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ANNUAL STATEMENT FOR THE YEAR 2023 oF THE Paramount Advantage

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Percentage
of Column 5
Line 13

10.
1.
12.
13.

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S.governments ................coooiiii
1.02 Allothergovernments .....................ooo
1.03 U.S. states, territories and possessions, etc.
guaranteed ...
1.04 U.S. political subdivisions of states, territories and
possessions, guaranteed ...
1.05 U.S. special revenue and special assessment
obligations, etc. non-guaranteed .......................
1.06  Industrial and miscellaneous ...........................
1.07  Hybrid securities ...................o
1.08 Parent, subsidiaries and affiliates ......................
1.09 SVOidentified funds .....................coo
1.10  Unaffiliated bank loans ...............................
1.11  Unaffiliated certificates of deposit ......................
1.12  Total long-termbonds ...........................
Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated) ............
2.02 Parent, subsidiaries and affiliates ......................
2.03 Total preferred stocks ....................o
Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated) ...
3.02 Industrial and miscellaneous Other (Unaffiliated) ......
3.03 Parent, subsidiaries and affiliates Publicly traded .....
3.04 Parent, subsidiaries and affiliates Other ...............
3.05 Mutual Funds ...
3.06 Unitinvestmenttrusts ......................
3.07 Closed-endfunds ..................coooiiii,
3.08 Exchangetradedfunds ............................
3.09 Total commonstocks .................oooii
Mortgage loans (Schedule B):
401 Farmmortgages ............coovviiiiiii
4.02 Residential mortgages ...................cooiiiiil
4.03 Commercial mortgages ..................coooeeieiinn..
4.04 Mezzaninerealestateloans ............................
4,05 Total valuation allowance ...............................
4.06 Totalmortgageloans ...................oocooiiiiin.
Real estate (Schedule A):
5.01 Properties occupied by company .......................
5.02 Properties held for production of income ...............
5.03 Propertiesheldforsale .................................
5,04 Totalrealestate ...................occoo
Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E,Part1) ..............cooooiiii,
6.02 Cash equivalents (Schedule E, Part2) ................
6.03  Short-term investments (Schedule DA) ................
6.04 Total Cash, cash equivalents and short-term
investments ...
Contract 10ans .............oooviiiiii

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

2,793,831
54,943,189

2,793,831
54,943,189

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
....... 3,383,294 |............5.535
AAAAAAA 3,383,294 |............5.535
....... 2,793831|............ 457
..... 54,943,189 (.......... 89.893
..... 57,737,020 (.......... 94.465
AAAAAAAAAAAAAAAAA 0f............0.000
AAAAA 61,120,315|......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 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 (Line 9 minus Line 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 (Line 11 plusLine 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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ANNUAL STATEMENT FOR THE YEAR 2023 oF THE Paramount Advantage

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear .......................oooo | 55,738
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, Part 3, Column 9 ... e
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ... 56
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| | 55,793
8. Deduct amortization of premium and depreciation ...........................o 1
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 0
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .....................................| ... 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 68,028,014
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 60,364,950
3. Accrual of DiSCOUNt ... ... o 701,621
4. Unrealized valuation increase/(decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 ...

44 Partd, Column 11 e | (1,457,914) |........ (1,457,914)
5. TOTAL gain (loss) on disposals, Part4, Column 19 .................. (1,507,416)
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 122,693,043
7. Deduct amortization of premium ... 52,916
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, Note 5Q, LiNe 2 ...
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 3,383,294
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 3,383,294
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .................. oo 3,383,294 |........... 3,397,994 |........... 3,378,580 |........... 3,400,000
Governments 2. Canada ... | e L
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 3,383,294 |........... 3,397,994 |........... 3,378,580 ........... 3,400,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
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 ..o e e e
Industrial and Miscellaneous, 8. United States .................. | Of...ooo Of. .o, Of. .o, 0
SVO Identified Funds, Unaffiliated Bank Loans, 9. Canada ... e e
Unaffiliated Certificates of Deposit and 10.  OtherCountries ............... | oo | e
Hybrid Securities (unaffiliated) 1. TOTALS ... | O oo Of...ooo [ 0
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|..c........ 3,383,294 |........... 3,397,994 |........... 3,378,580 |........... 3,400,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries ............... | |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [
19.  TOTAL Preferred Stocks ......|..........coocoooo oo |
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated), 21, Canada ...l e
Mutual Funds, Unit Investment Trusts, Closed- 22. OtherCountries ..............o | oo |
End Funds and Exchange Traded funds 23. TOTALS ... | L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25, TOTAL Common Stocks ......[..............cooo [ [
26.  TOTALStocks ................|vcoeoin |
27.  TOTAL Bonds and Stocks ... {........... 3,383,294 |........... 3,397,994 |........... 3,378,580




ANNUAL STATEMENT FOR THE YEAR 2023 oF THE Paramount Advantage

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 12.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT . 3,383,294 | ... XXX oo 3,383,294 |............. 100.00(........ 20,901,763 |.............. 33.18|.......... 3,383,294 | .....................
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 ... 3,383,294 | ... XXX oo 3,383,294 |............. 100.00(........ 20,901,763 |.............. 33.18|.......... 3383294 |.....................
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 o e e XXX oo 190,021 ................ 030 .o
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 ... XXX 190,021................ 030 ...
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo [ e 55,000 ................ 0.09). ..o
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 ... XXX oo 55,000|................ 009
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... O O [ XXX [0 P 0.00.......... 5,096,786 |................ 8.09(.............. [0
52 NAIC2 ... e e XXX oo e e
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 .. ... ... Of. o Of. ... XXX oo Of................ 0.00].......... 5,096,786 |................ 8.09|.................. (U
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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 Over No Maturity Total Column7 asa Total From % From Column 8 Total Publicly Total Privately
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years 20 Years Date Current Year % of Line 12.7  |Column 7 Prior Year| Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... Of i Of oo L e XXX o | Of. o, 0.00(........ 26,248,754 | .............. 4166 |, Of o, 0
62 NAIC2 ... [ e L e e XXX o | L 10,507,873 |.............. 1668 ... [
6.3 NAIC3 ... e e e e e XXX o | L e e e
64 NAICA ... e e e e e XXX o | L e L e
6.5 NAICSH ... [ e e e e XXX o | L e e e
66 NAICE.........oooovviviiii L L L L L | XXX oo i L L L L [
6.7 TOTALS ... O oo O oo o i XXX oo | O oo, 0.00]........ 36,756,627 |.............. 5834 ... [ T 0
7. Hybrid Securities
74 NAICT o e e e e e XXX o | L e e e
72 NAIC2 ... [ e e e e XXX o | L e L e
73 NAIC3 . e e e e e XXX o | L e e e
74 NAICA .. e e e e e XXX o | L e e e
75 NAICS ... [ e L e e XXX o | L e L e
76 NAICE ... i o L e e XXX oo | b e L e
77 TOTALS ... i i L L L | XXX oo i L L L L [
8.  Parent, Subsidiaries and Affiliates
81 NAICT .. [ e L e e XXX o | L e L e
82 NAIC2 ... e e e e e XXX o | L e e e
83 NAIC3 ... [ e L e e XXX o | L e L e
84 NAICA ... e e e e e XXX o | L e e e
85 NAICSH ... [ e L e e XXX o | L e L e
86 NAICE.........ooooviivii i e L e e XXX oo | b e L e
87 TOTALS ..o i L Lo L | XXX oo i L L L L [
9. SVO Identified Funds
91 NAICT . XXX oo XXX XXX XXX XXX o | L e e e e [
92 NAIC2 ... XXX | XXX | XXX | XXX | XXX o | e e e e e
93 NAIC3 ... XXX oo XXX XXX XXX XXX o | e e e e e [
94 NAICA ... XXX | XXX | XXX | XXX XXX o | e e e e e
95 NAICS ... XXX oo XXX XXX XXX XXX o | L e e e e [
96 NAICE ... XXX | XXX | XXX | XXX | D S O o T T T T FTT T
9.7 TOTALS ... XXX XXX XXX XXX oo XXX oo | e e e e e L
10.  Unaffiliated Bank Loans
1010 NAICT .o L e e e e XXX o | L e e e
102 NAIC2 ..o L e e [ e XXX o | L e L e
10.3 NAICS ..o L e e e e XXX o | L e e e
104 NAICA ... L e e e e XXX o | L e L e
10.5 NAICS ..o L e e e e XXX o | L e e e
106 NAICG ..o i L i L L XXX oo i L L L L [
10.7 TOTALS ... L L L XXX oo | b e L e
11, Unaffiliated Certificates of Deposit
A NAICT o L e e e e XXX o | L e e e
M2 NAIC2 ..o L e e e e XXX o | L e L e
M3 NAICS . L e e e e XXX o | L e e e
M4 NAICA .. L e e e e XXX o | L e L e
115 NAICS .o L e e e e XXX o | L e e e
16 NAICG ... i L L L L XXX oo i L L L L [
117 TOTALS ..o L L XXX
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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 12.7 Prior Year Prior Year Traded Placed (a)

12.  Total Bonds Current Year
120 NAICT o d.o Of. oo 3383294 | .. Of o [ 3,383294|............. 100.00]...... XXX XXX o 3,383294 | ... 0
122 NAIC2 ..o (d)ee [ e L e e L e XXX o] XXX o o [
123 NAICS .o (d)ee [ e L e e L e XXX o] XXX o o [
124 NAICA ... (d)ee [ e e e e L XXX XXX o
125 NAICS .o () [ e L e (©) e L XXX XXX o
126 NAICG ... (d)ei L L L L [ (€ L XXX [ XXX o [ [
127 TOTALS oo L Of oo 3383294 | ... Of e [ (b)...... 3383294 |............. 100.00]...... XXX o] XXX o[ 3383294 ... 0
12.8 Line12.7asa%of Column7 ..................ooooo oo 0.00]........... 100.00 ..o | 0.00]. ..o L 100.00...... XXX o] XXX o] XXX o[ 100.00|................ 0.00

13.  Total Bonds Prior Year
131 NAICT .. L 11,679,398 |........ 20,784,472 .......... 4173708 .......... 4,224,338 |.......... 2,630,408 |....cooiii XXX XXX 52,492,324 |.............. 83.32|........ 47,967,758 .......... 4,524,566
132 NAIC2 ... [, 2,986,899 (.......... 6,242,814 |............ 768,206 |............. 78,732 ... 431222 (.o | XXX XXX 10,507,873 |.............. 16.68|.......... 9,027,952 .......... 1,479,921
133 NAICS .. L e e e e e XXX | XXX o e e e
134 NAICA ... L e e e e e XXX | XXX o e e e
135 NAICS ..o L [ e L e e XXX XXX...... (C) e [ e
136 NAICG ... i L L e L e XXX | XXX...... (€ L e [
13.7 TOTALS ... 14,666,297 | ........ 36,027,286 | .......... 4941914 |.......... 4,303,070 .......... 3,061,630 ... [ XXX | XXX ... (b)..... 63,000,197 | ............. 100.00]........ 56,995,710 .......... 6,004,487
13.8 Line13.7asa%of Col.9 ................ooooo |, 2328|............ 5719 T84 ... 6.83]................ 486, | XXX oo XXX o[ 100.00]...... XXX oo [ 9047 ... 9.53

‘g 14.  Total Publicly Traded Bonds
~ 1440 NAICT . L Of oo 3383294 | ... O o [ 3383294 |............. 100.00]........ 47,967,758 |.............. 76.14) ... 3,383,294 ...... XXX......

142 NAIC2 ... L e L e e e e e 9,027,952 .............. 1433 XXX ...
143 NAICS ..o L e L e e e e e e e e XXX ...
144 NAICA ... L e L e e L e e e e e XXX......
145 NAICS ... L e L e e L e e e e e XXX......
146 NAICG ... e L e e e L e e e XXX ...
147 TOTALS ..o L Of. oo 3383294 | ... Of o [ 3,383,294 ............. 100.00]........ 56,995,710 |.............. 9047|.......... 3,383,294 ... XXX ...
148 Line14.7asa%of Col.7 ........oooooviii i 0.00]............ 100.00 [ ..o | 0.00]. oo [ 100.00...... XXX o] XXX o] XXX o[ 100.00]...... XXX......
14.9 Line 14.7 as a % of Line 12.7, Col. 7, Section 12 ... | ................ 000]............ 100.00 .o | 000 oo L | 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......

15.  Total Privately Placed Bonds
150 NAICT ..o L Of oo L L e Of. o, 0.00f.......... 4524566 |................ 718(...... XXX 0
152 NAIC2 ..o L e L e e e e e 1,479,921 (. ............... 235(...... XXX [
153 NAIC ..o L [ e L e e L e L e XXX [
154 NAICA ... L [ e L e e e e e e XXX [
155 NAICS ... L L e L e e e e e e XXX [
156 NAICG ... L L L i L e L L L L XXX o [
15.7 TOTALS ... e Of oo L L e Of. o, 0.00f.......... 6,004,487 |................ 9.53]...... XXX o 0
15.8 Line15.7asa%of Col. 7 ........cooooviiviinni i 100.00 | ..o | L [ 100.00...... XXX XXX XXX XXX o[ 100.00
15.9 Line 15.7 asa % of Line 12.7, Col. 7, Section 12 ... |....oooviiiiivi |, 000 .o L L [ [ 0.00]...... XXX [ XXX [ XXX [ XXX o [ 0.00

0 freely tradable under SEC Rule 144 or quallfed for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes §.............. 0 current year, $............... 0 prior year of bonds with 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;NAIC 2§............... 0; NAIC 3§............... 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 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

Distribution by Type

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 12.09

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.01
1.02
1.03
1.04
1.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

...... 792,686 ....

20,901,763

All Other Governments

2.01
2.02
2.03
2.04
2.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

TOTALS ...

U.S. States, Territories and Possessions, Guaranteed

3.01
3.02
3.03

3.04 Other Loan-Backed and Structured Securities

3.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

TOTALS ...,

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

4.01
4.02
4.03

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

4.05

TOTALS ...

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.01
5.02
5.03
5.04
5.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

TOTALS ...

1,253,237
3,313,118
............. 530,431

Industrial and Miscellaneous

6.01
6.02
6.03
6.04
6.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

TOTALS ...

3,990,580
6,693,232

... 25293893 ....
AAAAAA 778922 ....

36,756,627

Hybrid Securities

7.01
7.02
7.03
7.04
7.05

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

TOTALS ...

Parent, Subsidiaries and Affiliates

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations .....................
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

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

Affiliated Bank Loans - Issued
Affiliated Bank Loans - Acquired ........
TOTALS ...
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 1 12

1 Year Over 1 Year Over 5 Years Over 10 Years No Maturity Total Column7 as a Total From % From Column 8 Total Publicly Total Privately
Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Over 20 Years Date Current Year % of Line 12.09 Column 7 Prior Year Prior Year Traded Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO .............[....... XXX .o | XXX .o | XXX .o | XXX .o | XXX oo |

10.  Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........................
10.02 Unaffiliated Bank Loans - Acquired ...

10.03 TOTALS ...

11, Unaffiliated Certificates of Deposit
11.01 TOTALS Lo |

12.  Total Bonds Current Year
12.01 Issuer Obligations ..............ccoieiiiiiiii
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities A .
12.04 Other Loan-Backed and Structured Securities .............. [ ..o
12.05 SVO Identified Funds ... XXX ...
12.06 Affiliated Bank Loans s .
12.07 Unaffiliated Bank Loans ... [
12.08 Unaffiliated Certificates of Deposit ..................coocoi [,

1209 TOTALS . ..o
12.10 Lines 12.09 as a % Col. 7

03383294 ... O O . 00....... XXX oo [ XXX ... . . 3,383,294 ..
AAAAAAA XXX oo [ XXX | ... 100.00

13.  Total Bonds Prior Year
13.01 Issuer Obligations ... [ 8844931 .......... 30,058,154 | ........... 3343913 ........... 2,032496 |........... 1,830,534 |....... XXX oo | XXX oo | XXX oo | 46,110,028
13.02 Residential Mortgage-Backed Securities ................... [ ... 163,749 ............. 719748 | ... 1,020,687 |........... 1,815631|........... 1,163425|....... XXX .o | XXX oo | XXX oo | 4,883,240
13.03 Commercial Mortgage-Backed Securities ......... .. 2,816,832 ... ..o 1397612 ... 249883 XXX XXX e XXX ... Lo 4521011 ...
13.04 Other Loan-Backed and Structured Securities O .. 2840,785|........... 3,851,772 .... 520,630 |............ . 67671 ... XXX ... s ... 7485918 ...
13.05 SVO Identified Funds ........................... . o e v XXX XXX o [
13.06 Affiliated Bank Loans ................cooovoiiiii i [ e e e e XXX e XXX XXX o [
13.07 Unaffiliated Bank Loans ..o oo [ e e e e XXX e XXX XXX ...
13.08 Unaffiliated Certificates of Deposit .

AAAAAAAAAA 43,921,858 | ........... 2,188,171
AAAAAAAAAAA 4883239 ...
..o 42711128 | .. .... 249,883
... 3919485 .. . 3,566,433

60IS

1309 TOTALS ... [ 14,666,207 | L 36,027,286 (.. 4941914 0 4303,070 (... 3,061,630 | L XXX XXX ...
13.10 Line13.09asa%ofCol.9 ... 2828 5719 ... T84 6.83]................. 486 ... XXX | XXX ...

14, Total Publicly Traded Bonds
14.01 Issuer Obligations ..o [ O 03383204 | e e XXX ...
14.02 Residential Mortgage-Backed Securities e . T
14.03 Commercial Mortgage-Backed Securities .................. [ ..o Of i
14.04 Other Loan-Backed and Structured Securities .............. [ ..o [
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated BankLoans ... [ [
14.08 Unaffiliated Certificates of Deposit ..............coooovvo [ oo [

AAAAAAAAAA 43,921,858
... 4883239 ...
........... 4,271,128
....... XXX o . 3,919,485

14.00 TOTALS ... [ Of........... 3,383,294
14.10 Line 14.09 as a % of Col. 7 . ... 100.00(....
14.11 Line 14.09 as a % of Line 12.09, Col. 7, Section 12 ......... [................. 000|.............. 100.00

15.  Total Privately Placed Bonds
15.01 Issuer Obligations ..............cccooiiiiiiiiin,
15.02 Residential Mortgage-Backed Securities R P . . T
15.03 Commercial Mortgage-Backed Securities .. . 2498831 ....
15.04 Other Loan-Backed and Structured Securities .............. | ..o e e e XXX 3,566,433
15.05 SVO Identified Funds ... [ XXX [ XXX [ XXX XXX e XXX e
15.06 Affiliated Bank Loans . .
15.07 Unaffiliated Bank Loans ..o i [ o e e [ XXX
15.08 Unaffiliated Certificates of Deposit ................ccooocoi | oo Lo e e e XXX e e

15.09 TOTALS ....ooiiiiin,
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7, Section 12 .........
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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 prior year ... e L
2. Cost of short-term investments acquired ....................oooo i 1,797,517 | ........... 1797517 [ e
3. Accrual of diSCount ..o 10,246 ............... 10,246 | oo |
4. Unrealized valuation increase/(decrease) ...............cooooeiiiiiiiiiiniiii L [ e e
5. TOTAL gain (10sS) on diSPOSals ...........ooooiiiiiii e (8,464)|............... (8,464) | ..o
6. Deduct consideration received on disposals ..o 1,799,262 ........... 1,799,262 (..o e
7. Deduct amortization of premium ... A7 BT e
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 .........................cooo s NONE
SI11 Schedule DB Part B Verification ..........................ccoooont 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 ..............cccoviiiiiiiiiii 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 .....................ooooo [ 1,488583 (... 1,488,583 |.......................
2. Costof cash equivalents acquired ....................coocoiii 192,889,965 ... | 192,889,965|.....................0.
3. Accrual of discount ... L e e
4. Unrealized valuation increase/(decrease) ..............ooooiiiiiiiiiiiini | | e
5. TOTAL gain (10sS) On diSPoSals .............cooouiiiiiiiiiiiiiiii [ L
6.  Deduct consideration received on disposals .....................ocoocoeiin 139,435,360 | ..o | 139,435,360 | ............ccoeiiit
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-

TH8-0) 54943189 (. ... 54943189 (...........c
11, Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Line 10 minus 11) .......................... ... 54943189 ... 54,943,189 |......................

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

SI15
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EO01

E02

E03

E04

EO05

E06

EO07

E08

Schedule A - Part 1 Real Estate Owned ....................cccviunnt. NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiiin... NONE
Schedule A - Part 3 Real Estate Disposed .................ccoiiiiin... NONE
Schedule B Part 1 - Mortgage Loans Owned ....................ccovt.n. NONE
Schedule B Part 2 - Mortgage Loans Acquired . ......................o.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

EO1-E08
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Showing Other

SCHEDULE BA - PART 3

Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total
Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase/ |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income
Surplus Debentures - Unaffiliated
575767AT5 ... MASSACHUSETTS MUTUAL LIFE
INSURANCECO ................... 11/30/2022 | 05/01/2023 W) B5TB4 B8 793 L BB BB 1,381
2799999 Subtotal - Surplus Debentures - Unaffiliated e @) @) e e BB TBA BB 793 e BB BB 1,381
6099999 Subtotal - Unaffiliated ...................... @) e @) BB TBA ) L B5793 e BB BB 1,381
6299999 TOAIS .. .. ...\ e e s TR ] R Y | T N A T e e 1,381
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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 Amount Received Contractual
CUSIP G Bond  |Administrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Effective | When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Rate of | Paid Accrued Year Acquired Date
U.S. Governments - Issuer Obligations
91282CGN5 .. | UNITED STATES TREASURY ........coovvevvn oo o oo Lo TA L 3,378,580 | ...... 99.9410 | ....... 3,397,994 | ....... 3,400,000 | ....... 3383294 ... o 4,714 08/30/2023| 02/28/2025
0019999999 Subtotal - U.S. Governments - Issuer OblIGatioNs . . .................c..oioeiieiiiiiiiiiiiaieae | e 3,378580 | ... XXX ... |....... 3,397,994 | ....... 3,400,000 | ....... 3,383,204 | ... | 4714 ... CXXX O [LXXX
0109999999 Subtotal - U.S. GOVEMNMENES . ...\ttt U PN 3,378,580 ... XXX ... [....... 3,397,99% | ....... 3,400,000 | ....... 3383294 ... o 4714 (... XXX [0 XXX
2419999999 Subtotals - Issuer Obligations . o 3,378,580 ... XXX ... [....... 3,397,994 | ....... 3,400,000 | ....... 3,383,204 | ... e 4714 ... CXXX[LXXX.
2509999999 TOtAI BONAS . . .. ..ottt et 3,378580 | ... XXX ... |....... 3,397,994 | ....... 3,400,000 | ....... 3,383,204 | ... | 4,714 CXXX O [LXXX
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 3,383,294 1B 1C D 1E 1F 16
1B 2A 28 2C
1C 3A 3B 3C
1D 4A 4B 4C
1E BA BB 5C
1F 6
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E11 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11-E12
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
91282CGN5 ...| UNITED STATES TREASURY ... ..o . 08/30/2023 . [UnKnowN ... XXX oo 3,378,580 |........... 3,400,000 ................
0109999999 Subtotal - Bonds - U.S. GOVEIMMENES ... .. . e 3,378,580 ........... 3,400,000 (......................
Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
30316AAC7 ... | FRESB 2020-SB77 ASH-CMBS ... . ... . 05/03/2023 . [UnKnown ... XXX oo 57,623 |.............. 63,627 ... 5
3132CW3UB .. [ FHSBO8T1 -RMBS ... ... . 03/24/2023 . [UNKNOWN ... XXX, 76,302|.............. 76,493 ... 136
3132FCGU3 .. |FHZ40211-RMBS . ... o . 01/09/2023 . [UnKnOWN ... XXX oo 149944 (.. ......... 153,396 |.................. 187
3137BVZ82 ... [FHMS K-063 A2-CMBS ... ... . 05/22/2023 . [UnNKNOWN ... XXX oo 213441\ ............. 220,000 .................. 503
3140XKQCT7 .. [FNFS4050 - RMBS ............cooooiiiiiiii e . 03/24/2023 . [UNKNOWN ... XXX oo 43,039 |.............. 43161 ... 77
0909999999 Subtotal - Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions ...............[............. 540,349 ............. 556,677 |.................. 908
Bonds - Industrial and Miscellaneous (Unaffiliated)
08163TACS6 ... | BMARK 2023-V2 A3-CMBS ........ooooiiiiei e L . 05/19/2023 . [UNKNOWN ... XXX 306,738 ............. 300,000 (................ 1,162
12635QBG4 ...| COMM 2015-CCRE27 A4-CMBS ... . 05/15/2023 . [Unknown ... XXX oo 260,953 |............. 274,000 .................. 440
126650BQ2 ... [ CVSPAS 2007 CTF-CMBS ... . 07/25/2023 . [UnKnOWN ... XXX oo 182,186 |............. 175972 .................. 577
17324DAUS ... | CGCMT 2015-P1 A5 -CMBS ........oooviiiiiiiieieeieeee e | e . 06/15/2023 . [UNKNOWN ... XXX 190,938|............. 200,000 (...........c.o 392
23312VAE6 ... |DBJPM2016-C3A4-CMBS ... . 02/02/2023 . [UNKNOWN ... XXX oo 120,485(............. 128,000 (................... 47
36198EAE5 ... | GSMS 2013-GC13A5-CMBS ........ooiiiiiieeieeee e . 05/05/2023 . [UNKNOWN ... XXX 134,082|............. 122512 .. 111
74333DAA2 ... |PROG 2021-SFR2 A-CMBS ... ..o . 05/04/2023 . [UnKnown ... XXX oo 145553 |............. 161,068 |................... 48
94989KAVS ... [WFCM 2015-C29 A4-CMBS ... . ..o . 03/27/2023 . [UnKnOWN ... XXX oo 49070|.............. 51,000|.................. 144
T 1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .......... ... 1,390,003 ........... 1,412,552 ................ 2,922
had 2509999997 SUBLOtAl - BONAS = PAM 3 ... | 5,308,932|........... 5,369,229 |................ 3,831
2509999998 Summary item from Part 5 fOr BONAS ........... o L 55,015,752 |......... 56,739,166 |............. 297,935
2509999999 SUDBLOtAl - BONGS ... ... 60,324,684 |......... 62,108,395 ............. 301,766
5989999998 Summary ltem from Part 5 for CommON SIOCKS .............. i 40,2651 ....... XXX oo
5989999999 Subtotal - COMMON STOCKS .. ... ... e e e | 40,265|....... XXX o[
5999999999 Subtotal - Preferred and COMMON STOCKS .. ... ... ..o e | 40,265|....... XXX o[
6009999999 TOHAIS .. ...\ 60,364,950 | ....... XXX oo 301,766
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 11 12 13 14 15
o 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's| 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.C.V. 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.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
36179RGBI | G2 MA2894 - RMBS ... |05/02/2023| Paydown o XXX 28899 27778 297 28995 1899 1899 30895 (1,995) 06/20/2045
36179RZV4 | G2 MA3456 - RMBS ... ... |05/02/2023| Paydown ... o XXX ... 65209 ....... 62,656 |....... 64,643 |....... 64384 ............|.......3846|.............|.........3846 . ... | 88220 (3,020) 02/20/2046
36179VVZ0 | G2 MA6932 -RMBS ... ... |05/02/2023| Paydown ... c XXX 113,229 118,592 L 124281 | 123994 | TOTT [ TOTT 0T (17,842) 10/20/2050
36179WNE4| G2 MA7589 - RMBS ... ... |05/02/2023| Paydown ... co XXX 70387 | T2 69,650 | ... 69746 2250 2250 e T995 (1,608) 09/20/2051
3617QNX79 | G2 BY6102 - RMBS ... ... |05/02/2023| Paydown ... s XXX 53671 ... 58,199 |....... 60,554 |....... 60433 ........... | 2136 2136 82569 (8,898) 11/20/2050
3617WGYW] G2 CG3425-RMBS ... ... |05/02/2023| Paydown ... o XXX B39 T3 73346 73267 | 388388 [ TABS (10,835) 09/20/2051
36182UZ83 | GN AJ0767 - RMBS .. ... |05/02/2023| Paydown ... c XXX 161194 166,754 | 174909 | 73BT 3885 388 [ TT3T2 (16,178) 08/15/2045
3620AMTH5 | GN 734152 - RMBS ... |05/02/2023| Paydown coo XXX 72594 72560 (... 77,004 | 76,045 2320 2320 78366 (5,772) 01/15/2041
3622AAAE4 | GN 784605 - RMBS ... |05/02/2023| Paydown co XXX 48134 4T 843 49705 | 492 T3 9T 50385 (2,251) 01/15/2042
3622AAXL3 | G2 785283 - RMBS ..... ... |05/03/2023| Paydown ... o XXX B1367 | BT 244 TABET | TRAOT | 2422 2422 13829 (12,461) 01/20/2051
83162CN33 | SBAP 2022-25A-ABS ...... ... |04/06/2023| Paydown ... s XXX oo |, 134458 ... 156,084 |...... 156,084 |...... 156,084 |............. .o (BB) | [ BB) [ [ 186,028 (21,570) 01/02/2047
83162CQ48 | SBAP 2022-25HH - ABS . . |05/03/2023| Paydown ... o XXX 916 117,000 | L 117,000 | 117,000 | e e e 7000 | (5,084) 08/01/2047
83162CUV3 | SBAP 1220-F A-ABS ....... 10/02/2023| Various .. s XXX .o |...... 55557 ....... 61609 |....... 63688 |....... 63306 |............. ..o 190|190 [ 83496 (7,939) 06/01/2032
83162CVB6 | SBAP 2012-20J A - ABS .. ... [10/02/2023| Various .. co XXX 8424300 93189 ... 93750 | ... 93830 [ (B [ (B [ [ 93548 (9,305) 10/01/2032
83162CVU4 | SBAP 2013-201A-ABS ........ ... |05/03/2023| Paydown ... co XXX 169,320 ... 173,837 | .. 18577 | 181407 | 989 989 [ 182376 | (13,057) 09/01/2033
83162CYU1 | SBAP 2017-20HH-ABS ...... ... |05/03/2023| Paydown ... s XXX ..., 154,886 ...... 168,351 |...... 182,871 |...... 181259 | ... | 2B B3 BB (26,625) 08/01/2037
912810SD1 | UNITED STATES TREASURY .. ... |05/01/2023| Unknown ... s XXX 139,059 ..., 163,000 |...... 176,608 |...... 175460 | ............. [ (M) (M) T34 (36,289) 08/15/2048
912810SL3 | UNITED STATES TREASURY ................. .. {05/01/2023| Unknown ... co XXX 15183 22,000 (... 250833 25353 e B B 25319 (10,135) 02/15/2050
912810SQ2 | UNITED STATES TREASURY ................. .. |05/01/2023| Unknown ... s XXX .o |.....108,082(...... 166,000 |...... 137,799 |...... 139,970 | ............. ... 405|405 [ 140376 (32,294) 08/15/2040
912810SR0 | UNITED STATES TREASURY ................. .. |05/01/2023| Unknown ... s XXX 269,799 ... 411,000 |...... 400,676 |...... 401,778 | . ... | 160 160 ... (132,139) 05/15/2040
912810SW9 | UNITED STATES TREASURY ................. .. [05/01/2023| Unknown ... s XXX |0 343202 ..., 466,000 |...... 443,661 |...... 445196 |............. | BB . (102,308) 02/15/2041
912810TDO0 | UNITED STATES TREASURY ................. .. {05/01/2023| Unknown ... s XXX ... 28280 ....... 39,000 ....... 30,300 ....... 30,356 | .........ocoo | B B9 304 (2,135) 02/15/2052
912810TJ7 .| UNITED STATES TREASURY ................. .. |05/01/2023| Unknown ... s XXX | 272,546 ... 319,000 |...... 262,680 |...... 262,841 | ... | B39 B39 .. 9,365 08/15/2052
912810TK4 | UNITED STATES TREASURY ................. .. |05/01/2023| Unknown s XXX |, 245853 ...... 266,000 |...... 241,144 | ... 241210 | ..o 283 283 4,359 08/15/2042
9128284X5 | UNITED STATES TREASURY ................. .. |08/31/2023| Maturity @ 100.00 ....... .o XXX... |...3400,000f.....3,400,000.....3,396,260 |.....3,397,498 | ............. [....... 2502 (. ...........|.........25802). ... [0 3,400,000 (L 08/31/2023
912828YL8 | UNITED STATES TREASURY ................. .. 03/06/2023| Unknown ................ XXX o]0 150,229 .. ... 154,094 | ... 149,787 |...... 148,838 ......(3,863)|......... 568 |............ ..o  (B296) .. | . 4,687 10/15/2024
912828237 | UNITED STATES TREASURY ................. .. 105/01/2023| Unknown ................ XXX oL 76594 ... 83,029....... 75243 |....... 73947 |.....(11,026)|......... 426 .............[......(10,600)|........... |....... 63347 | ... .. 13,247 01/15/2030
912828278 | UNITED STATES TREASURY ................. .. 101/09/2023| Unknown ................ XXX .|, 154783 ...... 170,000 |...... 153,066 |...... 154,025|............. | ... B8 BB 154083 700 01/31/2027
912828ZF0 | UNITED STATES TREASURY ................. . |09/27/2023| CITADEL SECURITIES
LLC oo . XXX...|... 3688556]..... 3,966,000 | ..... 3,802,330 ..... 3843341 ... 023300 [ 23300 3,866,641 03/31/2025
91282CAB7 | UNITED STATES TREASURY ................. . |09/27/2023| CITADEL SECURITIES
LLC .o XXX . 1,949,808 ..... 2,126,000 | ..... 1,905,344 | ..... 1924872 (... | 43363 43363 1,968,235 07/31/2025
91282CCS8 | UNITED STATES TREASURY ... |05/01/2023| Unknown . s XXX 478423 |...... 573,000]...... 538,221(...... 541020 ............ [ 049 049 542,068 | ... 08/15/2031
91282CCT6 | UNITED STATES TREASURY .. ... |04/27/2023| Unknown ... o XXX 2314799 L 2,464,000 (..... 2442814 |..... 2451676 | ..o [ 310310 2,452,986 | ... 08/15/2024
91282CDY4 | UNITED STATES TREASURY .. ... |05/01/2023| Unknown ... o XXX 119698 | ...... 137,000 ...... 118,275 ...... M8T14 | BT BTO 119,284 | ... 02/15/2032
91282CFF3 | UNITED STATES TREASURY .. ... |05/01/2023| Unknown ... o XXX 317,048 ...... 339,000...... 314,385(...... 34554 o804 B0 315159 | ... 08/15/2032
91282CFH9 | UNITED STATES TREASURY .. ... |05/01/2023| Unknown . o XXX 920,711 ...... 947,000 ]...... 906,797 | ...... 907,930 ... oo 1400 L 1400 909,330 ... 08/31/2027
91282CFK2 | UNITED STATES TREASURY . |09r27/2023| GoLDmAN XXX .|, 3679621 ... .. 3,787,000 |..... 3,717,589 | ..... 3719298 ... | 512 B2 3,734,411 09/15/2025
0109999999 Subtotal - Bonds - U.S. GOVEMMENES ... ..o ..20,120,929 | ... 21,538,052 | ... 20,832,102 ... 20,901,763 . 21,007,759 . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
13063A5E0 | CALIFORNIAST ... ... |05/02/2023| Unknown o XXX 50,087 |....... 40,000]....... 60,219 56,903 | ... [ @30) [ @30) 56,474 04/01/2034
20772KQM4 | CONNECTICUT ST .. ... |05/02/2023| Unknown ... XXX 29223 |....... 30,000 (....... 30,000 ....... 30,000 ......ocooe o [ e 30,000 ... 06/15/2029
917542QV7 [UTAHST ... . |09/29/2023| Various ..................|... XXX .o | 101,151 ...... 102,769 | ...... 103,181 ...... 103 M8 (19 (19 102,925 07/01/2025
0509999999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ............................[..... 180,462 ...... 172,769 | ...... 193,401 ...... 190,021 ... (822) e (822) 189,399 . XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed)
594712WY3 | MICHIGAN STUNIVREVS .................... . |05/02/2023| Unknown ................|... XXX .o | 44076 (....... 55000 (....... 55000....... 55000 ............ | 55000 ............. ... (10,924) | ...... (10,924) | ....... 1,540 | 08/15/2122
0709999999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) .....|...... 44076 ....... 55,000]....... 55,000]....... 55000 . ... e e e e 55000 ............. ..., (10,924) | ...... (10,924) | ....... 1,540. XXX.
Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of Gove
167560PL9 | CHICAGO ILL MET WTR RECLAMATION DIST
GTR ... 05/02/2023| Unknown ................|... XXX .o | 76,015 ....... 70,000 (....... 82505|....... 80,372 .o [ (B e (B 80220 ... | (4,205) | ....... (4,205) 12/01/2038
302987AA0 | FRESB 2020-SB70 A5H - CMBS 09/27/2023| Various ..................|... XXX... |..... 102,851 ...... 111,260 | ...... 111791 ... 11282 [ MTAT e AT 122999 ... | (20,148) | ...... (20,148) | ... 10/25/2039
30309LAG3 | FRESB 2019-SB61 A5H - CMBS 09/27/2023| Various ..................[... XXX... |..... 141235|...... 144220 ...... 145192 ...... 144219 oo TS TS 162,135 ..o | (20,900) | ...... (20,900) | ....... 3,471 | 02/25/2039
30312BAA3 | FRESB 2019-SB66 A5H - CMBS 09/27/2023| Various ..................|... XXX ... |..... 106,184 | ...... 111,303 ...... 111,951 ... 31 12875 12875 124185 ............. |..... (18,001) | ...... (18,001) |....... 2,055 | 06/25/2039
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30316AACT | FRESB 2020-SB77 ASH-CMBS ............... ... |08/01/2023| Paydown Lo XXX 63842 (... | 8272 8272 127,737 (12,225) 06/25/2040
31288QEM8 | FH 841040 - RMBS oo | ... |09/27/2023| Various .. o XXX CANTAS | 12276 12276 204,021 (7,752) 07/01/2043
31288QF21 | FH 841085 - RMBS ... |09/27/2023 Various .. Lo XXX 87089 [ 412 A2 91,580 (4,473) 09/01/2047
31288QF62 | FH 841089 - RMBS ... |09/28/2023 Various .. Lo XXX 086220 .. [ 8216 [ B216 92,436 (4,701) 06/01/2047
31288QF70 | FH 841090 - RMBS ... |09/27/2023| Various .. Lo XXX C233895 . [ 9439 9439 243,333 (11,443) 10/01/2046
312944Y54 | FH A96132 - RMBS ... |05/02/2023| Paydown ... o XXX L TABS6 | 3083 3083 77,639 (7,860) 01/01/2041
3131XHQH2 | FH ZL.2256 - RMBS .. ... |05/02/2023| Unknown ... Lo XXX LBLTAS | 2385 2385 64,129 70,425 10/01/2041
31329N3E6 | FH ZA5297 - RMBS .. ... |05/02/2023| Paydown ... Lo XXX 58488 [ B B 58,638 (6,487) 03/01/2048
3132A84T3 | FH ZS8034 - RMBS ... |09/27/2023| Various .................. Lo XXX 118849 (... | 3803 3803 122,652 (14,348) 06/01/2033
3132CW3U6| FH SB0811-RMBS ... ... |05/02/2023| Paydown ................ Lo XXX \ S 3802 . e e 1804 1804 77,905 (1,054) 12/01/2037
3132CWLH5| FH SB0328-RMBS ... .. | ... |05/02/2023| Paydown ................ Lo XXX 43618 ... [ 3BT 33T 44,955 (4,176) 06/01/2034
3132DVL52 | FH SD7548-RMBS ....... ... |... |05/02/2023| Paydown ................ Lo XXX 58,665 [ .......oooe |eee 910 910 59,575 (3,457) 11/01/2051
3132DVLY9 | FH SD7543-RMBS ....... ... | ... |05/02/2023| Paydown ................ Lo XXX v 82,0420 A AT 52,533 (2,724) 08/01/2051
3132FCGU3 | FH 240211 -RMBS ....... ooo.| ... |05/02/2023| Paydown ................ Lo XXX ) \ , e e 5088 L 5088 L 155,032 (2,270) 08/01/2048
3132J4GA1 | FH G30892-RMBS ....... .| ... |05/02/2023| Unknown ................ Lo XXX 60,253 ... 28021 28921 89,174 244,062 04/01/2030
3132XCSG1| FH G67719-RMBS ... ... |05/02/2023| Paydown ................ Lo XXX 35013 (.o | 05 05 36,118 (4,634) 01/01/2049
3133ATTT8 | FH QC8662 - RMBS ... ... |05/02/2023| Paydown ................ Lo XXX 47454 | oo 998 998 48,452 (7,554) 10/01/2051
3133KJC34 | FH RA2790 - RMBS ... ... |... |05/02/2023| Paydown ................ Lo XXX 36,426 (... | B3B3 37,256 (6,528) 06/01/2050
3133KKAG4 | FH RA3607 -RMBS ....... ...|... |05/02/2023| Paydown ................ Lo XXX , , , e 49853 | L BB BB 50,200 (8,324) 09/01/2050
T 3137BVZ82 | FHMS K-063 A2-CMBS ..... ....|... |09/27/2023| Bank of NYC ............ Lo XXX e e e BBB e BB 214,009 | .. (6,109) 01/25/2027
I |3137F15D6 | FHR 4690 VK - CMO/RMBS . .oo.| ... |06/29/2023| Paydown ................ Lo XXX 9777 oo | 28732 | 28732 124509 (... | (493) 09/15/2028
sy | 3138AJK50 [FNAI4815-RMBS ............................ ... |05/02/2023| Paydown ................ Lo XXX 29,025 (... e 4884886 33,7111 .. (7,119) 06/01/2041
3138EKSNG | FN AL3224 - RMBS .. ovveeo| ... |09/28/2023| Various .. cofes XXX 109122 oo | T8I T8I 117,013 (9,184) 03/01/2043
3138EPZE7 | FN AL7040 - RMBS .. ... |09/28/2023 Various .. cofes XXX 209138 (..o [ 12750 e 12750 [ 221,887 (9,283) 10/01/2043
3138WE6B0| FN AS5365 - RMBS ... ... | ... |05/02/2023| Paydown ................ Lo XXX 28322 (.o 979 9T 29,301 (2,992) 07/01/2045
3140F7P60 | FN BD0444 -RMBS ....... ... |... |05/02/2023| Paydown ................ Lo XXX 32354 . e 0 90 32,444 (2,850) 06/01/2046
3140J5XX2 | FN BM1593 - RMBS ... ... |05/02/2023| Paydown ................ Lo XXX 52044 (... 0350 380 52,395 (3,863) 11/01/2035
3140J7UL7 | FN BM3286 - RMBS . ... ... |05/02/2023| Paydown ................ Lo XXX 43768 | ... [ 29 289 46,187 (4,099) 11/01/2047
3140J8HX4 | FN BM3845- RMBS ... ... |09/28/2023| Various .. Lo XXX 108411 oo | T8I T8 115,899 .. (199) 09/01/2037
3140J9X30 | FN BM5197 - RMBS ... ... |05/02/2023| Paydown . o XXX 44662 ... | 12881288 45,930 (2,952) 07/01/2046
3140JA5B0 | FN BM6241-RMBS ... ... |09/27/2023 Various .. Lo XXX 14976 ..o | 12668 [ 12668 | 127,644 (11,435) 02/01/2044
3140JAXM5 | FN BM6083 - RMBS ... ... |09/28/2023 Various .. Lo XXX 151,313 [ o | 1830 1830 164,614 (9,799) 09/01/2045
3140JBCH7 | FN BM6371 - RMBS ... ...| ... |09/28/2023| Various .. cofes XXX 105,190 [ .o | BTN e BTN 96,479 (6,582) 04/01/2047
3140KQU33 | FN BQ5101 - RMBS .. T ... |05/02/2023| Paydown ................ o XXX 20,792 .o e 288 288 28,050 (4,688) 10/01/2050
3140KUNZ1 | FN BQ8507-RMBS ...............cceinns ... |05/02/2023| Paydown ................ Lo XXX 27,965 (..o | TAT e TAT 28,712 (5,169) 12/01/2050
3140QDFM1| FN CA5571-RMBS ... ... | ... |05/02/2023| Paydown ................ Lo XXX 66,776 [ ..........ooo | 5329 8329 72,105 (11,235) 04/01/2050
3140QET51 | FN CA6871-RMBS ....... ... | ... |05/02/2023| Paydown ................ Lo XXX 44799 . B9 B9 45,318 (5,187) 08/01/2035
3140QFKQ1| FN CA7502-RMBS ....... .| ... |09/27/2023| Various .................. o XXX 90,002 (... e 1805 L 1805 91,897 (12,644) 10/01/2035
3140QKW95( FN CB0671 - RMBS ... ... |... |05/02/2023| Paydown ................ Lo XXX 61126 (... | 4RO 450 61,576 (3,380) 06/01/2051
3140X4MQ6| FN FM1266 - RMBS ..............ccovvviennnn ... |05/02/2023| Paydown ................ Lo XXX 55106 | .......ocooo | e BA0T L B0 60,506 (8,512) 07/01/2049
3140X52J1 | FN FM2576 - RMBS ... |09/27/2023| Various .................. Lo XXX 230817 (.o [ 12,030 o e 12030 [ 242,847 (26,344) 03/01/2035
3140X5XX6 | FN FM2493 - RMBS ... |05/02/2023| Paydown o XXX 52475 (..o ABT3 48T 57,348 (8,471) 10/01/2049
3140X8HU4 | FN FM4742 - RMBS .. ... |09/27/2023 Various ... .. o XXX 116,159 oo | 3407 [ 3407 119,566 (14,522) 03/01/2035
3140XCRV2 | FN FM8599 - RMBS .. ... |05/02/2023| Paydown ... Lo XXX 34| B8B B8 38,801 (2,969) 01/01/2035
3140XCZD3 | FN FM8839 - RMBS .. ... |05/02/2023| Paydown ... Lo XXX 46182 ..o [ BB 46,264 (8,260) 09/01/2051
3140XGEK1 | FN FS1037 - RMBS .. ... |05/02/2023| Paydown ... Lo XXX 54418 | ..o B9 B9 54,457 (5,534) 01/01/2052
3140XGXU8 | FN FS1590 - RMBS .. ... |05/02/2023| Paydown ... o XXX ; , s 49265 889 e 889 [ 50,133 1,999 04/01/2052
3140XKQC7 | FN FS4050 - RMBS .. ... |05/02/2023| Paydown ... Lo XXX \ , \ e e BB BB 43,620 (586) 03/01/2038
31418D2P6 | FN MA4381 - RMBS . |05/02/2023| Paydown . XXX .. 28016 (... | 488 488 28,505 (4,048) 07/01/2051
462590MX5 | IOWA STUDENT LN LIQUIDITY CORP
STUDENTL ..o ... |09/27/2023| Raymond James Financial [ ... XXX ... 95000 ..o [ e e 95,000 (2,713) 12/01/2024
54627RAL4 | LASGOV 22AA1-ABS ................ oo ... |09/28/2023| Various .................. Lo XXX 213,000 | ...ooe e O [ O 213,000 ... (5,676) 02/01/2029
57563RSM2 | MASSACHUSETTS EDL FING AUTH .. ... |09/27/2023| PERSHING LLC . Lo XXX 115,000 oo | [ e [ 115,000 ... (3,879) 07/01/2025
57563RSP5 | MASSACHUSETTS EDL FING AUTH .. ... |... |05/02/2023| Unknown ........ . XXX ... 055,000 [ e e e 55,000 (1,282) 07/01/2027
59334PCZ8 | MIAMI-DADE CNTY FLA TRAN SYS SALES
SURTA ..o ... |05/03/2023| Unknown ................ Lo XXX , \ \ 86,524 ... | (O [ 1) [ 86,333 07/01/2032
59447TXA6 | MICHIGAN FINAUTHREV .................... ... |05/03/2023| Unknown ................ XXX 79,053 | ....... 80,000 ....... TA697 | ....... 78941 ... | BAB | BB 794851 ... 09/01/2049
6461366P1 | NEW JERSEY STTRANSNTRFDAUTH ...... ... |06/15/2023| Maturity @ 100.00 ....... XXX 130,000 ...... 130,000 ...... 130,259 ...... 130,035 | ... | BB [ BB 130,000 06/15/2023
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650035TDO | NEW YORK ST URBAN DEV CORPREV ...... ... |05/02/2023| Unknown ................ XXX 103542 ...... 100,000 ...... 116434 | ...... 112,959 (78) | oo e 2781 | (9239) | (9,239) 03/15/2039
73358W4V3 | PORTAUTHNY &NJ ... ... |07/01/2023| Unknown ........ XXX 135,000 ...... 135,000 ...... 135,000 135,000 - [ PO RUTUTURU PRD 135,000 ..o | [ - 07/01/2023
79467BCM5 | SALES TAX SECURITIZATION CORPILL ...... ... |05/03/2023| Call @ 100.00 ... e XXX 76,387 | ....... 80,000....... 72421|....... 72,406 e BB 72969 (... | 34T 3417 01/01/2040
91412HGET7 | UNIVERSITY CALIFREVS .................... ... |05/02/2023| Unknown ........ s XXX ] 46,347 ....... 50,000....... 50,000....... 50,000 e e e 50,000 (............. |......(3,653)[....... (3,653) 05/15/2025
914453AA3 | UNIVERSITY OF MIAMI ....................... ... |05/02/2023| Unknown ................ XXX 25013 ....... 29,000....... 29,000 ....... 29,000 T PO T R T TPOTaN FrTrTon 29,000 (............. |......(3,987)[....... (3,987) 04/01/2052
0909999999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMeNt .............ovviii i ... 5802,052]..... 5857579 |..... 5,642,780 | ..... 5,096,782 , 251070 ........... |..... 5888201 ............. |.....(86,149) | ...... (86,149) . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00206RGD8 [ AT&TINC ..o ... |05/01/2023| Unknown ................ XXX 169,949 ...... 169,000 (...... 167,138 ...... 169,435 ..o | (10 [ (10 [ 169,334 06/12/2024
00206RJZ6 |AT&TINC .............. ....|... |05/01/2023| Unknown ................ XXX 36,312 ....... 47,000]....... 46,854 |....... 46,867 | ... [ 3 B 46,870 ... 06/01/2041
00912XAX2 | AIR LEASE CORP ... teveieiod] ... |01/15/2023| Maturity @ 100.00 ....... XXX 155,000 ...... 155,000 (...... 156,827 | ...... 155,000 [ ..o | [ e [ 155,000 ... 01/15/2023
00914AAD4 | AIR LEASE CORP ... eveieiod] ... |01/15/2023| Maturity @ 100.00 ....... XXX 349,000 ...... 349,000 ...... 347,929(...... 348985 (... e B 1B 349,000 01/15/2023
020002BH3 | ALLSTATECORP ..o ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER XXX 125723 ...... 140,000 ...... 121,404 122521 oo | AB2 | A182 126,683 12/15/2025
023135AQ9 | AMAZON.COM INC ... |05/01/2023| Unknown XXX 77,074 |....... 76,000 ....... 96,679 95,060 [ .......ovve | e (208) o e (208) [ 94,854 12/05/2044
023135CE4 | AMAZON.COM INC . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 241263 |...... 250,000 ...... 249603 |...... 249687 ... e 104 104 249,792 04/13/2025
025816BS7 | AMERICAN EXPRESSCO ..................... ... |02/27/2023| Maturity @ 100.00 ....... XXX 170,000 ...... 170,000 ...... 177686 | ...... 170071 oo | T (T 170,000 02/27/2023
025816CY3 | AMERICAN EXPRESSCO ...............cevne ... |09/27/2023| MERRILL LYNCH PIERCE
T FENNER XXX 240527 |...... 249,000 ...... 238,993 (...... 239501 ..o [ 2810 [ 2810 [ 242,111 08/01/2025
[ 02582J0V3 .| AMXCA 2022-3A-ABS ........ ... | ... |05/04/2023| Unknown XXX 106,937 | ...... 108,000 ...... 107,998 | ...... 107,998 oo | O O 107,999 08/16/2027
N> | 02589BAA8 | AMXCA 2022-1A-ABS ....................... ... |09/28/2023| Amherst Pierpont
Securities ............... s XXX ] 186,292 ..., 196,000 (... ... 195,990 | ..., 195993 . | 2 2 195,995 03/15/2027
02665WDC2| AMERICAN HONDA FINANCE CORP .......... ... |01/10/2023| Maturity @ 100.00 ....... oo XXX...|.....150,000]...... 150,000 ...... 150,855 ...... 150,007 | .........ococ |vereeeee oo | (D e 150,000 01/10/2023
02665WDH1| AMERICAN HONDA FINANCE CORP .......... ... |03/30/2023| Unknown ................ S XXX ].....300982...... 302,000 ...... 308,342 |...... 302727 | ..........c.o | oo (BO2) [ (B02) [ 302,226 05/10/2023
026874DQ7 | AMERICAN INTERNATIONAL GROUP INC ... ... |05/01/2023| Unknown ... o XXX o] 57,783 61,000 ... ..., 60,934 ... 80,968 | | A A 60,972 06/30/2025
03522AAJ9 | ANHEUSER-BUSCH COMPANIESLLC ........ ... |05/01/2023| Unknown ................ o XXX o] 54344 ... 56,000 |....... 56,824 |....... 56,765 | . ... | @) @) 56,761 02/01/2046
036752AV5 | ELEVANCEHEALTHINC ............ccceee ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ s XXX o] 126078 ... 127,000 |...... 126,967 |...... 126959 | ... A 126,974 10/15/2025
036752AW3 | ELEVANCE HEALTHINC ...................... ... |05/01/2023| Unknown ... XXX 985 ....... 000 | ... 44723 .. 44722 9 9 44732 ... 10/15/2032
037833CD0 [APPLEINC ............oeeie, ... | ... |05/01/2023| Unknown ... o XXX 2442400000 28,000 ... 29,625 29420 e (I3 e (3 [ 29,408 08/04/2046
05369AAK7 | AVIATION CAPITAL GROUP LLC . ...|... |05/01/2023| Unknown ... o XXX o], 45523 ....... 51,000 ....... 50,512 ....... 50696 | .......ooi e BB BB 50,729 01/30/2026
05522RDF2 | BACCT 2022-2A-ABS ............. ....|... |05/04/2023| Unknown ... XXX 280 ....... 000 ... 72,988 . 72989 e T T 72,990 04/17/2028
05523UAKG | BAE SYSTEMS HOLDINGSINC ............... ... |05/01/2023| Unknown ... XXX 941 000 ..., 97,337 | ... 94837 [ (B4 (1B [ 94,683 10/07/2024
056054AA7 | BX2019-XLA-CMBS ............ ....| ... |09/27/2023| Various ..... XXX J59 ... 883 |...... , , e TR e 2574471 ... 10/15/2036
06051GJH3 | BANK OF AMERICA CORP ... ... |02/27/2023| Unknown ... oo XXX |..... 225107 |...... 233,000 ...... 233,000]...... [P 233,000 ... 10/24/2024
06051GJR1 | BANK OF AMERICA CORP ... ... |06/29/2023| Unknown ................ s XXX o] 130,227 ... 136,000 (... ... 136,000 | ..., 136,000 | i | [ e [ 136,000 04/22/2025
06051GKG3 | BANK OF AMERICACORP ... .| ... |09/28/2023| MARKETAXESS ......... XXX 127,833 ...... 130,000 ...... 130,000 ...... 130,000 [ ..o | [ e [ 130,000 02/04/2025
06368D3S1 | BANK OF MONTREAL ............coeeinnns ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER XXX 203,946 |...... 211,000]...... 210,951 ...... 210,956 ..o e 3 B 210,969 06/07/2025
06368FAA7 | BANK OF MONTREAL ..........oovvvinnes ... |02/27/2023| Unknown XXX 218,064 |...... 224,000]...... 2238121...... 223933 (..o e 1B 1B 223,949 09/15/2023
06406RAX5 | BANK OF NEW YORK MELLON CORP .......... ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 131,776 | ... 139,000 (...... 138910 ...... 138945 ..o B B 138,968 10/25/2024
06406RBCO | BANK OF NEW YORK MELLON CORP .......... ... |09/07/2023| Unknown ................ XXX 163,869 |...... 169,000 (...... 168976 | ...... 168,976 | ..o | M T 168,987 | ... 04/25/2025
064159TE6 | BANK OF NOVA SCOTIA ....| ... |02/01/2023| Maturity @ 100.00 ....... XXX 250,000 ...... 250,000 ...... 249688 ...... 249991 ..o [ 9 e 9 250,000 02/01/2023
064159VK9 | BANK OF NOVA SCOTIA ... |02/27/2023| Unknown ................ XXX 72584 |....... 73,000....... 72,883 |....... T2987 .o e BB 72,993 05/01/2023
06540DBH7 | BANK 2021-BNK36 A5-CMBS ................ ... |02/01/2023| Unknown ................ XXX 77,165(....... 91,000....... 93,725(....... 93391 [ .o e @) e @) 93,367 09/17/2064
08161CAB7 | BMARK 2018-B2 A2-CMBS ...... ....| ... |09/28/2023| Various ..... XXX 70626 ....... 757781 ....... 79,946 | ....... 76,010 .......oou [ oo 783 [ TB3 76,763 | ... 02/17/2051
08162FAB9 | BMARK 2019-B12 A2 - CMBS .. ....| ... |05/09/2023| Paydown CXXX 108,307 | ...... 115974 ...... 119,453 786 | oo | (4BB) [ (4B) [ 116,718 08/16/2052
08163TAC6 | BMARK 2023-V2A3-CMBS ................... ... |09/29/2023| CITIGROUP GLOBAL
MARKETSINC. ......... XXX 2954531 ...... 300,000 ...... 306,738 | ..o | [ (4B9) | (489) | 306,269 05/17/2055
084659AP6 | BERKSHIRE HATHAWAY ENERGY CO . ....... ... |05/01/2023| Unknown ..... XXX 135213 ...... 170,000 ...... 168,028 | ...... 168,172 ......cooove oo AT [T 168,188 07/15/2048
09256BAE7 | BLACKSTONE HOLDINGS FINANCE COLLC .. | ... |05/01/2023| Unknown ... XXX 19,852]....... 20,000 ....... 24666 (....... 24232 . .......... | @A) @) 24,188 08/15/2042
09690AAC7 | BMWLT 2021-2 A3 - ABS ... |04/26/2023| Paydown ................ XXX 11,710 ... 113,055 ...... 113,044 3,050 oo | A 113,054 12/26/2024
097023CS2 | BOEINGCO .............. ... | ... |05/01/2023| Maturity @ 100.00 ....... XXX 134,000 ...... 134,000 (...... 134,000 ...... 134,000 ..o | [ [ 134,000 05/01/2023
097023CW3 | BOEINGCO ................... .. | ... |05/01/2023| Unknown ................ XXX 448741 ... 46,000 |....... 50,578 | ....... 50516 .o e @) e @) 50,493 05/01/2050
10112RAV6 | BOSTON PROPERTIES LP ... |09/01/2023| Maturity @ 100.00 ....... XXX 131,000 ...... 131,000(...... 130,197 | ...... 130,837 ..o | 183 183 131,000 09/01/2023
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10112RBG8 | BOSTON PROPERTIESLP ................... ... |05/01/2023| Unknown Lo XXX 70,952 12/01/2027
11134LAF6 | BROADCOMCORP ......... ovveeo| ... |05/30/2023| Unknown ... o XXX . 172,903 01/15/2024
11135FAL5 | BROADCOMINC .... evveeiioie| ... |05/01/2023] Unknown ... Lo XXX . 69,922 09/15/2028
125523CB4 | CIGNAGROUP ................ veveeero | ... |05/01/2023| Unknown . XXX ... 82,965 03/01/2027
12591UAF0 | COMM 2014-UBS2 A5 - CMBS . 109/27/2023| CITIGROUP GLOBAL
MARKETSINC. ......... XXX 2201441 ...... 222,000]...... 2324411...... 227,674 03/12/2047
12593GAF9 | COMM 2015-PC1A5-CMBS .................. ... |09/28/2023| NATIONAL FINL SVCS
CORP,NEWY .......... XXX 170,018 ...... 178,000 ...... 177,555 ...... 177,602 (..o | 5 i [ 5 i o 77677 | o | (7,659)|....... (7,659)|....... 5,228 | 07/12/2050
12625KAE5 | COMM 2013-CCRE8 A5-CMBS ............... ... |05/12/2023| Paydown ................ XXX 107,183 | ...... 107,183 ...... 112337 ...... 108431 oo | (1.247) .o | (1.247) .o | 107,183 oo | [ 794 | 06/12/2046
12635QBF6 | COMM 2015-CCRE27 A3-CMBS .............. ... |09/28/2023| SG AMERICAS
SECURITIES, LLC ....... XXX 125387 ...... 131,846 |...... 128616 |...... 128972 ... o B3 BB 129,803 10/13/2048
12635QBG4 | COMM 2015-CCRE27 A4-CMBS .............. ... |09/28/2023( GOLDMAN .............. XXX 257,903 (...... 274,000 ...... 260,953 ..o | [ 198 198 262,914 ... 10/13/2048
126650BQ2 | CVSPAS 2007 CTF - CMBS .| ... |09/27/2023| Various .................. XXX 302,709 ...... 295859 1...... 323,002(...... 134,034 . ... [ (B023) | e e (@023) | 312,196 01/10/2030
126650CL2 | CVSHEALTHCORP ..o ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 156,356 | ...... 162,000 ...... 174,327 (... 170,556 | ... [ (2738) | [ QT3 [ 167,818 07/20/2025
136375CD2 | CANADIAN NATIONAL RAILWAY CO .......... A |09/27/2023{ MERRILL LYNCH PIERCE
FENNER ................ XXX 165,521 ...... 171,000 ...... 183,851 (...... 177,223 | ......ooooo [ 2819) | [ 2B19) [ 174,404 11/21/2024
13645RBD5 | CANADIAN PACIFIC RAILWAYCO ............ ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER XXX 21299 |...... 225000]...... 2247031 ...... 224809 | ... e TA T 224,883 12/02/2024
T 14040HCK9 | CAPITAL ONE FINANCIALCORP .............. ... |06/29/2023| Unknown ... XXX 113901 ...... 117,000 ...... 117,000 [ ...... 117,000 | ...ooooeone oo | [ e 117,000 12/06/2024
I | 14040HCS2 | CAPITAL ONE FINANCIALCORP ..............| ... |05/01/2023) Unknown ... XXX 2029 ....... 21,000....... 20,855 (....... 20,865 .. ..o [ M T 20,875 05/10/2028
& | 14041NFV8 | COMET 2019-3A-ABS ....................... ... |05/04/2023| Unknown ... XXX 37,200 ....... 40,000 ....... 41509 |....... 40,868 |...........o. oo B2 e (B2 ] 40,786 08/15/2028
14041NFY2 | COMET 2021-3A-ABS ..........ocoeviin ... |09/28/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 117451 ...... 124,000 ...... 123,983 ...... 123989 (.o | @1 @n]......oooo [ 123,942 11/16/2026
14043GAD6 | COPAR 2022-2 A3-ABS ............ccovvue. ... |09/28/2023| HILLTOP SECURITIES .. [... XXX ... |..... 127,256 | ...... 132,000 ...... 131,991 ...... 131,992 oo 3o 3o 131,994 05/17/2027
141781BY9 [ CARGILLINC ... ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 123381 ...... 125,000 ...... 124,890 ...... 124889 (... | 3B BB 124,924 10/10/2025
142339AH3 | CARLISLE COMPANIES INC ... |05/01/2023| Unknown ................ XXX 42917....... 45000]....... 41745 ... 4897 | 189 189 42,086 | ... 12/01/2027
142339AK6 | CARLISLE COMPANIES INC ... |09/01/2023| Maturity @ 100.00 ....... XXX 109,000 ...... 109,000 ...... 108,940 ...... 108979 (oo | 21 2T 109,000 09/01/2023
14913R2V8 | CATERPILLAR FINANCIAL SERVICES CORP .. | ... (09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 99457 |...... 103,000 ...... 102,869 ...... 102,893 ... | 3B BB 102,928 05/13/2025
166756AP1 | CHEVRONUSAINC ..o, ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 119,860 | ...... 122,000 ...... 133121 ... 127,065 (oo | @31 [ @3 [ 124,755 11/15/2024
166764BX7 [ CHEVRONCORP ...t ... 05/01/2023| Unknown ................ XXX 26,760 | ....... 29,000....... 29,000 ....... 29,000 (... | [ e e 29,000 05/11/2027
17252MAPS5 | CINTAS NO 2 CORP . 109/27/2023| MERRILL LYNCH PIERCE
FENNER XXX 1929701 ...... 200,000 ...... 199,956 | ...... 199,959 oo | T T 199,976 , 05/01/2025
172967KNO | CITIGROUP INC ... |05/01/2023| Unknown ... XXX 72997 | ....... 76,000 ....... 77682 (....... 76861 . ... [ (B2 [ (B e 6779 .o |, , e 05/01/2026
172967LS8 | CITIGROUP INC .. ... |05/01/2023| Unknown ... XXX 75619(....... 81,000]....... 84,4391 ... 83,266 | ............. | (WD [ (M) 8319 ... | , , e 10/27/2028
172967MF5 | CITIGROUP INC ... |06/29/2023| Unknown ... XXX 310,657 |...... 318,000]...... 332,138 325924 (... RITY) [ RITY 322945 ... ! ! T 04/24/2025
17321JAD6 | CGCMT 2013-GC15 A4 - CMBS .. .o..| ... |07/12/2023| Paydown ... XXX 334,000...... 334,000]...... 353,751(...... 341618 ..o [ (TB18) | [ (718 [ [ 334,000 .....ciii [ e 09/12/2046
17323CAE7 | CGCMT 2015-GC27 A5-CMBS ................ ... |05/05/2023| Unknown XXX 58,844 |....... 61617 1....... 66,452 ....... 63,924 ... e (4BB) [ (4BE) [ 63457 ... | 02/12/2048
17324DAU8 | CGCMT 2015-P1 A5-CMBS ................... ... |09/28/2023| MERRILL LYNCH PIERCE
FENNER XXX 190,055 ...... 200,000 ...... 190,938 ..o | [ A3 B 192,081 (..o | (2,026) 09/17/2048
17328HBB6 | CGCMT 2019-GC43 A2-CMBS ................ ... |04/28/2023| Unknown ... XXX 60,005(....... 64,000]....... 659191 ... 64,698 |............. | (M) () 64,553 |............. ... (4,548) 11/13/2052
20030NDK4 | COMCAST CORP ... |05/01/2023| Unknown ... XXX 62,313 ....... 65,000....... 64,826 | ... 64,890 (........coooo |eeee 10 10 64,900 (............. |.eenn (2,588) 04/01/2027
20030NDS7 | COMCAST CORP ... ... |05/01/2023| Unknown XXX 37,146 | ....... 56,000....... 73,259 72,988 (..o | () [ (1B [ 72827 (.o | (35,681) 11/01/2051
20030NDZ1 | COMCAST CORP . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ... XXX 127224 | ...... 128,000 ...... 127,965/ ...... 127,958 oo | T T 127975 (... | (751) 11/07/2025
20268JAA1 | COMMONSPIRITHEALTH .................... ... |05/01/2023| Unknown XXX 63,014 |....... 65,000]....... 65,000 ....... 65,000 [ .....ooovei | [ e e 65,000 (1,986) 10/01/2024
2027A0KH1 | COMMONWEALTH BANK OF AUSTRALIA ... C |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 186,046 | ...... 195,000 ...... 195,000 ...... 195,000 [ ..o | [ e [ 195,000 ..o e (8,954) 03/14/2025
209111FX6 | CONSOLIDATED EDISON COMPANY OF NEW
YORK .o ... |05/01/2023| Unknown ................ XXX 39516 |....... 43,000]....... 42,902]....... 42923 .. Sl 5l | 429027 ..o B4 ... B4 848 04/01/2030
210795PZ7 | UNITED AIRLINES 2012-1 PASS THROUGH
TRUS .o ... |05/01/2023| Paydown ................ XXX 157,019 ...... 160,259 | ...... 166,073 |...... 162948 ... | (1622) ..o | (1622) [ ..o |oennn 161326 ..o | 4,307) | ....... 4,307) | ....... 3,713 | 10/11/2025
21688AAU6 | COOPERATIEVE RABOBANK UA (NEW YORK MERRILL LYNCH PIERCE
BRANC ... ..o ... |09/27/2023| FENNER ................ XXX 298,726 |...... 304,000]...... 303,860 ...... 303873 ..o [ B3| o [ 63| .o e 303,936 .....ccoiii e (5210 ....... (5210)...... 12,991 | 08/22/2024
22160KAP0 | COSTCO WHOLESALECORP ................. ... |05/01/2023| Unknown ................ XXX 107,764 | ...... 128,000 ...... 127,776 | ...... 127,833 | ... 8l 8l.......... ... 127841 ... | (20,077) | ...... (20,077) | ....... 1,098 | 04/20/2030
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233046AS0 | DNKN 211 A23-RMBS ............coovvennn. ... |05/05/2023| Paydown ................ XXX 163,124 | ...... 191,070 (...... 191,070 ...... 191,070 oo | [ e [ 191,070 11/20/2051
23312VAEG | DBJPM 2016-C3 A4 - CMBS . ... |09/28/2023| Various .................. XXX 120,200 ...... 128,000 ...... 120485 ..o | [ 1993 1993 122,478 08/12/2049
233331BG1 | DTEENERGYCO ........... . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 121,620...... 132,000 ...... 130,667 [...... 131,088 |.........oo oo 278 [ 278 131,366 06/01/2025
23345GAA8 | DTE 2022AA1-ABS .......cooiiiiin. ... |10/02/2023 Various ..... XXX 184,901 ...... 194517 [ ...... 194,492 (... 194502 ..o [ A A 194,506 | ... 12/01/2027
244199BH7 (DEERE&CO .................. ...| ... |05/01/2023| Unknown XXX 46,502 ....... 48,000 ]....... 47,935| ... 47969 | ... B B 47,975 04/15/2025
24422ETC3 | JOHN DEERE CAPITAL CORP . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 2229291 ...... 232,000]...... 241303 (...... 239203 (... [ (1,943) [ .o | (1,943) [ ..o |oennn 237,260 09/11/2025
24422EVEG6 | JOHN DEERE CAPITALCORP ................ ... |04/06/2023| Maturity @ 100.00 ....... XXX 195,000 ...... 195,000 ...... 194,953 |...... 194996 ..o | Al 4l 195,000 04/06/2023
247361ZV3 | DELTA AIRLINES 2020-1 CLASS AA PASS
THRO ..o ... |12/10/2023| Paydown ................ XXX 228,086 |...... 258,557 |...... 257,063 |...... 257280 (..o e 186 ..o | 186 |...ccoeen e 257,467 12/10/2029
25389JAUO | DIGITAL REALTY TRUSTLP ... evveooo| ... |05/01/2023| Unknown ................ XXX 59,762 ....... 67,000]....... 67,662(....... 67450 (..........oo | 22) .o [ 22) ..o o 67,428 07/01/2029
254683CW3 | DCENT 2022-3A-ABS ..........ocoiiiiinnnn ... |09/28/2023| JP MORGAN
SECURITIESINC. ....... XXX 169,462 | ...... 176,000 ...... 175978 | ...... 175981 | oo | Sl [ Sl [ 175,986 07/15/2027
254687FN1 [WALTDISNEYCO ......oooiiiiii ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ... XXX 125626 | ...... 130,000 ...... 129,929 ...... 129967 [ ..o | A 129,981 ... 03/24/2025
254709AS7 | DISCOVER FINANCIAL SERVICES ............ ... |05/01/2023| Unknown ................ XXX 271701 ....... 26,000....... 258601 ....... 25859 (... | B B 25,864 11/29/2032
256677AJ4 | DOLLAR GENERALCORP .................... ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 120936 | ...... 123,000 ...... 122,886 | ...... 12289 oo A9 A9 122943 (..o (2,007) | ....... (2,007) | ....... 5,358 | 09/20/2024
T 25755TANO | DPABS 2021-1 AI-RMBS ..................... ... |05/05/2023| Paydown ................ XXX 70469 ....... 81,755 ....... 81,755 ....... 81755 .o e e e 81,755 04/25/2051
I | 26441CBV6 | DUKE ENERGYCORP ...........ocooviiiiiis ... |09/27/2023| MERRILL LYNCH PIERCE
'S FENNER XXX 124,067 | ...... 126,000 ...... 125958 | ...... 125955 ..o | A 125,969 12/08/2025
26442CAU8 | DUKE ENERGY CAROLINASLLC ............. ... |05/01/2023| Unknown XXX 434271 ....... 53,000]....... 59,035(....... 58640 (... | @) [ B 58,592 03/15/2048
278642BC6 [ EBAY INC ... ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 128,140 ...... 128,000 ...... 127,850 ...... 127,846 oo | A A 127,890 .o | 249, 249|....... 6,440 | 11/22/2025
29717PAN7 | ESSEXPORTFOLIOLP ...t ... |09/28/2023| JP MORGAN
SECURITIESINC. ....... XXX 107,319 ...... 109,000 ...... 118515 ...... 12621 (.o | (2509) [ (2509) [ MOM2| . o (2793)|....... (2793)|....... 3,884 | 05/01/2024
30040WAG3| EVERSOURCE ENERGY .........c.ccviennns ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ... Lo XXX 12/01/2023
30161NAY7 [EXELONCORP ..........cooiiiiiii, ... |05/01/2023| Unknown ................ o XXX 04/15/2050
316773CZ1 | FIFTH THIRD BANCORP .. ... |... |05/05/2023| Maturity @ 100.00 ....... Lo XXX 05/05/2023
34528QGW8| FORDF 2019-2A-ABS ...... . .oor| ... |09/28/2023| PERSHINGLLC ......... Lo XXX 04/15/2026
34532PAA8 | FORDR 2019-REV1 A - ABS . ...|... |06/29/2023| Unknown .......... Lo XXX 07/15/2030
34534LAD9 | FORDO 2022-BA3-ABS ......... ... |... |09/28/2023| Bank of NYC .. o XXX 09/15/2026
35563P4U0 | SCRT 2021-3 MA - CMO/RMBS ... ... |... |10/02/2023| Various .. cofes XXX 03/25/2061
35563PDZ9 | SCRT 2018-1 MA - CMO/RMBS ... ... |05/02/2023| Paydown ................ Lo XXX 05/25/2057
35563PHF9 | SCRT 2018-4 MA - CMO/RMBS ... ... |05/02/2023| Paydown ................ Lo XXX 03/25/2058
35563PJF7 | SCRT 2019-1 MA - CMO/RMBS ... ... |09/27/2023| Various .................. o XXX 07/25/2058
35563PKG3 | SCRT 2019-2 MA - CMO/RMBS ... ... |05/02/2023| Paydown ................ Lo XXX 08/26/2058
35563PMLO | SCRT 2019-4 MA - CMO/RMBS ... ... |... |05/02/2023| Paydown ................ Lo XXX 02/25/2059
361886CD4 | GFORT 192A-ABS ........oviiiiiinn, ... |09/28/2023| WELLS FARGO
ADVISORS LLC
(CHARLOTTE,NC) ...... XXX 160,148 | ...... 163,000 (...... 173,019 ...... 167,939 ... | (2926) [ ..o |t (2926) [........... | 165013 ..o | (4,865)|....... (4,865)|....... 3,729 | 04/15/2026
36198EAE5 | GSMS 2013-GC13A5-CMBS ................. ... |07/01/2023| Paydown ................ XXX 284185(...... 292512...... 313,538 |...... 172722 oo | (27,679 ..o e (27679 [.........o. |.oinn 219125 ... 5061 (......... 5061 ....... 3,722 | 07/12/2046
36250GAN5 | GSMS 2015-GC30A3-CMBS ................. ... |09/28/2023| SG AMERICAS
SECURITIES, LLC ....... XXX 289,598 |...... 303,4181...... 306,263 |...... 305,502 (... | (T15) | o [ (T15) | oo e 304,787 ... | (15,188) | ...... (15,188) | ....... 6,276 | 05/12/2050
36265WAE3 | GMCAR 2022-3A4-ABS ...................... ... |05/04/2023| Unknown ................ XXX 76440 ....... 78,000....... T799%|....... 77995 .o | T T [ 77995 (..o |, (1,555) | ....... (1,555) | ....... 1,141 12/16/2027
36267VAB9 | GE HEALTHCARE TECHNOLOGIES INC ... ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 116,302 ...... 117,000 ...... 116,840 ...... 116,881 [ . oo | 68| .o [ 68| ..o et 116,908 | ..ooveie | 607)[......... 607)|....... 5,538 | 11/15/2024
369550BK3 | GENERAL DYNAMICSCORP ................. ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 144815 ...... 150,000 ...... 149,333 | ...... 149687 ..o | 104 104 | 149792 (... | @49717)|....... @49717)|....... 4,848 | 04/01/2025
37045XDM5 | GENERAL MOTORS FINANCIAL COMPANY INC] ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 114919 ...... 121,000 ...... 120950 | ...... 120970 oo | 13 1B | 120,983 ..o | (6,064) | ....... (6,064) | ....... 1,387 | 10/15/2024
37045XDU7 | GENERAL MOTORS FINANCIAL COMPANY INC{ ... [09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 169,469 | ...... 176,000 ...... 171182 ... 171939 [ oo | 1293 1293 ..o | 173232 oo | (3,764) | ....... (3,764) | ....... 6,539 | 04/07/2025
37045XDW3| GENERAL MOTORS FINANCIAL COMPANY INC] ... |05/01/2023| Unknown ................ XXX 76,891 ....... 78,000 ....... 7913 ....... TTOM | | 12 12 T7923 | ..o |, (1,032) | ....... (1,032) | ....... 2,210 | 04/09/2027
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372460AB1 | GENUINE PARTSCO ..o, . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ CXXX 116,968 | ...... 124,000 ...... 123654 | ...... 123762 (.o | 84 . . 84 ... 123,846 02/01/2025
380130AD6 | GMALT 2022-3A3-ABS ..........covvinee. . 109/28/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 123423 |...... 125,000 ...... 124,988 | ...... 124990 ... | BB 124,996 09/22/2025
380146AC4 | GMCAR 2022-1A3-ABS ...................... .. |09/28/2023) Various . .... XXX 4329481 ...... 450,000 ...... 4499611 ...... 449972 .o A A 449,986 | ... 11/16/2026
38141GXH2 | GOLDMAN SACHS GROUP INC .. ... |05/01/2023| Unknown ... XXX 42,754 ....... 46,000 |....... 45634 | ... 45722 ... 13 B 45735] ... 03/15/2030
40434LAM7 [HPINC ... ... |01/25/2023| Unknown ... XXX 32,892 ....... 33,000]....... 32948 (... 32952 . [ 32,954 | ... 01/15/2028
42824CBJ7 | HEWLETT PACKARD ENTERPRISE CO ....... .. |05/30/2023| Unknown ................ CXXX 178,888 | ...... 185,000 (...... 184,784 | ...... 184,927 oo | 2B 2B 184,952 04/01/2024
437076CM2 | HOME DEPOTINC ...........ooiiiiiiin . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 149621 ...... 156,000 (...... 185,727 ...... 185,790 oo | B9 ..o [ 69| ... [ 155,860 04/15/2025
437076CQ3 | HOMEDEPOTINC .........coovvviiiiiiinnn . 05/01/2023| Unknown ................ XXX 22219(....... 28,000....... 27402 ....... 27409 (... | Sl 5[ | 27414 04/15/2052
43815BAC4 | HAROT 2022-1A3-ABS ..........ccovvennn. 10/02/2023| JP MORGAN
SECURITIESINC. ....... XXX 119,088 ...... 124,000 ...... 123981 ...... 123986 ..o | Tl Tl | 123,993 05/15/2026
440452AG5 | HORMEL FOODSCORP ..........coovueinee. . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 131,377 ... 136,000 (...... 135976 | ...... 135,988 | ..o | B B 135,994 06/03/2024
44644MAD3 | HUNTINGTON NATIONALBANK .............. ... |05/08/2023| Unknown ... XXX 225,000 ...... 250,000 ...... 250,000 ...... 250,000 [ .. e [ [ e 250,000 ... 05/16/2025
44891ABM8 | HYUNDAI CAPITAL AMERICA . 103/30/2023| Unknown ... CXXX 171,325 ... 175,000 ...... 175,586 | ...... 7547 [ O B [ 175,09 | ... 09/18/2023
44935FAD6 | HART 2021-CA3-ABS ... ... |10/02/2023| Various ..................|... XXX 130879 ...... 135,000 ...... 134970 ...... 134980 ..o | 12 12 134,992 05/15/2026
459200KS9 | INTERNATIONAL BUSINESS MACHINES CORP| ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 130,288 | ...... 134,000 ...... 134,000 ...... 134,000 .o | [ e [ 134,000 07/27/2025
46641BAD5 | JPMCC 2013-C16 A4-CMBS .................. .. [10/01/2023| Paydown ................ XXX 2215221 ...... 155,000 (...... 152415 ...... 152,523 ..o 88999 L 68999 221,522 12/17/2046
46647PBJ4 | JPMORGAN CHASE & CO ... 05/01/2023| Unknown ................ XXX 51136 ....... 53,000]....... 53,000....... 53,000 [ ...ccovvviii | [ e 53,000 03/24/2031
46647PCM6 | JPMORGAN CHASE & CO . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ CXXX 325495(...... 342,000]...... 342,000 ...... 342,000 (... e e [ e 342,000 08/09/2025
46647PDM5 | JPMORGAN CHASE & CO ... . 109/27/2023| MERRILL LYNCH PIERCE
FENNER XXX 2124811 ...... 214,000]...... 214,000 214000 ..o e e [ e 214,000 12/15/2025
478160CR3 | JOHNSON & JOHNSON ... |05/01/2023| Unknown XXX 59,043 |....... 83,000....... 82,448 82502 (... | 9 9 82,510 09/01/2040
482480AE0 [ KLACORP ..ot . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 126259 ...... 127,000(...... 137,777 | ... 133,580 ..o | (TN [ (TN [ 131,789 11/01/2024
48252MAA3 | KKR GROUP FINANCE COVIIILLC ............| ... 05/01/2023| Unknown ................ XXX 90,245(...... 135,000 ...... 133,785 ...... 133841 [ o I3 B 133,854 08/25/2050
485170AV6 | KANSAS CITY SOUTHERN .............. ... |05/15/2023| Maturity @ 100.00 ....... XXX 145,000 ...... 145,000 ...... 149,579 ...... 145,000 [ .o | [ e [ 145,000 05/15/2023
49327M3E2 | KEYBANKNA ............... ... |07/14/2023| Unknown XXX 287,723|...... 310,000 ...... 309,299 ...... 309,376 ... e 1B 1B 309,510 08/08/2025
50116YAC5 | KCOT 2020-2A3-ABS .................. ... |05/30/2023| Paydown XXX 99,393 |...... 100,246 | ...... 100229 ...... 100,240 ..o | BB 100,245 10/15/2024
50249AAF0 | LYB INTERNATIONAL FINANCEIILLC ........ . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 119,995 | ...... 132,000 ...... 115190 ...... 116,264 ..o | 40134013 120,277 10/01/2025
53079EBE3 | LIBERTY MUTUAL GROUPINC ............... ... |06/15/2023| Unknown ... XXX 190,960 ...... 191,000 ...... 202,668 |...... 192,580 ..o | (0B37) [ (BT [ 191,043 | ... 06/15/2023
53079EBG8 | LIBERTY MUTUAL GROUP INC .. ... |05/01/2023| Unknown ... XXX 44068 |....... 46,000 |....... 49913|....... 48627 | ..o [ (130) | [ (130) e 48,497 | ... 02/01/2029
539830BQ1 | LOCKHEED MARTIN CORP ...... ... |04/21/2023| Unknown ................ XXX 75161 ...... 104,000 ...... 103,098 ...... 103451 o | T T 103,159 06/15/2050
539830BU2 | LOCKHEED MARTINCORP ................... . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 131,875 ...... 133,000(...... 132621 ...... 132634 oo | 99 99 132,732 10/15/2025
548661DN4 | LOWE'S COMPANIES INC ... |05/01/2023| Unknown ... XXX 43475 ....... 57,000....... ; 66,885 . ... (106) | [ (108) e 66,780 04/15/2046
548661DV6 | LOWE'S COMPANIES INC ... |05/01/2023| Unknown ................ XXX 30,324 |....... 32,000....... 31865 .o | A A 31,869 04/15/2040
548661EK9 | LOWE'S COMPANIES INC . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 210,939 ...... 216,000 ...... 215,946 215939 ..o e 2 [ 2B 215,964 09/08/2025
549271AF1 | LUBRIZOLCORP ............coviieiiiee ... |05/01/2023| Unknown ... XXX 78372 ....... 66,000]....... 87,635(.......82668|.............[........ BT | .o [ BT 82,289 ... 10/01/2034
55903VAQ6 | WARNERMEDIA HOLDINGS INC ... |03/07/2023| Unknown ... XXX 22488 ....... 28,000....... 22201(....... 22205 ... | B IB 22220 ... 03/15/2052
55903VBE2 | WARNERMEDIA HOLDINGS INC ... |05/04/2023| Adjustment .............. XXX 2259 ....... 29,000 ....... 22,868 28M | e 2T 2T 22,899 03/15/2052
571748BF8 | MARSH & MCLENNAN COMPANIES INC ........ . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 213,937(...... 216,000 ...... 218,503 |...... 217648 ... (1084) [ (1,084) 216,564 ! ! 03/15/2024
58013MFRO | MCDONALD'SCORP ..o . 05/01/2023| Unknown ................ XXX 24759 | ....... 29,000....... 28,668 |....... 28684 (... | A A 28688 (... |nn (3929) | ....... (3929) [ ......... 717 | 04/01/2050
58769JAB3 | MERCEDES-BENZ FINANCE NORTH AMERICA MERRILL LYNCH PIERCE
LLC oo . 109/27/2023| FENNER XXX 2543311...... 256,000 |...... 255,365 |...... 255369 | .....ooeon oo 183 [ 183 255,532 11/26/2025
58772WAC7 | MBART 2021-1 A3 - ABS .. ... |10/02/2023 Various ..... XXX 142,383 | ...... 146,000 |...... 145981 ...... 145988 ..o | BB 145,996 06/15/2026
59156RBQO | METLIFEINC .................... ... |05/01/2023| Unknown XXX 92,659 ....... 95,000...... 100,268 | ....... 97,639 (... | B30 e B30 [ 97,309 11/13/2025
595017BA1 | MICROCHIP TECHNOLOGYINC .............. . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ CXXX 130,530 ...... 135,000 ...... 129,453 | ...... 129818 | oo | 1375 13T 131,193 09/01/2025
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59523UAA5 | MID-AMERICA APARTMENTSLP ............. ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 123,776 | ...... 124,000 ...... 134,135 ...... 126,302 (..o | (2302) [ ..oveii | (2302) ..o | 124,000 10/15/2023
606822CA0 | MITSUBISHI UFJ FINANCIAL GROUP INC ... C |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 188,874 |...... 200,000 ...... 200,000 ...... 200,000 [ ..o e e [ e 200,000 10/11/2025
61690VAZ1 | MSBAM 2015-C26 A5-CMBS ................. ... |09/28/2023| GOLDMAN . XXX 17578 ...... 125,000 ...... 134,565 ...... W77 (1998) [ (1998) [ 129774 | ... 10/15/2048
61691ABL6 | MSC 2015-UBS8 A4 - CMBS ... ...| ... |05/05/2023| Unknown ................ XXX 40,3201 ....... 42,000]....... 472711 ....... 45138 ... (BB3) | [ BB e 44,785 12/17/2048
61747YET8 | MORGAN STANLEY ..........ccooviiiininnn ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ... XXX 304,615(...... 313,000]...... 313,000 ...... 313,000 ..o e e [ e [ 313,000 ... 07/17/2026
61761J3R8 | MORGAN STANLEY ..............cocoiinns ... |05/01/2023| Unknown ... XXX 86,259 |....... 91,000....... 87,309 ....... 89,088 | .......oooo | e T2 T2 89,260 | ... 07/27/2026
61762DAW1| MSBAM 2013-C9 A4 - CMBS ... ... |04/01/2023| Paydown ... XXX 376,122 ...... 269,000 ...... 2823441 ...... 270645 ... | 105477 | 10BATT L 376,122 ... 05/17/2046
61763MAF7 | MSBAM 2014-C16 A5 - CMBS .. ... |... |05/05/2023| Unknown ................ XXX 138,805 ...... 142,000 ...... 151,729 ...... 144766 ... | (1,004) [ (1004) [ 143,762 06/17/2047
61763UAZ5 | MSBAM 2014-C17 A5-CMBS ................. ... |09/27/2023| CITIGROUP GLOBAL
MARKETSINC. ......... XXX 343404 1...... 351,000]...... 348,258 | ...... 348724 ... 988 9B [ 349,682 08/15/2047
61765LAT7 | MSBAM 2015-C24 A3-CMBS ................. ... |09/28/2023| Various .. e XXX 177,235 ...... 186,132 ...... 186,132 ...... 186,077 oo | (BE) [ (BD) [ 186,012 ... 05/15/2048
61765LAU4 | MSBAM 2015-C24 A4 - CMBS .. ... | ... |05/05/2023| Unknown XXX 103,950 ...... 108,000 ...... 120454 | ...... 114,339 oo | (904) [ (Q04) [ 113,436 05/15/2048
61772BAB9 | MORGAN STANLEY ..........ccooviiiiinnn ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 120,998 | ...... 136,000 (...... 136,000 ...... 136,000 ..o | [ e [ 136,000 05/04/2027
62947QBA5 [NXPBV ... C |08/30/2023| Unknown ................ XXX 139,119 ...... 140,000 ...... M7 141,280 oo | (TTE) o (TTE) [ 140,504 03/01/2024
63743HFF4 | NATIONAL RURAL UTILITIES COOPERATIVE MERRILL LYNCH PIERCE
T FIN o ... |09/27/2023| FENNER ................ XXX 131,605 ...... 132,000 ...... 131,823 ...... 131,821 o | B3 BB 131,874 10/30/2025
> [ 63942PAA1 |NAVSL2022-BA-ABS ...t ... |10/02/2023| Various .................. XXX 207,935(...... 223338 1...... 221694 |...... 223303 (... [ (1,280) | e (1,280 [ [ 222,023 10/15/2070
o> | 649322AE4 | NEW YORK AND PRESBYTERIAN HOSPITAL . | ... |05/02/2023) Unknown ................ XXX 25059 (....... 29,000....... 29821 ....... 20821 .o e T T 29,822 08/01/2116
65339KBL3 | NEXTERA ENERGY CAPITAL HOLDINGS INC . | ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 122,009 ...... 124,000 ...... 124315 ...... 124247 oo (105) [ (10B) [ 124,142 09/01/2024
65341KBT2 | NFMOT 2022-1 A2-ABS ................c.ee. ... |05/04/2023| Unknown ... XXX 108215 ...... 113,000 (...... 112992 ...... 12994 o 112,995 03/15/2027
655844BV9 | NORFOLK SOUTHERN CORP . ...| ... |05/01/2023| Unknown ................ XXX 24502 ....... 30,000....... 30,320 ....... 30,303 (.o e (D e (D 30,3021 ... 08/15/2052
664397AK2 | EVERSOURCE ENERGY ......... ....|... |05/01/2023| Maturity @ 100.00 ....... XXX 280,000 ...... 280,000 ...... 284976 |...... 280,000 (... e e [ e 280,000 ... 05/01/2023
665772CV9 | NORTHERN STATES POWER CO .. ....|... |05/01/2023| Unknown ................ XXX 41,968 ....... 46,000 |....... 45668 |....... 45672 . oo [ 3 B 45,675 06/01/2052
66981FAA8 | AMSR 2020-SFR4A-CMBS ................... ... |09/27/2023| CITIGROUP GLOBAL
MARKETSINC. ......... XXX 145812 ...... 161,000 (...... 160,995 [ ...... 160,995 | ..........oco oo e (B) | [ B e 160,942 11/19/2037
66981YAA7 | AMSR 22SFR3A-CMBS .............ceoeenee ... |05/04/2023| Unknown XXX 140,138 | ...... 147,000 ...... 143,439 (...... 143661 |..........oo oo (120) | [ (12D 143,533 10/19/2039
67021CAP2 | NSTAR ELECTRIC CO .... veeveei| ... |05/01/2023| Unknown XXX 451291 ....... 47,000]....... 46,7421 ....... 46804 ... | 10 10 46,814 04/01/2030
67066GAL8 [ NVIDIACORP .........oviiiiiaie ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 216,245(...... 224,000]...... 224000 ...... 224000 (..o e e [ e 224,000 06/14/2024
67077MAVO [ NUTRIENLTD ..o ... |05/13/2023| Maturity @ 100.00 ....... XXX 103,000 ...... 103,000 ...... 102,907 | ...... 102,988 | ..o | 12 12 103,000 05/13/2023
68389XBT1 [ ORACLECORP ........ceiviiiiiiiiiiinnn ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 256,020 ...... 269,000 ...... 272,723 ...... 271628 | ... [ (T90) | [ (790 [ [ 270,832 04/01/2025
693342AA5 | PCG2022-AA1-ABS ...t ... |10/02/2023| Various XXX 141294 | ...... 150,107 | ...... 150,104 | ...... 150,104 oo | B 150,107 oo | (8813)f....... (8813) ... 07/01/2032
693342AB3 | PCG 2022-AA2-ABS .........c.oiviiiiiininn ... |05/04/2023| Unknown ................ XXX T84T4|....... 82,000....... 81,998 |....... 81,997 [ .o e B B 82,000 (.........con |eennn (3,526) | ....... (3,526) 06/01/2038
693342AG2 | PCG2022-BA2-ABS .........ccciviiiiininn ... |05/04/2023| Unknown ................ XXX 49796 |....... 50,000....... 49,997 ....... 49995 | ... [ AT T 50,012 (..o | 216) | ......... (216) 06/01/2039
693475BH7 | PNC FINANCIAL SERVICES GROUPINC ... ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 17979 ... 119,000 ...... 119,000 ...... 119,000 .o | [ e [ 119,000 ..o | (1,021) 10/28/2025
69371RR81 | PACCAR FINANCIALCORP ................. ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 223,903 ...... 228,000]...... 227,948 ...... 227,959 06/13/2024
695114CT3 | PACIFICORP ...........coovviiiiiiea ... |05/01/2023| Unknown ................ XXX 37,036 |....... 44000]....... 439011 ....... 43,909 01/15/2049
69701YAAQ | PSTAT 211 A1-CDO ....... vevieieeeo..| C |09/28/2023( Various .................. XXX 141227 ...... 142,109 ...... 140,204 | ...... 140,302 04/20/2029
701094AQ7 | PARKER-HANNIFIN CORP . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 122,051 (...... 124,000 ...... 120694 | ...... 121,091 06/15/2024
70466WAA7 | PEACHTREE CORNERS FUNDING TRUST ... | ... [05/01/2023| Unknown ... XXX 101,235 ...... 104,000 ...... 101,163 | ...... 103,016 02/15/2025
709599BB9 | PENSKE TRUCK LEASINGCOLP ............. ... 03/29/2023| Unknown ................ XXX 55,108 |....... 56,000....... 55,886 |....... 55,976 02/01/2024
709599BM5 | PENSKE TRUCK LEASING COLP ............. ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 120,374 | ...... 136,000 (...... 135971 ...... 135,982 06/15/2026
713448FB9 | PEPSICOINC ... ... |03/30/2023| Unknown ... XXX 131193 ... 134,000(...... 133924 |...... 133,980 ..o | B B 133987 (2,794) 10/07/2023
717081EZ2 | PFIZERINC ....... veveed| ... |05/01/2023| Unknown ... XXX 37,859 (....... 51,000]....... 50,683 |....... 50,716 [ ..o | B B B0 (12,861) 05/28/2040
718546AY0 | PHILLIPS 66 ...... ... | ... |04/26/2023| Unknown ... XXX 217,325(...... 225,000 ]...... 224757 (... 224915 .o 28 2 224939 (7,614) 02/15/2024
718547AD4 | PHILLIPS 66 CO . |05/05/2023| Adjustment .............. XXX 59,639 ....... 61,000]....... 61,281|....... 61211 @D BT e e BTA (1,535) 02/15/2025
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74153WCR8| PRICOA GLOBAL FUNDING | .................] ... 09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 147522 L0 152,000 (... 151,907 [ L 151,894 L BB BB 151,952 08/28/2025
742718FJ3 .| PROCTER & GAMBLECO ............ceeenen .. |05/01/2023| Unknown ... o XXX 27,318 31,000 ..., 30,846 L 30,86 [ | B B 30,865 03/25/2040
74333DAA2 | PROG 2021-SFR2 A-RMBS ... . |01/01/2023| Paydown ... e XXX 229 229 229 229 O O 229 04/19/2038
74333DAA2 | PROG 2021-SFR2 A- CMBS ... . |12/01/2023| Paydown ... s XXX o]0 291,684 ... 322695 (... 307,177 | 161,624 | @) @) 307,134 04/19/2038
74333EAAQ | PROG 2021-SFR4A-CMBS .......... ... |09/27/2023| Various ... .. s XXX | 187,674 212,000 .. 211,997 | 211997 | (AT e (AT [ 211,980 05/19/2038
744330AB7 | PRUDENTIAL FUNDING (ASIA)PLC ........... C |05/01/2023| Adjustment .............. XXX |...... 68564, ..... 76,000 ....... 75,647 |....... 75674 |.......coo.o | M 75,680 03/24/2032
74456QBL9 | PUBLIC SERVICE ELECTRIC AND GAS CO ... |... [09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ CXXX 125552 | ...... 131,000(...... 129490 ...... 120794 oo BT 3T 130,165 05/15/2025
775109AW1 | ROGERS COMMUNICATIONS INC
(PRE-MERGER) .......ooviiiiiiee ... |03/15/2023| Maturity @ 100.00 ....... XXX 109,000 ...... 109,000 ...... 112,388 ...... 109,000 [ ..o | e [ e [ 109,000 03/15/2023
78016EZX8 | ROYAL BANK OF CANADA ..................e. . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 429439 ...... 453,000 (...... 452,398 | ...... 452644 ... | 180 e 1B0 e 452,794 10/07/2024
78355HKH1 | RYDER SYSTEM INC ... |06/09/2023| Maturity @ 100.00 ....... XXX 400,000 ...... 400,000 ...... 4271121 ... 402,997 | ..o [ 99) | e 99T | 06/09/2023
78355HKL2 | RYDER SYSTEM INC ... |05/01/2023| Unknown ................ XXX 442231 ....... 45000 ....... 46,737 ....... 45442 (180) | [ (130) e 03/18/2024
78409VBH6 | S&P GLOBALINC .........covviiiiiiiines . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ CXXX 117,265 ...... 129,000 (...... 128327 ...... 128449 (... 100 100 03/01/2027
78433LAD8 | EIX2022-AA1-ABS ... .. [10/02/2023 Various ..................[... XXX .o 154,934 | ...... 168,794 | ...... 168,788 | ...... 188,793 ..o | 2 2 11/15/2030
784710AB1 | SSM HEALTH CARE CORP ... |06/01/2023| Maturity @ 100.00 ....... XXX 126,000 ...... 126,000 ...... 119994 | ...... 125158 | oo | B2 B2 06/01/2023
806851AK7 | SCHLUMBERGER HOLDINGS CORP ........... . |05/01/2023| Unknown ................ XXX 37497 ....... 39,000....... 39,583 ....... 39,369 ..o | @) @) 05/17/2028
808513BN4 | CHARLES SCHWABCORP ..............ooov | .o 09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 131,707 ... 135,000 ...... 134933 ...... 134,973 03/18/2024
828807DL8 | SIMON PROPERTY GROUPLP ............... . 105/01/2023| Unknown ... XXX 104,036 | ...... 120,000 ...... 119,716 ...... 119,791 02/01/2028
83405NAA4 | SOFI 21B AFX - ABS ... |10/02/2023 Various ..... XXX 12737 ...... 134979 ...... 134962 ...... 134,965 02/15/2047
842587CV7 | SOUTHERNCO ........ ... 05/01/2023| Unknown ................ CXXX 116489 ...... 122,000 ...... 125693 |...... 123,387 07/01/2026
842587DM6 | SOUTHERN CO ... . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ... XXX 124666 | ...... 126,000 ...... 125730 ...... 125,740 10/06/2025
85236KAA0 | SIDC2019-1A2-ABS ... .. |05/05/2023| Paydown ... XXX 144,368 | ...... 146,173 ...... 156,634 |...... 150,068 | ... | (1943) [ (1943) [ | 148125 02/25/2044
85236KAD4 | SIDC 201 A2-ABS ....... ... |05/18/2023| Unknown ... XXX 188,668 |...... 210,000 ...... 210,000 ...... 210,000 | ... e e [ e [ 210,000 08/25/2045
857477BN2 | STATE STREET CORP ... ... |05/01/2023| Unknown ................ XXX 447601 ....... 50,000....... 57,038|....... 55506 [ .....o.ooi | e (A4 [ AA) 8526 03/30/2031
857477BX0 | STATE STREETCORP ..........ooviiiinn . 109/27/2023| MERRILL LYNCH PIERCE
FENNER XXX 127489 ...... 128,000 ...... 128,000 ...... 128,000 ..o | [ e [ 128,000 ... e (511 11/04/2026
86213CAB1 | STR 2015-1 A2-ABS ... ... |05/05/2023| Paydown XXX 137221 ...... 147135 ...... 150,652 | ...... 148156 ..o | OB [ O8) [ 148,058 [ ..........o. | (10,838) 04/20/2045
86765BAL3 | ENERGY TRANSFERLP . ... |01/15/2023| Maturity @ 100.00 ....... XXX 103,000 ...... 103,000 ...... 104,291 ...... 103,000 [ ..o | [ e [ 103,000 [ ..o | 01/15/2023
86765BAT6 | ENERGY TRANSFERLP ... ... |05/01/2023| Unknown ................ XXX 46,9801 ....... 49,000 ....... 48,8021....... 48898 .. ... [ 10 10 48908 ... i (1,928) 07/15/2026
87264ABR5 | T-MOBILEUSAINC ..........oooviiiiiennnn . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 90,081 (....... 98,000....... 88,139 ....... 88816 |..........c..|een 2055 2055 90871 (..o | (791) 02/15/2026
87267WAA2| TMUST 2022-1A-ABS ... 10/03/2023| WELLS FARGO
ADVISORS LLC
(CHARLOTTE,NC) ...... XXX 155,624 | ...... 158,000 |...... 157,980 ...... 157,981 05/22/2028
87342RAH7 | BELL 2021-1 A22-RMBS ...................... .. |05/01/2023| Paydown ................ XXX 55178 |....... , ) .. 63,193 08/25/2051
874054AG4 | TAKE-TWO INTERACTIVE SOFTWARE INC ... | ... |05/01/2023| Unknown ................ XXX 471381 ....... 48,895 04/14/2027
89114TZE5 | TORONTO-DOMINIONBANK .................. . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 378,968 |...... 398,000 ...... 397,682...... 397,820 09/10/2024
89236TGY5 | TOYOTAMOTOR CREDITCORP .............. .. |05/01/2023) Unknown ................ XXX 99,210(...... 106,000 ...... 105929 ...... 105,946 04/01/2030
89236TJD8 | TOYOTA MOTOR CREDIT CORP ... ... |04/06/2023| Maturity @ 100.00 ....... XXX 137,000 ...... 137,000 (...... 136,889 ...... 136,985 04/06/2023
89236TKF1 | TOYOTAMOTOR CREDITCORP .............. . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 209,522 ...... 217,000 ...... 2132311...... 213,583 08/18/2025
89239RACO | TAOT 2020-BA3-ABS ...........ccovevinn .. |05/04/2023| Paydown ... XXX 40,408 |....... 40537 |....... 405291 ....... 40,534 08/15/2024
89612LAA4 | TAH 2019-SFR1 A - CMBS ... |09/27/2023| Various ... .. XXX 118986 |...... 129164 | ...... 116,460 . 116,772 03/18/2038
89613JAA8 | TAH 2020-SFR2 A - RMBS ... |01/01/2023| Paydown ... o XXX 1663|.......... 786|.......... 786|.......... 786 11/18/2039
89613JAA8 | TAH 2020-SFR2 A - CMBS ... |05/04/2023| Paydown ... XXX 131427 ... 151,591 ...... 151,587 | ...... 151,587 11/18/2039
89788JAB5 | TRUISTBANK ................. . |03/09/2023| Maturity @ 100.00 ....... XXX 315,000 ...... 315,000 ...... 314780 (...... 314,986 03/09/2023
902613AMO [ UBSGROUPAG .........ooiiiiiiiiiin 09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 204,166 | ...... 211,000]...... 211,000 ...... 211,000 05/12/2026
90349GBF1 | UBSBB 2013-C6 A4 -CMBS ................... . |04/01/2023| Paydown ................ XXX 28,985 ....... 28,985]....... 29878 ....... 20044 (... 60) .o [ 60) ..o [ 28985 (... | 141 | 04/12/2046




ANNUAL STATEMENT FOR THE YEAR 2023 oF THE Paramount Advantage

SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
4 5 6 7 8 9 10 16

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
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's| 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
907818DV7 | UNION PACIFICCORP ...........ccovvennn ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 210,945(...... 213,000]...... 212519]...... 212661 ..o [ 2 21 212,872 03/15/2024
911312BWS5 | UNITED PARCEL SERVICEINC ............... ... |05/01/2023| Unknown ... XXX 11,509 ....... 11,000 |....... 10,936 | ....... 10,939 (.o e T T 10,940 | ... 04/01/2050
91159HJF8 | US BANCORP ... 05/01/2023| Unknown ................ XXX 72,604 |....... 75,000 ....... 75,942 75866 | ......cooooo | e BN o B e 75,809 07/22/2028
91159HJH4 | US BANCORP . 109/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 128,876 | ...... 130,000 ...... 130,000 ...... 130,000 .o | [ e [ 130,000 10/21/2026
91324PEG3 | UNITEDHEALTH GROUPINC ................. ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ... XXX 115324 | ...... 122,000 ...... 121,934 | ...... 121937 [ oo | BB 121,950 ... 05/15/2027
92212KAA4 [VDC 2019-1A2-ABS ...t ... |09/28/2023| Various .................. XXX 122,043 ...... 125667 ...... 130,293 | ...... 128203 ... | (1333) [ (1333) [ 126,870 07/15/2044
92212KAB2 | VDC 2020-1 A2-ABS ...........ccoiiiiiinnne. ... |09/28/2023| MITSUBISHI UFJ
SECURITIES ............ XXX 2347841 ...... 260,000 ...... 260,000 ...... 260,000 (... e [ [ e 260,000 09/15/2045
92343VFU3 | VERIZON COMMUNICATIONSINC ............. ... |05/01/2023| Unknown ................ XXX 76816 |...... 119,000 (...... 101,066 | ...... 101,377 oo | 128 126 101,503 11/20/2050
92343VGF5 | VERIZON COMMUNICATIONSINC .............. ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ XXX 216,739 ...... 222,000]...... 221987 (...... 221995 .. e B [ B 221,998 ... 03/22/2024
92345YAG1 | VERISK ANALYTICSINC .........ccoovvennn ... |05/01/2023| Unknown ................ XXX 27157 | ....... 38,000....... 37,609(....... 37629 .o | A 37,6321 ... 05/15/2050
92348KAZ6 | VZMT 2022-6 A-RMBS ..... ... | ... [10/03/2023| Bank of NYC .. XXX 211613 ]...... 220,000 ...... 219,989 (...... 219989 ..o [ A A 219,993 ... 01/22/2029
92868JAD8 | VALET 2020-1A3-ABS ....... ... |... |10/03/2023| Various ....... e XXX 135561 |...... 135637 ...... 135627 ...... 135635 oo | 2 2 135637 ... 11/20/2024
92938CAD9 | WFRBS 2013-C15 A4 - CMBS ... |08/17/2023| Paydown ................ XXX 131,000 ...... 131,000(...... 137473 ...... 133165 (... | (2185) [ (2188) [ 131,000 08/17/2046
92938VAQ8 | WFRBS 2014-C19 A5 - CMBS . 109/27/2023| WELLS FARGO
m ADVISORS LLC
S (CHARLOTTE,NC) ...... XXX 124976 | ...... 126,000 ...... 125331 ...... 125430 oo | 248 288 125678 | ..o | (702) | ......... (702) | ....... 4,277 | 03/15/2047
00 | 92939UACO | WEC ENERGY GROUPINC ................... ... |09/15/2023| Maturity @ 100.00 ....... XXX 231,000...... 231,000]...... 230917 ...... 230,980 | ....oviie e 20 [ 20 231,000 (..o e [ 1,271 09/15/2023
94989KAV5 | WFCM 2015-C29 A4 -CMBS ................... ... |09/28/2023| WELLS FARGO
ADVISORS LLC
(CHARLOTTE,NC) ...... XXX 223,365(...... 234,000]...... 230,132(...... 181345 (oo | TAA | TAA 231158 ... (TT93) ] (7,793) 4,824 | 06/17/2048
95000U2R3 | WELLS FARGO&CO .........covviiin ... |06/02/2023| Call @ 100.00 ........... XXX 223,000...... 223,000]...... 223,000 223,000 (..o e e [ e 223,000 ... e .. 1,844 1 06/02/2024
95000U3A9 | WELLS FARGO&CO ... ... |03/07/2023| Unknown ................ XXX 74,853 | ....... 77,000 ....... 77,000 (....... 77,000 ....cooovvons [ oo | e e 77,000 (... | (2147 | (2,147) .. 2,29307/25/2028
95058XAG3 | WEN 2019-1 A21-RMBS ... .oo.| ... |09/28/2023| Various .................. XXX 176,441 ...... 191,100 (...... 174,976 175,359 | oo | BB B8 175427 ..o | 1015 1,015 5,686 | 06/15/2049
961214EU3 | WESTPAC BANKING CORP ................... C |09/27/2023] MERRILL LYNCH PIERCE
FENNER ................ XXX 216,110(...... 228,000]...... 228,000...... 228,000 (..o e e [ e 228000 (............. |..... (11,890) | ...... (11,890) | ....... 2,007 | 11/18/2024
98163LAC4 | WOART 2021-BA3-ABS ...........cevnnn. ... |10/03/2023| Various .................. XXX 216,340 (...... 221,000]...... 220,963 ...... 220972 . e 2 22 22099 (... | (4654) ). (4,654)(......... 605 | 06/15/2026
98978VAUT [ ZOETISINC .....oviiiiiii ... |09/27/2023| MERRILL LYNCH PIERCE
FENNER ................ o XXX 126274 | ...... 127,000(...... 126,907 | ...... 126,902 . ... | 30 B0 126,932 ... | (B59) ] ... (659) | ....... 5,963 | 11/14/2025
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... .. 36,592,563 | ... 38,042,342 |... 38,401,781 |... 36,756,698 ... 38,252,504 | ... ... (1,659,941) | ..... 465616 |. XXX .
2509999997 Subtotal - BONAS - Part4 ... ... .. 62,740,082 | ... 65,665,742 |... 65,125,064 | ... 63,000,264 ... 65,392,863 ... (2,652,781)|..... 918,581|. XXX.
2509999998 Summary Item from Part 5 for BoAS ... .. 54,511,060 | ... 56,739,166 |... 55,015,752 |.............. |........oo | 166,796 | ............. |...... 166,796 | ........... ... 55182548 |............. |... (671,488)]..... (671,488) | ..... 804,828 |. XXX.
2509999999 SUDLOLAl - BONAS ... ...\t 117,251,142 | .. 122,404,900 | .. 120,140,816 | ... 63,000,264 |..... (14,890) | ..... 644,005(............. |...... 629115]........... .. 120,575,411 ... (3324,269) |... 1,723410|. XXX.
Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded
001055102 .| AFLACORD ..........ocoviiiiiiiiiiiiia ... |05/08/2023| Unknown ................|...... 102.000....... 6,898 |... XXX...|......... 3565(......... 7338|...... (3,773) G773 | 3565 ... | 3332 3,332 . XXX
00130H105 | THE AES CORPORATION ... o..| ... |05/08/2023| Unknown ................|...... 158.000....... 3448 ... XXX ... s 454 (2,684) | ... (2884) | 1,860]... . XXX
00206R102 [AT&TORD ..........cvvvvvnnnn. eeveeiod| ... |05/08/2023) Unknown ... | 1,270.000...... 21628(... XXX ... .. 23381...... 136431 ... 13643 37,023 . XXX
002824100 .| ABBOTT LABORATORIES ORD ... ... |... |05/08/2023| Unknown ................|...... 270.000]...... 29,981(... XXX... .. 29643 ]..... (19,048) | ... (19,048) [ ..o | oennn 10,595 . XXX
00287Y109 |[ABBVIEORD .................c..ceeee ... |... |05/08/2023| Unknown ................|...... 277.000...... 40654 |... XXX... . 44766 ..... (22,117) | ... 217 22,649 . XXX
00507V109 | ACTIVISION BLIZZARD ORD .. ... |... |05/08/2023| Unknown ................[...... 114.000 ....... 8635(... XXX... LB T2T L (2,259) | ... (2259 6,468 . XXX
00724F101 [ADOBEORD .................... cooo| ... |05/08/2023| Unknown ................|..ooes 74.0001...... 25357 (... XXX... .. 24903]...... (9,908) | ... v e e (9908) | 14,995 . XXX
00751Y106 | ADVANCE AUTO PARTSORD ...... ... |05/08/2023| Unknown ................|..ccoees 7.000(......... 870|... XXX... 10290 161]... U PO PETR 61 e 1,190 . XXX
007903107 .| ADVANCED MICRO DEVICES ORD . ... |... |05/08/2023| Unknown ................|...... 251.000]...... 23,832(... XXX... 16257 ... (7,447) | ... 7447 [ | 8,810 . XXX
00846U101 | AGILENT TECHNOLOGIESORD ........ ... |... |05/08/2023| Unknown ................|....... 47.000]....... 6,205(... XXX... L. 7034 (4,882) ... (4882) ......oo |ovinnnn 2,152 . XXX
009158106 .| AR PRODUCTS AND CHEMICALSORD ........ ... |05/08/2023| Unknown ................|....... 35.0001...... 10,356 | ... XXX... |.oooiins s 107890 (4,059) | ... v e e @089) | 6,730 . XXX
009717101 | AKAMAI TECHNOLOGIESORD ............... ... |05/08/2023| Unknown ................|....... 24.0001....... 1899|... XXX ... [ 1182 2,023|........ @71 | oo [ @71 oo [ 1,152 . XXX
011659109 .| ALASKAAIRGROUPORD .................... ... |05/08/2023| Unknown ................|....... 11.000|......... 476 ... XXX ... |.......... 604]. ... 472 ... B B 604 . XXX
012653101 .| ALBEMARLEORD ...................cceeee ... |05/08/2023| Unknown ................|....... 17.000|....... 3,169 |... XXX ... . L3887 (1,039) C(1039) [ 2,648 . XXX
015271109 .| ALEXANDRIA REAL ESTATE EQREIT ORD ... | ... |05/08/2023| Unknown ................|....... 17.000]....... 2,081|... XXX... L2476 (B8) .o e [ 68)...covees o 2,409 . XXX
016255101 .| ALIGN TECHNOLOGYORD ................... ... |05/08/2023| Unknown ................|...ccooes 9.000(....... 2757 ... XXX .o |ooiiins e 1898 31| [ 31| 2,249 . XXX
018802108 .| ALLIANTENERGYORD ....................... ... |05/08/2023| Unknown ................[....... 64.000....... 349 ... XXX...|.........2436]|......... 3533|...... (1,097) (1,097) ... |, 2,436 . XXX
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020002101 .| ALLSTATEORD .......ccoviviiiiiiiiiaiannnn ... |05/08/2023| Unknown Lo XXX . XXX,
02079K107 | ALPHABET CL C ORD . ... |05/08/2023| Unknown ... o XXX . XXX
02079K305 | ALPHABET CLAORD .. ... |05/08/2023| Unknown ... o XXX . XXX
022095103 | ALTRIA GROUP ORD ..... ... |05/08/2023| Unknown ... Lo XXX . XXX
023135106 .| AMAZON COMORD ....... ... |05/08/2023| Unknown ... Lo XXX . XXX,
023608102 . AMERENORD ........................ ... |05/08/2023| Unknown ... o XXX . XXX
02376R102 | AMERICAN AIRLINES GROUP ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
025537101 .| AMERICAN ELECTRIC POWERORD ...........|... |05/08/2023| Unknown ... Lo XXX . XXX
025816109 .| AMERICAN EXPRESSORD ................... ... |05/08/2023| Unknown Lo XXX . XXX,
026874784 .| AMERICAN INTERNATIONAL GROUP ORD ....| ... |05/08/2023| Unknown o XXX . XXX
03027X100 | AMERICAN TOWERREIT ..................... ... |05/08/2023| Unknown ... o XXX . XXX
030420103 .| AMERICAN WATER WORKS ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
03073E105 | CENCORAORD .................... ... |05/08/2023| Unknown ... Lo XXX . XXX,
03076C106 | AMERIPRISE FINANCE ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
031100100 .| AMETEK ORD ... | ... |05/08/2023| Unknown ... o XXX . XXX
031162100 .| AMGENORD ..........cciiiiiiiiiinnnne, ... |05/08/2023| Unknown ... Lo XXX . XXX
032095101 .| AMPHENOL CLAORD ............coovivennne. ... |05/08/2023| Unknown ... Lo XXX . XXX,
032654105 .| ANALOG DEVICES ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
03662Q105 [ ANSYSORD ................ ... |05/08/2023| Unknown ... o XXX . XXX
036752103 .| ELEVANCE HEALTH ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
03743Q108 [APAORD ................... ... |05/08/2023| Unknown ... Lo XXX . XXX,
037833100 .| APPLE ORD . ... | ... |05/08/2023| Unknown ... o XXX (224,997) . XXX
038222105 .| APPLIED MATERIALORD ... ... ... |05/08/2023| Unknown ... o XXX (8,616) . XXX
039483102 .| ARCHER DANIELS MIDLAND ORD . ... |05/08/2023| Unknown ... Lo XXX .. (4123) . XXX
040413106 .| ARISTANETWORKSORD .......... ... |05/08/2023| Unknown ... Lo XXX .. (2,220 . XXX,
04621X108 | ASSURANTORD .............. ... |05/08/2023| Unknown ... o XXX . XXX
049560105 .| ATMOS ENERGY ORD .......... ....|... |05/08/2023| Unknown ... o XXX . XXX
052769106 .| AUTODESKORD ............c.ovvviinnnnn. ... |05/08/2023| Unknown ... Lo XXX . XXX
053015103 .| AUTOMATIC DATA PROCESSINGORD ........ ... |05/08/2023| Unknown ... Lo XXX . XXX
053332102 .| AUTOZONEORD ..o, ... |05/08/2023| Unknown ... o XXX . XXX
053484101 .| AVALONBAY COMMUNITIESREITORD ........ ... |05/08/2023| Unknown ... o XXX . XXX
053611109 .| AVERY DENNISONORD ................ ... |05/08/2023| Unknown ... Lo XXX . XXX
05722G100 | BAKER HUGHES CL A ORD . ... |05/08/2023| Unknown ... Lo XXX . XXX
058498106 .| BALLORD .................. ... |05/08/2023| Unknown ... o XXX . XXX
060505104 .| BANK OF AMERICAORD .......... ... |05/08/2023| Unknown ... Lo XXX . XXX
064058100 .| BANK OF NEW YORK MELLON ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
070830104 .| BATH AND BODY WORKS ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
071813109 .| BAXTER INTERNATIONAL ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
075887109 .| BECTON DICKINSON ORD ........ ... |05/08/2023| Unknown ... Lo XXX . XXX
084423102 .| WRBERKLEYORD ..................... ... |... |05/08/2023| Unknown ... Lo XXX . XXX
084670702 .| BERKSHIRE HATHAWAY CLBORD ........... ... |05/08/2023| Unknown Lo XXX . XXX
086516101 .[BESTBUYORD ............cocevevieinnne, ... |05/08/2023| Unknown o XXX . XXX
090572207 .| BIO RAD LABORATORIES CLAORD .... ... |05/08/2023| Unknown ... o XXX . XXX
09062X103 [BIOGENORD .............cceevvninnn ... |05/08/2023| Unknown ... Lo XXX . XXX
09073M104 | BIO TECHNE ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX,
09247X101 | BLACKROCKORD ............... ... |05/08/2023| Unknown ... Lo XXX . XXX
097023105 .| BOEINGORD ................. ... |05/08/2023| Unknown ... o XXX . XXX
098571108 .| BOOKING HOLDINGS ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
099724106 .| BORGWARNERORD ............... ... |05/08/2023| Unknown ... Lo XXX . XXX,
101121101 .| BOSTON PROPERTIES REIT ORD . ... |05/08/2023| Unknown ... Lo XXX . XXX
101137107 .| BOSTON SCIENTIFICORD ........... ....|... |05/08/2023| Unknown ... o XXX . XXX
110122108 .| BRISTOL MYERS SQUIBBORD ............... ... |05/08/2023| Unknown ... Lo XXX . XXX
111337103 | BROADRIDGE FINANCIAL SOLUTIONS ORD .. | ... (05/08/2023| Unknown ... Lo XXX . XXX,
11135F101 | BROADCOMORD ........oooviviiiiiiiinn, ... |05/08/2023| Unknown ... Lo XXX . XXX
115637209 .| BROWN FORMAN CLB ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
12503M108 | CBOE GLOBAL MARKETS ORD . ... |05/08/2023| Unknown ... Lo XXX . XXX
12504L109 .| CBRE GROUP CLAORD ........ ... |... |05/08/2023| Unknown ... Lo XXX . XXX
12514G108 [CDWORD ..o ... |05/08/2023| Unknown . XXX ... . XXX
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125269100 .| CF INDUSTRIES HOLDINGS ORD .............. ... |05/08/2023| Unknown Lo XXX (1,663) . XXX,
12541W209 | CH ROBINSON WORLDWIDE ORD . ... |05/08/2023| Unknown ... o XXX ... (322) . XXX
125523100 .[ CIGNAORD ............ooiinn, ... |05/08/2023| Unknown ... o XXX .. (8,097) . XXX
12572Q105 | CME GROUP CLAORD .. ... |05/08/2023| Unknown ... c XXX 9,028 812 B e 116 . XXX
125896100 .| CMS ENERGY ORD ...... ... |05/08/2023| Unknown ... Lo XXX .. (1,206) . XXX,
126408103 .| CSXORD .............. ... |05/08/2023| Unknown ... o XXX .. (8221) . XXX
126650100 .| CVSHEALTHORD .......... ... |05/08/2023| Unknown ... o XXX . XXX
127097103 .| COTERRAENERGYORD ............. ...|... |05/08/2023| Unknown ... Lo XXX . XXX
127387108 .| CADENCE DESIGN SYSTEMSORD ............ ... |05/08/2023| Unknown Lo XXX . XXX,
12769G100 | CAESARS ENTERTAINMENTORD ............ ... |05/08/2023| Unknown o XXX . XXX
133131102 .| CAMDEN PROPERTY REITORD ....... ... |05/08/2023| Unknown ... o XXX . XXX
134429109 .| CAMPBELL SOUPORD ............... ... |05/08/2023| Unknown ... Lo XXX . XXX
14040H105 | CAPITAL ONE FINANCIAL ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX,
14149Y108 | CARDINAL HEALTHORD ........ ... |05/08/2023| Unknown ... o XXX . XXX
143130102 .| CARMAXORD .............. ... |05/08/2023| Unknown ... o XXX . XXX
143658300 .| CARNIVALORD .......... ... |05/08/2023| Unknown ... Lo XXX . XXX
14448C104 | CARRIER GLOBAL ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX,
148806102 .| CATALENTORD ......... ... |05/08/2023| Unknown ... o XXX . XXX
149123101 .| CATERPILLAR ORD . ... |05/08/2023| Unknown ... o XXX . XXX
150870103 .| CELANESEORD ....... ... |05/08/2023| Unknown ... Lo XXX . XXX
15135B101 [ CENTENEORD .................. ... |05/08/2023| Unknown ... Lo XXX . XXX,
151897107 | CENTERPOINT ENERGY ORD ........ ... | ... |05/08/2023| Unknown ... o XXX . XXX
15677J108 .| CERIDIAN HCM HOLDINGORD ............... ... |05/08/2023| Unknown ... o XXX . XXX
159864107 .| CHRLSRIVERLABSORD ................eues ... |05/08/2023| Unknown ... Lo XXX . XXX
16119P108 | CHARTER COMMUNICATIONS CLAORD ..... ... |05/08/2023| Unknown ... Lo XXX . XXX,
166764100 .| CHEVRONORD ............oocovvviiiinnn. ... |05/08/2023| Unknown ... o XXX . XXX
169656105 .| CHIPOTLE MEXICAN GRILL ORD ... ... | ... |05/08/2023| Unknown ... o XXX . XXX
171340102 .| CHURCHAND DWIGHTORD .................. ... |05/08/2023| Unknown ... Lo XXX . XXX
172062101 .| CINCINNATI FINANCIAL ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
17275R102 | CISCO SYSTEMSORD ........ ... |05/08/2023| Unknown ... o XXX . XXX
172908105 .| CINTASORD ............. ... |05/08/2023| Unknown ... o XXX . XXX
172967424 .| CITIGROUPORD ................... ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
174610105 .| CITIZENS FINANCIAL GROUPORD ........... ... |05/08/2023| Unknown ... Lo XXX . . XXX
189054109 .| CLOROXORD ..o, ... |05/08/2023| Unknown ... o XXX .. 2,245 . XXX
191216100 .| COCA-COLA ORD . |05/08/2023| Unknown CXXX | 26442 40,392 . XXX
192446102 .| COGNIZANT TECHNOLOGY SOLUTN CL A
ORD ..o ... |05/08/2023| Unknown Lo XXX . XXX
194162103 .| COLGATE PALMOLIVEORD .................. ... |05/08/2023| Unknown ... o XXX . XXX
20030N101 | COMCASTCLAORD ............ TR ... |05/08/2023| Unknown ... Lo XXX . XXX
200340107 .| COMERICAORD ......... ....| ... |05/08/2023| Unknown ... Lo XXX . XXX
205887102 .| CONAGRABRANDSORD ..................... ... |05/08/2023| Unknown Lo XXX . XXX
20825C104 | CONOCOPHILLIPSORD ...................ee ... |05/08/2023| Unknown o XXX . XXX
209115104 .| CONSOLIDATED EDISON ORD ......... ... |05/08/2023| Unknown ... o XXX . XXX
21036P108 | CONSTELLATION BRANDS CLAORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
210377109 | CONSTELLATION ENERGYORD ........ ... |05/08/2023| Unknown ... Lo XXX . XXX,
216648402 .| COOPERORD ..................... ... |05/08/2023| Unknown ... Lo XXX . XXX
217204106 .| COPARTORD ....... ... | ... |05/08/2023| Unknown ... o XXX . XXX
219350105 .| CORNINGORD ............covoviiiiiiin ... |05/08/2023| Unknown ... Lo XXX . XXX
220521104 .| CORTEVAORD ............... ... |05/08/2023| Unknown ... Lo XXX . XXX,
22160K105 | COSTCO WHOLESALE ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
22160N109 | COSTAR GROUPORD ........ ... |05/08/2023| Unknown ... o XXX . XXX
22822V101 | CROWN CASTLEORD ...... ... |05/08/2023| Unknown ... Lo XXX . XXX
231021106 .| CUMMINSORD ......... ... |05/08/2023| Unknown ... Lo XXX . XXX,
23331A109 | DRHORTONORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
233331107 .| DTEENERGY ORD ....... ... |05/08/2023| Unknown ... o XXX . XXX
23355L106 .| DXC TECHNOLOGY ORD ... |05/08/2023| Unknown ... Lo XXX . XXX
235851102 .| DANAHERORD .................. ....|... (05/08/2023| Unknown ... Lo XXX . XXX
237194105 .| DARDEN RESTAURANTSORD ................ ... |05/08/2023| Unknown . XXX ... . XXX
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23918K108 | DAVITAORD ......ovviiiiiiiiiiieieee ... |05/08/2023| Unknown ................|..cooees 5.000(......... 45| ... XXX... . XXX,
244199105 .| DEEREORD ............. ... |05/08/2023| Unknown ... o XXX . XXX
247361702 .| DELTAAIRLINES ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
24906P109 | DENTSPLY SIRONAORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
25179M103 | DEVON ENERGY ORD ....... ... |05/08/2023| Unknown ... Lo XXX . XXX,
252131107 .| DEXCOMORD ................... ... |05/08/2023| Unknown ... o XXX . XXX
25278X109 | DIAMONDBACK ENERGY ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
253868103 .| DIGITALREALTYREITORD ........ ... |... |05/08/2023| Unknown ... Lo XXX . XXX
254687106 .| WALTDISNEYORD ...........ovviiiiinnnn ... |05/08/2023| Unknown Lo XXX . XXX,
254709108 .| DISCOVER FINANCIAL SERVICESORD ....... ... |05/08/2023| Unknown o XXX . XXX
25470M109 | DISH NETWORKCLAORD ................... ... |05/08/2023| Unknown ... o XXX . XXX
256677105 .| DOLLAR GENERAL ORD .... ... |05/08/2023| Unknown ... Lo XXX . XXX
256746108 .| DOLLAR TREEORD ........ ... |05/08/2023| Unknown ... Lo XXX . XXX,
25746U109 | DOMINION ENERGY ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
25754A201 | DOMINOS PIZZAORD ... ... |05/08/2023| Unknown ... o XXX . XXX
260003108 .| DOVER ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
260557103 .| DOWORD ........... . ... |05/08/2023| Unknown ... Lo XXX . XXX,
26441C204 | DUKE ENERGYORD ............ ... |05/08/2023| Unknown ... o XXX . XXX
26614N102 | DUPONT DE NEMOURS ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
26875P101 | EOG RESOURCESORD ......... ... |05/08/2023| Unknown ... Lo XXX . XXX
268841109 .|EQTORD ..........cceennn ... |05/08/2023| Unknown ... Lo XXX . XXX,
277432100 .| EASTMAN CHEMICALORD ...... ... |05/08/2023| Unknown ... o XXX . XXX
278642103 .|EBAYORD .................... ... |05/08/2023| Unknown ... o XXX . XXX
278865100 .| ECOLABORD ...................... ... |05/08/2023| Unknown ... Lo XXX . XXX
281020107 .| EDISON INTERNATIONAL ORD ........ ... |05/08/2023| Unknown ... Lo XXX . XXX,
28176E108 | EDWARDS LIFESCIENCESORD ...... ... |05/08/2023| Unknown ... o XXX . XXX
285512109 .| ELECTRONICARTSORD ............. ... |... |05/08/2023| Unknown ... o XXX . XXX
291011104 .| EMERSON ELECTRICORD ................... ... |05/08/2023| Unknown ... Lo XXX . XXX
29355A107 | ENPHASE ENERGYORD ............oeoviiin ... |05/08/2023| Unknown ... Lo XXX . XXX
29364G103 [ENTERGYORD ..........cccvvviviiiiie ... |05/08/2023| Unknown ... o XXX . XXX
29414B104 | EPAM SYSTEMS ORD . ... |05/08/2023| Unknown ... o XXX . XXX
294429105 .| EQUIFAXORD ......... ... |05/08/2023| Unknown ... Lo XXX . XXX
29444U700 | EQUINIXREITORD ................ ... |05/08/2023| Unknown ... Lo XXX . XXX
294761107 .| EQUITY RESIDENTIAL REITORD ..... ... |05/08/2023| Unknown ... o XXX . XXX
297178105 .| ESSEX PROPERTY REITORD ........ ... |05/08/2023| Unknown ... Lo XXX . XXX
29786A106 |ETSYORD ............ccevnes ... |05/08/2023| Unknown ... Lo XXX . XXX
30034W106 | EVERGYORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX
30040W108 | EVERSOURCE ENERGY ORD . ... |05/08/2023| Unknown ... o XXX . XXX
30161N101 [EXELONORD ................... ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
30212P303 | EXPEDIAGROUPORD ..............c.ovivie ... |05/08/2023| Unknown ... Lo XXX . XXX
302130109 .| EXPEDITORS INTNL OF WASHTN CLAORD ..| ... [05/08/2023| Unknown Lo XXX . XXX
302257102 | EXTRA SPACE STORAGEREITORD ......... ... |05/08/2023| Unknown o XXX . XXX
30231G102 | EXXONMOBILORD .................. ... |05/08/2023| Unknown ... o XXX . XXX
302491303 .[FMCORD ..o ... |05/08/2023| Unknown ... Lo XXX . XXX
30303M102 | META PLATFORMS CLAORD ........... ... |... |05/08/2023| Unknown ... Lo XXX . XXX,
303075105 .| FACTSET RESEARCH SYSTEMS ORD ......... ... |05/08/2023| Unknown ... Lo XXX . XXX
311900104 .| FASTENALORD ...........coovviiiiiinnnn ... |05/08/2023| Unknown ... o XXX . XXX
313745101 .| FEDERALREITORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
31428X106 | FEDEXORD ........... ... | ... |05/08/2023| Unknown ... Lo XXX . XXX,
315616102 .| FSORD ...t ... |05/08/2023| Unknown ... Lo XXX . XXX
31620M106 | FIDELITY NATIONAL INFORMATN SVCS ORD .| ... |05/08/2023| Unknown ... o XXX . XXX
316773100 .| FIFTH THIRD BANCORPORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX
33616C100 | FIRST REPUBLICBANKORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX,
336433107 .| FIRST SOLARORD .......... TP ... |05/08/2023| Unknown ... Lo XXX . XXX
337738108 .| FISERVORD .......... ... |05/08/2023| Unknown ... o XXX . XXX
337932107 .| FIRSTENERGYORD .................. ... |05/08/2023| Unknown ... Lo XXX . XXX
339041105 .| FLEETCOR TECHNOLOGIES ORD ... ... |... |05/08/2023| Unknown ... Lo XXX . XXX
345370860 .| FORDMOTORORD ......................c... ... |05/08/2023| Unknown . XXX ... . XXX
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34959E109 | FORTINETORD ........c.oovviiiniiinnnne. ... |05/08/2023| Unknown Lo XXX . XXX,
34959J108 .| FORTIVE ORD . ... |05/08/2023| Unknown ... o XXX . XXX
351371105 .| FOX CLA ORD . . ... |05/08/2023| Unknown ... o XXX . XXX
354613101 .| FRANKLIN RESOURCES ORD ... |05/08/2023| Unknown ... Lo XXX . XXX
35671D857 | FREEPORT MCMORAN ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX,
363576109 .| ARTHUR J GALLAGHER ORD . ... |05/08/2023| Unknown ... o XXX . XXX
366651107 .| GARTNERORD ............... ... |05/08/2023| Unknown ... o XXX . XXX
368736104 .| GENERAC HOLDINGS ORD ... ....|... |05/08/2023| Unknown ... Lo XXX . XXX
369550108 .| GENERAL DYNAMICSORD ................... ... |05/08/2023| Unknown Lo XXX . XXX,
369604301 .| GENERALELECTRICORD .................... ... |05/08/2023| Unknown o XXX . XXX
370334104 .| GENERALMILLSORD ...... ... |05/08/2023| Unknown ... o XXX . XXX
37045V100 | GENERAL MOTORS ORD ... |05/08/2023| Unknown ... Lo XXX . XXX
372460105 .| GENUINE PARTSORD ...... ... |05/08/2023| Unknown ... Lo XXX . XXX,
375558103 .| GILEAD SCIENCES ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
37940X102 | GLOBAL PAYMENTS ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
37959E102 | GLOBELIFEORD ............... ... |05/08/2023| Unknown ... Lo XXX . XXX
38141G104 | GOLDMAN SACHS GROUP ORD . ... |05/08/2023| Unknown ... Lo XXX . XXX,
384802104 .| WW GRAINGERORD .............. ... | ... |05/08/2023| Unknown ... o XXX . XXX
40412C101 | HCAHEALTHCAREORD ..............coceee ... |05/08/2023| Unknown ... o XXX . XXX
404341105 .| HPORD ..ot ... |05/08/2023| Unknown ... Lo XXX . XXX
406216101 .| HALLIBURTONORD ............cceviviinnnn ... |05/08/2023| Unknown ... Lo XXX . XXX,
416515104 .| HARTFORD FINANCIAL SERVICES GRUP ORD| ... |05/08/2023| Unknown ... o XXX . XXX
418056107 .| HASBROORD ..........ccoviiiiiiiin ... |05/08/2023| Unknown ... o XXX . XXX
42250P103 | HEALTHPEAK PROPERTIESORD ....... ... |05/08/2023| Unknown ... Lo XXX . XXX
426281101 .| JACK HENRY AND ASSOCIATES ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX,
427866108 .| HERSHEY FOODSORD ................. ....|... |05/08/2023| Unknown ... o XXX . XXX
42809H107 [HESSORD ..........oocoviiiiiiii ... |05/08/2023| Unknown ... o XXX . XXX
42824C109 | HEWLETT PACKARD ENTERPRISEORD ...... ... |05/08/2023| Unknown ... Lo XXX . XXX
43300A203 | HILTON WORLDWIDE HOLDINGS ORD ........ .. |05/08/2023| Unknown ... Lo XXX . XXX
436440101 .|HOLOGICORD .............ccovivnnns ... |05/08/2023| Unknown ... o XXX . XXX
437076102 .| HOME DEPOTORD .................. ... |05/08/2023| Unknown ... o XXX . XXX
438516106 .| HONEYWELL INTERNATIONAL ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
440452100 .| HORMEL FOODSORD .................. ....|... |05/08/2023| Unknown ... Lo XXX . XXX
44107P104 | HOST HOTELS & RESORTS REIT ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
443201108 .| HOWMET AEROSPACE ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
444859102 .| HUMANAORD .............oveinnn, ... |05/08/2023| Unknown ... Lo XXX . XXX
445658107 .| JB HUNT TRANSPORT SERVICES ORD .......|... |05/08/2023| Unknown ... Lo XXX . XXX
446150104 .| HUNTINGTON BANCSHARESORD ........... ... |05/08/2023| Unknown ... o XXX . XXX
446413106 .| HUNTINGTON INGALLS INDUSTRIES ORD ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
45167R104 [IDEXORD .........ccooviiiiniiiiiiiiianns ... |05/08/2023| Unknown ... Lo XXX . XXX
45168D104 | IDEXX LABORATORIESORD ................. ... |05/08/2023| Unknown Lo XXX . XXX
452308109 .| ILLINOISTOOLORD ..........coovovieine ... |05/08/2023| Unknown o XXX . XXX
452327109 .| ILLUMINAORD ........... ... |05/08/2023| Unknown ... o XXX . XXX
45337C102 [INCYTEORD ............. ... |05/08/2023| Unknown ... Lo XXX . XXX
45687V106 | INGERSOLL RAND ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX,
458140100 .[ INTELORD ........ovvviiiiiiiiiiiiee ... |05/08/2023| Unknown ... Lo XXX . XXX
45866F104 | INTERCONTINENTAL EXCHANGEORD ....... ... |05/08/2023| Unknown ... o XXX . XXX
459200101 .| INTERNATIONAL BUSINESS MACHINES ORD .| ... |05/08/2023| Unknown ... Lo XXX . XXX
459506101 .| INTERNATIONAL FLAVORS & FRAGRANS ORD] ... |05/08/2023| Unknown ... Lo XXX . XXX,
460146103 .| INTERNATIONAL PAPERORD ................ ... |05/08/2023| Unknown ... Lo XXX ....1538 . XXX
460690100 .| INTERPUBLIC GROUP OF COMPANIES ORD . | ... |05/08/2023| Unknown ... o XXX ... (846) . XXX
461202103 .[INTUITORD .........oooiiii ... |05/08/2023| Unknown ... Lo XXX .. (4522) . XXX
46120E602 | INTUITIVE SURGICAL ORD . ... |05/08/2023| Unknown ... Lo XXX .. (3,560) . XXX,
46266C105 | IQVIA HOLDINGSORD ..... ... |05/08/2023| Unknown ... Lo XXX .. (2,355) . XXX
46284V101 | IRON MOUNTAINORD ...... ... |05/08/2023| Unknown ... o XXX ... (868) . XXX
46625H100 | JPMORGAN CHASEORD ..... ... |05/08/2023| Unknown ... Lo XXX . (21,259) . XXX
469821108 .| JACOBS SOLUTIONSORD ......... ....|... |05/08/2023| Unknown ... Lo XXX (1,005) . XXX
478160104 .| JOHNSON & JOHNSONORD .................. ... |05/08/2023| Unknown . XXX ... (21,602) . XXX
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48203R104 | JUNIPERNETWORKSORD ................... ... |05/08/2023| Unknown Lo XXX . XXX,
482480100 .|KLAORD ..............ccceeee ... |... |05/08/2023| Unknown ... o XXX . XXX
487836108 .| KELLANOVA ORD . ... |05/08/2023| Unknown ... o XXX . XXX
49271100 | KEURIG DR PEPPER ORD . ... |05/08/2023| Unknown ... Lo XXX . XXX
493267108 .| KEYCORPORD .................... ... |05/08/2023| Unknown ... Lo XXX . XXX,
493381103 .| KEYSIGHT TECHNOLOGIES ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
494368103 .| KIMBERLY CLARKORD ............ ... |05/08/2023| Unknown ... o XXX . XXX
49446R109 | KIMCO REALTYREITORD ....................[... |05/08/2023| Unknown ... Lo XXX . XXX
49456B101 | KINDER MORGANCLPORD ................. ... |05/08/2023| Unknown o XXX 12,689 1 ,011 . XXX,
500754106 .| KRAFTHEINZORD ..............cooeinnns ... |05/08/2023| Unknown o XXX 12895 5822 . XXX
501044101 .| KROGER ORD ... |... |05/08/2023| Unknown ... o XXX ...5127 . XXX
501889208 .| LKQORD .............coveviunnnns ... | ... |05/08/2023| Unknown ... Lo XXX e TTT . XXX
502431109 .| L3HARRIS TECHNOLOGIES ORD ... |05/08/2023| Unknown CXXX e 3247 5413 . XXX
50540R409 | LABORATORY CORPRTN OF AMER HLDGS
ORD ... ... |05/08/2023| Unknown o XXX 2025 2,590 . XXX
512807108 .| LAMRESEARCHORD ........... ...|... |05/08/2023| Unknown ... Lo XXX ....9,247 . XXX
513272104 .| LAMB WESTON HOLDINGS ORD ... ... |... |05/08/2023| Unknown ... Lo XXX ... 1,966 . XXX,
517834107 .| LAS VEGAS SANDSORD .......... ... |... |05/08/2023| Unknown ... o XXX ....2,548 . XXX
m 518439104 .| ESTEE LAUDERCLAORD ......... ... |... |05/08/2023| Unknown ... o XXX ....9,180 . XXX
— | 525327102 .| LEIDOS HOLDINGS ORD ...... ....|... |05/08/2023| Unknown ... Lo XXX ... 2,104 . XXX
526057104 .| LENNARCLAORD ......... ... |... |05/08/2023| Unknown ... Lo XXX ... 3,077 . XXX,
—> (532457108 .| ELILILLYORD ......... ....|... |05/08/2023| Unknown ... o XXX .. 45364 . XXX
€9 1534187109 .| LINCOLN NATIONALORD ............... ....|... |05/08/2023| Unknown ... o XXX ... 1014 . XXX
538034109 .| LIVE NATION ENTERTAINMENT ORD .........|... [05/08/2023| Unknown ... Lo XXX ... 1,325 . XXX
539830109 .| LOCKHEED MARTINORD ............... ....|... |05/08/2023| Unknown ... Lo XXX .. 17514 . XXX,
540424108 .|LOEWSORD .................. ... |... |05/08/2023| Unknown ... o XXX ....2,100 . XXX
548661107 .| LOWE'S COMPANIESORD ......... ... |... |05/08/2023| Unknown ... o XXX 19,127 . XXX
550241103 .| LUMEN TECHNOLOGIESORD ......... ... | ... |03/21/2023| Unknown ... Lo XXX ..2,098 . XXX
55261F104 | M&TBANKORD ..o, ... |05/08/2023| Unknown ... Lo XXX 2,321 . XXX
552953101 .| MGM RESORTS INTERNATIONALORD ....... ... |05/08/2023| Unknown ... o XXX L2179 . XXX
55354G100 [MSCIORD ..........ccooviiiiiiiinnn ....| ... |05/08/2023| Unknown ... o XXX ....6,047 . XXX
565849106 .| MARATHONOILORD ............ ... |... |05/08/2023| Unknown ... Lo XXX 4,683 . XXX
56585A102 | MARATHON PETROLEUM ORD ... ... |05/08/2023| Unknown ... Lo XXX 7,565 . XXX
57060D108 | MARKETAXESS HOLDINGS ORD .. ...|... |05/08/2023| Unknown ... o XXX ... 1,394 . XXX
571748102 .| MARSH & MCLENNANORD ................... ... |05/08/2023| Unknown ... Lo XXX 12,246 . XXX
571903202 .| MARRIOTT INTERNATIONALCLAORD ....... ... |05/08/2023| Unknown ... Lo XXX 5,658 . XXX
573284106 .| MARTIN MARIETTA MATERIALSORD ......... ... |05/08/2023| Unknown ... Lo XXX 2,366 . XXX
574599106 .| MASCOORD ..............ceovevinnnnns ... | ... |05/08/2023| Unknown ... o XXX ... 2,240 . XXX
57636Q104 | MASTERCARD CLAORD ... ... |05/08/2023| Unknown ... Lo XXX 46,248 . XXX
57667L107 .| MATCH GROUP ORD ........ ... |... |05/08/2023| Unknown ... Lo XXX 2,033 . XXX
579780206 .| MCCORMICK ORD ............ccoovivininnnns ... |05/08/2023| Unknown o XXX 2878 3233 . XXX
580135101 .| MCDONALD'SORD ... ... |05/08/2023| Unknown o XXX 16,155 L 29,779 . XXX
58155Q103 | MCKESSON ORD ... ... |05/08/2023| Unknown ... o XXX ... 1,878 . XXX
58933Y105 | MERCK& COORD .. ....| ... |05/08/2023| Unknown ... Lo XXX 43,492 . XXX
59156R108 | METLIFEORD ............ vvveeen| ... |05/08/2023 Unknown ... Lo XXX 7,671 . XXX,
592688105 .| METTLER TOLEDO ORD . ... |05/08/2023| Unknown ... Lo XXX 5,782 . XXX
594918104 .| MICROSOFTORD ............... ... |05/08/2023| Unknown ... o XXX 280,589 . XXX
595017104 .| MICROCHIP TECHNOLOGY ORD ... ... | ... |05/08/2023| Unknown ... Lo XXX ....6,323 . XXX
595112103 .| MICRON TECHNOLOGYORD ................. ... |05/08/2023| Unknown ... Lo XXX 8,597 . XXX,
59522J103 .| MID AMERICA APT COMMUNITIREITORD ....| ... [05/08/2023| Unknown ... Lo XXX 1413 . XXX
60770K107 | MODERNAORD ............ccccovvieiinnn, ... |05/08/2023| Unknown ... o XXX ....9,340 . XXX
608190104 .| MOHAWK INDUSTRIES ORD .. ... |05/08/2023| Unknown ... o XXX 869 307 . XXX
60855R100 | MOLINA HEALTHCARE ORD . |05/08/2023| Unknown CXXX e 2,304 2972 . XXX
60871R209 | MOLSON COORS BEVERAGE COMPA CL B
ORD ... ... |05/08/2023| Unknown o XXX 2544 1,340 . XXX
609207105 .| MONDELEZ INTERNATIONALCLACRD ...... ... |05/08/2023| Unknown ... Lo XXX 15,263 . XXX
609839105 .| MONOLITHIC POWER SYSTEMSORD .......... ... |05/08/2023| Unknown ... Lo XXX 2,122 . XXX
61174X109 | MONSTER BEVERAGEORD .................. ... |05/08/2023| Unknown XXX 2703 6,092 . XXX
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615369105 .| MOODYS ORD .........ceoviiiiiiiaiinnn ... |05/08/2023| Unknown Lo XXX (3,032) . XXX,
617446448 .| MORGAN STANLEY ORD . ovveoo| ... |05/08/2023| Unknown ... o XXX .. (9,424) . XXX
61945C103 | MOSAICORD ............... ceveven| ... |05/08/2023) Unknown ... o XXX ... (827) . XXX
620076307 .| MOTOROLA SOLUTIONS ORD ... |... |05/08/2023| Unknown ... Lo XXX .. (3402) . XXX
629377508 .| NRGENERGYORD ........... ....|... |05/08/2023| Unknown ... Lo XXX ... (908) . XXX,
631103108 .| NASDAQORD ....... ... | ... |05/08/2023| Unknown ... o XXX .. (2,835) . XXX
64110D104 | NETAPP ORD .. ....|... |05/08/2023| Unknown ... o XXX .. (905) . XXX
64110L106 .| NETFLIXORD ............ ... | ... |05/08/2023| Unknown ... Lo XXX 3,627 . XXX
651229106 .| NEWELLBRANDSORD ...........cooevuennn. ... |05/08/2023| Unknown c XXX 736 2067 [ 5,089 [ 5,069 . XXX,
651639106 .| NEWMONTORD ...........oooiiviiinnns ... |05/08/2023| Unknown o XXX (1,649) . XXX
65249B109 | NEWSCLAORD ........... ... |05/08/2023| Unknown ... o XXX (1,791) . XXX
65339F101 | NEXTERA ENERGY ORD ... ... |05/08/2023| Unknown ... Lo XXX (10,327) . XXX
654106103 .| NIKE CL B ORD ... |05/08/2023| Unknown ... Lo XXX (12,651) . XXX,
65473P105 | NISOURCE ORD ... |... |05/08/2023| Unknown ... o XXX . (885) . XXX
655663102 .| NORDSONORD ............... ... | ... |05/08/2023| Unknown ... o XXX . (157) . XXX
655844108 .| NORFOLK SOUTHERNORD .................. ... |05/08/2023| Unknown ... Lo XXX (4,000) . XXX
665859104 .| NORTHERN TRUSTORD ....... ... |... |05/08/2023| Unknown ... o XXX 2298 2301 e @) e e (2) . XXX,
666807102 .| NORTHROP GRUMMAN ORD . ...|... |05/08/2023| Unknown ... o XXX (4,821) . XXX
m 668771108 .| GENDIGITALORD ................. ....| ... |05/08/2023| Unknown ... s XXX 3,886 3450 36 [ 436 . XXX
— | 670346105 .| NUCORORD ........ ... |... |05/08/2023| Unknown ... Lo XXX (2,638) . XXX
$  67066G104 |NVIDIAORD .................. ... |... |05/08/2023| Unknown ... Lo XXX (35,658) . XXX,
=~ [67103H107 | OREILLY AUTOMOTIVEORD .................|... |05/08/2023| Unknown ... o XXX (4,742) . XXX
| 674599105 .| OCCIDENTAL PETROLEUM ORD ... ... | ... |05/08/2023| Unknown ... o XXX . (625) . XXX
679580100 .| OLD DOMINION FREIGHT LINEORD ..........|... |05/08/2023| Unknown ... Lo XXX (2,226) . XXX
681919106 .| OMNICOM GROUPORD .............. ... |... |05/08/2023| Unknown ... XXX 2122 2020 e 1 . XXX,
682189105 .| ON SEMICONDUCTORORD .......... ... |... |05/08/2023| Unknown ... o XXX (685) . XXX
682680103 .| ONEOKORD .................. ... |... |05/08/2023| Unknown ... o XXX . (463) . XXX
68389X105 | ORACLEORD .... ... | ... |05/08/2023| Unknown ... Lo XXX (10,113) . XXX
68622V/106 | ORGANONORD .......... TP ... |05/08/2023| Unknown ... Lo XXX 1,844 . XXX
68902V107 | OTIS WORLDWIDE ORD . TR ... |05/08/2023| Unknown ... o XXX (1,426) . XXX
69331C108 [PGE&EORD ..o ... |05/08/2023| Unknown ... s XXX 003 024 @) e e (21) . XXX
693475105 .| PNC FINANCIAL SERVICES GROUP ORD ...... ... |05/08/2023| Unknown ... Lo XXX (1,735) . XXX
693506107 .| PPG INDUSTRIESORD ...............c.evn.. ... |05/08/2023| Unknown ... Lo XXX (989) . XXX
693517106 [PPLORD ................. ... |... |05/08/2023| Unknown ... o XXX ... 1,466 . XXX
69370C100 PTCORD ...... ... |... |05/08/2023| Unknown ... c XXX 2277 208 23T e 237 . XXX
693718108 .| PACCARORD ...........c.ccvvivinns ... | ... |05/08/2023| Unknown ... Lo XXX (1,689) . XXX
695156109 .| PACKAGING CORP OF AMERICAORD ........ ... |05/08/2023| Unknown ... c XXX 819 895 e (TB) | [ (76) . XXX
701094104 .| PARKERHANNIFINORD ................ ....| ... |05/08/2023| Unknown ... o XXX (1,602) . XXX
704326107 .| PAYCHEXORD .................. ... |... |05/08/2023| Unknown ... Lo XXX (2,654) . XXX
70432V102 | PAYCOM SOFTWARE ORD ...|... |05/08/2023| Unknown ... Lo XXX . (586) . XXX
70450Y103 | PAYPALHOLDINGSORD ............c..vueenn ... |05/08/2023| Unknown c XXX 14,062 L 12677 138D [ 1,385 . XXX
713448108 .| PEPSICOORD ..........ocvoviiiiiiiiin ... |05/08/2023| Unknown o XXX (11,892) . XXX
714046109 .| REWITY ORD .... eevieiieoio.| ... |05/08/2023| Unknown ... o XXX (1,671) . XXX
717081103 .| PFIZERORD ...........ccoooiiiiiine. ....| ... |05/08/2023| Unknown ... Lo XXX (16,352) . XXX
718172109 .| PHILIP MORRIS INTERNATIONAL ORD .. ... |05/08/2023| Unknown ... Lo XXX (1,923) . XXX,
718546104 .| PHILLIPS66 ORD ................oevene ... |05/08/2023| Unknown ... Lo XXX (715) . XXX
723484101 .| PINNACLEWESTORD .................. ....|... (05/08/2023| Unknown ... s XXX TO 808 92 [ 92 . XXX
723787107 .| PIONEER NATURAL RESOURCEORD ......... ... |05/08/2023| Unknown ... Lo XXX (2,328) . XXX
73278L105 .| POOLORD ..........ccveviiiiiiinnin ...|... |05/08/2023| Unknown ... s XXX 238 B2 B89 [ 869 . XXX,
741447108 | T ROWE PRICE GROUPORD ......... ...|... |05/08/2023| Unknown ... Lo XXX (1,038) . XXX
74251V102 | PRINCIPAL FINANCIAL GROUP ORD . ....|... |05/08/2023| Unknown ... o XXX . (838) . XXX
742718109 .| PROCTER & GAMBLEORD ............. ... |... |05/08/2023| Unknown ... Lo XXX (22,276) . XXX
743315103 .| PROGRESSIVE ORD ... |05/08/2023| Unknown ... Lo XXX (8,760) . XXX,
74340W103 | PROLOGISREIT ....... ....| ... |05/08/2023| Unknown ... Lo XXX (6,767) . XXX
744320102 .| PRUDENTIAL FINANCIAL ORD ................ ... |05/08/2023| Unknown ... s XXX 373 3B B 154 . XXX
744573106 .| PUBLIC SERVICE ENTERPRISE GROUP ORD .| ... [05/08/2023| Unknown ... Lo XXX (1,485) . XXX
74460D109 | PUBLIC STORAGEREITORD ................. ... |05/08/2023| Unknown ... c XXX 7865 7285 280 e 280 . XXX
745867101 .| PULTEGROUPORD ....................c.... ... |05/08/2023| Unknown . XXX ... (1,753) . XXX
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74736K101 |QORVOORD ..ot ... |05/08/2023| Unknown Lo XXX . XXX,
747525103 .| QUALCOMMORD ......... ... |05/08/2023| Unknown ... o XXX 11,259 18,800 (L (7,540) | e e (TBA0) [ 1259 7288 72881 ... . XXX
74762E102 | QUANTA SERVICES ORD ... ... |05/08/2023| Unknown ... s XXX 8362993 (2,356) | e e (2386) [ | B38| 2918 29181 ... . XXX
748341100 .| QUEST DIAGNOSTICS ORD ... ... |05/08/2023| Unknown ... Lo XXX . . XXX
751212101 .| RALPH LAUREN CLAORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX,
754730109 .| RAYMOND JAMES ORD ........ ... |05/08/2023| Unknown ... o XXX . XXX
75513E101 |RTXORD ..................... ... |05/08/2023| Unknown ... o XXX . XXX
756109104 .| REALTY INCOMEREITORD .......... ...|... |05/08/2023| Unknown ... Lo XXX . XXX
758849103 .| REGENCY CENTERSREITORD .............. ... |05/08/2023| Unknown Lo XXX . XXX,
75886F107 | REGENERON PHARMACEUTICALS ORD ..... ... |05/08/2023| Unknown o XXX . XXX
7591EP100 | REGIONS FINANCIALORD .............. ... |05/08/2023| Unknown ... o XXX . XXX
760759100 .| REPUBLIC SERVICESORD ....... ... |05/08/2023| Unknown ... Lo XXX . XXX
761152107 .|RESMEDORD .............. ... |05/08/2023| Unknown ... Lo XXX . XXX,
770323103 .| ROBERT HALF ORD ... |... |05/08/2023| Unknown ... o XXX . XXX
773903109 .| ROCKWELL AUTOMATORD ...... e ... |05/08/2023| Unknown ... o XXX . XXX
775711104 |ROLLINSORD ................... ... |05/08/2023| Unknown ... Lo XXX . XXX
776696106 .| ROPER TECHNOLOGIES ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX,
778296103 .| ROSS STORESORD .......... ....| ... |05/08/2023| Unknown ... o XXX . XXX
78409V104 | S&P GLOBALORD ...........cccceviinnnnn. ... |05/08/2023| Unknown ... o XXX . XXX
78410G104 | SBA COMMUNICATIONS CLAREITORD ..... ... |05/08/2023| Unknown ... Lo XXX . XXX
78486Q101 | SVB FINANCIAL GROUPORD ................. ... |03/29/2023| Unknown ... Lo XXX . XXX,
794661302 .| SALESFORCEORD ........... ... |05/08/2023| Unknown ... o XXX . XXX
806407102 .| HENRY SCHEIN ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
806857108 .| SCHLUMBERGER ORD ...... ... |05/08/2023| Unknown ... Lo XXX . XXX
808513105 .| CHARLES SCHWAB ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX,
81211K100 | SEALEDAIRORD .......... ... |05/08/2023| Unknown ... o XXX . XXX
816851109 .| SEMPRAORD ....... . ... |05/08/2023| Unknown ... o XXX . XXX
81762P102 | SERVICENOWORD ........ . ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
824348106 .| SHERWIN WILLIAMS ORD .. TR ... |05/08/2023| Unknown ... Lo XXX . XXX
82669G104 | SIGNATURE BANKORD ....... TR ... |03/29/2023| Unknown ... o XXX . XXX
828806109 .| SIMON PROP GRP REITORD ... ... |05/08/2023| Unknown ... o XXX . XXX
83088M102 | SKYWORKS SOLUTIONS ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
831865209 .| AOSMITHORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX
832696405 .| JM SMUCKER ORD . . 105/08/2023| Unknown ... o XXX . XXX
833034101 .| SNAPONORD ..o, ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
83417M104 | SOLAREDGE TECHNOLOGIESORD .......... C |05/08/2023| Unknown ... Lo XXX . XXX
842587107 .| SOUTHERNORD ............o.ovvviiiiinnnn ... |05/08/2023| Unknown ... Lo XXX . XXX
844741108 .| SOUTHWEST AIRLINESORD ........... ... |05/08/2023| Unknown ... o XXX . XXX
854502101 .| STANLEY BLACK AND DECKER ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
855244109 .| STARBUCKSORD .............covinees ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
857477103 .| STATESTREETORD ........ccooviiininnns ... |05/08/2023| Unknown Lo XXX . XXX
863667101 .| STRYKERORD ............cooviiiiiina, ... |05/08/2023| Unknown o XXX . XXX
871607107 .| SYNOPSYSORD ................ ... |05/08/2023| Unknown ... o XXX . XXX
871658103 | SYNCHRONY FINANCIAL ORD ... |05/08/2023| Unknown ... Lo XXX . XXX
871829107 .| SYSCOORD .................. ... |05/08/2023| Unknown ... Lo XXX . XXX,
872540109 .| TXORD ............ ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
872590104 .| TMOBILEUSORD ............ccooviiiine. ... |05/08/2023| Unknown ... o XXX . XXX
874054109 .| TAKE TWO INTERACTIVE SOFTWARE ORD .. | ... |05/08/2023| Unknown ... Lo XXX . XXX
876030107 .| TAPESTRYORD ........c.oviiiiiiiiannnn ... |05/08/2023| Unknown ... Lo XXX . XXX,
87612E106 | TARGETORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX
87612G101 | TARGA RESOURCES ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
879360105 .| TELEDYNE TECHORD ........ ... |05/08/2023| Unknown ... Lo XXX . XXX
879369106 .| TELEFLEXORD .......... ... |05/08/2023| Unknown ... Lo XXX . XXX,
880770102 .| TERADYNE ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
88160R101 [ TESLAORD ................... ... |05/08/2023| Unknown ... o XXX . XXX
882508104 .| TEXAS INSTRUMENTS ORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
883203101 .| TEXTRONORD .............ccovennes ... | ... |05/08/2023| Unknown ... Lo XXX . XXX
883556102 .| THERMO FISHER SCIENTIFICORD ........... ... |05/08/2023| Unknown . XXX ... . XXX
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88579Y101 [BMORD ...t ... |05/08/2023| Unknown Lo XXX . XXX,
892356106 .| TRACTOR SUPPLY ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
893641100 .| TRANSDIGM GROUP ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
89417E109 | TRAVELERS COMPANIES ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
896239100 .| TRIMBLEORD ................... ... |05/08/2023| Unknown ... Lo XXX . XXX,
89832Q109 | TRUIST FINANCIALORD ........ ... |05/08/2023| Unknown ... o XXX . XXX
902252105 .| TYLER TECHNOLOGIES ORD . veveeono.| ... |05/08/2023| Unknown ... o XXX . XXX
902494103 .| TYSON FOODS CLAORD ....... TR ... |05/08/2023| Unknown ... Lo XXX . XXX
902653104 .| UDRREITORD .........coovvviviiiiiinnns ... |05/08/2023| Unknown Lo XXX . XXX,
902973304 .| USBANCORPORD ...........ccovvveinnnn, ... |05/08/2023| Unknown o XXX . XXX
903848303 | ULTABEAUTYORD ... ... |05/08/2023| Unknown ... o XXX . XXX
907818108 .| UNION PACIFICORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX
910047109 .| UNITED AIRLINES HOLDINGS ORD ...... ... |05/08/2023| Unknown ... Lo XXX . XXX,
911312106 .| UNITED PARCEL SERVICE CLB ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
911363109 .| UNITED RENTALORD .................. ... |05/08/2023| Unknown ... o XXX . XXX
91324P102 | UNITEDHEALTH GRP ORD ... |05/08/2023| Unknown ... Lo XXX . XXX
913903100 .| UNIVERSAL HEALTH SERVICES CLBORD ... | ... |05/08/2023| Unknown ... Lo XXX . XXX,
918204108 .[VFORD ...........ccoiviiiiiiiiiiiii ... |05/08/2023| Unknown ... o XXX . XXX
91913Y100 | VALERO ENERGY ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
92276F100 | VENTASREITORD ....... ... |05/08/2023| Unknown ... Lo XXX . XXX
92343E102 | VERISIGNORD .............ccovvennes ... |05/08/2023| Unknown ... Lo XXX . XXX,
92343V104 | VERIZON COMMUNICATIONS ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
92345Y106 | VERISK ANALYTICSORD ............ ... |05/08/2023| Unknown ... o XXX . XXX
92532F100 | VERTEX PHARMACEUTICALS ORD .. ... |05/08/2023| Unknown ... Lo XXX . XXX
92556H206 | PARAMOUNT GLOBAL CLBORD ..... ... |05/08/2023| Unknown ... Lo XXX . XXX,
92556V106 | VIATRISORD ...................... ... |05/08/2023| Unknown ... o XXX . XXX
925652109 .| VICI PPTYS ORD . . ... |05/08/2023| Unknown ... o XXX . XXX
92826C839 | VISACLAORD .................. ... |05/08/2023| Unknown ... Lo XXX . XXX
929042109 .| VORNADO REALTY REITORD ... ... |03/21/2023| Unknown ... Lo XXX . XXX
929160109 .| VULCAN MATERIALSORD ...... ... |05/08/2023| Unknown ... o XXX . XXX
92939U106 | WEC ENERGY GROUP ORD .. ... |05/08/2023| Unknown ... o XXX . XXX
929740108 .| WABTECORD ................... ... |05/08/2023| Unknown ... Lo XXX . XXX
931142103 .| WALMARTORD ...........cccviiinnns ... |... |05/08/2023| Unknown ... Lo XXX . XXX
931427108 .| WALGREEN BOOTS ALLIANCEORD .......... ... |05/08/2023| Unknown ... o XXX . XXX
934423104 .| WARNER BROS. DISCOVERY SRSAORD .... ... |05/08/2023| Unknown ... Lo XXX . XXX
94106L109 .| WASTE MANAGEMENTORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX
941848103 .| WATERSORD ................ ... |05/08/2023| Unknown ... Lo XXX . XXX
949746101 .| WELLS FARGO ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
95040Q104 | WELLTOWERORD ......... ... |05/08/2023| Unknown ... Lo XXX . XXX
955306105 .| WEST PHARM SVC ORD ....... ....|... |05/08/2023| Unknown ... Lo XXX . XXX
958102105 .| WESTERN DIGITALORD .............cceune ... |05/08/2023| Unknown Lo XXX . XXX
96145D105 | WESTROCKORD ..........cooiviiiiiinne. ... |05/08/2023| Unknown o XXX . XXX
962166104 .| WEYERHAEUSER REIT .. ... |05/08/2023| Unknown ... o XXX . XXX
963320106 .| WHIRLPOOLORD ......... ... |05/08/2023| Unknown ... Lo XXX . XXX
969457100 .| WILLIAMSORD .......... ... |05/08/2023| Unknown ... Lo XXX . XXX,
983134107 .| WYNN RESORTS ORD . ... |05/08/2023| Unknown ... Lo XXX . XXX
983898100 | XCEL ENERGY ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
98419M100 | XYLEMORD ........... ... |05/08/2023| Unknown ... Lo XXX . XXX
988498101 .| YUMBRANDSORD ................ ... |05/08/2023| Unknown ... Lo XXX . XXX,
989207105 .| ZEBRA TECHNOLOGIES CLAORD ... ... |05/08/2023| Unknown ... Lo XXX . XXX
98956P102 | ZIMMER BIOMET HOLDINGS ORD ... ... |05/08/2023| Unknown ... o XXX . XXX
989701107 .| ZIONS BANCORPORATIONORD ..... . 05/08/2023| Unknown ... Lo XXX . XXX
98978V103 | ZOETISCLAORD ................. ... |05/08/2023| Unknown ... Lo XXX . XXX,
G0176J109 | ALLEGION ORD ... C |05/08/2023| Unknown ... Lo XXX . XXX
G0250X107 | AMCORORD ..... ...| C |05/08/2023| Unknown ... o XXX . XXX
G0403H108 | AONCLAORD ... C |05/08/2023| Unknown ... Lo XXX . XXX
G0450A105 | ARCH CAPITAL GROUP ORD . ...| C |05/08/2023| Unknown ... Lo XXX . XXX
G1151C101 | ACCENTURECLAORD ...................... C |05/08/2023| Unknown . XXX ... . XXX
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29183103 | EATONORD ......oovvviiiiiiiiiiieiea C |05/08/2023| Unknown ................[....... 59.000(....... 9947 ... XXX ... |.o.......3974|. ... 9,260 286) [ | [ (5,286) . XXX,
(G3223R108 | EVEREST GROUP ORD .. C |05/08/2023| Unknown ................[.........4.000(....... 1522]... XXX... v 1325 e (383) . XXX
G491BT108 | INVESCOORD ........... ... |05/08/2023| Unknown ................|...... 210.000....... 3386 ... XXX... ... 3,778 .... 2,550 . XXX
651502105 | JOHNSON CONTROLS INTERNATIONAL ORD | C [05/08/2023] Unknown ................|...... 112.000|....... 6978|... XXX... 7,168 .. (2,518) . XXX
G5494J103 |LINDEORD ........oovviiiiiiiiiiiiinne, C |05/08/2023| Unknown ................|....... 78.000]...... 28628(... XXX... 25,442 . (12,806) . XXX,
G5960L103 | MEDTRONIC ORD ...| C |05/08/2023| Unknown ................|...... 203.000]...... 18225|... XXX... 15,777 .. (1,223) . XXX
GB095L109 | APTIVORD ...t C |05/08/2023) Unknown ................[....... 38.000(....... 3518|... XXX... ....3,539 .. (1,408) . XXX
(66721104 | NORWEGIAN CRUISE LINE HOLDINGS ORD .. | ... [05/08/2023| Unknown ................|....... 89.000]....... 1,263]... XXX... 1,089 ... 3,832 . XXX
G7997R103 | SEAGATE TECHNOLOGY HOLDINGS ORD ....| C (05/08/2023| Unknown ................|....... 30.000]....... 1681]... XXX .. [ 142). 1578 o @3 o (437) . XXX,
G7S00T104 | PENTAIRORD ..o C |05/08/2023) Unknown ................[....... 45.000(....... 2632|... XXX ... ... 1703 2024 | B2 (321) . XXX
G8473T100 | STERISORD .................... C |05/08/2023) Unknown ................[....... 13.000]....... 2460 (... XXX... L2401 2 24 . XXX
G8994E103 | TRANE TECHNOLOGIES ORD ...... C |05/08/2023| Unknown ................[....... 34000(....... 5938 ... XXX... 5715 (3,790) . XXX
(96629103 | WILLIS TOWERS WATSON ORD . ...| C |05/08/2023| Unknown ................[....... 15.000(....... 3419(... XXX ... 3,669 (1,208) . XXX,
H1467J104 |CHUBBORD ....................... oeoeo...| C |05/08/2023| Unknown ................[....... 59.000(...... 11,763 ... XXX ... 13,015 (5,161) . XXX
H2906T7109 | GARMINORD ............ ....| C |05/08/2023| Unknown ................[....... 24.000(....... 2478|... XXX ... ... 2,215 (682) . XXX
H84989104 | TE CONNECTIVITYORD ..........ccoveenn C |05/08/2023| Unknown ................[....... 44000]....... 5364 ... XXX... 5,051 (1,975) . XXX
N53745100 | LYONDELLBASELL INDUSTRIESCLAORD ...| C (05/08/2023| Unknown ................|....... 26.000]|....... 23% ... XXX... 2459 | T3 73 . XXX,
N6596X109 | NXP SEMICONDUCTORSORD ................ C |05/08/2023) Unknown ................[....... 36.000(....... 6,018|... XXX ... |........ e, 5,680 , v . 1,585 . XXX
m V77807103 | ROYAL CARIBBEAN GROUPORD ............ 05/08/2023| Unknown ................|....... 32.000|....... 2475 ... XXX... | 2,651|.........1582 , T ETT T T 1,069 . XXX
3\ 5019999999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaffiliated) - Publicly Traded ........................ ... 5400369 (... XXX ... [..... 3,584,783 ..... 5,027,808 | .. (1,443,025) [ ............. | ... ... (1,443,025) . XXX
= 5989999997 Subtotal - Common Stocks - Part4 ... ..o et ... 5400369 (... XXX... [..... 3,584,783 ..... 5,027,808 | .. (1,443,025) | ............. |, ... (1,443025)|........... |.....3,584783|............. ... 1815586 ..... 1,815,586 . XXX
~d | 5989999998 Summary Item from Part 5 for Common Stocks ........................cc 41532)... XXX...|....... 40,265 ... 40,265 (... | 1267 (......... 1,267 . XXX
5989999999 Subtotal - COMMON STOCKS . ... ... ... 5441901 (... XXX ... [..... 3,625,048 |..... 5,027,808 | .. (1,443,025) [ ............. |............. .. (1,443025) ... | 3,625048|............. ... 1816853 ..... 1,816,853 . XXX
5999999999 Subtotal - Preferred and Common StOCKS . .............ouiuitiii i ... 5441901 (... XXX... [..... 3,625,048 ..... 5,027,808 | .. (1,443,025) | ............. oo . (1,443025) ... 3625048 |............. ... 1,816,853 ..... 1,816,853 . XXX
6009999999 TOAIS . ... ..\ . 122,693,043 ... XXX ... |.. 123,765,864 |... 68,028,071 ]..(1457,914)|..... 644,005(............. |..... (813909) ........... .. 124200460 |............. .. (1,507,416) | ... (1,507,416) | ... 1,766,587 | . XXX .
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Bonds - U.S. Governments
83162CS95 ...| SBAP 2023-25DD-ABS ....... . | 04/06/2023 | Unknown 05/03/2023 | Unknown ............[...... 80,000....... 80,000 ....... 79550 (....... 80,000
912810TJ7 ... | UNITED STATES TREASURY .. | .. |04/21/2023 | Unknown .... 05/01/2023 | Unknown ............[..... 146,000 |...... 124,151 ...... 124739 ...... 124,189
912810TK4 ... | UNITED STATES TREASURY .. | .. |03/07/2023 | Unknown ... 05/01/2023 | Unknown ............ ...... 72,000....... 64,652 ....... 66,547 | ....... 64,693
912828ZT0 ... | UNITED STATES TREASURY .. | .. |05/30/2023 | Unknown ... 09/27/2023 | HSBC SECURITIES . |..... 668,000 |...... 614,529 ...... 6147411 ...... 620679 ....
91282CBH3 .. | UNITED STATES TREASURY .. | .. |01/30/2023 | Unknown ... 09/08/2023 | Unknown ............ .. 1,632,000 ..... 1,469,119 ..... 1475455 ..... 1,482,358
91282CBWO ..| UNITED STATES TREASURY .. | .. | 05/30/2023 | Unknown 09/27/2023 | CITADEL
SECURITIESLLC ... |.. 10,691,000 |..... 9773558 |..... 9,666,630 | ..... 9,846,794
91282CFF3 ...| UNITED STATES TREASURY .. | .. |04/06/2023 | Unknown ............ 05/01/2023 | Unknown ............[..... 487,000 |...... 450,624 | ...... 4553831 ...... 451,134
91282CFH9 .. | UNITED STATES TREASURY .. | .. |01/30/2023 | Unknown ............ 05/01/2023 | Unknown ............[..... 164,000 ...... 160,146 | ...... 160,240 ...... 160,345
91282CGES5 .. | UNITED STATES TREASURY .. | .. |03/08/2023 | Unknown ............ 09/27/2023 | CITADEL
SECURITIESLLC ... |... 1,693,000 ..... 1,663,380 ..... 1,660,749 | ..... 1,668,233
91282CGGO .. | UNITED STATES TREASURY .. | .. | 05/11/2023 | Unknown 09/27/2023 | BMO Capital Markets |.. 15,459,000 |... 15,465,446 (... 15,310,312|... 15,465,080 ....
91282CGH8 .. | UNITED STATES TREASURY .. | .. |04/27/2023 | Unknown .... 05/01/2023 | Unknown ............[..... 595,000 ...... 581,310(...... 589,628 |...... 581,646
91282CHBO .. | UNITED STATES TREASURY .. | .. | 08/30/2023 | Unknown 09/27/2023 | SG AMERICAS
SECURITIES, LLC ... |... 2,690,000 |..... 2,623,168 | ..... 2,602,050 ..... 2,626,661 | ....
91282CHDS6 .. | UNITED STATES TREASURY .. | .. | 07/14/2023 | Unknown 09/27/2023 | NatWest Markets ... |..... 295,000 ...... 292,269 |...... 290,183 |...... 292,553 |....
91282CHUB .. | UNITED STATES TREASURY .. | .. | 09/01/2023 | Unknown ... 09/27/2023 | BMO Capital Markets |..... 232,000]...... 230,704 |...... 228,556 [...... 230,7311....
0109999999 Subtotal - Bonds - U.S. Governments PPN . 34,904,000 | ... 33,593,056 | ... 33,324,762 ... 33,695,095 ..............
Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obllgatlons cf Agencles and Authorlt es of Governments and ]
312944Y54 ... | FH A96132 - RMBS 05/02/2023 | Unknown 05/02/2023 | Unknown ............[...... 66,686 |....... 66,259 | ....... 66,258 | ....... 66,259
3132CWLH5 ..| FH SB0328 - RMBS .. 05/02/2023 | Unknown ... 05/02/2023 | Unknown ............ ...... 38,961 |....... 37403|....... 37,402 . 37403]....
3140X3B31 ...| FN FM0057 - RMBS ... 12/01/2023 | Unknown ... 12/01/2023 [ Paydown ..o feeeviii e e [
3140XCNV6 .. | FN FM8503 - RMBS 06/22/2023 | Unknown ... 09/27/2023 | Various ............. |..... 220582 ...... 205555 ...... 210,584 L 217512 ...
3140XLJE9 ... | FN FS4760 - RMBS 05/24/2023 | Unknown 09/27/2023 | Various ............. |..... 176,701 ...... 164,995 | ...... 160,848 | ...... 165,814
79467BFV2 ...| SALES TAX SECURITIZATION
CORPILL ..o 01/20/2023 | Unknown ............ 09/27/2023 | MARKETAXESS ... |..... 195,000 ...... 195,000 ...... 190,267 | ...... 195,000 ....oovennnn
88258MAA3 .. | TEXAS NATURAL GAS
SECURITIZATION FINANCE ....| .. [03/10/2023 | Unknown ............ 05/04/2023 | Unknown ............ ...... 44000]....... 44000]....... 46,200]....... 44000 .. .o e L e L 2200(......... 2200.......... 281 ...
0909999999 Subtotal - Bonds - U.S. Special Revenue, Special ASsessment ............ ... [ 7419301 ...... 7132111 ...... 711560 (...... 725987 (... | 12776 ... 12776 (14,428) | ...... (14,428)[......... 9678.......... 578
Bonds - Industrial and Miscellaneous (Unaffiliated)
00180AAAT ...| AMSR 2020-SFR1A-CMBS ....|.. |05/24/2023 | Unknown ............ 09/27/2023 | JP MORGAN
SECURITIESINC. ... |..... 179,827 ...... 167647 |...... 168,082 ...... 169649 (... | 2,002 [ 2002 [ (1,566) | ....... (1,566) | ......... 1345|.......... 227
00287YCX5 .. |ABBVIEINC ................... 05/12/2023 | Unknown ............. 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 270,000 ...... 265370 ...... 262,332|...... 266,283 (...........co | M| M3 e (3,951)|....... (3,951)[......... 5529 (......... 1,739
02343JAA8 .. .| AMCOR FLEXIBLES NORTH MERRILL LYNCH
AMERICAINC .................. 07/19/2023 | Unknown ............. 09/27/2023 | PIERCE FENNER ... |..... 323,000]...... 3347 ... 311,928 |...... 314382 (... 965 ..o [ 965 ..o [ (2,454)|....... (2454)[......... 4737 ......... 2,297
02665WEKS3 .. | AMERICAN HONDA FINANCE MERRILL LYNCH
CORP ......cooviiiiii, 07/05/2023 | Unknown 09/27/2023 | PIERCE FENNER ... | ..... 470,000 | ...... 469422 ...... 466,381 ...... 469463 ... M M (3,082)....... (3,082)[......... 5620 (..............
03027WAM4 . .| AMETOW 231 A - RMBS 03/08/2023 | Unknown ... 05/04/2023 | Unknown ............|...... 64,000]....... 64,000 ....... 64,730 ....... 64,000 [ ......ooiin | e L e 730 730, 537 o
031162DM9 .. | AMGENINC ................... 05/12/2023 | Unknown 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 340,000 ...... 341,930 (...... 337,256 341,564
031162DR8 ...| AMGENINC ......... 02/15/2023 | Unknown ... 03/03/2023 | Unknown ............|...... 37,000....... 36,883 |....... 36,779 36,884
032095AM3 .. | AMPHENOL CORP 05/12/2023 | Unknown 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 330,000 ...... 330,857 ...... 323,456 |...... 330,777
036752AV5 ... | ELEVANCE HEALTHINC ....... 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 160,000 ...... 162,648 |...... 158,838 |...... 162,252
037833EB2 ...|APPLEINC .................... 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 240,000 ...... 219,710(...... 215635(...... 222,338
046353AV0 ...| ASTRAZENECAPLC ........... C | 09/08/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 350,000 ...... 312,8231...... 311,598 ...... 313,464
055451BB3 .. .| BHP BILLITON FINANCE (USA) MERRILL LYNCH
LTD oo C | 09/05/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... |..... 320,000 ...... 319,4821...... 317,312 ...... 319,491
06051GLE? ...| BANK OF AMERICA CORP ..... 07/06/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 640,000 ...... 636,797 [...... 625133 |...... 637,117
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06368D3S1 ...| BANK OF MONTREAL .......... .. | 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 300,000 ...... 293,118 |...... 288,804 |...... 294,315
06406RAX5 .. | BANK OF NEW YORK MELLON MERRILL LYNCH
CORP ......ooiiiii, .. | 05/12/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ..... 200,000 ...... 188,920 ...... 189,606 | ...... 191,702
06418GAC1 .. | BANK OF NOVA SCOTIA ....... .. | 06/05/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 310,000 ...... 309895 ...... 306,658 |...... 309,910
065404BBO .. .| BANK 2018-BNK10 A5 - CMBS .| .. | 01/18/2023 | Unknown 05/05/2023 | Unknown ............ ...... 93,000]....... 89,669 |....... 87420(....... 89,845 ....
08162FAB9 ...| BMARK 2019-B12 A2 - CMBS ... | .. |05/05/2023 | Unknown ... 05/09/2023 | Unknown ............ ..... 111,149 ...... 103473 |...... 103,468 |...... 103,473
125523CP3 ...[CIGNAGROUP ................ 07/07/2023 | Unknown 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 377,000 ...... 337,834|...... 338,689 (...... 340,804
12593JBF2 ... | COMM 2015-CCRE24 A5 - CMBS| .. |02/03/2023 | Unknown 05/05/2023 | Unknown ............ ..... 100,000 |....... 96,648 |....... 95,957 | ....... 96,973 | ....
14040HCK9 .. | CAPITAL ONE FINANCIAL CORP| .. |05/12/2023 | Unknown .... 06/29/2023 | Unknown ............ ..... 210,000 ...... 203,656 |...... 2044371...... 204,845
14041NGD7 .. | COMET 2023-1A-ABS ........ 05/17/2023 | Unknown 09/28/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 205,000 ...... 204,953 (...... 199,651 |...... 204,960
14913R2V8 ...| CATERPILLAR FINANCIAL MERRILL LYNCH
SERVICESCORP .............. .. | 05/12/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... |..... 200,000 ...... 196,684 |...... 193,120 ...... 197,280
14913R3B1 ... | CATERPILLAR FINANCIAL MERRILL LYNCH
SERVICESCORP .............. .. | 01/03/2023 | Unknown ............. 09/27/2023 | PIERCE FENNER ... | ..... 114,000 ...... 113972 ...... 12517 ... 113,978
161571HT4 ... | CHAIT 2023-1A-ABS .......... .. | 09/07/2023 | Unknown ............ 09/28/2023 | JP MORGAN
SECURITIESINC. ... |..... 164,000 ...... 163,955 ...... 163,039 ...... 163,955
172967ND9 ...[ CITIGROUPINC ............... 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 270,000 ...... 2544101...... 2549211...... 258,235
17327CAN3 .. [ CITIGROUPINC ............... 05/23/2023 | Unknown ............. 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 200,000 ...... 188,136 | ...... 188,724 | ...... 190,521
233331BG1 ...| DTEENERGYCO .............. .. | 05/12/2023 | Unknown ............. 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 190,000 ...... 175714 | ... 175,058 | ...... 178,205
24422ETC3 .. .| JOHN DEERE CAPITAL CORP . 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 190,000 ...... 186,124 | ...... 182571 ...... 186,723
278865AV2 ...|ECOLABINC ................... .. | 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 340,000 ...... 322,559 (...... 314,558 | ...... 324,632
28622HAB7 .. | ELEVANCE HEALTHINC ....... .. | 01/30/2023 | Unknown ............ 05/01/2023 | Unknown ............ ...... 28,000]....... 27,955(....... 27827 ....... 27,956
29250NBL8 ...| ENBRIDGEINC ................ .. | 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 230,000 ...... 220579 (...... 218,939 |...... 222,521
29379VCC5 .. | ENTERPRISE PRODUCTS MERRILL LYNCH
OPERATINGLLC .............. .. | 05/12/2023 | Unknown 09/27/2023 | PIERCE FENNER ... |..... 344,000 ...... 345886 |...... 339697 |...... 345,662
33767JAAO ... | FKH 2020-SFR2 A-CMBS ...... .. | 05/25/2023 | Unknown ... 09/27/2023 | Various ............. |..... 249330 ]...... 224758 | ...... 226,018|...... 228254 ....
337964AC4 ...| FIVE 2023-V1 A3-CMBS ...... .. | 04/27/2023 | Unknown ... 05/05/2023 | Unknown ............[...... 69,000....... 70623 (....... 70660 ....... 70,616
341081GR2 .. | FLORIDA POWER & LIGHT CO .| .. | 05/15/2023 | Unknown 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 193,000 ...... 192909 ...... 188,314 | ...... 192,919
35563PDZ9 ...| SCRT 2018-1 MA - CMO/RMBS . | .. | 05/02/2023 | Unknown ............ 05/02/2023 | Unknown ............[..... 188,329 |...... 172,069 ...... 172,069 ...... 172,069
37045XDU7 .. | GENERAL MOTORS FINANCIAL MERRILL LYNCH
COMPANYINC ................ .. | 05/12/2023 | Unknown 09/27/2023 | PIERCE FENNER ... | ..... 220,000 ...... 213,959 (...... 211836(...... 215,101
38013JAD5 ...| GMCAR 2023-1 A3-ABS ....... .. | 01/09/2023 | Unknown ... 05/04/2023 | Unknown ............[...... 73,000....... 72,9891 ....... 73548 ....... 72,990
38145GAM2 .. | GOLDMAN SACHS GROUP INC 08/07/2023 | Unknown 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 310,000 ...... 310,000 ...... 307,554 |...... 310,000
44891ACGO .. | HYUNDAI CAPITAL AMERICA .. | .. |06/21/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 320,000 ...... 319,206 |...... 3143141 ...... 319,270
448980AD4 ...| HALST 23BA3-ABS ........... .. | 05/16/2023 | Unknown ............ 10/02/2023 | Bank of NYC ........ |..... 630,000 ...... 629,986 |...... 623,109 (...... 629,986
458140CD0 ...| INTELCORP ................... .. | 05/12/2023 | Unknown ............. 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 300,000 ...... 302,240 ...... 295863 |...... 301,961
46647PDM5 .. | JPMORGAN CHASE & CO ... 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 220,000 ...... 2212321 ...... 218,438 |...... 220,959
502431AP4 .. .| L3HARRIS TECHNOLOGIES INC| .. |07/27/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 191,000 ...... 190,750 | ...... 188,930 ...... 190,750
548661EK9 ... | LOWE'S COMPANIESINC ...... .. | 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 180,000 ...... 179,302 ...... 175,783 | ...... 179,417
58768RAC4 .. | MBALT 2023-AA3-ABS ....... 05/11/2023 | Unknown ............ 10/02/2023 | Bank of NYC ........ |..... 630,000]...... 629,978 |...... 618,975|...... 629,981
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59156RBQO .. | METLIFEINC .................. 03/15/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 150,000 | ...... 146977 | ...... 144,017 ... 147563 ..o 585 | ..o 585 | . i e [ (3,546) | ....... (3,546) [ ......... 47401 ......... 1,860
592179KD6 .. .| METROPOLITAN LIFE GLOBAL MERRILL LYNCH
FUNDING I ..................... .. | 01/03/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ..... 171,000 ...... 171,000 ...... 168,662 ...... 171,000 oo | e L [ (2,338) | ....... (2,338)[......... 6,246 |..............
595017BC7 ...| MICROCHIP TECHNOLOGY INC | .. |02/08/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 139,000 ...... 130,012 ...... 132644 |...... 133592 (.o | 3580 ..o e 3580 ..o [ (949)|......... (949)|......... 1473 ... 603
61690U7U8 ...| MORGAN STANLEY BANK NA . 07/19/2023 | Unknown ............. 09/20/2023 | WELLS FARGO
ADVISORS LLC
(CHARLOTTE,NC) .. |..... 250,000 ...... 250,000 ...... 2491731 ...... 250,000 [ ... e L e [ L (828)]......... (828)]......... 2321 ).
6174468C6 ...| MORGAN STANLEY ........... 09/20/2023 | WELLS FARGO
ADVISORS LLC MERRILL LYNCH
(CHARLOTTE, NC) .. | 09/27/2023 | PIERCE FENNER ... |..... 259,000 ...... 2506111...... 250,028 | ...... 250,695
61747YEB7 ...| MORGAN STANLEY 02/10/2023 | Unknown 02/27/2023 | Unknown ............[..... 214,000]...... 204,4481...... 2045711...... 204,812
61747YET8 ...| MORGAN STANLEY 05/12/2023 | Unknown 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 150,000 | ...... 148,893 | ...... 1459821 ...... 149,083
61763KBA1 ...| MSBAM 2014-C15 A4 - CMBS .. 05/30/2023 | Unknown ............ 09/27/2023 | Various ............. |..... 314758 |...... 310,2211...... 312,238 ...... 312,876
63743HFF4 ...| NATIONAL RURAL UTILITIES MERRILL LYNCH
COOPERATIVEFIN ............ 05/12/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ..... 180,000 ...... 183431 ...... 179462 | ...... 182,939
63743HFHO .. | NATIONAL RURAL UTILITIES MERRILL LYNCH
COOPERATIVEFIN ............ 02/02/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ...... 80,000 ....... 79,943 ....... 779911 ....... 79,958
637639AGO . ..| NATIONAL SECURITIES MERRILL LYNCH
CLEARINGCORP .............. 05/12/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ..... 250,000 ...... 251535(...... 247500 ...... 251,170
637639AJ4 ... | NATIONAL SECURITIES MERRILL LYNCH
CLEARINGCORP .............. 05/22/2023 | Unknown ............. 09/27/2023 | PIERCE FENNER ... |..... 250,000 ...... 249,905 ...... 247455(...... 249,920
68389XBT1 ...| ORACLECORP ................ 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 150,000 | ...... 143657 |...... 142,715 144,865
69335PEP6 ...| PFSFC2022-DA-ABS ......... 01/04/2023 | Unknown ............ 05/01/2023 | Unknown ............ ..... 100,000 |....... 98,250 ....... 97,742 98,454
693475BQ7 .. .| PNC FINANCIAL SERVICES MERRILL LYNCH
GROUPINC ................... 06/07/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ..... 310,000 ...... 310,000 ...... 307,39 |...... 310,000
708696CA5 .. .| PENNSYLVANIA ELECTRIC CO 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 281,000]...... 2815311...... 274776 ...... 281,486
709599BT0 ... | PENSKE TRUCK LEASING CO
LP o 03/27/2023 | Unknown ............ 05/01/2023 | Unknown ............|...... 76,000 ....... 75652 ....... 76,042 ....... 75659 [ ... | Tl Tl 383 383 ... 398 ...
709599BU7 ... | PENSKE TRUCK LEASING CO MERRILL LYNCH
LP 05/22/2023 | Unknown ............. 09/27/2023 | PIERCE FENNER ... |..... 350,000 ...... 349591 (...... 344180 (...... 349635 ... | L T A (5455)|....... (5455)[......... 6,988 [..............
716973ABS ... | PFIZER INVESTMENT MERRILL LYNCH
ENTERPRISES PTELTD ....... C | 05/16/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ..... 340,000 ...... 339,602 ...... 331,7181...... 339648 (... | 45| A5 . (7,930) | ....... (7,930)[......... 5464 (..............
723787AV9 ... | PIONEER NATURAL MERRILL LYNCH
RESOURCESCO .............. 05/12/2023 | Unknown ............. 09/27/2023 | PIERCE FENNER ... |..... 250,000 ...... 252,775 ...... 246,465 ...... 252451 . (B24) | o (B24) | oo [ (5,986)|....... (5,986) [......... 6,375 (......... 1,665
74333CAA4 .. | PROG 22SFR7A-CMBS .......|.. 06/12/2023 | Unknown ............ 09/27/2023 | Various ............. |...... 99,843 1....... 96,457 | ....... 94,257 | ....... 96,665 [ .......oviin | 208 e 208 e (2,408) | ....... (2,408) | ......... 1,553 ... 171
74368CBQ6 .. | PROTECTIVE LIFE GLOBAL MERRILL LYNCH
FUNDING ...................... 01/03/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... | ..... 150,000 | ...... 150,000 ...... 148419 ...... 150,000 [ ..o | e [ e [ (1,581)....... (1,581) [ ......... 5880 [..............
74456QBL9 . ..| PUBLIC SERVICE ELECTRIC MERRILL LYNCH
ANDGASCO ..o 05/12/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... |..... 190,000 ...... 184,773 ...... 182,008 ...... 185709 oo [ 935 . i [ 935 . [ 3611 |....... GBI ..o 21220 16
75513ECRO .. |[RTXCORP .................... 02/23/2023 | Unknown ... 05/01/2023 | Unknown ............|...... 60,000....... 59,824 |....... 61,609(....... 59826 (... | 20 20 e 1,783 ... 1,783 ... 567 . ...
78013XZU5 . ..| ROYAL BANK OF CANADA ..... 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 320,000 ...... 311,059 (...... 311,558 ...... 313,861 .o | 2802 ..o 2802 . e (2,303)(....... (2,303)[......... 5735|......... 2,720
855244BE8 ...| STARBUCKSCORP ............ 02/07/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 140,000 ...... 139,831 ...... 137,638 ...... 139,864 ..o | B [ B3 [ (2225)|....... (2225)|......... 419 ...
857477BZ5 ...| STATESTREETCORP ......... 01/23/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |...... 83,000....... 83,000....... 81,621(....... 83,000 [ ....oovvviis e e L e (1,379) | ....... (1,379 | ......... 2721 .
857477CB7 ...| STATE STREETCORP ......... 05/15/2023 | Unknown ............. 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 130,000 ...... 130,000 ...... 128255 ...... 130,000 [ oo | e L [ (1,745) | ....... (1,745) | ......... 2414 ...
857477CD3 ...| STATE STREETCORP ......... 07/31/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 160,000 | ...... 160,000 ...... 158234 |...... 160,000 [ ..o e e L e [ (1,766) | ....... (1,766) | ......... 1312
87264ABR5 .. | T-MOBILEUSAINC ............ 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 200,000 ...... 186,572 ...... 183,838 ...... 188,287 ... | 1715 1715 [ (4449)|....... (4449 |......... 2800......... 1,138
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SCHEDULE D - PART §

Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year
1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
0 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) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
874054AJ8 ... | TAKE-TWO INTERACTIVE MERRILL LYNCH
SOFTWAREINC ............... .. | 04/10/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... |..... 131,000 ...... 130,928 .... .. 128346 | .... .. 130,936 ..o [ Bl i [ Bl i [ (2,590) | ....... (2,590) | ......... 3002 ...
89115A2S0 ... | TORONTO-DOMINION BANK ...| .. |07/10/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 126,000 ...... 126,000 ...... 125050 ...... 126,000 ..o e [ e e e (950) [ ......... (950) [ ......... 13%
891941AD8 ...| TAOT 2023-BA3-ABS ......... .. | 05/16/2023 | Unknown ............ 10/02/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 420,000 ...... 419,977 ... 411,354 | ...... 419979 20 [ 20 e (8,625)]....... (8,625)|......... TH44 ...
892331AP4 ...| TOYOTAMOTORCORP ....... C | 07/06/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCE FENNER ... |..... 123,000]...... 123,000 ...... 1225241 ...... 123,000 .o [ [ e e e @) |......... @) |......... 1370 oo
89236TKF1 ...| TOYOTA MOTOR CREDIT CORP| .. |05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 170,000 ...... 167,289 | .... .. 164,142 .... .. 167,723 [ 435) .. 435 . e [ (3581)]....... (3581) | ......... 3809|......... 1,517
89239MAC1 .. | TLOT 2023-AA3-ABS ......... .. | 04/11/2023 | Unknown ............ 10/03/2023 | Bank of NYC ........ |...... 80,000 ....... 79986 ....... 78,000]....... 79989 ..o [ K P Kl U TR FTTa (1,989)....... (1,989) | ......... 1819
89788MAN2 .. | TRUIST FINANCIAL CORP ..... .. | 06/05/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCEFENNER ... |..... 500,000 |...... 500,000 ...... 4951801 ...... 500,000 | ..o e [ L L [ (4,820)]....... (4,820)]......... 9322 ...
91529YALO ...[ UNUMGROUP ................. .. | 05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCE FENNER ... |..... 422,000 ...... 406,221 ...... 402,580 ...... 409133 ..o | 2912 (. 2912 . e (6,554)|....... (6,554)|....... 10842 (......... 2,483
928668BS0 ... | VOLKSWAGEN GROUP OF MERRILL LYNCH
AMERICA FINANCE LLC ....... .. | 07/05/2023 | Unknown ............ 09/27/2023 | PIERCE FENNER ... |..... 280,000 ...... 269,066 ...... 265563 ...... 269,651 |...cccoii [ 585 | [ B85 (..o [ [ (4,088)]....... (4,088)......... 3756 ... 981
92939UAH9 .. | WEC ENERGY GROUP INC ... | .. |05/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
PIERCE FENNER ... |..... 220,000 ...... 2213181 ...... 216,680 ...... 21426 (192) [ oo e, (192) [ oo [ (4,446)|....... (4,446)|......... 5561(......... 1,497
T 931142FA6 ... [ WALMARTINC ................. .. | 04/12/2023 | Unknown ............ 09/27/2023 | MERRILL LYNCH
W PIERCEFENNER ... |..... 130,000 ...... 1299431 ...... 126,357 ...... 129951 ..o [ Bl i [ Bl o [ (3593)]....... (3593)|......... 2326 ..
o | 94989AAU9 .. | WFCM 2014-LC18 A5- CMBS .. | .. | 06/23/2023 | Unknown ............ 09/27/2023 | WELLS FARGO
ADVISORS LLC
(CHARLOTTE,NC) .. |..... 210,000 |...... 201,116 ...... 201,272 ...... 202,560
96328GAS6 .. | WFLF 231 A-ABS ............. .. | 06/08/2023 | Unknown ............ 10/03/2023 [ Bank of NYC ........ |..... 180,000 ...... 1799921 ...... 177,638 | ...... 179,992 ...
981944AD3 ...| WOLS 2023-AA3-ABS ........ .. | 05/16/2023 | Unknown ............ 10/03/2023 | Bank of NYC ........ |..... 630,000 ...... 629976 ...... 621,239...... 629,980
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... .. 21,093,236 | ... 20,709,485 (... 20,474,738 | ... 20,761,467
2509999998 Subtotal -Bonds .................... T T PP .. 56,739,166 | ... 55,015,752 | ... 54,511,060 | ... 55,182,548
Common Stocks - Industrial and Mlscellaneous (Unaffiliated) - Publicly Traded
016255101 ... [ ALIGN TECHNOLOGY ORD ... | .. |03/21/2023 | Unknown 05/08/2023 | Unknown
023135106 ... | AMAZON COMORD ........... .. | 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
036752103 ... | ELEVANCE HEALTHORD ...... .. | 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
075887109 ... | BECTON DICKINSON ORD ... .. 1 03/21/2023 | Unknown 05/08/2023 | Unknown
084670702 ... | BERKSHIRE HATHAWAY CL B
ORD ... .. | 03/21/2023 | Unknown 05/08/2023 | Unknown
11135F101 ... | BROADCOM ORD ... ...|.. | 03/21/2023 | Unknown .... 05/08/2023 | Unknown ...
216648402 ... | COOPERORD ......... ... |.. |03/21/2023 | Unknown .... 05/08/2023 | Unknown ...
30231G102 ... | EXXON MOBIL ORD .. | 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
30303M102 ... | META PLATFORMS CLAORD . | .. | 03/21/2023 | Unknown .... 05/08/2023 | Unknown ...
303250104 ... | FAIRISAACORD .............. .. | 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
31428X106 ... | FEDEXORD ................... .. | 03/21/2023 | Unknown 05/08/2023 | Unknown
369550108 ... | GENERAL DYNAMICS ORD ....|.. |03/21/2023 | Unknown 05/08/2023 | Unknown
427866108 ... | HERSHEY FOODSORD ........ .. | 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
45784P101 ... [ INSULETORD ............ ... |.. | 03/21/2023 | Unknown .... 05/08/2023 | Unknown ...
594918104 ... | MICROSOFT ORD . 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
629447105 ... |NVRORD ......... ...|.. |03/21/2023 | Unknown .... 05/08/2023 | Unknown ...
713448108 ... | PEPSICOORD ...... ...| .. |03/21/2023 | Unknown .... 05/08/2023 | Unknown ...
79466L302 ... | SALESFORCE ORD .. ...| .. [03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
833034101 ... [SNAPONORD ........... ...| .. [03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
858119100 ... | STEEL DYNAMICSORD ....... .. | 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
903845303 ... [ ULTABEAUTYORD ............ .. | 03/21/2023 | Unknown ... 05/08/2023 | Unknown ...
91324P102 ... | UNITEDHEALTH GRP ORD ..... .. 1 03/21/2023 | Unknown 05/08/2023 | Unknown
92532F100 ... | VERTEX PHARMACEUTICALS
ORD ..o .. | 03/21/2023 | Unknown 05/08/2023 | Unknown
G0403H108 .. | AONCLAORD . ...| € 03/21/2023 | Unknown .... 05/08/2023 | Unknown ...
(16962105 ... |BUNGEORD ................... .. | 03/21/2023 | Unknown 05/08/2023 | Unknown
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SCHEDULE D - PART §

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
0 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) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
(G3223R108 .. | EVEREST GROUPORD ........ C | 03/21/2023 | Unknown ............ 05/08/2023 | Unknown ............[....... 3.000
5019999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) - Publicly Traded ..........................
5989999998 Subtotal - COMMON StOCKS .. ...\t
5999999999 Subtotal - Preferred and Common Stocks .. o L
6009999999 TOMAIS . ...\ ... 55,056,018 |... 54,552,593 | ... 55,222,814

A'1E
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E16

E16

E17

E18

E19

E20

E21

E22

E23

E23

E24

E25

E26

Schedule D-Part 6 SN .. ..ot i i i et et e e NONE
Schedule D-Part 6 SN 2 .. ...ciiiiii i i i e e ettt i e NONE
Schedule DA - Part 1 Short-Term InvestmentsOwned .................... NONE

Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE

Schedule DL - Part 2 - Securities Lending Collateral Assets . ............... NONE
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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 ... .. 2,794,001 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 (170) X X X]
0199999 Totals - Open DEPOSILONIES ... .. ...t XXX .. 2,793,831 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 2,793,831 X X X
0499999 Cash in Company's Office ............ ... XXX XXX. XXX oo X XX]
0599999 Total CaSh ... ..o XXX .. 2,793,831 XX X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... | 146,999,786 | 4. April ............... | 40,818,815 | 7. July ... | 10,130,538 | 10. October ..........|........... 9,302,171

2.February ..........| ... 99,959,652 | 5. May ............... oot 29,544,272 |8. August ............ [ 7,699,043 | 11. November .......|........... 6,621,950

3.March .............[.......... 99,601,317 |6.June ..............|.......... 15,859,230 | 9. September ........|........... 3,454,934 12. December .......|........... 2,793,831
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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
All Other Money Market Mutual Funds
4812C0670 rJPMORGAN:US GVTMMOCAP ..o 1200172023 .| 5.200]..... XXX 54,772,960]............. 243,356|............. 470,304
60934N104 | FEDERATED HRMS GV O INST ...t 1200172023 .| 5210]..... XXX [ 170229 ..o 5,859
8309999999 Subtotal - All Other Money Market Mutual Funds ... 54,943,189 ............. 243,356 |............. 476,163
8609999999 Total Cash EQUIVAIENES ... e e [ 54,943,189 ............. 243,356)............. 476,163
1. Line
Number  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A 1B 1C D 1E 1F 1G
1B 2N B 2C
1C A B 3C
1D AN 4B 4C
1E 5A BB 5C
1F B
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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. Sum 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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