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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. QOVEIMMENS .....oovvriiieiecieteieieeesete st snssse s eeieneneae 989,979 |...cocnvv 0.091 |eeene 989,979 | O | 989,979 |............. 0.091
1.02 All OthEr GOVEIMMENLS .........vvvveeceieicieeeteeeeeeee et e eeeeeee [ereneneneneas 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed ...............ocoov.|oeeeenee 3,440,993 |..............0.317 |......... 3,440,993 | 0 | 3,440,993
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 8,692,272 |.............0.801 |......... 8,692,272 |.coeieeene 0fn. 8,692,272
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 30,102,238 |...........2.775 |........ 30,102,237 | [ - 30,102,237
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 989,392,383 |..........91.195 |...... 989,392,383 ..o 0f... 989,392,383
1.07 Hybrid securities ............. IO 1,315,890 |............ 0.121 |....... 1,315,890 [ 0fn. 1,315,890
1.08 Parent, subsidiaries and affiliates ............ccoccviiiiiiiin e
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e ...1,033,933,755 ...1,033,933,755 [ 0..1,033,933,755
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveverercereeen e 1,020,000 |............. 0.094 |......... 1,020,000 ..o [ 1,020,000 |............. 0.094
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 1,020,000 |............. 0.094 |......... 1,020,000 ..o [ 1,020,000 |............. 0.094
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreecccne 7,079 | 0.001 [ 7,079 | (O] O 7,079 1............. 0.001
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovvreeeenenes oo s 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [.eeeevverreennes (U R (U [V 0.000
3.05 MUUAI fUNDS ...t e 254,040 |............. 0.023 |............. 254,040 | [V 254,040 |............. 0.023
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-EN FUNAS ......viimiiiieeeieeeeee e e 71,826 |............. 0.007 [oceeeeeeenne 71,826 [ [N A 71,826 |............. 0.007
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ........cooveveveeieieieeeeieeeteeetctee et e 332,946 |............. 0.031 [.ccneeee 332,946 ..o (0 332,946 |............ 0.031
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY ...........cccveueueieiieeieieeieeseee e e 4,190,316 |............ 0.386 |........ 4,190,316 oo [ 4,190,316 |............ 0.386
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total real €STate .......c.eeiiirieieeeeceeeee e e 4,190,316 |.........c... 0.386 |......... 4,190,316 oo [V — 4,190,316 |............. 0.386
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......cccooviiennininnnneceeeeneseseseseeeeene oo 2,699,957 |....coconv 0.249 |......... 2,699,957 |..ooiccne [V — 2,699,957 |....cconc. 0.249
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueeerenennneseeeees e 23,721,763 |............. 2.187 |........ 23,721,763 | [ 23,721,763 |............. 2.187
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 26,421,720 |............. 2.435 (... 26,421,720 |...oooeveene 0f....... 26,421,720 |............. 2.435
7. CONTAC IOBNS .....eeeiieieeeeeeee e e 1,729,677 | 0.159 |......... 1,729,677 oo [V — 1,729,677 |........c... 0.159
8. Derivatives (Schedule DB) ..........ccciiiiiiiiiieieieee s
9. Other invested assets (Schedule BA) .........c.ccoiiiiiiiiiiiieieeee e
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 1,084,919,006 100.000 [ 1,084,919,006 0| 1,084,919,006 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............ceueuiriiiiiirietetetetetesestet st sttt ses ettt sssse s st esese e ssss s esesesesese e se s et eses et esese e se s s st bebebenesenes <eesescssnasananas 4,360,603
Cost of acquired:

2.1 Actual cost at time of acquiSition (Part 2, COIUMIN B) ............cueueueuiuiriitiiririeetetese ettt sttt ses et e sesseseseseseseessssssesesesesesese s ssseseenesessesasanseseses 13,215

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ououiuiiiiieteeceeece ettt seae seeeesebebebebes et e e s ebeneeis 0 e 13,215
Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

3.2 TOtalS, Part 3, COIUMN 11 ...ttt ettt h bbb £ £ 08 bbb e £ 24 E bbb £ ot 1o e e e bbbk e b mbeR e R e s ee s e e s et e b ebeaes e s s ss 2esetessssssanannsesesesnananas 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt sh e bt e bt e bt e bt e a bt ea et ea e e eh e e 4R e e oh e e eEe e bt e a bt ea bt eaeeea e e eRe e eheeebeeabe e ke anbeen Aoeemteeseeenteasseeaseaanesennnes
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOLAIS, PArt 3, COIUMN T3 ..ottt ettt ettt ettt ettt s e se s e s et et e se s et esessaseses et e s e b et eseee s s ss s e s et et esesese s es e s e s et et esesese s eses s seseses e bbb eeeat et et e e b e b ek et eb e bt ne | ttetesesebeses e nneeeeeeeneiene 0
Deduct current year’s other than temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....ovvitieieieieieietetet ettt ettt ettt s e ettt t et et e s e se s eseseseseb et eses s e es e st e s et eseseseas s es et e s et esesesnss s essseseseseses bbb ebee et et neea et ettt seeae e 0

7.2 TOtalS, Part 3, COIUMN 10 .....uiiiiiiiiiiiitetetet ettt sttt b ettt £t b b bt e £ £ 1 £ o2 b bbb £ o604 E bbb £ ot e e 1 e e bbbk e bebeReRn s ae e s e s et et e b eaea s s s ss 2esesesessssansnnssseseseananas 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 ..eiiiietietetireie ettt b e eE e E bt E bbb et b ettt et nsma et s s ensnanaesa 183,501

8.2 TOHAIS, PArt 3, COIUMN O ......ouitieieiiieieie ettt ettt bt se e e e e et et et eaesese e es et et et e s et eseaeases e s e s e sebesesesesses e s s eseseseseaessesesesesebeseseses ke e ee et et ee e b b eb et eb et et nenens teteseaeseneneeenenas 183,501
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrrireuereriririririsisieeteteseess st sessesesesesesesssessesesesesesesesessssssesese ceesessassesenanas 4,190,318
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiririitetetereetst st sesteteteseses et st sssesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesens oeseessesesensanaes 4,190,318

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviirieieieieeeieieiiieieiete ettt <oesenseeeaeeeaeneas 258,126
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........oiiiiiieee ettt a e sa e sa e e sbeeae eebeebeaeeaasaeeabe e s beeabe e oeseeseeseeaeeseeenaeaanens 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
ACCTUAI OF QISCOUNT .......vvovie ettt ee ettt eeee et eteteseeeessseaetesesessssstesesesessssetesesesassssssesesesessssesesesasanssseeesesasessssseesesesenssseeesesasessnseeesasasansnsesesesesansnanaesesasann s ebeb et et tacaeses et etnacnas 117

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

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne . 13,571
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

Deduct current year’s other than temporary impairment recognized:

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

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........ococvrirurieurueieiirinieiereieees cceieeseeeseeenens 244,672
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS T2) 1.vveetieeieeiieieteteteteie ettt ettt s e s ese s e e e e e s et et eses e s ese e s s e s e s ese s e s e s e e s s e s e s e s e s e s e s e e s s e s e s e s e se s e e e s s e s e s e s esese s e et s et et eseseseseas s S esesescssananeeannas 244,672
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......ceiiiiiiiiiiieieieieeet sttt st se e ee e s nneeenanas 244,672
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 20,325,292
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et e s et e nbeeae eebeeteaeeae e st e abe e s beeabe e soeseeseeseeae et e e e e eaee e 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........oouiuiuiieeeeeeceete e eectetete e eeees et ete e e eeeessaeteteses s sssetesssesensssssesesesessssesesesesensnsssesesesensssssetasasessnsssssasasas esesesesasasacseaeses (67,353)
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 3,034,520
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveieececeeteeeeeececeeteteeeeeeseeeteeeses s ssassesesesssassesesesessssssseses s s sssseesesessssssesesassssassssesassssasansesas <etstsesesesesasataes 187,498

Total foreign exchange change in book/adjusted carrying value:

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

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

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 17,045,921
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 17,045,921

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,067,508,219
................. 80,309,043
...611,387

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

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

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T .ottt ettt b et es bbb £t o e E b8t E b0 £t E b b0 £ £t E e E b e ot E e E b e et bbbttt b et n s ennnn et e ... (5,235,172)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.iuiiiiiiececeete et e e sacae et see e s eaetetesen s asaesesesesseseaeseseses s sssesesasessssesesasasensssstesesasasssssaetesasensnas febesesssseaesesaninas 161,058
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 100,021,479
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 6,063,065
Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

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

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

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 ..ttt b £t b b€ o bR b £ b b £t b £t E bt eh bbb b en e et et 1,983,292

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

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

9.4, PArt 4, COIUMN 13 .....oeeceeeeeeeecte ettt e et et et e s et s e eaeteseses s s seeteseses e s seesesesesensssesesesesensssesesesasensesetesesasansssetesesasensnssees s et atetEeb e b eat e b et eb et e s 0 1,983,292
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 1,035,286,701
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,035,286,701
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccoeeevverereeeseesee oo 989,979 [ 954,106 |...ccvevveeee. 994,501 [ 995,921
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 0 0 0 0
by governments) 4. Totals 989,979 954,106 994,501 995,921
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 3,440,993 3,460,222 3,421,691 3,460,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 8,692,272 8,560, 190 9,108,031 8,690,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 30,102,238 27,815,359 30,732,542 29,586,790
Industrial and Miscellaneous, SVO 8. United States .....coeveeeeeeeeeeeeeeeeeeeen o 922,713,114 |................ 848,718,304 |.............. 961,289,994 |............... 844,068, 198
Identified FU”S’S' Unaffilia}ted Bank 9. €CaNAda ...coeoeeeeeeeeeee e e 34,318,561 | 29,129,116 |..cccvovneee 35,563,752 |.cooveverinns 29,359,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 33,676,598 34,402,007 34,068,242 34,072,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 990,708,273 912,249,428 1,030,921,988 907,499,198
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 1,033,933,755 953,039,304 1,075,178,753 950,231,910
PREFERRED STOCKS 14.  United States ........cceovveevveereeeeiee e 1,020,000 |.ovvceeiernnne 1,020,000 |..cooovinnnenee 1,087,645
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 1,020,000 1,020,000 1,087,645
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 1,020,000 1,020,000 1,087,645
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ..332,946 |. ..332,946 |.. . 461,453
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 332,946 332,946 461,453
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 332,946 332,946 461,453
26. Total Stocks 1,352,946 1,352,946 1,549,098
27. Total Bonds and Stocks 1,035,286,700 954,392,250 1,076,727,851
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

TANAIC T (e e 103,809 [ 299,072 |l 326,856 |....cceovenve 264,195 [ O | XK e froeee 989,979 | 001 1,133,298

1.2NAIC2..

T.3NAIC 3 o

TANAIC A .o

1.5NAICS ..

1.6 NAIC 6
1.7 Totals

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

3. U.S. States, Territories and Possessions etc.,

Guaranteed

3.1NAIC1 ..
3.2NAIC2 ..
3.3NAIC3 ..

3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

3,287,343

153,650

3,440,993

3,482,659

3,440,993

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

4.1 NAIC 1
4.2 NAIC 2
4.3 NAIC 3
4.4 NAIC 4
4.5NAIC 5
4.6 NAIC 6
4.7 Totals

............... 3,399,295

1,995,768

............... 2,019,334

..74,062 |....

.............. 8,618,210

............ 8,922,950
. 174,178 .

.............. 8,618,210

....74,062 |..

3,399,295

2,069,831

2,019,334

1,104,489

8,692,272

9,247,128

8,692,272

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

5.1 NAIC 1

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

5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

............... 1,995,643

2,797,505

............... 2,839,018

............. 19,264,719

.. 1,046,815 |.

............... 2,158,537

............. 29,055,423

.. 1,046,815 |.

........... 24,844,313
..... 3,160,567 |....

27,835,423

.. 1,046,815 |.

1,995,643

2,797,505

2,839,018

20,311,534

2,158,537

30,102,237

28,004,879

28,882,237

1,220,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 9,039,008 |............. 64,476,356 |............. 95,340,000 |........... 150,899,869 |............. 71,688,771 |............ D.9,¢ SN NER 391,444,001 | 3729 | 341,542,427 | 32.3 [ 322,607,654 |............. 68,836,347
6.2NAIC 2 .. ..6,113,907 |... .120,056,030 |.... ..12,514,218 ..265,420,022 |.. .108,072,424 |... ...572,176,601 |.. .614,831,293 |.... . ...543,077,304 |.. ...29,099,297
B.3NAIC 3 .ol 96 12,075,244 |.............. 6,061,064 |.............. 3,900,358 |..eceeeiiecieieieins 0 [ e XXX [ 22,036,762 Ao 48,207,299 B [ 21,835,673 | 201,089
B.4 NAIC 4 ...t (V) 2,034,520 | [V [V R [ I D,0, 0. NN TN 2,034,520 | 0.2 [ 6,090,706 |..veverercerieeene [V 2,034,520 |.ovrereeeeecieins 0
6.5NAICS5 .. 981,753 [ 686,070 |....ooveeeceieene [V R [ I D,0, 0. CRN RN 1,667,823 | 0.2 [ 2,171,922 | 0.2 [ 1,667,823 | 0
6.6 NAIC 6 0 32,676 0 0 XXX 32,676 0.0 160,964 0.0 32,676 0
6.7 Totals 199,623,904 174,634,027 420,220,249 179,761,194 XXX 989,392,383 95.7 1,013,004,611 95.8 891,255,650 98,136,733
7. Hybrid Securities

7.1 NAIC 1
7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit

11.1 NAIC 1

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

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

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

13.3NAIC 3 ...
13.4 NAIC 4 ...

...11,865,836 |....
4,002,183 |....

....13,013,550 |..

.48,156,018 |..
...4,002,183 |..

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e 17,825,142 |............. 69,564,701 |........... 100,678,858 |........... 170,528,108 |............. 74,951,797 oo [V 433,548,606 |......cocverereee A9 [ XX e XXX e 363,492,259 |............. 70,056,347
122 NAIC 2 ... ) e 6,113,907 |... .120,797,305 |.... ..72,514,218 ..267,115,514 |.. .108,072,424 |... oo D74,613,368 |.. ...545,514,070 |.. ...29,099,297
123 NAIC 3 e (D) e 96 | 12,075,244 |.............. 6,061,064 |.............. 3,900,358 |..cooveeiieeieie 0 [ 0 | 22,086,762 |.....cooveverereeeeen 21 ot X% e e XK o 21,835,673 |.cocveveeee 201,089
124 NAIC 4 i (D) s (VN A 2,034,520 | [V [V (V1 A [V A 2,034,520 oo 022 o XXX e e XK e o 2,034,520 |.ooovrieeicn 0
125 NAIC S e (D) e [V 981,753 [.ovecie 686,070 |...cooveevvrcrcie [V (V1 A 01]() oo 1,667,823 | 0.2 [ XK e XXX e o 1,667,823 |.ovvveccicn 0
12.6 NAIC 6 ... N 0 0 32,676 0 0 0](c) 32,676 32,676 0
12.7 TOtalS .o 23,939,145 |........... 205,453,523 |........... 179,972,886 |........... 441,543,979 |........... 183,024,221 ..o 0 [(b) .1,083,933,755 |....cocvcreieeens 1000 [ XXX [ XK o 934,577,022 |............. 99,356,733
12.8 Line 12.7 as a % of Col. 7 2.3 19.9 17.4 42.7 17.7 0.0 100.0 90.4 9.6
13. Total Bonds Prior Year
13ANAIC T e 13,292,192 |............. 48,897,773 |............. 93,313,332 |.......... 136,884,050 |............. 87,538,300 |..oovvevereeeciee O o XXX e e XX o 379,925,647 .o 35.9 | 339,288,353
13.2NAIC 2 oo 6,848,033 |........... 111,009,265 |.............98,506,966 |........... 268,768,213 |.......... 135,871,718 | O [ XX e XXX v, 621,004,196 .o 58.7 |oceeenne 599,973,470

15.2NAIC 2 ...

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

153 NAIC 3 ..o
15.4NAIC A ..o

6,769,666 |....

.15,687,129 |..

..3,401,166 |...

.29,000,297 |..

135 NAIC S e 0. ...500,553 | 1,671,369 [ 0. [(5) e 2,171,922 |.... 2,171,922 |..

13.6 NAIC6 ... 0 0 160,963 . 160,964

137 TotalS ..o 22,138,974 |........... 176,365,600 |........... 214,952,658 |........... 418,826,776 |........... 225,426,715 (b) .1,057,710,733 |...ocvriiiciee 100.0 |..coonee. 993,842,910

13.8 Line 13.7 as a % of Col. 9 2.1 16.7 20.3 39.6 21.3 XXX 94.0
14. Total Publicly Traded Bonds

T4ANAIC T e 16,413,125 |............. 52,383,923 |............ 71,927,740 |........... 154,200,682 |............. 68,566,789 |.......ccovovrrrneens 0 oo 363,492,259 |......c.c0evevevevere 35,2 ... 339,288,353 | 3201 363,492,259

14.2NAIC 2 ... ..6,113,907 |... 114,027,640 |.... ..69,272,881 .104,671,258 |... ...545,514,070 |.. ...545,514,070 |..

T4.3NAIC 3 oo 96 |... .. 11,874,155 |.... 6,061,064 |...............3,900,358 |......coorrreirrrrene [V TN | B AR 21,835,673 ....21,835,673 |..

144 NAIC4 ... 0. 2,034,520 | 0 0. 2,034,520 . ...2,034,520 |..

TAE5NAIC S oo [V 981,753 [ 686,070 |...oeeeeeeeerereceens 0 | [0 ST | B SO 1,667,823 | 022 [ 2,171,922 | 0.2 [ 1,667,823

T4B NAIC 6 ... 0 0 32,676 0 32,676 32,676

14.7 TOtalS ..o 22,527,128 |.......... 181,301,991 |........... 147,980,431 |...........409,529,425 |........... 173,238,047 |.eoeoeiceeieen 0 o 934,577,022 |...ccovviveeenn 90,4 ... 993,842,910 [ 94,0 s 934,577,022

14.8 Line 14.7asa % of Col. 7 ...cooveuevnecencenfornrincicc 2.4 [ 194 | 15.8 | 4308 [ 18.5 | 020 [ 100.0 [ XX e XXX e XX oo 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 2.2 17.5 14.3 39.6 16.8 0.0 90.4 XXX 90.4 XXX

15. Total Privately Placed Bonds

151 NAIC T e 1,412,017 |............ 17,180,777 |.ceeeenee 28,751,118 |............. 16,327,426 |............... 6,385,008 70,056,347 70,056,347

...29,099,297

15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.

Section 12 0.1 2.3 3.1 3.1 0.9 0.0 9.6 XXX XXX 9.6
(@) Includes $  ooroeeeene 99,356,733 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ..1,740,733 current year of bonds with Z designations and $ .......c.cccoceeeunne 769,796 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, $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

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

0 current year, $

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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

. U.S. Governments
1.01 Issuer Obligations
1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

w

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

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 3,287,343 0 153,650 0 0 XXX 3,440,993 3,482,659 3,440,993 0

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

4.01 Issuer Obligations ...........ccccoeeerreeinecinecineienes fereeereeenene, 3,399,295 |...coeve. 2,069,831 ..o 2,019,334 | 99,324 |....coonnne 1,104,489 D.9.0 TN RV 8,692,272 [...ooveiiiieie 0.8 [ 9,247,128 oo 0.9 [ 8,692,272 [.c.ovveiieieine 0

4.02 Residential Mortgage-Backed Securities ... ..

4.03 Commercial Mortgage-Backed Securities .......... ..

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

4.05 Totals 3,399,295 2,069,831 2,019,334 99,324 1,104,489 XXX 8,692,272 0.8 9,247,128 0.9 8,692,272 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 1,867,576 |...cooeeee. 2,442,549 |............... 2,545,993 |....ccoenee 20,235,037 |ccoienene 2,158,537 |............ D,9,0 NI RUR 29,249,692 26,906,214 |...oociieieis 2.5 | 28,029,692

5.02 Residential Mortgage-Backed Securities ... ...128,068 |. ...354,956 |.. ..293,025 |.. .. 16,497 |... ...852,546 |.. . 1,098,665 |... ...852,546 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 0 Jooeeeeeeeeeeeieeeen 0 [ XK [ 0 e 000 oo 0 e 000 oo 0

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

5.05 Totals 1,995,643 2,797,505 2,839,018 20,311,534 2,158,537 XXX 30,102,237 2.9 28,004,879 2.6 28,882,237 1,220,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........ccoceeeeeeneeeeieeeeeeeieees e, 14,675,109 |........... 187,670,898 |........... 163,389,404 |........... 419,972,316 |........... 179,257,064 |............ D,9,0. RN RO 964,964,791 [.ooovoiiiis 93.3 [....... 1,010,758,064 |.....ccooveveeinene 95.6 [ 890,091,416 |............. 74,873,375

6.02 Residential Mortgage-Backed Securities ... [ F 477,900 |oeoeiinene 1,910,074 |.ooeiene 237,518 | 247,933 | 504,130 |............ D.9.0 NN RURR 3,377,555 [ 0.3 [ 5,396 | 000 3,386 o 3,374,169

6.03 Commercial Mortgage-Backed Securities .......... |.o.cccoeeovvevreennnn. (0 [V 918,221 | [V (V1 O DL 0,0 S 918,221 oo 001 01,998,523 | 0.2 | 918,221 | 0

6.04 Other Loan-Backed and Structured Securities ... 0 10,042,932 10,088,885 0 0 XXX 20,131,816 242,628 19,889, 188

6.05 Totals 15, 153,009 199,623,904 174,634,027 420,220,249 179,761,194 XXX 989,392,383 891,255,650 98,136,733
7. Hybrid Securities

7.01 Issuer Obligations ...........ccoceeereeeneeieeeeeeeeees e, 0 o867, 213 [ O [ 848,677 e O e XX 1,315,890 | 001 02,838,158 [ 0.3 [ 1,315,890

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

.................. 667,213

.............. 1,315,890

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.
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
2 6 7 8

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

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 23,229,322 |..covenne. 192,850,490 |......ceuen 168,108,381 |....cocveee 441,050,744 |......... 182,520,091 |............ ),9,0 NI RO 1,007,759,028 |.c.voveeeieneenenn 9725 |t XXX e XXX o 931,665,653 |.......ocnu. 76,093,375
................ 1,750,520 |................3,374,169

0

12.02 Residential Mortgage-Backed Securities .......... |cooooicne. 709,823 |....cooienns 2,560,102 ..coeveenneee 1399 [ 493,235 | 504,130 [.veveereee XXX [ 5,124,689
12.03 Commercial Mortgage-Backed Securities ........
12.04 Other Loan-Backed and Structured Securities . |-
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals
12.10 Line 12.09 as a % of Col. 7

13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 19,812,424 |............ 175,497,838 |............. 214,029,842 |.............418,557,318 |.............225,426, 710 |......coooc. XXX tiriirins forereneeee XXX B | 991,454,833
13.02 Residential Mortgage-Backed Securities .......... ... 328,026 |... ..867,771 |.. . .
13.03 Commercial Mortgage-Backed Securities ........ . .1,998,523 |...
13.04 Other Loan-Backed and Structured Securities . |. .0
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ... . .
13.07 Unaffiliated Bank LOGNS ..........ccccuvirinininiinins foocieieiciciciciciie oo Joeeieeieens
13.08 Unaffiliated Certificates of Deposi

0

205,453,523 |............. 179,972,886 |............. 441,543,979 |............. 183,024,221 oo [V 1,033,933,755
19.9 17.4 2.7 17.7 0.0 100.0

............. 934,577,022 |.............. 99,356,733
90.4 9.6

2.3

13.09 Totals S OO 22,138,974 |....ccee 176,365,600 |............. 214,952,658 |............. 418,826,776 |............. 225,426,715 [ (V) D.9.0 TN RUNR XXX e oo 1,057,710,733 [ 100.0 [oocenee 993,842,910

13.10 Line 13.09 as a % of Col. 9 2.1 16.7 20.3 39.6 21.3 0.0 XXX XXX 100.0 XXX 94.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 22,294,322 |......... 180,572,997 |............. 146,276,165 |............. 400,284,122 |............. 173,238,047 |............ ....931,665,653 |.......cocociiieiinn ....991,454 833 931,665,653

14.02 Residential Mortgage-Backed Securities .232,806 |... . .. ....620,377 ..245,302 |.. . . 1,750,520 |. 2,145,449 |. ...1,750,520 |..

14.03 Commercial Mortgage-Backed Securities ........ [ [V TR ....918,221

14.04 Other Loan-Backed and Structured Securities . |.......cc.cccccocicne. 1960 [ 165,668
14.05 SVO Identified Funds .

14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 TOtalS ... o 22,527,128 |...oceeenee 181,301,991 |............ 147,980,431
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 2.4 [ 19.4 [ 15.8
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 2.2 17.5 14.3
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccevririniiiininiiiiins foeeeeiciceeens 935,000 |...cocvnene 12,277,498 |............. 21,832,217 | 31,766,622 76,093,375 76,093,375
....... 3,374,169 e 3,374,169

15.02 Residential Mortgage-Backed Securities .......... [, 477,017 oo 1,908,067 |....oovvveveennene 237,022 |oeeiieiiies 247,933 oo 504,130 | XXX

15.03 Commercial Mortgage-Backed Securities ........ |........
15.04 Other Loan-Backed and Structured Securities . |.
15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
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 0.1 2.3 3.1 3.1 0.9 0.0 9.6 XXX XXX XXX XXX 9.6

................ 1,412,017 [
......................... T4 [ 283 | 2.2 o 32,2




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 13,500,000 |....ooovverererrerencnnnenn 0 e 13,500,000 |..oovvececeeeeeeeeceeiee 0
2. Cost of cash equivalents aCqUIrEd .............ccccoeevvevereueueeeceeeie e oo 18,721,763 |eeeevivriceernnceeeenn 0 [ (V1 18,721,763
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e 0
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s 0 oo 0 [V T 0
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V 0
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 8,500,000 |..vevvereireereriirrinieeen 0 [ 8,500,000 |.cvovevereriiiirieieieieine 0
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O 0
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens 0 oo 0 [V T 0
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) e | 23,721,763 oo 0 o 5,000,000 |....occvoveene. 18,721,763
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T 0
12. Statement value at end of current period (Line 10 minus Line 11) 23,721,763 5,000,000 18,721,763

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
HOME OFFICE . | BEACHIOOD ... . 05/31/2007 .. |oeeveees ceviiies [ 6,935,837 |.oooeeiiiiiiiiiiiiiiins [ 4,047,727 |... ....7,000,000 |.... 173,8%8 |.. .. (173,898)]. ....416,556 |...

LAND - CHAGRIN BLVD .
HOME OFFICE .....

HOME OFFICE - IMPROVENENTS ..
HOME OFFICE - IMPROVENENTS ..
HOME OFFICE - IMPROVENENTS ..
HOME OFFICE - IMPROVEMENTS ..
HOME OFFICE - IMPROVENENTS ..
HOME OFFICE - IMPROVENENTS ..
HOME OFFICE - IMPROVENENTS ..
INPROVEMENTS ..

HOME OFFICE -

- | BEACHI00D
. | BEACHII00D
- | BEACHI00D
. | BEACHII00D
- | BEACHI00D
. | BEACHII00D
- | BEACHI00D
. | BEACHII00D
- | BEACHI00D
BEACHII00D

. 12/31/1953 ..

. 07/01/2017 .
. 12/19/2018 .
. 04/18/2019 .
. 04/18/2020 .
. 08/11/2020 .
. 12/20/2022 .
. 05/31/2023 .
. 12/18/2023 .

. 12/01/2010 .. |.

. 12/31/2003

.7,000,000 |.

0299999. Property occupied by the reporting entity - Administrative

7,127,485

4,190,316

14,009, 251

183,501

(183,501)

416,556

233,056

0399999. Total Property occupied by the

reporting entity

7,127,485

4,190,316

14,009, 261

183,501

(183,501)

416,556

233,056

0699999 - Totals

7,127,485

4,190,316

14,009, 251

183,501

(183,501)

416,556

233,056
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

HOME OFFICE - IMPROVEMENTS

12/18/2023

0399999 - Totals

13,215
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

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

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

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

Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
12733291 e [ CHICAGO ...vvvvvvveeeensineiiiiiiiiisiisiinianeinnnnnns PP PP PPPPPY RO PPPPPRt ... 12/15/2005 ...[......ennnnnnneeees 4.880 [connenniiininnnnnees 284,672 .0 | P PP PP T RPN 590,000 |...07/28/2006 ...

0599999. Mortgages in good standing - Commercial mortgages-all other 244,672 0 117 0 0 0 590,000 XXX
0899999. Total Mortgages in good standing 244,672 0 117 0 0 0 590,000 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 244,672 0 117
General Interrogatory:
1. Mortgages in good standing $

0 0 0 590,000 XXX

0 unpaid taxes $

0 interest due and unpaid.

2. Restructured mortgages $ 0 unpaid taxes § - -0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP 0 unpaidtaxes $ e 0 interest due and unpaid.
4. Mortgages in process of foreclosure $ oo 0 unpaid taxes $ 0 interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals
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SCHEDULE B - PART 3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
...... 12/15/2005 ..o foeeeiiiieees e
..... 06/13/2006 .....[.cccoiiiiins werriiinns .. ..
258,126 0 0 0 0

0599999 - Totals

258,126

13,571
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
JOHN HANCOCK LIFE [NSURANCE COMPANY (USA
41020V-AA-9 .. [ JOHN HANCOCK LIFE INSURANCE COMPANY (USA) ... |eeeeeeeen | eoveemmiiieieiiiiieeeeeciiieeeeeeens e MA e ] e R (178 V7[00 < R U AR 2,271,740 |........ 2,002,620 |........ 2,002,814 (22,500)f.vvveeeennnn O e O [ 0] 147,500 o 0, 0.000
638671-AC-1 .. [NATIONWIDE MUTUAL INSURANCE CO ..|NATIONWIDE MUTUAL INSURANCE CO ........... ....09/19/2002 ... [.ccooenvernins fennnnns 3,335,400 |....... 3,417,660 |....... 3,166,037 |.... (15,024)[...cevvvnnnnce O foeeeiiiiie 0 e 0 [ 247,500 [ 0 s 0.000
638671-AN-7 .. [NATIONWIDE MUTUAL INSURANCE CO .. NATIONWIDE MUTUAL INSURANCE CO . ..07/13/2021 ... .4,819,740 |....... 6,832,108 o (19,474) e O e O L 0.0.261,000 o O [, 0.000
644162-AB-5 .. METROPOLITAN LIFE INSURANCE CO ..|METROPOLITAN LIFE INSURANCE CO .......... ....05/02/2005 ... [.............. |....... 3,840,000 |........ 3,003,630 |........ 3,008,592 |.... (68,874)...ccccevveeenn O feveeiiiiiiien O e 0 [00.236,250 | 0 e 0.000
PRUDENT AL INSURANCE COMPANY OF AMERICA
743917-AH-9 .. [PRUDENTIAL INSURANCE COMPANY OF AMERICA .......|..cccoeeee | coviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn foveinnnens L PP PPPPPPPPPPPPP AN 1.F FE ...... ....09/18/2002 ... |..ccceeverriifonnnnnns 2,293,540 |....... 2,066,460 |........ 2,036,370 |....oooeeeeennns 0., (22,243).ccceveeennnns [V [V 0f....... 166,000 |....oeveeeneees 0f..... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 18,615,210 15,310,110 17,045,921 0 (148, 114), 0 0 0 1,058,250 o] XXX
6099999. Total - Unaffiliated 18,615,210 15,310, 110 17,045,921 0 (148, 114)] 0 0 0 1,058,250 0of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 18,615,210 15,310,110 17,045,921 0 (148, 114)] 0 0 0 1,058,250 of XXX
1.

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1A.LS 1B..$ .8 0 1F.$ . 7,047,776 1G.$.............. 6,832,108

1B 2A..$ .. .3,166,037 2B..$ .. .$

1C 3A..8 ... ...0 3B..$.. )

1D 4A .8 .. 0 4B..$ )

1E 5A...$ ... 0 5B..% 8.

1F 6..... $..... 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

6099999. Total - Unaffiliated

6199999. Total - Affiliated

6299999 - Totals 0 0 0 XXX

803
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
604074-AA-2 ... MINNESOTA LIFE INSURANCE CO MINNESOTA LIFE INSURANCE CO ... . 09/18/2013 ..[. 12/06/2023 ..[.... 1,078,519 L0 (25,918)! L0 (25,918)..ccvveeennnnn0 | 1,052,601 |........ 1,034,520 |...............0 [....... (18,081)|....... (18,081) 101,521
677412-AD-0 ..... AUGUSTAR LIFE INSURANCE (O ... AUGUSTAR LIFE INSURANCE €O ... . 10/31/2002 ..|. 12/08/2023 ..|.... 2,062,737 L0 (13,466)’ (13,466)...cccvvveen 0 | 2,039,272 |........ 2,000,000 0, (39.272)]....... (39,272) 182,750
2799999. Surplus Debentures, etc - Unaffiliated 3,131,257 0 (39,384) (39,384) 3,091,873 3,034,520 0 (57,353) (57,353) 284,271
6099999. Total - Unaffiliated 3,131,257 0 (39,384) (39,384) 3,091,873 3,034,520 0 (57,353) (57,353) 284,271
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

3,131,267

o |

o i

(39,384) 0 (39,384)

o

3,091,873

3,034,520

o |

(57,353)

(57,353)

284,271




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1

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

(1=

1 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
4 5 8 9 12 13 14 15 17 18 19 20 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP g | Bond | strative Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate | When Due and Received Maturity
Identification n Char_[ Symbol Value Value Value Value (Decrease) | Accretion |Recognized Value of Paid Accrued During Year Acquired Date
912810-FT-0 ..... UNITED STATES TREASURY ....ccevvvviiiiiiiiiiiieeceinnes 1.4 .. . 106.6950 |........coeeeeeenn 21,339 | 20,000 [oiiiiiiinnnnnnn 20,619 el 0 e (39) |0 [0 040500 . 4.172 .|-...02/15/2036 ...
912833-X9-6 ..... UNITED STATES TREASLRY .. 1.A .. ...61.6440 |... . teeenneneeeeennn 11,896 [0 3,388 [0 0 ]..2220.000 ... 4.724 o|--..11/15/2035 ...
912833-X9-6 ..... UNITED STATES TREASLRY .. [ TR 1.A ... ...61.6440 |... 505,000 | 2,875 o0 i 186 0 el 0.....0.000 . 4.725 ...11/15/2035 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 150,000 XXX XXX
36202B-32-6 ..... 4 s LA L 102.8150 [ooevvvveiiieiiiiiie B e B [ B 0 [0 0 [0 0072000 7.181 .|...05/20/2024 ...
36202C-6J-7 ..... N LA L 102.4480 |.oeeeviiiiieeeeennn 528 | 515 [ B 0 e () |0 [0 ]...6.500 .. 3.295 .|--..11/20/2028 ...
36202C-CE-1 ..... I L LA L..99.7640 [.oeeiviiiiiiiiiiii 9 e 9 [ 9 0 [0 0 [0 ]400.8.000 . 8.011 .|-...09/20/2024 ...
36202C-EM-1 ..... N LA 1..99.8410 [oeeeeeeieeeeee e 21 [ 21 [ 21 0 0 0 [0 ]22229.000 . 9.303 .|--..01/20/2025 ...
36202C-HH-9 ..... I L LA L 102.8150 [oovvevveiieiiiinn 21 e 20 [ 20 |0 [0 0 [0 0072000 7.209 .|-...07/20/2025 ...
362020-5F-4 ... N LA L 104.1390 [oeeeeennieeeeeeee 726 [ B97 [T 0 e () |0 [0 ]...6.500 . 2.444 .|--..04/20/2034 ...
362040-G3-8 ..... I L LA L..99.8310 [oooieviiiiiiiiinn 52 e 52 [ 82 0 [0 0 [0 ].0.8.000 . 7.954 .|...05/15/2024 ...
36205K-JU-7 ..... N LA 1..99.8560 |..eeeveeiiiiieeenennn 220 [ 220 o220 |0 o0 0 [0 ]...8.500 ... 7.980 ... 12/15/2024 ...
36207R-3A-1 . 4 1.4 .. ...99.9040 |. .7.162 02/15/2027
383730-2D-2 ..... [GNR 2003-046 HB - CMO/RMBS 4 1.A .. . 100.3380 |. .4.949 06/20/2033
38373V-AJ-9 . GNR 0259 CB - CMO/RMBS .. 4 1.4 .. ...99.6750 |. e 4.232 08/20/2032 ...
383731-6-1 ..... GNR 0232D 1iB - CMO/RMBS ... N LA 12996770 |oeeeeeiiiieeeenn 2,695 | 2,704 [0 2,909 |0 e (20) |0 0 ] .6.500 . 3.989 .|--..05/20/2032 ...
38373Y-2H-6 ..... GNR 037B TJ - CMO/RMBS I L LA L..99.7130 [ooiiiiiinenn 24,833 | 24,004 [0 25,655 a0 e (84) |0 0 ]0050500 4.5%4 .|...01/16/2033 ...
383742-DY-6 ..... GNR 2007-079 BM - CMO/RMBS .. N LA . 100.6490 |....covuuieeeennnn 6,067 |oeeeniiiiinnennn 6,028 [ 6,581 |0 e (18) |0 [0 ]..26.000 ... 4.075 .|--..08/20/2037 ...
383742-M3-4 ... GNR 2008-034 PG - CMO/RVBS .. I L LA . 100.0200 |...cevvvnnneeennn 11,794 | 10791 [ 12,197 0 [ (B) |0 [0 )00 50200 4.526 .|-...04/20/2038 ...
38374B-DD-2 ... GNR 0362A AE - CMO/RVBS N LA 1..99.7200 [oeeeeiiiieeeennn 2,764 | 2,772 [0 2,829 0 e (B) |0 [0 ]02225.000 . 4.465 .|--..07/20/2033 ...
38374B-E9-0 ..... GNR 2003-70 MD - CMO/RMBS ... I L LA ...99.5340 |.......oooeeeeenn 80,096 |oeninniiinnnnnnnn 50,330 [ooniiiiiinnnn 52,943 |0 e (139) |0 0400050500 4.014 .|-...07/20/2033 ...
38374D-PQ-6 ... GNR 2008-002 MD - CMO/RVBS .. N LA . 102.1540 |.ooeevniiieeeeennnn 6,497 | 6,360 [l 70T |0 e T 0 [0 )10 50500 3.190 .|--..01/16/2038 ...
38374D-TL-3 ..... GNR 2008-027 JD - CMO/RVBS I L LA . 100.3640 |.......ooeeeeennn 89,087 |ounenniiiinnnnn 88,787 [ooiiiiiiin 71,689 |0 e (B7) |0 [0 5L750 4.838 ...08/20/2037 ...
38374F-3T-9 . GNR 2004-026 ED - CMO/RVBS .. 4 1.A .. . 101.1270 |. .3.760 04/16/2034
38374F-6X-7 ..... GNR 2004-030 UD - CMO/RMBS .. 4 1.4 .. . 100.3870 |. .3.29% 04/20/2034
38374F-HC-1 . GNR 2004-016 EC - CMO/RVBS .. 4 1.A .. . 101.1130 |. .4.069 02/20/2034
38374F-HH-0 . GNR 2004-016 GC - CMO/RVBS .. |4 1.4 .. . 100.7200 |. .4.155 02/20/2034 ...
38374G-SA-1 ..... GNR 2004-037 B - CMO/RMBS . |4 1.A .. . 101.8000 |. ......3.064 04/17/2034 ...
38374H-6M-7 ..... GNR 2004-069 GC - CMO/RWBS .. I L LA L 101.0470 [ovevvvennneeennnn 13,168 | 13,081 [ 13,357 |0 [ (22) |0 0400050500 4.833 .|-...04/20/2034 ...
38374J-YA-8 ..... GNR 2004-086 C - CMO/RMBS ... N LA . 100.6440 |........eeeeeenn 52,481 | 52,145 [ 54690 a0 [ (128) |0 0 ]l 50500 4.184 .|--..10/20/2034 ...
38374K-20-4 ... GNR 2005-033 AY - CMO/RMBS .. I L LA . 100.5430 |..oeevvniiiiieennnn 2,675 | 2,661 [0 2,922 |0 [ (13) |0 [0 400050500 2.864 .|-...04/16/2035 ...
38374K-RU-9 ... GNR 2005-003 0C - CMO/RMBS N LA ...99.9060 |..eeevvunieeeennn 39,357 e 39,394 40,827 0 [ (66) |0 [0 ]2205.000 . 3.982 .|--..01/20/2035 ...
38374K-UY-T7 ... GNR 2005-013 PE - CMO/RVBS I L LA ...99.5160 |.....oovniiiennnnn 16,531 | 16,611 [ 17,504 |0 e (38) |0 01400050000 2.308 .|-...02/20/2035 ...
38374L-XL-0 ..... GNR 2005-051 DC - CMO/RMBS N LA . 100.6970 |.oeeevveiieeeennnn 2,706 |eeieeeeeenieee 2,687 [t 2,745 |0 e () |0 [0 222050000 . 4.434 ...07/20/2035 ...
38374M-U9-8 ... GNR 2006-017 TW - CMO/RMBS .. 4 1.4 .. . 102.6130 |. .5.814 04/20/2036 ...
38374M-W4-7 ..... GNR 2006-017 QB - CMO/RMBS .. 4 1.A .. . 102.5910 |. .4.39%5 04/20/2036
38374M-WR-6 ..... GNR 2006-001 LE - CMO/RMBS .. 4 1.4 .. . 101.4500 |. .4.160 06/20/2035
38374N-XV-4 . GNR 2006-057 NW - CMO/RVBS .. 4 1.A .. ...99.8220 |. .4.848 10/20/2036
38374T-AG-9 ..... GNR 2009-010 PH - CMO/RVBS .. 4 1.4 .. ...98.7550 |. oo 4.252 02/20/2039 ...
38375D-E6-1 ..... GNR 2008-094 CY - CMO/RNBS N LA ...99.3780 |..eeevriiieeeeennn 36,770 |oeeiiieeennnnnn 37,000 [oiiiiiiien e 39,038 |0 e (319) |0 [0 222252000 . 3.939 . |--..12/20/2038 ...
38375D-KN-7 ... GNR 2008-058 PE - CMO/RVBS I L LA . 102.4070 |..oeevvennneeennnn 12,970 |oennnniiinnnnnn 12,665 [ooniiinninnnnn 13,403 el [ (23) |0 e l0 4000050500 . 4.027 .|...07/16/2038 ...
38375J-5E-1 ..... GNR 2007-024 LB - CMO/RVBS N LA . 102.0920 |..eeevvniieeeennnn 7,690 |eeiiiiiiiiiiee 7,533 08,200 |0 e (18) |0 [0 )10 50500 3.610 .|--..05/16/2037 ...
38375L-NL-0 ..... GNR 2007-056 PE - CMO/RVBS I L LA . 100.6990 |......oonvreeeennn 18,576 |ovnnnniiinnnnn 18,447 019,210 el [ (14) |0 [0 4000050500 . 4.59% .|-...10/20/2037 ...
38375L-P7-9 ..... GNR 2007-070 PE - CMO/RMBS N LA s . 100.5910 [ooeeevnniiieeeennn 8,352 |eeieiieeeeen 8,308 [ 90872 |0 e (29) |0 [0 ]l 50500 3.248 .|--..11/20/2037 ...
38375P-CH-2 ..... GNR 2008-001 LB = CMO/RMBS .......ovvvvvvvnnniiniinnnnnnifons ven | nnnnns 4. LA 3,303 ...99.8590 |.......oeeeveenennn 3,258 |iiiiiiiininnnn 3,263 i 3,867 o0 e (@) [0 il l0 4110050500 4.818 ...01/20/2038 ...
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38375P-LP-4 ..... GNR 2008-009 PE - CMO/RVBS 4 A . 100.2880 (O R 42 1 PN | Y AU | B RN 5.250 |...... 4.198 ....06/21/2012 ...|....02/20/2038 ...
38375P-SY-8 ..... GNR 2008-013 HG - CMO/RVBS .. N A ...99.4900 |... O e () |0 o0 e 5.250 |...... 3.929 ....04/09/2012 ...|....11/20/2037 ...
38375X-DJ-0 ..... GNR 2008-047 P - CMO/RMBS ... I L A . 102.8170 |... LU SRR £+ AU | I RPN | ) AN 5.500 |...... 4.254 ...05/09/2012 ...|....06/16/2038 ...
38375X-QU-1 ..... GNR 2008-069 EP - CMO/RVBS N A . 100.9080 |... JLO N U (<) FORURRRRR | B IR | B AP 5.750 |...... 4.684 ....03/14/2011 ...|....08/20/2038 ...
38375X-RD-8 ... GNR 2008-069 PE - CMO/RVBS I L A . 102.0120 |... LU R (I TN PO | I RPN | ) AN 5.750 |...... 5.059 ....04/26/2011 ...|....08/20/2038 ...
38375Y-3\1-2 ..... GNR 2009-002 PX - CMO/RVBS N A . 100.1550 |... JLO I U (1)) ARt | B IR | ) AU 5.000 |...... 4.482 ....11/01/2013 ...|....01/20/2039 ...
38376F-AG-7 ..... GNR 2009-061 QE - CMO/RVBS I L A . 100.8550 |... O e (213) |0 [0 e 5.500 |...... 4.657 ....07/10/2014 ...|....08/20/2039 ...
38376J-B-1 ..... GNR 2009-104 KB - CMO/RVBS N A . 101.8260 |... JO I O (<) ARt | B IR | ) FOU 5.500 |...... 4.439 ....08/13/2014 ...|....11/16/2039 ...
38376J-LF-9 ..... GNR 2009-104 NC - CMO/RMBS .. 4 A ...99.8910 |. .0 .5.000 |...... 3.565 ...08/27/2012 .. 11/20/2039 ...
38376P-4G-2 . GNR 2009-127 PB - CMO/RVBS .. 4 A ...99.9600 |. .0 .5.000 |......3.570 ....03/28/2013 .. 12/20/2039 ...
38376T-WS-7 ..... GNR 2010-001 NM - CMO/RMBS 4 A . 100.8650 |. .0 ......5.000 |......4.085 ...06/10/2013 .. 01/20/2040 ...
911760-L0-7 ..... VENDE 1998-2 G - RMBS B L. A s . 116.6790 |... O e (2) el o0 6.750 |...... 3.722 ...09/16/2011 ...|....06/15/2028 ...
911760-LY-0 ..... VENDE 1998-3 E - CMO/RMBS .......cceevviivvinnnnniiniinns fooe ven | nnnnns 4 | TA i 2,235 |. 115.9880 JO I O (< () PO | N FOOOOUPPRTt (N RN 6.500 |...... 3.538 ...05/20/2011 ...|....03/15/2029 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 937,298 | XXX 852,630 845,921 894,589 0 XXX XXX
0109999999. Total - U.S. Government Bonds 994,501 | XXX 954,106 995,921 989,979 0 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 XXX XXX

20772J-AA-0 ..... CONNECTICUT ST . .1.DFE .. . 99,820 |. 103.4010 |. ..103,401 |. . 100,000 ..99,931 |.. .0 ....10/20/2010 .. 10/01/2029 ...
373384-J7-2 ... GEORGIA ST ... 1AFE .. 3,269,141 |. 100.0070 |. .. 3,306,231 |. . 3,305,000 . 3,287,343 |.. .0 ...08/02/2013 .. 02/01/2031 ...
594612-BK-8 ..... MICHIGAN ST . e 2 . .. 1.BFE ..|... ... 52,731 ...93.8000 |... ...55,000 |.. 0 . ...06/03/2013 ...|....05/15/2033 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer

Obligations 3,421,691 | XXX 3,460,222 3,460,000 3,440,993 0 2,197 0 0 XXX XXX XXX 61,907 152,269 XXX XXX

0509999999. Total - U.S. States, Territories and Possessions Bonds 3,421,691 | XXX 3,460,222 3,460,000 3,440,993 0 2,197 0 0 [ XXX XXX XXX 61,907 152,269 XXX XXX
05914F-MV-9 ..... BALTIMORE CNTY MD ..... 1AFE .. ...94.9740 |. ..132,964 |. . 140,000 .140,509 |.. .0 .0 0. ....01/14/2013 .. 08/01/2032 ...
073545-LY-9 ..... BEACHWOOD OHIO CITY SCH DIST LAFE .. . 101.2290 |. .. 1,062,905 |. .1,050,000 .1,050,000 |.. .0 .0 0. ...08/19/2010 .. 12/01/2026 ...
094171-ES-0 ..... BLOOMFIELD TWP N J .. 1.DFE ..|... .. 122,196 |...98.8260 |... 118,591 |.... ... 120,000 |.. 0 . ....01/20/2012 ...|....01/15/2027 ...
119677-LH-3 ..... BUFFALON Y .... .. 1.EFE ..|... . 50,790 |...98.4770 |... ...49,239 |.... 0. ....04/30/2013 ...}|....02/01/2025 ...
167486-1F-3 ... CHICAGO ILL .... .. 2.AFE ..|... ...98.7900 |... 0 . ....05/20/2015 ...}|....12/01/2026 ...
235308-RA-3 ... DALLAS TEX INDPT SCH DIST . .. 1.AFE ..|... . 100.7620 |... .. 0. ...09/27/2013 ...|....02/15/2035 ...
242559-MX-7 ... DEARBORN MICH .. 1.DFE ..|... . 100.0760 |... ...50,000 |.. 0 . ....08/20/2014 ...|....04/01/2032 ...
295407-U4-0 ..... ERIE PA . .. 1.CFE ..|... ...98.9900 |... ...85,000 |.. 0. ....06/03/2015 ...|....11/15/2028 ...
295407-V9-8 ..... ERIE PA . .. 1.CFE ..|... ...98.9900 |... . 400,000 |.. 0 . ...06/03/2015 ...|....11/15/2028 ...
295407-116-3 ..... ERIE PA .. 1.CFE ..|... ...98.4930 |... ...15,000 |.. 0. ....06/03/2015 ...|....11/15/2028 ...
306801-J4-4 ..... [FALMOUTH MASS 1AFE .. ...97.3210 |. 50,000 .0 ....01/12/2015 .. 07/15/2028
483206-4C-9 . KALAMAZOO MICH ... .1.DFE .. ...93.5060 |. .1,100,000 .. .0 ...04/10/2015 .. 12/01/2044
587335-HU-7 . MERAMEC VY SCH DIST NO R-111 MO FRANKLIN . .1.BFE .. . 103.2240 |. ...50,000 ..50,000 |.. .0 ....08/05/2010 .. 03/01/2027
64763F-UG-2 ..... NEW ORLEANS LA ...viviiiiiiiiiiiee e feen e .1EFE .. ...95.1040 |. . .1,710,000 1,710,000 |.. .0 ...04/29/2015 .. 12/01/2031 ...
648516-3F-7 ..... NEW ROCHELLE N Y <o eeeeeen [ o .1.CFE .. ...99.6320 |. ...99,632 |. . 100,000 100,000 |.. .0 ....04/10/2013 .. 03/15/2024 ...
64966H-MV-9 ..... NEW YORK N Y .. 1.CFE ..|... . 102.1410 |... ...97,034 |.... 0. ....08/19/2010 ...|....10/01/2031 ...
655711-HL-6 ..... NORFOLK CNTY MASS .. .. 1.DFE ..|... ...95.5060 |... ...95,506 |.... 0 . ...11/19/2012 ...|....09/15/2039 ...
675583-H.-5 ..... OCONEE CNTY S C .. 1.CFE ..|... ...97.8950 |... 0. ....08/13/2013 ...|....04/01/2028 ...
791697-BX-2 ..... ST LOUIS MO SPL ADMINISTRATIVE BRD TRANS ... .. 1.BFE ..|... . 100.4700 |... 0 . ....11/18/2011 ...|....04/01/2029 ...
82620Y-FP-3 ..... SIENNA PLANTATION TEX MUN UTIL DIST NO 1 .... .. 1.EFE ..|... s . 100.0050 |... 0. ....08/07/2014 ...|....09/01/2032 ...
835240-H9-6 ..... SOMERVILLE MASS ...ieeeeiiiieernnnnaereeennnnaeseernnnnas foen oe L ABFE s 49,856 |. 100.0050 {..................50,008 |..................50,000 f.................. 49,946 |................. 0 ...11/04/2013 ...|....10/01/2028 ...
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850752-LP-9 ..... SPRINGFIELD MASS .....ccevvveneiiiiinineeeceinineecevnns foee e e | s LACFE s 151,584 |. 104.9830 150,000 (U Y 1) PPN | I A | R SN - 311 VI RN 5.900 [JD .ooeees oeveiniinieiiennnn 750 [ 9,000 [....06/24/2010 ... |[....06/01/2027 ...
948101-QC-7 ..... WEBSTER MASS N2 e | LEFE L ..49,543 |. 100.0310 |... ...50,000 |.. O e 29 o0 feeiiiil0 000080375 | 3.449 .. 1,688 |....07/15/2014 ...|....06/15/2030 ...
969129-EU-5 ..... WILLAMALANE PK & REC DIST ORE . v 2 .. 1.DFE ..|.. . 98,950 |. 100.0160 |... . 100,000 |.. 0. i ...0 ]......3.000 |...... 3.084 ...3,000 |....04/12/2013 ...|....01/01/2029 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 9,108,031 | XXX ,690,000 8,692,272 0 (4,536) 0 0| XXX XXX 443,147 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 9,108,031 | XXX 8,560, 190 8,690,000 8,692,272 0 (4,536) 0 0 [ XXX XXX 443,147 XXX XXX
051249-GQ-7 ..... AUGUSTA GA WTR & SEW REV .. 2 ... .. 1.EFE ..|... . 49,700 |...97.9030 |... ...48,952 |.... ...50,000 |.. O feeiee 5 0 feeeeel0 0222232000 |- 3.040 ....11/19/2012 ...|....10/01/2032 ...
051249-HE-3 ... AUGUSTA GA WTR & SEW REV .. 2. .. 1.EFE ..|... ...99.2650 |... LU R £ (-1 N N RPN | I R < 4[4 I AN 4.300 ....07/26/2013 ...|....10/01/2026 ...
186371-BT-6 ..... CLEVELAND OHIO ECONOMIC & CMNTY DEV REV ... N L .. 1.EFE ..|... ...97.3930 |... JLO I AU /5 1 FORRUPRRRRRY | R FEUUPRPRRPIN | ) SRR £ 1 I AU 3.746 ...04/22/2015 ...|....12/01/2026 ...
200588-NJ-6 ..... COMMERCE CITY COLO SALES & USE TAX REV .... 2. .. 1.CFE ..|... . 100.2090 |... O 0 0 00000030375 | 3.375 ....04/21/2015 ...|....08/01/2033 ...
232263-Jli-4 ... CUYAHOGA CNTY OHIO ECONOMIC DEV REV .. 2 ... .. 1.EFE ..|... . 100.0440 |... 0 [ (9,088) |0 e l0 0nl25.500 |- 5.500 ...10/02/2014 ...|....10/15/2033 ...
26678P-DH-0 ..... DURHAM N C LTD OBLIG 2. .. 1.B FE ..|... ...93.1370 |... O 0 0 [0 0000232370 | 3.370 ....03/03/2015 ...}|....06/01/2031 ...
31331J-3M-3 ... FEDERAL FARM CREDIT BANKS FUNDING CORP ... LA ) .101.1700 |... 252,925 |.... ....247,825 O 389 [0 e l0 140300 |- 4.500 ...12/22/2010 ...|....11/24/2028 ...
31331K-J5-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 1.4 .. ...98.1360 |... 245,340 |.... ...249,370 O 3388 0 00000030350 |l 3.4% ....10/03/2013 ...|....10/21/2025 ...
3133EA-5P-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 1.A .. ...91.1040 |... ...91,104 |.... O e 388 o0 00000080050 |- 3.590 ....05/19/2014 ...|....07/19/2032 ...
3133EA-G6-9 ..... [FEDERAL FARM CREDIT BANKS FUNDING CORP . 1.4 .. ...92.5740 |. ..231,435 | .0 .4.000 ....06/26/2013 .. 08/06/2031
3133EC-JZ-8 . FEDERAL FARM CREDIT BANKS FUNDING CORP . 1.A .. ...93.5030 |. ..467,515 |. .0 .3.059 ...05/09/2013 .. 03/26/2031
3133EC-IIN-0 . FEDERAL FARM CREDIT BANKS FUNDING CORP . 1.4 .. ...98.9120 |. .. 247,280 |. .0 ......3.680 ....11/01/2013 .. 08/05/2027 ...
3133ED-RR-5 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP ... 1.A ... ...86.4660 |... ... 201,878 O e (59) [0 el 0 10022232930 |- 3.863 ....08/21/2014 ...|....08/01/2044 ...
34446A-BM-9 ... FOND DU LAC COUNTY .CFE . . 104.0480 |... ...285,000 O 0 0 [0l 60184 | 6.186 ....08/25/2023 ...|....11/01/2042 ...
349298-Q0-5 ...... FORT WAYNE IND SEW WKS IMPT REV . EFE . .100.0110 |... .. O e 27 o0 [0 0022282500 |- 3.537 ....04/10/2013 ...|....08/01/2031 ...
373541-Y4-7 ..... GEORGIA MUN ELEC AUTH PWR REV . FFE. . 101.4560 |... ..250,000 |.. O e (159) 0 [0 00040980 | 4.900 ....01/18/2012 ...|....01/01/2028 ...
38122N-D5-8 ... GOLDEN ST TOB SECURITIZATION CORP CALIF 1 .G FE . ...76.4430 |... .3,000,000 |.. O 21,190 [0 o0 3714 5.531 ...01/25/2023 ...|....06/01/2041 ...
385493-EG-2 ... GRAND FORKS N D SANTN REV 2. .CFE . ...99.8940 |... ...25,000 |.. O e 19 0 [0 002223.000 |- 3.099 ....03/03/2015 ...}|....09/01/2032 ...
437887-H)-9 ..... HOMEWOOD ALA EDL BLDG AUTH REV 2 ... .G FE . ... 74.7910 |... .2,500,000 |.. O 0 0 [0 00030450 | 3.450 ...10727/2021 ...|....12/01/2042 ...
46613P-D2-9 ... JEA FLA WTR & SHR SYS REV B L BFE. . 100.3330 |... ...30,000 |.. O e (822) eeeeeennl0 foiiiiinnnl0000225.000 |- 3.118 ....09/26/2012 ...|....10/01/2025 ...
506485-CNl-1 ..... LAFAYETTE LA PUB IMPT SALES TAX . 2 .DFE . . 100.0100 |. . 100,000 .0 .3.000 ....04/26/2013 .. 05/01/2026
522510-8B-1 ..... LEBANON IND ELEC UTIL REV ... 2 .CFE . . 100.0110 |. . 100,000 .0 .3.000 ....06/20/2013 .. 07/01/2026
576000-LA-9 ..... [MASSACHUSETTS ST SCH BLDG AUTH DEDICATED .. 1 .CFE . . 101.4620 |. . 100,000 .0 .4.543 ....08/26/2011 .. 07/15/2028
59259Y-DC-0 METROPOL ITAN TRANSN AUTH N Y REV ..oevniiiiiiiieeees feen e mi .G FE .. . 110.0390 |. . .2,085,000 .0 .5.780 ....02/07/2023 .. 11/15/2040 ...
592643-EE-6 . METROPOLITAN WASH D C ARPTS AUTH DULLES ............. feur ... 1 EFE .. ...84.3610 |. .. 2,530,830 | .3,000,000 . 2,548,442 |.. .0 ......4.982 ...01/11/2023 .. 10/01/2035 ...
593791-EM-4 ..... MIAMI UNIV OHIO GEN RCPTS . DFE ..|.. . 111.3880 |... 4,455,520 |.... .... 4,760,335 JLOR SR (0N N N RPN | I SN o & 47 AN 4.643 ...07/21/2014 ... |....09/01/2035 ...
59447P-VU-2 ..... MICHIGAN FIN AUTH REV 2 ... DFE ..|... . 100.0390 |... O i 84 0 00100080750 |- 3.997 ....08/15/2014 ...|....05/01/2031 ...
60412P-DY-3 ..... MINNESOTA ST MUN PWR AGY ELEC REV .. 2. DFE ..|.. . 100.2440 |... O e B 0 [0 0000032750 |- 3.685 ....00/24/2014 ...|....10/01/2034 ...
646136-XR-7 ..... NEW JERSEY ST TRANSN TR FD AUTH N L FFE ... . 113.0410 |... 0 e (20,827) [0 o0 el 62561 |l 4.335 ...01/23/2018 ...|....12/15/2040 ...
64972G-BU-7 ..... NEW YORK N Y CITY MUN WTR FIN AUTH WTR & .... 2. BFE ..|.. . . 100.0320 |... O i 57 o0 [0 0000030125 | 3.168 ....03/21/2013 ...|....06/15/2027 ...
658203-V6-8 ..... NORTH CAROLINA MUN PWR AGY NO 1 CATAWBA N L FFE ... .. 163,375 |...96.4480 |... O e (246) |0 e l0 100080672 | 3.479 ....12/11/2012 ...|....01/01/2028 ...
68608J-SB-8 ..... OREGON ST FACS AUTH REV ......cccvvvunnnns 2 .G FE .. . 49,900 |. 100.2960 |. .0 .4.140 ....04/14/2014 .. 11/15/2032 ...
709221-TG-0 ..... PENNSYLVANIA ST TPK COMMN OIL FRANCHISE 1 FFE .. . 18,011 |. 111.9030 |. .0 .5.048 ....07/03/2012 .. 12/01/2037
T24795-8G-3 ..... PITTSBURGH & ALLEGHENY CNTY PA SPORTS & 2 EFE .. 1,000,000 |...98.9220 |. .1,000,000 .1,000,000 |.. .0 .4.521 ....11/13/2014 .. 12/15/2030
73358W-TZ-7 ..... PORT AUTHN Y & N J ... 2 .DFE .. 2,075,060 |...97.7740 |. .2,000,000 .2,008,641 |.. .0 .3.862 .. 12/22/2014 .. 10/15/2034
736754-LT-7 ..... PORTLAND ORE WTR SYS REV .. 2 .CFE .. . 100.0070 |. ...50,000 ..49,848 |.. .0 ......3.069 ....06/13/2013 .. 10/01/2028 ...
790417-AU-3 ..... ST JOHNS CNTY FLA INDL DEV AUTH REV .. 2 ... GFE ... ...72.3690 |... .2,000,000 |.. .... 1,956,659 O 883 [0 i l0 J002224.000 |- 4.135 ...10/08/2020 ...|....08/01/2050 ...
796311-CY-2 ..... SAN ANTONIO TEX MUN DRAIN UTIL SYS REV . 2. BFE ..|.. ...99.2100 |... . 100,000 |.. O i 46 0 00000003250 | 3.308 ....056/20/2013 ...}|....02/01/2030 ...
816434-CF-9 ..... SELLERSBURG IND WTRIKS REV N2 e | LEFE L s . 100.0520 |... O e 28 o0 01010080375 | 3.499 ....09/28/2014 ...|....07/01/2031 ...
829594-JY-7 ..... SIQUX FALLS S D SALES TAX REV ...ceevvnvvivvinnnnnnnnnne fone ven | nnnnns 2 e LADFE i 49,511 |. 100.0300 0 foevviienn 2 |0 fonnnnennn 0 ]400003.500 3.569 ...05/19/2014 ...|....11/15/2033 ...
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85732P-(B-4 ..... STATE PUB SCH BLDG AUTH PA REV .....ccvvveeieviiininn o ven | s T LEFE L 12,409 |. 108.0540 (O N (115 1 RN | N AR | B RN 6.495 |...... 4.633 ....07/02/2012 ...|....09/15/2028 ...
914046-X2-5 ..... UNIVERSITY ALASKA UNIV REVS . |- 1.GFE L. ...97.6800 |... O 210 0 o0 e 3.250 |...... 3.577 ....04/10/2013 ...|....10/01/2035 ...
924214-1B-3 ..... VERMONT MUN BD BK |- 1.CFE ... ...94.6580 |... LU R 17N N | I RN | ) AN 3.960 |...... 3.877 ....08/23/2012 ...|....12/01/2032 ...
956695-C8-1 ..... WEST VIRGINIA ST WTR DEV AUTH WTR DEV RE .... |- LEFE L. . 100.0050 |... JLU N U - - I ARt | B IR | B AU 3.500 |...... 3.59 ....04/10/2013 ...|....07/01/2033 ...
956725-EJ-0 ..... WEST VIRGINIA WTR DEV AUTH INFRASTRUCTIR ... |- TEFE L ...99.2450 |... O e 28 o0 [0 3.000 |...... 3.022 ....01/29/2013 ...|....10/01/2033 ...
958638-0K-7 ..... WESTERN MICH UNIV REVS .. 1.DFE ..|... . 100.0440 |... JLU N Y 7 A AR | B IR | B AT 5.250 |...... 5.529 ....05/10/2011 ...|....11/15/2024 ...
968254-CA-8 ..... WILKES-BARRE PA FIN AUTH UNIV REV .. N |- 2.CFE ... s ...82.6560 |... O [ (1,489) |0 o0 e 5.000 |...... 4.629 ...01/22/2020 ... |....03/01/2043 ...
986093-BT-8 ..... YONKERS N Y INDL DEV AGY REV ...eevveeiierennnnnnnenens fooe ven [ nnnnns 2 teeeennns L ABFE s 102,000 |. 100.0760 0 fooeereeemiieee0 e 0 s 5.000 |...... 4.99 ...04/23/2012 ...|....10/01/2037 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 0 XXX XXX XXX XXX
3133T3-PK-8 ..... FHR 1652 PL - CMO/RMBS .. LA ...99.7210 |... JL I I | I FORRRRRt | B IUUUPRRPRRRPIN | ) AU 7.000 |...... 6.966 ....02/24/1994 ...|....01/15/2024 ...
31359H-JE-5 ... FNR 9455 H - CMO/RMBS ... LA ...99.5980 |... O o 0 [0 7.000 |...... 3.915 ....03/30/1994 ...|....03/25/2024 ...
31359H-08-0 FNR G946 PY - CMO/RVBS LA ...99.7790 |... JLU N N | [ APPSRt | B ISP | ) AU 7.750 |...... 4.356 ....12/04/2007 ...|....05/17/2024 ...
3136AA-3V-5 ..... [FNR 2012-149 KB - CMO/RMBS 1.4 .. ...94.9240 |. .0 .3.000 |......3.260 ...11/25/2015 .. 01/25/2043
3137A7-H2-9 . FHR 3800 HE - CMO/RMBS .. 1.A .. ...99.0160 |. .0 .4.500 |......3.142 ...10/17/2012 .. 01/15/2040
3138N-EZ-4 ..... [FN 630252 - RUBS ...... 1.4 .. . 103.9010 |. .0 ......6.000 |......3.372 ...05/04/2011 .. 03/01/2032 ...
31392C-CN-2 ...... FNR 0222A GQ - CMO/RMBS ... LA . 104.2270 |... O e (23) 0 o0 6.750 |...... 1.854 ...06/23/2009 ...|....04/25/2032 ...
313920-CS-1 ... FNR 0222A GC - CMO/RMBS ... LA . 103.3660 |... LU SRR 11 N | N RPN | ) AN 6.500 |...... 5.129 ....10/01/2010 ...|....04/25/2032 ...
31392E-K-7 ..... FNR 0253E EL - CMO/RMBS ... LA . 102.4410 |... 0 [ (138) |0 o0 6.000 |...... 4.453 ...02/29/2012 ...|....09/25/2032 ...
31392J-6V-6 ..... FNR 0323D CH - CMO/RMBS ... LA ...99.6500 |... LU R 3 N | N RN | ) AN 5.000 |...... 4.045 ...04/04/2011 ...|....04/25/2033 ...
31392J-Ul-7 ... FNR 0318D TB - CMO/RMBS ... LA ...96.9200 |... J I O (1[0 DN FORRRPt | B IR | ) AU 5.000 |...... 4.215 ....08/27/2012 ...|....04/25/2032 ...
31392U-8G-8 ..... FHR 25058 D - CMO/RMBS .. LA .101.0860 |... O e (18) el e l0 e 5.500 |...... 3.514 ....03/05/2012 ...|....09/15/2032 ...
313920-La-1 ... FHR 2515E HC - CMO/RMBS LA . 102.6930 |... O e (76) |0 o0 6.000 |...... 4.79 ...02/28/2012 ...|....10/15/2032 ...
31392X-XT-0 ..... FHR 2524B HC - CMO/RMBS ... LA . 101.3350 |... O i (18) el o0 6.000 |...... 4.133 ....04/06/2012 ...|....11/15/2032 ...
313938-D6-9 . FNR 0341E PN - CMO/RMBS 1.A .. . 100.0060 |. .0 .5.500 |......3.366 ....07/01/2009 .. 05/25/2033
31393E-GM-5 . FNR 0371A HD - CMO/RVBS 1.4 .. ...99.9350 |. .0 .5.500 |......5.411 ....11/01/2013 .. 08/25/2033
31393F-MH-6 . FHR 25238 AP - CMO/RMBS 1.A .. . 101.0290 |. .0 .5.500 |......3.860 ...09/02/2010 .. 11/15/2032 ...
31393F-P-0 . FHR 2544D KE - CMO/RMBS 1.4 .. . 101.3360 |. .0 .5.500 |......2.888 ...01/28/2011 .. 12/16/2032 ...
31393F-ZW-9 ..... [FHR 2531B PM - CMO/RVBS 1.A .. . 100.2950 |. .0 ......5.500 |......1.513 ...02/16/2011 .. 12/15/2032 ...
31393G-XD-1 ..... FHR 2541A BL - CMO/RMBS ... LA . 101.3660 |... LU SRR £ 1 DN AU | I RPN | ) AN 5.500 |...... 4125 ....04/02/2014 ...|....12/15/2032 ...
31393J-3Z-9 ..... FHR 2554C MN - CMO/RMBS ... LA . 101.3300 |... O e (D) o0 o0 e 5.500 |...... 3.334 ...02/16/2011 ...|....01/15/2033 ...
31393L-FT-5 ..... FHR 2564D AC - CMO/RMBS ... LA .101.1010 |... LU R £ ) N N I RPN | ) AN 5.500 |...... 3.586 ...02/08/2011 ...|....02/15/2033 ...
313930-XY-3 ..... FHR 2610 VB - CMO/RMBS LA ...99.6310 |... O e 0 [0 e 5.500 |...... 5.766 ....11/01/2004 ...|....07/15/2024 ...
313937-16-1 ..... FNR 2003-109 YB - CMO/RVBS .. LA . 101.8520 |... LU R £ ) 1 AU I RPN | ) RN 6.000 |...... 5.247 ....12/12/2012 ...|....11/25/2033 ...
31393U-JE-4 FNR 2003-127 EG - CMO/RVBS .. LA . 102.5700 |... O e (18) 0 o0 e 6.000 |...... 4.007 ...09/04/2012 ...|....12/25/2033 ...
31393X-5K-9 . FNR 2004-36 CB - CMO/RMBS . 1.4 .. . 100.0590 |. .0 .5.000 |......3.036 ....04/02/2012 .. 05/25/2034 ...
31393X-SN-8 ..... [FNR 2004-25 UC - CMO/RMBS . 1.A .. . 101.1830 |. .0 .5.500 |......4.729 ....01/04/2012 .. 04/25/2034
31394A-IIK-8 ..... [FNR 2004-60 AC - CMO/RMBS . 1.4 .. ...99.0950 |. .0 .5.500 |......3.999 ....04/02/2014 .. 04/25/2034 ...
31394B-RM-8 . FNR 2004-92 TB - CMO/RMBS . 1.A .. . 101.6210 |. .0 .5.500 |...... 4.364 ....09/02/2013 .. 12/25/2034 ...
31394C-BZ-4 ..... [FNR 053A CU - CMO/RWBS .. 1.4 .. . 101.4730 |. .0 ......5.500 |......5.243 ...07/21/2010 .. 02/25/2035 ...
31394D-A7-5 ... FNR 2005-48 TD - CMO/RMBS . LA . 101.7550 |... JLO I U (< 1) i FOSRRRPRt | B IEUPRRPRRPIN | B AU 5.500 |...... 4.112 ....01/09/2012 ...|....06/25/2035 ...
31394D-8U-5 ...... FNR 2005-38 TC - CMO/RMBS ... LA . 102.3190 |... LU R (<) N PO | I RPN | ) RN 6.000 |...... 4.935 ....10/12/2009 ...|....05/25/2035 ...
31394E-4D-7 ... FNR 2005-68 BE - CMO/RMBS ... LA ...99.3670 |... O e (83) |0 o0 e 5.250 |...... 3.573 ...01/28/2013 ...|....08/25/2035 ...
31394E-113-8 ..... FNR 2005-70 KC - CMO/RMBS ... LA ...99.8060 |... LU R (<) N PO | I RN | ) AN 5.500 |...... 3.786 ....04/02/2014 ...|....08/25/2035 ...
31394E-X6-0 ..... FNR 2005-70 KP - CMO/RMBS ... . N LA ...99.9780 |... JLO N PR ( 7:1:) N ARt | B IR | ) AU 5.000 |...... 3.947 ...09/27/2012 ...|....06/25/2035 ...
31394K-R8-9 ... FHR 2696 DG - CMO/RMBS .........ceeoviiiiivnnnnninniinnnns fone ven | nnnnns 4 | 1.A ... . 101.5280 0 fooeerivieee (10) |0 fonniinnnl0 s 5.500 |...... 4.252 ...02/21/2011 ...|....10/15/2033 ...
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31394P-VY-6 ..... FHR 2743 PH = CMO/RMBS ....oevniiiiiiiicecciiieeeees A L101.6790 |oovevvneniiiiiinnnn 802 [ 789 828 |0 e () 0 [0 5.500 |...... 4.315 ....11/02/2009 ...|....02/15/2034 ...
31394U-86-0 ... FNR 2005-110 GL - CMO/RMBS A L 101.8050 |oevvvvnneeeeennn 12,578 | 12,351 13,288 0 e A [0 0 e 5.500 |...... 3.599 ....08/31/2012 ...|....12/25/2035 ...
31394V-EP-1 ..... FNR 2005-122 PY - CMO/RMBS A L 102.4270 |.ooovvvieeeenn 49,731 | 48,552 51,065 0 e (160) [0 [0 ] 6.000 |...... 4.267 ...07/11/2013 ...|....01/25/2036 ...
31394V-0R-2 ..... FNR 2005-120 PB - CMO/RVBS .. A . 103.9640 |.oeeeveniieeeennn 4,925 | A T8T et 5,045 |0 e (12) [0 [0 6.000 |...... 3.843 ...04/02/2014 ...|....01/25/2036 ...
31394Y-Ho-8 ..... FHR 2793 PE - CMO/RMBS A . 100.3990 |..oevvveiiiieiennnn 1,768 | 1761 L 1867 [0 e () 0 [0 5.000 |...... 3.2717 ...09/02/2013 ...|....05/15/2034 ...
31395M-SA-8 ..... FHR 29330 EN - CMO/RMBS A . 102.7240 |..eoovnnneeeeen 31,844 | 031,000 [ 33,220 [0 e (268) [0 0 e 5.500 |...... 4.263 ...01/30/2013 ...|....02/15/2035 ...
31395T-M9-2 ... FHR 2963 DE - CMO/RMBS .. A . 103.4000 |.....oovniiieennnnn 6,618 |ounnniiiiiinnn 6,401 | 6,718 |0 e (19) [0 [0 ] 6.000 |...... 4.567 ....05/25/2010 ...|....04/15/2035 ...
31396F-WU-3 ..... FHR 3081 CQ - CMO/RMBS .. A . 101.4590 |.oooeenneeeeeen 4410 | 4346 | 75T 0 e (18) [0 0 e 5.500 |...... 3.187 ...02/03/2012 ...|....12/15/2035 ...
31396J-2C-8 . FHR 3126 CY - CMO/RVBS .. A . 104.4130 |. .6.000 |......2.617 ...09/01/2011 .. 03/15/2036 ...
31396L-3T-5 . FNR 2006-114 HE - CMO/RVBS A . 101.5890 |. .5.500 |......4.537 ...05/26/2010 .. 12/25/2036 ...
31396P-FP-1 FNR 2006-124 B - CMO/RMBS . A ...99.8140 |. ......6.000 |......2.246 ...02/01/2013 .. 01/25/2037 ...
31396R-2H-9 ..... FHR 3152 LB - CMO/RMBS ... A 1..99.5940 |..ooeiiiiiiiieenn 998 [ 1,002 [ 1,015 [0 e (D) 0 o0 6.000 |...... 4.040 ...11/15/2010 ...|....05/15/2026 ...
313961-0N-9 ... FNR 2007-72 B - CMO/RMBS .. A . 103.2190 |.ooevviiiieeenn 3675 [ 3,561 o 3888 |0 e (23) [0 0] 6.000 |...... 3.848 ....09/27/2010 ...|....07/25/2037 ...
3139611-0T-6 ..... FNR 2007-72 DB - CMO/RMBS . A L 101.5140 |oeeeeeneeeeee 1,025 | 1,010 e 10191 0 e (8) [0 o0 e 5.750 |...... 1.588 ...07/09/2009 ...|....07/25/2037 ...
313%611-Y8-3 ..... FNR 2007-76 EB - CMO/RMBS A L 105.1990 [.ooivvniiiiiiinnnn 230 [ 219 L 276 [0 e () [0 [0 ] 6.000 |...... 0.121 ....08/19/2009 ...|....08/25/2037 ...
3139782010 ..... FHR 3213 PE - CMO/RMBS A 1046180 |oevevveneeeeennn 8,394 | 8,024 | 9134 |0 e (B [0 [0 6.000 |...... 2.783 ...09/24/2010 ... |....09/15/2036 ...
S1397E-0H-1 ... FHR 3270 AT - CMO/RMBS .. A L 101.8920 |..oevvveiiiiiiin 578 [l 868 872 |0 e (B) [0 0 5.500 |...... 0.757 ...12/23/2010 ...|....01/15/2037 ...
31397J-LI-2 ..... FHR 3348 HT - CMO/RMBS .. A . 105.0540 |.oeevvnnneeeeennn 4,314 | 4107 [ 162 |0 e (B) [0 0 6.000 |...... 5.688 ...04/23/2010 ...|....07/15/2037 ...
31397J-VU-5 ... FHR 3349 MY - CMO/RMBS A L 102.1150 [ooveieiiieeen 4,782 | 4,683 o 5244 |0 e B [0 [0 5.500 |...... 2.593 ....02/10/2011 ...|....07/15/2037 ...
31397L-3R-8 . FNR 2008-61 MC - CMO/RMBS A . 101.1030 |. .5.500 |......4.666 ....01/04/2011 .. 07/25/2038
S1397N-GV-1 ... FNR 2009-10 PG - CMO/RMBS . A ...97.4520 |. .5.500 |......4.651 ...01/28/2013 .. 03/25/2039
31397N-00-1 . FNR 2009-25 PG - CMO/RWBS . A ...98.4860 |. .5.500 |......4.039 ...12/08/2011 .. 04/25/2039
31398G-Ql-2 . FNR 2009-111 CY - CMO/RVBS A . 100.4080 |. .5.000 |......3.898 ...08/31/2012 .. 03/25/2038 ...
31398P-HR-3 ..... [FNR 2010-35 KP - CMO/RVBS . A . 102.8930 |. ......6.000 |......4.736 ....06/27/2013 .. 04/25/2040 ...
31398P-HY-8 ..... FNR 2010-35 LP - CMO/RMBS ... I L A . 102.4980 |.....oovieeennnnn 54,324 | 83,000 [oiiiiiiiinn 54765 |0 e (194) L0 0 6.000 |...... 5.551 ....01/28/2013 ...|....04/25/2040 ...
31404B-06-0 ..... FN 763755 = RMBS .....ceeveueiiermnnnnnneemnnnnnneernenns fons von | nnnnes 4 A... . 104.8530 [..ooeveiiiiiieennnnnnn 398 | 875 406 |0 e () |0 0 ) 6.500 |...... 3.296 ...05/04/2011 ...|....02/01/2034 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 899,069 [ XXX 822,796 816,790 852,546 (3,369) 0 0 XXX XXX XXX 3,790 45,482 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 30,732,542 | XXX 27,815,359 29,586,790 30,102,238 (49,328) 0 0| XXX XXX XXX XXX
00206R-BH-4 ..... AT&T INC .. 2.BFE ..|... .. 139,294 |...87.1320 |... . 150,000 |.. 141,426 |oooeeeeiieee0 | 270 o0 |0 [ 1040300 .. 4.758 ....03/18/2014 ...|....12/15/2042 ...
00206R-FU-1 ..... AT&T INC .. 2.BFE ..|... ...96.1070 |... .2,325,000 |.. 002,902,220 fouenieiiiinnnnnd0 o (13,437) [0 o0 00050150 ). 3.650 ....01/29/2021 ...|....02/15/2050 ...
00206R-LV-2 ..... AT&T INC .. 2.BFE ..|... ...71.7560 |... 002,027,507 oeeeeeeeiieenn0 e (385) [0 feeeiiel0 11180650 . 3.581 ....12/29/2020 ...|....09/15/2059 ...
002824-AV-2 ..... ABBOTT LABORATORIES ...cevvveneeievinineeeceinineeeeennn oo ven | e [Tl .. 1.DFE ..|... . 115.2020 |... 2,333,213 [0 e (14943) [0 01006000 . 4.480 ...07/24/2015 ...|....04/01/2039 ...
00287Y-AQ-2 ..... ABBVIE INC ... .. 1.G FE ..|... ...98.2800 |...cevvuueeeeenn 49,140 |ooniniiiinnnnnnn50,000 [oieeeiiieeeee 50,116 |0 e (98) |0 o0 ]...3.600 ... 3.391 ....06/01/2015 ...|....05/14/2025 ...
00287Y-AR-0 ..... ABBVIE INC ... .. 1.G FE ..|... ...97.8670 |... e 3,051,201 [0 e (83,628) [0 o0 )l 40500 e 4.302 ....04/19/2017 ...|....05/14/2035 ...
008916-AJ-7 ..... NUTRIEN (CANADA) HOLDINGS ULC . .. 2.BFE ..|... ...96.8150 |... .1,365,000 |.. e 1,655,751 [0 e (11,850) [0 o0 el 6125 | 4.311 ...10/10/2017 ...|....01/15/2041 ...
010392-EC-8 ..... ALABAMA POWER CO . .1.GFE .. . 104.3550 |. .1,000,000 ....993,702 |.. LW 512 | .5.790 ....11/18/2003 .. 02/15/2033 ...
012725-AD-9 . ALBEMARLE CORP ... .2.BFE .. ...93.4920 |. N .1,075,000 01,213,539 |.. (4,081) | .4.480 ....10/29/2019 .. 12/01/2044
013104-AC-8 ..... NEW ALBERTSONS LP .. 3.AFE .. . 101.8740 |. .. 2,062,949 |. .2,025,000 .2,040,057 |.. (5,406) |. L7413 ....08/30/2001 .. 06/15/2026
020002-AY-7 ..... ALLSTATE CORP .. L2.AFE .. ...90.4520 |. ..904,520 |. .1,000,000 1,153,111 |.. (5,701) |. .4.000 ....07/27/2016 .. 01/15/2042
02209S-AE-3 . ALTRIA GROUP INC . ..2.BFE .. . 136.8840 |. ..2,394,101 |. .2,866,412 |.. .. (53,389) |. ......4.150 ....08/02/2016 .. 11/10/2038 ...
022249-AU-0 ... HOWMET AEROSPACE INC . |- 2.CFE ..|... . 105.3520 |... 5,267,600 |.... . . +...5,209,605 |...oeeeeennnnnn0 [ (45,158) |-evveeeeeeeennn0 o0 el 6750 .o 5.575 ...08/11/2005 ...|....01/15/2028 ...
023135-AN-6 ... AMAZON.COM INC ... .. 1.EFE ..|... .. 101,750 |...99.0730 |... . 100,000 |.. 100,155 [ooovvvviiieeed0 e (218) o0 a0 1100032800 e 3.571 ....09/03/2015 ...|....12/05/2024 ...
023135-BM-7 ..... AMAZON.COM INC ... 1 .. 1.EFE ..|... 4,011,660 |...92.0870 |... s .3,000,000 |.. ....3,969,884 |.....coeenniienni0 e (17,729) [0 o0 40250 ). 2.756 ....08/04/2021 ...|....08/22/2057 ...
023576-AA-9 ..... AMERANT BANCORP INC ...veuiivivvvnniiiiinnnnnninirnnnnns fone vee | nnnnns 2 e L2CFE | 1,000,000 |...97.3790 [.....ccoennnnnnns 973,790 |.oevuennnnnnns 1,000,000 |.............. 1,000,000 J...ooevevennnnn fooiiiiiiiinn 0 innnl0 0L 5.750 L 5.750 ...06/16/2020 ... |....06/30/2025 ...
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025816-AZ-2 ..... AMERICAN EXPRESS C0 ...evvvvvevnnnnirninnnnneevvinnnns foon ven | eeeeeen | s LFFE L 2,907,800 |. 126.1290 |............e. 2,522,580 |...ccvvnnnnnns 2,000,000 |.eeevenninnns 2,704,166 |........cooveeenn0 Joeennnnn (34,083) [onecinniennn0 el e 8.150 |...... AT21[MS oot [ 46,183 [....oevennenns 163,000 |....03/13/2017 ...|....03/19/2038 ...
025816-BK-4 ..... AMERICAN EXPRESS CO |- 1.GFE L. ...98.4100 |..eeevnnniieeennn 49,205 |oonnniiiinnnnnn50,000 [oeiiiiiiieeeeennn 50,099 |0 e (113) 0 o0 e 3.625 |...... 3.387 ...06/01/2015 ...|....12/05/2024 ...
026874-AZ-0 ..... AMERICAN INTERNATIONAL GROUP INC ... |- 2.BFE ... . 106.4510 |.................659,996 |................ 620,000 |.................657,202 |ooeeniiiinnnnnd0 fovniiiinen e (80) Joveinniicennnnl0 o0 e 6.250 |...... 5.570 ....12/19/2023 ...|....05/01/2036 ...
026874-DE-4 ..... AMERICAN INTERNATIONAL GROUP INC ... .. 2.BFE ..|... ...92.6160 |.................463,080 |................ 500,000 |....ceuuurreeennnd63,514 |ooeeiiiiinninnl0 oo 74 |0 [0 e 4.700 |...... 5.566 ....12/19/2023 ...|....07/10/2035 ...
030955-AN-8 ... AMERITECH CAPITAL FUNDING CORP .. 2.AFE ..|... . 103.6250 |.............. 2,072,500 |..............2,000,000 |.............. 2,084,306 |..........cce...0 [orreeennn (18,289) |oevennniinnnnnnl0 [0 e 6.550 |...... 5.375 ...07/07/2008 ...|....01/15/2028 ...
031162-BV-1 ..... AMGEN INC .. 2.AFE ..|... ...99.2230 |..coevniieeeennn 49,612 |t 50,000 |oiiiiiiieeeeenn 50,005 el 0 e (33) 0 o0 e 3.625 |...... 3.561 ....00/22/2014 ...|....05/22/2024 ...
03522A-AJ-9 ... ANHEUSER-BUSCH COMPANIES LLC ... .. 1.G FE ..|... ...98.1010 |... .. BRI 3 ' (VI R | R R (<1521 AR I AR | ) RN 4.900 |...... 3.845 ....03/09/2021 ...|....02/01/2046 ...
03523T-BF-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . .. 1.G FE ..|... . 133.6710 |... .3,000,000 |.. 4,307,542 o0 e (61,052) [0 [0 e 8.200 |...... 4.248 ...06/05/2017 ...|....01/15/2039 ...
035237-B0-0 . ANHEUSER-BUSCH INBEV WORLDWIDE INC . .1.GFE .. ...85.1470 |. ... 42,574 |. ...50,000 47,128 .. .3.750 |......4.199 ....04/21/2014 .. 07/15/2042
037389-AU-7 ..... AON CORP ... L2.AFE .. . 108.0940 |. ..2,702,350 |. .2,500,000 .2,700,595 |.. .6.250 |......5.510 ....09/06/2022 .. 09/30/2040
037411-AK-1 ..... APACHE CORP .. . .. 2.CFE .. . 105.0020 |. ..1,050,020 |. .1,045,853 |.. . . b 7.950 |......5.779 ....02/19/2003 .. 04/15/2026 ...
037411-AR-6 ..... APACHE CORP .. N A |- 2.CFE ..|... ...98.5280 |... 4,926,400 |.... ... 5,990,956 JU Y AU (56,800) [-oeeeeevnnneeec0 v 0 [ 6.000 |...... 4.031 ... 138,333 |... .. 300, ....08/22/2012 ...|....01/15/2037 ...
037735-CK-1 ..... APPALACHIAN POIER CO . N |- 2.AFE L . 109.9100 |... ....2,962,733 2 (29,288) [ouvniiiiiiiinn0 0 6.700 |...... 4.421 .... 60,899 [... s ....04/28/2017 ...|....08/15/2037 ...
037833-AL-4 ..... APPLE INC N A .. 1.BFE ..|... ...89.1440 |.................209,488 |.................235,000 |..ecerrunieeeennn223,084 |ooeeniiiinnnnn0 o390 [0 o0 e 3.850 |...... 4.236 e 1,433 |... .9, ....06/20/2014 ...|....05/04/2043 ...
037833-AT-7 ..... APPLE INC N .. 1.B FE ..|... ...97.2400 |... 0 (5,6805) [ouvuiiiiiiiinn0 0 e 4.450 |...... 3.826 .l 13,597 ... ... 89, ....08/02/2016 ...|....05/06/2044 ...
039483-AN-4 ...... ARCHER-DANIELS-MIDLAND CO . .. 1.F FE ..|... . 108.8110 |... e (34,338) [0 |0 [ 7.500 |...... 6.049 .... 66,250 |... .. 225, ....12/24/2002 ...|....03/15/2027 ...
039483-AN-2 ... ARCHER-DANIELS-MIDLAND CO . B .. 1.F FE ..|... . 107.9110 |... 2,158,220 |..............2,000,000 {..............2,077,986 |......cooeeeennn0 [ennnnnns (17,185) [evvvvviiiiiinnnn0 0 s 6.750 |...... 5.636 ....12/09/2009 ...|....12/15/2027 ...
039483-AS-1 ..... ARCHER-DANIELS-MIDLAND CO . N A |- LFFE L . 111.8050 |... 2,236,100 |.... 2,183,847 |0 | (20,788) [-oeeeeeevneeeee0 vl [l 7.000 |...... 5.420 ...08/23/2004 ...|....02/01/2031 ...
040555-CK-8 ..... ARIZONA PUBLIC SERVICE CO . mi .. 1.G FE ..|... . 112.4220 |... 2,875,755 |.... ... 3,273,484 L (42,98) [0 0 6.875 |...... 4.021 ....01/21/2015 ...|....08/01/2036 ...
045054-AR-4 . ASHTEAD CAPITAL INC ... 1, .2.CFE .. . 101.9620 |. .. 3,058,860 |. .3,000,773 |.. ... (334) . .5.950 |......5.946 ...07/24/2023 .. 10/15/2033
04685A-2R-1 ..... ATHENE GLOBAL FUNDING . .. 1.EFE .. ...82.4930 |. .. 3,010,995 |. .3,011,97 |.. ..2,323 |. .2.550 |......5.651 ....12/19/2023 .. 11/19/2030
052769-AD-8 ..... AUTODESK INC ......... . 1, L2.AFE .. ...99.1690 |. ..2,503,026 |. . 2,528,533 |.. (3,482) | .4.375 |......4.225 ....09/11/2018 .. 06/15/2025
053611-AB-5 ..... AVERY DENNISON CORP ....eevvveniiiiinninieecinnieeeneens foan e .2.BFE .. . 104.7860 |. ..2,095,720 |. .2,004,175 |.. ... (340) |. .6.000 |......5.970 ....01/22/2003 .. 01/15/2033 ...
057224-AK-3 ..... BAKER HUGHES HOLDINGS LLC ...eveeeeeeeinneeeeeennieees foen e . 1.GFE .. . 106.2860 |. .. 4,546,915 |. .4,278,000 .4,657,010 |.. ..(65,201) | ......6.875 |......4.866 ...09/09/2013 .. 01/15/2029 ...
06050W-FZ-3 ..... BANK OF AMERICA CORP - 1.GFE ... ...91.0330 |... ... 100,000 |eeveniiiiennnnnnn 99,402 [0 e 44 [0 0 [ 4.050 |...... 4.120 ....08/07/2014 ...|....08/15/2034 ...
06051G-JA-8 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...84.2120 |.............. 2,526,360 |..............3,000,000 |.............. 3,627,974 |.....cceeerreen0 |oeeeeeenn (15,709) |eeeeeeeennn o0 e 4.083 |...... 2.933 ....09/10/2021 ...|....03/20/2051 ...
06684N-AL-3 ..... BAPTIST HEALTH .. 1.F FE ..|... ...77.4070 |.............. 1,548,140 |..............2,000,000 |..............2,010,437 |..ccccerrrrnenns0 forrrennnas (1,538) el o0 e 4.100 |...... 4.000 ...01/22/2020 ... |....12/01/2049 ...
06738E-CL-7 ..... BARCLAYS PLC .. 2.AFE ..|... . 106.9760 |.............. 2,995,328 |..............2,800,000 |.............. 2,864,938 |.......cccvveeena0 |orreernneeenn(190) Jvnenieeeennn0 o0 e 6.692 |...... 6.366 ....12/08/2023 ...|....09/13/2034 ...
07274N-BC-6 ..... BAYER US FINANCE Il LLC ... .. 2.BFE ..|... ...94.4240 |.............. 3,776,960 |..............4,000,000 |..............4,672,367 |.coeerrrrnnnnnc0 forreennnn (33,477) |eveennniinnnnnl0 o0 e 5.875 |...... 4.289 ...04/29/2014 ...|....04/15/2038 ...
07274N-BD-4 ..... BAYER US FINANCE Il LLC ... .. 2.BFE ..|... ...69.9780 |... 250,000 |oeeerrnnieeeeennnn 88,317 [0 e 130 [0 [0 e 3.600 |...... 4.175 ....07/15/2014 ...|....07/15/2042 ...
075887-AN-9 ..... BECTON DICKINSON AND CO . ..2.BFE .. . 106.9280 |. .. 1,069,280 |. 1,000,000 1,044,168 |.. ..(10,839) |. .7.000 |......5.622 ....11/26/2003 .. 08/01/2027 ...
075887-AQ-2 ..... BECTON DICKINSON AND CO . .. 2.BFE .. . 106.3690 |. .. 2,659,225 |. .2,500,000 .2,575,283 |.. ..(13,910) | .6.700 |......5.940 ....06/18/2009 .. 08/01/2028
075887-CD-9 ..... BECTON DICKINSON AND CO ... ..2.BFE .. . 104.9610 |. .. 3,150,929 |. .3,002,000 .3,064,510 |.. ..(19,109) |. .6.700 |......5.912 ....12/29/2017 .. 12/01/2026
079867-AM-9 ..... BELLSOUTH TELECOMMUNICATIONS LLC . .. 2.BFE .. . 102.1260 |. .. 3,063,780 |. .3,000,000 .3,070,053 |.. .. (37,123) | .7.000 |......5.579 ...02/25/2005 .. 10/01/2025
079867-AW-7 ... BELLSOUTH TELECOMMUNICATIONS LLC 1 .2.BFE .. . 103.5710 |. . 100,000 ..99,968 |.. O ......6.375 |......6.383 ....04/30/2008 .. 06/01/2028 ...
084664-BL-4 ..... BERKSHIRE HATHAWAY FINANCE CORP ... |- 1.CFE ... . 113.2080 |... . .2,000,000 |.. ... 2,347,506 0 [ (14,868) |eeeeeeeeeen0 [0 e 5.750 |...... 4.245 ...01/15/2013 ...|....01/15/2040 ...
08658E-AA-5 ..... CONOPCO INC .. 1.F FE ..|... . 109.1350 |... 3,274,050 |.... .3,000,000 |.. ... 3,242,027 O [ (50,038) [cvvvvvvvvvnnnnnnn0 oo l0 s 6.625 |...... 4.533 ....09/23/2010 ...|....04/15/2028 ...
09256B-AE-7 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . |- LEFE L. . 105.0240 |... 1,501,843 |.... . 1,430,000 |.. 1,808,524 |0 | (12,999) |-evveeeeeeennn0 o0 e 6.250 |...... 4.212 ...01/18/2018 ...|....08/15/2042 ...
096591-2U-7 ... BNP PARIBAS SA .. 1.G FE ..|... ...85.0650 |... 2,977,275 |.... 2,884,999 |0 s R 11 R | N PPN | B AN 31432 |...... 5.640 ....12/08/2023 ...|....01/20/2033 ...
096630-AF-5 ..... BOARDWALK PIPELINES LP .. .. 2.CFE ..|... ...97.9840 |... 1,959,680 |.... ....2,015,913 e (4,393) [0 |0 4.450 |...... 4.190 ....01/08/2018 ...|....07/15/2027 ...
097023-AG-0 ..... BOEING CO .... . |- 2.CFE ..|... . 121.8670 |... 1,218,670 |.... .... 1,300,073 O [ (31,662) [cvvvvvvvvnnnnnnn0 Jeeeel0 o, 8.625 |...... 4122 ....08/15/2012 ...|....11/15/2031 ...
097023-AH-8 ..... BOEING CO .... .. 2.CFE ..|... . 101.3040 |... 1,013,040 |.... ....1,015,992 JU Y AU (24,682) |.eeveeeeeennnn0 [0 e 7.950 |...... 5.299 ...10/29/2004 ...|....08/15/2024 ...
097023-AM-7 ..... BOEING CO ..oovvvvvvieeecciiiieeeees .. 2.CFE ..|... . 102.9780 |... 2,059,560 |.... 2,016,714 [0 e (10,617) [0 o0 e 7.250 |...... 6.637 .. 145,000 |....10/21/2002 ...|....06/15/2025 ...
103730-BG—4 ..... BP CAPITAL MARKETS AMERICA INC 1.FFE .. ...70.8020 |. ..2,124,060 |. .2,768,677 |.. ......3.000 |......3.450 .90,000 |....01/25/2022 .. 02/24/2050 ...
111320-AJ-6 ..... BROADCOM CORP ...ivvvvvnniiiiiiniiiiiiiiiiiniinciiaiies ..2.BFE ..|.. ...88.9070 [.......oennnns 1,778,140 |.... .2,000,000 |. ....2,030,895 |...ooooevennnnn0 i (2,401) |0 o0 4.500 |...... 4.309 .90,000 |....05/27/2015 ...|....08/01/2034 ...
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11135F-BG-5 ..... BROADCOM INC ..vvevieciiiiie e s L 2.CFE .| 3,395,840 |...78.7280 [....eveerennn 2,755,480 |.....cvvunnnns 3,500,000 |.....ccvunnnns 3,401,166 |[.......oevvvnnenn (O 2N 1 /R RN | N AR | B RN 3.750 |...... 3.920 [FA .ot [ooviiiiiins 49,583 |....ovuennnnns 131,250 |....05/21/2021 ...|....02/15/2051 ...
1271L-AF-9 ..... BROOKFIELD FINANCE INC .. .. 1.G FE ..|... ...73.2570 |... .3,500,000 |.. .... 3,690,326 O [ (4444) |0 [0 e 3.500 |...... 3.19% ...09/29/2021 ...|....03/30/2051 ...
115637-AL4 ..... BROWN-FORMAN  CORP .. 1.G FE ..|... ...81.7900 |... ... 100,000 |.. JLU N R (-0 MO | I RPN | ) AN 3.750 |...... 3.616 ....03/26/2015 ...|....01/15/2043 ...
118230-AR-2 ..... BUCKEYE PARTNERS LP ..3.CFE ..|... ...94.8810 |... .2,000,000 |.. 0 e 2,102 0 o0 e 4125 |...... 4.253 ....01/18/2018 ...|....12/01/2027 ...
12189T-AD-6 ..... BURL INGTON NORTHERN SANTA FE LLC ... . .. 1.DFE ..|... . 120.5500 |... 1,133,170 |.... O [ (12,622) [0 [0 7.290 |...... 4.786 ....08/22/2012 ...|....06/01/2036 ...
12189T-AX-2 ..... BURL INGTON NORTHERN SANTA FE LLC ... N A |- 1.DFE ... . 112.4090 |... 4,327,747 |.... 4,495,901 o0 [, (37,445) |.eeeeeeeeenn0 [0 e 6.200 |...... 4.449 ...08/22/2012 ...|....08/15/2036 ...
12189T-AZ-7 ..... BURL INGTON NORTHERN SANTA FE LLC ... N |- 1.DFE ... . 112.4450 |... 2,709,925 |.... ....2,832,016 O [ (22,834) |oeeeeeeeeeeenl0 [0 6.150 |...... 4.400 ....12/07/2011 ...|....05/01/2037 ...
124857-AF-0 ..... PARAMOUNT GLOBAL 1 .. 2.CFE ..|... ...90.6840 |... 1,813,680 |.... .... 2,346,528 O [ (14,292) |0 o0 e 5.900 |...... 4.399 ....07/27/2016 ...|....10/15/2040 ...
12541W-AA-8 ... CH ROBINSON WORLDWIDE INC . 1, L2.AFE .. ...97.0170 |. ..2,910,510 |. .2,985,464 |.. .0 ..3,022 |. .4.200 |......4.325 ....04/26/2018 .. 04/15/2028
125523-AX-8 . CIGNA GROUP .. . .. 2.AFE .. . 109.0900 |. ..2,181,800 |. .2,046,412 |.. .0 L (11,79) | .7.875 |......7.089 ....09/30/1998 .. 05/15/2027
125523-CB-4 ..... |CIGNA GROUP . 1, L2.AFE .. ...96.4120 |. .. 2,892,360 |. .2,937,925 |.. .0 ......3.400 |......4.104 ....01/30/2017 .. 03/01/2027 ...
126408-GU-1 ..... CSX CORP s .. 1.G FE ..|... . 104.2410 |... 4,568,883 |.... ... 4,777,983 0 e (15,139) o0 o0 e 5.500 |...... 4.717 ...01/29/2016 ...|....04/15/2041 ...
126650-BR-0 ..... CVS HEALTH CORP ....evveeeeviinieeeceviieeecenniineeeens foeeeen [ e [T .. 2.BFE ..|... . 106.3830 |... ... 3,471,052 O e (19,879) |0 o0 e 6.125 |...... 4.700 ....01/29/2016 ...|....09/15/2039 ...
127055-AL-5 ..... CABOT CORP 2 s .. 2.BFE ..|... ...94.9740 |... ....1,018,444 0 e (3,129) |0 o0 e 4.000 |...... 3.612 ...05/08/2020 ...|....07/01/2029 ...
134429-AZ-2 ..... CAMPBELL SOUP €0 ...vvvvvvvvnnnnnieriinnninrevrnnnnnnnens oo wen [ e [T .. 2.BFE ..|... ...75.3490 |... O 322 o0 [0 3.800 |...... 4.570 ....09/28/2014 ...|....08/02/2042 ...
136375-CV-2 ..... CANADIAN NATIONAL RAILWAY CO .. 2 s .. 1.F FE ..|... ...92.9320 |... . 0 [ (13,485) |0 [0 e 4.450 |...... 3.235 ....02/03/2022 ...|....01/20/2049 ...
136385-AL-5 ..... CANADIAN NATURAL RESOURCES LTD .. 2.AFE ..|... . 104.8090 |... 2,096,180 |.... 0 [ (17,682) |0 o0 e 6.250 |...... 4.522 ....06/19/2019 ...|....03/15/2038 ...
13648T-AF-4 ..... CANADIAN PACIFIC RAILWAY CO .... .. 2.BFE ..|... ...91.1070 |... 2,733,210 |.... ....3,357,721 0 [ (6,574) |0 [0 e 4.700 |...... 3.925 ...08/11/2020 ...|....05/01/2048 ...
14040H-BK-0 ..... CAPITAL ONE FINANCIAL CORP .. .. 2.BFE ..|... .. 1,908,100 |...95.8220 |... 1,916,440 |.... .... 1,968,130 0. L1454 |0 [0 3.750 |...... 4.412 ....03/13/2018 ...|....07/28/2026 ...
14149Y-AN-8 ... CARDINAL HEALTH INC ... .2.BFE .. 2,078,160 |...89.4520 |. ..1,789,040 |. .2,066,232 |.. .0 (2,169) |- .4.600 |......4.344 ....10/31/2017 .. 03/15/2043
14149Y-BD-9 . CARDINAL HEALTH INC .2.BFE .. ...91.3270 |. .. 1,826,540 |. .2,000,000 .2,349,208 |.. .0 (10,671) .4.900 |......3.704 ....08/27/2020 .. 09/15/2045
141781-AC-8 ..... CARGILL INC .... .. 1.F FE .. . 103.5890 |. ..258,973 |. ..250,000 .249,906 |.. .0 .. 49 .7.375 |......7.398 ....11/04/2004 .. 10/01/2025
141781-AT-1 ... CARGILL INC . 1FFE .. . 108.3540 |. ..216,708 |. . 200,000 192,118 |.. .0 .518 .6.125 |......6.660 ....05/16/2008 .. 04/19/2034 ...
141784-AM-0 ... CARGILL INC . .. 1.F FE .. . 107.3500 |. .. 3,220,500 |. .3,000,000 .3,327,818 |.. .0 ..(86,527) | eee.n7.410 |......4.000 ...09/26/2011 .. 06/18/2027 ...
141784-BH-0 ..... CARGILL INC .... weveeeeees | LEFE s . 107.4680 |... 752,276 |.... ... 700,000 |.. 718,712 0 | 2 (3,662) [ooviiiiiiiiin0 |0 e 6.875 |...... 6.162 ....10/17/2008 ...|....05/01/2028 ...
14448C-AR-5 ..... CARRIER GLOBAL CORP 2 s .. 2.BFE ..|... ...80.5360 |... 2,013,400 |.... .2,500,000 |.. 2,289,926 0 e 8,988 |0 o0 e 3.377 |...... 4.090 ....05/01/2020 ...|....04/05/2040 ...
149123-BL-4 ..... CATERPILLAR INC ..oiivvviiieeieviieeeeevviineeeeeenens [ 8D | e [T .. 1.F FE ..|... . 108.1250 |... 4,325,000 |.... .4,000,000 |.. 4,530,236 O e (35, 147) |0 o0 e 5.300 |...... 3.880 ...06/29/2012 ...|....09/15/2035 ...
149123-CC-3 ..... CATERPILLAR INC .. 2 s .. 1.F FE ..|... ...99.2790 |... ...99,279 |.... O [ (145) |0 o0 e 3.400 |...... 3.254 ....09/18/2014 ...|....05/15/2024 ...
151020-AL-8 ..... CELGENE CORP ....vvivvvvvnnnierirnnnneeerrnnnneesennnnnnns foon ven | eeeeeen [T .. 1.F FE ..|... .. 86.0870 |... ..989,140 |.... 1,311,824 JLOJ R - 1(c1c N N | I RPN | ) AN 5.250 |...... 4.184 ....10/02/2017 ...|....08/15/2043 ...
172062-AF-8 ..... CINCINNATI FINANCIAL CORP . .. 1.G FE ..|... .. 4,714,770 |. 107.3990 |... 4,295,960 |.... . 4,211,642 JU Y AU (41,722) |eveeeeeeeenn0 o0 e 6.920 |...... 5.540 ...07/06/2005 ...|....05/15/2028 ...
172967-EW-7 ..... CITIGROUP INC .. .. 1.G FE .. 4,377,180 |. 128.8880 |. .. 3,866,640 |. .3,000,000 .4,083,219 |.. .0 .. (44,9%) |. .8.125 |......4.851 ....10/05/2015 .. 07/15/2039 ...
172967-HA-2 ..... CITIGROUP INC .. . .. 2.BFE .. 2,715,080 |. 112.3620 |. .. 2,247,240 |. .2,000,000 .2,604,874 |.. .0 ..(19,024) |. .6.675 |......4.369 ....07/05/2017 .. 09/13/2043
189754-AA-2 ..... TAPESTRY INC ... 1, .2.BFE .. 2,014,700 |...98.6380 |. ..1,972,760 |. .2,000,000 .2,002,239 |.. .0 ... (2,047) ). .4.250 |......4.140 ....01/30/2017 .. 04/01/2025
195869-AG-7 ..... COLONIAL PIPELINE CO . 1. . 1.GFE .. 7,188,400 |. 115.3000 |. ..5,765,000 |. .5,000,000 .6,174,075 |.. .0 .(115,936) | .7.630 |......4.240 ....06/23/2013 .. 04/15/2032
20030N-AK-7 ..... COMCAST CORP ... 1 .1.GFE .. . 113.8780 |. .. 5,693,900 |. .5,000,000 .5,908,554 |.. .0 ......6.500 |......4.507 ...03/14/2013 .. 11/15/2035 ...
20030N-BH-3 ..... COMCAST CORP ... A [ 1GFE L ...97.2370 |... JLU N USRI (5 FORRRRPRt | B IR | ) AU 4.250 |...... 4.208 ....04/21/2014 ...|....01/15/2033 ...
20030N-CK-5 ..... COMCAST CORP 12 .. 1.G FE ..|... ...84.0630 |.......oennnns 2,521,890 |.... .... 3,371,053 O e (10,271) el o0 e 4.000 |...... 3.247 ....06/17/2021 ...|....03/01/2048 ...
205887-CD-2 ..... CONAGRA BRANDS INC .... 12 .. 2.CFE ..|... ...98.0620 |....cceunnnnns 1,961,240 |.... ... 2,039,500 O e (1,831) |0 o0 e 5.300 |...... 5.104 ....03/28/2019 ...|....11/01/2038 ...
207597-CZ-6 ..... CONNECTICUT LIGHT AND POWER CO ... e [ LEFE L . 101.6570 |.....cevnnnnns 1,230,050 |.... 1,282,991 [0 e (29,378) [0 [0 7.875 |...... 5.248 ....06/02/2005 ...|....10/01/2024 ...
20825C-AF-1 ..... CONOCOPHILL IPS N A |- LFFE L . 109.8090 |...ccvvvnnnnns 2,196,180 |.... 2,269,771 o0 e (25,067) [0 o0 e 5.900 |...... 4.059 ....04/12/2012 ...|....10/15/2032 ...
209111-ES-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... N | 1.GFE L . 109.8130 |...ccvvvnnnnns 1,757,008 |.... 1,929,159 [0 e (17,327) L0 el 0 6.300 |...... 4.290 ....06/18/2015 ...|....08/15/2037 ...
209111-EU-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... T |- 1.GFE ... L 114.5610 |.oeeeennnnnnns 3,676,262 |.... ....4,069,677 0 [ (43,267) |0 [0 6.750 |...... 4.224 ...12/22/2015 ...|....04/01/2038 ...
212015-A0-4 ..... CONTINENTAL RESOURCES INC .... 1,2 e .. 2.CFE ..|... ...80.9940 |........onnnn. 1,619,880 |.... .... 2,034,483 LU R (N1 72(/ DN N | I RN | ) AN 4.900 |...... 4.765 ...08/27/2019 ...|....06/01/2044 ...
21871X-AS-8 ..... [COREBRIDGE FINANCIAL INC 1,2 .2.BFE .. . 102.2910 |. 1,396,272 |. . 1,362,406 |.. .0 ..enn5.750 |......5.774 ....12/05/2023 .. 01/15/2034 ...
219350-AX-3 ..... CORNING INC .. 1.. L 2.AFE L .. 4,166,080 )...95.8230 |.......oee..es 3,832,920 |.... .4,000,000 |. .... 4,115,531 O o (6,328) |0 o0 4.700 |...... 4.409 ...05/27/2014 ...|....03/15/2037 ...
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224044-BR-7 ... COX COMMUNICATIONS INC ...cevvveniiiiiniiniiniinnienns foen ven | s T 2B FE | 3,716,793 |. 100.3910 |.............. 2,889,253 |....covunnnnns 2,878,000 |..eevunnnnnnns 3,560,508 |....ccvvunnnnnnns 0 fooeeeennn (39,464) |oeevvennneeeennnl0 [0 ]l 6.450 ..., V74 1)) R FN 15,469 [o.ooeerinns 185,631 [....10/09/2019 ...|....12/01/2036 ...
225401-AY-4 ..... UBS GROUP AG ... (V- 2,5 .. .. 1.G FE ..|... . 101.1950 |..eeevnnennnns 1,011,950 |.... ....1,010,303 JO I AU ( [+ FORRRRRRRRR | R FUUUPRPRRRRPIN | ) SO < J<74< 1 AU 5.662 [JJ ....... ....12/15/2023 ...|....07/15/2026 ...
225401-AZ-1 ... UBS GROUP AG ... .. 1.G FE ..|... . 106.7770 |.ooeevvnnnnnns 2,188,929 |.... ....1,971,103 O v 1115 0 [0 000060537 | 7.097 |FA ...... ....10/31/2023 ...|....08/12/2033 ...
22541L-AE-3 ..... UBS GROUP AG .. 1.EFE ..|... . 113.8320 |... O e (40) [0 o0 el 70125 | 7.048|dJ ....... ....11/04/2004 ...|....07/15/2032 ...
20822V-AB-T7 ..... CROWN CASTLE INC . 2 s .. 2.BFE ..|... ...98.5670 |... . O e B17) 0 feiiil0 |l 40450 | 4.404 [FA ...... ....07/18/2018 ...|....02/15/2026 ...
231021-Ad-5 ... CUMMINS INC ... .. 1.EFE ..|... .. 2,418,000 |. 108.8790 |... 2,721,975 |.... .... 2,475,830 O e 4,787 o0 0l 70125 | 7.399 [MS ...... .. 178,125 |....02/01/1999 ... |....03/01/2028 ...
231021-A0-9 ..... CUMMINS INC ... .. 1.EFE ..|... ...2,345,992 |...98.4290 |... 2,165,438 |.... ....2,319,600 O e (3,858) [0 o0 el 40875 | 4.452 | A0 ...... ..107,250 |....12/22/2015 ... |....10/01/2043 ...
23338V-AC-0 ..... DTE ELECTRIC CO .. 1.EFE ..|... ... 50,950 |...98.2980 |... JLO I AU ( (1) FORRRRPRRRt | R FEUUUPRPRRRIN | ) SO <74 T8 AT 3.157 ....07/22/2014 ...|....03/01/2025 ...
237194-AE-5 . DARDEN RESTAURANTS INC .2.BFE .. ...99.5560 |. .. 3,841,866 |. .0 L4417 ... 12/21/2017 .. 08/15/2035
237194-AM-7 ..... [DARDEN RESTAURANTS INC .2.BFE .. ...84.8170 |. ..848,170 |. .0 ... (423) |. .4.421 ....11/07/2019 .. 02/15/2048
239753-DJ-2 ..| TARGET CORP ... .. 1.F FE .. . 108.3480 |. .. 3,622,074 |. .0 ..(21,870) |. ......5.888 ....07/18/2008 .. 01/01/2028 ...
239753-DL-7 ... TARGET CORP ... .. 1.F FE ..|... . 109.0290 |... 1,722,658 |.... ....1,732,89%4 JU Y AU (29,576) |-vvveeeeeeennn0 [0 ]...6.650 |...... 4.301 ...11/08/2011 ...|....08/01/2028 ...
25389J-AT-3 ..... DIGITAL REALTY TRUST LP ... .. 2.BFE ..|... ...97.7850 |... 1,965,700 |.... ....2,013,286 O [ (2782) [0 |0 [l 40450 ).l 4.280 ....07/18/2018 ...|....07/15/2028 ...
25466A-AJ-0 ..... DISCOVER BANK .. 2.BFE ..|... ...94.5920 |... 2,837,760 |.... .... 2,922,570 JLO I U (1< T ARt | N AU | ) SO <1 N IO 4.525 ....06/06/2018 ...|....07/27/2026 ...
25466A-AR-2 ..... DISCOVER BANK |- 2.BFE ... ...84.8020 |... 2,120,080 |.... ....2,165,085 0. L4547 [0 022700 . 5.300 ....08/30/2022 ...|....02/06/2030 ...
254687-EN-4 ..... WALT DISNEY CO ... |- 1.GFE L. . 122.8530 |... 3,235,948 |.... .... 3,491,145 JLO I U 781 < ARt | N FUUUUPRPRRIN | B SO O : <1 ) AU 4.804 ....05/02/2016 ...|....03/01/2039 ...
25468P-BII-5 ... DIS 7.000 03/01/32 MIN .... B - 1.GFE ... . 116.8560 |... ..2,337,120 |.... ... 2,427,490 O ] (43,581) o0 o0 000227.000 |- 3.916 ...03/19/2013 ...|....03/01/2032 ...
25468P-CX-2 ... DIS 3.700 12/01/42 MIN .... N A |- 1.GFE L. .. 190,549 |...84.3310 |... 168,662 |.... 192,653 JLO I O Ts I AR | R FEUUPRRRRRPIN | ) AR (1[4 I AU 3.978 ....04/21/2014 ...|....12/01/2042 ...
25470D-AS-8 ..... DISCOVERY COMMUNICATIONS LLC 1 .. 2.CFE ..|... 3,123,510 |...89.4280 |... 2,682,840 |.... .... 3,096,225 0 | 2 (5,186) [euvvviiiiiiinnnn0 0 000005.000 . 4.672 ....01/18/2018 ...|....09/20/2037 ...
257375-AF-2 . EASTERN ENERGY GAS HOLDINGS LLC . 1, L2.AFE .. ...85.8090 |. ..1,716,180 |. .2,146,889 |.. .0 (4,823) | .4.240 ....06/13/2016 .. 11/01/2043
257867-AG-6 ..... RR DONNELLEY & SONS CO 1 .5.AFE .. ...91.2000 |. 686,070 |.. .0 . 2,104 |. .7.083 ...04/16/2002 .. 04/15/2029
260003-AF-5 ..... DOVER CORP ......... 1 L2.AFE .. . 103.6850 |. ..93,274 |.. .0 378 | .6.187 ....04/30/2008 .. 10/15/2035
260543-BJ-1 . DOW CHEMICAL CO | e [ 2AFE L . 113.0600 |. ..55,924 |.. .0 (124) |. .7.019 ....03/06/2002 .. 11/01/2029 ...
26078J-AE-0 ..... DUPONT DE NEMOURS INC 1 |- 2.AFE .. . 102.7700 |. .3,000,000 .3,604,614 |.. .0 ..(31,823) | ... 3.520 ...03/05/2020 .. 11/15/2038 ...
26138E-AS-8 ..... KEURIG DR PEPPER INC ... 1 .. 2.BFE ..|... .. 102,654 |...97.2320 |... ... 100,000 |.. LU R 1:5) N AR N RPN | R 144 I AN 3.072 ....03/14/2016 ...|....11/15/2025 ...
264399-DK-9 ..... DUKE ENERGY CAROLINAS LLC ... N A |- 2.AFE L. ... 99,870 |. 105.6950 |... . 100,000 |.. JU I AU AN FOUPRTRRR | R AU | I SO o 1Y 1[40 I AU 6.010 ....03/11/2008 ...|....12/01/2028 ...
264399-ED-4 ... DUKE ENERGY CAROLINAS LLC ... N |- 2.AFE L . 110.2050 |... . 100,000 |.. O 0 0 [0 0060450 |l 6.449 ....11/04/2004 ...|....10/15/2032 ...
2643R-AK-2 ... SPECTRA ENERGY CAPITAL LLC N A |--2.BFE ... . 104.3710 |... .2,000,000 |.. O e 2,661 [0 0 el 62750 |- 6.995 ....04/15/2002 ...|....02/15/2032 ...
26439X-AH-6 ..... DCP MIDSTREAM OPERATING LP N |- 2.CFE ... . 106.6250 |... .2,825,000 |.. 2,929,466 LU Y 72801 N N N RPN | SN 224 I AN 6.032 ....07/17/2023 ...|....11/03/2036 ...
26442E-AG-5 ..... DUKE ENERGY OHIO INC . 1 .. 1.F FE ..|... ...85.4080 |... . .3,000,000 |.. 3,485,841 0 [ (12,605) [oeeeeeeeeeeen0 o0 el .42300 |- 3.330 ...01/20/2022 ...|....02/01/2049 ...
26442(-AB-2 . DUKE ENERGY CORP ....... . ..2.BFE .. ...96.0290 |. ...48,015 |. ...50,000 ..50,000 |.. .0 . .3.050 ....12/13/2012 .. 12/15/2024 ...
266233-AB-1 ..... DUQUESNE LIGHT HOLDINGS INC . 1. .2.CFE .. ...97.2520 |. .. 1,945,040 |. .2,000,000 .2,330,513 |.. .0 ..(21,359) | L4417 ....12/04/2017 .. 08/15/2035
26884U-AD-1 ..... EPR PROPERTIES ... 1, .2.CFE .. ...94.4310 |. ..1,888,620 |. .2,000,000 .2,008,297 |.. .0 (2,359) |. .4.360 ....01/08/2018 .. 06/01/2027
27409L-AE-3 ..... EAST OHIO GAS CO . 1, 1.FFE .. ...65.0730 |. .. 2,147,409 |. .2,938,029 |.. .0 . 8,017 |. .3.650 ....02/22/2022 .. 06/15/2050
277432-AB-6 ..... EASTMAN CHEMICAL CO ..2.BFE .. . 100.0450 |. ..1,000,450 |. .1,000,018 |.. .0 ... (476) |. ......7.200 ....02/09/1999 .. 01/15/2024 ...
277432-AL-4 ..... EASTMAN CHEMICAL CO ... .. 2.BFE ..|... ...90.8950 |....ccouunnnns 2,726,850 |.... ... 3,124,526 0 e (4,365) o0 o0 000242800 |- 4.464 .. 144,000 |....08/31/2016 ...|....09/01/2042 ...
278058-A0-5 ..... EATON CORP ... .. 1.G FE ..|... . 100.9010 |...ccvvvnnnnns 1,009,010 |.... 1,016,971 [0 (11,266) [evvvvvvvvvnnnnnnn0 ool 000006500 .o 5.239 ... 65,000 |[....05/02/2005 ... |....06/01/2025 ...
278058-AW-2 ..... EATON CORP ... (V- veveneens |- LG FE ... . 113.6490 |....coeennnnns 4,074,317 |.... .... 3,730,430 JLO I U ( [ 1+t N ARt | R AU | I SO AN - <1 I AU 6.797 .. 274,253 |....01/14/2003 ...|....11/15/2029 ...
278642-AF-0 ..... EBAY INC 2 s .. 2.AFE ..|... ...83.3210 |...coevnnnnnns 3,332,840 |.... .... 3,898,168 O e 3511 L0 [0 00004.000 . 4.198 .. 160,000 |....12/03/2019 ...|....07/15/2042 ...
291011-AQ-7 ..... EMERSON ELECTRIC €0 +.vveeeeeenneeeeeeeenneeeeeemnnes oo wee | e [T .. 1.F FE ..|... . 108.7230 |..ccevnnennnns 3,261,690 |.... ....3,120,272 0 feeeennn(10,697) e o0 J....6.000 ... 5.412 .. 180,000 |....10/29/2004 ... |....08/15/2032 ...
202480-AN-2 ...... ENERGY TRANSFER LP 2 s .. 2.CFE ..|... ...95.3700 |.....covnnnnns 1,907,400 |.... ....1,971,052 O 4,364 |0 [0 il 40150 |l 4.440 ... 83,000 [....01/24/2020 ...|....09/15/2029 ...
29250R-AX-4 ... ENBRIDGE ENERGY PARTNERS LP . .. 2.AFE ..|... . 117.8330 |.oceeennnnnnns 2,945,825 |.... .... 3,486,379 O e (27,284) |0 feeeiiil0 1l 72375 | 4.480 .. 184,375 |....03/17/2021 ...|....10/15/2045 ...
20265A-AS-5 ... DIAMONDBACK E&P LLC ... .. 2.CFE ..|... . 100.2490 |........oennn. 2,004,980 |.... ... 1,991,254 O e 1,763 Leiiiiinnl0 [0 007125 | 7.250 .. 142,500 |....04/28/1999 ...|....02/15/2028 ...
29278N-AD-5 . ENERGY TRANSFER LP .... .2.CFE .. . 100.6680 |. .. 3,020,040 |. . 3,340,133 |.. .0 ..(16,945) |. ......4.684 ....12/09/2019 .. 06/15/2038 ...
20379V-AT-0 ..... ENTERPRISE PRODUCTS OPERATING LLC ..... .. 1.GFE ..|.. . 107.3610 [...oovvnnnnnns 3,220,830 |.... .3,000,000 |. .... 3,620,946 .0 (24,361) ..o foviiiiiinnnnnnn 0 ].....5.960 |, 4.23 ...10/20/2017 ... |....02/01/2041 ...




8013

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
20736R-AA-8 ..... ESTEE LAUDER COMPANIES INC .....ovvvvvvneniiiiiiininenes oo wen | s T L FFE e 6,319,115 |. 106.4200 |.............. 6,504,847 |...covvnnnnnns 6,197,000 |..cevunnnnnnns 6,270,204 [..ooevvvnieennn0 e (5,645) [0 |0 5.750 |...... 5.589 ...09/09/2013 ...|....10/15/2033 ...
20736R-AC4 ... ESTEE LAUDER COMPANIES INC |- LFFE L . 110.1020 |... . 100,000 |oeeeereniieeeennnn95,580 foueniiiiiiiiinnni0 e i 202 [0 o0 e 6.000 |...... 6.500 ....04/30/2008 ...|....05/15/2037 ...
30161M-AG-8 ..... CONSTELLATION ENERGY GENERATION LLC .. |- 2.BFE ... . 107.2000 |... . e 1,227,000 [onnneennnn 1,521,109 0 e (12,985) o0 [0 6.250 |...... 4.160 ....07/21/2020 ...|....10/01/2039 ...
30225V-AN-9 ..... EXTRA SPACE STORAGE LP .. .. 2.BFE ..|... ...95.5750 |... 2,867,250 |..............3,000,000 |.............. 2,802,437 |....oeeeeerueenna0 [oeeeeennn 19,337 |0 [0 e 3.875 |...... 5.762 ....07/25/2023 ...|....12/15/2027 ...
30251B-AB-4 ..... [FMR LLC ..eeveniiiiiiiiiiiiiiineecciineeccvevieeeees [oee e [ oo [T | 1.EFE ..|... . 107.0270 |... 3,210,810 |..............3,000,000 |.............. 3,675,004 |........cce0veens0 [oreeennn (28,719) |vnenniniinnnnnn [0 e 6.450 |...... 4.457 ....07/17/2018 ...|....11/15/2039 ...
31428X-BA-3 ..... FEDEX CORP ... |--2.BFE ... ...91.4530 |... 2,743,590 |.... e 2,954,052 [oieeeeeiienn0 3,228 0 o0 e 3.900 |...... 4.073 ...03/30/2017 ...|....02/01/2035 ...
31428X-BB-1 ..... FEDEX CORP ... |- 2.BFE ... ...84.1580 |... 1,683,160 |.... ....2,080,580 e (2,851) [0 0 4.100 |...... 3.820 ....03/05/2020 ...|....02/01/2045 ...
31428X-BS-4 ..... FEDEX CORP .. 2.BFE ..|... ...95.0640 |... 1,901,280 |.... ....2,208,852 e (4,829) |0 [0 | 4.950 |...... 4.256 ....10/16/2019 ...|....10/17/2048 ...
316773-CH-1 ..... [FIFTH THIRD BANCORP ..2.BFE .. . 118.4250 |. ..5,021,260 |. .6,888,463 |.. ..(92,873) | .8.2560 |......4.591 ...10/10/2017 .. 03/01/2038
338915-AM-3 . BANK OF AMERICA CORP .... .. 2.AFE .. . 107.0210 |. ..107,021 |. 100,777 |.. .6.700 |......6.499 ....12/17/2007 .. 07/15/2028
341081-FG-7 ..... [FLORIDA POWER & LIGHT CO .1EFE .. ...88.7960 |. ..2,663,880 |. .2,914,908 |.. ......4.050 |......4.274 ....04/28/2022 .. 06/01/2042 ...
343412-AF-9 ... FLUOR CORP .. 3.AFE ..|... ...94.6040 |... 2,838,120 |.... . 123,007,097 [oeeeeeeeiieen0 e (1,386) [0 o0 e 4.250 |...... 4.192 .. 127,500 |....10/09/2019 ...|....09/15/2028 ...
345370-8P-4 ... FORD MOTOR CO .. .. 3.AFE ..|... . 103.5950 |... 937,53 |.... ..905,000 |.. 903,891 [.oeeeiiviiennnn0 v 376 [0 [0 7.500 |...... 7.553 . 67,875 |....11/04/2004 ...|....08/01/2026 ...
345370-C0-1 ... FORD MOTOR CO .. L] 3AFE L. ...82.6650 |... .2,000,000 |.. 2,018,178 [0 e B17) [0 o0 e 4.750 |...... 4.685 . 95,000 |....04/01/2016 ...|....01/15/2043 ...
345370-CR-9 ..... FORD MOTOR CO .. 3.AFE ..|... ...97.5020 |... .1,000,000 |.. 1,008,213 [0 o (1,088) [0 feil0 e 4.346 |...... 4.220 . 43,460 |....01/30/2017 ...|....12/08/2026 ...
354613-AN-3 ..... FRANKLIN RESOURCES INC .. 2 e |en 1.F FE ..|... ...63.2960 |... .3,000,000 |.. 2,968,612 [oooiieeiiiien0 el 835 [0 o0 e 2.950 |...... 3.015 . 88,500 |....08/10/2021 ...|....08/12/2051 ...
361448-AY-9 ..... GATX CORP 2| 2.BFE ..|.. ...95.4440 |... .3,000,000 |.. i 2,918,656 |o.oiiiiiinnnnn0 it 27,785 o0 o0 3.250 |...... 4.324 . 97,500 |....06/22/2018 ...|....09/15/2026 ...
36158F-AD-2 ..... SWISS RE AMERICA HOLDING CORP ...eeveeeeeeeenneeeeees [ wee | e [T s .. 1.F FE ..|... . 112.9890 |... 564,945 |.... ... 500,000 |.. 493,794 |eeeveieeeeeenn0 el 710 |0 0 7.750 |...... 8.000 ...01/30/2009 ...|....06/15/2030 ...
36962G-3P-7 ..... GENERAL ELECTRIC CO ... .. 2.BFE ..|... . 110.1110 |... .. 3,308,330 |.... .3,000,000 |.. 03,454,550 [onniiiiiiinnnn0 i (22,964) |0 o0 5.875 |...... 4.415 ...07/17/2014 ... |....01/14/2038 ...
36966T-HE-5 ..... GENERAL ELECTRIC CO .. 2.BFE .. ...86.3870 |. ... 43,194 |. ..50,000 |.. .0 .3.550 |......3.550 ....12/15/2012 .. 12/15/2032 ...
36966T-KP-6 ..... GENERAL ELECTRIC CO .2.BFE .. ...88.4780 |. ...88,478 |. 100,000 |.. L0 4,125 |......4.125 ....06/23/2014 .. 05/15/2034
370334-BJ-2 ..... GENERAL MILLS INC .. .2.BFE .. . 101.2510 |. ..4,050,040 |. .4,510,844 |.. ..(20,968) | .5.400 |......4.308 ....03/06/2015 .. 06/15/2040
37045V-AK-6 ..... GENERAL MOTORS CO .. .2.BFE .. . 107.1640 |. .. 3,214,920 |. .3,371,632 |.. .. (22,464) |. .6.600 |......5.180 ....03/13/2017 .. 04/01/2036 ...
37045V-AL-4 ..... GENERAL MOTORS CO .. .2.BFE .. . 107.7530 |. .. 2,693,825 |. . 3,434,487 |.. ..(26,093) |. ......6.750 |......4.129 ...01/12/2021 .. 04/01/2046 ...
37045V-AT-7 ..... GENERAL MOTORS CO .. 2.BFE ..|... ...98.0500 |... 2,451,250 |.... B . TV K R N RPN 3 11N AR | I RPN | ) RN 5.950 |...... 4.050 ....04/15/2021 ...|....04/01/2049 ...
373298-BU-1 ..... GEORGIA-PACIFIC LLC eeeeeeeeeeeeeeeeeeeeee e eeeees o wee [ [T .. 1.G FE ..|... . 124.6100 |... 5,013,077 o0 et (112,267) [0 [0 e 8.875 |...... 4.760 ...01/29/2016 ...|....05/15/2031 ...
375558-BF-9 ..... GILEAD SCIENCES INC ... 2| 2.AFE ..|... L..97.9970 |..ooiviiiiennnnnn 97,997 |ninniinnlt 100,000 |.cieieineeen 100,000 a0 o0 0 [0 3.650 |...... 3.649 ....11/09/2015 ...|....03/01/2026 ...
375558-BJ-1 ..... GILEAD SCIENCES INC 2 e |en 2.AFE ..|... ...92.0950 |.............. 2,762,850 |..............3,000,000 |.............. 2,955,503 |......ccevvueeena0 forreernnein 2,619 |0 o0 e 4.000 |...... 4.152 ...11/17/2016 ...|....09/01/2036 ...
377372-AJ-6 ..... GLAXOSMITHKLINE CAPITAL INC ..evvvenniveiiinineeeiennns foenvee | e [T .. 1.F FE ..|... ...93.4520 |.....oiiieennnnnn 93,452 |oninniinnnnn 100,000 fiiiiiinenenn 100,270 el 0 e (9) 0 [0 4.200 |...... 4.179 ...07/22/2014 ...|....03/18/2043 ...
38141G-A5-3 ..... GOLDMAN SACHS GROUP INC ... .. 1.F FE ..|... . 109.9340 |... 1,000,000 |...eeeeevnnnenn o0 0 o0 6.561 |...... 6.563 ....10/18/2023 ...|....10/24/2034 ...
38141G-CU-6 ..... GOLDMAN SACHS GROUP INC . L2.AFE .. . 109.9170 |. .327,809 |.. .6.125 |......6.001 ....11/04/2004 .. 02/15/2033 ...
38141G-ES-9 ..... GOLDMAN SACHS GROUP INC . .2.BFE .. . 102.8900 |. 514,965 |.. .5.950 |......5.952 ....09/28/2009 .. 01/15/2027
38141G-GM-0 ..... GOLDMAN SACHS GROUP INC . .. 2.AFE .. . 111.6320 |. . . 2,525,959 |.. .6.250 |......4.095 ....08/02/2016 .. 02/01/2041
38143Y-AC-7 ..... GOLDMAN SACHS GROUP INC . .2.BFE .. . 108.1260 |. ..2,162,520 |. .2,406,146 |.. .6.450 |......4.310 ....07/05/2017 .. 05/01/2036
384802-AD-6 ..... W GRAINGER INC .. .1EFE .. ...89.9450 |. ..2,698,350 |. .3,296,202 |.. ......4.200 |......3.565 ....03/07/2022 .. 05/15/2047 ...
404119-BV-0 ..... HCA INC .. 2.CFE ..|... ...96.4400 |.......eeennn. 4,339,800 |.... 5,548,181 [0 e (27,669) [0 [0 e 5.500 |...... 3.947 ...05/19/2021 ...|....06/15/2047 ...
404119-BY-4 ..... HCA INC .. 2.CFE ..|... ...95.4320 |.....oounnnnns 1,908,640 |.... e 2,203,186 [oeneeiennnnnnnn0 e (9,594) Leniiiinnl0 o0 5125 |...... 4.203 ....12/03/2019 ...|....06/15/2039 ...
40414L-AE-9 ..... HEALTHPEAK PROPERTIES INC . .. 2.AFE ..|... . 112.0140 |..ceeennnnnnns 2,240,280 |.... e 2,359,169 [oeieiiiienl0 e (13,478) [0 [0 6.750 |...... 5.129 ...11/02/2016 ...|....02/01/2041 ...
404280-DV-8 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... . 106.3380 |......oennnnns 2,977,464 |.... 202,860,056 |....ooeeveennnnn0 oeniiinnnnn(200) L0 o0 e 6.254 |...... 5.946 ....12/08/2023 ...|....03/09/2034 ...
404280-DI-6 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... . 107.9020 |.............. 1,079,020 |.... n 1,082,491 [0 e (B9) [0 [0 e 6.332 |...... 5.623 ....12/15/2023 ...|....03/09/2044 ...
406216-AY-7 ..... HALL IBURTON CO AT .. 2.AFE ..|... . 124.9930 |.....oovennnns 4,999,720 |.... ...5,466,541 [.ooiiiiiiiinnn0 e (64,573) [0 o0 7.450 |...... 4.231 ....01/15/2013 ...|....09/15/2039 ...
412822-AE-8 ..... HARLEY-DAVIDSON INC ... 1,2 e .. 2.CFE ..|... ...80.3840 |...ccevnnnnnns 3,617,280 |.... . . 4,923,995 |0 [ (12,799) |- vveeeeeeennn0 o0 e 4.625 |...... 3.959 ...02/08/2021 ...|....07/28/2045 ...
416592-AC-7 ..... TALCOTT RESOLUTION LIFE INC . 1. |- SAFE L. .. 389,542 |...98.4120 |... 354,283 |.... ... 360,000 |.. 367,612 o (1,889) [0 0 7.650 |...... 6.951 ....08/26/2002 ...|....06/15/2027 ...
418056-AS-6 ..... HASBRO INC ....eveeeenenens 1 .2.CFE .. 4,117,212 |. 103.7570 |. .. 3,423,981 |. .3,300,000 .3,950,231 |.. ..(26,471) | ......6.350 |......4.610 ....10/11/2016 .. 03/15/2040 ...
423074-AF-0 ..... KRAFT HEINZ FOODS €0 ...ovvvvvvvnnnniiiiiininiiiiinninnnns ..2.BFE ..|.. 2,257,440 |. 106.9960 |.............. 2,139,920 |.... .2,000,000 |. ....2,078,371 (14,872) |.vovvvvevvnnnnnn0 o0 |, 6.375 [...... 5.390 .. 127,500 |....08/10/2005 ...|....07/15/2028 ...
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42307T-AG-3 ..... KRAFT HEINZ FOODS CO ...ovvvvvvvvnnneeeinnninneeecvvninn oo ven | s T 2B FE | 4,045,005 |. 112.6910 |.........en.n. 4,507,640 |.eueerinnnnn 4,000,000 |.eeevunnnnnns 4,018,607 |.eevvenvvreennn0 foeeeec s (1,978) |0 [0 s 6.750 |...... 6.668 270,000 |....11/26/2003 ... |....03/15/2032 ...
428236-BR-3 ..... [HP INC oo [ e e [T .. 2.BFE ..|... . 105.4540 |.............. 5,272,700 |.... .5,000,000 |.. 6,431,576 |ooieeieninl0 e (55,925) [0 [0 6.000 |...... 3.769 ..300,000 |....06/10/2021 ... |....09/15/2041 ...
42824C-AX-T ... HEWLETT PACKARD ENTERPRISE CO ... 2 s .. 2.BFE ..|... . 109.7640 |.......oennnn. 2,195,280 |.... 2,827,358 o0 [ (29,701) [0 [0 6.200 |...... 3.848 .. 124,000 |....02/21/2020 ...|....10/15/2035 ...
42824C-AY-5 ... HEWLETT PACKARD ENTERPRISE CO ... 2 s .. 2.BFE ..|... . 108.0760 |....ccvvnnnnns 5,944,180 |.... 6,391,740 [0 e (24,188) [0 [0 e 6.350 |...... 5.072 .. 349,250 |....01/22/2021 ...|....10/15/2045 ...
431116-AC-6 ..... HIGHUARK INC ... o eee [ e [Tl .. 1.G FE ..|... ...97.9580 |.....oonnnnnns 2,938,740 |.... 03,672,847 o0 i (25,651) [0 o0 e 6.125 |...... 4.282 .. 183,750 [....12/11/2019 ...|....05/15/2041 ...
437076-AS-1 ..... HOME DEPOT INC |- LFFE L . 111.8590 |...covnnnnnnns 4,474,360 |.... .... 4,884,388 (52,311) |oveeeeeeeennn0 oo l0 e 5.875 |...... 3.710 ..235,000 |....07/20/2012 ...|....12/16/2036 ...
438516-AT-3 ..... HONEYWELL INTERNATIONAL INC . | LR FE L . 109.6010 |....ccvvennnns 4,653,658 |.... ....4,971,716 (40,911) [evvvvvvnniinnnnn0 o0 s 5.700 |...... 4.019 .. 242,022 |....07/17/2014 ...|....03/15/2037 ...
44106M-AW-2 ..... SERVICE PROPERTIES TRUST ..4.BFE ..|... ...90.6560 |.......eunnnns 1,813,120 |.... .... 2,034,520 2 (12,199) |0 [0 | 4.950 |...... 4.247 . 99,000 |....06/05/2017 ...|....02/15/2027 ...
44107T-AV-8 ..... HOST HOTELS & RESORTS LP .. .2.CFE .. ...97.7510 |. 1,955,020 |. . 1,983,647 |.. 10,641 .4.000 |......4.588 .80,000 |....10/09/2018 .. 06/15/2025
446440-AJ-0 . HUNTINGTON NATIONAL BANK . 1.GFE .. . 100.9600 |. .. 3,028,800 |. .3,037,400 |.. (4,801) . .5.650 |......5.400 ....12/02/2022 .. 01/10/2030
448579-AG-T7 ..... HYATT HOTELS CORP ........... .2.CFE .. ...97.2260 |. ..2,916,780 |. .2,990,542 |.. ... 4.375 |......4.450 ....09/14/2018 .. 09/15/2028 ...
450636-AD-7 ..... INDIANA TOLL ROAD CONCESSION CO LLC .. .. 2.BFE ..|... ...89.3810 |... 1,698,239 |.... . . 002,286,050 [o.eieeeeeninnnn0 e (14,977) |0 e l0 e 5.283 |...... 3.800 ...11/24/2020 ...|....07/15/2040 ...
451713-AA-9 ..... RICOH USA INC ...3.BZ .. [|.. ...93.9590 |... . 500,000 |.. 498,110 |0 [t 893 0 0 6.750 |...... 6.964 ...06/08/1998 ...|[....12/01/2025 ...
452308-AR-0 ..... ILLINOIS TOOL WORKS INC ... .. 1.EFE ..|... ...89.4490 |... . 150,000 |.. 153,486 o0 e (182) o0 [0 3.900 |...... 3.723 ....02/19/2015 ...|....09/01/2042 ...
45780D-AP-7 ..... INSTITUTE FOR ADVANCED STUDY LOUIS BAMBE ... | TAFE L ...94.9890 |... ... 200,000 |eveeniiiennnnnn200,371 [0 e (120) o0 0 3.237 |...... 3.170 ....01/14/2013 ...|....12/01/2026 ...
458140-AN-0 ..... INTEL CORP |- LFFE L ...96.7170 |... . .5,200,000 |-eeeunieeeenn. 5,247,910 [ooeiiiiiiiii 0 e (4,408) [0 0 [ 4.000 |...... 3.877 ....02/08/2013 ...|....12/15/2032 ...
458140-BM-1 ..... INTEL CORP .. 1.F FE ..|... ...94.5910 |... 2,837,730 |..............3,000,000 |..............3,786,710 |ocooerrrrnnnnnni0 [oreeennnn (19,316) [evnenneniinnnnnl0 [0 e 4.750 |...... 3.240 ....06/05/2021 ...}|....03/25/2050 ...
459200-AN-3 ..... INTERNATIONAL BUSINESS MACHINES CORP .... N L, .. 1.G FE ..|... . 104.1860 |... . teeerneeee 4,787,659 o0 [ (46,728) [0 [0 e 7.000 |...... 5.845 ...07/18/2008 ...|....10/30/2025 ...
459200-HF-1 ..... INTERNATIONAL BUSINESS MACHINES CORP ... N .. 1.G FE ..|... .. 87.1610 |... ... 100,000 |.. s IR | N AR | N RN 4.000 |...... 4.020 ....06/03/2013 ...|....06/20/2042 ...
459200-KC-4 . INTERNATIONAL BUSINESS MACHINES CORP . 1 . 1.GFE .. ...87.6350 |. .3,000,000 3,475,863 L (11,797) ). .4.250 |......3.320 ....04/29/2021 .. 05/15/2049
460146-CF-8 ..... INTERNATIONAL PAPER CO 1. .2.BFE .. . 120.0010 |. .2,000,000 2,576,847 .. (24,001) |. .7.300 |......4.701 ....08/31/2016 .. 11/15/2039
460146-CH-4 ..... INTERNATIONAL PAPER CO 1, .2.BFE .. . 105.9900 |. .1,705,000 1,879,669 (6,129) |. .6.000 |......5.104 ....10/27/2015 .. 11/15/2041
460146-CM-3 ..... INTERNATIONAL PAPER €0 ..evvvnniviinniniiieinniineneens foen oe 1 .2.BFE .. ...99.8820 |. . . 1,375,000 .1,390,359 |.. (1,000) | .5.000 |......4.869 ....10/26/2015 .. 09/15/2035 ...
46266T-AB-4 ..... TQVIA INC e eeeen [ e 1 .2.CFE .. . 101.9810 |. ..1,784,668 |. .1,750,000 01,752,949 |.. ......5.700 |......5.656 ...05/22/2023 .. 05/15/2028 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO 1 .. 1.G FE ..|... . 103.5260 |... 2,588,150 |.... .2,500,000 |.. YR V[V R N ROt s I AR | N RN | ) R 5.717 |...... 5.865 ... 12/20/2022 ...|....09/14/2033 ...
46647P-DY-9 ..... JPMORGAN CHASE & CO 1.2, .. 1.EFE ..|... . 108.4560 |... 2,169,120 |.... 1,974,269 |oooveeeeeieen0 o329 |0 o0 e 6.254 |...... 6.423 ....10/31/2023 ...|....10/23/2034 ...
47233J-EP-9 ..... JEFFERIES FINANCIAL GROUP INC ... .. 2.BFE ..|... ...63.8090 |... 1,914,270 |.... 2,956,602 |....ooeeieennnnn foeiiinnnnn 1,185 el [0 4.000 |...... 4.100 ....02/24/2021 ...|....02/26/2046 ...
478165-AF-0 ..... S C JOHNSON & SON INC ... B - 2.AFE ... . 105.2220 |........eeeeeen. 263,055 |ooeenneennnn 250,000 |oieieiniineeenn 240,565 |eenniiiiiininnl0 e 746 |0 0 e 5.750 |...... 6.300 ....01/16/2009 ...|....02/15/2033 ...
478165-AG-8 ..... S C JOHNSON & SON INC ... N |- 2.AFE L ...92.1970 |... . .. 2,242,421 e (7,298) [0 0 4.800 |...... 4.084 ....06/05/2015 ...|....09/01/2040 ...
478366-BB-2 ..... JOHNSON CONTROLS INC .. 1, .. 2.BFE ..|... ..1,711,100 |...92.4880 |... 1,475,184 |.... .1,595,000 |.. 1,688,879 e (3,402) |0 [0 | 5.250 |...... 4.749 ...05/02/2016 ...|....12/01/2041 ...
48203R-AD-6 . JUNIPER NETWORKS INC . 1. .2.BFE .. 4,640,100 |. 102.8150 |. ..4,112,600 |. .4,000,000 . 4,568,203 |.. .. (22,181) | .5.960 |......4.708 ....10/05/2020 .. 03/15/2041 ...
48249D-AA-9 . KKR GROUP FINANCE CO |1 LLC . 1, 1.FFE .. 4,623,738 |...95.9930 |. .. 3,359,755 |. .3,500,000 .4,537,600 |.. .. (39,718) | .5.500 |......3.345 ....10/12/2021 .. 02/01/2043
487836-AT-5 ..... [KELLANOVA .....cooevrrinnnn 1. .2.BFE .. . 114.6270 |. ..6,877,620 |. .6,000,000 .6,707,019 |.. .7.450 |......5.459 ... 11/12/2000 .. 04/01/2031
491674-BJ-5 . KENTUCKY UTILITIES CO 1, 1.FFE .. ...89.6980 |. ..3,139,430 |. . 4,245,500 |.. .4.650 |......3.170 ....10/05/2021 .. 11/15/2043
49326E-EJ-8 . KEYCORP .....oevvvvnnn ..2.BFE .. ...85.1570 ..1,703,140 |. .1,89,328 |.. ......2.550 |......3.556 ....04/06/2020 .. 10/01/2029 ...
494368-BC-6 ..... KIMBERLY-CLARK CORP ... |- LFFE L L 118.9750 |..eeevnnnnnnns 4,759,000 |.... ....5,160,615 . (63,937) |eeeeieeeeenn0 [0 | 6.625 |...... 3.860 ...05/24/2012 ...|....08/01/2037 ...
494550-BD-7 ... KINDER MORGAN ENERGY PARTNERS LP ......coevvvvvvnnnvnns fooe voe | e [T .. 2.BFE ..|... . 105.1740 |...covvnnnnnns 2,103,480 |.... ....2,326,263 (13,458) |.ooeeeeeeeeeenn 0 [0 6.500 |...... 4.987 ....06/15/2019 ...|....09/01/2039 ...
49456B-AH-4 ... KINDER MORGAN INC 2 s .. 2.BFE ..|... ...96.3750 |..ccevnnnnnnns 3,373,125 |.... .... 4,294,355 (24,067) [.oeeeeeeeneeeen0 el s 5.550 |...... 3.946 ....06/01/2021 ...|....06/01/2045 ...
49456B-AP-6 ..... KINDER MORGAN INC .. 2 s .. 2.BFE ..|... ...98.6920 |.............. 1,973,840 |.... .... 1,986,837 e 2,81 0 [0 4.300 |...... 4.475 ....03/13/2018 ...|....03/01/2028 ...
500255-AF-1 ..... KOHLS CORP ... eeeeee e e eeee e e eeee e e eemms o wee | [T .. 3.BFE ..|... ...87.6580 |....covnunnnns 2,717,398 |.... e 3,296,249 |oeiiieinieennl0 e (80,028) [0 [0 e 7.250 |...... 5.867 ....05/15/2008 ...|....06/01/2029 ...
50075N-AC-8 ..... MONDELEZ INTERNATIONAL INC .. e | 2.AFE L. . 110.9890 |.....cevnnnnns 3,329,670 |.... 03,130,760 [oeeneiiivinnnn0 o (12,858) vl o0 e 6.500 |...... 5.800 ....03/24/2003 ...|....11/01/2031 ...
501044-BV-2 ..... KROGER CO |- 2.AFE L. . 114.3650 |...ccevnnnnnns 1,143,650 |.... 1,180,578 0 e (27,273) [0 [0 8.000 |...... 4.386 ...04/01/2016 ...|....09/15/2029 ...
501044-BZ-3 ..... KROGER CO ..vvvvvvivvniniiniinnieeeciniieeeeeennineeees oo een [ e [Tl .. 2.AFE ..|... 1147770 | 1,193,681 |.... 1,228,341 L0 e (20,842) [0 [0 7.500 |...... 4.611 ....10/26/2015 ...|....04/01/2031 ...
501044-CN-9 ... KROGER CO . 2 L2.AFE .. ...97.9420 |. .. 1,958,840 |. 2,191,332 |.. ......5.400 |......4.553 ....09/16/2019 .. 07/15/2040 ...
521865-AY-1 ..... LEAR CORP ...uuiiiiiirueniiiiiisinniniiininseseinnnnaens 2 ..2.BFE ..|.. ...96.4140 |....ooonnnnnns 1,933,101 |.... .2,005,000 |. ....1,964,183 |0 9,927 0 0 3.800 |...... 4.402 ...04/26/2018 ...|....09/15/2027 ...
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521865-AZ-8 ..... LEAR CORP ...eeieiiiniie e e crneis e s 2B FE | 4,649,266 |...92.4190 |.............. 3,696,760 |.....cccevnnn 4,000,000 |.eeevunnnnnns 4,610,443 |..ooennniinnnnd 0 |.eeens (14,217) [eeeeeiinn0 il e 5.250 |...... 4.237 210,000 |....02/23/2021 ... |....05/15/2049 ...
524901-AR-6 ..... LEGG MASON INC . .. 1.F FE ..|... . 102.6670 |... ....1,584,731 0 [ (2,368) |oeeeeeeeeeen0 o0 e 5.625 |...... 5.169 . 84,375 |....05/02/2019 ...|....01/15/2044 ...
529043-AD-3 ..... LXP INDUSTRIAL TRUST ... 12 .. 2.BFE ..|... ...98.9560 |... O e 3,071 o0 [0 e 4.400 |...... 4.725 . 44,000 |....09/21/2018 ...|....06/15/2024 ...
532457-AZ-1 ..... ELI LILLY AND CO N A |- LEFE L. . 103.9350 |... 0 . 3 0 0 [ 5.500 |...... 5.858 ...09/25/2008 ... |....03/15/2027 ...
53044Y-AU-T ... LLOYDS BANKING GROUP PLC .. I |- 1.GFE L ...97.4690 |... . 0 ... [0 I R | R RN | I 4.976 |...... 5.434 ....12/19/2023 ...|....08/11/2033 ...
539830-AR-0 ..... LOCKHEED MARTIN CORP ... N A |- 1.GFE L. . 113.4270 |... 2,063,237 |.... 2,115,798 o0 [ (17,098) [-ooeeeeeereeeee0 Jeeeiiiiieeeennn0 [ 6.150 |...... 4.451 ...07/07/2015 ...|....09/01/2036 ...
548661-AH-0 ..... LOWE'S COMPANIES INC ... .. 2.AFE ..|... . 107.9320 |... 1,079,320 |.... ....1,053,878 O [ (11,385) [oovvvvniniinnnnn0 0 s 6.875 |...... 5.399 ....09/08/2009 ...|....02/15/2028 ...
548661-AK-3 ..... LOWE'S COMPANIES INC ... - 2.AFE ... . 108.6370 |... 1,520,918 |.... .... 1,431,657 O e (5,142) |0 o0 6.500 |...... 5.982 ....09/08/2009 ...|....03/15/2029 ...
548661-CP-0 ..... LOWE'S COMPANIES INC . .. 2.AFE .. . 112.5410 |. ..2,250,820 |. .2,461,678 |.. .0 .. (24,092) |. .6.650 |......4.390 ....08/20/2012 .. 09/15/2037
54866N-BP-3 . LOWE'S COMPANIES INC . .. 2.AFE .. . 105.9960 |. ..4,239,840 |. .4,200,517 |.. .0 .. (47,936) | .7.200 |......5.665 ...10/29/2004 .. 09/01/2027
55261F-AS-3 . M&T BANK CORP .. L2.AFE .. . 107.6460 |. ..2,152,920 |. .2,005,837 |.. .0 ...(163) |. e 143 L T340 ....10/31/2023 .. 10/30/2029 ...
55262C-AF-7 ..... MBIA INC B ..5.CFE ..|... .. 87.0000 |... 826,500 |.... 981,753 0 . o (5,650) [-eeeeeniiieeeee0 0 6.625 |...... 5.809 ...08/11/2005 ...|....10/01/2028 ...
55279H-AV-2 ... MANUFACTURERS AND TRADERS TRUST CO . 12 .. 1.G FE ..|... ...97.9600 |... 979,600 |.... 975,569 O 409 |0 [0 e 4.650 |...... 5.919 ....12/15/2023 ...|....01/27/2026 ...
55336V-AL-4 ..... 12 .. 2.BFE ..|... ...92.9840 |... .. 1,859,680 |.... .... 2,239,104 0 [ (6,074) |0 o0 e 5.200 |...... 4.364 ....09/20/2019 ...|....03/01/2047 ...
55336V-AN-2 ..... 12 .. 2.BFE ..|... ...89.1520 |... 1,783,040 |.... ....2,086,607 0 | L (4,598) [0 0 e 4.500 |...... 4.086 ....01/24/2020 ...|....04/15/2038 ...
55616X-AM-9 ..... MACY'S RETAIL HOLDINGS LLC .. 12 .. 3.AFE ..|... ...81.1730 |... ....1,884,185 JL I Y Y A POt | B IR | ) FOU 4.500 |...... 5.200 ....11/02/2016 ...|....12/15/2034 ...
55617L-AC-6 ..... MACY'S RETAIL HOLDINGS LLC .. AT .. 3.AFE ..|... ...96.5000 |... O e (192) el o0 6.700 |...... 6.564 . ....11/04/2004 ...|....09/15/2028 ...
56585A-AF-9 ..... MARATHON PETROLEUM CORP 12 .. 2.BFE ..|... . 107.6170 |... . .... 3,325,048 0 [ (11,660) |0 o0 e 6.500 |...... 5.499 .. 195,000 |....09/12/2016 ...|....03/01/2041 ...
571903-AX-1 ..... MARRIOTT INTERNATIONAL INC 12 .. 2.BFE ..|... ...91.8400 |... 2,755,200 |.... .... 3,007,083 O e (834) |0 0 e 4.500 |...... 4.471 .. 135,000 |....04/27/2018 ...|....10/01/2034 ...
573284-A0-9 ..... MARTIN MARIETTA MATERIALS INC .... 1, .2.BFE .. ...95.8370 |. ..1,916,740 |. 1,950,756 |.. .0 .3.450 |......4.2382 .69,000 |....04/26/2018 .. 06/01/2027
57388M-AA-1 ... MARY FREE BED REHABILITATION HOSPITAL 1. 1FFE .. ...74.0370 |. ..2,221,110 |. .3,209,719 |.. .0 .3.786 |......3.391 113,580 |....11/18/2021 .. 04/01/2051
576360-A0-7 ..... MASTERCARD INC ... . 1, .1.DFE .. ...87.3630 |. ..2,620,890 |. .3,196,931 |.. .0 .3.850 |[......3.463 115,500 |....03/18/2022 .. 03/26/2050
58013\-EC-4 ..... MCDONALD'S CORP ...evvvieeeeeiiiie e ceeniis [en e R | L2.AFE .. . 113.3610 |. ..5,668,050 |. .6,120,161 |.. .0 .6.300 |......4.150 315,000 |....03/26/2012 .. 10/15/2037 ...
581550-AE-3 . MCKESSON CORP ... eeeeeee e e e e e e fren e T A L2.AFE .. . 103.5320 |. ..2,070,640 |. .2,000,000 . 2,265,907 |.. .0 . ......6.000 |......4.829 120,000 |....12/05/2016 .. 03/01/2041 ...
582834-AP-2 ... WESTROCK MWV LLC . .. 2.BFE ..|... . 118.3070 |... 1,774,605 |.... .1,500,000 |.. 2,293,264 JLUI I (20,408) |.oeeeeeeeeeeeenn 0 [0 s 7.550 |...... 4.020 .. 113,250 |....01/15/2021 ...|....03/01/2047 ...
59023V-AA-8 ..... BANK OF AMERICA CORP . |- 2.AFE L. . 121.7920 |... 2,435,840 |.... .2,000,000 |.. 2,676,977 JU Y AU (32,833) |vveeeeeeennnnns0 [0 e 7.750 |...... 4.521 . . .. 155,000 |....10/12/2016 ...|....05/14/2038 ...
59156R-AJ-7 ..... METLIFE INC cevveeees | TG FE Ll . 112.5%0 |... 1,125,960 |.... .1,000,000 |.. 1,177,734 JLUI I [T N PO | N RPN | ) AN 6.375 |...... 4.251 (D ....... s ... 63,750 |....04/18/2016 ...|....06/15/2034 ...
594918-AD-6 ..... MICROSOFT CORP ... B .. 1.AFE ..|... . 110.3790 |... .4,000,000 |.. 4,633,338 0 feeeennn(29,656) |oeeeeeeeenen0 [0 e 5.200 |...... 3.830 ...01/15/2013 ...|....06/01/2039 ...
594918-AU-8 ..... MICROSOFT CORP ... 12 .. 1.AFE ..|... ...90.2890 |... ... 150,000 |.. O e 194 0 [0 3.750 |...... 4.039 ....04/21/2014 ...|....05/01/2043 ...
594918-BC-7 ..... MICROSOFT CORP 1 .. 1.AFE ..|... ...94.8420 |... ... 100,000 |.. O i 46 |0 0 e 3.500 |...... 3.570 ....02/19/2015 ...}|....02/12/2035 ...
595112-B0-5 . MICRON TECHNOLOGY INC 1, .2.CFE .. ...97.6900 |. .. 1,953,800 |. .2,000,000 .2,057,480 |.. .0 .4.663 |......4.108 ....08/27/2019 .. 02/15/2030 ...
595620-AB-1 ..... MIDAMERICAN ENERGY CO ... 1 1.F FE .. . 113.9040 |. ..2,118,614 |. .1,860,000 1,851,914 |.. .0 .6.750 |......6.821 ....10/25/2002 .. 12/30/2031
59562H-AJ-7 ..... MIDAMERICAN FUNDING LLC 1 L2.AFE .. . 107.9000 |. ..1,079,000 |. .1,000,000 .989,353 |.. .0 .6.927 |......7.177 ...1172172001 .. 03/01/2029
605417-BZ-6 ..... MISSISSIPPI POVWER CO . 1 L2.AFE .. ...85.4450 |. L 42,723 ). 50,000 ..49,094 |.. .0 32 .4.250 |......4.3% ....09/18/2014 .. 03/15/2042
60871R-AD-2 ..... MOLSON COORS BEVERAGE CO 1 .2.BFE .. ...96.4240 |. ..4,821,200 |. .5,000,000 .5,508,711 |.. .0 ..(18,121) | ......5.000 |......4.199 ....07/20/2020 .. 05/01/2042 ...
617446-7X-1 ..... MORGAN STANLEY .. 2.AFE ..|... ...99.9180 |... 1,998,360 |.... .2,000,000 |.. .... 2,023,542 JU Y AU (11,666) |-eevvvneeeeeenn0 [0 s 5.000 |...... 4.346 ...09/21/2018 ...|....11/24/2025 ...
61747Y-FB-6 ..... MORGAN STANLEY ... .. 2.AFE ..|... . 101.1720 |... .2,000,000 |.. ....2,017,971 0 | L (1,286) [0 0 e 5.948 |...... 5.818 ...02/08/2023 ...|....01/19/2038 ...
61760L-CC-7 ..... MORGAN STANLEY ... veveneens |- LG FE ... ...95.4080 |... ... 100,000 |.. O 0 0 [0 e 4.150 |...... 4.149 ....01/31/2013 ...|....01/31/2028 ...
61945C-AD-5 ... MOSAIC CO 2 s .. 2.BFE ..|... . 102.1950 |... JLU U (2 20/ N | I RPN | ) AN 5.450 |...... 4.259 ....12/05/2019 ...}|....11/15/2033 ...
620076-AH-2 ..... MOTOROLA SOLUTIONS INC ..eevveeeeeeeneieeeeeemeieeeee [ ven e | s .. 2.CFE ..|... . 102.5550 |... 0 e 262 |0 o0 e 7.500 |...... 7.654 ....11/04/2004 ...|....05/15/2025 ...
626717-AA-0 ..... MURPHY OIL CORP .. .. 3.AFE ..|... . 103.0570 |... 2,684,635 |.... O 884 |0 [0 7.050 |...... 7.102 ....04/30/2002 ...|....05/01/2029 ...
631103-AG-3 ..... NASDAQ INC .. 2.BFE ..|... ...97.5130 |... 1,950,260 |.... ... 1,975,954 0 e 8,936 |0 o0 e 3.850 |...... 4.364 ...05/14/2018 ...|....06/30/2026 ...
636180-BN-0 ..... NATIONAL FUEL GAS CO ..oevvvveneieiiiiiieeeennaes .. 2.CFE ..|... ...95.3110 |... .. 1,906,220 |.... .... 1,970,765 O e 7118 |0 [0 e 3.950 |...... 4.382 ...03/13/2018 ...|....09/15/2027 ...
63743F-VP-8 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN . .. 1.F FE .. ...90.2370 |. ...90,237 |. 100,000 |.. .0 e ......3.500 ....02/21/2015 .. 08/15/2029 ...
641423-CA-4 ..... NEVADA POWER CO ..... . 1.FFE ..|.. .. 177,755 ]. 100.0030 |... 140,004 |.... . 140,000 |. ....172,938 0 [ (1,400) |0 o0 5.450 |...... 3.580 ...05/21/2020 ... |....05/15/2041 ...
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651229-AlI-6 ..... NEWELL BRANDS INC ....oivvviiiiniiiiiiniineeecenanans L.3.CFE .| 1,955,620 |...98.6900 |.............. 1,973,800 [oviveiennnnn 2,000,000 |.eeevenninnns 1,985,965 [...oovvvvvnnnnnn (O N 04 A AN | Y AU | B RN 5.200 |...... 5.532 ....03/13/2018 ...|....04/01/2026 ...
651639-AM-8 ..... NEWMONT CORPORATION ... .. 2.AFE ..|... . 111.1310 |... .4,193,000 |.. ....4,950,711 0 [ (82,280) |0 o0 e 6.250 |...... 4.619 ...10/10/2017 ...|....10/01/2039 ...
654106-AD-5 ..... .. 1.EFE ..|... ...86.2460 |... LU RN ([0 DN PO | RPN | ) AN 3.625 |...... 3.428 ....03/26/2015 ...|....05/01/2043 ...
655844-Al-8 ..... |- 2.AFE L. . 100.7960 |... J I N | I FORRRRRt | B ISP | B AU 5.590 |...... 5.590 ....12/18/2009 ...|....05/17/2025 ...
655855-FB-5 ..... NORFOLK SOUTHERN RAILWAY CO .... eveeeeees | 2AFE L . 119.8910 |... . O [ (48,517) |0 o0 e 7.875 |...... 4.166 ....07/27/2017 ...|....05/15/2043 ...
661169-AA-0 ..... NORTH MISSISSIPPI MEDICAL CENTER INC . 2 s .. 1.EFE ..|... ...69.9010 |... 2,097,030 |.... ....3,070,123 0 [ (1,628) |0 [0 e 3.183 |...... 3.056 ...07/27/2021 ...|....10/01/2051 ...
665501-AM-4 ..... NORTHERN NATURAL GAS CO 2 s .. 1.G FE ..|... ...70.5730 |... 1,963,341 |.... ... 2,942,849 O e (3,710) |0 o0 e 3.400 |...... 3.085 ....09/16/2021 ...|....10/16/2051 ...
66765R-AZ-9 ..... NORTHWEST NATURAL GAS CO .. 1.F FE ..|... . 103.3470 |... ..4,133,880 |.... 4,172,123 0 [ (39,097) |0 [0 6.650 |...... 5.400 ....10/23/2009 ...|....11/10/2027 ...
674599-BM-6 ..... OCCIDENTAL PETROLEUM CORP . .2.CFE .. . 105.6170 |. ..528,085 |. .536,708 |.. .0 .7.200 |......5.249 ....08/24/2005 .. 04/01/2028
674599-BT-1 ..... OCCIDENTAL PETROLEUM CORP . .2.CFE .. . 111.5360 |. ..2,230,720 |. .2,273,663 |.. .0 .8.450 |......5.359 ....08/10/2005 .. 02/15/2029
674599-CX-1 . OCCIDENTAL PETROLEUM CORP . .2.CFE .. ...79.6860 |. 1,593,720 |. .2,030,518 |.. .0 ......4.300 |......4.163 ....10/10/2019 .. 08/15/2039 ...
677415-C0-2 ..... OHI0 POVER CO .. 1.G FE ..|... ...83.7470 |... 2,512,410 |.... ... 3,545,144 0 [ (15,393) |0 o0 e 4.150 |...... 3.067 |AO ...... .. 124,500 |....10/13/2021 ...|....04/01/2048 ...
681919-BA-3 ..... OMNICOM GROUP INC .. 2.AFE ..|... ...98.4600 |... . .. LU R (+15) N MO | N RPN | ) AN 3.650 |...... 3.515[MN ...... ...1,825 |....12/09/2014 ...|....11/01/2024 ...
681936-BF-6 ..... OMEGA HEALTHCARE INVESTORS INC ... .. 2.CFE ..|... ...96.0560 |... . .2,000,000 |.. O e 1,877 0 o0 e 4.500 |...... 4.980 (A0 ...... .90,000 |....02/09/2018 ...|....04/01/2027 ...
681936-BM-1 ..... OMEGA HEALTHCARE INVESTORS INC ... .. 2.CFE ..|... ...85.0530 |... 1,701,060 |.... .2,000,000 |.. LU SRR 38 (15T N | I RPN | ) AN 3.375 |...... 3.695 [FA ...... . 67,500 |....10/30/2020 ...|[....02/01/2031 ...
68217F-AA-O ... OMNICOM GROUP INC .. 2.AFE ..|... ...97.4970 |... 1,949,940 |.... .2,000,000 |.. O [ 14,998 |0 0 e 3.600 |...... 4.458 [AO ...... . 72,000 |....10/09/2018 ...|....04/15/2026 ...
682680-AZ-6 ..... ONEOK INC .. 2.BFE ..|... ...84.0800 |... 2,492,131 |.... .2,964,000 |.. JLU SRR 3% (1D N N I RPN | ) AN 4.450 |...... 3.99% |MS ...... .. 131,898 |....01/20/2021 ...|....09/01/2049 ...
68268N-AG-8 ..... ONEOK PARTNERS LP .. .. 2.BFE ..|... . 104.7280 |... 1,017,956 |.... ..972,000 |.. ....1,136,330 0 [ (6,458) |oeeeeeeen0 [0 e 6.125 |...... 4.651 [FA ...... .. 59,535 |....08/02/2019 ...|....02/01/2041 ...
68389X-AV-7 ..... ORACLE CORP .. .. 2.BFE ..|... ...93.4690 |... ... 93,469 |.... . 100,000 |.. ... 101,686 O e (134 |0 [0 e 4.300 |...... 4.093 ....07/22/2014 ...|....07/08/2034 ...
68389X-BD-6 ..... ORACLE CORP .. .2.BFE .. ...91.9560 |. ...91,956 |. . 100,000 ..97,045 |.. .0 .3.250 |......3.776 ....09/03/2015 .. 05/15/2030
68389X-BG-9 ..... ORACLE CORP .. .2.BFE .. ...83.0550 |. .. 2,906,925 |. .3,500,000 . 3,850,382 |.. .0 .4.375 |......3.820 ....04/07/2021 .. 05/15/2055
690742-AG-6 ..... OWENS CORNING .. .2.BFE .. ...87.8590 |. ..1,757,180 |. .2,000,000 1,728,697 |.. .0 .4.300 |......5.317 ....06/19/2019 .. 07/15/2047
693475-BE-4 . PNC FINANCIAL SERVICES GROUP INC .....ccvvvennivvirnnnn foun one .1.GFE .. ...94.3690 |. 2,359,225 .2,500,000 .2,360,094 |.. .0 4.6 |......5.392 ....12/20/2022 .. 06/06/2033 ...
694476-AD-4 . PACIFIC LIFECORP ....eeeeeeeeeeeeeemnneeeeeemneeeeeenn foen e . 1.GFE .. ...95.6760 |. 1,913,520 .2,000,000 .2,198,401 |.. .0 ....5.125 |......4.354 ...10/02/2017 .. 01/30/2043 ...
70109H-AJ-4 ..... PARKER-HANNIFIN CORP . |- 2.AFE L . 111.0130 |... 2,625,457 |.... .2,365,000 |.. 2,934,894 JLOI O (£ N N | N RPN | ) AN 6.250 |...... 4.025 .. 147,813 |....05/05/2015 ... |....05/15/2038 ...
708696-BV-0 ..... PENNSYLVANIA ELECTRIC €O ..veeeeeeeeneeieeeeemeneeeees foen oee .. 2.BFE ..|... . 104.1060 |... 1,561,590 |.... .1,500,000 |.. 1,776,560 0 [ (13,083) Jeeee 0 [0 6.150 |...... 4.434 . 92,250 |....10/02/2017 ...|....10/01/2038 ...
709599-All-4 ..... PENSKE TRUCK LEASING CO LP .. .. 2.BFE ..|... ...94.8320 |... 1,896,640 |.... .2,000,000 |.. 1,962,207 LU SR [P () I N | I RPN | ) AN 3.400 |...... 4.294 ...06/22/2018 ...|....11/15/2026 ...
713448-CC-0 ..... PEPSICO INC .. |- LEFE L. ...85.1030 |... 0 e 89 |0 o0 e 3.600 |...... 3.741 ....04/10/2013 ...|....08/13/2042 ...
713448-EC-8 ..... PEPSICO INC .. | LEFE L . 112.2040 |... 4,263,735 JL O SR X 1010[V DN N | I RPN | ) AN 7.000 |...... 5.515 ....07/18/2003 ...|....03/01/2029 ...
718172-AC-3 ..... PHILIP MORRIS INTERNATIONAL INC .. .. 1.F FE ..|... . 112.0380 |... . . 3,682,179 0 [ (833,829) |0 [0 e 6.375 |...... 4.245 ...04/28/2017 ...|....05/16/2038 ...
718172-AW-9 ..... PHILIP MORRIS INTERNATIONAL INC .. .. 1.F FE .. ...84.6660 |. ...84,666 |. . 100,000 ..97,367 |.. .0 4,125 |......4.329 ....08/15/2014 .. 03/04/2043 ...
720180-AD-3 ..... PIEDMONT NATURAL GAS COMPANY INC ... . .. 2.AFE .. . 101.5270 |. ..4,061,080 |. .4,000,000 .4,069,784 |.. .0 ..(36,160) | .7.400 |......6.342 ....09/03/2008 .. 10/03/2025
73755L-AK-3 ..... POTASH CORPORATION OF SASKATCHEWAN INC . 1 .2.BFE .. ...97.5030 |. ..3,611,511 |. .3,704,000 . 4,363,155 |.. .0 ..(26,428) |. .5.625 |......4.150 ....12/23/2014 .. 12/01/2040
737679-DC-1 ..... POTOMAC ELECTRIC POWER CO . 1 1.FFE .. . 129.2800 |. ..2,656,704 |. .2,055,000 .2,858,035 |.. .0 .. (37,527) | .7.900 |......4.324 ...10/28/2015 .. 12/15/2038
740816-AL-7 ..... PRESIDENT AND FELLOWS OF HARVARD COLLEGE . 1. 1AFE .. ...88.5350 |. . 177,070 ). 196,131 |.. .0 AL ......3.619 |......3.801 ....08/11/2014 .. 10/01/2037 ...
741503-Al-6 ..... BOOKING HOLDINGS INC 1 .. 1.G FE ..|... ...98.5110 |... ... 49,256 |.... 0 ... PP (1)1 SRR | R IO | B 3.650 |...... 3.419 ....06/01/2015 ...|....03/15/2025 ...
742718-AV-1 ..... PROCTER & GAMBLE CO ... .. 1.DFE ..|... . 119.8820 |.......eeennnt 3,596,460 |.... 352,17 [0 (78,334) |eeeeeeeeeeeen 0 feiiiiiiiiiinnnnl0 8.000 |...... 4.500 ....08/10/2011 ...|....10/26/2029 ...
742718-CB-3 ..... PROCTER & GAMBLE CO ... .. 1.DFE ..|... . 109.5080 |... ....1,176,089 JU Y AU (13,109) [-oeeeeeeieee a0 e s 5.500 |...... 5.175 ...10/23/2009 ... |....02/01/2034 ...
743315-AJ-2 ..... PROGRESSIVE CORP .. 1.F FE ..|... . 109.7100 |... O e 193 |0 [0 6.625 |...... 7.013 ....11/04/2004 ...|....03/01/2029 ...
744560-A0-9 ... PUBLIC SERVICE ELECTRIC AND GAS CO . |- LFFE L . 103.7520 |... 0 . e (L757) o0 0 e 5.700 |...... 5.294 ...12/20/2022 ...|....12/01/2036 ...
744560-BA-3 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . 1 .. 1.F FE ..|... ...83.6270 |... 0. e 182 [0 0 3.650 |...... 3.977 ....08/26/2014 ...|....09/01/2042 ...
74531E-AA-O ..... PUGET SOUND ENERGY INC Tons .. 1.F FE ..|... . 106.9840 |... . . ....422,226 0 . o807 feeeiiiii 0 0 [ 7.020 |...... 7.218 ...11/04/2004 ...|....12/01/2027 ...
745332-CB-0 ..... PUGET SOUND ENERGY INC T .. 1.F FE ..|... . 104.4060 |... .1,600,000 |.. ,649,012 O [ (1,893) [0 [0 e 5.79% |...... 5.507 ... 12/22/2022 ... |....03/15/2040 ...
747525-AF-0 ..... [QUALCOMM INC ... 1, 1.FFE .. ...98.2600 |. ...50,000 ..50,068 |.. .0 een (56) . ......3.450 |......3.330 ....06/01/2015 .. 05/20/2025 ...
747525-AJ-2 ... QUALCOMM_INC ... 1, . 1.FFE ..|.. . 102.3860 |... .3,000,000 |. ....3,110,630 .0 .. L (7.857) [0 0 4.650 |...... 4.224 .. 139,500 |....05/02/2016 ...J....05/20/2035 ...
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749685-AV-5 ..... RPM INTERNATIONAL INC ...ovvviiiiiniiiiiiii i L 2.CFE | 2,871,180 |...96.1740 |......onnnnee. 2,885,220 |......ouunnnn. 3,000,000 |.eevvunnienns 2,946,732 |oeveeviennnnn0 [ 15,163 il [0 000080750 L 4.350 [MS ... [oeviiinnnnnnn 33,125 | 112,500 |....07/17/2018 ...|....08/15/2027 ...
749685-Al-3 ..... RPM INTERNATIONAL INC ... .. 2.CFE ..|... ...83.3180 |..ceerrnnnnnns 1,666,360 |.... .2,000,000 |.. e 1,954,300 [..eeeeeenniennn0 oeeieiee s 1,088 [0 o0 el 40250 . 4.405 (0 ....... ... 85,000 [....11/07/2019 ...|....01/15/2048 ...
7591EP-AE-0 ..... REGIONS FINANCIAL CORP .. . .. 2.AFE ..|... . 112.8290 |....covvennnns 2,030,922 |.... .1,800,000 |.. 2,281,941 [0 e (23,982) [0 0l 70375 4.730 (D ....... .. 132,750 |....02/09/2018 ...|....12/10/2037 ...
760759-AF-7 ..... REPUBLIC SERVICES INC N A |- 2.AFE L. . 106.2060 |.............. 2,124,120 |.... .2,000,000 |.. 2,270,974 o0 e (18,186) [0 e l0 ... 6.086 ... 4.530 [MS ...... ..121,720 |....10/26/2015 ...|....03/15/2035 ...
773903-AB-5 ..... ROCKIELL AUTOMATION INC ... N | 1.GFE L. . 106.5910 |... e 1,561,956 [oieiiiinnnnn0 e (13,385) [0 o0 0062700 . 5.582 |1 ....... ..100,500 |....10/17/2003 ...|....01/15/2028 ...
773903-AE-9 ..... ROCKIELL AUTOMATION INC ... N A |- 1.GFE L. . 111.2940 |... . . L7974 0 e (12,865) [0 el 0 ]l 62250 . 4.220 . 73,125 |....05/18/2015 ...|....12/01/2037 ...
783549-AZ-1 ..... RYDER SYSTEM INC N |- 2.BFE ... . 103.1250 |... 134,063 |.... ... 130,000 |.. 126,864 |....oovvvnveennnn0 Jovenee 1,483 [0 |0 [006.950 e 8.340 ....11/04/2004 ...|....12/01/2025 ...
797440-BH-6 ..... SAN DIEGO GAS & ELECTRIC CO .... N A .. 1.F FE ..|... . 102.9260 |... 2,821,202 |.... .2,741,000 |.. 2,853,211 o0 e (43,254) [0 e l0 1126000 ... 4.199 ....11/24/2010 ...|....06/01/2026 ...
797440-BJ-2 ..... SAN DIEGO GAS & ELECTRIC CO . 1 1FFE .. . 106.5000 |. .. 1,597,500 |. .1,500,000 .1,628,644 |.. .5.240 ....12/08/2009 .. 09/15/2037
803111-AM-5 ..... HILLSHIRE BRANDS CO 1. .2.BFE .. . 105.6240 |. .. 3,696,840 |. .3,617,149 |.. .5.639 ...01/30/2004 .. 11/01/2032
808513-CH-6 ..... CHARLES SCHIAB CORP 1,2, 1FFE .. . 105.4450 |. .. 3,163,350 |. .3,010,562 |.. ......6.088 ....08/23/2023 .. 08/24/2034 ...
808626-AE-5 ..... LEIDOS INC .. 2.CFE ..|... 3,009,250 . 110.2910 |... 3,308,730 |.... 103,004,592 [oiieiieiiien0 e (392) [0 o0l 70125 7.100 ...10/01/2002 ...|....07/01/2032 ...
808626-AG-0 ..... LEIDOS INC w.vvveiiiiieeeiciiieeecccnineeecevnieeeees foeeee | e [Tl .. 2.CFE ..|... 1,971,000 |...97.1640 |... 1,985,374 o0 e 1,139 [0 00000050500 . 5.600 ....06/23/2003 ...|....07/01/2033 ...
816300-AH-0 ..... SELECTIVE INSURANCE GROUP INC . 2 s .. 2.BFE ..|... ...96.2460 |... e 1,204,929 o0 e (4,760) [0 k0 1l 50375 4.053 ....01/22/2020 ...|....03/01/2049 ...
824348-AX-4 ..... SHERWIN-WILLIAMS CO ... 2 s .. 2.BFE ..|... ...91.6980 |... 2,870,187 foeeeiiiiiiiennn0 i 2,948 [0 0l 040500 . 4.810 ....04/19/2022 ...|....06/01/2047 ...
824348-BH-8 ..... SHERWIN-WILLTAMS €O ..o eeeeeeeeeeeee fowen | [ 1,2 e ...81.4590 |... e 1,087,756 |eeeeeeeiienn0 e (147 [0 o0 el 40400 . 4.126 ...10/16/2019 ...|....02/01/2045 ...
82669G-CK-8 ..... SIGNATURE BANK ...39.7500 |... ... 177.773 ....11/24/2020 ...}|....10/15/2030 ...
828807-DJ-3 ..... SIMON PROPERTY GROUP LP . ...79.1240 |... . e 3,399,349 [0 e (9,921 [0 k0002203800 - 3.055 ...08/23/2021 ...|....07/15/2050 ...
837004-BV-1 ..... DOMINION ENERGY SOUTH CAROLINA INC . . 113.2240 |... 2,451,300 |.... ... 2,336,881 [0 e (16,567) [0 o0l 60625 |l 5.400 ...03/23/2004 ...|....02/01/2032 ...
842400-FT-5 ..... SOUTHERN CALIFORNIA EDISON CO . ...81.6430 |. ..2,979,970 |. . 2,985,640 |.. ....670 |. .5.512 ....12/19/2023 .. 12/01/2041
84265V-AG-0 ..... SOUTHERN COPPER CORP ...96.9450 |. .. 1,938,900 |. .2,229,840 |.. (7,734) | .4.350 ....10/29/2019 .. 11/08/2042
84265V-AJ-4 . SOUTHERN COPPER CORP . 102.1650 |. .. 3,064,950 |. . 3,884,557 |.. ..(26,416) | .3.837 ....06/07/2021 .. 04/23/2045
843646-AU-4 . SOUTHERN POWER €O ...ovvvvvveeicvciiiin e eeeceaas fan e ...90.1460 |. .. 1,802,920 |. L2,247,941 |.. (6,628) . .4.100 ....10/06/2020 .. 12/15/2046 ...
844741-AN-8 ..... [SOUTHWEST AIRLINES CO ....oeeeevveeeeeeemnnieeeeeeennas oo o . 105.4930 |. ..2,795,565 |. .2,880,066 |.. ..(66,249) |. ......4.405 ...08/02/2018 .. 03/01/2027 ...
845437-BL-5 ..... SOUTHWESTERN ELECTRIC POWER CO . 106.5010 |... 1,001,109 |.... 1,238,049 (13,327) |eeeeeeeeeeee 0 feiiiiiiiiinnnnnn0 ]..6.200 ... 3.600 ....06/21/2020 ...|....03/15/2040 ...
845743-BL-6 ..... SOUTHWESTERN PUBLIC SERVICE CO . 103.7830 |... 2,933,690 |...eieeeeennnnnn0 o (25,191) el o0 |....26.000 |....... 4.226 ...03/30/2017 ...|....10/01/2036 ...
854403-AD-4 ... LELAND STANFORD JUNIOR UNIVERSITY .. ...89.3110 | 89,311 |oniiniinnnnnn 100,000 [nceviinneenn s 101,816 |oveenniccinnnnd oo (67) |0 [0 4013 3.874 ....08/26/2014 ...|....05/01/2042 ...
85590A-AR-5 ... STARWOOD HOTELS & RESORTS WORLDWIDE LLC ... ...88.3220 |...covvuiiiieeennn 22,081 o 25,000 [oiiiiiiiieeeeenn 24,059 |0 e 65 |0 [0 ]l 40500 . 4.956 ....12/14/2016 ...|....10/01/2034 ...
862121-AA-8 ..... STORE CAPITAL LLC ...92.0480 |... e 2,994,667 [0 e 1126 [0 00 )l1040500 . 4.547 ...04/13/2018 ...|....03/15/2028 ...
863667-AH-4 ..... STRYKER CORP ...97.3780 |... +..50,000 |oeeerruieeeennnnn50,099 foniiiiiiiie0 e (59) [0 01l 80375 | 3.248 ....11/09/2015 ...|....11/01/2025 ...
86722T-AB-8 ..... SUNCOR ENERGY INC . 110.2710 |. .. 4,410,840 |. .4,000,000 .5,067,441 |.. . 4.441 ....10/07/2014 .. 06/01/2039 ...
86765B-AK-5 ..... ENERGY TRANSFER LP . . 100.6180 |. .. 1,499,208 |. . 1,490,000 1,682,881 |.. .5.005 ....08/06/2019 .. 02/15/2042
87165B-AM-5 ..... SYNCHRONY F INANCIAL ...93.6250 |. .. 1,872,500 |. .2,000,000 .1,956,357 |.. . 4.565 ....03/13/2018 .. 12/01/2027
871829-AD-9 ..... SYSCO CORP ... . 105.9170 |. ..476,627 |. ..450,000 .468,522 |.. .5.767 ....04/22/2003 .. 04/15/2027
871829-AF-4 ..... SYSCO CORP . 107.0210 |. ..1,070,210 |. .1,000,000 1,042,032 |.. ......5.451 ....01/30/2004 .. 08/01/2028 ...
871829-AJ-6 ..... SYSCO CORP ... . 102.8650 |... 2,057,300 |.... e 2,283,402 o0 e (15,210) [0 o0 50375 | 4.110 ...04/09/2012 ...|....09/21/2035 ...
871829-BM-8 ..... SYSCO CORP ... . 112.2360 |... 1,122,360 |.... ...1,286,051 [ooeeiiiiiiennn0 e (12,681) [0 o0 06,600 . 4.114 ....06/08/2020 ...|....04/01/2040 ...
871829-BN-6 ..... SYSCO CORP ... . 117.5220 |... 2,350,440 |.... .. e 2,979,925 oiiiiiieiiennl0 e (22,609) [eeeeeeeeeen0 e l0 |l 6,600 ... 3.649 ....01/25/2021 ...|....04/01/2050 ...
87612E-AK-2 ..... TARGET CORP ... . 112.6160 |... ..250,000 |oeevveinnerennnn. 248,192 [0 i 148 o0 0000060350 |l 6.459 ....04/21/2008 ...|....11/01/2032 ...
87612E-AU-0 ..... TARGET CORP ... . 121.7680 |... .2,500,000 |-eevunneeeenn 3,209,408 [oiiiiiiiie 0 e (40,74 [0 0 ]0122.7.000 - 4.001 ....08/14/2012 ...|....01/15/2038 ...
878742-AS-4 ..... TECK RESOURCES LTD .... . 101.7330 |... .3,000,000 |eevennennnnn 3,236,920 [oiiiiininnnn 0 i (9,148) [0 i l0 0006000 . 5.267 ....06/27/2019 ...|....08/15/2040 ...
881685-AX-9 ..... TEXACO CAPITAL INC .... . 125.7940 |... 628,970 |.... ... 500,000 |.. 588,916 |......ccevneeeen0 oeeennnn. (8,698) [ouenieiennnennl0 o0 enl.8.625 |l 5.780 ...04/22/2008 ...|....11/15/2031 ...
884903-BH-7 ..... THOMSON REUTERS CORP .. . 103.9930 |... .. 1,559,896 |.... .1,500,000 |.. 1,731,084 [0 e (9,438) [0 0000050850 . 4.505 ...10/31/2017 ...|....04/15/2040 ...
884903-BT-1 ..... THOMSON REUTERS CORP . 50,375 |...98.5360 |. ... 49,268 |. ...50,000 ..50,024 |.. ... 3.757 ....09/29/2014 .. 09/29/2024 ...
88579Y-AH-4 ..... 3\ CO ... .. 144,248 |...81.7480 |... 122,622 |.... . 150,000 |. Ll 145,392 0 142 0 0] 3.875 4.098 ...06/20/2014 ...|....06/15/2044 ...
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886546-AD-2 ..... TIFFANY & €O evvvneiiiiiii e LADFE e 2,067,660 |...95.2210 |....eunnnnnnns 1,904,420 |.oovennnnnnns 2,000,000 |.eeevenninnns 2,057,325 |.oooeeeeeeeennnnl0 [ (1,668) [.evvveeeeiiinnnn0 |0 s 4.900 |...... 4.679 ....10/03/2016 ...|....10/01/2044 ...
88732J-AY-4 ..... TIME WARNER CABLE LLC .. 2.CFE ..|... 2,303,280 |...90.6530 |....ccevnnnnns 1,813,060 |.... ....2,261,618 . (10,398) |eeeveeeeeenn0 [0 e 5.875 |...... 4.719 ....08/28/2019 ...|....11/15/2040 ...
88738T-AA-8 ... [TIMKEN CO ooovvrniiiiiiiiiiiiiviiieneecceeieeecvveee [ e e | s .. 2.BFE ..|... .. 884,820 |. 104.4950 |.............. 1,044,950 |.... e 1,086 |0 [0 6.875 |...... 7.921 ....11/26/2001 ...|....05/08/2028 ...
891092-AD-0 ..... |- 2.AFE L. .. 831,692 |. 107.8530 |... e (2,180) [oeeeeiiieeeee0 0 | 7.800 |...... 7.435 ....11/04/2004 ...|....06/15/2027 ...
891490-AR-5 ..... CONOCOPHILLIPS CO B |- LEFE ... 3,641,010 |. 107.7490 |... . i 3,000,000 [oannnnnnnnnn 3,138,277 il e (40,827) 0 [0 7.800 |...... 6.096 ....12/13/2002 ...|....01/01/2027 ...
89352H-AE-9 ..... TRANSCANADA PIPELINES LTD N A |--2.BFE ... .. 5,687,790 |. 116.4530 |... 4,937,607 |.... e 5,296,925 oieieeiienn0 e (48,719) [0 [0 e 7.250 |...... 4.850 ...03/04/2014 ...|....08/15/2038 ...
893570-BM-2 ..... TRANSCONT INENTAL GAS PIPE LINE COMPANY L . N |- 2.BFE ... .. 1,214,068 |. 105.2550 |... 1,362,527 |.... 01,268,513 [0 i 4,865 [0 [0 7.250 |...... 7.750 ...09/28/2001 ...|....12/01/2026 ...
902118-BS-6 ..... TYCO INTERNATIONAL FINANCE SA . 1, ..2.B YE ..|... .. 195,898 |...97.7400 |.................187,661 |........ce.......192,000 |ooeevnnnnnneeenn 192,874 ool e (440) |0 o0 e 3.900 |...... 3.648 ....03/14/2016 ...|....02/14/2026 ...
902494-AZ-6 ..... TYSON FOODS INC ........ 1, .2.BFE .. ...97.0470 |. .4.875 |......4.610 ....12/05/2016 .. 08/15/2034
907818-DF-2 ..... UNION PACIFIC CORP .... 1 . 1.GFE .. . 101.6530 |. .1,820,000 .5.780 |...... 4.450 ....07/09/2015 .. 07/15/2040
911308-AB-0 ..... UNITED PARCEL SERVICE INC . 1 1FFE .. . 118.1980 |. ..915,000 ......7.620 |......5.807 . 69,723 |....09/16/2003 .. 04/01/2030 ...
911312-Ad-5 ..... UNITED PARCEL SERVICE INC . N A |- LFFE L . 114.5110 |... .3,907,000 |-....nn....... 4,809,188 [...oooeniiiiii0 |eeennn (46,998) [0 0 [ 6.200 |...... 4.030 .. 242,234 |....01/04/2012 ...|....01/15/2038 ...
911312-AR-7 ..... UNITED PARCEL SERVICE INC . N | LR FE L .. 104,000 |...85.1350 |... 100,000 |ooeevennnenennnn03,097 foeeniiiiiiinnnd0 v (116) [0 [0 e 3.625 |...... 3.400 ....03/03/2015 ...|....10/01/2042 ...
913017-BA-6 ..... RTX CORP N A |- 2.AFE L. 2,378,080 |. 112.8050 |.............. 2,256,100 |..............2,000,000 |-.eeevereeeen 2,138,187 |oeeeeeernienni0 oo (19,726) [eveeeeeeeen0 o0 e 7.500 |...... 6.049 ...08/01/2003 ...|[....09/15/2029 ...
913017-BT-5 ..... RTX CORP N |- 2.AFE L . 50,200 |...90.9350 |..................45,468 |..................50,000 [.........cceeeenn0,157 |ovvvniniiiiiinnnl0 fooeiiiiiiiiins (8) Jovviniiiininl0 fennl0 s 4.500 |...... 4.475 ....03/18/2014 ...|....06/01/2042 ...
913110-AC-9 ..... UNITED UTILITIES PLC . 1 e | 2.AFE L) . 107.9530 |....oeennnnn.n..d31,812 |ooeenieennnt 400,000 |oeiiiniineennnn399,257 0 e 1832 [0 0 6.875 |...... 6.923 ....11/04/2004 ...|....08/15/2028 ...
91324P-CD-2 ...... UNITEDHEALTH GROUP INC .. 12 .. 1.F FE ..|... ...92.6730 |... e 3,000,000 [o..ninnnnnn 2,883,696 |0 e 3,720 0 [0 4.250 |...... 4.555 ....06/23/2022 ...|....03/15/2043 ...
91529Y-AP-1 ..... UNUM GROUP 12 .. 2.CFE ..|... ...79.0730 |... 810,498 |.... 989,975 |evveiieeeeenn0 feeiiiii il 876 o0 [0 [ 4.500 |...... 4.730 ...09/19/2019 ...|....12/15/2049 ...
918204-AR-9 VF CORP N |- 2.CFE ... ...97.1590 |... 2,011,191 |.... 2,076,211 [0 i (522) [0 o0 6.000 |...... 5.956 ....056/06/2009 ...|....10/15/2033 ...
91913Y-AL-4 ..... [VALERO ENERGY CORP . 1. .2.BFE .. . 109.7920 |. ..2,195,840 |. . 2,482,897 |.. .6.625 |......4.250 ....09/19/2019 .. 06/15/2037
920253-AF-8 ..... [VALMONT INDUSTRIES INC 1, .2.CFE .. ...90.4380 |. .. 3,617,520 |. .4,058,830 |.. .5.000 |......4.885 ....10/31/2017 .. 10/01/2044
92277G-AL-1 ..... [VENTAS REALTY LP ......... 1, L2.AFE .. ...96.1310 |. .. 2,408,275 |. . 2,457,029 |.. .3.850 |......4.424 ....05/14/2018 .. 04/01/2027
92343V-BT-0 . VERIZON COMMUNICATIONS INC ...oevvenniviiiinninieeeiainas fenn e N L2.AFE .. . 115.1790 |. ..2,308,580 |. .2,440,071 |.. .6.550 |......4.809 ....07/06/2017 .. 09/15/2043 ...
92344G-AN-8 . VERIZON COMMUNICATIONS INC ..eevveeeeeeeenneeeeeennas feen e N L2.AFE .. . 117.0910 |. .. 2,593,566 |. . 2,565,997 |.. eeeenn 750 |......5.010 ...01/15/2014 .. 12/01/2030 ...
925524-AX-8 ..... PARAMOUNT GLOBAL A1 [ 2.0 FE L . 101.5780 |... 2,031,560 |.... 2,299,311 |oeeeeeeiiinnnnd0 e (16,933) |0 o0 e 6.875 |...... 5.214 ...03/28/2019 ...|....04/30/2036 ...
92553P-AZ-5 ..... PARAMOUNT GLOBAL . 12 .. 2.CFE ..|... ...83.4210 |..oeeennieeeennnn 30,082 |oviieieieennnnn 36,000 [oieiiiiiieeeeennn 33,065 el 0 e 187 0 0 e 4.850 |...... 5.870 ....12/14/2015 ...|....12/15/2034 ...
92556H-AC-1 ..... PARAMOUNT GLOBAL . 12 .. 2.CFE ..|... ...81.1480 |... . .. 2 (9,340) [ouvniiiii0 0 e 4.950 |...... 4.045 ....08/12/2021 ...}|....05/19/2050 ...
927804-FG-4 ..... VIRGINIA ELECTRIC AND POWER CO ....eveeereemeeeeemmennfovee | e [T s .. 2.AFE ..|... . 136.5460 |... 2,730,920 |.... .2,000,000 |.............. 3,087,436 |.....ceeeeee 0 Joeennnnns (52,649) |-evveeeeeennnn0 [0 e 8.875 |...... 3.991 ....01/21/2015 ...|....11/15/2038 ...
928563-AF-2 ..... VMWARE LLC .. 2.CFE ..|... ...98.7000 |... 1,974,000 |.... 22,000,000 [.ooeeieeenn 2,123,127 [onniiiiiiinnnnnn0 s (17,675) [cvvvvvvivninnnnn0 0 s 4.700 |...... 3.572 ...05/21/2020 ... |....05/15/2030 ...
9285711-BD-1 ..... VODAFONE GROUP PLC .... .. 2.BFE ..|... ...87.2870 |... ... 100,000 |eevenieieennnnnn 97,208 [0 et 90 [0 0 [ 4.375 |...... 4.59% ....07/15/2014 ...|....02/19/2043 ...
929160-AT-6 ..... VULCAN MATERIALS CO s .2.BFE .. ...96.8720 |. .. 2,480,892 |. .2,561,000 .3.900 |......4.229 ....07/13/2018 .. 04/01/2027 ...
92936U-AA-7 . WP CAREY INC ... 1, L2.AFE .. ...99.5850 |. ..846,473 |. . 850,000 .4.600 |......4.249 ....08/29/2018 .. 04/01/2024
929903-AM-4 . WELLS FARGO & CO . . ..2.BFE .. . 101.3690 |. ..5,068,450 |. .5,000,000 .5.500 |......4.580 ....06/20/2013 .. 08/01/2035
931422-AK-5 . WALGREEN CO .... 1 .2.CFE .. ...78.6790 |. .. 1,573,580 |. .4.400 |......3.731 ....01/07/2021 .. 09/15/2042
931427-AC-2 . WALGREENS BOOTS ALLIANCE INC 1, .2.CFE .. ...83.4400 |. ..2,5083,200 |. ......4.800 |......3.930 ....03/03/2021 .. 11/18/2044 ...
931427-AR-9 ... WALGREENS BOOTS ALLIANCE INC .. 12 .. 2.CFE ..|... ...78.4050 |......oeennnn. 1,568,100 |.... 2,211,804 o0 e (6,006) [0 [0 e 4.650 |...... 3.925 ...08/20/2020 ...|....06/01/2046 ...
93884P-CU-2 ..... WASHINGTON GAS LIGHT CO ... A1 [ TG FE L . 104.5280 |.............. 1,045,280 |.... +...1,050,458 |....ooviiinnnnn0 e (10,419) L0 o0 e 6.810 |...... 5.449 ....03/23/2004 ...|....03/13/2028 ...
94106L-AV-1 ..... WASTE MANAGEMENT INC e [ 2.AFE L . 106.1710 |ooeeeennennnns 1,374,914 |.... e 1,528,955 o0 e (9,862) [0 [0 e 6.125 |...... 4.520 ...10/05/2015 ...|....11/30/2039 ...
94973V-BJ-5 ... ELEVANCE HEALTH INC .. 12 .. 2.BFE ..|... ...98.6980 |... 49,349 50,000 [onnniiiinnnnn 50,048 il 0 [ (127) 0 [0 3.500 |...... 3.240 ....06/01/2015 ...|....08/15/2024 ...
949746-TB-7 ..... WELLS FARGO & CO .. 2.BFE ..|... . 111.7120 |... 559,677 |.eeevrieeeeeen 501,000 [.eeieennnnnnn 512,887 e [ (1,587) |0 [0 e 7.950 |...... 7.460 ....02/14/2008 ...|....11/15/2029 ...
950400-AC-8 ..... WELLTOWER OP LLC .. 2.AFE ..|... . ...98.5410 |...ccovnnnnnns 1,970,820 |..............2,000,000 |......ooeeee. 1,987,949 [oiiiiiniinnnl0 Joveeiieann 4,977 o0 [0 e 4.250 |...... 4.535 ....06/15/2018 ...|....04/01/2026 ...
957674-AD-6 ..... WESTERN ATLAS HOLDINGS LLC ...eveeeeeeeeeemeeieeeeenn foos e e | s .. 1.G FE ..|... .. 8,758,080 |. 101.0020 |...eeennnnnnnn 7,070,140 |.... e 1,077,939 [0 e (164,886) |..ecvvvnneeeeeenn0 o0 s 8.550 |...... 6.021 ...08/19/2009 ...|....06/15/2024 ...
960386-AN-0 ..... WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP .. 1,2 e .. 2.CFE ..|... .. 1,981,160 |...99.5920 |............e. 1,991,840 |.... .... 1,999,220 e 3798 0 [0 4.150 |...... 4.289 ....10/09/2018 ...|....03/15/2024 ...
960413-AT-9 ..... WESTLAKE CORP .. 1,2 .2.BFE .. 1,874,740 |...96.6590 |. .. 1,933,180 |. . 1,953,166 |.. 16,459 |. ......3.600 |......4.558 ....10/09/2018 .. 08/15/2026 ...
960413-AU-6 ..... WESTLAKE CORP ....iievveeniiiiiiiiiiiiiiniininsiinninas 1,2 ..2.BFE ..|.. 2,014,320 [...83.5470 |[.............. 1,670,940 |.... .2,000,000 |. ....2,013,139 L (820) [0 0 4.375 |...... 4.330 ...08/28/2019 ...|....11/15/2047 ...
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963320-AV-8 ..... WHIRLPOOL CORP ...evvveeeeiiviiiee e L 2BFE | 1,062,710 |...84.0640 |.................840,640 |.............. 1,000,000 [..eeveevennnnn 1,086,719 |.oovvvviinenns 0 |eeens (1,572) [evvveeveeeeeennnd0 [0 s 4.500 |...... 3R (VSN (V) E N 3,750 ....12/09/2019 ...|....06/01/2046 ...
963320-All-6 ..... WHIRLPOOL CORP ... .. 2.BFE ..|... 3,068,070 |...99.6650 |... .3,000,000 |.. ....3,038,216 0 [ (6,798) |0 o0 e 4.750 |...... 4.459 |FA ...... ... 49,479 |... ....03/19/2019 ...|....02/26/2029 ...
96332H-C6-2 ..... WHIRLPOOL CORP ... .. 2.BFE ..|... ...91.2730 |... LU SRR (/0 (1) N N | I RPN | ) AN 5.150 |...... 4.483 [MS ...... L 18,527 ... ....10/15/2019 ...|....03/01/2043 ...
969133-AK-3 ..... WEYERHAEUSER CO .. 2.BFE ..|... . 105.1890 |... 0 [ (2,440) |0 o0 e 7.850 |...... 7.4810dJ ....... .. 32,970 |... ....12/05/2001 ...|....07/01/2026 ...
969457-BV-1 ..... WILLIAMS COMPANIES INC .. .. 2.BFE ..|... . 100.9820 |... .. 3,120,344 |.... JLOJ R (-8 [0 )N N | N RN | ) AN 5.750 |...... LN (N ) E N 3,455 |... ....12/09/2019 ...|....06/24/2044 ...
96950F-AF-1 ..... WILLIAMS COMPANIES INC |--2.BFE ... . 106.8980 |....cevvnnnnns 1,068,980 |.... .... 1,162,468 0 [ (6,425) |0 [0 6.300 |...... 4.846 (A0 ...... ... 13,300 |... ...06/12/2019 ...|....04/15/2040 ...
976656-BP-2 ..... WISCONSIN ELECTRIC POWER CO . coveeee | eeveeeeen | LFFE L . 107.4000 |.............. 6,444,000 |.... ....6,386,292 O o (76,925) |0 o0 )l 6.500 |...... 4859 | ....... .. 32,500 |... ...10/25/2010 ... |....06/01/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 1,005,209,409 | XXX 886,355,824 880,779,000 964,964,791 0 XXX XXX XXX 12,914,934 47,498,703 XXX XXX
45276K-AA-5 ..... IMPRL 22NQM3 A1 - RMBS 4 | LA FE L 2,374,138 |...96.5400 |... .2,49%,013 |.. ....2,374,173 O e 35 0 o0 e 4.380 |...... 4.625 [MON ..... ....12/13/2023 ...|....05/25/2067 ...
55265K-6V-6 ..... MASTR 2004-1 519 - CMO/RVBS . 4 [ TARM L ...96.7520 |... 2,781 2,781 I RN | N | N RN | B SN 5.500 |...... 5.395 | MON ... ....09/05/2012 ...|....02/25/2034 ...
55265K-X4-6 ..... MASTR 2003-11 2A8 - CMO/RMBS .. 4 [ SAARM L ...95.7500 |... .. JLO N U (<) FORURRRRR | B IR | B AP 5.500 |...... 4.194 [MON ..... ...04/14/2011 ...|....12/25/2033 ...
55286L-AA-0 ..... MFRA 23NQM4 A1 - RVBS v (4 107 . 100.0000 |... .1,000,000 |.. ....999,99% O i (M0 o0 ) 6.105 |...... 6.078 [MON ..... ...12/18/2023 ... |....05/01/2064 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 3,377,498 | XXX 3,412,901 3,499,378 3,377,555 0 30 0 0| XXX XXX XXX XXX XXX
065403-BF-3 ..... |BANK 2019-BNK17 AS = CMBS ...evveieeiiiiiiniaeeeeennnnns | ...... | ....... |4 ......... | 1A e 908,438 [...91.8050 [......cceevunnnns 918,050 |.eevuunnnnnnns 1,000,000 |-.eeuneeeennnnss 918,221 [ooiiiiiinnnnnns (U] R 9,783 |oeeeiiiiieeennnn (U [ 3.976 |...... 5.834 | MON ...08/27/2023 ...|....04/17/2052 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 908,438 [ XXX 918,050 1,000,000 918,221 0 XXX XXX XXX XXX
04016N-AR-4 ..... ARES XLIV 3R1 = CDO ..vvvvvvevnniieiinnieeeevnniieeeees oo ven | s 45 ... L 1CFE o 2,974,500 |...99.1500 |.......eeunnn. 2,974,500 |......oounnnns 3,000,000 |.eevvunnienns 2,974,782 |ovveeeeiiinnnd (VI R/ RN | Y AR | R R (N i< T RN 7.440 | JAJO ... ....12/07/2023 ...|....04/17/2034 ...
12530M-AE-5 ..... SORT 2021-1 A1 = ABS eeeeeieeeeeeeeeeeeemnneeeeeen foee ven | s 4 s .. 1.EFE ..|... ...2,091,114 |...89.5010 |..eeeennnneens 2,110,606 |.... ....2,097,193 O e 6,079 [0 o0 el 1530 | 7.059 | MON ...12/06/2023 ...|....03/15/2061 ...
14318R-AE-8 ..... CGMS 231 B - CDO ... .1.CFE .. 2,000,000 |. 100.1750 |. ..2,0083,500 |. .2,000,000 |.. .0 .8.057 | JALO ... ....04/21/2023 .. 07/20/2035
55817A-AS-3 ..... [MDPK XXXII BR - CDO .1.CFE .. 1,982,000 |...98.8000 |. ..1,976,000 |. 1,982,359 |.. .0 .7.3% | JAJO ... ....12/07/2023 .. 01/22/2031
559922-AC-3 ......[MAGNE XXXVl B - CDO .1.CFE .. 2,000,000 |. 100.3109 |. ..2,006,218 |. .2,000,000 |.. .0 i 1.932 | AJO ... ...04/27/2023 .. 04/22/2036 ...
643821-AA-9 ..... USRE 211 A1 - ABS .. 1.F FE ..|... .. 894,169 |...87.6690 |... 902,991 |.... 896,986 O e 2,817 feiiiiiinl0 feeiiel0 el 12910 | 7.100 | MON ...12/06/2023 ...|....10/20/2061 ...
671027-AC-4 ..... 0SD 27 B - CDO .. 1.CFE ..|... .. 2,000,000 |. 100.0000 |.............. 2,000,000 |.... ....2,000,000 O 0 0 [0 70794 7.863 | JAJO ... ....12/07/2023 ...|....04/16/2035 ...
T6134K-AA-2 ... VDCR 231 A2A - ABS . .. 1.G FE ..|... .. 1,818,488 |...93.2282 |... 1,864,564 |.... .. ....1,819,356 O e 868 o0 i l0 022225000 |- 7.383 | MON ....09/15/2023 ...|....09/15/2048 ...
81619P-AA-5 ..... SELECT 2003-1 CTF - ABS ...3.BZ .. [|.. ...86.4820 |... ..242,628 |.. L R | R N RPN o NN o Y1 <14 I AN 6.047 | MON ...11/04/2004 ...|....02/22/2033 ...
883310-AN-4 ..... THAYR 1R AAR - CDO .. |4, .. 1.CFE ..|... s ...98.2750 |... . .3,000,000 |.. O 225 o0 e l0 | 8717 | 7.513 | JAJO ... ....12/07/2023 ...|....04/20/2034 ...
92212K-AB-2 ..... VDC 2020-1 A2 = ABS .....eeuuiiiiiiinnnniiiiiiiiinnineeenns fone ven | nnnns 4. LAGFE L 1,166,316 |...92.5350 |.............. 1,175,195 [ 1,270,000 |........c..... 1,170,077 ovvennniinnnnnd 0 fooeeeeen 3,761 |0 o0 | 10646 L 6.622 | MON ...12/06/2023 ... |....09/15/2045 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 20,117,465 [ XXX 20,171,651 20,900,820 20,131,816 0 14,352 0 0 [ XXX XXX XXX 281,897 101,269 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,029,612,808 | XXX 910,858,426 906, 179, 198 989,392,383 0 (5,049,174) 1,983,292 0 XXX XXX XXX 13,209,609 47,629,976 XXX XXX
38143V-AA-7 ..... GOLDMAN SACHS CAPITAL I ... .‘1 .. 2.CFE ..|... .. 648,126 |. 105.2860 |... 684,359 |.... . 650,000 |.. ... 648,677 O i 81 o0 [0 06345 L 6371 | FA L .... 15,581 |[... . 41,243 |....07/16/2007 ...|....02/15/2034 ...
553086-AC-3 ..... TRAVELERS COMPANIES INC ... . .. 661,053 |. 105.4690 |... 706,642 |.... . 670,000 |.. ....667,213 0 . . .. o0 e 7625 | 7749 1D e [ 2,211 |... . 51,088 |....11/04/2004 ...|....12/15/2027 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 1,809,179 | XXX 1,391,001 1,320,000 1,315,890 0 663 0 0 [ XXX XXX XXX 17,851 92,330 XXX XXX
1309999999. Total - Hybrid Securities 1,309,179 | XXX 1,391,001 1,320,000 1,315,890 0 663 0 0 XXX XXX XXX 17,851 92,330 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 1,048,938,986 | XXX 926,861,276 923, 169,000 1,007,759, 028 0 (5,117,495) 1,983,292 0 XXX XXX XXX 13,387,967 49,525,585 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 5,213,865 | XXX 5,088,327 5,162,090 5,124,689 0 (6,171) 0 0] XXX XXX XXX 17,096 91,750 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 908,438 | XXX 918,050 1,000,000 918,221 0 9,783 0 0 [ XXX XXX XXX 3,313 29,820 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 20,117,465 [ XXX 20,171,651 20,900,820 20,131,816 0 14,352 0 o[ XXX XXX XXX 281,897 101,269 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,075,178,753 | XXX 953,039, 304 950,231,910 1,033,933,755 0 (5,099,531) 1,983,292 0 XXX XXX XXX 13,690,273 49,748,424 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 19,826,810 1B..$............. 3,057,473 1C..$........... 19,372,300 1D ..$............ 35,384,013 1E..$............ 44,706,629 1F ..$........ 151,912,445 1G.$........... 159,288,936
1B 2A..$.. 150,190,340 2B ..$.. 289,498,906 2C ..$ .. 134,924,121
1C 3A..$.. 14,022,951 3B ..$ .. ..4,036,986 3C..$.. ..3,976,825
D 4ALS s 0 4B..S.. ..2,034,520 4C.$..
1E 5A..$.. .686,070 5B ..$ ....cooiieiere 0 5C..$
1F 6.8, 32,676
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-

Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
40417L-20-5 ... [HC GOVERNMENT REALTY TRUST INC ....ooooeees [ evvevnnnnns | evveees o0, 24,000..000 |...........25.00 |....... 0.000 |... 600,000 |...... 25.000 .... 600,000 |.... 600,000 .... 42,000 ...0[.. 1.G PL ..|..08/06/2020 ..
90278II-30-3 ... [UIRC-GSA INTERNATIONAL, LLC ....ccvvvvvivnne | unneennnnns 500.000 |....... 1,000.00]....... 0.000 ... 420,000 |..... 840.000 420,000 .... 487,645 .... 39,760 ...0].. 1.F PL ..]..03/10/2020 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 1,020,000 XXX 1,020,000 1,087,645 0 81,760 0 (55,000), 0 (55,000 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 1,020,000 XXX 1,020,000 1,087,645 0 81,760 0 (55,000) 0 (55,000 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 of XXX XXX

4509999999 - Total Preferred Stocks 1,020,00 XXX 1,020,000 1,087, 64! 0 81,760 0 (55,000) 0 (55,000
1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A .0 1B.. L5 D8 e 0 TE.$ e 0 1F.$ e 420,000 1G..$ ..o 600,000

1B 0 2B.. .$

1C ...0 3B.. L5

1D ....0 4B.. WS

1E 0 5B.. 5.

1F .0




cl3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
451100-10-1 ... | ICAHN ENTERPRISES UNT .0 ...(46) .. 09/27/2023 ..
501921-10-0 ... [THE LTV CORPORATION .. 2 .. 10/14/1993 ..
880349-10-5 ... [ TENNECO CL A ORD e | e 342,000 | 6,837 0 190990 6,837 .. 01/18/2000 ..
5019999999. Subtotal - Common Stock -
Publicly Traded 7,079 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 7,079 XXX
01850M-10-1 ... [AB HIGH INCOME A oo [ v 6,033.041 ....41,749 .. 11/04/2011 ..
453320-10-3 ....[ AMERICAN FUNDS INC A . 82,432 |... .. 12/3172002 ..
56062F-47-5 ... [MAINSTAY:CNDRM EMD A ....45,680 .. 04/24/2017 ..
72369G-10-8 ... [PIONEER GL HI YLD A ....53,653 .. 12/27/2006 ..|...... eeeeen
880208-10-3 ... [TEMPLETON GL BOND A .........eevvvvninninnnninnnnnnnnnns D PPN 3,928.739 ....30,526 .. 01/13/2010 .| evven e
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 254,040 XXX 254,040 280,420 12,834 0 (303), 0 (303) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 254,040 XXX 254,040 280,420 12,834 0 (303)] 0 (303) 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 XXX XXX
27829C-10-5 ....[EATON VANCE TX-MG GL B-W ........eevvmmmmmmmnnnnnnnnnnnn [ emmmmmnnnnn fevmeeenfos 7,550.000 58,664 |.......... 7.770 ....58,664 ... 151,000 .0, 10/05/2016 ..|...ee weeenn
27829F-10-8 ... [EATON VANCE TXMGDGLDVEIN ........oooovvvrrrnnnnnnnnnnnns fuvnnnnnnnns [evveenncfooiiiii 1,705.000 13,163 |.......... 7.720 ....13,163 ...0].. 06/14/2023 ..{...... ......
5729999999. Subtotal - Common Stocks - Closed-End Funds - Designations Not
Assigned by the SVO 71,826 XXX 71,826 176,755 6,395 0 349 0 349 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 71,826 XXX 71,826 176,755 6,395 0 349 0 349 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

332,946

332,946

461,453

19,242

5999999999 - Total Preferred and Common Stocks

1,352,946

1,352,946

1,549,008

101,002

(55,000)]

(55,000)

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coooo
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
911760-L0-7 ......... VENDE 1998-2 G = RMBS ....iieeuuuiiiiiuuuniiiiiiiniiiiiinsnsiesiiasssssssiessssssssrsssnsssssssssnnsssssresnnsssesrnns |nnneeeeeennnnnes [oas 0670172023 ... [UNKNOWN ...uiiiiittini i iiiti i i ettt e e s et et e e e e e eaai s s e e eeaai e s e s esnaiseseeessassesseeasnnseeesesnnnnsesseennnns ooreesnnnneeeeeesnnnsesreennnnneeee |oeresnnnseeseesnnnneeeeesnnns 6,149 | 5,475
0109999999. Subtotal - Bonds - U.S. Governments 6,149 5,475
34446A-BM-9 ......... FOND DU LAC COUNTY .|-...08/25/2023 ... |UBS FINANCIAL SERVICES INC. .. 285,000 |.. 285,000 |..
38122N-D5-8 ......... GOLDEN ST TOB SECURITIZATION CORP CALIF .. . |--..01/25/2023 ... [FUNB-FUNDS |1 ... 2,418,210 |.. .... 3,000,000 |..
59259Y-DC-0 ......... [METROPOLITAN TRANSN AUTH N Y REV .|...02/07/2023 ... |Various ... 2,293,064 |.. .... 2,085,000 |..
592643-EE-6 . .. |METROPOLITAN WASH D C ARPTS AUTH DULLES .. . |--..01/11/2023 ... [ JP Morgan Securities Inc. .. ..e. 2,521,410 |.. .... 3,000,000 |.. s
911760-L0-7 ......... VENDE 1998-2 G = RMBS ....iieeuuniiiiiiununiiiiiitn i iiieeti s e s stusti s sssteseu s sessesssnsssssesssnsssssrnssnnssesennns |nneeeeensnnnnnes B L2 T 1V (T P AP U PPPPI (6,149) |- eevenniiiiiiiiiiieinnn (5,475) |+ evvenniiiiiiiiiiieciiiianns (30)
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,511,535 8,364,525
026874-AZ-0 ......... AMERICAN INTERNATIONAL GROUP INC ... .|-...12/19/2023 ... [ JP Morgan Securities Inc. .... ....657,262 |.. ....620,000 |..
026874-DE-4 ......... AMERICAN INTERNATIONAL GROUP INC ... . |--..12/19/2023 ... |WELLS FARGO SECURITIES LLC ... ... 463,440 |.. ....500,000 |..
04016N-AR-4 ......... ARES XLIV 3R1 - CDO . |-...12/07/2023 ... |BANC/AMERICA SECS ... .... 2,974,500 |.. .... 3,000,000 |..
045054-AR-4 ......... ASHTEAD CAPITAL INC ...07/24/2023 ... |Various .... 3,001,107 |.. .... 3,000,000 |..
04685A-2R-1 ......... ATHENE GLOBAL FUNDING ...12/19/2023 ... [WELLS FARGO SECURITIES LLC .... 3,009,644 |.. .... 3,650,000 |..
065403-BF-3 . ..| BANK 2019-BNK17 AS - CMBS 03/27/2023 ... |BARCLAYS CAPITAL INC FIXED INC . .908,438 . 1,000,000
06738E-CL-7 . ..| BARCLAYS PLC ... ....12/08/2023 ... |CITIGROUP GLOBAL MARKETS INC. . 2,865,128 . 2,800,000
096591-2U-7 . ..|BNP PARIBAS SA ... ....12/08/2023 ... | TD SECURITIES (USA) LLC . . 2,881,690 . 3,500,000
12530M-AE-5 . ..| SORT 2021-1 A1 - ABS . ...12/06/2023 ... [Various .........cccceenrnns . 2,091,114 . 2,358,192
13648T-AF-4 . .| CANADIAN PACIFIC RAILWAY CO ....04/19/2023 ... |KEYBANC CAPITAL MARKETS INC . 3,083,737 . 2,750,000
14318R-AE-8 . .| CGMS 231 B - CDO ... ....04/21/2023 ... | GOLDMAN, SACHS & CO. ..... . 2,000,000 . 2,000,000
21871X-AS-8 . ..| COREBRIDGE FINANCIAL INC .. ...12/05/2023 ... | GOLDMAN, SACHS & CO. . 1,362,379 . 1,365,000
225401-AY-4 . ..|UBS GROUP AG ... ....12/15/2023 ... | GOLDMAN, SACHS & CO. . 1,010,500 . 1,000,000
225401-AZ-1 ......... UBS GROUP AG ... ....10/31/2023 ... | BANC/AMERICA SECS ... 1,969,989 |.. .... 2,050,000 |..
26439X-AH-6 ......... DCP MIDSTREAM OPERATING LP .. B O 7 B 0 T R RO RS 2,931,559 |.. .... 2,825,000 |..
30225V-AN-9 ......... EXTRA SPACE STORAGE LP . |--..07/25/2023 ... [KEYBANC CAPITAL MARKETS INC .. .... 2,783,100 |.. .... 3,000,000 |..
38141G-A5-3 GOLDMAN SACHS GROUP INC ... B T (0 e T I (0 T R RO R, 1,000,000 |.. .... 1,000,000 |..
404280-DV-8 . .| HSBC HOLDINGS PLC ....12/08/2023 ... |CITIGROUP GLOBAL MARKETS INC. . 2,860,256 . 2,800,000
404280-DIi-6 HSBC HOLDINGS PLC ... 12/15/2023 ... [ GOLDMAN, SACHS & CO. ..iiiiiiriniiiiiiiiie et e e e s e s rran s s srnnan s e s ssnnnnsssanns |oennansneesennninneesennnnneeenees foriinneneeennninneenens 1,082,560 |.. .... 1,000,000 |..
45276K-AA-5 ......... IMPRL 22NQM3 A1 - RMBS ... o |--..12/13/2023 ... | Amherst Pierpont Securities .. e 2,374,138 |.. .... 2,496,013 |..
46266T-AB-4 ......... 1QVIA INC .|...05/22/2023 ... |WELLS FARGO SECURITIES LLC ... ... 1,753,325 |.. .... 1,750,000 |..
46647P-DY-9 ......... JPMORGAN CHASE & CO ...10/31/2023 ... [CITIGROUP GLOBAL MARKETS INC. .. ... 1,973,940 |.. .... 2,000,000 |..
53944Y-AU-7 . . |LLOYDS BANKING GROUP PLC ....12/19/2023 ... |UBS SECURITIES LLC ............. ..2,945,995 . 3,050,000
55261F-AS-3 M&T BANK CORP . |--..10/31/2023 ... | BARCLAYS CAPITAL INC FIXED INC . .... 2,006,000 |.. .... 2,000,000 |..
55279H-AV-2 MANUFACTURERS AND TRADERS TRUST CO ...12/15/2023 ... |BARCLAYS CAPITAL INC FIXED INC . ....975,160 |.. .... 1,000,000 |..
55286L-AA-0 . ..|MFRA 23NQM4 A1 - RMBS .. 12/18/2023 ... | GOLDMAN, SACHS & CO. .. . 999,997 . 1,000,000
55817A-AS-3 . ..|MDPK XXXI1 BR - CDO .. ....12/07/2023 ... |BNP Paribas ..... . 1,982,000 . 2,000,000
559922-AC-3 ......... | MAGNE 36 B - CDO ....04/27/2023 ... |MORGAN STANLEY C . 2,000,000 . 2,000,000
61747Y-FB-6 .........[MORGAN STANLEY .|...02/08/2023 ... |Various ... 2,019,217 |.. .... 2,000,000 |..
643821-AA-9 USRE 211 A1 - ABS .. ...12/06/2023 ... |Cantor Fitzgerald ... 894,169 |.. .... 1,030,000 |..
671027-AC-4 . .108D 27 B - CDO ... ....12/07/2023 ... |BANC/AMERICA SECS ... . 2,000,000 . 2,000,000
76134K-AA-2 VDCR 231 A2A - ABS . . |--.-09/15/2023 ... | DEUTSCHE BANK INST FIX INC ... ... 1,818,488 |.. .... 2,000,000 |..
808513-CH-6 ......... CHARLES SCHWAB CORP ...08/23/2023 ... |Various .... 3,010,841 |.. .... 3,000,000 |..
842400-FT-5 . ..| SOUTHERN CALIFORNIA EDISON CO . 12/19/2023 ... |RBC CAPITAL MARKETS . . 2,984,970 . 3,650,000
883310-AN-4 . ..| THAYR 1R AAR - CDO ... ....12/07/2023 ... | BANC/AMERICA SECS . 2,948,250 . 3,000,000 30,669
92212K-AB-2 .........[VDC 2020-1 A2 - ABS .. ...12/06/2023 ... [Cantor Fitzgerald ... .... 1,166,316 |.. .... 1,270,000 |.. .. 1,217
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 72,789,207 75,464,206 561,802
2509999997. Total - Bonds - Part 3 80,306,890 83,834,206 638,417
2509999998. Total - Bonds - Part 5
2509999999. Total - Bonds 80,306,890 83,834,206 638,417
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 XXX 0
451100-10-1 ......... e [ 2 )L = Lo Rl R ) R 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 300 XXX 0
27829F-10-8 ......... |EATON VANCE TXMGDGLDVEIN ... sseeeeeeiennuseeeeeni e e e eeeni s s e e eenss s s e eeens s s e e ennns s s seeennnnaaeeeennnnnaeeeees | ................ |....06/ 14/2023 ... |PNC CAP L TAL MKTS ..t et eeeesse e e e eenns e e e eensss e e e eenns e e e seens s s e s eennn s e e e ennssa s eeeennnnaeeeennnnnasaeees | ........................... 59.049 |.oieiriiiiieiiii e L P FETT PP PPN 0
5729999999. Subtotal - Common Stocks - Closed-End Funds - Designations Not Assigned by the SVO 462 XXX 0
5989999997. Total - Common Stocks - Part 3 762 XXX 0
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SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
1 2 3 4 5 6 7 8 9
Paid for Accrued

CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999998. Total - Common Stocks - Part 5 1,301 XXX 0
5989999999. Total - Common Stocks 2,153 XXX 0
5999999999. Total - Preferred and Common Stocks 2,153 XXX 0
6009999999 - Totals 80,309,043 XXX 638,417
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
362028-32-6 .. | G2 001716 - RMBS .... ..12/01/2023 . [Paydown ... .30 ... 0 0. L0 0. ..05/20/2024 .
36202B-HT-5 .. | G2 001142 - RMBS . ..03/20/2023 . [Paydown . 0 .0 0 .0 ..05/20/2023 .
362028-KZ-7 .. | G2 001212 - RMBS . ..06/01/2023 . [Paydown . 0 .0 0 .0 ..06/20/2023 .
36202C-6J-7 .. | G2 002673 - RMBS . ..12/01/2023 . [Paydown . 0 .(10 0 .0 ..11/20/2028 .
36202C-CE-1 .. | G2 001869 - RMBS .... ..12/01/2023 . [Paydown ... 0 0. L0 .0 . ..09/20/2024 .
36202C-EM-1 .. | G2 001940 - RMBS ... ..12/01/2023 . [Paydown ... 0 1) L0 .0 . ..01/20/2025 .
36202C-HH-9 ...| G2 002032 - RWBS .... ..12/01/2023 . [Paydown ... 0 .0 L0 .0 . ..07/20/2025 .
36202D-5F-4 ...| G2 003546 - RWBS .... ..12/01/2023 . [Paydown ... 0 .(30) .. L0 .0 . ..04/20/2034 .
36204Q-G3-8 .. | GN 376518 - RMBS ... ..12/01/2023 . [Paydown ... 0 0. L0 .0 . ..05/15/2024 .
36205K-JU-7 .. | GN 392775 - RMBS ......coeeeiiiiiiiiiii [ ..12/01/2023 . [Paydown ... 0 0. L0 .0 . .. 12/15/2024 .
36207R-3A-1 .. | GN 440093 - RMBS .........cooeeeeeininnnnnnnnnnns [ oeees ..12/01/2023 . [Paydown ... 0 L0 .0 . ..02/15/2027 .
383730-2D-2 ...|GNR 2003-046 HB - CMO/RMBS P ..12/01/2023 . [Paydown ... 0 L0 .0 . ..06/20/2033 .
383738-3V-7 .. | GNR 2003-26 MB - CMO/RWBS . ..01/26/2023 . [Paydown . 0 0 .0 ..03/20/2033 .
38373V-AJ-9 .. | GNR 0259 CB - CMO/RWBS .. ..12/01/2023 . [Paydown . 0 0 .0 ..08/20/2032 .
38373V-NQ-9 ...| GNR 2002-63 NY - CMO/RMBS . ..02/24/2023 . [Paydown . 0 0 .0 ..09/20/2032 .
383731-W6-1 .. |GNR 0232D 1B — CMO/RMBS .......ccoevveeeeeenennns [ oo e 12/01/2023 . | Paydown .... 0 L0 .0 . ..05/20/2032 .
38373Y-2H-6 .. |GNR 037B TJ — CMO/RMBS ........evvvvvvrvrerriinnns [ eeeens ..12/01/2023 . [Paydown ... 0 L0 .0 . ..01/16/2033 .
383742-DY-6 .. | GNR 2007-079 BM - CMO/RWBS .........coeevveeeens [ oeeins .12/01/2023 . [Paydown ... 0 L0 .0 . ..08/20/2037 .
383742-M3-4 ...| GNR 2008-034 PG - CMO/RMBS ..12/01/2023 . [Paydown ... 0 L0 .0 . ..04/20/2038 .
38374B-DD-2 ...|GNR 0362A AE - CMO/RMBS ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..07/20/2033 .
38374B-E9-0 .. | GNR 2003-70 MD - CMO/RWBS .... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..07/20/2033 .
38374D-PQ-6 ...| GNR 2008-002 MD - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..01/16/2038 .
38374D-TL-3 .. | GNR 2008-027 JD - CMO/RMBS ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..08/20/2037 .
38374F-3T-9 .. | GNR 2004-026 ED - CMO/RMBS ..12/01/2023 . [Paydown . L0 0 .0 ..04/16/2034 .
38374F-6X-7 .. | GNR 2004-030 UD - CMO/RMBS ..12/01/2023 . [Paydown . L0 0 .0 ..04/20/2034 .
38374F-HC-1 .. | GNR 2004-016 EC - CMO/RMBS ..12/01/2023 . [Paydown . 0 0 .0 ..02/20/2034 .
38374F-H1-0 .. | GNR 2004-016 GC - CMO/RMBS ..12/01/2023 . [Paydown . 0 0 .0 ..02/20/2034 .
38374G-22-4 .. | GNR 2004-042 AD - CMO/RMBS ..09/01/2023 . [Paydown . 0 0 .0 ..03/20/2032 .
38374G-SA-1 .. | GNR 2004-037 B - CMO/RWBS .... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..04/17/2034 .
38374H-61-7 .. | GNR 2004-069 GC - CMO/RMBS ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..04/20/2034 .
38374J-YA-8 .. | GNR 2004-086 C - CMO/RWBS .... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..10/20/2034 .
38374K-2D-4 ...| GNR 2005-033 AY - CMO/RMBS ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..04/16/2035 .
38374K-RU-9 ...| GNR 2005-003 OC - CMO/RMBS ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..01/20/2035 .
38374K-UY-7 .. | GNR 2005-013 PE - CMO/RMBS ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..02/20/2035 .
38374L-XL-0 .. | GNR 2005-051 DC - CMO/RMBS ..12/01/2023 . [Paydown . 0 0 .0 ..07/20/2035 .
38374M-U9-8 .. | GNR 2006-017 TW - CMO/RMBS .. ..12/01/2023 . [Paydown . 0 0 .0 ..04/20/2036 .
38374M-W4-7 .. | GNR 2006-017 QB - CMO/RMBS .. ..12/01/2023 . [Paydown . 0 0 .0 ..04/20/2036 .
38374M-WR-6 .. | GNR 2006-001 LE - CMO/RMBS .. ..12/01/2023 . [Paydown . 0 0 .0 ..06/20/2035 .
38374N-XV-4 .. | GNR 2006-057 NI - CMO/RMBS ..12/01/2023 . [Paydown . 0 0 .0 ..10/20/2036 .
38374T-AG-9 .. | GNR 2009-010 PH - CMO/RMBS ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..02/20/2039 .
38375D-KN-7 .. | GNR 2008-058 PE - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..07/16/2038 .
38375J-5E-1 .. | GNR 2007-024 LB - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..05/16/2037 .
38375L-NL-0 .. | GNR 2007-056 PE - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..10/20/2037 .
38375L-P7-9 .. | GNR 2007-070 PE - CMO/RWBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..11/20/2037 .
38375P-CH-2 ...| GNR 2008-001 LB - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..01/20/2038 .
38375P-LP-4 ...| GNR 2008-009 PE - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..02/20/2038 .
38375P-SY-8 .. | GNR 2008-013 HG - CMO/RMBS .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..11/20/2037 .
38375X-DJ-0 .. | GNR 2008-047 P - CMO/RWBS . ..12/01/2023 . [Paydown . 0 0 .0 ..06/16/2038 .
38375X-QU-1 .. | GNR 2008-069 EP - CMO/RMBS .. ..12/01/2023 . | Paydown ... 0 Ol 0. ..08/20/2038 .
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38376J-LF-9 .. | GNR 2009-104 NC - CMO/RMBS ... ..12/01/2023 . [Paydown ... .. 462 .. 526 .. 500 |.. ...462 |.... ..11/20/2039 .
38376P-4G-2 .. | GNR 2009-127 PB - CMO/RMBS ..12/01/2023 . [Paydown . ..12/20/2039 .
911760-LQ-7 .. | VENDE 1998-2 G - RMBS ... ..12/01/2023 . [Paydown . ..06/15/2028 .
911760-LY-0 .. | VENDE 1998-3 E - CMO/RMBS .........ooeeveeeeeneni oo ..12/01/2023 . | Paydown ... ..03/15/2029 .
0109999999. Subtotal - Bonds - U.S. Governments XXX
504612-BK-8 .. |MICHIGAN ST it | ......... 07/03/2023 .|Ca|| @ 100.00 ..05/15/2033 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions XXX
154686-FT-1 .. | CENTRAL OHIO SOLID WASTE AUTH .......eevvvvvnnns]vevnnns ..12/01/2023 . [Call @ 100.00 ..12/01/2028 .
199492-BR-9 ...| COLUMBUS OHIO ...ooevvereiiiiiiiiiiiiieeeees ..06/16/2023 . [Call @ 100.00 , , , ..08/15/2026 .
534366-A-9 .. |LINCOLN NEB WEST HAYMARKET JT PUB AGY ..03/22/2023 . PNC CAPITAL MKTS . 100,000 |.. 100,000 |.. 100,000 ..12/15/2035 .
751265-QK-8 .. | RALSTON NEB .. ..09/08/2023 . PNC CAPITAL MKTS . .150,000 |.. . 151,650 |.. . 150,000 . (21,347). ..09/15/2031 .
777543-SB-6 .. | ROSEMONT ILL ... ..08/10/2023 . PNC CAPITAL MKTS . .100,000 |.. .100,573 |.. . 100,404 .(1,844)|. ..12/01/2035 .
806466-NS-3 .. | SCHENECTADY N Y CITY SCH DIST ..12/08/2023 . [PNC CAPITAL MKTS . ... 100,000 ... 101,475 . 100,253 |.. . .(3,250)]..... s ) ..07/15/2027 .
0709999999. Subtotal - Bonds - U.S. Political Subdiwswns of States, Territories and Po ions 530,848 550,000 552,648 550,319 550,299 (19,451) (19 451) 23,399 XXX
047059-EK-2 .. | ATHENS-CLARKE CNTY GA UNI GOVT DEV AUTH .....[.......|.. 12/15/2023 . |Call @ 100.00 .. .30,000 | ..30,000 |.. .. 29,679 |.. 29,951 ...30,000 |. .0 .. 12/15/2034 .
084213-AP-2 .. | BERKELEY CNTY S C UTIL REV .. ..06/01/2023 . [Call @ 100.00 .100,000 |.. .100,000 |.. .100,000 . 100,000 |. .0 ..06/01/2027 .
312914-DS-0 ...|FHR 1459 M - CMO/RMBS ..01/01/2023 . [ Paydown .0 . ..01/15/2023 .
313370-J7-0 .. |FHR 1578 K — CMO/RMBS ........evvvvmmmnnnnnnnnnnnn [ eeeens ..09/15/2023 . [ Paydown ... .0 . ..09/15/2023 .
3133T1-FB-3 .. |FHR 1577 PV — CMO/RMBS ........eevvvvvrvrrrnninnns [ eeeees ..09/15/2023 . Paydown ... .0 . ..09/15/2023 .
313373-PK-8 .. |FHR 1652 PL ~ CMO/RUBS .......ccovvvvveveeenenenns oo ..12/01/2023 . [Paydown ... .0 . ..01/15/2024 .
31358T-4H-9 ...|FNR 1993-21 KA - CMO/RMBS .......coeeeeeeeenienna [ oo ..03/01/2023 . [Paydown ... .0 . ..03/25/2023 .
31359B-PE-1 .. | FNR 1993-122 M — CMO/RMBS ........eevvvmmmmmnnnnn [ eerens ..07/01/2023 . [Paydown ... .0 . ..07/25/2023 .
31359D-6L-2 ...|FNR 93178 PK - CMO/RMBS .........coovvveeeeeeeens [ oeeees ..09/25/2023 . [Paydown ... .0 . ..09/25/2023 .
31359E-YT-2 .. | FNR 1993-199 PX - CMO/RMBS ... ..10/25/2023 . [Paydown ... .0 . ..10/25/2023 .
31350H-JE-5 ...|FNR 9455 H - CMO/RWBS ... ..12/01/2023 . [Paydown . .0 ..03/25/2024 .
31359H-08-0 ...|FNR G946 PY - CMO/RVBS .. ..12/01/2023 . [Paydown . .0 ..05/17/2024 .
3137A7-H2-9 .. | FHR 3800 HE - CMO/RMBS ..12/01/2023 . [Paydown . .0 ..01/15/2040 .
3138ON-EZ-4 .. | FN 630252 - RMBS ..12/01/2023 . [Paydown ... .0 . ..03/01/2032 .
31392C-CN-2 ...|FNR 0222A GQ - CMO/RMBS . ..12/01/2023 . [Paydown ... .0 . ..04/25/2032 .
31302C-CS-1 ...|FNR 0222A GC - CMO/RMBS . ..12/01/2023 . [Paydown ... .0 . ..04/25/2032 .
31392E-JK-7 .. |FNR 0253E EL - CMO/RMBS . ..12/01/2023 . [Paydown ... .0 . ..09/25/2032 .
31302J-6V-6 .. |FNR 0323D CH - CMO/RMBS .........evvmemmmmnnnnnans | eeeeens ..12/01/2023 . [Paydown ... .0 . ..04/25/2033 .
31392U-BG-8 .. |FHR 2505B D - CMO/RMBS ............cooeeeeeeeennnn [ oo ..12/01/2023 . [Paydown ... .0 . ..09/15/2032 .
313020-L0-1 .. |FHR 2515E HC = CMO/RMBS .......eevennni | e ..12/01/2023 . [Paydown ... .0 . ..10/15/2032 .
31392X-XT-0 .. |FHR 2524B HC - CMO/RMBS ..........evvvvmmmmmnnnnns|venens .12/01/2023 . [Paydown ... .0 . ..11/15/2032 .
31393A-6C-6 .. |FNR 0339B MT - CMO/RWBS . ..05/25/2023 . [Paydown . .0 ..05/25/2023 .
313938-D6-9 ...|FNR 0341E PN - CMO/RMBS . ..12/01/2023 . [Paydown . .0 ..05/25/2033 .
31393D-2D-2 ...|FNR 2003-75 LL - CMO/RWBS . ..01/25/2023 . |Redemption @ 100.00 .0 ..08/25/2033 .
31393E-GM-5 .. |FNR 0371A HD - CMO/RWBS . ..12/01/2023 . [Paydown ... .0 ..08/25/2033 .
31393F-MH-6 .. |FHR 25238 AP - CMO/RMBS . ..12/01/2023 . [Paydown . .0 ..11/15/2032 .
31393F-PW-0 .. |FHR 2544D KE - CMO/RMBS .......ccceeiiiiiiiiiiiia [ eeeens .12/01/2023 . [Paydown ... .0 . .. 12/15/2032 .
31393F-ZW-9 .. |FHR 2531B PM - CMO/RMBS ........ccooeeeeeeeeennns [ oeeens ..12/01/2023 . [Paydown ... 0. ..12/15/2032 .
31393G-XD-1 .. |FHR 2541A BL - CMO/RMBS .........coovveeeeeeeeens [ oeeees ..12/01/2023 . [Paydown .. UV .. 12/15/2032 .
31398H-FH-0 ...|FHR 2543 LL - CMO/RMBS ........cooovvrrrninnnnninn [ oeeens ..01/17/2023 . [PNC CAPITAL MKTS . ..(20)]... ..12/15/2032 .
31393J-3Z-9 ...|FHR 2554C MN - CMO/RMBS ..........evvvvmmmmmnnnnns|venenns ..12/01/2023 . [ Paydown UV ..01/15/2033 .
31393L-FT-5 .. |FHR 2564D AC - CMO/RMBS ..o e ..12/01/2023 . [Paydown ... 0. ..02/15/2033 .
313930-XY-3 ...|FHR 2610 VB - CMO/RMBS .. ..12/01/2023 . [Paydown . .0 ..07/15/2024 .
31393T-L6-1 .. | FNR 2003-109 YB - CMO/RMBS ..12/01/2023 . [Paydown . .0 ..11/25/2033 .
31393U-JE-4 ...|FNR 2003-127 EG - CMO/RMBS ............oeeeeeees oo ..12/01/2023 . | Paydown ... .0, .. 12/25/2033 .
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31393X-5K-9 ...|FNR 2004-36 CB - CMO/RMBS .... ..12/01/2023 . [Paydown ... .. 2,453 ... ....2,453 ... 2,766 0 .. (145) ... .0 ... 2,483 |.... ..05/25/2034 .
31393X-SN-8 ...| FNR 2004-25 UC - CMO/RMBS . ..12/01/2023 . [Paydown . 1,268 1,268 .. 1,328 |.. 0 L0 .1,268 |. ..04/25/2034 .
31394A-WJ-1 .. | FNR 2004-60 AB - CMO/RVBS . ..10/25/2023 . [Paydown . 5,496 .5,496 |.. .5,854 |.. 0 .0 .5,4% |. ..04/25/2034 .
31394A-WK-8 .. |FNR 2004-60 AC - CMO/RWBS . ..12/01/2023 . [Paydown . 2,005 .2,005 .. 2,202 |.. 0 L0 .2,005 |. ..04/25/2034 .
31394B-RN-8 .. |FNR 2004-92 TB - CMO/RMBS .... ..12/01/2023 . [Paydown ... LT T3 o 1,173 . 1,775 0 .0 Y O VR ..12/25/2034 .
31394C-BZ-4 ...|FNR 053A CU - CMO/RWBS ..12/01/2023 . [Paydown ... ..2,610 ... ....2,610 ....2,682 0 L0 ....2,610 |.... ..02/25/2035 .
31394D-A7-5 ...|FNR 2005-48 TD - CMO/RMBS .... ..12/01/2023 . [Paydown ... 1,721 0 .0 ..06/25/2035 .
31394D-SU-5 ...|FNR 2005-38 TC - CMO/RMBS .... ..12/01/2023 . [Paydown ... 0 L0 ..05/25/2035 .
31394E-4D-7 ...|FNR 2005-68 BE - CMO/RWBS .... ..12/01/2023 . [Paydown ... 0 .0 ..08/25/2035 .
31394E-W3-8 .. | FNR 2005-70 KC - CMO/RWBS .... ..12/01/2023 . [Paydown ... 0 L0 ..08/25/2035 .
31394E-X6-0 .. | FNR 2005-70 KP - CMO/RWBS .... ..12/01/2023 . [Paydown .. 0 .0 ..06/25/2035 .
31394G-YZ-0 .. |FHR 2665 LL ~ CMO/RMBS ........cevvvvveveevviennns [ eeeens ..01/17/2023 . [PNC CAPITAL MKTS . 0 L0 ..08/15/2033 .
31394K-R8-9 ...|FHR 2696 DG - CMO/RWBS .. ..12/01/2023 . [Paydown ... 0 .0 ..10/15/2033 .
31394P-VY-6 .. |FHR 2743 PH - CMO/RMBS .. ..12/01/2023 . [Paydown . 0 L0 ..02/15/2034 .
31394U-86-0 ...|FNR 2005-110 GL - CMO/RMBS ..12/01/2023 . [Paydown . 0 .0 ..12/25/2035 .
31304V-EP-1 .. | FNR 2005-122 PY ~ CMO/RMBS .........evvvvvvevnnne|eeeeee |oe 12/01/2023 . | Paydown .... 0 L0 ..01/25/2036 .
31394V-R-2 ...|FNR 2005-120 PB - CMO/RMBS ........ccceeiiiiiiia| veeens ..12/01/2023 . [Paydown ... 0 .0 ..01/25/2036 .
31304Y-H9-8 ...|FHR 2793 PE - CMO/RMBS ........coooeveernnnnnnni [ ooeens .12/01/2023 . [Paydown ... 0 L0 ..05/15/2034 .
31396T-M9-2 ...|FHR 2963 DE - CMO/RMBS ...........coooeeeereeenini [ oo ..12/01/2023 . [ Paydown 0 .0 ..04/15/2035 .
31395T-XX-7 .. |FHR 2973 DD - CMO/RMBS .....ccooeieiieiieiiieieen [ oo ..01/17/2023 . [PNC CAPITAL MKTS .... 0 L0 ..02/15/2035 .
31396U-YD-7 ...|FHR 2996 DD - CMO/RMBS .......ccoovveeiiiieinenens [ oo ..01/17/2023 . [PNC CAPITAL MKTS 0 .0 ..04/15/2035 .
31396E-P4-2 ...|FHR 3066 EE - CMO/RMBS ..........eevmmemmmmnnnnnns|veeeens ..08/21/2023 . [PNC CAPITAL MKTS 0 L0 ..11/15/2035 .
31396F-WU-3 .. |FHR 3081 CQ — CMO/RMBS .......oovvvvvvieiieneeennn [ oo .12/01/2023 . [Paydown ... 0 .0 ..12/15/2035 .
31396J-2C-8 ...|FHR 3126 CY - CMO/RVBS .. ..12/01/2023 . [Paydown . L0 L0 ..03/15/2036 .
31396L-3T-5 .. | FNR 2006-114 HE - CMO/RMBS ..12/01/2023 . [Paydown . L0 .0 ..12/25/2036 .
31396P-FP-1 .. | FNR 2006-124 B - CMO/RWBS . ..12/01/2023 . [Paydown . 0 L0 ..01/25/2037 .
31396R-2H-9 ...|FHR 3152 LB - CMO/RWBS .. ..12/01/2023 . [Paydown . 0 .0 ..05/15/2026 .
313961-QN-9 ...|FNR 2007-72 B - CMO/RMBS ..12/01/2023 . [Paydown . 0 L0 ..07/25/2037 .
31396-QT-6 .. |FNR 2007-72 DB - CMO/RWBS .... ..12/01/2023 . [Paydown ... 0 .0 ..07/25/2037 .
313961-Y8-3 .. |FNR 2007-76 EB - CMO/RMBS . ..12/01/2023 . [Paydown ... 0 L0 ..08/25/2037 .
31397B-20-0 .. |FHR 3213 PE - CMO/RMBS ..........oooeereeennnnninn [ oo ..12/01/2023 . [Paydown ... 0 .0 ..09/15/2036 .
31397E-QH-1 .. |FHR 3270 AT ~ CMO/RMBS .......cevvvvvveerieniinnns [ eeeens ..12/01/2023 . [Paydown ... 0 L0 ..01/15/2037 .
31397J-LW-2 .. |FHR 3348 HT - CMO/RMBS ..........oooeerenennnnnin [ oeees ..12/01/2023 . [Paydown ... 0 .0 ..07/15/2037 .
31397J-VU-5 ...|FHR 3349 MY - CMO/RMBS .........oooeverrrnnnnnnin [ oeeens ..12/01/2023 . [Paydown ... 0 L0 ..07/15/2037 .
31397L-3R-8 .. | FNR 2008-61 MC - CMO/RVBS . ..12/01/2023 . [Paydown . 0 .0 ..07/25/2038 .
31397N-00-1 ...|FNR 2009-25 PG - CMO/RMBS . ..12/01/2023 . [Paydown . 0 L0 ..04/25/2039 .
31404B-QG-0 .. |FN 763755 - RWBS ............. ..12/01/2023 . [Paydown .. . . 0 .0 ..02/01/2034 .
647677-AJ-2 .. |NEW ORLEANS NAVY HOUSING LLC ..03/22/2023 . [PNC CAPITAL MKTS . . 151,524 |.. 0 L0 ..151,140 |. ..12/15/2038 .
677560-BU-9 .. | OHIO ST HIGHER EDL FAC COMMN REV . ..10/01/2023 . [Call @ 100.00 ..... .. 34,615 |.. 0 .0 ...34,845 |. ..10/01/2028 .
67884F-DU-7 .. | OKLAHOMA DEV FIN AUTH LEASE REV .......evvvvnnn | eeeens ..06/01/2023 . [Maturity @ 100.00 .. ..103,750 0 L0 .100,000 |.... ..06/01/2023 .
68285T-AH-2 .. | ONSLOW CNTY N C LTD OBLIG ..ooooeeeeeeeeeeeeeeen [ oo ..07/10/2023 . [Call @ 100.00 .. 0 .0 ...25,000 |.... ..06/01/2026 .
69647R-BJ-2 .. | PALM BAY FLA SPL OBLIG R e .10/02/2023 . [ Various 0 .(48,524)]... ..0|........2,000,000 |.... ..10/01/2040 .
70643U-C0-0 .. | PEMBROKE PINES FLA COMMUNICATIONS SVCS T ....... ..12/15/2023 . [PNC CAPITAL MKTS . . 2,015,588 |.. 0 ..(8,457)]... .0 f........2,007,131 ..10/01/2033 .
767169-EE-1 .. |RIO RANCHO N MEX GROSS RCPTS TAX REV .........|....... ..06/01/2023 . [Call @ 100.00 ...39,452 |.. 0 L0 ..06/01/2030 .
880591-30-0 .. | TENNESSEE VALLEY AUTHORITY .......cccovveeeeenns [oeeens ..10/25/2023 . PNC CAPITAL MKTS .... .500,000 .. 0 .0 ..06/01/2028 .
911760-LQ-7 .. | VENDE 1998-2 G - RMBS ..06/01/2023 . [ Paydown .. (6,145)[.. 0 L0 ..06/15/2028 .
958638-QK-7 .. | WESTERN MICH UNIV REVS ..11/15/2023 . [Cal| @ 100.00 .. 34,829 |.. 0 .0 ..11/15/2024 .
963270-FA-6 .. |WHEELING W VA WTRWKS & SEW SYS REV . ..06/01/2023 . [Call @ 100.00 .. 48,763 |.. 0 . .. .0 ..1,166 |.... ..06/01/2029 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 5 004,548 5,297,016 5,744,108 5,364,852 0 (61 742) 0 (61 742) 0 5 303 110 (298,562) (298 562) 266,948 XXX
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00751Y-AE-6 .. | ADVANCE AUTO PARTS INC .. ..12/05/2023 . PNC CAPITAL MKTS .. 1,696,000 |.......... 2,000,000 |......... 2,009,620 ) 0 .. (864)]... ..2,006,591 |[.... L0 (311,591)(........ (311,591)[... .. 89,267 ..04/15/2030 .
008117-AG-8 .. | AETNA INC ....... ..08/15/2023 . [Maturity @ 100.00 1,512,000 ..1,512,000 |.. . 1,537,825 |.. 1,513,334 0 ..1,5612,000 |. 0 ..08/15/2023 .
018490-AQ-5 .. | ALLERGAN INC ... ..03/15/2023 . [Maturity @ 100.00 .27,000 .. 27,000 |.. .. 24,501 |.. 26,932 0 ...27,000 |. 0 ..03/15/2023 .
03027X-AB-6 .. | AMERICAN TOWER CORP ..01/31/2023 . [Maturity @ 100.00 100,000 .100,000 |.. .100,214 |.. 100,003 0 . 100,000 |. 0 ..01/31/2023 .
037833-AK=6 .. |APPLE INC ...cooeeerniiniiiiii [ .05/03/2023 . [Maturity @ 100.00 ....50,000 |... 0 L0 L0 f.. ..05/03/2023 .
053290-AN-2 ...| AUTONATION INC ..12/12/2023 . [PNC CAPITAL MKTS .. 1,952,400 |........ , 0 L0 . (31,212)[......... (31,212)f... ..11/15/2024 .
05465C-AA-8 .. | AXOS FINANCIAL INC . ..12/05/2023 . PNC CAPITAL MKTS . . 1,900,000 |.. . 1,923,750 |.. 1,913,643 0 0 (294,207)). . (294,207) ..10/01/2030 .
064227-AB~7 .. |BANK OF N T BUTTERFIELD & SON LTD ..06/01/2023 . [Call @ 100.00 .. .500,000 |.. . 492,490 |.. 494,927 0 0 ..4,686 |. .. 4,686 ..06/01/2028 .
075896-AB-6 .. |BED BATH & BEYOND INC ... ..02/08/2023 . PNC CAPITAL MKTS . . 1,620,000 |.. .160,963 |.. 160,963 0 0 .98,237 |. 98,237 ..08/01/2034 .
08652B-AA-7 .. | BEST BUY CO INC ..... ..12/12/2023 . [PNC CAPITAL MKTS . . 2,000,000 |.. . 1,916,420 |.. 1,945,638 0 ..1 953 591 |. 0 .(2,131)]. (2,131) ..10/01/2028 .
093662-AG-9 .. | BLOCK FINANCIAL LLC ..12/06/2023 . PNC CAPITAL MKTS . . 2,000,000 |.. . 2,036,900 |.. 2,015,049 0 ..2,000,694 |. 0 (32,574)|. (32,574) ..10/01/2025 .
093662-AH-7 .. |BLOCK FINANCIAL LLC ..ooooveiiiieiiiiiiiieieeeeens [ | 12/06/2023 . |PNC CAPITAL MKTS .. 2,000,000 0 L0 (214,200)........ (214,200) ..08/15/2030 .
126117-AE-0 .. | CNA FINANCIAL CORP .....coovveeviiiiiiiiiiiiiiinen | eeeees ..11/15/2023 . [Maturity @ 100.00 0 L0 ..11/15/2023 .
140501-AC-1 .. | CAPITAL SOUTHWEST CORP .......ccovvvveveereeennnns | eenennn | 12/05/2023 . [PNC CAPITAL MKTS .... 3,000,000 0 L0 ..10/01/2026 .
149123-BD-2 ...| CATERPILLAR INC .....vvvvvvinvninnnnnnnininnninninns | eeeeens ..02/15/2023 . [Maturity @ 100.00 .. 1,000,000 0 L0 ..02/15/2023 .
216831-AB-3 .. | COOPER TIRE & RUBBER CO ......ccccoveicccca | eeeens ..03/28/2023 . PNC CAPITAL MKTS 0 L0 ..03/15/2027 .
23331A-BG-3 .. | DR HORTON INC ... [ e ..02/15/2023 . [Maturity @ 100.00 0 L0 ..02/15/2023 .
247025-AE-9 .. ..03/23/2023 . PNC CAPITAL MKTS 0 ....(8,448))... L0 ..04/15/2028 .
254687-AH-9 .. | TWDC ENTERPRISES 18 CORP .. ..07/15/2023 . [Cal| @ 103.02 0 ... (3,227))... ...0 ..07/15/2093 .
257559-AJ-3 ...| DOMTAR CORP .. ..12/27/2023 . [PNC CAPITAL MKTS . . 2,816,000 |.. . 3,048,291 |[.. 0 .(6,19%) .. 3,025,457 |. 0 .(1,599,942)]...... (1,599,942) ..09/01/2042 .
30259J-AA-1 .. |FNB CORP ... ..12/13/2023 . [PNC CAPITAL MKTS . . 1,000,000 |.. .987,500 |.. 0 ..1,287 ..991,998 |. 0 . (75,998)]. .. (75,998) ..02/14/2029 .
316500-AB-3 .. |FIDUS INVESTMENT CORP ..07/17/2023 . [PNC CAPITAL MKTS . . 2,000,000 |.. . 2,022,700 |.. 0 .(2,535) ..2,011,286 |. 0 (156,286)|. . (156,286) ..01/31/2026 .
336249-AC-1 ...| CVSPAS 009 A2 - CMBS .. ..01/10/2023 . [ Various 1,997,682......... 2,362,858 0 L0 ..01/10/2023 .
337930-AD-3 ...|NEW YORK COMMUNITY BANCORP INC ... ..06/30/2023 . [ Adjustment 0. L0 ..11/01/2030 .
361582-AD-1 .. | GEICO CORP ..07/15/2023 . [Maturity @ 100.00 .. 0. (25,210)... L0 ..07/15/2023 .
362311-AH-5 .. | FRONTIER CALIFORNIA INC . ..12/06/2023 . [PNC CAPITAL MKTS 0 .. (361)[... L0 ..05/15/2027 .
362337-AK-3 .. | FRONTIER NORTH INC ..12/06/2023 . PNC CAPITAL MKTS 0 (348)|.. L0 ..02/15/2028 .
36966R-52-5 .. | GENERAL ELECTRIC CO ...oevvnnnnnnnnnn [ oo ..03/15/2023 . [Maturity @ 100.00 .. (VN 0[.. L0 ..03/15/2023 .
41163G-AF-8 .. |RELX INC ..eovereiiiiiiiiiiiiiiiiiieeeeeeeeeeeee [ e ..12/14/2023 . [Cal| @ 108.71 0 (27,414)|... ..3 119 922 |.... L0 . 141,409 |.... ..08/01/2027 .
412822-AE-8 .. ..12/07/2023 . [PNC CAPITAL MKTS 0 ... (804)]... ..2,029,818 |.... L0 (482,578) ..07/28/2045 .
416592-AC-7 .. | TALCOTT RESOLUTION LIFE INC . ..12/22/2023 . PNC CAPITAL MKTS . . 1,640,000 |.. . 1,780,848 |.. 0 ..(8,641) ..1,676,561 |. 0 . (47,135)[. ..06/15/2027 .
427866-AL-2 .. |HERSHEY CO ... ..07/27/2023 . [PNC CAPITAL MKTS . ..2,679,000 |.. . 3,143,082 |.. 0 (17,098) ..2,817,4% |. 0 91,021 |. ..08/15/2027 .
431571-AB-4 .. |HILLENBRAND INC .. ..12/12/2023 . [PNC CAPITAL MKTS . . 2,000,000 |.. . 2,044,280 |.. 0 ..(4,672) ..2,020,111 |. 0 . (88,281)[. ..09/15/2026 .
45384B-AA-4 .. | INDEPENDENT BANK GROUP INC .....oovvvvvvernnnnnns|eeeens ..07/10/2023 . [PNC CAPITAL MKTS .. 1,000,000 |......... 1,052,500 0 ..(6,953)]... ..1,014,363 |.... L0 ..(44,453)]..... ..08/01/2024 .
485170-BB-9 .. | KANSAS CITY SOUTHERN .........ccovvveeeeeeeeeennns [ oeeeis ..04/19/2023 . [ Unknown 2,750,000 |......... 3,104,310 0 ..3,083,737 |.... L0 ..05/01/2048 .
524901-AV-7 .. |LEGG MASON INC ......eevvvvvemerniriiiniiiniiinnnnns [ eeeeeen e 12/13/2023 . [PNC CAPITAL MKTS .... . veeeee.. 2,000,000 ... 2,067,940 0 ..2,022,558 |.... L0 . (49,798)|.... ..03/15/2026 .
53227J-AA-2 ...|LIFE STORAGE LP ........evvvvmmmmnnnnnnniniiniiiiins [ eeeees ..07/25/2023 . [ Unknown 2,783,100 |.......... 3,000,000 |......... 2,898,300 0 ..2,048,663 |.... L0 (165,563) ..12/15/2027 .
55262C-AE-0 .. |MBIA INC ..eevviiiiiiiiiiiiiiieeiieeicecceceeeccceeees [ e ..01/26/2023 . [PNC CAPITAL MKTS .... 500,000 |.....ccee.. 502,500 0 500,539 |.... L0 ...(8,039) .. 12/15/2025 .
55265K-6V-6 .. |MASTR 2004-1 519 - CMO/RMBS .... ..12/01/2023 . [Paydown ... ... 853 ... 853 0 ....853 |.... L0 ..02/25/2034 .
55265K-X4-6 .. |MASTR 2003-11 2A8 - CMO/RMBS ... ..12/01/2023 . [Paydown ... ... 700 ... 697 0 ... 700 |.... L0 ..12/25/2033 .
636180-BL-4 .. |NATIONAL FUEL GAS CO .....coovnnnnnnnnnniiiiinn [ eeeeens ..03/01/2023 . [Maturity @ 100.00 .... 106,000 .... 104,570 0 . 106,000 |.... L0 ..03/01/2023 .
64128X-AE-0 .. | NEUBERGER BERMAN GROUP LLC ..12/06/2023 . [PNC CAPITAL MKTS . .503,000 |.. .483,670 |.. 0 . ..485,523 |. 0 . (84,793)]. ..04/15/2045 .
655664-AH-3 .. | NORDSTROM INC ..... ..12/07/2023 . PNC CAPITAL MKTS . . 2,000,000 |.. . 2,210,900 |.. 0 (19,721) ..2,103,226 |. 0 . (78,226)|. ..03/15/2028 .
655844-BP-2 ...|NORFOLK SOUTHERN CORP . ..12/15/2023 . [Call @ 100.00 ..... .100,000 |.. 104,198 |.. 0 . (402) . 100,000 |. (VN (1 O ..01/15/2024 .
680223-AK-0 .. | OLD REPUBLIC INTERNATIONAL CORP ..12/06/2023 . PNC CAPITAL MKTS . . 3,000,000 |.. .2,898,240 |.. 0 11,97 ..2,962,350 |. 0 . (86,820)]. (86,820) ..08/26/2026 .
69121K-AD-6 .. | OWL ROCK CAPITAL CORP ... ..03/22/2023 . PNC CAPITAL MKTS . . 2,010,000 |.. . 2,022,020 |.. 0 ..2,016,468 |. 0 (180,253)|. . (180,253) ..01/15/2026 .
693656-AC-4 .. |PVH CORP ......ovvmmmrnnmnininniiiiiniiiiiiiiniiininns [ eeeees ..12/12/2023 . [PNC CAPITAL MKTS .. 2,000,000 |......... 2,047,040 0 ..2,015,430 |.... L0 ..07/10/2025 .
T4434T-P4-3 ...|PHUS 1993-63 A6 - CMO/RMBS .........eevmmevumnnne|eeeeens ..11/27/2023 . [Paydown 0 L0 ..01/25/2024 .
824348-AL-0 .. | SHERWIN-WILLIAMS CO ....cooooennnnnnnnnnniiiin [ eeeenn |, 12/06/2023 .|Call @ 108.65 .. ..2,000,000]......... 2,082,000 0 ..2,019,594 |.... Ol ..02/01/2027 .
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858155-AE-4 .. | STEELCASE INC ..... ..12/12/2023 . [PNC CAPITAL MKTS 1,145,425 ..l 1,240,000 . 1,266,531 |.. L0 ..(3,867)]... ...(3,867) ... 20 f...... 1,262,664 ... L0 (117,239) ..01/18/2029 .
88ESC5-AF-1 .. | Times Mirror Co ..07/31/2023 . [PNC CAPITAL MKTS . .. 1,062 21,139,000 |l Tl 1 L0 ...0 0 [ 1] 0 ..09/15/2027 .
891027-AF-1 .. | GLOBE LIFE INC . ..05/15/2023 . [Maturity @ 100.00 . 2,700,000 |.. ..2,927,592 |.. . 2,707,426 L0 .(7,426) ..0[.......2,700,000 [. 0 ..05/15/2023 .
907818-DM-7 .. |UNION PACIFIC CORP ..01/15/2023 . [Maturity @ 100.00 .. 40,000 |.. .. 41,878 |.. .. 40,000 L0 e 0 L0 ...40,000 |. 0 .0 ..01/15/2023 .
931142-BF-9 .. | WALMART INC ..12/07/2023 . PNC CAPITAL MKTS .... 8,607,000 |........ 11,004,123 9,781,335 |.. e 0 [ (132,488) e 0 [ (132,488) |... .0 f.......9,648,847 |... L0 432,532 |.... ..02/15/2030 .
931427-AC-2 ...| WALGREENS BOOTS ALLIANCE INC ... ..12/13/2023 . [PNC CAPITAL MKTS .. 2,000,000 |......... 2,168,520 2,148,515 |.. 0. .. (4,156)|... 20 fnnnnn. 2,144,359 ... L0 (602,699) ..11/18/2044 .
94974B-FJ-4 ...|WELLS FARGO & CO ..02/13/2023 . [Maturity @ 100.00 .... 200,094 |.. L0 .0 [....rr.. 200,000 ... L0 ..02/13/2023 .
962166-AS-3 .. | WEYERHAEUSER CO .. ..07/15/2023 . [Maturity @ 100.00 . 420,163 |.. 0. L0 ..420,000 |.... L0 ..07/15/2023 .
984121-CJ-0 .. | XEROX CORP ..03/22/2023 . [PNC CAPITAL MKTS .. 49,941 |.. 0. .0 ... 49,951 |.... Ol (L0117 (1,017)). ..05/15/2024 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 84 889,809 89,264,659 93,483,499 89,368,968 0 0 89,081,849 0 (4,192,039) (4,192,039) 5,045,341 XXX
893472-AA-8 .. |TRANSAMERICA CAPITAL 11 v | eeeeen | 12/06/2023 .|PNC CAPITAL MKTS wuvvvvvsfeeeeeeeieeiiieieeeees |oveeeees 1,614,850 [.......... 1,500,000 ......... 1,580,698 |.......... 1,622,931 |.ooveeeeeee Ol (4,909 e O e (4,909) | 0 1,618,022 [.oovvnnnnnenn 0 e, (3,172)|........... @B A72)].ceeinnn 116,981 |.. 12/01/2026 .
1309999999. Subtotal - Bonds - Hybrid Securities 1,514,850 1,500,000 1,580,693 1,522,931 0 (4,909) 0 (4,909) 0 1,518,022 0 (3,172) (3,172), 116,981 XXX
2509999997. Total - Bonds - Part 4 92,127,309 96,798,277 101,561,220 97,001,045 0 (361,605) 0 (361,605) 0 96,639,441 0 (4,512,131) (4,512,131)] 5,456,943 XXX
2509999998. Total - Bonds - Part 5 0 XXX
2509999999. Total - Bonds 92,127,309 96,798,277 101,561,220 97,001,045 0 (361,605) 0 (361,605) 0 96,639,441 0 (4,512,131) (4,512,131)] 5,456,943 XXX
02361D-86-0 ...| AMEREN ILLINOIS CO .... ..12/08/2023 . PNC CAPITAL MKTS ...500.000 |... ..0.00 . 37,000 .. ...13,646 |... L0 ...50,646 |.... L0 . (16,521)[......... (16,521)|...
02361D-87-8 ...| AMEREN ILLINOIS CO . ..12/08/2023 . PNC CAPITAL MKTS . .50.000 ..0.00].. ... 5,100 |.. ..3,850 .0 .5,100 |. 0 .(1,888)]. .(1,888)
12542R-20-9 ... [CHS INC ....crvvveennns ..10/25/2023 . PNC CAPITAL MKTS . ..16,000.000 ..0.00].. .400,000 |.. .400,000 L0 . 400,000 |. 0 .63,996 |. .63,9%
207597-30-3 ... | CONNECTICUT LIGHT AND POWER CO ... ..10/26/2023 . PNC CAPITAL MKTS 500.000 |............. 15,000 [o.oevvvrrrnnnnns 0.00 .. 19,031 |.. .0 L0 (7,250) ... (7,250))...
38143Y-66-5 ...| GOLDMAN SACHS GROUP INC ......eevvvvvvvnneininnnns [ eeeens ..10/25/2023 . PNC CAPITAL MKTS ...4,000.000 |......eeeeen. 81,879 [euniiiiiiiinnnns 0.00 .. 73,640 |.. L0 L0 .(2,254)[...........(2,254)|...
59156R-50-4 ... |METLIFE INC ...oovvvriiiiiiiiiiiiiiiiiiicieeeeeeeeees [ e ..10/25/2023 . PNC CAPITAL MKTS ...5,500.000 |.....oeeenn 123,749 [onnnniinnnnnnnns 0.00 . 119,460 |.. .0 L0 ....(9,040) ...
631005-20-4 ... | NARRAGANSETT ELECTRIC CO ..oooovveeveeeiiiiieeens [ oo ..06/01/2023 . [Call @ 55.19 ..1,000.000 |.............55,188 [....ourvrnnnnnns 0.00 .. 46,040 |.. L0 06,563 [ 6,563 |...
653522-30-0 ... |NIAGARA MOHAWK POWER CORP ... ..10/25/2023 . [PNC CAPITAL MKTS ........|-...eee.....450.000 |..ooeeeeennn 34,663 [ouvvnnnninnnnnnns 0.00 .. 37,498 |.. .0 L0 ..(2,835)]...
694308-80-0 ...|PACIFIC GAS AND ELECTRIC CO . ..10/25/2023 . PNC CAPITAL MKTS .. 13,982 |.. L0 L0 . .
842434-30-0 ... | SOUTHERN CALIFORNIA GAS CO ... . ..10/26/2023 . PNC CAPITAL MKTS . .. 50,530 |[.. .0 L0 . (19,900)(......... (19,900)|...
902973-15-5 ... | US BANCORP ......eevvvvvveunnninniniiiiniiiiiiinnnees [ ceeeees ..10/25/2023 . [PNC CAPITAL MKTS .....ooe]oeeeenes 5 000.000 92,000 (16,179)|......... (16,179)
4019999999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 967,661 XXX 972,451 893,031 79,420 0 0 79,420 0 972,451 0 (4,790) (4,790), 52,905 XXX
25526P-20-6 ...|D|VERSIFIED HEALTHCARE TRUST .......evvvveennnes | ......... 10/25/2023 .|PNC CAPITAL MKTS ........ | ......... 2,000.000 |....oeennnnn 25,700 [.ooeiiiiiiiinnnn 0.00f............. 48,343 |.ovvveennes 21,600 |........... 26,433 [ L. A 0 eeiiennns 26,477 |ooveeeeeeenns Ofeeinnnn. 48,077 ovvvvveeernnnns 0ee.. (22,378)|......... (22,378)|..0vvvvennens 2,813 [ceeeees el
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 25,700 XXX 48,343 21,600 26,433 45 0 26,477 0 48,077 0 (22,378) (22,378), 2,813 XXX
4509999997. Total - Preferred Stocks - Part 4 993, 361 XXX 1,020,794 914,631 105,853 45 0 105,898 0 1,020,529 0 (27,167) (27,167) 55,717 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 993, 361 XXX 1,020,794 914,631 105,853 45 0 105,898 0 1,020,529 0 (27,167) (27,167) 55,717 XXX
00206R-10-2 ... | AT&T ORD ..eeevvvvreiiiiiiiiiiiiiieeeceeeeeeeeeeeeeees [ eeeees ..10/26/2023 . [PNC CAPITAL MKTS ....oovt|veeennnnns 500.000 |...ceeerennns 721 R R 13,313 |l 9,206 |oevvvrinens 4,108 [ovvvvniniiiinnns [V [V FORRRR 4,108 0
01881G-10-6 ...| ALLIANCEBERNSTEIN HOLDING UNT .......eevvvvvevne | vevnnns |oe 10/26/2023 . |PNC CAPITAL MKTS ..1,400.000 |... o (12,346)|. O | 0 [ (12,346) |.... L0
020002-10~1 ... | ALLSTATE ORD .....ccoeeeeeiiiiiiiiiiiiin [ e ..10/26/2023 . PNC CAPITAL MKTS e (2,920,493) i 0 | 0 e (2,920,493) |... L0
023139-88-4 ... | AMBAC FINANCIAL GROUP ORD ..10/26/2023 . [PNC CAPITAL MKTS ........|-.......24,839.000 |............200, 112 [c.ooevrrmrmnnnnnnnnnnn fooinnnnnnn 101,500 |....ee..... 433,192 |l (331,692)].... (331,692) |... L0
025932-10-4 ... | AMERICAN FINANCIAL GROUP ORD ... ..10/26/2023 . [PNC CAPITAL MKTS ........|-eeeeeenn2,019.000 |.ooeeeeennn 223,847 [ounniiiininniinniiinnn [ 398 [elllll . 277,168 |l (276,770)|.... (276,770) |... L0
035710-83-9 ... | ANNALY CAPITAL MANAGEMENT REIT ORD . ..10/26/2023 . PNC CAPITAL MKTS ....33,518 |.... ....33,518 |... L0
04010L-10-3 ...| ARES CAPITAL ORD . ..10/26/2023 . PNC CAPITAL MKTS . .(1,274)|. .(1,274) 0
150185-10-6 ...[CEDAR FAIR UNT .... ..10/26/2023 . PNC CAPITAL MKTS . ..6,678 |. ..6,678 0
20451Q-10-4 ... | COMPASS DIVERSIFIED ORD . ..10/26/2023 . PNC CAPITAL MKTS . .(2,664)|. .(2,664) 0
235825-20-5 ... | DANA INCORPORATED ORD ... ..10/26/2023 . PNC CAPITAL MKTS . (277,654)|.... (277,654) |.... L0 s .
25271C-11-0 ... | DIAMOND OFFSHORE DRILLING, INC. ....ccooveiiisn [oeeennn ..10/26/2023 . PNC CAPITAL MKTS ....70,254 |.... ....70,254 |... 0] (70,208)... (70,258)...
25525P-10-7 ... | DIVERSIFIED HEALTHCARE ORD ..10/26/2023 . PNC CAPITAL MKTS ... 82,952 |.... ....32,952 |... 0 e (30,779 (30,775) ...
25787G-10-0 ...| DONNELLEY FINANCIAL SOLTN ORD ............ccoees|veennn ..10/26/2023 . PNC CAPITAL MKTS ....(1,815)[.... ....(1,815))... 03,098 [, 3,908 |...
25961D-10-5 ... | DOUGLAS ELLIMAN ORD ..........eevvemnnnnnnnnnnnnnnsfoeeens ..10/26/2023 . |PNC CAPITAL MKTS ........]...........668.850 |.......e. 1,242 [oevvvvvneninnninnnnnns fooeiinnnnn 8,050 ...eeeennll. 2,598 |l 5457 oo O i O 5,457 |... 0. ...(6,808)]...
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31946M-10-3 ... | FIRST CITIZENS BANCSHARES CL A ORD . ..10/26/2023 . PNC CAPITAL MKTS 162,387 |... ...(32,858)f.... ...(32,858) ... ...52,837 |.... L0 . 109,561 |......... 109,551 |...
33832D-20-5 ... | ALERISLIFE ORD ...... ..03/22/2023 . PNC CAPITAL MKTS . L1179 | . 1,179 .1,234 | 0 .(1,102)|.
37045V-10-0 ...| GENERAL MOTORS ORD ... ..10/26/2023 . PNC CAPITAL MKTS . (17,007)|. (17,007) ..196,540 |. 0
446413-10-6 ... |HUNTINGTON INGALLS INDUSTRIES ORD ..10/26/2023 . PNC CAPITAL MKTS . .(3,773)|. .(8,773) ...610 |. 0
451100-10-1 ...| ICAHN ENTERPRISES UNT ......coeeeiiiiiiiiiiiieeen [ oo .10/26/2023 . PNC CAPITAL MKTS L 17,071 | 17,071 ). L0
46625H-10-0 ... | JPMORGAN CHASE ORD ..10/26/2023 . PNC CAPITAL MKTS L(1,144,672) . 0 | 0 e (1,144,672) |.... L0
49456B-10-1 ... | KINDER MORGAN CL P ORD .. ..10/26/2023 . [PNC CAPITAL MKTS .....ovwovereeeennnn 134,000 |oeeeeennnnnnnn 2,231 fvnininniiiiiiiiinenns o 1,832 2,423 o (891 0 e 0 | (591) ... L0
573331-10-5 ... | MARTIN MIDSTREAM PARTNERS UNT ........coovvveeic]oeeenn ..10/26/2023 . PNC CAPITAL MKTS ....23,922 |... L0
583928-10-6 ... | MEDALLION FINANCIAL ORD .....cevvvvvrvervvnnnnnns | wenenns [oe 10/26/2023 . |PNC CAPITAL MKTS ..2,500.000 |... ..16,824 |... L0 .
620377-50-8 ...|NRG ENERGY ORD .... ..10/26/2023 . PNC CAPITAL MKTS 102.000 |... L0 . 1,486 |...
648287-20-1 ...|RITHV CAPITAL ORD ..10/26/2023 . PNC CAPITAL MKTS ..1,700.000 |... L0 (6 090)]...........(6,000) ...
666807-10-2 ...|NORTHROP GRUMMAN ORD ..........eevmmmmmmmmmmnnnnaas | eeeeens ..10/26/2023 . PNC CAPITAL MKTS L0 52,443 |...........52,443 |...
680223-10-4 ...| OLD REPUBLIC INTERNATIONAL ORD ..10/26/2023 . PNC CAPITAL MKTS . 0 .13,088 |. . 13,058
681936-10-0 ...| OMEGA HEALTHCARE REIT ORD . ..10/26/2023 . PNC CAPITAL MKTS . 0 .(5,372)|. .(5,372)
68571X-30-1 ...| ORCHID ISLAND CAPITAL ORD . ..10/26/2023 . PNC CAPITAL MKTS . 0 . (17,156)]. (17,156)
743487-10-2 ...| PROSPECT CAPITAL ORD ..10/26/2023 . PNC CAPITAL MKTS L0 . (15,369)
74967R-10-6 ...|RMR GROUP CL A ORD ..10/26/2023 . PNC CAPITAL MKTS L0 .30 [
811246-10~7 ...| SCULPTOR CAPITAL MANAGEMENT CL A ORD . ..10/26/2023 . PNC CAPITAL MKTS L0 .(2,052)]....
842587-10-7 ... SOUTHERN ORD .....oooeeeiiieiiiiiiieieiee [ e ..10/26/2023 . PNC CAPITAL MKTS L0
85571B-10-5 ...| STARWOOD PROPERTY REIT ...ooooveveeeieieeeeii | e | 10/26/2023 . |PNC CAPITAL MKTS L0
902681-10-5 ... ..10/26/2023 . PNC CAPITAL MKTS L0
92240M-10-8 ... | VECTOR GROUP ORD . ..10/26/2023 . PNC CAPITAL MKTS L0
934423-10-4 ... | WARNER BROS. DISCOVERY SRS A ORD . ..10/26/2023 . PNC CAPITAL MKTS L0
98389B-10-0 ...| XCEL ENERGY ORD .............. ..10/26/2023 . PNC CAPITAL MKTS . 0
G9078F-10-7 ...| TRITON INTERNATIONAL ORD .. X ..10/04/2023 . PNC CAPITAL MKTS . 0
Y62267-40-9 ... [NAVIOS MARITIME PARTNERS UNT ... C. ..10/26/2023 . [ Adjustment . 0.
5019999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unaffiliated) Publlcly
Traded 6,899,494 XXX 2,198,862 7,527,036 (5,328,424), 0 0 (5,328,424) 0 2,198,862 0 4,700,496 4,700,496 197,491 XXX
Y62267-40-9 . |NAVIOS MARITIME PARTNERS UNT . . | 10/26/2023 . |PNC CAPITAL MKTS .uvvvvnn|eveeeeiennnnes 0.000 |... . (42,367)].. ... 42,367 |.... . ... 42,367 ...
5329999999. Subtotal - Common Stocks Mutual Funds - Designations Not ASS|gned by the SVO (42,367), 42,367 0 0 42,367
27829F-10-8 ...|EATON VANCE TXMGDGLDVEIN ....vvvvvvvvvvvnnnnnnnns | ......... 06/14/2023 .|PNC CAPITAL MKTS ........ | ............... 4.049 oo K O AP PP 62 |viiiiiiiiiiinnns KL PPN 72 [0 oy [V ooy 2
5729999999. Subtotal - Common Stocks - Closed-End Funds - Designations Not Assigned by the
SVO 32 XXX 62 31 32 0 0 2 0 62 0 (31) (31) 1 XXX
5989999997. Total - Common Stocks - Part 4 6,899,526 XXX 2,198,925 7,484,699 (5,286,025) 0 0 (5,286,025) 0 2,198,925 0 4,700,465 4,700,465 197,492 XXX
5989999998. Total - Common Stocks - Part 5 1,283 XXX 1,391 0 0 0 0 0 0 1,391 0 (108) (108) 7 XXX
5989999999. Total - Common Stocks 6,900,808 XXX 2,200,315 7,484,699 (5,286,025) 0 0 (5,286,025) 0 2,200,315 0 4,700,357 4,700,357 197,569 XXX
5999999999. Total - Preferred and Common Stocks 7,894,170 XXX 3,221,109 8,399,330 (5,180, 172), 45 0 (5,180, 127) 0 3,220,844 0 4,673,190 4,673,190 253,286 XXX
6009999999 - Totals 100,021,479 XXX 104,782,329 105,400,376 (5,180, 172), (361,560) 0 (5,541,732) 0 99,860,285 0 161,058 161,058 5,710,229 XXX
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign| Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
2509999998. Total - Bonds 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0
04010L-10-3 .. [ ARES CAPITAL ORD ..04/05/2023 . | DIRECT .... .|--10/26/2023 .|PNC CAPITAL MKTS .0 .. .0
743487-10-2 .. [PROSPECT CAPITAL ORD ..... N Y N 06/27/2023 .| DIRECT ... .|..10/26/2023 .| PNC CAPITAL MKTS 0. ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded , 0 0
5989999998. Total - Common Stocks 1,391 1,283 1,391 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 1,391 1,283 1,391 0 0 0 0 0

6009999999 - Totals

1,391

1,283

1,391

)
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Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

E16, E17, E18
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

1 2 3 4 5 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

of ltem(s) Strike Initial Cost | Initial Cost Hedge

Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination

Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I
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Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
US BANK .. o ST LOUIS MO s [ e e 50120 [ 282 [ 0

. CLEVELAND OH ..
... WILKES BARRE PA .
. CLEVELAND OH ..
CLEVELAND OH
BEACHIIOOD OH
CLEVELAND OH ..

P N C - COMMERCIAL ACCT ...

WELLS FARGO EDUCATIONAL FUND .
P N C - DIVIDEND ACCT .........
P N C - BUS MONEY MARKET ....
PETTY CASH
PN C - PAYROLL ACCT

...5.120

(11.406)|
5,360,581 |.

0199998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 0| XXX
0199999. Totals - Open Depositories XXX XXX 232 0 2,699,957 [ XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 232 0 2,699,957 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

2,699,957

XXX 232
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 5,615,571 4, 10,492,601 7. 11,946,973 10. October. .... 14,380, 169
2. February...|...cooonnoenns 5,650,663 5. 10,505,248 8. AUQUSL......ooo oo 6,676,002 11.  November...|....cccccomvennne 8,368,139
3. March 11,053,063 6. 6,908, 100 9. September 7,058,644 12.  December 21,421,720

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

Description

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

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

2509999999.

Total Bonds

0

262006-20-8 .......
992292-18-5 .......

. | FEDERATED HERMES GOVERNMENT ACI - INCOME ..

DREYFUS GVT CSH MGT INST

B 12/01/2022
oo 12/29/2023

...... 5,000,000 |..
... 18,721,763 |..

... 249,061

8309999999.

Subtotal - All Other Money Market Mutual Funds

23,721,763

8609999999

- Total Cash Equivalents

23,721,763

286,545

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...
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DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada ......ccccoviiiiiiiiceees
New Hampshire
New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

0.

. 0
30,738,763

27,745,883

Subtotal

32,670,798 29,502, 165

DETAILS OF WRITE-INS
5801. PNC BANK OF CLEVELAND

.......... 27,745,883

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

30,738,763 27,745,883

E29
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