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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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. gOVEIMMENES ...c.cveviiiiieieieieriieesesisieieieieeesesesesenesesesenssesessseneenedeeneees 11,801,800 [ 2.060 |....... 11,801,555 ...covvvoiiciiees |ooee. 11,801,555 |l 2.060
1.02 All Other GOVEIMMENLS .........c.cveveveeeereiiiereieeeeeeeeeeeieseieseeeeseseseseseseseereseneneeneeseeenenens O oo 0.000 [.-eeeeeeeeeeeerenrieens O s e 0 o 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [0 U IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
GUATANEEEA ...ttt 9,263,112 |.coenev 1.617 |......... 9,263,112 |- [ 9,263,112 |.coeneee 1.617
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueveeereeeeeeeeeeeeeeeeeeeeee s | 461,479,725 |............ 80.556 |..... 461,479,720 |- [ 461,479,720 |........... 80.556
1.07 HyDrid SECUMHIES ...ttt oo [V O 0.000 [evoeevieiriciiieies Joeerieirieiscsiens [ [V 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 [oeeeeeeeeeeeeeeees oo e (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..........c.cccoovriiiniinnieniened
2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii . .
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 4,250,000 |............. 0.742 |......... 4,250,000 ..o [ 4,250,000 |............. 0.742
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooeeceeeeeee 264,399 |.....co.e. 0.046 |............. 264,399 | [ 264,399 |............. 0.046
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvreeeciennsfrvenne 1,278,000 |............. 0.223 |......... 1,278,000 ..o e 1,278,000 |............. 0.223
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo e (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccocerenenennncn o, 9,958 |....coovnve 0.002 |....ccevevnne 9,958 |- e 9,958 |....coovnve 0.002
3.05 Mutual fUNAS ...
3.06 Unitinvestment trusts ...
3.07 Closed-end funds ..o
3.08 Exchange traded funds ............ccooiiiiiiiiieceeeeeee e
3.09 Total commONn STOCKS ..........coiiiiiiiiiie e
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [ e [ [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY ...........ccceeueveiriieieieieieiseeiee e s 453,49 |............. 0.079 |............. 453,494 | [ 453,494 |............. 0.079
5.02 Properties held for production of iNCOME ..............cocveverereeereeeeeiereeeee e 241,385 | 0.042 |............. 241,385 | [ 241,385 |............. 0.042
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo [ [0 I 0.000
5.04 Total real ESTAtE .....c.c.eueuiiiieieeeeeieeee e e 694,879 |.....coe 0.121 [ 694,879 | [V 694,879 |.....coc. 0.121
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ......ccocccoviiniiniiiciccneesece e 25,842,785 |............. 4.511 ... 25,842,785 ..o [ 25,842,785 |............. 4.511
6.02 Cash equivalents (Schedule E, Part 2) .........cccccooeeeveniririnneeeeenenesens fooeeeccciiiies v 0.000 [.eeeevverreennes 0 [ e (O 0.000
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 4,389,300 |............ 0.766 |......... 4,389,300 ..o oo 4,389,300 |............ 0.766
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 30,232,085 |............. 5.277 |........ 30,232,085 |.....ooiee 0]....... 30,232,085 |............. 5.277
7. CONTACE I0BNS ..ottt e 1,220,202 |............. 0.213 |........ 1,220,202 [ [ 1,220,202 |............. 0.213
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) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 572,868,837 100.000 572,868,832 0 572,868,832 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIHOI YEAI ..........cciiiririiirieietetetirtt et sttt teses et st st st tesesesese e st s s esesetesesese st sessesebes et esese e sese s e s ebeses e st s s ssene Sesseseeseeneseacanans 753,839
Cost of acquired:

2.1 Actual cost at time of acqUISItioN (Part 2, COIUMN B) .........oiiiiiiiiii ettt bbb bbbttt beaR e e aeereereetesteeteeaeesesaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ...... .ottt et et esa e e bt e ae eesbeebe et e ae e aeeabeeabeeabe e oeseeseeseeae et e e e e eaaens 0

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 .ttt ettt ettt bbbt b s ee b0 £ eE e E b £ b £t s bbb ettt bbbt ensns et et s esensnanasa 58,960

8.2 TOtAlS, PAMt 3, COIUMN O ....eviiieeececeete ettt eea ettt e s ee s scaeaeseses e s esetetesesessesetesesesensssesesasesensssssesesesensesstesasasensssesesesasenssae1EseE e b e b e b e e n e te b e b e b et n b tinbes taesesetesesnseseseeees 58,960
Book/adjusted carrying value at the end of current Period (LINES 142+3+4-5+8-T-8) ..........ccsruerereriririnisieieietetesesetsssessstesetesesese s st ssssesesesesese e st ssssesesesecsesssseeeeseenenens 694,879
[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 T0) ........cciuiiriiiriiieietetetiit sttt st s s s st sesesesssessesesesesesese s sseseseseseseseseasssssesesesesan oesesesessannisananas 694,879

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .......c.c.eiririeieieieeeieeeieie ettt <eeeeeeeesennas 35,714,386

Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 7) ........cviuiueueueiiiiiiieeisieteteies ettt et tes e e e s s bbb sese e se st esesesesesesesssssseesenesessinanas 13,920,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeececeec ettt s s seas seeeesebebebeees et e neseereneees 0 e 13,920,000
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

KT e = T T )[04 Vo e PP O OSSO 0 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

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 6,027,267
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) .........cocuvirirurrerereieiirieieieieiees ceeeeeeeeeeeeas 43,607,119
el €= Y= TV Lo IR [ o 1= T g Lo OO
SUDLOLAI (LINE 11 PIUS T2) 1.eovtiieiiieiiieieteteteie ettt ettt et e s e s ese e s e e s s et e s e s e s e s e s e e e s et e s e s e s e aes e e e s s s e s e s e s e s e s e s e s s e s e s e s eseseAe st s st et e s e s e s e e e s s et e s et e s ene e seas 2 eseseeessaeanaes 43,607,119
[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) .......cciiiiiiiiriieieeieeise st b e s e e aeanas 43,607,119

S102



© ® N o

10.

1.
12.
13.

-

> N

© N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 6,827,650
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 1,004,810

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiuiiiieieeeeceeeeeee ettt seas seeeeaebebebeees et st e saeseneees 0 1,004,810
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 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ......ouioiieceieiicece et s s s s st s s s s s ettt sttt s s s st se s 999,005

5.2 TOtAIS, PArt 3, COIUMN G ...ttt ettt et b et b st h £t h £ £ b £t E b et st h e bt es et ensns et et s esensnanana (1,257) e 997,748
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiieiiieieeceete et te et eees e et eteeessseeaetesesesssseaesesesenssssaesesasensssesesesesensssssesesessssnsssesasesansnsntesesasnns febesesesasscietesannas 80,035
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.c.ciiuiuiiieuiietieeetee et et et ete st eteeteseeeese et et esetessetessasese st ess st esessetessese s esessesensesensasensatens Seseseeseseesesenenen 526,410
Deduct amortization of premium @Nd AEPIECIALION ...........o.iiiiiiiei ettt ettt e et e ea e e eaeess e e st e et e as e easeea e e ea e e ea e e ee e e s e e st easeemseeaeeemeeeaeeeseeaseaaeas Sheeemseasseaseenaenseeseenaeas 0

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-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 8,383,833
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 8,383,833

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 490,516,343
................. 25,588,515
...785,197

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, Column 11

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiueiiieieeceeteeeeeeeeceete et eeees e et teteeesssaeaetesesessssesesesesenssesaesesasenssessesesesensssssesesesassnsssesasasansssnsesesasnns febesessasscsstesananas 42,489
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 27,473,402
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 1,344,828
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 M4 L.ttt b £t b bR b€ eh e E £ oL E e E b £ e E b £ bbbttt b b eenemsna e et en et s s 0

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 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 0
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooiiiiiiiniiiiininenese s e 543,307
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 488,730,709
(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 (LIN@ 11 MINUS LINE 12) .........cccueueieeeececteteeeeeeeceete et eeeescaete e esessseete st esessseeaesesesensssssesesesensssstesasssensssstesesasanas fesesesesenanas 488,730,709
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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 .........ccoovvevvevicriviiee e 11,801,585 |.cccvivinene 10,196,393 |.cooocvree 11,955,573 | 11,699,127
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 11,801,555 10,196,393 11,955,573 11,699,127
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
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 9,263,112 9,578,479 9,417,768 9,160,000
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 461,479,720 |................ 430,426,660 |............... 468,801,424 |............... 454,347,033
Identified Funds, Unaffiliated Bank 9. CANAUA ..o [ [ e
Loans, Unaffiliated Certificates of 10.  Other Countries
Deposit and Hybrid Securities -
(unaffiliated) 11.  Totals 461,479,720 430,426,660 468,801,424 454,347,033
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 482,544,387 450,201,532 490,174,765 475,206, 160
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 4,250,000 |.ocvieririnne 3,031,700 [.coverennnee 4,250,000
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 4,250,000 3,031,700 4,250,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 4,250,000 3,031,700 4,250,000
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ..1,926,369 |.. ..1,926,369 |.. .. 1,672,058
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 1,926,369 1,926,369 1,672,058
Parent, Subsidiaries and Affiliates 24. Totals 9,958 9,958 9,958
25.  Total Common Stocks 1,936,327 1,936,327 1,682,016
26. Total Stocks 6,186,327 4,968,027 5,932,016
27. Total Bonds and Stocks 488,730,714 455,169,559 496,106,781
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A .o e [ e [ [
TENAICS .o e [ e [ [
TBNAIC 6 ..o

.............. 2,668,164 |.............. 8,954,552 13,510,500

1.7 Totals 0 0 178,839 2,668,164 8,954,562

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals

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

............... 2,146,322 2,498,111 . 9,197,970 99,263,113

.0 0.0
2,146,322 4,618,680 2,498,111 0 XXX 9,263,113 1.9 9,197,970 1.9 9,263,113 0

5.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU
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 9,757,832 |............. 63,666,814 |............. 45,019,737 |.coeeneee 74,640,279 |............. 50,155,032 243,239,694 |.......coeeeeeee 504 e 249,971,758 243,239,695

6.2NAIC 2 .. . 6,406,841 |... ...718,329,290 |.... ..23,199,832 ....80,620,187 |.. ...24,294 536 |... . " ...212,850,686 |.. g .201,470,205 |.... .6 | ...212,850,686 |..

B.3NAIC 3 e e o 797,466 |............... 1,197,406 |.............. 1,091,904 |.............. 1,548,808 |........... D,9, 0. NN RN 4,635,584 |..coovriine 1.0 oo 9,249,997 | 1.9 o 4,635,584

B.ANAIC A et e [ [ [ [ D.0, 0 GO FOR TR [V 0.0 [oreeeee [V 0.0 [ 0

B.5NAIC S Lo e [ 753,755 [oeeeeeeeecirierneneees foeeeenineneeeeeeesseseeees o, D.0,0 G RN 753,755 [oeieeeeeeecicens 0.2 [ 250,000 [..eveveeeerereeeeenens [0 O 753,755

6.6 NAIC 6 XXX 0 0.0 0 0.0

6.7 Totals 16,164,673 142,793,570 70,170,730 156,352,370 75,998,376 XXX 461,479,719 95.6 460,941,960 95.2 461,479,720
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
82NAIC 2 ..o

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

BB NAICE ...,

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 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 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)
12. Total Bonds Current Year
121 NAIC T e [(c) I 9,757,832 |............. 65,813,136 |............ 49,817,256 |............. 79,806,554 |............ 59,109,584 264,304,362 |.......ooooveveeeeen DA [ XK e o XK e 264,304,363
122 NAIC 2 ... ) e 6,406,841 |... ...78,329,290 |... ..23,199,832 ....80,620,187 |.. ...24,294 536 |... .0..........212,850,686 |.. ...212,850,686 |..
123 NAIC 3 e (D) i (VN A 797,466 |............... 1,197,406 |.............. 1,091,904 |.............. 1,548,808 |......ccvvvvveveveee 0 | 4,635,584 | 10 | XXX e e XK e o 4,635,584
124 NAIC 4 i (D) s (1 [V [V [V 0 [ O e 0 [ 000 | XXX e e XX o 0
125NAICS ... () [V [V A 753,755 | [V [V USSR | I () TR 753,755 [oveeeeeeeeeeeenn 002 [ XX o XXX v foeeeee 753,755
126 NAIC6 ... N 0 0 0 0 0 0 0
12.7 TOtalS .o 16,164,673 |........... 144,939,892 |............. 74,968,249 |.......... 161,518,645 |............. 84,952,928 882,544 387 ..o 10000 | XXX e e XK [ 482,544,388
12.8 Line 12.7 as a % of Col. 7 3.3 30.0 15.5 33.5 17.6 100.0 100.0
13. Total Bonds Prior Year
13ANAIC T e 14,918,736 |............ 74,320,991 |............. 53,090,708 |............. 72,968,114 |............. 57,882,463 |....coovoveveeeeiee O o XXX e e XK [ 273,181,012 | 56.4 |.......... 273,181,010 |..oovoere 2
13.2NAIC 2 e 5,967,521 |...coceevee 74,616,304 |............ 21,993,350 |............. 78,342,845 |............. 20,550,185 e XXX i [ 201,470,205 |.....cveerenne 41.6 |.......... 201,470,205 |.ovoveeerecee 0
13.3NAIC3 ... 171,650 |... 1,144,939 |............... 1,277,734 |..... ...4,599,438 |.. 12,056,236 [...coovoeeeeeeeeeeeen 0 [ XX e XXX e o 9,249,997 |...
134 NAIC 4 oo RO EO OO T U P PP YUPI AU UR OO PO TSRO et RURRRSRRURURU RNSNSRRIND 6.6 CHNRRRITN RRUNURIND ¢ ¢ U 0f..
13.5NAICS ... 0. o0 | 250,000 |...... .0 . 0 .250,000 |....
13.6 NAIC 6 ... 0 .
13.7 TOtalS .o 21,057,907 |.......... 150,082,234 |............. 76,611,792 |........... 155,910,397 |............. 80,488,884 |.......ceeeene [V D,9. 0, GV TR XXXeviveiiin (b) ....484,151,214 | 100.0 |..coonee. 484,151,212 [ 2
13.8 Line 13.7 as a % of Col. 9 4.3 31.0 15.8 32.2 16.6 0.0 XXX XXX 100.0 XXX 100.0 0.0
14. Total Publicly Traded Bonds
T4ANAIC T e 9,757,832 |............. 65,813,136 |............. 49,817,256 |............. 79,806,554 |............ 59,109,584 |.....coovieiiieeeeeees e 264,304,362 |..........coo...... 548 | 273,181,010 . 264,304,362 |............ XXX v
14.2NAIC 2 ... . 6,406,841 |... ..23,199,832 |..... ....80,620,187 |.. ...24,294 536 |... ...212,850,686 |.. .201,470,205 |.... 416 |

T43NAIC 3 e 0. ....1,197,406 |..... ..1,091,904 |.. ... 1,548,808 |... 4,635,584 | 1.0 | 9,249,997 |...

144 NAIC4 ... e O e O e [V [V 0 [ e 0 [ 020 | 0f..

TAE5NAIC S oo (0 TN | SR 753,795 [oeeeeereecicieieeene (1 0 [ e 753,755 o002 o 250,000

T4B NAIC B ..o 0 0

14.7 TOtalS .o e 16,164,673 |........... 144,939,892 |............. 74,968,249 |.......... 161,518,645 |............ 84,952,928 | [V 482,544,387 |.......ccocvevv.... 1000 oo 484,151,212

14.8Line 14.7asa@ % Of COL 7 ..oovvveeeeeeeeeee oo 3.3 | 3000 | 15.5 [ 33.5 [, 7.6 | 0.0 [ 100.0 | XXX e e XXX

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

Section 12 3.3 30.0 15.5 33.5 17.6 0.0 100.0 XXX XXX XXX 100.0 XXX

15. Total Privately Placed Bonds

151 NAIC T e

15.2NAIC 2 ...
15.3NAIC 3 e
154 NAIC 4 e
15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

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

Section 12 0.0 0.0 0.0 0.0 0.0 0.0 0.0 XXX XXX XXX XXX 0.0
(a) Includes $ freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ current year of bonds with Z designations and $ ........cccceeveinccnncnnee 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 $ currentyear, $ ..o prior year of bonds with 5GI designations and $ .........c.cccceeeireinrccnnne currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ......cccccviiiinne i NAIC2 § e i NAIC3 $iiiee i NAICA $oie i NAICS5 $iiiie T NAICE $ e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU
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
1. U.S. Governments
1.01 Issuer Obligations .............cccoevieiiniiniiicins e [ e, 178,839 |..cceeeeee 2,668,164 |.............. 8,954,552 [....ccoooe. XKoo foerereeen 11,801,855 [ 208 | 0 e 000 | 11,801,555

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 ..........ccccceeeuenee
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 ..........ccccvriiiiinienieiiereee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... XXX 0 0
4.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............ccccooeioiiiiininiiiciiiies e oo 2,146,322 |.............. 4,618,679 |.............. 2,498, 111 | [ D.9, 0, TN R 9,263,112 |ooeeiiiiciee 1.9 [ 9,197,970 |evveeeeieenne 1.9 [ 9,263,112 [ 0

5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities ..........

5.04 Other Loan-Backed and Structured Securities ... 0.0 0.0 0
5.05 Totals 0 2,146,322 4,618,679 2,498,111 0 XXX 9,263,112 1.9 9,197,970 1.9 9,263,112 0
6. Industrial and Miscellaneous
6.01 Issuer Obligations ............cccevereeerereeeeeeeeeees |oovieeiens 16,164,673 |........... 142,793,571 |............. 70,170,730 |.......... 154,859,574 |............. 65,194,313 |............ D 0.0 ST 449,182,861 |...cvceveeicies (ST I A 460,941,960 |.....oovevvrvenenne 95.2 [ 449,182,861 |..cvoveveieeiene 0
6.02 Residential Mortgage-Backed Securities ............ oo oo e e e 790,460 |............ D,0,0 NN U 790,460 oo 0.2 [ e 0.0 [ 790,460 |.oooveeeeiiieiens 0
6.03 Commercial Mortgage-Backed SeCUrties .......... [o.civiieiiiciiiciieies foeeeeieeeeeeeeeeie foeeeeeeeeeeceeceeees v 1,492,796 |..cccenee 10,013,603 |............ D.0.0 SN 11,506,399 ..o 2.4 [ e 0.0 [ooeveiine 11,506,399 |[.o.ovoviieiiiie 0
6.04 Other Loan-Backed and Structured Securities ... XXX 0 0.0 0.0 0
6.05 Totals 16,164,673 142,793,571 70,170,730 156,352,370 75,998,376 XXX 461,479,720 95.6 460,941,960 95.2 461,479,720 0

~

. Hybrid Securities

7.01 Issuer Obligations ..........cccocviieriiiieiienieseeene
7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
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 ...........cccceeeuene
8.07 Totals
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Values by Major Type and Subtype of Issues
6 7 8

1 2 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
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX [ (V1 T 0.0 Joreeiieiieiieieriiiien [ 0.0 [ e 0

10.02 Unaffiliated Bank Loans - Acquired XXX 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 XXX 0 0.0 0.0 0

12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccceveereeiiniienieenienene
12.02 Residential Mortgage-Backed Securities ..........
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

144,939,893

74,968,248

161,518,645

84,952,928

482,544,387

12.10 Line 12.09 as a % of Col. 7 3.3 30.0 15.5 33.5 17.6 0.0 100.0 XXX 100.0
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 21,057,907 |............. 150,082,234 |............. 76,401,017 |....coceeee 153,189,119 [t 69,910,437 ...470,640,714 470,640,712

13.02 Residential Mortgage-Backed Securities .......... 0 e .210,775 2,721,217 |.. .. 10,578,448 . 13,510,500 |..

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

. 13,510,500 |.

.0

13.09 TOtalS ... [ 21,057,907 |.cecvveenee 150,082,234 |.............. 76,611,792 |............. 155,910,3% |....cvevnenne 80,488,885 484,151,214 484,151,212

13.10 Line 13.09 as a % of Col. 9 4.3 31.0 15.8 32.2 16.6 100.0 100.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 16,164,673 |............. 144,939,893 |.............. 74,968,248 |............ 160,025,849 |.............. 74,148,865 |............ ...470,247 528 ...470,640,712

14.02 Residential Mortgage-Backed Securities ....190,460 ...790,460 |. . 13,510,500 |.

14.03 Commercial Mortgage-Backed Securities ........ [ooccooininiinic0 Jeiniinn0 0 e, 1,492,796 |

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...cooveeiieieeieeeeeee s

14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

10,013,603

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total NONadMItEEd @MOUNLS ..o e e e e e e e e e e e e e e e

Statement value at end of current period (Line 10 minus Line 11)

4,389,300

6,781,000

1,778,300

4,389,300

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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

Schedule E - Part 2 - Verification - Cash Equivalents

NONE

SI11, SI12, SI13, SI14, SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 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
OFFICE SPACE & LAND . | INDEPENDENCE . 01/01/1987 .. |. 01/05/2011 .. 280,222 [oveeiiiiiiiinns 532,800 |.... .... 58,960 (58,960).. ....87,645
LEASEHOLD IMPROVEMENTS INDEPENDENCE . .. |- 0670172005 .. |. 01/05/2011 .. .. .. 0.
DOUGHBOY MEMORIAL PLAZA .. e . 12/31/2014 .. |. 12/31/2014 .. L.228,272 | 216,521 |.... .. 0. .. I
0299999. Property occupied by the reporting entity - Administrative 1,411,326 0 453,494 749,321 (58,960) 0 0 87,645
0399999. Total Property occupied by the reporting entity 1,411,326 0 453,494 749,321 (58,960) 0 0 87,645
ROCKSIDE BLDG LEASED UNITS ....oooeeeeeeeeeeeeeeeeeeeeees [ ||NDEPENDENCE ................. |0H ........................ . 01/01/1987 .. |. 01/05/2011 .. |....vvvveeeee 1,617,425 |oovvvvvviiiiniiiiiiiiiins foeeeeiiiiie 241,385 |..uvvvennnes 1,067,200 [.oooeeeeeeiiiiiiiiiiiiins | feviiiiiiiiiiiiiiiiiies [ 0 fovrervvviniiinniiiiniins foriiiiiiii 298,028 |...vvvvvnnnnnns 197,979
1,517,425 0 241,385 1,067,200 0 0 0 0 298,028 197,979

0499999. Properties held for the production of income

298,028

0699999 - Totals

2,928,751

694,879

1,816,521

(58,960)

285,624




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO02, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
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
H171IA9836 Port Angeles ......ooooveiiiiiiiiiiiii ....03/05/2021 ...[.ceeneiiiiiiiiinnee [0 918,083 [ e [ [ e 1,479,058 |...02/19/2021 ...
621AL3520 ... Birmingham ...03/25/2021 .. 0.113 .3,053,192|...03/02/2021 ...
L98VA2360 .... Newport News ... ...05/24/2021 .. 0.115 . 3,809,556 |...06/11/2021 ...
C11LA08T70 .... New Orleans .. ...06/09/2021 .. 0.090 . 2,461,536 |...05/03/2021 ...
C16TX7941 .... Midland ...07/29/2021 .. 0.113 .2,860,000 |...06/15/2021 ...
P28VA2240 ... Fredericksburg . ...08/25/2021 .. 0.113 . .2,212,677 |...07/07/2021 ...
E10H19682 . Boston .. 09/07/2021 .0.108 |.. ..1,269,000 |.. .2,350,000 |...08/10/2021 ...
BAONY1218 . Troy .. 10/27/2021 L0.113 )., ..2,000,000 |.. .5,372,940 |...08/24/2021 ...
HOQUT8409 . Midland . 12/17/2021 .0.076 |.. ..1,031,040 |.. .1,710,000 |... 12/01/2021 ...
HO3UT8409 .... Midland .... L 12/1772021 L 0.076 .... 810,900 . 1,345,000 |... 12/01/2021 ...
HO4UT8409 .... Midland .... L12/1772021 L 0.076 .... 578,880 ... 960,000 |... 12/01/2021 ...
HO2UT8409 .... Midland .... L 12/1772021 L 0.076 ..12/01/2021 ...
HO5UT8409 .... Midland L12/1772021 L 0.076 ..12/01/2021 ...
HO7UT8409 ... San Angelo ... L 12/1772021 L 0.076 ..12/01/2021 ...
BIANY1121 ... I thaca ... 12/28/2021 .. 0.091 ..11/03/2021 ...
S121L6046 ... Palos Park ...03/22/2022 ... 0.095 ..10/25/2021 ...
P66TX7504 .... Princeton .. ...03/30/2022 .. 0.095 ...03/16/2022 ...
475NY1218 . Randolph ... .0.083 |.. ...01/20/2022 ...
A13FL3390 . Cape Coral .0.090 |.. ...08/19/2022 ...
P50UT8440 . Ogden ... .0.090 |.. ...06/28/2022 ...
669TX7875 .... Austin .. ... 1272172022 .. 0.088 ...07/21/2022 ...
N35NY1050 ... Armonk ...03/20/2023 .. 0.083 ...01/04/2023 ...
P20CA9262 .... Costa Mesa ... ...03/27/2023 .. 0.080 .3,175,148 |...02/10/2023 ...
M64CA9080 ... Long Beach ... ...05/05/2023 .. 0.070 11,586,377 |...01/17/2023 ...
187TX7821 ... San Antonio .. ...05/25/2023 ... 0.088 . 2,686,045 |...04/19/2023 ...
T250H4414 .... Westlake ...08/23/2023 .. 0.088 . 3,155,040 |...06/15/2023 ...
R400H4301 ... Dublin ... ...09/21/2023 .. 0.085 . 2,956,400 |...01/23/2023 ...
R200H4301 ... Dublin ...09/21/2023 .. 0.085 . 4,232,800 |...08/11/2023 ...
A33CA9453 . Fairfield . 12/15/2023 .0.085 |.. .1,282,046 |... 10/05/2023 ...
1046 .. oo M......... |Akron . ... |OH... ...09/01/2019 .. ....0.030 .. . .. e ... 300,000 |...08/15/2019 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 0 0 0 0 0 91,514,106 XXX
0899999. Total Mortgages in good standing 43,607,119 0 0 0 0 0 91,514,106 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 43,607,119 0 0 0 0 0 91,514,106 XXX

General Interrogatory:

1. Mortgages in good standing $

2.
3.
4

Restructured mortgages $

... unpaid taxes $
unpaid taxes $

interest due and unpaid.

Mortgages with overdue interest over 90 days not in process of foreclosure $

Mortgages in process of foreclosure $

unpaid taxes $

interest due and unpaid.

unpaid taxes $

interest due and unpaid.

interest due and unpaid.
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Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

SCHEDULE B - PART 2

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
N35NY1050 ... 03/20/2023 ... e 0L083 [ R ) RN 2,564,342
P20CA9262 Costa Mesa .. 03/27/2023 ... .0.080 |...
1164CA9080 Long Beach ... 05/05/2023 . 0.070 |...
187TX7821 San Antonio .. 05/25/2023 ... .0.088 |...
T250H4414 ... 08/23/2023 ... 0.088
R400H4301 ... 09/21/2023 ... 0.085 [eeeeeeeemnieeeeeemneneeeeeeneeen 1,500,000 [ eeeen [ 2,956,400
R200H4301 .. 0972172023 ... .0.085 |... .4,232,800
A33CA9453 .. |Fairfield . .. 12/15/2028 ... . 0.085 |... .1,282,046
ATSNY1218 ..o Randolph ...... 05/09/2023 ... ... 0.083 P PP PPPPI 2,600,000
0599999. Mortgages in good standing - Commercial mortgages-all other 13,920,000 0 34,238,197
0899999. Total Mortgages in good standing 13,920,000 0 34,238,197
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals

13,920,000

34,238,197
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE B - PART 3

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

TEITXT702 i Houston ..ueveveviiieiiiiies fonn T s s e 10730/2020 .....|...... 03/01/2023 .....foevennnnnn L Y R R R O N A 659,080 |............ L N 0
S35FL3278 CTitusville coo [ Pl e [ 03/31/2021 ... .. 11/17/2023 1,000,000 0 e e 1,000,000 |.. 1,000,000 ...0
HOBUT8409 .. San Angelo ... 12/17/2021 1/13/2023 .. 916,560 |. 0 916,560 |. 0
H10UT8409 CAbiTene Lo e T e 12/17/2021 ... ... 361,800 0 . ... 361,800 ...0
E221L6060 e [Skokie coee e I e [ 07/26/2022 ... ....2,000,000 e 0 i e 2,000,000 |..........2,000,000 ....0
T50TX7520 .. .. |San Antonio L...eeeeiiiiiiiiiiiiiiiieeieeeens foee T e 08/30/2022 ... .. 1,000,000 . . P R [N 1,000,000 |......... 1,000,000 . ....0
0199999. Mortgages closed by repayment 5,937,410 0 0 0 0 0 0 5,937,410 5,937,410 0 0 0
H171IA9836 .. |Port Angeles ... 03/05/2021 ... 1,000,000 0 . 81,967 ...0
1046 .. | Akron 09/10/2019 ... . 0. .0
0299999. Mortgages with partial repayments 0 0 0 0 0
0599999 - Totals 6,989,866 0 0 0 0 0 0 6,027,267 6,027,267 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
000000-00-0 . [UBS HEDGE FUNDS ..........eevvemmmmmmnnnennnnnnnnnnns CLEVELAND .evvvvvvvvennnnnnnnennnnns fernennnnns OH......... UBS FINANCIAL SERVICES ......cccvvnnnnnnnee ....12/01/2012 ... |...... L TR F 5,674,516 |....... 6,660,794 |....... 6,660,794 |.......... 669,573 |.oooeeiiiiiiiiiis [ o e e e [
000000-00-0 . [CLUTTERBUCK SPECIAL SITUATION FUND ............. CLEVELAND ...vvvvvvvvnnnnnnnnnnnnnnns forvnnnnns OH......... CLUTTERBUCK CAPITAL MANAGEMENT LLC ..... ....08/31/2013 ... |...... LT 1,000,000 |........ 1,723,039 |........ 1,723,039 |.......... 329,432 |..vvvvvveierinens foviiiiiiiiiiiiins fo e e foeiiiiiiiiiiii e
2799999. Surplus Debentures, etc - Unaffiliated 6,674,516 8,383,833 8,383,833 999,005 0 0 0 0 0 0] XXX
6099999. Total - Unaffiliated 6,674,516 8,383,833 8,383,833 999,005 0 0 0 0 0 o] XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999

- Totals

8,383,833

8,383,833

999,005

1.

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocooo

$

$..
8.

$

$
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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 or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
02076X-98-3 ALPHAKEYS MILLENNIUM FD LTD CL B SER 1 ... . | CLEVELAND .... .| UBS FINANCIAL SERVICES GRP . ....02/13/2023 ... {...... 13...... ....518,715 |.. .
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC .... CLEVELAND . UBS FINANCIAL SERVICES GRP . ....08/23/2023 .. .2,165 |..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....11/01/2023 .. 2,185 |..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....04/25/2023 .. 2,138 |..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....07/24/2023 .. 2,158 |..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....01/30/2023 ..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....10/24/2023 ..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....03/23/2023 ..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....06/21/2023 ..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....09/22/2023 ..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....12/01/2023 ..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....06/23/2023 ..
075995-91-3 . .. | BLACKSTONE REAL ESTATE INC TR INC . CLEVELAND . UBS FINANCIAL SERVICES GRP . ....02/22/2023 ..
092492-9D-1 .. | ALPHAKEYS MILLEMIUM FD OFFSHORE . CLEVELAND . Exchange ........cccoceverees ....02/03/2023 ..
189997-J0-0 .........|BLACKSTONE PRIVATE CREDIT FUND CLEVELAND .... ...|UBS FINANCIAL SERVICES GRP . ....02/28/2023 ...
189997-J0-0 BLACKSTONE PRIVATE CREDIT FUND .. CLEVELAND .... .|UBS FINANCIAL SERVICES GRP . ....11/01/2023 ...
189997-J0-0 . ..| BLACKSTONE PRIVATE CREDIT FUND CLEVELAND . UBS FINANCIAL SERVICES GRP . ....05/01/2023 ..
189997-J0-0 . .| BLACKSTONE PRIVATE CREDIT FUND CLEVELAND . UBS FINANCIAL SERVICES GRP . ....07/31/2023 ..
189997-J0-0 BLACKSTONE PRIVATE CREDIT FUND .. CLEVELAND .... ...|UBS FINANCIAL SERVICES GRP . ....02/02/2023 ...
189997-J0-0 BLACKSTONE PRIVATE CREDIT FUND .. CLEVELAND .... .|UBS FINANCIAL SERVICES GRP . ....03/31/2023 ...
189997-J0-0 . ..| BLACKSTONE PRIVATE CREDIT FUND CLEVELAND . UBS FINANCIAL SERVICES GRP . ....06/28/2023 ..
189997-J0-0 . .| BLACKSTONE PRIVATE CREDIT FUND CLEVELAND . UBS FINANCIAL SERVICES GRP . ....01/03/2023 ..
189997-J0-0 BLACKSTONE PRIVATE CREDIT FUND .. CLEVELAND .... ...|UBS FINANCIAL SERVICES GRP . ....09/29/2023 ...
189997-J0-0 BLACKSTONE PRIVATE CREDIT FUND .. CLEVELAND .... .|UBS FINANCIAL SERVICES GRP . ....08/30/2023 ...
189997-J0-0 . .| BLACKSTONE PRIVATE CREDIT FUND CLEVELAND . UBS FINANCIAL SERVICES GRP . ....11/02/2023 ..
189997-J0-0 BLACKSTONE PRIVATE CREDIT FUND .. CLEVELAND ... .| UBS FINANCIAL SERVICES GRP . ...05/26/2023 ... o e |
2799999. Surplus Debentures, etc - Unaffiliated 1,004,810 0 0 XXX
6099999. Total - Unaffiliated 1,004,810 0 0 XXX
6199999. Total - Affiliated 0 0 0 XXX
6299999 - Totals 1,004,810 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
001993-90-9 ..... AG SUPER FUND LP CL B CLEVELAND eeeeeeene. [ 0470172022 ). 04/26/2023 .|..oooiiiiiiiiins |t (1,257)|.... U R 5,930 U R 1,765 |......... 1,765 |..
092492-9D-1 ... ALPHAKEYS MILLEMIUM FD OFFSHORE ... CLEVELAND Exchange . 02/28/2022 ..|. 02/13/2023 .. I .... 440,444 )
2799999. Surplus Debentures, etc - Unaffiliated 0 (1,257) 0 0 0 (1,257) 0 446,374 526,410 0 80,035 80,035 0
6099999. Total - Unaffiliated 0 (1,257). 0 0 0 (1,257). 0 446,374 526,410 0 80,035 80,035 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

(1,267)

o |

446,374 526,410

o |

80,035 80,035 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
3136A9-HB-7 ..... FNMA CMO 2012-111 HS INV FLT oovvvenniiiiiiiieeicinns foee vee | s T .. 1.AFE .. B3 7110 [ 13,702 | 21,507 [ 20,322 s e 31 0 [0 ]000002.500 2.604 ....10/23/2012 ...|....10/25/2042 ...
3136A9-PC-6 ..... FNMA CMO 2012-128 HS INV FLT N A .. 1.AFE ..|... . 104.4900 |........oeeeeenn276,836 |oeeennieeennnnn. 264,940 [ 264,940 |oeeiieiiiiies o0 0 [0 ] 5LBT2 5.619 ....11/20/2012 ...|....11/25/2042 ...
3136AA-6G-5 ..... FNVA CMO 2012-151 SB INV FLT N .. 1.AFE ..|... . 109.6270 |..oevvveniieennnnn 5,983 |ouiiiiiiii 5,431 [0 5,396 | e 0 [0 ] 50697 L 5.813 ....02/19/2013 ...|....01/25/2043 ...
3136AA-BP-9 ..... FNVA CMO 2012-131 BS N A .. 1.AFE ..|... . 102.8220 |.oeeevnnieeeeennn 77,955 | 75,816 [ 75,472 s oo 88 |0 [0 5148 4.691 ...01/23/2013 ... |....12/25/2042 ...
3136AC-AF-8 ..... FNVMA CMO 2013-10 HS INV FLT . N .. 1.AFE ..|... . 102.4620 |....oovniiennnnnnn 23,285 | 22,726 [ n 22,606 |eeeiceiins e 13 0 [0 50151 4.828 ....01/30/2013 ...|....02/25/2043 ...
3137A0-27-6 ..... FHLMC CMO 4064 TS INV FLT ... N A .. 1.AFE ..|... ...68.9990 |...oooiiiieeeen 17,084 | 24,688 [ 24,688 s [0 0 [0 BT 6.634 ...02/20/2013 ...|....06/15/2042 ...
3137AR-CX-2 ..... FHLMC CMO 4061 SL INV FLT ... N 1AFE L) L..62.9740 |..oooiiiiiiinnnn 5,208 | 8,261 [ 8,261 | o0 0 [0 )0 06.630 . 6.484 ....08/30/2012 ...|....06/15/2042 ...
3137AU-TY-5 ..... FHR CMO 4117 SC INV FLT ... N A 1.AFE ..|... L..69.1470 |.oeeeenieieee 1,508 | 2,180 [ 2,180 e o0 0 [0 ]..8L834 | 8.525 ....10/31/2012 ...|....10/15/2042 ...
3137AV-DC-8 ..... FHLMC CMO 4120 HS INV FLT . 1 1.AFE .. . 104.2050 |. .5.095 ...12/20/2012 .. 10/15/2042
3137B0-LJ-4 . FREDDIE MAC . 1 1.A FE .. ...84.4480 |. 0 | .4.425 ....06/16/2016 .. 05/15/2033
3137BR-ZF-5 ..... [FREDDIE MAC . 1 1AFE .. ...89.2850 |. L0 ... 2.934 ....08/14/2020 .. 02/15/2046 ...
3137BS-H-2 ..... FREDDIE MAC .... N A .. 1.AFE ..|... ...95.9320 |... e (6,684) |oeeeeiieeeeenn0 [0 ]02223.000 .. 2.906 ...12/11/2020 ...|....02/15/2044 ...
313%50-d8-7 ... FHLMC CMO 3005 SW INV FLT ... N 1AFE L) . 102.5%0 |... e (183) [0 000122 0.112 ....09/17/2009 ...|....07/15/2035 ...
31396Q-115-4 ... FNMA CMO 2009-66 SL INV FLT . N A 1.AFE ..|... ...89.4160 |..eeevvnniieeeennn 21,106 |oeeiiiieennnnn 23,605 [ 23,782 | e (194) |0 [0 7149 6.383 ....05/31/2012 ...|....09/25/2039 ...
31397N-UG-8 ... FNMA CMO 2009-19 TD N 1.AFE ..|... . 100.3880 |...eevvnnnnennnnn 122,627 |ovenniinnnnnnnn 122,183 [ 122,153 s o0 0 [0 140005000 . 4.940 ...03/25/2010 ... |....08/25/2036 ...
313978-1H-3 ... FNVA CMO 2011-40 SB INV FLT . N A 1.AFE ..|... 75,6270 [ooeeeenieeeeennn 3,813 | 5,042 [ 5,048 | e () |0 [0 ]l 90589 9.565 ....10/17/2011 ...|....11/25/2040 ...
31397U-89-1 ... FNMA CMO 2011-66 DS INV FLT . N .. 1.AFE ..|... .. 86.0070 |... ...08/24/2012 ...|....10/25/2040 ...
36202E-V9-7 ..... GNMA CMO 2 MJM 4240 N A .. 1.AFE ..|... . 106.4790 |... ....06/08/2011 ...|....09/20/2038 ...
38373\1-B8-2 ..... GNMA CMO PAC 2007-16 PS INV FLT .... N .. 1.AFE ..|... . 109.69%0 |... ....07/27/2012 ...|....04/20/2037 ...
38373V-N1-8 GNMA 2002-63 CL NU ....... 1 1AFE .. . 103.6280 |. ....09/03/2003 .. 09/20/2032
38374T-RK-2 . GNMA CMO TAC 2009-22 JL 1 1.AFE .. ...97.8730 |. ....04/21/2010 .. 04/20/2039
38374U-BP-5 . GNMA CMO 2009-32 AB ..... 1 1.A FE .. ...98.7180 |. ....07/06/2012 .. 05/16/2039
38374U-CJ-8 . GNMA  CMO PAC 2009-32 AP mi 1AFE .. ...98.5970 |. ...07/09/2012 .. 05/16/2039 ...
38375Y-NF-5 . GNMA CMO PAC 2008-79 CS ... N 1AFE .. ...92.1300 |. ....06/28/2011 .. 06/20/2035 ...
38376V-R9-0 ..... GNMA CMO PAC-2 2010-19 GW ... N 1AFE L) ...84.0080 |... ....09/03/2010 ...|....02/20/2040 ...
38377L-PX-0 ..... GNVA CMo 2010-128 CY N A 1.AFE ..|... ...96.8300 |... ...11/02/2010 ...|....08/20/2039 ...
38377N-AA-2 ..... GNMA CMO PAC-2 2010-143 CM .. N 1.AFE ..|... ...87.2080 |... ....01/26/2011 ...|....11/16/2040 ...
38377N-G7-3 ..... GNMA CMO 2010-157 SH . N A 1.AFE ..|... ...82.3460 |... ....12/20/2011 ...|....12/20/2040 ...
38377T-DF-5 ..... GNMA CMO 2011-13 CD ... N .. 1.AFE ..|... ...86.6450 |... . ....01/28/2011 ...|....01/16/2041 ...
38378H-L8-7 ..... GNMA  CMO 2012-128 HK N A .. 1.AFE ..|... ...73.2750 |... 473,382 |.... .. ...646,035 ...10/30/2012 ...|....09/16/2042 ...
38378M-ST-3 ..... GNMA CMO 2013-51 SC INV FLT . 1 1AFE .. ...56.1650 |. .. 136,232 |. ..240,776 .239,990 |.. ....04/22/2013 .. 04/20/2043 ...
38378\-TU-9 ..... GNMA CMO 2013-51 C . 1 1.A FE .. .. 76.7860 |. ..369,764 |. ..481,551 .480,612 |.. ....04/11/2013 .. 04/20/2043
38380C-DB-6 ..... GNVA e 1 1.AFE .. ...92.4090 |. 463,526 . 1,583,748 . 1,653,695 |.. ..(15,834) |. ....12/11/2020 .. 04/20/2046
38380K-UN-3 . GOVERNMENT NATL MTG ASSN 1 1.A FE .. ...88.9980 |. ..503,658 |. ..565,921 .576,507 |.. (2,485) |. ....11/25/2020 .. 10/20/2047
38380N-5B-1 ..... [GOVERNMENT NATL MTG ASSN .. 1 1AFE .. ...85.8500 |. ..441,281 | ..514,014 521,337 |.. ..(15,516) |. ....07/21/2020 .. 10/16/2061 ...
38380P-SH-5 ... GOVERNMENT NATL MTG ASSN .. N A .. 1.AFE ..|... ...75.4%0 |... 1,272,605 .1,685,658 |.. 696,728 |oueeieeeeiniiees foeeeeene (11,882) |. ...07/20/2020 ...|....02/16/2062 ...
38380P-VF-8 ..... GOVERNMENT NATL MTG ASSN N 1AFE L) ...85.5780 |... ..286,259 |.. ....286,259 ....08/14/2020 ...|....05/16/2061 ...
38380T-B7-0 ..... GOVERNMENT NATIONAL MORT GNR 2017-107 T .. N A |- TAFE L ...97.7080 |... .. 144,69 |.. .... 144,695 ....09/27/2019 ...|....01/20/2047 ...
383826-YB-2 ..... GNMA 2020-97 BM ..oevvunniiiiiininiiiiiiiiinieecinninnenes oo ven | eneens 1T . 1LAFE .. 917510 [ 2,921,931 [ooiiiinnnnnns 3,184,631 [....ocvvennnns 3,184,631 . , ...10/05/2020 ... |....09/20/2047 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,955,573 | XXX 10,196,393 11,699, 127 11,801,555 0 (52,462) XXX 24,987 234,489 XXX XXX
0109999999. Total - U.S. Government Bonds 11,055,573 [ XXX 10,196, 393 11,699, 127 11,801,555 0 (52,462) XXX 24,987 234,489 XXX XXX
0309999999. Total - All Other Government Bonds 0] XXX 0 0 0 0 0 XXX 0 0 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 XXX 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0] XXX 0 0 0 0 0 XXX 0 0 XXX XXX
02765U-DC-5 ... |AMERICAN MUN PWR-OHIO INC REV ....ooviiviinnnnniinnnns | ...... | ....... | .......... | 1TFFE |, 510,305 [. 108.6460 |..........oeunnn. 543,230 |..ooovunnnnnnnns 500,000 |..oevvvnnniinnnns 503,742 |..evvnnniinnnnd (U (463) FA s s 12,144 | 32,120 |....12/01/2009 ...|[....02/15/2032 ...
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172252-H8-4 ..... CINCINNATI OHIO CITY SCH DIST GO .eevvvvnvevevvnnnens foee ven e | s LADFE e 504,535 |. 100.8730 500,000 |.eeeevunnniennnns 500,397 [oooiiiiiinnnnnnn (U N 7 1) 1 AR | Y AR | R RO I o FN 5.390 ....06/03/2010 ...|....06/01/2025 ...
223777-CM-3 ...... COWLITZ CNTY WASH PUB UTIL DIST REV .. .. 1.F FE ..|... .. 270,250 |. 100.9660 |... ..265,000 |.. ....265,266 0 e (208) [0 e l0 ]l 60188 |l 6.068 ....03/17/2010 ...|....09/01/2025 ...
209461-NL-3 ... EVANSVILLE IND SEWER WKS REV BNDS .. 1.EFE ..|... ..500,000 |. 110.2120 |... . 500,000 |.. ... 500,000 O 0 0 [0 0006.500 |- 6.500 ....12/01/2010 ...|....07/01/2031 ...
317747-D0-3 ..... FINDLAY OHIO CITY SCH DIST GO . .. 1.EFE ..|... . 100.1280 |... . 500,000 |.. ... 500,000 0 . w0 0 0]l 06.250 ol 6.250 ....02/11/2010 ...|....12/01/2037 ...
385478-EV-0 ..... GRAND FORKS ND PUB S/D .. 1.EFE ..|... . 106.6040 |... . 200,000 |.. ... 200,000 0. FN ) O R ) RO o 1[40 I AN 6.000 ....12/29/2010 ...}|....08/01/2028 ...
442331-QM-9 ... HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/ . .. 1.DFE ..|... . 106.3260 |... . 700,000 |.. ....172,315 O e (8971 [0 o0 10nl6.290 |- 5.025 ...10/04/2012 ...|....03/01/2032 ...
452024-GT-3 ..... ILLINOIS MUN ELEC AGY PWR SUPPLY REV .. 1.EFE ..|... . 108.7430 |... . 500,000 |.. ....517,629 O [ (2,8%8) [l [0 [0l 6.832 | 6.181 ....10/14/2010 ...|....02/01/2035 ...
452024-HH-8 ... ILLINOIS MUN ELEC AGY PWR SUPPLY REV . .. 1.EFE ..|... . 110.0000 |... . 500,000 |.. ...500,719 0 . e (85) foeeeeeiiiie 0 0 [ 72288 7.265 ....11/24/2010 ...|....02/01/2035 ...
455285-5R-3 ..| INDIANAPOLIS IND LOC PUB IMPT REV .. .. 1.DFE .. . 103.2000 |. . 500,000 500,000 |.. .0 .5.966 ....03/04/2010 .. 01/15/2030
489890-KB-8 ..... KENOWA HILLS MICH PUB SCHS GO . .1.CFE .. . 100.0000 |. . 400,000 400,000 |.. .0 .6.375 ....06/23/2010 .. 05/01/2026
605340-UE-9 ..... MISSISSIPPI DEV BANK SPL OBLG GO .. 1.EFE .. . 101.7760 |. . 480,000 476,684 |.. .0 ......5.776 ....06/24/2010 .. 10/01/2036 ...
658203-L2-8 ..... NORTH CAROLINA MUN PWR AGY REV .. 1.F FE ..|... .. 509,325 |. 107.5670 |... . 500,000 |.. ....503,310 O e (414 0 0 60184 6.071 ...09/16/2009 ...|[....01/01/2032 ...
658203-2-6 ..... NORTH CAROLINA POWER AGENCY . .. 1.F FE ..|... .. 504,750 |...91.5910 |... . 500,000 |.. ...501,988 O e (249) 0 [0 000003.922 | 3.885 ....12/11/2012 ...|....01/01/2032 ...
665250-BX-3 ..... NORTHERN ILL MUN PIR AGY .. 1.G FE ..|... ... 35,000 |. 108.5150 |... O 0 0 [0 010072620 |- 7.620 ....12/01/2010 ...|....01/01/2030 ...
665250-BX-3 ..... NORTHERN ILL MUN PIR AGY .. 1.G FE ..|... ..303,000 |. 108.5150 |... LU R (L5 PO N RPN | I R (N {1 I AN 7.545 ....12/03/2010 ...|....01/01/2030 ...
786005-PN-2 ..... SACRAMENTO CALIF MUN UTIL DIST REV .. 1.CFE ..|... . 108.2590 |... .. . JL I O V11D N FORRRRR | R FUUUPPRRRRRPIN | I SO i <1< 1 AU 6.076 ....07/29/2010 ...|....05/15/2036 ...
79765R-SU-4 ... SAN FRANCISCO CALIF CITY & ONTY REV .. 1.DFE ..|... . 100.9310 |... 211,955 |.... . 210,000 |.. ... 210,000 O 0 0 [0 000005.500 |- 5.500 ....06/17/2010 ...|....11/01/2025 ...
812643-GE-8 ..... SEATTLE WASH MUN LT PWR REV TAXB INPT .. .. 1.CFE ..|... . 103.8000 |... 415,200 |.... . 400,000 |.. ... 400,000 O 0 0 [0 01250750 |- 5.750 ...02/08/2011 ...|....02/01/2027 ...
837227-H8-3 ..... SOUTH CENT CONN REGL WTR AUTH REV .. 1.DFE ..|... . 105.7600 |... 528,800 |.... . 500,000 |.. ...501,384 O e (210) el [0l 62243 | 6.187 ...03/19/2010 ...|....08/01/2030 ...
837227-H8-3 . SOUTH CENT CONN REGL WTR AUTH REV .. .. 1.DFE .. . 105.7600 |. ..528,800 |. . 500,000 500,000 |.. .0 ......6.243 ....03/24/2010 .. 08/01/2030 ...
958792-CD-3 ..... WESTERN NASSAU CNTY N Y WTR AUTH REV ........cceeennns 1.EFE ..|.. .. 175,302 |. 100.3110 |... ..170,529 |.... . 170,000 |.. ... 170,658 0. L (585) [0 il 0L 6.007 5.825 . ...04/23/2010 ... |....04/01/2025 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 9,417,768 [ XXX 9,578,479 , 160,000 9,263,112 0 (13,955) XXX 580,089 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 9,417,768 | XXX 9,578,479 , 160,000 9,263,112 0 (13,955) XXX XXX 194,242 580,089 XXX XXX
001055-AF-9 ..... AFLAC INC. e eeeee e eeer e eeennes foee cen | e | s L 1GFE s 133,699 |. 109.7620 |....ccevunnnneenn 138,300 126,000 |-evveeneeeeennnnn 130,330 0 fooeeeeeeenean(261) e [0 |l 6,450 ... 6.079 |FA ooees |oeneeeeeenennns KRVZK T IO 8,127 |....12/29/2011 ...|....08/15/2040 ...
00205G-AC-1 ..... APT PIPELINES LTD .. 2.BFE ..|... ...94.6390 |... 709,793 |.... . 750,000 |.. ....748,19% 0. . 37,500 |....03/16/2015 ...|....03/23/2035 ...
00205G-AC-1 ..... APT PIPELINES LTD .2.BFE .. ...94.6390 |. .. 473,195 |. . 500,000 516,739 |.. .0 . 25,000 |....10/05/2016 .. 03/23/2035
00206R-DF-6 ..... AT&T INC .. .2.BFE .. . 105.4900 |. ..527,450 |. . 500,000 .543,809 |.. .0 .30,000 |....03/21/2016 .. 08/15/2040
00206R-GT-3 ..... AT&T INC .. .. 2.BFE .. L 111.1140 |. ..333,342 |. . 300,000 .348,3% |.. .0 . 21,375 |....12/01/2017 .. 12/15/2031
00206R-HA-3 ..... AT&T INC .. .2.BFE .. ...95.1920 |. 191,207 ..200,865 .203,364 |.. .0 . 10,345 |....12/01/2017 .. 11/15/2046 ...
00206R-HA-3 ..... ATET INC e e e [ e .2.BFE .. ...95.1920 |. .. 478,944 ..503,135 .509,3% |.. .0 . . 25,911 |....12/01/2017 .. 11/15/2046 ...
002824-AY-6 ..... ABBOTT LABORATORIES .. .| 1.DFE ..|... . 107.0730 |... 535,365 |.... . 500,000 |.. ....561,971 0 | (3,798 [0 00000050300 4.484 [MN ...... . 26,500 |....06/07/2016 ...|....05/27/2040 ...
00287Y-AR-0 ..... ABBVIE INC ... |- 1.GFE L. ...97.2280 |... 486,140 |.... . 500,000 |.. ....498,088 0 . LAT6 o0 k0 )l 140500 - 4.531 [MN ...... . 22,500 |....05/05/2015 ...|....05/14/2035 ...
00287Y-AR-0 ..... ABBVIE INC ... |- 1.GFE L s ...97.2280 |... 486,140 |.... . 500,000 |.. ....498,617 O 128 o0 [0 00040500 |- 4.523 |WN ...... . 22,500 |....05/06/2015 ...|....05/14/2035 ...
004890-AA-0 ..... ACRES COMMERCIAL REALTY ... . |--2.BPL ..|... 1,500,000 |...92.0260 |... ,380,390 |.... .1,500,000 |.. ,500,000 0 . PR | (SR | B RO T <1 I N 5.750 [FA ...... . 86,250 |....08/16/2021 ...|....08/15/2026 ...
00489Q-AA-0 ... ACRES COMMERCIAL REALTY ... . |- 2.BPL ... ...92.0260 |... 460,130 |.... .. 500,000 |.. 503,229 O e (1,200) ool [0 [0l 5,750 .o 5.679 FA ...... . 28,750 |....08/26/2021 ...|....08/15/2026 ...
006346-AS-9 ..... ADAMS OUTDOOR ADVERTISING LP ... .. 1.F FE ..|... ...93.1280 |... 0 . ...(421) |. ....11/15/2018 ...|....11/15/2048 ...
009089-AA-1 ..... AIR CANADA 2013-1A PTT . ..2.BFE .. ...95.7500 |. ..320,529 | .334,756 |.. .0 ...(185) |. ....07/05/2018 .. 11/26/2023 ...
009090-AA-9 ..... AIR CANADA .. 1.F FE .. ...93.7620 |. ..280,380 | .295,056 |.. .0 . 1,337 |. ...12/19/2018 .. 03/15/2027
009090-AA-9 ..... AIR CANADA ... .. 1.F FE .. ...93.7620 |. .11,452 ). 12,214 .. .0 L0 ....10/12/2023 .. 03/15/2027
010392-EE-4 ..... ALABAMA POWER CO . .. 1.G FE .. . 101.3360 |. ..506,680 |. .535,080 |.. .0 (3,827) |- ....02/11/2016 .. 03/15/2033
010392-FF-0 ..... ALABAMA POWER CO . .. 1.G FE .. ...97.6610 |. ..488,305 |. . .508,301 |.. .0 (477) |. ....06/09/2022 .. 06/01/2041 ...
010392-FG-8 ..... ALABAMA POWER CO ... voo |- .G FE ... ...83.3870 |... 833,870 |.... .1,000,000 |.. ....998,493 B O 84 ...08/14/2022 ...|....01/15/2042 ...
012725-AD-9 ..... ALBEMARLE CORP ... e | 2B FE ... ...92.8770 |... 557,262 |.... . 600,000 |.. ....637,260 O e (1,781) | ....06/26/2019 ...|....12/01/2044 ...
012725-AD-9 ..... ALBEMARLE CORP ... e | vevevnnnn | 2.BFE L. . ...92.8770 |... . 500,000 |.. ....570,965 0 feeennnn (8,393) | ....10/23/2019 ...|....12/01/2044 ...
012873-AK-1 ..... ALBERTA ENERGY CO LTD YANKEE NT ...ooovvvvvvvennnnnnnns foee e foeeeenn | eeeees L2CFE e 590,205 |. 109.2870 500,000 |..eevvvnnniinens 534,999 [...oiiininns 0. (4,468) ...05/01/2012 ... |....11/01/2031 ...
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013716-AU-9 ..... ALCAN INC .. eeenns oo een | e | s LFFE L 567,650 |. 109.1050 |.................545,525 |..ccooeiiiinnnn 500,000 |.eeeevunnniennnns 537,758 [cveiiiiiinnnnnn 0 |eeens (3,808) [evvveeeeviinnnal o0 s 6.125 |...... 5.3% ....06/02/2016 ...|....12/15/2033 ...
013716-AU-9 ..... ALCAN INC |- 1L.EFE ... .. 456,796 |. 109.1050 |... . 400,000 |.. ....431,700 O e (3197) |0 o0 e 6.125 |...... 5.363 ....05/06/2016 ...|....12/15/2033 ...
013716-AW-5 ..... RIO TINTO ALCAN .. |- LEFE ... .. 604,172 |. 105.3910 |... ..524,000 |.. ....567,137 JLUI PO €< P 4 RUUUUUURURUUTOR | [ IO | B R 5.750 |...... 4.987 ....06/25/2014 ...|....06/01/2035 ...
017175-AD-2 ..... ALLEGHANY CORP |- LEFE L. ..531,715]...96.1180 |... . 500,000 |.. ....523,163 O e (1,149) |0 [0 e 4.900 |...... 4.608 ....08/02/2016 ...|....09/15/2044 ...
01861E-AA-3 ..... ALLIANCE FUNDING GROUP .. . |- 2.BPL ... .. 750,000 |...89.4800 |... . 750,000 |.. ... 750,000 O 0 0 [0 6.500 |...... 6.500 ....03/19/2021 ...|....04/01/2028 ...
01959E-AC-2 ..... ALLIED WORLD ASSURANCE CO HLDGS TD . .. 2.BFE ..|... .. 498,750 |...97.3390 |... 486,695 |.... ... 500,000 |.. ....499,755 O e 140 |0 0 e 4.350 |...... 4.361 ...01/05/2017 ...|....10/29/2025 ...
01983K-AA-2 ..... ALLO ISSUER LLC .. 1.G FE ..|... .. 946,877 |...97.7510 |... 977,510 |.... .1,000,000 |.. ...952,986 O e 6,109 |0 [0 6.200 |...... 6.548 ....06/23/2023 ...|....06/30/2028 ...
020002-A0-4 ..... ALLSTATE CORP - 2.AFE ... .. 572,460 |. 102.6980 |... ... 500,000 |.. 536,063 0 [ (3,830) |eeeeeeeeeen0 [0 e 5.350 |...... 4.673 ....09/12/2014 ...|....06/01/2033 ...
022095-A0-6 . ALTRIA GROUP INC . ..2.BFE .. ,045,560 |...82.6300 |. ..826,300 |. .1,000,000 1,040,190 |.. .0 . 4.304 ....03/18/2021 .. 05/02/2043
02209S-AR-4 ..... [ALTRIA GROUP INC . .. 2.BFE .. ,753,200 |...97.9310 |. .. 1,468,965 |. .1,500,000 .1,727,5% |.. .0 ......4.599 ...10/25/2021 .. 01/31/2044
02376A-AA-7 ..... [AMERICAN AIRLINES GROUP INC . .. 1.F FE .. 183,487 |...90.1120 |. ..158,220 |. 175,582 175,861 |.. .0 ......3.350 |......3.206 ....08/01/2017 .. 10/15/2029 ...
023771-82-5 ..... AMERICAN AIRLINES .. 2.BFE ..|... .. 331,675 |...84.9030 |... ....328,838 0 [ 1,588 |0 [0 e 3.250 |...... 3.297 ...04/26/2018 ...|....10/15/2028 ...
02377C-AA-2 ..... AMERICAN AIRLINES INC .. 2.BFE ..|... .. 183,756 |...87.2840 |... ....175,986 LU R (170N MO | I RPN | ) R 3.600 |...... 3.440 ....08/01/2017 ...|....10/15/2029 ...
025932-AP-9 ..... AMERICAN FINANCIAL GROUP INC - 2.AFE ... .. 499,500 |...99.9700 |... ....499,646 O e 57 o0 o0 e 5.250 |...... 5.255 ....04/08/2020 ...|....04/02/2030 ...
026351-AZ-9 ..... AMERICAN GENERAL CORP SENIOR NT .... . |- 2.BFE ..|... .. 585,365 |. 104.8930 |... ....527,966 LU Y (181123 N N | N RPN | ) AN 6.625 |...... 5.659 ....01/07/2014 ...|....02/15/2029 ...
026874-AZ-0 ..... AMERICAN INTERNATIONAL GROUP INC ... . |--2.BFE ..|... .. 580,750 |. 106.1320 |... .. ....549,081 0 [ (3,980) |veeeeeeeeen0 o0 e 6.250 |...... 5.381 ....03/30/2016 ...|....05/01/2036 ...
026874-DE-4 ..... AMERICAN INTL GROUP INC . |- 2.BFE ..|... .. 478,165 |...92.3460 |... . 500,000 |.. ....484,782 O 1,328 |0 [0 4.700 |...... 4.915 ....01/01/2019 ...|....07/10/2035 ...
02765U-DX-9 ..... AMERICAN MUN PWR OHIO INC REV .... .. 1.F FE ..|... .. 887,920 |. 106.5880 |... 937,974 |.... . 880,000 |.. ... 881,871 0 [ (458) |0 [0 e 6.849 |...... 6.788 ...12/06/2010 ...|....02/15/2028 ...
02772A-AA-T ... AMERICAN NATIONAL GROUP ... .. 2.BFE ..|... 1,007,200 |...95.6510 |... 956,510 |.... .1,000,000 |.. ,006,060 LU R O (/) N N | I RPN | ) A 6.144 |...... 6.100 ....06/13/2022 ...|....06/13/2032 ...
03073E-AM-7 ..... AMER | SOURCEBERGEN CORP .. L2.AFE .. 502,630 |...97.8450 |. ..489,225 |. . 500,000 .500,239 |.. .0 .3.250 |......3.233 ....03/10/2015 .. 03/01/2025
03073E-AP-0 ..... AMER | SOURCEBERGEN CORP L2.AFE .. 475,500 |...95.8740 |. ..479,370 |. . 500,000 .490,544 |.. .0 .3.450 |......3.628 ....03/01/2018 .. 12/15/2027
031162-BE-9 ..... AMGEN INC .... . .. 2.AFE .. 558,320 |...95.1510 |. .. 475,755 |. . 500,000 541,317 |.. .0 .4.950 |......4.433 ....10/04/2016 .. 10/01/2041
031162-BK-5 ..... AMGEN INC .. [ e .| 2.AFE .. 542,250 |...97.7270 |. 488,635 . 500,000 .533,364 |.. .0 .5.150 |......4.749 ....04/09/2019 .. 11/15/2041 ...
03237N-AA-6 ..... AMUR EQUIPMENT FINANCE INC ..eoeeeeeinieeeeeenieee fen e .. 2.APL .. 750,000 |...96.0050 |. ..720,038 . 750,000 750,000 |.. .0 ......6.125 |......6.125 ...03/04/2021 .. 03/15/2025 ...
03290A-AA-8 ..... ANCHORAGE CREDIT FUNDING LTD ... S LAFE L 1,000,000 |...87.3000 |... 873,000 |.... .1,000,000 |.. ,000,000 I RN | N | RPN | B FN 2.875 |...... 2.875 ....07/07/2021 ...|....07/27/2039 ...
033320-AN-4 ... ANCHORAGE CREDIT FUNDING LTD ... .- 1.DFE ..|... ..750,000 |...89.5000 |... 671,250 |.... . 750,000 |.. ... 750,000 0 . PPN | N FRRRROR | R IS 3.827 |...... 3.827 ....09/04/2020 ...|....10/25/2038 ...
034863-AR-1 ..... ANGLO AMERICAN CAPITAL PLC |- 2.AFE L. .. 527,650 |...98.5770 |... 492,885 |.... . 500,000 |.. ...509,715 O [ (2,989) [0 [0 4.750 |...... 4.501 ....10/25/2017 ...|....04/10/2027 ...
035229-DA-8 ... ANHEUSER BUSCH COS INC - 1.GFE ... .. 597,390 |. 103.4990 |... 517,49% |.... ... 500,000 |.. 554,995 O [ (4,489) |0 [0 e 5.750 |...... 4.813 ....09/30/2014 ...|....04/01/2036 ...
035240-AF-7 ..... ANHEUSER-BUSCH INBEV WORLWIDE INC .. e [ TG FE L 1,193,170 |. 107.9840 |... ,079,840 |.... .1,000,000 |.. ,120,175 JLURS PO [V N-7.(2) 1 RUUUUUURRRRRUOR | [ IR | B R 5.875 |...... 4.924 ....12/16/2016 ...|....06/15/2035 ...
037411-AW-5 ..... APACHE CORP SENIOR NT 2 ... .. 2.CFE ..|... 1,003,710 |...84.7730 |... 847,730 |.... .1,000,000 |.. ,002,229 0 . e (188) [0 o0 [ 5.100 |...... 5.081 ...06/25/2013 ...|....09/01/2040 ...
037411-AY-1 ..... APACHE CORP SR UNSECURED BND 2 .2.CFE .. ...83.6850 |. ..418,425 |. . 500,000 513,231 |.. .0 (753) |. .5.280 |......5.038 ....08/05/2013 .. 02/01/2042 ...
03765H-AB-7 ..... APOLLO MANAGEMENT HOLDINGS L P 2 1.FFE .. ...97.8830 |. ..489,415 |. . 500,000 .501,082 |.. .0 .4.400 |......4.355 ....05/24/2016 .. 05/27/2026
03765H-AB-7 ..... APOLLO MANAGEMENT HOLDINGS L P 2 1FFE .. ...97.8830 |. ..244,708 |. ..250,000 .250,541 |.. .0 .4.400 |......4.355 ....06/25/2016 .. 05/27/2026
03765H-AB-7 ..... APOLLO MANAGEMENT HOLDINGS L P 2 1.FFE .. ...97.8830 |. ..489,415 |. . 500,000 .503,392 |.. .0 .4.400 |......4.264 ....06/06/2016 .. 05/27/2026
038222-AG-0 ..... APPLIED MATERIALS INC SENIOR NT . .. 1.F FE .. . 109.3760 |. ..546,880 |. . 500,000 .553,266 |.. .0 ......5.850 |......4.987 ....06/17/2013 .. 06/15/2041 ...
038222-AG-0 ..... APPLIED MATERIALS INC SENIOR NT ... .. 1.F FE ..|... . 109.3760 |... . 750,000 |.. ... 182,660 JLO I U (I 745 ARt | B IR | ) AU 5.850 |...... 5.467 ...08/12/2013 ...|....06/15/2041 ...
038222-AK-1 ..... APPLIED MATERIALS INC .. 1.F FE ..|... . 104.4490 |... . 500,000 |.. ....500,855 LU SRR (/) N MO | I RPN | ) AN 5.100 |...... 5.085 ....09/21/2015 ...|....10/01/2035 ...
03881N-AE-7 ..... ARBOR REALTY SENIOR INC ... .. 1.F FE ..|... ...99.9520 |... . 500,000 |.. ... 500,000 JLU N N | [ APPSRt | B ISP | ) AU 7.750 |...... 7.750 ....08/17/2023 ...|....03/30/2026 ...
038923-A0-1 ..... ARBOR REALTY TRUST INC .. .. 1.FPL ..|.. ...86.8230 |... .1,000,000 |.. ,000,000 LU RN | N | RPN | ) SN 4.500 |...... 4.500 ....03/03/2020 ...|....03/15/2027 ...
038923-AU-2 ... ARBOR REALTY TRUST INC .. .. 1.F FE ..|... ...90.9190 |... .1,000,000 |.. ,000,000 O 0 0 [0 e 5.000 |...... 5.000 ....04/30/2021 ...|....04/30/2026 ...
039483-AU-6 ..... ARCHER DANIELS MIDLAND CO . |- LEFE ... . . 106.4460 |... . 500,000 |.. ....549,993 O [ (4,285) |0 o0 e 5.375 |...... 4.549 ....09/09/2014 ...|....09/15/2035 ...
04010L-AV-5 ..... ARES CAPITAL CORP .. 2.CFE ..|... .. 499,740 |...97.6240 |... 488,120 |.... . 500,000 |.. ....499,958 0 e e 36 |0 o0 e 4.250 |...... 4.252 ...01/08/2018 ...|....03/01/2025 ...
04010L-AV-5 ..... ARES CAPITAL CORP ..... .. 2.CFE ..|... ...97.6240 |... 488,120 |.... . 500,000 |.. ...499,070 L SR £ A N | I RN | ) AN 4.250 |...... 4.299 ....02/01/2018 ...|....03/01/2025 ...
04048R-DS-2 ..... [ARIZONA STATE WNIV .... .. 1.CFE .. . 106.1250 |. ..530,625 | . 500,000 500,000 |.. .0 ......6.204 |......6.204 ....03/30/2010 .. 07/01/2030 ...
040555-CH-5 ..... ARIZONA PUBLIC SERVICE C0. ..... .. 1.GFE ..|.. . 100.3060 |... 501,530 |.... . 500,000 |. ...560,770 O (4382) |0 o0 5.500 |...... 4.640 ...08/05/2014 ...|....09/01/2035 ...
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040555-CH-5 ..... ARIZONA PUBLIC SERVICE C0. ..evvvvvvvvvennivviivnnnnenes foen ven e | s L AGFE e 574,150 . 100.3060 |.................485,481 |.................484,000 |...........eunnns 533,611 [coieiiiinnnnnnn 0 |eeens (4,252) |oooivieenennnd0 o0 s 5.500 |...... 4.636 [MS ... |eveeeiniiiinns 8,825 | 26,620 |....09/10/2014 ...|....09/01/2035 ...
040555-CP-7 ... ARIZONA PUBLIC SERVICE CO . - 1.GFE ... 1,048,280 |...83.6270 |... .... 1,044,226 O e (2,211 0 o0 e 4.700 |...... 4.484 [ ....... .. 23,564 |... ....08/15/2022 ...|....01/15/2044 ...
04248N-AA-1 ..... ARMY HAWATT FAMILY HSG .... .| 1.DFE ..|... .. 405,656 |...92.0000 |... O e (1,204) |0 o0 e 5.524 |...... 4.902 (D ....... ....12/03/2014 ...|....06/15/2050 ...
04621X-AD-0 ..... ASSURANT INC ... . |--2.BFE ..|... . 108.2140 |... O [ (7,488) |0 [0 6.750 |...... 5.882 [FA ...... ....04/17/2019 ...|....02/15/2034 ...
04621X-AJ-7 ..... ASSURANT INC ... . |- 2.BFE ..|... ...98.6130 |... . 0. T30 [0 |0 [ 4.900 |...... 5.001 [MS ...... ....12/30/2022 ...|....08/27/2028 ...
048677-AB-4 ..... ATLANTIC MARINE CORPS CMNTYS LLC BOND SE . .. 1.G FE ..|... .. 77.1800 |... 951,321 0 [ (1,595) |0 o0 e 5.343 |...... 5.011|d ....... . ...05/08/2013 ...|....12/01/2050 ...
049560-AA-3 ..... ATMOS ENERGY CORP .. 1.EFE ..|... . 103.6190 |... ... 2,209,592 JLO U 01 1Y/ N N | I RPN | ) AN 6.750 |...... 5892 ....... . .. 135,000 |....04/13/2022 ...|....07/15/2028 ...
05178T-AA-9 ..... AURORA MILITARY HSG Il LLC . |- 1L.EFE ... ...95.4300 |... ....645,520 0 [ (4,606) |oeeeeeeeeeen0 [0 e 5.820 |...... 5.166 ... 16, . 35,587 |....04/17/2018 ...|....07/15/2034 ...
052396-501-4 . AUSTIN TEX TXBL .. .. 1.BFE .. ...97.2790 |. .500,433 |.. .0 .3.7% |......3.786 s . 18,975 |....09/12/2014 .. 09/01/2029
052396-5X-2 ..... [AUSTIN TEX TXBL .1.BFE .. ...94.7110 |. 500,000 |.. .0 .4.024 |......4.024 s . 20,120 |....09/10/2014 .. 09/01/2034
052769-AE-6 ..... AUTODESK INC ...... .. 2.AFE .. ...96.8910 |. 499,231 |.. .0 ......3.500 |......3.515 . . . 17,500 |....12/15/2017 .. 06/15/2027 ...
05369A-AA-9 ..... AVIATION CAPITAL GROWP LLC .. .. 2.CFE ..|... . ...92.0300 |... . 500,000 |.. ....489,612 O e 2,710 0 o0 e 3.500 |...... 3.694 2, . 17,500 |....03/08/2018 ...|....11/01/2027 ...
05369A-AD-3 ..... AVIATION CAPITAL GROUP LLC .. 2.CFE ..|... .. 498,345 |...96.9470 |... . 500,000 |.. ....499,621 O 289 o0 [0 e 4125 |...... 4.139 .8, . 20,625 |....09/05/2018 ...|....08/01/2025 ...
05464H-AC-4 ..... AXIS SPECIALTY FINANCE PLC - 2.AFE ... ..500,000 |...95.4980 |... . 500,000 |.. ... 500,000 J I N | I APt | B IR | ) AT 4.000 |...... 4.000 1 .20,000 |....12/21/2017 ...|....12/06/2027 ...
05526D-BD-6 ..... BAT CAPITAL CORP . |- 2.BFE ... ..501,760 |...83.0900 |... . 500,000 |.. ....501,207 O e (92) 0 [0 e 4.390 |...... 4.375 .8, . 21,950 |....08/08/2017 ...|....08/15/2037 ...
05526D-BF-1 ..... BAT CAPITAL CORP . . |--2.BFE ..|... .. 537,910 |...76.2440 |... . 500,000 |.. ....534,167 O [ (1,449) |0 o0 e 4.540 |...... 4.220 ...8, . 22,700 |....10/07/2020 ...|....08/15/2047 ...
055451-AV-0 ..... BHP BILLITON FINANCE USA LTD .. .. 1.F FE ..|... ..510,730 |. 100.7500 |... . 500,000 |.. ....507,642 O R £t N N | I RPN | ) AN 5.000 |...... 4.895 .6, . 25,000 |....03/30/2016 ...|....09/30/2043 ...
055451-AV-0 ..... BHP BILLITON FINANCE USA LTD .. 1.F FE ..|... .. 540,815 |. 100.7500 |... 503,750 |.... . 500,000 |.. ....529,169 0 [ (1,483) |0 o0 e 5.000 |...... 4.623 .6, . 25,000 |....04/15/2016 ...|....09/30/2043 ...
05620P-GX-5 ..... BABYLON N Y TXBL IMPT ... .. 1.B FE ..|... .. 349,125 ]...98.8540 |... 345,989 |.... ....349,861 O e 92 o0 [0 e 4.000 |...... 4.010 s . 14,000 |....07/02/2015 ...|....07/01/2028 ...
05620P-GY-3 ..... BABYLON N Y TXBL IMPT .1.BFE .. ...99.1060 |. ..554,994 |. 559,774 |.. .0 .4.150 |......4.160 . .1, . 23,240 |....07/02/2015 .. 07/01/2029
057224-AZ-0 ..... BAKER HUGHES INC . 1.6 FE .. . 100.0720 |. ..580,418 |. 641,725 |.. .0 .5.125 |...... 4.392 s . 29,725 |....09/03/2014 .. 09/15/2040
057224-AZ-0 ..... BAKER HUGHES INC . . .. 1.G FE .. . 100.0720 |. ..500,360 | 564,156 |.. .0 .5.125 |...... 4.464 s . 25,625 |....09/27/2019 .. 09/15/2040
057224-AZ-0 ..... BAKER HUGHES INC .....oevvvviiiiiiiiiiieeecccniieeeceas fan e .| 1.GFE .. . 100.0720 |. 500,360 .563,165 |.. .0 .5.125 |...... 4.472 s . 25,625 |....10/23/2019 .. 09/15/2040 ...
05969A-AA-3 ..... BANCORP INC .veeeeeeeeeiee e e eeeee e e eeeee e e eeeeees fen e .. 2.BFE .. ...91.9110 |. .. 459,555 . 500,000 500,000 |.. .0 e 4750 |......4.750 s . 23,750 |....08/10/2020 .. 08/15/2025 ...
06684N-AL-3 ..... BAPTIST HEALTH OBL IGATED GROUP .. 1.F FE ..|... ...77.0350 |... 770,350 |.... .1,000,000 |.. ....963,993 O e 1,879 |0 [0 e 4.100 |...... 4.275 .3, . 41,000 |....06/04/2020 ...|....03/26/2043 ...
067690-AA-8 ..... BARNABAS HEALTH SYSTEM . .- 1.DFE ..|... ...94.8530 |... 327,243 |.... ..345,000 |.. ....343,419 O e 381 |0 o0 e 4.000 |...... 4.048 ...6, . 13,800 |....02/03/2017 ...|....07/01/2028 ...
07274N-AZ-6 ..... BAYER US FIN Il LLC . |- 2.BFE ..|... ...87.9800 |... 439,900 |.... . 500,000 |.. ....480,119 O e 1,893 |0 [0 e 4.200 |...... 4.471 .9, .21,000 |....07/12/2018 ...|....07/15/2034 ...
07274N-AZ-6 ..... BAYER US FIN Il LLC .. . |--2.BFE ..|... ...87.9800 |... 439,900 |.... . 500,000 |.. ....480,119 0 e 1,898 |0 o0 e 4.200 |...... 4.471 .9, .21,000 |....07/12/2018 ...|....07/15/2034 ...
07274N-AZ-6 ..... BAYER US FIN Il LLC .. . |- 2.BFE ..|... ...87.9800 |... 439,900 |.... . 500,000 |.. ....480,119 O e 1,893 |0 [0 e 4.200 |...... 4.471 .9, .21,000 |....07/12/2018 ...|....07/15/2034 ...
07284R-AA-0 ..... BAYLOR COLLEGE MEDICINE DEB . .. 1.F FE ..|... ...90.2450 |... 451,225 |.... . 500,000 |.. ...514,938 0 [ (654) |0 o0 e 5.259 |...... 5.033 .3, . 26,295 |....09/27/2012 ...|....11/15/2046 ...
07284R-AA-0 ..... BAYLOR COLLEGE MEDICINE DEB . .. 1.F FE .. ...90.2450 |. ..676,838 |. . 750,000 756,860 |.. .0 .5.259 |......5.189 s . 39,443 |....06/10/2013 .. 11/15/2046 ...
075887-CE-7 ..... BECTON DICKINSON & CO .. 2.BFE .. . 104.6320 |. ..261,580 |. ..250,000 .268,665 |.. .0 .6.700 |......5.493 . s . 16,750 |....05/01/2018 .. 12/01/2026
084423-AP-7 ..... BERKLEY W R CORP . .. 2.AFE .. . 105.3930 |. ..526,965 |. . 500,000 .557,989 |.. .0 .6.250 |......5.307 .1, . 31,250 |....02/08/2017 .. 02/15/2037
09062X-AD-5 ..... BIOGEN INC ... .. 2.AFE .. ...97.0640 |. ..485,320 |. . 500,000 .550,271 |.. .0 .5.200 |......4.674 s . 26,000 |....06/18/2019 .. 09/15/2045
09256B-AE-7 ..... BLACKSTONE HOLDINGS FINANCE LLC SENIOR B . .. 1.EFE .. . 103.5310 |. .. 1,085,310 |. .1,000,000 ,112,043 |.. .0 ......6.250 |......5.308 .23, . 62,500 |....04/23/2013 .. 08/15/2042 ...
09256B-AG-2 ..... BLACKSTONE HOLDINGS FINANCE LLC ovvveeeeeiniieeeees foen e .. 1.EFE ..|... ...90.8330 |... 454,165 |.... ... 500,000 |.. 526,978 O e (1,321 0 o0 e 5.000 |...... 4.655 s . 25,000 |....06/08/2016 ...|....06/15/2044 ...
09261B-AD-2 ..... BLACKSTONE HOLDINGS FINANCE LLC ...evvvvvvviinnnnninnns foun e .. 1.EFE ..|... ...78.5800 |... 636,498 |.... . 810,000 |.. ... 808,016 O o 248 o0 [0 2.000 |...... 2.006 .8, . 16,200 |....08/05/2021 ...|....01/30/2032 ...
096630-AE-8 ..... BOARDWALK PIPELINES L P |- 2.CFE ..|... . 101.3510 |... 506,755 |.... . 500,000 |.. ... 517,708 JO I U €70 V&) ARt | B FUUUPRPRRPIN | ) FUUN 5.950 |...... 5.250 ....10/23/2017 ...|....06/01/2026 ...
096630-AF-5 ..... BOARDWALK PIPELINES L P ... |- 2.CFE ... ...97.8150 |... 489,075 |.... . 500,000 |.. ....504,846 0 | (1,49 [0 0 4.450 |...... 4.333 ...09/26/2017 ...|....07/15/2027 ...
097023-AN-7 ..... BOEING COMPANY . |--2.CFE ..|... . 102.8860 |... 102,886 |.... . 100,000 |.. .. 100,663 0 [ (468) |0 [0 e 7.250 |...... 6.543 ....10/16/2003 ...|....06/15/2025 ...
097023-AM-7 ..... BOEING COMPANY ... . |- 2.CFE ..|... . 102.8860 |... ... 32,034 |.. 0. e (19) [0 0 7.250 |...... 6.547 ....10/16/2003 ...|....06/15/2025 ...
097023-AM-7 ..... BOEING COMPANY ... .. 2.CFE ..|... . 102.8860 |... . 100,000 |.. 0 . e (44T [0 0 [ 7.250 |...... 6.572 ....10/17/2008 ...|....06/15/2025 ...
097023-AM-7 ..... BOEING COMPANY ......... .. 2.CFE ..|... . 102.8860 |... ...63,000 |.. LU R 1 7. N | I RPN | ) AN 7.250 |...... 6.572 ....10/17/2008 ...|....06/15/2025 ...
09857L-AR-9 ..... BOOKING HOLDINGS INC . .. 1.G FE .. . 100.4180 |. .1,000,000 . .0 .. (20,495) |. ......4.625 |......3.916 ....04/20/2021 .. 04/13/2030 ...
099743-GV-2 ..... BORGER TEX TXBL ..evvvnniiiiirninniiiiiiniiiiiiininins . 1.EFE ..|.. ...96.3840 |... . 500,000 |. ...499, 103 0. Ln 161 0 0 4.000 |...... 4.020 ...06/09/2014 ...|....08/01/2029 ...
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10638N-AA-6 ... R RN Y 2 i L TAFE e 1,231,564 |...87.5790 |......counnnns 1,132,612 [ 1,293,246 |.......ceen 1,252,197 [ooeeiiiiinnnnnnnd 0 fooeerennnn 11,382 |0 feinnl0 s 1.750 |...... 1.838 ...01/28/2022 ...|....02/25/2062 ...
10638N-AA-6 ... |- TAFE L . 16,226 |...87.5790 |... J I N | I FORRRRRt | B ISP | B AU 1.750 |...... 1.750 ....12/31/2023 ...|....02/25/2062 ...
10948V-BA-2 ..... BRIGHTWOOD CAPITAL MM CLO LTD .... S LAFE L .. 883,567 |...97.0000 |... LU << T N | I RPN | ) AN 7471 |...... 7.258 ....12/21/2022 ...|....01/15/2031 ...
11042C-AA-8 ... BRITISH AIRWAYS |- 1L.EFE ... .. 940,359 |...85.1850 |... . 0 e (1,025) |0 o0 e 2.900 |...... 2.852 ....07/28/2021 ...|....09/15/2036 ...
11133T-AC-7 ..... BROADRIDGE FINANCIAL SOLUTIONS INC . . |- 2.BFE ..|... ...96.3590 |... ... 500,000 LI RN | I N | RPN | B SN 3.400 |...... 3.400 ....10/03/2017 ...|....06/27/2026 ...
11135B-AA-8 ..... BROADMARK REALTY CAPITAL INC .. .. 1.GPL ..|... ...93.5170 |... . . ....2,000,000 JLO N N | I FORRRRt | B ISP | ) AT 5.000 |...... 5.000 171272021 ... 11/15/2026 ...
1271L-AA-0 ..... BROOKFIELD FINANCE INC - 1.GFE ... ...97.6060 |... ... 500,000 |.. LU R (-1 DN PO | I RPN | ) AN 4.250 |...... 4.246 ....03/26/2018 ...|....06/02/2026 ...
11271L-AC-6 ..... BROOKFIELD FINANCE INC .. - 1.GFE ... ...95.9260 |... ... 500,000 |.. 0 [ 1,431 |0 0 e 3.900 |...... 4.012 ....04/12/2018 ...|....01/25/2028 ...
117043-AT-6 ..... BRUNSWICK CORP ......... ..2.BFE .. ...80.2910 |. ..2,007,275 |. .2,500,000 .0 .2.400 |......2.432 ....08/31/2021 .. 08/18/2031
118230-AP-6 ..... BUCKEYE PARTNERS L P . .3.CFE .. ...76.9430 |. ..384,715 |. . 500,000 .0 .5.600 |......5.312 ....04/13/2017 .. 10/15/2044
120568-AZ-3 ..... BUNGE LTD FINANCE CORP .. ..2.BFE .. ...96.1620 |. ..480,810 |. . 500,000 .0 ......3.750 |......3.831 ....01/10/2018 .. 09/25/2027 ...
12189L-AP-6 ..... BURLINGTN NORTHERN SANTA FE . |- 1.DFE ... . . 100.9270 |... . 500,000 |.. ....544,649 0 e (2,329) |0 o0 e 5.150 |...... 4.573 ...03/02/2016 ...|....09/01/2043 ...
12325J-AF-8 ..... BUSINESS DEVELOPMENT CORP .... . |...2.CPL ..|... ,000,000 |...97.1480 |... .1,000,000 |.. ,000,000 LU RN | N | RPN | ) SN 4.850 |...... 4.850 ...12/03/2019 ...|....12/15/2024 ...
12327B-AA-4 ... BUSINESS JET SECURITIES LLC . |- 1L.EFE ... .. 329,897 |...92.5030 |... ..529,072 |.. 387,989 O [l 57,764 0 [0 e 2.162 |...... 3.467 ....10/19/2022 ...|....04/15/2036 ...
124857-AK-9 ..... CBS CORP |- 2.CFE ... .. 533,200 |...78.4660 |... . 500,000 |.. ....525,728 O e (1,281) |0 [0 e 4.900 |...... 4.5% ....09/12/2017 ...|....08/15/2044 ...
12526W-AA-T ... CASCADE FUNDING MORTGAGE TRUST ... - TAFE L. .. 526,372 |...96.0820 |... ..536,430 |.. ....531,804 O e 6,113 |0 0 e 3.750 |...... 3.822 ....01/26/2023 ...|....01/25/2025 ...
12526W-AA-T ... CASCADE FUNDING MORTGAGE TRUST S LAFE L .. 846,223 |...96.0820 |... 1,184,918 |.. ,025,438 JLOJ R 1cic N0l 2 0 N | N RPN | ) AN 3.750 |...... 5.251 ....06/18/2023 ...|....01/25/2025 ...
12565D-AJ-2 ..... CLNC 2019-FL1 LTD .. 2.BFE ..|... .. 995,625 |...94.9850 |... 949,850 |.... ,000,000 .. 996,292 0 e 320 0 o0 e 3.064 |...... 3.077 ...12/09/2021 ...|....08/19/2035 ...
12575A-AB-3 ..... CMFT NET LEASE MASTER ISSUER LLC ... .. 1.AFE ..|... .. 1,477,858 |...73.4070 |... .. 1,054,534 |.... . 1,436,557 |.. J471,444 0 | L (4,573) [0 0 e 2.570 |...... 2.498 ....09/02/2021 ...}|....07/20/2051 ...
12575A-AE-T ..... CMFT NET LEASE MASTER ISSUER LLC . .. 1.F FE .. ,030,000 |...80.5960 |. ..805,960 | .1,000,000 1,025,270 |.. .0 (3,309) |- .2.910 |......2.82%5 ....08/05/2021 .. 07/20/2051
126340-AJ-0 ..... | CROSS RIVER BANK GROUP 2 .2.CFE .. 500,000 |...93.1740 |. . 500,000 500,000 |.. .0 .6.500 |......6.500 ....08/18/2020 .. 09/01/2030
126650-CL-2 ..... CVS HEALTH CORP ........ . 2 .2.BFE .. 443,000 |...98.2360 |. ..443,000 .443,000 |.. .0 .3.880 |......3.880 ....07/14/2015 .. 07/20/2025
12665U-AA-2 ..... CVS PASS-THROUGH TRUST ....cevvviiniiiiiiiiieeceiiiins foan e R .2.BFE .. 347,231 |...92.8560 |. .346,941 .346,729 |.. .0 .4.704 |......4.700 ...10/07/2015 .. 01/10/2036 ...
12665U0-AA-2 ..... CVS PASS-THROUGH TRUST ....eeeeeeieeeeeeeie e ceemis foen e e |2 .2.BFE .. 420,026 |...92.8560 |. ..405,983 413,430 |.. .0 ......4.704 |......4.547 ....05/20/2020 .. 01/10/2036 ...
12670V-AA-3 ... CSC LEASING CO .. 1.F FE ..|... ,000,000 |. 100.0000 |... .1,000,000 |.. ,000,000 0. IR | N AR | B RN 8.875 |...... 8.875 ....08/31/2023 ...|....09/01/2028 ...
12673P-Ad-4 ..... CA TECHNOLOGIES INC |- 2.CFE ..|... .. 520,300 |...96.6810 |... . 500,000 |.. ....506,644 O e (2,278) |0 [0 e 4.700 |...... 4.517 ....01/09/2018 ...|....03/15/2027 ...
13342B-AN-7 ..... CAMERON INTERNATIONAL CORP .. |- 2.AFE L .. 723,404 |...88.2980 |... . 630,000 |.. ....697,704 0 | L (3,487) [0 |0 5125 |...... 4.463 ....09/30/2016 ...|....12/15/2043 ...
13342B-AM-7 ..... CAMERON INTERNATIONAL CORP |- 2.AFE L. ...88.2980 |... . 500,000 |.. ....517,346 0 e (893) |0 o0 e 5125 |...... 4.892 ....11/17/2016 ...|....12/15/2043 ...
136385-AG-6 ..... CANADIAN NATIONAL RESOURCES LTD FGN SR B |- 2.AFE L. . 101.8140 |... . 500,000 |.. ....539,253 O e (3,542) |0 0 e 5.850 |...... 5.055 ....03/25/2013 ...}|....02/01/2035 ...
136385-AL-5 ..... CANADIAN NATURAL RESOURCES LTD BOND .. 2.AFE ..|... . 104.6200 |... 523,100 |.... . 500,000 |.. ...547,680 0 [ (3,366) |oveeeeeeeeen0 [0 e 6.250 |...... 5.352 ...06/10/2013 ...|....03/15/2038 ...
136385-AL-5 ..... CANADIAN NATURAL RESOURCES LTD BOND .. 2.AFE .. . 104.6200 |. ..523,100 |. . 500,000 .546,176 |.. .0 .6.250 |......5.376 ....06/14/2013 .. 03/15/2038 ...
13645R-AV-6 ..... CANADIAN PACIFIC RAILWAY CO . .2.BFE .. ...96.8510 |. ..484,255 |. . 500,000 .505,252 |.. .0 .4.800 |......4.713 ....09/18/2015 .. 09/15/2035
14017R-AE-2 ..... CAPITAL FUNDING BANCORP INC . .. 1.GPL .. ...97.5170 |. ..975,170 |. .1,000,000 . 1,043,406 |.. .0 .6.750 |......6.331 ....06/10/2021 .. 12/01/2028
140501-AC-1 ..... CAPITAL SOUTHWEST CORP .. ...2.CPL .. ...88.5000 |. ..1,770,000 |. .2,000,000 ,993,804 |.. .0 .3.375 |......3.3%5 ....08/27/2021 .. 10/01/2026
14070T-AC-6 ..... CAPSTAR FINANCIAL HOLDINGS INC .. 1.G FE .. ...91.4420 |. ..457,210 |. . 500,000 500,000 |.. .0 ......5.250 |......5.250 ....10/20/2020 .. 06/30/2030 ...
14149Y-BB-3 ..... CARDINAL HEALTH INC .. 2.BFE ..|... ...86.9030 |... . 500,000 |.. ....458,261 0 e 2,004 |0 o0 e 4.500 |...... 4.966 ...06/12/2019 ...|....11/15/2044 ...
14149Y-BD-9 ..... CARDINAL HEALTH INC .. 2.BFE ..|... ...91.0190 |... . 500,000 |.. ....493,482 O 301 0 [0 0.000 |...... 0.000 ....07/26/2019 ...|....09/15/2045 ...
14310F-AA-O ... CARLYLE HOLDINGS I FIN LLC . 1.G FE . ...96.8250 |... . 500,000 |.. ....537,566 0 [ (1,960) |0 o0 e 5.625 |...... 5.087 ....04/06/2016 ...|....03/30/2043 ...
14310F-AA-O ..... CARLYLE HOLDINGS Il FIN LLC . - 1.GFE ... ...96.8250 |... ... 500,000 |.. ....542,376 O e (2211 il [0 e 5.625 |...... 5.029 ....06/10/2016 ...|....03/30/2043 ...
14448C-AR-5 ..... CARRIER GLOBAL CORP . |--2.BFE ..|... . ...79.6360 |... .1,000,000 |.. ....916,599 0 5,132 |0 [0 e 3.377 |...... 3.722 ....08/15/2022 ...|....04/05/2040 ...
144523-AC-1 ..... CARRINGTON HOLDING CO LLC .... L|--2.BPL ... ..1,000,000 |...98.0000 |... .1,000,000 |.. ,000,000 O o0 o0 [0 8.000 |...... 8.000 ...02/26/2021 ...|....01/01/2026 ...
144523-AC-1 ..... CARRINGTON HOLDING CO LLC .... .. 2.BPL ..|.. .. 1,012,800 |...98.0000 |... 980,000 |.... .1,000,000 |.. ,003,782 0 [ (3,491) |0 o0 e 8.000 |...... 7.899 ....06/29/2021 ...|....01/01/2026 ...
145352-AY-6 ..... CARROLLTON GA REDEV AUTH REV ..........eeennn. .. 1.DFE ..|... . 100.0630 |... 500,315 |.... . 500,000 |.. ... 500,000 0. RN | N AR | B RN 5.124 |...... 5.124 ....08/11/2010 ...|....04/01/2025 ...
14856G-AA-8 ..... | CASTLELAKE AIRCRAFT SECURITIZATION TRUST . .. 1.G FE .. ...91.7870 |. ..454,212 | ..494,854 .505,972 |.. .0 (6,503) |- ......3.474 |...... 3.352 ....07/30/2021 .. 01/15/2046 ...
149123-CK-5 ..... CATERPILLAR INC ..... . 1.FFE ..|.. ...85.5120 |... 855,120 |.... .1,000,000 |. .. 988,166 O o 1,651 |0 0 1.900 |...... 1.931 ...04/20/2021 ... |....03/12/2031 ...
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150461-N5-6 ..... CEDAR PARK TEX TXBL REF .....oovvviiviniiiiiciinineeeens o ven | s 2 i LLAFE e 1,000,000 |...95.4640 ,000,000 f...ccevvnnnnns 1,000,000 |evvennireennnnns (0 (VIR R | N RN | B FON 4.000 |...... 4.000 ....03/26/2015 ...|....08/15/2033 ...
15912A-AA-0 ..... CHANGE CO CDFI LLC .... 1.GPL ..[|... .. 1,000,000 |...88.9520 |... .1,000,000 |.. ....1,000,000 0 . 0 0 0 e 5.375 |...... 5.375 ....08/31/2021 ...|....03/30/2031 ...
15912A-AC-6 ..... CHANGE CO CDFI LLC .... - 1.GFE ... .. 1,000,000 |...85.4060 |... .1,000,000 |.. ....1,000,000 0. RNV R | I N | I RN 4.750 |...... 4.750 ....00/24/2021 ...|....09/30/2031 ...
166756-AV-8 ..... CHEVRON USA INC .. 1.DFE ..|... 1,056,180 |...96.8350 |... .1,000,000 |.. ....1,052,019 0 . e (2,497) [0 [0 | 5.050 |...... 4.781 ....06/04/2022 ...|....11/15/2044 ...
17108J-AA-1 ... CHRISTUS HEALTH 1.EFE ..|... .. 508,815 |...97.6980 |... ... 500,000 |.. LU R 115 N N | I RPN | ) AN 4.341 |...... 4.308 ....11/16/2018 ...|....07/01/2028 ...
172062-AE-1 ... CINCINNATI FINL CORP ... .. 1.G FE ..|... .. 205,214 |. 104.3590 |... . 200,000 |.. ....201,842 JL I U & 1) N ARt | B IR | ) AU 6.125 |...... 5.969 ...12/23/2004 ...|....11/01/2034 ...
172062-AE-1 ..... CINCINNATI FINL CORP ... .. 1.G FE ..|... . 104.3590 |... ..250,000 |.. ....257,559 LU O (1o N N | I RPN | ) AN 6.125 |...... 5.751 ....08/05/2012 ...|....11/01/2034 ...
172070-CQ-5 ..... DUKE ENERGY OHIO ... - 2.AFE ... ...97.3520 |... ..350,000 |.. ....369,593 0 [ (2,081) |0 o0 e 5.380 |...... 4.853 ....05/15/2015 ...|....06/15/2033 ...
172520-AG-5 ..... CINTAS CORP NO 2 . .. 1.G FE .. . 108.5750 |. . 500,000 542,497 |.. .0 .6.150 |......5.328 ....02/14/2014 .. 08/15/2036
17275R-AF-9 ..... CISCO SYSTEMS INC .. 1.DFE .. . 105.7490 |. . N . 500,000 .559,100 |.. .0 .5.500 |......4.672 ....02/12/2016 .. 01/15/2040
17288X-AB-0 ..... CITADEL L P .... ..2.BFE .. ...97.0800 |. ..485, . . 500,000 .500,459 |.. .0 ......4.875 |......4.867 ....09/16/2019 .. 01/15/2027 ...
17288X-AB-0 ..... CITADEL L P .... . |--2.BFE ..|... ...97.0800 |... .1,000,000 |.. ,028,139 0 [ (9,380) |veeeeeeeeeen0 o0 e 4.875 |...... 4.632 ...12/17/2019 ...|....01/15/2027 ...
172967-EC-1 ... CITIGROUP INC .. 1.G FE ..|... . 103.2660 |... . 500,000 |.. ....551,050 O e (3,829) |0 o0 e 5.875 |...... 5.084 ....01/09/2017 ...|....05/29/2037 ...
180848-FR-9 ..... CLARK CNTY NEV GO TXBL SER A .. .. 1.BFE ..|... . 106.7260 |... ..355,000 |.. ...358,547 0 [ (580) |0 o0 e 6.554 |...... 6.343 ...01/19/2010 ...|....07/01/2030 ...
181059-QF-6 ..... CLARK CNTY NEV SCH DIST ... .. 1.EFE ..|... s ...99.8800 |... ... 115,000 |.. 115,589 O e (1,951 |0 o0 e 5.510 |...... 5.320 ....06/18/2014 ...|....06/15/2024 ...
18468H-AC-3 ..... CLEAR STREET CAPITAL LLC .. .. 1.FPL ..|.. 1,000,000 |...92.5000 |... .1,000,000 |.. ,000,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 6.000 ....10/08/2020 ...|....04/15/2025 ...
18469L-AA-T ..... CLEAR STREET HOLDINGS LLC ... .. 1.FPL ..|.. 1,000,000 |...94.7400 |... .1,000,000 |.. ,000,000 0. RN | N AR | B RN 5.875 |...... 5.875 ....06/06/2021 ...|....05/15/2026 ...
18469L-AA-T ... CLEAR STREET HOLDINGS LLC ... .. 1.FPL ..|.. ...94.7400 |... 473,700 |.... ... 500,000 |.. 511,667 0 foeeeeeeea (5,000) Joveieeeeeeeen0 o0 e 5.875 |...... 5.622 ...11/08/2021 ...|....05/15/2026 ...
195869-AL-6 ..... COLONIAL PIPELINE CO ... .. 1.G FE ..|... . 102.4290 |... 921,861 |.... . 900,000 |.. ....999,485 0 | L (7,328) [0 0 e 6.380 |...... 5.399 ....06/08/2015 ...|....08/01/2037 ...
195869-AL-6 ..... COLONIAL PIPELINE CO . .. 1.G FE .. . 102.4290 |. ..460,931 |. ..450,000 .499,600 |.. .0 (3,652) | .6.380 |......5.401 ....06/17/2015 .. 08/01/2037
195869-AN-2 ..... | COLONIAL PIPELINE CO .... .. 1.G FE .. ...85.0450 |. ..850,450 |. .1,000,000 1,085,417 |.. .0 (4,437) |. .4.200 |...... 3.829 ....06/17/2021 .. 04/15/2043
198280-AF-6 ..... COLUMBIA PIPELINE GROUP INC SENIOR NT . L2.AFE .. ...98.7050 |. ..493,525 |. . 500,000 .500,784 |.. .0 ...(672) |. .4.500 |......4.446 ....05/31/2016 .. 06/01/2025
198280-AH-2 ..... COLUMBIA PIPELINE GROUP INC ...eevvnvvvvvnnnnereininnansfnn o L2.AFE .. ...98.9430 |. ..494,715 |. . 500,000 .563,466 |.. .0 (3,034) |. .5.800 |......4.951 ....09/19/2016 .. 06/01/2045 ...
198280-AH-2 ..... COLUMBIA PIPELINE GROUP INC ...eeeeeeeeeneieeeecennas fean o L2.AFE .. ,732,335 |...98.9430 |. ,484,145 |. .1,500,000 , 714,397 |.. .0 ..(10,250) | ......5.800 |......5.022 ...04/08/2022 .. 06/01/2045 ...
20030N-AF-8 ..... COMCAST CORP .. 1.G FE ..|... .. 534,435 |. 106.7830 |... 481,591 |.... 493,055 O [ (3,684) [0 [0 5.650 |...... 4.768 ....12/28/2012 ...|....06/15/2035 ...
20030N-BH-3 ..... COMCAST CORP SENIOR BD .. 1.G FE ..|... ..500,000 |...96.4340 |... 482,170 |.... 500,000 0 . 0 0 0 e 4.250 |...... 4.250 ....01/14/2013 ...|....01/15/2033 ...
20161D-AA-2 ..... COMMERCIAL CREDIT GROUP INC . .. 1.GPL ..|.. 1,000,000 |...93.6740 |... 936,740 |.... ,000,000 0. RNV R | N | B RO 4.875 |...... 4.875 ....06/19/2021 ...|....05/30/2026 ...
202795-HG-8 ..... COMMONWEALTH EDISON CO .. 1.F FE ..|... .. 356,010 |. 105.1260 |... 315,378 |.... .. ....334,886 O e (3,841 |0 [0 e 5.875 |...... 4.951 ....07/02/2018 ...|....02/01/2033 ...
20772J-AA-0 ..... CONNECTICUT ST QSCB TXBL .. .. 1.DFE ..|... ..572,000 |. 103.2990 |... 516,49 |.... . 500,000 |.. ....526,216 O [ (589 [0 [0 5.2% |...... 4.628 ....06/20/2014 ...|....10/01/2029 ...
20772J-AA-0 ..... CONNECTICUT ST QSCB TXBL .. 1.DFE ..|... 1,150,000 |. 103.2990 |... 1,082,990 |.... .1,000,000 |.. ,054,616 0 . o (9,498) [eeeeiiiieeee0 [0 | 5.29 |...... 4.604 ...06/25/2014 ...|....10/01/2029 ...
207758-KH-5 ..... CONNECTICUT ST SPL TAX OBLIG REV .. 1.DFE .. . 103.6950 |. ..518,475 |. . 500,000 513,150 |.. .0 (2,223) |. .5.740 |...... 5.339 ....08/06/2013 .. 12/01/2029 ...
209111-EH-2 ..... CONSOL IDATED EDISON CO OF N Y INC .. 1.G FE .. . 101.3520 |. ..684,126 |. . 675,000 739,720 |.. .0 (5,796) |- .5.300 |......4.507 ....10/01/2014 .. 03/01/2035
209111-EJ-8 ..... CONSOL IDATED EDISON CO N Y INC .. 1.G FE .. ...98.2070 |. ..491,035 |. . 500,000 .548,018 |.. .0 (4,175) |. .5.260 |......4.487 ....06/04/2015 .. 07/01/2035
210518-CY-0 ..... CONSUMERS ENERGY CO ... .. 1.F FE .. ...82.1410 |. ..821,410 |. .1,000,000 .827,763 |.. .0 . 7,889 |. .4.100 |......5.009 ....11/18/2022 .. 11/15/2045
210795-PZ-7 ..... CONTINENTAL AIRLINES INC BOND SER 2012-4 .. ..2.BFE .. ...99.4140 |. ..240,186 |. ..241,602 241,267 |.. .0 ... 405 | ......4.150 |...... 3.969 ....04/10/2012 .. 04/11/2024 ...
219350-AR-6 ..... CORNING INC oo |- 2.AFE )., . 104.3490 |... . 500,000 |.. ....525,439 O e (9,847) |0 [0 e 7.250 |...... 6.166 ...12/14/2016 ...|....08/15/2036 ...
219350-AV-7 ..... CORNING INC .. e | 2.AFE L. . 101.5080 |... . 610,000 |.. ....686,585 0 | o (4,618) [0 |0 e 5.750 |...... 4.870 ....10/17/2016 ...|....08/15/2040 ...
219350-AX-3 ..... CORNING INC .. v |- 2.AFE ... ...94.5510 |... . 500,000 |.. ....511,383 0 [ (865) |0 [0 e 4.700 |...... 4.520 ....05/20/2014 ...|....03/15/2037 ...
219350-AX-3 ..... CORNING INC e | 2.AFE L. ...94.5510 |... ..555,000 |.. ....572,954 O [ (1,364) |0 o0 e 4.700 |...... 4.451 ....07/01/2014 ...|....03/15/2037 ...
224044-BT-3 ... COX COMMUNICATIONS INC .. v |- 2.BFE ... . 107.3720 |... . 300,000 |.. ....327,298 0 e (1,893) |0 e l0 e 6.950 |...... 6.109 ....09/30/2016 ...|....06/01/2038 ...
224044-BY-2 ..... COX COMMUNICATIONS INC SENIOR BD SER 144 .. . |- 2.BFE ..|... . ...86.0430 |... . 600,000 |.. ....582,461 O e 927 o0 [0 e 4.700 |...... 4.927 ....06/12/2013 ...|....12/15/2042 ...
224044-CF-2 ... COX COMMUNICATIONS INC .. 2.BFE ..|... .. 512,605 |...93.4620 |... 467,310 |.... . 500,000 |.. ....506,916 JL I O (15X N ARt | B IR | B FOU 4.800 |...... 4.682 ...05/05/2015 ...|[....02/01/2035 ...
224050-AE-4 ..... COX ENTERPRISES INC .. 2.BFE ..|... .. 187,840 |. 103.8760 |... 207,752 |.... ... 200,000 |.. ....198,492 O o831 |0 [0 7.350 |...... 7.826 ....06/28/2001 ...|....07/15/2027 ...
22534N-AA-6 ..... [CREDIBILITY ASSET SECURITIZATION .. 1.F FE .. 999,826 |...98.5510 |. ..985,510 | .1,000,000 999,977 |.. .0 .eern2.390 |......2.390 . ....06/11/2021 .. 04/15/2026 ...
228210-AA-2 ..... CAPITAL CROWN HOLDINGS LLC ..eevvvnviiiiiinnnniiiiinnnnns .. 2BPL ... .. 2,000,000 )...87.3350 |......oeeeenes 1,746,700 |.... .2,000,000 |. ....2,000,000 O 0 0 0 6.750 |...... 6.750 ... 44, .. 135,000 |....03/02/2022 ...|....03/02/2027 ...
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231021-Ad-5 ... CUMMINS ENGINE INC ...evvivvinnnneiiiinninencvnnninenes oo ven e | s LEFE L 294,000 . 108.7390 [........c00e..... 326,217 |ooeiinnnnnnnnnns 300,000 (U R (1 RN | Y AR | R R 0 /:< T FN 7.270 ....01/29/1999 ...|....03/01/2028 ...
23204H-BM-9 ... CUSTOMERS BANK . |--2.BFE ..|... .. 512,250 |...96.2830 |... ... 500,000 |.. O e (1,831 [0 o0 el 6125 | 5.979 ....09/10/2020 ...|....06/26/2029 ...
23422T-AA-6 ..... DAKOTA FINANCIAL LLC .... ] 1.GPL L 2,000,000 |...92.7220 |... .2,000,000 |.. O 0 0 [0 000225000 |- 5.000 ....00/22/2021 ...|....09/30/2026 ...
24906P-AA-T7 ..... DENTSPLY SIRONA INC . |--2.BFE ..|... .. 884,930 |...87.9340 |... .1,000,000 |.. . O e 14,235 |0 010000032250 |- 3.673 ...05/06/2022 ...|....06/01/2030 ...
2891744 ... DENVER COLO CITY & CNTY SCH DIST ... .| 1.BFE ..|... .. 328,068 |...96.5590 |... ... 400,000 |.. ....393,998 O e 6,548 [0 [0 0000 12390 | 1.695 ....09/11/2014 ...|....12/01/2024 ...
2517M-AL-7 ..... DEVON ENERGY CORP SENIOR BD .... |--2.BFE ... .. 544,145 ]...93.7510 |... . 500,000 |.. ....527,090 O e (1,594) |0 e l0 0022050600 |- 5.146 ...06/10/2013 ...|....07/15/2041 ...
25323L-AA-8 ..... DICKINSON FINANCIAL CORP S| 1FPL L .. 750,000 |...88.2330 |... . 750,000 |.. .. 750,000 O 0 0 [0l 4250 | 4.250 ....11/12/2020 ...|....11/15/2030 ...
257375-AF-2 ..... DOMINION GAS HOLDINGS LLC . |- 2.AFE L. ...85.4480 |... ... 500,000 |.. 513,107 JLO I U (£ )N FORRRRRRRt | R FUUUPRPRRIN | ) AU’ 9% - 41 I AU 4.635 ....12/28/2016 ...|....11/01/2043 ...
257469-AJ-5 . DOMINION RESOURCES INC ..... ..2.BFE .. . 100.7590 |. ..1,007,590 |. .1,000,000 1,074,494 |.. .0 .4.587 ...04/23/2015 .. 08/01/2033
259561-PJ-1 . DOUGLAS CNTY WASH PUB UTIL DIST . .. 1.CFE .. . 103.6680 |. ..259,170 |. ..250,000 .269,769 |.. .0 .4.848 ....00/22/2014 .. 09/01/2040
259561-PT-9 ..... [DOUGLAS CNTY WASH PUB UTIL DIST REV .. 1.CFE .. . 102.6740 |. ..374,760 |. ..365,000 .366,930 |.. .0 ......5.149 ....08/24/2010 .. 09/01/2030 ...
260003-AF-5 ..... DOVER CORP .. 2.AFE ..|... . 103.3890 |... 516,945 |.... . 500,000 |.. ....544,978 O e (3,828) [0 o0 1.0l 5.375 | 4.621 ...09/25/2014 ...|....10/15/2035 ...
260543-BJ-1 ..... DOW CHEMICAL CO .. 2.AFE ..|... . 112.4980 |... 337,49 |.... . 300,000 |.. ....302,406 O e (A12) 0 [0 000072375 | 7.091 ....03/20/2003 ...}|....11/01/2029 ...
26138E-AU-3 ..... DR PEPPER SNAPPLE GROUP INC . . |--2.BFE ..|... ...94.3310 |... 471,655 |.... . 500,000 |.. ....483,415 O e 6,219 [0 feeiel0 2,550 | 2.851 ....03/09/2018 ...|....09/15/2026 ...
263901-AD-2 ..... DUKE ENERGY INDIANA INC ... | 1R FE L .. 86.0600 |... 925,145 |.... .1,075,000 |.. ,229,807 O e (9,018) [eeeeienl0 o0 l04.200 . 3.610 ....00/29/2021 ...|....03/15/2042 ...
263901-AD-2 ..... DUKE ENERGY INDIANA INC ... |- 1LFFE L .. 86.0600 |... ,290,900 |.... .1,500,000 |.. ,440,215 0 3,483 o0 fel0 40200 |- 4.393 ....04/13/2022 ...|....03/15/2042 ...
264399-DK-9 ..... DUKE ENERGY CO SR NOTES ... |- 2.AFE L. . 105.2320 |... 245,191 |.... ..233,000 |.. ....232,231 O e 156 [0 [0 0006000 |- 3.632 ....06/10/2009 ...|....12/01/2028 ...
264399-DK-9 ..... DUKE ENERGY CO SR NOTES ... .. 2.AFE ..|... . 105.2320 |... 526,160 |.... . 500,000 |.. ....522,241 O e (4524) o0 e l0 ]...2.6.000 ... 5.249 ...09/17/2013 ...|....12/01/2028 ...
26439X-AH-6 ..... DUKE ENERGY FIELD SVCS LLC NTS 144A .. 2.CFE ..|... . 105.8100 |... 529,050 |.... . 500,000 |.. ....546,937 O e (3,857) [0 eeiiiieenl0 ]l 60450 | 5.481 ....12/13/2012 ...|....11/03/2036 ...
266233-AB-1 ..... DUQUESNE LIGHT HOLDINGS INC SENIOR BD .. 2.CFE .. ...96.7500 |. ..483,750 |. . 500,000 .540,570 |.. .0 .5.3% ....06/22/2013 .. 08/15/2035
26845A-AA-9 ..... EF HOLDCO INC .. .. 1.FPL .. ...94.3100 |. ..943,100 |. .1,000,000 .1,000,000 |.. .0 .0 .5.875 ....03/31/2022 .. 04/01/2027
26862E-AA-9 ..... EJF CAPITAL LLC .. 1.FPL .. ...91.6240 |. ..916,240 |. .1,000,000 .1,000,000 |.. .0 0] .5.375 ....08/02/2022 .. 03/01/2029
26875P-AN-1 ..... EOG RESOURCES INC .| 1.GFE .. ...91.7100 |. 917,100 .1,000,000 01,134,081 |.. .0 . (11,918) | .3.357 ....09/07/2021 .. 04/01/2035 ...
270618-DX-6 ..... EAST BATON ROUGE LA SEW COMMN . .. 1.DFE .. ...98.6900 |. ..493,450 . 500,000 .501,332 |.. .0 (1,230) |- ... 3.747 ...03/26/2015 .. 02/01/2029 ...
277432-AP-5 ... EASTMAN CHEMICAL CO |- 2.BFE ... .. 86.8800 |... 434,400 |.... . 500,000 |.. ....512,724 LU R (- N N N RPN | SR Y '<4 I AN 4.494 ....08/12/2016 ...|....10/15/2044 ...
28370T-AD-1 ..... EL PASO PIPELINE PARTNERS OPER CO LLC ... B .. 2.BFE ..|... . 112.5970 |... ,125,970 |.... .1,000,000 |.. ,057,403 JLO N AU ( P K70 ARt | R FUUUPPRRRRIN | ) SO A4 1 ) AU 7.085 ....09/29/2023 ...|....11/15/2040 ...
283734-TF-8 ..... EL PASO TEX REF TXBL 2 e [ 1.CFE L . ...99.8040 |... 499,020 |.... ... 500,000 |.. 500,000 O v (4,641 0 [0 5177 | 4.678 ....01/22/2015 ...|....08/15/2034 ...
202480-AJ-9 ... ENABLE MIDSTREAM PARTNERS L P .... 2 e |- 2.CFE ... 1,000,000 |...86.5700 |... 865,700 |.... .1,000,000 |.. ,000,000 O i 0 [0 002225000 |- 5.000 ....08/27/2019 ...|....05/15/2044 ...
202480-AJ-9 ... ENABLE MIDSTREAM PARTNERS L P .... 2 e [ 2.0 FE L 777,173 |...86.5700 |... 676,112 |.... ... 781,000 |.. 777,614 O e 171 L0 [0 0002.5.000 |- 5.025 ....09/04/2019 ...|....05/15/2044 ...
292505-AK-0 ENCANA CORP FGN SR BD ..eevvveeeeeeennnieeeeeneneeeees foen oee 2 ... .. 2.CFE ..|... .. 533,230 |...83.1210 |... 415,605 |.... ... 500,000 |.. 520,342 O e (1174) el eeeiiiel0 el 50150 | 4.829 ...04/19/2013 ... |....11/15/2041 ...
29250R-AT-3 . ENBRIDGE ENERGY PARTNERS L P SENIOR BD . 2 L2.AFE .. ,022,800 |...97.4000 |. ..974,000 |. .1,000,000 .1,020,669 |.. .0 .5.377 ....06/19/2022 .. 09/15/2040 ...
29273R-AF-6 ..... [ENERGY TRANSFER PARTNERS SENIOR NT . . .. 2.CFE .. . 106.4150 |. ..532,075 | . 500,000 .551,985 |.. .0 .5.544 ....04/24/2013 .. 10/15/2036
29273R-AP-4 ..... [ENERGY TRANSFER PARTNERS SENIOR NT . 2 .2.CFE .. ...99.6600 |. ..498,300 |. . 500,000 .502,8% |.. .0 .5.990 ....09/22/2011 .. 06/01/2041
29273R-AR-0 . ENERGY TRANSFER PARTNERS L P SENIOR BD . 2 .2.CFE .. . 104.9000 |. ..262,250 |. ..250,000 .249,471 |.. .0 .6.523 ....01/17/2012 .. 02/01/2042 ...
29364D-AT-7 ..... [ENTERGY ARKANSAS INC .... 2 1FFE .. ...91.5600 |. ..457,800 |. . 500,000 .501,937 |.. .0 ......4.800 ....04/20/2016 .. 12/15/2044 ...
293640I-AT-5 ..... ENTERGY LOUISIANA LLC ... 2 ... .. 1.F FE ..|... ...90.6620 |... 589,303 |.... . 650,000 |.. .. 651,606 O e (3,212) 0 e l0 022225000 |- 4.828 ...04/24/2015 ...|....07/15/2044 ...
293640I-AT-5 ... ENTERGY LOUISIANA LLC ... 2. .. 1.F FE ..|... ...90.6620 |... 453,310 |.... ... 500,000 |.. 501,742 LU Y < 115 N N RPN | RO 2144 I AN 4.773 ....10/12/2016 ...|....07/15/2044 ...
293640I-AV-0 ..... ENTERGY LOUISIANA LLC ... .. 1.F FE ..|... ...91.4420 |... ,371,630 |.... .1,500,000 |.. ,573,305 O e (3,491 [0 el 0 el 40950 | 4.699 ....02/15/2022 ...|....01/15/2045 ...
29365T-AD-6 ..... ENTERGY TEXAS INC .. 1.G FE ..|... ...93.2940 |... 466,470 |.... . 500,000 |.. ....505,417 O e (3,824) eeeeeeieinnl0 0000050600 |- 5.304 ....08/18/2017 ...|....10/15/2044 ...
293791-AF-6 ..... ENTERPRISE PRODUCTS OPERATING LP .. 1.G FE ..|... . 114.7390 |... 573,69 |.... . 500,000 |.. ....552,366 JL I U ST & £ POt | N AU | I SO - 18 74 T8 AU 5.720 ....08/17/2015 ...|....03/01/2033 ...
293791-AP-4 ... ENTERPRISE PRODUCTS OPERATING LP SENIOR ... .. 1.G FE ..|... . 114.4460 |... 572,230 |.... . 500,000 |.. ....526,746 LU R (3. N N N RPN | I SN o Y 1<4 I AN 5.950 ....08/11/2011 ...|....10/15/2034 ...
29379V-AG-8 ..... ENTERPRISE PRODS OPERATING LLC SENIOR NT .. .. 1.G FE ..|... . 109.0620 |... 763,434 |.... . 700,000 |.. ... 767,716 O e (4,299) [0 e l0 el 6125 | 5.264 ...06/19/2013 ...|....10/15/2039 ...
20379V-AN-5 ... ENTERPRISE PRODUCTS OPER LLC .. 1.G FE ..|... . 122.1790 |... 855,253 |.... . 700,000 |.. ....751,303 JLO I R (< 1Y 10[1 DN N N RPN | I A (<1 I AN 6.995 ....11/01/2022 ...|....04/15/2038 ...
294429-AG-0 ..... [EQUIFAX INC SENIOR NT ... .. 2.BFE .. . 110.0810 |. ..550,405 |. . 500,000 .536,110 |.. .0 ......6.142 ....09/20/2011 .. 07/01/2037 ...
204429-AL-9 ..... EQUIFAX_INC ... ..2.BFE ..|.. ...95.3990 |... 476,99 |.... . 500,000 |. ...487,473 O . 5,184 |0 000003250 . 3.547 ...05/16/2018 ...|....06/01/2026 ...
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20444G-AJ-6 ..... EQUITABLE COS INC DEBS ......cevvvunnvvrennnnneeeeennnnns foon ven oo | s .. 2.AFE .. . 106.09%0 |.................106,096 |................ 100,000 (U R 1 2 RN | I AR | R R 1 1[0 I RN 7.110 ....12/21/2001 ...|....04/01/2028 ...
20736R-AA-8 ..... ESTEE LAUDER COS INC 1.F FE ..|... . 104.7510 |... . 200,000 |.. O e 81 0 [0 01050750 |- 5.823 ....04/16/2004 ...|....10/15/2033 ...
20736R-AC-4 ... ESTEE LAUDER CO INC SENIOR NT . |- LEFE ... . 109.4160 |... LU Y < Y05 N N N RPN o RN o 1[40 I AN 5.306 ....08/05/2013 ...|....05/15/2037 ...
20736R-AR-1 ..... ESTEE LAUDER CO INC .. 1.F FE ..|... ...83.1690 |... . O e 1,396 [0 feeeiiiel0 el 12950 | 1.977 ....04/20/2021 ...|....03/15/2031 ...
299808-AF-2 ..... EVEREST RE INSURANCE HLDGS INC .... - 1.GFE ... ...91.0840 |... ....502,006 LU R £+ N AU N RPN | ) R 08 - <1< N AN 4.842 ....01/10/2017 ...|....06/01/2044 ...
299808-AF-2 ..... EVEREST REINSURANCE HLDGS INC .. 1.G FE ..|... ...91.0840 |... .. . ....566,193 O e (2,801) [0 o0 ]ell40868 | 4.321 ...10/25/2019 ...|....06/01/2044 ...
30161M-AG-8 ..... EXELON GENERATION CO LLC SENIOR BD . .. 2.BFE ..|... . 105.6730 |... . 400,000 |.. ....442,086 LU R (38723 N NN N RPN | RN 22 1 I AN 5.289 ...01/24/2013 ...|....10/01/2039 ...
30161M-AG-8 ..... EXELON GENERATION CO LLC SENIOR BD ... . |--2.BFE ..|... . 105.6730 |... . 800,000 |.. ...780,549 O 309 [0 feeeiiiiel0 62250 | 6.408 ....10/13/2023 ...|....10/01/2039 ...
30161M-AN-3 ..... EXELON GENERATION CO LLC SENIOR BD . ..2.BFE .. ...99.2690 |. . 750,000 784,606 |.. .0 .5.216 ....06/11/2013 .. 06/15/2042
30231G-BF-8 ..... EXXON MOBIL CORPORATION . .. 1.DFE .. ...91.8060 |. . 500,000 507,262 |.. .0 .4.157 ....03/20/2020 .. 09/19/2039
30251B-AD-0 ..... FMR LLC oovvvviiiieeiinn .. 1.EFE .. ...96.2540 |. . .1,000,000 ,040,137 |.. .0 ......4.607 ....05/18/2016 .. 02/01/2033 ...
30251B-AE-8 ..... FMR LLC SENIOR BD SER 144A .. .. 1.EFE ..|... ...92.2870 |... .. 500,000 |.. 517,555 0 e (920) [0 o0 el 50150 | 4.882 ...05/15/2013 ...|....02/01/2043 ...
30259A-AA-0 ..... FDF I LTD .... .. 1.AFE ..|... ...95.5000 |... ....838,597 O 0 0 [0 000023.900 |- 3.826 ....08/26/2019 ...|....10/25/2022 ...
30259J-AA-1 ..... FNB CORP |--2.BFE ... ...92.2730 |... ....499,766 O e 2,813 [0 0 el 4950 |l 5.025 ....06/12/2020 ...|....02/14/2029 ...
302635-AE-7 ..... FS KKR CAPITAL CORP . |- 2.CFE ..|... ...97.4730 |... ....500,285 O e (263) eeeeeceeenn0 o0 el 40125 | 4117 ....12/06/2019 ...|....02/01/2025 ...
30313R-AA-7 ..... FS KKR CAPITAL CORP |1 .. .. 2.CFE ..|... ...97.2450 |... ... 500,000 O 0 0 [l 0 el 40250 |- 4.250 ....02/11/2020 ...|....02/14/2025 ...
3133EN-00-6 ..... FEDERAL FARM CR BANKS ... .. 1.B FE ..|... ...90.1680 |... ....3,000,000 O 0 0 [0 002223.000 |- 3.000 ....03/08/2022 ...|....03/08/2032 ...
3134GY-6V-9 ..... FREDDIE MAC .. 1.BFE ..|... ...99.8950 |... 998,950 |.... . . ....1,000,000 JL I ORI | I FORPPRRRY | R FUUUPPRPRRRRPIN | ) AU Y 1 <0 I AU 5.050 ... 12/23/2022 ... |....03/22/2024 ...
315921-AL-0 ..... FIDELITY FEDERAL BANCORP .. .. 1.GPL ..|.. ...87.2570 |... 654,428 |.... . 750,000 |.. ... 750,000 O 0 0 [0 00040500 . 4.500 ....03/19/2021 ...}|....03/30/2031 ...
316500-AB-3 ..... FIDUS INVESTMENT CORP ... .. 1.GPL .. ...96.1990 |. ..673,393 |. . 700,000 700,000 |.. .0 . 4.750 ....12/16/2020 .. 01/31/2026
316500-AB-3 ..... FIDUS INVESTMENT CORP .. 1.GPL .. ...96.1990 |. ..288,597 |. . 300,000 .302,291 |.. .0 .4.668 ....12/16/2020 .. 01/31/2026
316500-AC-1 ..... FIDUS INVESTMENT CORP ... .. 1.GPL .. ...89.4640 |. ..894,640 |. .1,000,000 .999,978 |.. .0 .3.500 ....10/08/2021 .. 11/15/2026
31737K-AD-2 ..... FINANCE OF AMERICA STRUCTURED . .. 1.CFE .. ...90.0000 |. .. 1,063,859 |. . 1,182,066 .1,085,801 |.. .0 .3.334 ...09/28/2022 .. 01/25/2057 ...
31737K-AD-2 ..... FINANCE OF AMERICA STRUCTURED . .. 1.CFE .. ...90.0000 |. .0 ......3.000 ....01/25/2023 .. 01/25/2057 ...
31737K-AD-2 ..... FINANCE OF AMERICA STRUCTURED .... .. 1.CFE ..|... ...90.0000 |... O 0 0 [0 002223.000 |- 3.000 ....12/31/2023 ...|....01/25/2057 ...
317380-AC-7 ..... FINANCE OF AMERICA HECM BUYOUT ... .. 1.CFE ..|... ...96.0840 |... O e 7477 o0 feeeeiieeeel0 022225000 |- 5.130 ....08/30/2022 ...|....10/01/2025 ...
317380-AC-7 ..... FINANCE OF AMERICA HECM BUYOUT ... .. 1.CFE ..|... ...96.0840 |... O e 13,996 [0 feiiiiinl00002.5.000 |- 5.238 ....01/12/2023 ...|....10/01/2025 ...
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...96.5500 |... O e 1,398 [0 0 el 10750 | 1.762 ...07/21/2021 ... |....07/25/2051 ...
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...96.5500 |... O 0 0 [0l 10750 | 1.750 ....09/27/2021 ...|....07/25/2051 ...
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...96.5500 |... O 0 0 [0 e 12750 | 1.750 ....11/26/2021 ...|....07/25/2051 ...
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...96.5500 |. .0 .1.750 ....06/10/2022 .. 07/25/2051 ...
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...96.5500 |. .0 . 1.750 ....06/27/2022 .. 07/25/2051
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...96.5500 |. .0 .1.750 ....07/25/2022 .. 07/25/2051
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...96.5500 |. .0 .750 ....08/25/2022 .. 07/25/2051
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...96.5500 |. .0 ....00/26/2022 .. 07/25/2051 ...
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...96.5500 |... .1,186 |.. 0 . ....01/25/2023 ...|....07/25/2051 ...
317380-AB-2 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...96.5500 |... 37,734 .. 0. ....12/31/2023 ...|....07/25/2051 ...
317395-AB-7 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...90.0000 |... 1,836,056 |.. 0 . ...02/28/2022 ...|....02/25/2052 ...
317395-AB-7 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...90.0000 |... L 4,492 . 0. ....07/25/2022 ...|....02/25/2052 ...
317395-AB-7 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...90.0000 |... 02,340 |.. 0 . ....01/25/2023 ...|....02/25/2052 ...
317395-AB-7 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...90.0000 |... ....468 |.. 0. ....02/27/2023 ...|....02/25/2052 ...
317395-AB-7 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...90.0000 |... ..607 |.. 0 . ....08/15/2023 ...|....02/25/2052 ...
317395-AB-7 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...90.0000 |... 0. ....12/31/2023 ...|....02/25/2052 ...
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...94.3430 |. .0 ...04/22/2021 .. 04/25/2051 ...
3173M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... 0. ...09/17/2021 ...|....04/25/2051 ...
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3173M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR ....evvvenvvvvvvnnnsfoee ven oo | s .. 1.CFE .. ...94.3430 (O S | N PN | I AR | B RN 2.000 |...... 2.000 ....10/25/2021 ...|....04/25/2051 ...
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O 0 0 o0 e 2.000 |...... 2.000 ....11/26/2021 ...|....04/25/2051 ...
31730M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O o0 o0 [0 2.000 |...... 2.000 ....06/27/2022 ...|....04/25/2051 ...
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O 0 0 o0 e 2.000 |...... 2.000 ....07/25/2022 ...|....04/25/2051 ...
3173M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O o0 o0 [0 2.000 |...... 2.000 ....08/25/2022 ...|....04/25/2051 ...
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... JL I N | I APPSRt | B IR | ) AU 2.000 |...... 2.000 ....00/26/2022 ...|....04/25/2051 ...
31730M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O o0 o0 [0 2.000 |...... 2.000 ... 11/25/2022 ... |....04/25/2051 ...
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O 0 0 o0 e 2.000 |...... 2.000 ....12/27/2022 ...|....04/25/2051 ...
3173M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...94.3430 |. .0 .2.000 |......2.000 ....01/25/2023 .. 04/25/2051
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...94.3430 |. .0 .2.000 |......2.000 ....02/27/2023 .. 04/25/2051
31730M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE .. ...94.3430 |. .0 ......2.000 |......2.000 ....03/15/2023 .. 04/25/2051 ...
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O 0 0 o0 e 2.000 |...... 2.000 ....06/26/2023 ...|....04/25/2051 ...
31730M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O o0 o0 [0 2.000 |...... 2.000 ....07/25/2023 ...|....04/25/2051 ...
31730M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... J I N | I FORRPRRRt | B IR | ) AU 2.000 |...... 2.000 ....08/22/2023 ...|....04/25/2051 ...
31730M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . .. 1.CFE ..|... ...94.3430 |... O o0 o0 [0 2.000 |...... 2.000 ....08/22/2023 ...|....04/25/2051 ...
31739M-AB-0 ..... FINANCE AMERICA STRUCTURED SECS TR . |- 1.CFE ..|... ...94.3430 |... O 0 0 o0 e 2.000 |...... 2.000 ....12/31/2023 ...|....04/25/2051 ...
32050F-AA-6 ..... FIRST HELP FINANCIAL LLC .. . |- 2.BPL ... ...95.0010 |... . .. O o0 o0 [0 6.000 |...... 6.000 ....11/03/2021 ...|....11/15/2026 ...
33738M-AB-7 ..... FIRST UN NATL BK NC .. 1.F FE ..|... . 103.5130 |... 414,052 |.... ... 400,000 |.. 389,036 0 2,280 0 o0 6.500 |...... 7.831 ...09/25/2000 ... |....12/01/2028 ...
337930-AD-3 FLAGSTAR BANCORP INC .. 2.CFE ..|... ...90.7320 |... 453,660 |.... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 4125 |...... 4125 ....10/23/2020 ...}|....11/01/2030 ...
341081-ES-2 ..... [FLORIDA POWER & LIGHT CO .. 1.EFE .. . 104.4620 |. ..719,743 |. . 689,000 767,432 |.. .0 .5.650 |......4.667 ....09/08/2014 .. 02/01/2035
343498-AB-7 ..... |FLOWERS FOODS INC .. ..2.BFE .. ...95.6340 |. ..478,170 |. . 500,000 491,917 |.. .0 .3.500 |......3.713 ....12/08/2016 .. 10/01/2026
34513G-AA-1 ..... [FORA FINANCIAL ASSET SECURITY LLC . .. 1.CFE .. ...96.6300 |. ..966,300 | .1,000,000 961,992 |.. .0 .2.620 |......2.802 ...06/06/2022 .. 05/15/2027
345370-BY-5 . FORD MOTOR CO BONDS ......cevvuniviiinninenriinniinneeees foan oe .| 3.AFE .. . 104.6770 |. 104,677 . 100,000 ..97,466 |.. .0 .6.625 |......7.840 ....04/22/2002 .. 10/01/2028 ...
345370-CA-6 ..... [FORD MOTOR CO GLOBAL NOTES .......ceerremuereeemmmnnnanae [orr v .. 3.AFE .. . 108.3790 |. ..216,758 . 200,000 .198,696 |.. .0 \eeenn7.450 |......7.654 ...10/12/2001 .. 07/16/2031 ...
348609-AC-2 ..... FORT SAM HOUSTON FAMILY HSG L P . .. 1.CFE ..|... ...94.2700 |... 565,620 |.... . 600,000 |.. ... 631,711 LU SR < i 1515 N N | I RPN | ) AN 5.625 |...... 5.037 ....04/16/2014 ...|....03/15/2035 ...
34964Y-AA-6 ..... FORTIFI .... - TAFE L. ...97.9080 |... 928,808 |.... ..948,654 |.. ....919,716 O [ 3,048 |0 [0 0.000 |...... 0.000 ....06/26/2023 ...|....06/22/2031 ...
35137L-Ad-4 ..... FOX CORP .. . |- 2.BFE ..|... ...96.7070 |... 483,53 |.... . 500,000 |.. ....547,843 LU SRR (T 1[4 DN AU | I RPN | ) AN 5.476 |...... 4.924 ....04/03/2020 ...|....01/25/2039 ...
36158F-AA-8 ..... GE GLOBAL INSURANCE HLDG CORP . |- 1L.EFE ... . 103.4420 |... 517,210 |.... . 500,000 |.. ....523,69% O e (11,374) |0 o0 e 7.000 |...... 5.951 ....05/24/2018 ...|....02/15/2026 ...
370334-BJ-2 ..... GENERAL MILLS INC . |- 2.BFE ..|... ...99.9660 |... 510,826 |.... . 511,000 |.. ... 578,117 JLOJ R 00N N | I RPN | ) AN 5.400 |...... 4.563 ....07/20/2017 ...|....06/15/2040 ...
370334-CF-9 GENERAL MILLS INC .. 2.BFE ..|... ...98.5%0 |... 739,470 |.... . 750,000 |.. ... 749,999 O e 0 [0 e 4.000 |...... 4.000 ...04/20/2018 ...|....04/17/2025 ...
372640-GL-0 ..... [GEORGETOWN CNTY S C SCH DIST GO .. 1.CFE .. . 100.5060 |. ..502,530 |. . 500,000 .500,481 |.. .0 .5.375 |......5.308 ....08/04/2010 .. 03/01/2025 ...
3733IN-AH-4 . GEORGIA-PACIFIC . 1.GFE .. ...98.2460 |. ..564,915 |. ..575,000 577,734 |.. .0 .3.600 |......3.475 ....12/14/2017 .. 03/01/2025
373384-2Y-1 ..... [GEORGIA ST ........ .. 1.AFE .. ...97.9730 |. ..489,865 |. . 500,000 .501,463 |.. .0 4.150 |......4.128 ....06/11/2015 .. 02/01/2035
375558-AX-1 ..... GILEAD SCIENCES INC L2.AFE .. ...95.4380 |. 477,190 |. . 500,000 531,618 |.. .0 .4.800 |......4.412 ....05/04/2016 .. 04/01/2044
375558-BG-7 ..... GILEAD SCIENCES INC L2.AFE .. ...97.7340 |. ..488,670 |. . 500,000 .504,157 |.. .0 ......4.600 |......4.534 ....10/09/2015 .. 09/01/2035 ...
376535-AC-4 ... GLADSTONE CAP CORP .... .. 1.GPL ..|... ...95.4000 |... . 300,000 |.. .. 300,000 J I N | I FORRRRRt | B ISP | B AU 5125 |...... 5.125 ...12/08/2020 ...|....01/31/2026 ...
376535-AC-4 ..... GLADSTONE CAP CORP .. 1.GPL ..|.. ...95.4000 |... ... 700,000 |.. 709, 164 O [ (4,582) |0 e l0 e 5125 |...... 4.976 ....12/08/2020 ...|....01/31/2026 ...
376535-AF-7 ..... GLADSTONE CAPITAL CORP .. - 1.GFE ... ...86.8540 |... .1,500,000 |.. ,494,427 O e 1,672 |0 o0 e 3.750 |...... 3.773 ....11/04/2021 ...|....05/01/2027 ...
377372-AB-3 ..... GLAXOSMITHKLINE CAPITAL INC . |- LEFE ... . 107.1120 |... . 500,000 |.. ....547,806 O [ (4,664) |0 o0 e 5.375 |...... 4.540 ....09/30/2014 ...|....04/15/2034 ...
37959G-AA-5 ..... GLOBAL ATLANTIC FINANCE CO .. . |--2.BFE ..|... ...91.7480 |... . 500,000 |.. ....500,542 O e (94) |0 o0 e 4.400 |...... 4.393 ....10/24/2019 ...|....10/15/2029 ...
37959G-AA-5 ... GLOBAL ATLANTIC FINANCE CO . |- 2.BFE ..|... ...91.7480 |... . 500,000 |.. ... 500,000 I RN | N | RPN | B SN 4.400 |...... 4.400 ....12/17/2019 ...|....10/15/2029 ...
37959G-AA-5 ..... GLOBAL ATLANTIC FINANCE CO .. 2.BFE ..|... ...91.7480 |... 458,740 |.... . 500,000 |.. ...472,238 O e 4,828 |0 [0 e 4.400 |...... 4.785 ...04/16/2020 ...|....10/15/2029 ...
37961A-AA-4 ..... GLOBAL CONTAINER ASSETS LTD .... .. 1.F FE ..|... ...92.8830 |... 818,888 |.... ..881,634 |.. 746,924 O e 25,042 |0 0 3.208 |...... 3.928 ... 11/25/2022 ...|....01/05/2037 ...
38116F-AA-5 ..... GOLDEN PEAR FUNDING HOLDCO LLC .. 2.BFE .. ...89.7210 |. 1,794,420 |. .2,000,000 .2,000,000 |.. .0 ......6.375 |......6.375 ....12/22/2021 .. 12/22/2026 ...
38141G-CU-6 ..... GOLDMAN SACHS GLOBAL BONDS ..... L. 2.AFE ..|.. . 109.8420 |.......ooennnns 549,210 |.... . 500,000 |. ...543,439 O o (4782) |0 o0 6.125 |...... 5.398 ...12/27/2018 ...|....02/15/2033 ...
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38379T-411-6 ..... GOVERNVENT NATL MTG ASSN ...evvvvenieiirnnnneevinnnnns foee ven e | s LLAFE e 1,778,870 [...73.9510 |.........en... 1,206,873 [oeeeeennnn 1,631,901 |..ooovvnnnnnns 1,740,866 |.evvnnreennnnnd 0 |.eeens (30,300) [+eeeeirreennn0 el [ 8.023 |...... 7.361 ....10/26/2021 ...|....08/20/2045 ...
38384D-\D-6 ..... GOVERNMENT NATL MTG ASSN .. - TAFE L. ..998,694 |. 101.4410 |...ccvvnennnns 1,011,189 |.... ..9%,825 |.. 0 . e (18) [0 0 [ 6.500 |...... 6.488 ....10/30/2023 ...|....01/20/2050 ...
38384E-42-5 ... GOVERNMENT NATL MTG ASSN .. S LAFE L 1,003,108 |. 105.0570 [....eeveenen 1,045,104 |.... ..994,797 |.. LU SR (1) N PO | I RPN | ) AN 7.000 |...... 6.942 ....10/23/2023 ...|....06/20/2053 ...
38982G-AA-4 ..... GREAT AJAX OPER PARTNERSHIP . |---2.CPL ..|... .. 990,090 |...89.5580 |... .1,000,000 |.. . 0 e 1,950 |0 o0 e 8.875 |...... 8.964 ....08/26/2022 ...|....09/01/2027 ...
402740-AE-4 ..... GULFSTREAM NATURAL GAS SYSTEM LLC |- 2.BFE ... .. 563,365 |...89.5810 |... ... 500,000 |.. ...547, T4 O e (2,287) |0 0 e 5.950 |...... 5.281 ....02/08/2017 ...|....10/15/2045 ...
403949-AB-6 ..... HF SINCLAIR CORP ... .. 2.CFE ..|... .. 772,761 |. 100.9990 |... ... 750,000 |.. ....162,803 0 [ (5,690) |veeeeeeeeen0 o0 e 5.875 |...... 5.702 ...04/27/2022 ...|....04/01/2026 ...
404280-BB-4 ..... HSBC HOLDINGS PLC .. .. 1.G FE ..|... .. 999,950 |...97.1500 |... .1,000,000 |.. ....999,988 O e o0 [0 3.900 |...... 3.900 ....01/19/2017 ...|....05/25/2026 ...
406216-BJ-9 ..... HALL IBURTON CO ... .. 2.AFE ..|... ...97.9070 |... . 500,000 |.. ....501,084 0 e (96) |0 o0 e 4.850 |...... 4.832 ....03/30/2016 ...|....11/15/2035 ...
406216-BJ-9 ..... HALL IBURTON CO ... L2.AFE .. ...97.9070 |. . 500,000 511,906 |.. .0 .4.850 |......4.667 ....09/13/2016 .. 11/15/2035
406240-AB-0 ..... HALLMARK FINANCIAL SERVICES INC . ..5.CFE .. ...20.0000 |. . 200,000 200,000 |.. .0 .6.250 |......6.250 ....08/14/2019 .. 08/15/2029
406240-AB-0 ..... HALLMARK FINANCIAL SERVICES INC . ..5.CFE .. ...20.0000 |. .303,755 |.. .0 ......6.250 |......6.138 ....08/14/2019 .. 08/15/2029 ...
413707-AA-8 ..... HARRIMACK HOLDINGS LLC .. 1.FPL ..|.. ...94.3010 |... . . . ....733,246 0 . PPN | N FRRRROR | R IS 3.500 |...... 3.462 ...04/07/2021 ...|....04/01/2031 ...
413875-AN-5 ... HARRIS CORP .. 2.BFE ..|... . 108.3910 |... 812,933 |.... . 750,000 |.. ....834,201 O [ (4983) [0 [0 6.150 |...... 5.234 ....10/22/2014 ...|....12/15/2040 ...
41652P-AB-5 ... HARTFORD HEALTHCARE CORP .. |- 1L.EFE ... ...99.8660 |... 499,330 |.... . 500,000 |.. ....542,281 0 [ (2,088) |0 [0 e 5.746 |...... 5.198 ....12/07/2018 ...|....04/01/2044 ...
41652P-AB-5 ... HARTFORD HEALTHCARE CORP .. |- LEFE ... ...99.8660 |... 499,330 |.... . 500,000 |.. ....542,533 LU PO -8 (1[0 RUUUUURURRRROR | [ AP | B R 5.746 |...... 5.195 ....01/28/2019 ...|....04/01/2044 ...
418056-AH-0 ..... HASBRO INC e [ 2.CFE Ll . . 104.3050 |... 521,525 |.... . 500,000 |.. ....516,435 0 . o (8,652) [oeeeeiiiieeeee0 0 6.600 |...... 5.851 ....08/04/2011 ...|....07/15/2028 ...
422341-EU-T7 ... HEARTLAND CONSUMERS PWR DIST SYS SD .. 2 e | LFFE L ,024,243 1. 102.7350 |... 883,521 |.... . 860,000 |.. ....966,988 0 [ (32,488) |0 o0 6.137 |...... 5.153 ....07/10/2020 ...|....12/01/2031 ...
42824C-AX-T ..... HEWLETT PACKARD ENTERPRISE CO N2 e 2B FE L .. 496,274 |. 109.3120 |... 546,560 |.... . 500,000 |.. ....497,693 0 foeeeein 205 |0 o0 6.200 |...... 6.247 ...12/30/2016 ...|....10/15/2035 ...
42824C-AX-T ... HEWLETT PACKARD ENTERPRISE CO ... 2. .. 2.BFE ..|... 1,000,972 |. 109.3120 |... .. 1,003,120 |.... .1,000,000 |.. ,000,602 O e (58) 0 [0 6.200 |...... 6.194 ....12/30/2016 ...|....10/15/2035 ...
42824C-AX-T7 . HEWLETT PACKARD ENTERPRISE CO . 2 .2.BFE .. . 109.3120 |. ..546,560 |. . 500,000 .533,966 |.. .0 .6.200 |......5.599 ....06/23/2017 .. 10/15/2035
42824C-AY-5 . HEWLETT PACKARD ENTERPRISE CO . 2 .2.BFE .. . 107.2050 |. ..268,013 |. ..250,000 261,786 |.. .0 .6.350 |......5.982 ....06/09/2017 .. 10/15/2045
431116-AC-6 ..... HIGHVARK INC SENIOR NT SER 144A .. 1.G FE .. ...97.5900 |. .. 487,950 |. . 500,000 517,614 |.. .0 .6.125 |......5.786 ....09/28/2012 .. 05/15/2041
431116-AC-6 ..... HIGHVARK INC SENIOR NT SER 144A .. 1.G FE .. ...97.5900 |. .487,950 . 500,000 .564,500 |.. .0 .6.125 |......5.263 ....06/17/2019 .. 05/15/2041 ...
438670-T3-5 ..... HONOLULU HAWAIT CITY & CNTY . .. 1.CFE .. ...93.7520 |. ..900,019 . 960,000 961,670 |.. .0 ...rn3.730 |...... 3.695 ...03/26/2015 .. 10/01/2031 ...
440452-AF-T7 ..... HORMEL FOODS CORP .. 1.G FE ..|... ...84.6000 |... 846,000 |.... .1,000,000 |.. ....982,889 LU R/ 1:Y A N | N RPN | ) FN 1.800 |...... 1.844 ....04/20/2021 ...}|....06/11/2030 ...
442435-5B-5 ...... HOUSTON TEX UTIL SYSTEM ... .. 1.CFE ..|... ...98.2760 |... 491,380 |.... . 500,000 |.. ... 506,068 J I R ( Y101 DN ARt | B IUUUPRPRRIN | ) AU 3.828 |...... 3.685 ....09/12/2014 ...|....05/15/2028 ...
44320H-AH-7 ... HP COMMUNITIES LLC .. 1.CFE ..|... ...96.8240 |... 609,554 |.... ..629,549 |.. ... 672,166 O [ (4,082) vl o0 e 5.630 |...... 5.091 ....07/20/2018 ...|....09/15/2034 ...
45783N-AA-5 ..... INSTAR LEASING .. 1.F FE ..|... ...87.3300 |... ,725,103 |.... 1,975,384 |.. ,474,569 0 [ 5,587 o0 o0 e 2.300 |...... 3.093 ....09/08/2023 ...|....02/15/2054 ...
458140-AN-0 ..... INTEL CORP .. 1.F FE ..|... ...96.2830 |... 481,415 |.... ... 500,000 |.. 498,063 O 217 o0 [0 e 4.000 |...... 4.036 ... 12/11/2012 ...|....12/15/2032 ...
459200-HU-8 ..... 1BM CORP .. 1.G FE ..|... ...99.7270 |... 498,635 |.... . 500,000 |.. ...499,992 O i n 97 o0 [0 e 3.625 |...... 3.633 ...02/12/2014 ... |....02/12/2024 ...
459200-KB-6 . INTERNATIONAL BUSINESS MACHS CORP .. 1.G FE .. ...90.0850 |. . 500,000 497,217 .. .0 .4.150 |......4.180 ....06/13/2019 .. 05/15/2039 ...
460146-CH-4 . INTERNATIONAL PAPER CO .. .. 2.BFE .. . 105.1800 |. .1,000,000 1,101,363 |.. .0 .6.000 |......5.399 ....04/25/2022 .. 11/15/2041
46090R-AA-2 ..... INVESTCORP CREDIT MGMT BDC INC .2.BPL .. ...93.4810 |. . 500,000 .498,807 |.. .0 L 597 | .4.875 |......4.902 ....03/31/2021 .. 04/01/2026
46090R-AA-2 ..... INVESTCORP CREDIT MGMT BDC INC L2.BPL .. ...93.4810 |. .1,000,000 01,002,727 |.. .0 (1,364) | .4.875 |......4.845 ....06/17/2021 .. 04/01/2026
46090U-AA-5 ..... INVESTCO LLC ............ ..2.BPL .. ...92.7950 |. .2,000,000 ,000,000 .. .0 L0 ....n5.126 ... 5,125 ....08/13/2021 .. 06/01/2026 ...
46132F-AC-4 ..... INVESCO FINANCE PLACE v |- 2.AFE ... ...98.0220 |... ..533,000 |.. 606,377 J I SR (< 1[0 DN ARt | B FUUPRPRRIN | ) IO 5.375 |...... 4.523 ...10/13/2016 ...|....11/30/2043 ...
472319-AN-4 ..... JEFFERIES GROUP INC ... e | 2.BFE ... . 103.7560 |... . 500,000 |.. ....575,905 O [ (3,998) [0 [0 6.500 |...... 5.544 ....11/01/2019 ...|....01/20/2043 ...
472319-AM-4 ..... JEFFERIES GROUP INC ... v |- 2.BFE ... . 103.7560 |... . 500,000 |.. ....583,792 0 [ (4,410) |0 o0 6.500 |...... 5.460 ....11/26/2019 ...|....01/20/2043 ...
472319-AN-4 ..... JEFFERIES GROUP INC ... e | 2.BFE ... . 103.7560 |... . 500,000 |.. ....585,592 O [ (4,508) [0 [0 6.500 |...... 5.442 ....12/13/2019 ...|....01/20/2043 ...
478165-AG-8 ..... JOHNSON S C & SON INC v |- 2.AFE ... ...91.2130 |... . 500,000 |.. ....529,007 O e (1,740) |0 o0 e 4.800 |...... 4.404 ....12/01/2014 ...|....09/01/2040 ...
478375-Ad-T7 ..... JOHNSON CONTROLS INTERNATIONAL PLC . e | 2B FE ... . ...97.2990 |... ....524,857 0 | L (1,488) [0 0 e 5.700 |...... 5.360 ....04/11/2019 ...|....03/01/2041 ...
478375-AK-4 ..... JOHNSON CONTROLS INTL PLC veveeneens |- 2.BFE ... .. 253,130 |...92.2560 |... 230,640 |.... . . ....252,474 0 [ (138) |0 o0 e 5.250 |...... 5.185 ...04/17/2019 ...|....12/01/2041 ...
478898-FF-1 ..... JOHNSON CNTY TEX TXBL SER 2015 ... 2. |- 1.CFE ... ..500,000 |...99.4550 |... 497,275 |.... . 500,000 |.. ... 500,000 0. IR | N AR | N RN 4.627 |...... 4.627 ....12/08/2015 ...|....02/15/2035 ...
48203R-AD-6 . JUNIPER NETWORKS INC SENIOR BD .. 2.BFE .. 543,250 |. 101.0970 |. ..505,485 |. . 500,000 .526,608 |.. .0 (1,550) | ......5.950 |......5.476 ....06/10/2013 .. 03/15/2041 ...
48203R-AD-6 ..... JUNIPER NETWORKS INC SENIOR BD ......cccevnniiiiinnnnnns ..2.BFE ..|.. .. 320,535 |. 101.0970 |... 303,291 |[.... . 300,000 |. ...317,849 .0 .. L (1,040) [0 0 5.950 |...... 5.569 ...06/11/2019 ...|....03/15/2041 ...
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48203R-AD-6 ..... JUNIPER NETWORKS INC SENIOR BD ......cevvnnvvvrvnnnnnn fooe ven oo | s L 2BFE | 1,059,800 . 101.0970 |.......cceeen 1,010,970 |...covvnennnns 1,000,000 [..eeveevennnnn 1,054,268 |...covvvnnnnns (O R €< 1 2 1 AR | N AU | B KN 5.950 |...... 5.614 ...04/21/2022 ...|....03/15/2041 ...
48203R-AD-6 ..... JUNIPER NETWORKS INC SENIOR BD ... o 2B FE Ll .. 724,592 |. 101.0970 |... ..808,776 |.... . 800,000 |.. ....125,674 0 [ 1,082 |0 o0 e 5.950 |...... 6.569 ....10/03/2023 ...|....03/15/2041 ...
482480-AE-0 ..... KLA-TENCOR CORP 2. .. 1.F FE ..|... .. 520,900 |...99.3880 |... 496,940 |.... . 500,000 |.. ....501,217 LU R (/1.7 N | I RN | ) AN 4.650 |...... 4.463 ....12/22/2014 ...|....11/01/2024 ...
482480-AF-7 ..... KLA-TENCOR CORP 2 ... .. 1.F FE ..|... . 105.2160 |... 526,080 |.... . 500,000 |.. ....531,338 0 [ (2,985) |0 o0 e 5.650 |...... 5.062 ....04/01/2015 ...|....11/01/2034 ...
482480-AF-7 ..... KLA-TENCOR CORP 2. .. 1.F FE ..|... . 105.2160 |... 526,080 |.... . 500,000 |.. ....536,756 O [ (3,501) |0 o0 e 5.650 |...... 5.018 ....08/23/2016 ...|....11/01/2034 ...
482480-AF-7 ..... KLA-TENCOR CORP 2 ... .. 1.F FE ..|... . 105.2160 |... 894,336 |.... . 850,000 |.. ....924,970 O e (7,140) |0 o0 e 5.650 |...... 5.123 ...04/21/2022 ...|....11/01/2034 ...
48249D-AA-9 ... KKR GROUP FINANCE CO |1 LLC SENIOR BD SE . 2. .. 1.F FE ..|... ...95.1580 |... 475,790 |.... . 500,000 |.. ... 507,060 LU SRR (< (1) N N | I RPN | ) AN 5.500 |...... 5.380 ....06/02/2013 ...|....02/01/2043 ...
48249D-AA-9 ... KKR GROUP FINANCE CO Il LLC SENIOR BD SE ... 2 ... .. 1.F FE ..|... ...95.1580 |... 651,832 |.... . 685,000 |.. ....654,242 0 [ 1,655 |0 o0 e 5.500 |...... 5.916 ....07/24/2013 ...|....02/01/2043 ...
48249D-AA-9 . KKR GROUP FINANCE CO |1 LLC SENIOR BD SE . 2 1FFE .. ...95.1580 |. ..475,790 |. . 500,000 515,511 |.. .0 .5.500 |......5.268 ....04/06/2016 .. 02/01/2043
48263C-AC-8 . KDM FUNDING | LLC ..... .. 1.EPL .. ...93.7490 |. ..888,038 |. ..947,251 947,240 |.. .0 .7.000 |......6.929 ....08/12/2022 .. 08/25/2027
485134-BM-1 ..... KANSAS CITY POWER & LIGHT CO .. 1.F FE .. ...98.2080 |. .. 1,095,019 |. 217,772 .. .0 ......5.300 |......4.813 ....04/19/2022 .. 10/01/2041 ...
49151E-7C-1 ..... KENTUCKY ST PPTY & BLDGS COMMN ... .. 1.EFE ..|... . ...99.8010 |... 258,485 |.... .. . 263,966 O e (B,781) |0 o0 e 5.373 |...... 4.522 ...06/09/2014 ...|....11/01/2025 ...
493370-AH-3 ... KEYSPAN CORP .. 2.BFE ..|... .. 239,292 |...96.7830 |... 193,566 |.... . 200,000 |.. ....219,744 O e (2,188 |0 [0 e 5.875 |...... 4.910 ....02/18/2015 ...|....04/01/2033 ...
494550-AJ-5 ... KINDER MORGAN INC .. . |--2.BFE ..|... .. 873,750 |. 111.1200 |... 833,400 |.... . 750,000 |.. ....7194,019 O [ (6,142) |0 [0 e 7.400 |...... 6.352 ....06/21/2011 ...|....03/15/2031 ...
494550-Al-6 ..... KINDER MORGAN ENERGY PARTNERS . . |- 2.BFE ..|... .. 528,177 |. 109.2940 |... 502,752 |.... . 460,000 |.. ....517,556 O e (1) 0 [0 e 6.950 |...... 6.053 ....03/12/2020 ...}|....01/15/2038 ...
497266-AC-0 ..... KIRBY CORP . |--2.CFE ..|... ..500,000 |...96.4110 |... 482,055 |.... . 500,000 |.. ... 500,000 O 0 0 [0 e 4.200 |...... 4.200 ....03/01/2018 ...|....03/01/2028 ...
50067H-AW-7 ..... KORTH DIRECT MORTGAGE INC ... .- TEPL L. ..500,000 |...94.0040 |... 470,020 |.... . 500,000 |.. ... 500,000 I RN | N | RPN | B SN 5.500 |...... 5.500 ....07/29/2020 ...|....08/25/2025 ...
50067H-BL-0 ..... KORTH DIRECT MORTGAGE INC ... .. 1.GPL ..|... ..750,000 |...92.3190 |... 692,393 |.... . 750,000 |.. ... 750,000 O [0 0 [0 e 5.250 |...... 5.250 ...01/08/2021 ...|....02/25/2026 ...
50067H-BN-6 ..... KORTH DIRECT MORTGAGE INC . .. 1.FPL ..|.. .. 1,000,000 |...91.7000 |... 917,000 |.... .1,000,000 |.. ,000,000 O o0 o0 [0 5.000 |...... 5.000 ....10/28/2020 ...|....11/25/2025 ...
50067H-CU-9 ..... KORTH DIRECT MTG INC .... .. 1.FPL .. ...89.7820 |. .. 1,346,730 |. .1,500,000 .1,500,000 |.. .0 4.750 |......4.750 ....10/29/2021 .. 11/25/2026
501550-AK-6 ..... KYNDRYL HOLDINGS INC . ..2.BFE .. .. 88.1180 |. ..881,180 |. .1,000,000 .990,804 |.. .0 .2.700 |......2.737 ....11/16/2021 .. 10/15/2028
50155Q-AL-4 ..... KYNDRYL HOLDINGS INC ... .. 2.BFE .. ...83.5580 |. 417,790 |. . 500,000 491,247 |.. .0 .3.150 |......3.222 ....11/16/2021 .. 10/15/2031
50247V-AB-5 ..... LYB INTERNATIONAL FINANCE B V . .|..2.BFE .. ...94.8990 |. ..523,000 .580,450 |.. .0 .5.250 |......4.669 ....10/10/2019 .. 07/15/2043 ...
50247V-AC-3 . LYB INTERNATIONAL FINANCE B V .... .. 2.BFE .. ...91.3580 |. . 500,000 544,234 |.. .0 ......4.878 |......4.435 ...10/24/2019 .. 03/15/2044 ...
50540R-AU-6 ..... LABORATORY CORP OF AMERICA HOLDINGS .. |- 2.BFE ... ...96.3590 |... . 500,000 |.. ....500,882 LU R 1) N N | I RPN | ) A 3.600 |...... 3.583 ....08/16/2017 ...|....09/01/2027 ...
50587K-AA-9 ..... LAFARGEHOLCIM FINANCE US LLC .. 2.AFE ..|... ...96.4200 |... . 500,000 |.. ...494,224 0 e 2,166 |0 o0 e 3.500 |...... 3.634 ...03/08/2018 ... |....09/22/2026 ...
52517P-28-9 ..... LEHVAN BROTHERS HLDS EURO MED TERM NTZ ... ....0.0150 |... O 0 0 [0 6.200 |...... 5.308 ....06/01/2007 ...|....06/15/2027 ...
52517P-258-9 ..... LEHVAN BROTHERS HLDS EURO MED TERM NTZ . . ....0.0150 |... O 0 0 o0 6.200 |...... 5.852 ....06/15/2007 ...|....06/15/2027 ...
52517P-3Y-5 ..... LEHVAN BROS HOLDINGS MED TERM NTS .. 333,415 O o0 o0 [0 e 6.625 |...... 6.531 ....07/13/2007 ...|....07/27/2027 ...
52517P-SZ-5 LEHVAN BROTHERS HOLDING NOTES ... .. 157,778 . .. JLO N N | [ ARt | B ISP | B AU 5.875 |...... 5.455 ....06/18/2004 ...|....11/15/2017 ...
52517P-8Z-5 . LEHVAN BROTHERS HOLDING NOTES . . 58,991 . 7 .0 .5.875 |......4.942 ....06/18/2004 .. 11/15/2017 ...
52519F-DJ-7 . LEHVAN BROS NOTES SERIES A ..... 20 | .. .0 .5.700 |......5.557 ....12/27/2004 .. 12/14/2029 ...
525210-BZ-9 . LEHVAN BROS HOLDING INC MED TERM NOTE .85 | 0. .0 .5.625 |......5.222 ....03/07/2008 .. 01/24/2013
53161D-AA-3 ..... 0ASIS SECURITISATION ... ..610,353 |. .610,835 |.. .0 .7.000 |......7.003 ....02/13/2023 .. 03/01/2026
53161N-AA-1 ..... [OASIS SECURITISATION . . . ...99.6830 |. ..232,373 | .. .232,965 |.. .0 . 4750 ... 4757 ....06/13/2022 .. 05/15/2034 ...
540424-AP-3 ..... LOEWS CORP SENIOR NT ... .. 1.G FE ..|... . 107.7160 |... . 700,000 |.. ....137,260 0 [ (3,362) |0 o0 6.000 |...... 5.430 ...06/21/2013 ...|....02/01/2035 ...
540424-AP-3 ..... LOEWS CORP SENIOR NT ... .. 1.G FE ..|... . 107.7160 |... . 500,000 |.. ....550,007 0 | L (4,512) [0 0 e 6.000 |...... 5.103 ....09/04/2015 ...}|....02/01/2035 ...
540424-AP-3 ..... LOEWS CORP SENIOR NT ... - 1.GFE ... . 107.7160 |... . 500,000 |.. ... 560,176 0 e (5,429) |0 [0 6.000 |...... 5.081 ....06/01/2018 ...|....02/01/2035 ...
543190-AB-8 ..... LONGTRAIN LEASING |11 LLC |- LEFE ... ...95.8690 |... ..486,113 |.. ....486,113 O o0 o0 [0 e 4.600 |...... 4.576 ....05/01/2018 ...|....01/15/2025 ...
546850-BY-3 ..... LOUISVILLE KY REGL ARPT AUTH .. v |- LEFE ... ...99.1430 |... . 500,000 |.. ....500,480 0 e (959) |0 o0 e 3.683 |...... 3.611 ....09/12/2014 ...|....07/01/2024 ...
548661-CL-9 ..... LOWES COS INC e | 2.AFE L. . 105.7070 |... . 500,000 |.. ...556,339 O e (4419) |0 [0 e 5.800 |...... 5.026 ...05/13/2019 ...|....10/15/2036 ...
54866N-BP-3 ..... LOWES COMPANIES .. v |- 2.AFE ... . 105.8380 |... 105,838 |.... . 100,000 |.. O i 296 |0 o0 e 7.200 |...... 7.898 ....06/16/2000 ...|....09/01/2027 ...
55336V-AG-5 ..... MPLX L P |- 2.BFE ... ...99.3740 |... 496,870 |.... . 500,000 |.. ....499,023 O [ 1,465 |0 [0 4.875 |...... 4.9% ....09/29/2016 ...|....12/01/2024 ...
55336V-AG-5 ..... [MPLX L P .. .2.BFE .. ...99.3740 |. ..496,870 |. . 500,000 .500,200 |.. .0 ......4.875 |......4.851 ....09/29/2016 .. 12/01/2024 ...
55336V-AN-2 ..... MPLX L P ..... ..2.BFE ..|.. ...88.3000 |... 529,800 |.... . 600,000 |. ...580,89% O o 1031 0 0 4.500 |...... 4.699 ...05/10/2019 ...|....04/15/2038 ...
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55336V-AN-2 ..... L T R R R N L2BFE L 414,084 |...88.3000 [.................353,200 |....couunnnnnnnn 400,000 |.oeevvunnniennes 411,923 |ooeeennd (VI RN € % 71 1 AN | N AU | B KN 4.500 |...... 4.347 ....08/14/2019 ...|....04/15/2038 ...
559080-AC-0 ..... MAGELLAN MIDSTREAM PARTNERS LP ... v |- 2.BFE ... 1,297,563 |. 103.8560 |... .1,250,000 |.. .... 1,293,988 0 e (3,299) |0 o0 6.400 |...... 6.165 ....12/21/2022 ...|....05/01/2037 ...
559080-AF-3 ..... MAGELLAN MIDSTREAM PARTNERS L P . e | 2B FE ... .. 602,592 |...77.7290 |... ... 600,000 |.. O e (121 |0 [0 e 4.200 |...... 4.182 ....10/16/2019 ...|....12/01/2042 ...
559080-AF-3 ..... MAGELLAN MIDSTREAM PARTNERS L P .... . |--2.BFE ..|... .. 792,399 |...77.7290 |... . 775,000 |.. . 0 e (809) |0 [0 e 4.200 |...... 4.108 ....10/15/2020 ...|....12/01/2042 ...
56045R-DE-6 ..... MAINE STATE MUNI BOND BK .- LEFE ... .. 423,780 |...98.9020 |... . 400,000 |.. ....403,571 O [ (1,948) |0 o0 e 4.450 |...... 4.200 ....06/20/2014 ...|....11/01/2025 ...
56607V-AA-8 ..... MARBLE POINT LN FING LTD .. 1.G FE ..|... ..500,000 |...94.5000 |... 472,500 |.... . 500,000 |.. ... 500,000 JL I N | I ARt | B ISP | B AT 7.500 |...... 7.500 ...11/16/2018 ...|....11/16/2025 ...
S5THR-PG-4 ..... MARYLAND ST CMNTY DEV ADMIN DEPT ... .. 1.B FE ..|... .. 502,500 |...98.5060 |... 492,530 |.... . 500,000 |.. ....500,271 LU R 72 ) I N | I RPN | ) RN 3.646 |...... 3.628 ....09/12/2014 ...|....03/01/2025 ...
574218-NF-6 ..... MARYLAND ST HLTH & HGR EDL FACS REV .. |- 1L.EFE ... .. 496,250 |...96.7060 |... ..483,530 |.... . 500,000 |.. ....498,004 JLO N O [+11 I FORPRRR | B IR | B AT 4.665 |...... 4.700 ...05/21/2013 ...|....07/01/2036 ...
575898-CS-8 ..... MASSACHUSETTS ST PORT AUTH .. .. 1.F FE .. 105,300 |. 105.7070 |. ...95,136 |. ..96,729 |.. .0 .6.202 |......5.301 ....09/12/2014 .. 07/01/2031
58278L-AA-4 ... MCREIF SUBREIT LLC . .. 2.APL .. 1,000,000 |...98.7700 |. ..987,700 |. .1,000,000 |.. .0 .6.750 |......6.750 ....11/06/2020 .. 11/06/2023
58278L-AC-0 ..... MCREIF SUBREIT LLC .... .. 2.AFE .. 1,400,000 |...89.2300 |. ,249,220 |. . .1,400,000 |.. .0 ......5.000 |......5.000 ....10/13/2021 .. 10/15/2026 ...
582839-AF-3 ..... MEAD JOHNSON NUTRITION CO . .. 1.G FE ..|... .. 559,880 |. 105.5370 |... 527,685 |.... ... 500,000 |.. 538,862 O [ (2,454) |0 o0 e 5.900 |...... 5.269 ...08/26/2015 ...|....11/01/2039 ...
583928-AE-6 ..... MEDALLION FINANCIAL CORP ......eevvvvvnnniniinnnnnnnenns foun oe .. 1.GPL ..|.. ..500,000 |...93.5000 |... 467,500 |.... ... 500,000 |.. 500,000 LI RPN | I N | RPN | ) FON 7.500 |...... 7.500 ....12/21/2020 ...|....12/30/2027 ...
583928-AE-6 ..... MEDALLION FINANCIAL CORP ......eeeermenmereermnnnareaes foen oee .. 1.GPL ..|... ...93.5000 |... 935,000 |.... .1,000,000 |.. ,000,000 J N N | I APt | B IEUPRRPRRPIN | B FOT 7.500 |...... 7.500 ...04/19/2021 ...|....12/30/2027 ...
585055-BT-2 ..... MEDTRONIC INC .. .. 1.G FE ..|... ...97.0180 |... L 71,793 ... L R N PO | I RN | ) AN 4.337 |...... 4.312 ....09/02/2015 ...}|....03/15/2035 ...
585055-BT-2 ..... MEDTRONIC INC .. - 1.GFE ... ...97.0180 |... ..485,090 |.... .. . 0 [ (1,001) Jeveeeeen0 o0 e 4.337 |...... 4.173 ....09/02/2015 ...}|....08/15/2035 ...
585055-BT-2 ..... MEDTRONIC INC .. - 1.GFE ... . ...97.0180 |... 485,090 |.... . 500,000 |.. ... 501,810 O e (162) |0 [0 e 4.337 |...... 4.310 ....09/02/2015 ...}|....03/15/2035 ...
59151K-AJ-7 ..... METHANEX CORP .. |- 8AFE ... ..517,000 |...85.3860 |... 426,930 |.... . 500,000 |.. ....511,731 JO I U (/) AUt | B IUUPRRPRRTIN | ) AU 5.650 |...... 5.464 ...01/14/2015 ...|....12/01/2044 ...
59151K-AJ-7 ..... METHANEX CORP .. 3.AFE ..|... .. 524,250 |...85.3860 |... 426,930 |.... . 500,000 |.. ....516,734 O e (820) |0 o0 e 5.650 |...... 5.389 ....01/21/2015 ...|....12/01/2044 ...
597839-CF-4 ..... MIDLOTHIAN TEX CMNTY DEV CORP . .1.CFE .. 437,580 . 100.3390 |. ..391,322 |. ..390,000 .394,031 |.. .0 .5.500 |...... 4.902 ....04/27/2015 .. 09/01/2034
60871R-AD-2 ..... MOLSON COORS BREWING CO SENIOR BD ..2.BFE .. 618,672 |...95.7500 |. ..574,500 |. . 600,000 611,765 |.. .0 .5.000 |......4.849 ....06/11/2013 .. 05/01/2042
610335-AB-7 ..... MONROE CAPITAL CORP ... .. 2.APL .. 497,210 |...93.1120 |. ..465,560 |. . 500,000 498,754 |.. .0 4.750 |......4.777 ....01/25/2021 .. 02/15/2026
610335-AB-7 ..... MONROE CAPITAL CORP |- 2.APL .. ,017,500 |...93.1120 |. 931,120 .1,000,000 .1,007,813 |.. .0 (3,750) |. 4.750 |......4.668 ....06/10/2021 .. 02/15/2026 ...
610335-AB-7 ..... MONROE CAPITAL CORP .. 2.APL .. ,008,430 |...93.1120 |. ..931,120 .1,000,000 ,004,484 |.. .0 (2,152) | e 4750 |......4.710 ...03/08/2022 .. 02/15/2026 ...
61746B-CY-0 ..... MORGAN STANLEY .. 1.G FE ..|... .. 566,835 |. 102.9410 |... 514,705 |.... ... 500,000 |.. 521,582 O [ (8,384) [0 [0 6.250 |...... 5.513 ....08/02/2018 ...|....08/09/2026 ...
61746B-EF-9 ..... MORGAN STANLEY - 1.GFE ... .. 983,850 |...96.7520 |... 967,520 |.... .1,000,000 |.. ....995,165 O [ 1,612 |0 o0 e 3.625 |...... 3.685 ....01/19/2017 ...|....01/20/2027 ...
61945C-AD-5 ... MOSAIC CO SENIOR BD ... |- 2.BFE ... .. 584,200 |. 101.5120 |... 507,560 |.... ... 500,000 |.. ....542,962 JLU PO € N+11 ) RUUUUUURRURRRROR | [ IO | B R 5.450 |...... 4.664 ....04/08/2015 ...|....05/15/2033 ...
61945C-AD-5 ... MOSAIC CO SENIOR BD |--2.BFE ... . 101.5120 |... 507,560 |.... . 500,000 |.. ....534,036 0 [ (3,647) |0 [0 e 5.450 |...... 4.812 ....05/01/2015 ...|....05/15/2033 ...
61945C-AE-3 ..... MOSAIC CO |- 2.BFE ... ...97.6510 |... 488,255 |.... . 500,000 |.. ....533,031 JLUI PO ( (1: ) RUUUURURRUROR | I AN | B R 5.625 |...... 5.153 ....08/15/2016 ...|....11/15/2043 ...
61980A-AD-5 ..... MOTIVA ENTERPRISES LLC .. .. 2.AFE ..|... . 109.1400 |... 545,700 |.... . 500,000 |.. ...563,277 0 . o (8,955) [oeeeiiiieeee0 0 | 6.850 |...... 5.789 ...11/20/2016 ...|....01/15/2040 ...
61980A-AD-5 ..... MOTIVA ENTERPRISES LLC .. .. 2.AFE .. . 109.1400 |. ..556,614 |. . 510,000 .581,493 |.. .0 (4,468) |. .6.850 |......5.79% ....04/22/2019 .. 01/15/2040 ...
61980A-AD-5 ..... MOTIVA ENTERPRISES LLC .. .. 2.AFE .. . 109.1400 |. ..545,700 |. . 500,000 .569,964 |.. .0 (4,373) | .6.850 |......5.798 ....04/25/2019 .. 01/15/2040
61980A-AD-5 ..... MOTIVA ENTERPRISES LLC .. .. 2.AFE .. . 109.1400 |. ..545,700 |. . 500,000 .586,275 |.. .0 (5,330) | .6.850 |......5.752 ....02/04/2022 .. 01/15/2040 ...
628530-BC-0 ..... MYLAN INC .... .2.CFE .. ...85.0480 |. ..425,240 |. . 500,000 516,448 |.. .0 ...(851) . .5.400 |......5.171 ....05/04/2017 .. 11/29/2043 ...
62946A-AD-6 ..... NP SPE |1 LLC 2017-1 . .. 2.AFE .. ...93.2150 |. ..466,075 |. . 500,000 499,447 .. .0 . 391 .....4.219 |......4.238 ....07/26/2018 .. 10/20/2027 ...
62947A-AC-T7 ..... NPRL 2019-2A A3 MTGE .... .. 1.F FE ..|... ...86.7580 |... 433,790 |.... . 500,000 |.. ....501,549 0 e (1,094) |0 o0 e 3.802 |...... 3.769 ...11/20/2019 ...|....11/19/2049 ...
631103-AG-3 ..... NASDAQ INC .. 2.BFE ..|... ...97.4620 |... 487,310 |.... . 500,000 |.. ....494,764 0. L 2,167 [0 |0 [ 3.850 |...... 3.990 ....05/10/2018 ...|....06/30/2026 ...
63258L-AA-8 ..... NATIONAL BANCORP HOLDINGS INC . ] 1.GPL ... ...89.6920 |... 448,460 |.... . 500,000 |.. ... 500,000 J I N | I FORRRRRt | B ISP | B AU 5.735 |...... 5.735 ....01/20/2021 ...|....01/30/2031 ...
636180-BM-2 ..... NATIONAL FUEL GAS CO .... |- 2.CFE ... . ...99.3320 |... 496,660 |.... ....500,602 O [ (481 |0 e l0 e 5.200 |...... 5.150 ....06/26/2015 ...|....07/15/2025 ...
636180-BN-0 ..... NATIONAL FUEL GAS CO .... . |--2.CFE ..|... .. 495,495 |...94.99%0 |... 474,980 |.... ....498,291 0 [ 466 |0 [0 e 3.950 |...... 3.986 ....01/18/2018 ...|....09/15/2027 ...
636190-AA-8 ..... NATIONAL FUNDING INC .- 2.APL L. .. 2,000,000 |...94.3260 |... ,886,520 |.... ,000,000 L RN | I N | RPN | B AN 5.750 |...... 5.750 ....08/31/2021 ...|....08/31/2026 ...
637432-NX-9 ... NATIONAL RURAL UTILS COOP FIN CORP . .. 1.EFE ..|... ...1,445,520 |...79.6540 |... ,210,741 |.... ,464,761 O [ 7,448 0 [0 e 1.650 |...... 1.735 ...06/29/2021 ...|....06/15/2031 ...
637432-NX-9 ..... NATIONAL RURAL UTILS COOP FIN CORP . .. 1.EFE ..|... ...79.6540 |... 796,540 |.... ....974,791 O 3,399 |0 [0 1.650 |...... 1.707 ....09/07/2021 ...|....06/15/2031 ...
63968A-00-1 ..... NEBRASKA PUB PWR DIST ......... .. 1.EFE .. . 102.0580 |. ..612,348 |. .634,445 |.. .0 ......5.323 |...... 4.653 ...03/26/2015 .. 01/01/2030 ...
643821-AA-9 ..... NEW ECONOMY ASSETS PHASE 1 ..... . 1.FFE ..|.. ...87.5090 |... 875,090 |.... .1,000,000 |. ...857,312 O 945 0 0 1.910 |...... 2.230 ...10/24/2023 ... |....10/20/2061 ...
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647677-AF-0 ..... NEW ORLEANS NAVY HSG LLC ....eevvvveneeviiinninieceinnns oo e e | s LEFE L 412,630 |...91.7400 406,765 |...oeevvvvnnnnnns 434,201 |oevveneennnnnd 0 |eeens (3,864) [eeeeeiriennnn0 il e 4.314 |..... 4.253 ....04/23/2014 ...|....12/15/2029 ...
647677-AJ-2 ..... NEW ORLEANS NAVY HSG LLC .. |- 1L.EFE ... ..581,000 |...88.7200 |... . 500,000 |.. ....550,325 O e (3,374) |0 [0 e 5.754 |...... 4.952 ...03/03/2015 ...|....12/15/2038 ...
647677-AJ-2 ..... NEW ORLEANS NAVY HSG LLC .. .- LEFE ... .. 559,710 |...88.7200 |... . 500,000 |.. ....540,630 0 | L (2,728) [0 0 e 5.754 |...... 5.140 ....02/03/2017 ...|....12/15/2038 ...
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC .... |- 2.APL L. .. 1,000,000 |...92.5100 |... .1,000,000 |.. ,000,000 JLO N N | [ ARt | B ISP | B AU 5.750 |...... 5.750 ....04/28/2021 ...|....04/30/2026 ...
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC .... - 2.APL L .. 1,020,000 |...92.5100 |... .1,000,000 |.. ,006,522 JLUJ R (174 VN N | N RPN | ) AN 5.750 |...... 5.637 ....06/17/2021 ...|....04/30/2026 ...
65342V-AA-9 ..... NEXPOINT REAL ESTATE FIN INC .. 2.CFE ..|... .. 795,680 |...91.8220 |... 734,576 |.... . 800,000 |.. ....197,950 O e 879 |0 o0 e 5.750 |...... 5.781 ...04/20/2021 ...|....05/01/2026 ...
65342V-AA-9 ..... NEXPOINT REAL ESTATE FIN INC .. 2.CFE ..|... ...91.8220 |... 459,110 |.... . 500,000 |.. ....507,285 O e (3122) |0 o0 e 5.750 |...... 5.5% ....12/20/2021 ...|....05/01/2026 ...
65344M-AA-T ..... NEXPOINT REAL ESTATE FIN OPER PRT L P .. . |--2.CFE ..|... ...88.2360 |... .1,000,000 |.. ....995,881 0 2,354 |0 0 e 7.500 |...... 7.577 ....10/13/2020 ...|....10/15/2025 ...
65364U-AH-9 . NIAGARA MOHAWK POWER .... .. 2.AFE .. ...90.9110 |. .. 454,585 |. . 500,000 .499,997 |.. .0 L0 4.278 |......4.278 ....00/22/2014 .. 10/01/2034
655422-AV-5 . NORANDA INC .. .. 2.AFE .. . 103.7430 |. .. 1,087,430 |. .1,000,000 1,061,188 |.. .0 (5,359) | .6.200 |......5.794 ....06/24/2022 .. 06/15/2035
656531-AD-2 ..... [NORSK HYDRO ASA YANKEE DEB .. 1.DFE .. . 103.6560 |. ..518,280 |. . 500,000 .502,520 |.. .0 o150 |......6.794 ....03/19/2009 .. 11/15/2025 ...
665501-AK-8 ..... NORTHERN NATURAL GAS CO .. 1.G FE ..|... ...78.0360 |... . 500,000 |.. ....497,676 O [ 124 |0 0 e 4.100 |...... 4.127 ...05/04/2016 ...|....09/15/2042 ...
665501-AK-8 ..... NORTHERN NATURAL GAS CO ... .. 1.G FE ..|... ...78.0360 |... .1,000,000 |.. ....997,365 O v 41 0 [0 4.100 |...... 4.115 ....05/18/2016 ...|....09/15/2042 ...
665789-AX-1 ..... NORTHERN STATES POWER CO .. |- 1LFFE L ...76.4340 |... ... 500,000 |.. .. 470,001 O [ 1,644 |0 [0 e 3.700 |...... 4.066 ....12/02/2014 ...|....10/01/2042 ...
667469-AA-8 ..... NORTHWEST FLORIDA TIMBER FIN LLC ... .- LEFE ... ...94.4000 |... .. 300,000 |.. O 820 |0 [0 4.750 |...... 4.817 ....03/28/2019 ...|....03/04/2029 ...
66982E-AA-O ..... A10 CAPITAL LLC . |--2.BPL ..|... ...94.9790 |... JLO N N | [ ARt | B ISP | B AU 5.875 |...... 5.875 ....08/17/2021 ...|....08/17/2026 ...
670346-AH-8 ..... NUCOR CORP ... - 1.GFE ... . . 113.1200 |... . O o (4,821 |0 0 6.400 |...... 5.632 ....07/08/2022 ...|....12/01/2037 ...
67077M-AF-5 ..... NUTRIEN LTD . .. 2.BFE ..|... .. 944,340 |. 103.5410 |... ....945,397 0 [ 1,057 0 o0 e 5.875 |...... 6.221 ...10/04/2023 ...|....12/01/2036 ...
67077M-AN-8 ..... NUTRIEN LTD .. 2.BFE ..|... 1,004,769 |...91.6460 |... 916,460 |.... ....1,003,148 LU R 1 7. N | I RPN | ) AN 4125 |...... 4.105 ....04/12/2018 ...|....03/15/2035 ...
67078A-AD-5 ..... NVENT FINANCE SARL . .. 2.CFE .. ...96.8970 |. ..484,485 |. 501,745 |.. .0 .4.550 |......4.514 ....10/31/2018 .. 04/15/2028
67103B-AA-8 ..... OFS CAPITAL CORP ... ..2.BFE .. ...90.6800 |. ..906,800 |. 1,002,232 |.. .0 4.750 |......4.726 ....02/12/2021 .. 02/10/2026
67108S-AA-6 ..... ONDECK ASSET SECURITIZATION TR IV LLC 1.A FE . ...99.8410 |. ..998,410 |. .999,881 |.. .0 .7.000 |......7.001 ....07/27/2023 .. 08/19/2030
671140-AA-2 ..... OWS CRE FUNDING | LLC ... .| 1.FPL .. ...99.8520 |. ..2,341,619 |. .2,345,09 |.. .0 .5.003 |......5.003 ....12/03/2021 .. 09/15/2023 ...
67181D-AE-1 ..... OAK STREET INVESTMENT GRADE NE .. 2.AFE .. .. 86.8610 |. ..651,186 |. 757,813 |.. .0 ......3.390 |...... 3.332 ...11/20/2020 .. 10/20/2050 ...
674220-AA-0 ..... OASIS SECURITISATION LTD .. 1.F FE ..|... .. 130,688 |...99.1090 |... ... 130,688 O o 0 [0 2.143 |...... 2.143 ....11/056/2021 ...|....10/15/2033 ...
674599-BM-6 ..... OCCIDENTAL PETROLEUM CORP .... . |--2.CFE ..|... .. 196,500 |. 105.3830 |... ....199,533 O e 110 |0 o0 e 7.200 |...... 7.328 ....01/05/1999 ...|....04/01/2028 ...
674599-BM-6 ..... OCCIDENTAL PETROLEUM CORP .... . |- 2.CFE ..|... .. 385,828 |. 105.3830 |... ...398,108 O v 45 |0 [0 7.200 |...... 7.464 ...01/13/1999 ...|....04/01/2028 ...
674599-BM-6 ..... OCCIDENTAL PETROLEUM CORP ... . |--2.CFE ..|... ... 97,250 |. 105.3830 |... .. 0 e 86 |0 o0 e 7.200 |...... 7.404 ....02/03/1999 ...|....04/01/2028 ...
674599-DK-8 ..... OCCIDENTAL PETROLEUM CORP .... . |- 2.CFE ..|... ... 77.7500 |... . 500,000 |.. ....504,79% O e (284) |0 [0 e 4.500 |...... 4.452 ....10/08/2019 ...|....07/15/2044 ...
677050-AC-0 ..... OGLETHORPE POIER CORP BOND SER 2007 144A .. .. 1.EFE ..|... . 101.9180 |... . 500,000 |.. ...533,638 0 [ (4,805) |eeeeeeeeeen0 [0 6.191 |...... 5.260 ...01/23/2013 ...|....01/01/2031 ...
677050-AJ-5 ..... OGLETHORPE POWER CORP BOND SER A ......... .. 2.AFE .. ...79.7490 |. . 500,000 496,741 |.. .0 .4.200 |......4.244 ....01/08/2013 .. 12/01/2042 ...
677071-AB-8 ..... OHANA MILITARY COMNTYS LLC BOND SER A CL . .. 1.DFE .. . 100.6890 |. .256,171 |.. .0 .6.043 |......5.434 ...09/05/2012 .. 10/01/2034
677071-AB-8 ..... OHANA MILITARY COMNTYS LLC BOND SER A CL . .. 1.DFE .. . 100.6890 |. 6,867 .0 .6.043 |......6.043 ....03/10/2023 .. 10/01/2034
677071-AF-9 ..... OHANA MILITARY COMMUNITIES LLC BOND SER .. 1.DFE .. . 100.1160 |. 80,429 .0 .5.675 |......4.838 ....04/26/2011 .. 10/01/2026
677071-AG-7 ..... OHANA MILITARY COMMUNITIES LLC ........... .. 1.DFE .. ...95.2600 |. . .555,104 |.. .0 ......5.780 |......4.980 ....03/27/2018 .. 10/01/2036 ...
677071-Al-4 ..... OHANA MILITARY COMMUNITIES BND SER B 144 ... .. 1.DFE ..|... ...99.7440 |... ....214,029 JLO N U (/) ARt | B FUUUPRRPRRIN | ) AU 5.462 |...... 4.412 ...12/09/2009 ... |....10/01/2026 ...
678331-DD-8 ..... OKANOGAN CNTY WASH PUB UTIL DIST REV . .. 1.EFE ..|... . 104.9380 |... ....338,004 O e (778) |0 o0 6.046 |...... 5.672 ....07/19/2013 ...|....12/01/2040 ...
678858-BN-0 ..... OKLAHOMA GAS & ELECT CO - 1.GFE ... ...78.2800 |... ... 816,111 O e 9511 |0 0 e 3.900 |...... 4.835 ....01/13/2023 ...|....05/01/2043 ...
67910H-MS-6 ..... OKLAHOMA MUNI PWR SYS BABS .. e | LFFE Ll . 110.1240 |... ....444 885 O [ (1,868) |0 o0 6.310 |...... 5.647 ....02/14/2014 ...|....01/01/2040 ...
680223-AK-0 ..... OLD REPUBLIC INTL CORP v |- 2.BFE ... ...96.0930 |... ....497,621 O e 921 |0 [0 e 3.875 |...... 3.936 ....03/06/2018 ...|....08/26/2026 ...
682680-AB-9 ..... ONEOK INC e | 2B FE ... . 106.5290 |... . .. ,061,439 0 [ (13,165) |0 o0 6.875 |...... 6.365 ....08/22/2022 ...|....09/30/2028 ...
68268N-AC-7 ..... ONEOK PARTNERS . v |- 2.BFE ... . 108.1260 |... 540,630 |.... ... 500,000 |.. 557,969 O [ (4547 |0 [0 6.650 |...... 5.458 ...03/28/2013 ...|....10/01/2036 ...
68268N-AG-8 ..... ONEOK PARTNERS LP SENIOR BD . |- 2.BFE ... . 103.3600 |... 775,200 |.... . 750,000 |.. ....820,505 O e (4,282) |0 o0 e 6.133 |...... 5.311 ....05/28/2013 ...|....02/01/2041 ...
68389X-AV-7 ..... ORACLE CORP .. .2.BFE .. ...92.9950 |. ..464,975 |. . 500,000 501,275 |.. .0 ......4.300 |......4.279 ....07/02/2014 .. 07/08/2034 ...
68389X-AV-7 ..... ORACLE CORP .. ... 2.BFE ... ...92.9950 |... 464,975 |.... . 500,000 |. ...501,843 O o (184) |0 0 4.300 |...... 4.269 ...07/15/2014 ...|....07/08/2034 ...
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68389X-BE-4 ..... ORACLE CORP ...evveiiiiiniiieieiinnie e cenniieeeseennnns foee ven | s 2 i L2BFE L 492,270 |...88.4370 (VI RN + - AR | Y AR | R R J 1[0 I FN 3961 [MN oooees e 2,458 | 19,500 |....05/05/2015 ... |[....05/15/2035 ...
691205-AA-6 ..... OWL ROCK TECHNOLOGY FINANCE CORP . |--2.CFE ..|... .. 527,500 |...98.2430 |... JLO I U (0 745 1 FORRUPRRRRt | R AP | I SO - i £< 1 I AU 6.398 ...07/22/2020 ...|....06/30/2025 ...
69120T-AA-4 ..... OWL ROCK TECHOLOGY FINANCING S LAFE L 1,004,500 |...99.8740 |... LU R (1) N N N RPN | A 211 ) AN 8.402 ....11/14/2023 ...|....10/15/2035 ...
69121D-AA-8 ..... OWL ROCK CAPITAL CORP I1 .. . |--2.CFE ..|... .. 226,857 |...97.6370 |... . O e (6,138) [0 o0 el 40625 | 4.526 ....01/23/2020 ...|....10/25/2024 ...
69121K-AB-0 ..... OWL ROCK CAPITAL CORP . |- 2.CFE ..|... .. 498,090 |...97.1560 |... ....499,406 O 809 L0 [0 00004.000 |- 4.015 ....12/06/2019 ...|....03/30/2025 ...
69320N-AA-5 ..... PCAP HOLDINGS LP ... .. 2.BFE ..|... 1,500,000 |...89.6850 |... . . ,500,000 O 0 0 [0 Jll16.500 |- 6.500 ...07/08/2021 ...|....07/15/2028 ...
693506-BE-6 ..... PPG INDUSTRIES INC . .. 2.AFE ..|... ..588,790 |...95.4670 |... 477,33 |.... ... 500,000 |.. 562,731 O e 3727 o0 feeiiiiennl00000.5.500 |- 4.671 ....01/25/2017 ...|....11/15/2040 ...
69429P-AA-0 ..... PDOF MSN ISSUER LLC ] 1.GPL ... ...98.3600 |... ..1,967,200 |.... .2,000,000 |.. ,000,000 O 0 0 [0 el 40750 |- 4.750 ....02/25/2022 ...|....03/01/2025 ...
702333-5E-1 . PASADENA TEX INDPT SCH DIST . .. 1.AFE .. ...98.3610 |. ..295,083 |. . 300,000 ... 300,000 |.. .0 .4.049 ....06/05/2014 .. 02/15/2030
70473A-AA-6 ..... PEAR LLC ..... .. 1.F FE .. ...99.6010 |. 1,125,345 |. 1,129,853 1,129,853 |.. .0 .7.420 ....07/18/2023 .. 07/15/2035
708062-AC-8 ..... PENNANTPARK  INVESTMENT CORP . ..2.BPL .. ...93.5680 |. ..467,840 |. . 500,000 .498,678 |.. .0 oo 4.525 ....04/21/2021 .. 05/01/2026 ...
708062-AD-6 ..... PENNANTPARK INVESTMENT CORP .... ..2.BPL ..|.. ...91.2110 |... 912,110 |.... .1,000,000 |.. ...997,450 JLOJ AU 1 1 I FORRPPRRRY | R FUUUPPPRRRRPIN | ) AU 3144 I AU 4.018 ...11/16/2021 ... |....11/01/2026 ...
70806T-AG-0 ..... PENNANPARK CLO | LTD .... ... 1.CFE ..|... ...91.0000 |... 455,000 |.... . 500,000 |.. 500,000 O 0 0 [0 0000040266 |l 4.266 ....09/19/2019 ...|....10/15/2031 ...
70806U-AG-7 ..... PENNANTPARK CLO PNTPK ... .- 1.CFE ..|... ...90.9090 |... 909,090 |.... .1,000,000 |.. ,000,000 O 0 0 [0 030140 | 3.140 ....12/24/2020 ...|....01/15/2032 ...
716442-AH-1 ..... SUNCOR ENERGY INC PETRO CANADA ... |- 2.AFE L. ...96.9290 |... 484,645 |.... . 500,000 |.. ....543,910 O e (4,622) o0 o0 0000050350 | 4.721 ....04/22/2019 ...|....07/15/2033 ...
T1644E-AF-9 ..... PETRO CANADA - 2.AFE ... . 107.2080 |... 214,416 |.... . 200,000 |.. ...198,551 JL I FUURR: 11 I FORRPRRRRY | R AP | ) AU A8 144 I AU 7.368 ....03/08/1999 ...|....11/15/2028 ...
T1644E-AG-7 ..... PETRO CANADA SENIOR NT |- 2.AFE L. . 100.5850 |... 603,510 |.... 643,617 O [ (3849 [0 [0 [l 5,950 ).l 5.209 ....06/19/2013 ...|....05/15/2035 ...
718172-AM-1 ... PHILIP MORRIS INTERNATIONAL INC .. .. 1.F FE ..|... ...87.8220 |... 878,220 |.... . . ,124,924 0 e (7,005) [0 o0 el 40375 | 3.828 ...05/20/2021 ...|....11/15/2041 ...
718172-AU-3 ..... PHILIP MORRIS INTL INC .. |- LEFE ... ...81.2930 |... 406,465 |.... ... 500,000 |.. ....479,049 O e 1127 fennl0 [0 0000.3.875 | 4.112 ....12/02/2016 ...|....08/21/2042 ...
718172-AU-3 ..... PHILIP MORRIS INTL INC .. 1.F FE .. ...81.2930 |. ..812,930 |. .1,000,000 .976,802 |.. .0 . 1,248 |. .3.977 ....02/18/2022 .. 08/21/2042
718546-AH-7 ..... PHILLIPS 66 . .. 2.AFE .. . 106.8870 |. ..534,435 | . 500,000 .536,297 |.. .0 (1,925) | .5.285 ....07/23/2013 .. 05/01/2042
718546-AH-7 ..... PHILLIPS 66 . .. 2.AFE .. . 106.8870 |. 068,870 .1,000,000 .1,093,607 |.. .0 (5,106) |. .5.150 ....11/13/2014 .. 05/01/2042
718547-AM-4 ..... PHILLIPS 66 CO .| 2.AFE .. ...88.9990 |[. .667,493 . 750,000 .730,822 |.. .0 .910 |. .4.843 ....07/19/2016 .. 02/15/2045 ...
718547-AP-7 ..... PHILLIPS 66 CO ... .. 2.AFE .. ...92.3400 |. .. 752,571 . 815,000 .844,248 |.. .0 (1,286) |. I AT ...10/08/2020 .. 10/01/2046 ...
718781-CE-5 ..... PHILOMATH ORE SCH DIST .. .. 1.B FE ..|... . 103.7180 |... 259,295 |.... ....260,482 0 | 2 (3,088) [ouveiiiiiiiinnnn0 0 5472 4.698 ....06/09/2014 ...|....06/15/2027 ...
720186-AH-8 ..... PIEDMONT NATURAL GAS CO INC |- 2.AFE L. ...89.7020 |... 448,510 |.... ....499,549 O e 4 0 k0 ]ll40100 |- 4.107 ....09/15/2014 ...|....09/18/2034 ...
720180-AD-3 ..... PIEDMONT NATURAL GAS CO INC MED TERM NT ... |- 2.AFE L. . 101.4560 |... 507,280 |.... ....503,220 O e (1,840) 0 o0 000007400 |- 6.920 ....03/03/2009 ...|....10/03/2025 ...
72650R-AR-3 ..... PLAINS ALL AMERICAN PIPELINE L P SENIOR . |--2.BFE ..|... . 106.0080 |... 530,040 |.... ....528,917 O e (2,224) |0 i l0 ]l 6.650 |- 6.075 ....10/08/2015 ...|....01/15/2037 ...
73358W-TZ-7 ..... PORT AUTHN Y & N J .. 1.DFE ..|... ...95.7790 |... 478,895 |.... ... 500,000 O 0 0 [0l 40426 |l 4.426 ....10/07/2014 ...|....10/15/2034 ...
737679-CY-4 ..... POTOMAC ELECTRIC POWER .. 1.F FE ..|... . 101.0410 |... 293,019 |.... . ...289,629 O i e 36 [0 [0 100050750 |- 5.772 ...09/16/2004 ...|....04/15/2034 ...
740189-AN-5 ..... PRECISION CASTPARTS CORP .. .. 1.CFE .. ...92.9080 |. ..69,810 |. . 750,000 747,909 |.. .0 .4.221 ....06/04/2015 .. 06/15/2035 ...
742404-AN-6 . PRINCETON THEOLOGICAL SEMINARY DEB . .. 1.BFE .. ...97.6560 |. ..488,280 |. . 500,000 501,715 |.. .0 . 4.474 ...10/16/2013 .. 07/01/2026
743315-AJ-2 ..... |PROGRESSIVE CORP ............ .. 1.F FE .. . 108.8300 |. ..108,830 |. . 100,000 ..99,006 |.. .0 .7.007 ....04/15/2002 .. 03/01/2029
744320-AC-9 ..... |PRUDENTIAL FINANCIAL INC .. 1.G FE .. . 108.4110 |. ..216,822 |. . 200,000 196,927 |.. .0 .6.045 ....12/19/2003 .. 07/15/2033
744320-AC-9 ..... [PRUDENTIAL FINANCIAL INC .. .. 1.G FE .. . 108.4110 |. ..216,822 |. . 200,000 .198,443 |.. .0 ......5.896 ...12/29/2003 .. 07/15/2033 ...
T44320-AC-9 ..... PRUDENTIAL FINANCIAL INC .. 1.G FE ..|... . 108.4110 |... . 100,000 |.. JU N FOUNSS(s I FORUPPRRR | R FEUUPRRRRRRPIN | ) SO T £ 1 I AU 5.852 ....01/15/2004 ...|....07/15/2033 ...
T44320-AC-9 ..... PRUDENTIAL FINANCIAL INC .. 1.G FE ..|... . 108.4110 |... ... 300,000 |.. 299,075 O i 97 o0 [0 0000050750 | 5.808 ....02/12/2004 ...}|....07/15/2033 ...
T44320-AH-8 ... PRUDENTIAL FINANCIAL INC - 1.GFE ... ...98.7680 |... .1,000,000 |.. ,115,003 JL I U ([0 7<) N POt | R AU | B AR 2[4 1 I AU 4.764 ....03/18/2022 ...|....06/13/2035 ...
T4443D-CK-5 ... PUBLIC FIN AUTH WIS EDL FAC .... . |- 2.CFE ..|... . 101.7130 |... . 500,000 |.. ....535,023 O e (4722) 0 fiiel0 00082750 | 6.059 ....056/08/2019 ...|....06/01/2031 ...
744430-DV-0 ... PUBLIC FIN AUTH WIS EDL FAC .... . |--2.CFE ..|... ...89.5580 |... . 500,000 |.. ....506,309 O e (1,429) |0 e l0 000250660 |- 5.549 ....05/12/2020 ...|....06/01/2028 ...
74443D-D0-8 ..... PUBLIC FIN AUTH WIS EDL FAC .... . |- 2.CFE ..|... ...85.0880 |... . 500,000 |.. ....506,309 O v (1,429) 0 oiiiel00000.5.960 |- 5.843 ...05/12/2020 ... |....06/01/2028 ...
T44448-CK-5 ... PUBLIC SERVICE CO OF COLORADO . .. 1.EFE ..|... ...85.4760 |... 427,380 |.... . 500,000 |.. ....374,763 O e 1,588 [0 [0 1040300 |- 5.761 ....10/24/2023 ...|....03/15/2044 ...
T44573-AS-5 ... PUBLIC SERVICE ENTERPRISE GROUP .. 2.BFE ..|... . 115.4160 |... 577,080 |.... . 500,000 |.. ....562,168 0 | (7,198) [erveiiiiiiiinnn0 0 0100 8625 Ll 7.099 ....06/07/2016 ...|....04/15/2031 ...
745332-BL-9 ..... [PUGET SOUND ENERGY INC MED TERM NT SER B . .. 1.F FE .. . 108.3200 |. ..541,600 |. . 500,000 .509,962 |.. .0 (1,928) | ......6.498 ....08/07/2009 .. 03/09/2029 ...
745332-BU-9 ..... PUGET SOUND ENERGY INC .. . 1.FFE ..|.. .. 593,340 |. 100.5570 |... 502,785 |.... . 500,000 |. ...558,485 .0 .. L5 18) [0 0 L, 5483 4.620 ...04/11/2017 ...|....06/01/2035 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE D - PART 1

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

yiol3

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
745332-BIi-5 ... PUGET SOUND ENERGY INC ...ovvvnvvvivinnnniniiiiiineneenns oo vee e | s L AFFE e 1,092,150 |. 105.9950 |.............. 1,059,950 |..eovennnnnnns 1,000,000 [..eeveevennnnn 1,084,755 |.ooovvniins (O O (38 1) 1 AN | N AU | B RN 6.724 |...... 6.157 ....12/23/2022 ...|....06/15/2036 ...
745332-CE-4 ... PUGET SOUND ENERGY INC |- 1L.EFE ... .. 538,670 |...84.2680 |... ..590,000 |.. ....542,653 0 feeeei2,655 |0 o0 e 4.434 |...... 4.857 ....07/08/2022 ...|....11/15/2041 ...
T47525-AF-0 ..... QUALCOMM  INC |- LEFE ... .. 478,590 |...98.1460 |... . 500,000 |.. ....495,922 O 3,089 |0 [0 e 3.450 |...... 3.604 ....05/11/2018 ...|....05/20/2025 ...
74834L-AN-0 ..... QUEST DIAGNOSTIC INC BOND . . |--2.BFE ..|... . 109.1910 |... ..251,000 |.. ....278,320 0 [ (2,024) |0 o0 e 6.950 |...... 5.809 ....06/17/2013 ...|....07/01/2037 ...
74834L-A0-3 ..... QUEST DIAGNOSTICS INC . |- 2.BFE ..|... ...97.0420 |... . 700,000 |.. ....785,992 LU SRR P 745D N N | I RPN | ) AN 5.750 |...... 4.873 ....08/03/2016 ...|....01/30/2040 ...
75574U-40-8 ..... READY CAPITAL CORP ... L 2.APL ... ...23.0200 |... . 400,000 |.. ... 400,000 O 0 0 [0 6.200 |...... 6.200 ...07/18/2019 ...|....07/30/2026 ...
75574U-40-8 ..... READY CAPITAL CORP ... .- 2.APL L. s ...23.0200 |... 115, . 500,000 |.. ....503,698 O e (1,479) |0 o0 6.200 |...... 6.108 ....12/02/2019 ...}|....07/30/2026 ...
755763-AC-3 ..... READYCAP HOLDINGS LLC |- 1L.EFE ... 1,500,000 |...91.9810 |... 1,379,715 .1,500,000 |.. ,500,000 O 0 0 [0 e 4.500 |...... 4.500 ....10/20/2021 ...|....10/15/2026 ...
75972Y-AA-9 ..... RENAISSANCERE FINANCE INC . .. 1.G FE .. ...97.4950 |. . 500,000 498,274 |.. .0 .3.700 |......3.772 ....05/11/2018 .. 04/01/2025
75972Y-AA-9 ..... RENAISSANCERE FINANCE INC . .. 1.G FE .. ...97.4950 |. . 500,000 .498,388 |.. .0 .3.700 |......3.766 ....06/29/2018 .. 04/01/2025
759911-5L-0 ..... REGIONAL TRANSN AUTH ILL .. 1.CFE .. ...73.1090 |. . .1,500,000 ,495,755 |.. .0 ......3.050 |......3.060 ....00/29/2021 .. 06/01/2043 ...
761713-BA-3 ..... REYNOLDS AMERICAN INC .. 2.BFE ..|... ...97.8260 |... 978,260 |.... .1,000,000 |.. 939,850 O [ 4,760 |0 o0 e 5.700 |...... 6.096 ...02/16/2023 ...|....08/15/2035 ...
761713-BB-1 ..... REYNOLDS AMERICAN INC ... .. 2.BFE ..|... ...93.6060 |... 468,030 |.... . 500,000 |.. ....572,942 LU SRR (1111 DN N | I RPN | ) AN 5.850 |...... 5.027 ....03/18/2021 ...|....08/15/2045 ...
763227-0B-4 ..... RICHARDSON TEX |- TAFE L ...94.2940 |... 485,614 |.... ..515,000 |.. ....515,385 JLO I O (151:) N ARt | B IR | B AU 4.000 |...... 3.977 ....08/27/2015 ...|....02/15/2035 ...
78390X-AC-5 ..... SAIC INC SENIOR BD SER 1 |- 2.CFE ... ...95.2710 |... 714,533 |.... . 750,000 |.. ... 800,278 JLOJ SRR (TN [0Xc )N N | N RPN | ) AN 5.950 |...... 5.351 ....04/18/2013 ...|....12/01/2040 ...
78413K-AB-8 ..... SES GLOBAL AMERICAS HLDGS GROUP .. . |--2.CFE ..|... ... 77.7540 |... 388,770 |.... . 500,000 |.. ....492,588 0 e 368 |0 o0 e 5.300 |...... 5.400 ....09/12/2017 ...|....03/25/2044 ...
78413K-AB-8 ..... SES GLOBAL AMERICAS HLDGS GROUP .. . |- 2.CFE ..|... L. 77.7540 |... 388,770 |.... . 500,000 |.. ....489,474 O 522 o0 [0 5.300 |...... 5.443 ....09/18/2017 ...|....03/25/2044 ...
78413K-AB-8 ..... SES GLOBAL AMERICAS HLDGS GROUP .. .. 2.CFE ..|... ... 77.7540 |... 388,770 |.... . 500,000 |.. ....487,483 0 [ 821 |0 o0 e 5.300 |...... 5.471 ...10/04/2017 ...|....03/25/2044 ...
T8434L-AA-3 ..... SCRE INTERMEDIATE HOLD CO LLC .... . |- 2.BFE ..|... ...93.9350 |... ..1,878,700 |.... .2,000,000 |.. ....2,000,000 0. 0 0 [0 6.000 |...... 6.000 ....02/08/2022 ...|....02/15/2027 ...
78449A-AA-0 ..... SLAM LLC e .. 1.F FE .. ...86.4340 |. ..733,738 |. ..848,900 .848,900 |.. .0 0] .0.000 |......0.000 ....08/04/2021 .. 06/15/2046
786005-PM-4 ..... SACRAMENTO CALIF MUN UTIL DIST REV .. 1.CFE .. . 109.6360 |. ..493,362 |. ..450,000 477,556 |.. .0 (2,234) |. .6.322 |......5.676 ....08/13/2013 .. 05/15/2036
791697-BX-2 ..... ST LOUIS MO SPL ADMIN. BOARD ... . .. 1.BFE .. ...97.8690 |. ..293,607 |. . 300,000 .306,459 |.. .0 (1,230) |- 4.750 |......4.473 ....06/11/2014 .. 04/01/2029
795681-GM-1 ..... SALT LAKE CNTY UTAH MUN BLDG ......oevvvvvirnnnnnininns foun e .|..1.BFE .. . 104.7120 |. 314,136 . 300,000 321,787 |.. .0 (3,682) |. .5.820 |......4.883 ....09/12/2014 .. 12/01/2029 ...
79588T-AC-4 ..... SAMMONS FINANCIAL GROUP INC ...eeveeeeeeeinnneeeeeenen feen o |- 2.AFE L. ...93.9790 |. ..469,895 . 500,000 .501,646 |.. .0 ... (534) |. ... 4,450 |......4.404 ...05/09/2017 .. 05/12/2027 ...
796256-FQ-1 ..... SAN ANTONIO TEX ELEC & GAS .| 1.DFE ..|... ...90.4820 |... .. 1,809,640 |.... .2,000,000 |.. ,965,353 0. L1916 [0 |0 [ 4.365 |...... 4.450 ....04/14/2022 ...|....02/01/2042 ...
797355-L7-7 ..... SAN DIEGO CALIF UNI SCH DIST .- 1.DFE ..|... . 101.3730 |... ..435,904 |.... ..430,000 |.. ....444 167 0 [ (4,048) |0 [0 e 5.260 |...... 4.670 ....07/21/2014 ...|....07/01/2027 ...
798764-7F-7 ..... SAN MARCOS TEX |- 1.CFE ... ...99.7760 |... 498,880 |.... . 500,000 |.. ... 500,000 0. IR | N AR | N RN 4.000 |...... 4.000 ....12/11/2014 ...|....02/15/2032 ...
80349A-AD-1 ..... SARATOGA INVESTMENT CORP L -2.APL ... ...94.1590 |... ,412,385 |.... .1,500,000 |.. ,506,818 O e (3,273) |0 o0 e 4.375 |...... 4.332 ....07/20/2021 ...|....02/28/2026 ...
80349A-AD-1 ..... SARATOGA INVESTMENT CORP .- 2.APL L. ...94.1590 |... 941,590 |.... .1,000,000 |.. ,015,024 O [ (7,212) [0 [0 4.375 |...... 4.242 ....10/27/2021 ...|....02/28/2026 ...
808626-AE-5 ..... SCIENCE APPLICATIONS INTL CORP NOTE ......coevueveenn foun e .. 2.CFE ..|... . 107.5220 |... 537,610 |.... . 500,000 |.. ...543,252 0 . o (5,088) [-eeeeeniieeeeen0 feeiiiieel0 e 71425 |...... 5.868 ...02/29/2012 ...|....07/01/2032 ...
812728-00-9 ..... SEATTLE WASH WTR SYS ....... .. 1.BFE .. . 104.8890 |. ..524,445 |. . 500,000 .530,432 |.. .0 (6,640) . .5.520 |......4.643 ....09/12/2014 .. 08/01/2028 ...
816851-AP-4 ..... SEMPRA ENERGY SENIOR BD ... .. 2.BFE .. . 104.5250 |. ..522,625 |. . 500,000 .559,679 |.. .0 (3,789) | .6.000 |......5.073 ....10/21/2015 .. 10/15/2039
822582-BE-1 ..... SHELL INTERNATIONAL FIN B V . .. 1.DFE .. ...94.8630 |. ..664,041 |. . 700,000 .696,719 |.. .0 .290 | .4.130 |......4.165 ....06/06/2015 .. 05/11/2035 ...
824348-A0-9 ..... [SHERWIN-WILLIAMS CO ... .. 2.BFE .. ...83.2140 |. ..416,070 |. . 500,000 .487,407 |.. .0 .666 |. .4.000 |......4.144 ....11/04/2016 .. 12/15/2042 ...
833116-BT-2 ..... [SNOHOMISH CNTY WASH PUB UTIL DIST .. 1.CFE .. . 100.6630 |. ..181,193 |. . 180,000 183,743 |.. .0 (2,748) |. ......5.254 |......4.605 ....04/17/2014 .. 12/01/2025 ...
835495-AJ-1 ..... SONOCO PRODUCTS CO SENIOR BD .. 2.BFE ..|... . 101.2660 |... 506,330 |.... . 500,000 |.. ....531,225 0 e (1,855) |0 o0 e 5.750 |...... 5.319 ...01/17/2019 ...|....11/01/2040 ...
835495-AJ-1 ..... SONOCO PRODUCTS CO SENIOR BD . |- 2.BFE ..|... . 101.2660 |... 506,330 |.... . 500,000 |.. ....531,218 O [ (1854) [0 [0 5.750 |...... 5.319 ....01/18/2019 ...|....11/01/2040 ...
837004-CD-0 ..... SOUTH CAROLINA ELECTRIC & GAS CO ... |- 1L.EFE ... ...97.9880 |... 489,940 |.... . 500,000 |.. ....547,070 0 . e (2,957) eeeeeiiieeeen0 0 | 5.500 |...... 4.821 ...04/12/2016 ...|....12/15/2039 ...
837004-CF-5 ..... DOMINION ENERGY SOUTH CAROLINA ... |- LEFE ... . ...83.8340 |... ..286,712 |.... ...274,008 LU RN .7 A N | N RPN | ) SN 4.350 |...... 5.442 ....11/21/2023 ... |....02/01/2042 ...
842471-BY-9 ..... SOUTHERN CALIF PUB PWR AUTH |- 1.CFE ..|... ... 75,930 |...99.8900 |... ...59,934 |.... O e (1134) |0 o0 e 5.610 |...... 4.433 ....04/09/2014 ...|....07/01/2024 ...
84858D-AA-6 ..... SPIRIT AIRLINES INC . |- 2.BFE ..|... .. 349,959 |...89.8380 |... 303,599 |.... . .. ....336,294 O 295 o0 [0 4.100 |...... 3.959 ...12/19/2018 ...|....04/01/2028 ...
850752-LP-9 ..... SPRINGFIELD MASS ... .. 1.CFE ..|... .. 117,578 |. 103.8540 |... 103,854 |.... . 100,000 |.. ... 104,606 0 . (1,388) [0 [0 | 6.000 |...... 5.103 ....09/11/2014 ...|....06/01/2027 ...
858155-AE-4 ..... STEELCASE INC ..evvviiiiiiiiiiiiinnns .. 3.CFE ..|... ...94.5630 |... 945,630 |.... .1,000,000 |.. ....998,710 0. 288 o0 [0 5125 |...... 5.138 ....01/17/2019 ...|....01/18/2029 ...
858568-AB-4 ..... STELLUS CAPITAL INVESTMENT CORP . .. 2.BFE .. ...93.0070 |. ..325,525 |. ..350,000 .350,000 |.. .0 0] ......4.875 |......4.875 ....01/14/2021 .. 03/30/2026 ...
858568-AB-4 ..... STELLUS CAPITAL INVESTMENT CORP ... ..2.BFE ..|.. ...93.0070 |... 325,525 |.... ..350,000 |. ...353,193 .0 .. LA 0 0 4.875 |...... 4.779 ...01/14/2021 ...|....03/30/2026 ...
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86273N-AA-6 ..... STRATEGIC FUNDING SOURCE INC .....evvvnviviinnnnnininns foee e e | s L2APL e 500,000 |...93.1600 500,000 |.eevvrnenenenns 500,000 |.eeevvrnnninnnns (O R | R PN | I AR | B RN 9.250 |...... 9.250 ....12/20/2022 ...|....12/16/2027 ...
863667-AG6 ..... STRYKER CORP ... v |- 2.AFE ... .. 495,640 |...90.9500 |... . 500,000 |.. ....496,752 0 [ 160 |0 o0 e 4.375 |...... 4.413 ....01/03/2017 ...|....05/15/2044 ...
863667-AH-4 ..... STRYKER CORP ... e | 2.AFE L. .. 480,975 |...97.2300 |... . 500,000 |.. ....494,8% O e 2,784 |0 [0 3.750 |...... 3.898 ....12/18/2018 ...|....11/01/2025 ...
86765B-AK-5 ..... SUNOCO LOGISTICS PTNRS OPERS LP SENIOR B .. oo |- 2.CFE ..|... ..580,000 |...99.4520 |... . 500,000 |.. ....549,343 O e (2,729) |0 o0 6.100 |...... 5.259 ....01/24/2013 ...|....02/15/2042 ...
86765B-AM-1 ..... SUNOCO LOGISTICS PTNRS OPERS LP SEN BND ... e |- 2.CFE ... ..517,120 |.. 86.6870 |... . 500,000 |.. ....510,847 LU O (- N N | I RPN | ) AN 4.950 |...... 4.786 ....05/03/2013 ...|....01/15/2043 ...
86765B-AN-1 ... SUNOCO LOGISTICS PTNRS OPERS LP SEN BND ... |- 2.CFE ..|... .. 592,212 |.. 86.6870 |... . 600,000 |.. ....594,421 0 8302 0 o0 e 4.950 |...... 5.015 ...09/06/2016 ...|....01/15/2043 ...
86772R-AA-3 ..... SUNRUN JUPITER ISSUER .. 1.G FE ..|... .. 904,817 |...91.4590 |... ....907,685 LU R~ 11 [/ I N | I RN | ) AN 4.750 |...... 4.882 ....06/10/2022 ...|....07/30/2057 ...
86944B-AG-8 ..... SUTTER HEALTH |- 1L.EFE ... .. 1,001,570 |...84.7810 |... ,001,128 JLO I U & /& D ARt | B IR | ) AU 2.29% |...... 2.290 ....04/20/2021 ...|....08/15/2030 ...
87168K-AA-8 ..... SYNERGY ONE LENDING INC ... ..2.CPL .. 1,000,000 |...94.3880 |. .1,000,000 |.. .0 .5.500 |......5.500 ...10/14/2021 .. 10/14/2026
872287-AF-4 ... TCI COMMUNICATIONS INC DEBS . .. 1.G FE .. . 106.1780 |. ..99,970 |.. .0 .7.875 |......7.905 ....04/22/2002 .. 02/15/2026
872330-AC-2 . TC PIPELINES LP ..ovvevvnnannns ..2.BFE .. ...95.8600 |. . . 495,777 |.. .0 ......3.900 |......3.994 ....02/23/2018 .. 05/25/2027 ...
874476-HD-9 ..... TALLAHASSEE FLA ENERGY SYS REV ... .. 1.CFE ..|... . 108.4410 |... 628,958 |.... . 580,000 |.. ....621,972 0 [ (2,506) |oveeeeeeeen0 [0 e 5.969 |...... 5.335 ...07/29/2013 ...|....10/01/2040 ...
880162-DL-3 ..... TEMPLE TX UTIL SYSTEMS TXBL ... |- 1.CFE ... ...99.6850 |... 498,425 |.... . 500,000 |.. ... 500,000 0. RN | N AR | B RN 5.050 |...... 5.050 ....03/19/2014 ...|....08/01/2044 ...
880162-DL-3 ..... TEMPLE TX UTIL SYSTEMS TXBL ... |- 1.CFE ... ...99.6850 |... 498,425 |.... . 500,000 |.. ....501,703 O e (2,919) |0 o0 e 5.050 |...... 4.837 ....05/20/2014 ...|....08/01/2044 ...
88163V-AD-1 ..... TEVA PHARMACEUTICALS .... .| 3.CFE ..|... ...94.7120 |... 473,560 |.... . 500,000 |.. ....536,499 O [ (3,020 [0 [0 6.150 |...... 5.422 ....02/04/2014 ...|....02/01/2036 ...
88163V-AD-1 ..... TEVA PHARMACEUTICALS .... . |- 3.CFE ..|... ...94.7120 |... 473,560 |.... . 500,000 |.. ....555,405 0 [ (4,585) |0 [0 6.150 |...... 5.129 ....07/15/2014 ...|....02/01/2036 ...
88283L-HU-3 ..... TEXAS ST TRANSN COMMN S LAFE L . . 102.3070 |... 511,535 |.... ....534,585 O [ (5,538) [0 [0 5178 |...... 4.409 ....09/12/2014 ...|....04/01/2030 ...
88315L-AJ-7 ..... TEXTAINER MARINE CONTAINERS LIMITED .. .. 1.F FE ..|... .. 716,531 ]...90.1910 |... 676,207 |.... ... 724,446 U IO 5,933 |eeeeiiiiiieeeen0 0 2.110 |...... 2.208 ...04/06/2021 ...|....09/20/2045 ...
88315L-AS-7 ..... TEXTAINER MARINE CONTAINERS .... .. 1.F FE ..|... 1,200,175 |...85.7800 |... .. 1,046,516 |.... ,203,415 LU R~ 11+ T N | I RPN | ) AN 1.940 |...... 1.972 ....10/28/2021 ...|....08/20/2046 ...
884903-BI-6 ..... THOMSON REUTERS CORP FGN SR BD L2.AFE .. ...81.8750 |. ..818,750 |. 972,222 |.. .0 L 1,475 |. .4.500 |......4.694 ....05/28/2013 .. 05/23/2043
884903-BM-6 ..... THOMSON REUTERS CORP FGN SR BD ... L2.AFE .. ...81.8750 |. .. 347,969 |. .400,155 |.. .0 L 1,319 | .4.500 |......4.928 ....07/24/2013 .. 05/23/2043
89352H-AD-1 . TRANS-CANADA PIPELINES LTD FGN SR NT . .. 2.BFE .. . 105.6430 |. ..528,215 |. .546,529 |.. .0 (3,384) | .6.200 |......5.329 ....01/07/2014 .. 10/15/2037
89352H-AD-1 TRANS-CANADA PIPELINES LTD FGN SR NT . .|..2.BFE .. . 105.6430 |. .. 475,394 |. .496,860 |.. .0 (3,408) |. .6.200 |......5.330 ....06/12/2016 .. 10/15/2037 ...
89367T-AA-4 ..... TRANSFORM LEASE OPCO LLC ........ ..2.BPL .. ...92.3100 |. ..1,798,199 |. .1,948,000 |.. .0 .0 .6.125 |......6.125 ...10/29/2021 .. 11/01/2026 ...
893830-AF-6 ..... TRANSOCEAN SEDCO FOREX INC NOTE ..5.CFE ..|... ...87.8270 |... 219,568 |.... 250,000 0. L0 7.500 |...... 6.494 ....02/01/2012 ...|....04/15/2031 ...
89566E-AH-1 ..... TRISTATE GENERATION & TRANSM ASSN .. - 1.GFE ... ... 77.4910 |... ,937,275 |.... ... 2,564,045 0 . .. (3,074) . 4.700 |...... 4.573 ....04/07/2022 ...|....11/01/2044 ...
89642C-AC-4 ... TRINITAS CAPITAL MANAGEMENT LLC .... |- LEFE ... ...92.7500 |... ,855,000 |.... ....2,000,000 O o0 o0 [0 6.000 |...... 6.000 ....07/27/2021 ...|....07/30/2026 ...
896442-AG-5 ..... TRINITY CAPITAL INC . |--2.BFE ..|... ...90.4410 |... ,808,820 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 4.375 |...... 4.375 ....08/24/2021 ...|....08/24/2026 ...
89657A-AB-2 ..... TRINITY RAIL LEASING L.P. ... |- LEFE ... ...95.2290 |... 476,145 |.... .. O 881 |0 [0 4.620 |...... 4.574 ....08/02/2018 ...|....06/17/2020 ...
89657B-AA-2 ..... TRINITY RAIL LEASING 2019 LLC .. 1.F FE ..|... ...94.8030 |... 763,180 |.... . 805,017 |.. ... 805,017 JLU I N | [ APt | B IR | B AU 3.820 |...... 3.642 ...03/03/2020 ...|....04/17/2023 ...
89657B-AC-8 ..... TRINITY RAIL LEASING 2019-2A A2 LLC .. 1.F FE .. ...92.2250 |. ..461,125 |. . 500,000 499,372 |.. .0 .3.100 |......3.108 ....12/02/2019 .. 10/17/2020 ...
89678F-AA-8 ..... TRISTATE CAPITAL HOLDINGS INC . .. 2.AFE .. ...95.0270 |. ..617,676 |. . 650,000 .658,079 |.. .0 .5.750 |......5.651 ....07/17/2020 .. 05/15/2030
89679E-AE-2 ..... TRIUMPH BANCORP INC ........... .. 1.G FE .. ...80.8340 |. ..1,616,680 |. .2,000,000 .2,000,000 |.. .0 .3.500 |......3.500 ....08/26/2021 .. 09/01/2031
89680H-AA-O ..... TRITON CONTAINER FINANCE LLC 1.F FE .. ...88.6890 |. ..679,580 |. ..766,250 .740,046 |.. .0 .2.110 |......2.209 ....04/06/2021 .. 09/20/2045
89680H-AE-2 ..... TRITON CONTAINER FINANCE LLC .. 1.F FE .. ...86.6970 |. ..664,316 |. ..766,250 .755,689 |.. .0 ......1.860 |......1.893 ....03/30/2021 .. 03/20/2046 ...
898735-SF-3 ..... TUCSON ARIZ COPS-T .. 1.DFE ..|... ...99.3820 |... . 500,000 |.. ....504,891 0 e (889) |0 o0 e 4.506 |...... 4.386 ...07/09/2014 ...|....07/01/2029 ...
902754-AA-8 ..... UIRC-GSA HOLDINGS |1 LLC .- TEPL L. ...96.6400 |... . 750,000 |.. ... 750,000 LU RN | N | RN | B SN 4.250 |...... 4.250 ....06/23/2020 ...|....06/30/2025 ...
90278II-30-3 ..... UIRC-GSA INTERNATIONAL LLC .. |- 1L.EFE ... . 840.0000 |... . 500,000 |.. ... 500,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 6.000 ...10/28/2019 ...|....12/31/2024 ...
903450i-AD-6 ..... US AIRWAYS BOND SER 2012-2 CL A ..evvvnnivvivinnnniines foen e |- 2.AFE L. ...95.7920 |... ..154,528 |.. .... 154,443 0. RN | N AR | R RN 4.625 |...... 4.519 ....12/18/2013 ...|....12/01/2020 ...
904000-AB-2 ..... ULTRAMAR DIAMOND SHAMROCK CORP ... . |--2.BFE ..|... . . 105.8270 |... . 750,000 |.. ....805,433 0 . e (4,031) o0 [0 | 6.750 |...... 6.055 ....07/20/2016 ...|....10/15/2037 ...
905581-AR-5 ..... UNION CARBIDE CORP ... . |- 2.BFE ..|... .. 199,000 |. 102.3400 |... . 200,000 |.. ....199,946 0. R R | RN | B RN 7.500 |...... 7.538 ....01/15/2008 ...|....06/01/2025 ...
905581-AR-5 ..... UNION CARBIDE CORP ... .. 2.BFE ..|... ..300,000 |. 102.3400 |... 307,020 |.... . 300,000 |.. .. 300,000 0 . o0 o0 o0 e 7.500 |...... 7.500 ...02/10/2003 ...|....06/01/2025 ...
906437-AS-7 ..... UNION CNTY ORE SCH DIST 11-T .. 1.B FE ..|... .. 595,170 |. 105.0400 |... 525,200 |.... ... 500,000 |.. 533,596 0 | . (6,202) [ouneeiiiiiiin0 |0 e 5.700 |...... 4.789 ....06/11/2014 ...|....06/15/2029 ...
906548-CT-7 ..... UNION ELECTRIC CO ....euveeeeeee 1.F FE .. 1,002,770 |...82.4080 |. ..824,080 |. .1,000,000 1,002,089 |.. .0 (264) |. eeenn2.150 |......2.144 ...06/30/2021 .. 03/15/2032 ...
90783V-AA-3 ..... UNION PACIFIC RAILROAD BOND 2005-1 TRUST ............ .. 1.CFE ..|... . 54,075 ...99.7960 |... ...51,395 |.... 251,500 | 51,500 0. 0 0 0 5.082 |...... 4.840 ...01/25/2011 ... |....01/02/2029 ...
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90931C-AA-6 ..... UNITED AIR LINES INC .eeviivviiiiiiiiiinineeevennieens foee e e | s LEFE L 364,417 |...91.3890 363,479 (U R (1) AN | Y AP | R RO S |- 1 I RN 4.139 ....02/11/2019 ...|....08/25/2033 ...
90931G-AA-7 ..... UNITED AIRLINES INC ... |- 1L.EFE ... .. 343,949 |. 100.8930 |... ..331,517 |.. 0 e (3,040) e o0 ell5.875 |l 5.663 ....11/12/2020 ...|....11/12/2025 ...
90931G-AA-7 ..... UNITED AIRLINES INC ... .- LEFE ... .. 914,324 |. 100.8930 |... .1,291,595 |.. O et 93,795 L0 [0 000005.875 |l 8.299 ....06/16/2023 ...|....11/12/2025 ...
90932P-AA-6 ..... UNITED AIR LINES INC . - 2.AFE ... .. 283,011 ]...94.5190 |... ..267,528 |.. . O e (96) o0 e l0 002224000 |- 3.781 ....08/25/2014 ...|....04/11/2026 ...
913017-BJ-7 ..... RTX CORP |- 2.AFE L. .. 581,475 |. 102.6940 |... . 500,000 |.. ....547,599 JL U R V' 3(0[1 ) N N N RPN | RN 20144 I AN 4.643 ....02/04/2016 ...|....05/01/2035 ...
91359V-AC-1 ..... UNIVERSAL INSURANCE HOLDINGS INC ... .. 1.F FE ..|... ,000,000 |...90.4230 |... .2,000,000 |.. ,000,000 O 0 0 [0 50625 |l 5.625 .. 11/23/2021 ... |....11/30/2026 ...
91754R-0D-2 ..... UTAH ST BRD REGENTS .. 1.CFE ..|... .. 120,045 |. 105.7500 |... ... 100,000 |.. 108, 157 O e (1,289) [0 o0 el 62241 | 5.199 ....09/12/2014 ...|....08/01/2030 ...
91758P-AC-1 ..... UTB FINANCIAL HOLDING CO . |--2.BFE ..|... .. 1,500,000 |...83.4630 |... .1,500,000 |.. ,500,000 O 0 0 [0 002224000 |- 4.000 ....07/16/2021 ...|....09/30/2031 ...
918204-AR-9 . V F CORP BOND DTD 04/15/04 6.00% .. 2.CFE .. ,113,500 |...96.7860 |. .1,000,000 1,063,929 |.. .0 .5.388 ....08/06/2013 .. 10/15/2033
91824J-AA-9 ..... [VCT HOLDINGS LLC . .. 1.FPL .. ...89.5000 |. .1,500,000 .1,500,000 |.. .0 .6.000 ....12/21/2021 .. 12/30/2026
91913Y-AE-0 ..... VALERO ENERGY CORP BOND ..2.BFE .. . 114.6680 |. .. . ..250,000 .257,860 |.. .0 ......6.922 ....09/07/2010 .. 04/15/2032 ...
91913Y-AL-4 ..... VALERO ENERGY CORP NOTE ... .. 2.BFE ..|... . 108.2570 |... 811,928 |.... . 750,000 |.. ....159,678 O e (721 0 feeeiiiieel0 62625 | 6.457 ...09/02/2010 ...|....06/15/2037 ...
920253-AF-8 ..... VALMONT INDUSTRIES INC .. |- 2.CFE ... ...89.1140 |... 222,785 |.... ....247,313 O e 188 0 [0 0002.5.000 |- 5.079 ....11/21/2014 ...|....10/01/2044 ...
920253-AF-8 ..... VALMONT INDUSTRIES INC .. |- 2.CFE ..|... ...89.1140 |... 445,570 |.... ....493,568 O el 318 0 00022250000 |- 5.090 ....08/03/2016 ...|....10/01/2044 ...
920253-AF-8 ..... VALMONT INDUSTRIES INC |- 2.CFE ... ...89.1140 |... 222,785 |.... ....287,722 L R 11 I N N RPN | RO 2144 I AN 5.353 ....02/01/2017 ...|....10/01/2044 ...
921814-AA-7 ..... VANDERBILT UNIVERSITY MEDICAL CENTER . |- 1L.EFE ... .. 87.0710 |... 304,749 |.... .. .. ...350,000 O 0 0 0 4172 | 4.172 ....07/12/2017 ...|....07/01/2037 ...
921814-AA-7 ..... VANDERBILT UNIVERSITY MEDICAL CENTER . e | LFFE Ll s .. 87.0710 |... 435,355 |.... ... 500,000 |.. 492,008 O 592 Lennl0 [0 4172 | 4.267 ....09/14/2018 ...|....07/01/2037 ...
92259R-AA-3 ... VELOCITY COML CAP LLC voo |- 2.BPL ... 1,500,000 |...95.1520 |... ,427,280 |.... .1,500,000 |.. ,500,000 0 . eeeereeeeeeenn0 o0 7125 | 7.125 ...08/15/2022 ...|....08/15/2027 ...
92277G-AB-3 ..... VENTAS REALTY L P/CAP CORP .. |- 2.AFE L. ...95.4590 |... 715,943 |.... . 750,000 |.. ....7190,316 O [ (2,103) ool [0 fllll05.700 ). 5.372 ....06/02/2020 ...|....03/30/2043 ...
92345Y-AE-6 ..... [VERISK ANALYTICS INC .... .. 2.BFE .. ...97.5990 |[. ..487,995 |. . 500,000 .536,145 |.. .0 (1,728) . .5.021 ....05/01/2017 .. 06/15/2045
925524-AV-2 ..... [VIACOM INC .. 2.CFE .. ...93.8690 |. .. 187,738 |. . 200,000 196,670 |.. .0 .5.812 ...04/13/2004 .. 05/15/2033
925524-AV-2 ..... [VIACOM INC .. 2.CFE .. ...93.8690 |. 93,869 |. . 100,000 ..98,108 |.. .0 .5.859 ....04/14/2004 .. 05/15/2033
925524-AV-2 ..... [VIACOM INC . |..2.CFE .. ...93.8690 |. 93,869 . 100,000 ..98,600 |.. .0 .5.751 ....10/19/2004 .. 05/15/2033 ...
925524-AV-2 ..... [VIACOM INC oo |--2.CFE .. ...93.8690 |. ..187,738 . 200,000 .198,89% |.. .0 ......5.507 ...02/01/2005 .. 05/15/2033 ...
925524-AV-2 ... VIACOM INC ... o .. 2.CFE ... .. 196,332 |...93.8690 |... 187,738 |.... . 200,000 |.. ....198,835 O 125 0 [0 000005.500 |- 5.603 ....02/18/2005 ...|....05/15/2033 ...
925524-AV-2 ... VIACOM INC ... oo |- 2.CFE ..|... .. 293,850 |...93.8690 |... 281,607 |.... . 300,000 |.. ....298,036 O 210 [0 e l0 0022050500 |- 5.615 ....03/01/2005 ...|....05/15/2033 ...
925524-AV-2 ... VIACOM INC ... o .. 2.CFE ... .. 182,660 |...93.8690 |... 187,738 |.... . 200,000 |.. ....194,462 O 893 L0 [0 000005.500 |- 6.022 ....03/28/2005 ...|....05/15/2033 ...
92553P-Al-2 ... VIACOM INC ... oo |- 2.CFE ..|... ...80.0900 |... 560,630 |.... . 700,000 |.. ....7120,193 O e (997) [0 o0 0nl.5.250 |- 5.090 ....04/08/2022 ...|....04/01/2044 ...
931422-AK-5 ... WALGREEN CO . o .. 2.CFE ... .. 77.0700 |... 578,025 |.... . 750,000 |.. ....693,060 LU R Y51V I O N RPN | SR 3144 I AN 4.861 ....06/17/2019 ...|....09/15/2042 ...
931427-AB-4 WALGREENS BOOTS ALL IANCE |- 2.CFE ..|... ...88.1540 |... 661,155 |.... . 750,000 |.. ...779,482 0 e (2,853) [0 o0 el 40500 |- 4.191 ...08/24/2015 ...|....11/18/2034 ...
931427-AC-2 . WALGREENS BOOTS ALLIANCE INC .2.CFE .. ...81.9060 |. . 500,000 .536,343 |.. .0 . 4.437 ....03/22/2021 .. 11/18/2044 ...
93884P-CQ-1 ..... [WASHINGTON GAS LIGHT CO .. 1.G FE .. . 103.4170 |. .1,500,000 ,567,4% |.. .0 .6.115 ....09/15/2022 .. 09/27/2027
94677M-AA-4 ..... [WAYPOINT RESIDENTIAL LLC .. 3.AFE .. ...99.8540 |. . 700,000 700,000 |.. .0 12.500 ....12/15/2022 .. 12/15/2026
949746-SH-5 ..... [WELLS FARGO & CO ... .. 2.AFE .. ...94.9370 |. . 500,000 487,881 |.. .0 .3.238 ....06/12/2018 .. 10/23/2026
94974B-FY-1 ..... [WELLS FARGO & CO . ..2.BFE .. ...97.6710 |. . . .1,000,000 ,001,958 |.. .0 ......4.069 ....01/19/2017 .. 06/03/2026 ...
959802-AN-1 ..... WESTERN UNION CO .... v |- 2.BFE ... ...99.9000 |... 749,250 |.... ... 750,000 |.. 774,484 O e (1,491 0 i l0 0002062200 |- 5.950 ...04/11/2019 ...|....06/21/2040 ...
959802-AN-1 ..... WESTERN UNION CO e | 2.BFE ... ...99.9000 |... 499,500 |.... . 500,000 |.. ....541,410 LU R (72822 AR N RPN | I RN o 1044 I AN 5.677 ....03/15/2022 ...|....06/21/2040 ...
960413-AS-1 ..... WESTLAKE CHEMICAL CORP .. oo |--2.BFE ... ...90.0410 |... 450,205 |.... . 500,000 |.. ....501,204 O e (54) eieeeenl0 feeeeiiieeeeel0 002225000 |- 4.984 ....04/26/2017 ...|....08/15/2046 ...
960413-AS-1 ..... WESTLAKE CHEMICAL CORP .. oo |- 2.BFE ..|... ...90.0410 |... A, ...959, 121 O e 1,851 L0 [0 0000.5.000 |- 5.263 ...02/07/2019 ...|....08/15/2046 ...
962166-BR-4 ..... WEYERHAEUSER CO v |- 2.BFE ... . 115.5270 |... . . .. O e (18 0 feeeiiieel0 10l 72375 | 7.381 ....12/05/2003 ...|....03/15/2032 ...
962166-BT-0 ..... WEYERHAEUSER CO e | 2B FE ... . 109.9090 |... 439,636 |.... . 400,000 |.. ....406,305 LU R (1) N N N RPN | ) SN o 18 74T AN 6.553 ....12/23/2003 ...|....12/15/2033 ...
96332H-CG-2 ..... WHIRLPOOL CORP MED TERM NT .. v |- 2.BFE ... ...90.1510 |... 540,906 |.... . 600,000 |.. ...605,856 JO I U (< 1+ FORRPPRRRY | R FUUUUPRPRRRPIN | ) AU T [0 I AU 5.073 ...06/21/2013 ...|....03/01/2043 ...
96949L-AB-1 ..... WILLIAMS PARTNERS L P ... |- 2.BFE ... ...98.1410 |... 490,705 |.... ... 500,000 |.. 496,600 0. eeeeieneeeenn0 o0 ]0004.000 | 4.027 ....03/24/2015 ...|....09/15/2015 ...
96949L-AC-9 ..... WILLIAMS PARTNERS L P ... .. 2.BFE .. ...93.4360 |. ..934,360 | .1,000,000 1,097,955 |.. .0 (4,521) | ......4.609 ....02/22/2022 .. 09/15/2045 ...
96950F-AF-1 ..... WILLIAMS PARTNERS L P SENIOR BD ... ..2.BFE ..|.. . 105.8030 |... 529,015 |.... . 500,000 |. ...564,928 .0 .. . (3,99%) [0 0 ....6.300 5.178 ...05/03/2013 ... |....04/15/2040 ...
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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 Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
96950F-AF-1 ..... WILLIAMS PARTNERS L P SENIOR BD ....oevvvvveneeeevnnnn foee ven e | s L2BFE L 583,385 . 105.8030 [.................529,015 |.ocevvennnnnnnns 500,000 (O O €< 1 7 T AN | [ AU | B RN 6.300 |...... 5.400 ....06/03/2013 ...|....04/15/2040 ...
97064E-AA-6 ..... WILLIS ENGINE SECURITIZATION TR v |- 2.AFE ... .. 337,357 |...86.0330 |... ..333,089 |.. O 0 0 [0 e 4.750 |...... 4.690 ....08/23/2018 ...|....09/15/2043 ...
97064F-AA-3 ..... WILLIS ENGINE SECURITIZATION TRUST ... e | LFFE Ll 1,618,904 |...90.1380 |... 1,733,978 |.. O e 15,825 o0 [0 e 3.228 |...... 3.457 ....06/27/2021 ...|....03/15/2045 ...
97064G-AA-1 ... WILLIS ENGINE SECURITIZATION TRUST ... v |- LLFFE ... .. 908,016 |...75.0000 |... ..908,063 |.. JLU N I - ) APt | B IEUPRRPRRRPIN | B FOU 3.104 |...... 3.104 ...05/17/2021 ...|....05/15/2046 ...
97064G-AA-1 ... WILLIS ENGINE SECURITIZATION TRUST ... e | LFFE Ll .. 454,883 |...75.0000 |... ..454,032 |.. . LU SRR (1 ()N PO | I RPN | ) AN 3.104 |...... 3.098 ....06/17/2021 ...|....05/15/2046 ...
976656-BZ-0 ..... WISCONSIN ELECTRIC POWER CO .... v |- .G FE ... .. 350,847 |. 104.9900 |... 314,970 |.... . 300,000 |.. ....336,657 0 [ (2,838) |0 [0 e 5.700 |...... 4.874 ...12/27/2018 ...|....12/01/2036 ...
981811-AF-9 ..... WORTHINGTON INDS INC o .. 2.CFE ... .. 432,490 |...83.6690 |... 418,345 |.... . 500,000 |.. ....441,567 LU ORI N | N RN | ) SN 4.300 |...... 4.971 ....09/08/2022 ...|....08/01/2032 ...
98373X-AC-4 ..... X-CALIBER FUNDING LLC ... ] 1.GPL ... ...91.0470 |...covnnnnnnns 1,092,564 |.... .1,200,000 |.. .... 1,200,000 O 0 0 [0 e 5.000 |...... 5.000 ....00/23/2021 ...|....09/24/2024 ...
98373X-AN-2 ..... X-CALIBER FUNDING LLC .. 2.APL .. ...99.0000 |. .. 1,937,885 |. . 1,957,459 1,957,459 |.. .0 .3.500 |......3.501 ....12/03/2021 .. 10/01/2022
98373X-AX-8 ..... X-CALIBER FUNDING LLC ... .. 1.GPL .. ...95.6260 |. ..956,260 |. .1,000,000 .987,647 |.. .0 .5.000 |......5.155 ....06/12/2022 .. 03/01/2025
98417E-AN-0 ..... XSTRATA FINANCE CANADA LTD .. 2.AFE .. . 100.7440 |. ..1,007,440 |. .1,000,000 .994,170 |.. .0 327 | ......6.000 |......6.038 ....07/27/2022 .. 11/15/2041 ...
98417E-AR-1 ..... GLENCORE FINANCE CANADA LTD ... - 2.AFE ... .. 553,285 |...96.5650 |... 482,825 |.... ... 500,000 |.. ....540,367 0 | (2,153) | N POV PO 5.500 |...... 4.970 ...08/23/2017 ...|....10/25/2042 ...
98956P-AG-7 ..... ZIMMER HOLDINGS INC ...oviivivvninniiiiiiiiiniiiiiinninnnns L 2BFE | 775,560 |...89.5240 |......oounnnnnnns TRV N 750,000 [.oieevnnnniiienns 763,898 [........coeunnn. 0 e (1,254) |ovvennnniennnnnd [ 0 )...... 4.250 |...... 4.110 ...03/24/2015 ...|....08/15/2035 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 456,461,765 | XXX 420,595,670 442,543,788 449,182,866 0 (448,710) 0 0 XXX XXX XXX 5,633,340 21,467,428 XXX XXX
465921i-AD-8 ... |JP MORGAN MORTGAGE TRUST ....eevveiiiiiirnnnanneennnnnas | ...... | ....... | .......... | TAFE |t 794,204 |...77.4090 [......ooeinnnnnns 624,667 |....iieeeennnnn 806,970 [eevvvvnnnaaaans 790,460 [......ccennnnnnns [V {102 (U [ 2.000 |...... 2.082 [FA s oeeernnnaeeenns 6,721 [..ooiiiiiinnnns 16,466 |....11/02/2021 ... |[....02/25/2052 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 794,204 [ XXX 624,667 806,970 790,460 0 XXX XXX 6,721 XXX XXX
05552A-BF-4 ..... BBCMS MORTGAGE TRUST e | TG FE ... 1,598,585 |...67.7260 |.............. 1,015,890 |.... .... 1,590,915 0 e (3,056) [oveeececeieennd0 o0 0000030358 | 3.151 (A0 ...... ... 12,558 |... ....07/09/2021 ...|....10/15/2053 ...
12653V-AA-4 ... CREDIT SUISSE MORTGAGE TRUST v |- TLAFE L.l ...99.8520 |....coouunnnns 1,494,063 |.... ....1,492,79% O e 259 [0 0 1121 1124 [MON. ooee e 1,379 |... ...02/09/2023 ...|....05/15/2036 ...
17322V-AV-8 ..... CITIGROUP COMMERCIAL MORTGAGE TRUST .. e | TAFE Ll ...96.4080 |... ....1,971,126 JLU U IY .7 I R N RPN | ) SR 28 X ) AN 3.980 [ MON. ... ....02/03/2023 ...|....07/10/2047 ...
233063-BS-4 ... DEUTSCHE BANK COMMERCIAL MORTGAGE v |- 2.BFE ... ...50.1090 |... 0 e 11,626 [0 o0 1002250 |- 2.517 | MON. ... ....11/20/2020 ...|....09/15/2053 ...
46648K-BA-3 ..... JPNDB COMMERCIAL MTG SECURITIES TRUST .. e | TG FE ... ...76.5790 |... O e (5,513) eciinnl0 o0 0040302 . 3.884 (A0 ...... ....07/12/2021 ...|....10/15/2050 ...
61768H-AV-8 ..... MORGAN STANLEY CAPITAL | TRUST - TAFE L. . ...94.2260 |... . .. O e (49,744) |0 e l0 002203806 |- 3.392|MS ...... ....08/27/2021 ...|....03/15/2052 ...
95002X-BG-9 ..... WELLS FARGO COMMERCIAL MTG TRUST .......covvvvvvevnnnnsfone vonneenns]| eeeeees LAGFE L 1,713,750 |...82.2610 |.............. 1,233,915 |ovveennnnnnns 1,500,000 |.............. 1,697,094 |...oovvennnnnns 0 fooeeeeeenn (6,662) |.oevvvennnnnnnn0 [0 |l 40158 Ll 3.639 [FA ...... ...07/13/2021 ...|....08/15/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 11,545,468 [ XXX 9,206,323 10,996,277 11,506,399 0 (23,214) 0 0 [ XXX XXX XXX 89,431 421,673 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 468,801,437 [ XXX 430,426,660 454,347,035 461,479,725 0 (471,320) 0 0] XXX XXX XXX 5,729,492 21,905,567 XXX XXX
1309999999. Total - Hybrid Securities 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 477,835,106 [ XXX 440,370,542 463,402,915 470,247,533 0 (515,127) 0 0 XXX XXX XXX 5,852,569 22,282,006 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 794,204 | XXX 624,667 806,970 790,460 0 604 0 0 [ XXX XXX XXX 6,721 16,466 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 11,545,468 | XXX 9,206,323 10,996,277 11,506,399 0 (23,214) 0 0] XXX XXX XXX 89,431 421,673 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 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
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 o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 490,174,778 [ XXX 450,201,532 475,206,162 482,544,392 0 (537,737) 0 0 XXX XXX XXX 5,948,721 22,720,145 XXX XXX

1.

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

Number
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
52520E-20-0 ... |LEHVAN BROS HLDG CAP TR V SECS ............ .0 .0 L0 ....0|...6. FE .. [..04/02/2004 ..
52520X-20-8 ... [LEHMAN BROS HLDGS CAP TR VI 6.24% . .0 .0 0. 0 .0[...6. FE .. |..01/05/2005 ..
55025L-20~7 ... [LUMENT FINANCE TRUST INC ......evvvvvvvvnnnes 500,000 390,200 |.... 500,000 L0 ....0|.. 2.B PL ..|..05/05/2021 ..
8726611-20-6 .. [TPG RE FINANCE TRUST INC . 0 ....0[.. 2.B PL ..|..06/14/2021 ..
902781-40-2 ... [UIRC-GSA INTERNATIONAL ........ ...0.00..1,000.000 |... 0], ...0[.. 1.E PL ..|..04/30/2021 ..
4019999999. Subtotal - Preferred Stock - rpetual
Preferred 1,750,000 XXX 1,333,700 1,750,000 119,373 0 0 0 0 0 XXX XXX
05580M-79-3 ... [B RILEY FINANCIAL INC 25.000 |... ...2,000,000 |...... 15.850 |.............. 1,268,000 |.... ...2,000,000 ...100,000 ...0[.. 2.A FE ..|.. 12/03/2021 ..
40417L-20-5 ... [HC GOV REALTY TRUST .- - 25.000 |... 500,000 |...... 21.500 430,000 .... 500,000 ... 35,000 ...0].. 1.G PL ..|..08/06/2020 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous
Preferred 2,500,000 XXX 1,698,000 2,500,000 135,000 0 0 0 0 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 4,250,000 | XXX 3,031,700 4,250,000 254,373 0 0 0 0 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0| XXX 0 0 0 0 0 0 0 0] XXX XXX
4509999999 - Total Preferred Stocks 4,250,000 XXX 3,031,700 4,250,000 254,373 0 0 0 0 0] XXX XXX

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

0 1G.$ e 500,000
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

cl3

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
25271C-20-1 ....[DIAMOND OFFSHORE DRILLING INC . . 226,239 .0 .. 45,248 |... ....45,248 |... .. 04/30/2021 ..
446150-10-4 ... [HUNTINGTON BANCSHARES INC - e ..3,000.000 |..eveenniiiinnnnnn... 38,160 .. ... 12.720 ...38,160 .0 .. (4,140)]... ... (4,140) |... .. 10/26/2007 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 264,399 XXX 264,399 53,892 41,108 41,108 0 XXX
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ..220.000 |.... ... 22,000 ...22,000 ...0].. 03/26/2010 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ..399.000 |.... ... 39,900 ...39,900 ...0 .. 10/14/2010 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ,000.000 |.... .. 100,000 . 100,000 ...0].. 0172172011 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ..200.000 |.... ... 20,000 ...20,000 ...0].. 02/11/2011 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ..400.000 |.... ... 40,000 . ...40,000 ...0].. 03/18/2011 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ,363.000 |.... .. 136,300 ...0|.. 04/28/2011 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ..193.000 |.... ... 19,300 ...0 .. 04/12/2012 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ... 79,900 ...0 .. 04/24/2012 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... .. 73,700 ...0].. 01/24/2013 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI 37,600 |. 0 .. 04/04/2013 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI 30,600 | 0 .. 04/08/2013 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI .. 199,900 |. 0 .. 04/08/2013 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ... 46,500 |........ ...0 .. 04/10/2014 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ... 20,600 |........ ...0 .. 03/19/2015 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... .. 138,600 |........ ...0].. 04/04/2016 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ... 18,700 |........ ...0|.. 04/06/2017 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ... 16,300 |........ ...0].. 03/20/2018 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... ... 23,500 |........ ...0].. 04/08/2019 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI ... . e . . ... 46,800 |........ . . . .0 .. 0. . ...0].. 05/07/2020 ..
000000-00-3 ... [FEDERAL HOME LOAN BANK OF CINCINNATI .....ccevvevvrne fommmmmnnnns [eoneiiis]iviiiiiiciiiinnns 1,678.000 |.....oovvvnnnnnnnens 167,800 |........ 100.000 |o.eeeiiiiiinnnnns 167,800 |..ovvvnniiiiinnnnns 167,800 |o.evniiiiiiiniiinns 0 fooeiiiiiiiiiiiiiiiinnnns 0 fooeiiiiiiiiiiiiiiinnnns 0 fooiiiiiiiiiiiiiiiinnns Ofiiiiiiiiiiiniiiiiinnns [0 T 0 .. 07/27/2028 ..
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 1,278,000 XXX 1,278,000 1,278,000 0 54,303 0 0 0 0 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 1,542,399 XXX 1,542,399 1,331,892 0 56,163 0 41,108 0 41,108 0 XXX
024071-10-2 ... [AMERICAN BALANCED FD-A ... 7,336.080 |.... . 234,681 . 206,144 |.. . |.. 07/07/2020 ..
024071-10-2 ... [AMERICAN BALANCED FD-A . ..601.950 |.... ...19,256 .. 19,202 |.. . |-- 0373172022 ..
140193-10-3 ... [CAPITAL INCOME BUILDER FD-A ... . 122,351 .107,090 |.. . |.. 07/07/2020 ..
140193-10-3 ... | CAPITAL INCOME BUILDER FD-A 7,180 |.. .7,288 .. 08/31/2022 ..
140193-40-0 ... [CAPITAL INCOME BUILDER -F1 FD .. 07/07/2020 ..
140193-40-0 ... [CAPITAL INCOME BUILDER -F1 FD ... v fon s .. 0.410f.... .. 03/31/2022 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 383,970 XXX 383,970 340, 166 0 0 0 31,981 0 31,981 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 383,970 XXX 383,970 340,166 0 0 0 31,981 0 31,981 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
47235%-10-8 ... |JEDNOTA, INC et e e | ........... | ........ | ........................ 86.000 |-eeneeieiiiiiiaeeees 9,958 |........ 115791 oo 9,958 |eiriiiiiieieiieas 9,958 [..oiiiiiiiieieeeininnns [ PP [ PP [ [ T [0 [ 0[.. 09/29/1986 ..[..cevn coeeee
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 9,958 XXX 9,958 9,958 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 9,958 XXX 9,958 9,958 0 0 0 0 0 0 0 XXX XXX
5989999999 - Total Common Stocks 1,936,327 XXX 1,936,327 1,682,016 0 56,163 0 73,089 0 73,089 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 6,186,327 XXX 4,968,027 5,932,016 0 310,536 0 73,089 0 73,089 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
009090-AA-9 ......... AIR CANADA . |-...10/12/2023 ... [KEYBANK NA ... ..
01983K-AA-2 ......... ALLO ISSUER LLC .. .|--..06/23/2023 ... [KEYBANK NA ... ... 946,877 |..
03881N-AE-7 ......... ARBOR REALTY SENIOR INC ... .|-...03/17/2023 ... [KEYBANK NA ... ...500,000 |..
10638N-AA-6 ...12/31/2023 ... |KEYBANK NA ...
12526W-AA-T ......... CASCADE FUNDING MORTGAGE TRUST .. .| KEYBANK NA ...
12526W-AA-7 . ..| CASCADE FUNDING MORTGAGE TRUST .| KEYBANK NA .
12653V-AA-4 . ..| CREDIT SUISSE MORTGAGE TRUST .| KEYBANK NA . .
12670V-AA-3 . ..| CSC LEASING €O eevvveeeeeeen 08/31/2023 ... |KEYBANK NA . ,000,000 . 1,000,000
17322V-AV-8 ......... CITIGROUP COMMERCIAL MORTGAGE TRUST .. .|-...02/03/2023 ... [KEYBANK NA ... . 1,941,250 |.. .... 2,000,000 |..
28370T-AD-1 ......... EL PASO PIPELINE PARTNERS OPER CO LLC .. veer|....09/29/2023 ... [KEYBANK NA ... ,058,540 |.. .... 1,000,000 |..
30161M-AG-8 ......... EXELON GENERATION CO LLC SENIOR BD ..|....10/13/2023 ... [KEYBANK NA ... 780,240 |.. 800,000 ..
31737K-AD-2 ......... FINANCE OF AMERICA STRUCTURED ... . |--..01/25/2023 ... [KEYBANK NA ... .. ... 409 |..
31737K-AD-2 ......... FINANCE OF AMERICA STRUCTURED .... .|-...12/31/2023 ... [KEYBANK NA ... .. 36,714 |.. 36,714 |..
317380-AC-7 ......... FINANCE OF AMERICA HECM BUYOUT . |--..01/12/2023 ... [KEYBANK NA ... ... 954,592 |.. .... 1,000,000 |..
317380-AB-2 ......... FINANCE AMERICA STRUCTURED SECS TR ... B O Y < R (= G RO RSP 1. B KN 1,298 |..
317380-AB-2 ......... FINANCE AMERICA STRUCTURED SECS TR ... ...12/31/2023 ... |KEYBANK NA ... L 37,734 ..
317395-AB-7 . ..| FINANCE AMERICA STRUCTURED SECS TR .| KEYBANK NA . .2,460
317395-AB-7 . ..| FINANCE AMERICA STRUCTURED SECS TR .| KEYBANK NA . L4
317395-AB-7 . ..| FINANCE AMERICA STRUCTURED SECS TR .| KEYBANK NA . . 636
317395-AB-7 ......... FINANCE AMERICA STRUCTURED SECS TR ... o |--..12/31/2023 ... [KEYBANK NA ...
3173M-AB-0 ......... FINANCE AMERICA STRUCTURED SECS TR ... .|-...01/25/2023 ... [KEYBANK NA ... ..
3173M-AB-0 ......... FINANCE AMERICA STRUCTURED SECS TR ... . |--..02/27/2023 ... [KEYBANK NA ... 301 |..
3173M-AB-0 ......... FINANCE AMERICA STRUCTURED SECS TR ... .|....03/15/2023 ... [KEYBANK NA ... 301 |..
3173M-AB-0 ......... FINANCE AMERICA STRUCTURED SECS TR ... .|--..06/26/2023 ... [KEYBANK NA ... 301 |..
3173M-AB-0 ......... FINANCE AMERICA STRUCTURED SECS TR ... .|....07/25/2023 ... [KEYBANK NA ... ... 301 |..
3173M-AB-0 ......... FINANCE AMERICA STRUCTURED SECS TR ... . |--..08/22/2023 ... [KEYBANK NA ... 20,134 |..
317390M-AB-0 FINANCE AMERICA STRUCTURED SECS TR ... ...08/22/2023 ... |KEYBANK NA ... ... 908 |..
31739M-AB-0 . ..| FINANCE AMERICA STRUCTURED SECS TR 12/31/2023 ... [KEYBANK NA . 19,234
34964Y-AA-6 . .| FORTIFI ... 06/26/2023 ... |KEYBANK NA . . 1,000,000
38384D-\D-6 . .. | GOVERNMENT NATL MTG ASSN . 10/30/2023 ... |KEYBANK NA . . 1,000,000
38384E-42-5 . .. | GOVERNMENT NATL MTG ASSN . 10/23/2023 ... |KEYBANK NA . . . 1,000,000
45783N-AA-5 . .. | INSTAR LEASING .............. 09/08/2023 ... |KEYBANK NA . . 1,482,762 . 2,000,000
48203R-AD-6 ......... JUNIPER NETWORKS INC SENIOR BD ... .|-...10/03/2023 ... [KEYBANK NA ... 724,592 |.. 800,000 ..
53161D-AA-3 ......... 0ASIS SECURITISATION . |--..02/13/2023 ... [KEYBANK NA ... ....999,600 |.. .... 1,000,000 |..
643821-AA-9 ......... NEW ECONOMY ASSETS PHASE 1 .. .|-...10724/2023 ... [KEYBANK NA ... ....856,367 |.. .... 1,000,000 |..
6707TM-AF-5 ......... NUTRIEN LTD . |--.-10/04/2023 ... [KEYBANK NA ... ... 944,340 |.. .... 1,000,000 |..
67108S-AA-6 ......... ONDECK ASSET SECURITIZATION TR IV LLC .. .|....07/27/2023 ... [KEYBANK NA ... ...999,872 |.. .... 1,000,000 |..
677071-AB-8 ......... OHANA MILITARY COMNTYS LLC BOND SER A CL . ...03/10/2023 ... |KEYBANK NA ...
678858-BN-0 . ..| OKLAHOMA GAS & ELECT €O ........ 01/13/2023 ... [KEYBANK NA . .806,600 . 1,000,000
69120T-AA-4 . .| OWL ROCK TECHOLOGY FINANCING 11/14/2023 ... |KEYBANK NA . . 1,004,500 . 1,000,000
70473A-AA-6 . LPEARLLC v 07/18/2023 ... |KEYBANK NA . . 1,250,000 . 1,250,000
744448-CK-5 . ..|PUBLIC SERVICE CO OF COLORADO . 10/24/2023 ... |KEYBANK NA . . 378,210 .500,000
761713-BA-3 . .| REYNOLDS AMERICAN INC ........... 02/16/2023 ... |KEYBANK NA . . 935,000 . 1,000,000

..|DOMINION ENERGY SOUTH CAROLINA ...

837004-CF-5 ....... v | 1172172023 .. [KEYBANK NA ... ... 273,381 [.. 342,000 |..

909316-AA=7 ..ovves UNITED AIRLINES INC .tttutestusesesteses et e et e stese st esestese st esestese st es et eb e s et et abeneebenesbenesnenesnenennes | enresessesennane ....06/16/2023 ... |KEYBANK NA 991,064 [oveveeiiniiiiiiins 1,400,000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 25,420,249 27,660,549 108,786
2509999997. Total - Bonds - Part 3 25,420,249 27,660,549 108,786
2509999998. Total - Bonds - Part 5 466 466 0
2509999999. Total - Bonds 25,420,715 27,661,015 108,786
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
000000-00-3 ......... [ FEDERAL HOME LOAN BANK OF CINGINNATI voovoovooseseessessssssssssnssnsssnssnssnssnsssnssnssnssnssnssnssnsansnns | enesonssssonees Jooee 07/27/2023 ... [FHLB CINCINNAT| .ttt ettt ettt sttt st [oenne st e s e sn e s e nnenns 1,678.000 |veveiiiiiiiiiiiniiins 167,800 |-veuveriiiiiinieiienienienienens |orenrenie e 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 167,800 XXX 0
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1 2 3 5 6 7 8 9
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Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
5989999997. Total - Common Stocks - Part 3 167,800 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 167,800 XXX 0
5999999999. Total - Preferred and Common Stocks 167,800 XXX 0
25,588,515 XXX 108,786

6009999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 5 7 8 9 Change In Book/Adjusted Carrying Value 16 18 19 20 21
13 14
Current Total Bond
Year's Change in Book/ Interest/
Other- Book/ Adjusted Stock Stated
Than- Adjusted Carrying Dividends Con-
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Identi- Name Shares of Con- Impairment Value Disposal Gain (Loss)| (Loss)on During Maturity
fication Description of Purchaser Stock sideration | ParValue | Actual Cost Recognized| (11+12-13) Date on Disposal| Disposal Year Date
3136A9-HB-7 .. |FNMA CMO 2012-111 HS INV FLT .| PRINCIPAL .. 0. L0 ..10/25/2042 .
3137BR-ZF-5 .. | FREDDIE MAC .. . | PRINCIPAL .0 0 ..02/15/2046 .
3137BS-WH-2 .. | FREDDIE MAC .. .| PRINCIPAL .0 0 ..02/15/2044 .
31395W-JS-7 ...| FHLMC CMO 3005 SW INV FLT . . | PRINCIPAL .0 0 ..07/15/2035 .
31397N-UG-8 .. | FNMA CMO 2009-19 TD . |PRINCIPAL .. 0. L0 ..08/25/2036 .
36202E-V9-7 .. | GNMA CMO 2 MJM 4240 . |PRINCIPAL .. 0. L0 ..09/20/2038 .
38373M-B8-2 .. | GNMA CMO PAC 2007-16 PS INV FLT .. . |PRINCIPAL .. .0 L0 ..04/20/2037 .
38373V-NI-8 .. | GNMA 2002-63 CL NU .| PRINCIPAL .. 0. L0 ..09/20/2032 .
38374T-RK-2 .. | GNMA CMO TAC 2009-22 JL . . |PRINCIPAL .. 0. L0 ..04/20/2039 .
38374U-BP-5 ...| GNMA CMO 2009-32 AB . |PRINCIPAL .. 0. L0 ..05/16/2039 .
38374U-CJ-8 ...|GNMA  CMO PAC 2009-32 AP .. . |PRINCIPAL .. 0. L0 ..05/16/2039 .
38375Y-NF-5 .. | GNMA CMO PAC 2008-79 CS . . |PRINCIPAL .. 0. L0 ..06/20/2035 .
38377L-PX-0 .. | GNMA CMO 2010-128 CY .... . | PRINCIPAL .0 0 . ..08/20/2039 .
38380K-UN-3 .. | GOVERNMENT NATL MTG ASSN .. . | PRINCIPAL .0 0 .(3,170) ..10/20/2047 .
38380N-5B-1 .. | GOVERNMENT NATL MTG ASSN .. . | PRINCIPAL .0 0 (802) ..10/16/2061 .
38380P-SII-5 .. | GOVERNMENT NATL MTG ASSN . . |PRINCIPAL .. 0. L0 .. (400)f... ..02/16/2062 .
38380P-VF-8 .. | GOVERNMENT NATL MTG ASSN .......ccevvvvrvvnnnnnns . |PRINCIPAL .. 0. L0 ..05/16/2061 .
38380T-B7-0 .. | GOVERNMENT NATIONAL MORT GNR 2017-107 T . |PRINCIPAL .. , , . 0. . L0 ..01/20/2047 .
38382G-YB-2 .. | GNMA 2020-97 BM ........evvvvvvvvvnnnininiiinnnnnnns [ PRINCIPAL .vvvvvvvvvvvenes |oveeveneeeriiinininns fovnninnnnns 990 160 [ouvvvvnnnnens 9%0,160......... 1,003,930 f......0..... 990,160 [ O e O Lo O 0 990, 160 0 ..09/20/2047 .
0109999999. Subtotal - Bonds - U.S. Governments 1,648,742 1,648,742 1,679,551 0 656,483 XXX
PARTIAL CALLED SECURITY
223777-CM-3 .. | COWLITZ CNTY WASH PUB UTIL DIST REV ....cooee | eeeeeen 20970172023 | e oo e, 120,000 |............. 120,000 |............ 120,000 |....oeeeeen 120,145 | 0 e 0 e 0 e 0 120,145 |0 s [QL)] S (145) ] 0..09/01/2025 .
442331-QM-9 ...| HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/ ... ....55,000 |... ...61,262 |.... ..03/01/2032 .
60534Q-UE-9 ...|MISSISSIPPI DEV BANK SPL OBLG GO .............. .| PRINCIPAL ...25,000 |... ...24.817 |.... ..10/01/2036 .
PARTIAL CALLED SECURITY
665250-BX-3 .. |NORTHERN ILL MUN PUR AGY ...40,000 |.... ..01/01/2030 .
79765R-SU-4 ...| SAN FRANCISCO CALIF CITY & CNTY REV .. .| FHLB CINCINNATI . .100,000 |.... ..11/01/2025 .
PARTIAL CALLED SECUHITY
958792-CD-3 ... WESTERN NASSAU CNTY N Y WTR AUTH REV .........f.......]..04/03/2023 .| ...cccooiiiiiiiiiiiiiiiiiiiii oo |oeeeeiieees 75,000 [.ooeeiinnnnns 75,000 |..ceeeeennes 1339 | 75,465 [ovvvviiiiieeeenn O e O i O o 0 75,465 |....ooooeeeeeen 0 [, (465)|............. (L1 PP 0]..04/01/2025 .
0909999999. Subtotal - Bonds - U.S. Special Revenu 415,000 415,000 415,972 0 421,688 (6,688) (6,688) 1,369 XXX
006346-AS-9 .. | ADAMS OUTDOOR ADVERTISING LP ........ccceennns SPRINCIPAL oo e e 434,116 |............. 434,116 |............ 438,458 ..11/15/2048 .
00726L-AA-4 .. | ADOMNI INC ... .| PRINCIPAL PAYMENT ... ... 41,667 |... ..10/15/2024 .
00726L-AA-4 .. | ADOMNI .| PRINCIPAL PAYMENT ... ,667 |... ..10/15/2024 .
00726L-AA-4 .. | ADOMNI .| PRINCIPAL PAYMENT ,667 ..10/15/2024 .
PARTIAL CALLED SECURITY
00726L-AA-4 .. JADOMNI INC ...ovvvnnnnnninnnninnn [ eeeeees [LO4/1772023 | e e e 41,667 [.oeeeeeennnns L3 N CIC 8 PO N1 A T o 1 A PO | O ) A | R 0 41,667 |ovvveiiieeiennn 0 | [V [V O 3,628 [..10/15/2024 .
PARTIAL CALLED SECURITY
00726L-AA-4 .. JADOMNI INC ....ovvnnnnnnnnnniiinnnn [ eeeeees [05/15/2023 | e e | 41,667 [.oeeeeeennnns L3 NI PO S N1 A T o 1Y A PO | O | Y MOl | R 0 41,667 |ovvvveeiieennnn 0 | [V [V O 3,438 |..10/15/2024 .
PARTIAL CALLED SECURITY
00726L-AA-4 .. JADOMNI INC ...ovvvnnnnnnnnnninnnnn [ eeeeees [08/15/2023 | e e e 41,667 [.oeeeeeennnns L3 N CIC 8 PO S 1Y A T o 1Y A PO | RO ) A | R 0 41,667 |ovvvveeiieennnn 0 | [V [V 0|..10/15/2024 .
PARTIAL CALLED SECURITY
00726L-AA-4 .. JADOMNI INC ....ovvnnnnnninnnninnn [ eeeeees [LO7/97/2023 | e e e 41,667 [.oeeeeeennnns L3 NI PO S N1 A T o 1Y A PO | O | Y MOl | R 0 41,667 |ovvvveeiieennnn 0 | [V [V O 3,247 |..10/15/2024 .
PARTIAL CALLED SECURITY
00726L-AA-4 .. JADOMNI INC ....uvvnnnnnninnnnnnn [ eeeeees 0871572023 | e e | 41,667 [.oeeeeeennnns L3 N CIC 8 PO N1 A T o 1 A PO | O ) A | R 0 41,667 |ovvveiiieeiennn 0 | [V [V 0|..10/15/2024 .
PARTIAL CALLED SECURITY
00726L-AA-4 .. JADOMNI INC ...ovvnnnnnnininninnnn [ eeeeeen [208/23/2023 | e e | 583,334 |...ooeeeenns 583,334 [....vvunnnne 583,334 |............ 883,334 | O e O e 0 0 583,334 ..10/15/2024 .
009089-AA-1 .. | AIR CANADA 2013-1A PTT .. ....15,262|... ...15,262 ...16,267 |.... ..11/26/2023 .
009089-AA-1 .. | AIR CANADA 2013-1A PTT .. .. 15,262 ... ...15,262 ..15,262 |.... ..11/26/2023 .




L'vL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
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009090-AA-9 .. |AIR CANADA ...cooeiiiiiiiiiiiieieeeeeeeeeeee e ..03/15/2023 . [PRINCIPAL PAYMENT .......loeeeeeeeeeiiiiniinnns e 12,064 |.............. 12,064 |............. 11,641 [coeeennnns 11,862 |...ooeeeeeenn (VN [V [V O U SO [V FORRRR 11,862 [ovvvvvinnnnnnns [V 203 [ 203 | ..03/15/2027 .
PARTIAL CALLED SECURITY
009090-AA-9 .. |AIR CANADA ...cooeiiiiiiiiiiiieieeeeeeeeeeee e 0971572023 [ e | ..03/15/2027 .
009090-AA-9 .. | AIR CANADA ..cooviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeee e ..10/12/2023 . [PRINCIPAL PAYMENT ... ..03/15/2027 .
02376A-AA=7 .. | AMERICAN AIRLINES GROUP INC .... ..04/18/2023 . [PRINCIPAL PAYMENT ... ..10/15/2029 .
02376A-AA-7 .. | AMERICAN AIRLINES GROUP INC ... ..10/16/2023 . [PRINCIPAL PAYMENT ... ..10/15/2029 .
023771-82-5 .. | AMERICAN AIRLINES ... ..04/18/2023 . [PRINCIPAL PAYMENT ..10/15/2028 .
023771-82-5 .. | AMERICAN AIRLINES ... ..10/24/2023 . [PRINCIPAL PAYMENT ..10/15/2028 .
02377C-AA-2 .. | AMERICAN AIRLINES INC ..04/18/2023 . [PRINCIPAL PAYMENT ..10/15/2029 .
02377C-AA-2 .. | AMERICAN AIRLINES INC ..10/16/2023 . [PRINCIPAL PAYMENT . K ..10/15/2029 .
038923-AS-7 .. | ARBOR REALTY TRUST INC ..eovvvvvriiiiiiiieeeeeenns [ oo ..03/20/2023 . [ CALLED K ... 500,000 . 500,000 |.... ..04/30/2023 .
PARTIAL CALLED SECURITY
04248N-AA-1 .. | ARMY HAWATT FAMILY HSG .....covveeeneeieeeeees [ oo ..06/15/2023 . [ ..eeenni e [ 2,836 oo 2,836 ).............2,836 |oeenennnnnnnn 3,089 [, (VN [V [V O U SO (VN FRTRRR 3,089 | [N FORRR [(5X))] S [FK)] E ..06/15/2050 .
PARTIAL CALLED SECURITY
04248N-AA-1 .. | ARMY HAWATT FAMILY HSG ......oooeeeeeeneeens [ | 12/15/2023 [ ceeeeeeeeee s [ 2,916 [ 2,916 . 3,286 | 3172 [ (VN [V [V O U SO (VN FRTRRR 3472 |l [N FORRR [(5)] S (5] FR ..06/15/2050 .
PARTIAL CALLED SECURITY
048677-AB-4 .. | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE ....[....... ..06/01/2023 . [ eeennn e e 7,054 [ooeiiiiiinnns 7,054 .o 7,064 |l 7,390 [ (VN [V [V O U SO (VN FRTRRR 7,30 | [N FORRR [(X70] S [[X75] RN ..12/01/2050 .
048677-AB-4 .. | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE ....[....... ..12/01/2023 . ....7,460 L0 0. ... 7,810 |.... ..12/01/2050 .
05178T-AA-9 .. | AURORA MILITARY HSG I11 LLC ..ooeeeeeeeeeeeeee [ oo ..01/17/2023 . [PRINCIPAL PAYMENT ... 0. 0. ..07/15/2034 .
PARTIAL CALLED SECURITY
05178T-AA-9 .. | AURORA MILITARY HSG |1 LLC . ..07/17/2023 . 0. 0. L0 ..07/15/2034 .
10638N-AA-6 .. .. 11/27/2023 . L0 0. L0 ..02/25/2062 .
10948V-AE-5 .. ..01/11/2023 . 0. 0. L0 ..12/15/2028 .
10948V-BA-2 .. | BRIGHTWOOD CAPITAL MM CLO LTD ...oooeeeeeeeeeen| e ..04/17/2023 . [PRINCIPAL PAYMENT ... 0. 0. L0 ..01/15/2031 .
PARTIAL CALLED SECURITY
10948V-BA-2 .. | BRIGHTWOOD CAPITAL MM CLO LTD ...oooeeeeeeeeenn| e ..07/17/2023 . ..01/15/2031 .
10948V-BA-2 .. | BRIGHTWOOD CAPITAL MM CLO LTD ..oooeeeeeeeeeeen| v .10/16/2023 . [PRINCIPAL PAYMENT ... ..01/15/2031 .
11042C-AA-8 .. | BRITISH AIRWAYS ....ovvviiiiiiiiiiiiiiniiiiiiins | eeeees ..03/15/2023 . [PRINCIPAL PAYMENT .......|occeeeeeiiiiiinnnnns ..09/15/2036 .
PARTIAL CALLED SECURITY
11042C-AA-8 .. | BRITISH AIRWAYS ....ovvviiiiiiiiiiiiiiniiiiiiins | eeeees ..06/15/2023 . ... ..09/15/2036 .
11042C-AA-8 .. | BRITISH AIRWAYS ....ovvvvriininiiiininininninnninnns | weeeens o 09/15/2023 . [ e s e 14,870 [ 14,870 [ 14,870 | 15,078 0 [ O L O el O [V FORRRR 15,078 [ovvevinennnnnns 0 ..09/15/2036 .
11042C-AA-8 .. | BRITISH AIRWAYS ..12/15/2023 . L0 ..09/15/2036 .
12327B-AA-4 .. | BUSINESS JET SECURITIES LLC . ..12/15/2023 . [ PRINCIPAL L0 ..04/15/2036 .
125261i-AA-7 .. | CASCADE FUNDING MORTGAGE TRUST ..........ccevns |vevenns ..12/26/2023 . | PRINCIPAL .. .... 278,063 ... 272,849 L0 ..01/25/2025 .
1252611-AA-7 .. | CASCADE FUNDING MORTGAGE TRUST ........ccovvves |vvvenns |oe 12/26/2023 . [PRINCIPAL .. .... 315,082 .... 225,020 L0 ..01/25/2025 .
125509-AG-4 .. | CIGNA CORPORATION ..01/17/2023 . MATURED ... .... 100,000 ....100,000 L0 ..01/15/2023 .
125509-AH-2 ...| CIGNA CORPORATION NOTES . ..03/01/2023 . MATURED ... ... 200,000 ...200,000 .. 200,000 |.... L0 ..03/01/2023 .
12575A-AB-3 .. | CMFT NET LEASE MASTER ISSUER LLC .....cccooees]vennns ..07/20/2023 . | PRINCIPAL .. L0 ..07/20/2051 .
126117-AE-0 .. | CNA FINANCIAL CORP DEBS ..11/15/2023 . [MATURED .... . . L0 ..11/15/2023 .
126117-AE-0 .. | CNA FINANCIAL CORP DEBS .... ..11/15/2023 . MATURED ... .. 99,975 |.. .... 100,000 |.... L0 ..11/15/2023 .
126117-AE-0 .. | CNA FINANCIAL CORP DEBS . ..11/15/2023 . MATURED . . 150,000 |.. . 149,064 . 150,000 |. 0 ..11/15/2023 .
126117-AE-0 .. | CNA FINANCIAL CORP DEBS . ..11/15/2023 . MATURED . .200,000 |.. .200,000 . 200,000 |. 0 ..11/15/2023 .
126117-AE-0 .. | CNA FINANCIAL CORP DEBS . ..11/15/2023 . MATURED . .200,000 |.. . 200,000 |. 0 ..11/15/2023 .
126117-AE-0 .. | CNA FINANCIAL CORP DEBS .. ..11/15/2023 . MATURED . ... 200,000 .... 200,000 |.... L0 ..11/15/2023 .
12653V-AA-4 .. | CREDIT SUISSE MORTGAGE TRUST ..02/15/2023 . PRINCIPAL PAYMENT L3718 L0 ..05/15/2036 .
12665U-AA-2 .. | CVS PASS-THROUGH TRUST ..12/11/2023 . | PRINCIPAL L0 ..01/10/2036 .
12665U-AA-2 .. | CVS PASS-THROUGH TRUST ..........cceeeeiiiiiiiinss | eveees ..12/31/2023 . | PRINCIPAL ................. 0 ..01/10/2036 .
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14856G-AA-8 .. | CASTLELAKE AIRCRAFT SECURITIZATION TRUST ... ..12/15/2023 . | PRINCIPAL .. ...186,090 |... .... 186,000 .. 192,836 0 e (5,837)[ceveeeeennn (5,837) e 3,553 |..01/15/2046 .
14912L-5X-5 .. | CATERPILLAR FINANCIAL SVCS CORP .. ..11/24/2023 . [MATURED . 500,000 .500,000 |.. L0 . 18,750 .. 11/24/2023 .
166756-ANM-8 .. | CHEVRON USA INC ........coeeeeiiiinninni, ..10/16/2023 . [MATURED ... .. 100,000 0 7,250 [..10/15/2023 .
PARTIAL CALI
180848-FR-9 .. | CLARK CNTY NEV GO TXBL SER A ...oovvvvvvvvvvenns | wenees ..07/03/2023 [ .eoeei (VN [V [V O U SO [V FORRRR 45,484 [.....oiiinnnnnns [N FORRR [C:75] S (127 F 0..07/01/2030 .
181059-QF-6 .. | CLARK CNTY NEV SCH DIST ..ooovvvvviiiiiiiiiiieees | eveees ..06/15/2023 . [FHLB CINCINNATI 0. ..06/15/2024 .
210795-PZ-7 .. | CONTINENTAL AIRLINES INC BOND SER 2012-4 ..04/11/2023 . [PRINCIPAL PAYMENT L0 ..04/11/2024 .
210795-PZ-7 .. | CONTINENTAL AIRLINES INC BOND SER 2012-4 .... ..10/11/2023 . [PRINCIPAL PAYMENT ... 0. ..04/11/2024 .
PARTIAL CALLED SECURITY
250561-PT-9 ...| DOUGLAS CNTY WASH PUB UTIL DIST REV ........eu|.oeeenn ..09/01/2023 . [ .o e e 45,000 foneniiineees 45,000 |.eevvvennnns 45,000 [V PR 1 [ FSRPORRRR | B R | B AR | R 45,250 ..09/01/2030 .
260543-BE-2 .. | DOW CHEMICAL CORP. ........evvvvvvvvmmmrnnnnnnnnnns [ eeeees ..03/01/2023 . [MATURED ... .... 200,000 ....200,000 L0 .... 200,000 |.... ..03/01/2023 .
260543-BE-2 .. | DOW CHEMICAL CORP. .......eevvvvvvevmmmennnnnnnnnns [ eeeeens ..03/01/2023 . [MATURED .... .... 150,000 ..150,000 0. .... 150,000 |.... ..03/01/2023 .
278265-AD-5 .. |EATON VANCE CORP SENIOR NT ... ..06/15/2023 . MATURED . ....500,000 L0 .. 500,000 |.... ..06/15/2023 .
302491-AS-4 ...|FNC CORP SENIOR BD ..12/21/2023 . [CALLED ... ... 500,000 ...509,000 0. ..02/01/2024 .
PARTIAL CALLED SECURITY
30259A-AA-0 .. |FDF T LTD covveeeiiiiiiiiiiiiiicccccccceccceeceeens [ e ..07/25/2023 . .. 161,408 .. 161,403 0. ..10/25/2022 .
31737K-AD-2 .. | FINANCE OF AMERICA STRUCTURED ..................f...cc. .12/26/2023 . | PRINCIPAL L0 ..01/25/2057 .
31737K-AD-2 .. | FINANCE OF AMERICA STRUCTURED ..............ooof.eeees ..12/26/2023 . | PRINCIPAL .. 0. ..01/25/2057 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL .. L0 ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . [ PRINCIPAL L0 ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. L0 ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..07/25/2051 .
31738Q-AB-2 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. L0 ..07/25/2051 .
317395-AB-7 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..02/25/2052 .
317396-AB-7 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. L0 ..02/25/2052 .
317395-AB-7 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..02/25/2052 .
317396-AB-7 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. L0 ..02/25/2052 .
317395-AB-7 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..02/25/2052 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..04/25/2051 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..04/25/2051 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..04/25/2051 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31730M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR . ..12/26/2023 . | PRINCIPAL L0 ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR .... ..12/26/2023 . | PRINCIPAL .. 0. ..04/25/2051 .
31739M-AB-0 .. | FINANCE AMERICA STRUCTURED SECS TR ........... [....... ..12/26/2023 . | PRINCIPAL 0 ..04/25/2051 .
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31740C-AB-9 .. |FIN AMER STR SECS TR .. ..04/27/2023 . | MAKE WHOLE CALL .. ...436,571 ... .. 406,422 ...407,074 L0 ...(62)[... . ..(62))... .0 L0 .. 31,165 [..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR ..04/27/2023 . [KEYBANK NA ... 1,075 .1,001].. 1,001 |.. L0 .0 L0 0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR ..04/27/2023 . [KEYBANK NA 477 |.. 477 |.. L0 .0 .0 0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR ..04/27/2023 . [KEYBANK NA 366 |.. 366 |.. L0 .0 L0 0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR .. ..04/27/2023 . [KEYBANK NA ... ... 464 ... 464 L0 0. .0 L0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR .. ..04/27/2023 . [KEYBANK NA ... ... 464 ... 464 0. 0. L0 L0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR .. ..04/27/2023 . [KEYBANK NA ... ... 465 ... 465 L0 .0 .0 L0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR .. ..04/27/2023 . [KEYBANK NA ... ... 465 ... 465 0. 0. L0 L0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR .. ..04/27/2023 . [KEYBANK NA . .. 466 .. 466 L0 0. .0 L0 ..03/25/2023 .
31740C-AB-9 .. |FIN AMER STR SECS TR .. ..01/25/2023 . [ PRINCIPAL PAYMENT 0. 0. L0 L0 ..03/25/2023 .
347471-AP-9 .. |FORT JAMES CORP DEBS .. ..11/15/2023 . [MATURED ... 200,000 0. ) .0 . 200,000 |.... L0 ..11/15/2023 .
347471-AP-9 .. | FORT JAMES CORP DEBS ..11/15/2023 . [MATURED 100,000 0 100,000 [o.eeveevennnnnee 0 ..11/15/2023 .
PARTIAL CALLED SECURITY
348609-AC-2 .. | FORT SAM HOUSTON FAMILY HSG L P ....ccoeeeeeeia oo ..09/15/2023 . [ .uuinis e | 100,000 |............. 100,000 |............ 100,000 f...evveeeeee 105,443 |.ovvvvviiieiiens (VN (1 PO [V [V SO [N . 105,443 |..oooeeeieins 0 ..03/15/2035 .
34964Y-AA-6 .. | FORTIFI . ..12/21/2023 . | PRINCIPAL .. L0 L0 ..06/22/2031 .
37961A-AA-4 .. | GLOBAL CONTAINER ASSETS LTD ......cccvunnnnnnn [ ereens ..12/05/2023 . [ PRINCIPAL .. 0. L0 ..01/05/2037 .
38384D-VD-6 .. | GOVERNMENT NATL MTG ASSN ..12/20/2023 . | PRINCIPAL .. L0 L0 ..01/20/2050 .
38384E-42-5 .. | GOVERNMENT NATL MTG ASSN ..12/20/2023 . | PRINCIPAL .. 0. L0 . . . ... 45..06/20/2053 .
384712-EK-7 .. | GRAHAM TEX TAXABLE ..08/15/2023 . MATURED . ....500,000 ....539,785 . L0 L0 (18 306) eeeeenn. (18, ... 26, ..08/15/2031 .
387883-UF-6 .. | GRANT CNTY WASH PUB UTIL DIST REV ..07/03/2023 . [ CALLED . 400,000 |.. . 405,672 |.. . 400,437 L0 0 .0 .22, ..01/01/2043 .
302684-DP-8 ...| GREEN BAY WIS REDEV AUTH .. ..06/01/2023 . [ CALLED .100,000 |.. .106,418 |.. . 102,749 L0 0 .(2,570)|. (2, .2, ..06/01/2029 .
400524-GV-0 .. | GUADALUPE-BLANCO RIV AUTH TEX . ..04/17/2023 . [ CALLED .500,000 |.. .500,620 L0 0 .0 . .1, ..04/15/2033 .
41013M-TT-7 .. | JOHN HANCOCK LIFE INSURANCE CO‘ ............... |..eeees ..08/15/2023 . MATURED . ....300,000 L0 L0 ..08/15/2023 .
4101311-UX-6 .. | JOHN HANCOCK LIFE INSURANCE CO ......coovvvveens|eenns ..09/15/2023 . [MATURED ... 400,000 0. L0 ..09/15/2023 .
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeereeeeennene [ oo ..01/09/2023 . [PRINCIPAL PAYMENT .......loveeeeieenenniinninns Joveeenennnnn 8,333 [, 8,333 0. L0 ..04/01/2031 .
PARTIAL CALLED SECURITY
413707-AA-8 .. |HARRIMACK HOLDINGS LLC ..02/07/2023 . ....8,333 ..04/01/2031 .
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .. ..03/07/2023 . [PRINCIPAL PAYMENT .8,333 .. ..04/01/2031 .
413707-AA-8 .. |HARRIMACK HOLDINGS LLC ..04/07/2023 . [KEYBANK NA K ....8,333 ..04/01/2031 .
PARTIAL CALLED SECURITY
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeereeeeennene [ oo ..05/08/2023 . [ ..euunniin e [ 8,333 [ceiiiiiiiinn 8,333 ..04/01/2031 .
PARTIAL CALLED SECURITY
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeereeeeennene [ oo ..06/07/2023 . [ eeennnis e [ 8,333 [ceiiiiiiiinn 8,333 ... 8,333 [cvvninninnne 8,333 |oeveriiiiiiiinns (VN [V [V O U SO (VN FRTRRR 8,333 [ooiiiiinnns (VN [V [V 0..04/01/2031 .
PARTIAL CALLED SECURITY
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeeeeeeeennene [ oo L.07/07/2023 [ e e [ 8,333 [ceiiiiiiiinn 8,333 ... 8,333 [cvviininnnne 8,333 |oeeeriiiiiiiiis (VN [V [V O U SO (VN FRTRRR 8,333 [ooiiiiiinnnns (VN [V [V 0..04/01/2031 .
PARTIAL CALLED SECURITY
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeereeeeennene [ oo ..08/07/2023 . [ ..uunniis e [ 8,333 [ceiiiiiiiinn 8,333 ... 8,333 [cuvvninninnne 8,333 |oeeeriiiiiiiiis (VN [V [V O U SO (VN FRTRRR 8,333 [ooiiiiiinnnns (VN [V [V 0..04/01/2031 .
PARTIAL CALLED SECURITY
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeereeeeennene [ oo ..09/07/2023 [ ..ennnii e e 8,333 [ceiiiiiiiinn 8,333 ... 8,333 [cvvninninnne 8,333 |oeveriiiiiiiinns (VN [V [V O U SO (VN FRTRRR 8,333 ..04/01/2031 .
413707-AA-8 .. |HARRIMACK HOLDINGS LLC ....coovveeeereinnnnn [ oo ..10/10/2023 . [PRINCIPAL PAYMENT ... ....8,333 ....8,42% |.... ..04/01/2031 .
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeereeeeennene [ oo ..11/07/2023 . [PRINCIPAL PAYMENT ... ....8,333 ....8,382 |.... ..04/01/2031 .
PARTIAL CALLED SECURITY
413707-AA-8 .. |HARRIMACK HOLDINGS LLC .......cooeeereeeeennene [ oo L 12/07/2023 [ e e [ 8,338 [ 8,383 8426 [ 8332 e 0 e O e O | 0 el O 8,332 [coviinnnnnns (VN 1o, Tl 0..04/01/2031 .
A4320H-AH-7 ...|HP COMMUNITIES LLC ...vvvvnninniniiniiiiiniiiiinnns [ eeeees ..09/20/2023 . ...21,879 |.... L0 (1,428)[........... (1,428)]... ..09/15/2034 .
45783N-AA-5 .. | INSTAR LEASING ......eevvvvvvmmnrnnnnnnnnninnnnnnnns [ eeeees ..12/15/2023 . [ PRINCIPAL ... 13,781 |.... L0 .10,834 |...........10,834 |... ..02/15/2054 .
460146-AP-8 .. | INTERNATIONAL PAPER CO .......ooovveeeeeeeenennnnn [ oo ..11/01/2023 . [MATURED .... . 200 000 .... 200,000 |.... L0 RV ..11/01/2023 .
460146-AP-8 .. | INTERNATIONAL PAPER CO ..11/01/2023 . [MATURED . .200,000 |.. . 200,000 |. 0 ..11/01/2023 .
46625H-JH-4 ...| JPMORGAN CHASE & CO ..01/25/2023 . [MATURED ... .500,000 |.. .500,000 |.. . 500,000 |. 0 ..01/25/2023 .
48263C-AC-8 .. |KDM FUNDING | LLC ..01/25/2023 . | PRINCIPAL PAYMENT .......loeeeeeeeeeeeneennenes Joveeeeeeennn 3,229 [oniiiiiininnnes 3,29 ... 3,240 ....3,229 |.... 0. ..08/25/2027 .
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48263C-AC-8 .. |KDM FUNDING | LLC ... ..02/27/2023 . [PRINCIPAL PAYMENT ... .. 3,248 ... ....3,248 ....3,258 0. ....3,248 ... ..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC ..03/27/2023 . [PRINCIPAL PAYMENT 3,267 .3,267 |.. 3,217 |.. .0 .3,267 |. ..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC .. ..04/25/2023 . [PRINCIPAL PAYMENT ... ..3,286 ... ....3,286|..... | .0 ... 3,286 |.... ..08/25/2027 .
PARTIAL CALLED SECUR
48263C-AC-8 .. |KDM FUNDING | LLC ..ooeeeeeeeeeeeee [ s ..05/25/2023 . [ e e [ 3,305 oo 3,305 03,305 | 3,306 [ O e 0 e O [ 0 (VN FRTRRR R LT N | I N (V0 N | RN 0..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC ..oooeeeeeeeeeeeee [ s ..06/26/2023 . [ ..euuniis e [ 3,325 |ouvvrnininiinns 3,325 [ 3,325 3328 | 0 i O L 0 el O (VN FRTRRR i T N | I N (V0 N | RN 0..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC ..ocoeeeeeeeeeeeeee [ | 07/25/2023 . [ eeennns | | 3,344 |, 34 338 33 0 e O L 0 el O (VN FRTRRR 3,344 | 0 i, (V0 N | RN 0..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC ..ooveeeeeeeeeeee [ s ..08/25/2023 [ .. e [ 3,363 [ 3,363 |eiiiiinnnnnnn3,363 | 3,363 [ O e 0 e O [ 0 (VN FRTRRR R T N | I N (V0 N | RN 0..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC . ..09/25/2023 . .. 3,383 ... ....3,383 ... 3,383 |.... ..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC . ..10/25/2023 . [PRINCIPAL PAYMENT ... .. 3,403 |... ....3,408 L0 ....3,415 |.... ..08/25/2027 .
48263C-AC-8 .. |KDM FUNDING | LLC ..oooeeeeeeeeeeeei [ e ..11/27/2023 . [PRINCIPAL PAYMENT .......loeeeeeeeeiiiiiininnes | 3,428 |ovvviiiiiiiinns 3,423 [ 30458 3428 | 0 e O L 0 e O (VN FRTRRR 3,423 ..08/25/2027 .
PARTIAL CALLED SECURITY
48263C-AC-8 .. |KDM FUNDING | LLC ..oooeeeeeeeeeeeee [ s .12/26/2023 . |... RN (N K PO 443 [ 3478 33 0 e O L 0 el O (VN FRTRRR I T N | I N (V0 N | RN 0..08/25/2027 .
PARTIAL CALLED SECURITY
49151E-7C-1 .. | KENTUCKY ST PPTY & BLDGS COMMN ...........ccoun |oeeeenn L 1170172023 L[ e , 123,000 [evvvveenns 123,000 |............ 125,573 [ovvvvvveerennnnnn O oo O [ O e 0 0 e, 125,573 [ooeeeeiieieeenn 0 [, (2,573)[cevnnen (2,673) )l 0]..11/01/2025 .
494550-BM-7 .. |KINDER MORGAN ENERGY PARTNERS SENIOR BD .....|[....... ..02/15/2023 . [ MATURED ... 500,000 ...500,000 .500,000 .. . 500,000 |.... ..02/15/2023 .
52517P-28-9 ...| LEHMAN BROTHERS HLDS EURO MED TERM NTZ ......[....... ..04/02/2023 . [PRINCIPAL PAYMENT ... ..06/15/2027 .
52517P-28-9 ...| LEHMAN BROTHERS HLDS EURO MED TERM NTZ ......[....... .10/05/2023 . [KEYBANK NA ..06/15/2027 .
52517P-3Y-5 ...| LEHMAN BROS HOLDINGS MED TERM NTS .. ..04/02/2023 . [PRINCIPAL PAYMENT ..07/27/2027 .
52517P-3Y-5 ...| LEHMAN BROS HOLDINGS MED TERM NTS ..10/05/2023 . [KEYBANK NA ... ..07/27/2027 .
52517P-SZ-5 ...| LEHMAN BROTHERS HOLDING NOTES .. ..04/02/2023 . [PRINCIPAL PAYMENT .. 11/15/2017 .
52517P-SZ-5 ...| LEHMAN BROTHERS HOLDING NOTES ..10/05/2023 . [KEYBANK NA ... .. 11/15/2017 .
52519F-DJ-7 ...| LEHMAN BROS NOTES SERIES A ... ..04/04/2023 . PRINCIPAL PAYMENT .. 12/14/2029 .
52519F-DJ-7 ...| LEHMAN BROS NOTES SERIES A .....evvvvvvvvnnnnnnns | eeeens .10/05/2023 . [KEYBANK NA .. 12/14/2029 .
5252M0-BZ-9 .. | LEHMAN BROS HOLDING INC MED TERM NOTE ....... [....... ..04/04/2023 . [PRINCIPAL PAYMENT ... ..01/24/2013 .
5252M0-BZ-9 .. | LEHMAN BROS HOLDING INC MED TERM NOTE ....... |[....... ..10/05/2023 . [KEYBANK NA ..01/24/2013 .
531543-AC-0 ...|LIBERTY UNIVERSITY INC SENIOR DEB ............ [....... ..04/05/2023 . | MAKE WHOLE CALL .. ...673,478 |... ....600,000 ....621,192 ..03/01/2042 .
531610-AA-3 .. | 0ASIS SECURITISATION ..12/15/2023 . [ PRINCIPAL ...389,012 ... .... 389,012 .... 388,856 ..03/01/2026 .
53161N-AA-1 .. | OASIS SECURITISATION ..12/15/2023 . | PRINCIPAL .. ...438,221 ... .. 438,221 ... 437,611 ..05/15/2034 .
543859-AH-5 ...|LORAL CORPORAT[ON DEBENTURES ... ..09/15/2023 . MATURED ... ....96,000 |... . K . ..09/15/2023 .
543859-AH-5 ...| LORAL CORPORATION DEBENTURES ..09/15/2023 . [MATURED .......ovvvmmmnnnnn Jooreeneniiiiiieeennns o 500,000 |......cvnnnn 500,000 [.evvvvrrrrrrrnnnnnns (V) 501 A9 e O L (1,449) | O e (1L440) |0 500 000 ..09/15/2023 .
PARTIAL CALLED SECURITY
575898-CS-8 .. | MASSACHUSETTS ST PORT AUTH ......coovvvririeininn | eeeens ..07/03/2023 [ eennni e [ 5,000 |.ooeeeiiinnenns 5,000 fc.vvvvnnnnnnns 5,850 |.ooeeeeennnnnn5,309 | 0 e O e 0 il O [ (VN FRTRRR 5,399 ..07/01/2031 .
59217G-AX-7 .. |METROPOLITAN LIFE GLOBAL FDG | MED TERM .... |....... ..01/10/2023 . [MATURED ... .... 500,000 . .... 500,000 |.... ..01/10/2023 .
59217G-AX-7 .. |METROPOLITAN LIFE GLOBAL FDG | MED TERM .... [....... ..01/10/2023 . MATURED ... ... 500,000 ...500,000 .. 500,000 |.... ..01/10/2023 .
NATIONAL ALLIANCE
647677-AF-0 .. |NEW ORLEANS NAVY HSG LLC .....coovvrerrennnnnnnnn [ oo ..01/17/2023 . [SECURITIES C .evvvnnnnn oo e 5,000 |.ooeeeiiinnenns 5,000 fc.vvvvnnnnnnns 5,072 |.ooeeeeeees 5,385 |oeeviiiiiiiiinns (VN [V [V O U SO (VN FRTRRR 5,385 ..12/15/2029 .
NATIONAL ALLIANCE
647677-AF-0 .. |NEW ORLEANS NAVY HSG LLC .....coovvrerrennnnnnnnn [ oo ..02/15/2023 . [SECURITIES C ..ovvnnnnn oo | 5,000 |.ooeeeiiinnenns 5,000 fc.vvvvnnnnnnnns 5,072 |.ooeeeeeees 5,385 |oeeviiiiiiiiinns 0 U SO (VN FRTRRR 5,385 ..12/15/2029 .
647677-AF-0 .. |NEW ORLEANS NAVY HSG LLC ..03/15/2023 . [PRINCIPAL PAYMENT .......loeceeeeieeiinnnninnns Joveeiieennnnn 5,000 fovniiiinnnnnnnes 5,000 fc.ovvvnnnnnnen 5,072 0. 0. ....5,385 |.... .. 12/15/2029 .
669771-AS-6 .. |NOVA GAS TRANSMISSION LTD DEBS ... ..04/03/2023 . MATURED .. 100,000 ...100,000 0. 0. . 100,000 |.... ..04/01/2023 .
PARTIAL CALLED SECURITY
671140-AA-2 .. | OWS CRE FUNDING | LLC ..07/17/2023 . .. 154,910 .. 154,910 L0 0. L0 ..09/15/2023 .
67181D-AE-1 .. | OAK STREET INVESTMENT GRADE NE ... [ ..12/20/2023 . | PRINCIPAL 0. 0. L0 ..10/20/2050 .
67422C-AA-0 .. | OASIS SECURITISATION LTD ....vvvvvvmnnnnnnnnnnnnn [eeeeen e 12/15/2023 . [ PRINCIPAL 0 .0 . L0 ..10/15/2033 .
677071-AF-9 .. | OHANA MILITARY COMMUNITIES LLC BOND SER ... ..04/03/2023 . [PRINCIPAL PAYMENT ... 0. 0. L0 ..10/01/2026 .
677071-AF-9 .. | OHANA MILITARY COMMUNITIES LLC BOND SER ..10/02/2023 . [ PRINCIPAL PAYMENT 0 0 fooveiiiiininenn 0 v 14,183 | 0 (1 893) .................... 0..10/01/2026 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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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
677071-AM-4 .. | OHANA MILITARY COMMUNITIES BND SER B 144 ... ..04/03/2023 . [PRINCIPAL PAYMENT ... .. 32,320 |.. L0 ...32,320 |.... .. (517)].... ..10/01/2026 .
677071-AM-4 .. | OHANA MILITARY COMMUNITIES BND SER B 144 ... ..10/02/2023 . [PRINCIPAL PAYMENT ... .. 38,161 |.. 0. ...38,161 .(5,474)|.... ..10/01/2026 .
PARTIAL CALLED SECURITY
69121D-AA-8 .. | OWL ROCK CAPITAL CORP Il oeoeeeeieiieiiiiieieies [ oo ..12/15/2023 . .... 778,000 ... 795,023 0. L0 .(4,256)].... ..10/25/2024 .
T0473A-AA-6 .. . ..12/15/2023 . | PRINCIPAL ... 120,147 .... 120,147 L0 . L0 ..07/15/2035 .
74251V-AH-5 .. | PRINCIPAL FINANCIAL GROUP INC SENIOR BD .....|[....... ..05/15/2023 . [MATURED ... .... 500,000 ...500,000 . 0. .... 500,000 |.... L0 ..05/15/2023 .
74267C-AC-0 .. | PROASSURANCE CORP SENIOR NT .. ..11/15/2023 . MATURED . .500,000 |.. .500,826 L0 . 500,000 |. 0 ..11/15/2023 .
74267C-AC-0 .. | PROASSURANCE CORP SENIOR NT .. ..11/15/2023 . MATURED . .500,000 |.. .504,811 L0 . 500,000 |. 0 ..11/15/2023 .
743755-AJ-9 ...|PROVIDENCE HEALTH & SVCS BOND ..05/04/2023 . [ CALLED ... .500,000 |.. .501,077 L0 0 ..10/01/2023 .
749607-AC-1 .. |RLI CORP SENIOR NT . ..09/15/2023 . MATURED . . 400,000 |.. . 400, 148 L0 0 ..09/15/2023 .
T8449A-AA-0 .. | SLAM LLC ..12/15/2023 . | PRINCIPAL . K .. 62,500 |[.. 0. L0 ..06/15/2046 .
PARTIAL CALLED SECURITY
833116-BT-2 .. | SNOHOMISH CNTY WASH PUB UTIL DIST ........cooonfeeens L. 12/01/2023 [ e e e 80,000 |............. 80,000 [......vvnnnee 91,272 [oeennnnnnne IR (VN [V [V O U SO [V FORRRR 81,736 |oevvvvrrirnnnnns (VN FR (1,736)]........... (RIVEK)] R 0..12/01/2025 .
PARTIAL CALLED SECURITY
842471-BY-9 .. | SOUTHERN CALIF PUB PR AUTH ........ccoeeeeeeens [ oeens ..07/03/2023 [ .eoeei 0 0 ..07/01/2024 .
84858D-AA-6 .. | SPIRIT AIRLINES INC .....evvvvmminnenieiniiiiiiinns [ eeeens ..04/03/2023 . [PRINCIPAL PAYMENT ... 0. 0. ..04/01/2028 .
84858D-AA-6 .. | SPIRIT AIRLINES INC ... ..10/02/2023 . [PRINCIPAL PAYMENT ... L0 0. ..04/01/2028 .
86772R-AA-3 .. | SUNRUN JUPITER ISSUER ..10/30/2023 . | PRINCIPAL .. 0. 0. ..07/30/2057 .
88315L-AJ-7 .. | TEXTAINER MARINE CONTAINERS LIMITED .. . ..12/20/2023 . | PRINCIPAL .. 0. 0. ..09/20/2045 .
88315L-AS-7 .. | TEXTAINER MARINE CONTAINERS .......ccoooviiiiias [ eeeeenn ..12/20/2023 . |PRINCIPAL ................. 0 0 ..08/20/2046 .
PARTIAL CALLED SECURITY
89367T-AA-4 .. | TRANSFORM LEASE OPCO LLC .....eevvnniiiiiininnnns [ oo L. 12/29/2023 [ ceoiiiiii , , , , , ..11/01/2026 .
89657B-AA-2 .. | TRINITY RAIL LEASING 2019 LLC .... ..12/18/2023 . | PRINCIPAL .. ..04/17/2023 .
89680H-AA-0 .. | TRITON CONTAINER FINANCE LLC . ..12/26/2023 . | PRINCIPAL .. ..09/20/2045 .
89680H-AE-2 .. | TRITON CONTAINER FINANCE LLC ...oovvvvvvvvvennns [ oo ..12/26/2023 . | PRINCIPAL ..03/20/2046 .
PARTIAL CALLED SECURITY
90345W-AD-6 .. |US AIRNAYS BOND SER 2012-2 CL A .....cceeeeee [ oo ..06/05/2023 . 0 (VN LT3 PO 7N 0..12/01/2020 .
90345W-AD-6 .. |US AIRIAYS BOND SER 2012-2 CL A .. [ R ..12/04/2023 . L0 L0 ..12/01/2020 .
905572-AD-5 ...|UNION CARBIDE CHEMS & PLST ..04/03/2023 . MATURED . L0 0 ..04/01/2023 .
905572-AD-5 ...|UNION CARBIDE CHEMS & PLST ... ..04/03/2023 . MATURED . L0 0 ..04/01/2023 .
90783V-AA-3 .. |UNION PACIFIC RAILROAD BOND 2005-1 TRUST ....[....... ..07/03/2023 . [ PRINCIPAL .. 0. L0 ..01/02/2029 .
90915U-AA-6 .. |UNIQUIFY INC ... ..08/31/2023 . . . L0 L0 ..06/15/2024 .
90915U-AA-6 .. |UNIQUIFY INC ... ..01/18/2023 . [PRINCIPAL PAYMENT ... .. 41,667 |.. 0. L0 ..06/15/2024 .
90915U-AA-6 .. |UNIQUIFY INC ... ..02/15/2023 . [PRINCIPAL PAYMENT ... .. 41,667 |.. L0 L0 ..06/15/2024 .
90915U-AA-6 .. |UNIQUIFY INC ... ..03/15/2023 . [PRINCIPAL PAYMENT ... 0. L0 ..06/15/2024 .
90915U-AA-6 .. |UNIQUIFY INC ..04/17/2023 . [KEYBANK NA . . L0 L0 ..06/15/2024 .
90931C-AA-6 .. |UNITED AIR LINES INC .. ..02/27/2023 . [PRINCIPAL PAYMENT .. .. 11,583 |.. 0. L0 ..08/25/2033 .
PARTIAL CALLED SECUHITY
90931C-AA-6 .. |UNITED AIR LINES INC .. ..08/25/2023 . 0. L0 ..08/25/2033 .
90931G-AA-7 .. |UNITED AIRLINES INC ... ..10/16/2023 . [ PRINCIPAL L0 L0 .. 11/12/2025 .
90931G-AA-7 .. |UNITED AIRLINES INC ... ..10/16/2023 . [ PRINCIPAL 0. L0 ..11/12/2025 .
90932P-AA-6 .. |UNITED AIR LINES INC .. ..04/11/2023 . [PRINCIPAL PAYMENT ... L0 L0 ..04/11/2026 .
90932P-AA-6 .. |UNITED AIR LINES INC ..10/11/2023 . [PRINCIPAL PAYMENT ... 0. L0 . ..04/11/2026 .
919150-AB-8 .. | VALIDUS HOLDINGS LTD SENIOR NT ... ..09/21/2023 . [ MAKE WHOLE CALL ....500,000 ....529,030 L0 L0 . (16 830)f.... ..01/26/2040 .
91915-AB-8 .. | VALIDUS HOLDINGS LTD SENIOR NT ... ..09/21/2023 . | MAKE WHOLE CALL .. .... 500,000 ....613,050 0. L0 . (67,003)].... ..01/26/2040 .
97064E-AA-6 .. |WILLIS ENGINE SECURITIZATION TR .. ..12/15/2023 . | PRINCIPAL .. .. 40,687 |.. .. 41,208 |.. L0 0 ..09/15/2043 .
97064F-AA-3 .. |WILLIS ENGINE SECURITIZATION TRUST . ..12/15/2023 . [ PRINCIPAL . 97,718 .. .. 91,233 |.. L0 0 ..03/15/2045 .
97064G-AA-1 .. | WILLIS ENGINE SECURITIZATION TRUST . ..12/15/2023 . | PRINCIPAL L0 0 ..05/15/2046 .
97064G-AA-1 .. |WILLIS ENGINE SECURITIZATION TRUST ...........|....... ..12/15/2023 . | PRINCIPAL .. 0. 0. ..05/15/2046 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU
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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
98934K-AB-6 .. | ZENECA WILMINGTON INC ..11/15/2023 . MATURED ... ...500,000 |... ....500,000 0 ..(2,011)[... .. (2,01))... .0 [......... 500,000 |[.... L0 .... 35,000 [..11/15/2023 .
989822-AA-9 .. | ZURICH REINSURANCE SR NOTES ..10/16/2023 . MATURED . 200,000 .200,000 |.. 0 ...234 L0 . 200,000 |. 0 . 14,250 [..10/15/2023 .
989822-AA-9 .. | ZURICH REINSURANCE SR NOTES ..10/16/2023 . [MATURED ... 100,000 .100,000 |.. L0 .0 . 100,000 |. 0 7,125 (..10/15/2023 .
465920-AD-8 .. | JP MORGAN MORTGAGE TRUST .. ..01/25/2023 . [PRINCIPAL PAYMENT 3,044 .3,0441.. L0 L0 .2,980 | 0 .0 [..02/25/2052 .
465920~AD-8 .. | JP MORGAN MORTGAGE TRUST .........cceeveeeeeeeess [ eeeens .02/27/2023 . [PRINCIPAL PAYMENT ... .. 2,813 ... ....2,813 0 .0 2,754 ... L0 ..02/25/2052 .
465920~AD-8 .. | JP MORGAN MORTGAGE TRUST .......ccevvviieveeeenss [eeeens ..03/27/2023 . [PRINCIPAL PAYMENT ... ..3,629)... ....3,629 0 L0 ... 3,583 |.... L0 ..02/25/2052 .
465920~AD-8 .. | JP MORGAN MORTGAGE TRUST .........cceeveeeeeeenes [ eeeens ..04/25/2023 . PRINCIPAL PAYMENT . ..5,264 ... ....5,264 0 .0 ....5,154 |.... L0 ..02/25/2052 .
PARTIAL CALLED SECURITY
465921-AD-8 .. | JP MORGAN MORTGAGE TRUST .......ovvvvvvvvnnnnnns [ eneeens ..05/25/2023 . [ e e [ 4,400 [oooiiiiiiiinnnn 4,400 (VN [V [V O U SO (VN FRTRRR 4,309 [ [V 91 |l [ 0..02/25/2062 .
PARTIAL CALLED SECURITY
465921I-AD-8 .. | JP MORGAN MORTGAGE TRUST .......covvvvvvvvnnnnnns [neeens ..06/26/2023 . [ ..euuniis e [ 5,435 |ouvviiiniiiinns 5,436 (VN [V [V O U SO (VN FRTRRR 5,328 [ [V L1 PO 2 | 0..02/25/2062 .
PARTIAL CALLED SECURITY
465921-AD-8 .. | JP MORGAN MORTGAGE TRUST .......ovvvvvvvvnnnnnns [neeens ..07/25/2023 [ e e [ 6,937 [coeiiiiiiinnnn 6,937 (VN [V [V O U SO (VN FRTRRR 6,79 |l [V 43 L 0..02/25/2062 .
PARTIAL CALLED SECURITY
465921-AD-8 .. | JP MORGAN MORTGAGE TRUST .......ovvvvvvvvnnnnnns [neeens ..08/25/2023 [ .. e [ 6,991 [.ooeeiiiiinnn 6,991 (VN [V [V O U SO (VN FRTRRR 6,847 |l [V L7 R 4 | 0|..02/25/2062 .
465920~AD-8 .. | JP MORGAN MORTGAGE TRUST .........cceeveeeieeeens [eeeens ..09/25/2023 . .. 3,226 |... ....3,226 ....3,160 |.... ..02/25/2052 .
465920~AD-8 .. | JP MORGAN MORTGAGE TRUST .......ccceeeviiiivecaas [eeeeen e 10/25/2023 . | PRINCIPAL PAYMENT ... ..5,627 |... ....5,627 L0 ....5,667 |.... L0 . . .0 [..02/25/2052 .
465920~AD-8 .. | JP MORGAN MORTGAGE TRUST .........cceeveeeeeeeess [ eeeens ..11/27/2023 . [PRINCIPAL PAYMENT .......loeeeeeeeieiiiiiiennns | LAY R TA2 )i 7,305 | 7,269 [ O o 0 e O [ 0 (VN FRTRRR 7,269 |ooooeeieeeens [V 183 |l 163 |l 0..02/25/2062 .
PARTIAL CALLED SECURITY
465920-AD-8 .. | JP MORGAN MORTGAGE TRUST ...........cceeeeeeeeees [oeeenn | 12/26/2023 . f.ooeeeeeieeeeeeeeeeeeee i e, 2,704 i 2,704)....cce. 2,661 |...ooeeen 2,648 [.oooiinnnnnnnnns 0, [0 oy O ooy [ Ofieeiinens 2,648 |.oooiiieen O oy 95 | 55 [ 0..02/25/2082 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 24,989,459 24,445,139 18,110,023 24,411,163 (21,895) 0 (21,895) 24,389,268 56,884 56,884 1,379,727 XXX
2509999997. Total - Bonds - Part 4 27,053,202 26,508,882 20,205,547 26,489,334 (21,895) 0 (21,895) 26,467,440 42,455 42,455 1,397,225 XXX
2509999998. Total - Bonds - Part 5 500 466 466 0 0 0 466 34 34 0 XXX
2509999999. Total - Bonds 27,053,702 26,509,348 20,206,013 26,489,334 (21,89) 0 (21,89) 26,467,906 42,489 42,489 1,397,226 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0 0
4509999999. Total - Preferred Stocks 0 0

000000-00-3 ...
000000-00-3 ...
000000-00-3 ...
000000-00-3 ...
000000-00-3 ...
000000-00-3 ...
000000-00-3 ...
000000-00-3 ...
000000-00-3 ...
000000-00-3 ...

000000-00-3 .

FEDERAL HOME LOAN BANK OF CINCINNATI
FEDERAL HOME LOAN BANK OF CINCINNATI
FEDERAL HOME LOAN BANK OF CINCINNATI
FEDERAL HOME LOAN BANK OF CINCINNATI
FEDERAL HOME LOAN BANK OF CINCINNATI

FEDERAL HOME LOAN BANK OF CINCINNATI .
FEDERAL HOME LOAN BANK OF CINCINNATI .
FEDERAL HOME LOAN BANK OF CINCINNATI .

FEDERAL HOME LOAN BANK OF CINCINNATI
FEDERAL HOME LOAN BANK OF CINCINNATI
.| FEDERAL HOME LOAN BANK OF CINCINNATI

..03/06/2023 .
..05/22/2023 .
..05/22/2023 .
..06/26/2023 .

FHLB CINCINNATI ..
FHLB CINCINNATI ..
FHLB CINCINNATI ..
FHLB CINCINNATI ..
..07/24/2023 .|FHLB CINCINNATI ..
..07/24/2023 . |FHLB CINCINNATI
.| FHLB CINCINNATI
K .| FHLB CINCINNATI
......... 05/22/2023 . |FHLB CINCINNATI ..

..06/26/2023 . |FHLB CINCINNATI ..
..07/24/2023 . [FHLB CINCINNATI .

419,700

419 700

419 700

ololoc|lo|lo|lolcc oo oo ococoocol|lololo|lo|lo|o|e

ololoc|lo|lo|lojlcccococococooool|lololo|lo|lo|o|e

ololo|lo|lo|lojlcc oo oo ococoocol|lolo|lo|lo|lo|o|e

5029999999 Subtotal - Common Stocks - Industrlal and Miscellaneous (Unafflllated) Other XXX 419,700 0

5989999997. Total - Common Stocks - Part 4 419,700 XXX 419,700 419,700 0 419,700

5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0

5989999999. Total - Common Stocks 419,700 XXX 419,700 419,700 0 419,700

5999999999. Total - Preferred and Common Stocks 419,700 XXX 419,700 419,700 0 0 0 419,700

6009999999 - Totals 27,473,402 XXX 20,625,713 26,909,034 (21,895) 0 (21,895) 26,887,606 42,489 42,489 1,445,503 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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
31740C-AB-9 .. [FINANCE AMERICA .......ooovivvivnnnniiiiinnns [eennnnn ..01/25/2023 .| KEYBANK NA ....oovvvenniiiiiinnnnnns ..04/27/2023 L KEYBANK NA ...ooovvvennnnnes fovvinnnnnninnnns 466 ..o 466 |...ovunnnnnns 500 [.iiieeenniiinns 466 oo foiiin e [ [0 PN FETTTOOUUPPPT KL L AT
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 466 466 500 466 0 0 0 0 0 0 34 34 0 0
2509999998. Total - Bonds 466 466 500 466 0 0 0 0 0 0 34 34 0 0
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals 466 500 466 0 0 0 0 0 0 34 34 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks 0 0 0 XXX XXX
47235*-10-8 ........... [UEDNOTA INC. oottt ettt ettt ettt ettt et ssenes | [, 00000 ....... | | IO LI O OO Ao v
1799999. Subtotal - Common Stock - Other Affiliates 9,958 0 0 XXX XXX
1899999. Total Common Stocks 9,958 0 0 XXX XXX

1999999 - Totals 9,958 0

1. Total amount of goodwill nonadmitted $
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding
000000-00-0 .... JEDNOTA GENERAL INC JEDNOTA INC ettt ettt e e e et e e st e et e e e e s e e e s s e e e neeeeaneeesnneeennneesaneeennneesnnneesnneeennes [eensreeesineensneensnneessneennine |oesreesinee e s e e e ee e 6.000

000000-00-0 .......... | JEDNOTA PROPERTIES INC ... | JEDNOTA INC
0299999. Subtotal - Common Stock

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0
2509999999. Total Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0

MNM SENIOR HEALTH CARE LLC .... . 10/21/2022 .|BLC 06/30/2024 . |........... 2,611,000 |.... 02,611,000 |oeveeeeniiiiiiies [

LHU FLATS AT WICK ..eeenieeennns JUTPTTRTTTTIN TP . 03/16/2023 . [BLC ... 06/30/2024 . |........... 1,778,300 |.... .... 1,778,300 .. TP FPPTR ..
7309999999. Subtotal - Mortgage Loans 4,389,300 0 0 0 4,389,300 0 0] XXX XXX XXX 0 0
7709999999 - Totals 4,389,300 0 0 0 4,389,300 0 0of XXX XXX XXX 0 0

1.

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

1A ...0 1B.. S D8 e 0 TE.S i, 0 TF .8 e 0 1G.% i,
1B 0 2B.. .3

1C 0 3B.. .3

1D 0 4B.. .$

1E 0 5B.. 8.

1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

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

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
KEY BANK - General Accnt ... CLEVELAND OH ... XXX,
BANK OF MONTREAL Checking ... TORONTO, ONT. CANA XXX,
KEY BANK FCSU Corp Center ... . CLEVELAND OH ......... XXX,
KEY BANK Investment Cash . CLEVELAND CH .. XXX,
UBS Cash Account CLEVELAND OH XXX,
KEY BANK Youth Bldg Fund .... CLEVELAND OH XXX,
FEDERAL HOME LN BK CIN. ...... . CINCINNATI OH 1,299,653 [..XXX.
KEY BANK - CANADIAN FOREIGN CURR UNITS ...... CLEVELAND OH .. 923,425 |..XXX.
US BANK TREAS OBLIG N CAROLINA ................. MINNEAPOLIS MN XXX,
US BANK-GEORGIA CASH DEPOSIT ........ccccoveneeee MINNEAPOLTS MN ..o [ enveeenes foreiiciiiicns XXX,
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 702,905 0 25,842,285 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 702,905 0 25,842,285 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 500 [ XXX
0599999 Total - Cash XXX XXX 702,905 0 25,842,785 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January..... 23,493,470 4.
2. February..|ns 18,903, 361 5.
3. March 14,636,542 6. June

12,932,725
12,208,122
12,271,114

7.

9. September

18,204,853 10.
21,639,947 1.
21,287,421 12.

October
November...
December

.... 19,313,125
.... 25,655,802

25,833,328
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

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

1A TALS




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE FCSU

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
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
1. Alabama ...
2. Alaska
3. Arizona
4. Arkansas ...,
5. California ......ccccevveiviiiiiiienn,
6. Colorado
7. Connecticut
8. Delaware ........ccccccevveiiiieincnnen.
9. District of Columbia
10. Florida ..............
11.  Georgia
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA [ ] e [ nns [ e e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31, NeW JErSeY ..cooeeeeneeeeeeeeneed N i | e [ [
32, New MeXiCO .....ccoovevvenvenieeecetd N | e [ [
33, NeW YOrK coeeeeeiiiiienieieneee e NY || s [ [ e [
34. North Carolina
35. North Dakota
36.
37, OKIAhOMA ..ot O [ ] oo [oeeee e e e seeeeies oeeeeeseeeeie e s ieeies eeeeeesiesee e ieeienies oeeeeee e eees
38. Oregon
39. Pennsylvania .......c.cccoocvvenenee. PA |
40. Rhode Island .......cccoooveveevevnce . R vt ] e e i [ [
41.  South Carolina
42. South Dakota
43. Tennessee
A4, TeXAS .eoeeeeeieeieeieieeeneneenees TX fiiis ] s [ [ [ [
45.
46. Vermont.
A7, Virginia ..ooeeeeeveeneeeeeeeeeen . VA ] s e i [ [
48.  Washington ........ccccoevvvvvneceed WA [ ] s o i [ [
49. West Virginia
50. Wisconsin
51, WYOMING ..eooeeiiieeeieeeeeeeeees WY || o [ [ o [
52.  American Samoa ..........ccccceeeeeee . AS o
53.
54. Puerto Rico PR
55. U.S.Virginlslands .........cccccceeeennen VI e
56. Northern Mariana Islands ........... MP |...... oo
57. Canada .......ccccooeeeneeiiiiiiens CAN [...........
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 290,000 299,411 0 0
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for
Line 58 from overflow page ............., XXX e XXX [ [V [V [V 0
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 0 0 0 0
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