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ANNUAL STATEMENT FOR THE YEAR 2021 oF THE Paramount Advantage

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage
of Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Perce

ntage

of Column 5
Line 13

10.
1.
12.
13.

Long-Term Bonds (Schedule D Part 1):

1.01
1.02
1.03

1.04

1.05

1.06
1.07
1.08
1.09
1.10
1.11

U.S. governments
All other governments
U.S. states, territories and possessions, etc.
guaranteed
U.S. political subdivisions of states, territories and
possessions, guaranteed
U.S. special revenue and special assessment
obligations, etc. non-guaranteed
Industrial and miscellaneous
Hybrid securities
Parent, subsidiaries and affiliates
SVO identified funds
Unaffiliated bank loans
Total long-term bonds

Preferred stocks (Schedule D, Part 2, Section 1):

2.01
2.02
2.03

Industrial and miscellaneous (Unaffiliated)
Parent, subsidiaries and affiliates
Total preferred stocks

Common stocks (Schedule D, Part 2, Section 2):

3.01

3.02
3.03
3.04
3.05
3.06
3.07
3.08

Industrial and miscellaneous Publicly traded
(Unaffiliated)
Industrial and miscellaneous Other (Unaffiliated)
Parent, subsidiaries and affiliates Publicly traded
Parent, subsidiaries and affiliates Other ...............
Mutual Funds
Unit investment trusts
Closed-end funds
Total common stocks

Mortgage loans (Schedule B):

4.01
4.02
4.03
4.04
4.05
4.06

Farm mortgages
Residential mortgages
Commercial mortgages
Mezzanine real estate loans
Total valuation allowance
Total mortgages loans

Real estate (Schedule A):

5.01
5.02
5.03
5.04

Properties occupied by company
Properties held for production of income
Properties held for sale
Total real estate

Cash, cash equivalents and short-term investments:

6.01
6.02
6.03
6.04

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)
Other invested assets (Page 2, Line 11)
Total invested assets

Cash (Schedule E, Part 1)
Cash equivalents (Schedule E, Part 2)
Short-term investments (Schedule DA)
Total Cash, cash equivalents and short-term
investments

67,036,299

188,977

160,000

18,411,625
.. 126,406,845

67,036,299

188,977

160,000

18,411,625
.. 126,406,845

188,977

160,000

18,411,625
.. 126,406,845

.. 544,894,973

.. 544,894,973

.. 544,894,973
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ANNUAL STATEMENT FOR THE YEAR 2021 oF THE Paramount Advantage

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ..................| =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/rec| I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9.................... o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X RAE B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... .| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 218,754,959
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 150,233,103
3. Accrual of Discount ... 96,358
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o 23,812

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ... . 3,104,123

44 Partd, Column 11 e | (83,812)|.......... 3,044,123
5. TOTAL gain (loss) on disposals, Part4, Column 19 .................. (107,586)
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 144,341,549
7. Deduct amortization of premium ... 948,100
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes 5Q, LiNe 2 ... 309,432
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 227,040,740
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 227,040,740

S103




ANNUAL STATEMENT FOR THE YEAR 2021 oF THE Paramount Advantage

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 67,036,299 |......... 66,527,980 ......... 66,987,313 |......... 67,453,640
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 67,036,299 ......... 66,527,980 ......... 66,987,313 |......... 67,453,640
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 188,977 |............. 198,940|............. 195,712 ............. 130,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... 160,000 |............. 159,219 ............. 160,000 ............. 160,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... e 18,411,625(......... 18,694,558 ......... 18,562,083 ......... 17,810,308
Industrial and Miscellaneous, 8. United States .................. ..o 110,651,592 ........ 111,970,859 | ........ 111,385,517 ........ 109,367,084
SVO Identified Funds, Unaffiliated Bank Loans and 9. Canada ........................ | 9,741,426|........... 9,743,673 ........... 9,780,829 ........... 9,697,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 6,013,827 |........... 6,039,917 |........... 6,025,866|........... 6,000,000
1. TOTALS ............ocooooo|ovennnn. 126,406,845 |........ 127,754,449 ........ 127,192,212 ........ 125,064,084
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 212,203,746 |........ 213,335,146 ........ 213,097,320 ........ 210,618,032
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. ..o 14,459,959 |......... 14,459,959 |........... 7,408,660
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  Other Countries ............... [......o...... 377,035 |............. 377,035|............. 185,458
23. TOTALS ..o, 14,836,994 |......... 14,836,994 (........... 7,594,118
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......... 14,836,994 |......... 14,836,994 |........... 7,594,118
26.  TOTALStocks .................|......... 14,836,994 |......... 14,836,994 |........... 7,594,118
27.  TOTAL Bonds and Stocks ... |........ 227,040,740 ........ 228,172,140 ........ 220,691,438
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GoIs

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 3,582,499 (........ 50,587,092 (.......... 5,516,256 |.......... 4,330,017 |.......... 3,020,435]...... XXX oo 67,036,299 |.............. 31.59|........ 54,677,981 .............. 26.21|........ 67,036,299 .....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 3,582,499 |........ 50,587,092 (.......... 5,516,256 |.......... 4,330,017 |.......... 3,020,435]...... XXX oo 67,036,299 |.............. 31.59(........ 54,677,981 .............. 26.21|........ 67,036,299 .....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT . e 188977 ... XXX oo 188977 (................ 0.09]............ 192907 |................ 0.09]............ 188977 (...l
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... 188,977 |.....................|...... XXX 188,977 |................ 0.09)............ 192,907 |................ 0.09)............ 188,977 |.....................
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. 160,000 ... [ e XXX 160,000 |................ 0.08(............ 295,000 ..........c... 014)............ 160,000 (.....................
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... ... 160,000 | ... XXX oo 160,000 |................ 0.08[............ 295,000 ................ 014)............ 160,000 (.....................
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... 1,450,143 |.......... 4,312,046 |.......... 3,159,825|.......... 5,892,805].......... 2,286,063 1...... XXX 17,100,882 ................ 8.06(........ 18,568,479 ................ 8.90(........ 17,100,882 .....................
52 NAIC2 ... ... 850,352 (............ 460,391 ..o e XXX oo 1,310,743 |................ 062].......... 1,311,765 ................ 063].......... 1,310,743 | .....................
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... 2,300,495(.......... 4772437.......... 3,159,825(.......... 5,892,805(.......... 2,286,063 |...... XXX .o 18,411625|................ 8.68|........ 19,880,245 ................ 953]........ 18,411,625 .....................
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90IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
61 NAICT ... 30,987,230 ........ 49,787,598 |.......... 3425844 |.......... 2,736,300 .......... 3,229,203 |...... XXX 90,166,175|.............. 4249(........ 77,486,708 |.............. 3714 ... 90,166,175 .....................
62 NAIC2 ... ... 9,065,852 ........ 23,269,985.......... 2,219,581 |............ 438,729 .......... 1,246,523 | ...... XXX | 36,240,670 |.............. 17.08|........ 56,090,762 .............. 26.89]........ 36,240,670 ............ooeii
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 40,053,082 ]........ 73,057,583 |.......... 5,645425|.......... 3,175,029 |.......... 4475726 |...... XXX . oo 126,406,845].............. 59.57....... 133,577,470 .............. 64.03]....... 126,406,845|.....................
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX
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L0IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
M NAICT (d)..... 36,019,872 ....... 104,846,736 | ........ 12,101,925 ........ 13,148,099 |.......... 8,535,701 | ..o | 174,652,333 [.............. 82.30(...... XXX XXX oo 174,652,333 | ...
12 NAIC2 . @...... 9,916,204 |........ 23,730,376 |.......... 2,219,581 |............ 438,729|.......... 1,246,523 ..o 37,551,413 |.............. 17.70|...... XXX o XXX o[ 37,551,413 | ...
13 NAICS (@) L L L e e e L XXX o XXX o [ [
M4 NAICA ... (@) L e e e e e L XXX XXX o [
15 NAICS . (@) L e e e (€)oo e XXX XXX o [
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo L 45,936,076 ....... 128,577,112 ........ 14,321,506 |........ 13,586,828 |.......... 9,782,224 ... (b).... 212,203,746 | ............. 100.00{...... XXX XXX o 212,203,746 | ...
11.8 Line11.7asa%of Column7 ....................... | 21.65|.............. 60.59 ... 875 ... 640 |................ 461 100.00...... XXX .| XXX .| XXX oo [ 100.00 ...
12.  Total Bonds Prior Year
120 NAICT o L 20,484,239 ........ 98,811,768 ........ 13,608,182 ........ 12,740,368 |.......... 5576517 | ..o | XXX | XXX 151,221,075 .............. 7249(....... 151,221,075 | ...
122 NAIC2 ... L 7,709,384 |........ 44,330,842 .......... 3137158 | ... 604,685].......... 1,620,458 ... | XXX o | XXX o[ 57,402,527 |.............. 2751 ... 57,402,527 | ......o.oveiiinnn
123 NAIC3 .o L e e e e XXX o] XXX o [ e e
124 NAIC4 ... L e e e e XXX o] XXX o [ e e
125 NAICS ..o L L e e e L XXX o | XXX ... (C) e L L [
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS .o 28,193,623 |....... 143,142,610 ........ 16,745,340 |........ 13,345,053 |.......... 796,976 | ..o | XXX o] XXX ... (b).... 208,623,602 ............. 100.00]....... 208,623,602 ...
12.8 Line12.7asa%ofCol.9 ................cooooo [ 1351 68.61]................ 8.03|................ 640 |................ 345 . XXX .o | XXX oo [ 100.00{...... XXX oo [ 100.00 ...
13.  Total Publicly Traded Bonds
134 NAICT . L 36,019,872....... 104,846,736 | ........ 12,101,925|........ 13,148,099 |.......... 8,535,701 |...coooeveies e 174,652,333 [.............. 82.30(....... 151,221,075 .............. 7249(....... 174,652,333 | ...... XXX ...
132 NAIC2 .o L 9,916,204 |........ 23,730,376 |.......... 2,219,581 ............ 438,729|.......... 1,246,523 ..o 37,551,413 .............. 1770 ... 57,402,527 |.............. 2751 ... 37,551,413|...... XXX ...
133 NAIC3 o L e e e L L e e XXX ...
134 NAICA ... L e e e e L L L e e [ XXX ...
135 NAICS ..o L e e e e L L [ e e e XXX ...
136 NAICB ... L L e e e L e XXX ...
13.7 TOTALS ..o 45,936,076 ....... 128,577,112 ........ 14,321,506 | ........ 13,586,828 |.......... 9,782,224 | ... 212,203,746 |............. 100.00]....... 208,623,602 ............. 100.00]....... 212,203,746 ...... XXX ...
13.8 Line13.7asa%of Col. 7 .......coooovvviinne [, 21.65|. ... 60.59 ..., 875 i 640 (... 461 [ 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... | .............. 21.65]. .. 60.59 ... 875 i [ 461 L 100.00]...... XXX XXX XXX oo [ 100.00{...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT o L e e e e e e e e XXX o [
142 NAIC2 ... L L L e e e L e e e XXX o [
143 NAIC3 ... L e L e e e L e e e XXX o [
144 NAICA ... L e e e L e e e XXX o [
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS .o e e e e e L e e e XXX o [
14.8 Line14.7asa%of Col. 7 ... [ e e e e e XXX oo XXX oo | XXX .o | XXX o [
14.9 Line 14.7 asa % of Line 11.7,Col. 7, Section 11 ... | ... v Lo Lo Lo e L | XXX [ XXX [ XXX [ XXX o [
0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because
valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, §............... 0 prior year of bonds with 5GI designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

.......... 0;NAIC2§.....

0;NAIC3§.............. 0;NAIC4§.............. 0;NAIC5S.............. 0;NAIC6 ... 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Type and Subtype of Issues
7 8

1 2 3 4 5 6 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.08 Prior Year Prior Year Traded Placed
U.S. Governments
1.01  Issuer Obligations ..............ccoveeiiiiiiiiiii [ 3,400,000 .......... 49,799,063 |........... 4394551 ........... 3,106,657 |........... 2,327,972 ]....... XXX [ 63,028,243 |............... 2970 .......... 51,360,708 | ............... 24.62|.......... 63,028,243 | ...
1.02 Residential Mortgage-Backed Securities ................... [ ..o 58,068 |............. 251,846 |............. 364,189 |............. 912252 | ............ 692463 ]....... XXX .. 2278818 ... 10T 1,067,796 | .................051 ........... 2,278,818
1.03  Commercial Mortgage-Backed Securities .................. oo e e e XXX oo [ e e .
1.04  Other Loan-Backed and Structured Securities 124431 536,183 |............. 757516 |............. 311108 | ..., | XXX ... . 1729238 | ... L. 22494771 ... ... 1,729,238 ..
105 TOTALS ..ot 3582499 |.......... 50,587,092 5516256 |........... 4330017 |........... 3,020435|....... XXX ...... 67,036,299 |............... 31.59].......... 54,677,981 ...............2621[.......... 67,036,299
All Other Governments
2.01 lssuer Obligations ............cooveieii [ L e
2.02 Residential Mortgage-Backed Securities ................... [ e [
2.03 Commercial Mortgage-Backed Securities .................. [ oo [ e
2.04 Other Loan-Backed and Structured Securities
205 TOTALS ... .ot
U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..o [ L e
3.02 Residential Mortgage-Backed Securities ................... [ e [
3.03 Commercial Mortgage-Backed Securities .........
3.04 Other Loan-Backed and Structured Securities P " N T
305 TOTALS ..o [ | 192,907 188,977
U.S. Political Subdivisions of States, Territories and Possessions,
Guaranteed
401 lssuer Obligations ..o e | 160,000 | L 295,000 160,000
4.02 Residential Mortgage-Backed Securities
4,03 Commercial Mortgage-Backed Securities .
4.04 Other Loan-Backed and Structured Securities .............. | .o [
405 TOTALS ........ooviiiiiiiiiiiiiiiiiiie oo Lo 180,000 | [
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations .................coooeviiiiiii [ 1,343861(........... 1775295 | ..o 788,886 | ... [ XXX oo [ 3908042 ................. 184 (........... 4155585 ................. 199(........... 3908042 ...l
5.02 Residential Mortgage-Backed Securities ................... | ..o 508,106 | ........... 2222923 |........... 3108425|........... 5,016,857 |........... 2,286,063 |....... XXX oo [ 13142374 | ... 6.19].......... 15,724,660 | ................. 754 13142374 ...
5.03 Commercial Mortgage-Backed Securities .................. [............. 448528 |............. 74219 51400 (.............. 87,062 (....c.coovii [ XXX oo | 1,361,209 | ..o 084 1,361,209 ...
5.04 Other Loan-Backed and Structured Securities .............. [ oo oo L e e XXX oo [ e e e e
505 TOTALS ... ..cooviiiiiiiiiiiiiiiiiiiiiiiii | 2,300495|........... 4772437 |........... 3,159,825 |........... 5892,805|........... 2,286,063 |....... XXX oo [ 18,411625|.................868|.......... 19880244 |.................953].......... 18411,625|.....................
Industrial and Miscellaneous
6.01 Issuer Obligations .......................... L 19717318 ... BTATTT86 | ... 4305484 | ... 1335497 |........... 3,187,704 |....... XXX ... ... 86,023,789 |.... ... 86,023,789 ..
6.02 Residential Mortgage-Backed Securities e 32988 (............. 141871 ..o 202,085 ............. 504,694 |........... 1,288,022 ....... XXX ... ... 2,169,660 | ... . . ... 2,169,660 | ..
6.03 Commercial Mortgage-Backed Securities .................. [........... 8,886,728 |........... 4309132 (............. 326,059 |............. 902,645 | ... XXX oo | 14424564 | ................. 680[.......... 17,398,309 .....ooviiiin 834|.......... 14,424,564
6.04 Other Loan-Backed and Structured Securities ..............|.......... 11,416,048 |.......... 11128794 | ............. 81797 |............. 432193 .. XXX oo o 23,788,832 (............... M2 25,553,996 | ............... 12.25(.......... 23,788,832 ...
6.05 TOTALS ... ...oovvviiiiiiiiiiiiiiiiiiiiiiiii | 40,053,082 .......... 73,057,583 |........... 5645425|........... 3175029 |........... 4475726 |....... XXX oo o 126,406,845 |............... 5957 ......... 133577470 ............... 64.03|......... 126,406,845] .....................
Hybrid Securities
7.01 Issuer Obligations ............ocoviiiiii L e e e e XXX oo [ e e e e
7.02 Residential Mortgage-Backed Securities ..................o [ e L e e XXX oo | e L e e
7.03 Commercial Mortgage-Backed Securities ................oo [ e e e e XXX oo [ e e e e
7.04 Other Loan-Backed and Structured Securities .............. [ Lo XXX oo |
7.05 TOTALS ..o | | L XXX oo o
Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ............occoviiiiiiiiii L e e e e XXX oo [ e e e e
8.02 Residential Mortgage-Backed Securities ................... [ oo e L e e XXX oo | e L e e
8.03 Commercial Mortgage-Backed Securities ................oo [ | e e e XXX oo [ e e e e
8.04 Other Loan-Backed and Structured Securities .............. [ [ [ e e XXX oo | e e
8.05 Affiliated Bank Loans - Issued e e e e e XXX ...
8.06 Affiliated Bank Loans - Acquired ..............ocoooeoii | e e e XXX ...
807 TOTALS .....ooivviiiiiiiiiiiiiiiiiiiiiiiii i | Lo Lo e [ XXX oo e L L L e
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major T

SCHEDULE D - PART 1A - SECTION 2 (Continued)

ype and Subtype of Issues
8

1 2 3 4 5 6 7 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.08 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds - as Identified by the SVO .........[....... XXX o XXX oo o XXX .o o XXX o XXX oo [ e [ e e e
10.  Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ... i [ e e e XXX oo [ e e e e
10.02 Unaffiliated Bank Loans - Acquired ................cooooo [oveeiiiiiiic Lo e e e XXX oo Lo e e e
10.03 TOTALS ... o o e XXX oo |
11. Total Bonds Current Year
11.01 Issuer Obligations ..............ccovvviiiiiiii [ 24461179 ......... 109,212,144 | ........... 8,700,035(........... 5420017 |........... 5515676 |....... XXX ....oo |ooooiin. 153,309,051 |............... 7225|....... XXX oo [ XXX oo [ 153,309,051 | ..o
11.02 Residential Mortgage-Backed Securities ................... [ ... 599,162 ........... 2616640 |........... 3674699 |........... 6433803 ........... 4266548 |....... XXX ...... . 17,590,852 | ...ooiiiii 829....... XXX oo | XXX oo | 17,590,852 | ..o
11.03 Commercial Mortgage-Backed Securities .................. [........... 9,335256 | ........... 5,083,351 ............. 377459 |............. 989,707 | ..o | XXX 15,785,773 | ..o T44| . ... XXX oo [ XXX oo [ 15,785,773 | ..o
11.04 Other Loan-Backed and Structured Securities ..............[.......... 11540479 .......... 11,664,977 | ........... 1,569,313 | ............. TA3301 | oo | XXX 25518,070 | ............... 1203 ....... XXX oo | XXX oo | 25518,070 | ...
11.05 SVO Identified Funds ... [ XXX oo | XXX oo | XXX ... XXX oo | e e XXX oo [ XXX oo [
11.06 Affiliated Bank Loans ................oooooioii [ o e e e e XXX e e XXX oo [ XXX o [
11.07 Unaffiliated Bank Loans ... [ T TR e e XXX e XXX oo e XXX oo [ .
11.08 TOTALS ...t ... 45936076 | ......... 128577112 .......... 14,321,506 | ... 9,782,224 | ... .. 212,203,746 |.............. 100.00(....... XXX oo [ XXX ... . 212,203,746 | ..
11.09 Line 11.08asa%of Col. 7 ... 2165 ... 6059 ... 675|. ... 640 |................. 481 | o 10000 |....... XXX ..o | XXX oo | XXX oo | 100.00
12. Total Bonds Prior Year
12.01 lIssuer Obligations ..o [ 13,087,403 |......... 116,694,659 | ........... 6,519,930 ........... 4563460 (........... 5763914 |....... XXX oo | XXX oo | XXX oo | 146,629,366 | ............... 70.28|......... 146,629,366 | .............ooiins
12.02 Residential Mortgage-Backed Securities ...................[........... 4690819 (........... 8,438,023 |........... 2,899,220 ........... 1178482 ............ (414,089)|....... XXX oo | XXX oo | XXX oo | 16,792,456 | ... 805[.......... 16,792,456 | . ...
12.03 Commercial Mortgage-Backed Securities .................. [........... 1483915|........... 4970836 [........... 4,468,030 (........... 4,999,755 [ ........... 1475773 |....... XXX oo | XXX oo | XXX oo [ 17,398,309 .....oviii 834|.......... 17,398,309 | ..o
12.04 Other Loan-Backed and Structured Securities ..............[........... 8,931,486 |.......... 13,039,093 ........... 2,858,160 | ........... 2,603,356 |............. M3 ... XXX oo | XXX oo | XXX oo | 27803472 ... 1333 ... 27803472 ..o
12.05 SVO Identified Funds ... [ XXX oo | XXX oo | XXX oo | XXX | XXX oo | XXX oo | XXX oo e e e
12.06 Affiliated Bank Loans ... [ [ e e XXX .o | XXX .o | XXX oo |
12.07 Unaffiliated Bank Loans ..o i oo e XXX .o | XXX oo | XXX oo
1208 TOTALS ..o [ 28,193,623 |......... 143,142,610 .......... 16,745340 | .......... 13,345,053 |........... TA96976 ..o XXX oo | XXX oo [ 208,623,602 .............. 100.00(......... 208,623,602 ...........cooiinns
12.09 Line 12.08asa%of Col.9 ........................oo | 1351 ). 68.61|................. 803|................. 640|................. 345( . XXX .o | XXX oo | 100.00(....... XXX oo | 10000 ...
13.  Total Publicly Traded Bonds
13.01 Issuer Obligations .......................... L 24461179 ... 109,212,144 | ... 8,700,035 | ... 5420017 |........... 5515676 |....... XXX ... .. 153,309,051 | ... 146,629,366 | ... . 153,309,051 .. XXX . ...
13.02 Residential Mortgage-Backed Securities ... .. ... 599162 |........... 2616640 .... 3,674,699 | ... 6,433,803 |........... 4266548 |....... XXX .. ... 17,590,852 | ... ... 16,792,456 | ... .. 17,590,852 .. XXX ...
13.03 Commercial Mortgage-Backed Securities . . .. 9335256 |........... 5083351 ............. 377459 ... 989,707 ... 15,785,773 | ... ... 17,398,309 ... .. 15,785,773 .. XXX . ...
13.04 Other Loan-Backed and Structured Securities .............. [.......... 11,540,479 | .......... 11,664,977 1,569,313 | ... 743,301 . 25518,070 | ... ... 278034721 .... .. 25,518,070 .. XXX ...
13.05 SVO Identified Funds ... [ XXX oo | XXX oo | XXX oo | XXX s | XXX s e | e e e e XXX ...
13.06 Affiliated Bank Loans ... [ L e e e e XXX e e e e XXX ...
13.07 Unaffiliated Bank Loans ..o i oo oo e e XXX e XXX ...
13.08 TOTALS ..o [ 45936,076|......... 128,577,112 .......... 14,321,506 | .......... 13,586,828 |........... 9782224 | ... | 212,203,746 | .............. 100.00(......... 208,623,602 .............. 100.00(......... 212,203,746 | ....... XXX . ...
13.09 Line13.08asa%of Col. 7 ........coovveiiiiii 2165 ... 6059 ... 675 ... 640|.........il 461 | o 100.00]....... XXX oo [ XXX oo [ XXX oo [ 100.00(....... XXX ...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 ......... |............... 2165 ... 6059 ... 675|. ... 640 |................. 481 | o 100.00]....... XXX oo | XXX oo | XXX oo | 100.00(....... XXX ...
14, Total Privately Placed Bonds
14.01 Issuer Obligations ..o
14,02 Residential Mortgage-Backed Securities ...................
14.03 Commercial Mortgage-Backed Securities ..................
14,04 Other Loan-Backed and Structured Securities ...
14.05 SVO Identified Funds ...
14.06 Affiliated Bank Loans ......
14,07 Unaffiliated Bank Loans .................cocooviiiiiin.
14.08 TOTALS ..o
14.09 Line14.08asa % of Col. 7 ...........ooiiiiiiiiint,
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 .........
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ... 229314 ... 229314 o
2. Cost of short-term investments acquired ....................oooo i 1,019,777 (........... 019,777 o e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) 0N diSPOSAIS ... ..ottt 173 . 173
6. Deduct consideration received on disposals ..o 1,248,950 ........... 1,248950 (... e
7. Deduct amortization of premium ... 34| 34
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[ ..o [ e e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ... |

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .........................ccooii s NONE
SI11 Schedule DB Part B Verification ...........................cooont NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ....................cooiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual Funds Other (a)

1. Book/adjusted carrying value, December 31 of prioryear .....................oooooo [ 15,447425|........... 1,173,939 |.......... 14,273,486 |.......................
2. Costof cash equivalents acquired ....................cocoiiii 290,991 |.............. 290,991 ..
3. Accrual of disCount ... 20 20
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) 0N diSPOSalS ..........oooiviiniiiiii e 61 61 ).
6.  Deduct consideration received on disposals ......................coocoi 11,255,558 |........... 1,464,993 (........... 9,790,565 ...
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 4482921 (..o 4482921 ...
11, Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Lines 10 minus 11) .........................|........... 4482921 (... 4482921 (.......................

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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EO01

E02

E03

E04

EO05

E06

EO7

E08

E09

Schedule A - Part 1 Real Estate Owned ...................ccoiiunnt. NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiin... NONE
Schedule A - Part 3 Real Estate Disposed .................coiiiiiinns. NONE
Schedule B Part 1 - Mortgage LoansOwned ............................ NONE
Schedule B Part 2 - Mortgage Loans Acquired . ........................s. NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO01-E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 NAIC 8 9 12 13 14 15 16 17 18 19 20 21 22

F Designation, Current

0 NAIC Year's

R Designation Rate Other- Total

E Modifier Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| and SVO Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912810SD1 ...| T3.0% 15AUG2048 ..........coovvvieeeenn v, 1A 1228520 | ......... 809,595 | ......... 659,000 7,467 07/30/2019| 08/15/2048
912810SG4 ...| TIL1.0% 15FEB2049 ... | vnn. 1A 150.9050 | ... ...87,399 .. .61,537 | .... L2190 .. 01/29/2021| 02/15/2049
912810SL3 ... | T2.0% 15FEB2050 .........covvvveeeein v 1A .102.0270 | ... 22,446 .22,000].... . 166 .. 03/23/2020| 02/15/2050
912810SN9 ... [ T1.25% 15MAY 2050 ........ooooveeneaeae [ 1A .. 85.3280 | ... 465,038 545,000 | ... . 885].. 06/29/2020 05/15/2050
912810SP4 ... [ T1.375% 15AUG 2050 ........ooooveeneaneae | e 1A .. 880160 |.........253,486 ..288,000(.... 1,49 | .. 11/25/2020| 08/15/2050
912810SQ2 ... T1.125% 15AUG 2040 .........ooveeneeee | e, 1A .. 87.5040 | ... 1,585,451 1,810,000 ... 76911 .. 02/25/2021| 08/15/2040
912810SR0 ... [ T1.125% 15MAY 2040 ..o e 1A .. 87.9260 |.........361,376 411,000 ... . 6001 .. 08/28/2020 05/15/2040
912810SU3 ... [ T1.875% 15FEB2051 ... [ 1A ..99.3910 | ... 639,084 ..643,000(.... 4554 | .. 05/27/2021| 02/15/2051
912810SW9 .. [ T1.875% 15FEB2041 ......ooveeeiiee [ 1A ..99.2930 | ... 462,705 .. 466,000 .... ..3300] .. 06/29/2021| 02/15/2041
912810SZ2 ... | T2.0% 15AUG 2051 ........ccovveiiaeeenn [ 1A . 102.4060 | ... 138,248 ..135,000 ] .... . 1,031 .. 12/30/2021| 08/15/2051
912810TA6 ... | T1.75% 15AUG2041 ............ccovvvev v 1A .. 97.2660 | ... ..574,842 | .. ..591,000 ] .... 3,907 | .. 11/29/2021| 08/15/2041
912828237 ... | TINIL0.125% 15JAN2030 .........covvvveeen|vnnn 1A .. L. 1189910 | ... ..293553 | .. ..264389.... L1421 .. 04/02/2020| 01/15/2030
912828294 ... | T15% 15FEB2030 ........ccovvvvvieeina v 1A ... 132,787 | ..... 1006130 |......... 124,760 | .. .. 124,000 L7030 .. 03/23/2020| 02/15/2030
912828ZF0 ... | T05% 31MAR2025 ... v 1A . 15,354,946 | ...... 983710 |...... 15313414 | .. 15,567,000 . 19977 .. 12/30/2021| 03/31/2025
91282CAC5 .. | T0.125%31JUL2022 .........ccovvevvieeen| v 1A .. 3,400,000 |......99.9300 |....... 3397620 (.. 3,400,000 779 02/25/2021| 07/31/2022
91282CAE1 ...| T0.625% 15AUG2030 ........covvvveennnaa|vnnn 1A .. 1,229,011 (...... 933590 |....... 1,176,323 | .. 1,260,000 2975 .. 12/30/2020( 08/15/2030
91282CBEQ ...[ T0.125% 15JAN2024 .........oooeieiei [onen 1A ....825049 |......98.7540 |.........818671].. .. 829,000 . 4931 .. 03/30/2021| 01/15/2024
91282CBH3 .. [ T0.375% 31 JAN2026 .........oooveeie [ 1A .. 2,684,013 |......96.7420 |....... 2,652,986 .. 2,741,000 4301 .. 05/27/2021| 01/31/2026
91282CBL4 .. [ T1.125% 15FEB2031 ..o [ 1A .. 1,010,002 | ......97.1600 |....... 1,026010] .. 1,056,000 4487 | .. 06/29/2021| 02/15/2031
91282CBV2 ...[ T0.375% 15APR2024 ... [onen 1A . 10,753,765 | ...... 99.0160 | ...... 10,621,446 | ...... 10,727,000 .. 8620].. 05/27/2021| 04/15/2024
91282CCG4 .. [T0.25% 15JUN2024 ..o [ 1A 11,014,502 | ...... 985470 |...... 10,885,502 | ...... 11,046,000 1290 .. 07/29/2021| 06/15/2024
91282CCP4 .. [ T0.625% 31JUL2026 ..o | 1A 1,508,445 | ...... 972930 |....... 1,494,420 .. 1,536,000 .. 4031 .. 12/30/2021| 07/31/2026
91282CCS8 .. | T 1.25% 15AUG 2031 ... R P 1A L. 1723,551 | ......97.8910 |....... 1,717,987 | .. 1,755,000 .. 8286 .. 11/29/2021| 08/15/2031
91282CCT6 .. | T0.375% 15AUG2024 ...........ccoveevaa| v 1A .. 7,639,960 98.7030 | ....... 7,573,481 .. 7,673,000 ....... 7,642,395 . 10,868 | .. 10/28/2021| 08/15/2024
0199999 Subtotal - U.S. Governments - Issuer Obligations 62,956,895 ... XXX ... 62,495,843 | ...... 63,609,926 | ...... 63,028,243 99,268 CXXX O [LXXX
u.s. Governments Residential Mortgage Backed ecurities
36179RGBY .. | G2 POOL MA2894 20-Jun-20454.500 . ...........[..... L4 1A 117,924 123,712 112,202 | ... L 421 ......... 5053(02/14/2019| 06/20/2045
36179RZV4 .. .| G2 POOL MA3456 20-Feb-2046 4.500 ............[..... L4 1A 83,386 88,885 80,823 . 303|......... 3,637|10/17/2018| 02/20/2046
36179VVZ0 ... | G2 POOL MA6932 20-Oct-20503.000 ............ [..... L4 1A 504,748 499,248 481,644 1,204 |......... 9,633 |04/19/2021| 10/20/2050
3617QNX79 .. | G2 POOL BY6102 20-Nov-20502.500 ............[..... L4 1A 240,958 238,587 231,586 . 482 ......... 3,860|04/19/2021| 11/20/2050
3617WGYW1 . | G2 POOL CG3425 20-Sep-20512.500 ............[..... L4 1A 265,587 . 264,641 257,500 . 536 .. ... 1,073 {10/19/2021| 09/20/2051
36182UZ83 .. .| GN POOL AJ0767 15-Aug-20453.500 ............[..... L4 1A 210,674 215,983 200,851 . 586 .. ... 7,030 [08/02/2017 | 08/15/2045
3620AMTH5 .. | GN POOL 734152 15-Jan-20414.000 ............ |..... L4 1A 307,159 317,463 289,432 . 965 .. .. 11,577 [05/04/2017 | 01/15/2041
3622AAAE4 .. | GN POOL 784605 15-Jan-20424.500 ............ [..... L4 1A 60,820 .. 65,582 .58542 | .... . 220 .. ... 2,634 (10/24/2018 01/15/2042
3622AAXL3 .. .| G2 POOL 785283 20-Jan-20512.500 .............[..... L4 1A 494,539 . 482,703 .. 464,084 | .... . 967 .. . 9,668 [02/03/2021| 01/20/2051
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities 2,285,795 2,296,804 2,176,754 5,684 54165 |. XXX XXX
U.S. Governments - Other Loan-Backed and Structured Securltles
83162CUA9 .. | SBAP 2011-20E 101-May-20313.790 ............ [..... 4. 1A 137,525 |..... 1059710 | ......... 142,737 134,695 136,846 | ..o | (TO) | | | 3790 | L 3444 MN | 851 5,137 [06/25/2018| 05/01/2031
83162CUV3 .. | SBAP 2012-20F 1 01-Jun-20322.420 .............[..... 4 1A ..279,613 ..277,533 | .. ..270,484 | .........278,667 545 ... 6,724 {04/27/2020( 06/01/2032
83162CVB6 .. .| SBAP 2012-20J 1 01-Oct-20322.180 .............[..... 4 1A 235,323 ..2372% | .. ..233916|.........235126 1,275 | . ... 5,321 (11/26/2019( 10/01/2032
83162CVU4 .. | SBAP 2013-201 1 01-Sep-20333.620 .............[..... 4 1A 277,480 ..275716 | .. ..260,488 | .........272,801 3,143 |. ... 9,827 [11/10/2016( 09/01/2033
83162CVX8 .. .| SBAP 2013-20K 1 01-Nov-20333.380 ............ [..... 4 1A 297,471 ..296,013 | .. .. 279931 ......... 292,749 1,577 ... 9,829 (10/12/2016( 11/01/2033
83162CWG4 . .| SBAP 2014-20E 1 01-May-20343.000 ............[..... 4 1A 298,669 ..295815 .. ..286,257 | .........295437 1,431 . 9,433 (10/12/2016| 05/01/2034
83162CYU1 .. | SBAP 2017-20H 1 01-Aug-20372.750 ............ [..... 4 1A 218542 |..... 1044900 |......... 210,223 201,189 217,612 2,305 5,764 11/03/2020| 08/01/2037
0499999 Subtotal U.S. Governments - Other Loan-Backed and Structured Secuntles AAAAAAA 1,744,623 1,735,333 | ....... 1,666,960 | ....... 1729238 | .o 12041 oo e XXX XXX XXX MA27 ..., 52,035|. XXX XXX
0599999 Subtotal - U.S. Governments 66,987,313 XXX oo 66,527,980 | ...... 67,453,640 | ...... 67,036,299 | .......... 23812 .......... 37740 | oo | e XXX [ XXX XXX 116,079 [ ....... 229,130 | . XXX . XXX .
U.S. States, Territories and Possessions (Direct an G aranteed) - Issuer Obligations
13063A5E0 . CAS 75%01APR2034 .........ooviiiiin | ................ | 1.CFE 195,712 |..... 153.0310 198,940 130,000 188,977 (3,930) 04/02/2020| 04/01/2034
1199999 Subtotal U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations 195712 ... XXX ... ..198,940 | .. ..130,000 (.........188,977 . (3,930) (... . XXX XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) | ... 195,712 | ... XXX ..o |.ooveeinn. 198,940 [ ......... 130,000 f......... 188,977 (3,930) . XXX . XXX .
U.S. Political Subdivisions of States, Territories and Possessions (Dlrect and Guaranteed) - Issuer Obligations
341271AD6 .. .| FLSGEN 1.258% 01JUL2025 .................. [..... |... |........... 1CFE  |......... 160,000 | ...... 995120 | ......... 159,219 | ......... 160,000 | ......... 160,000 | .o | 1258 ..... 1258 [Jd ... | 1,006 |......... 1,593 [09/02/2020| 07/01/2025
1899999 Subtotal U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) - Issuer
Obligations 160,000 | ... XXX ... |......... 159,219 | ......... 160,000 | ......... 160,000 | .o | | XXX XXX XXX | 1,006 ......... 1593 [ XXX |.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) | ......... 160,000 ... XXX ... [......... 159219 ......... 160,000 | ......... 160,000 | ..o e s XXX XXX XXX [, 1,006 (......... 1,593 . XXX XXX
U.S. Spem | Revenue, Special Assessment - Issuer Obl gatlons
167560PL9 .. . | GCHWTR 5.72% 01 DEC 2038 1.CFE ..276,169 | ..... 137.7320 | .........316,784 | .. ..230,000 | .........270,112 ... 10/19/2018| 12/01/2038
59447TUF8 ...| MISFINVARO1SEP 2022 ............covvevvn|vvnn 1.CFE 484370 [ ..... 100.3170 501,585 500,000 493,509 MS .. 03/24/2020| 09/01/2022
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59447TXA6 ... MISFINVARO1SEP2023 ......................|..... 1.CFE 241382 |..... 101.8050 254513 | ......... 250,000 ......... 244,904 03/24/2020| 09/01/2023
6461366N6 ... [ NJSTRN 2.384% 15 JUN 2022 .. R P 2.AFE ..851879 (..... 100.8230 | ... ..856,99 | .. ..850,000.........850,352 12/17/2019| 06/15/2022
6461366P1 ... | NJSSTRN 2.551% 15 JUN2023 ...........oooee [ e, 2AFE 460,915 470,479 ..460,000 [ .........460,391 . . 12/17/2019| 06/15/2023
650035TDO ... | NYSDEV 5.77% 15 MAR 2039 .............cco.. [.oee. 1.BFE 540,900 .572,913 ..465000(.........518,774 7,900 .. 08/02/2018| 03/15/2039
73358W4V3 .. | PORTRN 1.086% 01JUL2023 ..................f.o.e. 1.EFE 910,000 914,850 ..910,000 | .........910,000 4,941 07/01/2020| 07/01/2023
91412HGET .. | UNVHGR 0.883% 15 MAY 2025 ... ... . "| ... . 1.CFE 160,000 158,227 ..160,000 | .........160,000 181 .. 07/10/2020| 05/15/2025
2599999 Subtotal - U.S. Special Revenue, Special Assessmem Issuer Obligations 3,925,615 4,046,347 3,825,000 3 908,042 22,283 . XXX . XXX .
U.S. Sp eclal Revenue, Special Assessment - ReSIdentla Mortgage -Backed Securities
312880EM8 .. | FHPOOL 841040 01-Jul-20432.062 ............. |..... B 1A 248,048 | ..... 104.7930 245280 | ......... 234,061 07/17/2020| 07/01/2043
31288QF21 ... | FH POOL 841085 01-Sep-2047 2.520 ... AP PP L4 1A 582,660 |..... 103.7880 | ... 579,139 | .. 558,002 | .... 02/23/2021| 09/01/2047
31288QF54 ... | FHPOOL 841088 01-Jan-20492.750 .............[..... 4 1.A 92,759 83,869 .81,375| ... 03/03/2021 01/01/2049
31288QF62 ... | FHPOOL 841089 01-Jun-2047 1.914 .............[..... 4 1.A 416,333 412,934 ..398,882.... 08/26/2021 06/01/2047
31288QF70 ... | FHPOOL 841090 01-Oct-2046 1.902 .............[..... 4 1.A 1,145,730 1,129,453 1,090,806 | ... 11/09/2021| 10/01/2046
31288QU92 ... | FHPOOL 841188 01-Jan-20462.232 .............[..... 4 1.A 216,925 214,879 ..207,152 ... 08/13/2021 01/01/2046
31288QJR2 .. .| FHPOOL 841172 01-Feb-20471.898 .............[..... 4 1.A 322,423 317,677 ..306,887 | .... 02/04/2021 02/01/2047
312944Y54 ... | FG POOL A96132 01-Jan-20414.500 ............ [..... 4 1.A 316,483 318,273 ..287,712 ... 10/18/2016| 01/01/2041
3131XHQH2 .. | FR POOL ZL2256 01-Oct-20414.500 .............[..... L4 1.A 236,588 241,813 220,643 | ... 06/17/2019 10/01/2041
31326KX69 ... | FHPOOL 2B5201 01-Mar-2046 1.995 ............ |..... L4 1A . 46,487 51,972 .50213 ... 02/01/2018| 03/01/2046
31329N3E6 ... | FRPOOL ZA5297 01-Mar-20484.000 ............ [..... L4 1A 238,126 237,696 220,169 | .... 12/15/2021| 03/01/2048
3132A84T3 ... | FRPOOL ZS8034 01-Jun-20333.000 ............ |..... L4 1A 535,318 528,332 ..498,333 | .... 07/07/2020| 06/01/2033
3132CWLH5 .. | FRPOOL SB0328 01-Jun-20343.000 ............ [..... L4 1A 184,488 183,493 174572 | .... 06/17/2020| 06/01/2034
3132DVSE1 ...| FRPOOL SD8045 01-Feb-20503.500 ............[..... L4 1A 91,479 87,773 83378 .... 05/29/2020( 02/01/2050
3132J4GA1 .. .| FG POOL G30892 01-Apr-20305.500 ............ [..... L4 1A 284,985 277,070 253,004 | .... 10/13/2016| 04/01/2030
3132XCRW7 .| FG POOL G67701 01-Oct-2046 3.000 ............ [..... 4 1.A 205,049 222,467 ..210,388 | .... 08/17/2018 10/01/2046
3132XCSG1 .. | FG POOL G67719 01-Jan-20494.500 ............ [..... 4 1.A 143,222 141,329 ..128920 (... 08/05/2021| 01/01/2049
3133ATTTS ... | FR POOL QC8662 01-0ct-20512.500 ............ [..... 4 1.A 161,249 159,692 .. 155,397 | ... 10/05/2021| 10/01/2051
3133KJC34 ... | FR POOL RA2790 01-Jun-2050 2.500 ............ [..... 4 1.A 134,020 131,821 ..129,001 (... 06/03/2020| 06/01/2050
3133KKAG4 .. | FR POOL RA3607 01-Sep-2050 3.000 ............[..... 4 1.A 185,613 181,387 172,438 | ... 09/15/2020| 09/01/2050
3138AJK50 ... | FN POOL Al4815 01-Jun-20414.500 ............. [..... L4 1.A 37,533 34,891 .31,801 ... 03/04/2020| 06/01/2041
3138EKSNG .. | FN POOL AL3224 01-Mar-20431.902 ............ |..... L4 1A 311,862 317,904 304,535 | .... 11/01/2019| 03/01/2043
3138EMPY1 .. | FN POOL AL4938 01-Jan-20422.044 .. ...........[..... L4 1A 92,158 . 92,678 .88415]|.... 06/25/2019( 01/01/2042
3138EMV40 .. | FN POOL AL5134 01-Apr-20441.948 .............|..... L4 1A 137,138 138,141 132,782 .... 01/17/2017| 04/01/2044
3138EPZE7 ...| FN POOL AL7040 01-Oct-20432.303 .............|..... L4 1A 904,990 931,006 ..898,880.... 12/18/2019 10/01/2043
3138WE6BO .. | FN POOL AS5365 01-Jul-20453.500 .............[..... L4 1A 105,909 109,516 101,958 | .... 07/05/2019| 07/01/2045
3138X02G2 ... FN POOL AU1674 01-Aug-20432.422 ............|..... L4 1A 97,525 102,796 199,152 | ... 07/31/2018| 08/01/2043
3140F7P60 ... | FN POOL BD0444 01-Jun-2046 3.500 ............ [..... 4 1.A 38,540 39,706 .37,102 ... 07/05/2019| 06/01/2046
3140FG7K9 .. .| FN POOL BD8997 01-Nov-2046 3.500 ............[..... 4 1.A 81,657 84,555 78611 ... 07/05/2019 11/01/2046
3140J5RF8 ... | FN POOL BM1385 01-Jul-2047 2.651 .............[..... 4 1.A 52,980 54,758 52,840 .... 01/30/2018| 07/01/2047
3140J5XX2 ... | FN POOL BM1593 01-Nov-2035 3500 ............[..... 4 1.A 218,626 224,873 208476 | .... 08/30/2017 | 11/01/2035
3140J7UL7 ... | FN POOL BM3286 01-Nov-2047 4500 ............[..... 4 1.A 59,708 62,661 57,265 | .... 06/26/2018 11/01/2047
3140J8HX4 .. .| FN POOL BM3845 01-Sep-20371.922 ............[..... 4 1.A 123,015 138,774 132,647 | ... 01/31/2019| 09/01/2037
3140J9CN9 ...| FN POOL BM4576 01-Nov-20472.629 ............[..... L4 1.A 95,624 100,020 97,085 .... 10/09/2018| 11/01/2047
3140J9X30 ... [ FN POOL BM5197 01-Jul-2046 4.500 .............[..... L4 1A 57,134 . 60,016 54,706 02/13/2019( 07/01/2046
3140JA5B0 ... | FN POOL BM624101-Feb-2044 1.944 ............|..... L4 1A 511,888 507,701 485,778 09/21/2020( 02/01/2044
3140JAXMS5 .. | FN POOL BM6083 01-Sep-20452.753 ............[..... L4 1A .738,285 754,779 724,530 12/20/2019| 09/01/2045
3140JBCH7 .. | FN POOL BM6371 01-Apr-20471.892 ............|..... L4 1A 414511 411,313 393,251 10/05/2021| 04/01/2047
3140KQU33 .. | FN POOL BQ5101 01-Oct-20503.000 ............ [..... .4 1A 101,218 98,697 94,610 10/26/2020| 10/01/2050
3140KUNZ1 .. | FN POOL BQ8507 01-Dec-20503.000 ............[..... .4 1A 108,505 105,088 100,773 02/11/2021| 12/01/2050
3140QAFZ8 .. | FN POOL CA2883 01-Jan-20344.000 ............ [..... 4 1.A . 134,101 132,575 123,595 04/14/2021 01/01/2034
3140QC6G6 . . | FN POOL CA5370 01-Mar-20504.000 ............ [..... 4 1.A 74,848 73,989 69,194 08/25/2020| 03/01/2050
3140QCQC3 .. | FN POOL CA4950 01-Jan-2050 3.500 ............ [..... 4 1.A 80,837 79,949 75,494 12/10/2020| 01/01/2050
3140QDFM1 .. | FN POOL CA5571 01-Apr-20504.000 ............ [..... 4 1.A 377,345 377,172 349,748 06/30/2020| 04/01/2050
3140QET51 ...| FN POOL CA8871 01-Aug-20352.500 ............[..... 4 1.A 171,886 168,423 162,564 08/26/2020| 08/01/2035
3140QET69 .. .| FN POOL CA8872 01-Aug-20352.500 ............[..... L4 1.A 96,898 95,336 . 91,575 08/27/2020| 08/01/2035
3140QFKQ1 .. [ FN POOL CA7502 01-Oct-20353.000 ............ [..... .4 1A 378,200 372,678 352,121 11/16/2020| 10/01/2035
3140X3B31 ... | FN POOL FM0057 01-May-20322.500 ............[..... L4 1A 245,236 241,447 231,628 10/20/2020| 05/01/2032
3140X4MQ6 .. | FN POOL FM1266 01-Jul-20495.000 .............[..... .4 1A 81,256 82,316 74,880 11/22/2019| 07/01/2049
3140X52J1 ... | FN POOL FM2576 01-Mar-20353.000 ............|..... L4 1A 320,978 317,041 301,653 07/16/2020{ 03/01/2035
3140X5XX6 .. .| FN POOL FM2493 01-Oct-20495.000 ............ [..... L4 1A 75,140 75,811 . 69,154 04/07/2020{ 10/01/2049
3140X8HU4 .. | FN POOL FM4742 01-Mar-20354.000 ............|..... L4 1A 513,788 502,597 477,110 11/05/2020| 03/01/2035
3140XBEP1 .. | FN POOL FM7341 01-Mar-20484.000 ............|..... L4 1A 101,161 100,225 93,209 05/20/2021| 03/01/2048
3140XCRV2 .. | FN POOL FM8599 01-Jan-20353.500 ............ [..... 4 1.A 167,073 165,622 157,153 | ... 11/10/2021| 01/01/2035
3140XCZD3 .. | FN POOL FM8839 01-Sep-20512.000 ............[..... 4 1.A 161,276 158,490 ..158,600 | .... 09/21/2021| 09/01/2051
31418D2P6 ... | FN POOL MA4381 01-Jul-20513.500 .............[..... 4 1.A . 122,247 | .. ..121,800 | .. 114,854 | ... 07/06/2021| 07/01/2051
31418DQH8 .. | FN POOL MA4055 01-Jun-20502.500 ............[..... L4 1.A ..90,430 ..88,563 | .. .86,672.... 08/03/2021| 06/01/2050
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2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed Securites | ...... 13,269,491 XXX 13,270,256 | ...... 12,625,714 | ...... 13142375 ..o 72004 | ... XXX XXX XXX |....... 28,825 ....... 292,158 | . XXX XXX
U.S. Special Revenue, Special Assessment - Commerclal Mortgage -Backed Securities
302987AA0 ... | FRESB 2020-SB70 A5H 25-0ct-20392.320 ........[..... 4. 1A | 369,158 | ..... 101.8680 | ......... 374,268 | ......... 367,405 367,799 01/15/2020| 10/25/2039
30298BAES3 ... | FRESB 2019-SB63 A5H 25-Feb-20392.550 ....... | ..... 4 1.A 166,112 [ ..... 101.5960 | ......... 167,980 .. .. 165341 [ ......... 165472 06/12/2019| 02/25/2039
30298LABY ... | FRESB 2019-SB65 A5H 25-May-20392.130 ....... [ ..... 4 1.A 185,400 | ..... 100.8710 ..185958 | .. ..184,352 [ ......... 184,675 08/15/2019 05/25/2039
30309LAGS3 ...| FRESB 2019-SB61 A5H 25-Feb-20392.950 ....... [ ..... L4 1.A 223832 ..... 102.6230 | .........228,164 | .. ..222332......... 222516 04/11/2019 02/25/2039
30312BAA3 .. .| FRESB 2019-SB66 A5H 25-Jun-20392.320 ....... |..... L4 1A 195,306 | ..... 101.5900 | ... . 197,264 L 194177 | ... 194,379 09/11/2019{ 06/25/2039
30316AACT .. .| FRESB 2020-SB77 A5H 25-Jun-20400.970 ....... |..... 4. 1A L.227169 | ...... 99.2630 | ... L. 224321 .. ..225987|.........226,367 . 08/12/2020| 06/25/2040
2799999 Subtotal - U.S. Special Revenue, Special Assessment - Commercial Mongage Backed Secuntles 1,366,977 [ ... XXX ... |... 1,377,955 | .. 1,359,594 1 361,208 .. 29 234 . XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special Assessment | 18,562,083 | ... XXX ... |...... 18,694,558 | ...... 17,810,308 18,411,625 424706 | . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer 0bI|gat|ons
00206RGD8 .. [TFRN12JUN2024 ...................oooooo oo oo oo, 2BFE 529,000 06/14/2019( 06/12/2024
00206RJZ6 ... [ T3.5% 01JUN2041 ........................oo | AP A 2BFE ..142,000 .... 05/21/2020( 06/01/2041
00912XAX2 ...[AL275% 15JAN2023 ........................ |..... R 2BFE 540,000 12/17/2019| 01/15/2023
00914AAD4 ...[AL225% 15JAN2023 ........................ |..... 2BFE 1,224,000 03/10/2020( 01/15/2023
010392FQ6 ...[S02.45% 30 MAR202217A ....................|..... 1EFE 1,500,000 01/02/2020| 03/30/2022
023135AQ9 ...| AMZN 4.95% 05DEC 2044 .............ccovvn.|ven. 1.EFE 76,000 03/23/2020| 12/05/2044
025816BS7 ... | AXP3.4% 27 FEB2023 ..o | onen, 1.GFE 851,000 03/11/2020| 02/27/2023
025816BWS .. | AXP3.7% 03 AUG 2023 ...........cevvevnnenfoven, 1.GFE 884,000 03/24/2020| 08/03/2023
02665WDC2 .. | HNDA 2.05% 10 JAN 2023 MTN ...........oooenf e, 1.GFE 669,000 10/03/2019| 01/10/2023
02665WDH1 .. | HNDA 1.95% 10 MAY 2023 MTN ................ [..... 1.GFE 1,682,000 03/04/2020| 05/10/2023
026874DQ7 .. | AIG2.5% 30 JUN2025 ... ..o [, 1 2BFE 280,000 05/06/2020| 06/30/2025
03522AAJ9 ... | ABIBB4.9% 01FEB2046* ................cc.ou|.vnes U I 2BFE 181,000 05/14/2019( 02/01/2046
037833CDO ...| AAPL3.85% 04 AUG2046 ..................... [..... .. R A 1.BFE 93,000 03/23/2020| 08/04/2046
053332AM4 ... AZO3.7% 15APR2022 ........................|..... .. 1.... 2BFE 303,000 03/04/2019| 04/15/2022
05369AAK7 ...[ ACGCAP 1.95% 30 JAN 2026 144A ..............|..... .. 1 2BFE 161,000 01/12/2021| 01/30/2026
05523UAKG ...[ BALN3.8% 07 OCT 2024 144A ..................|..... R 2BFE 94,000 02/09/2017| 10/07/2024
05523UAP5 .. .| BALN 3.85% 15 DEC 2025 144A .................[..... 1 2BFE 159,000 06/17/2019 12/15/2025
06051GHS1 .. | BAC4.33% 15 MAR2050MTN ..................[..... R 1.GFE 204,000 03/12/2019| 03/15/2050
06051GJH3 .. .| BAC0.81% 24 OCT 2024 MTN .........c.oeevnsfnnn. - 1 1.F FE 1,081,000 10/16/2020| 10/24/2024
06051GJRT ...| BAC0.976% 22 APR2025 ...........c.ovnneenfovnn, 1 1.F FE 476,000 04/16/2021 04/22/2025
06368FAA7 ... | BMO 0.4% 15 SEP 2023 MTN ........oovveen | e, Ao, 1.F FE 794,000 09/09/2021| 09/15/2023
06408RAX5 ...| BK0.85% 250CT 2024 J .. ... [ornn, . 1. 1.EFE 499,000 10/20/2021| 10/25/2024
064159TE6 ... | BNS 1.95% 01 FEB2023 ..........ceuvevneen|onen, A . 1.F FE 870,000 01/07/2020| 02/01/2023
064159VK9 ... | BNS 1.625% 01 MAY 2023 ........c.ovevevnes [onne, Al . 1.FFE 529,000 04/14/2020| 05/01/2023
084659AP6 ... BRKHEC3.8% 15JUL2048 ....................|..... U I 1.GFE 170,000 06/14/2019( 07/15/2048
084659AT8 ... | BRKHEC 4.05% 15APR2025 ...................|..... .. R 1.GFE 97,000 03/04/2021| 04/15/2025
09256BAE7 ... BX6.25% 15AUG2042144A ...................|..... R 1.EFE 60,000 06/17/2019| 08/15/2042
097023CS2 ... BA4.508% 01MAY 2023 ..................cooonfonnns 1 2.CFE 464,000 04/30/2020| 05/01/2023
10112RAV6 ...| BXP3.125% 01 SEP 2023 ......................|[..... U I 2.AFE 456,000 03/24/2020| 09/01/2023
11134LAF6 ... | AVGO 3.625% 15JAN2024 ....................|..... R A 2.CFE 599,000 10/14/2020| 01/15/2024
11135FAL5 ... | AVGO4.11% 15SEP 2028 .........cooeevennee | inen 1. 2.CFE 199,000 08/10/2020| 09/15/2028
125523CB4 ...| C13.4% 01 MAR2027* ......oovveieienen | - 1 2AFE 248,000 07/14/2020| 03/01/2027
126650BQ2 .. .| CVSPAS 6.943% 10 JAN2030 ...........c.ovve | e - 2BFE 132,582 06/24/2019| 01/10/2030
126650BS8 ... | CVSPAS 7.507% 10 JAN 2032 144A ............. |..... - 2BFE 223,979 10/12/2016| 01/10/2032
126650CL2 ... | CVS3.875% 20 JUL2025 .. ..o |nen . 1 2BFE 572,000 12/14/2021| 07/20/2025
1360698A2 ... | CM 2.606% 22 JUL 2023 ..........oovveennn|ine. A 1 1.F FE 1,030,000 12/18/2019| 07/22/2023
136375CD2 ...| CNRCNFRN 21 NOV 2024 ..........ooveennn|ene. A 1 1.FFE 611,000 03/23/2021| 11/21/2024
136385AW1 .. | CNQCN 2.95% 15JAN2023 ....................|..... A R 2BFE 580,000 08/28/2020( 01/15/2023
13645RBD5 .. | CP 1.35% 02DEC2024 ................ccoovvnifoenn A 1. 2BFE 790,000 11117/2021| 12/02/2024
14040HBD6 .. | COF 3.5% 15JUN2023 ........................f. ... R 2.AFE 386,000 06/19/2020| 06/15/2023
14040HBU8 .. | COF 3.2% 30 JAN2023 ........................|..... R A 2.AFE 297,000 01/25/2018| 01/30/2023
14040HCK9 .. | COF 1.343% 06 DEC 2024 .....................|[..... AP A 2.AFE 412,000 12/02/2021| 12/06/2024
142339AK6 ... | CSL0.55% 01SEP2023 .............cccoovnnnfonnnn R 2BFE 389,000 09/14/2021| 09/01/2023
14913Q3A5 .| CAT 1.9% 06 SEP 2022MTN ... |onen 1.F FE 1,163,000 03/24/2020| 09/06/2022
14913Q3C1 .. | CAT 1.95% 18 NOV2022MTN ..........ooovvenn|onne. 1.FFE 760,000 01/09/2020| 11/18/2022
14916RACS .. | CATMED 2.95% 01NOV 2022 ................o. |one. 2AFE 786,000 . 03/23/2020| 11/01/2022
15189TAUT ...| CNP 3.85% 01FEB2024 ... enen 2BFE 230,000 .. (7,088) ... 10/28/2020| 02/01/2024
166756AP1 ... | CVX3.9% 15NOV2024 . ......oovevvneiennn |enen 1.DFE 427,000 . (10,454) [ ... 01/06/2021| 11/15/2024
166764BX7 ... | CVX 1.995% 11 MAY 2027 ........covvveennn |enen 1DFE  |..........94,000(.....101.5620|..........95468|.......... 94,000 05/07/2020| 05/11/2027
172967KNO ...| C34% 01 MAY 2026 ...........ccooon e | [ 2.AFE 401,000 06/18/2019| 05/01/2026
172967LS8 ... | C3.52% 27 OCT 2028 .. .. R P AP A 1.GFE ...81,000].... 03/13/2020( 10/27/2028
172967MF5 .. .| C 3.352% 24 APR 2025 . FP IO AP A 1.GFE 1,128,000 | .... 12/10/2021| 04/24/2025
20030NDG3 .. | CMCSA 3.4% 01 APR2030 .....................[..... 1 1.GFE 205,000 03/24/2020| 04/01/2030
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482480AEQ ... | KLAC 4.65% 01NOV 2024 ..... AU PO
48250AAA1 .. .| KKR5.125% 01 JUN 2044 144A . ..
48252MAA3 .. | KKR 3.5% 25 AUG 2050 144A ...

1.FFE
1.FFE

10/11/2016| 06/01/2044
08/18/2020| 08/25/2050
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20030NDK4 .. [ CMCSA3.3% 01 APR2027 .............ccoooni]onnns R 1GFE  |.......... 64,826 |..... 107.5490 | .......... 69,907 |..........65000|.......... 64867 |............... [l 24 03/24/2020| 04/01/2027
20030NDR9 .. | CMCSA 2.887% 01 NOV 2051 144A .. N R 1.GFE .. S .. ...54374 (173) 08/19/2021| 11/01/2051
20268JAA1 ... | CATMED 2.76% 01 OCT 2024 ..... U PO 1 2AFE 216,623 | .........210,000 | .........210,000 | ......oevriiin [oriiii, 08/07/2019 10/01/2024
209111FX6 ... | ED 3.35% 01 APR 2030 20A ... O U PUUR P 2AFE 153,932 | ... 143,000 [ ... 12712 L e 19]. 03/26/2020| 04/01/2030
210795PZ7 ... | UAL4.15% 11 OCT 2025A ... e U PO 2.CFE 181,496 (269) | . 10/12/2018| 10/11/2025
22160KAPO ...| COST 1.6% 20 APR 2030 ... U U PUUR PO 1.DFE 400,523 | ......... 413,000 | . ... 412392 | 681 . 04/16/2020| 04/20/2030
233331BG1 ...| DTE 1.05% 01 JUN 2025F ..... U P U PUUR P 2BFE .. 457,749 | .. .. 185 11/08/2021| 06/01/2025
233851DU5 .. .| DAIGR 2.55% 15 AUG 2022 144A U PO 1.GFE 1,517,010 .. (4,447) 12/17/2019| 08/15/2022
244199BH7 ...| DE 2.75% 15APR2025 ........ U PO U 1.FFE . 154,667 [ ......... 148,000 | ......... 147,866 | ......ccooiiiit |oiiiiiiiins 42 03/25/2020| 04/15/2025
24422EVEG .. .| DE 1.2% 06 APR 2023 MTN AU PO 1.FFE 695251 .........690,000|.........689,932|............... [............. 61 03/04/2020 | 04/06/2023
247361ZV3 ... | DAL2.0% 10DEC2029AA ................cooo]ovns 1.EFE 270,724 (30)] - 01/12/2021{ 12/10/2029
25389JAUO ... [ DLR3.6% 01JUL 2029 .... R P B 2BFE 262,163 (25)] . 06/25/2019( 07/01/2029
254687FN1 ... | DIS3.35% 24 MAR2025 ...............ccoovun|onnn R 1.GFE 191,516 | ......... 180,000 [ ......... 179934 | .. ... ........ | 20]. 03/19/2020| 03/24/2025
254687FS0 ... [ DIS4.7% 23MAR2050 ...........c.ovvvvvviinnn e U I 1.GFE 107,238 | ..........81,000 [ ..........80462|............... | 9. 03/19/2020| 03/23/2050
26442CAU8 .. [ DUK 3.95% 15 MAR 2048 .. AR P U I 1.FFE 61,263 (143) | .. 03/12/2020| 03/15/2048
26444HAC5 .. | DUK 3.2% 15 JAN 2027 ... e U PUUR P 1.FFE 155,414 (760) 04/02/2020| 01/15/2027
278062AC8 ...| ETN2.75% 02NOV 2022 ........ooovveenn [oree, U PO 2AFE 1,338,519 LT3 L 03/19/2020 11/02/2022
29717PANT7 ...| ESS3.875% 01TMAY 2024 ..........cooovvevns [onnn, U PUUR PO 2AFE 398,943 ... (8966) ... 03/17/2021| 05/01/2024
30040WAG3 .. | ES3.8% 01DEC2023N ........c.ovvvvnennn.|onnn, 1 2AFE 518,606 L (12797 | ... 03/04/2021| 12/01/2023
30161NAY7 ...| EXC4.7% 15 APR2050 ... ... o, 1 2BFE 55426 | .......... 44,000 ... . ... 48952 (. [ 2 03/30/2020| 04/15/2050
m 30231GBH4 .. | XOM 2.992% 19 MAR 2025 U PO U PUUR P 1.DFE 162,956 04/13/2020| 03/19/2025
—_ 31428XBQ8 .. | FDX 4.05% 15 FEB 2048 ... R P U I 2BFE 262,468 02/14/2019{ 02/15/2048
o 316773CZ1 ... | FITB 1.625% 05 MAY 2023 ..... FUU U .. 1 2.AFE 468,538 | .........464,000|......... 463,865 |............... |........ol 04/30/2020| 05/05/2023
w 336158AK6 ... | FRC 2.5% 06 JUN 2022 BKNT RO P .. 1 2.AFE 724,522 12/16/2019| 06/06/2022
369550BJ6 ... | GD 4.25% 01 APR 2050 ..... R P .. 1 1.GFE 40,956 | ..........32000|..........31544 | ... [ 03/23/2020| 04/01/2050
369550BK3 ... GD3.25% 01APR2025 ....................... ] .oees .. 1 1.GFE 549,848 03/23/2020| 04/01/2025
37045XCU8 .. [GM355% 08JUL2022 ....................... | ... .. 2.CFE 749,730 10/03/2019| 07/08/2022
37045XDM5 .. [GM 12% 150CT2024 ..............ccvvvvvnn | onnns 2.CFE 422958 | .........426,000 | ......... 425837 |............... |l 10/12/2021| 10/15/2024
38141GGS7 .. | GS5.75% 24 JAN 2022 . O . 2AFE 411,234 12/17/2019| 01/24/2022
38141GXH2 .. | GS 3.8% 15MAR 2030 ...... O 1 2AFE .. 155,362 | .. 03/17/2020| 03/15/2030
38141GXL3 ...| GS0.627% 17 NOV 2023 VAR .. T PO 1 1.FFE 1,615,885 | .. 11/16/2020| 11/17/2023
404280CW7 .. [ HSBC 1.162% 22NOV 2024 ...........c.ovvvn|ovnns D 1 1.GFE .. 945,298 11/15/2021| 11/22/2024
42824CBJT ... | HPE 1.45% 0TAPR2024 ........ovoviviieninn] e 1 2BFE . 654,271 07/14/2020| 04/01/2024
437076CC4 ... HD 3.3% 15 APR 2040 ... U 1 1.FFE 128,278 03/26/2020| 04/15/2040
440452AG5 ...| HRL0.65% 03JUN2024 ........... A U I 1.FFE 482,311 05/25/2021| 06/03/2024
44891ABM8 .. | HYNMTR 1.25% 18 SEP 2023 144A .. A R 2.AFE ..619,547 | .. 10/29/2020| 09/18/2023
45866FAGY ...| ICE 3.45% 21 SEP 2023 ....... R I U I 1.GFE 1,419,554 | .. 01/23/2020| 09/21/2023
46647PBJ4 ... | JPM 4.493% 24 MAR 2031 ... . R PO 1 1.FFE .. 188,806 03/19/2020| 03/24/2031
46647PBZ8 ...| JPM0.697% 16 MAR2024 ..................... |..... 1 1.FFE .. 473874 | .. 03/09/2021 03/16/2024
46647PCM6 .. | JPM 0.768% 09 AUG 2025 . .. . R PO U I 1.FFE 1,173,357 | .. 08/03/2021| 08/09/2025
478160CR3 ... JNJ2.1% 01 SEP 2040 ...... [UUTTTUTON PO U PUUR PO 1.AFE .. 254,270 08/20/2020| 09/01/2040
U PUUR PO 2AFE 471,692 12/17/2021| 11/01/2024
1
1
485170AV6 ... [ KSU 3.0% 15 MAY 2023* ..o | o U PUUR P 2BFE 521,740 10/03/2019| 05/15/2023
49327M2Z6 ... | KEY 1.25% 10 MAR 2023 BKNT ... P U PO 1.GFE . 774,643 03/05/2020| 03/10/2023
501044CQ2 .. [KR3.4% 15APR2022 ......... N U I 2.AFE 850,621 12/27/2019| 04/15/2022
58,020 04/30/2020| 06/15/2050

512807AW8 .. | LRCX 2.875% 15 JUN 2050 ... I ol 1eEE

53079EAW4 .. | LIBMUT 4.95% 01 MAY 2022 144A ...............[..... 2BFE 905,149 03/23/2020| 05/01/2022
53079EBES .. .| LIBMUT 4.25% 15 JUN 2023 144A ...............[..... 2BFE 648,672 12/18/2019| 06/15/2023
53079EBGS .. | LIBMUT 4.569% 01 FEB 2029 144A .. R P 2BFE 173,661 06/18/2019( 02/01/2029
539830BL2 ... | LMT 4.7% 15 MAY 2046 ............ RPN [P 1.GFE 144,140 06/14/2019| 05/15/2046
539830BQ1 .. .| LMT 2.8% 15 JUN 2050 ... e 1.GFE 104,072 ......... 104,000 ......... 103431 | ... | 05/15/2020| 06/15/2050
548661CW5 .. [LOW3.12% 15APR2022 ......................|..... 2AFE 577,227 10/10/2019| 04/15/2022
548661DN4 ...[LOW3.7% 15APR2046 .......................|..... 2AFE 62,687 01/04/2021| 04/15/2046
548661DV6 ... LOW 5.0% 15 APR 2040 ... FPU 2AFE 40,280 | ..........32000|..........31860 | ............... [l 03/24/2020| 04/15/2040
549271AF1 ... | BRK6.5% 01 0CT 2034 ........ A . 1.CFE 303,462 03/01/2018( 10/01/2034
55608PBC7 ... MQGAU 2.1% 17 OCT 2022 144A ............... |..... D 1.FFE 637,535 12/26/2019| 10/17/2022
575767AQ1 ...| MASSMU 3.375% 15 APR2050 144A ............ |..... . 1.DFE 96,327 | ..........91,000|.......... 90638 |............... [l 04/13/2020| 04/15/2050
57636QAQ7 .. | MA 3.85% 26 MAR 2050 .......... AP [P . 1.EFE 47,045)..........39,000 | ..........38840 ............... | 03/24/2020| 03/26/2050
58013MFP4 .. | MCD 3.5% 01 JUL 2027 MTN ... RO . 2AFE 132,388 [ ......... 122,000 ......... 121834 | ... | 03/25/2020( 07/01/2027
58013MFRO .. | MCD 4.2% 01 APR2050 MTN ...................[..... . 2AFE 120,250 [ ..........99,000 [ ..........97901 |............... | 03/25/2020| 04/01/2050
59156RBQO .. | MET3.6% 13NOV2025 ....................on [ oeen . 1.GFE 323,652 B 03/12/2020( 11/13/2025
59523UAAS ... MAA4.3% 150CT2023 ...............ccoveenn [oeen . 2AFE 443,716 .. 424,000 ......... 03/25/2021 10/15/2023
606822CAQ ... | MUFG 0.962% 11 OCT 2025 .. R D|....1.... 1.GFE .. 541,309 | .. ..549,000 | .........549,000 | ............... | 10/05/2021| 10/11/2025
61744YAHT .. [MS275% 19MAY2022 ....................... [..... T T 1.GFE 1745484 | ....... 1,730,000 | ....... 1734329 | ... [ (11,149) 12/18/2019| 05/19/2022
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61746BDQ6 .. [ MS3.875% 29 APR2024F .....................|..... .. 1.GFE 148,873 |..... 106.0280 148,439 [ ......... 140,000 | ......... 142,949 (1,208) 934 10/11/2016| 04/29/2024
61761J3R8 ... [ MS 3.125% 27 JUL 2026 MTN A 1.GFE ..274,400 | .....105.9920 |... ..303,137 | .. ..286,000.........278,446 .. 3823 .. 03/07/2019| 07/27/2026
61772BABY ...| MS 1.593% 04 MAY 2027 ...........c.ovvvnn [ornn. 1.FFE ..476,000 | ...... L ATIAT3 L L A76,000 [ ... 476,000 | L [ 1,201 04/19/2021| 05/04/2027
63307CAGS .. | NACN 2.15% 07 OCT 2022 144A ................|..... A 1.GFE ..459,972 .. .. 465552 | .. 460,000 | .........459,993 | .. ..o [ .. 2,308 .. 10/02/2019| 10/07/2022
649322AE4 ... | NYPRES 4.763% 01 AUG 2116 ................. [.o.e. . 1.CFE ..101,802 .. 138497 | .. .99,000 | .........101,802 1,965 .. 10/28/2016| 08/01/2116
655844BJ6 ... | NORFOLK SOUTHERN 3.0% 01 APR2022 ....... |..... 1 2AFE 786,358 785,000 | .........784,920 .. 5888.. 03/31/2020| 04/01/2022
655844BV9 .. .| NSC 4.05% 15AUG 2052 ... .....\ovvevvnns [oren, 1 2AFE 200,267 ..166,000 [ .........168,707 2540 .. 06/14/2019 08/15/2052
664397AK2 ... | ES2.8% 01TMAY 2023 .........ovvveinnnn | onne, 1 2AFE 1,007,325 990,000 | ... 996,384 4620 .. 01/13/2020| 05/01/2023
666807BUS ...| NOC 5.25% 01MAY 2050 ...........oovvveenns [ornen 1 2AFE 74,489 .53,000.... 52,698 [ . 464 | .. 03/19/2020| 05/01/2050
67021CAP2 ...[ES395% 01APR2030 ..................oooo | e R 1.FFE 176,517 157,000 | .... 156,268 | . ... [ 1,550 | .. 03/23/2020| 04/01/2030
67066GALS ... NVDA0.584% 14 JUN2024 ....................[..... ST 1.GFE 786,814 ..794,000 | .........794,000 219 .. 06/14/2021| 06/14/2024
67077MAVO .. [NTRCN1.9% 13MAY 2023 .....................|..... A 2BFE 372,732 ..368,000.........367,847 . 932 .. 05/11/2020| 05/13/2023
68389XBT1 ... ORCL2.5% 01APR2025 ...................... [..... 2.AFE . 241,626 ..236,000 | .........235942 1475 .. 03/30/2020| 04/01/2025
69371RQ74 .. | PCAR 2.65% 06 APR2023MTN .................|..... 1EFE 1,093,183 1,068,000 | ....... 1,067,765 ..6682].. 04/02/2020| 04/06/2023
695114CT3 ... BRKHEC 4.125% 15JAN2049 ..................|..... 1.EFE 154,909 ..134,000......... 133,700 2626 .. 07/10/2018| 01/15/2049
70450YAFO ... | PYPL1.35% 01JUN2023 ...........covvneenf e, 1.GFE 468,818 ..465000 [ .........464,799 . 523 .. 05/11/2020| 06/01/2023
70466WAAT .. | VOYA 3.976% 15 FEB2025 .................0| 1., 2BFE 297,244 ..279,000.........275264 4,191 05/18/2018| 02/15/2025
709599BBY . .. | PENSKE 3.9% 01 FEB 2024 144A ... | ... 1 2BFE 190,168 ..181,000.........180,853 29411 .. 05/07/2018| 02/01/2024
709599BM5 .. .| PENSKE 1.7% 15 JUN 2026 144A ............... [..... 1 2BFE 460,893 ..466,000 [ .........465922 . 352].. 04/06/2021| 06/15/2026
713448FB9 ... | PEP0.4% 07 OCT 2023 ... e [ 1.EFE 471,469 ..474000 | .... . 442 10/05/2020| 10/07/2023
717081EZ2 ... | PFE 2.55% 28 MAY 2040 ...........ccoovvvenenfonnn, 1. 1.FFE 156,111 ..156,000 | .... . 453 05/18/2020| 05/28/2040
718546AY0 ... PSX0.9% 15FEB2024 ...................cooo|onnns R 2.AFE 784,265 ..790,000 ] .... 2,686 11/16/2020| 02/15/2024
718549AB4 ... | PSXP3.605% 15FEB2025 .....................[..... ST 2.CFE 195,858 186,000 | .... 2,533 10/11/2016| 02/15/2025
742718FJ3 ... [PG3.55% 25 MAR2040 ....................... |..... 1.DFE 105,545 191,000 .... . 861 03/23/2020| 03/25/2040
744573AL0 ... [PEG2.65% 15NOV 2022 ..............ccovvnn |onnn 2BFE 493,886 487,000 | ... 1,649 | . 03/24/2020( 11/15/2022
74977RDE1 .. | RABOBK 3.875% 26 SEP 2023 144A .............|..... D 1.GFE 262,368 ..250,000 ] .... 2,556 06/14/2019( 09/26/2023
775109AW1 .. [RCICN3.0% 15MAR2023 ..................... [..... A 2.AFE 345,387 ..339,000 ] .... 2,995 10/28/2016| 03/15/2023
78016EZX8 ...|RY 0.75% 07 OCT2024 GMTN ..................|..... A 1.FFE 1,572,247 1,588,000 2779 | . 10/04/2021| 10/07/2024
78355HKH1 .. | R3.75% 09 JUN 2023 MTN .........ooovvennsfnnn, - 2BFE 1,451,996 1,400,000 3,208 03/04/2020| 06/09/2023
78355HKL2 ...| R3.65% 18 MAR 2024 MTN ..........cooeveenns [onne, - 2BFE 142,001 ..135000 (... 1,410 06/14/2019 03/18/2024
784710AB1 ... | SSMHLT 3.688% 01 JUN 20232018 ............. [..... 1.EFE 659,736 ..641,000(.... 1,970 | . 03/23/2020| 06/01/2023
806851AK7 ... | SLB3.9% 17 MAY 2028 144A ...............ooouf .o, 2AFE 134,046 ..124,000 ... . 591 06/14/2019 05/17/2028
808513BN4 ...| SCHW 0.75% 18 MAR2024 ..............ccouen [nee, 1.FFE . 472,962 ..475000 | .... 1,019 03/16/2021 03/18/2024
822582CJ9 ... | RDSALN 0.375% 15 SEP 2023 .............ccoouuf.vne. D 1.DFE 1,077,861 1,085,000 | ... 1,198 | . 09/10/2020| 09/15/2023
828807CS4 ... SPG3.375% 010CT2024 .................coou | onnns 1.GFE 142,028 ..135,000 ] .... 1,139 . 03/13/2020( 10/01/2024
828807DL8 ... SPG1.75% 01FEB2028 .......................]..... 1.GFE 117,778 ..120,000 .... . 875 01/11/2021{ 02/01/2028
83051GAMO .. [ SEB2.2% 12DEC 2022 144A .............ccoui|ovnns D 1.DFE 1,269,300 1,250,000 1,451 12/17/2019| 12/12/2022
842587CV7 ...[S03.25% 01JUL2026 ........................ | .o .. 2BFE 404,305 ..382,000.... 6,208 10/11/2016| 07/01/2026
844741BHO ... LUV 4.75% 04 MAY 2023 .......................|..... R 2.AFE 470,251 449,000 | ... 3377 06/03/2020| 05/04/2023
857477BM4 ... STT2.901% 30 MAR2026 .................ccouf.veee R 1.FFE 62,759 60,000 .... . 440 10/30/2020| 03/30/2026
857477BN2 ... | STT3.152% 30 MAR 2031 ........vvvennnenfonee, 1 1.EFE 54,177 .50,000 | ... . 398 10/30/2020| 03/30/2031
86765BAL3 ... | ET3.45% 15JAN2023 ..o [, 1 2.CFE 269,826 265,000 | ... 4,343 10/26/2016| 01/15/2023
86765BAT6 ... | ET3.9% 15JUL2026 ... o, 1 2.CFE 52,672 .49,000 .... . 908 03/26/2019 07/15/2026
87264ABBO ...| TMUS 3.5% 15APR2025 ........c.ovveveenns [oren, 1 2.CFE 74,193 .70,000 ... . 517 05/25/2021 04/15/2025
883203CB5 ... | TXT3.0% 01JUN2030 .........ovvvennnnn [orne, 1 2BFE 168,374 163,000 | ... . 408 03/10/2020| 06/01/2030
89114QCD8 .. | TD 1.9% 01 DEC2022MTN .......ooovvenennn. [onne, A 1.EFE . 344,216 ..340,000 (... . 538 10/07/2019| 12/01/2022
89114TZE5 ... [ TD0.7% 10 SEP 2024 MTN .....................]..... A 1.EFE 1,380,106 1,398,000 | .... 3,017 (. 09/07/2021| 09/10/2024
89236TGX7 ... TOYOTA3.0% 01 APR2025MTN ............... |..... 1.EFE 125,945 ..120,000 .... . 900 03/27/2020| 04/01/2025
89236TGY5 ... TOYOTA3.375% 01 APR2030MTN ............. |..... .. 1.EFE 116,277 ..106,000 | .... 894 03/27/2020| 04/01/2030
89236THMO .. | TOYOTA0.35% 14 OCT 2022 MTN ..............|..... .. 1.EFE 788,862 ..790,000 ] .... 591 10/13/2020| 10/14/2022
89236TJD8 ... | TOYOTA0.4% 06 APR2023MTN ............... [..... .. 1.EFE 480,911 ..482,000 ] .... 455 04/06/2021| 04/06/2023
89788JAA7 ... | TFC1.5% 10 MAR2025BKNT .............ccou|ovnes 1.FFE 266,635 ..265,000 ] .... 1,226 | . 03/04/2020| 03/10/2025
89788JAB5 ... | TFC 1.25% 09 MAR 2023 BKNT .................|..... .. 1.FFE 1,553,418 1,544,000 6,004 03/04/2020| 03/09/2023
90351DAF4 .. .| UBS 4.125% 15 APR2026 144A ..............of ... D 1.GFE 250,916 ..230,000 ... 2,003 06/24/2019| 04/15/2026
90932PAA6 ...| UAL4.0% 110CT2027A ... [, 2BFE 215,884 206,246 | ... 1,833 06/14/2019 10/11/2027
911312BW5 .. | UPS5.3% 01 APR2050 ... | onen, . 1.GFE 53,365 .36,000.... 477 03/19/2020| 04/01/2050
91159HHZ6 .. | USB 145% 12 MAY 2025 .............. ... | 1. 1 1.EFE 260,176 259,000 | ... . 511 05/08/2020| 05/12/2025
91159JAAd ... | USB 2.95% 15 JUL 2022 MTN ... ... ... .| 1 1.FFE 613,181 ..606,000 | .... 8,492 03/24/2020| 07/15/2022
92343VCK8 ...|VZ4.862% 21 AUG2046 ...........cooevveenni | nen, 2AFE 353,778 ..274,000 ... 4,811 10/11/2016| 08/21/2046
92343VGF5 ... VZ0.75% 22 MAR2024 ... .................. ). 2.AFE 788,895 ..792,000 ] .... 1,634 | . 03/11/2021| 03/22/2024
92345YAG1 .. | VRSK 3.625% 15 MAY 2050 ....................[..... ST 2BFE 139,700 ..128,000 ] .... 593 05/08/2020| 05/15/2050
928668AZ5 ... VW 2.7% 26 SEP 2022 144A ....................|..... 2. 2.AFE 1,156,484 1,140,000 | .... 8123 |. 12/16/2019| 09/26/2022
92939UACO .. [WEC0.55% 158EP2023 ......................|..... R 2.AFE 814,539 ..821,000].... 1,330 | . 09/14/2020( 09/15/2023
95000U2R3 ...| WFC 1.654% 02 JUN 2024 MTN . A 1.. 1.EFE .. .. 784,652 ..778,000 | ... 1,037 | . 05/26/2020| 06/02/2024
961214EU3 ... WSTP 1.019% 18NOV 2024 ....................[..... D |........... 1.DFE ..808 000 .. 806,020 | .. .. 808,000 ... 983]. 11/08/2021| 11/18/2024
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations | ...... 86,506,652 | ... XXX ... |...... 87 521,601 |...... 85,308,616 494,192 . XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage -Backed Securities
35563P2N8 ... | SCRT 2021-2 MA 25-Nov-20602.000 .............[..... 4. 1.A 140,889 | ..... 100.7550 137817 | oo 136,785 | ......... 140,840 MON . 06/01/2021| 11/25/2060
35563P4U0 ... | SCRT 2021-3 MA 25-Mar-20612.000 .............[..... 4 1.A .. 433583 (..... 101.3470 ..428303 | .. L 422611 ... ... 432,250 MON .|... 09/29/2021| 03/25/2061
35563PGG8 .. | SCRT 2018-3 MA 25-Aug-2057 3.388 .............[..... 4 1.A ..509,800 | ..... 103.7470 481,409 .. 464,022 [ .........490,227 MON .|... 08/02/2021| 08/25/2057
35563PHF9 ...| SCRT 2018-4 MA 25-Mar-2058 3.500 .............[..... 4 1.A ..325250 | ..... 103.8490 345,750 ..332,936(.........325652 MON .|... 11/08/2018| 03/25/2058
35563PJF7 ... | SCRT 2019-1 MA 25-Jul-2058 3.500 ..............[..... 4 1.A .. 420549 | ..... 103.9310 411,522 395,957 | ... 420,388 MON .|... 08/25/2021 07/25/2058
35563PKG3 .. | SCRT 2019-2 MA 25-Aug-2058 3.500 .............[..... L4 1.A L. T78697 [..... 104.3460 | ... 80,289 76,945 | ... . 78,645 MON .|... 11/17/2021| 08/25/2058
35563PMLO ... SCRT 2019-4 MA 25-Feb-20593.000 .............[..... L4 1A 122523 |..... 103.2750 | ... 118,541 114782 .... 122,358 MON .| ... 12/10/2020| 02/25/2059
35563PQP7 .. | SCRT 2020-2 MA 25-Nov-20592.000 .............[..... 4. 1A ..159,487 | ..... 100.8660 ..155169 | .. .. 153,836 | ......... 159,300 MON .| ... 07/09/2020| 11/25/2059
3399999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Residential Mongage-Backed Securmes 2 190,778 | ... XXX ... 2 158,800 [ ....... 2,097,874 | ....... 2,169,660 XXX . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Cor1merC|aI Mortgage -Backed Sec
05493EAYS ....| BBCMS 2021-C9 A5 15-Feb-20542.299 .......... [..... 1.A 159,649 | ..... 100.0860 155133 | ......... 155,000 | ......... 159,281 MON . 02/17/2021 02/15/2054
056054AA7 ... | BX 2019-XL A 15-Oct-2036 1.030 ......... e . 4 . 1.A 902,645 | ..... 100.0280 | .........902,898 | .. ..902,645 [ .........902,645 MON .|... 10/09/2019| 10/15/2036
06540DBH7 .. | BANK 2021-BN36 A5 15-Sep-2064 2.470 ..........[..... 4 1.A ....102.2780 | ......... 180,009 | .. .. 176,000 | .........181,154 MON .|... 09/24/2021| 09/15/2064
06541TBF5 .. . | BANK 2020-BN29 A4 15-Nov-20531.997 ..........[..... L4 1.A . ..236,832 .. ..240,000 [ .........246,445 MON .|... 11/20/2020| 11/15/2053
08160KAE4 .. .| BMARK 2019-B15 A5 15-Dec-20722.928 ......... |..... L4 1A ..109,524 | .. ..104,000 ] ......... 106,486 MON .| ... 11/25/2019| 12/15/2072
08161CAB7 ...| BMARK 2018-B2 A2 15-Feb-20513.662 ...........[..... L4 1A .. 440,000 | .........449,463 MON .| ... 03/06/2020| 02/15/2051
08162FABY ... | BMARK 2019-B12 A2 15-Aug-20523.001 ......... |..... L4 1A ..400,000 | .........406,501 MON .| ... 07/19/2019| 08/15/2052
12593GAF9 ...| COMM 2015-PC1 A5 10-Jul-20503.902 ...........[..... L4 1A 443,000 | .... 473,777 MON .| ... 12/22/2021| 07/10/2050
126192AD5 . ..| COMM 2012-LC4 A4 10-Dec-20443.288 ..........[..... L4 1A .70,193 | ... .70,193 MON .| ... 10/24/2019| 12/10/2044
12624BACO . ..| COMM 2012-CR1 A3 15-May-20453.391 ......... [..... L4 1A 565,158 | .... 567,428 MON .| ... 01/15/2020| 05/15/2045
12624PAE5 .. .| COMM 2012-CR3 A3 15-0ct-20452.822 ..........|..... 4 1.A . 195576 | ......... 198,727 MON .|... 05/19/2020| 10/15/2045
12624QAR4 .. | COMM 2012-CR4 A3 15-Oct-20452.853 ..........|..... 4 1.A ..389,620 [ .........394,140 MON .|... 12/07/2021| 10/15/2045
12625FAES .. .| COMM 2013-CR7 A4 10-Mar-20463.213 ..........|..... 4 1.A ..101,396 | ......... 102,071 MON .|... 04/03/2020| 03/10/2046
12625KAE5 ... | COMM 2013-CR8 A5 10-Jun-2046 3.612 ..........|..... 4 1.A ..454000 [ .........471,697 MON .|... 08/31/2021 06/10/2046
17321JADG ... | CGCMT 2013-GC15 A4 10-Sep-2046 4.371 ........|..... 4 1.A 1,164,000 | ....... 1,229,762 MON .|... 11/04/2021| 09/10/2046
17323CAET ...| CGCMT 2015-GC27 A5 10-Feb-2048 3.137 ........|..... 4 1.A .. 196,617 [ .........207,721 MON .|... 10/20/2020| 02/10/2048
17328HBB6 .. .| CGCMT 2019-GC43 A2 10-Nov-20522.982 ....... |..... L4 1.A ..229,000.........232,909 MON .|... 10/29/2019| 11/10/2052
36192KAT4 .. .| GSMS 2012-GCJ7 A4 10-May-20453.377 .........[..... L4 1A ..104,586 | .... MON .| ... 09/23/2019( 05/10/2045
36198EAES .. .| GSMS 2013-GC13 A5 10-Jul-2046 4.031 ..........|..... L4 1A ..575,000 ] .... MON .| ... 09/17/2021| 07/10/2046
36250GAN5 .. | GSMS 2015-GC30 A3 10-May-2050 3119 .........[..... L4 1A ..283279.... MON .| ... 10/26/2020| 05/10/2050
46638UACO .. | JPMCC 2012-C8 A3 15-Oct-20452.829 ...........|..... L4 1A 1,812,776 MON .| ... 12/17/2019| 10/15/2045
61690VAZ1 ... | MSBAM 2015-C26 A5 15-Oct-2048 3.531 ......... |..... L4 1A 440,000 MON .| ... 11/09/2021| 10/15/2048
61691ABL6 ... | MSC 2015-UBS8 A4 15-Dec-20483.809 .......... |..... L4 1A 137,000 MON .| ... 01/28/2021| 12/15/2048
61761AAZ1 ... | MSBAM 2012-C5 A4 15-Aug-20453.176 .......... [..... 4 1.A . 95,231 MON .|... 07/02/2019| 08/15/2045
61762DAW1 .. | MSBAM 2013-C9 A4 15-May-20463.102 ..........[..... 4 1.A 884,000 MON .|... 07/16/2020| 05/15/2046
61763MAF7 .. | MSBAM 2014-C16 A5 15-Jun-20473.892 ......... [..... 4 1.A 447,000 MON .|... 06/25/2019| 06/15/2047
61763UAZ5 .. .| MSBAM 2014-C17 A5 15-Aug-2047 3.741 ......... [..... 4 1.A 458,000 MON .|... 09/16/2021 08/15/2047
61765LAU4 .. .| MSBAM 2015-C24 A4 15-May-2048 3.732 .........|..... 4 1.A 338,000 MON .|... 07/31/2020| 05/15/2048
90269CAD2 .. | UBSBB 2012-C2 A4 10-May-20633.525 .......... [..... L4 1.A 236,000 MON . 07/21/2020| 05/10/2063
90269GAC5 .. | UBSCM 2012-C1 A3 10-May-20453.400 ..........|..... L4 1A [ 82147 (... 999140 | ... 31419 Ll 31,446 MON . 12/17/2019| 05/10/2045
90349DAD4 .. | UBSBB 2012-C3 A4 10-Aug-20493.091 ...........[..... L4 1A 218,866 MON .| ... 01/26/2018| 08/10/2049
90349GBF1 ... UBSBB 2013-C6 A4 10-Apr-20463.244 ...........|..... L4 1A 133,000 MON .| ... 12/13/2019| 04/10/2046
92890NAU3 .. | WFRBS 2012-C10 A3 15-Dec-20452.875 .........[..... L4 1A 362,000 MON .| ... 04/15/2020 | 12/15/2045
92937FAD3 ... WFRBS 2013-C12 A4 15-Mar-20483.198 ......... |..... L4 1A 803,461 MON .| ... 12/20/2019| 03/15/2048
92938CAD9 .. | WFRBS 2013-C15 A4 15-Aug-20464.153 .........|..... 4. 1A 456,000 MON . 10/13/2021| 08/15/2046
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Secumles 14,041,850 XXX . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan Backed and Structured Securities
00179VAA4 .. .| AMSR 2021-SFR2 A 17-Aug-2038 1527 .......... |..... o4 1AFE | 232,998 |......97.7460 |......... 2271748 | ......... 233,000 MON . 06/23/2021| 08/17/2038
01627AAAG .. .| ADC 2021-1A A2 15-Aug-2046 1.9375 ... R IO L4 1.GFE 161,000 158,582 | .. ..161,000 ] .... MON .| ... 08/11/2021| 08/15/2046
09690AACT ... BMWLT 2021-2 A3 26-Dec-2024 0.330 ........... |..... L4 1AFE 415,957 412,826 .. 416,000 .... MON .| ... 09/08/2021| 12/26/2024
12530MAA3 .. | SORT 2020-1 A1 15-Jul-20601.690 ..............[..... L4 1.DFE 134,990 132,427 133473 | .... MON .| ... 08/13/2020( 07/15/2060
12652VAC1 ...| CNH 2018-A A3 17-Jul-20233.120 ...............|[..... L4 1AFE 22,141 21,954 .21,933 | ... MON .| ... 03/13/2020( 07/17/2023
14041NFV8 .. .| COMET 2019-A3 A3 15-Aug-2028 2.060 .......... [..... L4 1AFE 134,905 133,686 130,000 | ... MON .| ... 03/10/2020| 08/15/2028
14041NFY2 ...| COMET 2021-A3 A3 16-Nov-2026 1.040 .......... |..... 4 1.AFE 443,939 . 442,126 ..444,000 | .... MON .|... 11/18/2021| 11/16/2026
14043TAH9 .. .| COPAR 2019-2 A4 18-Feb-20251.960 ............|..... 4 1.AFE 355,901 361,176 ..356,000(.... MON .|... 09/10/2019 02/18/2025
233046AS0 .. . | DNKN 2021-1A A23 20-Nov-20512.791 ...........[..... 4 2BFE 268,000 267,322 ..268,000 ... FMAN | ... 10/15/2021| 11/20/2051
25755TANO .. .| DPABS 2021-1A A2l 25-Apr-20512.662 ...........[..... 4 2AFE ..261,685 .. ..262,787 | .. ..261,685(.... JAJO | ... 04/08/2021| 04/25/2051
34528QGW8 ..| FORDF 2019-2 A 15-Apr-2026 3.060 ............. [..... 4 1.AFE 1,338,949 | .. 1,290,182 | .. 1,238,000 | ... MON .|... 02/02/2021 04/15/2026
345329AC0 ... | FORDL 2021-B A3 15-0ct-2024 0.370 ............ [..... 4 1.AFE ..631,889 .. 627,530 ..632,000 [ .........631902 ] ... MON .|... 09/21/2021 10/15/2024
34532PAA8 ...| FORDR 2019-1 A 15-Jul-20303.520 ..............[..... L4 1.AFE . 632,651 X 614,368 ..586,000 ... .. (18, 952) MON .|... 07/21/2020| 07/15/2030
361886CD4 . ..[ GFORT 2019-2 A 15-Apr-2026 2.900 . AP P L4 1AFE 616,5% |..... 103.6250 | ... 598,953 | .. 578,000 | .... 609,470 (7, 126) MON .| ... 08/06/2021| 04/15/2026
36255JAD6 ... | GMCAR 2018-3 A3 16-May-2023 3. 020 .o L4 1AFE  |.......... 26,69 |..... 100.2240 | .......... 23448 |.......... 2339 |.......... 23363 | ... | MON . 10/16/2018| 05/16/2023
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36256XAD4 .. .| GMCAR 2019-1 A3 16-Nov-20232.970 ........... [..... L4 1AFE 120,152 | ..... 100.4330 108,546 108,078 | ......... 108,076 MON . 01/08/2019( 11/16/2023
36258NAC6 .. [ GMCAR 2020-1 A3 16-Sep-2024 1.840 .. R P L4 1AFE ..960,886 |.....100.8240 |... ..969,031] .. ..961,112 ] ......... 961,012 MON .| ... 01/08/2020| 09/16/2024
380144AC9 ...| GMALT 2021-2 A3 20-May-20240.340 ............[..... L4 1AFE .. 475925 |......99.5160 | ... .. 473,696 | .. .. 476,000 | .........475944 MON . {... 05/18/2021| 05/20/2024
437301AA2 ... [HPA2020-2 A 17-Jan-20411.532 ................|..... L4 1AFE ..136,981|......96.4980 | ... .. 132185 .. ..136,982(.........136,982 MON . {... 10/29/2020| 01/17/2041
43814WAC9 .. [ HAROT 2019-1 A3 20-Mar-20232.830 ............ | ..... L4 1AFE ..282,890 | .. ..280519 .. ..278,613 | .........280,300 MON . {... 12/20/2019| 03/20/2023
43815NAC8 .. [ HAROT 2019-3 A3 15-Aug-20231.780 ............|..... L4 1AFE .. 249,192 L.247292 | .. ..245888 | .........247,554 MON . {... 03/17/2021| 08/15/2023
44891JAC2 ... [ HART 2019-B A3 15-Feb-2024 1940 .............|..... L4 1AFE L. 733,781 .. .. 738533 | .. .. 733815 ......... 733,804 MON . {... 10/29/2019| 02/15/2024
44891JAC2 ... [ HALST 2021-C A3 16-Sep-20240.38 .............|..... L4 1AFE .. 475957 | .. L 472,102 .. .. 476,000 | .........475962 MON . {... 09/14/2021| 09/16/2024
44935FADG . . .| HART 2021-C A3 15-May-2026 0.740 .............|..... L4 1AFE L 474894 | .. ATITA2 | L .. 475000 | .........474,898 MON . {... 11/09/2021| 05/15/2026
46185JAA6 ... | IHSFR 2018-SFR1 A 17-Mar-20370.810 ..........|..... L4 1AFE ..432193 | .. ..432193 | .. ..432193 | .........432,193 MON .| ... 01/26/2018| 03/17/2037
50116YACS ... KCOT 2020-2A A3 15-Oct-20240.590 ............ [..... L4 1AFE ..404,930 | .. .. 403,797 | .. ..405,000 | .........404,957 MON .| ... 07/21/2020| 10/15/2024
58772WAC7 .. | MBART 2021-1 A3 15-Jun-2026 0.460 ............[..... L4 1AFE ..515,933 | .. ..510,009 | .. ..516,000.........515,937 MON .| ... 09/15/2021| 06/15/2026
63942BAA2 .. .| NAVSL 2021-A A 15-May-20690.840 .............[..... L4 1AFE ..282,103 | .. ..278,739 | .. ..282279 | .........282,117 MON .| ... 04/22/2021| 05/15/2069
65341KBK1 ... NFMOT 2019-2A A2 15-Oct-20242.070 ...........[..... L4 1AFE .. 755,825 .. 764225 .. ..756,000 ] .........755950 MON .| ... 10/08/2019| 10/15/2024
65341KBNS .. .| NFMOT 2020-1A A2 15-Feb-20251.550 .......... |..... L4 1AFE .. 202,994 ..204,490 | .. ..203,000.........202,998 MON .| ... 03/04/2020| 02/15/2025
65479JAD5 .. .| NAROT 2019-C A3 15-Jul-20241.930 ............ [..... L4 1AFE .. 330,009 ..332,780 | .. ..330,116 [ .........330,109 MON . {... 10/16/2019| 07/15/2024
65479MACO .. | NAROT 2020-A A3 16-Dec-20241.380 ........... [..... L4 1AFE 417521 .. L9713 L L 417,558 | ......... 417,534 MON . {... 04/22/2020| 12/16/2024
66981FAA8 .. .| AMSR 2020-SFR4 A 17-Nov-2037 1.355 .......... [..... L4 1AFE ..570,983 | .. ..556,725 | .. ..571,000(.........570,983 MON . {... 09/16/2020 11/17/2037
67181DAA9 .. .| OAKIG 2020-1A A1 20-Nov-2050 1.850 ........... [..... L4 1AFE .. 167,952 | .. .. 156,489 | .. .. 157,958 | .........157,954 MON . {... 11/06/2020| 11/20/2050
69688AAL5 . .. | PLMRS 2013-2A A1A3 17-Oct-20311.122 .........[..... D L4 1AFE ..249310 .. ..250,000.........250,000 JAJO .| ... 04/29/2021| 10/17/2031
74331AAAO . ..| PROG 2019-SFR4 A 17-Oct-2036 2.687 .......... [..... L4 1AFE 162,059 .. 160,000 .........159,996 MON . {... 09/18/2019| 10/17/2036
74333BAA6 .. .| PROG 2019-SFR1 A 17-Aug-20353.422 ..........|..... L4 1AFE 693,801 ..693315|.........702,436 MON .| ... 05/28/2020( 08/17/2035
74333DAA2 ...| PROG 2021-SFR2 A 19-Apr-2038 1.546 .......... |..... L4 1AFE 158,950 ..162,000|......... 161,998 MON .| ... 03/23/2021| 04/19/2038
74333EAAQ .. .| PROG 2021-SFR4 A 17-May-2038 1.558 ..........|..... L4 1AFE 734,092 ..T47,000|.........746,988 MON .| ... 04/22/2021| 05/17/2038
78520EAA4 .. .| SDCP 2020-1 A2 20-Apr-20453.812 ............. |..... L4 1.EFE . 111,356 ..107,000 | ......... 106,491 MON .| ... 04/23/2020 | 04/20/2045
78520EAB2 .. .| SDCP 2021-1 A2 20-Jun-2046 1.881 ............. |..... L4 1.EFE . 262,616 ..266,000 | .........266,000 MON .| ... 06/25/2021| 06/20/2046
83405NAA4 .. .| SOFI 2021-B AFX 15-Feb-20471.140 .............|..... .4 1AFE 443477 .. 451312 ......... 451,257 MON . |... 09/23/2021| 02/15/2047
85236KAAQ .. .| SIDC 2019-1A A2 25-Feb-2044 4540 .............|..... L4 1.GFE 153,025 . 147,693 | ......... 154,867 MON .| ... 11/19/2020| 02/25/2044
85236KAD4 .. .| SIDC 2020-1A A2 25-Aug-20451.893 .............[..... L4 1.GFE 727,302 .. 740,000 | .........740,000 MON . {... 08/24/2020| 08/25/2045
86213CAB1 ...| STR2015-1A A2 20-Apr-20454.170 ..............[..... L4 1EFE 483,456 ATIT33 | ... .. 476,355 MON . {... 11/03/2016| 04/20/2045
87342RAH7 .. | BELL 2021-1A A2I1 25-Aug-20512.294 ........... [..... L4 2BFE 159,152 ..161,000( ......... 161,000 FMAN |... 08/11/2021| 08/25/2051
89239RACO .. | TAOT 2020-B A3 15-Aug-2024 1.360 .............[..... L4 1AFE 556,649 ..553,962.........553,893 MON . {... 04/20/2020| 08/15/2024
89613JAA8 ... | TAH 2020-SFR2 A 17-Nov-20391.482 ............[..... L4 1AFE 155,164 .. 160,783 ......... 160,779 MON . {... 10/27/2020| 11/17/2039
92212KAA4 .. .| VDC 2019-1A A2 15-Jul-2044 3188 ..............[..... L4 1.GFE 448,958 ..439,500 | .........453,550 MON . {... 05/21/2021| 07/15/2044
92212KAB2 .. .| VDC 2020-1A A2 15-Sep-20451.645 .............[..... L4 1.GFE 859,284 ..879,000.........879,000 MON .| ... 09/22/2020( 09/15/2045
92348AAA3 .. .| VZOT 2019-C A1A 22-Apr-20241.940 ............|..... L4 1AFE 1,021,438 1,014,489 . 1,014,034 MON .| ... 12/20/2019| 04/22/2024
92348TAA2 ... | VZOT 2020-A A1A 22-Jul-2024 1.850 .............[..... L4 1AFE 765,692 760,000 ... 759,968 MON .| ... 01/21/2020| 07/22/2024
92348XAA3 .. .| VZOT 2018-A A1A 20-Apr-20233.230 ............ [..... L4 1AFE 1,917 .1,914 ..1,914 MON .| ... 10/02/2018| 04/20/2023
92868JADS ... | VALET 2020-1 A3 20-Nov-20240.980 ............ [..... L4 1AFE 387,474 386,492 386,478 MON .| ... 05/12/2020( 11/20/2024
98162HAC4 .. | WOLS 2020-A A3 17-Jan-20231.700 .............[..... L4 1AFE 703,878 700,000 .. 699,976 MON .| ... 02/04/2020{ 01/17/2023
98162RADO0 .. | WOART 2019-C A3 16-Dec-2024 1.960 ...........[..... L4 1AFE 311,984 309,815 311,488 MON . {... 04/22/2020| 12/16/2024
98162VAD1 ...| WOART 2019-B A3 15-Jul-20242.590 ............[..... L4 1AFE 47,045 46,744 46,903 MON . {... 06/25/2019| 07/15/2024
98163EADS .. .| WOART 2018-C A3 15-Nov-2023 3.130 . PP PO L4 1AFE 85,360 84,913 . 84,912 MON . {... 07/24/2018| 11/15/2023
98163LAC4 ...| WOART 2021-B A3 15-Jun-20260.420 ........... [..... 4. 1AFE 470,302 476,000 [ ......... 475,939 MON . 05/11/2021| 06/15/2026
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securmes o XXX 23,681,662 ...... 23,615,744 | ...... 23,788,831 | ... (43,216) XXX XXX [0 XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) | ... 127192212 ... XXX ... |..... 127,754,449 | .. ... 125,064,084 | ..... 126,406,845 | ... | (500,455) XXX CXXX | XXX
7699999 Subtotals - Issuer Obligatons 153,744,874 | ... XXX ... |..... 154,421,950 | ..... 153,033,542 | ..... 153,309,051 | .......... 23812 ....... (244,984) XXX XXX ] XXX
7799999 Subtotals - Residential Mortgage-Backed Securites [ 17,746,064 ... XXX ... |...... 17,725,860 | ...... 16,900,342 | ...... 17,590,853 | ....ovviiiees | 50,708 XXX XXX [0 XXX
7899999 Subtotals - Commercial Mortgage-Backed Securies | 15,975,352 | ... XXX ... [...... 15,770,341 | ...... 15,401,444 | ...... 15,785,773 [ ..o | (178,063) XXX CXXX | XXX
7999999 Subtotals - Other Loan-Backed and Structured Securies [ 25,631,030 ... XXX ... |...... 25416995 | ... ... 25,282,704 | ...... 25,518,069 | ..o i (31,175) XXX XXX [0 XXX
8399999 Grand Total -Bonds 213,097,320 | ... XXX ... [..... 213,335146 | ..... 210,618,032 | ..... 212,203,746 | .......... 23812 ....... (403,514) XXX . XXX XXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A A 118,126729 1B 1 887,127 D . 4580157  1E ... 10870659  F ... 18768431 16 ............. 19,802,612
1B 2A 19,183,208 2B 2C 3,230,601
1C 3A 3B 3C
1D 4A 4B 4C
1E 5A 5B 5C
1F 6
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8999999 Total Preferred StOCKS ........... ... . XXX . N O N E ................................................................................................... XXX XXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A A 1B D 1E F 16
1B 2A 2B
1C 3A 3B
1D 4A 4B
1E 5A 58
1F B
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Showing All COMMON STOCKS Owned December 31 of Current Year
5 6 9

1 2 Codes Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Current Year's Total Designation,
Rate per Unrealized Other-Than- Total Foreign NAIC Designation
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Modifier and SVO
CUsIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Date Administrative
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. Acquired Symbol
Industrial and Miscellaneous (Unaffiliated) Publicly Traded
88579Y101 ....... BMCONYS) oo [ | | 216.000 09/21/2020
002824100 ....... ABBOTT LABORATORIES - [P FUUU DR ... 640.000 01/05/2017
00287Y109 ....... ABBVIEINC ................ e ... 646.000 06/22/2020
003654100 ABIOMEDINC ................... PN P P .... 16.000 08/02/2019
G1151C101 ACCENTURE PLC-CLA (NYS) ..o e . C. ... 228.000 03/18/2020
00507V109 ....... ACTIVISION BLIZZARD INC(NSM) .. e e ... 278.000 09/18/2017
00724F101 ....... ADOBEINC ..............ccoeenn. U PO P ... 174.000 03/18/2020
00751Y106 ....... ADVANCE AUTOPARTSINC ..o e e .... 24,000 12/29/2016
007903107 ....... ADVANCED MICRO DEVICES ... U DU P ...424.000 12/23/2019
00130H105 ....... AESCORP ......oviiiiiiiiiiiiieie e e ... 310.000 12/29/2016
001055102 ....... AFLACINC .. e ... 274.000 12/29/2016
00846U101 ....... AGILENT TECHNOLOGIESINC ..........ooooeiiieo] e [ ... 113.000 12/29/2016
009158106 ....... AIR PRODUCTS & CHEMICALS INC(NYS) .....ovvveieea | e [ .... 79.000 03/18/2020
009717101 ....... AKAMAI TECHNOLOGIESINC ..o e e .... 59.000 08/04/2017
011659109 ....... ALASKA AIR GROUP INC(NYS) ... e [ .... 42,000 02/27/2020
012653101 ....... ALBEMARLECORP .................. v ... 37.000 01/08/2020
015271109 ....... ALEXANDRIA REAL ESTATEEQUIT ... e | ... 43.000 03/18/2019
016255101 ....... ALIGN TECHNOLOGY INC(NSM) ... e | .... 26.000 06/24/2019
G0176J109 ....... ALLEGIONPLC ...t e . C. .... 33.000 12/29/2016
018802108 ....... ALLIANT ENERGY CORP ... . - JUUY UURURE PRI ...103.000 12/29/2016
m 020002101 ....... ALLSTATE CORP(NYS) ..... . v e ... 116.000 12/29/2016
_ 02079K305 ....... ALPHABET INC-CLA ..... e v ...108.000 06/24/2019
N 02079K107 ....... ALPHABETINC-CLC ... e e ...108.000 06/24/2019
022098103 ....... ALTRIAGROUPINC ........ TR P e ... 674.000 12/29/2016
023135106 ....... AMAZON.COMINC ... e e ...160.000 03/22/2021
G0250X107 ....... AMCORPLC ............... PUTTTTUIN P . C. ... 293.000 03/13/2020
023608102 ....... AMEREN CORPORATION ........ooovviiiiiieii e e ....90.000 12/29/2016
02376R102 ....... AMERICAN AIRLINES GROUP INC . v e ... 153.000 02/25/2020
025537101 ....... AMERICAN ELECTRIC POWER ...... vl veee....179.000 12/29/2016
025816109 ....... AMERICANEXPRESS CO ........ovvvviiiieiiieiiie | oo | | 240.000 12/29/2016
026874784 ....... AMERICAN INTERNATIONAL GROUP ... | | | 315.000 12/29/2016
03027X100 ....... AMERICAN TOWERCORP ...........cooviiiiiiiii s | ...170.000 06/21/2021
030420103 ....... AMERICAN WATER WORKS CO INC(NYS) ... v e .... 65,000 09/23/2019
03076C106 ....... AMERIPRISE FINANCIAL INC (NYS) ......... B TP OO .... 42,000 12/29/2016
03073E105 ....... AMERISOURCEBERGEN CORP(NYS) .. e e .... 54,000 12/29/2016
031100100 ....... AMETEK INC . v .... 82,000 12/29/2016
031162100 ....... AMGEN INC TR FTTI I ... 214,000 06/19/2017
032095101 ....... AMPHENOL CORP-CLA(NYS) .......ovvviiiiiiii e e ... 212,000 12/29/2016
032654105 ....... ANALOG DEVICES INC(NSM) ... PO PURRR PRI ...195.000 08/26/2021
03662Q105 ....... ANSYS INC(NSM) ............. U PUUUUR P ... 31.000 06/18/2018
036752103 ... ANTHEMINC .......... [ PUUUUR DU .... 91,000 06/24/2019
G0403H108 .......| AON PLC-CLASSA ......... UPUTRTITY PUTRN P .... 84,000 04/01/2020
03743Q108 .......[|APACORP ............ e ........158.000 03/02/2021
037833100 ....... APPLEINC ................. - [FUTTTTTURR B TR PO 5,764.000 03/18/2020
038222105 ....... APPLIEDMATERIALS INC ... e | | 337.000 12/29/2016
G6095L109 ....... APTIVPLC ..o | . C. ....90.000 12/05/2017
039483102 ....... ARCHER-DANIELS-MIDLAND CO ........ooevveieiiei] e e ... 207.000 12/29/2016
040413106 ....... ARISTANETWORKSINC .......... FUTDRRRTRITY TR PR ‘ee..... 76.000 06/24/2019
363576109 ....... ARTHUR J GALLAGHER & CO ..o e | e 70.000 12/29/2016
04621X108 ....... ASSURANTINC ... e | e 20.000 12/29/2016
00206R102 ....... AT&TINC ..o JUUT PUUUU TR P 2,651.000 121242018
049560105 ....... ATMOS ENERGY CORP ... e | [ 41,000 03/18/2019
052769106 ....... AUTODESKINC ..., UUTURRRTRUTY TR PR 79.000 1212412018
053015103 ....... AUTOMATIC DATA PROCESSING(NSM) .. ] [ 155.000 06/24/2019
053332102 ....... AUTOZONEINC .. ...oviiiiiiiai e e 8.000 03/18/2019
053484101 ....... AVALONBAY COMMUNITIES INC .. ] 58.000 03/18/2020
053611109 ....... AVERY DENNISONCORP ............ v [ 30.000 12/29/2016
05722G100 ....... BAKER HUGHES CO T IS PRTTE POTO ........230.000 07/03/2017
058498106 ....... BALLCORP(NYS) ......oviviii i | | | 122.000 12/29/2016
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Showing All COMMON STOCKS Owned December 31 of Current Year
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1 2 Codes Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
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060505104 ....... BANK OF AMERICA CORP(NYS) .......ooooiiiiiii [ [ | 2,955.000 131,468 |......... 64718 ... | 2,305 12/29/2016
064058100 ....... BANK OF NEW YORK MELLON CORP .. v 307.000 ... 17,831 . 12/29/2016
070830104 ....... BATH & BODY WORKSINC ............. U DU P 87.000 .... 6,072 12/29/2016
071813109 ....... BAXTER INTERNATIONAL INC .. U UUTUEN 185.000 ... 15,880 09/23/2019
075887109 ....... BECTON DICKINSONAND CO ........ [ UURU 107.000 .. 26,908 06/22/2020
084670702 ....... BERKSHIRE HATHAWAY INC-CL B ... v 694.000 207,506 03/18/2020
086516101 ....... BEST BUY COINC (NYS) ............. v 81.000 8,230 12/29/2016
09062X103 ....... BIOGEN INC(NSM) ............ U TR P 55.000 13,196 06/24/2019
090572207 ....... BIO-RAD LABORATORIES-A .. IR PO P 10.000 .... 1556 06/22/2020
09073M104 ....... BIO-TECHNE CORP(NSM) ..o [ e 20.000 10,347 12/20/2021
09247X101 ....... BLACKROCKINC ........ U DU P 52.000 47,609 06/22/2020
097023105 ....... BOEING CO/THE(NYS) ... [ e e 202.000(.........40,667|.....201.322......... 40,667 06/22/2020
09857L108 ....... BOOKING HOLDINGS INC ... e e 15.000|......... 35988 (... 2399.200......... 35,988 03/19/2018
099724106 ....... BORGWARNERINC .........coooviiiiiiiiiiii e e 77.000 3470 01/28/2020
101121101 ....... BOSTON PROPERTIES INC(NYS) ..o [ e 49.000 5,644 09/24/2018
101137107 ....... BOSTON SCIENTIFICCORP ..o [ e 515.000 21,877 12/29/2016
110122108 ....... BRISTOL-MYERS SQUIBB CO(NYS) ........ocovvvvieiea e e 848.000 52,873 11/21/2019
11135F101 ....... BROADCOMINC .......ooiiiiiiiiieiiee [ e e 152.000 101,142 03/22/2021
111337103 ........ BROADRIDGE FINANCIAL SOLUTIO(NYS) .......oovovveii e | eneee 41,000 7,49 06/18/2018
115637209 ....... BROWN-FORMAN CORP-CLASS B ...........coovviiiii e e 68.000 .... 4954 12/29/2016
m 12541W209 ....... C.H. ROBINSON WORLDWIDE INC(NSM) ... v 48.000 .... 5166 12/29/2016
= 127387108 ....... | CADENCE DESIGN SYS INC(NSM) ........ PO PUUUUR PR 103.000 19,194 12/19/2017
n 12769G100 ....... CAESARS ENTERTAINMENTINC ........ooooiiiii [ e 70.000 6,547 03/22/2021
- 134429109 ....... CAMPBELL SOUP CO(NYS) ... [ e e 62.000 .... 2,695 12/29/2016
14040H105 ....... CAPITAL ONE FINANCIAL CORP ..o [ e 160.000 23214 12/29/2016
14149Y108 ....... CARDINAL HEALTH INC(NYS) ..... O PO R 107.000 .... 5509 12/29/2016
143130102 ....... CARMAXINC(NYS) .............. - [P PUUUOR PRI 57.000 7423 12/29/2016
143658300 ....... CARNIVALCORP .......... T U DU P 207.000 4,165 06/21/2021
14448C104 ....... CARRIER GLOBALCORP ........oviviiiiieiieie [ e 289.000 15,675 04/03/2020
148806102 ....... CATALENTINC .......... v e 50.000 .... 6,402 09/21/2020
149123101 ....... CATERPILLARINC ................ PO PUTRUUE PO 197.000 40,728 121242018
12503M108 ....... CBOE GLOBAL MARKETS INC ... e e 40.000 5216 09/18/2017
12504L109 ....... CBREGROUPINC-A ........... RUUEY FETTTTRN DU 125.000 13,564 12/29/2016
12514G108 ....... CDW CORP/DE(NSM) ....... [P TTN P P 51.000 10,444 09/23/2019
150870103 ....... CELANESE CORP(NYS) ... e e 40.000 6,722 121242018
15135B101 ....... CENTENECORP ................ e 211.000 17,386 01/24/2020
15189T107 ....... CENTERPOINTENERGY INC ... [ e 204.000 .... 569 12/29/2016
15677J108 ....... CERIDIAN HCM HOLDING INC ... v [ 40.000 ... 4178 12/20/2021
156782104 ....... CERNER CORP(NSM) ............. [P PUUR P 116.000 10,773 12/29/2016
125269100 ....... CF INDUSTRIES HOLDINGS INC ............ v e 81.000 5,733 12/29/2016
159864107 ....... CHARLES RIVER LABORATORIES(NYS) ..... JUUT ORI P 20.000 .... 1536 06/21/2021
16119P108 ....... CHARTER COMMUNICATIONS INC-ANSM) ..o v | ennnen 46.000 29,991 06/24/2019
166764100 ....... CHEVRONCORP ........covviiiiiiiiiinnn, U DU P vev.... 715,000 eee..... 83905 10/06/2020
169656105 ....... CHIPOTLE MEXICAN GRILLINC ..o e | 9.000......... 15734 ... 1,748222|......... 15,734 09/23/2019
H1467J104 ....... CHUBBLTD(NYS) ..o [ LC 162.000 , 309 ... 31,316 1212412018
171340102 ....... CHURCH & DWIGHT COINC ........ U DU PO .......90.000 .... 9225 12/29/2016
125523100 ....... CIGNACORP .........ccovveiennn IPUTURTUTE PO PR 134.000 30,770 1212112018
172062101 ....... CINCINNATI FINANCIAL CORP ... [ e 55.000 6,266 12/29/2016
172908105 ....... CINTAS CORP(NSM) ............ v [ 29.000 12,852 06/24/2019
17275R102 ... CISCOSYSTEMSINC ... v 1,542.000 97,717 12/29/2016
172967424 ....... CITIGROUP INC(NYS) ........... e ......776.000 46,863 12/29/2016
174610105 ....... CITIZENS FINANCIALGROUP .......c.oiiiiiiiii e e ... 162.000 7,655 12/29/2016
177376100 ....... CITRIXSYSTEMSINC ..o e e .... 42,000 ... 3973 12/29/2016
189054109 ....... CLOROX COMPANY (NYS) ... e e .... 45000 .... 1,846 06/24/2019
12572Q105 ....... CMEGROUPINC ......cooiiiiiiiiiie [ e vee....129.000 29,471 06/24/2019
125896100 ....... CMSENERGY CORP .......coovvviiiiiiiiiiiiinies [ | | 108.000 7,025 12/29/2016
191216100 ....... COCA-COLACO/THE .............. - e e 1,400.000 82,894 12/29/2016
192446102 ....... COGNIZANT TECH SOLUTIONS-A ... v 199.000 17,655 12/29/2016
194162103 ....... COLGATE-PALMOLIVECO ........... U DU P PR 310.000 . ceiei.... 26455 12/29/2016
20030N101 ....... COMCAST CORP-CLASS A .........coooovvii [ | | 1,645.000 330 ......... 82,793 12/29/2016
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200340107 ....... COMERICAINC(NYS) ... [ | | e 44000 | Lo 3828|...... 87.000(.......... 3828 (..........2972| . ... B0 120 1370 | oo [ 1,370 12/29/2016
205887102 ....... CONAGRA BRANDS INC(NYS) .. U PURR P L6147 34150 (.......... 6,147 212 . (380) ... e (380) .. 12/29/2016
20825C104 ....... CONOCOPHILLIPS ..o e | oo | oe.... 485,000 | ... 35,007 | ...... 72179 ... 35,007 .. 849 ... .9,7801... ... 9780.. 01/15/2021
209115104 ....... CONSOLIDATED EDISON INC(NYS) ........coooovvvieona oo oo | oeee.. . 119.000 | .00 10,153 | L 85.319 ... 10,153 . 1,553 ... ... 1,553 .. 12/29/2016
21036P108 ....... CONSTELLATION BRANDS INC-A(NYS) .........ocoovoeoa [ oo | oeeeee | ooet... 59.000 | ... 14,807 | ... 250.966 ... 14,807 . 1,883 ... ... 1,883 .. 06/24/2019
216648402 ....... COOPERCOSINC/THE ........ooveiiieieieeeee [ e | e e 18000 | oo 7,541 L 418.944 ... 1,541 .1,001]... ... 1,001].. 06/24/2019
217204106 ....... COPARTINC(NSM) ... [ e | e 75000 | e 11,372 151.627 ... 11,372 . 1,828 ... ... 1828 .. 09/24/2018
219350105 ....... CORNINGINC ..o [ oo |20 293.000 | ... 10,908 | ... 37.229 ... 10,908 L3600 360 .. 12/29/2016
220521104 ....... CORTEVAINC ... [ | |00 274.000 | Lol 12955 | L 47.281 ... 12,955 .2,345( ... ..2,345] .. 06/03/2019
22160K105 ....... COSTCOWHOLESALECORP ...........ovvvveveeeee oo | eees | oen...159.000 | ... ... 90,264 | ... 567.698 .. 90,264 30,356 | ... 30,356 03/18/2020
127097103 ....... COTERRAENERGYINC ........ v e [ o0 150,000 Ll 2,850 L 19.000 2,850 A0 408 12/29/2016
22822v101 ....... CROWN CASTLEINTLCORP ........oooiiiiiiees [ |oeeees | oeeet.0 150,000 | Lo 31,311 L 208.740(......... 3131|1525 B9 TA3Z| .o 7,433 09/23/2019
126408103 ....... CSXCORP(NSM) ... [ oo e |20 846.000 | ... 31,810 | ... 37600 (......... 31810 ... 10221 o 276 6218 | ... [ 6,218 12/29/2016
231021106 ....... CUMMINSINC .......... cooi e [ [ 00053000 L 11,561 L 218.132 11,561 . (475) (475) 06/24/2019
126650100 ....... CVSHEALTHCORP .......covvieieiiiieieeiee [ e | 0on ... 469.000 | ......... 48,382 ..... 103.160 48,382 16,349 16,349 11/29/2018
235851102 ....... DANAHERCORP ...........cooovvviiiiiieiiees [ | eeeees | 2on... 231000 | ... 76,001 | ... 329.009 76,001 24,687 24,687 09/23/2019
237194105 ....... DARDEN RESTAURANTSINC ...........ooooeiiiiia oo | oeeees | ooen.. 42000 ...l 6,327 | 150.643 ... 6327 1,324 1324 . 12/29/2016
23918K108 ....... DAVITAINC (NYS) ... [ | e | e 322000 | ..o 3,640 | 113.750 3,640 (116) (116) 12/29/2016
244199105 ....... DEERE & CO(NYS) ..o e e | 0ee.. 1022000 | oo ... 34,975 342.892 34,975 7,532 7,532 121242018
247361702 ....... DELTAAIRLINES INC(NYS) .......oooviiiie [ oo | oo |20 209.000 | ... 8,168 | ... 39.081 .... 8,168 . (236) (236) 12/29/2016
24906P109 ....... DENTSPLY SIRONAINC ..o [ | | e, 83.000 | oo 4831 55.795 ... 4,631 L285 | 285 12/29/2016
25179M103 ....... DEVONENERGYCORP ..........coovovvviiiieieineed e | oo | 0eee...190.000 | ... 8,370 ... 44053 8,370 5,366 5,366 12/29/2016
252131107 ....... DEXCOMINC(NSM) ....oovviiiiiiiieeeeeeee e e | ooeee .. 40,000 | ..o 21,478 536.950 21,478 6,163 6,163 | . 06/21/2021
25278X109 ....... DIAMONDBACK ENERGY INC ............coooovio oo oo | oeen. .. 48000 | ..o BATT L 107.854 ... 5177 . 2,854 2,854 |. 06/24/2019
253868103 ....... DIGITALREALTY TRUSTINC ... [ | oeeees | 0e... 103,000 | ..o 18,218 L 176.874 18,218 3,848 3,848 . 06/22/2020
254709108 ....... DISCOVER FINANCIAL SERVICES ..............ocooooeoa [ oeee |oeeen |22t 108,000 | ... 12,480 | ... 115.556 12,480 2,703 2,703 (. 12/29/2016
25470F104 ....... DISCOVERYINC-A ......cooooiieiiiieiiiieieeeeee [ | oo | e, 38000 .ottt 895 | e 23553 (... 895 . (249) (249) 12/29/2016
25470F302 ....... DISCOVERYINC-C ........coovvieiiiiieiieiieee e | oo |00 152,000 | ..o 3481 22.901 3,481 . (500) | .. (500) | .. 03/07/2018
25470M109 ....... DISHNETWORK CORP-A ..o [ | |2 96.000 | e 3114 32438 L0314 A0 10].. 03/20/2017
256677105 ....... DOLLAR GENERALCORP ........cooviiviiiiiie o oo | e 91,000 | ..o 21461 L 235.835 21,461 2,323 2,323 (. 12/29/2016
256746108 ....... DOLLARTREEINC .........cccoovvviiiiiiiiiiiie e | oo | oeet... 84000 | ..o 11,804 | 140.524 11,804 2,728 2,728 12/29/2016
25746U109 ....... DOMINIONENERGY INC .........ooovoieieiiieee [ e | oo |00, 295,000 | ... 23475 L 78.559 23,175 . 991 L9911, 12/23/2019
25754A201 ....... DOMINO'S PIZZAINC ..o [ | oo | oeee... 10,000 | ... ... 5,643 | ... 564.300 .... 5643 1,809 1,809 . 06/22/2020
260003108 ....... DOVER CORP(NYS) .......ooovviiiiiiiiiiiiieees [ | oo | eeee. 51000 | ..oo . 9,262 181.608 .... 9262 2,823 2,823 (. 12/29/2016
260557103 ....... DOWINC ... [ | oo |00, 269.000 | ... 15,258 | ... 56.721 15,258 328 328 04/02/2019
23331A109 ....... DRHORTONINC .........ooovvviiiiiieeeieee e | e | ooe ... 125,000 | ... 13,556 | ... 108.448 13,556 . 4,941 4,941 12/29/2016
233331107 ....... DTE ENERGY COMPANY (NYS) ..o oo oo | oeeet.. .. 63.000 | ..oe . 7,831 L 119.540 ... 1,531 . (118) (118) 09/23/2019
26441C204 ....... DUKE ENERGY CORP(NYS) .......ooveieiee [ oo |20 259.000 | ... 27,169 | ... 104.900 27,169 . 3,455 3455 . 121242018
264411505 ....... DUKE REALTYCORP ..........ovovioieiiiieiiieeeee [ oo | et 70.000 | ..o 4595 | L 65.643 4,595 1,797 1,797 06/07/2019
26614N102 ....... DUPONTDENEMOURSINC .........coooovviiiiios [ | oo | oeee.. 214000 | ..o 17,287 | 80.780 17,287 2,069 2,069 |. 06/03/2019
233551106 ....... DXC TECHNOLOGY CO ..o [ oo oo | e 98.000 | Lol 3155 | L 32.194 .... 3,155 LB 631]. 04/03/2017
277432100 ....... EASTMAN CHEMICAL CO(NYS) ........oooeoivieoees oo | oeeeee | ooett... 42000 | .......... 5,078 | ... . 120.905 .... 5078 866 | 866 | . 12/29/2016
(629183103 ....... EATONCORPPLC .............. .. v e | 147.000 | ... ... 25405 ... 172.823 25,405 7,744 7,744 12/29/2016
278642103 ....... EBAY INC(NSM) .....ooioiiiei e [ | oo |00, 279.000 | ... 18,554 | ... 66.502(......... 18554 | ... 8347 [ 200 45341 ... 4,534 12/29/2016
278865100 ....... ECOLABINC(NYS) ........cooooviiiiiiiiiiee e | oo | 2202100000 | ... 23,459 | ... 234590 ......... 23459 | ... 13491 99 192 s 1823 1,823 03/18/2020
281020107 ....... EDISON INTERNATIONAL(NYS) ......oooovvoioee [ | oo | 20e...129.000 | ... 8,804 ... 68.248 .... 8804 LT00 | 700 . 12/23/2019
28176E108 ....... EDWARDS LIFESCIENCES CORP ............coovvvveonaifoveeen |eeees | ooet... 225000 | ......... 29,149 | ... 129.551 29,149 . 8,622 8,622 06/24/2019
285512109 ....... ELECTRONIC ARTS INC(NSM) ..........oooeeoeieeee [ oeee | eees |2t 105,000 | ......... 13,850 | ..... 131.905 13,850 .(1,229) (1,229) 09/18/2017
532457108 ....... ELILILLY & CONYS) .....oooveoiiiiec e | oo | 20000295000 | ... 81,485 | ... 276.220 81,485 . 31,677 31,677 12/29/2016
291011104 ....... EMERSON ELECTRICCO ....... e e [ 0000219000 L0 20,360 92.968 20,360 . 2,759 2,759 (. 12/29/2016
29355A107 ....... ENPHASE ENERGY INC(NMS) ...........ooooeiveieioe [ | eeeees | oeeee.. 50,000 | ..oee.e . 9,147 | L 182.940 9,147 1,146 1,146 03/22/2021
29364G103 ....... ENTERGY CORP(NYS) .......oovvvvveiiiieiiiei e | | oo e 69.000 | oo 7,773 112.652 7,773 L8B4 884 12/23/2019
26875P101 ....... EOG RESOURCES INC(NYS) .........ovvveveeee oo | oo |02 195000 | ool 17,322 88.831 17,322 7,597 7,597 | 09/24/2018
29414B104 ....... EPAM SYSTEMS INC(NYS) .........ooooviiiis [ | oo | oovete.0. 20000 | ..oe .. 13,369 | 668.450 13,369 A< ) T P 793 12/20/2021
294429105 ....... EQUIFAXINC(NYS) ... [ | e | oeeee. . 43.000 | ..o 12,590 | 292.791 12,590 . 4,298 4,298 06/19/2017
29444U700 ....... EQUINIXINC ............ e e [0 31000 |l 26,22 L 845.839 26,221 . 4,081 4,081 06/24/2019
29476L107 ....... EQUITY RESIDENTIAL ........ooooviiiiiiiee [ | | 127.000 | Lo 11,494 | 90.504 11,494 . 3,965 3,965 (. 12/29/2016
297178105 ....... ESSEX PROPERTY TRUST INC(NYS) ...........oooeeeo [ oo |oeeees | ooeene. 23000 ..ooee o 8101 L 352.217 .... 8,101 . 2,641 2,641 03/18/2020
518439104 ....... ESTEE LAUDER COMPANIES-CL A(NYS) . v [ o000 90,000 L. 33,318 370.200 33,318 8,574 8,574 12/20/2021
29786A106 ....... ETSYINC ..o e | | 50000 | ......... 10,947 | ... 218.940(......... 10947 | ... 8373 | 2,052 | ... 2,052 12/21/2020
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G3223R108 ....... EVEREST RE GROUP LTD(NYS) .......oooviiiii [ . Co 14000 3835|..... 273929 .......... 3835 ... 3109 L [ BT 558 06/24/2019
30034W106 .......|EVERGYINC .................... v e ..5895|...... 68.614 . 1,087 ... 1,087 .. 121242018
30040W108 .......| EVERSOURCE ENERGY(NYS) ........cooovvviiiien [ [ 10645 ...... 90.983 ..5231 ... . 12/29/2016
30161N101 EXELON CORP(NSM) ..o [ e 206201...... 57.759 . 5548 ... ... 5548 .. 12/29/2016
30212P303 ....... EXPEDIAGROUPINC ... e e 8675]..... 180.729 L2319 ... L2319 .. 09/23/2019
302130109 ....... EXPEDITORS INTLWASHINC ..o [ e 859%5|..... 134.297 .2,508]... ... 2508].. 12/29/2016
302257102 ....... EXTRA SPACE STORAGEINC ..o [ e 104301 ..... 226.739 . 51001 ... ...51001.. 12/29/2016
30231G102 ........ EXXON MOBIL CORP(NYS) ..o [ e 92642(...... 61.190 | . 30 235] ... .. 30,235 .. 12/23/2019
315616102 ....... FSINC ..o e 48941 ..... 244700 L1375 ... . 1,375 .. 12/29/2016
303075105 ....... FACTSET RESEARCH SYSTEMSINC .......ccoovvviii [ e 48601..... 486.000 167 ... . 12/20/2021
311900104 ....... FASTENALCONSM) ... e 13901 ...... 64.060 3,305 . ..3305].. 12/29/2016
313745101 ....... FEDERAL REALTY INVS TRUST(NYS) .......ooovieve e oo | 222000 e 29991 ..... 136318 ... 2999 | 2826 AT A 1,126 121242018
31428X106 ....... FEDEX CORP(NYS) ... [ e 23795 (..... 258641 .........23795 | ... 18967 | ... [ 28T | (90) 09/21/2020
31620M106 ....... FIDELITY NATIONAL INFOSERV ..........oooiiiiiiia e e 24122 ..... 109.149 (7,141) 09/23/2019
316773100 ....... FIFTH THIRD BANCORP(NSM) ... [ e 13,065]...... 43.550 . 4,79 12/29/2016
33616C100 ....... FIRST REPUBLIC BANK/CA ... [ e 12,184 ... 206.508 . 3515 02/07/2019
337932107 ....... FIRSTENERGY CORP(NYS) ..... e | 204000 8484|...... 41,588 . 2,240 (. 12/29/2016
337738108 ....... FISERVINC ... e e 21485(..... 103.792 (2 084) 09/23/2019
339041105 ....... FLEETCOR TECHNOLOGIES INC(NYS) ..o [ e e 6939]..... 223.839 (1,519) 06/24/2019
302491303 ....... FMCCORP ... [ e 5055]..... 109.891 (232) 03/12/2020
m 345370860 ....... FORDMOTOR CO(NYS) ... e e 34582 ...... 20.770 . 19,947 12/29/2016
= 34959E109 ....... FORTINETINC ........... e [ 18,6891 ..... 359.404 10,965 1212412018
n 34959J108 ....... FORTIVECORP ...t e e 8163 ...... 76.290 . 585 12/29/2016
Rd 34964C106 ....... FORTUNE BRANDS HOME & SECURI ...........oooviiii v | oeenen 5345|..... 106.900 1,059 . 12/29/2016
35137L105 ....... FOXCORP-CLASSA ... e e 6,827 ...... 36.903 14391 . 03/19/2019
354613101 ....... FRANKLIN RESOURCES INC(NYS) ... [ e e 43201 ...... 33.488 1,097 12/29/2016
35671D857 ....... FREEPORT-MCMORAN INC(NYS) .........ooovvviiii [ 26,165 ...... 41.730 9,850 | . 12/29/2016
364760108 ....... GAP INC/THE(NYS) ... [ e 2,065]...... 17.650 . (297) 12/29/2016
H2906T109 ....... GARMINLTD .......... U B . C. 7217 ... 136.170 . 875]. 09/23/2019
366651107 ....... GARTNERINC ... [ e 10,364 | ..... 334.323 5398 |. 06/19/2017
368736104 ....... GENERAC HOLDINGS INC (NYS) ... e e 7,038]..... 351.900 .. 868 03/22/2021
369550108 ....... GENERALDYNAMICS CORP ... e e 17,0951 ..... 208.476 . 4,891 06/24/2019
369604301 ....... GENERALELECTRICCO ..o [ e 38260 ...... 94.469 3,268 | . 12/29/2016
370334104 ....... GENERAL MILLS INC(NYS) ... e e 14824 |...... 67.382 1,888 . 12/29/2016
37045V100 ....... GENERALMOTORS CO ... e e 26,7%...... 58.630 7,764 12/29/2016
372460105 ....... GENUINEPARTS CO ... [ e 71501 ..... 140.196 2,028 . 12/29/2016
375558103 ....... GILEAD SCIENCES INC ..o [ e 33,183 ...... 72.611 6,558 | . 09/18/2017
37940X102 ....... GLOBAL PAYMENTS INC(NYS) ... e e 145991 ..... 135.176 .(8,666) 09/23/2019
37959E102 ....... GLOBELIFEINC ..ot [ e 2812 ...... 93.733 (37) 08/09/2019
38141G104 ....... GOLDMAN SACHS GROUP INC(NYS) ... [ e 46,289 ..... 382.554 14 380 09/21/2020
406216101 ....... HALLIBURTONCO ... [ e 9148 ...... 22.870 1,588 . 12/29/2016
416515104 ....... HARTFORD FINANCIALSVCS GRP ..o [ e 9320]...... 69.037 . 2,708 . 12/29/2016
418056107 ....... HASBROINC ...........ccooviiinins . U PUUUUR I 43771 ..... 101.791 .. 354 12/29/2016
40412C101 ....... HCAHEALTHCAREINC .......cooviiiiii [ e 24150 ..... 256.915 8,691 12/29/2016
42250P103 ....... HEALTHPEAK PROPERTIESINC ............coooooviie e oo | oen... 204000 | ..o 7362]...... 36.088 1,195 11/05/2019
806407102 ....... HENRY SCHEININC ... [ e 41871 ...... 77.537 . 576 (. 09/24/2018
427866108 ....... HERSHEY CO/THE ... e e 10254 |..... 193.472 2,180 . 09/23/2019
42809H107 ....... HESS CORP(NYS) ... [ e 6441|...... 74.034 1,848 12/29/2016
42824C109 ....... HEWLETT PACKARD ENTERPRISE ... [ o 9572|...... 15.769 2,379 12/29/2016
43300A203 ....... HILTON WORLDWIDE HOLDINGS IN ... [ e 15599 |..... 155.990 4473 06/18/2018
436440101 ....... HOLOGIC INC(NSM) ... e e 7962]...... 76.558 ... 388 12/29/2016
437076102 ....... HOME DEPOT INC(NYS) ..o [ e 162,684 |..... 415.010 58,561 03/18/2020
438516106 ....... HONEYWELL INTERNATIONALINC ... [ e 53,379(..... 208.512 (1 073) 03/18/2020
440452100 ....... HORMEL FOODS CORP(NYS) ..o e e 5418|...... 48.811 .. 244 12/29/2016
44107P104 ....... HOSTHOTELS & RESORTSINC ... [ e 6434|...... 17.389 1 ,021 12/29/2016
443201108 ....... HOWMET AEROSPACEINC ........oovviiiiiiie e e 48381 ...... 31.829 . 500 04/01/2020
404341105 ....... HPINCINYS) ..o e e 21133 ... 37.670 . 7,338 12/29/2016
444859102 ....... HUMANAINC ... [ e 21,8011(..... 463.851 . 2,519 06/24/2019
445658107 ....... HUNT (JB) TRANSPRT SVCS INC(NSM) ... v 6,132]..... 204.400 . 2,033 12/29/2016
446150104 ....... HUNTINGTON BANCSHARES INC ... o | 9,776 ...... 15.420 1,769 12/29/2016
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446413106 ....... HUNTINGTON INGALLS INDUSTRIE .........cooovveeoo oo oo | 14000 e 2614 ... 186.714 06/24/2019
45167R104 ....... IDEXCORP ........cvviiiiiiiiinns U DU .. 61441 236.308 | .... 09/23/2019
45168D104 ....... IDEXX LABORATORIES INC(NSM) ............. v [ 031000 Ll 20,412 658.452 06/24/2019
G47567105 ....... IHSMARKITLTD ... I . C.|........148000]......... 19,672 ]..... 132.919 12/19/2017
452308109 ....... ILLINOIS TOOL WORKS(NYS) ............. e ). 103.000 | ... 25420 | 246.796 09/24/2018
452327109 ....... ILLUMINAINC ... - cooe|eeee [ [0, 53.000 ... ...... 20,163 ... .. 380.434 06/24/2019
45337C102 ....... INCYTECORP ..o [ Lo |00 85000 | oo 4771 73.400 03/20/2017
45687V106 ....... INGERSOLL-RAND INC .. oo e e [0, 108000 ... 6,682 L 61.870 03/13/2020
458140100 ....... INTELCORP ..o coo] e [ [0 1,512000 | L. 77,868 51.500 12/29/2016
45866F104 ....... INTERCONTINENTAL EXCHANGE IN ... - v e .. 2022000 L 27,628 136.772 12/29/2016
460146103 ....... INTERNATIONAL PAPERCO .............. - v e 0000 149.000 | L.l 7,000 46.980 12/29/2016
460690100 ....... INTERPUBLIC GROUP OF COSINC .............ooooeoeo[oeeen foveee [0t 180,000 | ... 6,741 | Lo 37.450 12/29/2016
459200101 ....... INTL BUSINESS MACHINES CORP(NYS) ...........ooooe[oeeen oo [0 318,000 | ......... 42,504 | ..... 133.660 12/23/2019
459506101 ....... INTL FLAVORS & FRAGRANCES .......... cooe] e [ ... 88000 ...l 13257 L 150.648 03/22/2021
461202103 ....... INTUITINC ... cooe| e [ o000 104000 . ... 66,895 ..... 643.221 06/21/2021
46120E602 ....... INTUITIVE SURGICALINC ........ v 133000 | L 47,787 L 359.301 12/20/2021
G491BT108 ...... INVESCOLTD ... [ [ | 000... 210000 | .o 4,834 L 23.019 12/29/2016
44980X109 ....... IPGPHOTONICSCORP ........oeovvviiieiiiieneen [ [ [ o0 12,000 ..ol 2,066 . 172.167 03/19/2018
46266C105 ....... IQVIAHOLDINGS INC ... i [ [0 65000 Ll 18,339 L 282.138 09/23/2019
46284V101 ....... IRON MOUNTAININC .............. e e ] 110,000 | L BTEB L 52.327 12/29/2016
m 426281101 ....... JACK HENRY & ASSOCIATESINC ........... v e 028000 | L.l 4676 167.000 1212412018
= 469814107 ....... JACOBS ENGINEERING GROUP INC(NYS) .. v e [0 49.000 | L. 6,822 139.224 12/29/2016
n 832696405 ....... JMSMUCKERCO/THE ............ccveenes v e |00 40.000 | ... ... 5,433 L. 135.825 06/18/2018
&~ 478160104 ....... JOHNSON & JOHNSON(NYS) ........... cooi e [ [000.....980.000 | ........ 167,649 | ..... 171.070 03/18/2020
(51502105 .......| JOHNSON CONTROLS INTERNATION ............coooooifoeoeen [oee 202, 289.000 | ......... 23,499 ... .. 81.311 12/29/2016
46625H100 ....... JPMORGAN CHASE&CO ........oo oo oo | e 0000 1,106.000 | ... 175,135 | ... 158.350 03/18/2020
48203R104 ....... JUNIPER NETWORKS INC ... e [ [ 146.000(.......... 5214 ...... 35.712 12/29/2016
487836108 ....... KELLOGGCO .............. . U PUTR P .o.....90.000(.......... 5798 ...... 64.422 12/29/2016
493267108 ....... KEYCORP(NYS) ...t [ e ...481.000......... 11,126 ...... 23.131 12/29/2016
49338L103 ....... KEYSIGHT TECHNOLOGIES IN ... [ e ....67.000(.........13,836]..... 206.507 121242018
494368103 ....... KIMBERLY-CLARK CORP(NYS) .......coiiiiiiiiiins [ e ...123.000(......... 17,579 ..... 142.919 12/23/2019
49446R109 ....... KIMCO REALTY CORP(NYS) .... UL DU P ...236.000(.......... 5817 |...... 24.648 12/29/2016
49456B101 ....... KINDERMORGANINC ........ e [ ...778.000(.........12,339|...... 15.860 12/29/2016
482480100 ....... KLACORP ... e e ....56.000(.........24,086 | ..... 430.107 06/19/2017
500754106 ....... KRAFTHEINZ COTHE ... [ e ...232000].......... 8329 ...... 35.901 12/29/2016
501044101 ....... KROGER CO(NYS) .............. v ...294000(.........13,306]...... 45.259 12/29/2016
502431109 ....... L3HARRIS TECHNOLOGIES INC ............. RN PURUUUR DU ....79.000(.........16,846 | ..... 213.241 09/23/2019
50540R409 ....... LABORATORY CRP OF AMERHLDGS ....... ] [ ....34000(.........10,683]..... 314.206 06/24/2019
512807108 ....... LAMRESEARCHCORP ................... U DU P ....52000(.........37,396 | ..... 719.154 09/18/2017
513272104 ....... LAMB WESTON HOLDINGS INC ... e PO FUUU DR ....53.000].......... 3,359 | ...... 63.377 121242018
517834107 ....... LAS VEGAS SANDS CORP(NYS) ..... T e [ ...120000.......... 4517 |...... 37.642 12/23/2019
525327102 ....... LEIDOSHOLDINGSINC ............ - U UURUI PO ....48000.......... 4267 |...... 88.896 09/23/2019
526057104 ....... LENNARCORP-A .................. U DUDUUREN PO .eee....100.000......... 11,616 ..... 116.160 12/29/2016
534187109 ....... LINCOLN NATIONAL CORP(NYS) ... [ | 65.000.......... 4437 |...... 68.262 12/29/2016
G5494J103 ....... LINDEPLC ...t [ LC 193.000(.........66,861(..... 346.430 06/24/2019
538034109 ....... LIVE NATION ENTERTAINMENTIN ........ v ....49.000(..........5865]..... 119.694 12/23/2019
501889208 ....... LKQCORP .......ccoiiiiiiiins U DU P ...118.000(.......... 7,084 ...... 60.034 12/29/2016
539830109 ....... LOCKHEED MARTIN CORP(NYS) ....... [P PUUUOR DRSO ....88.000(.........31,276 | ..... 355.409 03/18/2020
540424108 ....... LOEWS CORP(NYS) ............... - v e ....93.000].......... 5372 ...... 57.763 12/29/2016
548661107 ....... LOWE'S COS INC(NYS) ............ .. U DU P ...275000(.........71,082]..... 258.480 12/29/2016
550241103 ....... LUMEN TECHNOLOGIESINC ........ - v e ...402.000(.......... 5045 ...... 12.550 11/01/2017
N53745100 ....... LYONDELLBASELL INDU-CLA ..... U DUDUUTEN PO ....87.000]..........8024|...... 92.230 12/29/2016
55261F104 ....... M & TBANKCORP(NYS) ..o [ e ....43000(..........6,604]..... 153.581 05/09/2017
565849106 ....... MARATHON OILCORP ..o e e ...420000(..........6,896]...... 16.419 12/29/2016
56585A102 ....... MARATHON PETROLEUM CORP(NYS) ........coovveiei e | enneen ...229.000(.........14,654|...... 63.991 10/01/2018
57060D108 ....... MARKETAXESS HOLDINGS INC .......... e ....14000(.......... 5758 ..... 411.286 09/23/2019
571903202 ....... MARRIOTT INTERNATIONAL-CLA ... e ....96.000(.........15863]..... 165.240 12/29/2016
571748102 ....... MARSH & MCLENNAN COS .......... v ...184.000(.........31,983]..... 173.821 12/29/2016
573284106 ....... MARTIN MARIETTA MATERIALS ... IEUTTUUIN PO PR e 21000 ... 9250 L 440.524 06/24/2019
574599106 ....... MASCO CORP(NYS) ..o [ | | 107.000(.......... 7514|...... 70.224 12/29/2016
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57636Q104 ....... MASTERCARDINC-A ... [ | | 319.000 114,623 03/18/2020
57667L107 ....... MATCHGROUPINC ... [ e ...100.000 ... 13225 09/20/2021
579780206 ....... MCCORMICK & CO-NONVTGSHRS ......... v e .... 88.000 .... 8502 06/24/2019
580135101 ....... MCDONALD'S CORP(NYS) ............. U PUUUUR P ... 280.000 ... 75,060 03/18/2020
58155Q103 ....... [ MCKESSON CORP(NYS) ..... RTRUY FUTTTRN DU .... 64,000 ... 15,908 12/29/2016
G5960L103 .......| MEDTRONICPLC ............. PUTTTTTIN PR . C. ...485.000 ... 50,173 12/29/2016
58933Y105 ....... MERCK & CO.INC. ...... e ...921.000 ... 70,585 12/29/2016
30303M102 ....... METAPLATFORMSINC ... e e ... 878.000 .. 295315 03/18/2020
59156R108 ....... METLIFEINC ..., [ PUUUUR DU ... 284.000 L AT,747 12/29/2016
592688105 ....... METTLER-TOLEDO INTERNATIONAL ........ o e 9.000 ... 15275 06/24/2019
552953101 ....... MGM RESORTS INTERNATIONAL(NYS) ... v .ev....201.000 . .. 9,021 12/19/2017
595017104 ....... MICROCHIP TECHNOLOGY INC ... e | | 190.000 , 058|......... 16,541 06/21/2021
595112103 ....... MICRON TECHNOLOGY INC(NSM) ... [ | | 400.000 , A50 ... 37,260 06/18/2018
594918104 ....... MICROSOFTCORP ... e e L 2,753.000 oe.... 925,889 03/18/2020
59522J103 ....... MID-AMERICA APARTMENT COMM(NYS) ...... i [ e 40.000 . 9,178 12/29/2016
60770K107 ....... MODERNAINC ... v e ...130.000 33,017 09/20/2021
608190104 ....... MOHAWK INDUSTRIESINC ... [ e .... 20.000 ... 3,644 06/18/2018
60871R209 ....... MOLSON COORS BEVERAGE CO-B .........coovvvvvin [eeen | ennnen .... 66.000 3,059 12/29/2016
609207105 ....... MONDELEZ INTERNATIONAL INC-A ... e e ... 526.000 ceee..... 34879 12/29/2016
609839105 ....... MONOLITHIC POWER SYSTEMS INC ... v e .... 20.000 , . e 9,867 03/22/2021
m 61174X109 ....... MONSTER BEVERAGE CORP .......... v [ ... 139.000 13,350 12/29/2016
= 615369105 ....... MOODY'SCORP ......viiiiiiiiiiiiiiieieeee [ e .... 57.000 22,263 06/24/2019
n 617446448 ....... MORGAN STANLEY (NYS) ... [ e ...530.000 52,025 10/05/2020
o 61945C103 ....... MOSAIC COTHE (NYS) ... [ e ... 154.000 .... 6,051 12/29/2016
620076307 ....... MOTOROLA SOLUTIONS INC ... U DU P .... 61,000 16,574 12/23/2019
55354G100 ....... MSCIINC(NYS) ............... IR PO P ... 30.000 18,381 06/24/2019
631103108 ....... NASDAQINC ..... U PUUUUR I .... 41,000 8,610 12/29/2016
64110D104 ....... NETAPPINC ... [ e e .... 82,000 7,543 12/29/2016
641100106 ....... NETFLIXINC .................... IO PO I ... 168.000 101,210 12/20/2021
651229106 ....... NEWELL BRANDS INC (NSM) ... [ e ... 158.000 .... 3,451 12/29/2016
651639106 ....... NEWMONT CORP ... e e ... 299.000 18,544 12/29/2016
65249B109 ....... NEWS CORP - CLASSA ... UUTRTTUUT PUTUIRN PR ... 272,000 6,068 12/29/2016
65339F101 ....... NEXTERAENERGY INC ... e e ... 784.000 73,194 03/18/2020
G6518L108 ....... NIELSEN HOLDINGS PLC ..o [ e ... 155,000 ... 3179 12/29/2016
654106103 ....... NIKEINC-CLB ............. v [ ... 448.000 74,668 12/29/2016
65473P105 ....... NISOURCEINC ............... JUU PUTRTR PR ... 169.000 4,666 12/29/2016
655844108 ....... NORFOLK SOUTHERN CORP ... - v [ .... 92,000 27,389 06/24/2019
665859104 ....... NORTHERN TRUST CORP(NSM) ... .. I IUU POT .... 74,000 .... 8851 12/29/2016
666807102 ....... NORTHROP GRUMMAN CORP ........oovviiiiiiii e e .... 56.000 21,676 06/24/2019
668771108 ....... NORTONLIFELOCKINC .......oviiiiiieiiee [ e e ... 220.000 5716 11/05/2019
G66721104 ....... NORWEGIAN CRUISE LINEHOLDIN ... e .... 89.000 .... 1,846 06/18/2018
629377508 ....... NRGENERGY INC ... [ e .... 95,000 .... 4,093 12/29/2016
670346105 ....... NUCOR CORP(NYS) ... U DU P .......105.000 . 11,986 12/29/2016
67066G104 ....... NVIDIACORP ..o e | | 920.000 . 270,581 06/22/2020
629447105 ....... NVRINC ..o [ e 1.000 \ ...5909.000.......... 5,909 03/13/2020
N6596X109 ....... NXP SEMICONDUCTORS NV ...... v . C. ...100.000 22,778 03/22/2021
674599105 ....... OCCIDENTAL PETROLEUM CORP ....... U PUDUUTEN PO ... 326.000 9,451 08/09/2019
679580100 ....... OLD DOMINION FREIGHT LINE(NSM) ... JUT PURR PO .... 34,000 12,185 12/23/2019
681919106 ....... OMNICOMGROUP ..................... [P PUUUTR U .... 76.000 .... 5569 06/18/2018
682680103 ....... ONEOK INC(NYS) ... U UURUIE PO ... 145,000 .... 8520 09/24/2018
68389X105 ....... ORACLECORP ............... .. e e ... 627.000 54,681 09/18/2017
67103H107 ....... O'REILLY AUTOMOTIVEINC ....... U DU P .... 27.000 19,068 06/24/2019
68622V106 ....... ORGANON&CO ................ - U UURUE PO ....92.100 ... 2,804 06/03/2021
68902V107 ....... OTIS WORLDWIDECORP ............ v ... 144,000 12,538 04/03/2020
693718108 ....... PACCARINC .........oooviiinn, v ...125.000 11,033 12/29/2016
695156109 ....... PACKAGING CORP OF AMERICA ..o [ e .... 33.000 4,493 09/18/2017
701094104 ....... PARKERHANNIFIN CORP ... [ e .... 43.000 13,679 06/24/2019
704326107 ....... PAYCHEXINC ... [ e ... 117.000 15,971 .5, .. .5, . 12/29/2016
70432v102 ....... PAYCOM SOFTWARE INC(NYS) ... [P PUUUOR DRSO veeee.... 17.000 . eeeee.... 1,058 e (B30)] ... ... (630) .. 03/13/2020
70450Y103 ....... PAYPAL HOLDINGS INC(NSM) ... [ | | 434.000|.........81,844|..... 188.581|......... 81844 |.........24285| . .............. | e [ (20,297) (20,297) 06/21/2021
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707569109 ....... PENN NATIONAL GAMING INC(NSM) ..o oo | oo | oo e .. 50,000 | oo 2593 ...... 51860 [..........2593 . .........5624 | . [ (3,031) 03/22/2021
G7S00T104 ...... PENTARRPLC ... [ . C. .. 48200 ...... 73.030 e 1316 U U 12/29/2016
713448108 ....... PEPSICOINC ........oovviiiiiiieiieeieeeee e | e | 2n ... 512,000 | ......... 88,940 | ... 173.711 13,0101 ... 03/18/2020
714046109 ....... PERKINELMERINC ... [ oo | oo 41000 | ..ol 8,243 L 201.049 ...2360]... 12/29/2016
717081103 ....... PFIZERINC ... e | )220 2,010.000 | ... ... 118,691 | ... 59.050 44702 ... 12/29/2016
718172109 ....... PHILIP MORRIS INTERNATIONAL ..........oooooveeeeeea [ oeee |eeeeen |0ttt 560.000 | ......... 53200 | ...... 95.000 .6,838]... 12/23/2019
718546104 ....... PHILLIPS 66 ...........ovoviiiiiiiiiiiieeeieieeees [ oo | oo | oee...153.000 | ... 11,086 | ... 72458 .. 386 12/23/2019
723484101 ....... PINNACLE WEST CAPITAL(NYS) ..........oooooeieeiia e | oo | oeet.... 38.000 | ..ol 2682 ... 70.579 . (356) 1212412018
723787107 ....... PIONEER NATURAL RESOURCES CO(NYS) ..........oooufoeeen |oees | ooeen.. 81000 | ..ooe . 14,732 L 181.877 41771 . 06/21/2021
693475105 ....... PNC FINANCIAL SERVICES GROUP(NYS) ...........cooooifveeen {eee |ovett. 151,000 ... ... 30,279 | ... 200.523 7,780 06/19/2017
73278L105 ....... POOLCORP ... coeee e |00 10,000 Ll 5,660 566.000 1,935] . 12/21/2020
693506107 ....... PPGINDUSTRIESINC ...........ooooiiiiiiiiioe [ oo | ooent... 84000 | ... 14,485 ... 172440 (......... 14485 ......... 7,966 ... | 190 L 2,370 12/29/2016
693517106 ....... PPLCORP ... e | ] 0000 292.000 | ..o 8778 30062 (..........8778|..........9998 | ............ 242 ... 485 543 12/29/2016
74251V102 ....... PRINCIPAL FINANCIALGROUP ...........coovveveeees [ oo oo | oot 91,000 | ..ol 6,582 ... 72.330 2,068 12/29/2016
742718109 ....... PROCTER & GAMBLE CO/THE .............cooovveeees [ oeee |eens |20 930,000 | ... 152,129 | ... 163.580 22,729 03/18/2020
743315103 ....... PROGRESSIVECORP .........oooovviiiiiiiiiiieee [ e |00 213.000 | ..o 21,864 | 102.648 ..803]. 12/29/2016
74340W103 ....... PROLOGISINC .........ooooviviiieie [ oo | 0n0..267.000 | ... .. 44,952 L 168.360 18,343 09/24/2018
744320102 ....... PRUDENTIAL FINANCIAL INC ... e [ 128,000 Ll 13,855 108.242 3,862 12/29/2016
69370C100 ....... PTCINC .. ..o L | oo | o000 30,000 | ... 3,635 .. 121.167 . (384) 06/21/2021
744573106 ....... PUBLIC SERVICE ENTERPRISEGP ................ocooooi oo |ooeeen | 0on.. 185,000 | ..o 12,345 | L 66.730 1,560 | . 12/29/2016
m 74460D109 ....... PUBLIC STORAGE(NYS) ........coovvviiiiiiiiii [ | oo | oont... 54000 | ... 20,226 | ... 374.556 7,756 | . 09/23/2019
= 745867101 ....... PULTEGROUP INC(NYS) ......ovvvviiiiiieieeeiee [ oo | oo | oen... 104000 | ... 5,945 | Lo 57.163 1,460 12/29/2016
g 693656100 ....... PVHCORP ... | | e, 21.000 | ool 2,240 106.667 . 268 06/18/2018
S T4736K101 ....... QORVOINC ... [ | | ooe ... 42000 | ... 6,568 | ... 156.381 . (415) 03/22/2019
747525103 ....... QUALCOMMINC .......ooooeiiieeeeeee [ e | ooet. 412,000 | ... 75,342 L 182.869 12,578 12/29/2016
T4T62E102 ....... QUANTASERVICESINC .............coooovoveeeeee [ oo | oo | ooet.... 55,000 | ... 6,306 | ... 114.655 . 2,345 03/16/2020
748341100 ....... QUESTDIAGNOSTICSINC ......coovovieiiieieeeeeie| oo | e e, 48000 | ... 8,304 | ... 173.000 2,584 12/29/2016
751212101 ....... RALPH LAUREN CORP(NYS) .......covvviiiiieeeed e | oo | oeeeee. 15,000 | oo 1,783 118.867 .21 12/29/2016
754730109 ....... RAYMOND JAMES FINANCIAL INC(NYS) ..............oooofoeeees |oeeees | oett.... 64000 .......... 6,426 ..... 100.406 . 2,312 03/22/2019
75513E101 ....... RAYTHEON TECHNOLOGIESCORP ............coovvvee [ ovee |eoeeen | 2n.... 520000 | ... 44751 | L. 86.060 7,566 | . 04/03/2020
756109104 ....... REALTY INCOME CORP(NYS) i e e 000000120000 | L 8591 L 71.592 1,130 . 12/29/2016
758849103 ....... REGENCY CENTERSCORP ...........ocovvvieieiees [eeeee |eeeees | oot 61000 ..ot 4596 | ... 75.344 . 1,815 09/18/2017
75886F107 ....... REGENERON PHARMACEUTICALS(NSM) ...........ooooofoeeee {oeeees | ooet...39.000 | ... 24,629 ... 631.513 5788 . 06/22/2020
7591EP100 ....... REGIONS FINANCIALCORP ...........cooviiiieioa [ | oo | on.... 546,000 | ... 11,903 | ..o 21.800 3,101 1. 12/29/2016
760759100 ....... REPUBLIC SERVICESINC ...........coooiviiiieiens [ e | et 79.000 | oo 11,017 139.456 3,409 12/29/2016
761152107 ....... RESMED INC(NYS) ..o [ | e | oeeee.. 52,000 | ... 13,545 L 260.481 2,492 . 12/23/2019
770323103 ....... ROBERT HALF INTLINC(NYS) ... [ | | oeeen. .. 43.000 | .ol 4795 L 111.512 2,109 . 12/29/2016
773903109 ....... ROCKWELL AUTOMATIONINC ..o oo oo | ooet.. .. 40.000 | ... 13,954 | L 348.850 3922 . 03/20/2017
775711104 ... ROLLINS INC(NYS) ....ovoieieiieieieieeieeieee [ oo | oo | et 60.000 | ...l 2,053 34217 . (292) 06/07/2019
776696106 ....... ROPER TECHNOLOGIES INC(NYS) ........oooevvveee [eveee |eeees | oeete. .. 37.000 | ..oeo ... 18,199 | L 491.865 2,248 06/24/2019
778296103 ....... ROSS STORES INC(NSM) ..o e e |20 129.000 | .o 14,742 114.279 (1,100) 12/29/2016
V77807103 ....... ROYAL CARIBBEAN CRUISESLTD ............ccooeoveeei| oo | oo | oeeen.. 70,000 ... 5,383 | L 76.900 .. 155 12/29/2016
78400V104 ....... S&P GLOBALINC .................. v [ [ 87000 | ... 41,058 L 471.931 12,458 03/18/2020
794661302 ....... SALESFORCE.COMINC ...........oovoevveieieeeees foeeee | eeees | 0n ... 360.000 | ......... 91,487 | ... . 254.131 10,655 12/20/2021
78410G104 ....... SBA COMMUNICATIONS CORP(NSM) ............oooovoefoeee | ooees | oett... 40,000 | ......... 15561 | ..... 389.025(......... 15561 [..........68321 | ... 9B 4,276 06/24/2019
806857108 ....... SCHLUMBERGERLTD(NYS) ........ccooovviiieee [ oo | oo | on.... 495000 | ... 14,825 ... 29.949 . 4,019 06/19/2017
808513105 ....... SCHWAB (CHARLES) CORP(NYS) ..........ocoovvvvveen [eee |eeeeen | 2e.... 526,000 | ......... 44237 | ...... 84.101 15,954 06/21/2021
G7945M107 ...... SEAGATE TECHNOLOGY HOLDINGS ..........c.oveeve foveen |eees | oeet... 83.000 | ..ot 9,377 112.976 . 4,218 12/29/2016
81211K100 ....... SEALED AIRCORP(NYS) ........ooooviiiiiiiee [ | | e 64000 oo 4318 L 67.469 1,388 . 12/29/2016
816851109 ....... SEMPRAENERGY ......... e e e ] 110,000 | L 14851 L 132.282 . 431 06/21/2021
81762P102 ....... SERVICENOW INC (NYS) .......oovviveiiieieiiiieee [eeeee | eeeees | ooet.... 78,000 | ......... 50,631 | ..... 649.115 7,162 12/20/2021
824348106 ....... SHERWIN-WILLIAMS CO/THE ... e e | ). 87.000 .. 30,638 352.161 9,326 06/24/2019
82669G104 ....... SIGNATUREBANK .............ococovioee oo | oo | ooet.... 20000 | ... 6,469 | ... 323.450 542 1. 12/20/2021
828806109 ....... SIMON PROPERTY GROUP INC(NYS) ...........oooooeoif oo |oeeees | ooet.. 115,000 | ..oe . 18,374 L 159.774 8,126 | . 06/21/2021
83088M102 ....... SKYWORKS SOLUTIONSINC .........oovveeiiieeeeea feeee {eeeeee | oeeeee .. 612000 | ..ooo.o. 9,464 | L 155.148 . 138 12/29/2016
831865209 ....... SMITH (A.0.) CORP(NYS) ........ooovvvviiiiieiiiieee [ eeeeee | oo | oeeen.. 50,000 | ..o 4,293 L 85.860 1,552 12/19/2017
833034101 ....... SNAP-ONINC ... e e | e 18000 | Lo 3877 215.389 .79 09/24/2018
83417M104 ....... SOLAREDGE TECHNOLOGIESINC ............coovvvies e .C.|.........20000].......... 5611 ..... 280.550 .. 420 12/20/2021
842587107 ....... SOUTHERN CO/THE ................. - v e a0 382000 ... 26,198 L 68.581 . 2,731 12/29/2016
844741108 ....... SOUTHWEST AIRLINES CONYS) ..............ooooovoei | |eeee | 175000 Lo TA97 | 42840 .......... TA97 |..........8800 | ............... oo | (660) 12/29/2016
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854502101 ....... STANLEY BLACK & DECKERINC ..........cooooviiii [ e 185 09/21/2020
855244109 ....... STARBUCKSCORP .................. v LT84 ... 12/29/2016
857477103 ....... STATE STREET CORP .. U POTRUUE PO 207 12/29/2016
G8473T100 ....... STERISPLC ........... . U PO P .. 39, 12/23/2019
863667101 ....... STRYKERCORP ... e e .. 315 09/21/2020
78486Q101 .......| SVB FINANCIAL GROUP(NSM) .. I URUTE PO 12/20/2021
87165B103 ....... SYNCHRONY FINANCIAL ....... v e e e . 191 12/29/2016
871607107 ....... SYNOPSYS INC(NSM) ... v e TR X , . e 19, \ O 09/18/2017
871829107 ....... SYSCO CORP(NYS) ............... v e T e . .. 339]. 12/23/2019
T4144T108 ....... T ROWE PRICE GROUP INC(NSM) ............. U PUUU ..600]. 12/29/2016
874054109 ....... TAKE-TWO INTERACTIVE SOFTWRE(NSM) ..o eoeeee |ves oo i 41000 | oo 7,287 L 77732 o T28T | 4819 09/24/2018
876030107 ....... TAPESTRYINC ... e e 54 10/31/2017
87612E106 ....... TARGET CORP(NYS) ... e e 575 12/29/2016
H84989104 ....... TE CONNECTIVITYLTD ... U PR . C. . 236 12/29/2016
879360105 ....... TELEDYNE TECHNOLOGIES INC(NYS) ... v e e e, 13,000 ... ... .. 5,680 | ..... 436923 | .......... 5680 |.......... 3308 | ... 05/17/2021
879369106 ....... TELEFLEXINC ... e e .22 .. 09/23/2019
880770102 ....... TERADYNE INC(NSM) . PPN P P ceeee... 50, , . , , . 18] 06/21/2021
88160R101 ....... TESLAINC ..o e e tee.... 300, . e P 09/20/2021
882508104 ....... TEXAS INSTRUMENTSINC ............. U DU P e e e . L1419 12/29/2016
883203101 ....... TEXTRONINC ..., IR PO P ceeii.... 85 \ . , e 2 7|.... 12/29/2016
m 883556102 ....... THERMO FISHER SCIENTIFICINC ... e [ 147 03/18/2020
= 872540109 ....... TJXCOMPANIESINC ................ U PUDUUTEN PO eeee... 439, . .. 457 . 12/29/2016
n 872590104 ....... T-MOBILEUSINC ..........coeeen v oo 194, . TR I O 09/21/2020
~ 892356106 ....... TRACTOR SUPPLY COMPANY(NSM) . v .. 87 12/29/2016
GB994E103 ....... TRANE TECHNOLOGIESPLC ........ e [ .CL|.........86 , . , . .. 152 03/02/2020
893641100 ....... TRANSDIGM GROUPINC ... e e e 18 ; . , O 09/23/2019
89417E109 ....... TRAVELERS COSINC/THE ... e e 314 06/24/2019
896239100 ....... TRIMBLE INC (NSM) ... | oo v [0 70000 | oo 6,103 | 0. 87186 | ot 6103 |0 5227 s e 03/22/2021
89832Q109 ....... TRUISTFINANCIALCORP ... | [ 904 | . 12/09/2019
90184L102 ....... TWITTERINC ..o e e 09/23/2019
902252105 ....... TYLER TECHNOLOGIES INC(NYS) ......ovvviiiiii e e 06/21/2021
902494103 ....... TYSONFOODSINC-CLA ..o e e .. 188]. 12/29/2016
902653104 ....... UDRINC(NYS) ........... v . 185 12/29/2016
903848303 ....... ULTABEAUTYINC ... v 03/18/2019
904311107 ....... UNDER ARMOUR INC-CLASS A (NYS) ... [P PUUUOR DU 02/07/2019
907818108 ....... UNION PACIFICCORP .................. . v 03/18/2020
910047109 ....... UNITED AIRLINES HOLDINGS INC ..............ooooooe [ oo | oo | ooet.... 89.000 | ... ... 3,896 | ...... 43775 .......... 3896 |..........5742 | ............... |, 06/21/2021
911312106 ....... UNITED PARCEL SERVICE-CLB ... DTN U P e T e . .. 1,049 . 06/21/2021
911363109 ....... UNITED RENTALSINC ............. RO DU P X . O 12/29/2016
91324P102 ....... UNITEDHEALTH GROUPINC ..o e e 19151 . 03/18/2020
913903100 ....... UNIVERSAL HEALTH SERVICES-B ... JRUTY UURUIE P 22]. 12/29/2016
902973304 ....... USBANCORP ...........cccoenen, v . 888 12/29/2016
91913Y100 ....... VALERO ENERGY CORP ... .. v . 561 12/29/2016
92276F100 ....... VENTASINC ..o e e . . 243 12/29/2016
92343E102 ....... VERISIGNINC ... e e . , . , B3B3 | 06/24/2019
92345Y106 ....... VERISKANALYTICSINC ........... v 68]. 121242018
92343V104 ....... VERIZON COMMUNICATIONS INC .......ccoovviiiie | | 3,771 12/23/2019
92532F100 ....... VERTEX PHARMACEUTICALS INC(NSM) .. v [ [0 93000 ... 20,423 (... 219.602 | ...l 20423 | BTTE s e 06/24/2019
918204108 ....... VFCORP(NYS) ..o v e 221 12/29/2016
92556H206 . ...... VIACOMCBS INC-CLASSB .........oeoiiiiiiiii] e | 1921 12/05/2019
92556V106 ....... VIATRISINC .................. e e .. 1481 11/17/2020
92826C839 ....... VISAINC-CLASSASHARES ......... v . 837 03/18/2020
929042109 ....... VORNADO REALTY TRUST (NYS) . [P PUUURUR U M7 12/29/2016
929160109 ....... VULCAN MATERIALSCO ............ v [ .70, 12/29/2016
929740108 ....... WABTECCORP ... [UUTY FUUU DR .31 12/23/2019
931427108 ....... WALGREENS BOOTS ALLIANCE INC(NSM) ... | | 508 | . 09/18/2017
931142103 ....... WALMARTINC ........ - i 1,121]. 09/23/2019
254687106 ....... WALTDISNEYCO/THE ...........coooovoveeeceeeeeo | oo | ovee [0, 658000 | ... 101,918 | ..... 154.891 | ........ 101918 |......... 54955 | .............. |.oooeiiiiinnns 06/22/2020
94106L109 ....... WASTE MANAGEMENT INC .. U DU P e 141 . e e . 324 12/29/2016
941848103 ....... WATERS CORP(NYS) ... o .000(..........8570|..... 372609 |.......... 8570 .......... 3352 | ............... | 09/18/2017
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92939U106 ....... WEC ENERGY GROUP INC(NYS) .......ooooviiiii | | | 116.000(......... 11,260 ...... 97.069(......... 11,260 |.......... 6804 | . .............. | 34| 585 12/29/2016
949746101 ....... WELLS FARGO&CO ... - v e 1,388.000(......... 66,596 ...... 47.980 ..833].... 24706 | ... 12/29/2016
95040Q104 ....... WELLTOWERINC ..o e 146.000......... 12,522 ...... 85.767 .. 356].... . 12/29/2016
955306105 ....... WEST PHARMACEUTICAL SERVICES ...............ooo] oo |oennns 30.000(.........14,070]..... 469.000 A 06/22/2020
958102105 ....... WESTERN DIGITAL CORP(NSM) ... e [ 106.000(.......... 6912 ...... 65.208 .. 09/18/2017
96145D105 ....... WESTROCK CO(NYS) ............. UTUTRR FTU PR 97.000(..........4303|...... 44.361 .90]. 12/29/2016
962166104 ....... WEYERHAEUSER CO ...... e 290.000(......... 11,942 ...... 41179 . 342 12/29/2016
963320106 ....... WHIRLPOOL CORP(NYS) .. [T PO 21.000(..........4928]..... 234,667 114 05/09/2017
969457100 ....... WILLIAMS COSINC ................ U PO P 464.000|.........12,083|...... 26.041 . 761 09/24/2018
(96629103 ....... WILLIS TOWERS WATSONPLC ... | e . C. 46.000].........10925]..... 237.500 101 06/24/2019
084423102 ....... WRBERKLEYCORP ............ T PO PUTRUTE PO e 33000 2719 82.394 .66]. 03/13/2020
384802104 ....... WW GRAINGERINC(NYS) ... e | e 15.000 | .......... 7,774 | ..... 518267 | .......... 774 ... 3779 o 96 06/24/2019
983134107 ....... WYNN RESORTSLTD (NSM) ... e | e 32000 (..........2721 ...... 85.031|......... 2721 4295 09/24/2018
98389B100 ....... XCEL ENERGY INC(NSM) ... U PUUUTIR P ..195.000......... 13202 ...... 67.703 351 1. 12/29/2016
983919101 ....... XILINXINC(NSM) ........... vl 90.000.........19,083]..... 212.033 .33 12/29/2016
98419M100 ....... XYLEMINC ..o e [ 65.000(.......... 7,795]..... 119.923 LT3 12/29/2016
988498101 ....... YUMIBRANDS INC(NYS) ..o e e 108.000......... 14,997 | ..... 138.861 . 216 12/29/2016
989207105 ....... ZEBRA TECHNOLOGIES CORP-CLA ..o e | 19.000|......... 11,309 ..... 595211 (. ...... 11309 ... 4882 12/23/2019
98956P102 ....... ZIMMER BIOMET HOLDINGS INC ... | e [ .... 74,000 .. 94010 ... 127.0411.... LT 09/24/2018
989701107 ....... ZIONS BANCORPNA ................... [P PURUUUR DU .... 66.000 L4169 63.167 | .... .. 95 A . 12/29/2016
m 98978V103 ....... ZOETISINC ... e | ........172.000 419731 ..... 244.029 i 172].... .18, . 12/23/2019
3 9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) Publicly Traded .........................cccc | 14,836,994 ... XXX .. |..... 14,836,994 | ...... 7,594,118 186,543 3,104,123 L XXX
oo 9799999 Total ComMON STOCKS ... ...\ttt | 14,836,994 | ... XXX .. |..... 14,836,994 | ...... 7,594,118 , 186,543 ... [l 3104123 | ... [ 3104123 ...l XXX
9899999 Total Preferred and Common StOCKS ... 14,836,994 | ... XXX .. |..... 14,836,994 | ...... 7,594,118 , 186,543 |............... |...... 3104123 ... | 3104123 |............... XXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 1B 1C D 1B F 16
1B 2A 2B 2
1C 3A 3B 3C
1D 4A 4B 4C
1E 5A 58 5C

1F 6
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Bonds - U.S. Governments
36179VVZ0 ... | G2 POOL MAB932 20-0Oct-2050 3.000 ..o [ . 04/19/2021 . | DAIWASECURITIES ... XXX [ 749630|............. 75317 . 1,192
3617QNX79 ...| G2 POOL BY6102 20-Nov-2050 2.500 ...........ooviieiiiiieie e [ . 04/19/2021 . | CITIGROUP GLOBAL MKTS INC/SALOM ............ooooef . XXX 290,389 |............. 279,094 | ... 388
3617WGYW1 . | G2 POOL CG3425 20-Sep-20512.500 .........ooooviiiiiiiii [ . 10/19/2021 . | DAIWA SECS AMERINC NEWYORK .............ooooii] oo XXX [ 266,633 |............. 258514 | ... 359
3622AAXL3 ... | G2 POOL 785283 20-Jan-20512.500 ..............ooveiiiiiiiie . 02/03/2021 . | JPMORGAN SECURITIESINC NEWYORK ..............ooo oo XXX o 564,268 |............. 529,519 ... 625
912810SG4 ... | THIL1.0% 15 FEB2049 ... o [ - 01/29/2021 . |VARIOUS ... XXX [ 80,026|.............. 57916 |.................. 262
912810SQ2 ... | T1.125% 15 AUG 2040 ......cooiiii i . 02/25/2021 . | MERRILLLYNCH PIERCE FENNER ...................ocoo | XXX [ 254,016 |............. 306,000 (...t 133
912810SU3 ... [T1.875% 15 FEB 2051 ... o oo [ . 05/27/2021 . [VARIOUS ... ... L XXX o 583,568 |............. 643,000 ................ 1,301
912810SW9 ... | T1.875% 15 FEB 2041 .. ... o o [ . 06/29/2021 . |VARIOUS ... ..o XXX [ 443661 (............. 466,000 (................ 2,232
912810SZ2 ....[T2.0% 15 AUG 2051 ... .o - 12/30/2021 . [VARIOUS ... XXX 137,723 ............. 135,000 (..o 983
912810TA6 ....| T1.75% 15 AUG 2041 ... ..o [ 1172972021 . |VARIOUS .o XXX [ 571,236 ............. 591,000|................ 2,551
912828ZF0 ....[T0.5% 31 MAR 2025 ... ... [ - 12/30/2021 . [VARIOUS ... L XXX oo 15,655,051 |......... 15,871,000 |.............. 10,625
91282CACS5 ... [T 0.125% 31 JUL 2022 ..o [ . 02/25/2021 . [FIFTHTHIRD ..o L XXX 3,400,000 ........... 3,400,000 ... 340
91282CBEQ ... | T0.125% 15 JAN 2024 ... ... ... [ . 03/30/2021 . |MORGAN STANLEY ... XXX 1,178,357 | ........... 1,184,000 .................. 31
91282CBH3 ... [T 0.375% 31 JAN 2026 ..ot [ . 05/27/2021 . [VARIOUS ... ..o XXX 2,792,576 |........... 2,852,000 ................ 2,408
91282CBL4 ... | T1125% 15 FEB 2031 .. oo [ . 06/29/2021 . |VARIOUS ... ..o XXX 1,010,092 ........... 1,056,000 (................ 1,528
91282CBV2 ... [T 0.375% 15 APR 2024 ... ... o L . 05/27/12021 . [VARIOUS ... XXX o 16,269,006 |......... 16,236,000 |................ 5,516
91282CCG4 ...[T0.25% 15 JUN 2024 ... .. o [ . 07/29/2021 . | MERRILL LYNCH PIERCE FENNER CHARLOTTE ...........[....... XXX 19,311,774 | ......... 19,367,000 |................ 6,350
91282CCP4 ... | T 0.625% 31 JUL 2026 ..........ooeiiiii i - 1213072021 . |VARIOUS ... XXX 1,738,922 ........... 1,768,000 (................ 2,325
91282CCS8 ... [ T1.25% 15 AUG 2031 ... oot [ 1172912021 . [VARIOUS ..o XXX 1,723,551 (........... 1,755,000 (................ 3,225
91282CCT6 ... | T0.375% 15 AUG 2024 ... .. ... . 10/28/2021 . |VARIOUS ... XXX 8,116,662|........... 8,150,000 ................ 3,562
m 0599999 Subtotal - BONdS - U.S. GO BIMMENIS ... i iiiieiiiiiiiiiiiiiiiiiiiiiiiiiis | 751371441 ... 75,620,360 |.............. 46,216
© Bonds - U.S. Special Revenue, Special Assessment
31288QF21 ... | FHPOOL 841085 01-Sep-2047 2.520 ..o [ . 02/23/2021 . | BNP PARIBAS SECS CP/FIXED INCOME PA ................|....... XXX [ 945177 | ... 905,183 |.............. 19,337
31288QF54 ... | FHPOOL 841088 01-Jan-20492.750 .............ooooiiiiii . 03/03/2021 . | BNP PARIBAS SECS CP/FIXED INCOME PA ................ | ....... XXX [ 158,913 (............. 152,320 (... 35
31288QF62 ... | FH POOL 841089 01-Jun-2047 1.914 ... . 08/26/2021 . |PERSHING LLC JERSEY CITY ......oooviiiii [ XXX 501,407 |............. 480,390 (.................. 697
31288QF70 ... | FHPOOL 841090 01-0Oct-2046 1.902 ............ooiiiiiiiii e [ . 11/09/2021 . | BNP PARIBAS SECS CP/FIXED INCOME .....................| oot XXX 1,171,053 ........... 1114915 ... 534
31288QU92 ....| FH POOL 841188 01-Jan-2046 2.232 ..............ooieiiiie e . 08/13/2021 . [VARIOUS ... L XXX 308,608 |............. 204729 .. 367
31288QJR2 ... | FHPOOL 841172 01-Feb-2047 1.898 ... [ . 02/04/2021 . | BNP PARIBAS SECS CP/FIXED INCOME PA ................|....... XXX [ 462,048 |(............. 439,784 ... 119
31329N3E6 ... | FR POOL ZA5297 01-Mar-2048 4.000 .............ocooiiiiiiiii [ . 12/15/2021 . | CITIGROUP GBL MKTS/SALOMON NEWYORK .............|....... XXX [ 238,126 ............. 220,169 ... 294
3132XCSG1 ...| FG POOL G67719 01-Jan-20494.500 .............ooooviiiiiii i [ . 08/05/2021 . | MITSUBISHI UFJ SECURITIES NEWYORK ...............oo |, XXX 167,439 ............. 150,719 (... 207
3133ATTT8 ... | FR POOL QC8662 01-Oct-20512.500 ..o [ . 10/05/2021 . | CITIGROUP GLOBAL MKTS INC/SALOM ................ooooi oo XXX [ 161,874 (............. 156,000 |.................. 141
3140JBCH7 ... | FN POOL BM6371 01-Apr-2047 1.892 ..o [ . 10/05/2021 . | BNP PARIBAS SECS CP/FIXED INCOMEPA .................|....... XXX o [, 4304411(............. 408,364 (... 108
3140KUNZ1 ...| FN POOL BQ8507 01-Dec-2050 3.000 ..........ocovmiviiiiiiiiiiiiee [ . 02/11/2021 . | MERRILLLYNCH PIERCE FENNER ...................ocoo | XXX [ 144591 (............. 134,289 (.................. 112
3140QAFZ8 ... | FN POOL CA2883 01-Jan-2034 4.000 ..............cooviviiiiieiiiiii [ . 04/14/12021 . | GOLDMAN SACHS ..o [ XXX 166,799 (............. 183,732 ... 307
3140XBEP1 ... | FN POOL FM7341 01-Mar-2048 4.000 ..............ccooiiiiiiiiii e . 05/20/2021 . | JPMORGAN SECURITIESINC NEWYORK ................o. oo XXX o 141,091 (............. 130,000 (..o 332
3140XCRV2 ...| FN POOL FM8599 01-Jan-20353.500 .............coooiviiiiiii [ . 11/10/2021 . |BANKOFNEW YORK ... XXX [ 171,720 ............. 161,524 |.................. 236
3140XCZD3 ...| FN POOL FM8839 01-Sep-20512.000 ...........ovveiviriieiiiieieiees [ . 09/21/2021 . |BMO CAPITALMARKETS ..o XXX o 162,342 ............. 159,648 |.................. 115
31418D2P6 ... | FN POOL MA4381 01-Jul-20513.500 ..........cooviiiiiii [ . 07/06/2021 . | BNP PARIBAS SECS CP/FIXED INCOME PA ................|....... XXX [ 137,108 | ............. 128,815 ... 75
31418DQHS ...| FN POOL MA4055 01-Jun-2050 2.500 ............ooiiiiiiiie e [ . 08/03/2021 . [ INTL FCSTONE FIN INC/BD RATES NEWYORK ............ [....... XXX o [, 104,910(............. 100,551 | ..o 21
31288QEMS ...| FN POOL 841040 01-Jul-20432.062 ...............cooooiiiiiiiiiii [ . 01/01/2021 . |PAYDOWNREVERAL ... XXX oo [ 143739 |............. 143739 ...
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ......... ... 5717,386|........... 5434871|.............. 23,037
Bonds - Industrial and Miscellaneous (Unaffiliated)
00179VAA4 ... | AMSR 2021-SFR2 A 17-Aug-2038 1.527 ... [ . 06/23/2021 . [ GOLDMAN SACHS ..o [ XXX o 232,998 |............. 233,000 ...
01627AAAG ... | ADC 2021-1A A2 15-Aug-2046 1.937 ... [ . 08/11/2021 . | PERSHING LLC JERSEY CITY ... | XXX [ 161,000 (............. 161,000 ...t
05369AAKYT ... [ ACGCAP 1.95% 30 JAN 2026 144A ... [ . 01/12/2021 . | CITIGROUP GLOBAL MKTS INC/SALOM ............ocoooef . XXX o 159,461 ............. 161,000 (..o
05493EAYS ... | BBCMS 2021-C9 A5 15-Feb-20542.299 ... [ . 02/17/2021 . | BARCLAYS CAPITALINC ... XXX [ 159,649 (............. 155,000 (...t 89
06051GJR1 ... |BAC 0.976% 22 APR 2025 ...........oooiiiiii i [ . 04/16/2021 . | MERRILLLYNCH PIERCE FENNER ...................ocoo | XXX [ 476,000 (............. 476,000 ...t
06368FAAT ... [BMO 0.4% 15 SEP 2023 MTN ... i ... A ... |. 09/09/2021 . | BMO CAPITAL MARKETS CORP CHICAGO ..................| ... XXX [, 793,333 ... 794,000 ...
06406RAX5 ...|BK0.85% 250CT 2024 J ..o . 10/20/2021 . | JPMORGAN SECURITIESINC .........coooiiii | XXX [ 498,676 (............. 499,000 (........cooiiiii
06540DBH?7 ... | BANK 2021-BN36 A5 15-Sep-2064 2.470 ...........oooiiiiiiiiii [ . 09/24/2021 . | MERRILL LYNCH PIERCE FENNER CHARLOTTE ...........[....... XXX [, 181270 ............. 176,000 (............o 72
084659AT8 ....| BRKHEC 4.05% 15 APR 2025 ... ... . 03/04/2021 . |EXCHANGE ... XXX [ 96,898 |.............. 97,000 ................ 1,517
09690AACT ... | BMWLT 2021-2 A3 26-Dec-2024 0.330 ... . 09/08/2021 . | WELLS FARGO SECURITIES LLC CHARLOTTE .............|....... XXX 415957 ............. 416,000 |.....................
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12593GAF9 ... | COMM 2015-PC1 A5 10-Jul-2050 3.902 ............coooviiiiiiii e | e . 12/22/2021 . | CREDIT SUISSE NEW YORK (CSUS) .........cooevviei | XXX o, 473,283 (............. 443,000(................ 1,248
12624QAR4 ...| COMM 2012-CR4 A3 15-0ct-20452.853 ..o [ . 12/07/2021 . | BARCLAYS CAPITALINC NEWYORK ............ocoveii | XXX 394,354 |............. 389,620 ... 247
12625KAES ... | COMM 2013-CR8 A5 10-Jun-2046 3.612 ...........oooiiiiii e | e . 08/31/2021 . | CREDIT SUISSE NEW YORK (CSUS) .........cooovvviivi | XXX 475831 (............. 454000 (................... 46
126650CL2 ....|CVS 3.876% 20 JUL 2025 ..o . 12/14/2021 . |RBC CAPITALMARKETSLLC ... XXX [ 615,523 |............. 572,000 |................ 8,989
136375CD2 ... | CNRCN FRN 21 NOV 2024 ..o ... A |. 03/23/2021 . | CITIGROUP GLOBAL MKTS INC/SALOM ...........ccoooeoeii] vennnnn XXX o, 656,917 |............. 611,000 (................ 6,208
13645RBD5 ... |CP 1.35% 02 DEC 2024 ... ... .o oA 111772021 . | BMO CAPITALMARKETS .o XXX [, 788,957 |............. 790,000 |......covieii
14040HCK9 ... |COF 1.343% 06 DEC 2024 ...t [ . 12/02/2021 . {MORGAN STANLEY & CO ......oovvviii [ XXX [ 412,000 (............. 412,000 (.........coooiin
14041NFY2 ... | COMET 2021-A3 A3 16-Nov-2026 1.040 ..o e . 11/18/2021 . | BARCLAYS CAPITAL INC NEWYORK .............oooooei | XXX 443939 ............. 444000 (...,
142339AK6 ... [CSL0.55% 01 SEP 2023 ... ... ..o . 09/14/2021 . | JPMORGAN SECURITIESINC NEWYORK ..............coo | XXX [ 388,786 |............. 389,000 ..o
166756AP1 ... |CVX3.9% 15NOV 2024 ... oo . 01/06/2021 . | BNY MELLON ..o [ XXX 465,924 |............. 427,000(................ 2,359
172967MF5 ... | C3.352% 24 APR 2025 ... ..o . 12/10/2021 . | GOLDMAN SACHS & CO NY ......coooiiiii XXX 178,161 (... 1,128,000 (................ 5,251
17321JAD6 ....| CGCMT 2013-GC15 A4 10-Sep-2046 4.371 ... . 11/04/2021 . [VARIOUS ... XXX 1,245547 | ........... 1,164,000 (.................. 350
20030NDR9 ... CMCSA 2.887% 01 NOV 2051 144A ... ... [ . 08/19/2021 . |EXCHANGE ... [ XXX | 73,635(. ... 56,000 (..........ccoiiinnnn,
233046AS0 ... | DNKN 2021-1A A23 20-Nov-20512.791 ... | . 10/15/2021 . | BARCLAYS CAPITALINC NEWYORK ............ocoveii | XXX 268,000 (............. 268,000 |.........coooiiiinn
233331BG1 ... [DTE1.05% 01 JUN 2025 F ..o [ . 11/08/2021 . | TRUIST SECURITIES INC. ATLANTA ... [ XXX 462,283 (............. 467,000(................ 2,166
247361ZV3 ....|DAL2.0% 10 DEC 2020 AA ... . o . 01/12/2021 . | MORGAN STANLEY & COINC,NY ... [ XXX 135,013 (............. 139,000 | .......ocevvnnnns 255
25755TANO ... | DPABS 2021-1A A21 25-Apr-20512.662 ............coooiiiiiiiiiiii [ . 04/08/2021 . | PERSHING LLC JERSEY CITY ........ooooviiii [ XXX 263,000 (............. 263,000 (.......cccoeii
29717PANT ... |[ESS 3.875% 01 MAY 2024 ... L . 03/17/2021 . | WELLS FARGO SECURITIES ...........ooooviiii [ XXX 412,083 (............. 379,000 (............... 5,630
30040WAG3 .. [ES 3.8% 01 DEC 2023 N ..ottt [ . 03/04/2021 . | DEUTSCHE BANKSECURITIES ............cooooii [ XXX 535,847 |............. 494,000 (................ 5,058
34528QGW8 ..| FORDF 2019-2 A 15-Apr-2026 3.060 .............ccoiviiiiiiiiiiie e . 02/02/2021 . | MERRILL LYNCHPIERCE FENNER ...............coooooii [ XXX 866,801 |............. 801,000 ................ 1,294
T 345329AC0 ... | FORDL 2021-B A3 15-0¢t-2024 0.370 .........oooviiiiiiiii e [ . 09/21/2021 . |RBC CAPITAL MARKETS LLC NEWYORK .............oooo | XXX [ 631,889 |............. 632,000 |.........coeiin
w 35563P2N8 ... | SCRT 2021-2 MA 25-Nov-2060 2.000 .............coooviviiiiiiiiiiieiiiieees | . 06/01/2021 . | BNY MELLON ..o [ XXX o, 159,651 |............. 155,000 | ..........ooeenn 379
- 35563P4U0 ... | SCRT 2021-3 MA 25-Mar-20612.000 ...............oiviiiiiiieiii e [ . 10/05/2021 . | WELLS FARGO SECURITIES ...........cooooivi [ XXX [ 464,7611(............. 453,000 (................ 1,082
35563PGG8 ...| SCRT 2018-3 MA 25-Aug-2057 3.388 ..........coiiiiii e [ . 08/02/2021 . [VARIOUS ... L XXX [ 676,399 |............. 633,450 | ... 1,341
35563PJF7 ....| SCRT 2019-1 MA 25-Jul-2058 3.500 ...........oovviiiiiiiieee . 08/25/2021 . | CITIGROUP GBL MKTS/SALOMON NEWYORK .............[....... XXX 478,316 (............. 450,346 |................ 1,138
35563PKG3 ... | SCRT 2019-2 MA 25-Aug-2058 3.500 ..........coooiiiiiiiiiiiiee e [ . 11/17/2021 . |WELLS FARGO SECURITIES ..o [ XXX [ 18918).............. 18,052 ... 32
361886CD4 ... | GFORT 2019-2 A 15-Apr-2026 2.900 ...........oovvviiiiiiiiiiiieee e . 08/06/2021 . |VARIOUS ... [ XXX |, 616,59 |............. 578,000 (................ 1,164
36198EAES ... | GSMS 2013-GC13 A5 10-Jul-2046 4.031 ... [ . 09/17/2021 . | BARCLAYS CAPITALINC NEWYORK ............oooveii | XXX 461,308 (............. 437,000(................ 1,016
37045XDM5 ...[GM 1.2% 15 0OCT 2024 ... ..ot [ . 10/12/2021 . | JPMORGAN SECURITIESINC ... [ XXX 425825 ............. 426,000 (...........ccoinn
380144AC9 ... | GMALT 2021-2 A3 20-May-2024 0.340 ..............cooiiiiiiiiii . 05/18/2021 . | SG AMERICAS SECURITIES LLC NEWYORK ...............|....... XXX 475925(............. 476,000 (..o,
404280CW7 ...|HSBC 1.162% 22 NOV 2024 ... ..ot ... Do |. 11115/2021 . |HSBC SECSINC NEWYORK ........ocovvvviiiii XXX 948,000 (............. 948,000 |........oceeiiii
43815NAC8 ... | HAROT 2019-3 A3 15-Aug-2023 1.780 ........coovviioiiiiiieeee [ . 03/17/2021 . | MERRILL LYNCHPIERCE FENNER ................coooooi [ XXX 475,302 ............. 469,000 (... 93
440452AG5 ... |HRL 0.65% 03 JUN 2024 ... ...t . 05/25/2021 . | JPMORGAN SECURITIESINC NEWYORK ..............c... oo XXX 485913 |............. 486,000 (............coevi
44933MACS5 ...| HALST 2021-C A3 16-Sep-2024 0.380 ...........oooiviiiiiiiiiieie [ . 09/14/2021 . | JPMORGAN SECURITIES INC NEWYORK .................. [ XXX 475957 (............. 476,000 (...,
44935FADG ... | HART 2021-C A3 15-May-2026 0.740 .............cooiiiiiiiiiiiieee [ . 11/09/2021 . | PERSHING LLC JERSEY CITY .......coooiiiiii [ XXX 4748941 ............. 475,000 (..o,
46647PBZ8 ... | JPM 0.697% 16 MAR 2024 ...... ... . 03/09/2021 . | JPMORGAN SECURITIESINC NEWYORK ..............coo | XXX 475,000(............. 475,000 (........ccooeiii
46647PCM6 ...[ JPM 0.768% 09 AUG 2025 ..........coooiiiiiiii e [ . 08/03/2021 . | JPMORGAN SECURITIESINC NEWYORK ................o. [ XXX 1,192,000(........... 1,192,000 (..o
482480AEQ ... |KLAC 4.65% 0T NOV 2024 ..o e . 12/17/12021 . | GOLDMAN SACHS & CO NY ... XXX [ AT1914 (... 435,000(................ 2,809
548661DN4 ... |LOW 3.7% 15 APR2046 ..o . 01/04/2021 . | RBC CAPITALMARKETS CORP ............cooveiiiini [ XXX [ 67,494 ............. 57,000 (..........oco..nn 475
58772WACT .. | MBART 2021-1 A3 15-Jun-2026 0.460 ...............cooiiiiiii e [ . 09/15/2021 . | MIZUHO SECURITIES USA/FIXED NEWYORK ..............[....... XXX [ 515,933 |............. 516,000 |.........ccoeviiins
59523UAAS ... [MAA4.3% 15 0CT 2023 .. ..ot [ . 03/25/2021 . | WELLS FARGO SECURITIES ..o [ XXX [ 458,654 ............. 424,000(................ 8,306
606822CA0 ... [MUFG 0.962% 11 0CT 2025 ... ....\ooviiiiiii et ... D...|. 10/05/2021 . [MITSUBISHIUFJ SECURITIES .............ooooieii | e XXX o, 549,000 (............. 549,000 (..........cooevein
61690VAZ1 ... | MSBAM 2015-C26 A5 15-0ct-2048 3.531 ... | . 11/09/2021 . | BARCLAYS CAPITALINC NEWYORK ............oooviii | XXX [ 473,670(............. 440,000(.................. 475
61691ABL6 ... [ MSC 2015-UBS8 A4 15-Dec-2048 3.809 ...........oooviiiiiiiiiiiiiieeee [ . 01/28/2021 . | MERRILL LYNCHPIERCE FENNER ................ooocooo [ XXX 154,195|............. 137,000 ..o 43
61763UAZS ... | MSBAM 2014-C17 A5 15-Aug-2047 3.741 ... . 09/16/2021 . | SG AMERICAS SECURITIESLLC NEWYORK ...............[....... XXX 491563 (............. 458,000(.................. 904
61772BAB9 ... | MS 1.593% 04 MAY 2027 ... ..ot . 04/19/2021 . [MORGAN STANLEY ... [ XXX [ 476,000(............. 476,000 (...........ocoiin
63942BAA2 ... [ NAVSL 2021-A A 15-May-2069 0.840 ..............coviiviiiiiee [ . 04/22/2021 . |RBC CAPITALMARKETS CORP ...........oooovviiiiii [ XXX 414075(............. 4143341 ... 106
67066GALS8 ... |NVDA 0.584% 14 JUN 2024 ... ..ot . 06/14/2021 . [MORGAN STANLEY ..o [ XXX [ 794,000 (............. 794,000 |........ocoeiiin
69688AALS ... | PLMRS 2013-2A A1A3 17-0ct-2031 1122 ... ... D...|. 04/29/2021 . | JAMORGAN SECURITIES INC NEWYORK .................. | .ooone. XXX 250,000 ............. 250,000 (......oooviiii
709599BMS ... [ PENSKE 1.7% 15 JUN 2026 144A ... .. ... [ . 04/06/2021 . | WELLS FARGO SECURITIES ..........ocoooiiii [ XXX [ 465,902(............. 466,000 (.............coenn
74333DAA2 ... | PROG 2021-SFR2 A 19-Apr-2038 1.546 ..............ccooiiiiiiiiiii . 03/23/2021 . |RBC CAPITALMARKETS CORP ............ccooveiviii [ XXX 161,998 |............. 162,000 | ..o,
74333EAAQ ... | PROG 2021-SFR4 A 17-May-2038 1.558 ............coooiiiiiiiii . 04/22/2021 . |MERRILL LYNCHPIERCE FENNER ................oooooi [ XXX 746,988 |............. TAT,000 (..o,
78016EZX8 ... [ RY 0.75% 07 OCT 2024 GMTN ...t ... A ... |. 10/04/2021 . |RBC CAPITALMARKETSLLC ..........oooviiiii XXX 1,685,888 |........... 1,688,000 (...........oeeiinn
78520EAB2 ... | SDCP 2021-1 A2 20-Jun-2046 1.881 ..o | . 06/25/2021 . | PERSHING LLC JERSEYCITY ........oooiviiiii [ XXX |, 266,000 (............. 266,000 (..........cooeiin
808513BN4 ... [ SCHW 0.75% 18 MAR 2024 ..............cooviiiiiiiiiiiiiiiiie [ . 03/16/2021 . | CREDIT SUISSE SECURITIES (USA) ... XXX o[ AT4763|............. 475,000 (...
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828807DL8 ....[SPG 1.75% 01 FEB 2028 ...... ..ot [ . 01/11/2021 . |PERSHING LLC JERSEY CITY ..o [ XXX 19,716 | ............. 120,000 (..o
83405NAA4 ... | SOFI12021-B AFX 15-Feb-2047 1.140 ... [ . 09/23/2021 . | DEUTSCHE BK SECS INC NY (NWSCUS33) ...............o| oot XXX [ 475940 (............. 476,000 (...t
87264ABB0 ... [ TMUS 3.5% 15 APR 2025 ... .. ... [ . 05/25/2021 . [EXCHANGE ... XXX [ 69,987 | .............. 70,000 (... 272
87342RAHT ...| BELL 2021-1A A2I1 25-Aug-20512.294 ... . 08/11/2021 . | BARCLAYS CAPITALINC NEWYORK .............oooooioi ] XXX [ 161,000 (............. 161,000 ...l
89114TZE5 ... [TD 0.7% 10 SEP 2024 MTN ...t ... A ... |. 09/07/2021 . | BK OF NEW YORK MELLON/TORONTO DOMINION .........|....... XXX [ 1,396,882 (........... 1,398,000 (........cooiiiin
89236TJD8 ....| TOYOTA 0.4% 06 APR 2023 MTN ... [ . 04/06/2021 . | MIZUHO SECURITIESUSA ..o XXX [ 481,610 (............. 482,000 (...
92212KAA4 ... | VDC 2019-1A A2 15-Jul-2044 3188 ... ... [ . 05/21/2021 . | CANTOR FITZGERALD/DEBT CAP MKTS NY ................|....... XXX [ 459,378 (............. 442125 ... 392
92343VGF5 ... [VZ0.75% 22 MAR 2024 ... ... [ . 03/11/2021 . | CITIGROUP GLOBAL MKTS INC/SALOM ............ocooef i XXX 791,952 ... 792,000 ...
92938CADS9 ...| WFRBS 2013-C15 A4 15-Aug-2046 4.153 ... . 10/13/2021 . | CITIGROUP GLOBAL MKTS INC/SALOM ...............ooooi ot XXX [ 478533 |............. 456,000 (................ 736
95058XAL2 ... [ WEN 2021-1A A211 15-Jun-2051 2.775 ...t - 10/14/2021 . [VARIOUS ... L XXX [, 185876 (............. 180,868 |.................. 707
961214EU3 ... |WSTP 1.019% 18 NOV 2024 ....... ..o i ... D...[. 11/08/2021 . | JPMORGAN SECURITIESINC ... e XXX [ 808,000(............. 808,000|.........oooiii
98163LAC4 ... | WOART 2021-B A3 15-Jun-2026 0.420 ......................ccoo . 05/11/2021 . | MERRILL LYNCH PIERCE FENNER ........................... | ... XXX 475931 (............ 476,000 (....................
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 37,390,612 ......... 36,554,795 |.............. 62,249
8399997 Subtotal - BONAS - Part 3 ... ... 118,245,139 ........ 117,610,026 |............. 131,502
8399998 Summary item from Part 5 fOr BONAS .. ... ... 31,624,725|......... 31,582,000 .............. 10,378
8399999 SUDLOtAl - BONAS .. ... 149,869,864 |........ 149,192,026 |............. 141,880
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
023135106 ....| AMAZON.COMINC ... L . 03/22/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 10.000|.............. 31,119 ... XXX [
m 03027X100 ....| AMERICAN TOWER CORP ..ot [ . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ...........ooooiii ] 10.000 ... 2,669]....... XXX [
3 032654105 ....| ANALOG DEVICES INC(NSM) ... [ . 08/26/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 63.000(.............. 10,417 ....... XXX [
N 03743Q108 ... [APACORP ... o L . 03/02/2021 . | VIRTU AMERICAS LLC NEW YORK ..........coooivii o, 158.000(.............. 10,083]....... XXX [
09073M104 ... | BIO-TECHNE CORP(NSM) ... L . 12/20/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 20.000(............... 9,2241....... XXX [
11135F101 ....|BROADCOM INC ... . 03/22/2021 . | VIRTU AMERICAS LLC NEW YORK ...........oooooiii ] 10.000 ... 4762|....... XXX [
12769G100 ... | CAESARS ENTERTAINMENT INC ... [ . 03/22/2021 . | VIRTU AMERICAS LLC NEW YORK ..........cooooiii ] 70.000 (... 6,094]....... XXX [ 2
143658300 ....| CARNIVAL CORP ... . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 60.000(................ 1,685]....... XXX o [ 2
15677J108 .... | CERIDIAN HCM HOLDING INC ... [ . 12/20/2021 . | VIRTU AMERICAS LLC NEW YORK ...........oooovii ] 40.000(................ 3,952(....... XXX [ 1
159864107 ....| CHARLES RIVER LABORATORIES(NYS) ..o | . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ... 20.000(............... 7213(....... XXX o [ 1
20825C104 ....| CONOCOPHILLIPS ... ..o . 01/15/2021 . | VIRTU AMERICAS LLC NEW YORK ...........ooooiii ] 96.360 |................ 9,708]....... XXX [
252131107 ... [DEXCOM INC(NSM) ... o . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 10.000|................ 42241 ... XXX [
29355A107 ....| ENPHASE ENERGY INC(NMS) ... . 03/22/2021 . | VIRTU AMERICAS LLC NEWYORK ... 50.000|................ 8,001(....... XXX o [ 2
29414B104 ....| EPAM SYSTEMS INC(NYS) ... | . 12/20/2021 . | VIRTU AMERICAS LLC NEW YORK ...........oooovii ] 20.000(.............. 12,576 ....... XXX [ 1
303075105 ....| FACTSET RESEARCH SYSTEMSINC ... . 12/20/2021 . | VIRTU AMERICAS LLC NEWYORK ... 10.000|................ 469 ... XXX [
368736104 .... | GENERAC HOLDINGS INC (NYS) ... [ . 03/22/2021 . | VIRTU AMERICAS LLC NEW YORK ..........cooooiii ] 20.000(..........n 6,171(....... XXX [ 1
459506101 ... [ INTL FLAVORS & FRAGRANCES ....... ... . 03/22/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 50.000|................ 6,847(....... XXX o [ 2
461202103 ... [INTUITINC ..o . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 10.000|..............e. 4802]....... XXX [
46120E602 ....| INTUITIVE SURGICALINC ... . 12/20/2021 . | VIRTU AMERICAS LLC NEW YORK ...........ooooiii 10.000 ... 3281(....... XXX [
518439104 ....| ESTEE LAUDER COMPANIES-CL A(NYS) ..o [ . 12/20/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 10.000|..............e. 3449 ... XXX [
57667L107 ....[MATCH GROUP INC ... .o [ . 09/20/2021 . | VIRTU AMERICAS LLC NEW YORK ..........cooooovii o, 100.000(.............. 15,203 ....... XXX [ 4
595017104 ....| MICROCHIP TECHNOLOGY INC ... ..o L . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ... 10.000|..............e. 1478|....... XXX [
60770K107 ....|MODERNAIINC ... ... . 09/20/2021 . | VIRTU AMERICAS LLC NEW YORK ...........oooovvi o, 130.000(.............. 56,060 ....... XXX [ 5
609839105 ....| MONOLITHIC POWER SYSTEMS INC ... | . 03/22/2021 . | VIRTU AMERICAS LLC NEW YORK ..........cooooiii ] 20.000(..........n 7,007....... XXX [ 1
64110L106 ... [NETFLIXINC ... . 12/20/2021 . | VIRTU AMERICAS LLC NEWYORK ...........ooooi ] 10.000|..............e. 5901 ....... XXX [
68622106 ....| ORGANON & CO ... . 06/03/2021 . | VIRTU AMERICAS LLC NEW YORK ..........coooovii ] 92100 |........oooe 5451|....... XXX [
69370C100 ....[PTCINC ... e . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 30.000 ... 4019]....... XXX o [ 1
70450Y103 ....[ PAYPAL HOLDINGS INC(NSM) ..o [ . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ...........oooovii ] 10.000 ... 28401....... XXX [
707569109 ....| PENN NATIONAL GAMING INC(NSM) ... [ . 03/22/2021 . | VIRTU AMERICAS LLC NEWYORK ... 50.000|................ 56241(....... XXX o [ 2
723787107 ....| PIONEER NATURAL RESOURCES CO(NYS) ......ooiiiiiiii [ . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ... 30.000 ... 4747 ... XXX o [ 1
78486Q101 ... [ SVB FINANCIAL GROUP(NSM) ... . 12/20/2021 . | VIRTU AMERICAS LLC NEW YORK ...........oooovii ] 10.000 ... 6,309]....... XXX [
79466L302 ....| SALESFORCE.COMINC .......oooiiiii i L . 12/20/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 30.000 ... 7397 (....... XXX o [ 1
808513105 ... [ SCHWAB (CHARLES) CORP(NYS) ... ..ottt . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ...........oooovii ] 20.000(..........n 1,444 | ... XXX [ 1
816851109 ....| SEMPRAENERGY ... ..o . 06/21/2021 . | VIRTU AMERICAS LLC NEWYORK ..o 10.000|..............e. 1,379 ... XXX [
81762P102 ....| SERVICENOW INC (NYS) ... L . 12/20/2021 . | VIRTU AMERICAS LLC NEWYORK ...........ooooi ] 10.000|..............e. 6,039(....... XXX [
82669G104 ... [ SIGNATURE BANK ... ..o L . 12/20/2021 . | VIRTU AMERICAS LLC NEWYORK .............c.coooo o 20.000(................ 5927|....... XXX o [ 1
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828806109 ....| SIMON PROPERTY GROUP INC(NYS) ..ot [ . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ........ccooovviiii 10.000 (... 1,293]....... XXX |
83417M104 ... | SOLAREDGE TECHNOLOGIES INC .........coooiiiiiiiii ... C...|. 12/20/2021 . |VIRTU AMERICAS LLC NEWYORK ..........coooooovviiii] i 20.000................ 5191....... XXX [ 1
87854Y109 ....| TECHNIP ENERGIES ADR - SPON ........ciiiiiiiiiieiie e ... C...|. 02/16/2021 . |VIRTU AMERICAS LLC NEW YORK ..........cooooviiveiiin] i 80.000|......ccovvveeies | XXX |
879360105 ....| TELEDYNE TECHNOLOGIES INC(NYS) ... [ . 05/17/2021 . | VIRTU AMERICAS LLC NEW YORK ..........coooviiiii o 3.000(....oiii 109]....... XXX |
880770102 ....| TERADYNE INC(NSM) ....oooiiiiiie e [ . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ........ccooiviiiii 10.000 (... 1,258]....... XXX |
88160R101 ... [ TESLAINC ....oooiiii e . 09/20/2021 . | VIRTU AMERICAS LLC NEW YORK ..........ooovviiiii 20.000.............. 14,565(....... XXX [ 1
896239100 ... [ TRIMBLE INC (NSM) ...ttt . 03/22/2021 . | VIRTU AMERICAS LLC NEW YORK ........c.ooooviiiii 70000 5227|....... XXX [ 2
902252105 ... | TYLER TECHNOLOGIES INC(NYS) ... oo [ . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ........ccoooovviiiii i 10.000 (... 4442]....... XXX |
910047109 .... | UNITED AIRLINES HOLDINGS INC ........ooiiiiiiiiiiieiee . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ..........oooviiiii 20.000............... 1,095]....... XXX [ 1
911312106 ... | UNITED PARCEL SERVICE-CLB ...........oiiiiiiiiiiiieee [ . 06/21/2021 . | VIRTU AMERICAS LLC NEW YORK ........ccooooviiiii 10.000 (... 2,029....... XXX o |
N6596X109 ... [NXP SEMICONDUCTORS NV ...\ttt ... C...|. 03/22/2021 . |VIRTU AMERICASLLC NEWYORK ........ccooooviiiiiiii] i, 100.000].............. 20,180]....... XXX oo [ 4
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ... | 343,185]....... XXX oo 38
9799997 Subtotal - COMMON STOCKS = P 3 ... ... . e e | 343,185]....... XXX oo 38
9799998 Summary Item from Part 5 for COmMMON STOCKS ... ... 20,0541....... XXX oo
9799999 SUbtOtal - COMMON SHOCKS . ... 363,239 ....... XXX oo 38
9899999 Subtotal - Preferred and COMMON STOCKS .. ... ... e e e | 363,239 |....... XXX oo 38
e e e PPN Iovvvey 150,233,103 |....... XXX oo [ 141,918
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Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
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Bonds - U.S. Governments
36179RGB9 | G2 POOL MA2894 20-Jun-2045 4.500 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... (2,611) 06/20/2045
36179RZV4 | G2 POOL MA3456 20-Feb-2046 4.500 .. 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... .. (1,358) 02/20/2046
36179VVZ0 | G2 POOL MAB932 20-Oct-2050 3.000 . ... 12/01/2021| MBS PAYDOWN 100.0000]... XXX ... . (11,209) 10/20/2050
3617QNX79 | G2 POOL BY6102 20-Nov-2050 2.500 ... |12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... .. (1,923) 11/20/2050
3617WGYW1 G2 POOL CG3425 20-Sep-20512.500 .......... ... |12/01/2021| MBS PAYDOWN 100.0010( ... XXX ... [....... 1,014 | ........ 1014 ... 01046 ..o | [ B2 e (32) 09/20/2051
36182UZ83 | GN POOL AJ0767 15-Aug-20453.500 .......... [... |12/01/2021| MBS PAYDOWN 100.0000(... XXX ... (2,896) 08/15/2045
3620AMTH5| GN POOL 734152 15-Jan-2041 4.000 12/01/2021| MBS PAYDOWN 100.0000] ... XXX ... (5,085) 01/15/2041
3622AAAE4 | GN POOL 784605 15-Jan-2042 4.500 12/01/2021| MBS PAYDOWN 100.0003|... XXX ... |...... 22,865(....... 22,865 |....... 23,754 |....... 23,701 |...........c. oo (83T) oo [, (837) 01/15/2042
3622AAXL3 | G2 POOL 785283 20-Jan-2051 2.500 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... (4,294) 01/20/2051
83162CUA9 | SBAP 2011-20E 1 01-May-2031 3.790 .. 11/01/2021| MBS PAYDOWN 100.0000 ... XXX ... (1,059) 05/01/2031
83162CUV3 | SBAP 2012-20F 1 01-Jun-2032 2.420 ... 12/01/2021| MBS PAYDOWN 100.0000]... XXX ... (2,811) 06/01/2032
83162CVB6 | SBAP 2012-20J 1 01-Oct-2032 2.180 ... ... |10/01/2021| MBS PAYDOWN 100.0000 ... XXX ... (494) 10/01/2032
83162CVU4 | SBAP 2013-201 1 01-Sep-2033 3.620 ... . |09/01/2021{ MBS PAYDOWN 100.0000... XXX ... (1,847) 09/01/2033
83162CVX8 | SBAP 2013-20K 1 01-Nov-2033 3.380 .. 11/01/2021| MBS PAYDOWN 100.0000 ... XXX ... (1,777) 11/01/2033
83162CWG4| SBAP 2014-20E 1 01-May-2034 3.000 . ... ... |11/01/2021| MBS PAYDOWN 100.0000(... XXX ... . (2,523) 05/01/2034
83162CYU1 | SBAP 2017-20H 1 01-Aug-2037 2.750 .. ...|... |08/01/2021] MBS PAYDOWN 100.0000... XXX ... |...... 23510 ....... 23510....... 25537 | ....... 25,495 (1,985) 23,510 08/01/2037
9128108D1 | T3.0% 15AUG2048 ................coeennne. ... |04/19/2021| RBC CAPITAL MARKETS
CORP ..o XXX 131,042 ...... 114,000 ...... 113927 (... 13930 .o | (M (M [ 113,929 08/15/2048
9128285A4 | T2.75% 15SEP 2021 ...........oeviiiiinnn ... |04/06/2021| MERRILL LYNCH PIERCE
m FENNER ................ XXX 621,339 ...... 614,000 ...... 625,199 (...... 618,558 ... [ (761 .o | (1761 .o | 616,797 | ..o [ 45431 ......... 4543 (....... 9,498 | 09/15/2021
= 1912828M80 | T2.0% 30NOV 2022 ................ceeennne. ... |04/19/2021| HSBC SECS INC NEW
&~ YORK ... XXX 365,714 |...... 355,000 ...... 370,7121...... 366,724 ... | (2248) ... | (2248) ... | 364475| ... 1238|......... 1238....... 2,722 | 11/30/2022
912828P87 | T1.125% 28 FEB2021 ...........ccceeviene. ... |02/28/2021| MATURITY 100.0000 .... |... XXX... |... 3400,000]..... 3,400,000 |..... 3,381,805]..... 3398116 ..o [ 1884 ... 1884 ... | 3,400,000 02/28/2021
91282823 | T2.25%31DEC2023 .........oovovivenn, ... |02/03/2021| RBC CAPITAL MARKETS
CORP ........oevin XXX 850,151 1...... 802,000...... 837,068 |...... 829478 ... B0 e B 828,677 12/31/2023
912828YL8 | TINIL0.125% 150CT2024 .................... ... |01/29/2021] VARIOUS ............... s XXX ..o ]...1,059653]...... 983,102]...... 993,056 |..... 1,054,393 [ .....(73,092) | .......... 55| ... | (TB03T) [ [ 981,355 | ... 10/15/2024
912828ZA1 | T1.125% 28 FEB2022 ...t ... |04/06/2021 NOMURA SECURITIES .. |... XXX ... |..... 324.0471...... 321,000]...... 324887 (...... 323510 .o [ (T29) | e (T2 322,781 02/28/2022
912828ZC7 | T1.125% 28 FEB2025 ... ... |08/03/2021| VARIOUS ............... XXX 5946491 ...... 582,000 ...... 603,214 |...... 599,669 |..........oo o (1422) | [ (1422) e 598,247 02/28/2025
912828ZF0 [ T0.5% 31 MAR2025 ..o ... |11/09/2021| CITIGROUP GLOBAL
MKTS INC/SALOM ...... XXX 300,924 |...... 304,000]...... 300,105 ..o | [ 2B 2B 300,133 03/31/2025
912828ZP8 | T0.125% 15MAY 2023 ... ... |01/28/2021| VARIOUS ............... o XXX ]... 488469 ..... 4,887,000 ..... 4,880,359 | ..... 4881546 ... | 207 [ e 207 | 4,881,752 | ... 05/15/2023
912828ZY9 | T 0.125% 15 JUL 2023 ... ... |04/29/2021 VARIOUS .. oo XXX |.. 20,680,522 ... 20,699,000 |... 20,671,398 | ... 20,672,615 . 20,674,155 | ... 07/15/2023
91282CAB7 | T 0.25% 31JUL 2025 ........ .| ... [02/11/2021| VARIOUS .. e XXX 7016721...... 706,000 ...... 703,184 |...... 703236 | .....oveon e DA B 703,290 07/31/2025
91282CAC5 | T 0.125% 31 JUL 2022 . |04/14/2021{ VARIOUS ............... XXX 319,079(...... 319,000]...... 319,000 ...... 319,000 ..o e e [ e 319,000 07/31/2022
91282CAE1 | T 0.625% 15 AUG 2030 10/18/2021| CITADEL SECURITIES
LLC CHICAGO .......... XXX 407,224 ...... 438,000 ...... 429258 ...... 429353 ... 667 ..o [ 667 |....ocoovn | 430,020 08/15/2030
91282CAF8 | T0.125% 15AUG2023 ............ccovvneenen ... |10/28/2021| VARIOUS ............... .. XXX...|..10,872235|... 10,894,000 |... 10,888,042 |... 10,888,008 |............. |....... 1125 1125) ... ... 10,889,133 08/15/2023
91282CBEO | T0.125% 15JAN2024 ......................... ... |12/10/2021| RBC CAPITAL MARKETS
LLC ... XXX 350,576 |...... 355,000 ...... 353,308 | .....oiiie | [ A0 e 0 353,718 01/15/2024
91282CBH3 [ T0.375% 31 JAN2026 ...............ccevnes ... |10/14/2021| VARIOUS .. e XXX 108,460 ...... 111,000 (...... 108,563 | ..o e [ 282 282 108,805 01/31/2026
91282CBV2 | T 0.375% 15 APR 2024 . eeeecic | Lo 1211772021 VARIOUS .. co s XXX | 5,489,741 ... 5,509,000 |..... 5515241 | ... [ | (9B0) [ e (9B0) [ | 5,514,280 04/15/2024
91282CCG4 | T 0.25% 15 JUN 2024 ... o..| ... |10/28/2021| VARIOUS ............... o XXX ]... 8226445 ... 8,321,000 (..... 8297272 | ..o | 9B 1985 8,299,238 06/15/2024
91282CCP4 | T0.625% 31JUL2026 .................ceenne ... |10/05/2021| DEUTSCHE BK SECS
INCNY ... XXX 228,339 (...... 232,000]...... 230478 .o e 30 o [ 30 . o 230,508 07/31/2026
91282CCT6 | T0.375% 15AUG2024 ..............oveennn ... |11/18/2021| CITADEL SECURITIES
LLC CHICAGO .......... XXX 472,100]...... 477,000 ...... 476,702 .o L 4. 4. | 476,726 08/15/2024
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ...ttt .. 61,533,980 |... 61,568,474 |... 61,620,004 ... 46,021,160..... (73,092)|..... (42433) [ ............. | (115,525) | ........... ... 61,552,391 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
341271AD6 | FLSGEN 1.258% 01JUL2025 ................. j08/12/202:1 VARIOUS ............... XXX 136,201 ...... 135,000(...... 135,000 ...... 135,000 oo | L e [ 135000 ... |t 1201]......... 1201]......... 9431 07/01/2025
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) .........................occo [ 136,201 ...... 135,000 (...... 135,000 ...... 135,000 (..o | [ 135,000 (... | 1201]......... 1201]......... 943]. XXX.
Bonds - U.S. Special Revenue, Special Assessment
167560PL9 | GCHWTR 5.72% 01 DEC 2038 ................. ... |04/21/2021| RBC CAPITAL MARKETS
CORP ......oeovviin XXX 158,99 | ...... 115,000 (...... 141,986 | ...... 139,708 ..o | (TTO) [ e (TTE) [ 138,931 12/01/2038
302987AA0 | FRESB 2020-SB70 ASH 25-Oct-2039 2.320 ... ... |12/01/2021| MBS PAYDOWN 100.0000... XXX ... |...... 56,051(....... 56,0511....... 56,319 (....... 56,160 | ............. [ .o (109) | oo (109) [ 56,0511 ... 10/25/2039
30298BAE3 | FRESB 2019-SB63 ASH 25-Feb-2039 2.550 ... ... |12/01/2021] MBS PAYDOWN 99.9990 |... XXX ... |....... 7351 ... 7351 (......... 7,385......... 7,365 o | () () 7,351 02/25/2039
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30298LAB7 | FRESB 2019-SB65 A5H 25-May-20392.130 ... | ... [12/01/2021| MBS PAYDOWN 100.0000]... XXX ... 05/25/2039
30309LAG3 | FRESB 2019-SB61 ASH 25-Feb-2039 2.950 ... ... |12/01/2021| MBS PAYDOWN 100.0000( ... XXX ... .. 90,023 02/25/2039
30312BAA3 | FRESB 2019-SB66 ASH 25-Jun-20392.320 ..... ... |12/01/2021| MBS PAYDOWN 100.0000(... XXX ... .. 57,316 06/25/2039
30316AACT | FRESB 2020-SB77 A5H 25-Jun-2040 0.970 ..... ... |12/01/2021| MBS PAYDOWN 99.9999 ... XXX ... .. 40,614 06/25/2040
31288QEM8| FH POOL 841040 01-Jul-20432.062 ............ ... |12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... . 136,927 07/01/2043
31288QF21 | FH POOL 841085 01-Sep-2047 2.520 12/01/2021| MBS PAYDOWN 100.0000] ... XXX ... 09/01/2047
31288QF54 | FH POOL 841088 01-Jan-2049 2.750 ... 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 01/01/2049
31288QF62 | FH POOL 841089 01-Jun-2047 1.914 ... ...|... [12/01/2021| MBS PAYDOWN 100.0000|... XXX ... 06/01/2047
31288QF70 | FH POOL 841090 01-Oct-2046 1.902 ........... ... |12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 10/01/2046
31288QJ92 | FH POOL 841188 01-Jan-20462.232 ........... ... |12/01/2021| MBS PAYDOWN 100.0000(... XXX ... 01/01/2046
31288QJR2 | FH POOL 841172 01-Feb-2047 1.898 .. 12/01/2021| MBS PAYDOWN 100.0000] ... XXX ... 02/01/2047
312944Y54 | FG POOL A96132 01-Jan-20414.500 .. 12/01/2021| MBS PAYDOWN 100.0000]... XXX ... 01/01/2041
3131XHQH2| FR POOL ZL2256 01-Oct-2041 4.500 ... 12/01/2021| MBS PAYDOWN 100.0000]... XXX ... 10/01/2041
31326KX69 | FH POOL 2B5201 01-Mar-2046 1.995 .. 12/01/2021| MBS PAYDOWN 99.9989 |... XXX ... 03/01/2046
3132A84T3 | FR POOL ZS8034 01-Jun-2033 3.000 .. 12/01/2021| MBS PAYDOWN 100.0000] ... XXX ... 06/01/2033
3132CWLH5| FR POOL SB0328 01-Jun-2034 3.000 .. 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 06/01/2034
3132DV5E1 | FR POOL SD8045 01-Feb-2050 3.500 .. 12/01/2021| MBS PAYDOWN 100.0000]... XXX ... 02/01/2050
3132J4GA1 | FG POOL G30892 01-Apr-2030 5.500 .. 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 04/01/2030
3132XCRW7| FG POOL G67701 01-Oct-2046 3.000 .. 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 10/01/2046
3132XCSG1| FG POOL G67719 01-Jan-2049 4.500 .. 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 01/01/2049
3133ATTT8 | FR POOL QC8662 01-Oct-2051 2.500 .. 12/01/2021| MBS PAYDOWN 100.0003|... XXX ... 10/01/2051
3133KJC34 | FR POOL RA2790 01-Jun-2050 2.500 .. 12/01/2021| MBS PAYDOWN 100.0002| ... XXX ... 06/01/2050
3133KKAG4 | FR POOL RA3607 01-Sep-2050 3.000 .. ... |12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 09/01/2050
3137FPLFO | FHR 4926 BA 25-May-2025 3.000 ...... . 03/01/2021{ MBS PAYDOWN 100.0000|... XXX ... 05/25/2025
3138AJK50 | FN POOL Al4815 01-Jun-2041 4.500 ... 12/01/2021| MBS PAYDOWN 100.0003|... XXX ... 06/01/2041
3138EKSNG | FN POOL AL3224 01-Mar-2043 1.902 .. 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 03/01/2043
3138EMPY1| FN POOL AL4938 01-Jan-2042 2.044 .. 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 01/01/2042
3138EMV40 | FN POOL AL5134 01-Apr-2044 1.948 ... 12/01/2021| MBS PAYDOWN 99.9993 |... XXX ... 04/01/2044
3138EPZE7 | FN POOL AL7040 01-Oct-2043 2.303 ... 12/01/2021| MBS PAYDOWN 100.0000]... XXX ... 10/01/2043
3138WE6B0 | FN POOL AS5365 01-Jul-2045 3.500 ... 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 07/01/2045
3138X02G2 | FN POOL AU1674 01-Aug-2043 2.422 .. 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 08/01/2043
3140F7P60 | FN POOL BD0444 01-Jun-2046 3.500 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 06/01/2046
3140FG7K9 | FN POOL BD8997 01-Nov-2046 3.500 .. 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 11/01/2046
3140J5RF8 | FN POOL BM1385 01-Jul-2047 2.651 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 07/01/2047
3140J5XX2 | FN POOL BM1593 01-Nov-2035 3.500 . ... 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 11/01/2035
3140J7UL7 | FN POOL BM3286 01-Nov-2047 4.500 . ... 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 11/01/2047
3140J8HX4 | FN POOL BM3845 01-Sep-2037 1.922 ... 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 09/01/2037
3140J9CN9 | FN POOL BM4576 01-Nov-2047 2.629 ... 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 11/01/2047
3140J9X30 | FN POOL BM5197 01-Jul-2046 4.500 12/01/2021| MBS PAYDOWN 100.0002| ... XXX ... 07/01/2046
3140JA5B0 | FN POOL BM6241 01-Feb-2044 1.944 ..........|... [12/01/2021| MBS PAYDOWN 100.0000|... XXX ... 02/01/2044
3140JAXM5 | FN POOL BM6083 01-Sep-20452.753 .......... ... |12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 09/01/2045
3140JBCH7 | FN POOL BM6371 01-Apr-2047 1.892 .......... ... |12/01/2021| MBS PAYDOWN 100.0000( ... XXX ... 04/01/2047
3140KQU33 | FN POOL BQ5101 01-Oct-2050 3.000 .. 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 10/01/2050
3140KUNZ1 | FN POOL BQ8507 01-Dec-2050 3.000 .. 12/01/2021| MBS PAYDOWN 100.0000] ... XXX ... 12/01/2050
3140QAFZ8 | FN POOL CA2883 01-Jan-2034 4.000 .. 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 01/01/2034
3140QC6G6| FN POOL CA5370 01-Mar-2050 4.000 .. 12/01/2021| MBS PAYDOWN 100.0000] ... XXX ... 03/01/2050
3140QCQC3| FN POOL CA4950 01-Jan-2050 3.500 .. 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 01/01/2050
3140QDFM1| FN POOL CA5571 01-Apr-2050 4.000 .. 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 04/01/2050
3140QET51 | FN POOL CA6871 01-Aug-2035 2.500 . ... 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 08/01/2035
3140QET69 | FN POOL CA6872 01-Aug-2035 2.500 . ... 12/01/2021| MBS PAYDOWN 99.9998 |... XXX ... 08/01/2035
3140QFKQ1 | FN POOL CA7502 01-Oct-2035 3.000 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 10/01/2035
3140X3B31 | FN POOL FM0057 01-May-2032 2.500 . 12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... 05/01/2032
3140X4MQ6| FN POOL FM1266 01-Jul-2049 5.000 ... 12/01/2021| MBS PAYDOWN 100.0000]... XXX ... 07/01/2049
3140X52J1 | FN POOL FM2576 01-Mar-2035 3.000 .. 12/01/2021| MBS PAYDOWN 100.0000] ... XXX ... 03/01/2035
3140X5XX6 | FN POOL FM2493 01-Oct-2049 5.000 .. 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 10/01/2049
3140X8HU4 | FN POOL FM4742 01-Mar-2035 4.000 .. 12/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 03/01/2035
3140XBEP1 | FN POOL FM7341 01-Mar-2048 4.000 .. 12/01/2021| MBS PAYDOWN 100.0001]... XXX ... 03/01/2048
3140XCRV2 | FN POOL FM8599 01-Jan-2035 3.500 .. ...|... [12/01/2021] MBS PAYDOWN 100.0001|... XXX ... 01/01/2035
3140XCZD3 | FN POOL FM8839 01-Sep-20512.000 .......... ... |12/01/2021] MBS PAYDOWN 100.0001|... XXX ... 09/01/2051
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31418D2P6 | FN POOL MA4381 01-Jul-2051 3.500 12/01/2021| MBS PAYDOWN 100.0000... XXX ... |...... 13962]....... 13962 (....... 14,860 | ....oooveis [ (899) | .ovvviei [ (899) | .o e 13962 | ..o [ [ 151 07/01/2051
31418DQH8 | FN POOL MA4055 01-Jun-2050 2.500 .. ... |12/01/2021| MBS PAYDOWN 100.0000... XXX ... |...... 13879|....... 13879 (....... 14481 (602) | ... [ (602) | ...oovoves et 13879 .o | [ 67 | 06/01/2050
60636AVL4 | MOSMED 3.229% 15 MAY 2050 ....... . 103/05/2021| CITIGROUP GLOBAL
MKTS INC/SALOM ...... XXX ..o ... 107,984 |...... 100,000 ...... 100,000 ...... 100,000 [ ... | [ 100,000 ..........o.. |l 7984|......... 7984|....... 1,023 | 05/15/2050
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ............ooviii i .. 6,100,658 | ..... 6,048,678 | ..... 6,309,678 ..... 5263490 |............. (128521) | ..o | (128521) | ..o | 6,089,888 |............. |...... 27,750 ....... 27,750 ...... 89,726 |. XXX.
Bonds - Industrial and Miscellaneous (Unaffiliated
00209TAB1 | CMCSA 9.455% 15NOV 2022 ................. . |04/29/2021| CITIGROUP GLOBAL
MKTS INC/SALOM ....... XXX 3134841 ...... 275,000 ...... 3542221 ...... 307434 ... (5,738) .o | (5,738) [ ..o | 301,695 (... [ 11,788 ... 11,788 |...... 12,134 | 11/15/2022
00217EAB4 | ARIFL 2018-A A2 15-Oct-2026 2.550 ........... .. |02/15/2021) MBS PAYDOWN 100.0001|... XXX ... [....... TAAT|. ... TAAT| ... TAT|. ... TAIT | Tl Tl | TAA4| 3B 20| 10/15/2026
00287YAU3 | ABBV 2.3% 14 MAY 2021 ...................... . |04/14/2021| 04/14/2021 SECURITY
CALLED AT 100.00010 ..|... XXX ... |..... 380,000 ...... 380,000 ...... 369,744 | ...... 378360 (... [ 1254 1254 .. | 379615 ..o [ 385|.......... 385|....... 3,642 | 05/14/2021
00287YBES8 | ABBV 3.375% 14 NOV 2021 ................... . [11/14/2021] MATURITY 100.0000 .... |... XXX ... |..... 620,000 ...... 620,000]...... 638,253 |...... 627641 (... | 7640 .o (7641 ..o | 620,000 | .....ocooio [ e 20,925 | 11/14/2021
00912XBE3 [ AL3.5% 15JAN2022 ............cooovveeen | o 09/28/2021| CITIGROUP GBL
MKTS/SALOMON NEW
YORK ...ooovviiiin XXX 598,497 |...... 593,000 ...... 607,670(...... 599,890 .....ovevn oo (4967 | [ (4967 [ 594923 |.............|....... 3574|........3574|...... 25,079 | 01/15/2022
02005AGP7 | AMOT 2018-1 A2 17-Jan-20232.700 ........... .. |01/15/2021) MBS PAYDOWN 100.0000{... XXX ... |..... 489,000 ...... 489,000 ...... 485848 ...... 487463 | . ... | AB3T e BBT 489,000 | ... [ e 1,100 | 01/15/2021
02005AGUG | AMOT 2018-2 A 15-May-2023 3.290 ... . |05/15/2021| MBS PAYDOWN 100.0000... XXX ... |..... 950,000 ...... 950,000 ...... 964,098 |...... 959,621 (... [ (9821 | OB [ 950,000 | ... [ e [ 13,023 | 05/15/2023
025537AL5 | AEP 3.65% 01 DEC 20211 .......... ... |12/01/2021| MATURITY 100.0000 .... [... XXX ... |..... 753,000 ...... 753,000 ...... 766,906 | ...... 759,658 | ......ooooi | (6,858) . [ (6,858 [ [ 753,000 ..o [ | 27,485 | 12/01/2021
026874DG9 | AIG 3.3% 01 MAR 2021 ...............ccennne. . 102/01/2021| 02/01/2021 SECURITY
CALLED AT 100.00010 ..|... XXX ... |..... 624,000 ...... 624,000]...... 633,592(...... 624,000 ..........oo oot B oo e ()] EETTTITTTITIN B 623995 (... 6f............. 6f....... 8,580 | 03/01/2021
05348EAQ2 | AVB 2.95% 15 SEP 2022 GMTN ............... . 109/13/2021| 09/13/2021 SECURITY
CALLED AT 10269910 ..|... XXX ... |..... 561,766 | ...... 547,000 ...... 539,648 |...... 541886 |............. [.onee 2063 2,063 | 543949 (. ... | 3051 ......... 3051|...... 30,723 | 09/15/2022
056054AAT7 | BX 2019-XL A 15-Oct-2036 1.030 ...............| ... 12/15/2021| MBS PAYDOWN 100.0000... XXX ... |..... 124,495 ...... 124,495 ...... 124,495 ...... 124495 oo e e 124495 .o 858 | 10/15/2036
064159VK9 | BNS 1.625% 01 MAY 2023 ..................... A |08/20/2021| BARCLAYS CAPITAL
INC NEWYORK ........ XXX 190,001 |...... 186,000 (...... 185702 ...... 185761 ..o | LA TR PSRRI o [ 185832 (..o | 4169 (......... 4169 (....... 2,460 | 05/01/2023
084659AS0 | BRKHEC 4.05% 15 APR 2025 144A ............ . |03/04/2021{ VARIOUS ............... XXX 96,898 ....... 97,000 ....... 96,875(....... 96,891 |...c.ovovii | Al 4l 96,895 |.....oviii | 3 3. 1,517 | 04/15/2025
10373QBH2 | BPLN 2.937% 06 APR2023 .................... .. |12/23/2021| VARIOUS ............... XXX 93,075(....... 90,000 ....... 90,000 ....... 90,000 (... | [ e 90,000 (.....c.oveven | iennnns 1473 ... 1473 ... 4,221 | 04/06/2023
110122DT2 | BMY 0.537% 13NOV 2023 ..................... . 109/10/2021| MERRILL LYNCH PIERCE
FENNER CHARLOTTE ..|... XXX ... |..... 871,200 ...... 871,000]...... 871,000 ...... 871,000 11/13/2023
12509KAB2 | CCG 2018-2 A2 15-Dec-20253.090 .............[... 09/14/2021| MBS PAYDOWN 100.0000{... XXX ... [...... 80,187 |....... 80,187 ....... 80,178 . 80,181 12/15/2025
12530MAA3 | SORT 2020-1 A1 15-Jul-2060 1.690 .. ... |12/15/2021| MBS PAYDOWN 100.0002(... XXX ... |....... 49121 ......... 4912|......... 4968 ......... 4,961 07/15/2060
125523BRO | CI3.9% 15FEB2022* ........................ . 03/18/2021| 03/18/2021 SECURITY
CALLED AT 103.08710 ..|... XXX ... |... 1244262 ..... 1,207,000 |..... 1,268/436 | ..... 1,250,526 |.............|......(8,266) [.............|ie.. (8,266) [ |t 1242260 (............. |..... (35,260) | ...... (35,260) | ...... 65,113 | 02/15/2022
126192AD5 | COMM 2012-LC4 A4 10-Dec-2044 3288 ........ 12/01/2021{ MBS PAYDOWN 99.9997 |... XXX ... |..... 4994991 ...... 499499 |...... 5094111...... 503,493 (... [ B9 | (3994 [ 499499 | ..o [ e 12,433 | 12/10/2044
12624BACO | COMM 2012-CR1 A3 15-May-20453.391 ....... .. [12/01/2021| MBS PAYDOWN 100.0000{... XXX ... |..... 578,501 1...... 578,501 ]...... 592,805(...... 592,401 (... [ (1390 | [ (1390 [ [ 578501 ..o [ | 16,909 | 05/15/2045
126408GV9 | CSX4.25% 01 JUN 2021 .............coeees . 03/01/2021{ 03/01/2021 SECURITY
CALLED AT 100.00010 ..|... XXX ... |..... 2150001 ...... 215000 ]...... 2247331 ...... 215,000 (... e e [ e [ 215000 (..o e [ 2,284 | 06/01/2021
12652VAC1 | CNH 2018-A A3 17-Jul-20233.120 ............. 12/15/2021{ MBS PAYDOWN 100.0000... XXX ... |..... 237,682(...... 237,682]...... 239,938 |...... 238472 ... (T90) | v [ (790) | .o [ 237,682 (..o [ e 2,929 | 07/17/2023
126650BQ2 | CVSPAS 6.943% 10 JAN 2030 12/10/2021| SINKING FUND
REDEMPTION 100.0001 . |... XXX... |...... 11,845]....... 11,845(....... 13913]....... 13618 .o [ (773 e | (773) e | 1845 | 450 [ 01/10/2030
126650BS8 | CVSPAS 7.507% 10 JAN 2032 144A ........... 12/10/2021{ SINKING FUND
REDEMPTION 100.0002 . |... XXX... |...... 14791 ... 14791 (... 18,838....... 18,016 | ..o [t (B225) ..o | (B225) .o | 79| 608 | 01/10/2032
126650DC1 | CVS 3.35% 09 MAR 2021 ...................... .. |03/09/2021| MATURITY 100.0000 ... |... XXX ... |..... 286,000 ...... 286,000 |...... 291,651(...... 286,719 ..o e (T19) | oo [ (T9) | oo e 286,000 [ .....ovie [ [ 4,791 | 03/09/2021
14448CAMB | CARR 1.923% 15 FEB2023 .................... . 102/15/2021| 02/15/2021 SECURITY
CALLED AT 10331610 ..|... XXX ... |..... 578,570(...... 560,000 ...... 576,358 | ...... 575764 | ............. |.ooiis (826) ... [ (826) ..o [t 574938 |............. |..... (14,938) | ...... (14,938) | ...... 23,954 | 02/15/2023
15189TAU1 [ CNP 3.85% 01 FEB2024 ...................... . |01/14/2021| 01/14/2021 SECURITY
CALLED AT 11024811 ..|... XXX ... |..... 2535711...... 230,000 ...... 252,418|...... 25129 ... (293) | o [ (293) | .o e 251,001 |...ooeee | (21,001) | ...... (21,001) | ...... 27,605 | 02/01/2024
172967LG4 | Citigroup 2.75% 25 APR2022 .................. . |09/24/2021| GOLDMAN SACHS & CO
NY XXX L] 1,242,374 1,227,000 |..... 1,246,448 | ..... 1235391 (..o |, @214) ... @214) ... | 1231178 oo | 1M197 ... 1197 |...... 31,212 | 04/25/2022
17308CC46 [ CFRNO4NOV2022 ..., . |08/30/2021| CITIGROUP GBL
MKTS/SALOMON NEW
YORK ...... XXX 561,943 1...... 560,000 ...... 560,000 ...... 560,000 [ ... e [ [ e 560,000 (... |oeon . 1,043 1,043 10,681 | 11/04/2022
17325DAB9 | CGCMT 2016-P5 A2 10-Oct-2049 2.400 ........ .. [11/15/2021| VARIOUS .. o XXX ]... 1,303,000 ..... 1,303,000 |..... 1,304,5% | ..... 1,304,580 (1, C(1580) [ 1,303,000 [ ... | [ 23,413 | 10/10/2049
20030NAX9 | CMCSA 6.4% 15 MAY 2038 . 108/19/2021| VARIOUS XXX 73635(....... 56,000....... 59,001(....... 56,906 | ..........o. |oennn 16,729 16,729 | ..o | 73635 (.o e [ 2,312 05/15/2038
210795PZ7 | UAL 4.15% 11 OCT 2025 A 10/11/2021| SINKING FUND
REDEMPTION 100.0000 . |... XXX... |...... 14,815]....... 14815(....... 15,352 ....... 15,153 | oo (338) | oo [ (338) | e e 14815 o [ 461 [ 10/11/2025
224044BW6 | COXENT 3.25% 15 DEC 2022 144A ............ . |04/29/2021] MARKETAXESS CORP ..|... XXX ... |..... 261,138]...... 250,000]...... 255595 |...... 253219 ... | (552) | ..o [ (552) | ..o 252,667 |............. ... 8470 (......... 8470(....... 3,115 | 12/15/2022
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233046AE1 | DNKN 2017-1A A2l 20-Nov-2047 3.629 ... |08/12/2021| VARIOUS ............... XXX 365,618 |...... 362,743 |...... 367,400 ...... 367,091 ..o [ @12 @12 366,679 (............. [......(1,060)|....... (1,060) 11/20/2047
233851DU5 | DAIGR 2.55% 15 AUG 2022 144A ........ ... |... |04/09/2021| GOLDMAN SACHS ...... XXX 172,465 ...... 168,000 (...... 168,655 ...... 168,368 | .........oo | B B9 [ 168,309 | ......oooi | 4156 L 4156 | ... 08/15/2022
233854AB4 | DTRT 2020-1 A2 15-Apr-2022 1.140 ... ... |... |08/15/2021| MBS PAYDOWN 100.0000f... XXX ... |..... 290,4821...... 290,482]...... 290476 (...... 290480 ..o [ 2 [ 2 290,482 ... . 04/15/2022
247361ZV3 | DAL2.0% 10DEC2029AA ........c.oevevnnn. ... |12110/2021| SINKING FUND
REDEMPTION 100.0000 . |... XXX... |...... 18177 ... 18177 ... 17944 ....... 17953 | i [ 228 28 BATT | e 12/10/2029
254687FN1 | DIS 3.35% 24 MAR2025 ....................... ... |10/28/2021| VARIOUS ............... XXX 2143101...... 198,000 (...... 197,891 ...... 197,905 oo | A 197,919 ... | 18391 16,391 03/24/2025
25746UDA4 | D MULT 15 AUG 2021 ... | ... |08/15/2021| MATURITY 100.0000 .... [... XXX ... [..... 732,000 ...... 732,000]...... 736,460 (...... 733,686 (... | (1,686) [ (1,688) [ [ 732,000 ..o o 08/15/2021
25755TAFT7 | DPABS 2017-1A A21 25-Jul-2047 1.468 ......... ... |04/21/2021| 04/21/2021 SECURITY
CALLED AT 100.00010 ..|... XXX ... |..... 368,600 ...... 368,600 |...... 368,946 |...... 368,934 (... e (B8) | [ (B8 e [ 368,865 .......cccooin e (265)|......... (265) 07/25/2047
25755TAL4 | DPABS 2019-1A A2 25-Oct-2049 3.668 ......... ... |11115/2021] VARIOUS ............... XXX 89,266 | ....... 83,160 |....... 83,160 ....... 83,160 ... | [ e 83160 [............. it 6,106 (......... 6,106 10/25/2049
25755TANO | DPABS 2021-1A A2l 25-Apr-20512.662 ........ | ... |10/25/2021] MBS PAYDOWN 100.0000(... XXX ... [....... 1315] ... 1315 ... 1315 [ 1315 04/25/2051
29273RAQ2 | ET5.2% 01FEB2022 ... ... |11/01/2021| 11/01/2021 SECURITY
CALLED AT 100.00010 ..{... XXX... |... 1,357,000..... 1,357,000 |..... 14244301 ..... 1384453 | ............. ... (27453) ..o e (27453) ... |.ee 1,357,000 (..o e [ 02/01/2022
29379VBP7 [EPD2.8% 15FEB2021 ........................ ... |02/15/2021| MATURITY 100.0000 .... [... XXX ... |..... 450,000 ...... 450,000 ...... 4540701 ...... 450374 ... B73) e [ @B73) e [ 450,000 | ..o [ 02/15/2021
30040WAAG | ES 2.5% 15 MAR 2021 .................ooeees ... |02/16/2021| 02/16/2021 SECURITY
CALLED AT 100.00010 ..|... XXX ... |..... 500,000 ...... 500,000 ...... 502,790 ...... 500,000 [ ... e [ [ e 500,000 [ ...vovieee e [ 5,243 | 03/15/2021
31428XAS5 | FDX 2.625% 01 AUG 2022 ..................... ... |05/20/2021| 05/20/2021 SECURITY
CALLED AT 10279210 ..|... XXX ... |..... 486,205] ...... 473,000 ...... 466,818 | ...... 468,816 .........c.o. oo 992 .o 992 ..o | 469,808 | ... i 31921 ......... 3192(...... 23,172 | 08/01/2022
31428XBU9 | FDX 3.4% 14 JAN2022 ................cocne ... |04/30/2021| 04/30/2021 SECURITY
T CALLED AT 10225110 ..|... XXX ... |..... 528,637 |...... 517,000]...... 530,203 |...... 52317 .o [ (1,951 [ .o | (1,951) [ .o | 521167 ..o [ (4,167) | ....... (4167)|...... 25,602 | 01/14/2022
I | 336158AK6 | FRC 2.5% 06 JUN 2022 BKNT ................. ... |11/29/2021| JPMORGAN SECURITIES
w INC..........o XXX 282,601(...... 280,000 ...... 283,148 |...... 281300 ....oeiie | (T62) | oo [ (762) | .o o 280538 ... o 2,063 (......... 2,063 ....... 6,903 | 06/06/2022
34528QGH1 | FORDF 2018-3 A1 15-Oct-2023 3.520 .......... ... |10/15/2021| 10/15/2021 SECURITY
CALLED AT 100.00010 ..|... XXX ... |..... 357,000 ...... 357,000 10/15/2023
34528QGS7 | FORDF 2019-1 A 15-Mar-2024 2.840 ........... ... |09/07/2021| BARCLAYS CAPITAL
INC NEWYORK ........ XXX 359895(...... 355,000 03/15/2024
35563P2N8 | SCRT 2021-2 MA 25-Nov-2060 2.000 ........... ... |12/01/2021| MBS PAYDOWN 99.9998 |... XXX ... |...... 18215]....... 18,215 11/25/2060
35563P4U0 | SCRT 2021-3 MA 25-Mar-2061 2.000 ... 12/01/2021{ MBS PAYDOWN 100.0000... XXX ... |...... 30,389 ....... 30,389 03/25/2061
35563PGG8 | SCRT 2018-3 MA 25-Aug-2057 3.388 ... 12/01/2021{ MBS PAYDOWN 100.0000|... XXX ... |..... 153,732 ...... 153,732 08/25/2057
35563PHF9 | SCRT 2018-4 MA 25-Mar-2058 3.500 ... 12/01/2021{ MBS PAYDOWN 100.0000... XXX ... |..... 13129 ...... 131,290 03/25/2058
35563PJF7 | SCRT 2019-1 MA 25-Jul-2058 3.500 ... 12/01/2021{ MBS PAYDOWN 100.0000... XXX ... |...... 54,389 |....... 54,389 07/25/2058
35563PKG3 | SCRT 2019-2 MA 25-Aug-2058 3.500 ... 12/01/2021| MBS PAYDOWN 100.0002... XXX ... |...... 19,367 |....... 19,367 08/25/2058
35563PMLO | SCRT 2019-4 MA 25-Feb-2059 3.000 ... ...|... [12/01/2021| MBS PAYDOWN 99.9999 |... XXX ... |...... 38,403 |....... 38,403 02/25/2059
35563PQP7 | SCRT 2020-2 MA 25-Nov-2059 2.000 ... .| ... [12/01/2021] MBS PAYDOWN 100.0000... XXX ... |...... 52,147 |....... 52,147 11/25/2059
36192BAY3 | GSMS 2012-GC6 A3 10-Jan-2045 3.482 ... |09/01/2021| MBS PAYDOWN 100.0000(... XXX ... |..... 668,475(...... 668,475 09/10/2021
36192KAT4 | GSMS 2012-GCJ7 A4 10-May-2045 3.377 ...... ... |12/01/2021| MBS PAYDOWN 100.0000(... XXX ... |..... 517,897 (...... 517,897 05/10/2045
36250GAN5 | GSMS 2015-GC30 A3 10-May-2050 3.119 ... ... |01/01/2021| MBS PAYDOWN 100.0001... XXX ... |....... 4757 (......... 4,757 05/10/2050
36255JAD6 | GMCAR 2018-3 A3 16-May-2023 3.020 ......... ... |12/16/2021| MBS PAYDOWN 100.0000(... XXX ... |..... 153,750 | ...... 153,750 05/16/2023
36256XAD4 | GMCAR 2019-1 A3 16-Nov-20232.970 .. ....... ... |12/16/2021| MBS PAYDOWN 100.0000(... XXX ... |..... 327,265(...... 327,265 \ , 11/16/2023
36258NAC6 | GMCAR 2020-1 A3 16-Sep-2024 1.840 ......... ... |12/16/2021| MBS PAYDOWN 100.0000(... XXX ... |..... 538,888 |...... 538,888 |...... 538,761 (...... 538,787 09/16/2024
37045XBS4 | GM 3.45% 14 JAN2022 ... ... |09/29/2021| GOLDMAN SACHS & CO
NY XXX 2475741 ...... 246,000 ...... 246,728 | ...... 246,117 01/14/2022
42217KBA3 | WELL 3.75% 15 MAR 2023 .................... ... |04/15/2021| 04/15/2021 SECURITY
CALLED AT 106.32810 ..|... XXX ... |..... 546,526 | ...... 514,000]...... 536,852 ...... 530,177 03/15/2023
437301AA2 | HPA 2020-2 A 17-Jan-20411.532 .............. ... |12/17/2021| MBS PAYDOWN 100.0004|... XXX ... |...... 21736 | ....... 21736 ....... 21736 | ....... 21,736 01/17/2041
43814WAC9| HAROT 2019-1 A3 20-Mar-2023 2.830 .......... 12/18/2021{ MBS PAYDOWN 100.0000... XXX ... |..... 854,4401...... 854,4401...... 867,557 |...... 862,986 03/20/2023
43815NAC8 | HAROT 2019-3 A3 15-Aug-2023 1.780 . ... |12/15/2021| MBS PAYDOWN 100.0000(... XXX ... |..... 2231121...... 223112...... 226110 ... 08/15/2023
44891AAY3 | HYNMTR 3.95% 01 FEB 2022 144A ... .. |... |09/20/2021| VARIOUS ............... XXX 313,925(...... 310,000 ...... 309,792(...... 309,903 02/01/2022
44891ABE6 | HYNMTR 2.375% 10 FEB 2023 144A ........... ... |04/09/2021| RBC CAPITAL MARKETS
CORP ......oeovviin XXX 120,243 | ...... 117,000 ...... 116,950 | ...... 116,964 02/10/2023
44891ABM8 | HYNMTR 1.25% 18 SEP 2023 144A ............ ... |09/29/2021| STIFEL NICOLAUS ...... XXX 453901 ....... 45000 ....... 45151|....... 45,142 09/18/2023
44891JAC2 | HART 2019-B A3 15-Feb-2024 1.940 ... ... |... |12/15/2021] MBS PAYDOWN 100.0000f... XXX ... |..... 646,185 |...... 646,185 ...... 646,156 | ...... 646,165 02/15/2024
45687AAM4 | TT 2.9% 21 FEB2021 .................... oo | ... |02/121/2021] MATURITY 100.0000 .... |... XXX ... |..... 500,000 ...... 500,000 ...... 505,190 500,637 e e [ e P PO 02/21/2021
46185JAA6 | IHSFR 2018-SFR1 A 17-Mar-2037 0.810 ........|... |12/17/2021 MBS PAYDOWN 100.0001(... XXX ... [...... 11,266 |....... 11,266 ....... 11,266 |....... 11,266 11,266 | ..o | I . 03/17/2037
472319AL6 | JEF 5.125% 20 JAN2023 ...................... ... |11/08/2021| 11/08/2021 SECURITY
CALLED AT 10522410 ..|... XXX ... |..... 753,404 |...... 716,000 ...... 7812421 ...... 775,776 \ \ 751,060 , , , 01/20/2023
47788EAC2 | JDOT 2018-B A3 15-Nov-20223.080 ........... ... |11115/2021] VARIOUS ............... XXX 245176 | ...... 245176 |...... 245157 ...... 245,169 8l | 8 245176 (............. 11/15/2022
49271VAEOQ | KDP 3.551% 25 MAY 2021 ...............cee.e. ... |05/25/2021| MATURITY 100.0000 .... [... XXX ... |..... 750,000 ...... 750,000 ...... 765480 ...... 754,369 750,000 05/25/2021
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50117WAC8| KCOT 2020-1A A3 15-Mar-2024 1.960 .......... ... |10/18/2021| RBC CAPITAL MARKETS
LLC ..o XXX 262,369 |...... 259,000 ...... 258,969 |...... 258974 ... Sl 5l | 258979 ..o [ 3390 (......... 3390|....... 4,287 | 03/15/2024
548661DW4 | LOW 5.125% 15 APR2050 ..................... ... |01/04/2021| RBC CAPITAL MARKETS
CORP ... XXX 66,987 |....... 45000 ....... 44916 ....... AT (M M [ 44916 ... | 220711....... 22071|......... 519 | 04/15/2050
55336VBH2 | MPLXFRN 09 SEP 2022 ...................... ... |07/20/2021| MIZUHO SECURITIES
USA/FIXED NEWYORK .|... XXX ... |..... 3792491 ...... 379,000]...... 3799741 ...... 379,000 (... e e [ e 379,000 | .....ocoiii [, L] 249|....... 3,059 | 09/09/2022
606822AW4 | MUFG 3.535% 26 JUL 2021 D |07/26/2021| MATURITY 100.0000 ... |... XXX ... |..... 872,000 ...... 872,000...... 894,556 | ...... 879,064 |............. |.oins (7,064) ... |vennnnn (7,064) ........... |.oonn 872,000 | .....ccovvone [ | 30,825 | 07/26/2021
606822BL7 | MUFG 2.623% 18 JUL 2022 D |10/06/2021| MITSUBISHI UFJ
SECURITIES ............ XXX 616,138 ...... 605,000 ...... 612,1191...... 609,318 , A40) [ | 607,178 \ 07/18/2022
61747WAF6 | MS 5.75% 25 JAN 2021 ........................ ... |01/25/2021| MATURITY 100.0000 .... [... XXX ... |..... 591,000...... 591,000]...... 618,968 |...... 592,306 e, e e (1 e R 01/25/2021

61761AAZ1 | MSBAM 2012-C5 A4 15-Aug-2045 3.176 ..
63942BAA2 | NAVSL 2021-A A 15-May-2069 0.840 .....

12/01/2021{ MBS PAYDOWN 100.0001|... XXX ... |....... 6,769 |......... 6,769 |......... 6,934|.........6,927 e I PO 08/15/2045
12/15/2021{ MBS PAYDOWN 100.0000|... XXX ... |..... 132,055 ...... 132,055 ...... 131973 [ 83 BB 132, 055 05/15/2069

65339KBF6 | NEE2.9% 01 APR2022 ....................... ... 122212021 12/22/2021 SECURITY
CALLED AT100.73910 .. |... XXX ... |..... 785764 |...... 780,000 |...... 794526 ...... 787,688 (2 v | (B [ T , , , X 04/01/2022
654740AN9 | NSANY 2.55% 08 MAR 2021 144A ............. ... |03/08/2021| MATURITY 100.0000 .... [... XXX ... |..... 650,000 ...... 650,000]...... 645,684 | ...... 649,812 e \ e 03/08/2021
65479JAD5 | NAROT 2019-C A3 15-Jul-2024 1.930 .. 12/15/2021{ MBS PAYDOWN 100.0000|... XXX ... |..... 176,884 | ...... 176,884 |...... 176,875 ...... 176,878 e I U 07/15/2024
65479MACO | NAROT 2020-A A3 16-Dec-2024 1.380 . ....| ... |12/15/2021] MBS PAYDOWN 100.0000(... XXX ... |...... 45442 ... 45442 (... 45438 ....... 45438 [ s 12/16/2024
655044AH8 | NBL3.9% 15NOV 2024 .................. ... |... [01/06/2021| VARIOUS ............... o XXX 465924 | ...... 427,0001...... 468,615|...... 466,104 | ... | (156) [ (5B [ \ : 11/15/2024
66981FAA8 | AMSR 2020-SFR4 A 17-Nov-2037 1.355 ........ ... |11/17/2021| BARCLAYS CAPITAL
T INC NEWYORK ........ o XXX 261,656 |...... 268,000]...... 267,992(...... 267,992 (... [ e [ e , 11/17/2037
I | 67181DAA9 | OAKIG 2020-1A A1 20-Nov-2050 1.850 ......... ... [12/20/2021| MBS PAYDOWN 99.9985 |... XXX ... |....... 2,808......... 2808)......... 2,808......... 2,808 11/20/2050
I | 69352PAD5 | PPL4.2% 15 JUN2022 ..o ... |07/15/2021| 07/15/2021 SECURITY
CALLED AT 103.35210 ..|... XXX ... |..... 465,084 | ...... 450,000 |...... 469,328 | ...... 461515 . ... (BB21) | (BB2T) | 455,893 06/15/2022
69352PAE3 | PPL3.5% 01DEC2022 ........................ ... |07/15/2021| 07/15/2021 SECURITY
CALLED AT 104.19410 .. |... XXX ... |..... 996,095 ...... 956,000 |...... 988,830 ]...... 976490 |.............|......(6353) | ... (8383) | 970,137 \ 12/01/2022
713448EU8 | PEP 3.625% 19 MAR 2050 ..................... ... [10/15/2021| BNY Mellon ............. o XXX 81323 |....... 70,000 |....... 69,632 |....... 69,637 . T co e 8984 L 1188 | e 2 03/19/2050
718549AB4 | PSXP 3.605% 15 FEB 2025 ....... ... |... |03/18/2021] BARCLAYS CAPITALINC | ... XXX ... [...... 53,6%|....... 50,000....... 50,818 50,405 (... B B e e B0397 3299 02/15/2025
74432QBZ7 | PRU 3.5% 15 MAY 2024 MTN . |08/30/2021| 08/30/2021 SECURITY
CALLED AT 107.98210 .. |... XXX ... |..... 169,532 ...... 157,000 ... .. 165,775 ... .. 161,139 . (T90) | (T90) 160,349 [ ............. |...... (3,349) | ....... (3,349) 05/15/2024
756109AN4 | 03.25% 150CT2022 ...................o..ee ... |01/08/2021| 01/08/2021 SECURITY
CALLED AT 10496510 ..|... XXX ... |..... 394669 |...... 376,000 ...... 387,384 ...... 382014 (... | 888 B8 [ 382,882 (... | 6,882)....... (6,882) 10/15/2022
78355HKL2 | R3.65% 18 MAR 2024 MTN ................... ... |03/03/2021| VARIOUS ............... XXX 61 ... ,000)....... 965 ....... B33 @) @) B30 | . 10832 03/18/2024
822582CF7 | RDSALN 2.375% 06 APR 2025 D |12/22/2021| 12/22/2021 SECURITY
CALLED AT 103.33810 .. [... XXX ... 04/06/2025
83405NAA4 | SOFI 2021-B AFX 15-Feb-2047 1.140 ........... ... |12/15/2021| MBS PAYDOWN 100.0000( ... XXX ... 02/15/2047
83406TAAQ | SOFI 2020-A A1FX 15-May-2046 2.060 . 12/15/2021| MBS PAYDOWN 100.0000 ... XXX ... 05/15/2046
85236KAAD | SIDC 2019-1A A2 25-Feb-2044 4.540 . .. 12/25/2021| MBS PAYDOWN 100.0026( ... XXX ... 02/25/2044
86213CAB1 | STR 2015-1A A2 20-Apr-2045 4170 ... ...|... |12/20/2021| MBS PAYDOWN 99.9984 |... XXX ... 04/20/2045
87264ABA2 | TMUS 3.5% 15 APR 2025 144A ................ ... |05/25/2021] VARIOUS ............... Lo XXX 04/15/2025
89231XAA9 | TALNT 2019-1A A 25-Nov-20312.560 .......... ... |06/28/2021| BARCLAYS CAPITALINC | ... XXX ... 11/25/2031
89236TGW9| TOYOTA 2.9% 30 MAR 2023 MTN ... . [04/27/2021| VARIOUS ............... S XXX 03/30/2023
89239RACO | TAOT 2020-B A3 15-Aug-2024 1.360 ... 12/15/2021| MBS PAYDOWN 100.0000f ... XXX ... 08/15/2024
89613JAA8 | TAH 2020-SFR2 A 17-Nov-2039 1.482 .. ... |12/01/2021| MBS PAYDOWN 100.0003... XXX ... 11/17/2039
90268TAC8 | UBSC 2011-C1 A3 10-Jan-2045 3.595 ... . 109/01/2021{ MBS PAYDOWN 100.0000... XXX ... 01/10/2045
90269GACS5 | UBSCM 2012-C1 A3 10-May-20453.400 ........[... [12/01/2021| MBS PAYDOWN 100.0000(... XXX ... 05/10/2045
90349DAD4 | UBSBB 2012-C3 A4 10-Aug-20493.091 ........ | ... [12/01/2021| MBS PAYDOWN 99.9995 |... XXX ... 08/10/2049
90932PAAG | UAL4.0% 11 OCT 2027 A ...............oeeee ... |10/11/2021| SINKING FUND
REDEMPTION 100.0000 . |... XXX ... 10/11/2027
92212KAA4 | VDC 2019-1A A2 15-Jul-2044 3.188 .......... .. ... [12/15/2021| MBS PAYDOWN 99.9999 |... XXX ... 07/15/2044
92276MAZ8 | VTR 3.25% 15AUG 2022 ...................... ... |08/16/2021| 08/16/2021 SECURITY
CALLED AT 102.85410 ..|... XXX ... 08/15/2022
92347YAA2 | VZOT 2019-A A1A 20-Sep-20232.930 .......... ... |04/06/2021| BNP PARIBAS SECS
CP/FIXED INCOME PA ..[... XXX ... |..... 303926 ]...... 300,000 |...... 305,590 |...... 303573 |............. | (BO7) | (BOT) | 302,966 09/20/2023
92348AAA3 | VZOT 2019-C A1A 22-Apr-2024 1.940 .......... ... [12/20/2021| MBS PAYDOWN 100.0000... XXX ... |..... 2805111 ...... 280511 |...... 280127 |...... 280,219 ... 202 292 280,511 ... 04/22/2024
92348XAA3 | VZOT 2018-A A1A 20-Apr-20233.230 .......... ... |12/20/2021| MBS PAYDOWN 100.0000(... XXX ... |..... 436,902 ...... 436,902 ...... 436,896 |...... 436,898 | ............. | BB 436,902 04/20/2023
92349GAA9 | VZOT 2019-B A1A 20-Dec-20232.330 .......... ... |04/06/2021| RBC CAPITAL MARKETS
CORP ... o XXX 190,783 | ...... 188,000 ...... 187,987 ...... e P 1 I P P 187,993 12/20/2023
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928668AP7 | VOLKSWAGON GRP 4.0% 12 NOV 2021 144A . | ... |08/30/2021| RBC CAPITAL MARKETS
LLC NEWYORK ........ XXX 368,697 |...... 366,000 ...... 364,602...... 365,580 | .....oiiin [ 286 [ 286 | 365,866 11/12/2021
92868JAD8 | VALET 2020-1 A3 20-Nov-2024 0.980 .......... ... |12/20/2021| MBS PAYDOWN 100.0000 ... XXX ... 89504 LA 4l 69,508 11/20/2024
92887KAD2 | VFET 2017-1A A4 15-Nov-20212.210 ... ... |01/15/2021| MBS PAYDOWN 100.0000(... XXX ... C36561 | e [ e 36,561 11/15/2021
92936CAJ8 | WFRBS 2011-C4 A4 15-Jun-2044 4.902 ... ... |06/01/2021| MBS PAYDOWN 46.5163 |... XXX ... 448,104 C(14275) | 433,830 06/15/2044
92936JBB9 | WFRBS 2011-C5 A4 15-Nov-2044 3.667 .. ... |07/01/2021| MBS PAYDOWN 100.0000(... XXX ... 359,585 L (2995) | 356,590 11/15/2044
92936TAB8 | WFRBS 2012-C7 A2 15-Jun-2045 3.431 ... . 103/23/2021| GOLDMAN SACHS ...... XXX 691,625 e (189) | 691,466 06/15/2045
92937FAD3 | WFRBS 2013-C12 A4 15-Mar-2048 3.198 ... |11/01/2021| MBS PAYDOWN 100.0000 ... XXX ... 355,909 L (9369) | [ 346,539 03/15/2048
931142EB5 | WMT 3.95% 28 JUN 2038 ................ . 109/20/2021| CONSENT OFFER ...... XXX 92,891 @83 92,408 06/28/2038
95058XAL2 | WEN 2021-1A A2ll 15-Jun-2051 2.775 ... 11/23/2021{ VARIOUS ............... s XXX o], 178398 ...... 180,868 |...... 185876 .............. (142) | ..o [ 185,734 06/15/2051
98162RADO | WOART 2019-C A3 16-Dec-2024 1.960 ... 12/15/2021| MBS PAYDOWN 100.0000]... XXX ... . 148,582 (1,405) [ ..o | 147,185 12/16/2024
98162VAD1 | WOART 2019-B A3 15-Jul-2024 2.590 . ... ... |12/15/2021| MBS PAYDOWN 100.0000 ... XXX ... 83,945 (689) | .o et 83,256 07/15/2024
98162YAD5 | WOART 2019-A A3 15-May-2024 3.040 . . [09/07/2021| VARIOUS ............... XXX 388,318 |...... 385,861 1...... 385,797 [ ...... 385822 (... [ 23 2. 385,844 05/15/2024
98163EAD8 | WOART 2018-C A3 15-Nov-20233.130 ......... 12/15/2021| MBS PAYDOWN 100.0000... XXX ... |..... 275836 |...... 275836 |...... 275810(...... 275,822 ETTTTITIITE PUTTTT. 15 275836 | ... 11/15/2023
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffi Ilated) ...................................................... .. 44,841,288 | ... 44,303,990 | ... 45,176,055 | ... 44,039,375 @MY (271,753) .. 44605989 ... (74,132) | ...... (74,132) | ... 1,322,066 | . XXX .
8399997 Subtotal - BONAS - Part 4 ... ... ... .o . 112,612,127 | .. 112,056,142 | .. 113,240,737 | ... 95,459,025 (442707 .. (515,799) | ........... . 112,383,268 |............. |..... (63,628) |...... (63,628) | ... 1,529,785 |. XXX
8399998 Summary Item from Part 5 for BONAS .. ...t .. 31,545,183 | ... 31,582,000 |... 31,624,725 .............. |..oooooii [ (5521 ..o | (5521) [ ........... 31619203 . (74,018) | ...... (74,018) | ...... 43497 . XXX.
8399999 Subtotal - BONAS . ... ...\ . 144,157,310 | .. 143,638,142 | .. 144,865462 | ... 95459,025|..... (73,092) | ... (448228)|............. |..... (521,320) | ........... . 144,002471|............. . (137,646) | ..... (137,646) | ... 1,573282|. XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
009158106 .| AIR PRODUCTS & CHEMICALS INC(NYS) ..... . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK .............|.ooes 10.000]....... 2792|... XXX... . XXX,
015351109 .| ALEXION PHARMACEUTICALS | (ACQ) ....... .. |07/21/2021) VARIOUS ............... | ... 79.000...... 14513 ... XXX ... . XXX
037411105 .| APACHE CORP(DEL) ... |03/02/2021] VARIOUS ............... |...... 158.000...... 10,083 ... XXX... . XXX
037833100 .| APPLEINC ... . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK .............|.ooes 70.000{....... 85% ... XXX... . XXX,
070830104 .| BATH & BODY WORKSINC ................... . [08/03/2021{ VARIOUS ..........ccooo|ovveiiia |, 3386 ... XXX... . XXX
084670702 .| BERKSHIRE HATHAWAY INC-CLB ............| ... 03/24/2021| VIRTU AMERICAS LLC
NEWYORK .............]....... 20.000f....... 5014 ... XXX... . XXX
09062X103 | BIOGEN INC(NSM) ..o . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. | ooies 10.000|....... 2731|... XXX ... . XXX
16119P108 | CHARTER COMMUNICATIONS INC-A(NSM) ... | ... |09/22/2021| VIRTU AMERICAS LLC
NEWYORK ............. ..o 10.000]....... 7534 ... XXX... . XXX
20605P101 | CONCHO RESOURCES INC (ACQ (ACQ) ...... .. |01/26/2021| VARIOUS 9708 |... XXX... . XXX,
20825C104 | CONOCOPHILLIPS .........cooevviviiine, ... |01/26/2021| VARIOUS ...............|[......... 0360 | .......... 15)... XXX ... . XXX
244199105 .| DEERE & CO(NYS) .......coiiiiiiiins . 109/22/2021| VIRTU AMERICAS LLC
NEWYORK .............]....... 10.000]....... 3404 ... XXX... . XXX
26614N102 | DUPONT DE NEMOURSINC .................. . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. | ooies 50.000{....... 3870 (... XXX... . XXX
297178105 .| ESSEX PROPERTY TRUST INC(NYS) ......... . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. ..o 10.000]....... 2774 ... XXX ... . XXX
302445101 .| FLIR SYSTEMS INC (ACQ) .........ovvvevnnn. .. |05/17/2021) VARIOUS ............... | ... 53.0001....... 1484]... XXX... . XXX
34354P105 | FLOWSERVE CORP ...........ccccvviiinnne. . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK .............]....... 52.0001....... 2,036 ... XXX... . XXX
38141G104 | GOLDMAN SACHS GROUP INC(NYS) ......... . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK .............|.ooes 10.000|....... 3383|... XXX... . XXX
410345102 .| HANESBRANDS INC(NYS) ..., 12/22/2021| VIRTU AMERICAS LLC
NEWYORK .............|...... 190.000....... 2935(... XXX... . XXX
436106108 .| HOLLYFRONTIER CORP(NYS) ................ . 06/23/2021| VIRTU AMERICAS LLC
NEWYORK .............|.ooes 52.0001....... 1,703]... XXX... . XXX
458140100 .[ INTELCORP ........ccoviiiiiiiiiiiine, . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK .............]....... 60.000....... 3911 ... XXX ... . XXX
46625H100 | JPMORGAN CHASE&CO ... . 109/22/2021| VIRTU AMERICAS LLC
NEWYORK ............. ..o 20.000f....... 3053 [... XXX... . XXX
485170302 .| KANSAS CITY SOUTHERN (ACQ) ............. 12114/2021{ VARIOUS ............... |...... 100.000....... 2951 ... XXX... . XXX
524660107 .| LEGGETT & PLATT INC(NYS) ................. 12/22/2021| VIRTU AMERICAS LLC
NEWYORK .............]....... 52.000]....... 1,968]... XXX... . XXX
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F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
532457108 .| ELILILLY & CONYS) ......oovviiiiiiiinnnn . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK .............|.ooes 10.000]....... 1853 ... XXX ... [t 737 1688)........ (952) | v [ (952) | oo e T3 [ 1116 ......... 1116 ..o 9[. XXX.
57772K101 | MAXIM INTEGRATED PRODUCTS (ACQ) ...... ... |08/26/2021| VARIOUS ............... |...... 101.000...... 10417 ... XXX.oo |oooiins 5538 |......... 8954|...... BA16) [ | [ BA18) [ .o | 5538 ..o [ 4880 (......... 4880 (............. . XXX
580135101 .| MCDONALD'S CORP(NYS) ............c.eee . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. ..o 10.000]....... 2256 ... XXX...|.ooooins 1232 ... 2146 |........ Q)| O14) .o 1232 [ 1024|......... 1024 .......... 13]. XXX.
58933Y105 | MERCK&CO.INC. ..., ... |06/03/2021] VARIOUS .............oo|oveiiiin | 10901 ... XXX... |....... 10901 |......... 5451 o e e e 10,901 | oo [ [ . XXX
594918104 .| MICROSOFT CORP ...t . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. | ooies 10.000|....... 2350 ... XXX ..o |ooooioinn, 630|......... 2224|...... (1,595) [ oo | e [ (1,595) [ .o | 630 [ 1721 1721 6. XXX.
62955J103 .[NOVINC ... . 109/22/2021| VIRTU AMERICAS LLC
NEWYORK .............|...... 172.000 ....... 2203 |... XXX ..o |.oooiiinn 6506 |......... 2362|....... 41441 4144 .| 6,506 ... | (4,303) | ....... (4303) [............. . XXX
674599162 .| OCCIDENTAL PETROLEUM -CW27WRT ....... ... |03/09/2021| VIRTU AMERICAS LLC
NEWYORK ............. | ooies 40.000]......... 593 ... XXX oo | | 272 ... 272) | oo e 272) | o [ 593 ... 593 .. . XXX
68389X105 | ORACLECORP ..........ocoiiiiiiiiiintn . 109/22/2021| VIRTU AMERICAS LLC
NEWYORK .............|...... 100.000....... 8657 ... XXX...|...oooins 3884 |......... 6469 |...... (2585) ..o | [ (2585) ..o |, 3884 ... ATT4 ... AT741.......... 88|. XXX.
70450Y103 | PAYPAL HOLDINGS INC(NSM) ................ . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. | ooies 10.000|....... 2440 ... XXX ..o |, 399|......... 2342|...... (1,943) [ oo | [ (1,943) [ oo | 399 . 20410......... 20410 ... . XXX
78440X804 | SLGREENREALTYCORP .................... . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. ..o 22.000f....... 1604|... XXX... [......... 2324 |......... 1311 ... 1013 1013 2324 | . (720) | ......... (720) | .......... 45|, XXX.
886547108 .| TIFFANY & CO(NYS) (ACQ) ........ceevvennnnn ... |01/07/2021] VARIOUS ............... |.....e. 39.000f....... 5129|... XXX ... |.oooiiiis 3507 |......... 5127 |...... (1,620) oo | e [ (1,620) ..o | 3507 .o [ 1622]......... 1622 .., . XXX
91529Y106 | UNUMGROUP ............ccoivviiiiiiinn, . 109/22/2021| VIRTU AMERICAS LLC
NEWYORK .............|...... 100.000....... 2350 ... XXX...|.ooooins 43791 ......... 2204 |....... 2,085 o e 2,085 .. 4379 ... (2,029) | ....... (2029) [ .......... 87|. XXX.
92220P105 | VARIAN MEDICAL SYSTEMS IN (ACQ) ......... ... |04/152021] VARIOUS ...............[....... 33.000(....... 5858 ... XXX...|......... 2635(......... 5775|...... BN BN 2635 . 3223 [......... 3223 [ ... . XXX
928881101 .| VONTIERCORP .......covvviiiiiiiiine, ... |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. | ooies 42.000]....... 1328]... XXX .o [, 839|......... 1403]........ (564) | v [ (564) | oo e 839 [ 489 .......... 489 ... . XXX
959802109 .| WESTERN UNION CO(NYS) ...........oenee ... |12/22/2021| VIRTU AMERICAS LLC
NEWYORK .............|...... 168.000....... 2918 ... XXX ..o |.ooiins 3668|......... 3686 |......... (18) .o [ [ (18) .o o 3668 ... | (750) [ ......... (750) [ ......... 158|. XXX.
98421M106 | XEROX HOLDINGS CORP ...............euee. . |03/24/2021| VIRTU AMERICAS LLC
NEWYORK ............. ]| ooes 71.000....... 1755, XXX ..o [, 2,060(......... 1646|......... M4 M4 2,060 ..o (306) [ ......... (306) [ .......... 18]. XXX.
G87110105 | TECHNIPFMCPLC ...t C |03/24/2021) VARIOUS ...............[...... 200.000]....... 2430 ... XXX ..o |.oooiiinn 4487 (......... 1880]....... 2607 .o e 2607 .o A48T (... (2,057) | ....... (2057) ...t . XXX
(97822103 | PERRIGO COPLC (NYS) ... C |09/22/2021) VIRTU AMERICAS LLC
NEWYORK .............|....... 49.000]....... 2409 ... XXX... |......... 2562|......... 2191 ......... ST ST 2562 ... (453)|......... (453)|.......... 26|. XXX.
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ............................. [ ... 164,995 ... XXX ... |...... 134126 ...... 139,354 | ..... (10,720) [ ...........o | (10,720) [ ........... |...... 134126 ............. |...... 30,870 (....... 30,870 |......... 939|. XXX.
9799997 Subtotal - Common Stocks - Part 4 .............. ..o 164,995 ... XXX... |...... 134,126 ...... 139,354 | ..... (10,720) ..o | (10,720) [ ........... |...... 134126 ............. | 30,870 ....... 30,870 |......... 939|. XXX.
9799998 Summary Item from Part 5 for Common Stocks .............. ... 19244 ... XXX... |....... 20054 | 20054 ... (810)]......... (810)].......... 73] XXX.
9799999 Subtotal - COMMON SOCKS ... .. ...\t 184,239 (... XXX... |...... 154,180 | ...... 139,354 | .....(10,720) | ............. [ ..o | (10,720) [ ........... |...... 154,180 ............. |...... 30,060 ....... 30,060 1012]. XXX.
9899999 Subtotal - Preferred and COMMON SLOCKS .. .........uui it [ 184,239 ... XXX... |...... 154,180 | ...... 139,354 i | (10,720) [........... |...... 154,180 ... | 30,060 ....... 30,060 1012]. XXX.
9999999 TOAIS .. .. ... 144341549 ... XXX ... |.. 145019642 ... 95598,379]..... (83,812) ... (448228)|............. |..... (532,040) .. 144,156,651 ... (107,586) | ..... (107,586) | ... 1,574,294 |. XXX
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SCHEDULE D - PART 5§

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
91282CBEO .. | T 0.125% 15 JAN 2024 .. | 02/25/2021| VARIOUS ........... 12/10/2021 [ VARIOUS ........... .. 22,180,000 | ... 22,139,696 | ... 22,076,964 | ... 22,146,545 |.............. |......... 6849 ... 6849 ... [ (69,581) |...... (69,581) [ ....... 15535 |......... 1,330
912828ZY9 ... | T 0.125% 15 JUL 2023 .. | 01/22/2021 | DEUTSCHE BANK SG AMERICAS
SECURITIES ........ 04/29/2021 | SECURITIES LLC
NEWYORK ......... ... 1,361,000 |..... 1,360,415 ..... 1,358,873 | ..... 1,360,474 ..o | B9 e B9 [ (1,600) | ....... (1,600) [ .......... 493 (... 47
91282CBG5 .. | T0.125% 31 JAN2023 .......... .. | 03/30/2021 | BARCLAYS CAPITAL
INC................. 05/11/2021 | VARIOUS ...........|..... 978,000 ...... 977,694 |...... 977610(...... 977704 | ... 10 [ 10 [ O4)].......... O4)].......... 218 ... 203
91282CCG4 .. | T0.25% 15JUN 2024 ........... .. | 06/29/2021 | BARCLAYS CAPITAL
INC ... 09/23/2021| VARIOUS ........... ... 1,563,000 |..... 1553414 |..... 1,556,759 | ..... 1,554,039 (... | 625|. ..o [ 625 . [ 2720|......... 2720 .......... 925| ... 171
91282CAB7 .. | T0.25% 31JUL2025 ........... .. | 01/07/2021 | MORGAN STANLEY .|02/11/2021| VARIOUS ...........|..... 436,000 |...... 433,088]...... 432,320 ...... 433109 ... 2| [ 22 [ (790) | ......... (790) | .......... 51 ... 477
91282CCT6 .. | T0.375% 15AUG 2024 ......... .. | 08/20/2021 | CITADEL CITADEL
SECURITIES LLC SECURITIES LLC
CHICAGO ........... 11/10/2021 | CHICAGO ...........|..... 107,000 ...... 106,783 | ...... 105,842 ...... 106,799 (..o 16| [ 16| [ (957) | ...ovnn (957) | .o 97 . 10
91282CBH3 .. | T 0.375% 31 JAN2026 .......... .. | 03/30/2021| VARIOUS ........... 08/12/2021 | VARIOUS ...........|..... 993,000 ...... 981,264 |...... 9754141 ...... 982,022 (... e T8 [ T8 [ 6,607)|....... 6,607)[......... 1208 .......... 247
912828V23 ... | T2.25% 31 DEC2023 .......... .. | 02/25/2021 | NATWEST MARKETS
SECURITIES ........ 07/29/2021| VARIOUS ........... ...2,033,000|..... 2,143386 | ..... 2132907 |..... 2129478 | ... (13,908) [ ..o e (13,908) [ ..o | [ 3430(......... 3430(....... 24032|......... 7,582
91282CBX8 .. | TREASURY NOTE 0.125% 30 SG AMERICAS MERRILL LYNCH
APR2023 ... .. | 07/20/2021 | SECURITIES LLC PIERCE FENNER
NEWYORK ......... 09/08/2021 | CHARLOTTE ........|..... 380,000 ...... 379688 |...... 379,733 ...... 79712 4. e 4. e 200 20| 170].......... 107
91282CCN9 .. | Treasury Note 0.125% 31 JUL
m 2023 .. | 09/20/2021| VARIOUS ........... 09/29/2021| VARIOUS ........... ... 1,338,000 ]..... 1,336,303 | ..... 1,335810..... 1,336,327 ... | 40 e 40 BI7) | ... (B17)] ..o 248|.......... 204
a 0599999 Subtotal - Bonds - U.S. GOVEIMMENS . .........uttit e ..31,369,000 | ... 31,411,731 ... 31,332,232 ... 31,406,209 |.............. |....... (5521) [ oo [ (5521) [ oo | | (73975 | ...... (73975) [ ....... 43497 (....... 10,378
Bonds - Industrial and Miscellaneous (Unaffiliated)
78433LAB2 ...| EIX 1.942% 15 MAY 2038 A-2 ...| .. |02/17/2021 | BARCLAYS CAPITAL BARCLAYS CAPITAL
INC................. 02/18/2021[INC ................ ... 213,000]...... 21299 |...... 212,9511...... 21299 ..o L e [ L 43)].......... @3]
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... | 213,000 ...... 212,99 ...... 212,951(...... 21299 .o e @43)].......... @3],
8399998 Subtotal -Bonds ........................ T TS .. 31,582,000 | ... 31,624,725|... 31,545,183 |... 31619203 |.............. |....... (5521) [ oo [ (5521) [ oo | (74,018) | ...... (74,018) [ ....... 43497 (....... 10,378
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
046353108 ... | ASTRAZENECA PLC-SPONS VIRTU AMERICAS VIRTU AMERICAS
ADR ... C | 07/21/2021| LLC NEW YORK ....|09/22/2021 | LLC NEWYORK ....|..... 167.000(....... 14513 ......... 9,764 |....... 4513 | e [ e 4749 |....... 4749 |............ T3
136457100 ... | CANADIAN PACIFIC RAILWAY VIRTU AMERICAS VIRTU AMERICAS
LTD oo .. | 12/14/2021 | LLCNEW YORK ..... 12/22/2021 [ LLCNEW YORK .....|..... 100.000(......... 2951 ......... M8 2951 o [ e e e 4167 (......... L L O
87854Y109 ... | TECHNIP ENERGIES ADR - VIRTU AMERICAS VIRTU AMERICAS
SPON ..., C | 02/16/2021 | LLCNEW YORK ..... 03/24/2021| LLC NEWYORK ....|...... 40000 |.......... 897|.......... 634|.......... BI7 | o [ e e e (263)]......... (263) .o [
926400102 ... | VICTORIA'S SECRET & CO .... | .. |08/03/2021| VIRTU AMERICA LLC VIRTU AMERICAS
NEWYORK ......... 09/22/2021| LLC NEWYORK ....|...... 29.000......... 1693]......... 1728|......... 1693 ... [ 3Bl 3B
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ............................... | |....... 20,054 |....... 19244 ....... 20054 ... (810)[......... (810)[............ T3
9799998 Subtotal - COMMON SEOCKS .. ...\ttt 20,054 |....... 19244 )....... 20,054 | ... | [ (810)]......... (810) | ............ 73|
9899999 Subtotal - Preferred and Common Stocks ... 20,054 |....... 19244 ....... 20054 .. (810)[......... (810)[............ T3
9999999 TOAIS .. .. ... ... 31,644,779 ... 31,564,427 ... 31,639,257 | .............. [....... (5521) [ oo [ (5521) [ .o | | (74,828) | ...... (74,828) | ....... 43570|....... 10,378
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank ................................... Maumee, OH ... . 313,282,369 [X X X|
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIONIES ......... ... ..o XXX X XX
0199999 Totals - Open DEPOSILONIES ... .. ...t XXX . 313,282,369 [X X X]
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS .......... ... XXX X XX]
0299999 Totals - Suspended DEPOSItOMES ............ ..ot XXX X X X
0399999 Total Cash ON DEPOSIt ......... ... XXX . 313,282,369 [X X X|
0499999 Cash in Company's Office ............ ... XXX XXX o[ XXX X XX]
0599999 Total CaSh ... .. XXX . 313,282,369 [X X X]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... | 206,014,856 4. April ............. 201,798,495 (7. July ............. 252,724,063 [ 10. October ..........[......... 273,283,356

2.February ..........|......... 196,228,886 5. May ...............|......... 215,873,899 | 8. August ............| ... 250,988,713 | 11. November .......|......... 267,332,895

3.March .............[......... 192,748,314 (6. June ..............|......... 213,264,444 | 9. September ........|....... 2,533,669,253 | 12. December .......|......... 313,282,369
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Exempt Money Market Mutual Funds - as Identified by SVO
09248U718 | BLCKRCKLIQFND T-FND-INST ... 1213172021 . 1.000]..... XXX 4480,739|................... 13 413
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 4480,739|.................... 130 413
All Other Money Market Mutual Funds
60934N104 rFEDERATED HERMES GOVERNMENTOB .....................ooooooooo . 12002/2021 | ... 1.000]..... XXX o 2182| . 9
8699999 Subtotal - All Other Money Market Mutual Funds ... 2182 9
9999999 Total Cash EQUIVAIBNES ... 4482921 ... 13 422
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A B 1C D 1E 1F 16
1B 2A 2B 2C
1C 3A 3B 3C
1D 4A 4B AC
1E BA 5B 5C
1F 6
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska(AK) .........ooooi
3. Arizona(AZ) ...
4. Arkansas (AR) .................
5. California (CA) .................ooo..
6.  Colorado (CO) ...
7. Connecticut (CT) ....................
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10.  Florida (FL) ..............ooooii
11, Georgia (GA) .........cooooiiii.
12, Hawaii(Hl) ...
13. Idaho(ID) .........ocooviiii
14, Mlinois (IL) ..o,
15.  Indiana (IN) .........................
16. lowa(lA) ..o
17. Kansas (KS) ........................
18.  Kentucky (KY) .......ooooeiiin
19.  Louisiana (LA) ...................
20. Maine (ME) ...........oooooiii
21. Maryland(MD) ......................
22.  Massachusetts (MA) ................
23. Michigan(MI) .....................
24, Minnesota (MN) .....................
25, Mississippi (MS) ....................
26.  Missouri (MO) .................ooo..
27. Montana (MT) ............oooo
28. Nebraska(NE) ......................
29. Nevada(NV) ..............ooo.one.
30.  New Hampshire (NH) ...............
31, Newdersey (NJ) ...............oooe.
32.  NewMexico(NM) ...................
33. NewYork (NY) ........oooooviii,
34.  North Carolina (NC) ................
35.  North Dakota (ND) ..................
36. Ohio(OH) .........ooooviiii,
37.  Oklahoma (OK) .....................
38. Oregon(OR) ...........ccooeviinninn
39.  Pennsylvania (PA) ..................
40. Rhodelsland(RI) ...................
41.  South Carolina (SC) ................
42.  South Dakota (SD) .................
43.  Tennessee (TN) ....................
44, Texas (TX) ..oooooviiiiiiiiiii,
45, Utah (UT) ..o
46.  Vermont (VT) ...,
47.  Virginia (VA) ...
48.  Washington (WA) ...................
49.  West Virginia (WV) .................
50.  Wisconsin (WI) ......................
51. Wyoming (WY) ...
52.  American Samoa (AS) ..............
53. Guam(GU) ..............oool
54, PuertoRico(PR) ....................
55.  U.S.Virginlslands (VI) .............
56.  Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58.  Aggregate Alien and Other (OT) ...
59. TOTAL ...,
DETAILS OF WRITE-INS
5801,
5802. ...
5803, L.
5898. Summary of remaining write-ins

for Line 58 from overflow page .....
5899. TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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