviiiviiiiiiiinens [ eeeeenn . 08/15/2024 . | MORTGAGE PAYDOWN ... 28,864 ...28,864 .0 . 0 ..28,864 |.. . 11/15/2030 . [1.A FE ....
..09630A-AN-6 | BLUEMOUNTAIN CLO LTD ...evvvvvvvrrrrvninninnniinens [ eeeenn . 07/25/2024 . | VARIOUS ....45,494 ... 45,494 .0 . 0 .. 45,494 |.. . 10/25/2030 . (1.A FE ....
..097023-Cd-2 |BOEING CO ..o [ . 08/19/2024 . | ZERO STAGE CAPITAL .. 315,081 .... 370,000 .0 . 0 .319,631 . 05/01/2034 . [2.C FE ....
..097023-CY=9 |BOEING CO oooveeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 07/16/2024 .| ZERO STAGE CAPITAL .... 610,000 .0 . 0 . 05/01/2030 . [2.C FE ....
..097023-DK-8 |BOEING CO ..o [ . 09/04/2024 . | ZERO STAGE CAPITAL . .0 . 0 . 05/01/2031 . [2.C FE ....
..10567M-AA-3 | BRAVO RESIDENTIAL ...ooooveeeeeniineneie [ . 08/25/2024 . | MORTGAGE PAYDOWN ........ .0 . 0 . 10/25/2063 . [1.A FE ....
..10568M-AA-2 |BRAVO RES FDG TR ........ccovvvviiinniiinnnnnnnnnns [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2063 . [1.A FE ....
..10569G-AA-4 |BRAVO RES FDG TR ........ccoevereieniieinneennennnns [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 05/25/2063 . [1.A FE ....
..10569J-AB-6 |BRAVO RES FDG TR .......cooevvvriiiiiiinnninnnnnnnns [oennns . 08/25/2024 . | MORTGAGE PAYDOWN .0 . 0 . 07/25/2062 . [1.C FE ....
..10569J-AC-4 |BRAVO RES FDG TR . 08/25/2024 . | VARIOUS ... 0 0| . 07/25/2062 . [1.F FE ....
..10569L-AA-3 | BRAVO RSDL FDNG TR . 08/25/2024 . | VARIOUS 0 0| . 02/25/2064 . [1.A FE ....
..10569L-AB-1 |BRAVO RSDL FDNG TR . 08/25/2024 . | VARIOUS ... 0 0| . 02/25/2064 . [1.C FE ....
..10569U-AA-3 |BRAVO RESI FDING TR ......eevvrmmmmmmmnnnnnnnnnnnnn [ereeenn . 08/25/2024 . | MORTGAGE PAYDOWN .0 . 0 . 06/25/2063 . [1.A FE ....
..10570F-AB-1 |BRAVO RESIDENTIAL ...ccooveeereiiineeeee [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 12/25/2063 . [1.C FE ....
.. 10570N-AA-6 | BRAVO RESIDENTIAL ..oooovveieieieiiiiiii [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 03/25/2054 . [1.A FE ....
..105925-AC-5 |BRAVO RESI FDG TR ......cooveeeeeiiiieeeeieeeeeenees [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 06/25/2064 . (1.F FE ....
..105933-AC-9 | BRAVO RESIDENTIAL FD ....oevvevevnnnnninninniinnnns [ eeeeenn . 08/25/2024 . | VARIOUS ... .0 . 0 . 05/25/2062 . [1.F FE ....
.. 11044M-AA-4 | BRITISH AWYS PTC SER .....eevvvvvvvrvrrnriiriinnnns [ eeeeenn . 08/15/2024 . | MORTGAGE PAYDOWN ........ .0 . 0 . 05/15/2034 . [1.G FE ....
.. 11133T-AD-5 |BROADRIDGE FINL SOLU ...oovvvvviiiiiiiiiiiiieieeees [ . 08/14/2024 . | ZERO STAGE CAPITAL .0 . 0 . 12/01/2029 . 2.B FE ....
..118230-AT-8 |BUCKEYE PARTNERS L P ...eovvvvvvvivviiiiiiiiiiinins [eeeenn . 06/26/2024 . | TENDER EX .0 . 0 . 03/01/2025 . [3.C FE ....

.. 12434F-AA-5 |BX CML MTG TR 07/15/2024 . [MORTGAGE PAYDOWN 0 0| . 12/15/2038 . [1.A FE .
.. 1248EP-BR-3 | CCO HLDGS LLC/CAP CORP CORPORATE 07/30/2024 . [ZERO STAGE CAPITAL ... 0 0| . 05/01/2026 . [3.C FE ....
.. 1248EP-CL-5 | CCO HLDGS LLC / CCO ... 07/25/2024 . | ZERO STAGE CAPITAL 0 0| . 06/01/2033 . [3.C FE ....
..12510H-AA-8 | CARS-DB4 LLP 2020-1 . |- 09/15/2024 . [MORTGAGE PAYDOWN 0 0| . 02/15/2050 . (1.A FE ....
..12510H-AK-6 | CARS-DB4 LP 2021-1 . |- 09/15/2024 . [MORTGAGE PAYDOWN 0 0| . 08/15/2051 . [1.A FE ....
.. 12510H-AT-7 |CARS-DB4 DBS .....ooooevreiiieniiieeeneeee [ . 09/15/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 09/15/2053 . [1.E FE ....
.. 12510H-AX-8 | CARS-DB4 DB5 2024-2 .......cceeevviiiiiiiiiiieenens [eeeenn . 09/15/2024 . | MORTGAGE PAYDOWN .0 . 0 . 05/15/2054 . [1.E FE ....
.. 12553X-AD-5 | CIM TR 2018-INVT .....ovvvriiiiiiiiiiiiiiiiiinieiens [ oo . 09/10/2024 . .0 . 0 . 08/25/2048 . [1.A FE ....
.. 12555D-AB-1 | CIM TRUST .. [ . 07/25/2024 . .0 . 0 . 02/25/2049 . [1.AFM ....
.. 12563L-AS-6 | CLI FUNDING VI LLC ..oooeeeeiieieeeeeeeeeeeeeeeeees e . 09/18/2024 . | MORTGAGE PAYDOWN .0 . 0 . 10/18/2045 . [1.F FE ....
.. 12565K-AA-5 | CLI FDG 2021-1 LLC ..oooeeeeeeeeeeieieiieeeees [ . 09/18/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 02/18/2046 . [1.F FE ....
.. 12565K-AE-7 | CLI FDG 2022-1 LLC . 09/18/2024 . [MORTGAGE PAYDOWN 0 0| . 01/18/2047 . (1.F FE ....
.. 12571W-AA-1 | CLI FUG LLC 2024-9 . 09/20/2024 . [MORTGAGE PAYDOWN 0 0| . 07/20/2049 . [1.C FE ....
..12591Q-AR-3 | COMM MTG TR ....... 09/12/2024 . [MORTGAGE PAYDOWN .. 1,803,476 0 0| . 08/12/2047 . (1.A FE ....
..12597Y-AA-7 | CP ATLAS BUYER INC. 07/16/2024 . | ZERO STAGE CAPITAL ..373,000 0 0| 14,37 . 12/01/2028 . [5.B FE ....
..12614A-DN-7 | CNH CAPITAL CANADA RECEIVABLES TRUST . 09/15/2024 . [MORTGAGE PAYDOWN ... . 616,868 K 0 0| .0 . 06/15/2026 . [1.A FE ....
..126307-A0-0 |CSC HLDGS INC ..ooveeeiiiiiiiiiiiiieeeeeececceeeeees [ . 07/12/2024 . | ZERO STAGE CAPITAL 355,000 316,838 |.... .0 . 0 . (29,198) |.... . 04/15/2027 . [5.A FE ....
..126307-BA-4 | CSC HOLDINGS LLC .....vvvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeenn . 07/12/2024 . | ZERO STAGE CAPITAL .. 570,000 331,313 |.... .0 . 0 (113,156) (113,156) . 01/15/2030 . |6. FE .....
..126307-BF-3 |CSC HLDGS LLC .oooeeeeeeeiiiiiiiii [ . 07/12/2024 . | ZERO STAGE CAPITAL 344,000 336,126 |.... .0 . 0 (115,920) (115,920) . 02/15/2031 . [5.A FE ....
..12665L-AA-2 | COLT MORTGAGE LN TR ...oooeereiiiiiiiiiiiiiiiieeens oo . 08/25/2024 . | MORTGAGE PAYDOWN ... ... 15,491 ... 15,491 |.... .0 . 0 . 04/25/2069 . (1.A FE ....
..12665L-AC-8 | COLT MORTGAGE LN TR ...ooovieiiiiiiiiiiiiiiieieeees [ . 08/25/2024 . | MORTGAGE PAYDOWN ... ....9,2%5 ...9,295 |.... .0 . 0 . 04/25/2069 . [1.F FE ....
..126670-QT-8 | COUNTRYWIDE ASSET-BACKED CERTIFICATES ........ [....... . 08/25/2024 . | VARIOUS ......evvvvrrnnnnnns .0 . 0 . 05/25/2036 . [1.A FM ....
..131347-CN-4 | CALPINE CORP . |- 08/14/2024 . | ZERO STAGE CAPITAL ... 368,000 .0 . 0 . 03/15/2028 . [4.A FE ....
..13323A-AB-6 | CAMELOT FIN S A . |- 08/28/2024 . | ZERO STAGE CAPITAL ...50,000 .0 . 0 . 11/01/2026 . [3.C FE ....
..14686M-AC-7 | CARVANA AUTO REC TR 09/10/2024 . [MORTGAGE PAYDOWN ... ..197,536 K 0 0| . 1171072027 . (1.A FE ....
.. 14879E-AK-4 | CATALENT PHARMA SOLU .. . 08/28/2024 . | ZERO STAGE CAPITAL .. 213,886 220,000 .. 191,624 0. .0 . .213,286 |. . 04/01/2030 . [4.C FE ....
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21°603

. 02/25/2055 . |1.A FE ...
. 03/01/2031 . |2.C FE ....
. 10/15/2028 . |2.C FE ....
. 06/25/2064 . |1.A FE ...

..161929-AB-0 | CHASE HOME LENDING ...
..164110-AK-7 | CHENIERE ENERGY PART ..
..16411R-AK-5 | CHENIERE ENERGY INC
.. 17179V-AA-8 | CIM TR 2024-R1

....... . 08/25/2024 . [MORTGAGE PAYDOUN ........ [....
....... . 08/13/2024 . [ ZERO STAGE CAPITAL .....
....... . 08/06/2024 . [ ZERO STAGE CAPITAL .....

....... . 08/25/2024 . [MORTGAGE PAYDOUN ........ [....
ISSUE CALLED at 100.000

o o oo
o o oo

. 08/12/2024 .
07/22/2024 .
08/25/2024 .
....... . 09/19/2024 .
....... . 07/15/2024 . [ USBCORP ...

. 01/01/9999 . |3.A FE ....
. 11/03/2025 . |1.G FE ...
. 09/25/2062 . [1.A Z .....
. 11/01/2030 . |3.C FE ....
. 05/13/2034 . |1.E FE ...

.. 172967-H2-7 | CITIGROUP INC
.. 172967-ND-9 | CITIGROUP INC ..
..17330V-AA-4 | CITIGROUP MORTGAGE LOAN TRUST
..17888H-AC-7 | CIVITAS RESOURCES IN
..191216-DR-8 | COCA COLA CO

304,000
. 260,000

282,110 |....
. 260,000 |.

w0
... (4,660) |.

..19688G-AA-1 | COLT MORTGAGE LOAN T ..oooieeniiiiiiiiiiiiieeee | e . 08/25/2024 . [ VARIOUS ... . 10/25/2066 . |1.A FE ...
..19688T-AB-1 | COLT MTR LOAN TR .eviviiieiiiiiiiiieieiiiiiaes [ eeeeens . 08/25/2024 . [ VARIOUS ... . . 02/25/2069 . |1.C FE ....
..19688T-AC-9 | COLT MTR LOAN TR .eeeiiiiieciiiiieeeeiiieees [ . 08/25/2024 . [ VARIOUS ... 0 .26 |. 02/25/2069 . |1.F FE ....
..20030N-CH-2 | COMCAST CORP ....eeeeuiiiiiieniiiiiiieeeesiiiiiaens [ eeeeens . 07/26/2024 . [ GOLDMAN SACHS ............ . (32,524) ... . . 05/01/2028 . |1.G FE ....
..20338Q-AD-5 | COMMSCOPE FIN LLC . |- 09/20/2024 . [ZERO STAGE CAPITAL ..... R e (O |l . . 03/01/2026 . |5.A FE ....
..205768-AU-8 | COMSTOCK RES INC . . 07/25/2024 . [ ZERO STAGE CAPITAL oo foereee... 62,806 ...65,000 ...62,075 |.... L B48 | . . 03/01/2029 . |4.B FE ....
..20602D0-AA-9 | CONCENTRIX CORP ... 09/16/2024 . | ZERO STAGE CAPITAL .. 324,923 ..315,000 ..314,698 |. 10,118 |. .10, .. . . 08/02/2026 . |2.B FE ....
..20633K-A*-9 | CONCORD MUSIC ROYALTIES LLC 2022-1 . 01/22/2024 . | JP MORGAN .. 162,500 . 162,500 |. , . . 01/20/2073 . |1.E FE ...

. 04/25/2042 . |1.F FE ....
. 01/25/2043 . |2.A FE ....
. 01/15/2028 . |2.C FE ....
. 05/15/2032 . |4.B FE ....
. 08/26/2069 . |1.F FE ...
. 02/01/2026 . |3.B FE ....
. 09/01/2029 . |2.B FE ....

08/25/2024 . | VARIOUS ...
....... . 08/25/2024 . | VARIOUS ...
....... . 08/12/2024 . [ ZERO STAGE CAPITAL .....

....... . 05/30/2024 . [ ZERO STAGE CAPITAL ..... [...
..22757H-AC-5 | CROSS MTG TRUST .....eveeieeeiiiiiieieiiiieceees | aeeees . 08/25/2024 . [MORTGAGE PAYDOUN ........
..228187-AB-6 | CROWN AMERS LLC / CR ....ovvveeeiiiiiiiieeiiiins | eeeeens . 08/28/2024 . [ ZERO STAGE CAPITAL .....

..22822V-BF-7 | CROWN CASTLE INC ....evveeeiiiiiieiiiiiiieeeees [ e . 08/28/2024 . [ ZERO STAGE CAPITAL .....
ISSUE CALLED at 100.000

..20754D-AA-5 | CONNECTICUT AVE SEC ...
..20755A-AB-8 | CONN AVE SEC TR
..212015-AS-0 | CONTINENTAL RES INC N ...
..222081-AA-1 | COUGAR JV SUBSIDIARY

76,508
... 20,522
..308,083
.. 41,300

Cocoocooocoo0oo0o0co0oO0OO0OO0OO0CO0OO0O OO oo
Cocoo0ooocoo0oo0oo0co0O0OO0OO0OO0OO0O0O OO oo

o
o

..228701-AF-5 | CROWNROCK LP/CRONNROCK FIN .......cccuveiiieeeiis | eeees . 08/09/2024 . [ ..evviveiiiiiiiiieeiiiieees [ [0000.280,000 ...l 230,000 |........... 231,725 0 0 230,000 , . 10/15/2025 . |3.C FE ....
..228701-AG-3 | CRONNROCK LP ...oeeiiiiiiiieiiiiiiiiieciciiiiieens [ eeeeens . 09/11/2024 . ... 130,000 .. 130,000 |.... 130,000 |.. T R B , . 05/01/2029 . |4.A FE ....
..23201Y-AC-9 | DLLAA 2021-1 LLC ..ooeeeniiiiiieieiiiieeeeiis [ aeeees . 08/28/2024 . 278,470 |.... . 04/17/2026 . |1.A FE ...

. 11/20/2051 . |2.B FE ....
. 11/20/2051 . |2.B FE ....
. 07/15/2027 . |2.C FE ....
. 08/08/2025 . |1.G FE ...

. 08/20/2024 . [MORTGAGE PAYDOWN ...
. 08/20/2024 . [MORTGAGE PAYDOUN ........ [....
. 08/08/2024 . [ ZERO STAGE CAPITAL ..... . 207,575 |....
. |- 06/24/2024 . [ZERO STAGE CAPITAL ..... [ RO ....une.. 260,000 ... 259,899 |....

. 08/28/2024 . [VARIOUS ..........eeeeenn. o foenenn1,054,214 L 1,056,823 |........ 1,056,613 |....

.535 |....

..233046-A0-4 | DB MASTER FINANCE LL ..
21,002 ...

..233046-AS-0 | DB MASTER FINANCE LL ..
..23311V-AJ-6 | DCP MIDSTREAM OPERAT ..
..233853-AS-9 | DAIMLER TRUCKS FIN N ..

oo ocooo

... 381 )
...(2,524) ...

,056,738 |..

,056,994 |....

cocoocoocoocoocoocoocooooo

..24702C-AE-4 | DELL EQUIPMENT FINCE .. 0 e . 07/22/2027 . |1.A FE ...
..25179M-BE-2 | DEVON ENERGY CORP NE .. 07/25/2024 . | ZERO STAGE CAPITAL ,386,829 ..1,375,000 ..1,375,000 |. .1,375,000 |. 0 .1,375,000 11,829 |. . 06/15/2028 . |2.B FE ....
..25179M-BF-9 | DEVON ENERGY CORP NE 08/19/2024 . | CITIGROUP ... 987,750 ..1,000,000 991,810 ..993,324 |. 0 .993,944 (6,194) |. . 01/15/2030 . |2.B FE ....
..25389J-AV-8 |DIGITAL RLTY TR LP .... 07/25/2024 . | ZERO STAGE CAPITAL R 995,630 |. ..996,419 |. 0 .99 ,876 . 01/15/2028 . |2.B FE ....
..28165A-AA-7 | EDVESTINU PRIVATE EDUCATION LOAN ISSUE N .... |....... . 08/25/2024 . [VARIOUS .........eeeeennnn. ...22,860 |............23,369 |.... ...0 [ ..23,440 |.. . 11/25/2040 . |1.A FE ...
..286288-AA-6 | ELFI GRADUATE LOAN P ...oooeniiiiiiiiiiiiiecee | e . 08/27/2024 . [VARIOUS ............cc..e.. 1,007,127 |........1,09,850 |.... . . a0 [l 1,006,876 |....ooeeeenll0 )l (115,584) [l (115,584) . 12/26/2046 . |1.A FE ...
..291011-BQ-6 | EMERSON ELEC CO PO OO . 07/10/2024 . [ ZERO STAGE CAPITAL ..... . [ AR 435,000 |... 434,039 |........... .. AN .. YA I O w0 fennl....434,374 .. e (46,450) . . 12/21/2028 . |1.F FE ...
..29278N-AG-8 |ENERGY TRANSFER LP .......ccociiiiiiiiiiiiiieees | s . 07/30/2024 . [ZERO STAGE CAPITAL ..... [eeeeeeeiiiiiieeeaes feeees 1,506,585 |........ 1,490,000 |........ 1,708,370 |........ 1,648,775 |..ooeeeennnns 0 fo.oos (17,197) | 0 fo.oos (17,197) | 0 foeeees 1,631,579 [ooooeniiis 0 [..... (125,993) |...... (125,993) |............ 62,145 |. 04/15/2029 . 2.B FE ....

ISSUE CALLED at 100.000

..293641-BK-3 | ENTERGY LA LLC ..ooveeriiiiiieiiieeeies L 08/14/2024 . [ .ovviiiiiiiiiiiieiiiiiees e [ 1,000,000 |........ 1,000,000 |........... 998,500 |...........999,621 ... 320 | .0 |. .0 |. .999, 941 . 10/01/2024 . |1.F FE ....
..29374L-AB-6 | ENTERPRISE FLEET FIN .. 09/20/2024 . | MORTGAGE PAYDOIN .. 44,014 ... 44,014 44,013 |. 43,871 143 | 0 0 44,014 . 03/20/2030 . [1.A FE ...
..20375C-AB-5 | ENTERPRISE FLEET FNG .. JU [ . 09/20/2024 . [MORTGAGE PAYDOUN ........ [.... .. 186 |. .0 | .0 | . 01/20/2029 . [1.A FE ...
..29375N-AB-1 | ENTERP FLEET FING LL ...ooovvviiiiniiiiniiiiiiiins | eeeees . 09/20/2024 . [MORTGAGE PAYDOWN ........ |..eooerveeeeennn |ovee...... 95,857 f............55,857 |...........53,894 [............56,782 [...............0 oooinnnennns 76 |ooeeeiiiinnnn 0 0 . 04/20/2030 . [1.A FE ....




STATEMENT AS OF SEPTEMBER 30, 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

81'6g03

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
.. 29444U-BH-8 |EQUINIX INC ...evvvvvrvininnnnnnnnnnneeensennnnnnnnnns [ eeeeenn . 07/23/2024 . | ZERO STAGE CAPITAL ..... e e 212, 209,430 foonnninnnnns ..2,9% | 0 212,426 .. L0319 | . 07/15/2030 . 2.B FE ....
..20977L-AA-9 | EVERARC ESCROW S AR ...eevvvvvviiiiiiiiiiiiiiiienns e . 09/05/2024 . | ZERO STAGE CAPITAL ..... 0 . (53,958) [.... . 10/30/2029 . (4.B FE ....
..30227F-AA-8 |EXTENDED STAY AMER T ..ooooveeiiiiniiii [ . 09/15/2024 . | MORTGAGE PAYDOWN ........ 0 . 0 e . 07/15/2038 . [1.A FE ....
..30321L-2B-7 |F&G GLOBAL FUNDING ........ccovvvrrrrenieenniennnns [ eeens . 08/12/2024 . | ZERO STAGE CAPITAL ..... 0 .519,891 |.. .(2,699) |.... . 09/20/2024 . (1.G FE ....
..30327M-AA-2 |FS RIALT ISSUER LLC ...ovvvvvrrnnnnnnnnininnininnnn [eeeeenn . 08/19/2024 . | MORTGAGE PAYDOWN 0 .140,555 |.. . 06/19/2087 . [1.A FE ....
..3136B9-GC-5 |FNMA REMIC TRUST ......oooeieiiiiieiiieens [ . 08/25/2024 . 0 . 04/25/2050 . [1.F FE ....
..3136B9-LQ-8 |FNMA REMIC TRUST ....cooovviiiiiiiinii [ . 08/25/2024 . | VARIOUS ... 0 . 01/25/2047 . (1.F FE ....
.. 3136BN-CN-4 | FNMA REMIC TRUST .....cooeeeeiiiinei [ . 09/09/2024 . | VARIOUS ... 0 . 01/25/2050 . [1.F FE ....
.. 3136BN-JK-3 | FNMA REMIC TRUST ...oooeviiiiiiiii [ . 08/25/2024 . | VARIOUS ... 0 . 08/25/2052 . [1.F FE ....
..31684H-AA-8 | FIGRE TRUST .. 08/25/2024 . | VARIOUS 0| . 03/25/2054 . [1.A FE ....
..31684H-AB-6 |FIGRE TRUST .. 08/25/2024 . | VARIOUS 0| . 03/25/2054 . (1.D FE ....
..316927-AA-0 | FIGRE TRUST 2024-HE2 08/25/2024 . | VARIOUS ... 0 0| . 05/25/2054 . [1.A Z .....
..33768E-AA-0 | FIRSTKEY HOMES 2022~ .......ccvvvvvvvveeviiniinnnns [eeeeenn . 07/17/2024 . | MORTGAGE PAYDOWN R R ....873 |.... 0 . 07/17/2026 . [1.A FE ....
..33846Q-AC-5 |FLAGSHIP CR AUTO TRU ...oeevvvveiiiiiiiiieieeeeeens oo . 09/15/2024 . | MORTGAGE PAYDOWN ........ ...90,739 |.... 0 . 07/15/2027 . (1.A FE ....
..345397-B8-5 |FORD MOTOR CREDIT CO ..oooovveeeeeeeieiiieeeiieeees e . 08/06/2024 . | ZERO STAGE CAPITAL ..... . 663,000 |.... .0 . 02/10/2025 . [2.C FE ....

.. 345397-11l-9 | FORD MOTOR CREDIT €O ..eovvevniiiiiiieiiiiiiiieaes | eeeeens . 09/08/2024 . [MATURITY ...oovvviviiniins foeneeniiiiieeeiis feeeees 3,000,000 |........ 3,000,000 |........ 2,898,750 |........ 2,932,377 0 foueeees 3,000,000 |...vvvvrrennnn (U IO 0 . 09/08/2024 . |2.C FE ....
SINKING FUND REDEMPTION
. 01/15/2051 . |2.C FE ....

. 01/15/2051 . |1.E FE ...

..346845-AG-5 | FORT BENNING FAMILY .3,431

..346845-AK-6 | FORT BENNING FAMILY ...

07/15/2024 . | ..
. 07/15/2024 . [ MORTGAGE PAYDOWN
ISSUE CALLED at 100.000

L3417 |
....3,368 |....

..349641I-AE-2 | FORTRESS CREDIT BSL LIMITED ~ OTHER ABS ..... |....... . 06/21/2024 . . 1,000,000 .1,000,000 |.... ...0 [ . 10/18/2033 . |1.B FE ....
.. 35563P-E3-9 | FREDDIE MAC SCRT SER .. 08/25/2024 . | VARIOUS 22,615 22,535 0 . 04/25/2062 . |1.F FE ...
.. 35564K-H3-6 | FHLMC STACR REMIC TR 08/25/2024 . | VARIOUS 35,201 |. 0 . 09/25/2042 . |1.F FE ....
.. 35564K-JG-5 | FHLMC STARC REMIC TR 09/09/2024 . | VARIOUS 1,274,764 |. 0 . 1,274,764 . 09/25/2041 . |2.A FE ....
.. 35564K-PU-7 | FHLMC STACR .. 08/25/2024 . | VARIOUS 19,409 |. 0 19,409 . 01/25/2042 . |1.E FE ...
..35906A-BF-4 | FRONTIER COMMUNICATI 09/12/2024 . | ZERO STAGE CAPITAL ..2,590,000 .2,376,565 |. 0 . 2,492,908 . 05/01/2028 . |4.B FE ....
..36143L-2C-8 | GA GLOBAL FUNDING TR .....ccuvviiieeiiiiiiieeeees | aeeens . 07/29/2024 . [ ZERO STAGE CAPITAL ..... 220,000 w0 fennil.219,980 .. . 09/13/2024 . |1.F FE ...
..361448-BP-7 | GATX CORP ....eevieeiiiiiiieeiiiiiieeeeeiiieeeees [ eeeeens . 07/25/2024 . .... 500,000 ...0 [ .499,632 |.. . 03/15/2027 . |2.B FE ....
..36168K-AA-5 | GCAT TR 2021-NQM5 .....ooeriniiiiiiiiiiiiieeees | e . 08/25/2024 . ...0 [ ..19,279 |.. . 07/25/2066 . |1.A FE ...
..36168H-AC-5 | GCAT TR 2022-NOMS .....ooevivriiiiiiiiiiiiiieeiis | eeeeens . 08/25/2024 . ...0 [ ... 3,975 |.. . 08/25/2067 . |1.F FE ...
..36169D-AA-0 | GCAT TRUST 2023-NOM2 .......coecumriiieiiiiienes | aeeees . 08/25/2024 . [ MORTGAGE PAYDOWN ...0 [ ..31,508 |.. . 11/25/2067 . |1.A FE ...
..36169G-AC-9 | GCAT 2023-NGM3 TRUST .....cceveiuviriieiiiiiiiiaes | eeeeens . 08/25/2024 . [ VARIOUS ... ...0 [ 9,590 |.. . 08/25/2068 . |1.F FE ....
..36171F-AC-7 | GCAT 2023-NaM4 . |- 08/25/2024 . [VARIOUS ... ...0 [ .2,215 |.. . 05/25/2067 . |1.F FE ...
..36251F-AW-6 | GS MORTGAGE SECURITIES TRUST - |- 07/12/2024 . [ MORTGAGE PAYDOWN ...0 [ 878,476 |.. . 02/10/2048 . [1.A FM ...
..36262P-AF-8 | GS MBS TRUST ......... 08/25/2024 . | VARIOUS .....eoveeeniiiiins o [oen5,994 105,004 |.5,345 | K 0 .5,004 . 03/25/2052 . |1.A FE ...
..36264B-AA-8 | GPMT LTD 2021-FL3 08/19/2024 . | MORTGAGE PAYDOIN ..142,487 | 0 142,487 . 07/16/2035 . |1.A FE ...
..366651-AG-2 | GARTNER INC ........ 08/12/2024 . | ZERO STAGE CAPITAL ..281,839 | 0 .281,635 . (19,36 . 06/15/2029 . |2.C FE ....
..36831C-AB-8 | GCAT TRUST 2024-NGM2 .......cccovvvvireeiiiiiiiaes | eeeeens . 08/25/2024 . ...0 [ ...8,044 1. . 06/25/2059 . |1.C FE ....
..376770-AE-2 | G-LAM MILHSG FEE LLC ..evvveeeeeeiiiiieceeiiis | e . 07/05/2024 . ...0 [ .5,858 |.. . 12/30/2050 . |1.E PL ....
...0

4,043 |.. . 05/10/2037 . |1.F FE ...

..38011W-AA-4 | GMAC MILITARY HSG TR .... .
............. 1,784 [0 | . 05/10/2050 . |2.B FE ....

..38012D-AB-3 | GMAC MILITARY HSG XI

....... . 09/10/2024 . | MORTGAGE PAYDOWN R
....... . 09/10/2024 . [MORTGAGE PAYDOUN ........
ISSUE CALLED at 100.000

o

..38138F-AG-6 | GOLDENTREE LOAN MANAGEMENT US CLO1, LTD ..... |....... . 08/16/2024 . | .. 250,000 250,000 |.... .250,000 |.. . 04/20/2034 . |1.C FE ....
.. 382550-BH-3 | GOODYEAR TIRE & RUBR .......coeeiieiiiiiieeaeiis | aeeees L 08/07/2024 . [ ..vveieeeiiiiiiieiiiieies [ [l 180,000 ...l 180,000 |.......... 180,000 |.......... 180,000 f[...coeennnnnes 0 foreriiinnies [ IR 0 foreeieiinis (O IR 0 foreeennns 180,000 |....ccennnnnes [ IR [V O, 0 [ 11,733 |. 05/31/2025 . |4.A FE ....
..39571M-AB-4 | GREENSKY HVE IMP 1SS .......ceevveeviiiniiiiiiiis | eeeenes . 08/25/2024 . [MORTGAGE PAYDOWN ........ |.ooeerioneerienns forreeen. 2,483 foiiiiinins 2,483 ..o 2,483 | [ PPN [V [V PPN [V [V PPN 0 foeeeinns 2,483 ..o [V PPN [V [V PPN 8 | 07/25/2059 . |1.A FE ....
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..40139L-BF-9 | GUARDIAN LIFE GLBL FUND ......ccvvvvvvvvivniininns [eeeenn . 07/10/2024 .| ZERO STAGE CAPITAL ..... |oeeeeeveiiiieinnnnns |oeees 1,101,206 |........ 1,150,000 |........ 1,150,000 |........ 1,150,000 |.......ceent [V (VR [V (VR [V R 1,150,000 |.....evvvvnnene 0 f...... (48,79) |....... (48,795) ... 29,241 . 03/29/2027 . |1.B FE ...

ISSUE CALLED at 100.000
..418751-AB-9 |HAT HLDGS | LLC / HA .. . 07/01/2024 . . 1,025,000 |........ 1,025,000 |........ 1,011,200 |........ 1,016,933 .0 . 0 e 1,020,792 |.. ....4,208 |.... . 04/15/2025 . [3.A FE ....
..41984L-AB-3 | HAWAIIAN BRAND INTEL 08/13/2024 . [ VARIOUS ... 2,529,071 ..2,630,176 ..2,567,751 |. 1,972,805 |. 0 0| . 2,586,306 . (57,235) |. . 01/20/2026 . (4.B FE ....
.. 42320H-AA-6 | HELI0S SOFTWARE HLDG 07/23/2024 . | ZERO STAGE CAPITAL .. 789,688 . 875,000 . 748,108 |. . 751,168 |. 0 0| 764,887 24,800 |. . 05/01/2028 . [4.B FE ....
..42704R-AA-9 | HERA COMMERCIAL MTG 09/18/2024 . [MORTGAGE PAYDOWN ... .. 120,047 120,947 116,654 ..120,309 |. 0 0| 120,947 .0 . 02/18/2038 . [1.A FE ....
..427169-AA-5 | HERENS HOLDCO S A R 07/31/2024 . | ZERO STAGE CAPITAL .. 443,425 510,000 433,445 ..418,980 |. 0 0| .456,619 . (13,194) |. . 05/15/2028 . [4.C FE ....
..438516-CX-2 | HONEYWELL INTL INC . 08/20/2024 . [MORGAN STANLEY ..505,910 500,000 499,985 |...eevvviiiiinnnns 0| 0 0| .499,985 . 07/30/2027 . (1.F FE ....
..443201-AB-4 | HOWMET AEROSPACE INC .. . 08/08/2024 . | ZERO STAGE CAPITAL ..... . 380,000 |.... .0 . 0 . 01/15/2029 . (2.B FE ....
.. 444454-AD-4 | HUGHES SATELLITE S .... . 09/09/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 . 08/01/2026 . [5.A FE ....
..44891A-BY-2 | HYUNDAI CAP AMER . 09/17/2024 . | VARIOUS .....ovvvvveeeinnnns 4,828,793 |.... .0 . 0 . 09/17/2024 . (1.G FE ....
.. 45258 -AA-5 | IMOLA MERGER CORPORA .. . 06/27/2024 . . 807,021 .0 . 0 . 05/15/2029 . [3.C FE ....
..45276P-AA-4 | IMPERIAL FD MTG TR ... . 08/25/2024 . .0 . 0 . 03/25/2067 . [1.A FE ....
..46266T-AF-5 . 09/16/2024 . .0 . 0 . 02/01/2029 . (2.C FE ....
..46591T-AC-8 | JP MORGAN MTG TR .... . |- 09/10/2024 . .0 . 0 . 07/25/2050 . [1.A FE ....
..46619R-AA-4 | JGIPT XXXV LLC . |- 09/15/2024 . .0 . 0 . .. . 03/15/2058 . [1.A FE ....
..46647P-CK-0 | JPMORGAN CHASE & CO ... . 06/18/2024 . . 1,500,000 .0 . 0 e 1,461,715 .. . 06/23/2025 . [1.G FE ....
..46647P-CM-6 | JPMORGAN CHASE & CO ... VL Y0T (07 RN R R 6,000,000 |........ 6,000,000 |........ 5,690,100 |.... .0 . 0 e 5,838,219 |.. 161,781 . 08/09/2025 . [1.G FE ....
..46647P-CT-1 | JPMORGAN CHASE & CO ... . 08/20/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeeeieeineenns |oeees 1,001,687 |........ 1,015,000 |........ 1,015,000 |.... .0 . 0 e 1,015,000 |.. (13,313) . 12/10/2025 . (1.E FE ....
..46651X-AD-4 | JP MORGAN MTG TR .... . 08/25/2024 . | VARIOUS ... .0 . 0 4,200 |.. . 06/25/2050 . [1.A FE ....
..46655V-BU-5 | JP MORGAN MTG TR . 08/25/2024 . | VARIOUS ... 0 0| 414 . 01/25/2063 . [1.C FE ....
..46657F-AA-3 | J.P. MORGAN MTG TR 09/23/2024 . [MORTGAGE PAYDOWN 0 0| 21,002 . 03/20/2054 . (1.A FE ....
..46658R-AD-0 | JP MORGAN MORTGAGE T 08/25/2024 . | VARIOUS ... 0 0| 15,251 . 11/25/2054 . (1.A FE ....
..46658R-AF-5 | JP MORGAN MORTGAGE T 08/25/2024 . | VARIOUS 0 0| . 9,532 . 11/25/2054 . (1.A FE ....
..472331-BM-0 | JEFFERIES FINANCIAL 07/24/2024 . | ZERO STAGE CAPITAL 0 0| .467,828 . 07/21/2028 . (2.B FE ....
..478160-Cli-2 | JOHNSON & JOHNSON ......eevvvvvvvvnvnnnnnninninnnnnn [eeeeenn L 07/02/2024 .| evviiiiiiiiiiiiiiiiins | .0 . o0 | 1,998,879 .. . 06/01/2034 . [1.A FE ....
..48850P-AA-2 | KEN GARFF AUTOMOTIVE .........oooeeeeiinnnnnnnnnnns [oennn . 09/10/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 ..26,076 |.. . 09/15/2028 . [4.A FE ....
..49271V-AU-4 |KEURIG DR PEPPER INC .......oooevernnnnnnnnninnns [onns . 07/12/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 748,577 |.. . 03/15/2031 . [2.B FE ....
..50012L-AC-8 |KODIAK GAS SVCS LLC .....vvvvvvmvnnnnnnnnnnninnninn [ereeenn . 08/07/2024 .| ZERO STAGE CAPITAL ..... .0 . 0 .500,512 |.. . 02/15/2029 . [4.A FE ....
..502088-AA-1 |LMH FEE 11 BND ...oevvnneniiiiiiiis oo . 07/25/2024 . |PRIOR YEAR INCOME ....... .0 . 0 . 06/21/2048 . (2.B PL ....
..50212Y-AK-0 |LPL HLDGS INC ..eevvvveiiiiiiiiiiiiiiiiieeeeeeeeeeens [ . 07/24/2024 . | ZERO STAGE CAPITAL ..... 275,000 274,183 |.... .0 . 0 . 05/20/2034 . [2.C FE ....
..502431-AT-6 | L3HARRIS TECHNOLOGIE ........coooevrerrniinnnnnnns [oenns . 07/30/2024 . | ZERO STAGE CAPITAL ..... .... 750,000 749,445 |.... .0 . .0 . . 06/01/2031 . [2.B FE ....
ISSUE CALLED at 101.250

..52473N-AA-6 | LEGENDS HOSPITALITY ...ovvvviiimnnnnniinininininnnn [eeeeenn . 08/19/2024 . . 1,852,875 .1,808,607 |.... .0 . 0 . 02/01/2026 . [4.C FE ....
..53218C-AA-8 |LIFE FINANCIAL SER T ...oooeeerninennnnn [ . 08/15/2024 . | MORTGAGE PAYDOWN ... 75,934 ...75,934 |.... .0 . 0 . 03/17/2036 . [1.A FE ....
..55317J-AC-4 | MMAF EQUIP FIN ..eovvviiiiiiiniiiniinnnneeennnennnnns [ eeeeenn . 09/13/2024 . | MORTGAGE PAYDOWN ........ ... 42,052 ... 42,044 ... .0 . 0 . 06/13/2028 . [1.A FE ....
..553283-AC-6 |MPH ACQUISITION HLDG .....cooeeeeeeeeeeeeeeeeeens [ . 08/02/2024 . | ZERO STAGE CAPITAL ..... ... 59,500 . 110,648 |.... .0 . 0 . (76,500) |.... . 11/01/2028 . [5.B FE ....
..553283-AD-4 |MPH ACQUISITION HLDG ....ooovvereeneiiiinns [ . 07/23/2024 . | ZERO STAGE CAPITAL ..... .. 401,150 .0 . 0 (120,286) |.... . 09/01/2028 . [4.B FE ....
..55354G-AK-6 | MSCI INC ... 08/12/2024 . | ZERO STAGE CAPITAL .. 310,024 0 0| ..7,266 |. . 09/01/2030 . [2.C FE ....
..55446M-AA-5 |MACH | .. 09/15/2024 . [MORTGAGE PAYDOWN 35,216 K 0 0| L0 . 10/15/2039 . [2.A FE ....
..55903V-BB-8 | WARNERMEDIA HLDGS IN 07/18/2024 . |MORGAN STANLEY .. . 1,848,560 ..2,000,000 ..1,858,180 |. 1,872,237 | 0 0| . . (35,541) |. . 03/15/2029 . [2.C FE ....
..55003V-BC-6 | WARNERMEDIA HLDGS IN 07/26/2024 . | ZERO STAGE CAPITAL . 1,009,800 .. 1,275,000 ..1,133,160 |. ..980,256 |. 0 0| ,147,388 . (47,588) |. . 03/15/2082 . [2.C FE ....
..58013W-FP-4 | MCDONALDS CORP MED T .. 07/10/2024 . [ ZERO STAGE CAPITAL ... .. 279,064 ..308,472 |. 0 0| .305,610 . (26,546) |. . 07/01/2027 . 2.A FE ....
..505112-BS-1 | MICRON TECHNOLOGY IN ......ooovvvvvvennnnnnnnnnnnns oo . 08/13/2024 . | ZERO STAGE CAPITAL ..... .. 365,788 ..354,530 |.... .0 .. .0 .. .359,100 |.. ....6.689 |.... . 04/15/2082 . [2.C FE ....
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..59524E-AC-6 | MID-ATLANTIC MILITAR ..oooveeeiiiiiiiiieieieeees [ . 08/01/2024 . | MORTGAGE PAYDOWN .....oee |ooveviiiiiiiiiiiiins Joeeiieeenes 2,448 |oeeeeeeees 2,448 |............. 2,185 |l 2,188 |t [V 2 [ [V 2 [ [V 2,190 |oeiiiiiiinnns [V 257 |evereiinnns YA P, 130 . 08/01/2050 . |2.B FE ....

ISSUE CALLED at 100.000

..59565X-AC-4 | MIDCONTINENT EXPRESS .........cooovviriiinnnnnnnnns [ornnnn . 08/21/2024 . ... 30,000 .0 . 0 0 e . 08/15/2027 . [4.C FE ....
..59982H-AC-4 |MILL CITY MTG LN TR 08/25/2024 . 17,902 K 0 0| .0 . 11/25/2060 . [1.A FE ....
..617446-8C-6 | MORGAN STANLEY . 07/17/2024 . [ ZERO STAGE CAPITAL ... .. 340,681 ..345,000 ..358,917 |. 0 0| .354,073 . (13,393) |. . 07/23/2025 . [1.G FE ....
..617446-8J-1 | MORGAN STANLEY . 07/08/2024 . [ZERO STAGE CAPITAL ... .. 399,480 . 400,000 ..403,827 |. 0 0| .400,248 ... (768) |. . 07/22/2025 . [1.G FE ....
..617446-8R-3 | MORGAN STANLEY . 09/04/2024 . [ZERO STAGE CAPITAL ... .. 795,280 . 800,000 ..799,584 |. 0 0| .799,740 (4,460) |. . 10/21/2025 . [1.E FE ....
..61775L-AG-3 | MORGAN STANLEY RESIDENTIAL MORTGAGE LOAN 08/25/2024 . ... 18,084 ...18,984 0 0| .. 18,984 .0 . 08/25/2053 . [1.A FE ....
..62482B-AA-0 | MOZART DEBT MERGER S .......cccoeiiiiiiiiiiiiiiis [ eeeenn . 08/07/2024 . . 1,636,538 .. 1,755,000 .0 . 0 1,487,735 . 148,802 |.... . 04/01/2029 . [3.C FE ....
..620377-C0-3 |NRG ENERGY INC ...ccoveeiieeiiieeieeeeeeeeeeeeeee [ . 08/14/2024 . | ZERO STAGE CAPITAL ..... .... 165,000 .0 . 0 (14,271 |.... . 02/15/2029 . (3.B FE ....
..63935B-AA-1 |NAVIENT PRIV ED LN 2 ...oevviiiiiiiiiiiiiiiiiininns [ oeeenn . 08/20/2024 . | VARIOUS ......ovvvvvvennnnns .o 117,121 .0 . 0 ...(8,354) ... . 01/15/2069 . [1.A FE ....
..639400-AB-9 |NAVIENT PRIVED LN T ..eennniiiiiiiin oo . 09/15/2024 . | MORTGAGE PAYDOWN ... ... 15,446 .0 . 0 . 12/15/2059 . [1.A FE ....
..63940U-AB-0 |NAVIENT PRIV ED LN T .eeveiiiin oo . 09/15/2024 . | MORTGAGE PAYDOWN ... ...23,026 .0 . 0 . 12/15/2059 . [1.A FE ....
..63940Y-AB-2 | NAVIENT PRIV REFI LN ..o oo . 09/15/2024 . | MORTGAGE PAYDOWN ... ...16,974 .0 . 0 . 02/15/2068 . [1.A FE ....
..63941H-AA-0 | NAVIENT PRIV ED [N .... . |- 09/15/2024 . [MORTGAGE PAYDOWN ... ....5,824 .0 . 0 . 05/15/2069 . [1.A FE ....
..63941L-AB-9 |NAVIENT PRIVED LN T .. . |- 09/15/2024 . [MORTGAGE PAYDOWN ... 13,853 . .0 . 0 . . 12/15/2059 . [1.A FE ....
..63942B-AA-2 | NAVIENT PVT ED RI LN .. 09/15/2024 . | VARIOUS ... ..103,915 ..102,051 0 0| .103,901 .(9,755) |. (9,755) |.. . 05/15/2069 . [1.A FE ....
..63042E-AA-6 |NAVIENT PRIVATEED L . 08/20/2024 . | VARIOUS .. 460,262 ..521,500 ..521,398 |. 0 0| .521,3% . (61,133) |. (61,133) [.. . 12/15/2069 . [1.A FE ....
..63942G-AA-1 |NAVIENT PRIVATEED L . 08/21/2024 . | VARIOUS ..520,102 ..503,090 |. 0 0| .593,082 . (72,980) |. (72,980) [.. . 02/15/2070 . (1.A FE ....
..63942N-AA-6 | NAVIENT STUDENT LN 2 ...oovvvvviiiiiiiiiiiiniiinnns [eeeenn . 09/12/2024 . | VARIOUS ... .. 226,023 .0 . 0 . (24,98) |....... (24,968) . 12/26/2069 . [1.A FE ....
..63942T-AA-3 | NAVIENT PRIVATE EDUC ......eevvmmmmmmnnnniinninnnns [ eeeeenn . 09/15/2024 . | MORTGAGE PAYDOWN ... 23,158 .0 . 0 . 03/15/2072 . [1.A FE ....
..64830N-AA-9 | NEW RESI MTG TR ......eevvvvvvrrnnnnnnnnniinnninnnns [eeeeenn . 08/25/2024 . ... 12,663 .0 . 0 . 07/25/2059 . (1.A FE ....
..64831H-ANM-5 |NEW RESIDENTIAL MORTGAGE LOAN TRUST .......... [...... . 08/25/2024 . .. 10,283 .0 . 0 . 10/25/2063 . [1.A FE ....
..65330K-BS-8 | NEXTERA ENERGY CAP H ........ovvvvvvmmnnninniinnnns [eeeeenn . 06/24/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 . 09/01/2025 . [2.A FE ....
..65480C-AB-1 |NISSAN MTR ACCEP CO ....ccoovvveeeeeeeiiiiieeeeeens [ . 09/16/2024 . | MATURITY . .0 . 0 . 09/16/2024 . [2.C FE ....
..670843-AA-9 | ONSLOW BAY FINANCIAL LLC ...ceoveeeeeeeeeeeeeeeees [ oo . 08/25/2024 . | VARIOUS ... .0 . 0 . 03/25/2063 . [1.A FE ....
..670855-AB-1 | 0BX TRUST 2023-NOMT ......covvvvvviviiiiiiiiiiiiens oo . 08/25/2024 . | VARIOUS ... .0 . 0 . 11/25/2062 . [1.C FE ....
..670855-AC-9 | 0BX TRUST 2023-NaM1 08/25/2024 . | VARIOUS ... 0 0| . 11/25/2062 . (1.G FE ....
. 67107F-BL-0 | 0ZLM LTD ... 07/17/2024 . [MORTGAGE PAYDOWN 0 0| . 10/17/2029 . (1.A FE ....
..67117D-AA-8 | 0BX TR 2022-NQM7 . 08/25/2024 . | VARIOUS ... 0 0| . 08/25/2062 . [1.A FE ....
..67117D-AB-6 | OBX TR 2022-NOM7 .....oooeeiiiiiiiiiiiiiiiiieeeeeees [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 08/25/2062 . [1.C FE ....
..67117D-AC-4 | 0BX TR 2022-NOM7 ..o [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 08/25/2062 . 1.F FE ....
.67117P-AB-9 | OBX TR 2023-NOM3 ........evvvrmmmnmnnnnnnninniininns [ eeeeenn . 08/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2063 . [1.C FE ....
..67117P-AC-7 | 0BX TR 2023-NOM3 ........evvvmmmmmmmmnnnnnnnnininnnn [ereeen . 08/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2063 . [1.G FE ....
. 67117V-AB-6 | ONSLOW BAY FINANCIAL LLC ..coovvveeeeeeeeeeeeeeees [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 07/25/2063 . [1.C FE ....
..67117Y-AC-8 | OBX TR 2022-NOM8 .......ccoeevviiiiiiiiiiiiieeiieens [ . 08/25/2024 . | VARIOUS .0 . 0 . 09/25/2062 . [1.F FE ....
..67118H-AC-4 | 0BX 2024-NOM2 TRUST .....cooovevieiiiiiiinniens [ . 08/25/2024 . | MORTGAGE PAYDOWN .0 . 0 . 12/25/2063 . [1.C FE ....
. 67118K-AA-1 | OBX TR 2024-NOM3 .........ovvmmmmmmmnmnnnnnnnnnnnnnn [eeneen . 08/25/2024 . | VARIOUS ... .0 . 0 . 12/25/2063 . [1.A FE ....
..67118K-AB-9 | 0BX TR 2024-NM3 . 08/25/2024 . | VARIOUS 0 0| . 12/25/2063 . [1.C FE ....
..67118L-AA-9 | 0BX TR 2022-NM9 . 08/25/2024 . | VARIOUS 0 0| . 09/25/2062 . [1.A FE ....
..67118L-AC-5 |OBX TR 2022-NQM9 . 08/25/2024 . | VARIOUS 0 0| . 09/25/2062 . [1.C FE ....
..67118L-AD-3 | 0BX TR 2022-NM9 . .| 08/25/2024 . | VARIOUS 0 0| . 09/25/2062 . 1.F FE ....
..67118T-AA-2 | 0BX TRUST 2024-Naw4 . |- 08/25/2024 . | VARIOUS 0 0| . 01/25/2064 . [1.A FE ....
..67118T-AC-8 | 0BX TRUST 2024-NOM4 ..........coovvrrirnnnnnnnnnnns [oenens . 08/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2064 . (1.F FE ....
. 67118X-AB-1 | OBX TRUST 2024-NQME .........ccovvrvvvvienininnnnns [ereeenn . 08/25/2024 . | VARIOUS ... .0 . 0 . 02/25/2064 . [1.C FE ....
..67118X-AC-9 | 0BX TRUST 2024-NOMB ........eevvvvvreververeierrees [eeeens . 08/25/2024 . | VARIQUS ... 0. .0 . . 02/25/2064 . [1.F FE ....
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..67119C-AB-6 | OBX TRUST 2024-NOMB .........ccevvvvviviiiiniinnnns [ereeenn . 08/25/2024 . | VARIOUS ... ....8,704 .0 . 0 ...8,704 |.. . 05/25/2064 . [1.C FE ....
..67119C-AC-4 | 0BX TRUST 2024-NOMB .........cevvvvvrririiiiinninns [eeeenn . 08/25/2024 . | VARIOUS ... ... 17,408 .0 . 0 .. 17,408 |.. . 05/25/2064 . [1.F FE ....
..67119D-AB-4 | 0BX 2024-NOMO TRUST ......coovvveeiiriiiiinnninens [ . 08/25/2024 . | VARIOUS ... ....5,738 .0 . 0 .5,738 |.. . 01/25/2064 . [1.C FE ....
..67119D-AC-2 | 0BX 2024-NOM9 TRUST .....coovvveeeiiiiiiieinieennns [ . 08/25/2024 . | VARIOUS ... 2,29 .0 . 0 .2,29% |.. . 01/25/2064 . (1.F FE ....
..67119E-AC-0 | OBX TRUST 2024-NOMT ......covvvviviiiiiiiiiiiiiiins s . 08/27/2024 . ....1,676 .0 . 0 1,676 |.. . 06/25/2064 . [1.F FE ....
..67119F-AB-9 | 0BX TRUST 2024-NOM7 ........covvvvvviiiriiiniininns [ eeeenn . 08/25/2024 . | MORTGAGE PAYDOWN ... 2,320 .0 . 0 .2,320 |.. . 03/25/2064 . [1.C FE ....
.B7119M-AC-2 | OBX TR 2024-NOM10 ....oevennninninis oo . 08/25/2024 . | MORTGAGE PAYDOWN ... ... 7,852 .0 . 0 7,852 |.. . 05/25/2064 . [1.F FE ....
..67181D-AA-9 | OAK ST INV GD NET LS ... oo . 09/20/2024 . | MORTGAGE PAYDOWN ... ... 3,387 .0 . 0 .3,387 |.. . 11/20/2050 . [1.A FE ....
..67190A-AA-4 | OEAK STREET INVESTMENT GRADE ..........cccoeeees [oreenn . 09/20/2024 . | MORTGAGE PAYDOWN ....1,048 .0 . 0 .1,948 |.. . 01/20/2051 . [1.A FE ....
..673919-AB-2 | 0BX TR 2023-NQMS5 ....... 08/25/2024 . . 6,054 0 0| . 6,054 . 06/25/2063 . [1.C FE ....
..674215-AL-2 | OASIS PETROLEUM INC 09/11/2024 . | ZERO STAGE CAPITAL 0 0| . 06/01/2026 . [3.C FE ....
..67448G-AA-1 | 0BX TR 2023-NM4 . 08/25/2024 . [MORTGAGE PAYDOWN 0 0| . 03/25/2063 . [1.A FE ....
..67448G-AB-9 | 0BX 2023-NOM4 TR .......eevvrrmmmmmmnnnnnnnnnnnnnnns [eeeeenn . 08/25/2024 . | VARIOUS .0 . 0 . 06/25/2028 . [1.C FE ....
..67448N-AA-6 | OBX TRUST2024-NQM5 ........coovvveeeeeieeeeeeeeeenns [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2064 . [1.A FE ....
..67448N-AB-4 | 0BX TRUST2024-NQM5 ......ccooveveieeiiieiieieeeeeens [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2064 . [1.C FE ....
..67448N-AC-2 | 0BX TRUST2024-NQM5 ........coevrveeeeeeeeieeeeeeeens [ . 08/25/2024 . .0 . 0 . 01/25/2064 . (1.F FE ....
..67449C-AB-7 | 0BX TRUST 2023-NOM10 ....coovvvvvrvriiiiiiiiiiinens [ . 08/25/2024 . | MORTGAGE PAYDOWN .0 . 0 . 10/25/2063 . [1.C FE ....
..674599-EE-1 | OCCIDENTAL PETE CORP .......coovveeeeeeeeeennennens [ . 08/06/2024 . | ZERO STAGE CAPITAL .0 . 0 . 12/01/2025 . [2.C FE ....
..682687-AA-6 | ONEMAIN DIR AUTO REC ....coovvvvvrviiiiiiiiiiieeees [ eeeens . 09/14/2024 . | MORTGAGE PAYDOWN ........ .0 . 0 . 07/14/2028 . [1.A FE ....
..68268V-AA-3 | ONEMAIN FINL TR ..ooovviiiiiiiiiiiiiiiiiiiiiiieeeens oo . 09/05/2024 . | ZERO STAGE CAPITAL .0 . 0 . 10/14/2034 . (1.A FE ....
..68269D-AA-2 | ONEMAIN DIR AUTO REC 09/14/2024 . [MORTGAGE PAYDOWN ... 0 0| . 03/14/2029 . [1.A FE ....
..69357V-AA-3 |PMHC 11 INC .. 07/22/2024 . | ZERO STAGE CAPITAL 0 0| . 02/15/2030 . [5.B FE ....
..69377T-AB-2 | PRKCM TRUST OTHER ABS 07/25/2024 . [MORTGAGE PAYDOWN 0 0| . 08/25/2057 . 1.C FE .
..69377T-AC-0 | PRKCM TRUST OTHER ABS . |. 07/25/2024 . [MORTGAGE PAYDOWN 0 0| . 08/25/2057 . [1.F FE ....
..69381D-AA-3 | PRPM LLC 2024-RPL2 .... . |- 08/25/2024 . [VARIOUS ............ 0 0| . 05/25/2054 . [1.A FE ....
..709599-BT-0 | PENSKE TRUCK LEASING .......eevvvvvvvvvvrrnniiinnns [ereeenn . 08/08/2024 . | ZERO STAGE CAPITAL .0 . 0 . 05/01/2028 . 2.B FE ....
.. 713448-FY-9 |PEPSICO INC ..ccovveieiiiiiiiiiiiiiei [ . 09/23/2024 . |USBCORP ..........cceennnns .0 . 0 . 07/17/2034 . (1.E FE .
..71424V-AA-8 | PERMIAN RES OPER LLC ....oovvvvvriiiiiiiiieieieeens [ . 09/20/2024 . | ZERO STAGE CAPITAL .0 . 0 . 01/15/2032 . 3.B FE ....
..718172-CZ-0 | PHILIP MORRIS INTL | ..oevvviiiiiiiiiiiiiiiiiiiiens oo . 07/10/2024 .| ZERO STAGE CAPITAL . . .0 . 0 . 02/15/2028 . 1.F FE .
..729914-AA-9 | PMT CREDIT RISK TRANSFER TRUST ........cooeeeees [eeennn . 04/02/2024 . | CORPORATE REORG .......... |.... ...(2,538) ... .0 . 0 . 03/27/2025 . 1.F FE .
.. 737446-AN-4 | PORT HOLDINGS INC ...ocovvvvvviiiiiiiiiiiiiiiiieeens [ . 08/23/2024 . | TENDER EX .....evvvvvnnnnne . 453,141 . . .0 . 0 . 01/15/2028 . [4.B FE ....
..737446-A0-7 |POST HLDGS INC . 08/13/2024 . | ZERO STAGE CAPITAL .. 227,850 ..224,656 |. 0 0| . 04/15/2030 . (4.B FE ....
..737446-AV-6 | POST HLDGS INC .... . 08/21/2024 . | ZERO STAGE CAPITAL ..... ..570,000 L0 . .0 . ...0 |.......... 570,000 |.. . 03/01/2033 . (4.B FE ....
ISSUE CALLED at 101.219
..74101X-AE-0 |PRESIDIO HLDGS INC ..eoeveeeeeeiieiiiiiieeeeeeeeens [ . 06/25/2024 . 1,786,515 |........ 1,765,000 |........ 1,621,011 |........ 1,657,699 |...........e. [V R 15,522 |l 0 [V R 1,673,221 | [V 91,779 |........ 91,779 |ovevveeens 99,433 |. 02/01/2027 . |4.B FE
..743815-AE-2 |MODIVCARE INC ..coovvviiiiiiiiiiiiiiiiiiiiiieeeeeeees [ . 06/26/2024 . . 1,978,646 . 1,899,765 .0 . 0 . 11/15/2025 . [5.B FE .
.. T4390K-AK-4 | PRPM 2023-NQM2 TRUST .........evvvmmmmmmmnnnnnnnnnn [eeneen . 08/25/2024 . | VARIOUS ... ... 10,519 .0 . 0 . 08/25/2068 . [1.A FE .
..748956-AB-5 |RCKT MORT TRUST .....ccoveviiiiiiiiiiiiiiiiiiiiieees [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 09/25/2043 . (1.A FE .
.. TA935W-AP-9 |RCKT MTG TR ..o [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 06/25/2043 . [1.A FE .
..74938D-AA-1 |RCKT MTG TR 2021-3 ....cooeeiiiiiiiiiiiiiiieiieeees [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 07/25/2051 . [1.A FE .
.. 74938K-AA-5 | RCKT MORTGAGE TRUST .........cccovvummmmmnnnnnnnnnn [erneen . 08/25/2024 . | VARIOUS ... .0 . 0 . 07/25/2044 . (1.A FE .
..749381{-AB-7 | WOODWARD CAPITAL MANAGEMENT ......cccoeeiiiiiinns [ereeenn . 08/25/2024 . | VARIOUS ... .0 . 0 . 02/25/2052 . [1.A FE .
.. 74939F-AA-5 | RCKT MORTGAGE TRUST ........cccovvmmmmmmnnnnnnnnnn [erneen . 08/25/2024 . | VARIOUS ... .0 . 0 . 06/25/2044 . (1.A FE ....
.. 74939F-AB-3 | RCKT MORTGAGE TRUST ..........evvmmmmmmmmmmnnnnnnnn [ereeen . 08/25/2024 . | VARIOUS ......oovvvvvennnnns . .0 . 0 . 06/25/2044 . (1.A FE ....
..753272-AA-1 |RAND PARENT LLC .....coooeiiiiiiiiiiiiiiiiiiiiieees oo . 08/26/2024 . | ZERO STAGE CAPITAL ..... .... 115,000 .... 115,000 |.... 0. .0 . . 02/15/2030 . [3.A FE ....
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..75409X-AA-4 | RATE MORTGAGE TRUST ......ccovvviiiiiiiiiiiiiiiiens [ . 09/04/2024 . | VARIOUS 1,222,352 |........ 1,459, ........ 1,446, ........ 1,446,381 .0 . 0 ,455,503 |.. . 12/25/2051 . [1.A FE ....
..75585R-RZ-0 | REAL ESTATE ASSET LIGQUIDITY TRUST .........oee [oennnn . 09/12/2024 . | MORTGAGE PAYDOWN R ....44,345 .0 . 0 . 01/12/2030 . [1.A FE ....
..75972B-AA-9 | RENESAS ELECTRONICS CORP ........cooovvvrerinnnnns [oreenn . 09/12/2024 . | ZERO STAGE CAPITAL ..... .. 669,485 .0 . 0 . 11/26/2024 . (2.B FE ....
.. 78355H-KV-0 |RYDER SYS INC ...cooeeeeeeiiiinii [ . 07/25/2024 . | ZERO STAGE CAPITAL ..... . 1,018,570 .0 . 0 . 03/01/2028 . [2.A FE ....
..78414S-AE-4 | SBNA AUTO LEASE TRUS ....oevvvvvviiiiiiiiiiiiiiinns [ eeeeenn . 07/16/2024 .| ZERO STAGE CAPITAL ..... .. 440,516 .0 . 0 . 11/20/2026 . [1.A FE ....
..78449V-AB-2 | SMB PRIVATE ED LN TR ...eevnniiiiiin oo . 08/25/2024 . | VARIOUS .....cevvvvrrnnnnnns ... 41,610 .0 . 0 . . 09/25/2054 . [1.A FE ....
..78458\1-AA-2 | SMR MORTGAGE TRUST ........ccccoiiiiiiiiiiiiiiiis [eeeeenn . 08/15/2024 . | MORTGAGE PAYDOWN .....cee |oeveviniiiiiiiiiiins et 7,831 .0 . 0 ...7,831 . 02/15/2039 . [1.A FE ....
..78471H-AB-4 | SOFI PRFSSNAL LN PRG .........coooeeerennnnnnnnns [oens . 09/15/2024 . | MORTGAGE PAYDOWN ... ... 51,687 .0 . .0 . ..51,687 |.. . 06/15/2048 . [1.A FE ....

ISSUE CALLED at 102.350

..78471R-AB-2 | SRS DISTRIBUTION INC ..ooovveeeeieiiieiiiiiiiieeees [ . 06/25/2024 . | evveiiiiiiiiiiiiniiiiniiiinnn e | 1,023,505 |........ 1,000,000 |.......... 888,750 |.......oe.s 891,918 |..coveeenn. 0 foueeees 10,146 [.oooeeennnnns
ISSUE CALLED at 103.113

o

. 07/01/2028 . |4.C FE ....

o

........... 902,065

..78471R-AC-0 | SRS DISTRIBUTION INC 06/25/2024 . | .. ..300,058 ..291,000 ..293,783 |. ..276,226 |. .292,238 . 07/01/2029 . |5.B FE ....
..78487J-AB-2 | SVC ABS LLC 2023-1 . 09/20/2024 . | MORTGAGE PAYDOIN ... 313 ....313 .20 | ... ....313 . 02/20/2053 . [1.C FE .

..B0285U-AF-8 | SANTANDER DRIVE AUTO - |- 07/24/2024 . [ ZERO STAGE CAPITAL . 1,184,063 ..1,200,000 ..1,199,771 1,199,819 |. . 1,199,837 . 08/15/2029 . |1.A FE .

..80286E-AE-6 | SANTANDER AUTO REC T weenne |- 09/15/2024 . | MORTGAGE PAYDOIN ... . 100,617 . 109,607 |. 109,617 R . 04/17/2028 . |1.A FE .

..808513-BY-0 | SCHHAB CHARLES CORP .........cccuvvvreeiiiiiiiians | eeeeens . 07/10/2024 . [ ZERO STAGE CAPITAL ..... 440,000 . (27,686) |.... . 03/03/2027 . |1.F FE .

..81743C-AE-5 | SEQUOIA MORTGAGE TRU ......eevveeeeiiiiiieeeeiiis | aeeees . 08/25/2024 . [ VARIOUS ... 48,942 .0 [ . 06/25/2054 . |1.A FE .

..B1747J-AX-4 | SEQUOTA MTG TR ...ooviieiiiiiiieiiiiiieeeeeiins [ eeeeens . 08/25/2024 . | VARIOUS ... 0 . 07/25/2048 . |1.A FE ...
..81758F-AA-8 | SERVICE EXP ISSUER L .evvveieeiiiiiiieceiis | e . 09/20/2024 . [MORTGAGE PAYDOMWN ... 0 . 11/20/2035 . [1.G Z .....
..817743-AA-5 | SERVPRO MTR ISSUER ........cooiiiiiiiiiiiiiiiiiins | eeeeens . 07/25/2024 . [MORTGAGE PAYDOWN ... w0 [ . 10/25/2049 . |2.C FE ....
..817743-AE-7 | SERVPRO MASTER 2021- .......cooviiiiiiiiieiiiiies | aeeens . 07/25/2024 . [ VARIOUS ... . . . .0 [ . 04/25/2051 . |2.C FE ....
..817743-AJ-6 | SERVPRO MSTR ISSUER 07/25/2024 . | VARIOUS 375 .0 .375 0 [ . 01/25/2054 . |2.C FE ....
..817826-AE-0 | 7-ELEVEN INC ... 09/06/2024 .| ... ..1,000,000 ..999,599 |. .999,636 6) |- . 02/10/2031 . |2.B FE ....
..83001W-AC-8 | SIX FLAGS THEME PKS 05/17/2024 . | VARIOUS ... ..8,000 ....8,000 .8,000 |. .8,000 .0 f . 07/01/2025 . |3.A FE ....
..83007C-AA-0 | 6297782 LLC .. 08/14/2024 . | JEFFERIES & CO 500,695 .0 500,000 .69 |. .. . 09/01/2027 . |2.C FE ....
..83207Q-AA-7 | SMB PRIVATE EDU LN T 09/15/2024 . | MORTGAGE PAYDOIN ..7,860 .0 . 7,860 .0 f .0 . . 07/15/2053 . |1.A FE ...
..832696-AX-6 | SMUCKER J M CO .oooeeneniiiiieiiiiiecciiieee | e . 07/29/2024 . | JEFFERIES & CO . 2,142,160 .2,017,3%8 |.... .2,016,770 |.. . 125,390 |....... 125,300 . 11/15/2033 . |2.B FE ....
..83405N-AA-4 | SOFI PRFSNL PRG 2021 .......ccocuviviiiiiiiiiiines | eeeeens . 08/20/2024 . [ VARIOUS . 682,666 |.... . (86,877)|....... (86,877) . 02/15/2047 . |1.A FE ...

. 05/15/2031 . [1.A FE ....
. 02/25/2027 . |2.C FE ....
. 01/20/2050 . |2.B FE ....
. 01/20/2050 . |2.B FE ....
. 08/20/2051 . |2.B FE ....
. 03/15/2034 . |2.A FE ....
. 03/15/2031 . |4.A FE ...

..B3407E-AA-2 | SOFI CONSUMER LN TR ...
..83444)-AA-9 | SOLVENTUM CORP
..83546D-AG-3 | SONIC CAP LLC 2020-1
..83546D-AJ-7 | SONIC CAP LLC 2020-1
..83546D-A0-1 | SONIC CAPITAL LLC ...
..842587-DT-1 | SOUTHERN CO
..84762L-AX-3 | SPECTRUM BRANDS INC

....... . 09/15/2024 . [ MORTGAGE PAYDOWN R
....... . 08/08/2024 . [ ZERO STAGE CAPITAL ..... [....
....... . 09/20/2024 . [ MORTGAGE PAYDOUN ........ |....
....... . 09/20/2024 . [MORTGAGE PAYDOWN ...
. |- 09/20/2024 . (MORTGAGE PAYDOWN ...
- |- 08/06/2024 . [ BARCLAYS
06/18/2024 . | MORTGAGE PAYDOIN

... 750
. 1,049,150 ...
... (750)

..84850D-AD-9 | SPIRE MISSOURI INC .. 08/06/2024 . | STIEFL-F .... .. 251,320 .0 w0 . 08/15/2034 . |1.F FE ...
..85205T-AR-1 | SPIRIT AEROSYSTEMS | 08/09/2024 . | ZERO STAGE CAPITAL .2,039,594 |. - (11,517) |, . 11/15/2030 . |4.C FE ....
.. 852234-AN-3 | BLOCK INC ...oovvreeiiiiiiiiiiiiiiiieecciiieeeees [ eeeeees . 08/28/2024 . [ ZERO STAGE CAPITAL ..... ..166,931 |2 [, 3,191 . 06/01/2026 . |3.A FE ....

... 22,076 |.... . 05/25/2065 . |1.A FE ...

..85573H-AA-8 | STARNOOD MTG RES TR ...cceeeviiiieeeiiiiieeeeis | aeeees . 08/25/2024 . [ VARIOUS

0 0O 0O 00 0000000000000 OOOOO0 O OO OO
0 0O 0O 00 0000000000000 O0OO0OO0OO0OOOOO0O0 OO OO

..86212V-AE-4 | STORE MSTR FDG I-VI1 .ooeeviiiiiiiiiiiiiiiiieis | eeeeens . 09/20/2024 . [ MORTGAGE PAYDOWN . 10/20/2048 . |1.A FE .

..86212X-AM-2 | STORE MASTER FUNDING ........ccoeiuriiiiaaiiiins | aeeees . 09/20/2024 . [MORTGAGE PAYDOMWN ... .... 625 . 05/20/2054 . |1.A FE ...
..86212X-AN-0 | STORE MASTER FUNDING ......ceoeeiiuvmiiinaniiiiins | eeeeens . 09/20/2024 . [MORTGAGE PAYDOWN ... .. 125 . 05/20/2054 . |1.C FE ....
..86324C-AA-Q | STREAM INNOV ISSUE T ..eevveiieiiiiiiiieceiiis | aeeees . 09/15/2024 . [ MORTGAGE PAYDOWN ... 11,740 . 07/15/2044 . |1.G FE ...
..B6358E-PB-6 | STRUCTURED ASSET INV ....ceeiiiiiiiiiiiiiiiiiines | eeeeens . 08/25/2024 . [ VARIOUS ... 26,521 . 11/25/2034 . |1.A FM ...

ISSUE CALLED at 101.00(
..86614W-AH-9 | SUMMIT MIDSTREAM HLD ......ccooovvvnnnnnnnnnnnnnnn [oenennn . 06/18/2024 .| .uvvveiriiiiiiiiiiiiiiiiiiiins Jeieiiiiiieieieieees e, 498,940 |........... 494,000 |........... 318,311 |..ovveens 321,691 [.oieennnnns 0 f.... 20,687 |......covvennn 0 f... 20,687 |.....ccvvenns 0 forreeenn. 342,378 |..oiieiinnnnes 0l... 151,622 |....... 151,622 |)............ 39,685 |. 10/15/2026 . [5.B FE ....
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..872480-AE-8 | TIF FUNDING Il LLC ..oooveeeieeeieiiiieis [ . 09/20/2024 . | MORTGAGE PAYDOWN ........ ...19,319 |.... .0 . 0 ..19,594 |.. . 02/20/2046 . (1.E FE ....
..87264A-BT-1 | T MOBILE USA INC ..ooovvrrriiiiiiiiiiiiiieieieeeeens [ . 08/08/2024 . | ZERO STAGE CAPITAL ..... . 190,000 |.... .0 . 0 190,000 |.. . 02/15/2031 . (2.B FE ....
..87264A-BU-8 | T-MOBILE USA INC ..ooevvvriiiiiiiiiiiiiiiiiiieeeeens [ . 08/08/2024 . | ZERO STAGE CAPITAL ..... .0 . 0 . 04/15/2026 . 2.B FE ....
..88240T-AA-9 | TEXAS ELEC MKT STABI ...eevvvvvvrriiiiiniiiiinnnnns [ oo . 08/01/2024 . .0 . 0 . 08/01/2036 . [1.A FE ....
..88315L-AE-8 | TEXTAINER MARINE VII .oooovreiiiiiiii [ . 09/20/2024 . .0 . 0 . 08/20/2045 . [1.F FE ....
..88315L-AS-7 | TEXTAINER MARINE .......evvvvvmvmrrrrrnnnnriniinnnns [ eeeeenn . 09/20/2024 . | MORTGAGE PAYDOWN .0 . 0 . 08/20/2046 . (1.F FE ....
..886312-AA-5 | TIAA BANK MTG LN TR ..ooevviiiiiiiiiiiiiiiiiiiiiens [ eeeenn . 08/25/2024 . | VARIOUS .0 . 0 . 07/25/2048 . [1.A FE ....
..88655A-AA-8 | TIF FUNDING I11 LLC ....oooeeennnenn [ . 09/20/2024 . | MORTGAGE PAYDOWN .0 . 0 . 04/20/2049 . (1.C FE ....
..88655A-AG-5 |TIF FDG 111 LLC ..oooveeeiiiiiiiiiiiiieieeeeeceeeees [ . 09/20/2024 . | MORTGAGE PAYDOWN .0 . 0 . 07/20/2049 . [1.C FE ....
..89173U-AA-5 | TOWD PT MTG TR .... 08/25/2024 . 0 0| . 06/25/2057 . (1.B FE ....
..89179X-AL-9 | TOWD POINT ASSET TR ... 09/20/2024 . 0 0| . 1172172061 . [1.A FE ....
..89179Y-AR-4 | TOWD POINT MORTGAGE TRUST . 08/25/2024 . 0 0| . 11/25/2061 . [1.A FE ....
..89181X-AM-3 | TOWD POINT MTG TR ...cooeeeiiiiiiiiiiii [ . 08/25/2024 . | MORTGAGE PAYDOWN ... 37,284 .0 . 0 . 07/25/2063 . [1.A FE ....
..89182F-AA-7 | TOWD POINT MORTGAGE TRUST ......cccovvvvviiiiiins [ereeenn . 08/25/2024 . | VARIOUS ... ... 29,047 .0 . 0 . 10/25/2063 . [1.A FE ....
..89182J-AA-9 | TOWD POINT MORTGAGE ..........eevvmmmmmmmmmnnnnnnnn [ereeenn . 08/25/2024 . |VARIOUS ...oovvvvvviiiiiiins oo e, 5,693 .0 . 0 . 02/25/2064 . [1.A FE ....
..89183C-AA-3 | TOWD POINT MORTGAGE ..........evvvrmmmmmmmnnnnnnnnn [erneen . 08/25/2024 . | VARIOUS ... ... 10,318 .0 . 0 . 01/25/2064 . [1.A FE ....
..89183C-AB-1 | TOWD POINT MORTGAGE TRUST .......cccovvvvviiiiens [ereeenn . 08/25/2024 . | VARIOUS ...ooovvvvviiiiiiins oo e, 5,159 .0 . 0 . 01/25/2064 . [1.A FE ....
..89236T-LE-3 | TOYOTA MTR CR CORP ......evvvvvrrrirreriinninennnnns [eeeenn . 08/07/2024 . |MK TAXES SYS . 2,621,600 .0 . 0 127,748 |.... . 11/20/2030 . (1.E FE ....
..893830-BX-6 | TRANSOCEAN INC ....evvennniis [ eeeen . 08/15/2024 . | MORTGAGE PAYDOWN ... ... 26,350 .0 . 0 ... (627) |.... . 02/15/2030 . (4.B FE ....
..89383J-AA-6 | TRANSOCEAN POSEIDON ....uvvvvnnnnninnniiiiiiiies e . 08/01/2024 . | MORTGAGE PAYDOWN ... ... 20,100 .0 . 0 . 02/01/2027 . (4.B FE ....
..89680H-AE-2 | TRITON CONTAINER FIN 09/20/2024 . [MORTGAGE PAYDOWN 14,875 0 0| . 03/20/2046 . [1.F FE ....
..89788M-AH-5 | TRUIST FINL CORP . 07/10/2024 . | ZERO STAGE CAPITAL .. 270,982 0 0| . 07/28/2026 . 2.A FE ....

..00278K-AZ-4 |UBS COML MTG TR .. 09/17/2024 . [MORTGAGE PAYDOWN ... 38,277 0 0| . 12/15/2051 . [1.A FE .

..90327Q-D5-5 |USAA CAP CORP MTN BE . |- 07/29/2024 . | ZERO STAGE CAPITAL .. 718,064 K 0 0| . 05/01/2030 . (1.B FE .
..90353T-AG-5 |UBER TECHNOLOGIES IN . |- 08/06/2024 . | ZERO STAGE CAPITAL K .. 176,004 . 175,000 . 175,000 |. 0 0| . 01/15/2028 . 2.B FE ....
..90931G-AA-7 |UNITED AIRLINE INC ...ovvnnnnniiiiiiiiiiiiiiiies oo . 07/15/2024 . | MORTGAGE PAYDOWN ........ RN (11 N 4,801 ...l 5,137 |.... .0 . 0 . 10/15/2027 . (1.E FE ....
..911365-BQ-6 | UNITED RENTALS NORTH .......coooeeerinnninnnns [onnn . 08/08/2024 . | ZERO STAGE CAPITAL ..... 235,000 235,000 |.... .0 . 0 . . 12/15/2029 . [2.C FE ....

.. 91150H-JH-4 | US BANCORP .....coovvvriiiiiiiiiiiiiiiiieieieeeeeeeens [ . 07/10/2024 . | ZERO STAGE CAPITAL ..... 520,000 519,022 |.... .0 . 0 2,211 . 10/21/2026 . [1.G FE .

..91324P-EU-2 | UNITEDHEALTH GROWP | oo [ . 07/10/2024 .| ZERO STAGE CAPITAL ..... .. 570,000 .0 . 0 . (11,340) . 01/15/2029 . [1.F FE .
..91705J-AC-9 |URBAN ONE INC ....ooooeeereiiiiini [ . 09/04/2024 . | ZERO STAGE CAPITAL ..... 652,000 .0 . 0 (111,969) (111,969) . 02/01/2028 . [4.C FE ....
..92343V-ER-1 | VERIZON COMMUNICATIO ...ccovvvviiiiiiiiiiiiiiienens [ . 08/09/2024 . | EXCHANGE .. .. 860,000 .0 . )] 0 . 09/21/2028 . 2.A FE ....
..92538E-AA-5 | VERUS SEC 2021-R3 TR .. 07/25/2024 . | VARIOUS 0 0| . 04/25/2064 . (1.A FE ....
..92538X-AA-3 | VERUS SECURITIZATION TRUST 08/25/2024 . | VARIOUS 0 0| . 02/25/2067 . [1.A FE ....
..92539D-AA-6 | VERUS SEC TR 2023-2 ... 08/25/2024 . | VARIOUS 0 0| . 03/25/2068 . [1.A FE ....
..92539D-AC-2 | VERUS SEC TR 2023-2 08/25/2024 . | VARIOUS 0 0| . 03/25/2068 . [1.F FE ....
..92539G-AC-5 |VERUS SEC TR 2023-3 08/25/2024 . [MORTGAGE PAYDOWN 0 0| . 03/25/2068 . [1.F FE ....
..92539T-AB-9 |VERUS SEC TR 2023-4 .....cooovireninninnnnnnineens s . 08/25/2024 . | VARIOUS .0 . 0 . 05/25/2068 . [1.C FE ....
..92530T-AC-7 |VERUS SEC TR 2023-4 .....cooovrrrrrinnininnnnnnns [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 05/25/2068 . [1.F FE ....
..92530X-AA-2 | VERUS SEC TR 2023-6 ......ccevvvvvviiiiiiiiiininnns [eeeeenn . 08/25/2024 . | VARIOUS ... .0 . 0 . 09/25/2068 . [1.A FE ....
..92540E-AC-7 | VERUS SECURITIZATION TRUST ...cevvvvvvvviiiinnnns [eeeenn . 08/25/2024 . | VARIOUS ... .0 . 0 . 01/25/2069 . 1.F FE ....
..92540H-AC-0 | VERUS SECURITIZATION ..coovvvvviiiiiiiiiiiiiiieeees [ . 08/25/2024 . | VARIOUS ... .0 . 0 . 06/25/2069 . [1.F FE ....
..92830H-AA-4 | VISTA POINT SEC ....oooeveeeniiiins [ . 08/27/2024 . | MORTGAGE PAYDOWN ... .0 . 0 . 056/25/2054 . [1.A FE ....
..931142-FD-0 | WALMART INC . |- 09/03/2024 . [BARCLAYS .0 . .0 . 04/15/2083 . [1.C FE ....
..941130-AB-2 | WATCO COS LLC / WATC .. . |- 07/22/2024 . [ TENDER EX . .0 . ...0 . 06/15/2027 . [4.C FE ....
..95000U-36-6 |WELLS FARGO & CO . 07/08/2024 . [ GOLDMAN SACHS . ..2,500,000 ..2,540,000 |. .(3,659) | 0 0| . 2,535,509 . 10/23/2029 . (1.E FE ....
..95058X-AE-8 | WENDYS FDG LLC . . 09/15/2024 . | MORTGAGE PAYDOWN ... ... 4,428 ... 3,901 22 . 0. .0 4,428 |. . 03/15/2048 . [2.B FE ....
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..95058X-AP-3 |WENDY'S FDG 2022-1 .......eevvmmmmnnnnninininiins [eeeeenn . 09/15/2024 . | MORTGAGE PAYDOWN ........ ....659 |.. e (28) | (28) . 03/15/2052 . (2.B FE ....
..962166-BY-9 | WEYERHAEUSER CO ......cooeeeeiieiiiiiiieieiiieeeeees [ . 08/14/2024 . | ZERO STAGE CAPITAL ..... . 466,111 .468,991 . 04/15/2030 . (2.B FE ....
ISSUE CALLED at 100.000
..96328D-BX-1 [WHEELS SPV 2021-1 ..eevvnniiiiiiiiiiiciiiineeees | s . 07/18/2024 . | evveeiieiiiiiie . ... 74,933 |.... .0 . .. 74,933 |.. . 08/20/2029 . (1.A FE ....
..963320-BA-3 | WHIRLPOOL CORP ... 06/26/2024 . | ZERO STAGE CAPITAL ..989,060 ..99,215 |. 0 .999,247 .(10,187) |. . 03/01/2033 . 2.B FE ....
..BGH865-V8-0 | VICOF 111 TRUST OTHER ABS 09/16/2024 . [ VARIOUS ... 45,800 20,428 |. 0 20,456 .25,344 |, . 11/30/2029 . (1.G PL ....
..BGH901-VG-5 | ARAMARK SERVICES CORPORATE ... 06/28/2024 . | VARIOUS . 628 .628 L0 0 .628 . 06/24/2030 . 3.B FE ....
..BL4469-14-6 | IVC EVIDENSIA CORPORATE ... 06/13/2024 . [ GOLDMAN SACHS . .. 537,653 ..548,625 ..537,877 |. 0 .538,860 . 11/16/2028 . [4.C FE ....
..G29638-AA-0 | AP HANSEL SPV, LLC OTHER ABS ..... [....... . 09/19/2024 . | JP MORGAN .. 158,272 158,272 ..158,272 |.... .0 . 158,272 |.. . 09/19/2047 . [2.C FE ....
..037833-CY-4 | APPLE INC . 08/19/2024 . |MATURITY ....ovvvvvinnnnns . 7,900,000 .. 7,900,000 ,901,411 .. .0 . .7,900,000 |.. . 08/19/2024 . (1.B FE ....
..071734-AJ-6 | BAUSCH HEALTH COS IN .. . 08/01/2024 .| ZERO STAGE CAPITAL .. 376,530 . 760,000 |...........346,736 |.......coeevnnnns 0| 0 .356,592 . 01/30/2030 . |6. FE .....
..12614A-DK-3 | CNH CAPITAL CANADA RECEIVABLE . 09/15/2024 . [ MORTGAGE PAYDOWN ..838,400 838,400 ..838,400 |. 0 .838,400 . 06/15/2028 . [1.A FE ....
.. 345213-HX-3 | FORD AUTO SECURITIZATION TRUST 09/15/2024 . [MORTGAGE PAYDOWN .. 422,664 ..422,664 ..422,664 |. 0 .422,664 . 11/15/2025 . [1.A FE ....
..345213-JL-7 | FORD MOTOR CREDIT ... <. |- 09/16/2024 . [MORTGAGE PAYDOWN ,058,329 ,058,329 1,058,329 |. 0 .1,058,329 . 02/17/2026 . [1.A FE .
..380355-AF-4 | GOEASY LTD ...... A..... . 07/22/2024 . | ZERO STAGE CAPITAI .. 875,588 ..905,000 ..872,330 |. 0 .905,000 . 05/01/2026 . [3.C FE .
..550222-BA-1 | MAGNA INTL INC . . 07/02/2024 . | ZERO STAGE CAPITAL .. 748,268 . 750,000 . K 0 .748,950 . 03/14/2029 . [1.G FE .
..66679N-AA-8 | NORTHRIVER MIDSTREAM . 07/03/2024 . | TENDER EX ............ .. 320,093 . ..309,200 |. 0 .312,884 . 02/15/2026 . |3.B FE
..68245X-AP-4 11011778 B.C. UNLIMIT . . 07/10/2024 . | ZERO STAGE CAPITAL ..... ... 68,438 Y 3 VR .0 . 73,110 |.. . 02/15/2029 . (3.B FE .
.. 75585R-RI-9 | REAL ESTATE ASSET ....oevvvviiiiiiiiiiiiiiiiiiiieees [ oo . 09/12/2024 . | MORTGAGE PAYDOWN ... .. 20,174 ...20,4% |.... .0 . ..20,174 |.. . 12/12/2028 . [1.A FE .
..766910-BP=7 |RIOCAN REIT ....ovvvvvvivvrnnrnnninnsnnnnnnnnnnnnnnnns [ oeeees . 08/08/2024 . | CORPORATE REORG .... U N K .0 . . 03/01/2030 . 2.B FE .
..827314-AS-4 | SILVER ARROW CANADA LP .. . 09/15/2024 . | MORTGAGE PAYDOWN ........ . 359,065 359,065 |.... .0 . . . 10/15/2025 . [1.A FE .
..94106B-AG-6 | WASTE CONNECTIONS IN .. . 07/23/2024 . | ZERO STAGE CAPITAL .. 745,028 . 750,000 ..741,263 |. 0 741,561 . 03/01/2034 . |2.A FE
..00233*-AA-7 | AP MAIA HOLDINGS 1 . . 08/12/2024 . | JP MORGAN 64,693 ...64,693 64,693 |. 0 64,693 0 . 07/28/2047 .|2.C FE
..00774M-AU-9 | AERCAP IRELAND CAPIT . 08/14/2024 . | ZERO STAGE CAPITAL ... .. 634,669 . 640,000 ..639,219 |. ..639,781 0 .639,945 (5,277) |. . 10/29/2024 . |2.A FE
..02156L-AF-8 | ALTICE FRANCE S A . 08/14/2024 . | ZERO STAGE CAPITAL .. 263,670 .374,000 ..349,308 |. ..226,791 |. 0 .350,574 . (86,904) |. . 07/15/2029 . [5.A FE .
..12807C-AA-1 | CAL FDG IV LTD . . 08/25/2024 . | VARIOUS ............ 11,687 11,687 10,399 11,573 | 0 11,687 .0 . 09/25/2045 . [1.F FE .
..23636A-BF-7 | DANSKE BK A/S .. . 09/16/2024 . | ZERO STAGE CAPITAL .. 286,063 ..285,000 ..285,000 |. ..285,000 |. 0 .285,000 ..1,063 |. . 01/09/2026 . [1.G FE .
..23636A-BG-5 | DANSKE BK A/S .. . 07/25/2024 . | ZERO STAGE CAPITAL ... . 1,007,770 ..1,000,000 ..1,000,000 |. 0 0 .1,000,000 71,770 | . 03/01/2028 . [1.E FE .
..25243Y-BG-3 | DIAGEO CAP PLC . . 07/10/2024 .| ZERO STAGE CAPITAL ... .. 582,055 ..575,000 ..574,149 |. ..574,331 |. 0 .574,416 ..7,639 |. . 10/24/2027 . (1.G FE .
..28415L-AA-1 |ELASTICN V ..... . 07/10/2024 .| ZERO STAGE CAPITAL ..587,200 . 640,000 . 640,000 |. ..588,362 |. 0 640,000 . (52,800) |. . 07/15/2029 . [3.C FE .
..46115H-AT-4 | INTESA SANPAOLO S P . 07/25/2024 . |PRIOR YEAR INCOME ....... |oeoeeerieiiiiiiiiins | [V 0 [V N 1 N | R AN 0 0 . 06/26/2024 . 3.A FE .
..46115H-BJ-5 | INTESA SANPAOLO S P ... . 09/23/2024 . | MATURITY , .......... 730,000 .0 . 730,000 |.. . 09/23/2024 . (2.B FE .
..472160-AA-1 | JDE PEETS NV ...evvviiiiiiiiiiiiiiiiiieiisiininnnnens . 07/22/2024 . | ZERO STAGE CAPITAL ... |oeeeeveiiiiiiiiinnns Joeeeeees 27,82 |.......... 230,000 0 229,972 . 09/24/2024 . (2.C FE .
ISSUE CALLED at 101.813
..629571-AA-8 |NABORS INDS LTD ... D..... . 08/01/2024 . | .evvvvinrininnninninininiiiins | ,695,000 ,648,263 |........1,630,963 |........ 35,788 [..........7,795 [ccccoiin0 | 43,583 |l 0 ,674,546 . 01/15/2026 . [5.B FE ..
..65536H-BV-0 | NOMURA HLDGS INC . D..... . 07/08/2024 . | NOMURA ,000,000 ..1,000,000 |.... .1,000,000 |.. . 07/03/2034 . [2.A FE ..
..692910-AA-3 |PFP 2022-9 LTD .... D..... . 09/15/2024 . | MORTGAGE PAYDOWN 181,539 .. 178,815 |.... ...181,539 |.. . 08/19/2035 . [1.A FE .
ISSUE CALLED at 101.000
..81725W-AJ-2 | SENSATA TECH BV D..... . 07/10/2024 . | .. .. 127,000 126,240 |.... . 10/01/2025 . |3.A FE
..82660C-AA-0 | SIGMA HOLDCO B V . 06/21/2024 . . .... 201,000 139,09 |.... 0 . . 05/15/2026 . [5.A FE ...
..830505-AZ-6 | SKANDINAVISKA ENSKIL . 07/23/2024 . | ZERO STAGE CAPITAL . 1,006,380 ..1,000,000 ..997,420 |. 0| .997,731 . 03/05/2027 . [1.D FE ...
..86563V-BP-3 | SUMITOMO MITSUI TR B . 07/25/2024 . | ZERO STAGE CAPITAL . 1,004,590 ,000,000 ..999,070 |. 0| .099, 182 . 03/07/2027 . [1.F FE ..
..88315L-AG-3 | TEXTAINER MARINE V11 . 09/20/2024 . | MORTGAGE PAYDOWN 23,330 0| 0| .0 . . 09/20/2045 . [1.F FE ..
..88315L-AL-2 | TEXTAINER MARI CONT ... ..... |- 09/20/2024 . | MORTGAGE PAYDOMN 10,006 0| L0 I . 02/20/2046 . [1.F FE ..
..92857W-BJ-8 | VODAFONE GROUP PLC N .. D..... . 07/08/2024 . | CORPORATE REORG .... .. 700,000 .0 . (6,851)|........ (6,851) . 05/30/2025 . [2.B FE ...
..92858R-AA-8 | VMED 02 UK FING | PL ....cccccevnnninnninnnnnnnees D..... . 07/16/2024 .| ZERO STAGE CAPITAL ..... ,000 |........... 352,000 0]......306,978 |.............0 ... (9,978) |........ (9,978) . 01/31/2031 . [3.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 208,556,760 212,173,171 208,346,380 130,288,309 968,528 530,479 0 209,237,923 0 (819,952) (819,962) 6,158,673 XXX XXX
..92043J-AB-1 | WARBURG PINCUS TL SOFR+390 12/1/28 PIK ....... | . |- 07/30/2024 . | VARIOUS .. 2,245,3% ..2,245,3% |........2,245,3% |.... .0 o0 eennn.. 2,245,395 |.. 0 e .0 .. 113,110 |. 12/01/2028 . [1.G FE ....
..BBGOOY-Z1-3 | TIGER GLOBAL PRIVATE INVESTMENT PARTNERS .... |.......|. 08/07/2024 .| JP MORGAN ... .... 200,000 .... 200,000 |.......... 200,000 |.... 0 e 200,000 Joieiiiiiiiennnn0 o 0 e 0 6,983 |. 06/30/2026 . [2.B FE ....
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..BGHBWX-KS-8 |UNITED RENTALS 1L TLB CL CORPORATE ..... [....... . 06/28/2024 . | VARIOUS .0 . 0 . 02/14/2031 . [2.C FE ....
..BL1234-56-8 |SVF |1 FINCO (CAYMAN) LP CORPORATE ..... [....... . 08/06/2024 . | JP MORGAN ... .0 . 0 . 12/22/2025 . (1.F FE ....
..BL3274-93-5 |PRESIDIO HLDGS INC ..coovveeeeeiieiieiieiieeeeeeen [ . 06/28/2024 . | OAKTREE ... .0 . 0 . 12/19/2026 . (4.B FE ....
..BL3299-92-4 | ZAYO GROUP HOLDINGS INC . [ I . 06/28/2024 . | VARIOUS ... .0 . 0 . 03/09/2027 . (4.C FE ....
..BL3425-25-5 | GAINWELL ACQUISITION CORPORATE ..... [....... . 07/30/2024 . | VARIOUS ... .0 . 0 . 10/01/2027 . (4.B FE ....
..BL3494-98-8 |CCl BUYER, INC. ..ooovrrrriiiiiiiiiiiis [ . 06/28/2024 . | VARIOUS ... .0 . 0 . 12/17/2027 . [4.A FE ....
..BL3547-73-6 |PGSE CORP ........eevvmmmmmmmnnnninininniiniiinnninnns [ eeeeenn . 09/13/2024 . | GOLDMAN SACHS . .. 150,000 148,343 |.... .0 . 0 . 06/23/2025 . [4.A FE ....
..BL3559-85-5 |UBER TECHNOLOGIES IN CORPORATE ..... |...co.. . 09/09/2024 . | VARIOUS 304,188 393,203 |.... .0 . 0 . 04/04/2025 . [5.A FE ....
..BL3560-31-7 | ANCESTRY.COM ....covvvvviviiiiiiiiiiiiiiiiiiiiiieeees [ . 09/06/2024 . | VARIOUS ... .0 . 0 . 12/06/2027 . [4.B FE ....
..BL3625-47-4 | ACADEMY SPORTS & OUTDOORS . 09/06/2024 . | VARIOUS 0 0| . 11/06/2027 . (3.B FE ....
..BL3636-20-8 |MADISON [AQ LLC ..... 06/28/2024 . | VARIOUS 0 0| . 06/21/2028 . (4.B FE ....
..BL3644-91-3 |KKR APPLE BIDCO CORPORATE 09/05/2024 . | VARIOUS 0 0| . 07/13/2028 . (4.B FE ....
..BL3674-59-7 |DIRECTV FING LLC / D CORPORATE ..... |...ee. . 06/28/2024 . | VARIOUS ... .0 . 0 . 08/02/2027 . (3.B FE ....
..BL3683-98-6 | STANDARD INDS INC CORPORATE ..... |....... . 09/06/2024 . | OAKTREE ... .0 . 0 . 08/06/2028 . 3.B FE ....
..BL3688-27-4 |WR GRACE HOLDINGS LLC CORPORATE ..... |....... . 06/28/2024 . | VARIOUS ... .0 . 0 . 08/11/2028 . [4.C FE ....
..BL3742-37-8 | LOYALTY VENTURES INC ........evvmmmmmmmmmnnnnnnnnnn [ernennn . 08/29/2024 . | GOLDMAN SACHS ... .0 . 0 . 11/03/2027 . [4.A FE ....
..BL3754-62-1 O [ . 06/28/2024 . | GOLDMAN SACHS ... .0 . 0 .. . 10/22/2028 . [4.C FE ....
..BL3768-14-2 | TRC COMPANIES LLC CORPORATE ..... [....... . 06/28/2024 . | VARIOUS ... .0 . 0 ....818 |.. U ) S . 12/09/2028 . (4.B FE ....
..BL3785-50-0 |LEGALSHIELD PRE-PAID LEGAL SERVICES INC ..... [....... . 07/01/2024 . | VARIOUS ... .0 . 0 .331,229 |.. (D . 12/15/2028 . [4.C FE ....
..BL3788-33-0 |KNIGHT HEALTH HOLDINGS INC ~ CORPORATE ...... [....... . 09/17/2024 . | VARIOUS ... . 112,167 .0 . 0 .397,512 |.. (168,546) |.... . 12/17/2028 . (4.B FE ....
..BL3838-93-7 |PHYSICIAN PARTNERS LLC CORPORATE 06/28/2024 . | VARIOUS .825 |. 0 0| .874 . 02/23/2028 . 4.C FE ....
..BL3839-13-3 | ATHENAHEALTH GROUP CORPORATE ... 06/28/2024 . | VARIOUS ... 0 0 0| .2,548 . 02/15/2029 . 4.C FE ....
..BL3842-50-9 | MCAFEE ASSOC. INC. CORPORATE 06/25/2024 . | GOLDMAN SACHS . ..314,086 |. 0 0| 314,94 . 03/01/2029 . [4.C FE ....
..BL3918-27-5 |PROJECT CASTLE INC .... . |- 06/28/2024 . | VARIOUS ... 0 0| .519 . 06/09/2029 . [4.C FE ....
..BL4050-60-7 |SPIRIT AEROSYSTEMS INC «...... |- 08/16/2024 . [PRIOR YEAR INCOME 0 0| .0 . 01/15/2027 . [3.C FE ....
..BL4070-47-2 | CSC HOLDINGS LLC ....vvvvvvvvvvvnnnnnnnnnnnnnnnnnnns [ eeeeens . 07/12/2024 . | GOLDMAN SACHS .0 . 0 .531,384 |.. . 01/18/2028 . (4.B FE ....
..BL4071-53-8 | FIRST BRANDS GROUP, LLC ........eevmmrmmmmnnnnnnnn [ereeenn . 06/28/2024 . | GOLDMAN SACHS . .0 . 0 L1740 . 03/30/2027 . [4.A FE ....
..BL4117-08-3 | CAESARS ENTERTAINMEN CORPORATE ..... [....... . 08/22/2024 . .0 . 0 .676,825 |.. . 02/06/2030 . [3.C FE ....
..BL4200-17-8 |HANESBRAND INC. ......oeeemiiniiiiiiiiis [oeeenn . 06/28/2024 . . .0 . 0 .5,076 |.. . 03/08/2030 . (3.B FE ....
..BL4285-41-9 | CINEMARK USA INC CORPORATE ..... [....... . 06/28/2024 . | VARIOUS ... .0 . 0 .1,100 .. . 05/31/2030 . [3.A FE ....
..BL4373-98-3 | SEAWORLD PARKS ......coovviiiiiiiiiiiiiii [ . 06/28/2024 . | VARIOUS ... .0 . 0 ... 1,5% |.. . 08/25/2028 . [3.A FE ....
..BL4374-08-0 |GREYSTAR REAL ESTATE CORPORATE 08/23/2024 . | OAKTREE 0 0| .1,011,686 . 08/21/2030 . [3.C FE ....
..BL4425-94-0 |ROCKET SOFTWARE CORPORATE ... 06/28/2024 . | VARIOUS ... 0 0| .2,73% . 11/28/2028 . [4.C FE ....
..BL4426-88-0 | CHART INDUSTRIES INC CORPORATE 07/02/2024 . | GOLDMAN SACHS . 0 0| 730,080 . 03/18/2030 . [4.A FE ....
..BL4431-75-7 | STETSON MIDSTREAM CORPORATE ... 09/06/2024 . [ VARIOUS ... 0 0| 697,678 . 10/05/2028 . 4.C FE ....
..BL4496-57-8 | ALLIANT HOLDINGS INTERMEDIATE LLC 09/19/2024 . [ GOLDMAN SACHS . 0 0| .120,952 . 11/06/2030 . (4.B FE ....
..BL4562-58-5 | IRB HLDG CORPORATE ...... [....... . 06/28/2024 . | GOLDMAN SACHS ... .0 . 0 . 12/15/2027 . [4.A FE ....
..BL4562-79-1 | ARCONIC CORPORATION CORPORATE ...... [....... . 08/21/2024 . | VARIOUS 686,554 .0 . 0 . 08/19/2030 . [4.A FE ....
..BLA562-96-5 |WAND NEWCO 3 INC .....eevvvrvnnnnnnniniiniiiiiininns [eeeeenn . 08/13/2024 . | GOLDMAN SACHS . 550,000 .0 . 0 . 01/20/2031 . [4.C FE ....
..BL4569-00-2 |HUB INTL LTD CORPORATE .. . 07/30/2024 . | VARIOUS ... ..2,842,875 .0 . 0 . . 06/20/2030 . (4.B FE ....
..BL4570-58-8 |NGL ENERGY OPERATING ... . 06/28/2024 . | VARIOUS ....oovvvvvviiiiiins Jooeeiniiiiiiiieeeens e 1,688 [, 1,688 |... .0 . 0 . ... 1,675 |.. . 02/03/2031 . [4.A FE ....
..BL4570-76-0 | AHEAD DB HOLDINGS . 08/02/2024 . | OAKTREE .......ccovvvnnnn |ooveveennnnnnnnnnnns |oenen. 1,162,083 | 1,165,000 |........ 1,162,063 |.... .0 . 0 e 1,162,367 |.. . 01/24/2034 . (4.B FE ....
..BL4571-82-6 | CAESAR ENT CORPORATE .. . |- 09/23/2024 . [OAKTREE ....ccooeveiiiiiiis Joeeeieieiiciiiiiiens feveee 4,078,985 |........ 4,080,000 |........ 4,074,900 |.... . .0 . 0 e 4,075,094 |.. . 01/27/2031 . [3.C FE ....
..BL4573-41-8 | CAMELOT US ACQUISITION .. . |- 09/05/2024 . | VARIOUS ... 262,392 260,634 |.... T .0 . 0 . 01/31/2031 . [4.A FE ....
..BL4573-62-4 | ADIENT US CORPORATE 09/06/2024 . | VARIOUS ..663,501 ..665,251 |. 2) |- 0 0| . 01/29/2031 . [3.C FE ....
..BL4578-06-0 | HOWDEN GROUP . . 06/28/2024 . | VARIOUS ... ... 3,963 ....3,943 |.... .1 0. .0 . . 02/03/2031 . [4.B FE ....
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..BL4584-16-7 | ALTERRA MOUNTAIN CO .....evvvvvvvvvrvnnnnnnnnnnnnnn [eeeeenn . 08/14/2024 . | GOLDMAN SACHS . ... 65,000 ..65,000 |.. . 05/31/2030 . [4.A FE ....
..BL4584-54-8 | ASSUREDPARTNERS INC ~ CORPORATE ...... [....... . 06/28/2024 . |VARIOUS ..oovvvviiiiiiiiins e e, 5,838 ...5,8% |.. . 02/10/2031 . (4.B FE ....
..BL4589-02-6 | TALLGRASS ENERGY ........covvvvviiriiiiiiiiiiiienens [eeneenn . 06/28/2024 . | VARIOUS ... ..313 .308 |.. . 08/01/2029 . [4.C FE ....

.. 659

. ....661
. 1,622,611

.. . 04/15/2030 . |4.B FE ....
.1,636,785 |..

. 08/01/2030 . |4.A FE ....
. 08/24/2028 . |4.C FE ....
. 08/24/2028 . |4.C FE ....
. 10/23/2028 . |4.B FE ....
. 05/31/2030 . |4.A FE ...
. 10/15/2030 . |3.B FE ....
. 04/03/2028 . |4.A FE ...
. 03/29/2029 . |4.B FE ....
. 10/16/2028 . |4.B FE ....
. 06/20/2031 . |4.B FE ....
. 03/15/2030 . |3.C FE ....
. 08/21/2030 . |4.C FE ....
. 12/23/2030 . |4.B FE ....
. 09/20/2030 . |3.B FE ....
. 12/12/2028 . |4.C FE ....
. 09/20/2030 . |3.A FE ....

....... . 06/28/2024 . [ VARIOUS ...
....... . 09/20/2024 .  OAKTREE ...
....... . 06/28/2024 . [ VARIOUS ...
....... . 06/28/2024 . [ VARIOUS ...
....... . 09/06/2024 . [ VARIOUS ...
....... . 09/05/2024 . [ GOLDMAN SACHS ....
09/05/2024 . | GOLDMAN SACHS .

..BL4596-58-3 | TK ELEVATOR
..BL4603-37-1 | UNIVAR USA INC

..BL4606-75-4 | STANDARD AERO LTD
..BL4606-76-2 | STANDARD AERO LTD
..BL4607-54-7 | MEDLINE BORROWER LP CORPORATE ..
..BL4610-39-2 | ALTERRA MOUNTAIN CO ...
..BL4620-24-3 | ADT / PRIME SECLRITY ..
..BL4643-62-5 | NOURYON FINANCE B.V. TERM B .... 09/05/2024 . | GOLDMAN SACHS .
..BL4657-49-2 | CLOUD SOFTWARE GROUP CORPORATE 08/30/2024 . | VARIOUS ...
L.BLABTA-18-2 |ADC oo [ . 06/28/2024 . [ VARIOUS ...
..BL46B4-96-7 | SOLIANT LOWER INTERMEDIATE LLC .....evvveveeiis | eeeens . 07/25/2024 . [ GOLDMAN SACHS ....
..BL4686-20-2 | CHART INDUSTRIES INC [ IO . 09/05/2024 . [ GOLDMAN SACHS ....
..BL4722-94-0 | GREYSTAR REAL ESTATE CORPORATE ... |.eeeees . 09/23/2024 . | OAKTREE ...
..BLX221-34-7 | NEXUS BUYER LLC CORPORATE ... 07/31/2024 . | VARIOUS ...
..BL4416-56-8 | 1011778 B.C. UNLIMITED LIABILITY COMPANY ... . 07/01/2024 . [ GOLDMAN SACHS .
..BL4677-19-3 | VETSTRATEGY CANADA HOLDINGS INC (IVC) ........ . 06/28/2024 . [VARIOUS ......
..BL4679-26-4 | 1011778 B.C. UNLIMITED LIABILITY COMPANY . . 09/05/2024 . [ GOLDMAN SACHS .

.1,007,137 |..

.437,699
.274,660
. 1,344
.274,666

,020,257
.. 436,534
.. 274,656

..436,500 |. ..436,595 |.
..274,656 |.
21,344 |

..450,000
..275,000

0
0
.0
.0
.0
0
0
0

ololccococococococoocoocoocoocoocoocoococooco oo o oo
ololccoococoococococoocoocoocoocoocoocoococooco oo o oo

..35632U-AD-7 [DONLEN LLC (FKA FREEDOM ACQUIRER LLC) ... . 06/24/2024 . | MORTGAGE PAYDOIN ..8,350 .8,350 |. .8,350 . 03/30/2028 . |2.C FE ...
..BL3556-13-3 | JAZZ PHARMA PLC CORPORATE . 07/19/2024 . | GOLDMAN SACHS . 680,039 3 680,126 . 05/05/2028 . |3.C FE ...
..BL4562-98-1 | JAZZ PHARMACEUTICALS .. . 09/05/2024 . | GOLDMAN SACHS . 350,000 .0 .349,431 . 05/05/2028 . |3.B FE ...
..BL4667-43-4 | GATES INDUSTRIAL . . 09/05/2024 . | GOLDMAN SACHS ............ |.... v e, 626,563 0 .0 . .625,000 |.. . 05/20/2031 . |3.C FE ...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 31,837,556 11,337,298 561,678 578,026 32,249,272 1,274,665 XXX XXX
2509999997. Total - Bonds - Part 4 608,935,011 618,329,531 611,935,202 309, 105,998 1,530,206 362,151 1,892,357 609,435,775 0 (639,527) (639,527) 14,581,059 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 608,935,011 618,329,531 611,935,202 309, 105,998 1,530,206 362,151 0 1,892,357 0 609,435,775 0 (639,527) (639,527) 14,581,059 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0

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

4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0

..000899-10-4 | ADMA BIOLOGICS INC +.vvevveevenenvereveeeriereeas [ eevne . 06/25/2024 . | ZERO STAGE CAPITAL ..o |vveueee 4,700.000 [-.ovveen 51,952 [ foreeeeeenn 25,256 | 0 [0 o, 0 26,696

..000900-10-3 [ ADT INC evveveeeaeeaieeeeeieeieeie e eeeeieeneenes | ereenes . 06/26/2024 . |VARIOUS ..ovvveaeeaicanes |oeeenns 7,257.000 |.. I ... 594 ...

..001055-10-2 | AFLAC INC . N I . 07/17/2024 . | ZERO STAGE CAPITAL ... |ovewe.. 19,540.000 [.. 0 ] .. .. . 279,554 |....

..002824-10-0 | ABBOTT LABS .. B . 07/03/2024 . | VARIOUS ... I 6,855.000 |.. 715,455 |...... (575,082) [evvvevereeeen0 foveieieennn 0 [ (575,082) ... . 530,225

..00287Y-10-9 | ABBVIE INC ... 07/17/2024 . [VARIOUS ... .8,743.000 21,354,903 |...... (147,899) . (147,899) . 292,04

..00404A-10-9 | ACADIA HEALTHCARE CONPANY . 08/23/2024 . [ ZERO STAGE CAPITAL ... 16,780.000 .1,304,813 |...... (266,574) . (266,574) 142,721

07/16/2024 . | ZERO STAGE CAPITAL ...
07/17/2024 . | ZERO STAGE CAPITAL ...

(69,616)
. (5,516)

210,680
.181,347

.170,388 |
12,889 |.

..004498-10-1 | ACI WORLDWIDE INC ...
..00508Y-10-2 | ACUITY BRANDS INC

.9,160.000 .. 381,068

.. 104,236

cCoocoocoocoocoocoooo o oo

..005098-10-8 | ACUSHNET HOLDINGS 08/21/2024 . | ZERO STAGE CAPITAL ... s L 1 O | N 0 23,059 (1,016) |.

..00724F-10-1 | ADOBE SYS INC ...eeeveeeniiiiiieeiiiiieeceiiies [ e . 06/26/2024 . [ ZERO STAGE CAPITAL ..... |[........2,387.000 |.......1,258,444 [.................... [...........809,045 [........ 1,424,084 |...... (524,139) |.. . (524,139) |... . 358,499 |....
..007903-10-7 | ADVANCED MICRO DEVICES IN ...oovviiiiiiiiiaiiiis | eeeans . 07/17/2024 . [ ZERO STAGE CAPITAL ..... |[........1,263.000 [.........201,593 [....oooooiiiiiinns [oinnnnnnn203,279 [oooiell 51,741 [, (22,244) |.. (22,244) |... (1,686) |....
..00790R-10-4 | ADVANCED DRAINAGE ........cceeiuvemieeiaiiiieieeaes | aeeees . 06/26/2024 . [ ZERO STAGE CAPITAL ..... ... (627)]....
..008073-10-8 | AEROVIRONMENT INC O [ . 08/05/2024 . [ ZERO STAGE CAPITAL ..... .. ...15,398 |....
..008252-10-8 | AFFILIATED MANAGERS GROUP . I OO . 06/25/2024 . [ZERO STAGE CAPITAL ..... |........ 4,689.000 |.. . 11,264 ...

..00846U-10-1 | AGILENT TECHNOLOGIES INC ...oovvvvveeiiiiiiiines | eeeees . 06/26/2024 . [ZERO STAGE CAPITAL ... |.......... 368.000 |.......... 48,972 |......oooorrriienn e 86,772 oo 0 e 0 o0 e 0 f 0 0 056,772 0 (7,800)
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..009066-10-1 JAIRBNB INC ......eenumiinniiis oo . 08/13/2024 . | ZERO STAGE CAPITAL ..... |ocoo... 3,698.000 |.. .0 .0 . 0 (96,526)
..00912X-30-2 | AIR LEASE CORP .....ooevveeeieeeieeeeeeeeeeeeeeee [ . 09/03/2024 . | ZERO STAGE CAPITAL ..... |........ 1,277.000 |.. .0 .0 . 0 . (7,702)
..011642-10-5 | ALARM COM HLDGS IN ......eevmmmmnninniiniiiiiiiiinas [ oo . 09/16/2024 . | ZERO STAGE CAPITAL ..... .0 .0 . 0
..011659-10-9 | ALASKA AIR GROUP INC ......evvvvvvvvrrrnirnniinnnns [ eeeenn . 08/27/2024 . | ZERO STAGE CAPITAL ..... .1,666,726 .0 .0 . 0
..016255-10-1 | ALIGN TECHNOLOGY INC .. [ . 06/25/2024 . | ZERO STAGE CAPITAL ..... .. ..245,230 .0 .0 . 0
..01625V-10-4 | ALIGNVENT HEALTHCA .... B [P . 07/24/2024 . | ZERO STAGE CAPITAL ..... |....... 39,672.000 |......... 369,078 [...eovvvrrvrrrnnnnnn fornnnnnnnnn 261,501 [oniiiiinnll 42,783 ..., (9,879) |.. .0 .0 . 0
..01741R-10-2 | ALLEGHENY TECHNOLOGIES IN ....coeeveeiiiiieieieiss [ eeenn . 07/01/2024 .| ZERO STAGE CAPITAL ..... |...... 19,316.000 |.. .0 .0 . 0
..018522-30-0 | ALLETE ..evvnnniiiiin [ oo . 07/17/2024 . | ZERO STAGE CAPITAL ..... |........ 1,100.000 |.. .0 .0 . 0
..020002-10-1 | ALLSTATE CORP ....eevvvvveeveeninieeiiniiininnnnnnnns [ eeeeens . 06/26/2024 . | VARIOUS ....oovvvvviiiiiiins |oeeeeeees 484.000 |.. .. .0 .0 0
..02079K-10-7 | ALPHABET INC 09/09/2024 . [ VARIOUS ... . 107,855.000 10,443,054 |... (9,333,744) .0 0 ... (9,333,744) 0| 11,465,081
..02079K-30-5 | ALPHABET INC ... 09/11/2024 . | ZERO STAGE CAPITAL 12,378.000 2,189,553 . 1,409,751 .. (282,984) .0 0 . (282,984) 0| 718,108 |..
..022098-10-3 | ALTRIA GROUP INC . 06/26/2024 . [ VARIOUS ... X . 2,944.000 .. 136,451 . 118,761 |........ 16,526 .0 0]....... 16,526 0| . 1,164 ..
..023135-10-6 | AMAZON COM INC oo [ . 07/03/2024 . | VARIOUS ... P R 31,446.000 |...... 6,095,628 . 4,220,589 |... (1,353,819) [.. .0 .0 |... (1,353,819) ... 0 ,511,098 |.......eeveeenn0 f.....2,584,530 |..... 2,584,530
..02376R-10-2 | AMERICAN AIRLINES ........oooeeriiinnnnnninnnnnnns [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |........ 2,954.000 |.......... 32,818 ...40,588 |. .0 .0 . 0 ..43,585 |.. ... (10,767)
..02553E-10-6 | AMERICAN EAGLE OUTFT ....oooovvviiiiiiiiinnnnins [ . 07/18/2024 . | VARIOUS ...ooevvvvviiiiinens |oeeeens 8,730.000 |.. . 186,102 |.... .0 .0 . 0 186,102 |...evvvvvvnnnnn 0 feenennn (12,221) | (12,221)
..025816-10-9 | AMERICAN EXPRESS [N [P . 07/03/2024 . JUPR R 4,174.000 |.. ..674,424 .0 ...0 0 e 592,268 ..
..03027X-10-0 | AMERICAN TOWER CORP ... B [ . 07/03/2024 . P R 5,659.000 |.. .1,165,752 .0 .0 0 ,100,867 |..
..03073E-10-5 | AMERISOURCEBERGEN CORP ........evvvvvvvvvvnnnnnnnns [ereeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... ....342.000 |.. .0 .0 . 0
..03076C-10-6 | AMERIPRISE FINANCIAL ......evvvmmmmmmnmnnnnnnnnnnns [ eeeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... ieeeeee... 277,000 .. .0 .0 . 0 . . .7,
..031162-10-0 | AMGEN INC ...oooeeerriniii [ . 07/03/2024 . | SANFORD BERNST ........... |.ecccees 3,200.000 |.. .0 .0 . w0 |eeennn. 1,001,243 .. .. (3,630) |....
..031520-10-9 | AMICUS THERAPEUTICS 08/20/2024 . | ZERO STAGE CAPITAL .1,829.000 .0 0 0| ..25,089 .(3,314) |.
..031652-10-0 | AMKOR TECHNOLOGY INC 07/17/2024 . | VARIOUS .0 0 0| 427,314 . 186,185 |.
..032095-10-1 | AMPHENOL CORPORATION 08/13/2024 . | VARIOUS ... .0 0 0| .378,217 . 298,936 |.
..03676B-10-2 | ANTERO MIDSTREAM CRP . |- 07/16/2024 . | ZERO STAGE CAPITAL .0 0 0| .363,666 . 112,993 |.
..037430-10-8 | APA CORPORATION ... «eee... |- 06/25/2024 . | ZERO STAGE CAPITAL A .8,063.000 .0 0 0| .294,368 . (60,997) |.
..03750L-10-9 | APARTMENT INCOME .........oooeereiiinnnnnnnnns [ . 07/01/2024 . |VARIOUS ...oovvvvvvviiiinnns |oeeees 10,220.000 |.. .0 .0 . 0 .318,578 |.. .. 81,188 |[....
..03753U-10-6 | APELLIS PHARMACEUTIC .. [ . 09/16/2024 . | ZERO STAGE CAPITAL ..... |.occo... 1,393.000 |.. .0 .0 . 0 .108,3%8 |..
..03769M-10-6 | APOLLO GLOBAL MGMT ... B [P . 09/10/2024 . | ZERO STAGE CAPITAL ..... |........ 6,675.000 |.. .0 .0 . 0 672,470 |..
..037833-10-0 |APPLE COMPUTER .......coooeiiiiiiiiiiiiiiinns [ . 09/11/2024 . | VARIOUS ...oovvvviviiiiiiins oo 82,156.000 .0 .0 o0 ... 12,300,891
..03820C-10-5 |APPLIED INDL TECH U PRI . 09/16/2024 . | ZERO STAGE CAPITAL ..... |.eceeeee. 600.000 |......... 124,706 |ooeeevrrrrrriinnnnns fovvennnnnn 114,003 foniiiiiiiiiiinnn 0 [, .. .0 ...0 0
..038222-10-5 | APPLIED MATERIALS COMMON STK ... | .ueveee . 09/16/2024 . | ZERO STAGE CAPITAL ..... |.occo... 3,485.000 |......... 792,132 [...ccccoeiiiiiiiiens [ennnnn.....608,853 |...........285,081 |....... (18,484) |.. .0 .0 . 0
..03831W-10-8 | APPLOVIN CORPORATION .. 06/26/2024 . [ZERO STAGE CAPITAL ... .528.000 . (368) .0 0 0|
..039483-10-2 | ARCHER DANIELS MIDLD 08/13/2024 . [ZERO STAGE CAPITAL ... .3,963.000 .0 0 0|
..04010E-10-9 | ARGAN INC ............. 09/06/2024 . [ZERO STAGE CAPITAL ... .2,765.000 .0 0 0|
..040413-10-6 | ARISTA NETWORKS IN . 07/12/2024 . [ ZERO STAGE CAPITAL ... 638.000 .0 0 0|
..047649-10-8 | ATKORE INC ......... 08/15/2024 . | ZERO STAGE CAPITAL ..... | 17,534.000 .0 0 0| (1,385,412) |.
..047726-30-2 |LIBERTY MEDIA CORP ....ccoovvviiiiiiiiiiiiiieeeieens [ oo . 09/13/2024 . | ZERO STAGE CAPITAL ..... |.ocooo.. 4,040.000 |.. ...0 ] .0 . PR | PO [ J5'cT N R | B RN (6,152)
..049468-10-1 | ATLASSIAN CORP ....oooeeeereiiieiiiiieeeieieeeeeeen [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |eeeeeeees 303.000 |.. ...0 ] .0 . 0 .(7,325) |....
..04956D-10-7 | ATMUS FILTRATION TEC ....oevnnnnnniins [ eeeenn . 07/31/2024 . | ZERO STAGE CAPITAL ..... |oeee.. 1,554.000 |.. ...0 ] .0 . 0 14,054 |....
..052769-10-6 | AUTODESK INC ..eevvvvvvvririiiiiiiiiiieeeieieeeeeeens [ oo . 07/17/2024 . | ZERO STAGE CAPITAL ..... |........ 1,661.000 |.. ...0 ] .0 . 0 . (7,581) |....
..053200-10-2 | AUTONATION INC .oooeeeeiiiiiiieiii [ . 09/09/2024 . | ZERO STAGE CAPITAL ..... |.oceoo.. 5,420.000 |.. ...0 ] .0 . 0 21,217 ...
..053332-10-2 | AUTOZONE INC ...eevvvvvviniiiiiiieiiiineeeeeeeeeeeeens [ oo . 09/16/2024 . | ZERO STAGE CAPITAL ..... |eeeeeeee. 139.000 |.. ...0 ] .0 . 0 ...36,351
..05352A-10-0 | AVANTOR INC .. . |- 08/13/2024 . | ZERO STAGE CAPITAL ..... |.occ.... 6,025.000 |.. ...0 ] .0 . 0
..054540-20-8 | AXCELIS TECHNOLOGIES .. . |. 07/08/2024 . | ZERO STAGE CAPITAL ..... |........ 1,063.000 |.. ...0 ] .0 . 0
..05478C-10-5 |AZEK CO INC .......... 09/18/2024 . | ZERO STAGE CAPITAL ..... | .1,983.000 .0 0 0|
..055477-10-3 |BICARA THERAPEUTICS ... . 09/13/2024 . | ZERO STAGE CAPITAL ..... |........ 4,181.000 |......... 102,635 .0 . 0. .0 .
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..05550J-10-1 |BJS WHSL CLUB HLDGS ........cevvvvvvveeiiiiiiinnenns [eeeenn . 09/10/2024 . | VARIOUS U R 37,407.000 |.......2,974,962 |........cccoeeiiiiss [-ennnnnn 2,716,132 |...........539,046 |....... (45,127) |.. .0 .0 . o0 2,716,132 .. . 258,831
..055622-10-4 |BP AMOCO PLC COMMON STK ... | ..o . 07/12/2024 . | PRIOR YEAR INCOME PR PO 0.000 |.. .0 .0 . 0
..056752-10-8 |BAIDU INC ..o [ . 08/21/2024 . | ZERO STAGE CAPITAL ..... |...... 32,850.000 .0 .0 . 0
..057665-20-0 | BALCHEM CORP .....eevvvvvviriiiiiiiiiiiieiieieeeeeeens [ oo . 08/06/2024 . | ZERO STAGE CAPITAL ..... |.ececeee. 500.000 .0 .0 . 0
..060505-10-4 | BANKAMERICA CORP NEW .......eevvvvvvemvniiiniiinnns [ereeenn . 06/26/2024 . | VARIOUS ....oovvvvvviiiiinns |oeeees 4,405.000 |.. .0 .0 . 0
..073685-10-9 | BEACON ROOFING SUPPLY INC .......cevvvveeeeeeeeens oo . 08/05/2024 . | ZERO STAGE CAPITAL ..... |....... 11,757.000 |.. .0 .0 . 0 (190, 266)
..075887-10-9 | BECTON DICKINSON & CO ...oevvnnnnnnnininiiins e . 08/13/2024 . | VARIOUS ...oovvvvvviiiiiiins Joeeeeeees 779.000 |.. 183,6% |.... .. .0 .0 . 0 .(2,943) |....
..077454-10-6 |BELDEN INC ... oo . 09/18/2024 . | ZERO STAGE CAPITAL ..... |........ 5,850.000 |.. 472,584 |.... ........25,530 .. .0 o0 eennnnnn25,530 ... 0 .99,569 |....
..07831C-10-3 |BELLRING BRANDS INC .......eevvvvvvvmmvnnnnnnnnnnnns [eeeeenn . 09/20/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 9,508.000 |......... 542,146 [....cccceiiiiiiiiies [onnnnnnn 320,798 |...........527,028 |...... (197,230 |.. .0 0 el (197,230) ... 0 . 212,348 |....
..08265T-20-8 | BENTLEY SYS INC .. 06/26/2024 . [ZERO STAGE CAPITAL ... 658.000 L0 .0 .0 0 .0 0|
..084423-10-2 |BERKLEY W R CORP .... 09/16/2024 . | ZERO STAGE CAPITAL 300.000 L0 .0 .0 0 .0 0|
..084670-70-2 | BERKSHIRE HATHAWAY INC DE . 07/03/2024 . X .4,956.000 1,105,646 |......(893,653) .0 0 . (893,653) 0|
..086516-10-1 |BEST BUY INC .....evvvmmmrnnnninininiiiiniiiniininnnns [ eeeenn . 09/11/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 1,476.000 |.. ..103,486 |.......... 1,702 |.. .0 0 e 1,702 0 .
..09061G-10-1 |BIOMARIN PHARMACEUTICAL | .eeeeeeeeeeeeeeeeeeeee [ oo . 06/25/2024 . | ZERO STAGE CAPITAL ..... |........ 1,000.000 |.. .0 .0 . 0 .. (1,074) |....
..00260D-10-7 |BLACKSTONE INC ...ceeeeeeieeiiiiiiiiieieeeeeeeeeees [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |.oecoo.. 1,304.000 |.. .0 .0 . 0 .. (1,004) |....
..094235-10-8 | BLOOMIN BRANDS INC ....eevvvvvvrrrrrrirrnrnnnnnnnnns [eeeenn . 07/08/2024 . | ZERO STAGE CAPITAL ..... |........ 8,462.000 |.. L0 e .0 .0 . 0 . (67,126) |....
..00581B-10-3 |BLUE OWL CAPITAL INC ... e . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.o..... 2,862.000 |.. 0 s .. .0 .0 . 0 ... (473) |....
..00627Y-10-9 | BLUEPRINT MEDICINES ........cevvvvvrmvvnnnnnnnnnnnns [eeneenn . 07/30/2024 . | ZERO STAGE CAPITAL ..... |oeceeeee. 614.000 |.. ...21,307 |........ (8,007) |.. .0 .0 [o....... (8,007) ... 0
..097023-10-5 |BOEING CO ...oooeveeeeeiiieiiiieeeeeeeeeeceeeeeeeeeees [ . 07/17/2024 . | ZERO STAGE CAPITAL ..... |.ocooo.. 4,483.000 |.. 1,168,539 |...... (541,811) |.. ...0 ] 0 |l (541,811) . 0
..09857L-10-8 |BOOKING HOLDINGS INC ........cooeeeeeeieeieneeenens [ eeenn . 09/05/2024 . | VARIOUS ...oovvvvvvvrviinans |oeeeens 1,546.000 |.. .5,484,002 |... (2,558,618) |.. ...0 ] ...0 |... (2,558,618) |... 0
..009406-10-0 |BOOT BARN HLDG ....... 08/29/2024 . | ZERO STAGE CAPITAL .1,262.000 ... 21,878 .0 0]......21,878 0|
..101137-10-7 |BOSTON SCIENTIFIC CORP 08/19/2024 . [ZERO STAGE CAPITAL ... .5,566.000 (37,350) .0 0 (37,350) 0|
..10806X-10-2 |BRIDGEBIO PHARMA INC .. 09/13/2024 . | ZERO STAGE CAPITAL 16,117.000 ..(128,612) .0 0 .(128,612) 0|
..110122-10-8 |BRISTOL MYERS SQUIBB CO . . |- 08/21/2024 . | VARIOUS ... 43,140.000 .0 .0 0 .0 0|
..111337-10-3 | BROADRIDGE FINANCIAL SOLUTIONS . |- 08/06/2024 . | VARIOUS K .1,715.000 . K .0 .0 0 .0 0|
.. 11135F=10-1 | BROADCOM LTD ..evvvvvvviiiiiiiiiiiiieeneeeeeeeeeeeeens [ oo . 08/06/2024 . | VARIOUS ... N S 4,296.000 |...... 2,728,814 [......ccccceeeiiies [.nnnnn. 2,085,147 |...........218,785 |...... (128,214) |.. ...0 ] .0 [ (128,214) |... 0
..115637-10-0 | BROWN FORMAN INC .......evvvrmmmmmnnnnnnninnninnnnnns [ eeeenn . 06/26/2024 . | VARIOUS ....oovvvvvviiiiinns |oeeees 1,079.000 |.......... 46,698 ...0 ] .0 . 0
..115637-20-9 | BROWN FORMAN CORP .......covvvvvviiiiiiiiiiiiiieeens [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 3,025.000 |......... 132,857 ...0 ] .0 . 0
..12008R-10-7 |BUILDERS FIRSTSOURCE .......ccoviviviiiiiiiiiiiiens [eeeenn . 09/10/2024 . | ZERO STAGE CAPITAL ..... |.eeoco.. 1,164.000 |......... 189,743 .. ...0 ] .0 . 0 .
..12047B-10-5 |BUMBLE INC ......cooeeeieiiiiiiinnne [ . 07/12/2024 . | ZERO STAGE CAPITAL ..... |....... 46,089.000 |......... 436,884 ..679,362 |.........97,745 |.. ...0 ] 0 e 97,745 L. 0 (340,213)
..1250311-10-8 | CBOE GLOBAL MARKET .......coovvvvvvviiiiiiiiiiinnnns [eeeenn . 09/18/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 5,877.000 |...... 1,138,567 1,049,397 |...... (256,469) |.. ...0 ] .0 . 0 . 345,639 |....
..12514G-10-8 | COW CORP ...... 07/17/2024 . [ ZERO STAGE CAPITAL ... 200.000 47,555 |ooeiiiiiiis e 49,229 |l 0 [ 0 .0 0 0| (1,674) |.
..125523-10-0 | CIGNA CORP ... 06/26/2024 . | ZERO STAGE CAPITAL .291.000 4,708 .0 0 0| ..2,435 |.
..125720-10-5 | CME GROUP INC 09/10/2024 . .2,133.000 (57,042) .0 0 0| 68,879 |.
..126408-10-3 | CSX CORP ... 08/13/2024 . | ZERO STAGE CAPITAL 14,476.000 (98,962) .0 0 0| 75,526 |.
..127387-10-8 | CADENCE DESIGN SYSTEMS INC ~ COMMON STK 09/16/2024 . | ZERO STAGE CAPITAL ..... | .6,124.000 ..(271,079) .0 0 .(271,079) 0| . .107,709 |.
.. 13100M-50-9 | CALIX NETWORKS INC ......eevueemmnnnnniniiniiiiiinns [ eeeenn . 09/19/2024 . | ZERO STAGE CAPITAL ..... |...... 10,390.000 |......... ...0 ] .0 el 18,595 ... e e 472,534 .. . (98,334) |....... (98,334)
.. 14040H-10-5 | CAPITAL ONE FINL CO ..ovvvvvvnvnnnnnnnnnnnnnnnnnnnns [ eeeenn . 08/28/2024 . | ZERO STAGE CAPITAL ..... |........ 8,017.000 |...... 1,141,326 ...0 ] .0 . w0 | 1,165,330 .. . (24,004) |....... (24,004)
..14149Y-10-8 | CARDINAL HEALTH INC .....ovvvvvvirvnninniinninnnnnns [ eeeenn . 07/17/2024 . | ZERO STAGE CAPITAL ..... |.ocooo. 1,705.000 |......... 167,493 ...0 ] .0 . 0 ...185,245 |.. . (17,752) |....... (17,752)
..143658-30-0 | CARNIVAL CORP ......oeeeeeeeiiiiiiieeeiieeeen [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |....... 18,929.000 |......... 314,586 ...0 ] .0 . 0 ...50,426 |....
..146869-10-2 | CARVANA CO ....evvvvvmnennnininiiiiiiinniiinnnininnnns [ eeeeens . 07/02/2024 . | ZERO STAGE CAPITAL ..... |eecoo.. 2,831.000 |.. ...0 ] .0 . 0 .201,144 |....
..147448-10-4 | CASELLA WASTE SYSTEMS INC = A .ooooeeeeeienennns [ oeennn . 09/06/2024 . | ZERO STAGE CAPITAL ..... |........ 1,721.000 |.. ...0 ] .0 . 0 ...(4,427) |....
..149123-10-1 | CATERPILLAR INC DEL . |- 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeeos 472.000 |.. ...0 ] .0 . 0 . (12,445) |....
..149568-10-7 | CAVCO INDUSTRIES ....... . |- 09/16/2024 . | ZERO STAGE CAPITAL ..... |.eeeooooo.s 546.000 |.. ...0 ] .0 . 0 ...46,159 |....
..156117B-20-2 | CELLDEX THERAPEUTICS 09/17/2024 . [ ZERO STAGE CAPITAL ... .1,186.000 .0 .0 0 0| (4,106) |.
..15118V-20-7 | CELSIUS HOLDINGS INC .. . 06/26/2024 . | ZERO STAGE CAPITAL ..... ....565.000 |.......... 31,384 ... 51,085 i 0 0] .0 . 0. .0 . . (19,670)
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..15135B-10-1 | CENTENE CORP DEL .........eevvvmmmmmmmmmmnnnnnnnnnnns [eeneenn . 08/13/2024 . | ZERO STAGE CAPITAL ..... |ocoo... 4,951.000 |.. .0 .0 . 0 ], 384,682 .. . (24,482)
..15189T-10-7 | CENTERPOINT ENERGY ......eevvvvvvvvvvnnnnnnnnnnnnnns [ eeeeenn . 08/15/2024 . | ZERO STAGE CAPITAL ..... |....... 47,430.000 |.. .1,356,075 .0 .0 . 0 . (52,626)
..156504-30-0 | CENTURY COMMUNITIE .....oevvvvvvvninnnnnnnnennnnnnns [ eeeenn . 09/19/2024 . | ZERO STAGE CAPITAL ..... |eeeo.. 6,322.000 |.. ..530,708 .0 .0 . 0
.. 1587200-10-4 | CHAMPIONX CORPORATIO ....vvvvvvvvnnnnnnnnnnnnnnnnnns [ eeeeenn . 07/17/2024 . |VARIOUS ..oovvvvvvviniiinns |oeeens 54,330.000 |.. .1,586,979 .0 .0 . 0
..161150-30-8 | CHART INDS INC .....evvmnninis oo . 08/14/2024 . | ZERO STAGE CAPITAL ..... ....999.000 |.. .0 .0 . 0
..163086-10-1 | CHEFS WAREHOUSE HO .......ccovvveeeeieneeeeees [ . 07/25/2024 . | ZERO STAGE CAPITAL ..... eee...956.000 .. . .0 .0 . 0 . . .
..16359R-10-3 | CHEMED CORP NEW .........eeemmmmmninniniiiniiiinns [ eeeenn . 08/13/2024 . | VARIOUS ...oovvvvvviiiiiiins Joeeeeeees 360.000 |......... 213,987 |.... .. .0 .0 . 0 e 213,987 .. . (14,451)
..16411R-20-8 | CHENIERE ENERGY INC .......eevvvvvvvvnvnnnnnnnnnnnns [ eeeeenn . 06/25/2024 . | ZERO STAGE CAPITAL ..... |........ 6,033.000 |...... 1,009,282 ,022,618 |...........813,002 [..........4,163 |.. .0 .0 . 4,163 |... 0 ,022,618 |.. ....... (13,336) [....... (13,336)
..166764-10-0 | CHEVRONTEXACO CORP .....ccoeeeeiieiiiiiiiiiiieieeens [ . 08/13/2024 . | VARIOUS ...oovvvvvviiiiiiens |oeeees 81,983.000 |.. ,046,405 12,228,584 |..(11,313,186) |.. .0 .0 [..(11,313,186) |... 0 ... 11,031,007 |... 11,031,007
..169656-10-5 | CHIPOTLE MEXICAN GRILL IN . 08/13/2024 . | ZERO STAGE CAPITAL .1,182.000 80,704 | | 65,746 | K .0 0. 0| .(5,042) |. (5,042) |..
..172062-10-1 | CINCINNATI FINL CORP 08/14/2024 . | VARIOUS ... .5,420.000 ..560,753 |. .0 0 0| ..8,451 .8,451 |..
.. 17243V-10-2 | CINEMARK HOLDINGS ... 09/12/2024 . | ZERO STAGE CAPITAL X 13,905.000 .. 195,921 .0 0 0| 124,302 |..
.. 172755-10-0 | CIRRUS LOGIC INC ...evvvvvvvviiviiniiniiniiininnnnnns [ eeeenn . 08/13/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 2,925.000 |.. .0 .0 . 0
.. 17275R-10-2 | CISCO SYSTEMS INC ...evvvvvvvrrrrriiiiiiirieiiiinnns [ eeeeenn . 06/26/2024 . | VARIOUS ...covvvvvvviiiinnns |oeeees 6,256.000 |.. .0 0 el (31,195) ... 0
..172908-10-5 | CINTAS CORP ....oovveeeiieiiiiiieiieieeeeeeeeeeee [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeenens 60.000 .0 0 el (12,092) ... 0
..174610-10-5 |CITIZENS FINANCIAL ..oooeeeeiieeieiiieeeeeeeeee [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 2,956.000 .0 .0 . 0
..17888H-10-3 | CIVITAS RESOURCES .......eevvvvveeenreniiiinniiinnns [eeeeenn . 08/06/2024 . | ZERO STAGE CAPITAL ..... |.oco... 5,125.000 |.. .0 .0 . 0
..185123-10-6 | CLEARWATER ANALYTI .eovvviviiiiiiiiiiiiiiiiieennens [ oo . 06/24/2024 . | ZERO STAGE CAPITAL ..... |........ 1,239.000 |.. .0 .0 . 0
..185899-10-1 | CLEVELAND-CLIFFS INC .....eevvvmmmmnnniniinniinnnns [ ereeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 2,011.000 |.. .0 .0 . 0
..189054-10-9 | CLOROX CO DEL ...ceeeveeeeeeeeiieeieeeeeeeeeeee [ . 09/16/2024 . | ZERO STAGE CAPITAL ..... |........ 4,050.000 |.. .. .0 ...0 PPN | PO B £ T IO | B RN (o3 I it f R (61,399)
..191216-10-0 | COCA COLA CO ... 08/27/2024 . . 115,808.000 .6,824,565 |... (6,177,953) .0 0 |... (6,177,953) 0| .7,320,665 |..
..192446-10-2 | COGNIZANT TECHNOLOGY SOLU . 07/17/2024 . [ ZERO STAGE CAPITAL ... .4,808.000 0 .0 .0 0 .0 0| (10,358) [..
..192600-10-7 | COINBASE GLOBAL INC ... 08/13/2024 . [ZERO STAGE CAPITAL ... .364.000 63,307 |. (36,830) .0 0 (36,830) 0|
..194162-10-3 | COLGATE PALMOLIVE CO .. . |- 09/10/2024 . [ZERO STAGE CAPITAL ... 23,847.000 1,900,844 |......(150,798) .0 0 .(150,798) 0| .
..19459J-10-4 | COLLEGIUM PHARMACEUT . |- 06/25/2024 . | ZERO STAGE CAPITAL K ... 100.000 .0 0 0| . .. (521)|..
..20030N-10-1 | COMCAST CORP CL A ....evvvvvrrvrrrrrrirrnrrnnninnnns [ eeeeens . 07/03/2024 . |VARIOUS ...oovvvvvviiiiiinns |oeeens 27,924.000 |...... 1,060,574 ..1,198,104 |.... .0 .0 . w0 |eeennnn 1,198,104 .. 137,530)
..200340-10-7 | COMERICA INC ..oovvvvviiiiiiiiiiiiiiiiicciicieeeeeeees [ oo . 09/05/2024 . | ZERO STAGE CAPITAL ..... |.occo... 1,670.000 |.......... 91,790 ...93,203 |.... .0 .0 . 0 ..93,203 |..
..204166-10-2 | COMMVAULT SYSTEMS ......ooeeeeeeeieieenennnns [ . 09/20/2024 . | ZERO STAGE CAPITAL ..... |........ 8,053.000 |...... 1,089,010 .0 .0 . 0 478,262 |..
..205768-30-2 | COMSTOCK RES INC .....evvvvvvvvvnvvnnnnnnninnnnnnnnns [ eeeeenn . 08/28/2024 . | ZERO STAGE CAPITAL ..... |.oeoo... 4,813.000 |.......... 48,368 .0 .0 . 0 ..55,486 |..
..20825C-10-4 | CONOCOPHILLIPS .....evvvvvvvvviiriiririinininniiennns [ eeeeens . 09/16/2024 . | ZERO STAGE CAPITAL ..... |........ 2,264.000 |......... 247,246 .. .0 .0 . 0 .267,253 |..
..217204-10-6 | COPART INC ...evvvvviiiiiiiiiiieieieneeeieecienciiiens [ eeeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeee. 688.000 |.......... 37,578 L.38,712 |, (14,781) |.. ...0 ] 0 e (14,781) | 0 .. 18,931 |..
..21871X-10-9 | COREBRIDGE FINANCIAL 07/03/2024 . | VARIOUS .. 792,301 ..586,986 |. (44,711) .0 0 (44,711) 0| .542,275
..21874C-10-2 | CORE & MAIN INC .. 07/17/2024 . [ ZERO STAGE CAPITAL ... ..641,509 |......(188,039) .0 0 .(188,039) 0| .453,469
..219948-10-6 | FLEETCOR TECHNOLOG . 06/26/2024 . | ZERO STAGE CAPITAL ...87,892 |. ..(6,299) .0 0 ..(6,299) 0| 81,593
..22160K-10-5 | COSTCO WHSL CORP NEW 09/20/2024 . | VARIOUS ... 01,042,926 |...... (423,102) .0 0 . (423,102) 0| .695,970
.. 222795-50-2 | COUSINS PPTYS INC 09/10/2024 . | ZERO STAGE CAPITAL X . K .0 0 0| .1,281,865
. 000000-00-0 |CREDICORP LTD ..o oo . 08/21/2024 . | ZERO STAGE CAPITAL ..... |...... 13,167.000 |...... 2,103,510 |...ooooeiiiiiiinins |oeeeins 1,424,795 |.... ...0 ] .0 . 0 e 1,424,795 |...oevvvvnnnnnn0 [oeennl 678,715 |oiiis 678,715
..22663K-10-7 | CRINETICS PHARMACE .......eevvvvvvrvrriiiiiriiennnns [ eeeens . 07/08/2024 . | ZERO STAGE CAPITAL ..... |ececeee. 896.000 |.. ...38,5%6 |.... ...0 ] .0 . 0 ..38.,536 |.. ... 889 |............ 889
..22788C-10-5 | CROWDSTRIKE HOLDIN ....ccovveeeiiiiiiiiieieeees [ . 07/19/2024 . | ZERO STAGE CAPITAL ..... |.ccco.. 1,444.000 |.. ...0 ] .0 . 0 . 168,538 |....... 168,538
..233331-10-7 |DTE ENERGY CO ...evvvvvvvrrnrrrnrinninniinrinnniennns [ eeeeens . 06/26/2024 . |VARIOUS ....ovvvvvviviiiiins |oeeeeenns 657.000 ...0 ] .0 . 0 ... 668
..235851-10-2 | DANAHER CORP .....coooiiiiiiiiiiiiiiiiiecceeeeeeeeeen [ . 07/03/2024 . | VARIOUS ... P R 4,900.000 |.. ........ 1,133,566 |........ ...0 ] .0 . 0 . 68,017
..237194-10-5 | DARDEN TESTAURANTS INC ......evvvmmmnnnnnnnniiiinn [ eeeenn . 09/16/2024 . | VARIOUS ...oovvvvvvviininnns |oeeeens 4,618.000 |......... 695,741 779,275 |...vvvennnn 76,892 |........ (6,936) |.. ...0 ] .0 . o0 el 779,275 i 0 [l (83,534) [
..23918K-10-8 |DAVITA INC . |- 08/13/2024 . | ZERO STAGE CAPITAL ..... |...... 15,814.000 |...... 2,208,206 . 1,656,675 ...0 ] .0 . 0 . 676,220 |.......
..23954D-10-9 | DAY ONE BIOPHARMACEU .. . |- 06/25/2024 . | ZERO STAGE CAPITAL ..... |........ 1,300.000 |.......... 17,561 L0 e ...0 ] .0 . 0 .(4,241) |....
..243537-10-7 | DECKERS OUTDOOR ... 06/26/2024 . | ZERO STAGE CAPITAL K ..54.000 52,986 L0 .0 0 0| ..8,949 |.
..244199-10-5 |DEERE & (O ... . 07/31/2024 . | VARIQUS ... P PO 2,915.000 |...... 1,072,765 |ovvvvvvveeiiiiiinne oveeens ,261,191 . 1,165,621 .0 . 0. 0 s 251,191 |oeiinnnnnnn 0 e, (178,426)
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..24906P-10-9 | DENTSPLY SIRONA INC ...ooovevrreeeiiiiei [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |...... 18,026.000 |.. .0 .0 . 0 (139,010) ..5,49 |[...
..251791-10-3 | DEVON ENERGY CORP NEW ........coooeeeereneieenennns [oenns . 06/26/2024 . | VARIOUS ...oovvvvvvrvininins |oeeeens 1,688.000 |.. .0 .0 . 0 . (13,438)
..25271C-20-1 |DIAMOND OFFSHORE DRI ....coooeeviiiiiiiiiiiiiieeees s . 09/04/2024 . | CORPORATE REORG .......... |....... 36,632.000 |.. .0 .0 . 0
..253393-10-2 |DICK'S SPORTING GOODS INC . U [P . 09/18/2024 . | ZERO STAGE CAPITAL ..... |........ 4,400.000 |.. .0 .0 . 0 . 424,929 |....
..253868-10-3 |DIGITAL REALTY TRUST INC COMMON STK ... [....... . 08/13/2024 . | VARIOUS ....oovvvvviiiiinnns |oeeees 4,790.000 |......... . .0 .0 . 0 . .. .20,039 |....
..254604-10-1 |DISC MEDICINE INC .....ovvvvmmmmnmnnnnniniiiiiiiinns [eeeeens . 07/16/2024 . | ZERO STAGE CAPITAL ..... |.eeeeeees 569.000 |.......... 27,599 ...37,322 |.... .0 .0 . 0 ..37,322 |.. e (9,723) |
..254687-10-6 | DISNEY WALT CO ..eevvvvvveveiiiiiieiiiiicciciiieceees [ eeeenn . 07/11/2024 . |VARIOUS ....oovvvvviviiiinns |oees 169,625.000 |..... 16,509,515 |........cccceeeiins |eeens 10,913,486 |.... .0 .0 ....0 |.......10,913,486 |.. ...5,596,028
..266163-10-6 | DOCUSIGN INC ....ceeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.eceeeee. 880.000 |.......... 45,416 .0 ...0 0
..256746-10-8 |DOLLAR TREE INC ...oooveeeeeeiiiieeiiieieee [ . 07/17/2024 . | ZERO STAGE CAPITAL ..... |.ocooo. 2,438.000 |.. .0 .0 . 0
..257651-10-9 | DONALDSON INC .. 07/17/2024 . .4,241.000 . 100,704 |. .0 0 0|
..26210C-10-4 | DROPBOX INC .. 06/26/2024 . [ ZERO STAGE CAPITAL ... .1,891.000 L0 .0 0 0|
..26441C-20-4 | DUKE ENERGY CORP . 08/13/2024 . [ZERO STAGE CAPITAL ... .6,085.000 ..282,192 |. .0 0 0| . 101,599 |.
..26622P-10-7 | DOXIMITY INC ..ovvvviniiiiininiiiiiiiiiiiiiiiiiniiiins [ eeeenn . 08/13/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 3,381.000 |.. ...94,803 .0 .0 . 0 .........16,343 [...
..267475-10-1 |DYCOM INDUSTRIES INC ...ooovveviiiiiiiiiiiiiiiieees [ . 09/16/2024 . | ZERO STAGE CAPITAL ..... |....... 12,590.000 . 1,448,983 .0 .0 . 0 ...1,302,505
..26856L-10-3 |E L F BEAUTY INC ...oevvmeiiiiiniiniiininiiiiiiiinns [ eeeenn . 09/12/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeoosd 947.000 |.. .0 .0 . 0 ... 1,954 ... 1,954
..26875P-10-1 |EOG RESOURCES INC ...eovvvvveviiiiiiiiiiiiieeeeeeens [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 1,884.000 |.. X .0 .0 . 0 .. (8,752)|........ (8,752)
..26884L-10-9 |EQT CORP ......evvenniiiiiiiiiiiiiiiiaas [ eeeenn . 09/09/2024 . | ZERO STAGE CAPITAL ..... |...... 10,469.000 |......... 335,815 |..oooooriiiiinnnnns | 421514 | 0 [ 0. .0 .0 . 0 (85,699)
..26884U-10-9 | ENTERTAINMENT PPTYS TR ..oovvvviiiiiiiiiiiiiininnns [ oo . 09/10/2024 . | ZERO STAGE CAPITAL ..... |...... 16,883.000 |.. (16,586) |.. .0 .0 [....... (16,586) |... 0 ..55,550
..278642-10-3 |EBAY INC ..oovvviiiiiiiiiiiiiiiiicicccceccccccceeeeeees [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |...... 11,271.000 |......... 486,938 |.... (31,467) |.. .0 0 .. (31,467) ... 0 . . ...... 139,272
..278865-10-0 |ECOLAB INC .....eevnnnniniiiiiiiiiiin oo . 07/03/2024 . | VARIOUS ...oovvvvvviriiinins |oeeeens 3,500.000 f.........831,916 [o.ccccoiiiiiiiiiiiss foninnnnns 628,660 |.... (65,565) |.. .0 ...0 [....... (65,565) |... 0 |eeeennn... 628,660 [.viiiiiiinnnnn0 [ 203,255 |....... 203,265
..28176E-10-8 | EDWARDS L IFESCIENCES COP 08/09/2024 . | VARIOUS ... . 382,012.000 ,126,689 .28,875,963 |. .. (252,452) .0 0 . (252,452) 0| ,875,963 (4,749,274) |... (4,749,274) |..
..285512-10-9 | ELECTRONIC ARTS INC 06/26/2024 . [ZERO STAGE CAPITAL ... 37,950 .. 187 .0 0 0| 37,126
..28618M-10-6 | ELEMENT SOLUTIONS ... 09/12/2024 . [ ZERO STAGE CAPITAL ... .. 184,969 (16,448) .0 0 0| . 153,565
..29261A-10-0 | ENCOMPASS HEALTH COR . |- 08/13/2024 . [ZERO STAGE CAPITAL ... .. 195,260 . (245) .0 0 0| .151,543
..20336T-10-0 |ENLINK MIDSTREAM LLC .. . |- 09/19/2024 . | ZERO STAGE CAPITAL .. 238,256 .0 0 0| .231,547
..20364G-10-3 |ENTERGY CORP NEW .....ooooveeeeiiiiiiiiiniiiiinens [ . 08/13/2024 . | VARIOUS ...oovvvvvvriiiinins |oeeeens 4,498.000 |......... 521,518 .0 .0 . 0 .459,046 |..
..294600-10-1 |EQUITRANS MIDST CORP .....ccooveiiiiiiiiiiiiiiieees e . 07/22/2024 . |VARIOUS ....oovvvviviiiiiins |oeeens 42,052.000 |......... 577,026 .0 .0 . 0 .596,456 |..
.. 204728-10-8 |EQUITY LIFESTYLE PPT ...oooeeerninnnninn [ . 07/17/2024 . | ZERO STAGE CAPITAL ..... |........ 8,321.000 |......... 567,775 . .0 .0 . 0
..20605J-10-6 |ESAB CORPORATION .....evvvvvvvvvnvnnnnnnnnnnnnnnnnnns [ eeeeens . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 455.000 [..oooeee 83,442 | 85,340 0 0. .0 .0 . 0
..20977A-10-5 |EVERCORE PARTNERS INC ......ccceeiiiiiiiiiiiiiiiis [eeeenn . 09/09/2024 . | ZERO STAGE CAPITAL ..... |........ 2,549.000 |......... 592,934 |......oooiiiiiiiiinn [ernnnnnn.. 292,532 f...........436,006 |...... (143,475) |.. .0 .0 [ (143,475) ... 0
..30050B-10-1 |EVOLENT HEALTH INC ...coooviiiiiiiiiiiiiiieieieeeens [ . 08/22/2024 . | ZERO STAGE CAPITAL ..... |oeeoo.. 7,475.000 |.. ..246,899 |....... (11,339) |.. .0 0 e (11,339) .. 0
..301610-10-4 |EXELIXIS INC ............ 08/13/2024 . [ZERO STAGE CAPITAL ... .4,406.000 . 105,700 |. (18,802) .0 0 (18,802) 0|
..302130-10-9 |EXPEDITORS INTL WASH INC 06/26/2024 . | ZERO STAGE CAPITAL 757.000 L0 .0 .0 0 .0 0|
..30231G-10-2 | EXXON MOBIL CORPORATION . 07/03/2024 . [ VARIOUS ... 19,701.000 ..440,012 |. (49,815) .0 0 (49,815) 0| .896,374
..3030311-10-2 | FACEBOOK INC ... 07/03/2024 . | VARIOUS .5,637.000 ..518,905 |......(342,487) .0 0 . (342,487) 0| . 2,254,542
..315616-10-2 | F5 NETWORK INC. COM 06/26/2024 . | ZERO STAGE CAPITAL 189.000 [.......... 31,987 [oeeeeviiiiiiiiiinnn fonnnnnnnnnn 35,496 [oniiiininnnnnnns K .0 0 0|
..316773-10-0 |FIFTH THIRD BANCORP .......covvvvviiviiiiiiiiininens [ e . 08/13/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 7,304.000 |......... 283,651 [...ccccooiiiiiiiiins [oennnnnnn. 184,406 |...........251,015 |....... (67,500) |.. .0 .0 . (67,500) ... 0
..318672-70-6 |FIRST BANCORP P R ....eevvvvvrirriririiiininiiiinins [ eeeeens . 08/12/2024 . | ZERO STAGE CAPITAL ..... |........ 9,390.000 [......... 184,443 [o..ocoooiiiiiiiiiins oo 131,975 |l 154,466 ... (23,291) |.. .0 .0 . (23,201) |... 0
..318916-10-3 |FIRST BANCSHARES INC .....ccoovevirinnininns [oenn . 07/30/2024 . | ZERO STAGE CAPITAL ..... |...... 12,847.000 |.........424,415 | 326112 |l 0 [ 0. .0 .0 . 0
..31946M-10-3 |FIRST CITIZENS BANCS ......evvvvvvvvrrrniiiriinnnns [ eeeenn . 09/18/2024 . | ZERO STAGE CAPITAL ..... |.eceeeee. 210.000 |.. ,984 |...... (213,244) |.. 0 0 e (213,244) |... 0
..32051X-10-8 | FIRST HAWAITAN ..evvvivviiiiniiieeinneeeeenennnnnnns [ eeeeenn . 07/17/2024 .| ZERO STAGE CAPITAL ..... |...... 82,619.000 |.. 1,111,956 |...... (233,345) |.. .0 0 e (233,345) |.... 0
..33768G-10-7 |FIRSTCASH HOLDINGS ........cevvvvieeeeeeeeeeeeeeeens [ . 06/28/2024 . | ZERO STAGE CAPITAL ..... |........ 5,028.000 |.. ..544,985 |....... (66,173) |.. .0 .0 [ (86,173) |... 0
..337738-10-8 |FISERV INC . |- 09/16/2024 . [VARIOUS ....oovvvvviiiiiinns Joeeees 15,526.000 |.. 1,351,780 |...... (306,587) |.. .0 .0 |......(306,587) |... 0
.. 343412-10-2 | FLUOR CORP COMMON STK ... . |- 08/19/2024 . | ZERO STAGE CAPITAL ..... |....... 41,113.000 |...... 1,983,058 ..426,287 |....... (93,101) |.. .0 .0 . (93,101) [... 0
.. 34354P-10-5 | FLOWSERVE CORP ....... 07/17/2024 . [ ZERO STAGE CAPITAL ... .4,700.000 .. 240,545 L0 .0 .0 0 .0 0|
..34379V-10-3 | FLUENCE ENERGY INC .... . 07/11/2024 . | ZERO STAGE CAPITAL ..... |....... 20,667.000 |......... 346,406 P oy 0] .0 . P I s 0| .0 .
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..345370-86-0 |FORD MTR CO DEL ...oooeveeeeeeiiiiiiiieiiieieeeeeeee [ oo . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 3,983.000 |.......... 48,193 .0 .0 . 0 e () | (93)
..346375-10-8 | FORMFACTOR INC ....cooevereeenieniieiee [ . 08/29/2024 . | ZERO STAGE CAPITAL ..... |...... 24,345.000 |...... 1,268,648 .0 .0 . 0 .389,228 |....... 389,228
.. 34950E-10-9 |FORTINET INC ...evvvvvvveviiinniiiiiiininnninnnnnnnnns [ eeeeenn . 07/17/2024 .| ZERO STAGE CAPITAL ..... |...... 10,818.000 |.. .0 .0 . 0 .. 68,951 ..... 68,951
..34965K-10-7 | FORTREA HLDGS INC ........evvvmmmmmmmmnnnninnnininnn [ ereeenn . 07/19/2024 . | ZERO STAGE CAPITAL ..... |........ 6,520.000 |.. .0 .0 . 0 . (78,580) |....
..35137L-10-5 |FOX CORP CLASS A .....evvvvrrrmmmnnnnnnnnnnnnnnnnnnns [ eeeeenn . 09/18/2024 . | ZERO STAGE CAPITAL ..... |....... 30,686.000 |.. .0 .0 . 0
..361448-10-3 | GATX CORP ...oooveeeeiiiiiiiiieeeeeeeececeeceeeeeeeee [ . 06/26/2024 . | VARIOUS ...oovvvvvvvriiinnns |oeeeens 1,209.000 |.. .0 .0 . 0
..36266G-10-7 |GE HEALTHCARE TECHN .........eevvvmmmmmmmmmmnnnnnnns [eeeeenn . 08/13/2024 . | ZERO STAGE CAPITAL ..... |.oceo... 4,050.000 |.. .0 .0 . 0
..366651-10-7 | GARTNER GROUP INC. - CL A . U RoTro . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.eceeeee. 161.000 |.. .0 .0 . 0
..370334-10-4 | GENERAL MILLS INC ..ooovveeeeeiiiiiiiiiieeeeeee [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... .0 .0 . 0
..375558-10-3 | GILEAD SCIENCES COMMON STK 08/21/2024 . .0 0 0| .
..380237-10-7 | GODADDY INC .. 06/26/2024 . [ ZERO STAGE CAPITAL ... .0 0 0| L (43) ).
..382550-10-1 | GOODYEAR TIRE & RUBR 07/01/2024 . | ZERO STAGE CAPITAL .0 0 0| . (15,410) |. 15,410) |..
..384747-10-1 |GRAIL INC ..ooooverrrini [ . 07/01/2024 . | VARIOUS .....covvvvivennnns .0 .0 . 0 (213,498) |...... (213,498)
..384802-10-4 |GRAINGER W W INC ..ooovvrrriiiiiiiiiiiiiiiiens [ . 09/10/2024 . | VARIOUS .....ovvvvvrrnnnnns .. .0 .0 . 0 .. (3,789) |........ (3,789)
..393222-10-4 | GREEN PLAINS RENEW .......evvnenniiiiiiiiiiiiias [ oo . 08/16/2024 . | ZERO STAGE CAPITAL ..... |....... 27,061.000 |.. .0 .0 . o0 e 555,987 oniiiiiiiiinnnn 0 ol (125,606) |...... (125,606)
..39874R-10-1 | GROCERY OUTLET HLD .....evvvvvvvvvvvnnnnnnnnnnnnnnns [ eeeeens . 06/25/2024 . | ZERO STAGE CAPITAL ..... |........ 5,800.000 |.. .0 .0 . 0 (21,994)
..40412C-10-1 |HCA HOLDINGS INC ......evvvvvvvvmvnnnnnnnnnnnnnnnnnns [ eeeeenn . 06/26/2024 . | VARIOUS ....oovvvvvviiiiiins |oeeeeeees 109.000 .0 .0 . 0
..40416E-10-3 |HCI GROUP INC ..ooooeeeeiiiiiiiiiiiiiieiieieeceeeeens [ . 09/12/2024 . | ZERO STAGE CAPITAL ..... |eeeeeee.s 514.000 |.. .0 .0 . 0
..407497-10-6 |HAMILTON LANE INC ...oooeeeiiienininiii [ . 06/27/2024 . | VARIOUS ....oovvvvvviiiiinns |oeeeens 1,510.000 |.. .0 .0 . 0
..41068X-10-0 | HANNON ARMSTRONG S ......cceeeeeeeeieeeieeeeeeeeeens [ . 07/02/2024 . |VARIOUS ...oovvvvvvviniinnns |oeeeens 7,426.000 |.. .0 .0 . 0
..413160-10-2 | HARMONIC INC ......... 09/13/2024 . | ZERO STAGE CAPITAL 84,027.000 .0 0 0|
..416515-10-4 | HARTFORD FINANCIAL SVCS GRP . 06/26/2024 . [ZERO STAGE CAPITAL ... 802.000 .0 0 0|
..418100-10-3 |HASHICORP INC ........... 07/05/2024 . [ZERO STAGE CAPITAL ... 11,840.000 .0 0 0|
..42225T-10-7 |HEALTH CATALYST IN . . |- 08/08/2024 . [ZERO STAGE CAPITAL ... .6,959.000 K .0 0 0|
..42328H-10-9 |HELIOS TECHNOLOGIES ... . |- 08/06/2024 . |ZERO STAGE CAPITAL ..... | .9,558.000 . K ..433,455 |. .0 0 0| .583,570
..423452-10-1 |HELMERICH & PAYNE COMMON STK ... |...e... . 07/23/2024 . | ZERO STAGE CAPITAL ..... |........ 6,276.000 |.. .... 261,806 |...........227,317 ...0 ] .0 . 0 261,806 |.. . (25,218)
..42704L-10-4 |HERC HLDGS INC ... oo . 09/05/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 690.000 ... 76,699 |.... ...0 ] .0 . 0 ..76,699 |.. .. 16,500 |....
..427866-10-8 | THE HERSHEY COMPANY ........cevvvvviviiiiiiiiininnns [eeeenn . 07/29/2024 . | ZERO STAGE CAPITAL ..... |........ 1,272.000 ...0 ] .0 . 0 .288,458 |.. . (61,901) |....
..42809H-10-7 |HESS CORPORATION ~ COMMON STK .....[....... . 07/03/2024 . | VARIOUS ....oovvvvviiiiinnns foeeeens 6,100.000 |.. ...0 ] .0 . 0 .977,013 |.. . (71,154)
..428291-10-8 |HEXCEL CORP NEW .....cceeeeeiiiiiiiiiiieiieeeeeee [ . 09/10/2024 . | ZERO STAGE CAPITAL ..... |........ 7,639.000 |.. ...0 ] .0 . 0 . (14,919)
..43300A-20-3 |HILTON WRLDWDE HLDGS ........ccevvvrvrrriiereinnnns [eeeeenn . 07/17/2024 . |VARIOUS ...oovvvvvviiiiinins foeeeens 3,980.000 |.. 519,647 |.... ...0 ] .0 . 0 . 362,211 |....
..436440-10-1 |HOLOGIC INC ..... 08/19/2024 . | ZERO STAGE CAPITAL .6,433.000 ..512,678 |. .0 0 0| .512,678 ... (464) |.
..437076-10-2 | HOME DEPOT INC . 09/16/2024 . | ZERO STAGE CAPITAL .2,079.000 .0 0 0| .759,999 (1,519) |.
..438516-10-6 | HONEYWELL INTL INC . 09/18/2024 . 33,790.000 K .0 0 0| ,529,943
..44107P-10-4 |HOST HOTELS & RESRTS 06/26/2024 . | ZERO STAGE CAPITAL .5,532.000 .0 . .0 0 . 0|
..445658-10-7 |HUNT J B TRANS SVCS INC . 07/17/2024 . | ZERO STAGE CAPITAL X .1,250.000 0 .0 .0 0. .0 0|
..448579-10-2 | HYATT HOTELS CORP .......eevvmmmmmmmmnneniiinniinnns [ eeeeenn . 08/05/2024 . | SANFORD BERNST ........... |.occees 40,000.000 |.. .5,216,400 |... (1,430,857) |.. ...0 ] .0 |... (1,430,857) |... 0
..45168D-10-4 | IDEXX LABS CORP .......cevvvrrieieiiiiiiiieeeeeen [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 1,416.000 |.. ..785,951 (90,790) |.. ...0 ] .0 . (90,790) [.... 0 .6,
..452308-10-9 | ILLINOIS TOOL WKS INC ...eevvvvvvvrviiiiiiiiiieeens [ eeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 1,137.000 |.. ...0 ] .0 . 0 e (11,502) |
.. 452327-10-9 | ILLUMINA INC .....ovvmmmninnnnniiiiininininiinininnnns [ eeeeens . 07/09/2024 . | VARIOUS ....ovvvvvvvrriiinns |oeeees 30,000.000 |.. ...0 ] .0 . 0 2,192,782)
..45378A-10-6 | INDEPENDENCE REALTY ......eevvvvvvvmmmmnnnnnnnnnnnns [eeneenn . 07/23/2024 . | ZERO STAGE CAPITAL ..... |.eeeo... 8,821.000 |.. .. ...0 ] .0 . R | PO (21 <ic N R | B AN (199)
..45687V-10-6 | INGERSOLL RAND INC ......cevvvvvveririiiriirrinnenns [ eeeenn . 07/17/2024 . | ZERO STAGE CAPITAL ..... |........ 1,454.000 |....... e 23,898 [l (5,106) |.. ...0 ] 0 e (5,106) |... JURL | FO [P | B PO 24,637
..458140-10-0 | INTEL CORP .| 07/17/2024 . [VARIOUS ....ovvvvvviiiiiiins oo 321,102.000 [..... 11,117,795 [ fornnnee 14,107,705 |.......15,075,000 |... (1,720,772)|.. ...0 ] 0 ] (1,720,772) |... .0 |....... 14,107,705 |.. ... (2,989,910) |... (2,989,910)
..45841N-10-7 | INTERACTIVE BROKERS ... . |. 06/26/2024 . | ZERO STAGE CAPITAL ..... |.eecccoo. 561.000 |.......... 68,99 ...42,602 |............46,507 ...0 ] 20 e (3,905) ... 0 .. 42,602 |.. ...26,3% |.........26,393
..45866F-10-4 | INTER CONTINENTAL EX .. 09/16/2024 . | ZERO STAGE CAPITAL K .7,615.000 . 1,227,118 ..834,498 |. ..834,538 |. .0 0 .(167,908) 0| .834,4%8 . 392,621 392,621
..459200-10-1 | INTERNATIONAL BUSINESS MACHS ... . 09/10/2024 . | VARIQUS ... P PO 8,245.000 |...... 1,662,756 |ovvvveeeeeeiiiinnne Joveennns 1,393,750 |.... 0. .0 . 0. 0 s 1,393,750 |. . 269,007 |....... 259,007
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..46116X-10-1 | INTRA CELLULAR THERA ........eevmmmmmmmmmmnnnnnnnnn [eeeeenn . 06/28/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 3,967.000 |......... 276,268 |.........cccoeeeiees [oennnnnn..285,587 | 284,117 |l (48,529) |.. .0 0 |l (48,529) ... 0 .. 40,680 |....
..461202-10-3 | INTUIT, INC. ..ovvvvrmmnnnnnnnnninnininnninninininnnns [ eeeeens . 09/11/2024 . | ZERO STAGE CAPITAL ..... |.eceeeee. 676.000 |......... 426,182 .0 .0 |......(128,887) |... 0
..46120E-60-2 | INTUITIVE SURGICAL INC ...ovvvvvviiiiiiiiiiiiiieens [ oo . 07/22/2024 . |VARIOUS ....oovvvviviiiiinns oo 12,741.000 . 5,895,661 .0 .0 |......(826,267) |... 0
..46266C-10-5 | 1QVIA HOLDINGS INC .....evvvvvvvvvvnnnnnnnnnnnnnnnns [ eeeeenn . 07/17/2024 .| ZERO STAGE CAPITAL ..... |oeeeeeeees 313.000 ... 73,060 .0 .0 . 0
..464288-27-3 | ISHARES .....coooeviiiiiiiiiiiiii [ . 09/12/2024 . | ZERO STAGE CAPITAL ..... |eeeeo.. 1,143.000 |.......... 75,079 .0 .0 . 0
.. 46432F-83-4 | ISHARES TR ......evvvvvmmmmmmniininiiniininiiiiiiinins [ eeeeens . 08/28/2024 . |EVERCORE .......cevvvvveees |oens 426,000.000 |..... 29,988,672 .0 .0 . 0 .
..465741-10-6 | ITRON INC ...ovvvvrninininiiiniiiiniinininiiininininnns [ eeeenn . 09/04/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 6,062.000 |.........601,491 .0 .0 . w0 |eeee.. 575,264 ..
..46625H-10-0 | JP MORGAN CHASE & CO ....oooeveeeeeeeeeeeeeeeens [ . 06/26/2024 . | VARIOUS ...oovvvvvvrriiinnns |oeeees 9,727.000 |...... 1,915,200 . 1,654,563 .0 .0 |......(307,807) |... 0 e 1,346,756 ..
..478160-10-4 | JOHNSON & JOHNSON ......eevvvvvvvvnvnnnnnnnnnnnnnnnns [ eeeeenn . 09/10/2024 . | VARIOUS ...oovvvvvvviiiiinns |oeeeens 33,335.000 |.. . 2,473,827 .0 0]l (119,434) ... 0
..480200-10-7 | JONES LANG LASALLE INC 09/12/2024 . | ZERO STAGE CAPITAL .1,480.000 ..279,528 |. .0 0 (23,636) 0|
..482480-10-0 | KLA-TENCOR CORP .. 09/16/2024 . | VARIOUS ... .1,174.000 .0 0 0|
..488152-20-8 |KELLY SERVICES INC 06/25/2024 . | ZERO STAGE CAPITAL X .0 0 0|
..489170-10-0 | KENNAMETAL INC ...eevvvvviiirnnnnnrinnennnnnnnnnnnnns [ eeeeenn . 08/05/2024 . | ZERO STAGE CAPITAL ..... |.ocooo.. 1,961.000 |.. .0 .0 . 0
L A9177J-10-2 |KENVUE INC. .ovvnniiiian oo . 07/17/2024 . | ZERO STAGE CAPITAL ..... |........ 6,600.000 |.. .0 .0 . 0
..49338L-10-3 |KEYSIGHT TECHNOLOGIES INC COMMON STK ... |....... . 06/25/2024 . | ZERO STAGE CAPITAL ..... |occoo.. 1,500.000 |.. .0 .0 . 0
..493732-10-1 |KFORCE INC .....evvvvmmmmmniiiiiiiiiiiiniiiiiiiiiiiinn [ eeeees . 06/25/2024 . |VARIOUS ....ovvvvvvviiiiiins |oeeeeens 400.000 .0 .0 . 0
..494368-10-3 |KIMBERLY CLARK CORP ..........eevvmmmmmmmmmnnnnnnnns [eeeeenn . 08/13/2024 . | VARIOUS ... U R 1,636.000 |.. .0 .0 . 0
..501044-10-1 |KROGER CO .....evvvvvmmmmnnnnnnnnnnnnnniininiininnnnnns [ oeeees . 06/26/2024 . | ZERO STAGE CAPITAL ..... |........ 1,832.000 |.. .0 .0 . 0
..501242-10-1 |KULICKE & SOFFA INDS ......ovvvmmmmmmnnnninninnnnns [ eeeeenn . 07/23/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 3,176.000 |.. .0 .0 . 0 .
..501270-10-2 |KURA SUSHI USA INC .... . 09/13/2024 . | ZERO STAGE CAPITAL ..... |........ 3,987.000 |.. .0 .0 . 0 (196,650)
..501575-10-4 |KYMERA THERAPEUTIC . 08/02/2024 . [ZERO STAGE CAPITAL ... 560.000 .0 0 0| (2,988) |.
..501976-10-4 | KYVERNA THERAPEUTICS 08/20/2024 . [ ZERO STAGE CAPITAL ... .8,739.000 .0 0 0| (121,007) |
..50212V-10-0 |LPL FINANCIAL HLDGS 09/16/2024 . [ ZERO STAGE CAPITAL ... 600.000 .0 0 0| . (40,803) |.
..504922-10-5 | LABCORP HOLDINGS INC .. . |- 08/14/2024 . [ZERO STAGE CAPITAL ... .4,976.000 .0 0 0| 44,732 |.
..512807-10-8 | LAM RESEARCH CORP ... . |- 09/16/2024 . | VARIOUS ... K .354.000 .0 0 0| 88,197 |.
..513272-10-4 | LAMB WESTON HLDGS .........coovvveeeeennenennnnnnens [ s . 08/20/2024 . | VARIOUS ... PO R 71,210.000 |.. .0 .0 . 0 ... (1,589,470)
..514952-10-0 | LANDBRIDGE COMPANY L ...eevvvvvvivieviiiiiiiiiiinns [eeeeenn . 07/09/2024 . | ZERO STAGE CAPITAL ..... |...... 10,600.000 |.. .0 .0 . 0
..515098-10-1 |LANDSTAR SYS INC .....vvvvvvvmmmmnnnnnniininnnnnnnnns [ eeeeenn . 07/17/2024 . | ZERO STAGE CAPITAL ..... |........ 1,250.000 |.. .0 .0 . 0
..52466B-10-3 | LEGALZOOM COM INC ....cooeevreeiiiiiiiniii [ . 06/28/2024 . | ZERO STAGE CAPITAL ..... |...... 32,455.000 .0 .0 . 0
..525327-10-2 |LEIDOS HOLDINGS INC ....ccovvvveeeeiineieeeeeeeeeens [ . 06/26/2024 . | VARIOUS ....ovvvvvvviiiiinns |oeeeeeees 414.000 . ...0 ] .0 . 0 . .
..525558-20-1 |LEMAITRE VASCULAR ....coovvvieiiiiiiiiiieiiieeeens [ . 06/25/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeens 400.000 ... 32,680 . L0 . K ...0 ] .0 . 0 ..27,965 |..
..52603A-20-8 | LENDINGCLUB CORP . 07/31/2024 . [ ZERO STAGE CAPITAL ... 13,918.000 .. 152,663 ..128,740 |. J 0 .0 0 0| .128,740
..526057-10-4 | LENNAR CORP ..... 08/13/2024 . [ZERO STAGE CAPITAL ... 846.000 .. 129,318 L1122 . . 126,088 |. (14,966) .0 0 0| 11,122
..531229-77-1 |LIBERTY MEDIA CORP . 08/13/2024 . [ZERO STAGE CAPITAL ... .8,252.000 ..571,087 .. 457,592 |. ..478,451 |. (20,859) .0 0 0| .457,592
..53190C-10-2 |LIFE TIME GROUP HLDG 08/08/2024 . [ ZERO STAGE CAPITAL ... 24,793.000 ..321,163 |. ..228,447 |. (42,689) .0 0 0| .321,163
..532457-10-8 |LILLY (ELI ) & CO ..... 07/22/2024 . X .7,931.000 ..2,848,423 |. 4,371,900 |... (1,849,177) .0 0 0| . 2,848,423
..533900-10-6 |LINCOLN ELECTRIC HOLDINGS .......cvvvvvvvvvvvnnnns [ereeenn . 07/17/2024 . | ZERO STAGE CAPITAL ..... |.ocooo. 1,650.000 |.. 390,914 |.... ...0 ] 0 e 390,914 .. (54,271) (54,271)
..53947R-10-5 |LOAR HOLDINGS INC .....evvvvvvvvrirrrinrininiiinnnns [ eeeeenn . 08/14/2024 . | ZERO STAGE CAPITAL ..... |........ 1,180.000 |.. ...33,040 |.... ...0 ] 0 ..33,040 |.. .54,369 |.........54,369
..530830-10-9 | LOCKHEED MARTIN CORP .......cooevvvrviiiinnnnnnnnns [oennnn . 09/10/2024 . | VARIOUS ....oovvvvvviiiiiins foeeeeens 1,161.000 |.. ..520,677 |.... ...0 ] 0 .520,677 |.. .84,241
..54300N-10-3 | LONGBOARD PHARMACEUT .........ccoovveeieeiennennens [oeeens . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 2,661.000 |.. ...80,525 |.... ...0 ] 0 ..80,525 |.. ........ 10,736
..548661-10-7 |LOWES COS INC ..oooovveeiiiiiiiii [ . 09/10/2024 . | VARIOUS ...oovvvvvvviiiiinns |oeeeens 10,430.000 |.. ..747,2%6 |.... ...0 ] 0 .747,2% |.. ...1,593,264
..55024U-10-9 | LUMEN HOLDINGS INC ......evvvvvvvrrrriirrrnirinnnnns [ oo . 08/29/2024 . | ZERO STAGE CAPITAL ..... |....... 18,698.000 |......... ..959,277 |.... ...0 ] 0 .969,277 |..
..552690-10-9 | MDU RES GROUP INC ... . |- 06/26/2024 . [VARIOUS .....ovvvvvvivininns Joeeeees 1,357.000 |.......... 34,100 ...26,206 |.... ...0 ] 0 ..26,206 |..
..552848-10-3 |MGIC INVT CORP . |- 09/11/2024 . | ZERO STAGE CAPITAL ..... |........ 3,304.000 |.......... 80,386 .. 43,736 |.... ...0 ] 0 ..43,736 |..
..55306N-10-4 | MKS INSTRUMENT INC . 08/13/2024 . | ZERO STAGE CAPITAL ..... | .2,265.000 .. 259,873 ..291,064 |. .0 .0 0| .291,064
..5535630-10-6 | MSC INDL DIRECT INC ... . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 5,875.000 |......... 468,926 574,582 |.ovvvvviiiiiiiinnn 0 e, 0] .0 . .0 . .574,552 |.
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..556269-10-8 |MADDEN STEVEN LTD ..cooovveieiiiiiiiiiiiiiieeeeens [ . 07/26/2024 . | ZERO STAGE CAPITAL ..... |...... 10,788.000 |.. 447,134 |.... .0 .0 . 0
..562750-10-9 | MANHATTAN ASSOCIATES INC .....onnnnnninniiin oo . 07/17/2024 . | ZERO STAGE CAPITAL ..... |........ 2,200.000 |.. 557,128 |.... .0 .0 . 0
..56585A-10-2 | MARATHON PETROLEUM ......evvvvvvvvvnnninninnnnnnnnns [ eeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... ... 480.000 |.. ...83,543 |.... .0 .0 . 0
..570535-10-4 | MARKEL GROUP INC .....oooeveiiiiiiiiiiiiiiiiiiienens [ . 09/10/2024 . | ZERO STAGE CAPITAL ..... eeer....390.000 .. ..615,358 |.... .0 .0 . 0 N
..571748-10-2 | MARSH & MCLENNAN COS .........oooovvvrriinnnnnnnnns [ s . 08/13/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 2,377.000 |.. 375,964 |.... .0 .0 . 0 . 137,260
..571903-20-2 | MARRIOTT INTL INC NEW .....evvvvvvvvmnnnnnnnnnnnnns [ eeeeenn . 08/13/2024 . | VARIOUS ...oovvvvvvviiiinens |oeeeens 3,785.000 |.. 566,759 |.... .0 .0 . 0 . 260,983
..573874-10-4 |MARVELL TECHNOLOGY ......cceeveviviiiiiiiiiiiiiinnns [eeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeereee. 797.000 |.. ...53,724 |.... .0 .0 . 0 ... 677 |....
..574599-10-6 | MASCO CORP .....oevvvrriiiiiiiiiiiiiieieeeeeeeeeeeeens [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |........ 1,228.000 |.. ...65,424 |.... .0 .0 . 0 16,002 |....
..576323-10-9 |MASTEC INC ....eevnnnnns [ eeeen . 09/09/2024 . | ZERO STAGE CAPITAL ..... |eeeeo.. 5,250.000 |.. 397,530 |.... .. .0 .0 . 0 . 137,502
..576360-10-4 | MASTERCARD INC . 07/03/2024 . .1,133.000 ..214,926 |. .. (284,355) .0 0 . (284,355) 0| . 204,389 |.
..57638P-10-4 | MASTERBRAND INC .. 08/30/2024 . 29,344.000 ..225,445 |. ..(210,314) .0 0 .(210,314) 0| . 278,520 |.
..576485-20-5 | MATADOR RESOURCES 08/14/2024 . X .5,365.000 ..325,231 . 18,271 .0 0 . 18,271 0| . (18,670) |.
..57667L-10-7 |MATCH GROUP INC ......eevmmeiiiiiiniiiiiiiiias [ eeeenn . 07/17/2024 .| ZERO STAGE CAPITAL ..... |...... 10,415.000 |.. .0 0 el (29,917) ... 0 L1101 |
..577081-10-2 |MATTEL INC ..oooveeeieeieeeeeeeeeee [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |........ 1,685.000 |.. .0 .0 . 0 ...(6,527) |.........(5,527)
..580135-10-1 |MCDONALD'S CORP ......eevvvvvvverreriiiiiiiiiiinneens [ eeeeenn . 09/10/2024 . | VARIOUS ...covvvvviviiiiinns |oeeees 12,511.000 |.. . 1,334,295 .0 .0 ... (162,384) |... 0 L (57,741) |....... (57,741)
..580589-10-9 | MCGRATH RENTCORP .........evvvvvrvvnnmnnnnnnnnnnnnnns [ oeneens . 09/05/2024 . | ZERO STAGE CAPITAL ..... |........ 1,605.000 |.. ...11,364 .0 0 eeeennn. (1,8%) ... 0 .. (8,518)|........ (8,518)
..581550-10-3 | MCKESSON CORP ........evvvvmmmmmmmnnnnnnnnninnnnnnnnns [ eeeeenn . 06/26/2024 . | VARIOUS ....oovvvvvviiiiiins |oeeeeeens 233.000 |..ooen.n. . 107,874 .0 0 eeeeennl (1,086) |... 0 ...33,793 |[....
..585060-10-9 | MEDPACE HOLDINGS .........ovvvmmmmmmmmmmmnnnnnnnnnnns [eeneen . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 1,069.000 |......... 419,088 ..260,244 .0 ...0 0
..58933Y-10-5 |MERCK & CO INC ..oooeveeeeiiiiieiiiiiiee [ . 08/05/2024 . | VARIOUS ....oovvvvvviiiiinns |oeeeens 56,596.000 |...... 6,712,030 .6,115,913 |... .0 .0 PR | PO Y 1<) 4 [ R | B N 3,680,814 |..... 3,680,814
..59100U-10-8 | PATHWARD FINANCIAL ....ovvvnnnnnnnnniiiinn [ eeeenn . 06/25/2024 . | VARIOUS ... [ SO 500.000 |.......... 27,744 .. .0 .0 . 0 .23 .23
..59156R-10-8 |METLIFE INC .. 08/19/2024 . | VARIOUS 20,154.000 . 1,473,797 ..919,868 |. (25,439) .0 0. (25,439) 0| . 142,421 142,421 |..
..594918-10-4 | MICROSOFT .. 07/17/2024 . | VARIOUS ... 40,657.000 18,502,284 12,716,169 |... (8,635,001) .0 0 ... (8,635,001) 0| .6,912,964 ... 11,589,320 |... 11,589,320 |..
..594972-40-8 | MICROSTRATEGY INC 09/10/2024 . | ZERO STAGE CAPITAL .1,279.000 .0 0. 0| 73,141 . (12,471) |. (12,471) |..
. 60770K-10-7 | MODERNA INC .. . |- 08/13/2024 . [ZERO STAGE CAPITAL ... .2,115.000 .0 0 0| .210,337 . (28,827) |. (28,827) |..
..607828-10-0 |MODINE MAUFACTURING CO . |- 09/20/2024 . [ ZERO STAGE CAPITAL ... .5,816.000 .0 0 0| .546,632 . 122,507 |. 122,507 |..
..60786M-10-5 |MOELIS & COMPANY ...........cooeeeiiinnininnnnnnnnns [ . 09/11/2024 . | ZERO STAGE CAPITAL ..... .0 .0 . 0
..60855R-10-0 |MOLINA HEALTHCARE INC ....oevvvvvvviviiiiiiiiiienns [ eeeenn . 08/06/2024 . | ZERO STAGE CAPITAL ..... .0 .0 . 0
..609207-10-5 | MONDELEX INTL INC NPV A ..ooovvrriiiniiiiiiiniiens [ eeens . 07/11/2024 . | SANFORD BERNST ........... X .0 .0 . 0
..609839-10-5 |MONOLITHIC POWER ........evvvmmmmmmmnnnnnnnnnnnnnnnns [ eeeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.ooeeeeeennn33.000 [ooeeeeeen. 26,942 oeeeiiiiiiiiiiiiiins fevveeeennnnn 2,211 [ 0 e 0. .0 .0 . 0 . ..
..615394-20-2 |MOOG INC =CL A ..eovvvvvriiiiiiiiiiiiieeeeeeeeieeeees [ oo . 09/16/2024 . | ZERO STAGE CAPITAL ..... . beeeeenn.. 163,312 |l (41,231) |.. .0 .0 . (41,231) ]... 0 .189,557 |..
..61550X-10-4 | MOONLAKE IMMUNOTHERA ........evvvvvvvmiiiiiiiiiinns [eeeeenn . 09/12/2024 . | ZERO STAGE CAPITAL ..... |eeeeo.. 5,191.000 238,964 |...........155,142 [....... (37,085) |.. .0 0 e (37,065) [... w0 ... 238,964 ..
..617446-44-8 | MORGAN STANLEY DEAN WITTER&CO . 08/05/2024 . | SANFORD BERNST ..4,528,045 |. .5,595,000 |... (1,066,055) .0 0 ... (1,066,055) 0| . 4,528,945
..61775R-10-5 | MORPHIC HOLDING IN .. 07/17/2024 . [ ZERO STAGE CAPITAL ... ..146,682 |. ..31,142 .0 0 ..31,142 0| .102,482
..61945C-10-3 | MOSAIC CO .......... 06/25/2024 . [ ZERO STAGE CAPITAL ... 15,676.000 ..232,781 (23,815) .0 0 (23,815) 0|
..620076-30-7 |MOTOROLA SOLUTIONS .. 06/26/2024 . [ ZERO STAGE CAPITAL ... .435.000 .0 0 0|
..62878D-10-0 |N-ABLE INC ...... 06/25/2024 . | ZERO STAGE CAPITAL ..... | .1,900.000 .0 0 0|
..629377-50-8 |NRG ENERGY INC ...coovveviiiiiiiiiiiiiiieee [ . 06/25/2024 . | ZERO STAGE CAPITAL ..... |oecoo.. 9,532.000 |.. . .0 .0 . 0
..633707-10-4 | NATIONAL BANK HOLD ... [ oo . 08/05/2024 . | ZERO STAGE CAPITAL ..... |........ 7,811.000 |.. 264,561 |.... .0 .0 . 0
..637417-10-6 |NNN REIT INC ..oovvviiiiiiiiiiiiiiiciicccccceeeceeeees [ e . 07/17/2024 .| ZERO STAGE CAPITAL ..... |...... 11,604.000 |.. 450,234 |.... .0 .0 . 0
..64110D-10-4 | NETAPP INC .....ovvvmmmmmmniniiiiiiiniiiiiiiiiiiiiiins [ eeeeens . 06/26/2024 . | ZERO STAGE CAPITAL ..... ....347.000 |.. .0 .0 . 0
..64110L-10-6 |NETFLIX INC ..ooooiiiiiiiiiiiiiiiiieiecceeeeeeeee [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... ...........362.000 |.. .0 .0 . 0
..651220-10-6 | NEWELL RUBBERMAID INC .......cvvvvvvvvvnvnnnnnnnnns [eeeennn . 08/13/2024 . | ZERO STAGE CAPITAL ..... |...... 41,336.000 |.. .0 .0 . 0
..65158N-10-2 | NEWMARK GROUP INC . |- 06/26/2024 . | ZERO STAGE CAPITAL ..... |...... 42,765.000 |.. 403,188 |.... .0 .0 . 0 .
..65290E-10-1 | NEXTRACKER INC . |- 09/03/2024 . | ZERO STAGE CAPITAL ..... |........ 5,498.000 |.. 260,783 |.... .0 .0 . 0 .. (3,210) |....
..65336K-10-3 | NEXSTAR MEDIA GROUP 09/19/2024 . | ZERO STAGE CAPITAL ..... | .3,380.000 . 616,670 |. ..529,815 |. .0 0 0| . (59,839) |.
..65330F-10-1 |NEXTERA ENERGY INC .... . 09/17/2024 . | ZERO STAGE CAPITAL ..... |........ 1,720.000 |......... 145,532 127,519 |.... ..82,971 .0 . 0. .0 . 127,519 . .. 18,012 |....
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..654106-10-3 |NIKE INC -CL B COMMON STK ... [....... . 06/25/2024 . | VARIOUS ....oovvvvvviiiiinns |oeeens 13,296.000 |...... 1,267,321 .0 .0 . 0 (136,672) |...... (136,672)
..664058-10-0 | NORTHEAST BANK .....coovveeiiieeieeieeeeeeeeee [ . 09/20/2024 . | ZERO STAGE CAPITAL ..... |eceeeeee. 700.000 |.......... 49,401 .0 .0 . 0 .. 1,64
..666807-10-2 | NORTHROP GRUMMAN CORP ........ccovvvvvvviiiiiinnnns [eeeenn . 07/03/2024 . | SANFORD BERNST [ R 1,800.000 |......... 778,377 .0 .0 . 0 703,521
. 668771-10-8 | NORTONLIFELOCK INC .....evvvrvvrvrrireinnriieinnnnns [ eeeenn . 08/28/2024 . JUPR R 7,363.000 |......... 193,723 .0 .0 . 0 . 18,756
..670346-10-5 |NUCOR CORP ......ccoeeviiiiiiiiiiiiiiiiiiieiiiecieeees [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... ....482.000 |.......... 74,491 .0 .0 . 0 e 11,124
..67050N-10-8 | NUTANIX INC ...ovvvvvvrirnnnninnnnnnnnnnnnnnnnnnnnnnns [ oeeees . 06/26/2024 . | ZERO STAGE CAPITAL ..... .eeee...373.000 |.......... 20,503 .0 .0 . 0 PN 1< ) PO o1/}
..67066G-10-4 |NVIDIA CORP ......eevvvvveiriiiiiiiiiiiiiiiieieinienes [ eeeeenn . 09/16/2024 . | VARIOUS ....oovvvviviiiiinns oo 64,856.000 |...... 8,067,573 ........ 1,052,937 .0 .0 UL AU R | N R 2,119,097 |..... 2,119,007
..67103H-10-7 | O'REILLY AUTOMOTIVE .....cooeereeeeeeeeeens [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |eeeeeeee. 868.000 |.. 546,986 |...........824,669 .0 ...0 PO | PO ZLC T < o O | B AN 415,486 |....... 415,486
..674215-20-7 | CHORD ENERGY .......coovveeiieiiiiiiiiiii [ . 09/19/2024 . | VARIOUS ....oovvvvviiiiinins |oeeeens 7,654.600 |.. 1,185,121 ... .0 .0 . 0 eeeennn 1,155,121 .35,309 |.........35,309
..680223-10-4 | OLD REPUBLIC INTL CORP 07/17/2024 . | ZERO STAGE CAPITAL .6,851.000 ..198,850 |. K .0 0 0| .198,850 .20,972 |. 20,972 |..
..681919-10-6 | OMNICOM GROUP INC ... 07/17/2024 . | VARIOUS ... .2,742.000 ..237,210 | .0 0 0| 42,231 42,231 |..
..683344-10-5 | ONTO INNOVATION INC 07/08/2024 . | ZERO STAGE CAPITAL X .2,946.000 ..450,443 |. .0 0. 0| . 369,936 |. 369,936 |..
..68389X-10-5 | ORACLE CORP U (SRR . 08/13/2024 . | VARIOUS ...oovvvvviviiiiiins |oeeees 69,033.000 |.. .6,230,491 .0 .0 ....0 |........6,019,907 [...............0 [.....3,105,978 |..... 3,105,978
..688239-20-1 | OSHKKOSH CORP COMMON STK ... | ...t . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 7,145.000 |.. ..774,589 .0 .0 |...... (163,752) 0
..68902V-10-7 | OTIS WORLDWIDE CORP .....ccooeveeeeeeieiieeieeeeeens [ . 08/13/2024 . |VARIOUS ...oovvvvviviiiiiens |oeees 10,832.000 |.. .0 .0 . 0
..69007J-10-6 | OUTFRONT MEDIA INC .....vvvvvvvvrninnnnnninnnnnnnnns [ eeeenn . 09/11/2024 . | ZERO STAGE CAPITAL ..... |........ 8,595.000 |.. .0 .0 . 0
..69349H-10-7 | PNM RESOURCES INC ....oooevveiiiiiiiniiis [ . 07/03/2024 . | ZERO STAGE CAPITAL ..... |.eeee.. 1,829.000 |.. .0 .0 . 0
..693506-10-7 |PPG INDS INC ...ccovverieeeeiiiiieieieeeeeee [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.eeecoooos 829.000 |.. .0 .0 . 0
..693656-10-0 |PVH CORP .....evvvvvvvrriinnieneieneensnnnssnsnnnnnnnns [ eeeeenn . 06/26/2024 . | VARIOUS ....oovvvvvviiiinens |oeeeens 1,892.000 |.. 173,413 |.... .0 .0 . 0 . .
..69370C-10-0 |PTC INC ..oooeeeeeiiieiiiiiiii [ . 06/25/2024 . | ZERO STAGE CAPITAL ..... |........ 1,500.000 |.. 274,034 |.... L0 .. .0 .0 . 0 .. (8,782)|........ (8,782)
..693718-10-8 |PACCAR INC ... 08/06/2024 . | ZERO STAGE CAPITAL .4,800.000 0| .0 .0 0 0| . (75,163) |. (75,163) |..
..695156-10-9 | PACKAGING CORP AMER 08/13/2024 . [ VARIOUS ... .569.000 . (1,97) .0 0 0| 7,34 7,340 .
..69608A-10-8 | PALANTIR TECH INC ... 08/13/2024 . | ZERO STAGE CAPITAL .3,387.000 .. 959 .0 0 0| 10,165 |. . 10,165 |..
..697435-10-5 |PALO ALTO NETWORKS . . |- 06/26/2024 . [ZERO STAGE CAPITAL ... .328.000 9,721 |. 15,878) .0 0 0| .25,836 |.
..70432V-10-2 | PAYCOM SOFTWARE .. . |- 09/10/2024 . | ZERO STAGE CAPITAL ..... | .1,866.000 ..385,740 |. ..(5,436) .0 0 0| . (77,686) |.
..70438V-10-6 | PAYLOCITY HLDG COR .....evvvvvvvvvvnnnnnnnnnnnnnnnns [eeeeenn . 08/13/2024 . | ZERO STAGE CAPITAL ..... |..c.......d 927.000 |.. .0 .0 . 0 ....6,371 [....
..70450Y-10-3 |PAYPAL INC ....oevnnnniiiis [ eeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeent 729.000 |.. .0 .0 . 0 .. (4,183) [....
..70451X-10-4 | PAYONEER GLOBAL INC ........evvmvmmmmmmnnnnnnnnnnnns [ernennn . 09/10/2024 . | ZERO STAGE CAPITAL ..... |..... 111,695.000 |.. ..581,931 ...0 ] 0 .. 46,747 ... 0
..70509V-10-0 |PEBBLEBROOK HOTEL TR ........evvvmmmmmemmennnnnnnnn [ereeenn . 08/29/2024 . | ZERO STAGE CAPITAL ..... |...... 94,084.000 |.. . 1,503,462 ...0 ] 0 |l (137,579) |... 0
..705573-10-3 | PEGASYSTEMS INC ...ooovvveeeiiiiieeieiee [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... |........ 1,836.000 |.. ...89,707 ...0 ] .0 | 8,104 . 0
..713448-10-8 |PEPSICO INC MTN ...ovvnniiiiiiiiis [ oo . 07/11/2024 . |VARIOUS ...oovvvvvviiiiiiens oo 21,857.000 |.. 3,712,193 |.... ...0 ] .0 |....(2,353,549) |... 0
..71363P-10-6 | PERDOCEO ED CORP . 06/25/2024 . | ZERO STAGE CAPITAL .1,500.000 |.......... 31,184 | |l 26,73 [ 0| .0 0 0|
..71375U-10-1 |PERFICIENT INC .... 07/09/2024 . [ ZERO STAGE CAPITAL ... .3,560.000 ..234,319 |. (22,486) .0 0 0|
..714046-10-9 | PERKINELMER INC 07/16/2024 . | ZERO STAGE CAPITAL 15,058.000 1,645,990 |...... (4056,507) .0 0 0|
..718172-10-9 | PHILIP MORRIS INT'L ... 09/16/2024 . | VARIOUS ... 61,979.000 .5,651,574 |. 493,466 .0 0 0|
..71844V-20-1 |PHILLIPS EDISON & CO 09/04/2024 . | ZERO STAGE CAPITAL X .2,430.000 (11,213) .0 0 0|
..718546-10-4 |PHILLIPS 66 ........umnniiiiiniias [ oo . 08/13/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 4,036.000 |.. ...0 ] .0 . 0
..722304-10-2 |PDD HOLDINGS ......ccoeiieiiiiiiiiiiiiiieeieeeeeeeee [ oo . 06/24/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeernees 75.000 ...0 ] .0 . 0
..733174-70-0 |POPULAR INC .oooeeeieiiiiiiiiieieee [ . 07/29/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 2,549.000 |.. ...0 ] .0 . 0
..739128-10-6 |POWELL INDS INC ...ccooeeiieeiiieieeeeieieeeeee [ . 09/20/2024 . | VARIOUS ...oovvvvvviriiinnns |oeeeens 3,640.000 |.. ...0 ] .0 . 0
.. 74051N-10-2 |PREMIER INC .....evvveviviiinnninneninneennnnnnnnnnnns [ eeeeenn . 09/10/2024 . | ZERO STAGE CAPITAL ..... |...... 29,419.000 |.. .. ...0 ] .0 . 0
..74164F-10-3 |PRIMORIS SVCS CORP ......cccceeiiiinniiinn [eeeens . 07/30/2024 . | ZERO STAGE CAPITAL ..... |....... 18,232.000 |.. ..605,485 |...... (139,648) |.. ...0 ] 0 e (139,648) |... 0
..742718-10-9 |PROCTER & GAMBLE CO ... . |- 07/03/2024 . [VARIOUS ....oovvvvvviiiinnns |oeeees 30,074.000 |.. . 4,407,044 |... (1,678,416) |.. ...0 ] .0 |... (1,678,416) |... PR | PO < Y. R | B RN 2,270,789 |..... 2,270,789
..743312-10-0 | PROGRESS SOFTWARE CORP. . . |- 06/25/2024 . | ZERO STAGE CAPITAL ..... |.eeeeeoo. 900.000 |.. .. ...0 ] .0 . 0 .. (4,075) |........ (4,075)
..743315-10-3 | PROGRESSIVE CORP ... 09/20/2024 . .4,168.000 ..594,592 |......(133,864) .0 0 0| . 361,533 |. 361,533 |..
..744320-10-2 | PRUDENTIAL FINL ..... . 06/26/2024 . ... 627.000 |.. 0. .0 . 0. .0 . ..5,153 |..........5,153
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..745867-10-1 |PULTE HOMES INC ...coooieiiiiiiiiiiiiiiiicieeeeeen [ . 07/10/2024 . | VARIOUS ....oovvvvviiiiinnns foeeeeens 6,851.000 |.. 198,411 |.......... 676,001 |...... (509,767) |..
..T4736K-10-1 | QORVO INC COMMON STK ... | ..o . 06/26/2024 . | ZERO STAGE CAPITAL ..... |........ 3,548.000 |.. 332,103 |...........399,540 [....... (67,438) |..
.. 747525-10-3 | QUALCOMM INC PR PN . 06/26/2024 . | ZERO STAGE CAPITAL ..... |..co.... 1,440.000 |..
..74762E-10-2 | QUANTA SERVICES INC ... B [P . 07/17/2024 . | ZERO STAGE CAPITAL ..... |eeeeeee. 281.000 |.. ..
..750917-10-6 |RAMBUS INC ......eevvmmmmmminniniiiiiniiniiiiiiiiiinns [ eeeeenn . 08/08/2024 . | ZERO STAGE CAPITAL ..... |.cco... 6,584.000 |.. ... 373,464 ... (99,632) |..
..751212-10-1 | RALPH LAUREN CORP .......oovvvvviiiiiiiiiiiiiiinnens [ . 08/23/2024 . |VARIOUS ...oovvvvvvriiiiinns |oeeens 12,520.000 |.. .. 861,746 |........ 1,805,384 |...... (943,638) |..
..754730-10-9 | RAYMOND JAMES FINANCIAL | oooeveeiiiiiiiiiieeeees [ e . 08/19/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 2,471.000 |.. 250,494 |..........241,732 |....... (18,321) |..
..758849-10-3 | REGENCY CENTERS CORP ........cooveeviviiiiiiiiennns [eeeenn . 08/14/2024 . |VARIOUS ...oovvvvvvriiiinnns |oeeees 2,137.000 |.. 128,612 |.... ..
..75886F-10-7 |REGENERON PHARMCTCLS .....coooviiiiiiiiiiiiiiieeees [ . 09/11/2024 . | ZERO STAGE CAPITAL ..... ....221.000 |.. .. 180,670 |.......... 138,770 |....... (20,286) |..
..759351-60-4 | REINSURANCE GROUP AMER IN . 06/26/2024 . [ZERO STAGE CAPITAL ... .144.000 23,296 |. ..(2,344)

..759509-10-2 | RELIANCE STEEL & ALUMINUM .
..75960P-10-4 |REMITLY GLOBAL INC ....
..75970E-10-7 | RENASANT CORP

07/17/2024 . | ZERO STAGE CAPITAL ... 200.000
09/17/2024 . | ZERO STAGE CAPITAL ..... [. 26,930.000
....... . 07/30/2024 . [ZERO STAGE CAPITAL ..... |........4,200.000 |..

.0
49,439)

.(4,512)]....

..761152-10-7 |RESMED INC ..ooveiniiiiiiiiiiiiieieeeeiiieeecees [ eeeeees . 06/26/2024 . [ ZERO STAGE CAPITAL ..... [.ccccen. 131.000 [ooeeeeenn24,433 foeeeiiiiiiins [ 28,946 [ 0 e
..76155X-10-0 | REVOLUTION MEDICIN ..oooreeniiiiiiiiiiieeeeis | e . 07/19/2024 . [ ZERO STAGE CAPITAL ..... |........ 3,117.000 ... 131,782 |oiiiiiiiiiins e, 98,487 |....lll...30,745 |l .33,295 |....
..770323-10-3 |ROBERT HALF INTL INC ..oooiiriiiiiiiiiiiiieeiis | eeeeens . 06/26/2024 . [ZERO STAGE CAPITAL ..... |....... 1,175.000 |.ovnen 74,164 | | 82,804 |l 0 | .. (8,640) [....

..770700-10-2 | ROBINHOOD MARKETS IN ......ccoeeiiiiiiiiiiiiiiies | e . 08/13/2024 . [ ZERO STAGE CAPITAL ..... [....... 15,630.000 |.. . e 199,126 |
..783549-10-8 |RYDER SYS INC ...ooeviiiiiiiiiiiiiiiiieiciiiines [ eeeeens . 07/17/2024 . [ZERO STAGE CAPITAL ..... |........ 1,000.000 |.. 114,399 | 0 e
..78400V-10-4 | S8P GLOBAL INC ....eoveeeniiiiiieiiiiiiieeeeiiis [ e . 07/03/2024 . [ SANFORD BERNST ........... |-....... 1,500.000 |.. 543,731

..78410G-10-4 | SBA COMMUNICATIONS ...ovvvvvviieeeiiiiiiieeeiiiis | eeeens . 09/10/2024 . [ZERO STAGE CAPITAL ..... |........ 2,187.000 |.. 444,718 |....

..248,697 |. ..(2,463)

..78463\1-10-7 | SPS COMM INC ... 08/20/2024 . | ZERO STAGE CAPITAL ... .1,283.000

..78467J-10-0 | SS&C TECH HLDGS .. 07/17/2024 . | ZERO STAGE CAPITAL 600.000 .0 .0
..79466L-30-2 | SALESFORCE COM INC . 07/03/2024 . | VARIOUS ... .5,786.000 . ..877,835 |. . (425,018)
..806857-10-8 | SCHLUMBERGER LTD . - |- 08/13/2024 . [ VARIOUS 16,163.000 .. 757,779 .0 .0
..808513-10-5 | THE CHARLES SCHWAB . . |- 09/10/2024 . [ ZERO STAGE CAPITAL 10,594.000 ..675,364 ..249,262 |. . (5,889)

..808625-10-7 | SCIENCE APLCTNS INTL ..

....... . 07/17/2024 . [VARIOUS .........ccvveeeens foee..1,823.000 [......... 222,060 244,833 |....

..811543-10-7 | SEABOARD CORP .....ceevviiiiieeiiiieeeeeiiiieeee [ e . 07/17/2024 . [ZERO STAGE CAPITAL ..... |oeceeennnes 38.000 |......... 119,701 121,673 |....
..816851-10-9 | SEMPRA ENERGY .......ccoviiiiiiiiiiiiiiiiniiiiins [ eeeeens . 08/13/2024 . [ZERO STAGE CAPITAL ..... |........ 6,119.000 |......... 480,181 428,204 |....
..81762P-10-2 | SERVICENOW INC ..oooeenniiiiiiiiiiicceiieee | e . 07/03/2024 . . 1,646,351 ,583,588 |....

....... . 07/26/2024 . [ ZERO STAGE CAPITAL ..... |[........4,504.000 |..

..819047-10-1 | SHAKE SHACK INC ..
B PP . 09/10/2024 . [ ZERO STAGE CAPITAL ..... [.......... 990.000 |..

..824348-10-6 | SHERWIN WILLIAMS CO ...

..(7,593) 6,646 |.

.. 102,385

..82452J-10-9 | SHIFT4 PMTS INC ..... 09/19/2024 . | ZERO STAGE CAPITAL ... .1,390.000 .
..824891-10-7 | SHOALS TECHNOLOGIES ... 08/22/2024 . | ZERO STAGE CAPITAL ... 19,943.000 .. 105,884 .0 . (41,182) |
..826919-10-2 | SILICON LABORATORIES INC 09/19/2024 . | ZERO STAGE CAPITAL ... 300.000 34,327 . 11,563 .(16,916) |
..82836G-10-2 | SILVERBOW RESOURCES ... 07/31/2024 . | VARIOUS ... .8,301.000 .. 207,931 . 51,728

..828806-10-9 | SIMON PROPERTY GROUP 08/13/2024 . | VARIOUS ... E .1,701.000 .. 254,371 (62,337)

..830566-10-5 | SKECHERS U S A INC .... RO R . 06/26/2024 . [ ZERO STAGE CAPITAL ..... [.......... 651.000 |.......... 46,701 |ooooeeiiiiiiiiiiss [ 36,897 | 0 [ 0 f.

..830830-10-5 | SKYLINE CORP B e . 09/19/2024 . [ZERO STAGE CAPITAL ..... |........ 5,170.000 |......... 429,231 |....ccoooniiiinins [onnnnn...382,785 |......... 134,708 |........ (8,022) |.. ... (8,022) ...

..83088M-10-2 | SKYWORKS SOLUTIONS INC ......ooveeeiiiiiiiaeeiis | eeees . 09/10/2024 . [ZERO STAGE CAPITAL ..... |........ 4,642.000 |.........464,863 |............coooees [ono...... 481,065 [...........208,764 |...... (28,326) |.. .. (28,326) |...

..831865-20-9 | SMITH A 0 oo [ s . 06/26/2024 . [ZERO STAGE CAPITAL ..... |....... 1,055.000 |..
..83200N-10-3 | SMARTSHEET INC . [N . 08/13/2024 . [ ZERO STAGE CAPITAL ..... |........ 2,811.000 |..
..83207R-10-7 | SMITH DOUGLAS HOMES ... [ OO . 09/19/2024 . [ZERO STAGE CAPITAL ..... |........ 2,374.000 |..
..833445-10-9 | SNOWFLAKE INC . |- 06/26/2024 . [ZERO STAGE CAPITAL ..... |.......... 189.000 |..

..835495-10-2 | SONOCO PRODUCTS CO COMMON STK ..... . (17,493) |....
..84265V-10-5 | SOUTHERN COPPER CORP ..

..844895-10-2 | SOUTHWEST GAS CORP ..

- |- 07/17/2024 . [ZERO STAGE CAPITAL ..... |........ 4,917.000 |..
06/26/2024 . | ZERO STAGE CAPITAL R .355.000
. 08/16/2024 . [ VARIOUS ... I SO 2,743.000 |..
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..85225A-10-7 | SQUARESPACE ......coevviiiiiiiiiiiiiiiieeeeeeeeee [ . 09/19/2024 . | ZERO STAGE CAPITAL ..... |...... 52,172.000 |.......2,398,834 |........cccoounnns fornnnnn. 1,978,435 [...........706,214 |....... (10,042) |.. .0 .0 |eeeel. (10,042) |... 0
..85254J-10-2 | STAG INDL INC ...ovvvvvrrriiiiriininirnninniineiennes [ eeeeens . 09/05/2024 . | ZERO STAGE CAPITAL ..... |........ 2,290.000 |.. .0 20 el (14,061) |... 0
..858119-10-0 | STEEL DYNAMICS INC ....eevnneniiiiniiiiniiiiiiiinins [ oo . 08/13/2024 . | ZERO STAGE CAPITAL ..... |occo... 2,887.000 |.. .0 0 el (34,220) ... 0
..85914M-10-7 | STEPSTONE GROUP INC .....ccoeeeieeieiieieeieeeeeee [ . 06/24/2024 . |VARIOUS ...coovvvvvriiiinnns |oeeeens 2,199.000 |.. .0 0 e (9,311) 0
..860630-10-2 |STIFEL FINL CORP .....oooevviiiiiiiiniiiiis [ . 09/03/2024 . | VARIOUS ....oovvvvviviiinnns |oeeeeens 4,350.000 |.. .0 0 el (24,169) ... 0 .
..863667-10-1 | STRYKER CORP .......ooovvveriiiiiiini [ . 09/16/2024 . | ZERO STAGE CAPITAL ..... |........ 1,583.000 |.. .0 0 el (33,770 ... 0 ..84,425
..866142-40-9 | SUMMIT MIDSTREAM HLD .....ovvvvvmmmmnniniiiniiiinns [ eeeenn . 08/01/2024 . | CORPORATE REORG .......... |....... 18,021.000 |.. .0 .0 . (27,304) |... 0 390,247
..86771W-10-5 |SUNRUN INC .....ooooeerernri [ . 08/06/2024 . | ZERO STAGE CAPITAL ..... |........ 8,763.000 |.. .0 .0 . 0 veeee..(5,248)
..86800U-10-4 | SUPER MICRO COMPUTER ..........evvmmmmmmmmmmnnnnnnns [eeeeenn . 06/28/2024 . | ZERO STAGE CAPITAL ..... |.eco... 2,467.000 |.. .0 .0 . 0 .. 1,862,878
..870430-10-8 | SWEETGREEN INC . 09/13/2024 . [ZERO STAGE CAPITAL ... .1,280.000 .0 0 0|
..87157D-10-9 | SYNAPTICS INC .. 09/11/2024 . [ZERO STAGE CAPITAL ... .5,310.000 (76,951) .0 0 0|
. 871607-10-7 | SYNOPSYS, INC. . 06/26/2024 . | ZERO STAGE CAPITAL ..... | ..69.000 (15,411) .0 0 0|
..87161C-50-1 | SYNOVUS FINL CORP ...ooovvvvvviiiiiiiiiiiiiiieieeees [ . 09/17/2024 . | ZERO STAGE CAPITAL ..... |.oecoo.. 2,016.000 |.. .0 .0 . 0
..87162-10-0 | TD SYNNEX CORPORATIO ..ovvveeeieiiiiiiiiieiieeees oo . 07/17/2024 . |VARIOUS ...oovvvvviiiiiinnns e 4,500.000 |.. .0 .0 . 0
..871820-10-7 |SYSCO CORP ...oooveeeeiiiiiiiiiiiiii [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 1,032.000 |.. .0 .0 . 0
..872540-10-9 | TJX COMPANIES INC .......vvvvvmmmmnnnnniniiiniiininn [eeeeenn . 09/18/2024 . | VARIOUS ... PO RS 15,769.000 0 0 e (244,032) |... 0
..872590-10-4 | T-MOBILE US INC ..eovvvvvviiiiiiiiiiiiiiiiiiciceeeens [ oo . 08/13/2024 . | VARIOUS ... P R 8,339.000 .0 0 e (503,812) |.... 0 .
..875465-10-6 | TANGER FACTORY OQUTLET CTR ......cceeeieeieeeeeeass [ oo . 07/02/2024 . | ZERO STAGE CAPITAL ..... |....... 13,822.000 |.. .0 0 e (113,674) ... 0 290,373 |o.uvenns
..87612E-10-6 | TARGET CORP ......eevvvvvvemmnnnnrnnnnnnnnnnnnnnnnnnns [ eeeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeen. 367.000 |.. .0 .0 . 0 .(5,474) |.........(5,474)
..87918A-10-5 | TELADOC HEALTH ......ovvvvviiriiiiiiiiirieineeennenns [ oo . 07/17/2024 .| ZERO STAGE CAPITAL ..... |...... 22,230.000 |.. .0 .0 . 0 (151,548) |...... (151,548)
..88025U-10-9 | 10X GENOMICS INC . 06/26/2024 . [ ZERO STAGE CAPITAL ... .1,404.000 L0 .0 .0 0 . 0| . (15,964) |. (15,964) |..
..88033G-40-7 | TENET HEALTHCARE . 08/13/2024 . | ZERO STAGE CAPITAL .1,669.000 0 .0 .0 0. .0 0| 22,914 |. 22,914 |..
..88160R-10-1 |TESLA INC ....... 09/10/2024 . .2,687,808 |... (1,355,370) .0 0 ... (1,355,370) 0| .1,332,438 . 979,953 |. 979,953 |..
..882508-10-4 | TEXAS INSTRS INC . . |- 09/16/2024 . | ZERO STAGE CAPITAL .. 197,826 ..205,9%1 0 .0 .0 0. .0 0| .205,961 (8,134) |. . (8,134) ..
..883556-10-2 | THERMO ELECTRON CORP . |- 09/12/2024 . | VARIOUS K 22,180,894 .10,528, 101 19,603,136 |... (9,127,406) .0 0 ... (9,127,406) 0| 10,528,101 11,652,793 |... 11,652,793 |..
..88579Y=10-1 | 3M COMPANY ......vvvvrimniiiiiiiiiiiiiiiiiiiiiiiiiiins [ eeeeens . 09/10/2024 . | ZERO STAGE CAPITAL ..... |........ 4,596.000 |[......... 569,934 [.....cccoiiiiiiiiins fornnnnnnns 365,061 ... .0 ...0 v 355,051 [niiiiiiiinnnnn 0 fonnnll 214,883 .l 214,883
..89055F-10-3 | TOPBUILD CORP ... [ . 08/13/2024 . | ZERO STAGE CAPITAL ..... ....424.000 |......... 159,486 ... 166,198 |.... L0 . .0 .0 . 0 . (6,713)
..892672-10-6 | TRADEWEB MARKETS | ... JU [P . 06/26/2024 . | ZERO STAGE CAPITAL ..... veeeeen. 750.000 |.......... 79,475 0 e .0 .0 . 0 .
..89400J-10-7 | TRANSUNION ...coovvviiiiiiiiiiiiiiiiieiiicccieeeeeeens [ . 09/05/2024 . | VARIOUS ....oovvvvvviiiiinns |oeeees 23,246.000 |.. . 1,593,454 .0 .0 . 0
..89417E-10-9 | THE TRAVELERS C0S INC COMMON STK ... | ...t . 09/20/2024 . | ZERO STAGE CAPITAL ..... |........ 1,558.000 |.. ..123,628 .0 .0 . 0
..89531P-10-5 | TREX COMPANY INC ...coooviiiiiiiiiiiiiiiiiiiieeeeees [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeees 583.000 |.. L0 . .0 .0 . 0
..896818-10-1 | TRIUMPH GROUP INC ... 09/09/2024 . [ ZERO STAGE CAPITAL ... .5,582.000 0 .0 0 0| .
..898320-10-9 | TRUIST FINANCIAL COR 07/25/2024 . | ZERO STAGE CAPITAL 91,203.000 .3,367,215 |. .0 0 0| . 2,999,192
..902681-10-5 |UGI CORP NEW ... 06/26/2024 . .2,113.000 .0 0 0| ..52,780
..902973-30-4 | US BANCORP DEL . 09/10/2024 . | ZERO STAGE CAPITAL 25,089.000 .0 0 0| . 1,226,791
..903537-10-0 | UBER TECHNOLOGIES 06/26/2024 . | ZERO STAGE CAPITAL ..... | ... 803.000 .0 0 0| . (5,064) |..
..90364P-10-5 |UIPATH INC .....ovvvmmmiiiiiiiiiiiiiiiiiiiiiiiiiiianes [ eeeeenn . 07/17/2024 .| ZERO STAGE CAPITAL ..... |...... 15,000.000 |.. .0 .0 . 0 (101,688)
..90385V-10-7 |ULTRA CLEAN HLDGS ......ccoeeiiiiiiiiiiiiin oo . 08/14/2024 . | ZERO STAGE CAPITAL ..... |....... 10,947.000 |.. .0 .0 . 0
..00400D-10-8 | ULTRAGENYX PHARMAC .......eeeeimmniniiiiiiiiiiiinas [ oo . 09/03/2024 . | ZERO STAGE CAPITAL ..... |oeeo.. 1,398.000 |.. .0 .0 . 0
..904311-10-7 |UNDER ARMOUR INC .....cevvviriiiiiiiiiiiiiiiiieeeeens [ oo . 08/13/2024 . | ZERO STAGE CAPITAL ..... |....... 19,392.000 |.. .0 .0 . 0
..907818-10-8 |UNION PAC CORP .....evvvvvviiieiiieiiiiiiiiiiniiiinns [ eeeeenn . 08/06/2024 . | VARIOUS .....ovvvvvviiiinnns |oeeeens 6,143.000 |.. .0 .0 . 0
..911312-10-6 | UNITED PARCEL SERVICE .........covvveeeieeeeeeeeens [ . 06/26/2024 . | ZERO STAGE CAPITAL ..... ... 879.000 |.. .0 .0 . 0
..911363-10-9 | UNITED RENTALS INC . |- 08/13/2024 . [ZERO STAGE CAPITAL ..... ..o.......435.000 |.. 286,183 |.... .0 .0 . 0
..912008-10-9 |US FOODS HOLDING CORP ... . |. 07/03/2024 . | SANFORD BERNST R R 11,300.000 |.. 568,631 |.... .0 .0 . 0
..91324P-10-2 | UNITEDHEALTH GROUP INC 06/25/2024 . 837.000 ..253,903 |. ..349,576 |. .0 0 0|
..913903-10-0 | UNIVERSAL HLTH SVCS INC ... . 06/26/2024 . ....348.000 |.. ...62,505 |.... 0. .0 . 0. .0 .
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..91520Y-10-6 | UNUMPROVIDENT CORP .......eeevennnninniiinns [eeeenn . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 1,286.000 |.. .0 0 el (802) ...
..920253-10-1 | VALMONT INDS INC ..coooveeeeiiiiiiiiiiiiiiieiieeeens oo . 06/25/2024 . | ZERO STAGE CAPITAL ..... |........ 1,407.000 |.. .0 0 el (2,868) ...
.. 922042-74-2 | VANGUARD INTL ..eevvvviiiiiiiiriiniiiennceceeseiieens [ eeeeenn . 09/20/2024 . | ZERO STAGE CAPITAL ..... |...... 29,903.000 |.. .0 .0 .
.. 92243G-10-8 | VAXCYTE INC .oooeeeeiiiieeieeeeeeeeeeeeeeeee [ . 09/16/2024 . | ZERO STAGE CAPITAL ..... |........ 2,983.000 |.. .0 .0 .
..92337F-10-7 |VERACYTE INC ...ovvvvriiininiiniiiiiniiiiiiiinininnnns [ eeeenn . 08/07/2024 . | ZERO STAGE CAPITAL ..... |.ocooo.. 5,568.000 |.. .0 .0 .
..92338C-10-3 | VERALTO CORPORATION ......coevvereieninieeneeeeeenns [ oo . 07/17/2024 . |VARIOUS ..oovvvvvvriiiiinns |oeeens 19,560.000 |.. 732,847 |.... .0 .0 .
..92343V-10-4 | VERIZON COMMUNICATIONS ........eeummmmmnnnnnninnnns [ eeeenn . 07/03/2024 . |VARIOUS ....oovvvvvviiiiinns |oeeens 21,469.000 |.. 811,919 |........... .0 .0 .
..92511U-10-2 | VERRA MOBILITY CORP JU . 09/13/2024 . | ZERO STAGE CAPITAL ..... |...... 12,015.000 |.. 241,223 |...........276,705 .0 .0 .
..92532F-10-0 | VERTEX PHARMACEUTICALS INC ~ COMMON STK .... |....... . 09/11/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 3,211.000 |.. 01,261,359 |...... (383,645) |.. .0 .0 .
..92537N-10-8 | VERTIV HOLDINGS LLC ... 06/26/2024 . ...26,368 |. . (6,506) .0 0
..925550-10-5 | VIAVI SOLUTIONS IN . 07/11/2024 . ..782,640 |. 2,460 .0 0
..92556H-20-6 | VIACOMCBS INC ..... 06/25/2024 . ... 22,363.000 ...t 221,816 | 282,420 i e 0 .0 0
..927630-10-3 | VIPSHOP HLDGS LTD ...cevvvvvvvvveieeeniiieieninnnnns [ eeeeenn . 08/06/2024 . | ZERO STAGE CAPITAL ..... |.occo... 4,561.000 |[.......... 63,813 [...cccooiiiiiiiiiss [oeinnnnnnn 69,339 |...........81,003 |....... (11,664) |.. .0 .0 .
..92826C-83-9 |VISA INC .oooveeeiiiiiiiiiii [ . 09/10/2024 . | VARIOUS ...oovvvvivviiiiinns |oeeens 14,404.000 |.......3,928,910 [.......ccceeeiiiiees [-nnnnn. 3,638,110 |........ 1,849,526 |...... (253,184) |.. .0 .0 .
..928470-10-3 | VITAL FARMS INC ....evvvveverininiinnnnnnenninnnnnnns [ eeeeenn . 07/26/2024 . | ZERO STAGE CAPITAL ..... |oeoo... 2,088.000 |.. .0 .0 . (18,844)
..92852X-10-3 | VITESSE ENERGY INC ...ccoeeeeiieeeiiiiiieeeeeeeeee [ . 06/25/2024 . |VARIOUS ....ovvvvvvviiiiiins |oeeeeens 700.000 .0 .0 . 41
..92039U-10-6 | WEC ENERGY GROUP INC ....ooovvvvvvriiiiiiiiiiiieens [ . 09/10/2024 . | ZERO STAGE CAPITAL ..... |.eeoco.. 9,187.000 |.. .. .0 .0 . . 40,001
..931142-10-3 | WAL-MART STORES INC .......eevvmvmmmmmmmmnmnnnnnnnns [eeneenn . 08/13/2024 . PO RS 39,440.000 |.......2,699,354 [........coevvernnnnn fornnnnnn 1,912,405 [........ 2,072,572 |...... (160,167) |.. .0 0 e (160, 167) |... . e 00000, 786,049 )l 786,949
..949746-10-1 |WELLS FARGO & CO NEW ... [ eeeenn . 07/03/2024 . | SANFORD BERNST R R 10,900.000 |.........641,542 ...l |l 239,184 |...........536,498 |...... (297,314) |.. .0 0 e (297,314) |... ....239,184 |0 |l 402,357 .. 402,357
..957638-10-9 | WESTERN ALLIANCE BCP .......evvvvvvmmmnnnnnnnnnnnns [erneenn . 09/09/2024 . | VARIOUS ...oovvvvvvrrriiinns |oeeees 24,748.000 |...... 1,891,236 476 |...........687,242 |...... (428,244) |.. .0 0 e (428,244) |... ,375,476 [..vvvvvvvnnnnnn0 ..., 515,760 |....... 515,760
..974155-10-3 | WINGSTOP INC . 08/16/2024 . | ZERO STAGE CAPITAL .2,641.000 ..986,019 ..613,227 |. .. (148,057) .0 0 .(148,057)
..98138H-10-1 | WORKDAY INC .. 06/25/2024 . | ZERO STAGE CAPITAL .3,000.000 ..653,171 ..884,225 |. .0 0
..08389B-10-0 | XCEL ENERGY INC 08/13/2024 . 17,927.000 . 1,011,484 ..1,008,073 |. .0 0
..98956P-10-2 | ZIMMER HOLDINGS INC. . |- 06/26/2024 . | ZERO STAGE CAPITAL 329.000 35,564 35,511 |. .0 0
. 000000-00-0 | COSTAMARE COMMON STK . . |- 07/23/2024 . | VARIOUS K .. 519,025 ..504,528 |. .0 0
. 000000-00-0 | OCEANPAL INC ...cevvviviiriiiiiiiiiiiiiiiiieeeieeeeens [ oo . 07/09/2024 . | ZERO STAGE CAPITAL ..... |........ 1,903.000 |.....cennnn 3,629 .0 .0 .
. 000000-00-0 | ARCELORMITTAL ...evvvvvvnmmnnmnnnnnnnnnninnnnnnnnnnns [ eeeeens . 07/12/2024 . | ZERO STAGE CAPITAL ..... |.oceoo.. 1,472.000 |.......... 34,016 .0 .0 .
..G0585R-10-6 | ASSURED GUARANTY LTD ...oovvvvviiiiiiiiiiiiiiieeens oo . 09/12/2024 . | ZERO STAGE CAPITAL ..... |........ 1,431.000 |......... 110,249 .0 .0 .
..625457-10-5 | CREDO TECHNOLOGY GROUP HOLDI .........ccevvvveenn [ereeenn . 07/08/2024 . | ZERO STAGE CAPITAL ..... |.occo... 2,876.000 |.......... 91,892 .0 .0 .
..G3323L-10-0 |FABRINET ..eevvvvviiiiiiiiiiiiiiiieieeceeeeeeeeeeeeeens [ oo . 09/03/2024 . | ZERO STAGE CAPITAL ..... |...... 11,609.000 |...... 2,791,156 .0 .0 .
..G3421J-10-6 | FERGUSON PLC ..o [ . 08/01/2024 . | VARIOUS ... N R 10,243.000 |...... 2,272,017 .. .0 .0 .
..G3934V-10-9 | GENIUS SPORTS .. 08/21/2024 . | VARIOUS ... 27,414.000 . (3,817) .0 0
..G4474Y-21-4 | JANUS HENDERSON PLC 08/13/2024 . | ZERO STAGE CAPITAL 25,179.000 .. 470 .0 0 .. 470
..654950-10-3 |LINDE PLC ....... 07/03/2024 . .2,626.000 1,078,524 |...... (355,888) .0 0 . (355,888)
..G87264-10-0 | TECNOGLASS INC . 09/17/2024 . .1,972.000 L0 .0 .0 0 .0
..Y41053-10-2 | INTERNATIONAL SEAWAY 07/11/2024 . X 19,910.000 . ..906,507 |......(141,716) .0 0 .(141,716)
..00208D-40-8 | ARC RESOURCES LTD A..... . 09/17/2024 . | ZERO STAGE CAPITAL ..... |.oecoo.. 7,320.000 |.. ...0 ] .0 .
..097751-86-1 |BOMBARDIER INC ....ceovvveiiieeeiieieeeeeeee [ . 07/02/2024 . | ZERO STAGE CAPITAL ..... |........ 1,350.000 |.. ...0 ] .0 .
..11284V-10-5 |BROOKFIELD RENEWABLE .......cccooiiiiiiiiins [ eeeenn . 08/02/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeee. 775.000 ...0 ] .0 .
.. 13321L-10-8 | CAMECO CORP .....ceeveveieieeieeeieeeeeeeeeeeeeeeeee [ . 06/24/2024 . | ZERO STAGE CAPITAL ..... |........ 3,470.000 ...0 ] .0 .
..151010-20-7 | CELESTICA INC COMMON STK ... |.......|. 08/13/2024 . [ZERO STAGE CAPITAL ..... [eeeeeeee. 249.000 . ...0 ] .0 .
..25609L-10-5 |DOCEBO INC ... |- 08/08/2024 . [ZERO STAGE CAPITAL ..... [e.eeven. 873.000 |.......... 34,577 ...0 ] 0 0 i 0 [ 45,906 [0 | (11,328) )
..20250N-10-5 | ENBRIDGE INC ... .... |- 07/10/2024 . |ZERO STAGE CAPITAL ..... |...... 48,837.000 |...... 1,737,717 ...0 ] .0 .
..202766-10-2 | ENERPLUS CORP .. . |- 06/04/2024 . [ VARIOUS PR R 63,522.000 |.......1,096,339 ...0 ] .0 .
..493271-10-0 |KEYERA CORP 07/12/2024 . [PRIOR YEAR INCOME 0.000 .0 0 K
..550021-10-9 | LULULEMON ATHLETICA INC COMMON STK ... . 06/26/2024 . | ZERO STAGE CAPITAL ..... ....152.000 |.. .0 . 0. . (25,653)
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..670720-10-4 |NUVISTA ENERGY LTD ..ooooveiiiiiiiiiiiiiiiiieeeeeens [ oo . 09/09/2024 . | ZERO STAGE CAPITAL ..... |..... 114,038.000 |...... 1,003,441 0. 0 .. 17,587 |....
..67079A-10-2 |NUVEI CORP [ . 07/19/2024 . | ZERO STAGE CAPITAL ..... |........ 9,059.000 |.. 0. 0 ...T4.547 |....
..674482-20-3 | 0BSIDIAN ENERGY B [ . 09/12/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 5,953.000 |.. 0. 0 .. (9,376) |....
..706327-10-3 |PEMBINA PIPELINE .... A . 09/19/2024 . | ZERO STAGE CAPITAL ..... |........ 3,181.000 |.. 0. 0
..74167P-10-8 | COTT CORP ... A . 07/01/2024 . | ZERO STAGE CAPITAL ..... |.oeco... 5,807.000 |.. ...87,3% 0
..749350-10-7 |RB GLOBAL .... A..... . 09/20/2024 . | ZERO STAGE CAPITAL ..... |...... 14,571.000 |.. 1,101,488 0
. 000000-00-0 | ARC RESOURCES LTD ...ccevvvvvviiiiiiiiiiiiiiieieeees [ eeeenn . 07/12/2024 . |PRIOR YEAR INCOME ....... |.ecoeeereens 0.000 |.. L0 . 0
..0076CA-10-4 | AEGON LTD D..... . 09/20/2024 . 0 e .. 0 .207,151 |.. . (20,109) |....... (20,109)
..05541J-10-3 |BB SEGURIDADE PARTIC .. . 08/28/2024 . ..456,710 |...... (221,457) |.. 0 .235,253 |.. .192,621 |....... 192,621
..06738E-20-4 | BARCLAYS PLC ... . 07/05/2024 . | ZERO STAGE CAPITAL ..463,711 |. ..465,180 |. . (1,469) 0| 463,711 .204,847 |.
. 000000-00-0 |BP PLC .. . 07/12/2024 . | PRIOR YEAR INCOME .. L0 | 0| .0
. 000000-00-0 |BABCOCK INTL ... . 09/10/2024 . | ZERO STAGE CAPITAL X ..130,123 | 0| .130,123
..110448-10-7 |BRITISH AMER TOB PLC .. . 06/28/2024 . |VARIOUS ....oovvvvvviiiiinns |oeeees 21,120.000 |......... 645,123 |.... . 0 .7,
..204448-10-4 | COMPANIA DE MINAS BU . 09/10/2024 . | ZERO STAGE CAPITAL ..... |........ 3,609.000 |.......... 42, . L | 0 . (15,556) |....
. 000000-00-0 |CHECK POINT SOFTWARE TECHNOL ... oo [D..... . 07/09/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 1,575.000 |......... 267, ..281, oo 240,644 |l 0 ...35,651 |....
..226718-10-4 |CRITEO S.A ... U ) R . 09/20/2024 . | ZERO STAGE CAPITAL ..... |...... 19,583.000 |.. 0 . 156,292 |....
. 000000-00-0 |COLBUN S.A. .. ... |B..... . 08/23/2024 . |PRIOR YEAR INCOME ....... |.coeeeeeenns 0.000 |.. 0
. 000000-00-0 | GOLAR LNG COMMON STK ........ccevvvvvvvrvinnrnnnnns D..... . 08/15/2024 . | ZERO STAGE CAPITAL ..... |........ 3,303.000 |.. 0 e
. 000000-00-0 | TOWER SEMICONDUCTOR LTD COMMON STK ... D..... . 07/18/2024 . | ZERO STAGE CAPITAL ..... |.ocoo... 1,694.000 |......... . .. 0 e
. 000000-00-0 | BOUYGUES ... . 07/18/2024 . | ZERO STAGE CAPITAL ..... |....... 39,006.000 |...... 1,357, UV U eeeeen. 1,456,454 | (59,637) |.. .. (59,637) |....... (49,572) |....
. 000000-00-0 |BUDIMEX .... . 07/10/2024 .| ZERO STAGE CAPITAL ... .8,108.000 .. (575,046) . (575,046) . (53,029) |.

. 000000-00-0 |DANIELI & C ..
..438128-30-8 | HONDA MOTOR CO .
. 000000-00-0 |KBC GROEP NV .
..45258D-10-5 | IMMUNOCORE HLDGS P ..
. 000000-00-0 | DANSKE BANK A/S
. 000000-00-0 | ROCKWOOL A/S
. 000000-00-0 | SKAND ENSKILDA BKN ...
. 000000-00-0 | TRELLEBORG AB ..
. 000000-00-0 |ALLIANZ SE
. 000000-00-0 | BK HANDLOWY W WARS .
. 000000-00-0 | AIXTRON SE .........
. 000000-00-0 | DEUTSCHE BANK AG .
. 000000-00-0 |BUZZI UNICEM SPA .
. 000000-00-0 | MYTILINEOS ...

. 07/11/2024 . [ ZERO STAGE CAPITAL ...
. 09/17/2024 . [ ZERO STAGE CAPITAL ...
. 08/30/2024 . [ ZERO STAGE CAPITAL ... .7,931.000
. 07/19/2024 . [ ZERO STAGE CAPITAL ..... | ... 696.000
. 07/26/2024 . [ ZERO STAGE CAPITAL ..... |..... 112,675.000 |..
... |B..... . 07/01/2024 . [ZERO STAGE CAPITAL ..... [.......... 110.000 |..

. [Boos . 08/14/2024 . [ ZERO STAGE CAPITAL ..... [....... 32,184.000 |..
B..... . 06/27/2024 . [ ZERO STAGE CAPITAL ..... ....936.000 |..
B..... . 07/23/2024 . [ ZERO STAGE CAPITAL ..... oeenneen. 128,000 ..
. 08/07/2024 . [ZERO STAGE CAPITAL ..... |........ 2,477.000 |..
. 07/09/2024 . [ ZERO STAGE CAPITAL ... .1,784.000
. 08/14/2024 . [ ZERO STAGE CAPITAL ... 73,053.000
. 08/09/2024 . [ ZERO STAGE CAPITAL ... ....645.000
. 08/20/2024 . [ ZERO STAGE CAPITAL ... 60,559.000

.6,076.000
.6,559.000

(9,245) |

. 182,315 |.
(2,714)|.
. 667,541

..26,100
. 1,597,525

O 0O 0 00O 0000000000000 ODO0OOODOOODOODODOODODOODODOOOOO OO O O OO
0 0O 0O 0O 0000000000000 O0O00O0O0O0DO0OODO0OO0DO0DO0OODO0OOODODOOOOO OO0 O O O

. 000000-00-0 | NOKIA OYJ .... . 07/31/2024 . E 58,768.000

. 000000-00-0 | JIANGSU EXPRESSWAY . . 06/25/2024 . [ ZERO STAGE CAPITAL ..... [....... 28,000.000 |..

. 000000-00-0 | AJINOMOTO CO INC ... . 07/12/2024 . [PRIOR YEAR INCOME ....... [-eeerrunnns 0.000 [..

. 000000-00-0 | ANHUI EXPRESSWAY .... . 07/18/2024 . [ ZERO STAGE CAPITAL ..... [....... 26,000.000 |.. . e .

. 000000-00-0 | QISDA CORPORATION ... . 08/07/2024 . [ ZERO STAGE CAPITAL ..... [...... 71,000.000 |.......... 69, , e, 110,490 |l ... (6,226) ...

. 000000-00-0 | ASICS CORP . . 07/30/2024 . [ ZERO STAGE CAPITAL ..... [....... 37,500.000 |.. .. (65,391) |...

..606822-10-4 | MITSUBISHI UFJ FINL - |D.ees . 09/19/2024 . [ ZERO STAGE CAPITAL ..... [....... 58,675.000 |..

. 000000-00-0 | BARLOWORLD LTD B..... . 06/26/2024 . [VARIOUS .......cccuvveeeeees fernees 11,241.000 |.. .

. 000000-00-0 | RORZE CORP . 07/18/2024 . [ZERO STAGE CAPITAL ..... |....... 4,600.000 |.. , .

. 000000-00-0 | YANKUANG ENERGY GROUP CO-H . 08/07/2024 . [ZERO STAGE CAPITAL ..... | 27,300.000 49,867 .. 257 . (14,388) | (14,131)|..
. 000000-00-0 | TAIWAN NAVIGATION .. . 09/12/2024 . [ZERO STAGE CAPITAL ..... |..... 275,000.000 |......... 261,929 .310,476 |. . (51,09))....... (48,547)
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. 000000-00-0 |EBARA JITSUGYO CO B..... . 09/11/2024 . | VARIOUS ...oovvvvviiiiiiinns |oeeeens 2,600.000 |..........66,669 |.......ceeeeeeeens | 52,516 | 54,149 |l (5,410) |.. 0 el (5,410) ... . (3,102) |........ 17,256 |.... . 1,577 ...
. 000000-00-0 |0BIC CO JU - R . 08/27/2024 . | ZERO STAGE CAPITAL ..... |........ 5,200.000 |......... 879,465 [...........ccceeeees [o0nnnnn....833,500 |...........633,331 |....... (46,798) |.. 0 [ (46,798) ... .. 48,885 |.... 5,476 |...
. 000000-00-0 | CAPCOM CO ...|B..... . 07/29/2024 . | ZERO STAGE CAPITAL ..... |....... 28,700.000 |.. .0 . 0 |... 3,084 |..
. 000000-00-0 | CATCHER TECHNOLOGY . . |B..... . 09/11/2024 . | ZERO STAGE CAPITAL ..... |........ 5,000.000 |.. .0 . 0 e
. 000000-00-0 |CHIN-POON INOL ... B..... . 09/10/2024 . | ZERO STAGE CAPITAL ..... |..... 248,000.000 |.. .0 . (4,818) |....
. 000000-00-0 |CITIC LIMITED B..... . 06/24/2024 . | ZERO STAGE CAPITAL ..... |...... 60,000.000 |.. .0 . L (73) ]
. 000000-00-0 | ITFOR INC B..... . 07/12/2024 . |PRIOR YEAR INCOME P O 0.000 |.. .0 .
. 000000-00-0 |LENOVO GROUP LIMITED .. B..... . 08/07/2024 . | VARIOUS ... |...1,664,000.000 |.. .0 .
. 000000-00-0 |PETROCHINA CO . 08/12/2024 . |PRIOR YEAR INCOME ....... |.coeerrnens 0.000 |.. .. .0 . ..
. 000000-00-0 | ELAN MICROELECTRON . . 08/28/2024 . | ZERO STAGE CAPITAL ..208,510 |. (42,272) 0 .208,510 ..(2,023)
. 000000-00-0 |DISCO CORPORATION . 08/20/2024 . | ZERO STAGE CAPITAL ... ..3,618,603 |. .0 0 .3,618,603 (42,010)
. 000000-00-0 | TRIPOD TECHNOLOGY . 08/22/2024 . | ZERO STAGE CAPITAL ..... |....... .. 142,517 | K .0 0 142,517 . (1,536)
. 000000-00-0 |ELITEGROUP COMPUT ... . 08/09/2024 . | ZERO STAGE CAPITAL ..... |..... 169,000.000 |.. .. 166,610 |...........172,592 |........ (6,675) |.. .0 . 166,610 |........
. 000000-00-0 |ECHO TRADING CO . 08/21/2024 . | ZERO STAGE CAPITAL ..... |....... 34,300.000 |.. 301,983 |...........339,533 [....... (37,143) |.. .0 .
. 000000-00-0 | TEST RESEARCH INC ... . 09/18/2024 . | ZERO STAGE CAPITAL ..... |....... 30,000.000 |.. .0 .
. 000000-00-0 | NOVATEK MICROELECT .... . 08/12/2024 . | ZERO STAGE CAPITAL ..... |........ 6,000.000 |.. .0 .
. 000000-00-0 | FORTUNE ELECTRONIC ... . 08/12/2024 . | VARIOUS ....oovvvvvviiiiiins |oeeeens 3,000.000 |.. .. .0 .
. 000000-00-0 |GLOBAL BRANDS MFG ... . 09/16/2024 . | VARIOUS ....ovvvvvvrnnnnnnns s 446,000.000 |.. eeeennn... 932,646 ... (148,474) .. ...0
. 000000-00-0 | SUBARU CORPORATION .. . 09/20/2024 . | ZERO STAGE CAPITAL ..... |...... 49,400.000 |.. 997,042 |...........900,051 |...... (163,097) |.. .0

. 000000-00-0 | FURUKAWA ELECTRIC ...
. 000000-00-0 | MEDIATEK INCORP ..

. 07/25/2024 . [ ZERO STAGE CAPITAL ..... [....... 28,200.000 |..
. 09/04/2024 . [ ZERO STAGE CAPITAL ... 28,000.000

562,356 |....

..(180,627)

. 000000-00-0 |LS INDUSTRIAL SYS . 08/07/2024 . [ ZERO STAGE CAPITAL .4,046.000 ..0

. 000000-00-0 |ELECOM CO .......... . 09/05/2024 . .4,100.000 (16,058)

. 000000-00-0 | NOMURA RESEARCH IN .. . 06/27/2024 . [ ZERO STAGE CAPITAL 53,200.000 .. (274,222)

. 000000-00-0 |HITACHI ............. . 08/13/2024 . [ ZERO STAGE CAPITAL ... . 111,400.000 . 2,606,119 ..(588,283) ..(109,606) .1,519,864 |..

. 000000-00-0 |HONG TAI ELECTRON
. 000000-00-0 | ICOM INCORPORATED ...

...... (1,199)
(27,560) |...

....... (13,876)
(39,884)

. 08/09/2024 . [ ZERO STAGE CAPITAL ..... [....... 46,000.000 |..
. 09/20/2024 . [ VARIOUS ...

... 48,676
.. 300,434

.. 13,185 |....

. 000000-00-0 | IHI CORPORATION . 06/26/2024 . [ VARIOUS ... U 500.000 |.......... 13,653 . ... (806) ...

. 000000-00-0 | ISUZU MOTORS . 08/08/2024 . [ ZERO STAGE CAPITAL ..... [....... 19,300.000 |.. 247,519 |.... .

. 000000-00-0 | KAWASAKI KISEN KAl .... . 08/08/2024 . [ ZERO STAGE CAPITAL ..... [....... 98,900.000 |.. ,574,195 |.... (359,568)

. 000000-00-0 |KCC CORPORATION . 09/13/2024 . [ ZERO STAGE CAPITAL ..... [.......... 911.000 |.. 174,258 |.... .. 19,870

. 000000-00-0 | KINGBOARD HOLDINGS . . 07/23/2024 . [ ZERO STAGE CAPITAL . 110,500.000 ..381,369 |. (145,285) |....... (143,567) |..

4
(6,832) |.
(1,788) .

60 |..

. 000000-00-0 |KOITO MFG CO ... .
. (6,832)|..

. 000000-00-0 | KONICA MINOLTA INC .
. 000000-00-0 |KYOEI SANGYO CO ..

. 06/28/2024 . [ VARIOUS ...
. 08/09/2024 . [ ZERO STAGE CAPITAL
. 09/12/2024 . [ ZERO STAGE CAPITAL ...

100.000
20,900.000
.6,900.000

1,821 |
58,808 |.
114,207 |

. 000000-00-0 | KYOCERA CORP ...... . 07/12/2024 . [PRIOR YEAR INCOME E ...0.000 .0 f .
. 000000-00-0 |KYOWA KIRIN CO LTD .... . 09/20/2024 . [ VARIOUS JUUR ISR 19,000.000 |.. . (33,402) |...... (162,111)
. 000000-00-0 | LASERTEC CORP .. . 09/03/2024 . [ZERO STAGE CAPITAL ..... |........ 8,300.000 .. (516,894)

. 000000-00-0 | INFOCOM CORP ... . 07/31/2024 . [VARIOUS ......cevvniiaeans e 4,200.000 |.. 111,472

. 000000-00-0 | TOKIO MARINE HLDG ... . 07/19/2024 . U IO 14,300.000 |.. . 148,811

. 000000-00-0 | GEELY AUTOMOBILE H . . 07/25/2024 . [RETURN OF CAPITAL ....... [cceeeeunnnes 0.000 |[..

. 000000-00-0 . 09/05/2024 . [ ZERO STAGE CAPITAL ..... [o.ccccnn. 998.000 |.. .. (48,409) |..........1,533 |............90,631 |.........(2,538) |....... 115,360 |....... 112,822
. 000000-00-0 |BYD CO LTD-H . |B..... . 09/04/2024 . [VARIOUS ........ccuvvereeees fernennd 27,771.000 |.. .. 133,025 |.........(1,393) |...........803,450 |..........2,100 [....... (63,924)|....... (61,815)
..654111-10-3 | NIKON CORP . 08/08/2024 . [ ZERO STAGE CAPITAL ..... |........ 7,500.000 |.. ...4,415

. (2,466)
.. (55,869) |...

. (2,466)
(55,869) ..

. 000000-00-0 | JFE HOLDINGS INC .
. 000000-00-0 | JESS-LINK PRODUCTS .

. 08/19/2024 . [ VARIOUS ...
. 08/06/2024 . [ VARIOUS ...

14,000.000

R ..215,768 |.
o 104,000.000 |..

..283,564

(33,904) |..
....... 263,578

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

0O 0O 0O 0000000000000 O0OOO0O0 OO OO O O

.. 486,866 .223,287 |. . 269,131
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. 000000-00-0 |MITSUI MATSU HLDGS .... . |B..... . 08/09/2024 . | ZERO STAGE CAPITAL ..... |oeeoo.. 3,600.000 |.. ...66,834 |.......... 9,272 |.. ...9,272 |... ..82,1% |.. .35,424 |.... 1,3% |...
. 000000-00-0 | PANASONIC HLDGS CO .... B..... . 09/13/2024 . | ZERO STAGE CAPITAL ..... |........ 5,100.000 |.. ...50,179 |........ (9,401) |.. . (9,401) |... ..43,938 |..

.167,519 |..

B..... . 09/19/2024 . [ZERO STAGE CAPITAL ..... |........ 5,500.000 |..
O - B . 08/07/2024 . [ ZERO STAGE CAPITAL ..... [....... 60,753.000 |..
... |B..... . 08/09/2024 . [ZERO STAGE CAPITAL ..... |..... 144,400.000 |..

.|B..... . 08/14/2024 . [ZERO STAGE CAPITAL ..... |........ 4,500.000 |..
. 08/09/2024 . [VARIOUS ......ccenvveeeaens fereees 12,800.000 |..
. 09/04/2024 . [ZERO STAGE CAPITAL ..... |........ 9,000.000 ..
. 08/06/2024 . [ ZERO STAGE CAPITAL 106,400.000 |..
. 07/22/2024 . [ ZERO STAGE CAPITAL ... . 486,911.000
. 08/13/2024 . [ ZERO STAGE CAPITAL .5,100.000
. 07/12/2024 . [PRIOR YEAR INCONE .. E ...0.000
. 08/13/2024 . [ZERO STAGE CAPITAL ..... |..... 139,800.000 |..
. 07/26/2024 . [ ZERO STAGE CAPITAL ..... |..... 270,700.000 |..
. . 07/12/2024 . [PRIOR YEAR INCOME ....... [.cceeennnns 0.000 |[..

B..... . 09/03/2024 . [ZERO STAGE CAPITAL ..... |........ 2,939.000 |..

. 000000-00-0 | NIHON DENGI CO ....
. 000000-00-0 | WOORI TECH INV CO

. 000000-00-0 | MITSUBA CORP
. 000000-00-0 |MITSUI MINING & SM ....
. 000000-00-0 |MITSUI CHEMICALS ....
. 000000-00-0 | POWERTECH TECHNOLO ..
. 000000-00-0 | MAJOR CINEPLEX GRO .
. 000000-00-0 | NATL INV CO (KW) .
. 000000-00-0 |NHK SPRING CO ..
. 000000-00-0 | NICHIDEN CORP ..
. 000000-00-0 | NISSAN MOTOR CO ...
. 000000-00-0 |BANK MANDIRI (PERS ...
. 000000-00-0 | TAIHEIYO CEMENT

e, 208
....... (66,925)
....... (14,477)

.0
.523,806 |..
104,547 ..

218,814 |....

. 000000-00-0 .. |B..... |. 09/03/2024 . [ZERO STAGE CAPITAL ..... |........2,939.000 |......... 318,209 [.......ccoooiiiiss |oornnnnnn 218,814 [llll00212,228 e, 11,055 .
. 000000-00-0 | HOKUHOKU FINANCIAL . RO |- R . 09/13/2024 . [ZERO STAGE CAPITAL ..... |........ 9,200.000 |.. 114,306 |.... .. 0
. 000000-00-0 |PICC PROPERTY & CA . . |B..... . 07/17/2024 . [VARIOUS ......ccvvvvinaaan |oenen 894,000.000 |.. 808,430 |........1,061,501 |...... (248,394) |.. .(248,3%4) |........ (4,677)].... .
. 000000-00-0 | TOCALO CO LTD B..... . 08/13/2024 . [ ZERO STAGE CAPITAL ..... |....... 11,500.000 |.. .. 108,006 |...........121,049 |....... (20,810) |.. .. (20,810) |..........7,767 |.... ...35,999 |....
. 000000-00-0 | CHINA LIFE INSURAN ... . 0771172024 . [VARIOUS ....ooovinnniiniaans fornen 24,000.000 |.......... 33,946 [oooooiiiiiiiiiiins foreeennnnn 42,359 [l 31,076 (. 11,527 |.. L1827 ... (8,607) |....

. 000000-00-0 | PERUSAHAAN GAS NEG . . 09/20/2024 . [ ZERO STAGE CAPITAL . 212,800.000 .0 . .0 ..1,050 |
. 000000-00-0 | SOOP CO LTD ..... . 08/05/2024 . [ ZERO STAGE CAPITAL .931.000 .0 ..0 .0 73,558 ..8,506 |
. 000000-00-0 | ZIJIN MINING GROUP CO LTD-H . . 09/10/2024 . [ VARIOUS ... ..... 555,517.000 ..601,390 |. ..(2,447) ..(2,447) 994,233 15,700 |.
. 000000-00-0 | SUPREME ELECTRONIC .... . 07/09/2024 . [VARIOUS .......ccvvvviranan |oenen 207,000.000 ..406,021 |. (88,232) (88,232) .311,339 .210,681

(174,104) |
(313,397)
.(1,544) ...

657,001
, 747,041

. 657,001
L 747,041

. 08/06/2024 . [ ZERO STAGE CAPITAL R
. 09/20/2024 . [ ZERO STAGE CAPITAL ..... [.......
... |B..... . 07/12/2024 . [PRIOR YEAR INCONE .......
OO |- . 09/11/2024 . [ ZERO STAGE CAPITAL .....

. [B..... . 07/12/2024 . [PRIOR YEAR INCONE ....... ..
B..... . 09/12/2024 . [ZERO STAGE CAPITAL ..... |........ 6,300.000 ..
. 09/20/2024 . [ ZERO STAGE CAPITAL ..... [....... 13,100.000 |..
. 07/12/2024 . [ ZERO STAGE CAPITAL 13,900.000
. 07/12/2024 . [PRIOR YEAR INCOME

.1,200.000

. 000000-00-0 | SMC CORP ............
. 000000-00-0 | SAMSUNG ELECTRONIC .
. 000000-00-0 | SANKYO CO
. 000000-00-0 | SANYO CHEMICAL IND .
. 000000-00-0
. 000000-00-0 | SHINNIHON CORP .
. 000000-00-0 | SHIMAMURA CO ...
. 000000-00-0 | SHIMIZU CORP ...
. 000000-00-0 | STARTS CORPORATION ..

(2,810) |....
. (39,541)|....
..8,433 |

RN T
..... (53,336) |...
. (3,057)

. 000000-00-0 | SHENZHEN EXPRESSWA . . 06/25/2024 .
. 000000-00-0 | SUMITOMO BAKELITE . 09/12/2024 .
. 000000-00-0 | SUMITOMO FORESTRY . 08/20/2024 . .9,800.000

. 07/12/2024 . [PRIOR YEAR INCOME PR FOURRR 0.000 |[..

. 000000-00-0 | SUMITOMO CORP .
B..... . 08/13/2024 . [PRIOR YEAR INCONE ....... 0.000 [..

. 000000-00-0 | SUZUKI MOTOR CORP ...

0

. 000000-00-0 | TAIHEI DENGYO RO : o . 07/12/2024 . [PRIOR YEAR INCONE ....... 0.000 |[..
. 000000-00-0 | TAKASHIMAYA CO . . |B..... . 08/09/2024 . [ZERO STAGE CAPITAL ..... |........ 7,000.000 .. 24,279)
. 000000-00-0 | ADVANTEST B..... . 08/27/2024 . [ZERO STAGE CAPITAL ..... |........ 8,600.000 |.. . (7.841)

. 60,160
126,880
...3,193
257,290 |..
. (16,494))....... (32,533)

.. (30,851) ...
.. (44,886) |...

. 000000-00-0 | TAKASAGO THUL ENG .. . |B..... . 08/05/2024 . [ZERO STAGE CAPITAL ..... |........ 3,400.000 |..
. 000000-00-0 | YAMATANE CORP .. |B..... . 08/13/2024 . [ ZERO STAGE CAPITAL ..... [....... 25,200.000 |..
. 000000-00-0 | TENMA CORPORATION ... .. |B...e. . 09/13/2024 . [VARIOUS ......cvvvviinenas [oeenne 6,100.000 |..
. 000000-00-0 | TAIWAN SEMICON MAN . ..... |- 07/31/2024 .| ZERO STAGE CAPITAL R 53,237.000
. 000000-00-0 | SACS BAR HOLDINGS ... B..... . 08/06/2024 . [ VARIOUS ... P 16,500.000 |..

...3,338 |...
(39,911)
.. (16,039) |...

.104,367 |..
,256,970
.117,551

104,367 |.... 1,046 |....
1,256,970 |.
..... 117,551

O 0O 0 00O 0000000000000 ODO0OOODOOODOODODOODODOODODOOOOO OO O O OO
0 0O 0O 0O 0000000000000 O0O00O0O0O0DO0OODO0OO0DO0DO0OODO0OOODODOOOOO OO0 O O O
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. 000000-00-0 | TOKYO SEIMITSU CO B..... . 08/09/2024 . | ZERO STAGE CAPITAL ..... |oeeoo.. 1,000.000 |.. ...0 ] 0 e 0 .. ...9,081 |....... (37,159) |....... (28,078)
. 000000-00-0 | TOKYO TEKKO CO ... . |B..... . 08/21/2024 . | ZERO STAGE CAPITAL ..... |....... 74,100.000 |.. . 2,153,545 ...0 ] ...0 |... (1,012,000) |... (71,816) |.....1,272,538 |..... 1,200,722
. 000000-00-0 | TSUZUKI DENKI CO .... B..... . 09/20/2024 . | ZERO STAGE CAPITAL ..... |...... 11,900.000 |.. . 188,811 ...0 ] .0 . (31,157) [... .28,759 |....
. 000000-00-0 | YAMAHA MOTOR CO . |B..... . 08/08/2024 . | VARIOUS ...covvvvvvvnriiinns |oeeens 12,900.000 |.. X .0 ] 0 e (4,241) .90,962 |....
. 000000-00-0 | YAMATO K0GYO CO . |[B..... . 08/15/2024 . | ZERO STAGE CAPITAL ..... |oeoo... 3,100.000 |......... 150,560 |...ccooveeiiiiiinins Joeeeeen 181,246 |l 0 [ 0. ...0 ] .0 . . . . (39,611)
. 000000-00-0 | DEUTSCHE BOERSE AG . . |B..... . 07/09/2024 . | ZERO STAGE CAPITAL ..... |........ 5,048.000 |.. e 1,030,278 ...l (213,373) |.. ...0 ] 0 [l (213,373) ... .882,742 |.. . 212,724
. 000000-00-0 B..... . 07/24/2024 . | ZERO STAGE CAPITAL ..... |eeeoo.. 6,836.000 |......... L 217,178 .l 220,614 | 4,554 |.. ...0 ] 0 el 4,554 .. 217,178 |.. ...15,055 |....
. 000000-00-0 | OPAP (ORG OF FOOTB) .|B..... . 07/25/2024 . |VARIOUS ....oovvvvvririiinns |oeeees 35,866.000 |.........618,526 |... 554,406 |.... ...0 ] .0 . . .564,406 |.. .. 45,868 |....
. 000000-00-0 |ABB LTD . 04/25/2024 . | ZERO STAGE CAPITAL ..... |..... (47,565.000) |..... (2,331,201) [oeennniiiiiiinn [ (2,332,013) |.... ...0 ] L O | R SR | B R (2,332,013) |.. 979 |
. 000000-00-0 |ROCHE HLDGS AG . . 08/21/2024 . | ZERO STAGE CAPITAL ... .3,598.000 1,143,092 |. .1,036,601 |. .0 0 . 1,143,992 . (32,736) |.
. 000000-00-0 |LPP SA .. . 09/20/2024 . | ZERO STAGE CAPITAL ... .1,010.000 ..3,003,897 |. .3,210,447 |. .0 0 . (464,008) . 3,093,897
. 000000-00-0 | JUMBO SA . 07/09/2024 . | ZERO STAGE CAPITAL ..... | 33,000.000 ..739,213 |. .0 0 . (164,747)
. 000000-00-0 |BNP PARIBAS .. . 08/30/2024 . | ZERO STAGE CAPITAL ..... |...... 13,847.000 |.. K ...0 ] .0 .
. 000000-00-0 |ALFA LAVAL AB .. . |B..... . 06/26/2024 . | ZERO STAGE CAPITAL ..... |........ 1,677.000 |..eeeveeen 74,219 [ovveviiiiiiiiiiiiins feveeeennnnnn 67,701 i 0 [, 0. ...0 ] .0 .
. 000000-00-0 |RAYSEARCH LAB .. B..... . 08/13/2024 . | ZERO STAGE CAPITAL ..... |....... 26,186.000 |......... 326,980 |........cccoeeeeeies [oeennnnn 190,706 |...........231,935 |....... (35,351) |.. ...0 ] .0 . (35,351) |... (5,878) |....
. 000000-00-0 |PIRAEUS PORT AUTH ... B..... . 09/19/2024 . | ZERO STAGE CAPITAL ..... |........ 7,199.000 f......... 206,112 [ooooeeiiiiiiiiiiiins [oennnnnn 139,937 |l 182,775 |l (37,689) |.. ...0 ] .0 . (37,689) [... (5,149) |....
..780259-30-5 | SHELL PLC D..... . 07/30/2024 . | ZERO STAGE CAPITAL ..... |eeeeo.. 9,810.000 |.........702,918 |.......oooeiiiiiins | 707,682 | 0 [ 0. ...0 ] .0 .
..86428V-10-4 | SUBARU CORP D..... . 08/07/2024 . | VARIOUS ... JUPR R 2,781.000 |...eeeeetn 22,808 |oeeeeeeeieeeies e 22,571 | 26,506 .o (2,935) |.. .0 ] .0 . 23 |
..874039-10-0 | TAIWAN SEMICONDUCTOR .. D..... . 08/05/2024 . | VARIOUS ... PR R 36,010.000 |.......5,567,463 |.........cccceeeeiss [-nnnn.. 4,902,155 |........ 1,033,344 |....... (50,234) |.. ...0 ] .0 . . 665,308 |....
..87936R-20-5 | TELEFONICA BRASIL SA .. . 08/29/2024 . | ZERO STAGE CAPITAL ..... |....... 37,070.000 |.. oeeeenn....405,546 |...... (136,685) |.. ...0 ] .0 . 74,782 |....
. 88706T-10-8 |TIM S.A. ....ovvveneee . 08/12/2024 . |PRIOR YEAR INCOME ....... |.oeeeeeeeennn 0,000 |oeeeviiiiiiiiiin0 e e [V 0| .0 0 0
..90400P-10-1 | ULTRAPAR PARTICIPATC . 09/17/2024 . | ZERO STAGE CAPITAL 183,552 |. ..183,562 |. .0 0 . (45,3%) |.
..928662-50-1 | VOLKSWAGEN AG ........ . 07/25/2024 . |PRIOR YEAR INCOME L0 | L0 .0 0 L0
..98923K-10-3 | ZEEKR INTELLIGENT TECHNO - ADR . 06/21/2024 . | SPINOFF ... 21 0| .0 0 (2N
. 000000-00-0 |EMAAR PROPERTIES .... . 09/11/2024 . | ZERO STAGE CAPITAL ..... 248,149.000 ..532,099 |. ..535,129 |. .0 0 40,736 |.
. 000000-00-0 | GLOBAL MIXED-MODE .. . . 08/14/2024 . | ZERO STAGE CAPITAL ..... |........ 1,000.000 |.. ....8,518 |............. 8,589 [.... ...0 ] .0 . .(1,49) |....
. 000000-00-0 |QBE INSURANCE GROUP B..... . 08/08/2024 . | ZERO STAGE CAPITAL ..... |...... 17,774.000 |.. .0 .0 . e (116) |
. 000000-00-0 | THAI OIL PLC ..evvvviiniinniiniiiiiiiiiiiiiiiiiiaas B..... . 08/28/2024 . | ZERO STAGE CAPITAL ..... |...... 17,600.000 |.. .0 .0 . L1135 e (962) |
. 000000-00-0 | TURKIYE SIGORTA B..... . 09/09/2024 . | VARIOUS .....oovvvvvvennnns ...1,405,882.000 |.. .0 N R | N AN | B AR 3 1< I R (52,023) |.........52,824 |....
. 000000-00-0 B..... . 09/05/2024 . | ZERO STAGE CAPITAL ..... |....... 20,080.000 |.. .0 .0 . . (7,691) |....
. 000000-00-0 . 07/10/2024 . | ZERO STAGE CAPITAL ..... |.coo... 1,609.000 |.. .0 .0 . (1,026) |....
. 000000-00-0 | CHINA SHINEWAY PHARMACEUTICA . 08/06/2024 . | ZERO STAGE CAPITAL ... 55,000.000 .0 0 ..1,629 |.
. 000000-00-0 | FOXSEMICON INTEGRA . . 08/06/2024 . | ZERO STAGE CAPITAL ... ...30,000.000 .0 0 ..5,017 |.
. 000000-00-0 |SRI TRANG AGRO IND . . 09/11/2024 . | ZERO STAGE CAPITAL . 124,800.000 .0 0
. 000000-00-0 |ENGIE .... . 07/25/2024 . |PRIOR YEAR INCOME .. 0.000 ....0 L0 | .0 0
. 000000-00-0 | HANMI SEMICONDUCTOR . 09/04/2024 . | ZERO STAGE CAPITAL .1,974.000 .. 148,537 ..249,023 |. .0 0
. 000000-00-0 |BAIDU INC-CLASS A ... . 06/24/2024 . | ZERO STAGE CAPITAL ..... |.oeco... 4,200.000 |.......... 46,350 ... 76,441 .0 .0 .
. 000000-00-0 |DAIICHI SANKYO COM . |B..... . 07/11/2024 .| ZERO STAGE CAPITAL ..... |...... 16,100.000 .. 589,969 .0 .0 .
. 000000-00-0 |CHINA CONSTRUCTION BANK-H .... . [B..... . 08/07/2024 .| ZERO STAGE CAPITAL ..... |..... 709,000.000 .. 491,130 .0 .0 .
. 000000-00-0 | GLOBAL STANDARD TE . .|B..... . 09/06/2024 . | ZERO STAGE CAPITAL ..... |....... 25,238.000 .. 284,985 .0 .0 .
. 000000-00-0 |NORSK HYDRO ASA . |B..... . 08/05/2024 . | ZERO STAGE CAPITAL ..... |...... 16,028.000 ... 83,075 .. .0 .0 .
. 000000-00-0 | KONECRANES 0YJ B..... . 06/26/2024 . | ZERO STAGE CAPITAL ..... |.eceeeeee. 217.000 12,304 | 7521 9,684 (1,886) |.. .0 .0 . . .
. 000000-00-0 |PTT EXPLORATION AND PRODUCTION . .|B..... . 09/17/2024 . | ZERO STAGE CAPITAL ..... |..... 837,200.000 |...... 3,410,109 [......ccoooennnnnn [ennnn... 3,993,496 |........2,587,504 |..... 1,479,973 |.. .0 .0 . .3,993,4% |..
. 000000-00-0 | SBM OFFSHORE NV .. .|B..... . 09/11/2024 . | ZERO STAGE CAPITAL ..... |........ 3,004.000 |...........52,925 .0 .0 . ..46,954 |..
. 000000-00-0 |EMBRAER SA ......... ..... |- 09/04/2024 . [ZERO STAGE CAPITAL ... 10,600.000 92,206 .0 0 81,682
. 000000-00-0 | YAMAGUCHI FINANCIAL ... B..... . 09/12/2024 . | ZERO STAGE CAPITAL ..... |...... 10,100.000 |......... 104,058 .0 . 0. 113,490 |. . (16,689) |....
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. 000000-00-0 |HAITIAN INTERNATIONAL HLDGS .... B..... . 06/28/2024 . | ZERO STAGE CAPITAL ..... |...... 33,000.000 |.. .0 0 eeeeennnn(5,402) |... (258) |.... .. 18,965 |.........19,133 ..2,782 |...
. 000000-00-0 | SANDVIK B..... . 07/01/2024 . | ZERO STAGE CAPITAL ..... |...... 12,693.000 |.. .0 .0 . . (31,406) |....... (28,503)
. 000000-00-0 | TIANNENG POWER INTL LTD . B..... . 07/02/2024 . | VARIOUS ....oovvvvvviiiinins |oees 104,000.000 |.. .0 .0 . . (17,949)
. 000000-00-0 | WHITEHAVEN COAL . |B..... . 09/18/2024 . | ZERO STAGE CAPITAL ..... |....... 20,687.000 |.. ...99,783 |.... .0 .0 . . (23,815)
. 000000-00-0 | GEOPARK LTD. COMMON STK . D..... . 09/06/2024 . | ZERO STAGE CAPITAL ..... |..... 137,775.000 |.......1,258,622 |....ooooiiiiiiiins |eeenns 1,360,649 |.... .0 .0 . , TR | I R (102,026)
. 000000-00-0 | ARCADYAN TECHNOLOG . |B..... . 08/02/2024 . | VARIOUS ....oovvvvvvniinnnns |oees 366,000.000 |...... 1,706,114 |.......coceeeiiins |eeens 1,878,544 |.... .0 .0 . 1,878,544 |.. (21,3%4) |...... (151,036)
. 000000-00-0 |KSS LINE LTD .|B..... . 09/19/2024 . | ZERO STAGE CAPITAL ..... |...... 28,924.000 |......... ... 188,764 |.... .0 .0 . .. 188,764 |........ (3,278) |.........(2,234)
. 000000-00-0 |RAYDIUM SEMI-CONDU . . |B..... . 08/22/2024 . |VARIOUS ....oovvvvvvnnininns |oees 103,000.000 |...... 1,115,913 .0 .0 . (11,023) [... ,326,379 |....... (57,643) |...... (152,824)
. 000000-00-0 | TIANJIN PHARMACEUT . . 07/01/2024 . | ZERO STAGE CAPITAL ..... |....... 51,700.000 |......... 125,037 .0 0 |eeeeen.. (6,108) |... ...25,645 |....
. 000000-00-0 |ALINVA BANK .. . 09/11/2024 . | ZERO STAGE CAPITAL ... 63,537.000 .. 498,119 .0 0 41,576 |.
. 000000-00-0 |SK INC. .... . 09/12/2024 . | ZERO STAGE CAPITAL ... .754.000 .0 0
. 000000-00-0 |WINS CO LTD .. . 07/15/2024 . | ZERO STAGE CAPITAL X 10,268.000 K .0 0
. 000000-00-0 |RESTAR HOLDINGS CO .. . 08/23/2024 . | VARIOUS ....oovvvvviviiinens |oeeeeens 2,400.000 f.......... 47,525 [oocooiiiiiiiiiiiiins [l 38,623 |........... 47,684 | (13,144) |.. .0 .0 .
. 000000-00-0 | GUANGZHOU AUTOMOBI . . 09/19/2024 . | ZERO STAGE CAPITAL ..... |....... 34,000.000 |.. .0 .0 .
. 000000-00-0 |CHINA HONGQIAO GROUP LTD .. B..... . 07/23/2024 . | ZERO STAGE CAPITAL ..... |..... 203,000.000 |.. .0 .0 .
. 000000-00-0 |WEST CHINA CEMENT LTD ... . |B..... . 08/12/2024 . |PRIOR YEAR INCOME ....... |.ocoorrrrnns 0.000 |.. .. .0 .0 .
. 000000-00-0 |PEGATRON CORP B..... . 09/18/2024 . | ZERO STAGE CAPITAL ..... . ..336,809 |....... (43,559) |.. .0 .0 . (43,559) |... (8,557) |....
. 000000-00-0 B..... . 08/07/2024 . | ZERO STAGE CAPITAL ..... |.eeeeeee.s 326.000 |...........34,423 ...39,033 |....... (11,666) |.. .0 <0 [l (11,666) |.........(2,936) |.... .
. 000000-00-0 |AIA GROUP LTD .. B..... . 06/24/2024 . | ZERO STAGE CAPITAL ..... |..... 176,255.000 |.. 1,534,633 |....... (58,523) |.. .0 0 el (58,523) ...l (2,298) ... ,473,812 |.. (229,578) |....
. 000000-00-0 | TORUNLAR GYO . 07/25/2024 . | ZERO STAGE CAPITAL ..... |..... 224,870.000 |.. L0 e .0 .0 . .266,318 |.. 113,852 |....
. 000000-00-0 | SANY HEAVY EQUIPME . . 07/12/2024 . | PRIOR YEAR INCOME .. .0 0 0
. 000000-00-0 | CENTAMIN PLC ... . 07/31/2024 . | ZERO STAGE CAPITAL ... .0 0 ..2,13 |.
. 000000-00-0 | CHAMPION MICROELEC . . 06/25/2024 . | ZERO STAGE CAPITAL ... .0 0 .(2,294) |. .
. 000000-00-0 |CITIC SECURITIES CO LTD-H . . 06/28/2024 . | ZERO STAGE CAPITAL ..... |..... 235,000.000 .0 0 (171,009) | (168,663) |..
. 000000-00-0 |ZHEN DING TECHNOLOGY HOLDING . 09/18/2024 . | ZERO STAGE CAPITAL ..... |....... 27,000.000 .0 0 11,509 |. 9,045 |..
. 000000-00-0 | ACE HARDWARE INDON . . 08/08/2024 . | ZERO STAGE CAPITAL ..... ...6,550,500.000 |.. .0 .0 . . (18,803) |....... (30,601)
. 000000-00-0 |CHINA NONFERRO NNG . [B..... . 09/19/2024 . | ZERO STAGE CAPITAL ..... |..... 302,000.000 |.. .0 .0 .
. 000000-00-0 | ASML HOLDING NV-NY REG SHS ... .|D..... . 08/08/2024 . | ZERO STAGE CAPITAL ..... |........ 2,034.000 |.. .0 .0 .
. 000000-00-0 | COMMERZBANK AG .... . |B..... . 09/18/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeeen. 749.000 |.. .0 .0 .
. 000000-00-0 | ASML HOLDING NV .. . |B..... . 09/20/2024 . | ZERO STAGE CAPITAL ..... |........ 4,363.000 |.. .0 .0 . ... (1,246,108) ... (1,178,897)
. 000000-00-0 |COCA COLA HBC . 08/07/2024 . | ZERO STAGE CAPITAL ..... |.ocooo.. 2,528.000 |......... .0 .0 . e (35) | (35)
. 000000-00-0 | KONINKLIJKE AHOLD . 08/12/2024 . | VARIOUS 29,092.000 .. 944,880 .0 0 (39,964) .90, 464 |. . 50,500 |..
. 000000-00-0 | SHANXI XISHAN COAL . . 07/09/2024 . | ZERO STAGE CAPITAL ... . 302,200.000 .. 421,649 .0 0 . (1,673) . (32,405) |.
. 000000-00-0 |PING AN BANK ...... . 08/06/2024 . | ZERO STAGE CAPITAL ... ...31,500.000 43,978 .0 0 765 ... (294) |.
. 000000-00-0 |BYD COMPANY LTD . 08/21/2024 . | ZERO STAGE CAPITAL ... 32,200.000 1,059,272 .0 0 (112,814) |.
. 000000-00-0 | HENAN SHENHUO COAL . 07/31/2024 . | ZERO STAGE CAPITAL ... ...73,191.000 .0 0 . (45,703) |.
. 000000-00-0 | THE PEOPLE S INSUR . . 08/29/2024 . | ZERO STAGE CAPITAL ..... .0 .0 .
. 000000-00-0 | COSMECCA KOREA CO ... . 07/11/2024 .| ZERO STAGE CAPITAL ..... .0 .0 .
. 000000-00-0 | QINHUANGDAQ PORT C .. . 07/18/2024 .| ZERO STAGE CAPITAL ..... .0 .0 .
. 000000-00-0 | LEEJAM SPORTS CO J . . 08/12/2024 . | ZERO STAGE CAPITAL ..... .0 .0 .
. 000000-00-0 |CEMBRA MONEY BANK ... . 08/07/2024 .| ZERO STAGE CAPITAL ..... .. .0 .0 .
. 000000-00-0 |NATL BK OF GREECE .. . 07/26/2024 . | ZERO STAGE CAPITAL ..... |....... 13,107.000 |.. .0 .0 .
. 000000-00-0 |BE SEMICONDUCTOR ... .|B..... . 08/02/2024 . | ZERO STAGE CAPITAL ..... |oeeeeeee. 911.000 |.. .. .0 .0 . . .
. 000000-00-0 | NORDEA BANK ABP . 08/07/2024 .| ZERO STAGE CAPITAL ..... |....... 99,117.000 |.. 01,222,004 |....... (98,123) |.. .0 .0 . 121,717 ).
. 000000-00-0 |ASIAINFO TECHNOLOGIES LTD . . 06/24/2024 . | ZERO STAGE CAPITAL ..... 130,400.000 . 111,097 L0 .0 .0 0 .125,245
. 000000-00-0 |LIVZON PHARMACEUTI ... . 07/23/2024 . | VARIOUS ... J OO 37,400.000 |......... 118,906 P oy 0] .0 . 0. . 117,775 ).
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. 000000-00-0 |PSK INC B..... . 09/19/2024 . | ZERO STAGE CAPITAL ..... |...... 13,978.000 |.. .0 .0 . . (1,597) |...
. 000000-00-0 | CEMENTIR HOLDING N . . |B..... . 08/29/2024 . | ZERO STAGE CAPITAL ..... |....... 85,636.000 |.. .0 .0 . ..(2,550) |...
. 000000-00-0 | ZOMATO LIMITED . . |B..... . 08/14/2024 . | ZERO STAGE CAPITAL ..... |..... 712,919.000 |.. .0 .0 .
. 000000-00-0 | VALLOUREC SA ... .|B..... . 08/09/2024 . | ZERO STAGE CAPITAL ..... |........ 3,274.000 |.. .0 .0 .
. 000000-00-0 | INFRONEER HLDGS IN . . |B..... . 07/10/2024 . | ZERO STAGE CAPITAL ..... |....... 46,600.000 |.. .0 .0 . . ..
. 000000-00-0 |SILICON2 CO LTD . |B..... . 07/24/2024 . | ZERO STAGE CAPITAL ..... |...... 20,393.000 |.. .0 .0 . .629,062 |..
. 000000-00-0 |AON PLC D..... . 09/20/2024 . | ZERO STAGE CAPITAL ..... |.oeeoo.. 3,548.000 |.......1,232,208 [....ccooiinnniinnnn [ 1,159,330 |.... .0 0 e 126,791 [0 1,159,330 |..
. 000000-00-0 |NETEASE INC .. . |B..... . 07/05/2024 . | ZERO STAGE CAPITAL ..... |....... 89,600.000 |...... 1,684,783 |.......coeeeeiiiins |eeens 1,503,758 |.... .0 0 e (112,619) ool (7,878) . 1,503,758 |..
. 000000-00-0 |NANJING TANKER COR . . 09/19/2024 . | ZERO STAGE CAPITAL ..... |..... 208,800.000 |.. L0 . .0 .0 . .159,341
. 000000-00-0 | SOCIONEXT INC ..... . 07/25/2024 . | ZERO STAGE CAPITAL ... .4,000.000 0 .0 0 .106,213
. 000000-00-0 | THUNGELA RESOURCES .. . 09/04/2024 . | ZERO STAGE CAPITAL ... 95,998.000 ..773,694 |. .0 0 .802,225
. 000000-00-0 | CONDUIT HLDGS LTD . 07/02/2024 . | ZERO STAGE CAPITAL ..... | .6,690.000 ...39,611 .0 0 ..39,346
. 000000-00-0 |GSK PLC . 08/08/2024 . | ZERO STAGE CAPITAL ..... |..... 153,221.000 |.. .2,805,176 .0 .0 . .3,052,53 |......
. 000000-00-0 |RIYADH CABLES GROU . . 09/12/2024 . | ZERO STAGE CAPITAL ..... |...... 10,237.000 |.. ..251,680 .0 .0 . .210,649 |..
. 000000-00-0 |PIRAEUS FINANCIAL ... . 09/19/2024 . | ZERO STAGE CAPITAL ..... |...... 76,141.000 |.. .0 .0 .
. 000000-00-0 | IND & COM BK CHINA .... . 09/19/2024 . | ZERO STAGE CAPITAL ..... |....... 68,257.000 |.. 0. .0 .0 .
. 000000-00-0 | AGRICULTURAL BK CH .... . 08/06/2024 . | ZERO STAGE CAPITAL ..... |..... 261,600.000 |.. 0. .0 .0 .
. 000000-00-0 |CHINA SHENHUA ENER .. . 07/11/2024 . | ZERO STAGE CAPITAL ..... |...... 18,300.000 |.. 0. .0 .0 .
. 000000-00-0 | CHINA MERCHANTS BK . . 08/29/2024 . | ZERO STAGE CAPITAL ..... |eeee.. 7,200.000 |.. 0. .0 .0 .
. 000000-00-0 | S/PUDONG DEV BANK ... . 08/06/2024 . | ZERO STAGE CAPITAL ..... |....... 66,300.000 |.. 0. .0 .0 .
. 000000-00-0 | SHANGHAI INTL PORT . . 09/19/2024 . | ZERO STAGE CAPITAL ... ...12,000.000 0| .0 0
. 000000-00-0 | CHINA CONSTR ENG C .. . 08/21/2024 . | ZERO STAGE CAPITAL ... . 338,600.000 0| .0 0
. 000000-00-0 |ZIJIN MINING GROUP . . 09/12/2024 . | ZERO STAGE CAPITAL ... ...32,200.000 0| .0 0 (8,706) |.
. 000000-00-0 | CHINA SOUTH PUBLIS .. . 09/19/2024 . | ZERO STAGE CAPITAL ... 30,700.000 0| .0 0 ..2,168 |.
. 000000-00-0 |HISENSE ELECTRIC C . . 09/10/2024 . | ZERO STAGE CAPITAL ..... |..... 147,500.000 .. 362,421 ..500,461 |. 0| .0 0 (147,003) |.
. 000000-00-0 | S/TUNNEL ENGINEERG .... . 07/18/2024 . | ZERO STAGE CAPITAL ..... |..... 111,900.000 |.. .. 98,712 100,927 |.... 0. .0 .0 . .. (1,844)
. 000000-00-0 |SHANGHAI MODERN PH .... . 07/08/2024 . | ZERO STAGE CAPITAL ..... |....... 64,300.000 |.. 0. .0 .0 . o (256) | (611)
. 000000-00-0 |NINGBO SANXING ELE .... . 08/07/2024 . | ZERO STAGE CAPITAL ..... |....... 85,400.000 |.. 0. .0 .0 . . (74,009) |....... (68,384)
. 000000-00-0 |SHELL PLC .... . 07/12/2024 . |PRIOR YEAR INCOME ....... 0.000 |.. 0. .0 .0 .
. 000000-00-0 |SHELL PLC .... B..... . 07/12/2024 . | PRIOR YEAR INCOME ....... 0.000 |.. 0. .0 .0 .
. 000000-00-0 |VIBRA ENERGIA S.A. . . 09/10/2024 . |PRIOR YEAR INCOME ....... |.coeerreens 0.000 |.. 0. .0 .0 .
. 000000-00-0 |SAAB AB .......... . 06/27/2024 . | ZERO STAGE CAPITAL .3,628.000 0 .0 0
. 000000-00-0 |RECRUIT HLDGS CO L . . 08/06/2024 . | ZERO STAGE CAPITAL ... 26,000.000 .1,046,107 |. .0 0
. 000000-00-0 | GRANGES AB ......... . 08/05/2024 . | ZERO STAGE CAPITAL ... ....996.000 |.......... 11,833 | e 11,398 [ K .0 0 L1365
. 000000-00-0 |UBS GROUP AG-REG . . 08/28/2024 . | ZERO STAGE CAPITAL ... 13,140.000 ..406,026 |. .0 0 . 63,767 |..
. 000000-00-0 | CENCOSUD SHOPPING ..... |- 07/08/2024 . [ZERO STAGE CAPITAL ... . 228,265.000 ..233,94 .0 0 (46,748) |..
. 000000-00-0 |FINCANTIERI SPA . |B..... . 09/11/2024 . | ZERO STAGE CAPITAL ..... |...... 76,632.000 |.. ...0 ] .0 . (64,518)
. 000000-00-0 |BAIC MOTOR CORP LTD-H ... . [B..... . 08/06/2024 . | VARIOUS ....oevvvvvrrriiinns |oeeees 89,000.000 |.. ...0 ] .0 .
. 000000-00-0 |FUYAO GLASS INDUST . |B..... . 08/12/2024 . | ZERO STAGE CAPITAL ..... |..... 157,600.000 |.. ...0 ] .0 .
. 000000-00-0 |DIRECT LINE INS GR . . |B..... . 08/28/2024 . | ZERO STAGE CAPITAL ..... |..... 388,690.000 |.. ...0 ] .0 .
. 000000-00-0 |DEXERIALS CORP B..... . 08/14/2024 . | ZERO STAGE CAPITAL ..... |ocooo.. 1,600.000 |.. ...0 ] .0 .
. 000000-00-0 |BANK OF JIANGSU . |B..... . 09/03/2024 . | ZERO STAGE CAPITAL ..... |....... 89,900.000 |.. ...0 ] .0 .
. 000000-00-0 | GENERTEC UNIVERSAL .... . |B..... . 07/23/2024 . |VARIOUS ....oovvvvvviiiiinns oo 248,500.000 |.. ...0 ] .0 .
. 000000-00-0 | SIGNIFY NV . 08/09/2024 . | ZERO STAGE CAPITAL ..... |........ 1,758.000 |.. ...0 ] .0 .
. 000000-00-0 | BANGCHAK CORP PCL ..... |- 08/09/2024 . [ZERO STAGE CAPITAL 43,500.000 .0 0
. 000000-00-0 | YADEA GROUP HOLDIN ... .|B..... . 06/25/2024 . |VARIOUS ..ovvvvvvvvveiinenns |oveeees 34,000.000 |.. .0 . 0. . (12,837)
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. 000000-00-0 |CHINA INTERNATIONAL CAPITA-H .| ZERO STAGE CAPITAL ..... |..... 204,000.000 |.. 421,59 |.... .0 (2,439) |....
. 000000-00-0 | ADYEN NV .| ZERO STAGE CAPITAL ..... |oeeeeeeees 211.000 |.. 292,979 |.... .0
. 000000-00-0 |NAN PAO RESINS CHE VARIOUS .ovveniiiiiiiiiiins fernens 27,000.000 |.. .0
. 000000-00-0 |LOTTE WELLFOOD .... .| ZERO STAGE CAPITAL ..... |oeeeeeeens 544.000 |.. .0
..G01767-10-5 | ALKERMES PLC ... .| ZERO STAGE CAPITAL ..... |.eceee. 1,165.000 |.. .0
..60176J-10-9 | ALLEGION PLC ... B L1 L0LV S R 6,444.000 |.. .0
..G0450A-10-5 | ARCH CAPITAL GROUP LTD COMMON STK ... .| ZERO STAGE CAPITAL ..... |.ecceo.. 2,329.000 |.. .0
..G0750C-10-8 | AXALTA COATING SYS ..oovvvvririiiiiiiiiiiiieineees .| ZERO STAGE CAPITAL ..... |..cc.... 7,961.000 |.. .0
..G1151C-10-1 | ACCENTURE LTD BERMUDA .| ZERO STAGE CAPITAL ..... |oeeeeeeeens 250.000 |.. 0 0 e
..629183-10-3 | EATON CORP ............ .0 ... (5,646,864)
..G3223R-10-8 | EVEREST RE GROUP LTD .| ZERO STAGE CAPITAL ... .0 .(109,841)
..G39108-10-8 | GATES INDL CORP PL .... .| ZERO STAGE CAPITAL ..... | .0
..G3922B-10-7 | GENPACT LTD COMMON STK ... .| ZERO STAGE CAPITAL ..... [.co.nn 2,900.000 |.. .0
..G42706-10-4 | HAMILTON INSURANCE .........eevvvvvrvmmnnnnnnnnnnnns .| ZERO STAGE CAPITAL ..... |........ 3,267.000 |.. .0
..G4705A-10-0 | ICON PUB LTD CO SPONSOR COMMON STK ... .| ZERO STAGE CAPITAL ..... [.con. 3,172.000 |.. .0
..G4863A-10-8 | INTL GAME TECH PLC .... VARIOUS ...vvvvniinininninnn fornnnns 13,609.000 .0
..650871-10-5 | JAZZ PHARMA PLC ZERO STAGE CAPITAL ..... feeeeeeeens 372.000 |.. .0
..G5960L-10-3 | MEDTRONIC INC S| VARIOUS v oo 23,078.000 |.. .0
..G72800-10-8 | PROTHENA CORP PLC ... .| ZERO STAGE CAPITAL ..... [eeeeeenns 671.000 |.. .0
..G77090-10-4 | ROYALTY PHARMA PLC .... .| ZERO STAGE CAPITAL ..... [....... 6,700.000 |.. .0
..G7997R-10-3 | SEAGATE TECH HLDNGS .| VARIOUS ... .1,361.000 .0 ..(9,753)
..GBOBON-10-2 | SENSATA TECH HLD PLC .| VARIOUS ... 37,360.000 . .0 136,815
..68192H-10-6 |SIRIUSPOINT LTD ..... .| ZERO STAGE CAPITAL .7,260.000 .. 101,029 .0 . (1,182)
..G8994E-10-3 | TRANE TECHNOLOGI PLC . |PRIOR YEAR INCOME .. .0
..G9618E-10-7 |WHITE MTNS INS GROUP .| ZERO STAGE CAPITAL 44,734 .0
..H11356-10-4 | BUNGE GLOBAL SA ZERO STAGE CAPITAL ... 55,411 .0
..H1467J-10-4 | CHUBB LIMITED .. VARIOUS ..o . 1,846,630 .0
..M98068-10-5 |WIX COM LTD ZERO STAGE CAPITAL .. 924,671 .0
..N07059-21-0 | ASML HLDS NV NY VARIOUS ..o ..481,703 . .0 .
..N53745-10-0 | LYONDELLBASELL INDUS .. . .| ZERO STAGE CAPITAL U ieeeee... 56,694 .53,815 [.... .0 0 e (2,472) | .
..Y8162K-20-4 | STAR BULK CARRIERS ..........ccvivninnnnnnnnnnnes . | ZERO STAGE CAPITAL ..... |....... 19,289.000 |......... 459,102 [.ooooeiiiiiiiiiinns oeeeenns 363,380 0 fooeiinnnnees [ (46,704) |.....oeevvennnn0 v 363, 380
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 672,226,460 XXX 529,113,281 0 | (114,831,117) 529,113,281 142,959,114 56,559,758 XXX
..09290C-50-9 | BLACKROCK ETF TRUST .| GOLDMAN SACHS ..........e. |-oeee 416,000.000 |..... 24,989,472 | e 19,488,435 |.......21,773,440 [... (2,285,005) |......ccevnnnnn (VO 0 ... (2,285,005) 19,488,435 |........eeeennn 0 [..00.5,471,087 |..... 5,471,037 |........... 28177 | ]
..09290C-60-8 | BLACKROCK ETF TRUST . | GOLDMAN SACHS . R 906,000.000 |..... 30,456,834 [......oeveiiiiiinnnn fornnne 42,191,242 |.... .0 ...2,571,862 |... 42,191,242 |.. ... (2,734,409) |........ 1,391,137 |...
..464287-22-6 | ISHARES TR ............ . | VARIOUS ...1,877,460.000 188,833, 126 185,003,115 |. .0 0 . (141,571) 003,115 .3,830,011 1,109,853
..464287-65-5 | ISHARES RUSSELL 2000 ETF .. .| ZERO STAGE CAPITAL ... 10,561,045 .10,187,056 |. .0 0 , 187,056 9,573
..46429B-68-9 | ISHARES EDGE MSCI MIN VOL EA .| ZERO STAGE CAPITAL ... . 1,033,711 ..976,933 |. .0 0 .976,933 . 29,604
..46434V-44-9 | ISHARES EDGE MSCI INTL MOMENT . .| ZERO STAGE CAPITAL ... .. 400,089 ..300,749 |. .0 0 .309,749 8,745
..46435G-40-9 | ISHARES EDGE MSCI INTL VALUE .| ZERO STAGE CAPITAL ..... |..... 104,603.000 2,963,428 ..2,728,740 |. .0 0 X .2,728,740 111,286
..46435G-50-8 | ISHARES EDGE MSCI INTL SIZE .... .| ZERO STAGE CAPITAL ..... |...... 76,002.000 |...... 1,950,875 |..coooiiiiiiiiiins |oeeenns 1,932,234 |.... .0 U PO (< < ) ISR | B R 1,932,234 |.. ....32,662 |...
..78462F-10-3 | SPDR S&P 500 TRUST ETF .| VARIOUS ... PN R 45,400.000 |..... 24,984,514 [ [ 24,638,566 |.... .0 O PO | N O | B RO 24,638,566 |.. .79,860 |...
..81369Y-80-3 | SELECT SECTOR TECHNOLOGY SPOR .. . | EVERCORE .. R R 364,000.000 |..... 79,817,331 | | 78,962,832 |.... .0 .0 . 0 e 78,962,832 |..
..81369Y-88-6 | SELECT SECTOR UTILITIES SPDR ..........ceeee. L VARIOUS v e 9,700.000 |......... 663,648 |....ovvvviiiiiiinn lovviiinnnns 585,621 |...........614,301 |....... (28,680)|.............. [ 0 fns (28,680) |.eevverrrnnnns 0 Jeeeeennn 585,621
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 375,614,073 XXX 367,004,523 0 (26,269) 0 367,004,523
..30277@-10-1 |FM|C HOLDINGS, INC. ..vvvvvvvvvrvvnvvnnnnininnnnnns | ....... | 07/16/2024 . |RETURN OF CAPITAL ..vvvvr fovvvvvvnnnns 0.000 |......... 233,943 |oiiiiiiiiiiiiiiiins foviiinnnnn, 233,943 |...........233.943 |0 [0 i, 0l 0 foviiiinnnnns [ I PO 233,943
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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
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 233,943 XXX 233,943 233,943 0 0 0 0 0 233,943 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 1,048,074,476 XXX 896,351,747 487,411,854 | (114,857,386) 0 0 | (114,857,386) 660,902 896,361,747 (1,004,701) | 152,573,365 | 151,568,664 59,574,619 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 1,048,074,476 XXX 896,351,747 487,411,854 | (114,857,386) 0 0 | (114,857,386) 660,902 896,361,747 (1,004,701) | 152,573,365 | 151,568,664 59,574,619 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,048,074,476 XXX 896,351,747 487,411,854 | (114,857,386) 0 0 | (114,857,386) 660,902 896,351,747 (1,004,701) | 152,573,365 | 151,568,664 59,574,619 XXX XXX
6009999999 - Totals 1,657,009,487 XXX 1,508,287,039 796,517,852 | (113,327,180) 362, 151 0 | (112,965,029) 660,902 1,505,787,522 (1,004,701)| 151,933,838 | 150,929,137 74,155,678 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

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

SCHEDULE DB - PART A - SECTION 1

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 JPllorgan Chase
SPX Put Option ........ Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/29/2024 |. 12/31/2024 |......... 27,400 |..... 147,960,000 |......eun... 5,400 [cuvueniiiinnnnns 0f..... 3,803,504 ... 0f..... 1,868,680 |..ccvvvnnns [ennnnn 1,868,680 |..... (1,934,824))..cuuiiinnnnns [ [V R [ [V R O,
JPMorgan Chase
SPX Put Option ........ Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 08/21/2024 |. 12/31/2024 |........ 17,800 |...... 98,790,000 |....ccuunnn. 5,550 [.ooiiiiinins 0f..... 2,504,353 |.....covnnnnnnns 0f..... 1,641,160 | .oovvvennns [ennnnn 1,641,160 |....... (863,193)[...uvevvvennnns [ [V R [ [0 R N
JPMorgan Chase
SPX Put Option ........ Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 08/13/2024 |. 12/31/2024 |........ 18,500 |...... 98,975,000 ............. 5,350 |..oviiiininns 0f..... 2,827,059 |...ovvnnnnne 0f..... 1,143,300 [.eneeeeeens | 1,143,300 |..... (1,683,759)[.....ccvvnnnnnns [ [V R [ [0 R N
JPMorgan Chase
SPX Put Option ........ Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 09/17/2024 |. 03/31/2025 |........ 17,700 |...... 99,120,000 ............ 5,600 [ceuuniiiinnnnns 0f..... 3,307,493 |..covnnnnnns 0f..... 2,760,315 [.eveeneenns [ 2,760,315 |....... (547 178)[.veeeevveannnns [ [V R [ [0 R O,
JPMorgan Chase
SPX Put Option ........ Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 |. 07/30/2024 |. 12/31/2024 |......... 27,500 |..... 148,500,000]............ 5,400 |.ueuiiiinnnnns 0f..... 4,207,885 [......ccvunnnnn 0f..... 1,875,500 [.oeeeeennn | 1,875,500 |..... (2,332,385)]...cccvnnnnnnnns [ [0 (U] o T ey
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 16,650,294 0 9,288,955 | XXX 9,288,955 (7,361,339) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 16,650,294 0 9,288,955 | XXX 9,288,955 (7,361,339) 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 16,650,294 0 9,288,955 | XXX 9,288,955 (7,361,339) 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 16,650,294 0 9,288,955 | XXX 9,288,955 (7,361,339) 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 .....o.|eeeeeeeemneieeeiiiiiinnnns N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/29/2024 |. 12/31/2024 |......... 27,400 |..... 161,660,000 ............ 5,900 [ouvueiiiinnnnns 0f.... (1,876,516)...ccvvnnnne 0f.... (3,127, 710) vevvneeeen | (3,127,710)..... (1,251,194))0eenniiinnnnns [ [V R [ [0 R N
Equity Portfolio Hedge JPllorgan Chase
SPX Call Option .....o.|eeeeeeeemneieeeiiiiiinnnns N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/30/2024 |. 12/31/2024 |......... 27,500 |..... 162,250,000 |.....ouenn. 5,900 [ouvueiiiinnnnns 0f.... (1,677, 115))cevveeeene 0f.... (3,139,125)] .eevvvnnnns fennnn (3,139,125)]..... (1,462,010)[.....ccvvnnnnnns [ [V R [ [0 R N
Equity Portfolio Hedge JPllorgan Chase
SPX Call Option .....o. |eeeeeeeemneieeeiiiiiinnnns N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/17/2024 |. 03/31/2025 |........ 17,700 |..... 107,970,000 |............ 6,100 [..oovvvvnnnnnnns 0f.... (1,605,673)[.....ccvvnnnnnne 0f.... (2,009,835)] ..cvvunnnnn fennnn (2,009,835)....... (404,162)[......cevvnnnnns [ [V R [ [V [
Equity Portfolio Hedge JPllorgan Chase
SPX Call Option .....o. |eeeeeeeemieiieeiiiiiinnnns N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 08/21/2024 |. 12/31/2024 |........ 17,800 |..... 105,910,000 |......uunn 5,950 [..oviiiinnnns 0f.... (1,236,495)).0uunieinnnnns 0f... (1,610,010)] .ccvvvnnnes fenn (1,610,010)|....... (373,515)).cevvnnnininnns [ [V R [ [0 R O,
Equity Portfolio Hedge JPllorgan Chase
SPX Call Option ....... N/A Lot Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 ). 08/13/2024 |. 12/31/2024 |........ 18,500 |..... 108,225,000]............ 5,850 |ouuuuiiiinnnnns 0f.... (1,054, 241)].c0eeniiinnnnns 0f.... (2,606,650)..eeneeeen [onnns (2,606,650)..... (1,552,409)].....ivvennnnn [ [0 (U] [V T T
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (7,450,040 0f (12,493,330 XXX (12,493,330  (5,043,290) 0 0 0 0] XXX XXX
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...cooee |eeeeeeeeiiiieeeciiiis N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/29/2024 |. 12/31/2024 |......... 27,400 |..... 137,000,000 ............ 5,000 [cuuuuiiiinnnnns 0f.... (1,797,056)[.....cccvnnnnnns 0f...... (879,540)( .evvunnnn [ (879,540)|......... 917,516 [ouveniiiiinnnnnn [ [V R [ [0 R N
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...cooee | eeeeeemeiiiieeecieiis N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 07/30/2024 |. 12/31/2024 |......... 27,500 |..... 137,500,000 |...ccvunnnns 5,000 [cuuuuiiiinnnnns 0f.... (2,007, 115)[....ccvvnnnnnnns 0f...... (882,750)( cevvnnneaas fonnnns (882,750)|...... 1,124,365 [coeeniiiinnnnns [ [V R [ [0 R N
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...ooee | eeeeeeemiiiieeeeciiis N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 09/17/2024 |. 03/31/2025 |........ 17,700 |...... 90,270,000 |...ccvunnnns 5,100 [cuueniiiinnnnns 0f.... (1,637,356)[.....ccvvnnnnnne 0f.... (1,389,450)] ..evvvnnnnn fennnn (1,389,450)f......... 247,906 ...uvevvinnnnnn [ [V R [ [0 R N
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...cooee | eeeeeemeiiiieeecieiis N/A s Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 08/13/2024 |. 12/31/2024 |........ 18,500 |...... 92,500,000 ............ 5,000 [cuuuuiiiinnnnns 0f.... (1,535, 241))0eveiiinnnnns 0f...... (593,850)] ..eevvvunnn [eunnnns (593,850)|......... 941,391 | [ [V R [ [0 R N
Equity Portfolio Hedge JPllorgan Chase
SPX Put Option ...cooee |eeeeeiiiiiniiieiiiiiannnss N/A Lot Equity/Index |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNES7 ). 08/21/2024 |. 12/31/2024 |........ 17,800 |...... 89,000,000].....ccenn.s 5,000 |.uuuiiiiinnnnns 0f...... (964, 511))..uiiiiinnnnns 0f...... (571,380)f - cvenene Jounnnns (571,380)f......... 393,131 |ovvveiins [ [0 (U] O oo | ool
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (7,941,279) 0 (4,316,970) XXX (4,316,970) 3,624,309 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0f (15,391,319) 0 (16,810,300) XXX (16,810,300)  (1,418,981) 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
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0929999999. Total Written Options - Call Options and Warrants 0 (7,450, 040) 0f (12,493,330 XXX (12,493,330 (5,043,290) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 (7,941,279) 0 (4,316,970) XXX (4,316,970) 3,624,309 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 (15,391,319) 0 (16,810,300) XXX (16,810, 300) (1,418,981) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
Forwards-Hedging Other [ Foreign Currency JPMorgan Chase
........................... Exposure ............... |N/A ...........[Currency .... |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNE97 [. 03/01/2023 |.07/28/2026 |...............0|...... 18,841,100 . 1.1083 EUR-USD |.......evuvveeee O founnvvvrinnncenn O Jovvennnnnnnnn O e (528,243)) e [oennn (528,243)]. e 0 110,975 |t O e 0 127,195 | | e
Forwards-Hedging Other | Foreign Currency JPMorgan Chase
........................... Exposure ............... |N/A ...........[Currency .... |Bank, N.A. ......... 7HBGLXDRUGQFUS7RNEQ7 |[. 11/29/2023 |. 12/15/2027 |...............0]...... 11,654,000]. 1.1654 EUR-USD |.........ooeeeee O funnievivnnen O fvvvnnnnnennnn O 80,218 | e 80,213 | O e 94,3382 | O 0000 104,335 | | i
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (498,030)] XXX (498,030) 0 205,307 0 0 231,530 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (498,030)] XXX (498,030) 0 205,307 0 0 231,530 | 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 1,268,975 0 (8,019,375) XXX (8,019,375) (8,780,320) 205,307 0 0 231,530 | 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 1,258,975 0 (8,019,375) XXX (8,019,375) (8,780,320) 205,307 0 0 231,530 | XXX XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

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
‘ December 24 Mini MSCITForeign Equity Index ‘ ‘ | |
MESZ4 ........ |oveeeeeenees 79 | (39,750)[ cevvvrnnieeiiiiis Hedge ...oovvvvvvvvnnnnns NA v Equity/Index |.12/20/2024 .|NYF-ICE ............. VIT943WHDC155Z7CPP8Y . |.09/16/2024 .]...1,099.8281 |...1,172.7000 |........ (2,896,658).....cccccnnnnnnnnn [V N Ol [\ O 0].... (2,89,658)|.... (2,896,658)|........ 2,442,965 | .ooiiiiieiiii 50
1609999999. Subtotal - Short Futures - Hedging Other (2,89,658) 0 0 0 0 (2,89,658) (2,896,658) 2,442,965 XXX XXX
1649999999. Subtotal - Short Futures (2,89,658) 0 0 0 0 (2,89,658) (2,896,658) 2,442,965 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (2,89,658) 0 0 0 0 (2,89,658) (2,896,658) 2,442,965 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (2,89,658) 0 0 0 0 (2,89,658) (2,896,658) 2,442,965 XXX XXX
nning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 9,288,955 (16,810,300) 9,288,955 9,288,955 (16,810,300) 9,288,955 2,442,965 2,442,965
JPMorgan Chase Bank, N.A. ...ccoiiiiiviiiiiiiiiiiiiniiiiiiiininnens 7HBGLXDRUGQFUSTRNES7 . |.......... T Voo fooriiii 0 i 0 [ 30,213 [ (528,243)].ceveeiiiiiiiiiiiiiiiiannns [ PPN 30,213 [ (528,243)...cevivniiiiiiiiis [ T 231,529 |oueuiiiiiiiiiiiiis 0
0299999999. Total NAIC 1 Designation 0 30,213 (528,243) 0 30,213 (528,243) 0 231,529 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0

0999999999 - Gross Totals

9,319, 168

(17,338,543)

9,288,955

9,319,168

(17,338,543)

9,288,965

2,674,494

2,442,965

1. Offset per SSAP No. 64

0

0

2. Net after right of offset per SSAP No. 64

9,319, 168

(17,338,543)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 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 Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
JPMorgan Chase Bank, N.A. ......... THBGLXDRUGQFUS7RNEY7 .. Cash- FXF & Options Collateral 157,745,000
NYF-ICE ..... VIT943WHDC15527CPP89 .

Cash- Futures initial Margin at Macquarie .

.1,412,692

157,745,000

1,412,692 |..

0199999999 - Total 159, 157,692 159, 157,692 XXX XXX
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 SEPTEMBER 30, 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 SEPTEMBER 30, 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 16,351,387 |.......... 16,733,045 |......... 16,951,643
BANK OF AMERICA (OPERATING) . WILMINGTON, DE ......covovvvnes |orenn oo 100,000 [ [V R [V (1,753,116)|.......... (1,950,758).....c.c........ 733,009
BANK OF AMERICA (LOSS
PAYMENT) oo WILMINGTON, DE .....cocoevevevees o 1.0.000 [ [V R [V (1,651,969)|............. (752,339)|.......... (4,253,856)|..
BANK OF AMERICA (CDR AP) ....... WILMINGTON, ..0.000 [ O e 0 (2,722,973) , ... (1,391,727)]..
BANK OF AMERICA PAYROLL ........ WILMINGTON, ...0.000 |... ... (824,072) YA ] - (760,333)|..
BANK OF AMERICA ACH BENEFITS ~ WILMINGTON, 1.0.000 [ O e 0 3,565,914 ,965,914 | 0.
BANK OF AMERICA - SINGAPORE . WILMINGTON, DE ......cocoovcvner v oo ...1.302 16,360,785 |.......... 16,417,263 |......... 16,474,970 |..
BANK OF AMERICA - KOREA ........ BOA SEOUL BRANCH ...0.000 |... ...3,594,667 |............ 3,629,112 |............ 1,483,754 |..
BANK OF AMERICA . MALAYSIA ...0.000 |... ...9,627,400 |.......... 14,770,960 |..........12,699,562 |..
BANK OF AMERICA HONG KONG ... o ...0.000 30,997,839 |.......... 31,069,686 |.......... 31,057,406 |..
HSBC BANK OF AUSTRALIA
LIMITED USD ACCOUNT ............... AUSTRALIA .o o 100,000 [ [V R [V 43,489,650 |.......... 45,643,239 |......... 35,878,394 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e HONG KONG ..o o 100,000 [ [V R [V 16,367,310 |.......... 15,530,785 |......... 16,817,175 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT .....ccccvrvremeee HONG KONG ... o 100,000 [ [V R [V 26,323,289 |.......... 26,932,958 |.......... 25,624,174 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e INDIA oo o, 1.0.000 [ [V SRR [V 12,988,749 |............ 8,947,500 |.......... 10,935,848 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. CUSTODY ACCT ....ccoovveeenne INDIA oo o, 120,000 [ [V R (V1 1,389,076 |............ 1,455,639 |........... 1,597,311 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e SINGAPORE ........cocveveveeeeeeeeens foe 100,000 [ [V R (V1N 13,818,454 |......... 14,643,429 |......... 18,634,070 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD ACCOUNT .....ccccervreneee SINGAPORE ........cocveveveeievevens foe 100,000 [ [V R (V1N 6,006,204 |............ 8,638,062 |............ 9,970,894 |..
HSBC OFFSHORE LABUAN OFFICE
USD ACCOUNT ..o MALAYSIA oo o 100,000 [ [V R (V1 2,765,671 |............... 387,817 | 384,802 |..
HSBC-BANK MALAYSIA BERHAD ..... MALAYSITA oo o 100,000 [ [V R [V 29,474,204 |......... 22,506,679 |.......... 22,254,109 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD e NEW ZEALAND ......cocvveverercees o 1.0.000 [ [V R (V)N 349,033 |............... 391,514 |, 446,534 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. NZD o NEW ZEALAND ......ocvveverececs o 100,000 [ [V R [V 17,557,854 |......... 22,384,910 |.......... 24,815,557 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. AUD o NEW ZEALAND ......ocvveverececs o 100,000 [ [V R (V1 7,751,242 |........... 7,567,450 |............ 6,783,646 |.
HSBC-HK&SHANGHA| BANKING CORP
LTD. USD oo KOREA REPUBLIC OF .............. | ... 100,000 [ [V R (V1N 1,628,892 |.......... 1,668,245 |........... 1,771,630 |..
HSBC-HK&SHANGHA| BANKING CORP
LTD. e KOREA REPUBLIC OF .............. | ... 100,000 [ [V R (V1 3,163,721 |............ 2,250,635 |.............. 519,158 |.
IBK DEPOSIT/WITHDRAWL SAVINGS
................................................. KOREA ...oeceeeeeeeeeeeienneees Joven oo [20.000 [l 0 e 12,221,115 ..........12,335,082 |.......... 17,195,234 |..
JP MORGAN CHASE .......cccocvvvnnnn. COLUMBUS,0H ... ...4.130 |... 1,925,969 |.ooceveeciieean 0 o 140,283,518 |........ 141,053,534 |........ 151,757,028 |..
JP MORGAN PRIV EQ-M.STANLEY . COLUMBUS,0H .... ...4.130 |... 8,083 | 0 1,179,074 oo 0 Joeeiene 816,382
JPM ARROWST FOREIGN ............... COLUMBUS,0H ..o o L A130 [ 47,018 | 0 [ 5,371,326 |............ 1,464,575 |........... 1,735,113
JP MORGAN CHASE SINGAPORE
BRANCH ..o COLUMBUS, OH ....cevevevvvceis o 4130 [ 206,364 | O 16,360,785 |......... 16,418,776 |......... 16,478,037 |..
JP MORGAN CHASE AUSTRALIA
BRANCH ..o LONDON .. fo e 4130 [o20,970 [ 0 e 1,949,182 |........... 1,904,275 |........... 2,019,146 |.
JPM GSAM JAPAN . ... COLUMBUS,0H ... 4130 [ 178,597 e O 16,323,446 |.......... 12,226,557 |...
NORTHERN TRUST DDA ...... .... CHICAGO, IL 1.0.000 [ O foeiieee 0 e 1,859,772 |........... 1,289,806 |...
ROYAL BANK (RES ACCT) . ... TORONTO, ON, ...4.450 |..............396,764 |.............. 182,000 |.......... (1,905,720)|............ (879,308)|...
ROYAL BANK (USD ACCT) . .. TORONTO, ON, . . 4.450 | 150,637 o 0 10,869,012 |.......... 30,583,366 |...
ROYAL BANK (LOSS PAY) ............ TORONTO, ON, CAN .cocvvvvvves forn e 1.0.000 [ O e 0 54,702,293 |......... 67,204,848
RBC INVESTOR SERVICES ............ TORONTO, ON, CAN ..o o e . 4.450 |................56,294 [ 0 4,549,526 |.......... 17,422,168
HSBC  AUCKLAND NEW ZEALAND
HSBC DEPOSIT .o e ene e |oeene e 100,000 [ [V S, (V1 6,071,502 |............ 2,970,250 |............ 3,093,750 |..
BOA SHORT TERM LABUAN . .. BOA MYR ACCT ... 10,000 [ O [ 0 e 0 e 3,657,431 |........... 6,182,025 |..
HSBC DEPOSIT ..o HSBC USD ACCT .o o 1002000 [ O i 0 e 0 e 2,350,000 |............ 2,350,000 |..
SIMZONE BOA ..o WILMINGTON, DE ......ocoevevevees o 1.0.000 [ [V R (V1 7,277,647 |........... 7,626,930 |............ 7,792,938 |.
1151 BOSTON-PROVIDENCE TPKE . WILMINGTON, DE ......ccocovovne. |ovenn o, 1.0.000 [ [ [V P 4,698,537 |............ 4,698,537 |............ 4,698,537 |..
0199998. Deposits in ... 6 depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories XXX | XXX 0 0 (220,276) (198,549) (186,310)
0199999. Totals - Open Depositories XXX | XXX 3,218,868 182,000 538,209,950 581,400,772 583,747,770
0299998. Deposits in ... 0 depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 3,218,868 182,000 538,209,950 581,400,772 583,747,770
0499999. Cash in Company's Office XXX [ XXX XXX XXX 13,863 13,863 13,863
0599999. Total - Cash XXX | XXX 3,218,868 182,000 538,223,813 581,414,635 583,761,633
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE FACTORY MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Descri

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

ption Date Acquired Maturity Date

8

Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

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

2509999999. Total Bonds

0

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) oeeeeeeeeeeeieiiiiee e

U R 12/3172014 ..........

[ O 01/30/1990 ..........
07/01/2015 ..........
07/01/2015 .
03/31/2015 .
01/01/2024 ..o o

.4.310 |.
...... 0.000

77,947,374 |..
...... 5,060,496 |..
...... 5,319,907 |..
0.000 |. N 690,133 |..
. 13,711,038 |..
0.

... 22,765

8109999999. Subtotal - Sweep Accounts

102,728,948

121,368

2,849,834

381410-27-3 .......
85749P-10-1 ....... STATE ST INST LIQ RES-PREM

LN S L RO

B 09/23/2024 ....oooois e 5.160
........... 05/17/2023 .vvvvves Joveiiiiiiiiiiieen...5.350

171,453,972

............................ 4,889,405

522,194

8309999999. Subtotal - All Other Money Market Mutual Funds

5,411,599

8609999999 - Total Cash Equivalents

274,182,920

121,368

8,261,433
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