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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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 .....ooieviriiiiecieieisirees et sesees e 152,933,787 |............. 1.493 |...... 152,933,787 oo 0f..... 152,933,787 |............. 1.496
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 6,998,675 |............ 0.068 |........ 6,998,675 |....coeoreririne [ 6,998,675 |............ 0.068
1.03 U.S. states, territories and possessions, etc. guaranteed 895,351,859 |.............8.739 |...... 895,351,859 [...cocvvieeienn 0 e 895,351,859
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 2,729,611 |............. 0.027 |......... 2,729,611 | 0fn. 2,729,611
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 143,402,508 |............. 1.400 |...... 143,402,508 |........ccocvvvinnne 0f..... 143,402,508
1.06 Industrial and MiSCEllanEous ..............cccooeirueirreeireeieieieeeeeeeeeeeeeeeee e .4,877,768,697 ...4,877,768,697 |...... 15,000,000 |.. 4,892,768,697
1.07 Hybrid securities ............. f 3,000,000 |............. 0.029 |......... 3,000,000 [-...veeeveiriinne [ S 3,000,000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo 0o 0,000 [ (01 (1 T 0
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans L0 .. L0
1.11 Unaffiliated certificates of dePOSIt ............ccceeeveveeeiieeieiieeeeveceeeeee e 0 e 0.000 [ [OOSR [0 0
1.12 Total 1ong-term DONAS ........c.ovorueereeererieeieeeeeereseeeeee e eeeeeeeseeeseeee e 6,082,185, 137 ..6,082,185,137 |....... 15,000,000 |.. 6,097, 185,137
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoveveveveveieveveecenes o 16,550,900 |............. 0.162 |....... 16,550,900 |..eoveeecenee 0f.... 16,550,900 |............. 0.162
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cciieieeiieciereieeceeeeeeiseeie e e 16,550,900 |............. 0.162 |....... 16,550,900 |..ecveeecienee 0f.... 16,550,900 |............. 0.162
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foococeeeeenes 32,754 |............. 0.000 |[...covuveeeee 32,754 | [V O 32,754 | 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........c.ccooovvrvereeeccc e 52,375,244 |............. 0.511 |....... 52,375,244 |......cooven [ 52,375,244 |............. 0.512
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccccvvvniicnnnnccennfocs 659,621,282 |............. 6.438 |..... 636,452,818 |.....coovn 0f..... 636,452,818 |............. 6.226
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 712,029,280 |............. 6.950 |...... 688,860,816 |......coovuceeeeeenne 0f..... 688,860,816 |............. 6.739
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES .......covueeivieriieieiie ettt seee e | . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total mortgage 10ans ...........ccocviiiiiieiiciiciic e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............cccoevevevereueeeeeeereseeee e 23,592,520 |............. 0.230 |........ 23,592,521 [ [ 23,592,521 |............. 0.231
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total real @SEALE ........ooeueeeeeeeicciceeeeeeeeeeee et e 23,592,520 |............. 0.230 |........ 23,592,521 [ [ — 23,592,521 |............. 0.231
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e 626,319,175 |............. 6.113 |..... 626,319,175 |...cocvenee 9,518 |...... 626,328,693 |............. 6.127
6.02 Cash equivalents (Schedule E, Part 2) .........ccccoviecrnnncncnnnnseas frocs 109,458,527 |............. 1.068 |...... 109,458,526 |..... 111,031,303 |...... 220,489,829 |............ 2.157
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [ — 36,325,434 |....... 36,325,434 |............. 0.355
6.04 Total cash, cash equivalents and short-term investments ...................[...... 735,777,702 |............. 7.181 ... 735,777,701 |...... 147,366,255 |...... 883,143,956 |............. 8.639
7. CONTACE I0BNS ....eeeeeiececieeeeeiee ettt s e s s ee s snsesesesennas fcias 926,129,358 |............. 9.039 |...... 926,013,488 |.....cooeeenne 0f..... 926,013,488 |............. 9.059
8. Derivatives (SChedule DB) ..........ccoiieiriririicieieieiniceeieeees e s 60,885,665 |............ 0.594 |....... 60,885,665 |........ccoeeuenene 0f.... 60,885,665 |............ 0.596
9. Other invested assets (Schedule BA) ............cccccueueieeeecceeeeeeeeeeeeeeeeeseeeeas e 326,740,207 |............. 3.189 |...... 326,740,207 ..o 0f..... 326,740,207 |............. 3.196
10.  ReCeiVabIes fOr SECUMHES ...........ceuiviiiieiiieiieieeiescie e e 2,049,946 |............. 0.020 |........ 2,049,946 |......cooovevne (O 2,049,946 |............. 0.020
11.  Securities Lending (Schedule DL, Part 1)...........cceueueueeieeeeeieeeeeeeeeeeees e 162,366,253 |............. 1.585 |...... 162,366,253
12.  Other invested assets (Page 2, LiNe 11) ....cccovieeueueeeieieeeieeeeeeeiee s 0 0.000 0
13. Total invested assets 10,245,465,448 100.000 [10,222,181,114 162,366,255 | 10,222,181,116 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 22,803,386
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieieeeeeecee ettt sens seeeesereseiraeaea 1,841,239 .. 1,841,239
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

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt ettt ettt bt ateeae e oheesheesh e e bt e a bt e a bt ea bt ea e e eae e eHeeAhe e b e e bt e a b e em bt eabeemeeeheeabeeas oeneeseeseesaeenteenseannens 0
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beaaseeasesasesseeebeeebeesbeenbeenbeanbeemseassesheeas Seessmeesasesaesaesaesaaeaaaeas 0

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 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 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 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 1,052,104

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 1,052,104
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 23,592,521
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 23,592,521

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEmMDEr 31 Of PrIOT YEAT .......c.ccviirieiereieieeeieisiee ettt ceeeeseanas 1,118,912,275

Cost of acquired:

2.1 Actual cost at time of acquiSItion (PArt 2, COIUMN 7) .......coviuiueueieriiiririsieietetesese ettt se e st b sesese e se s ssebesesesesesssesseseseneressesanas 186,025,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeececeec ettt s s seas seeeesebebebeees et e neseereneees 0 e 186,025,000
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 107,778,795
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) .......cccocvrvririrrereereeiinirieieeieies ceeeeeeas 1,197,158,480
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDBLOLAI (LINE 11 PIUS 12) ..ottt te et ae sttt s s e s et ss s s s e s e s e s s se s e s et s se s e s et e s s se s e s et s s s e s s s s e s e s s et s s n e s e s e s s sn s s et sessna <oceeeesnas 1,197,158,480
[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) ........cceuiiiriiiiirieieieeereint sttt st sese s eeeeenenan 1,197,158,480
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIHOI YEAI ..........cceuiiiiiiriiietetetitetst st st sttt ettt se st e st ses et st sessesebetesesese s sessesebesesese e s ssssesesebesese e asssesene Senseeeeenenenn 306,314,367
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cuiueueuiriiiririeieteteies ettt tes et e s sttt s ese e et eseseseseseseessssseesenesessenanas 29,933,626

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieeeeeeeececeeee ettt seas seesenebeeeenaens 27,142,626 ................. 57,076,252
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
ACCTUAL OF QISCOUNL ........cvoceecee et eeee e et et e ee e e eee e e ee e e e esa e e esaeeeeaeeense s eneeeeesesenseeensesenseseesesenseeensesenseeensseeesesensesensesensseensssensesenseseesseensesensesenseeensnsansnsteeeesseeessee e s eeesneea 1,393

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ..ouiieiieieitiece ettt ss s s s a2 st ss s s sttt s st s s s s ss st en et (33,652,594)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 e (33,652,594)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiieiiieieeceete et te et eees e et eteeessseeaetesesesssseaesesesenssssaesesasensssesesesesensssssesesessssnsssesasesansnsntesesasnns febesesesasscietesannas (6,000)
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 2,806,437
Deduct amortization of PremMium ANA EPIECIAtION ............cccccueueveieeeceeteeeteeeeeceetetetesessaseesesesessssssesesesessssssssesesssssssssesesessssssssesasassassssssasssssnsssssesasssanans <eesesesssssiesesasanas 186,774

Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecvririririririerereririintsisesiete et seses e e e s s s seseseseesess cesesessessenens 326,740,207
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieieiieiiet ettt e st s st sese e ssse st sebebesese e e ssesesesesesene e s sesessananeeinns 326,740,207

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 6,722,866,453
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............ccuiuioiiuiiiiuie et stete ettt et ettt et et eae et eae et ese st eaessete et eses et e s esess et essesessssese st eseesebe s ebessesessabensssensassensesenneeeneas 732,517,686
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 2,726,374

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 .. (26,926)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .. 215,600

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s e s et s s s s s s s s s eeesanen 26,320,107

4.4, Pt 4, COIUMN T Lottt bbb 8 E e eh et E 8o £ 8o E b E b8 b e bbb bt E bbb bt bbb bbbt (3,949,106) .... 22,559,675
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (14,343,258)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiiiieeeeeeeteeeeeeeeet ettt ettt et es st et e s ese et eseseeseaseseaseesesesneseneas 648,905,622
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 5,012,536
Total foreign exchange change in book/adjusted carrying value:

8.1 PAIt 1, COIUMN 15 ..ottt ettt e ettt e e aeaete s e s ensesetetesesenssseaesesesensesetesasessnsseesesesessnsssesesasessnseansesasensnsseesesasanstbebeb e ntatanbebena 282,100

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 (R 282,100
Deduct current year’s other than temporary impairment recognized:

9.1 Pt 1, COIUMN 14 .ottt bbbt E b E R e b b2 E e E 0 £t E e E b e st E e h bt et bbbt nsma et s s en s naeea 212,213

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 .....ooeeeeieieeeeecectete et ee ettt et eee et tesesesssaeteteses s ssesaesesesensssstesesesensseete s sesensseesesesasenssseeesasasensssstesesasensssnsesastteeb et et et netenberena 6,907 oo 219,120
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccovviiiiiiiiininiiiiesesie s oo (1,706,435)
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 6,810,765,317
Deduct total NONAAMITEEA GIMOUNLS ..........c.iuetiiriieteetetiere sttt tee et ts bbb et es e et e eee b eb s ese e e b e b b e e eE e b e b e eE £ o eE b e b e e et et E b e b e e et s bbbttt s bbbt et 2msmsnansnsnsnas 23,168,465
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 6,787,596,852
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c..ooveveeveveeeeeececreees oo 152,933,787 |.coovrnnee. 157,857,384 |................ 153,078,916 |............... 160,331,301
Governments 2. CANAUA ... [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 6,998,675 5,795,300 6,998,900 7,000,000
by governments) 4. Totals 159,932,462 163,652,684 160,077,816 167,331,301
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 895,351,859 726,691,773 895,438,574 897,513,181
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,729,611 2,707,643 2,838,228 2,695,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 143,402,508 142,759,653 143,733,343 147,314,067
Industrial and Miscellaneous, SVO 8. United States .....c.oovevveeeeeeeeeeeeeeee oo 4,036,821,500 |............ 3,485,307,704 |............ 4.,047,665,633 |............ 3,982,237,470
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 174,476,107 |................ 151,379,989 |............... 174,800,072 |............... 172,858,018
Loans, Unaffilated Cortiieates of 10._ Other Countries 669,471,087 622,487,003 671,943,906 673, 164,824
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,880,768,694 4,259,174,696 4,894,409,611 4,828,260,312
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 6,082,185,134 5,294,986,449 6,096,497,572 6,043,113,861
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 16,550,900 |.....ccoeee. 15,757,300 |ovveceeneee 17,101,234
Industrial and Miscellaneous 15, €aNada .....c.ooveeeeeeeeeeeeeeeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 16,550,900 15,757,300 17,101,234
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 16,550,900 15,757,300 17,101,234
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ... 52,406,422 |.. ...52,406,422 |.. ... 52,641,276
Industrial and Miscellaneous 21, CANAAA «..eceeeeeeeeeeeeeeeeeeeeeeee e e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 1,577 1,577 87
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 52,407,999 52,407,999 52,641,363
Parent, Subsidiaries and Affiliates 24. Totals 659,621,282 659,621,282 475,760,178
25.  Total Common Stocks 712,029,281 712,029,281 528,401,541
26. Total Stocks 728,580, 181 727,786,581 545,502,775
27. Total Bonds and Stocks 6,810,765,315 6,022,773,030 6,642,000, 347
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY
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 10,308,204 45,964,386 |............. 56,083,041 . .6 [.......... 150,766,641 |............... 2,167,145
1.2NAIC2 .. . ..

T3NAIC 3 e
TANAICA ..
1.5NAICS ..
TBNAIC G ..o

1.7 Totals

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

. .0 0.0
2.7 Totals 6,998,675 6,998,675 . 6,998,692 . 6,998,675

GoIs

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

3.1 NAIC1 .. 23,739,142 |........... 113,423,923 |........... 405,493,652 |........... 306,725,928 |... 849,683,874 |......coeeen 140 [ 882,627,001 |..ooconcv 144 [ 840,791,685

3.2NAIC 2 .. 23,000,000 [..covverrerereieeeeenn 0 o ....26,526,436 |.. ...16,141,550 |... .45,667,986 |.. ...52,728,595 |... .45,667,986 |..
B.3NAIC 3 e e O L 0 [ O o [V 0 [ e XX e oo O e 000 | 0 [ 020 | 0.
3.4 NAIC 4 0 i 0 0 ] 0. 0.
BENAICS e O o, 0 [ O o [V 0 [ e XX e oo O e 000 | 0 [ 020 | 0
3.6 NAIC 6 0 0 0 0 0
3.7 Totals 301,229 26,739,142 432,020,088 322,867,478 895,351,860 935,355,596 886,459,671
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 373,646 |............... 1,355,965 ..o 0 [ 1,000,000 |....ovvrererce [V — D, 0. & SR R 2,729,611 [ 0.0 |oereriienne 5,722,308 |...oovveeeiene 0.1 | 2,729,611 | 0
42NAIC 2 .. . .
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o . 0.0
4.7 Totals 373,646 1,355,965 0 1,000,000 0 XXX 2,729,611 0.0 5,722,308 0.1 2,729,611 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 59,718,375 143,402,506 . 114,292,179
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

. 0.0
5.7 Totals 19,499,762 59,718,375 35,693,702 21,656,520 6,834,147 XXX 143,402,506 2.4 114,292,179 1.9 133,093,250 10,309,256
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY
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)

6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 142,279,020 |........... 685,867,356 |........... 396,838,456 |........... 391,754,341 |........... 990,858,599 |........... D,0,0. TN RO 2,607,597, 771 [ 42.9].... 2,481,504,026 |.....cocccveerenne 40.5 |....... 1,380,388,449 |....... 1,227,209,322
6.2NAIC 2 .. ....94,667,289 |... .524,350,401 |.... 455,401,316 .. 358,516,625 |.. . 708,308,372 |... 2,141,244,003 |.. w.rn2,352,146,359 |.... 1,211,962,632 .929,281,371
B.3NAIC 3 . 9,386, 787 | 48,576,397 |............ 43,269,849 |...........o..... 954,188 |............. 13,498,455 [ ... XXXooooiois |rerreeennn 115,685,676 . 174,226,997 B 51,261,038 |............. 64,424,638
B.ANAIC A e 1,352,611 ..o 4,204,080 |...ccevnenene 3,278,965 ..o [V R [ I D.9,0, CHIIN NS 8,835,656 A 10,838,906 2 e 4,019,656 |.............. 4,816,000
B.5NAICS Lo (V) 3,011,001 | 750,000 |- [V R [ I D,9, 0. CNN RN 3,761,001 | 0.1 oo 1,076,365 O e (V) 3,761,001
6.6 NAIC 6 5,092 63,135 576,361 0 0 XXX 644,588 0.0 2,413,420 . 74,993 569,595

6.7 Totals 247,690,799 1,266,072,370 900, 114,947 751,225,154 1,712,665,426 XXX 4,877,768,695 80.2 5,022,206,073 . 2,647,706,768 2,230,061,927
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
BANAIC T e
B2NAIC 2 .o
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAIC 5 ..
B.BNAIC B ..ot
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 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY
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
6 7

1 4 5 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
T2 NAIC T e (d) ....177,811,951 |........... 816,645,224 |........... 602,039,121 |........... 855,269,007 |........ 1,304,582,245 | [V 3,756,347,548 |......oooerreeee e 618 | XK e e XK oo 2,507,769,636 |........ 1,248,577,912
122 NAIC 2 ... . .527,350,401 |.... 455,401,316 ..392,041,736 .724,449,922 |... -.......2,196,910,664 |.. 1,267,629,293 .929,281,371
12.3 NAIC 3 ,386,787 |............. 48,576,397 |............ 43,269,849 |...........o..... 954,188 |............. 13,498,455 | ... 0 o 115,685,676 |..cvcveeeeeecceeee 19 [ XK o XK [ 51,261,038 |............. 64,424,638
12.4 NAIC 4 (d) e 1,352,611 |...cocevee 4,204,080 |...ccevnenene 3,278,965 ..o 0 | O e 0 o 8,835,656 |...oeeveerereereeee 0T [ XK o XK e 4,019,656 |.............. 4,816,000
125 NAIC S e (D) e (VN A 3,011,001 | 750,000 |- 0 [(s) e 3,761,007 [ 001 | XK o XXX e o (V) 3,761,001
12.6 NAIC 6 ... 5,092 63,135 576,361 0 (c) 644,588 74,993 569,595
12.7 TOtalS .. 286,223,730 |........ 1,399,850,238 |........ 1,105,315,612 |........ 1,248,264,931 |........ 2,042,530,622 |.....ceoveene 0 [(b) 6,082,185,133 |...ccecvereeeenes 1000 [ XXX e [ XK [ 3,830,754,616 |........ 2,251,430,517
12.8 Line 12.7 as a % of Col. 7 4.7 23.0 18.2 20.5 33.6 0.0 100.0 63.0 37.0
13. Total Bonds Prior Year
13ANAIC T e 134,023,288 |........... 740,303,648 |...........606,892,465 |........... 749,954,923 |........ 1,292,133,510 [ovoeeeicereenceeens O o XX [ XXX e e 3,523,307,834 |..corinne 57.5 |....... 2,316,222,488 |........ 1,207,085, 346
13.2NAIC 2 et 79,913,966 |........... 566,452,461 |........... 548,774,637 |........... 449,451,562 |........... 770,281,020 |...ooveeeeeeccneens 0 | XXX e e XK [ 2,414,873,646 |......oooven 39.4 |....... 1,430,444,070 |.......... 984,429,576
133 NAIC 3 oo e 9,802,549 |... ...68,709,708 |.... 13,498,358 | O [ XK e e XK [ 174,226,997 |.... ...83,975,010
134 NAIC4 ... 01,004,412 | 4,171,806 |...............5,572,688 |....ooovieiiiecan 0 | 0 [ O o XX o XXX e [ 10,838,906 |......ccoceeieeen 0.2 | 4,694,283 ... 6,144,623
13.5NAICS5 ... 11,947 11,040,047 |.... 0 [(5) e 1,076,365 |- 0.0 [ 76,365 | 1,000,000
13.6 NAIC6 ... 129,127 350,306 1,209,444 (c) 2,413,420 . 1,779,039
137 TotalS ..o feree 224,975,289 |........ 1,381,027,976 |........ 1,239,418, 044 ........ 1,204, 193 527 |.een. 2,077,122,332 (b) 6,126,737,168 |........ccvvcuneee 100.0 |........ 3,842,323, 574 ........ 2,284,413,5%4
13.8 Line 13.7 as a % of Col. 9 3.7 22.5 20.2 19.7 33.9 100.0 XXX 62.7 37.3
14. Total Publicly Traded Bonds
T4ANAIC T e 47,313,490 |........... 255,480,332 |........... 318,097,288 |........... 743,420,773 |........ 1,143,457,753 |..oieieecne [V 2,507,769,636 |.....cccovevveenne 41.2 ... 2,316,222,488 |........ocooveeene 37.8 |....... 2,507,769,636
14.2NAIC 2 ... ....21,894,375 |... . 135,679,740 |.... 168,490,702 |...........295,941,705 |...... .645,622,769 |... 1,267,629,291 |.. 1,267,629,291 |..
T4.3NAIC 3 e 4,569,230 |... ...18,092,414 |.... 15,100, 106 ...13,498,455 |... ....51,261,039 |..
144 NAIC4 ... 1,020,441 |... 2,999,214 | [0 T | B ST 0f.. 4,019,655 |..
TA5NAICS e e (11 A [V 0 [ O o 0 [ O e O e 000 | 76,365 [ 000 [ 0
148 NAIC B .o 5,092 63,135 6,766 0 74,993
14.7 TotalS ..o e 74,802,628 |........... 412,314,835 |........... 501,694,862 |........1,039,363,312 |....... 1,802,578,977 |..ceeeervreccnnn 0 [ 3,830, 754,614 |, 63,0 [........3,842,323,574 | 627 o 3,830,754,614
148 Line 14.7asa % Of COL 7 .oovvvveeeeeeeeee o 2.0 [ 10.8 | 131 | 27 o A7 o000 e 10000 | XX Lo XK e e XORK i 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.2 6.8 8.2 17.1 29.6 0.0 63.0 XXX XXX XXX 63.0 XXX
15. Total Privately Placed Bonds
151 NAIC T e 130,498,461 |........... 561,164,892 |........... 283,941,834 |......... 111,848,234 |........... 161,124,492 | [V 1,248,577,912 oo 20.5 |....... 1,207,085,346 |.........ccooveemnvee 19.7 [ D,9, 0, ORI A 1,248,577,912
15.2NAIC 2 ... .391,670,661 |.... 286,910,614 ....96,100,031 |.. ...18,827,153 |... e 929,281,373 | 984,429,576 |.... .929,281,373
15.3 NAIC 3 907 i 30,483,983 |.............28,169,743 |....cee0eren 953,354 | O [ O e 64,424,637 Ao 83,975,010 . 64,424,637
154 NAIC 4 oo 332,170 | 1,204,866 |...............3,278,965 |.oooreeeerneicnnnn O e 0 o 0 e 4,816,001 [ 0.1 oo 6,144,623 |...oovrreicne (V7% I O D,9,0, CHPINIY USRI 4,816,001
155 NAIC S .o e (V) 3,011,007 |oveeiieeeeeea 750,000 [oeeeeirieriieeeens O o O e 0 e 3,761,001 | 0.1 [ 1,000,000 [..oooveereiricecenns 0.0 | D,9.0, CHIIIY R 3,761,001
15.6 NAIC 6 ... 0 0 1,779,039 569,595
15.7 Totals ....ccoovverveieee 211,421,102 |... .987,535,403 |.... .2,284,413,594 [ T3 XK e [ 2,251,430,519
15.8 Line 15.7as @ % of COl. 7 .eveveeeereinnn fooiccccc 9.4 [ 43.9 [ 268 | 928 e 107 020 010000 o XK e XXX oo e XK [ XXX e o 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 3.5 16.2 9.9 3.4 3.9 0.0 37.0 XXX XXX XXX XXX 37.0
(@) Includes $  .oooeeee 1,112,803,580 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ ...10,000,000 current year of bonds with Z designations and $ .......ccccueenve. 2,000,000 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 $

................... 1,000,000 currentyear,$ ................... 1,000,000 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

0 current year, $

; NAICS $...........

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
; NAIC3 $...........
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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 ...........cccccureireeneeneenneens oo, 291,698 |..cccooveee 2,404,7% 22,967,770 |eveeeeveeneeene O e U XK e [ 54,831,766 |.....ccoevvirnnenn 0.9 | 11,756,529 [ 002 | 52,664,620 |............... 2,167,146
1.02 Residential Mortgage-Backed Securities ... ..10,682,218 |. .32,812,376 |.. , .. .... 8,750,179 |... .73,832,473 |.. ..73,832,472 |.
1.03 Commercial Mortgage-Backed Securities .......... [.............. 4,384,379 |............. 10,747,214 | 5,327,839 |...ccenne 3,646,546 |..........ce.e.... 183,571 | XXX e e 24,269,549 . A 24,269,549
1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0.0 0 0.0 0
1.05 Totals 15,358,295 45,964,386 56,083,041 35,364,495 163,571 XXX 152,933,788 2.5 39,162,320 0.6 150,766,641
2. All Other Governments
2.01 Issuer Obligations ...........ccccooeioiiiiiniiiienicieciieees e, 0 [ O e 0 o 6,998,675 ..o [ SO XXX ovviviee oo 6,998,675 ..o 0.1 i 6,998,692 | 0.1 Joe 6,998,675

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........

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

2.05 Totals 0 0 0 6,998,675 6,998,675 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........coceeveeeeeeeeieeeeieeeeees e, 301,229 |............. 26,739,142 |........... 113,423,923 |........... 431,613,366 |........... 322,867,478 |.......... XXX..ooveovers |roeevene. 894,945 138 | 1407 [0 934,896,979 ol 1823 | 886,052,949

3.02 Residential Mortgage-Backed Securities L0 . .406,723 |... ...406,723 |.

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccoveecvreennen. 0 Jooeeeeeeeeeeeiieeeen 0 e 0 e 0 Jooeeeeeeeeeeeieeien O [ XX [ 0 e 000 | 0 e 000 |, 0

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

3.05 Totals 301,229 26,739,142 113,423,923 432,020,089 322,867,478 XXX 895,351,861 14.7 935, 355,5% 15.3 886,459,672
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ............cccccoovioiiienieiiciiniiicies i 373,646 oo 1,355,965 [.oovveiieiiciine, [V 1,000,000 [...ovevereeeiieieeene 0 D.0, 0. CUNIN U 2,729,611 [, 0.0 [ooeiine. 5,722,308 |.covveieiieienne 0.1 [ 2,729,611

4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ... 0 . 0.0

4.05 Totals 373,646 1,355,965 0 1,000,000 0 XXX 2,729,611 0.0 5,722,308 0.1 2,729,611 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. [ P 1,613,446 |.............. 7,792,773 |oeene 2,075,495 ..o O s O | XX o 11,481,714 [ 0.2 | 12,992,988 |.oooveiiiiieennn 002 [ 2,608,513 |.....ccnve 8,873,201

5.02 Residential Mortgage-Backed Securities ... .. 17,099,202 |. .50,372,339 |.. .31,063,474 |.. 127,025,682 |.. .. ...91,285,574 |... 125,589,626 |. .. 1,436,056

5.03 Commercial Mortgage-Backed Securities .......... [.................. 787,114 | 1,553,263 |.....cenvee 2,554,734 oo O [ O e XXX o 4,895,111 [ 001 | 10,013,618 |ooveeiiiieennn 0.2 [ 4,895, 111 [ 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 . 0 0.0 0 0

5.05 Totals 19,499,762 59,718,375 35,693,703 21,656,520 6,834,147 XXX 143,402,507 2.4 114,292,180 1.9 133,093,250 10,309,257
6. Industrial and Miscellaneous

6.01 Issuer Obligations ..........cccccceivieniinienienieseeiees e, 155,092,200 |........... 742,375,927 |........... 733,936,385 |.......... 725,212,782 |........ 1,703,784,133 |............ XXX oo 4,060,401,427 |...oooovviene 66.8 |........ 4,274,867,347 |eoeeeeiene 69.8 |....... 2,613,461,086 |........ 1,446,940, 341

6.02 Residential Mortgage-Backed Securities ... O A 10,449,167 |............. 31,131,553 | 19,109,285 |............ 12,879,747 |oene 2,382,306 |............ D,9,0 NI RUR 75,952,058 |.cooveiieiiiienne 1.2 [ 71,218,306 |.cvoveveieieiinene 1.2 [ 14,212,832 |............. 61,739,226

6.03 Commercial Mortgage-Backed Securities .......... [............. 7,519,084 |............. 23,339,8% |.............. 6,499,754 |.....ccennnn 3,251,150 [ooeoveiiiiiceeiee (V1 O D,9,0 NI RUR 40,609,882 |.....ccooervrrenene 0.7 |ooeeeiens 44,260,082 |....ccooveerennne 0.7 [ [V 40,609,882

6.04 Other Loan-Backed and Structured Securities ... 74,630,347 469,224,9% 140,569, 522 9,881,476 6,498,986 XXX 700,805,326 11.5 631,860,336 10.3 20,032,849 680,772,477

6.05 Totals 247,690,798 1,266,072,370 900, 114,946 751,225, 155 1,712,665,425 XXX 4,877,768,693 80.2 5,022,206,071 82.0 2,647,706,767 2,230,061,926
7. Hybrid Securities

7.01 Issuer Obligations ..........ccccoeevieneeninienienieniene |, 3,000,000 ...ooveveeeeeeiriieees O Jocciiiiiees 0 o O s 0 e XXX [ 3,000,000 |...coveveeerirnn 0.0 oo 3,000,000 |.....ccovvveerieene 0.0 [ 3,000,000

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 .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

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
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreennenncnncens o 160,672,219 |............. 780,668,603 |............. 878,603,305 |.......... 1,187,792,593 |.......... 2,026,651,611 |............ XXX oo 5,034,388,331 |..covvriiiciins 82.8 [ XXX [ XXX oo 3,567,515,454 |.......... 1,466,872,877
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 38,230,587 |.....oceue 114,316,268 |.............. 71,760,459 |......oceee 43,693,169 |....ccvcvenneee 9,216,453 |............ D.9.0 SR R 277,216,936 214,041,653 |.......c....... 63,175,283
12.03 Commercial Mortgage-Backed Securities ........ [...c.cccc..... 12,690,577 ... 35,640,371 14,382,327 |.ocevcenns 6,897,696 .... 163,571 69,774,542 | T i XXX i [ XX i o 29,164,660 |............... 40,609,882
12.04 Other Loan-Backed and Structured Securities . |- ... 74,630,347 469,224,996 40,569,522 9,881,476 |.. 498,986 XXX, .700,805,326 |. 20,032,849 |.coenenn 680,772,477
12.05 SVO Identified FUNds .........cccoeeveeneccneccneens foereneeee XK [ XX e XX e XX e e XXX i [0 e, 0 [ 020 o XXX e e XXX [ 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANS .........ccccceveenieneeieniens fooviiniiiiiiicis [V TR [V TR [V TR [V TR 0 oo XXXt [ 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0 0 . 0 0
12.09 Totals ..o [ 286,223,730 |.......... 1,399,850,238 |.......... 1,105,315,612 |.......... 1,248,264,934 |.......... 2,042,530,621 |..cooovciiiiiienn0 e 6,082,185,135 |..cocvcviicicicns 100.0 Jooveeenee XXX [ XXX oo 3,830,754,616 |.......... 2,251,430,519
12.10 Line 12.09 as a % of Col. 7 4.7 23.0 18.2 20.5 33.6 100.0 XXX XXX XXX 63.0 37.0
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 112,421,186 |...coenee 888,930,796 |.......... 1,024,678,954 |.......... 1,161,169,478 |.......... 2,063,034,429 |.....oooooe. XKoo foeeeen e XXX oo XXX [ 5,250,234,843 | 85,7 e 3,672,180,936 |.......... 1,578,053,907
13.02 Residential Mortgage-Backed Securities .......... ... 27,181,486 |... . 73,436,891 |.. .. 33,312,754 ... 22,781,941 | 7,242,724 ...107,881,190 |.. ...56,074,606
13.03 Commercial Mortgage-Backed Securities ........ .. 14,664,905 |... . 37,284,448 |.. 20,914,150 . 62,284 . 41,505,123 |.. 39,181,069

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

70707713

381,375,840

60,512,185

20,756,323 |..

13.07 Unaffiliated Bank LO@NS ..........ccoceeevrenennnnninns fooevenenencicieeeeend 0 o0 0 o0 0 e XXX o XXX o XXX i o0 o000 e 0 [ 0
13.08 Unaffiliated Certificates of Deposi . 0 0
13.09 Totals ... [ 224,975,290 |.......... 1,381,027,975 |.......... 1,239,418,043 |.......... 1,204,193,527 |.......... 2,077,122,332 oo (V) D.9.0 TN RUNR XXX e oo 6,126,737,167 |..cceeeecenee 100.0 |.......... 3,842,323,572 |.......... 2,284,413,595
13.10 Line 13.09 as a % of Col. 9 3.7 2.5 20.2 19.7 33.9 0.0 XXX XXX 100.0 XXX 62.7 37.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 35,091,522 300,526,653 |............. 433,326,938 |.......... 1,003,337,700 |.......... 1,795,232,632 |...oooeoeeee XXX [ 3,567,515,454 |......coovvviennn 587 s 3,672,180,936 |.......c.ccoveeeen 59.9 | 3,567,515,454

14.02 Residential Mortgage-Backed Securities ... 29,155,406 |... . 87,644,606 |.. 57,826,819 ... 32,233,493 |.. .7,181,329 .214,041,653 |. . 107,881,190 |. . ...214,041,653 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 5,171,493 |.............. 12,300,477 |.oceevcenns 7,882,573 | 3,646,546 29,164,660 41,505,123 [.oooovciiciiieeen 0.7 [, 29,164,660

14.04 Other Loan-Backed and Structured Securities . |................ 5,384,208 .. 11,843,100 | 2,658,532 [..oocviinee 145,564 ...20,032,848 20,756,323 |...ooveverreerieeennen 0.3 [ 20,032,848

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

74,802,629
......................... 2.0

Section 12 1.2 6.8 8.2 17.1 29.6 0.0 63.0 XXX XXX XXX 63.0 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccccccvviiiiiiiiinicins forvienns 125,580,697 |............. 480,141,950 |............. 445,276,367 |............. 184,454,884 |............. 231,418,979 |............ D,9,0 TN RUR 1,466,872,877 |...ccveeccene 241 [ 1,578,053,907 |...ccciciiiceee 258 | XXX v | 1,466,872,877
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 9,075,181 |.coiennnnn 26,671,662 |.............. 13,933,640 |.............. 11,459,676 |................ 2,035,124 |............ XXX oo 63,175,283 [....coovvciicenn 1.0 [ 56,074,606 |.......ccoeovereeeeeenn0.9 | XXX foeis 63,175,283
15.03 Commercial Mortgage-Backed Securities ........ |...ccceo... 7,519,084 ... 23,339,894 | 6,499,754 |.....ccceens 3,251,150 40,609,882 39,181,089 |...cveveenrerneeenn 0.6 oot XXX [ 40,609,882
15.04 Other Loan-Backed and Structured Securities . |. 69,246,139 457,381,896 37,910,990 9,735,912 |.. .680,772,478 |. 611,104,013 |. .680,772,478

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans

15.07 Unaffiliated Bank LOANS ........ccccoeevveviieviieiieeienn oo [V [V [V 0 oeeereenreerenieneeeeens 0 e XXX o0 000 o0 e 000 [ XXX e
15.08 Unaffiliated Certificates of Deposit . 0 0 0 0
15.09 TOtAIS ..o [oee e 211,421,101 |ooeees 987,535,402 |............. 603,620,751 [..ccevnvee 208,901,622
15.10 Line 15.09 a@s @ % 0f COL 7 ...ooviieiiiiieeeieees o [ 43.9 [oiiiiis 26.8 | 9.3 [ 1007 e 000 [ 10000 [ XXX [ XK [ XK [ XX e
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12 3.5 16.2 9.9 3.4 3.9 0.0 37.0 XXX XXX XXX XXX 37.0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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) .........oiuiiuiiiiiii ettt saeesaeenaeens

Total gain (I0SS) ON ISPOSAIS .....c.veuiiiiiiieieee ettt

Deduct consideration received on disposals
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)

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




N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEA) .......vcviviuiueueueueriitsiressetetesesesestsessssesesesesesesessssssssesesesasessssssssesesesesesesssssssss ssesesssssssanns 70,460,339
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceeiviririririeeiie s 65,595,387

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COIUMN 14 .............cocooveviueuiucis v 0 e 65,595,387

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ottt e et e s s e s 2 s 2 e s e s s e e s e e s e s s e s e e e b e s e s ns e s e s e s e s essns e s e b esecbesecrnes (6,246,421)

3.2 SECHON 2, COIUMN T ...ttt s s s s s s s 2o s es bbbttt sesee s e 4,486,198 ................. (1,760,224)
SSAP NO. 108 AGJUSIMENLS ........eoeeeceeeeieecceceeeeee e e eeceeeetetesesssaesesesesesssassssesesessssassesasesssassssesesasssssssessesas s sssnssses s s sssnssses s s sssssesas s s sssssesesas s sssnsssessasanan ebtstseset et es et taesetetennas 0

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ............cuoieieieueeiirisieteteteteee ettt e e et s eseseses e e e st esesesesesesse s seseseseseseassseseseeeseseasanaes (33,439,897)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cciieioecucueteieeeeeeete et et eseeaetetesesessseetetesesessssesesesesessssesesesasessssesesasasanssassasas 2eebesesessacaes 39,687,841

Amortization:

% =TT T o TR )13 1T e TSSOSO 0

7.2 SECHON 2, COIUMN 27 ..ottt b et s e b et b b e e e b2 e st E b et e et s b b et et e a b e b et ettt seae 2oesensnseae st esennsnae s s s s 0 0

Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0

Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ...ttt et s s e s e e s e s s e s e e s s e s e s e s s s e s s s s e s s e s s e st nee b bt st esanees (282,100)

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 s (282,100)
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ceuiiiirieeeeeeieeeeceeteteeeeeescae e sesesesssae st esesesssas st esesesssaesssesenssssaesa sestsesesenenanas 60,885,663

(DTt [N Tet g ToTgFoTo T (=T IR EoT T £, 0

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oiiuouiieieececee e eectcte et eeeesetete et eeessseetetesesesssaesesesesensssetesesesnsssesesesssnsssesesesensnanas Soebesesessacnas 60,885,663

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Year (LiNE 6, PHOT YEAT)...........c.vvururuereiiieeeeeeseiessesesesesssssesesessssssssesesssssssesesessssssssssesessssansess seesssesesesesanns 8,137,680

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column) (25,417,980)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent Year MINUS ...........cccerueieiieieiiieierieis coresiese e 0
3.12 Section 1, COIUMN 15, PrIOT YEAN ......cveveviriiiririsieteteresee st iesereene seteesesessssereseeeesenesesees 0 e 0

Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, CUIrent Year MINUS .........ccccveveveirueuereeiiririnees cereeesenenens (17,280,300)
3.14 Section 1, COIUMN 18, PIOF YEAT ......c.cvvvieieereiiiiesetereseeseeeseiese e sssseies ereseesesesseenenn 8,137,680 .......ccco... (25,417,980) .....cooenve. (25,417,980)
Add:

Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........cccceiiiiiiiiis coeieieie i 0

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 19, current year to date MiNUS ...........cccceevervrirrcies covererirenens (17,280,300)

3.24 Section 1, Column 19, Prior YEAr PIUS ..........ccoveueueuereiriririsieieeeeeneiens ceeeerenessenenenes 8,137,680

3.25 SSAP NO. 108 AQJUSTMENES ... rees e

Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........ccovverernee (52,612,692)
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o, 0

4.22 Amount recognized (Section 2, COlUMN 16) .......cccovvvrreeiiiririiiies eerereieereens (52,612,692)

4.23 SSAP NO. 108 AJUSEMENLS ..o esre e

Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr terMINAtIONS 1N PIOT VAT ........ciiiiiiiiiti ittt bbb bbb bbbt Rt b e bbbt bbbt bt bbb Seseese e e e e e e e e nans 0
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiii et 2eseesa e e e eaes 0
Book/adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) ........cccesuriirirereiiiriiesiteseseisssesstese et st ssssse s st st sssseseses st ssesebesessssnsssess seessscscsesees (17,280,300)

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMM T4 ... uieieieieeereeseeseeee e eeseeseeseesee s ss s eesees e ee e e e e e e a8 842845828 e e et nb st eniens | eeeessenssnsinni 60,885,665
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .............c.c.cooccueueueveeeccceeeeiees eeerereeenenens (17,280,300)
TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 43,605,365
Part D, SECHON 1, COIUMN B .....eueuiuieeesce et eeeeseeseesees s esees e ees e eees s e s e s s e s e e e e s e e e e e e e e es s e e s s e s s esseaseeseeneasnanes | eessssenssnsinans 60,885,665
Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (17,280,300)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et ettt et et et et et et et et et et et et e e e e e e e e e e e e ee e e eeeeanee arnereeresseeseas 60,885,665
Part B, Section 1, Column 13 (17,280,300)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 43,605,365
Part D, SECHON 1, COIUMN G ..o ese s es s eessese e e et e s s s s e e e e e et n e seeseeseeseeseenannes eeeessensinsinnis 60,885,665
Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (17,280,300)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ...ttt eb bbb bbb bbb eiens | Sesinaesnsasnassnaes 42,071
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 25,488,000
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 25,530,071
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 102,019,483 ..o 0 o 102,019,483 |..eoocveeecceeeee
2. Cost of cash equivalents aCQUIFEd .............ccooeueueveeeecceeeeeeeeeeceeeeeeesesesseaeas [ 577,431,993 [ 0 o 577,431,993 |.oovviiceeeeeiie
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O TR | TS 0 fooreeeeeeeee e
4. Unrealized valuation inCrease/(deCrease) ..........ccovereereeneeiienieeiiesieseeseens |oereesieenieeie e 0 oo 0 [V T
5. Total gain (105S) 0N diSPOSAIS ........coueiiiiiiiiiiieieieeeeee s |oe e (O TPV | TP [V
6. Deduct consideration received on diSPOSAlS ..............cceeveveeercueuerereeeeeceeieeens e 569,992,950 |.....ovvvverriernienirenns 0 focis 569,992,950 |....covevvverirereriiie
7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 Joreeeeeeeeeeeeeeeeieeeed 0 o (01 O
8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 oo 0 [V T
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O TPV | TP [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o [ree e 109,458,526 |.......covevererrrriieeeeen 0 [ 109,458,526 |.......coovverecrriricieins
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e 0 oo O [V T
12. Statement value at end of current period (Line 10 minus Line 11) 109,458,526 109,458,526

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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
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
0399999. Total Property occupied by the reporting entity 0 0 0 0 0 0 0 0 0 0
RE 1160 Office ... . ... |Springfield . 07/01/1956 .. |. 12/31/2021 .. . .. 0. .
RE 1210 Office ... ....|Springfield . 03/02/1965 .. |. 12/31/2021 .. e .0 .. 0. .0
RE 1357 Home Office .... ....|Blue Ash . 12/19/2013 .. |. 01/01/2020 .. ... 26,371,832 |oeevvriiiiiiiiiininnnn 0 [onnnnnlll. 19,359,606 |............ 19,359,606 |.... 720,418 (720,418)|.. . . ... 1,575,070
RE 1358 Home Office .... vieeeeee... |Blue Ash . 11/20/2014 .. |. 01/01/2020 .. |............. 6,063,988 [......ccovveenennnnnn O feieiiinnnns 3,036,414 |............. 3,036,414 |.... 331,686 .. . (331,686)|.. .0 678,335 |... 415,460
0499999. Properties held for the production of income 32,732,320 23,592,520 23,592,520 1,052,104 0 0 (1,052,104) 0 3,114,322 1,990,530

0699999 - Totals

32,732,320

23,592,520

23,592,520

1,052,104

(1,062, 104)

3,114,322

1,990,530
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
1357 Home Office Blue Ash ... 12/19/2013 ... L = S O P | B NN | ) AN | B AR ... 1,784,085
1358 Home Office ... Blue Ash ... ...11/20/2014 ..... BLUE ASH/ALLIANCE A ... 57,154
0199999. Acquired by Purchase 0 1,841,239

0399999 - Totals

1,841,239
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE A - PART 3

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

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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
0125539 TUSCALOOSA ..o L. 1173072011 Lfe, 5.500 [V O f e [V O 6,640,000 |... 12/31/2022 ...
0125617 . GREENVILLE ... ...05/02/2013 .. ....4.500 0. 0. 0. .1,915,000 |... 12/31/2022 ...
0125841 . BIRMINGHAM ... ...07/08/2016 .. ....4.020 0. 0. . 0f... .8,915,000 |... 12/31/2022 ...
0126299 ... FAIRHOPE ... ...06/24/2022 .. ... 4131 0. 0. 0. ...5,995,000 |... 12/31/2022 ...
0325410 ... ...08/29/2008 .. ....6.730 0. 0. L 0f... ..11,955,000 |... 12/31/2022 ...
0325730 ... ... 12/22/2014 .. ....4.750 0. 0. 0. .4,505,000 |... 12/31/2022 ...
0325796 . 10/29/2015 .4.250 |.. 0 0 0 .7,705,000 |... 12/31/2022 ...
0325808 . 12/23/2015 .4.366 |.. 0 0 0 .5,810,000 |... 12/31/2022 ...
0325813 . TUCSON 01/19/2016 .4.234 |.. ..1,280,114 .. 0 0 0 .4,530,000 |... 12/31/2022 ...
0325939 ... TUSCON ... ...08/30/2017 .. 4.527 909,970 0. 0. 0. .. 1273172022 ...
0325955 .... PHOENIX ... ... 11/09/2017 .. 4.375 .. 1,555,300 0. 0. L 0f... .. 1273172022 ...
0325987 ... PHOENIX ... ...03/29/2018 .. 4.472 .. 3,346,257 0. 0. 0. .. 1273172022 ...
0326000 . ORO VALLEY ... ...05/23/2018 .. 4.502 0. 0. . 0f... .. 1273172022 ...
0326083 . ...06/21/2019 .. 4.625 0. 0. 0. .. 1273172022 ...
0326088 . TUCSON ... ...07/23/2019 .. 4.700 0. 0. L 0f... .. 1273172022 ...
0326122 . TUCSON ... ...12/16/2019 .. 3.900 0. 0. 0. .. 1273172022 ...
0326205 ... ...06/28/2021 .. 3.835 0. 0. . 0f... . 11,780,000 |... 12/31/2022 ...
0326227 . .3.500 |.. 0 0 0 .3,910,000 |... 12/31/2022 ...
0326231 . .3.850 |.. 0 0 0 19,400,000 |... 12/31/2022 ...
0326266 . .3.800 |.. 0 0 0 10,685,000 |... 12/31/2022 ...
0326311 ... PHOENIX . ...09/12/2022 .. 5.125 0. 0. . 0f... . 7,425,000 |... 12/31/2022 ...
0326319 ... TUCSON ... ... 11/04/2022 .. 5.022 0. 0. 0. .3,475,000 |... 12/31/2022 ...
0326351 ... TUCSON ... ...02/28/2023 .. 5.900 0. 0. L 0f... 12,300,000 |...01/04/2023 ...
0326363 ... PRESCOTT ... ...06/05/2023 .. 6.239 0. 0. 0. ...04/21/2023 ...
0326364 ... ...06/07/2023 .. 5.660 0. 0. . 0f... ...04/21/2028 ...
0425874 ... SPRINGDALE ... ... 12/21/2016 .. 3.875 0. 0. 0. .8,850,000 |... 12/31/2022 ...
0426093 ... BENTON ...07/31/2019 .. 4.277 0. 0. . 0f... .9,495,000 |... 12/31/2022 ...
0426094 ... JONESBORO ...07/31/2019 .. 4.277 0. 0. 0. .. 1273172022 ...
0426095 . SPRINGDALE 07/31/2019 .4.217 |.. 0 0 0 .. 1273172022 ...
0426096 . FAYETTEVILLE 07/31/2019 .4.217 |.. 0 0 0 .. 1273172022 ...
0426097 . FORT SMITH ... 07/31/2019 .4.217 |.. 0 0 0 .. 1273172022 ...
0524998 . SANTA ROSA .4.625 |.. 0 0 0 .. 1273172022 ...
0525441 . MONTEREY PARK .. 12/29/2009 .6.125 |.. 0 0 0 .9,305,000 |... 12/31/2022 ...
052557 ... HUNT INGTON BEACH .... ...05/17/2012 .. 5.125 0. 0. 0. 14,220,000 |... 12/31/2022 ...
0525574 ... BAKERSFIELD .. ...09/25/2012 .. 4.750 0. 0. . 0f... .2,340,000 |... 12/31/2022 ...
0525580 ... CAMARILLO ... ...10/23/2012 .. 5.000 0. 0. 0. 13,045,000 |... 12/31/2022 ...
0525598 ... SAN PEDRO ... ...01/29/2013 .. 4.750 0. 0. . 0f... ..12,335,000 |... 12/31/2022 ...
0525661 ... SACRAMENTO ... ...11/06/2013 .. 5.640 0. 0. 0. ..12,365,000 |... 12/31/2022 ...
0525690 ... CARDIFF BY THE SEA . ...07/15/2014 .. 4.770 . 0. 0. . 0f... .6,165,000 |... 12/31/2022 ...
0525765 . DOWNEY ..... 06/10/2015 .4.400 |.. ..3,466,765 |.. 0 0 0 .5,900,000 |... 12/31/2022 ...
0525790 . SEASIDE . 09/11/2015 .4.420 |.. .. 1,404,683 |.. 0 0 0 .6,195,000 |... 12/31/2022 ...
0525801 . BARSTOW ... 11/20/2015 .4.500 |.. ..1,733,516 |.. 0 0 0 .5,150,000 |... 12/31/2022 ...
0525884 . SCOTTS VALLEY 01/27/2017 .4.500 |.. ..2,893,605 |.. 0 0 0 11,260,000 |... 12/31/2022 ...
0525895 . LOS ANGELES 03/22/2017 .4.583 |.. 0 0 0 .3,140,000 |... 12/31/2022 ...
0525972 ... CUPERTINO ... ...01/11/2018 .. ....4.476 0. 0. . 0f... 11,520,000 |... 12/31/2022 ...
0525980 ... LYNIOOD ... ...03/08/2018 .. ....4.400 0. 0. 0. .3,990,000 |... 12/31/2022 ...
0525988 ... SAN DIEGO . ...04/06/2018 .. ....4.650 0. 0. . 0f... .. 1273172022 ...
0526016 . LOS ALAMITOS ... ...07/31/2018 .. ....4.868 0. 0. 0. .. 1273172022 ...
0526033 . OTAY MESA ... 11/02/2018 .. ....4.789 0. 0. L 0f... . .. 1273172022 ...
0526064 ... NENPORT BEACH .. ...02/25/2019 .. ... 4.921 0. ) 0. .5,685,000 |... 12/31/2022 ...
0526119 ... BEAUMONT ... 11/26/2019 .. ....4.250 .6, .0} 0. L 0f... 15,055,000 |... 12/31/2022 ...
0526123 HAYWARD .. 12/19/2019 L fo, 3.850 O L0 N O [0 20,770,000 )... 12/31/2022 ...
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SCHEDULE B - PART 1

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 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
0526141 CALEXICO wevvvvviininnnniiniinniiinnnnsnennvnnnnananees ....05/14/2020 ...[....oevnnninnnnnnnne 4.100 [ouvneeiiiiiinnnnee 4,304,474 .o O [ [V O f e [0 U | A 9,175,000 |... 12/31/2022 ...
0526154 .... SANTA ANA ...09/29/2020 .. ....3.750 0. 0. 0. ..17,665,000 |... 12/31/2022 ...
0526201 ... SANTA CLARITA .. ...05/28/2021 .. ....3.850 0. 0. . 0f.. ..10,085,000 |... 12/31/2022 ...
0526207 ... ONTARIO ... ...06/29/2021 .. ....4.250 0. 0. 0. 15,410,000 |... 12/31/2022 ...
0526208 ... ONTARIO ... ...06/29/2021 .. ....4.250 0. 0. 0. .1,590,000 |... 12/31/2022 ...
0526223 ... ANAHEIM ... ...08/09/2021 .. ....3.750 0. 0. 0. .2,035,000 |... 12/31/2022 ...
0526237 . ANAHEIM . 10/14/2021 L3311 ). 0 0 0 10,365,000 |... 12/31/2022 ...
0526261 . VISTA . 12/23/2021 .3.260 |.. 0 0 0 .4,320,000 |... 12/31/2022 ...
0526272 . SANTA ANA . 02/28/2022 .3.700 |.. 0 0 0 .3,760,000 |... 12/31/2022 ...
0526312 ... ORANGE ...09/28/2022 .. 4.350 . 0. 0. 0. 32,785,000 |... 12/31/2022 ...
0526335 ... SAN DIEGO ... . 12/22/2022 ... 5.931 .10,327,324 0. 0. 0. 24,000,000 |... 11/21/2022 ...
0526336 ... SAN DIEGO .... .. 12/22/2022 ... 6.331 .. 5,499,990 0. 0. 0. .. 12/20/2022 ...
0526337 ... LONG BEACH ... ...01/00/2023 .. 5.625 . 12,550,984 0. 0. . 0f.. .. 12/02/2022 ...
0526353 ... ...05/26/2023 ... 5.750 0. 0. 0. ...01/26/2023 ...
0526366 ... THOUSAND OAKS .. ...06/16/2023 .. 6.125 0. 0. 0. ...04/20/2023 ...
0526367 ... PERRIS ...06/14/2023 .. 5.580 0. 0. 0. ...04/18/2023 ...
0526373 ... SARATOGA ... ...08/31/2023 .. ....6.000 0. 0. . 0f... ...07/26/2023 ...
0526390 . HOMEWO0D 12/21/2023 .7.300 |.. 0 0 0 .. 12/18/2023 ...
0625177 . AURORA .4.875 |.. 0 0 0 .. 1273172022 ...
0625990 . LAKEW0OD .4.710 |.. 0 0 0 .. 1273172022 ...
0626256 ... PEYTON ... 1271572021 .. 3.375 0. 0. . 0f... .. 1273172022 ...
0626286 . WESTMINISTER ... ...05/17/2022 .. 3.828 0. 0. 0. .. 1273172022 ...
0825978 . ...02/15/2018 .. 4.380 0. 0. L 0f... .. 1273172022 ...
0R243% ... WHITMORE LAKE ...08/26/1999 .. 7.250 0. 0. 0. .. 1273172022 ...
0R24431 ... WHITMORE LAKE ...08/26/1999 .. 7.250 0. 0. . 0f... .. 1273172022 ...
1025390 .... PENSACOLA BEACH .. FL... ...04/11/2008 .. 6.375 0. 0. 0. .. 1273172022 ...
1025400 .... ODESSA ...06/09/2008 .. 6.270 0. 0. . 0f... .. 1273172022 ...
1025549 ... APOPKA ...03/28/2012 .. 5.375 305,045 0. 0. 0. .. 1273172022 ...
1025777 . JACKSONVILLE 07/16/2015 4125 ). ..1,137,378 |.. 0 0 0 .. 1273172022 ...
1025800 . TALLAHASSEE 11/19/2015 .3.811 .. ..694,583 |.. 0 0 0 . 10,760,000 |... 12/31/2022 ...
1025810 . HALEAH ..... .4.375 ). .. 3,522,658 |.. 0 0 0 13,970,000 |... 12/31/2022 ...
1025872 . RIVERVIEW . 4125 ). ..820,225 |.. 0 0 0 . 2,340,000 |... 12/31/2022 ...
1025880 . NAPLES .. 01/18/2017 .. .4.544 1. ..2,637,046 |.. 0 0 0 .7,410,000 |... 12/31/2022 ...
1025920 . MIAMI ... ...07/06/2017 .. .. 4.525 0. 0. 0. .8,965,000 |... 12/31/2022 ...
1025934 ... PANAMA CITY BEACH ...08/10/2017 .. [.. 4.500 0. 0. . 0f... .. 1273172022 ...
1025935 ... ...08/11/2017 ... 3.810 0. 0. 0. .. 1273172022 ...
1026044 . ...12/19/2018 .. 4.922 0. 0. . 0f... .. 1273172022 ...
1026084 . ...06/26/2019 .. 4.700 0. 0. 0. .. 1273172022 ...
1026086 . NAPLES .. ...06/27/2019 .. 4.320 0. 0. . 0f... .. 1273172022 ...
1026108 . LARGO .... 09/27/2019 .4.150 |.. . 0 0 0 .. 1273172022 ...
1026138 . JACKSONVILLE 04/03/2020 .4.000 |.. ..2,059,703 |.. 0 0 0 .. 1273172022 ...
1026149 . SEBRING ... 09/17/2020 .3.750 |.. ..832,912 .. 0 0 0 .. 1273172022 ...
1026166 . OPA-LOCKA . 12/03/2020 .3.000 |.. ..5,334,445 |.. 0 0 0 .. 1273172022 ...
1026178 . MIAMI ... 03/22/2021 .3.910 |.. 0 0 0 .. 1273172022 ...
1026209 . JACKSONVILLE ... ...07/02/2021 .. ....3.770 0. 0. . 0f... .. 1273172022 ...
1026211 . JACKSONVILLE ... ...07/13/2021 .. ....3.500 0. 0. 0. .. 1273172022 ...
1026241 . ... 1072172021 .. ....3.500 0. 0. . 0f... .. 1273172022 ...
1026250 .... OAKLAND PARK ... ... 12/0172021 .. ....3.500 0. 0. 0. .. 1273172022 ...
1026275 .... MIAMI BEACH ... ...03/15/2022 .. ....3.59% 0. 0. L 0f... .. 1273172022 ...
1026283 .... GREATER GAINESVILLE ... FL... ...04/26/2022 .. ....3.780 0. ) 0. .. 1273172022 ...
1026338 .... FORT LAUDERDALE ...01/26/2023 .. ....6.100 .0} 0. L 0f... . 12/23/2022 ...
1026370 NAPLES ..oviiiiiiiiiiiiiiiiiiiiiiicccccccccceece ...07/19/2023 .|, 5.930 O L0 N 0 ... 05/26/2023 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 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
1125701 ....00/18/2014 .. [.ceeeniiiiiiiinne L (111 2,201,764 [ O | [V O f e [V O 6,640,000 |... 12/31/2022 ...
1125029 ... ...07/20/2017 .. ....4.550 0. 0. 0. .2,075,000 |... 12/31/2022 ...
1126014 ... FORT OGLETHORPE .. ...07/31/2018 .. ....5.000 0. 0. . 0f... .. 1273172022 ...
1126127 . MABLETON ... ... 12/20/2019 .. ....3.950 0. 0. 0. .. 1273172022 ...
1126183 . OAKHOOD ... ...04/22/2021 .. ....3.600 0. 0. L 0f... .. 1273172022 ...
1126254 ... SOUTH BEND ... 12/14/2021 .. ....3.625 0. 0. 0. .. 1273172022 ...
1325752 . MERIDIAN 05/01/2015 .4.250 |.. 0 0 0 .. 1273172022 ...
1326091 . CALDWELL 07/30/2019 .4.075 |.. 0 0 0 .. 1273172022 ...
1326181 . BOISE .... 04/01/2021 .3.635 |.. 0 0 0 .. 1273172022 ...
1425518 . WOODRIVER ...07/2172011 .. 5.500 0. 0. 0. .. 1273172022 ...
1425562 ... CHICAGO HEIGHTS .. ...06/28/2012 .. 5.000 0. 0. L 0f... .. 1273172022 ...
1425589 ... .. 12/12/2012 .. 5.000 0. 0. 0. .. 1273172022 ...
1425821 ... ...03/30/2016 .. 4.125 0. 0. . 0f... . .. 1273172022 ...
1425882 ... SCHAUMBURG ... ...01/19/2017 .. 4.125 0. 0. 0. .1,760,000 |... 12/31/2022 ...
1425919 ... NAPERVILLE ... ...06/29/2017 .. 4.520 944,238 0. 0. L 0f... .1,995,000 |... 12/31/2022 ...
1425021 ... CHICAGO ...07/07/2017 .. 4.625 ... 747,811 0. 0. 0. .5,220,000 |... 12/31/2022 ...
1425998 ... WHEELING ... ...05/14/2018 .. 4.800 .. 2,255,388 0. 0. . 0f... . 1,505,000 |... 12/31/2022 ...
1426056 . WHEEL ING 4725 .. ..842,989 |.. 0 0 0 .. 1273172022 ...
1426170 . CHICAGO ... .3.650 |.. ..984,599 |.. 0 0 0 .. 1273172022 ...
1426201 . EDWARDSVILLE .3.875 |.. 11,944,504 |.. 0 0 0 .. 1273172022 ...
1426314 ... NAPERVILLE ...10/24/2022 .. 4.8% .. 4,835,967 0. 0. . 0f... .. 1273172022 ...
1525500 .... CARMEL ...04/28/2011 .. 5.870 921,636 0. 0. 0. .. 1273172022 ...
1525593 ... INDIANAPOLIS . .1272172012 .. 4.500 ... 757,661 0. 0. L 0f... .. 1273172022 ...
1525642 .... WEST LAFAYETTE ... ...08/07/2013 .. 4.500 0. 0. 0. .. 1273172022 ...
1525791 ... BROWNSBURG ...09/22/2015 .. 4.288 0. 0. . 0f... .. 1273172022 ...
1525832 ... INDIANAPOLIS ... ...06/02/2016 .. 4.250 0. 0. 0. .. 1273172022 ...
1525837 ... INDIANAPOLIS ... ...06/29/2016 .. 4.300 0. 0. . 0f... .. 1273172022 ...
1525856 .... FISHERS .... ...09/19/2016 .. 3.900 0. 0. 0. .. 1273172022 ...
1525910 . CARMEL .. 06/02/2017 .4.977 |.. 0 0 0 .. 1273172022 ...
1525018 . FORT WAYNE 06/29/2017 .4.645 |.. . 0 0 0 .. 1273172022 ...
1525930 . BATESVILLE 07/27/2017 .4.806 |.. ..1,828,270 |.. 0 0 0 .. 1273172022 ...
1525968 . FT. WAYNE . .4.536 |.. ..2,514,146 |.. 0 0 0 .. 1273172022 ...
1526163 . FISHERS ... 11/24/2020 .3.600 |.. ..2,017,557 |.. 0 0 0 .3,000,000 |... 12/31/2022 ...
1526203 .... LAWRENCEBURG ... ...06/03/2021 .. 4.250 .. 1,884,022 0. 0. 0. .3,785,000 |... 12/31/2022 ...
1526293 ... INDIANAPOLIS ... ...06/06/2022 .. 4.100 ..8,576,042 0. 0. . 0f... 22,470,000 |... 12/31/2022 ...
1526204 .... INDIANAPOLIS ... ...06/06/2022 .. 4.100 ..6,574,955 0. 0. 0. ..12,825,000 |... 12/31/2022 ...
1526295 ... INDIANAPOLIS . ...06/06/2022 .. 4.100 .. 5,336,203 0. 0. . 0f... .. 1273172022 ...
1526304 .... ...07/20/2022 .. 4.500 0. 0. 0. .. 1273172022 ...
1526326 . INDIANAPOLIS . ... 1171072022 .. 5.1% . 0. 0. . 0f... .. 1273172022 ...
1726064 . WITCHITA ... 04/09/2019 .5.100 |.. ..3,914,719 .. 0 0 0 .. 1273172022 ...
1825386 . LOUISVILLE 03/14/2008 .6.150 |.. ..383,610 |.. 0 0 0 .3,070,000 |... 12/31/2022 ...
1825608 . LOUISVILLE 03/19/2013 .4.850 |.. ..847,693 |.. 0 0 0 .2,615,000 |... 12/31/2022 ...
1825700 . LEXINGTON . 10/10/2014 .3.990 |.. ..278,151 .. 0 0 0 .8,015,000 |... 12/31/2022 ...
1825793 . RICHVOND ... 10/01/2015 .4.356 |.. ..1,156,317 |.. 0 0 0 .2,960,000 |... 12/31/2022 ...
1825866 . LEXINGTON . ... 1172172016 .. ....4.150 0. 0. . 0f... .. 1273172022 ...
1825913 ... CRESTWOOD ... ...06/13/2017 .. ....4.518 0. 0. 0. .. 1273172022 ...
1825956 .... LOUISVILLE ... ... 1171072017 .. ....4.371 0. 0. . 0f... .. 1273172022 ...
1826051 ... ...02/20/2019 .. ....5.126 0. 0. 0. .. 1273172022 ...
1925392 ... ...05/01/2008 .. ....6.100 0. 0. L 0f... . .. 1273172022 ...
2025968 ... ... 12/20/2017 .. ....4.620 0. ) 0. .3,065,000 |... 12/31/2022 ...
2125451 ... GAITHERSBURG ...06/10/2010 .. ....7.500 703,487 .0} 0. L 0f... .9,925,000 |... 12/31/2022 ...
2125731 FULTON i L 12/22/2014 L 4.330 Jvveiiiiiiiiiiiines 786,032 )....eeveeeeeiiiiiiiiieiee O o O L0 N O [0 3,645,000 |... 12/31/2022 ...
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2125769 HYATTSVILLE vt ....06/23/2015 .| [ Vi< F, 1,115,420 | O [V O f e [0 U | A 3,760,000 |... 12/31/2022 ...
2125049 ... BELTSVILLE ... ...10/13/2017 .. ....4.375 0. 0. 0. .. 1273172022 ...
2126062 ... ANNAPOLIS ... ...03/29/2019 .. ....4.950 0. 0. . 0f... .. 1273172022 ...
2126270 ... DUNDALK ... ...02/18/2022 .. ....3.750 0. 0. 0. .. 1273172022 ...
2325609 ... CLARKSTON .. ...03/28/2013 .. ....4.375 0. 0. L 0f... .. 1273172022 ...
2325619 ... EAST LANSING ...05/07/2013 .. ....5.100 0. 0. 0. .. 1273172022 ...
2325743 . SHELBY TONNSHIP 03/26/2015 .4.250 |.. 0 0 0 .. 1273172022 ...
2326815 . EASTPOINTE 02/01/2016 .3.760 |.. 0 0 0 .. 1273172022 ...
2325844 . NOVI . 07/26/2016 4129 ). 0 0 0 .. 1273172022 ...
2325899 ... CLINTON TOWNSHIP . ...04/04/2017 .. 4.674 0. 0. 0. .. 1273172022 ...
2325954 ... LAKE ORION ... 11/09/2017 .. 4.625 0. 0. L 0f... .. 1273172022 ...
2325085 ... MADISON HEIGHTS .. ...03/29/2018 .. 4.477 0. 0. 0. .. 1273172022 ...
2326009 ... SHELBY TONNSHIP .. ...07/12/2018 .. 4.482 0. 0. . 0f... .. 1273172022 ...
2326012 ... SHELBY TOWNSHIP .. ...07/25/2018 .. 4.900 0. 0. 0. .. 1273172022 ...
2326032 ... SOUTHGATE . (ML ...10/30/2018 .. 4.960 0. 0. L 0f... .. 1273172022 ...
2326131 ... STERLING HEIGHTS .... L (M. ...02/28/2020 .. 4.125 0. 0. 0. .. 1273172022 ...
2326134 ... ROYAL OAK ... ...03/13/2020 .. 4.125 0. 0. . 0f... .. 1273172022 ...
2326186 . KALAMAZOO . .3.260 |.. . 0 0 0 .. 1273172022 ...
2326226 . WESTLAND .3.600 |.. . 14,996,029 |.. 0 0 0 .. 1273172022 ...
2326238 . NOVI ... .4.000 |.. ..1,898,750 |.. 0 0 0 . 11,700,000 |... 12/31/2022 ...
2326280 ... ROSEVILLE . ...04/14/2022 .. 3.976 993,793 0. 0. . 0f... .1,315,000 |... 12/31/2022 ...
2326356 ... TAYLOR ...04/25/2023 ... 5.330 ..2,175,085 0. 0. 0. .7,700,000 |...03/27/2023 ...
2326362 ... SOUTHFIELD ... ...06/01/2023 .. 6.380 0. 0. L 0f... .5,490,000 |...04/06/2023 ...
2425638 ... MINNETONKA ... ...07/16/2013 .. 4.125 0. 0. 0. .. 1273172022 ...
2425766 ... BLOOMINGTON .. ...06/12/2015 .. 4.075 0. 0. . 0f... .. 1273172022 ...
2426159 ... BROOKLYN PARK .. N.... ...10/29/2020 .. 3.672 0. 0. 0. .. 1273172022 ...
2426215 ... ST. CLOUD MN.... ...07/15/2021 .. 3.500 .. 3,044,318 0. 0. . 0f... .. 1273172022 ...
2626027 ... OLIVE BRANCH ... . |MS... ...07/14/2017 .. 4.450 909,836 0. 0. 0. .. 1273172022 ...
2526189 . OXFORD ... .4.007 |.. ..1,112,455 |.. 0 0 0 .. 1273172022 ...
2526202 . JACKSON . .4.100 |.. ..1,186,479 (.. 0 0 0 .. 1273172022 ...
2625625 . ST LoUIS .4.625 |.. ..1,126,227 |.. 0 0 0 .. 1273172022 ...
2025798 . LAS VEGAS . .4.170 |.. ..1,190,484 |.. 0 0 0 .. 1273172022 ...
3125558 . WILLIAMSTONN 05/18/2012 .5.125 |.. ..672,939 |.. 0 0 0 .. 1273172022 ...
3125654 ... OLD BRIDGE ...10/22/2013 .. 5.125 0. 0. 0. .. 1273172022 ...
3125862 ... WILLINGBORO .. ...10/12/2016 .. 4.000 0. 0. . 0f... .. 1273172022 ...
3125889 ... BARRINGTON ... NJ... ...02/28/2017 .. 4.500 0. 0. 0. .. 1273172022 ...
312599 ... WILLINGBORO .. NJ.... ...05/11/2018 .. 4.380 0. 0. . 0f... .. 1273172022 ...
3126177 ... ...03/16/2021 .. 3.875 0. 0. 0. .. 1273172022 ...
3126187 ... ...04/30/2021 .. 3.850 935,323 0. 0. . 0f... .. 1273172022 ...
3326794 . WEST ISLIP 10/14/2015 .3.740 |.. . 620,608 |.. 0 0 0 .. 1273172022 ...
3326070 . COMMACK . .4.875 |.. ..857,393 |.. 0 0 0 .6,495,000 |... 12/31/2022 ...
3326168 . HEMPSTEAD . .3.580 |.. . 760,580 |.. 0 0 0 . 1,480,000 |... 12/31/2022 ...
3326184 . FARMINGDALE .3.500 |.. .. 1,864,599 .. 0 0 0 10,260,000 |... 12/31/2022 ...
3326239 . BUFFALO .... .3.500 |.. ..9,525,116 |.. 0 0 0 18,295,000 |... 12/31/2022 ...
3326246 ... FARMINGDALE .. ... 1172872021 .. ....3.550 .14,860,775 0. 0. . 0f... ..22,150,000 |... 12/31/2022 ...
3326253 ... HAUPPAUGE .. ... 12/08/2021 .. ....3.375 ..2,278,880 0. 0. 0. .. 1273172022 ...
3326297 ... NEW YORK ... ...06/17/2022 .. ....4.464 ..2,710,829 0. 0. . 0f... .. 1273172022 ...
3326305 ... HAUPPAUGE .... ...07/21/2022 .. ....4.825 .. 3,886,295 0. 0. 0. .. 1273172022 ...
3326306 ... CARLE PLACE .. ...08/03/2022 .. ....4.750 ..2,947,219 0. 0. L 0f... .. 1273172022 ...
3326307 ... ...08/10/2022 .. ....4.662 ..2,427,087 0. ) 0. .. 1273172022 ...
3326315 ... BOHEMIA ... ...10/31/2022 .. ....5.000 977,614 .0} 0. L 0f... .. 1273172022 ...
3326316 BOHEMIA oo .. 1073172022 . fi, 5.000 [ooiniiniiinnnns 489,690 [ O O L0 N 0 .. 12/31/2022 ...
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3326317 BOHEMIA o ... 1073172022 ...[..eeeeiiiiiiiinnnee 5.000 [coveeennnnnnnnnne 4,692,547 |..ovveiiiiiiiiiiiiiiiinie O fcie [V O f e [V O 6,810,000 |... 12/31/2022 ...
3326318 ... DEER PARK L[Ny ... 1073172022 .. ....5.000 .. 1273172022 ...
3326320 ... WEST BABYLON ... L [NY.. ... 11/08/2022 .. ....5.000 .. 1273172022 ...
3326321 ... DEER PARK ... ... 1171072022 .. ....5.000 .. 1273172022 ...
3326322 ... RONKONKOMA ... ... 11/00/2022 .. ....5.000 .. 1273172022 ...
3326323 ... NORTH BAYSHORE . ... 11/00/2022 .. ....5.000 . .. 1273172022 ...
3326324 . BOHEMIA ... 11/09/2022 .5.000 |.. ..1,567,003 |.. .. 1273172022 ...
3326325 . BOHEMIA . 11/10/2022 .5.000 |.. ..979,380 |.. .. 1273172022 ...
3326357 . NEW YORK 04/25/2023 .5.710 |.. ..3,076,836 |.. .7,700,000 |... 03/15/2023 ...
3326368 ... MEDFORD ... NY.. ...07/12/2023 .. ....6.000 .3,600,000 |... 05/26/2023 ...

3326385 ...
3425105 ...

STATEN ISLAND ..
MATTHENS

...00/29/2023 ...
...11/08/2004 ..

5.928
6.230

13,400,000 |...08/28/2023 ...
.2,000,000 |... 12/31/2022 ...

3425106 ... WINSTON-SALEM .. NC... ...11/08/2004 .. 6.470 .1,880,000 |... 12/31/2022 ...
3425482 ... ...12/20/2010 .. 5.150 .9,155,000 |... 12/31/2022 ...
3425584 ... .. 1172172012 .. 4.750 .5,020,000 |... 12/31/2022 ...
3425754 ... ...05/07/2015 .. 4.250 12,270,000 |... 12/31/2022 ...

3425875 ... ...12/22/2016 .. 3.700 .. 12/31/2022 ...
3426078 . SUNSET BEACH . .4.625 |.. ..1,015,911 .. . 1273172022 ...
3426081 . FAYETTEVILLE .4.625 |.. ..808,231 .. .. 12/31/2022 ...
3426147 . GREENSBORO ... E .3.750 |.. ..2,777,668 |.. . 1273172022 ...
3426175 ... BOILING SPRINGS .. NC... ...02/1772021 .. 3.528 840,422 .. 12/31/2022 ...
3426191 ... DURHAM ...06/12/2021 .. 4.125 ..1,479,916 . 1273172022 ...
3426198 ... GREENSBORO ... ...06/19/2021 .. 3.385 .. 1,297,333 .. 12/31/2022 ...
3426199 ... GREENSBORO ... ...06/19/2021 .. 3.385 . 1273172022 ...
3426287 ... ...06/19/2022 .. 3.800 .. 12/31/2022 ...
3625445 ... WADSWORTH ...03/09/2010 .. 6.625 . 1273172022 ...
3625547 ... LIBERTY TONNSHIP ... . [OH... ...02/29/2012 .. 4.830 . .. 12/31/2022 ...
3625605 ... BROADVIEW HEIGHTS OH... ...03/14/2013 .. 5.000 ..2,122,776 . . 1273172022 ...
3625671 . MONTGOMERY .4.000 |.. .19,052,875 |.. 28,225,000 |... 12/31/2022 ...

3625680 .
3625688 .
3625764 .
3625773 .

HUDSON
MASON .
DAYTON
MASON ...

.5.063 |..
L4728 |..
.4.000 |..
L4125 |..

..906,105 |..
..1,072,878 |..
..2,000,672 ..
..1,198,147|..

.4,295,000 |... 12/31/2022 ...
.4,990,000 |... 12/31/2022 ...
.5,490,000 |... 12/31/2022 ...
.6,270,000 |... 12/31/2022 ...

07/09/2015

3625786 ... PERRYSBURG ...08/727/2015 .. 4.625 .5,235,000 |... 12/31/2022 ...
3625835 ... ...06/17/2016 .. 4.000 .. 12/31/2022 ...
3625845 ... ...08/02/2016 .. 4.410 . 1273172022 ...
3625850 ... ...09/09/2016 .. 4.138 .. 12/31/2022 ...
3625851 ... SPRINGBORO ... ...09/09/2016 .. 4.138 . 1273172022 ...
3625883 ... CINCINNATI ... ...01/19/2017 .. 4.125 .. 12/31/2022 ...
3625909 . COLUMBUS ... 05/16/2017 .4.018 |.. ..475,653 |.. . 1273172022 ...
3625922 . BLUE ASH .4.140 |.. .18,408,825 |.. 44,530,000 |... 12/31/2022 ...
3625933 . GAHANNA . .5.250 |.. ..1,514,184 .. 12,690,000 |... 12/31/2022 ...
3625992 . MENTOR .. 4847 |.. ..1,626,269 |.. .3,710,000 |... 12/31/2022 ...
3626018 . ELYRIA .. .4.976 |.. ..6,020,757 |.. 14,065,000 |... 12/31/2022 ...

0O 0O 0O 0O 0000000000000 O0O0O0O0O0O0O0O0O0O0ODO0OO0OODO0OO0OODO0OOOOOOOOO OO O OO O
OO0 000000000 ODOODODOODODODODOODODOODODOODOOOOOOOOOOOO OO OO O OO O
0O 0O 0O 0O 0000000000000 O0O0O00DO0O0O0O0O0O0O0ODO0OO0OODO0OOODO0OO0OOOOOOO0O OO O OO O

3626019 . ELYRIA ...08/07/2018 ...|.. ....4.826 534,984 14,065,000 |... 12/31/2022 ...
3626024 ... WORTHINGTON .. ...08/31/2018 .. ....5.164 .. 2,406,253 . 1273172022 ...
3626037 ... ...12/06/2018 .. ....4.989 ..3,601,233 .. 12/31/2022 ...
3626040 ... ... 12/13/2018 .. ....5.161 .. 12/31/2023 ...
3626045 ... ...12/20/2018 .. ....4.950 .. 12/31/2022 ...
3626059 ... FAIRBORN ... ...03/21/2019 .. ....4.925 . 1273172022 ...
3626125 ... COLUMBUS ... ...12/20/2019 .. ....4.000 . .. 12/31/2022 ...
3626143 NEW ALBANY 1oeeiiiiieeiiiiiiiiee i oo ]....06/08/2020 Lfeiiiiiiiiiii 3.750 Of i, Ofoeieiiiiiiiiiiiiiiiie 0 .. 12/31/2022 ...
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3626148 SPRINGBORO ... ....00/17/2020 ...[..eunniiiiiininnee 3.750 [ouveeeiiiiiiiinne 6,298,055 [V O f e 0 .. 1273172022 ...
3626155 ... FRANKLIN ... ...10/07/2020 .. ....3.886 ..2,793,034 0. 0. 0. .. 1273172022 ...
3626173 ... WESTLAKE ... ...01/28/2021 .. ....4.000 0. 0. . 0f.. .. 1273172022 ...
3626229 ... CINCINNATI ... ...08/23/2021 .. ....3.700 0. 0. 0. .. 1273172022 ...
3626233 ... WELL INGTON ... ...09/17/2021 .. ....3.750 0. 0. 0. .. 1273172022 ...
3626234 ... LAGRANGE ... ...00/17/2021 .. ....3.750 0. 0. 0. .. 1273172022 ...
3626260 . CLEVELAND . 12/17/2021 .3.290 |.. 0 0 0 .9,730,000 |... 12/31/2022 ...
3626265 . BEDFORD HEIGHTS .. 01/06/2022 .3.795 |.. . 0 0 0 .9,365,000 |... 12/31/2022 ...
3626288 . WARRENSVILLE HEIGHTS 05/19/2022 .3.630 |.. .. 4,453,300 |.. 0 0 0 .6,135,000 |... 12/31/2022 ...
3626358 ... CINCINNATI ...04/28/2023 .. 5.330 .. 7,414,968 0. 0. 0. 14,900,000 |...03/16/2023 ...
3626371 ... HUBER HEIGHTS .. ...07/21/2023 .. 5.625 .. 5,565,523 0. 0. 0. ...06/19/2023 ...
3725792 ... ...09/29/2015 .. 4.3%4 0. 0. 0. .. 1273172022 ...
3725834 ... ...06/15/2016 .. 4.125 0. 0. . 0f.. . .. 1273172022 ...
3726011 ... ...07/24/2018 .. 5.250 0. 0. 0. .5,895,000 |... 12/31/2022 ...
3726182 ... OKLAHOMA CITY .. ...04/16/2021 .. 3.625 933,382 0. 0. 0. . 1,555,000 |... 12/31/2022 ...
3726245 ... MIDWEST CITY ... ... 11723/2021 .. 4.000 815,478 0. 0. 0. ... 770,000 |... 12/31/2022 ...
3726354 ... TULSA ... ...04/18/2023 .. 5.500 .. 2,557,636 0. 0. . 0f... ...03/27/2028 ...
3826842 . TUALATIN .4.200 |.. ..2,358,921 .. 0 0 0 .. 1273172022 ...
3825869 . SALEM ... .4.29 |.. 0 0 0 .. 1273172022 ...
3825915 . MCMINNVILLE .4.450 |.. 0 0 0 .. 1273172022 ...
3825967 ... PORTLAND ... 12/20/2017 .. 4.300 0. 0. . 0f... .. 1273172022 ...
3826039 ... PORTLAND ... 12/12/2018 .. 4.787 0. 0. 0. .. 1273172022 ...
3826142 ... MCMINNVILLE .. ...05/28/2020 .. 3.600 0. 0. L 0f... .. 12/03/2022 ...
3826144 .... OREGON CITY .. ...06/08/2020 .. 3.750 0. 0. 0. .. 1273172022 ...
3826185 ... ...04/29/2021 .. 3.750 0. 0. . 0f... .. 1273172022 ...
3826273 ... MONMOUTH ...03/08/2022 .. 3.875 0. 0. 0. .. 1273172022 ...
3925908 ... ASTON TONNSHIP . ...05/12/2017 .. 4.375 0. 0. . 0f... .. 1273172022 ...
3025026 ... DOYLESTONN ...07/14/2017 .. 4.450 919,635 0. 0. 0. .. 1273172022 ...
3025976 . CRANBERRY TOWNSHIP .. 02/01/2018 .4.350 |.. ..5,373,876 |.. 0 0 0 .. 1273172022 ...
3926013 . PITTSBURGH .5.000 |.. .. 4,685,255 [.. 0 0 0 .. 1273172022 ...
3926079 . BLOOMSBURG .4.875 |.. ..1,150,245 |.. 0 0 0 .. 1273172022 ...
3926101 . PITTSBURGH .4.250 |.. .. 2,586,477 |.. 0 0 0 .. 1273172022 ...
4125556 . ROCK HILL . 05/17/2012 .5.000 |.. ..2,383,439 .. 0 0 0 .. 1273172022 ...
4125576 ... SPARTANBURG .. ...10/05/2012 .. 4.750 0. 0. 0. .. 1273172022 ...
425712 ... ROCK HILL . ...10/23/2014 .. 4.625 0. 0. . 0f... .. 1273172022 ...
4126782 ... FLORENCE ... ...07/30/2015 .. 4.307 0. 0. 0. .. 1273172022 ...
425797 ... LEXINGTON ...11/10/2015 .. 4.270 0. 0. . 0f... .2,765,000 |... 12/31/2022 ...
4125896 ... PANLEY'S ISLAND .. ...03/29/2017 .. 4.718 0. 0. 0. .2,305,000 |... 12/31/2022 ...
4126140 ... GREER .... ...04/28/2020 .. 4.000 . 0. 0. . 0f... ..15,485,000 |... 12/31/2022 ...
4126200 . SENECA .. 05/21/2021 .3.400 |.. .. 7,936,727 |.. 0 0 0 10,575,000 |... 12/31/2022 ...
4325577 . CHATTANOOGA 10/09/2012 .4.500 |.. ..789,765 |.. 0 0 0 .3,615,000 |... 12/31/2022 ...
4326739 . NASHVILLE . 02/25/2015 L3792 |.. ..366,622 |.. 0 0 0 .6,290,000 |... 12/31/2022 ...
4325820 . KNOXVILLE . 03/23/2016 .3.750 |.. ..187,429 (.. 0 0 0 .2,070,000 |... 12/31/2022 ...
4326179 . PONELL ..... 03/23/2021 .3.000 |.. ..1,706,811 .. 0 0 0 .. 1273172022 ...
4326195 ... CLARKSVILLE .. ...05/18/2021 .. ....3.660 0. 0. . 0f... .. 1273172022 ...
4326228 ... CLARKSVILLE ...08/18/2021 .. ....3.750 0. 0. 0. .. 1273172022 ...
4326380 ... FRANKLIN ... ...09/05/2023 .. ....5.530 0. 0. . 0f... ...07/25/2028 ...
4326386 ... NASHVILLE ... ...10/30/2023 .. ....6.000 0. 0. 0. ...00/14/2023 ...
4425277 ... SAN ANTONIO .. ... 1172172006 .. ....6.580 0. 0. L 0f... .. 1273172022 ...
4425405 ... HOUSTON ... ...07/10/2008 .. ....6.000 0. ) 0. .. 1273172022 ...
4425463 ... EL PASO .... ...00/16/2010 .. ....6.000 395,494 .0} 0. L 0f... .. 1273172022 ...
4425478 EL PASO ..vvvvvviiiiiiiiiiiiiiiiiins ... 12/06/2010 ..foeiiiinnnnnns 5.750 [ovnniiininnnnnnn, 607,782 O L0 N 0 .. 12/31/2022 ...




9'v03

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 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
4425567 FREDERICKSBURG ......evvvvvvvvvvnnnnnnnnns TX e [ [ L07/16/2012 L. feeeeiiiee 4.875 [ 1,856,371 | O e [V O f e 0 .. 1273172022 ...
4425611 ... SAN ANTONIO .. ...04/11/2013 .. ....4.750 0. 0. 0. .. 1273172022 ...
4425633 ... ...06/26/2013 .. ....4.500 948,853 0. 0. . 0f... .. 1273172022 ...
4425660 ... EL PASO ...10/31/2013 .. ....4.400 820,413 0. 0. 0. .. 1273172022 ...
4425667 ... SAN ANTONIO .. ... 12/11/2013 .. ....4.850 .. 3,305,680 0. 0. L 0f... .. 1273172022 ...
4425686 ... GRAND PRAIRIE .. ...05/23/2014 .. ... 4.892 .. 1,894,637 0. 0. 0. .. 1273172022 ...
4425713 . KERRVILLE . 10/27/2014 .4.366 |.. ..2,807,937 |.. 0 0 0 .. 1273172022 ...
4425779 . AUSTIN .. 07/27/2015 .4.302 |.. . 717,821 .. 0 0 0 .. 1273172022 ...
4425804 . ALAMO HEIGHTS 12/04/2015 .4.200 |.. ..1,100,700 |.. 0 0 0 .. 1273172022 ...
4425833 ... SAN ANTONIO ...06/09/2016 .. 3.678 0. 0. 0. .. 1273172022 ...
4425840 ... SAN ANTONIO .. ...07/08/2016 .. 4.000 0. 0. L 0f... .. 1273172022 ...
4425847 ... ...08/24/2016 .. 4.000 0. 0. 0. .. 1273172022 ...
4425857 ... ...09/28/2016 .. 4.000 0. 0. . 0f... . .. 1273172022 ...
4425893 ... AUSTIN .. ...03/15/2017 .. 4.337 0. 0. 0. .3,440,000 |... 12/31/2022 ...
4425906 ... SAN ANTONIO ...05/11/2017 .. 4.462 0. 0. L 0f... . 4,345,000 |... 12/31/2022 ...
4425012 ... CORPUS CHRISTI . ...06/09/2017 .. 4.284 816,544 0. 0. 0. .. 1273172022 ...
4425948 ... ...10/10/2017 .. 4.319 .. 4,939,650 0. 0. . 0f... .. 1273172022 ...
4425993 . HOUSTON ... .4.842 ). ..1,300,841 .. 0 0 0 .. 1273172022 ...
4425995 . CORPUS CHRISTI . .4.524 |.. 0 0 0 .. 1273172022 ...
4426002 . HOUSTON . .4.761 |.. 0 0 0 .. 1273172022 ...
4426007 ... PLANO ... ...07/11/2018 .. 4.731 0. 0. . 0f... .. 1273172022 ...
4426035 ... EL PASO ...11720/2018 .. 5.000 0. 0. 0. .. 1273172022 ...
4426047 ... SAN ANTONIO .. ...01/24/2019 .. 4.986 0. 0. L 0f... .. 1273172022 ...
4426048 ... SAN ANTONIO .. ...02/14/2019 .. 4.906 0. 0. 0. .. 1273172022 ...
4426052 ... SAN ANTONIO .. ...02/21/2019 .. 4.800 0. 0. . 0f... .. 1273172022 ...
4426071 ... ...04/26/2019 .. 5.045 0. 0. 0. .. 1273172022 ...
4426105 ... SAN ANTONIO .. ...09/18/2019 .. 4.125 0. 0. . 0f... .. 1273172022 ...
4426107 ... BOERNE ...09/24/2019 .. 4.022 0. 0. 0. .. 1273172022 ...
4426114 . EL PASO . .4.000 |.. 0 0 0 .. 1273172022 ...
4426120 . AUSTIN .. .4.000 |.. 0 0 0 .. 1273172022 ...
4426135 . SAN ANTONIO .4.000 |.. 0 0 0 .. 1273172022 ...
4426137 . SAN MARCOS .3.700 |.. . 0 0 0 .. 1273172022 ...
4426145 . AUSTIN ..... 06/18/2020 .3.043 |.. .. 4,398,847 |.. 0 0 0 .. 1273172022 ...
4426157 ... LEAGUE CITY .. L [TX ...10/16/2020 .. 3.750 .. 1,082,991 0. 0. 0. .. 1273172022 ...
4426164 ... BEVERLY HILLS .. ... ... 11/25/2020 .. 4.000 .. 2,333,182 0. 0. . 0f... .. 1273172022 ...
4426172 ... ... ...01/28/2021 .. 3.827 .. 1,440,520 0. 0. 0. .. 1273172022 ...
4426212 ... GRAND PRAIRIE .. ... ...07/13/2021 .. 4.000 .. 1,585,691 0. 0. . 0f... .. 1273172022 ...
4426224 ... SAN ANTONIO ...08/1172021 .. 3.600 0. 0. 0. .. 1273172022 ...
4426235 ... AUSTIN ...09/2172021 .. 3.880 . 0. 0. . 0f... .. 1273172022 ...
4426242 . SAN MARCOS 10/22/2021 .3.525 |.. ..3,628,444 (.. 0 0 0 .. 1273172022 ...
4426247 . CONRCE ... .3.500 |.. ..1,856,857 |.. 0 0 0 .3,410,000 |... 12/31/2022 ...
4426255 . SAN ANTONIO .3.450 |.. .. 2,483,655 |.. 0 0 0 .4,890,000 |... 12/31/2022 ...
4426259 . SAN ANTONIO .. .3.450 |.. 0 0 0 .4,855,000 |... 12/31/2022 ...
4426271 . .3.500 |.. 0 0 0 .4,430,000 |... 12/31/2022 ...
4426285 ... ...05/16/2022 .. ....3.550 . 0. 0. . 0f... .3,670,000 |... 12/31/2022 ...
4426309 ... ...08/25/2022 .. ....5.228 ..9,261,547 0. 0. 0. 13,305,000 |... 12/31/2022 ...
4426352 ... ...03/06/2023 .. ....5.750 .20,821,621 0. 0. . 0f... .. 11/02/2022 ...
4525762 ... ...05/29/2015 .. ....3.650 0. 0. 0. .. 1273172022 ...
4526004 ... ...06/22/2018 .. ....4.220 0. 0. L 0f... .. 1273172022 ...
4526113 ... ...10/28/2019 .. ....4.000 0. ) 0. .. 1273172022 ...
4725492 ... WOODBRIDGE ... ...04/06/2011 .. ....5.500 675,865 .0} 0. L 0f... .. 1273172022 ...
4725501 CHARLOTTESVILLE ...05/06/2011 L.foeiiiinn, 4.000 [onnnnnnnnnnnnns 2,967,332 O L0 N 0 .. 12/31/2022 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 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
4725563 RICHMOND ... LSRR RURSPUPPRRRURPPPPPTRTY RRPPRPRRRI R .06/28/2012 ...[eeeiiiiiiie 5.000 [oooeiieeiinines 1,926,612 |-eeeeeeeeeeeeeeeeeee O e [0 O RTR [V N [0 R [V FO 4,650,000 |... 12/31/2022 ...
4725662 ... WILLIAMSBURG ... .| VA... ...11/08/2013 .. ....5.293 0] L0 0. .. 12/31/2022 ...
4725693 ... GREAT FALLS .... VA... ...07/29/2014 .. ....4.500 0] 0. 0] .. 12/31/2022 ...
4725702 ... RICHMOND ... ...09/18/2014 .. ... 4.313 0] L0 0. .. 12/31/2023 ...
4725705 ... RICHMOND ... ...09/30/2014 .. . 4130 0] 0. 0] .. 12/31/2022 ...
4725733 ... FALLS CHURCH . ...12/3172014 .. ... 4.426 0] L0 0. .. 12/31/2022 ...
4726006 . CHESTER ... 06/28/2018 .4.780 |.. 0 0 0 .. 12/31/2022 ...
4726225 . NEWPORT NEWS . 08/13/2021 .3.850 |.. 0 0 0 .. 12/31/2022 ...
4825710 . NEWCASTLE . 10/21/2014 .4.250 |.. .. 3,529,687 |.. 0 0 0 .. 12/31/2022 ...
4825717 ... ... 11/14/2014 .. 4.600 .. 1,913,964 0] L0 0. .. 12/31/2022 ...
4825760 ... ...05/21/2015 .. 4.250 0] 0. 0] .. 12/31/2022 ...
4825825 ... BELL INGHAM ... ...04/28/2016 .. 4.300 0] L0 0. .. 12/31/2022 ...
4825826 . VANCOUVER .. ...04/28/2016 .. 4.375 0] 0. 0] .. 12/31/2022 ...
4826118 . KIRKLAND ... 1172172019 . 3.905 0] L0 0. .. 12/31/2022 ...
4826190 ... BONNEY LAKE ...05/05/2021 .. 3.500 0] 0. 0] .. 12/31/2022 ...
4826197 .... SPANAWAY ... ...05/19/2021 .. 4.000 0] L0 0. .. 12/31/2022 ...
4826249 ... ARLINGTON ...11/3072021 .. 3.450 0] 0. 0] .. 12/31/2022 ...
4826279 . SPOKANE-SPOKANE VALLEY .3.970 |.. 0 0 0 .. 12/31/2022 ...
4826282 . BELLEVUE .3.873 |.. 0 0 0 .. 12/31/2022 ...
4826300 . REDMOND . .4.060 |.. 0 0 0 .. 12/31/2022 ...
4926038 ... BRIDGEPORT ... W... ...12/10/2018 .. 5.007 0] 0. 0. .. 12/31/2022 ...
5025877 .... MILWAUKEE W, ...12/28/2016 .. 3.900 0] L0 0. .. 12/31/2022 ...
5025947 ... MENOMONEE FALLS .. L ...10/05/2017 .. 4.000 . 0] 0. 0. .. 12/31/2022 ...
5026341 ... OAK CREEK .... ...01/31/2023 .. 5.230 ..9,288,822 0] L0 0. ...01/19/2023 ...
5026343 ... GREENFIELD ... ...01/31/2023 .. 5.230 11,069,573 0] 0. 0. ...01/05/2023 ...
5026344 ... ...01/31/2023 .. 5.230 ..8,085,603 0] L0 0. ...01/05/2023 ...
5026383 ... MILWAUKEE ... ...09/13/2023 .. 5.960 .13,739,830 0] 0. 0. ...08/16/2023 ...
5026384 ... Franklin ...09/19/2023 .. 6.300 .. 2,586,958 0] L0 0. ...07/20/2023 ...
5325587 . TURNERSV ILLE 11/30/2012 .4.500 |.. ..290,883 |.. 0 0 0 .. 12/31/2022 ...
5325613 . MANCHESTER .4.500 |.. ..679,552 |.. 0 0 0 .. 12/31/2022 ...
5325965 . LUBBOCK ... .4.208 |.. ..4,651,151 .. 0 0 0 .. 12/31/2022 ...
5326017 . MILLEDGEVILLE L4.6% |.. ..2,136,455 .. 0 0 0 .. 12/31/2022 ...
5326116 . VIRGINIA BEACH . 11/13/2019 .3.834 |.. ..8,182,465 |.. 0 0 0 .. 12/31/2022 ...
5326128 ... COLUMBIA ...12/20/2019 .. ....4.400 .. 2,345,242 0] L0 0. .9,030,000 |... 12/31/2022 ...
5326151 ... CARTERSVILLE ... ...09/21/2020 .. ....4.000 ..6,016,810 0] 0. 0. ..10,695,000 |... 12/31/2022 ...
5326167 .... SALISBURY ...12/03/2020 .. ....3.585 .21,129,180 0] L0 0. 105,570,000 [....ccevn cevnnnnnns
5326192 ... FT. WRIGHT ... ...05/13/2021 .. ....3.500 .. 2,602,533 0] 0. 0. .3,930,000 |... 12/31/2022 ...
5326377 ... o ]eeeeeeeee. | GAINESVILLE .. ... |VA... ...09/01/2023 .. ....6.080 .13,905,318 . 0].. 0. . 0]... 32,400,000 |...07/05/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 1,197, 158,480 0 0 0 0 3,159,090,000 XXX
0899999. Total Mortgages in good standing 1,197, 158,480 0 0 0 0 3,159,090, 000 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 XXX
3399999 - Totals 1,197, 158,480 0 0 0 0 3,159,090,000 XXX

General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

3.

4. Mortgages in process of foreclosure $

0

.................................. 0 unpaid taxes $

0 unpaid taxes $

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

............... 0 unpaid taxes $

0 unpaid taxes $

interest due and unpaid.
-..0interest due and unpaid.

.................................. 0

0 interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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

0326351 ... TUCSON ... 02/28/2023 .. ....6,500,000 |... w0

0326363 ... PRESCOTT ... .... 06/05/2023 .. ....2,065,000 |... 0.

0326364 ... ... 06/07/2023 .. ....7,600,000 |... w0

0526337 ... LONG BEACH ... ....01/09/2023 .. .. 12,750,000 |... 0.

0526353 ... MERCED ... 05/25/2023 .. ....6,380,000 |... w0

0526366 ... THOUSAND OAKS .. ....06/16/2023 .. ....4,470,000 |... 0.

0526367 ... ... 06/14/2023 .. ....5,000,000 |... w0 21,600,000
0526373 . SARATOGA . 08/31/2023 .3,400,000 .0 .. 10,250,000
0526390 . HOMEWOOD ... . 12/21/2023 10,000,000 .0 .. 29,950,000
1026338 . FORT LAUDERDALE .01/26/2023 .4,500,000 .0

1026370 . ... 07/19/2023 .. ....2,250,000 |... w0

2326356 ... ... 04/25/2023 .. ....2,200,000 |... 0.

2326362 ... SOUTHFIELD ... .... 0670172023 .. ....1,890,000 |... w0

3326357 ... NEW YORK ... ... 04/25/2023 .. ....3,100,000 |... 0.

3326368 ... MEDFORD ... ... 07/12/2023 .. ....1,500,000 |... w0

3326385 ... STATEN [SLAND .. ....09/29/2023 .. ....7,000,000 |... 0.

3626358 ... CINCINNATI ... 04/28/2023 .. ....7,500,000 |... w0

3626371 ... HUBER HEIGHTS .. ....07/21/2023 .. ....5,600,000 |... 0.

3726354 . TULSA ... . 04/18/2023 .2,600,000 .0

4326380 . FRANKLIN . 09/05/2023 .4,220,000 .0

4326386 . NASHVILLE . . 10/30/2023 .0

4426352 ... LAKE JACKSON ... ....03/06/2023 .. 0.

5026341 ... OAK CREEK .... ... 0173172023 .. w0

5026343 ... GREENFIELD ... ....01/31/2023 .. 0.

5026344 ... ... 0173172023 .. w0

5026383 ... MILWAUKEE ... ....09/13/2023 .. . . 0.

5026384 ... Franklin ... ....09/19/2023 .. ....2,600,000 |... w0

5326377 ... GAINESVILLE .. 09/01/2023 .. .. 14,050,000 |... ...0]..

0599999. Mortgages in good standing - Commercial mortgages-all other 186,025,000 0

0899999. Total Mortgages in good standing 186,025,000 0 408,785,000
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 186,025,000 0 408,785,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showin

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

0024966 .... .| AMARILLO ... 12/19/2002 ..... ..01/11/2023 ... ....33,488 |. 0. 0. 0 0. 0. ....0
0325424 ... . 10/30/2008 ..... ..04/21/2023 0. 0. 0 0. . . 0. ...0
0525530 ... .| YUCCA VALLEY .. 10/18/2011 .. ..06/20/2023 0. 0. 0 0. ... 827,794 |... 0. ....0
0525811 . HOMENOOD . ... 01/05/2016 .. .12/21/2023 . 0 0 0 0 .3,971,195 0 .0
1126020 . ROSWELL ... 08/13/2018 .. ..09/01/2023 . 0 0 0 0 .3,500,761 0 .0
1825479 . LOUISVILLE .12/14/2010 .. ..06/30/2023 . 0 0 0 0 0 .0
2325620 ... .. | SOUTHFIELD .. 05/07/2013 ..... ..06/01/2023 0. 0. 0 0. 0. ....0
2325678 ... .. | INDEPENDENCE TWP 03/07/2014 ..... ..10/13/2023 0. 0. () 0. 0. ...0
2426517 ... .. | EDEN PRAIRIE 07/21/2011 0. 0. U 0. 0. ....0
2725476 ... .. | KALISPELL ... 11/23/2010 0. 0. 0 0. 0. ...0
3225788 ... .. | ALBUQUERQUE 09/03/2015 0. 0. 0 0. . 0. ....0
3625886 ... .. | MENTOR .... 03/01/2017 0. 0. 0 0. ....2,455,871 |... 0. ...0
3626041 ... .. |LORAIN ... 12/14/2018 0. 0. 0 0. ....1,235,089 |... 0. ....0
3626132 ... .| VANDALIA ... 03/12/2020 . . 0. 0. 0 0. ....1,904,297 |... 0. ...0
3825692 . SALEM ..... .07/25/2014 .. ..00/29/2023 .. 0 0 0 0 ..13,544 0 .0
4124976 . LEXINGTON ... .01/14/2003 .. ..01/19/2023 . 0 0 0 0 ..10,252 0 .0
4125979 . . | PAULEYS ISLAND .02/26/2018 .. ..06/01/2023 . 0 0 0 0 .5,725,292 0 .0
425421 ... HOUSTON e 10/15/2008 ..... e 0. 0. () L0 oo, 4,893,517 ... 0. .0
4825448 .iviiiiiiiiiiiiiiiiiiiis SNOHOMISH ..o 05/28/2010 .....[...... 09/25/2023 ..... .......... 118,720 oo O e 0 0 0 [ O 798,672 ............ 798,672 |.oeeeeeeeeiiieinns 0 0
0199999. Mortgages closed by repayment 36,573,666 0 0 0 0 33,912,363 33,912,363 0 0
0125539 ... o | TUSCALOOSA ....vvvennnnnnnnnnnnnnnnninninnnnn Joeeeeeeeeeeee Al [ e | 11/30/2011 .. 878,174 |. 0. 0. 0 0. ... 201,875 |... 0. ....0
0125617 .... o [GREENVILLE oo feeveeeeeeeeeeee Al e i [ 05/02/2013 0. 0. 0 0. ... 104,532 |... 0. ...0
0125841 .... | BIRMINGHAM . o AL e [ 07/08/2016 .. 0. 0. 0 0. ... 214,382 |... 0. ....0
0126299 ... S FAIRHOPE o fe AL e [ 06/24/2022 .. 0. 0. 0 0. .. 113,650 |... 0. ...0
0325410 ... | TUCSON s o Ao s s [ 08/29/2008 0. 0. 0 0. 0. ....0
0325424 ... ] TUBSON e e A e 10/30/2008 0. 0. 0 0. . 0. ...0
0325730 ... | TUCSON s o Ao s i [ 12/22/2014 0. 0. 0 0. ... 125,161 |... 0. ....0
0325796 ... ] TUBSON s o Ao s e [ 10/29/2015 0. 0. 0 0. ... 293,499 |... 0. ...0
0325808 ... TEMPE Lo [ A [ s [ 12/23/2015 0. 0. 0 0. ... 74,661 |... 0. ....0
0325813 . TUCSON . ... 01/19/2016 .. 0 0 .0 0 149,751 0 .0
0325939 . .. | TUSCON . ... 08/30/2017 .. 0 0 .0 0 0 .0
0325955 . . | PHOENIX ... 11/09/2017 .. 0 0 .0 0 0 .0
0325987 . .03/29/2018 .. 0 0 .0 0 0 .0
0326000 . .05/23/2018 .. 0 0 .0 0 0 .0
0326083 .....vvvvvnnnnnnnnnnininnnnnn [MESA oo e A [ [ 06/21/2019 0. 0. 0 0. 0. ....0
0326088 ......ooeoeeeeeeeieiieeeeees [TUCSON i [eeeveeiieeeeeeec A [ i [ 07/23/2019 0. 0. 0 0. 0. ...0
L0 . AN 12/16/2019 0. 0. 0 0. 0. ....0
0326205 .....ovvvennnnnnnnnnnnnnnnnns [MESA oo e A [ [ 06/28/2021 0. 0. 0 0. 0. ...0
0326227 ... MESA L [ A e [ 08/18/2021 0. 0. 0 0. 0. ....0
0326231 ... S TUCSON s o Ao [ e [ 08/31/2021 0. 0. 0 0. . 0. ...0
0326266 . TUCSON . 0172172022 .. 0 0 .0 0 151,393 0 .0
0326311 . PHOENIX .00/12/2022 .. 0 0 .0 0 . 61,268 0 .0
0326319 . TUCSON . 1170472022 .. 0 0 .0 0 ..59,608 0 .0
0326351 . TUCSON . .02/28/2023 .. 0 0 .0 0 ..87,437 0 .0
0326363 . PRESCOTT . .06/05/2023 .. 0 0 .0 0 ..21,951 0 .0
0326364 .......evvvvennnnnnnnnnnnnnns [MESA Lo e A [ i [ 06/07/2023 0. 0. 0 0. 0. ....0
0425874 .....vvvvvvvvnnnnnnnnnennnnns [SPRINGDALE oo e R e [ 12/21/2016 0. L0 0 L0 0. ....0
0426093 ... G BENTON e e AR [ s [ 07/31/2019 0. 0. 0 0. 0. ....0
0426094 ... oo | JONESBORO ..vvvvveeeeeeeeeeeieeeceeeeeeeeeee [ R [ s [ 07/31/2019 0. L0 0 L0 0. ....0
0426095 ... oo | SPRINGDALE ....evvvvvvvveeennennnnnnnennnnnns o AR i s e 07/31/2019 R 0. 0. 0. 0. 0. .0
0426096 .......ccevniiiiiiiiiiinns FAYETTEVILLE ...oovvvvininiiiiinnnnniinnns Joveennnnnvennnen AR oo 07/3172019 L.ovufoeeiniiiiis e | 4,186,701 [...ooivvvviineen O i 0 [ [ 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Showin

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 | Interest and | 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

0426097 ... .. | FORT SMITH .. 07/31/2019 ...2,526,879 |. 0. 0. 0 0. . 139,132 ... LV ]
0524998 ... . [ SANTA ROSA .. 05/15/2003 .. 0. 0. 0 0. 0. ...0
0525441 ... MONTEREY PARK . 12/29/2009 .. 0. 0. 0 0. . LV ]
0525530 . .. | YUCCA VALLEY .. 10/18/2011 .. 0 0 0 0 108,379 0 .0
0525557 . .. [HUNTINGTON BEACH .05/17/2012 .. 0 0 0 .0 394,617 0 .0
0525574 . .. | BAKERSFIELD ... .09/25/2012 .. 0 0 0 0 114,740 0 .0
0525580 ... .. | CAMARILLO 10/23/2012 0. 0. 0 0. ... 182,363 |... LV ]
0525598 ... .. [ SAN PEDRO ... 01/29/2013 0. 0. 0 0. L 172,299 .. 0. ...0
0525661 ... .. | SACRAMENTO .. 11/06/2013 0. 0. 0 0. ... 269,964 |... LV ]
0525690 ... . | CARDIFF BY THE SEA 07/15/2014 0. 0. 0 0. ... 170,871 |... 0. ...0
0525765 ... . 06/10/2015 0. 0. 0 0. ... 218,586 |... LV ]
0525790 ... .. | SEASIDE ... 09/11/2015 0. 0. 0 0. ... 183,363 |... 0. ...0
0525801 ... .. | BARSTOW ... 11/20/2015 0. 0. 0 0. ... 206,109 |... LV ]
0525811 ... .| HOMEN00D 01/05/2016 0. 0. 0 0. .. 235,653 |... 0. ...0
0525884 . SCOTTS VALLEY . ... 0172772017 .. 0 0 0 .0 0 .0
0525895 . .. |LOS ANGELES .03/22/2017 .. 0 0 0 0 0 .0
0525972 . .. | CUPERTINO .. 0171172018 .. 0 0 0 .0 0 .0
0525980 ... .. |LYNWOOD ... 03/08/2018 .. 0. 0. 0 0. . . 0. ...0
0525988 . .| SAN DIEGO 04/06/2018 0. 0. 0 0. ... 432,289 ... LV ]
0526016 . . | LOS ALAMITOS .. 07/31/2018 0. 0. 0 0. ... 356,099 |... 0. .0
0526033 ... .. | OTAY MESA 11/02/2018 0. 0. 0 0. ... 169,654 |... LV ]
0526054 ... .. | NEWPORT BEACH . 02/25/2019 0. 0. 0 0. ... 151,492 |... 0. ...0
0526119 ... .. | BEAUMONT . 11/26/2019 0. 0. 0 0. ... 265,232 |... LV ]
0526123 ... .. | HAYWARD ... 12/19/2019 0. 0. IV 0. ... 684,893 |... 0. ...0
0526141 .... .| CALEXICO ... 05/14/2020 ...4,483,415 | 0. 0. L0 0. .. 178,942 |... LV ]
0526154 . SANTA ANA ... .09/29/2020 .. 7,546,747 |. 0 0 0 0 466,733 0 .0
0526201 . SANTA CLARITA . .05/28/2021 .. 5,766,743 |. 0 0 0 .0 154,805 0 .0
0526207 . ONTARIO ... .06/29/2021 .. 0 0 0 0 0 .0
0526208 . ONTARIO .06/29/2021 .. 0 0 0 .0 0 .0
0526223 . ANAHE IM .08/09/2021 .. 0 0 0 0 0 .0
0526237 ... .| ANAHEIM ... 10/14/2021 0. 0. 0 0. LV ]
0526261 ... . 12/23/2021 0. 0. 0 0. 0. ...0
0526272 ... .. | SANTA ANA ... 02/28/2022 .4, 0. 0. 0 0. LV ]
0526335 ... .. [ SAN DIEGO ... 12/22/2022 . 10,500,000 |. 0. 0. 0 0. 0. ...0
0526336 ... .. | SAN DIEGO ... 12/22/2022 [ FEP 5,500,000 |. 0. 0. 0 0. LV ]
0526337 ... . | LONG BEACH .. 01/09/2023 0. 0. 0 0. .. 199,016 |... 0. ...0
0526353 . MERCED ....... .05/25/2023 .. 0 0 0 .0 123,452 0 .0
0526366 . THOUSAND OAKS . .06/16/2023 .. 0 0 0 0 ..31,961 0 .0
0526367 . PERRIS .... .06/14/2023 .. 0 0 0 .0 ..27,207 0 .0
0526373 . SARATOGA . .08/31/2023 .. 0 0 0 0 ..13,642 0 .0
0625177 . AURORA ... .09/30/2005 .. 0 0 0 .0 0 .0
0625990 . .. | LAKEWOOD ... 04/26/2018 0. 0. 0 0. 0. ...0
0626256 . .| PEYTON 12/15/2021 0. 0. 0 0. LV ]
0626286 . . | WESTMINISTER .. 05/17/2022 0. 0. 0 0. 0. ...0
0825978 ... .. | NEWARK 02/15/2018 0. 0. 0 0. LV ]
0R243% ... .. | WHITMORE LAKE 08/26/1999 0. 0. 0 0. 0. ...0
O0R24431 ... .. [ WHITMORE LAKE 08/26/1999 0. 0. 0 0. 0. ]
1025390 ... .. | PENSACOLA BEACH ... 04/11/2008 .. 0. 0. 0 0. 0. ...0
1025400 ... .| ODESSA ... 06/09/2008 .. 0. 0. 0 0. LV ]
1025549 . APOPKA ... ...03/28/2012 .. 0 0 0 0 0 .0
1025777 . JACKSONVILLE ..... 07/16/2015 0. .0, 0 .0, 0. .0
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1025800 . TALLAHASSEE 11/19/2015 .. ...1,022,563 |. 0. 0. 0 0. ... 327,980 |... LV ]
1025810 . . 01/06/2016 .. ...3,932,297 |. 0. 0. 0 0. 0. ...0
1025872 . . |RIVERVIEW ... 12/19/2016 .. 0. 0. 0 0. LV ]
1025880 . NAPLES . ... 01/18/2017 0 0 0 0 0 .0
1025920 . MIAMT ... ... 07/06/2017 0 0 0 .0 0 .0
1025934 . . | PANAMA CITY BEACH . .. 08/10/2017 0 0 0 0 0 .0
1025935 ... WHARTON 08/11/2017 .. 0. 0. 0 0. LV ]
1026044 . .| CORAL GABLE ...eeeeeeeeeeeeeieeeeeenes foeeemmmeeeeeene Pl o s e 12/19/2018 0. 0. 0 0. 0. ...0
1026084 ...ovvvniiiiiiiiiieieenn [PACE oo [ Pl [ 06/26/2019 0. 0. 0 0. LV ]
1026086 .....eeeeeeenneeeeeennnees [NAPLES oo eeeeen feemmeeeeeeeee Pl [ e 06/27/2019 0. 0. 0 0. 0. ...0
1026108 . 09/27/2019 0. 0. 0 0. LV ]
1026138 . . | JACKSONVILLE .. 04/03/2020 0. 0. 0 0. 0. ...0
1026149 . . | SEBRING 09/17/2020 887,832 |. 0. 0. 0 0. LV ]
1026166 . OPA-LOCKA ... 12/03/2020 ...5,780,864 |. 0. 0. 0 0. 0. ...0
1026178 . MIAMT ... .03/22/2021 .. 0 0 0 .0 0 .0
1026209 . JACKSONVILLE .. .07/02/2021 .. 0 0 0 0 0 .0
1026211 . JACKSONVILLE .07/13/2021 .. 0 0 0 .0 ..37,379 0 .0
1026241 . .. | NAPLES 10/21/2021 0. 0. 0 0. ... 957,976 |... 0. ...0
1026250 .... .. | OAKLAND PARK .. 12/01/2021 0. 0. 0 0. . 171,523 ... LV ]
1026275 ... o [ MTAME BEACH e eeeeeeeeee feeemmmmeeeeeeee Pl e s [ 03/15/2022 0. 0. 0 0. 0. .0
1026283 .... .. | GREATER GAINESVILLE .....oevvviviinnnnenns Jovvvnnninneeene Flec o e [ 04/26/2022 0. 0. 0 0. LV ]
1026338 .... .| FORT LAUDERDALE 01/26/2023 0. 0. 0 0. 0. ...0
1026370 . 07/19/2023 0. 0. 0 0. . LV ]
1125701 . 09/18/2014 0. 0. 0 0. ... 143,798 |... 0. ...0
1125929 ... . 07/20/2017 827,744 |. 0. 0. 0 0. .. 69,777 |... LV ]
1126014 . FORT OGLETHORPE . ... 07/31/2018 .. .. 526,604 |. 0 0 .0 0 0 .0
1126020 . ROSWELL ... 08/13/2018 .. 3,673,068 |. 0 0 0 .0 0 .0
1126127 . MABLETON . .12/20/2019 .. 3,593,865 |. 0 0 0 0 0 .0
1126183 . .04/22/2021 .. 0 0 0 .0 0 .0
1126254 . J12/14/2021 .. 0 0 0 0 0 .0
1325752 ... .. [MERIDIAN .... 05/01/2015 0. 0. 0 0. LV ]
1326091 . .| CALDVELL ... 07/30/2019 0. 0. 0 0. 0. ...0
1326181 . 04/01/2021 0. 0. 0 0. LV ]
1425518 .... . 07/27/2011 0. 0. 0 0. 0. ...0
1425562 ... .. [CHICAGO HEIGHTS . 06/28/2012 0. 0. 0 0. LV ]
1425589 ... . |BUFFALO GROVE . 12/12/2012 0. 0. 0 0. 0. ...0
1425821 . CHICAGO ... .03/30/2016 .. 0 0 0 .0 0 .0
1425882 . SCHAUMBURG ... 01/19/2017 .. 0 0 0 0 0 .0
1425919 . .. | NAPERVILLE ....06/29/2017 .. 0 0 0 .0 0 .0
1425921 . .. | CHICAGO ... ... 07/07/2017 0 0 0 0 0 .0
1425998 . .. [WHEELING . .05/14/2018 .. 0 0 0 .0 0 .0
1426056 ... .| WHEELING .... 03/07/2019 879,602 |. 0. 0. 0 0. 0. ...0
1426170 . . | CHICAGO 01/14/2021 [ FEP 1,063,175 |. 0. 0. 0 0. LV ]
1426291 . .. | EDWARDSVILLE .. 06/03/2022 ..... 0. 0. 0 0. 0. ...0
1426314 .... . |NAPERVILLE .. 10/24/2022 ..... 0. 0. 0 0. LV ]
1525500 ... . 04/28/2011 ..... 0. 0. 0 0. . 0. ...0
1625593 ... INDIANAPOL IS 12/21/2012 ... 0. 0. 0 0. .. 154,884 |... 0. ]
1525642 .... WEST LAFAYETTE .. 08/07/2013 .. 766,046 |. 0. 0. 0 0. 0. ...0
1625791 ... . | BROWNSBURG 09/22/2015 .. 918,516 |. 0. 0. 0 0. LV ]
1525832 . INDIANAPOL IS 06/02/2016 .. .. 607,915 |. 0 0 0 0 0 .0
1525837 ... . | INDIANAPOL 1S 06/29/2016 ...1,842,691 | 0. .0, 0 .0, 0. .0




€903

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Showin

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 | Interest and | 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

1525856 .... .. | FISHERS ... 09/19/2016 0. 0. 0 0. LV ]
1525910 ... .. | CARMEL .... 06/02/2017 .. 0. 0. 0 0. 0. ...0
1625918 ... .. | FORT WAYNE .. 06/29/2017 .. 0. 0. 0 0. . LV ]
1525930 . .. |BATESVILLE . ... 07/27/2017 .. 0 0 0 0 165,669 0 .0
1525958 . . [FT. WAYNE ... 11/16/2017 0 0 0 .0 122,800 0 .0
1526163 . FISHERS ... .11/24/2020 .. 0 0 0 0 132,090 0 .0
1526203 .... .| LAWRENCEBURG .. 06/03/2021 0. 0. 0 0. ... 156,002 |... LV ]
1526293 .... INDIANAPOL IS 06/06/2022 0. 0. 0 0. .. 301,806 |... 0. ...0
1526294 ... INDIANAPOL IS 06/06/2022 0. 0. 0 0. LV ]
1526295 ... INDIANAPOLIS .. 06/06/2022 0. 0. 0 0. 0. ...0
1526304 .... . 07/20/2022 0. 0. 0 0. LV ]
1526326 . .| INDIANAPOLIS .. 11/10/2022 0. 0. 0 0. . 0. ...0
1726064 . . | WITCHITA 04/09/2019 0. 0. 0 0. ... 169,275 |... LV ]
1825386 .... . |LOUISVILLE .. 03/14/2008 0. 0. 0 0. .. 132,930 |... 0. ...0
1825479 . LOUISVILLE .12/14/2010 .. 0 0 0 .0 0 .0
1825608 . LOUISVILLE .03/19/2013 .. 0 0 0 0 0 .0
1825709 . LEXINGTON .. 1071072014 .. 0 0 0 .0 0 .0
1825793 ... . |RICHMOND ... 10/01/2015 0. 0. 0 0. 0. ...0
1825866 . . | LEXINGTON ... 11/21/2016 0. 0. 0 0. LV ]
1825913 . .. | CRESTWOOD ... 06/13/2017 0. 0. 0 0. 0. .0
1825956 . . |LOUISVILLE .. 11/10/2017 .. 0. 0. 0 0. LV ]
1826051 . . 02/20/2019 .. 0. 0. 0 0. 0. ...0
1925392 ... .. |LAFAYETTE ... 05/01/2008 0. 0. 0 0. LV ]
202598 ... .. |LEWISTON .... 12/20/2017 0. 0. 0 0. 0. ...0
2125451 ... . | GAITHERSBURG .. 06/10/2010 .. 0. 0. 0 0. LV ]
2125731 . FULTON ....... .12/22/2014 .. 0 0 .0 0 0 .0
2125769 . HYATTSVILLE .06/23/2015 .. 0 0 0 .0 0 .0
2125949 . BELTSVILLE . 10/13/2017 .. 0 0 0 0 0 .0
2126062 . ANNAPOL IS .03/29/2019 .. 0 0 0 .0 0 .0
2126270 . DUNDALK ... .02/18/2022 .. 0 0 0 0 0 .0
2325609 ... . [ CLARKSTON 03/28/2013 0. 0. 0 0. LV ]
2325619 ... EAST LANSING .. 05/07/2013 0. 0. 0 0. 0. ...0
2325620 ... SOUTHF IELD 05/07/2013 0. 0. 0 0. LV ]
2325678 ... oo | INDEPENDENCE THP .veeeeeeeeeeeeeeenn Jeeemmmmeeeeeeee M [ [ 03/07/2014 0. 0. 0 0. 0. ...0
2325743 ... . [ SHELBY TOWNSHIP ... 03/26/2015 0. 0. 0 0. LV ]
2325815 ... EASTPOINTE .. 02/01/2016 0. 0. 0 0. 0. ...0
2325844 . [NOVIE L ... 07/26/2016 .. 0 0 0 .0 0 .0
2325899 . .. [ CLINTON TOWNSHIP .04/04/2017 .. 0 0 0 0 0 .0
2325954 . .. |LAKE ORION ... 11/09/2017 .. 0 0 0 .0 0 .0
2325985 . . [MADISON HEIGHTS . .03/29/2018 .. 0 0 0 0 0 .0
2326009 . SHELBY TOWNSHIP . 07/12/2018 .. 0 0 0 .0 0 .0
2326012 ... .. | SHELBY TOINSHIP ... 07/25/2018 0. 0. 0 0. ... 194,5% |... 0. ...0
2326032 ... o [SOUTHBATE .. e M [ s 10/30/2018 0. 0. 0 0. ... 111,025 |... LV ]
2326131 ... | STERLING HEIGHTS ...eeeeiieeeeeeines Joeemmmmeeeeeeee Ml [ [ 02/28/2020 0. 0. 0 0. .. 143,238 |... 0. ...0
2326134 ... .. |ROYAL OAK ... 03/13/2020 0. 0. 0 0. LV ]
2326186 .... . | KALAMAZOO ... 04/29/2021 N IO 0. 0. 0 0. 0. ...0
2326226 ... WESTLAND . 08/16/2021 [ R 15,906,720 |. 0. 0. 0 0. 0. ]
2326238 ... NOVI 10/20/2021 ... foeieiiiiiies s e 1,948,402 |. 0. 0. 0 0. 0. ...0
2326280 ... .. |ROSEVILLE ... 04/14/2022 .. ...1,029,702 |. 0. 0. 0 0. LV ]
2326356 . . [TAYLOR .... .04/25/2023 .. .0 0 0 0 0 0 .0
2326362 ... SOUTHFIELD .. 06/01/2023 .0 0. .0, 0 .0, 0. .0
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2425517 ... EDEN PRAIRIE .. 07/21/2011 0. 0. 0 0. ... 140,928 |... LV ]
2425638 ... MINNETONKA ... 07/16/2013 .. 0. 0. 0 0. 0. ...0
2425766 ... .. | BLOOMINGTON ... 06/12/2015 .. 0. 0. 0 0. LV ]
2426159 . .. | BROOKLYN PARK . .10/29/2020 .. 0 0 0 0 0 .0
2426215 . .. [ST. CLOWD ... .07/15/2021 .. 0 0 0 .0 0 .0
2525927 . .. [OLIVE BRANCH 07/14/2017 .. 0 0 0 0 0 .0
2526189 ... . | OXFORD 05/04/2021 0. 0. 0 0. LV ]
2526202 ... JACKSON ... 06/02/2021 0. 0. 0 0. 0. ...0
2625625 ... ST LOUIS . 05/24/2013 0. 0. 0 0. LV ]
2725476 ... .. | KALISPELL ... 11/23/2010 0. 0. 0 0. 0. ...0
2925798 ... . [LAS VEGAS ... 11/18/2015 0. 0. 0 0. LV ]
3125558 ... WILLTAMSTOIN . 05/18/2012 0. 0. 0 0. 0. ...0
3125654 ... OLD BRIDGE .... 10/22/2013 0. 0. 0 0. LV ]
3125862 ... .| WILLINGBORO ... 10/12/2016 0. 0. 0 0. 0. ...0
3125889 . BARRINGTON .. ....02/28/2017 .. 0 0 0 .0 0 .0
3125996 . . [WILLINGBORO ... 05/11/2018 .. 0 0 0 0 0 .0
3126177 . RAHWAY ... .03/16/2021 .. 0 0 0 .0 0 .0
3126187 . . | WHIPPANY . 04/30/2021 0. 0. 0 0. 0. ...0
3225788 ... .. | ALBUQUERQUE ... 09/03/2015 0. 0. 0 0. LV ]
3325794 ... .. [WEST ISLIP ... 10/14/2015 0. 0. 0 0. 0. .0
3326070 ... .. | COMMACK 04/23/2019 0. 0. 0 0. LV ]
3326168 .... .. | HEMPSTEAD ... 12/18/2020 0. 0. 0 0. 0. ...0
3326184 ... .. | FARMINGDALE ... 04/27/2021 0. 0. 0 0. LV ]
3326239 ... . | BUFFALO 10/21/2021 N IO 0. 0. 0 0. 0. ...0
3326246 ... FARMINGDALE ... 11/23/2021 [ R 15,440,482 |. 0. 0. 0 0. LV ]
3326253 . .. | HAUPPAUGE ... .12/08/2021 .. 2,343,049 |. 0 0 .0 0 0 .0
3326297 . .. [NEW YORK . .06/17/2022 .. 0 0 0 .0 0 .0
3326305 . . | HAUPPAUGE ... .07/21/2022 .. 0 0 0 0 0 .0
3326306 . CARLE PLACE .08/03/2022 .. 0 0 0 .0 0 .0
3326307 . OSWEGO ... .08/10/2022 .. 0 0 0 0 0 .0
3326315 ... .. |BOHEMIA ... 10/31/2022 0. 0. 0 0. LV ]
3326316 ... .. | BOHEMIA ... 10/31/2022 0. 0. 0 0. 0. ...0
3326317 ... .. | BOHEMIA ... 10/31/2022 0. 0. 0 0. LV ]
3326318 ... .. | DEER PARK 10/31/2022 0. 0. 0 0. 0. ...0
3326320 ... . [WEST BABYLON .. 11/08/2022 0. 0. 0 0. LV ]
3326321 ... DEER PARK ... 11/10/2022 0. 0. 0 0. 0. ...0
3326322 . .. | RONKONKOMA .. .11/09/2022 .. 0 0 0 .0 0 .0
3326323 . .. | NORTH BAYSHORE .11/09/2022 .. 0 0 0 0 0 .0
3326324 . .. [BOHEMIA ... .11/09/2022 .. 0 0 0 .0 0 .0
3326325 . .. | BOHEMIA 1171072022 .. 0 0 0 0 0 .0
3326357 . .. [NEW YORK . .04/25/2023 .. 0 0 0 .0 0 .0
3326368 ... . | MEDFORD ... 07/12/2023 0. 0. 0 0. 0. ...0
3326385 ... STATEN ISLAND . 09/29/2023 0. 0. 0 0. LV ]
3425105 ... MATTHENS 11/08/2004 0. 0. 0 0. 0. ...0
3425106 ... .| WINSTON-SALEM . 11/08/2004 0. 0. 0 0. LV ]
3425482 ... 12/20/2010 0. 0. 0 0. 0. ...0
3425584 ... INDIAN TRAIL .. 11/27/2012 0. 0. 0 0. . 0. ]
3425754 ... CONCORD 05/07/2015 .. 0. 0. 0 0. ... 178,356 |... 0. ...0
3425875 ... . [RALEIGH 12/22/2016 .. 453,304 |. 0. 0. 0 0. .. 104,789 |... LV ]
3426078 . SUNSET BEACH 06/06/2019 .. 1,080,749 |. 0 0 0 0 0 .0
3426081 ... . | FAYETTEVILLE . 06/20/2019 ..o foeeeiiiiiins e [ 859,813 |. 0. .0, 0 .0, 0. .0
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3426147 ... 08/14/2020 ...3,009,356 |. 0. 0. 0 0. ... 231,688 |... LV ]
3426175 ... 02/17/2021 .. 0. 0. 0 0. 0. ...0
3426191 ... . 05/12/2021 .. 0. 0. 0 0. LV ]
3426198 . GREENSBORO .05/19/2021 .. 0 0 0 0 0 .0
3426199 . .. | GREENSBORO .05/19/2021 .. 0 0 0 .0 0 .0
3426287 . .. | DURHAM ... .05/19/2022 .. 0 0 0 0 0 .0
3625445 ... oo [WADSWORTH .. feveeneevveneen O [ o 03/09/2010 0. 0. 0 0. LV ]
3625547 ... .. |LIBERTY TOMNNSHIP 02/29/2012 0. 0. 0 0. 0. ...0
3625605 ... .. | BROADVIEW HEIGHTS ... 03/14/2013 0. 0. 0 0. LV ]
3625671 ... . | MONTGOMERY .. 12/26/2013 0. 0. 0 0. 0. ...0
3625680 ... 03/21/2014 0. 0. 0 0. LV ]
3625688 ... 06/09/2014 0. 0. 0 0. 0. ...0
3625764 ... 06/10/2015 0. 0. 0 0. LV ]
3625773 ... . 07/09/2015 0. 0. 0 0. 0. ...0
3625786 . PERRYSBURG .08/27/2015 .. 0 0 0 .0 0 .0
3625835 . .. |DAYTON .... ... 06/17/2016 0 0 0 0 0 .0
3625845 . .. [ WELLINGTON .. .. 08/02/2016 .. 0 0 0 .0 0 .0
3625850 ... .. | MORAINE 09/09/2016 0. 0. 0 0. 0. ...0
3625851 ... .. | SPRINGBORO .. 09/09/2016 0. 0. 0 0. LV ]
3625883 ... .. | CINCINNATI .. 01/19/2017 0. 0. 0 0. 0. .0
3625886 ... .. | MENTOR ... 03/01/2017 0. 0. 0 0. LV ]
3625909 ... . | COLUMBUS . 05/16/2017 0. 0. 0 0. 0. ...0
3625922 ... BLUE ASH . 07/07/2017 .. [N PO 19,049,714 |. 0. 0. 0 0. LV ]
3625933 ... GAHANNA ... 08/08/2017 .. [ AU 1,587,449 |. 0. 0. IV 0. 0. ...0
3625992 ... . [MENTOR ... 05/02/2018 .. .. 1,701,818 |. 0. 0. L0 0. LV ]
3626018 . ELYRIA . ... 08/07/2018 6,290,802 | 0 0 0 0 0 .0
3626019 . ELYRIA .... ... 08/07/2018 .. 632,853 |. 0 0 0 .0 0 .0
3626024 . WORTHINGTON ... 08/31/2018 .. 0 0 0 0 0 .0
3626037 . VANDALIA . ... 12/06/2018 .. 0 0 0 .0 156,302 0 .0
3626040 . MIAMISBURG .12/13/2018 .. 0 0 0 0 155,930 0 .0
3626041 ... .. |LORAIN 12/14/2018 0. 0. 0 0. LV ]
3626045 ... .. | ONTARIO ... 12/20/2018 0. 0. 0 0. 0. ...0
3626059 ... .. | FAIRBORN . 03/21/2019 0. 0. 0 0. LV ]
3626125 ... .. | COLUMBUS ... 12/20/2019 0. 0. 0 0. 0. ...0
3626132 ... .. | VANDALIA .... 03/12/2020 0. 0. 0 0. LV ]
3626143 ... . |NEW ALBANY . 06/03/2020 0. 0. 0 0. 0. ...0
3626148 . SPRINGBORO .09/17/2020 .. 0 0 0 .0 0 .0
3626155 . FRANKLIN . ... 10/07/2020 .. 0 0 0 0 0 .0
3626173 . WESTLAKE . .01/28/2021 .. 0 0 0 .0 0 .0
3626229 . .. [ CINCINNATI .08/23/2021 .. 0 0 0 0 0 .0
3626233 . . [WELLINGTON .. .09/17/2021 .. 0 0 0 .0 ..25,724 0 .0
3626234 ... LAGRANGE .... 09/17/2021 0. 0. 0 0. ... 186,979 |... 0. ...0
3626260 ... .. | CLEVELAND 12/17/2021 0. 0. 0 0. ... 265,503 |... LV ]
3626265 ... .. | BEDFORD HEIGHTS . 01/06/2022 0. 0. 0 0. ... 357,092 |... 0. ...0
3626288 .... .. | WARRENSVILLE HEIGHTS ... 05/19/2022 0. 0. 0 0. .. 165,952 |... LV ]
3626358 ... .. | CINCINNATI 04/28/2023 0. 0. 0 0. 0. ...0
3626371 ... . |HUBER HEIGHTS . 07/21/2023 0. 0. 0 0. 0. ]
3725792 ... 09/29/2015 .. 0. 0. 0 0. . 0. ...0
3725834 ... 06/15/2016 .. 447,762 |. 0. 0. 0 0. .. 118,404 |... LV ]
3726011 . .07/24/2018 .. 2,374,362 |. 0 0 0 0 0 .0
3726182 ... . | OKLAHOMA CITY ... 04/16/2021 ..ooufeeeeiiiiiins e [ 959,911 |. 0. .0, 0 .0, 0. .0
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3726245 ... MIDWEST CITY .. 11/23/2021 0. 0. 0 0. LV ]
3726354 ... 04/18/2023 .. 0. 0. 0 0. 0. ...0
3825692 ... 07/25/2014 .. 0. 0. 0 0. LV ]
3825842 . 07/14/2016 .. 0 0 0 0 0 .0
3825869 . .12/02/2016 .. 0 0 0 .0 0 .0
3825915 . .06/23/2017 .. 0 0 0 0 0 .0
382597 ... 12/20/2017 0. 0. 0 0. LV ]
3826039 ... . 12/12/2018 0. 0. 0 0. 0. ...0
3826142 ... .. | MCMINNVILLE ... 05/28/2020 0. 0. 0 0. LV ]
3826144 ... . | OREGON CITY 06/08/2020 0. 0. 0 0. 0. ...0
3826185 ... 04/29/2021 0. 0. 0 0. LV ]
3826273 ... . 03/08/2022 0. 0. 0 0. . 0. ...0
3925908 ... . [ASTON TOWNSHIP .. 05/12/2017 0. 0. 0 0. ... 155,967 |... LV ]
3925926 ... DOYLESTOWN 07/14/2017 0. 0. 0 0. L 85,111 .. 0. ...0
3925976 . . | CRANBERRY TOWNSHIP ... 02/01/2018 .. 0 0 0 .0 175,873 0 .0
3926013 . PITTSBURGH ... 07/26/2018 .. 0 0 0 0 211,385 0 .0
3926079 . BLOOMSBURG .06/13/2019 .. 0 0 0 .0 128,733 0 .0
3926101 ... .. |PITTSBURGH .. 08/28/2019 0. 0. 0 0. .. 185,935 |... 0. ...0
4124976 ... .. |LEXINGTON ... 01/14/2003 0. 0. 0 0. LV ]
4125556 ... .. |ROCK HILL ... 05/17/2012 0. 0. 0 0. 0. .0
4125576 ... .. | SPARTANBURG ... 10/05/2012 0. 0. 0 0. LV ]
4125712 ... .. |ROCK HILL 10/23/2014 0. 0. 0 0. 0. ...0
4125782 ... .. | FLORENCE ... 07/30/2015 0. 0. 0 0. LV ]
4125797 ... .. |LEXINGTON ... 11/10/2015 0. 0. 0 0. 0. ...0
41258% ... .| PAWLEY'S ISLAND ... 03/29/2017 0. 0. 0 0. LV ]
4125979 . PAWLEYS |SLAND .02/26/2018 .. 0 0 .0 0 0 .0
4126140 . GREER .. .04/28/2020 .. 0 0 0 .0 0 .0
4126200 . SENECA ... .05/21/2021 .. 0 0 0 0 0 .0
4325577 . .. [ CHATTANOOGA .10/09/2012 .. 0 0 0 .0 0 .0
4325739 . . [NASHVILLE ... .02/25/2015 .. . 0 0 0 0 0 .0
4325820 ... KNOXVILLE ... 03/23/2016 262,918 |. 0. 0. 0 0. LV ]
4326179 ... . 03/23/2021 ,819,511 . 0. 0. 0 0. 0. ...0
432619 ... .. | CLARKSVILLE 05/18/2021 0. 0. 0 0. LV ]
4326228 ... . [ CLARKSVILLE ... 08/18/2021 0. 0. 0 0. 0. ...0
4326380 ... . 09/05/2023 0. 0. 0 0. LV ]
4326386 ... .. |NASHVILLE ... 10/30/2023 0. 0. 0 0. 0. ...0
4425277 . .. [ SAN ANTONIO ... 1172172006 .. 0 0 0 .0 121,342 0 .0
4425405 . .. | HOUSTON ... 07/10/2008 0 0 0 0 128,181 0 .0
4425421 . .. | HOUSTON ... 10/15/2008 .. 0 0 0 .0 ..29,790 0 .0
4425463 . .. |EL PASO ... 09/16/2010 .. . 0 0 0 0 173,128 0 .0
4425478 . . [EL PASO ... .. 12/06/2010 .. .. 844,423 | 0 0 0 .0 236,642 0 .0
4425567 ... FREDERICKSBURG .. 07/16/2012 ...1,663,264 |. 0. 0. 0 0. ... 306,893 |... 0. ...0
4425611 ... .| SAN ANTONIO ... 04/11/2013 0. 0. 0 0. L 122,155 ... LV ]
4425633 ... 06/26/2013 0. 0. 0 0. ... 182,327 |... 0. ...0
4425660 ... . 10/31/2013 0. 0. 0 0. ... 138,397 |... LV ]
4425667 ... .. | SAN ANTONIO 12/11/2013 0. 0. 0 0. ... 530,349 |... 0. ...0
4425686 ... .. | GRAND PRAIRIE . 05/23/2014 0. 0. 0 0. ... 134,823 |... 0. ]
4425713 ... . |KERRVILLE 10/27/2014 .. 0. 0. 0 0. .. 119,633 |... 0. ...0
4425779 ... AUSTIN 07/27/2015 .. 764,235 |. 0. 0. 0 0. LV ]
4425804 . . [ALAMO HEIGHTS . .12/04/2015 .. 1,231,429 |. 0 0 0 0 0 .0
4425833 ... SAN_ANTONIO ... 06/09/2016 1,110,801 |. 0. .0, 0 .0, 0. .0
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4425840 ... SAN ANTONIO 07/08/2016 .. 0. 0. 0 0. ... 172,183 |... LV ]
4425847 ... 08/24/2016 .. 0. 0. 0 0. ... 191,734 |... 0. ...0
4425857 ... 09/28/2016 .. 0. 0. 0 0. ... 66,716 |... LV ]
4425893 . . .03/15/2017 .. 0 0 0 0 142,174 0 .0
4425906 . .. [ SAN ANTONIO ... 05/11/2017 .. 0 0 0 .0 116,137 0 .0
4425912 . . [ CORPUS CHRISTI .. 06/09/2017 .. 0 0 0 0 206,449 0 .0
4425048 ... 10/10/2017 .. 0. 0. 0 0. ... 416,250 |... LV ]
4425993 ... 05/08/2018 0. 0. 0 0. .... 60,468 |... 0. ...0
4425995 ... CORPUS CHRISTI 05/10/2018 0. 0. 0 0. ... 125,877 |... LV ]
4426002 ... . | HOUSTON ... 06/20/2018 .. 0. 0. 0 0. ... 183,341 |... 0. ...0
4426007 .... 07/11/2018 .. 0. 0. 0 0. ... 116,599 |... LV ]
4426035 ... . 11/29/2018 0. 0. 0 0. ... 450,051 |... 0. ...0
4426047 ... .. | SAN ANTONIO 01/24/2019 0. 0. 0 0. .. 148,258 |... LV ]
4426048 ... .| SAN ANTONIO ... 02/14/2019 0. 0. 0 0. 0. ...0
4426052 . SAN ANTONIO .02/21/2019 .. 0 0 0 .0 0 .0
4426071 . DALLAS ... .04/26/2019 .. 0 0 0 0 0 .0
4426105 . SAN ANTONIO .09/18/2019 .. 0 0 0 .0 0 .0
4426107 .... .. | BOERNE 09/24/2019 0. 0. 0 0. 0. ...0
4426114 ... .. |EL PASO ... 11/05/2019 0. 0. 0 0. LV ]
4426120 ... .. |AUSTIN ... 12/10/2019 0. 0. 0 0. 0. .0
4426135 ... .. [ SAN ANTONIO 03/23/2020 0. 0. 0 0. LV ]
4426137 ... .| SAN MARCOS .. 04/02/2020 0. 0. 0 0. 0. ...0
4426145 ... . 06/18/2020 0. 0. 0 0. LV ]
4426157 ... .. |LEAGUE CITY ... 10/16/2020 0. 0. 0 0. 0. ...0
4426164 .... . |BEVERLY HILLS 11/25/2020 0. 0. 0 0. LV ]
4426172 .o [AUSTIN L .01/28/2021 .. 0 0 .0 0 0 .0
4426212 . .. | GRAND PRAIRIE . .07/13/2021 .. 0 0 0 .0 0 .0
4426224 . . [ SAN ANTONIO 08/11/2021 .. 0 0 0 0 0 .0
4426235 . .09/72172021 .. 0 0 0 .0 0 .0
4426242 . . .10/22/2021 .. 0 0 0 0 0 .0
4426247 ... CONROE 11/29/2021 0. 0. 0 0. LV ]
4426255 ... SAN ANTONIO ... 12/14/2021 0. 0. 0 0. 0. ...0
4426259 ... SAN ANTONIO ... 12/17/2021 0. 0. 0 0. LV ]
4426271 ... . 02/23/2022 0. 0. 0 0. . 0. ...0
4426285 ... . [NEW BRAUNFELS . 05/16/2022 0. 0. 0 0. ... 104,387 |... LV ]
4426309 ... RICHVOND 08/25/2022 0. 0. 0 0. ..191,998 |... 0. ...0
4426352 . .. [LAKE JACKSON .03/06/2023 .. 0 0 0 .0 178,378 0 .0
4525762 . . [MURRAY ... .05/29/2015 .. 0 0 0 0 178,432 0 .0
4526004 . .06/22/2018 .. 0 0 0 .0 504,604 0 .0
4526113 . .10/28/2019 .. 0 0 0 0 ..26,897 0 .0
4725492 . WOODBRIDGE .. 04/06/2011 .. 0 0 0 .0 104,306 0 .0
4725501 ... .. | CHARLOTTESVILLE . 05/05/2011 0. 0. 0 0. .. 129,876 |... 0. ...0
4725563 ... .. | RICHVOND 06/28/2012 0. 0. 0 0. LV ]
4725662 ... .. | WILLTAMSBURG .. 11/08/2013 0. 0. 0 0. . 0. ...0
4725693 ... . | GREAT FALLS ... 07/29/2014 0. 0. 0 0. ... 199,646 |... LV ]
4725702 ... 09/18/2014 0. 0. 0 0. ... 137,360 |... 0. ...0
4725705 ... . 09/30/2014 0. 0. 0 0. ... 153,048 |... 0. ]
4725733 ... . |FALLS CHURCH .. 12/31/2014 .. 0. 0. 0 0. ... 190,901 |... 0. ...0
4726006 .... . | CHESTER 06/28/2018 .. 0. 0. 0 0. .. 187,623 |... LV ]
4726225 . . [ NEWPORT NEWS .08/13/2021 .. 0 0 0 0 227,415 0 .0
4825448 ... SNOHOMISH ... 05/28/2010 0. .0, 0 .0, .. 315,048 |... 0. .0
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4825710 ... . | NEWCASTLE ... 10/21/2014 0. 0. 0 0. ... 162,010 |... 0. ....0
4825717 ... 11/14/2014 .. 0. 0. 0 0. ... 130,726 |... 0. ...0
4825760 ... 05/21/2015 .. 0. 0. 0 0. .. 240,772 |... 0. ....0
4825825 . BELLINGHAM . .04/28/2016 .. 0 0 0 0 100,253 0 .0
4825826 . VANCOUVER .04/28/2016 .. 0 0 0 0 ..50,003 0 .0
4826118 . KIRKLAND ... 1172172019 .. 0 0 0 0 126,547 0 .0
4826190 . .. | BONNEY LAKE ... 05/05/2021 0. 0. 0 0. 114129 | 0. ....0
4826197 ... .. | SPANAWAY ... 05/19/2021 0. 0. 0 0. ... 70,768 |... 0. ...0
4826249 ... .. | ARLINGTON ... 1173072021 0. 0. 0 0. ... 310,949 |... 0. ....0
4826279 ... .. | SPOKANE-SPOKANE VALLEY ..ooovvrnnnninnen [l WAL s s [ 04/12/2022 0. 0. 0 0. L 17,275 | 0. ...0
4826282 ... B 1= R | O FO R RN 04/21/2022 0. 0. 0 0. ... 76,960 |... 0. ....0
4826300 ... | REDMOND s e WA e [ 06/28/2022 0. 0. 0 0. ... 134,694 |... 0. ...0
4926038 ... .. | BRIDGEPORT 12/10/2018 0. 0. 0 0. ... 180,421 |... 0. ....0
5025877 ... . | MILWAUKEE 12/28/2016 0. 0. 0 0. .. 173,300 |... 0. ...0
5025947 . MENOMONEE FALLS . 10/05/2017 .. 0 0 .0 0 948,265 0 .0
5026341 . OAK CREEK .01/31/2023 .. 0 0 .0 0 0 .0
5026343 . .| GREENFIELD .. .01/31/2023 .. 0 0 0 0 0 .0
5026344 ... HARLAND .o foovnnnnnnneeeen W e e e 01/31/2023 0. 0. 0 0. 0. ...0
5026383 ... CIMILWAUKEE <. fevvvenen W s [ 09/13/2023 0. 0. 0 0. 0. ....0
5026384 ... SFranklin o L W e [ 09/19/2023 0. 0. 0 0. 0. ...0
5325587 ... TURNERSVILLE ...ovvvveieieviiniiniencinnnn fernenenvvenneenc N [ o 11/30/2012 0. 0. 0 0. 0. ....0
5325613 ... MANCHESTER ....oovvvvviiiiiiiiiiiiicieneeeees foennnnnnnnnenn N s s e 04/17/2013 0. 0. 0 0. 0. ...0
5325965 ... O L0010 R RN SRR RUUUURURR RN 12/19/2017 .. 0. 0. 0 0. 0. ....0
5326017 .... S MILLEDGEVILLE o e GA [ 08/06/2018 .. 0. 0. 0 0. . . 0. ...0
5326116 .... I VIRGINTA BEACH .. v VA s e [ 11/13/2019 0. 0. 0 0. .. 640,752 |... 0. ....0
5326128 . COLUMBIA ....... .12/20/2019 .. 0 0 0 0 368,836 0 .0
5326151 . CARTERSVILLE .09/21/2020 .. 0 0 0 0 389,924 0 .0
5326167 . SALISBURY ... .12/03/2020 .. 0 0 0 0 ,372,904 0 .0
5326192 . .. |FT. WRIGHT . .06/13/2021 .. 0 0 0 0 163,165 0 .0
5326377 ... L GAINESVILLE oo Lol VA e e, 09/01/2023 . 0. .. ..0].. 0 ..0].. ... 144,681 |... 0. .0
0299999. Mortgages with partial repayments 1,100,878,799 0 0 0 0 0 0 73,866,432 0 0
0599999 - Totals 1,137,452, 465 0 0 0 0 0 33,912,363 107,778,795 0 0
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. | Beaver County, OK Mineral Rights ............... Beaver County .......ccceeuveeennnes Beaver County, OK Mineral Rights eeen0170171932 oo v e e O e 0 e O [ O e O e O e O e O e B0 [ O 0.000
Harper County, OK Mineral Rights . Harper County ... Harper County, OK Mineral Rights L..0170171932 Lo e i e O e 0 el O e O et O et O et O et O et O e O [ 0.000
Nowata County, OK Mineral Rights . Nowata County ... Nowata County, OK Mineral Rights ...01/01/1932 .. eeeee v v O e O [ 0 e O e O e O e O e O e O [ O 0.000
0599999. Mineral Rights - Unaffiliated XXX
46332#-12-4 .. | Ironwood Mezzanine Fund IV-B LP ................. | .......... |Wi Imington ...oooovvveiinininnnnnnns e, DE......... | Ironwood Mezzanine Management [V LLC ... |....... 28 o 12/31/2021 ... |...... P 8,211,609 |........ 7,024,997 |........ 7,024,997 |........... 69,591 |l [V [V [V 0f....... 653,615 |..... 1,454,127 |...... 3.540
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 8,211,609 7,024,997 7,024,997 69,591 0 0 0 0 653,615 1,454,127 XXX
Crescent Direct Lending Fund 111 Note Feeder Crescent Direct Lending Fund |11 GP LLC
000000-00-0 . [LP .oeevvveeniiiiiiiiieeeieiie e | e Widmington ...ooovvvvveiniiniiininns foonneees DB [ [ e ...01/29/2021 ... 1. ...1,924,343 ... 2,417,392 |........2,417,392 |. ... 4,586 |..... 1,075,657
000000-00-0 . [GDLC Feeder Fund LP ... Wilmington . .|Golub Onshore GP 3, LLC ....06/22/2023 .. 1. .. 3,015,000 |. .3,022,853 3,022,853 .0 .5,985,000
000000-00-0 . | Ironwood Capital Partners V Feeder LP ......... Wilmington .... Ironwood Capital Management V LLC ....... ..|....08/18/2022 ...[...... Toeieovennenn. 385,530 ..o 429,772 L. 429,772 .. ... (61,619)f... 0 . 0 . R 1,114,470
000000-00-0 . [PineBridge Private Credit [Il Parallel LP .... [.......... Wilmington PineBridge Private Credit III GPLP ... |.cccooees veveeeen o .09/22/2023 ... |...... | P O 3,387,631 |....... 3,865,716 |....... 3,865,716 |.......... 473,409 |............... [V [V [V 0f..... (520, 305)|....... 4,639,416
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 8,712,504 9,735,733 9,735,733 799,737 0 0 0 0 (515,719)] 12,814,543
Blue Owl GP Stakes V US Investors LP (FKA Blue Owl GP Stakes V US Investors LP
000000-00-0 . [Dyal V US Investors LP) .......ceevvvvvvrvevnnnnnns [eeeeeenns [T N DE......... (FKA Dyal V US Investors LP) ......ccooees foummnnnnn veeeeeennn ...056/19/2021 ... |...... | P 5,400,000 |........ 3,504,040 |........ 3,504,040 |......... (878,959)|............... [V O, [V O, [V O, 0 founnne 597,456 |.... 11,987,134
HarbourVest Partners Co-Investment Fund VI LP HarbourVest Partners Co-Investment Fund
000000-00-0 . Wilmington ... VI LP ....09/30/2022 ... .. 14,000,000 |...... 14,556,940 |...... 14,556,940 |.......... 556,940 [.....ccceeeeess O feeeeeeeene O e O [ O e 0 e 6,000,000
000000-00-0 . |Stepstone Captial Partners V LP Wilmington . .| StepStone Capital V (GP), LLC . .07/05/2022 .. 9,661,475 |...... 10,096,234 10,096,234 704,991 15,343,401

000000-00-0 . |Thoma Bravo Fund XV, L.P. .... Wilmington ... Thoma Bravo Fund XV, L.P. .eeeverennne ...10/14/2022 ... .. 14,263,611 |...... 14,956,307 |...... 14,956,307 |+v.veveres 771,557 |oveeeees O [ O oo 0 foeeeciecns O e 0 o 5,736,389
Strategic Partners Fund Solutions
000000-00-0 . [Strategic Partners IX LP ..cccooevervrisiriaarans |eeeeeencns Wi Imington vovvvvesvieereccisin oo, DE..connne Associates X LP .oovovveeeesieniinsinns feorsnine wennens ...09/30/2022 ... |...... LSO RO 6,901,033 |[........ 6,839,573 |........ 6,839,573 |...ovue 352,520 [oooviiennnes (o) R (o) R (o) R [ R 726,327 |..... 19,208,540
1999999. Joint Venture Interests - Common Stock - Unaffiliated 50,226,119 49,953,004 49,953,094 1,507,049 0 0 0 0 1,334,615 | 58,275,464
86773#-10-0 . | Sunrise Captive Re, LLC .o..oveovwrroveesnsnrens | enenneans [Cincinnati wooveoveieesrcsesnnan | H..ooooo. [The Ohio National Life Insurance, Co. .. |ocooeore woveorrens]one 12/3172018 oo | 127,055,108 |..... 127,055,108 |..... 127,055,108 |..... (36,028,971)].c0eceerennn (o) R (o) R (o) R 0]....63,000,000 |...ooornnnnn 0]... 100.000
2099999. Joint Venture Interests - Common Stock - Affiliated 127,055,108 127,055,108 127,055,108 (36,028,971) 0 0 0 0| 63,000,000 0of XXX
000000-00-0 . [Voya Comercial Mortgage Lending Fund LP ..... [, [Witmington coovvvvriresieiicnens | DE......... [Voya OML 6P LLC w.ovoveieieiiiecicien | I Y e 25,000,000 |...... 25,000,000 |...... 25,000,000 [ooooveeierenenns 0 oo, 0o, 0o, 0o, 0o, 0o, 0]......2.700
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 25,000,000 25,000,000 25,000,000 0 0 0 0 0 0 0] XXX
FARNERS EXCHANGE CAP 111 144A  5.454%

300580-AA-9 . [10/15/54 ..o [ e | e o DITECE vveveveeeeeeierereveeeessenesenenenes [oenes 2.AFE ...... 1.02/07/2018 . [ i e 5,242,480 |....... 4,200,000 |........ 5,179,039 [oveurrrnnan. (Ul (12,199)]...cvveveee (L I (L I (L 272,700 [..vevvee 0. 0.000
309601-AE-2 .. [FARMERS INS EXCH 144A  4.747% 11/01/57 ooves [ vveveeee | o o Chvernne DITECE wvevevereereeeieieeeseee s [oenes 2.AFE oo A0/11/2017 o[ e o 3,518,025 [........ 2,699,550 [........ 3,514,059 [ovevrniinnnn (L TEZ5)) A (L I (L I (o 166,145 .o 0. 0.000

401378-AB-0 ..

GUARDIAN LIFE INSURANCE 144A

4.875% 06/19/64

Unknown Portfolio ..

....04/18/2018 ...
.10/19/2018 ..

...829,087 |...

... 45,004 |....

575767-AJ-7 .. |MASS MUTUAL LIFE 144A  5.375% 12/01/41 ...... Direct ...l .3,272,570 ..188,125 |

575767-A0-1 .. | MASS MUTUAL LIFE 144A  3.375% 04/15/50 ...... Amherst Securities . ....10/13/2021 ... |. ........3,683,330 [........ 2,557,135 |....... 3,674,116 [.oooeeeinninnnn O Lo (4,234) ] O e O e 0 s 118,125

575767-AR-9 .. |MASS MUTUAL LIFE 144A  3.200% 12/01/61 ...... Credit SUisse ..ooeeeeeiiiiieeiiie, L A1/1872021 L fe e 4,960,850 |........ 3,255,450 |........ 4,961,027 [ooooeeiiiiiin0 o806 | O e O e O 160,000 |...cceennneens 0)..... 0.000
NEW YORK LIFE INSURANCE 144A  3.750% 05/15/50]

64952G-AT-5 .. | ... ...04/08/2020 ...|. 23,268,771 |...... 16,912,494 |...... 23,138,426 |.oevvneeneeeee 0 [ (80, 744) e O [ O el O 791,250 [coeeeeiieenn 0 e 0.000
NOR

668138-AC-4 .. | 09/30/59 ...eevreiiiiiiiiiiiiiiieeeeiieeeeeee [ | e [ ... Direct .oooeiiiii [ 1.CFE ...... ...09/12/2019 L. feueeeee i s 6,963,250 |........ 5,199,600 |........ 6,965,206 [......ceeeunnnenns 0 foreeaeannns LT (V) IO (V) IO 0]....... 253,750 veeeeniineens 0)..... 0.000
NORTHWESTERN MUTUAL LIFE 144A  3.850%

668138-AA-8 . |09/30/47 ... ...01/14/2020 ...|. ...5,449,450 |....... 4,015,600 |........5,406,548 |.. 192,500 [..veeeeeeennnn 0o 0.000
NORTHWESTERN

668138-AE-0 . |03/30/51 uevreiieieiiiiiiieiiieeeciiieeees [ | e [ ... Morgan Stanley Dean Witter ................ [..... 1.CFE ...... ...08/15/2021 . feeeeees i | 10,639,520 |....... 7,481,700 |...... 10,605,560 |...evvvereeennnes 0f....... [QEN) IR (V) IO (V) IO 0]....... 345,000 [.oeeeennnnnenns 0)..... 0.000
PENN MUTUAL LIFE INSURANCE CO 144A  6.650%

707567-AA=1 . ] 06/15/34 .eeeveeiiiiiiiiiieeeiiececeiieeees [ | e [ Direct .oooeiiiii [ 1.FFE ...... ...08/26/2011 ... foeeees i | 7,670,550 |........ 7,344,750 |........ 7,432,016 [..oeeeeennnis 0f....... (29,247).ccceeiieens (V) IO (V) IO 0]....... 465,500 |..oeeennnnnnns 0)..... 0.000
PENN MUTUAL LIFE INSURANCE CO 144A  3.800%

707567-AE=3 .. | 04/29/61 ..eevveiieiiiiiiiiieeiiieccceiiieeees [ | e [ J P Morgan & Co .eoeeeennnniiiiiiiiiiieeees [ 1.FFE ...... ...04/22/2021 L feeeeiee i e 5,000,000 |........ 3,379,000 |....... 5,000,000 |-.uvvveenaannnns (O (V) IO (V) IO (V) IO 0]....... 190,000 |......eeeeennn. 0)..... 0.000
TEACHERS INSUR & ANNUITY 144A  3.300%

878091-BG-1 . |05/15/50 .eevvveeeeeeiiiiiiiieiiiiecciieeees [ | e [ N Direct .oooeiiii [ 1.DFE ...... ...06/04/2020 ... [oeeireiiiiiii o 4,993,350 |........ 3,695,650 |........ 4,993,883 |......ceveeeenn. [\ SR LK R (V) IO (V) IO 0....... 165,000 |............... 0)..... 0.000
TEACHERS INSUR & ANNUITY 144A  4.270%

878091-BF-3 .. | 05/15/47 .eeereieiiieee .|Direct D FE ......[....02/07/2018 ...|. 8,472,800 |....... 6,986,160 |........8,425,940 |.. (12,00)f.. 0. 341,600 |.....oceeeennnn 0 e 0.000

905641-AA-4 .. |UNION CENTRAL LIFE 144A 8.200% 11/01/26 ....|... G FE ......[....07/23/2009 ...]. 8,430,188 |........ 8,926,551 |........8,963,151 |.. (42,204)).. 0. 733,900 |..eeiiiiennn 0. 0.000
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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
WESTERN & SOUTHERN LIFE 144A  3.750% 04/28/61
95765P-AE-9 .. [ .oiieiiiiiiii s | [ e [ J P Morgan & €0 ...vvvvvvvnnnniiiiinnnnnnnns ot 1.FFE ...... ....04/21/2021 | | 4,976,350 |........ 3,510,350 |....... 4,977,070 |.ooeeeeeeee Ofieiiinens 27 |ooeeeeeeee [ [ [ 187,500 |....ooeennnn 0f..... 0.000
2799999. Surplus Debentures, etc - Unaffiliated 108,047,330 84,265,647 107,971,276 0 (185,381)] 0 0 0 4,616,189 0f XXX
6099999. Total - Unaffiliated 200,197,562 175,979,471 199,685, 100 2,376,377 (185, 381)] 0 0 0 6,088,730 72,544,134 | XXX
6199999. Total - Affiliated 127,055, 108 127,055, 108 127,055, 108 (36,028,971) 0 0 0 0 63,000,000 0of XXX
6299999 - Totals 327,262,670 303,034,579 326,740,208 (33,652,5%4) (185,381)] 0 0 0 69,088,730 72,544,134 | XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TE .8 e 0 1F.$ . 17,400,086 1G..$.............. 8,963,151
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

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

46332#-12-4 ......... Ironwood Mezzanine FUnd 1V-B LP ... ....iiiiiiiiiiieeiiiiie e e e cenn s e e e e e e e e e e e eeees Wilmington ....ooeeeeeeiieiiiiiiiieeeeeeiiieeeee foreeeens DE......... Ironwood Mezzanine Management [V LLC .....ooiiiremeiieiiiiiie e e e eeenines ...12/31/2021 ... {...... 2 [V 822,318 |uuuiiieiiiiiie e [ P 3.540
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 822,318 0 XXX
000000-00-0 Crescent Direct Lending Fund |11 Note Feeder LP . e [WEImINGtON Lo [ DE.........|Crescent Direct Lending Fund 111 GP LLC . ....12/31/2021 ... 1 398,182 |.... .0 .. ...0.750
000000-00-0 . ..|GDLC Feeder Fund LP . |Wilmington Golub Onshore GP 3, LLC ....06/22/2023 .. 1. .. 2,745,000 |[. 0 0.900
000000-00-0 ......... Ironwood Capital Partners V Feeder LP .. «oe. |Wilmington .. .| Ironwood Capital Management V LLC . ....08/18/2022 ...|...... 1 .. s .0 .. ...0.940
000000-00-0 ......... PineBridge Private Credit 11 Parallel LP ..i..cooiiiiiiuiiiiiiiiiiiiniiiiiiiinn i Wilmington PineBridge Private Credit 111 GP LP ...ooiiiiivuiiiiiiiiiiiiiiiiiiiiiniee s ...09/22/2023 ... |...... P T, 2,657,626 [.....ocevunnniiiinnns 735,683 |..uuuniiiiiiiiiiiiiiiiiinnes [ O 0.800
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,927,626 4,186,007 0 XXX
000000-00-0 . ..[Blue Owl GP Stakes V US Investors LP (FKA Dyal V US Investors LP) . |Nevark .. Blue Owl GP Stakes V US Investors LP (FKA Dyal V US Investors LP) ....12/31/2021 .. 1. 0 .. 2,325,000 |[. 0 1.290
000000-00-0 . ..|HarbourVest Partners Co-Investment Fund VI LP ... Wilmington HarbourVest Partners Co-Investment Fund VI LP .. ....09/30/2022 .. 1.. 0 ..9,000,000 |. 0 0.539
000000-00-0 . ..|Stepstone Captial Partners V LP . Wilmington StepStone Capital V (GP), LLC ....07/06/2022 .. 1. 0 4,633,354 |. 0 1.060
000000-00-0 . ..| Thoma Bravo Fund XV, L.P. ... . [Wilmington Thoma Bravo Fund XV, L.P. ..... ....10/14/2022 .. 1. 0 .. 3,529,687 |. 0 0.228
000000-00-0 .........| Strategic Partners IX LP .... Wilmington tovveeviiiniiiiiiiiiiiecinecieens .|Strategic Partners Fund Solutions Associates IX LP ....c.oveevuiiinuniinnieinnnanns ...09/30/2022 .. 1 0 | 2,646,170 |.... .0 .. ...0.016
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 22,134,211 0 XXX
000000-00-0 ......... [Voya Commercial Mortgage Lending FUND LP ......vivevierioriesiesieriesserseriersessereeseeneanes TWiImington wooveiveieieeeceeeeceeeieeneene | DE......... JVOY@ OML GP LLC .eviitiitieeietietietiesieiieieeseeseeisesseseeseerseneessenseneeneeseernns ]....00/20/2023 ... ]...... [T P 25,000,000 [oeoiviiiiiiiiiiiiiinnas [ T [ P 2.700
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 25,000,000 0 0 XXX
677412-AD-0 ......... |AUGUSTAR LIFE_INSURANCE 8.500% 05/15/26 ... ...|Santander ...12/08/2023 | .............. .... 2,006,000 |.. .0 .0 .. ...0.000
2899999. Surplus Debentures, etc - Affiliated 2,006,000 0 0
6099999. Total - Unaffiliated 27,927,626 27,142,626 0
6199999. Total - Affiliated 2,006,000 0 0
6299999 - Totals 29,933,626 27,142,626 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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 Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
46332#-12-4 Ironwood Mezzanine Fund IV-B LP .... Wilmington . Income . 12/31/2021 ..|. 03/24/2023 .. .(265,790)].. .0 .. I o0 ..(265,790)]... 0. .0 ... .0
46332#-12-4 . Ironwood Mezzanine Fund IV-B LP . Wilmington . .|Capital Distribution . 12/31/2021 ..|. 03/31/2023 .. 92,409 0 .0 0. . 92,409 0. 0 .0
46332#-12-4 . Ironwood Mezzanine Fund IV-B LP . Wilmington . .| Income .....ceerrnnnnnns . 12/31/2021 ..|. 05/01/2023 .., .. (92,409)).. 0 .0 0 (92,409) 0 0 .0
46332#-12-4 . Ironwood Mezzanine Fund IV-B LP . Wilmington . .|Capital Distribution . 12/31/2021 ..|. 06/09/2023 .., . 111,194 |.. 0 .0 0. 111,194 .. 111,194 0. 0 .0
46332#-12-4 . Ironwood Mezzanine Fund IV-B LP . Wilmington . .| Income .....ceerrnnnnnns . 12/31/2021 ..|. 07/28/2023 .., .(111,194)).. 0 .0 0 (111,194)[.. ..(111,194) 0 0 .0
46332#-12-4 . Ironwood Mezzanine Fund IV-B LP . Wilmington . .|Capital Distribution . 12/31/2021 ..|. 09/28/2023 .. .. 184,222 0 .0 0. . 184,222 |.. ... 184,222 0. 0 .0
46332#-12-4 . Ironwood Mezzanine Fund IV-B LP . Wilmington . .| Income ....oeeeernnnnnns . 12/31/2021 ..|. 10/31/2023 .. .(184,222)).. 0 .0 0 (184,222)|.. ..(184,222) 0 0 .0
46332#-12-4 ..... Ironwood Mezzanine Fund IV-B LP .... .. | Wilmington . N T Capital Distribution .. . 12/31/2021 ..|. 12/22/2023 .. .. 105,380 |. . .0 . .0 . .0 .......... 105,380 ... 105,380 |... 0. .0 .. .0
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated (160,410) 0 0 0 0 (160,410)) (160,410)) 0 0 0 0
000000-00-0 ..... GDLC Feeder Fund LP .......ocovvvvvnnniiiiiinnnnnns Wilmington Capital Distribution . 06/22/2023 ..|. 12/29/2023 ..|........ 14,557 0 0 () 14,557 0 0
000000-00-0 ..... PineBridge Private Credit II1 Parallel LP .. [Wilmington .... Capital Distribution .. . 09/22/2023 ..|. 09/22/2023 .. ... 31,723 |.. .0 .. o0 o0 .. 31,723 .0 .. .0
000000-00-0 ..... PineBridge Private Credit I11 Parallel LP .. [Wilmington . .|Capital Distribution . 09/22/2023 ..|. 11/30/2023 .., 0 .0 0. ... 1,002 |.. 0 .0
000000-00-0 ..... PineBridge Private Credit IIl Parallel LP .. [Wilmington . N . 09/22/2023 ..|. 12/31/2023 .. .0 .. .0 .. A .. 0 [ (81,723) .0 |.. .0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 0 0 0 0 15,559 0 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ........ccoooeeiiiiinns [T T R AR, DE......... Capital Distribution ......cccovvviivnnnnnnns . 05/19/2021 ..|. 02/28/2023 ..|........ 94,939 |...oovvninnnnns [ O [N O [N O [N O [N O () 94,939 ... 94,939 [.oooiiiiinnnns [ O [N O [N O 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ........ooooeviiiiiins Newark .....oovvvvviviinnniniiiiinnns Jonennnns DE......... INCOME . vvviieiieiii e . 05/19/2021 ..|. 04/30/2023 ..[...... (445,267)].c0vvennnnn [ O [N O [N O [N O [N O (U} S (445,267)f.......... (445,267)....cvvnnnnnnnn [ O [N O [N O 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ........ccooeviiiiiiinis Newark .....oovvvvviviinnniniiiiinnns Jonennnns DE......... Capital Distribution ......cccovvriiinnnnnnns . 05/19/2021 ..|. 05/09/2023 . |....... 170,324 oo [ O [N O [N O [N O [N O (U 170,324 |........... 170,324 ..o [ O [N O [N O 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ........coooeeiiiiiinns [T T R AR, DE......... Capital Distribution ......cccoovviiinnnnnnns . 05/19/2021 ..|. 08/04/2023 ..|........ 76,919 |oeveeiiinnns [ O [N O [N O [N O [N O () 76,919 [o.oeennnnene 76,919 |ovveniinns [ O [N O [N O 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ........ccooeeviiiiiins [T T R AR, DE......... INCOME . vvveiee i . 05/19/2021 ..|. 08/07/2023 ..|....... (94,939)]..ccvvnnnne [ O [N O [N O [N O [N O (U (94,939) 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ........ooooeviiiiiins Newark .....oovvvvviviinnniniiiiinnns Jonennnns DE......... Capital Distribution ......cccovvviivnnnnnnns . 05/19/2021 ..|. 09/14/2023 ..|.... 1,435,280 |.......euunnnn. [ O [N O [N O [N O [N O 0f.. 1,435,280 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) Newark Capital Distribution .. . 05/19/2021 ..|. 11/07/2023 .. . .0 w0 .. cend0 el 112,990 .0
000000-00-0 ..... Stepstone Captial Partners V LP . Wilmington . .| Capital Distribution . 07/05/2022 ..|. 07/31/2023 .., s .0 0 .0 .0 0 .. 10,832 |.. .0
000000-00-0 ..... Stepstone Captial Partners V LP . Wilmington . .|Capital Distribution . 07/06/2022 ..|. 12/15/2023 .., ..2,928 |.. .0 0 .0 .0 0. 2,928 |.. .0
000000-00-0 ..... Stepstone Captial Partners V LP . Wilmington . .| Income ... . 07/05/2022 ..|. 12/19/2023 .., ..(10,832)].. .0 0 .0 .0 0 .(10,832)|.. .0
000000-00-0 ..... Strategic Partners IX LP .... Wilmington . .| Income ... . 09/30/2022 ..|. 01/04/2023 .., .(172,853)).. .0 0 .0 .0 .0 (172,853)[.. .0
000000-00-0 ..... Strategic Partners IX LP . Wilmington . .| Capital Distribution . 09/30/2022 ..|. 03/24/2023 .. .. 139,800 .0 0 .0 .0 0 . 139,800 |.. .0
000000-00-0 ..... Strategic Partners IX LP . Wilmington . .| Income . 09/30/2022 ..|. 07/30/2023 .., .(382,941)).. .0 0 .0 .0 .0 (382,941)|.. .0
000000-00-0 ..... Strategic Partners IX LP . Wilmington . .| Income ... . 09/30/2022 ..|. 07/31/2023 .., .(139,800)).. .0 0 .0 .0 0 (139,800).. .0
000000-00-0 ..... Strategic Partners IX LP .... ... |Wilmington . Capital Distribution .. . 09/30/2022 ..|. 09/27/2023 .. .. 153,908 |.. 0. .0 . .0 . 0. .0 .......... 153,908 .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 951,288 0 0 0 0 0 0 951,288 0
AUGUSTAR LIFE INSURANCE ~ 8.500% 05/15/26 | ‘ |
B77412-AD-0 ... [ oiiiiiniiiiiiiiiiie i ccriinnees | eererieeereesineserninnnesreens |eennnnnns OH......... Redemption 100.0000 .....ccoveunnnnns . 12/08/2023 ..|. 12/12/2023 ..|.... 2,006,000 |....ccevuuenees (U] T (U] T (U] T (U] T (U] T (O 2,006,000 |........ 2,000,000 f-.oeevnnnnnnnns (O (6,000)|........ (6,000)]cceveennnnnnns 0
2899999. Surplus Debentures, etc - Affiliated 2,006,000 0 0 0 0 0 0 2,006,000 2,000,000 0 (6,000) (6,000) 0
6099999. Total - Unaffiliated 806,437 0 0 0 0 0 0 806,437 806,437 0 0 0 0
6199999. Total - Affiliated 2,006,000 0 0 0 0 0 0 2,006,000 2,000,000 0 (6,000) (6,000) 0
6299999 - Totals 2,812,437 0 0 0 0 0 0 2,812,437 2,806,437 0 (6,000) (6,000) 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 13 14 15 16 17 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
e SVO Used to Book/ Year's Than- Book/ Admitted Stated
i Admini- Obtain Adjusted (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP g | Bond | strative Actual Fair Fair Par Carrying tization)/ | Impairment| Carrying Rate Rate Due and Received Maturity
Identification n Char_[ Symbol Cost Value Value Value Value Accretion [Recognized Value of of Accrued During Year Acquired Date
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE
36235%-AB-7 ..... [BACKED CERT ..eeveeeieeeenneeeeeeeniie e e e eeene e e e eennas A ...99.1550 |...coonnnnnnns 2,148,824 |.............. 2,167,146 |.....c........ 2,167,146 [..ocovvenieeen0 el [0 0 s 4.730 |...... ATTTIMON (oot e 4,556 ...09/09/2010 ...|....06/15/2030 ...
912810-TU-2 ..... A . 102.1090 |... .... 25,527,250 |.... 25,000,000 |.. ...22,967,770 LU R (1 <t N | I RN | ) AN 4.375 |...... 5.031 ... 413,128 |... ....11/02/2023 ...|....08/15/2043 ...
912828-V9-8 ..... A ...94.9470 |....cornennnns 1,044,417 |.... .1,100,000 |.. ....1,090,019 O 2,975 |0 o0 e 2.250 |...... 2.549 |FA oot e 9,349 |... ....01/12/2018 ...|....02/15/2027 ...
912820-FV-8 ..... A . 101.6850 |.......eeennn. 8,755,079 |.... .8,610,000 |.. .... 8,466,852 O v 4164 |0 0 4125 |...... 4.353 ... 45,859 [... ....00/15/2023 ...|....11/15/2032 ...
91282C-FV-8 ..... A . 101.6850 |...ccevnnnnnns 1,413,422 |.... .1,390,000 |.. .... 1,366,890 0 [ 672 |0 [0 e 4125 |...... 4.353 e 7,408 |... ...09/15/2023 ...|....11/15/2032 ...
91282C-HT-1 ..... A 18,756,250 |. 100.0000 |............. 19,981,200 [.............. 20,000,000 |...ccvunnnnns 18,773,088 0 foeeeeenn 16,838 |oovvevennnnnnnn0 o0 s 3.875 [...... 4.674 [FA oooo ooviinnnnnnns 292,731 ...11/02/2023 ... |....08/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 54,782,606 | XXX 58,870,192 58,267,146 54,831,765 0 XXX XXX 773,026 XXX XXX
383750-BD-1 ..... 4 A ..528,716 |. 101.6230 |... ..483,122 |.. ....506,998 O e 8178 |0 [0 e 5.352 |...... 4.645 ...08/03/2012 ...|....04/20/2042 ...
38377G-S7-5 ..... A .. 231,068 |...98.4740 |... ..218,762 |.. ....219,471 0 [ (652) |0 o0 e 4.000 |...... 3.359 ....04/16/2014 ...|....07/20/2040 ...
3838311-BP-0 ..... A .... 19,991,896 |...97.9200 |... .... 20,553,052 |.... ...20,989,728 |.. ...20,008,077 O e 16,181 |0 [0 e 4.500 |...... 5.633 ... 1172172023 ... |....12/20/2051 ...
38383X-X2-5 ..... A .... 19,716,039 |...98.3600 |... ....20,675,152 |.... ...21,019,931 |.. ...19,757,048 0 [ 41,009 |0 o0 e 4.500 |...... 6.133 ...10/30/2023 ...|....02/20/2052 ...
38383Y-CS-9 ..... A .... 15,816,576 |...96.7940 |... .... 16,246,255 |.... ...16,784,295 |.. ...15,853,185 LU SRR {1101 R N | N RPN | ) S 4.000 |...... 5.432 .. 167,843 |....09/12/2023 ...|....08/20/2052 ...
38383Y-09-6 ..... ..]..CF.. N I R ) .. 17,462,859 |...98.2230 |... ....18,262,606 |.... ...18,592,963 |.. ... 17,487,694 0 24,835 |0 o0 4.500 |...... 5.989 .. 69,724 |....11/13/2023 ...|....03/20/2051 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 73,747,154 [ XXX 76,443,452 78,088,801 73,832,473 0 122,160 0 XXX XXX 429,694 XXX XXX
36194N-LU-1 ... I L A ...93.1930 |....covnnnnnns 3,434,009 |.... .... 3,693,758 O e (1,204) |0 [0 e 2.850 |...... 2.789 .. 105,018 |....04/25/2016 ...|....07/01/2033 ...
361945-PD-4 ... 4 A ...88.7850 |. ..4,206,790 |. (4,782,117 |.. .0 (4,623) | .3.020 |......2.910 ....08/23/2016 .. 09/15/2041
36197J-7L-2 ..... GOVERNMENT NATIONAL MTG ASSOC GN AZ6147 4 A ...93.6540 |. .. 3,515,132 |. .3,813,490 |.. .0 (7,989) |. .3.940 |......3.681 ....01/26/2017 .. 03/15/2037
38373\1-2F-6 ..... 4 A 9.8860 |. 211,764 ... 180,138 |.. .0 ....804 |. .2.185 |.. ....11/17/2009 .. 04/16/2050
38376G-2H-2 . |4 A ...94.8180 |. ..2,761,688 |. . 2,912,620 . 2,899,253 |.. .0 L1718 .3.725 |...... 3.862 ...12/31/2013 .. 04/16/2082 ...
38376G-2C-7 . |4 A ...99.4470 |. ..110,372 110,372 |.. .0 AT ......4.620 |......3.820 ....05/01/2017 .. 10/16/2044 ...
38378N-F3-2 ..... I L A ...96.4010 |... . 4,194,848 |.. .... 4,206,020 O e (2,810) vl o0 e 3.400 |...... 2.986 ...03/26/2015 ...|....02/16/2047 ...
38378N-KA-0 ..... N A ...99.4500 |... ..259,697 |.. 0 . PPN | N FRRRROR | R IS 3.500 |...... 3.505 ....03/26/2014 ...|....10/16/2033 ...
38378X-6B-2 ..... .. |..CF.. 4 e | 1AL ...91.2300 |... . 4,321,442 .. ... 4,324,704 O (4491 0 0 3.250 |...... 3.172 ...07/09/2015 ...|....05/16/2042 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 24,549,156 | XXX 22,543,740 23,975,354 24,269,549 (18,643) 0 XXX XXX 66,252 867,099 XXX XXX
0109999999. Total - U.S. Government Bonds 153,078,916 | XXX 157,857,384 160,331,301 152,933,787 138,905 0 XXX XXX 1,125,370 1,630,299 XXX XXX
91087B-AQ-3 ..... |UN|TED MEXICAN STATES ...ievvveniiiiiiniiniiiiiininnas | ...... |D ...... |1 ........... 2BFE .o 6,998,900 [...82.7900 [.............. 5,795,300 [....ccuunnnnns 7,000,000 |..eeeennnnnnns 6,998,675 [.....eeeenn 0 v (A7) o0 i 0 0l 4280 ... 4282 | FA L [ 114,014 [.............. 299,600 |....04/07/2021 ...|....08/14/2041 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 6,998,900 | XXX 5,795,300 7,000,000 6,998,675 114,014 299,600 XXX XXX
0309999999. Total - All Other Government Bonds 6,998,900 | XXX 5,795,300 7,000,000 6,998,675 114,014 299,600 XXX XXX
01030L-DS-1 ..... ALABAMA ST INCENTIVES FING AUT GENERAL . 2 ... .. 1.DFE ..|... .. 4,000,000 |...80.4660 |... .4,000,000 |.. 4,000,000 . 47,227 ... .. 141,680 |....09/13/2019 ...|....09/01/2042 ...
011770-20-5 ..... -2 .1.DFE .. 1,000,000 |...89.5260 |. ..895,260 |. .1,000,000 .1,000,000 |.. . 16,075 . 38,580 |....01/16/2013 .. 08/01/2037 ...
022555-XE-1 ALVORD CA UNIF SCH DIST SCHOOL DISTRICT .2 .1.CFE .. 4,000,000 |...75.6900 |. .. 3,027,600 |. .4,000,000 .4,000,000 |.. . 49,250 118,200 |....08/28/2020 .. 08/01/2042 ...
03255L-JU-4 ..... ANAHEIM CA PUBLIC FING AUTH LE B L .. 1.EFE ..|... .. 8,000,000 |...69.1340 |... 5,530,720 |.... .8,000,000 |.. 8,000,000 ... 124,840 |... .. 249,680 |....06/11/2021 ...|....07/01/2061 ...
040507-NB-7 ..... ARIZONA ST HLTH FACS AUTH BANN .. 1.DFE ..|... .. 1,000,000 |...97.7240 |... .1,000,000 |.. 1,000,000 .... 20,810 |[... ... 41,620 |....10/18/2012 ...|....01/01/2030 ...
040654-YD-1 ..... ARIZONA ST TRANSPRTN BRD HIGHW TRANSPORTATION .. 1.B FE ..|... .. 5,160,000 |...83.8890 |... . .5,160,000 |.. 5,160,000 .... 81,683 [... .. 163,366 |....01/10/2020 ...|....07/01/2038 ...
04300D-AD-2 ..... ART INSTITUTE OF CHICAGO B .. 1.DFE ..|... .. 2,300,000 |...95.0690 |... 2,186,587 |.... .2,300,000 |.. 2,300,000 ... 28,995 |... . 86,986 |....10/11/2012 ...|....08/01/2027 ...
052451-BH-3 ... CITY OF AUSTIN CONRAC 2013 .. N .. 1.EFE ..|... ...1,501,950 |...74.4830 |... 1,117,245 |.... 1,601,408 |.ooovveennneeennn0 [ (183) o0 vl 0 002,858 [ 2,848 [MN Lo i 5,478 |... . 42,870 |....02/12/2021 ...|....11/15/2042 ...
059231-Y6-1 ..... BALTIMORE MD REVENUE N L .. 1.EFE ..|... .. 4,000,000 |...71.7530 |... 2,870,120 |.... . 4,000,000 .... 57,280 |... .. 114,560 |....11/19/2020 ...|....07/01/2043 ...
072024-XS-6 ..... BAY AREA CA TOLL AUTH TOLL BRI 1 .1.CFE .. 2,000,000 |.. 76.7070 |. 1,534,140 |. .2,000,000 .2,000,000 |.. . 14,910 . 59,640 |....08/03/2021 .. 04/01/2040 ...
088518-N0-4 ..... BEXAR CNTY TX REVENUE 2 .1.CFE .. 1,250,000 |...70.3740 |. ..879,675 |. . 1,250,000 .1,250,000 |.. . 14,691 . 38,888 |....09/02/2021 .. 08/15/2049
088518-PH-2 ..... BEXAR CNTY TX REVENUE ... 2 .1EFE .. 5,000,000 |...69.9770 |. .. 3,498,850 |. .5,000,000 .5,000,000 |.. . 60,086 ....09/02/2021 .. 08/15/2051
091096-PL-5 ..... BIRMINGHAM AL WTRWKS BRD WTR R 2 .1.CFE .. 8,000,000 |...74.6060 |. ..5,968,480 |. .8,000,000 .8,000,000 |.. 114,400 ....07/14/2021 .. 01/01/2043 ...
10115C-AA-2 ..... L2 ... .. 1.DFE ..|.. ...3,908,981 ). 101.3730 |....eenvnnnnns 4,024,508 |.... .3,970,000 |.. .... 3,919,103 .... 51,610 |... ...12/31/2013 ... |....10/01/2045 ...
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114894-Z01-1 ... BROWARD CNTY FL ARPT SYS REVEN AIRPORT .........cccew foee vun]vunnnns T L1EFE e 7,986,860 |...83.0560 |.............. 6,644,480 |......cceeen 8,000,000 |.eeevunnnnns 7,988,345 |..euuniiiiinnnnd (U T (1 RN | N AU | B RN 3.477 |...... 3487 [AO coeees [ 69,540 |...ovvnnnnnnns 278,160 |....11/07/2019 ...|[....10/01/2043 ...
130320-D9-6 ..... CALIFORNIA ST HLTH FACS FING A ... N A .. 1.DFE ..|... ...90.8030 |...ccvnnunnnns 3,968,091 |.... .4,370,000 |.. ... 4,249,490 O e n,351 |0 0 e 4.353 |...... 4.583 (D ....... .. 190,226 |....05/20/2022 ...|....06/01/2041 ...
130770-KP-6 ..... CALIFORNIA ST UNIV REVENUE N .. 1.DFE ..|... ...81.2500 |.......oennnns 1,706,250 |.... ....1,793,658 O [ 19,485 |0 [0 e 2.714 |...... 4.300 [MN ...... ... 56,994 |....06/02/2022 ...|....11/01/2035 ...
130770-QU-9 ..... CALIFORNIA ST UNIV REVENUE N A .. 1.DFE ..|... . L. 736770 |oeeeeennennnns 1,105,155 |.... .... 1,500,000 J I N | I FORRRRRt | B ISP | B AU 2.7%5 |...... 2.795 [MN ...... ... 41,925 |....07/09/2021 ...|....11/01/2041 ...
130770-Ri-4 ..... CALIFORNIA ST UNIV REVENUE N .. 1.DFE ..|... .. 5,000,000 |...69.5570 |......ennenn 3,477,850 |.... ....5,000,000 I RN | N | RPN | B FN 2.719 |...... 2.719 [MN ...... .. 135,950 |....07/09/2021 ...|....11/01/2052 ...
16772P-CX-2 ..... CHICAGO ILLINOIS TRANSIT AUTH GENERAL .. N A .. 1.CFE ..|... .. 2,500,000 |...86.7420 |.............. 2,168,550 |.... ....2,500,000 JL I I | I APPSRt | B IR | ) FOU 3.912 |...... 3.912 (D ....... . 97,800 |....08/28/2020 ...|[....12/01/2040 ...
19647P-BQ-5 ..... COLORADO ST HSG FIN AUTH MF HS I .. 1.AFE ..|... .. 1,484,881 ...83.4700 |.............. 1,239,430 |.... ... 1,484,881 LI RN | I N | RPN | B SN 3.400 |...... 3.400 [MON ..... . 33,671 |....12/05/2016 ...|....11/01/2045 ...
19647P-BS-1 ..... COLORADO ST HSG FIN AUTH MF HS 2 ... .. 1.AFE ..|... .. 3,778,769 |...85.1160 |....eennnnnen. 3,216,337 |.... ....3,778,769 JLU I N | [ APt | B IR | B AU 3.850 |...... 3.850 [MON ..... .. 145,483 |....05/12/2017 ...|....07/01/2057 ...
199492-2E-8 . COLUMBUS OH ...evvvivviinnnnninnnns 2 1AFE .. ...92.6700 |. .. 3,739,235 |. . 4,030,059 |.. .0 .4.342 |......4.352 ....04/27/2022 .. 04/01/2042 ...
19954K-AQ-4 ..... | COLUMBUS OH REGL ARPT AUTH CUS AIRPORT . 2 . 1.GFE .. ...87.9780 |. .. 1,759,560 |. .2,000,000 |.. .0 .4.059 |......4.059 ....04/18/2019 .. 12/15/2039 ...
20281P-KL-5 ..... CMWLTH FING AUTH PA .. 1 .1EFE .. ...94.0550 |. 7,242,235 | 7,751,262 |.. .0 ......4.014 |......3.929 . ....04/12/2017 .. 06/01/2033 ...
20281P-KT-8 ..... CMWLTH FING AUTH PA .. N L .. 1.EFE ..|... ...91.2430 |... 3,649,720 |.... ....4,000,000 JLU I N | [ APt | B IR | B AU 3.864 |...... 3.864 (D ....... .. 154,560 |....01/11/2018 ...|....06/01/2038 ...
20281P-NE-8 ..... CMWLTH FING AUTH PA .. B L .. 1.EFE ..|... L 774340 | 3,871,700 |.... ....5,000,000 LU RN | N | RN | B SN 2.991 [...... 2.991 (D ....... .. 149,550 |....06/17/2021 ...|....06/01/2042 ...
20282E-AS-5 ... CMWLTH FING AUTH PA .. e 20 .. 1.DFE ..|... . 100.7720 |... 7,436,974 |.... ... 7,357,252 0 [ 1,046 v o0 e 4.000 |...... 4.027 (D ....... .. 295,200 |....02/15/2018 ...|....06/01/2039 ...
219764-SF-5 ..... CORONA-NORCO CA UNIF SCH DIST SCHOOL DISTRICT ......[... ... [ .. 1.DFE ..|... ...79.5480 |... 3,158,056 |.... .... 3,970,000 LI RN | I N | RPN | B SN 3.191 [...... 3.191 [FA ...... .. 126,683 |....10/03/2019 ...|....08/01/2039 ...
235036-7A-2 ..... DALLAS-FORT WORTH AIRPORT AIRPORT N L .. 1.EFE ..|... ...73.6600 |... .. .... 3,527,270 O e (912) |0 o0 e 2.919 |...... 2.862 [MN ...... ..101,873 |....10/12/2021 ...|....11/01/2050 ...
23503C-AP-2 ..... DALLAS-FORT WORTH TX INTERNATI ... B L .. 1.EFE ..|... ...87.5860 |... ..534,000 |.. O 399 |0 [0 4.087 |...... 4.342 . 21,825 |....04/22/2022 ...|....11/01/2051 ...
23503C-AP-2 ..... DALLAS-FORT WORTH TX INTERNATI ... N A .. 1.EFE ..|... ...87.5860 |... 1,226,000 |.. .... 1,175,756 0 o916 |0 o0 e 4.087 |...... 4.342 . 50,107 |....04/22/2022 ...|....11/01/2051 ...
249174-80-7 ... DENVER SCHOOL DIST NO 1 2012C .. 1.B FE ..|... .. 845,990 |...91.9790 |... 919,790 |.... 896,679 O 8,242 |0 [0 3.773 |...... 4.930 ... 37,730 |....12/31/2013 ... |....12/01/2035 ...
24917N-AR-2 ..... [DENVER CO CITY & CNTY HSG AUTH GENERAL . .1.BFE .. 3,900,000 |...82.4680 |. .. 3,216,252 |. .3,900,000 |.. .0 3,287 ... 82207 126,243 |....10/04/2019 .. 12/01/2038 ...
249182-PY-6 ..... DENVER CITY & CNTY CO ARPT REV AIRPORT ... .. 1.DFE ..|... 3,290,000 |...79.2790 |... 2,608,279 |.... .... 3,290,000 O o0 o0 [0 2.867 |...... 2.867 . 94,324 1....10/16/2020 ...|....11/15/2037 ...
DENVER COLORADO PUBLIC SCHOOL DISTRICT CERT
249218-BC-1 ..... PARTICIPATION .. 1.DFE ..|... .. 1,000,000 |...94.2140 |... 942,140 |.... ....1,000,000 LU RN | N | RN | B SN 4.242 |...... 42821 ....... A . 42,420 |....04/18/2013 ...|....12/15/2037 ...
25477P-NF-8 ..... [DIST OF COLUMBIA HSG FIN AGY 2014-A A . .. 1.BFE .. ...94.7810 |. 1,442,382 |. . 1,521,805 |.. .0 .3.875 |......3.875 ....05/19/2014 ..
283770-LB-9 ..... [EL PASO TX INDEP SCH DIST .....ccevvvunnnnns 2 .1.CFE .. ...93.1270 |. .. 4,656,350 |. .5,000,000 .5,000,000 |.. .0 ......4.050 |......4.050 ... 12/13/2017 .. .
34074H-FQ-0 ..... FLORIDA ST HSG FIN CORP MF REV 2013 SERIES A .. 2 ... .. 1.AFE ..|... . 100.0420 |... 895,376 |.... ..895,000 |.. 853,917 0 e 6,802 |0 o0 e 3.450 |...... 4.440 ...07/08/2013 ...|....04/01/2029 ...
34074M-ND-9 ... FLORIDA ST HSG FIN CORP REV 2016 Series 1 2. .. 1.AFE ..|... ...91.3520 |... 565,155 |.... ... 618,656 |.. 618,656 LU RN | N | RN | B SN 3125 |...... 3.125 ....03/23/2016 ...|....07/01/2037 ...
345105-JG-6 ..... FOOTHILL ESTRN TRANSPRTN CORRI N L .. 1.EFE ..|... ...80.2990 |... ..3,131,661 |.... .3,900,000 |.. ... 3,407,881 O e 7,791 |0 o0 e 3.924 |...... 4.721 ....06/06/2022 ...|....01/15/2053 ...
345105-KA-7 ..... FOOTHILL ESTRN TRANSPRTN CORRI U | .. 1.EFE ..|... ...72.2970 |... 6,506,730 |.... ....9,012,462 LU SRR (8- 745D N AU | I RPN | ) AN 2.962 |...... 2.940 ....02/02/2021 ...|....01/15/2046 ...
353187-EK-9 ..... FRANKLIN CNTY OH HOSP FACS REV MEDICAL . TP R e 20 .. 1.CFE ..|... .. 76.8000 |... 3,840,000 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 3.382 |...... 3.382 . ....10/17/2019 ...|....11/01/2050 ...
36005F-DU-6 ..... FULTON CNTY GA DEV AUTH REVENU HIGHER EDUCATION ...[... ... U | .. 1.F FE ..|... . ...75.3820 |... 4,206,316 |.... .... 5,562,554 O e 721 o0 [0 e 3.135 |...... 3.158 .. 174,933 |....09/09/2019 ...|....10/01/2041 ...
365298-78-4 ..... GARDEN GROVE CA UNIF SCH DIST SCHOOL DISTRICT ... 2 .. 1.DFE ..|... .. 5,000,000 |...81.3920 |... 4,069,600 |.... ....5,000,000 O [0 0 [0 e 3.237 |...... 3.237 .. 161,850 |....09/25/2019 ...|....08/01/2040 ...
372546-AS-0 ..... GEORGE WASHINGTON UNIVERSITY .....ccevvvnnnnns . .. 1.EFE ..|... .. 1,000,000 |...88.0220 |... 880,220 |.... ....1,000,000 LU RN | N | RN | B SN 4.363 |...... 4.363 . 43,630 |....02/05/2013 ...|....09/15/2043 ...
376087-GL-0 ..... GILROY CA UNIF SCH DIST SCHOOL DISTRICT 2 .1.DFE .. ...81.8220 |. .. 2,454,660 |. .3,000,000 |.. .0 .3.214 |......3.214 . 96,420 |....10/09/2019 ..
376087-GM-8 ..... GILROY CA UNIF SCH DIST SCHOOL DISTRICT 2 .1.DFE .. ...75.9640 |. ..2,278,920 |. .3,000,000 |.. .0 .3.364 |......3.364 100,920 [....10/09/2019 ..
38122N-B6-8 ..... GOLDEN ST TOBACCO SECURITIZATI ... 1 .1.DFE .. ...78.2690 |. ..2,348,070 |. . 2,466,999 |.. .0 e 3.293 |......4.751 . 98,790 |....06/06/2022 .. .
38122N-B7-6 ..... GOLDEN ST TOBACCO SECURITIZATI ... B L .. 1.DFE ..|... ...91.0730 |... 3,588,276 |.... .... 3,940,000 O o0 o0 [0 3.000 |...... 3.000 .. 118,200 |....09/30/2021 ...|....06/01/2046 ...
38122N-2X-3 ..... GOLDEN ST TOBACCO SECURITIZATI ... 2 ... .. 1.DFE ..|... ...81.3910 |... 2,441,730 |.... ... 3,041,334 0 e (4,926) |0 o0 e 3.115 |...... 2.907 ... 93,450 |....06/03/2021 ...|....06/01/2038 ...
38611T-CR-6 ..... GRAND PARKIAY TRANSPRTN CORP T ... B L .. 1.EFE ..|... .. 5,761,090 |...72.9630 |... 4,377,780 |.... ....5,766,756 O [ 3,661 |0 [0 e 3.3%6 |...... 3.558 ..201,360 |....06/09/2022 ...|....10/01/2052 ...
38611T-DL-8 ..... GRAND PARKIAY TRANSPRTN CORP T ... N L .. 1.CFE ..|... . 11,549,412 |...75.3610 |... 8,463,040 |.... ...11,455,307 0 [ (32,754) |0 [0 e 3.236 |...... 2.880 .. 363,403 |....01/19/2021 ...|....10/01/2052 ...
386289-NP-3 ... GRAND RAPIDS MI SANTN SHR SYSR ... 2. .. 1.CFE ..|... .. 2,750,000 |...75.9230 |... 2,087,883 |.... ....2,750,000 I RN | N | RPN | B AN 2.804 |...... 2.804 . 17,110 |....07/14/2021 ...|....01/01/2042 ...
39081H-CII-0 ..... GREAT LAKES MI WTR AUTH SEWAGE WATER ... 2 e | 1D FE Ll .. 4,000,000 |...81.5970 |... ....4,000,000 JL N I | I AP | B IUUPRRPRRPIN | B AU 3.506 |...... 3.506 .. 140,240 |....06/05/2020 ... |....07/01/2044 ...
40064R-EL-9 ..... GUAM  INTERNAT IONAL ARPT AUTH 2 e [ 2B FE L .. 1,000,000 |...77.2700 |... ....1,000,000 O o0 o0 [0 e 4.460 |...... 4.460 ... 44,600 |....07/28/2021 ...|....10/01/2043 ...
40727T-DK-7 ..... HAMILTON CNTY OH HLTH CARE FAC MEDICAL .... e [ LEFE L .. 5,000,000 |...83.7550 |..eeeuunnnnnnn 4,187,750 |.... ....5,000,000 O [0 0 o0 e 3.7%6 |...... 3.756 .. 187,800 |....12/19/2019 ...|....06/01/2042 ...
413890-GE-8 ..... HARRIS CNTY-HOUSTON TX SPORTS L2 ... . 1.EFE ..|.. ...4,903,150 )...73.2930 |.....eennns 3,664,650 |.... .... 4,907,669 O e 1391 0 0 3.710 |...... 3.809 .. 185,500 |....10/01/2020 ...J....11/15/2056 ...
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414009-QM-5 ... HARRIS ONTY TX CULTURAL EDU FA ...ovvivviiiinniivinnnns o ven | s 2 i CAEFE e 5,000,000 |...75.5510 |..ceuunnnnnnne 3,777,550 |ouenreeennnnn 5,000,000 |.eeevunninnns 5,000,000 |.eeveuniirnnnnnn (O S | N PN | I AR | B RN 3.6%6 |...... 3.636 [MN ...... |oeeeeeneennnnn 23,280 [evninnnnnnnnns 181,800 |....12/10/2020 ...[....05/15/2050 ...
41978C-AR-6 ..... HAWAIL ST ARPTS SYS CUSTOMER 2 ... .. 1.F FE ..|... ...88.8720 |...ccvvnnnnnns 1,888,530 |.... .2,125,000 |.. ....2,125,000 J I N | I FORRRRRt | B ISP | B AU 3.8%4 |...... 3.894 (W ....... ... 82,748 |....07/13/2017 ...|....07/01/2037 ...
41978C-BJ-3 ..... HAWATI ST ARPTS SYS CUSTOMER AIRPORT .... 2. .. 1.F FE ..|... L. 77.6880 |...coovnnnnnns 4,661,280 |.... ....5,955,077 O 2,229 o0 [0 2.970 |...... 3.031 [ ....... .. 178,200 |....09/10/2019 ...|....07/01/2039 ...
419792-KN-7 ..... STATE OF HAWAI'I 2 ... .. 1.CFE ..|... . ...94.2980 |...covnnnnnnns 1,494,623 |.... .... 1,585,000 J I N | I FORRRRRt | B ISP | B AU 2.902 |...... 2.902 (A0 ...... ... 45,997 |....04/01/2016 ...|....10/01/2028 ...
419792-7F-6 ..... STATE OF HAWAII GENERAL OBLIGATION ... B L .. 1.CFE ..|... .. 8,500,000 |...69.6660 |.............. 5,921,610 |.... ....8,500,000 LU RN | N | RN | B SN 2.293 |...... 2.203 |FA ...... .. 194,905 |....08/06/2020 ...|....08/01/2040 ...
419794-F4-9 ... HAWAII ST ARPTS SYS REVENUE N L .. 1.EFE ..|... .. 5,000,000 |...76.0030 |.....ennnnennn 3,800,150 |.... ....5,000,000 JL I I | I APPSRt | B IR | ) FOU 3.484 |...... 3.484 (W ....... .. 174,200 |....10/08/2020 ...|....07/01/2050 ...
421290-6H-5 ... HAYWARD CA UNIF SCH DIST SCHOOL DISTRICT .. 2. .. 1.EFE ..|... .. 6,500,000 |...77.2270 |.ceuunnnnnnns 5,019,755 |.... ....6,500,000 O o0 o0 [0 2.868 |...... 2.868 |FA ...... .. 186,420 |....08/27/2020 ...|....08/01/2040 ...
432275-AJ-4 ... HILLBOROUGH CNTY FL AVIATION 2 ... .. 1.F FE ..|... .. 2,785,000 |...98.4810 |....eeunnnnenn 2,742,6% |.... ....2,785,000 O 0 0 [0 e 4.151 |...... 4.151 (A0 ...... .. 115,605 |....08/19/2015 ...|....10/01/2026 ...
432308-U6-9 ..... HILLSBOROUGH CNTY FL AVIATION .... B L .. 1.EFE ..|... ...82.0390 |.......ounnnns 4,717,243 |.... ....5,760,436 LU RPN (R K YN N | I RPN | ) AN 3.858 |...... 3.831 (A0 ...... .. 221,835 |....02/25/2022 ... |....10/01/2044 ...
HOKE CNTY NC LMTD OBLIG TXBL QUALIFIED SCH
434682-AA-8 ..... CONSTRUCT ... .. 1.EFE .. . 100.7360 |. ..1,007,360 |. .1,000,000 .1,000,000 |.. .0 .4.914 |......4.914 . 49,140 |....06/21/2012 .. 06/01/2032 ...
438701-2C-7 ..... HONOLULU CITY & CNTY HI WSTWTR .1.CFE. ...68.3220 |. ..4,013,918 |. .5,875,000 .5,885,766 |.. .0 .2.624 |......2.593 ....01/13/2021 .. 07/01/2045
45204E-E5-3 ..... [ ILLINOIS ST FIN AUTH REVENUE .......oevvvvviinnnnnnnnnns fon o .1.CFE. ...87.4380 |. .. 3,934,710 |. .4,500,000 .4,500,000 |.. .0 .3.951 |...... 3.951 ....02/23/2018 .. 10/01/2040 ...
452152-6H-9 ..... [ [LLINOIS ST GOV OBLIGATION GENERAL OBLIGATION .....[... ... .. 1.GFE . . 103.0360 |. .. 1,287,950 |. . 1,250,000 1,248,393 |.. .0 ......5.500 |......5.602 ...05/14/2020 .. 05/01/2025 ...
452152-QV-6 ..... ILLINOIS ST GOV OBLIGATION ...cevvvvenniiiiiinnnninenns .. 1.G FE . . 100.7990 |... 2,015,980 |.... .2,000,000 |.. ....2,000,000 O o0 o0 [0 5.010 |...... 5.010 ...04/02/2013 ...|....04/01/2028 ...
462590-MH-0 ..... IOWA ST STUDENT LOAN LIQUIDITY STUDENT LOAN .. 1.CFE . ...99.5870 |... ..205,000 |.. J I N | I FORRRRRt | B ISP | B AU 2.989 |...... 2.989 ....10/09/2019 ...|....12/01/2039 ...
47659#-AA-9 ..... JERSEY CITY, NEW JERSEY CTL ..evvvvveniiiiiiiiiniienes ....1.D ... ...76.4660 |... . . 7,976,456 |.. O e (2,371 |0 [0 e 3.600 |...... 3.566 ....02/10/2020 ...|....09/15/2052 ...
478718-3F-4 ..... JOHNSON COUNTY SCHOOL DISTRICT ... .. 1.DFE. ...93.3450 |... 4,667,250 |.... .5,000,000 |.. O 0 0 [0 e 4.586 |...... 4.586 ....04/29/2022 ...|....09/01/2042 ...
48542R-8V-7 ... KANSAS ST DEV FIN AUTH REVENUE ... .. 1.DFE . . ...71.3190 |... 8,201,685 |.... ...11,526,466 O [ (643) |0 o0 e 2.774 |...... 2.762 ....09/10/2021 ...|....05/01/2051 ...
490728-03-4 KENT OH ST UNIV REVENUES HIGHER EDUCATION ... .. 1.DFE. .. 8,015,000 |...81.5630 |... 6,537,274 |.... ....8,015,000 JL I I | I APPSRt | B IR | ) FOU 3.333 |...... 3.333 ...01/16/2020 ...|....05/01/2040 ...
491034-AP-9 . KENTON CNTY KY ARPT BRD SENIOR AIRPORT . .1.GFE. 1,500,000 |...93.0360 |. 1,395,540 |. .1,500,000 |.. .0 .4.489 |......4.489 ....03/06/2019 .. 01/01/2039 ...
491034-AQ-7 ..... [KENTON CNTY KY ARPT BRD SENIOR .1.GFE. 1,098,090 |...89.8600 |. ..898,600 |. .1,000,000 1,064,865 |.. .0 .4.689 |......3.272 ....01/28/2021 .. 01/01/2049
491397-BF-1 ..... [KENTUCKY PUB TRANSPRTN INFRAST .1EFE. 4,000,000 |...64.6950 |. ..2,587,800 |. .4,000,000 .4,000,000 |.. .0 .3.221 |...... 3.221 ....09/17/2021 .. 07/01/2053
495290-EE-4 . KING CNTY WA SWR REVENUE .. .1.BFE. ...70.1720 |. ..5,838,310 |. .8,320,000 .7,507,653 |.. .0 .2.841 |......3.3% ....06/03/2022 .. 07/01/2047
516391-DU-0 . LANSING MICH BRD WTR & LT UTIL POWER . .1.DFE .. ...84.4860 |. .. 7,937,460 |. .9,395,000 |.. .0 ......3.525 |...... 3.524 ....12/13/2019 .. 07/01/2041 ...
519741-FL-1 ..... LAWRENCE CNTY SCH DIST 2012 .. 1.EFE ..|... .. 87.1180 |... 2,055,985 |.... . . ....2,360,000 JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.000 ...12/05/2012 ...|....12/01/2035 ...
519741-FL-1 ..... LAWRENCE CNTY SCH DIST 2012 .... .. CF.. .. 1.EFE ..|... .. 87.1180 |... 535,776 |.... . 615,000 |.. 615,000 O o0 o0 [0 e 4.000 |...... 4.000 ....12/05/2012 ...|....12/01/2035 ...
524803-8B-8 ..... LEHIGH CNTY AUTH WTR & SWR REV .. 1.CFE ..|... ...72.5640 |... ..2,176,920 |.... .3,000,000 |.. ... 3,006,035 JLO I O (/11D N ARt | B IUUPRRPRRTRIN | ) FUU 3.482 |...... 3.449 ....09/04/2020 ...|....12/01/2055 ...
524803-BC-6 ..... LEHIGH CNTY AUTH WTR & SWR REV ... .. 1.CFE ..|... ...73.4200 |... 2,202,600 |.... ....3,000,000 LU RN | N | RN | B SN 3.632 |...... 3.632 ....09/03/2020 ...|....12/01/2059 ...
53945C-HK-9 ...... LOS ANGELES CA WSTWTR SYS REVE ... .. 1.CFE ..|... ...90.5130 |... 2,317,133 |.... ....2,560,000 J I N | I FORRRRRt | B ISP | B AU 4.029 |...... 4.029 ....05/10/2017 ...|....06/01/2039 ...
54445C-AK-9 ... LOS ANGELES CA DEPT OF ARPTS C ... .. 1.EFE ..|... ...87.7430 |... 7,019,440 |.... ....7,700,863 O 6,222 |0 [0 4.242 |...... 4.491 ....06/21/2022 ...|....05/15/2048 ...
54626X-BD-9 ..... LOUISIANA ST HSG FIN AGY REV .. 1.BFE ..|... . 100.0850 |... 1,991,692 |.... .... 1,990,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.750 |...... 4.660 ...12/31/2013 ...|....10/01/2029 ...
54628C-WV-1 ..... LOUISIANA ST LOCAL GOVT ENVRNM WATER . .. 1.EFE ..|... ...75.6360 |... .. 2,647,260 |.... .... 3,500,000 O o0 o0 [0 2.787 |...... 2.787 ....07/31/2020 ...|....02/01/2040 ...
54628C-MI-9 ..... LOUISIANA ST LOCAL GOVT ENVRNM ... . 1EFE .. ...69.2270 |. ..692,270 |. 941,885 |.. .0 .2.587 |......2.989 ....04/07/2021 ..
54628C-MX-7 ..... LOUISIANA ST LOCAL GOVT ENVRNM .1EFE .. ...64.7460 |. .. 3,287,300 |. 4,748,771 |.. .0 .2.637 |......2.929 ....06/22/2021 ..
546475-UT-9 ..... LOUISIANA ST GAS & FUELS TAX R .1.DFE .. ...72.2060 |. .. 3,400,908 |. . 4,692,454 |.. .0 ......2.830 |......2.855 ....02/22/2021 .. .
546475-VT-8 ..... LOUISIANA ST GAS & FUELS TAX R ... .. 1.DFE ..|... ...78.9150 |... 3,945,750 |.... .... 4,858,392 LU R 171 I N | I RPN | ) SN 2.952 |...... 3.166 . ....02/10/2022 ...|....05/01/2041 ...
54651T-BN-4 ..... LOUISIANA ST TRANSPRTN AUTH .. 1.EFE ..|... ...75.1370 |... 3,944,698 |.... .... 5,352,634 0 [ (13,946) |veeeeeeeen0 [0 e 3.080 |...... 2.755 [FA ...... .. 161,700 |....01/14/2021 ...|....08/15/2043 ...
56042R-K8-4 ..... MAINE HLTH & HGR EDUCTNL FACS .... .. 1.EFE ..|... .. 3,000,000 |...74.9180 |... 2,247,540 |.... ....3,000,000 O o0 o0 [0 3.118 |...... 38| ....... .. 93,540 |....05/06/2021 ...|....07/01/2043 ...
56781R-LK-1 ..... MARIN CA CMNTY CLG DIST .. 1.AFE ..|... 4,000,000 |...73.8990 |... ....4,000,000 J I N | I FORRRRRt | B ISP | B AU 2.699 |...... 2.699 [FA ...... . ....08/25/2021 ...|....08/01/2041 ...
5741R-18-6 ..... MARYLAND ST CMNTY DEV ADMIN DE .. CF.. .. 1.B FE ..|... ...97.0910 |... L RN | N | RPN | ) AN 3.242 |...... 3.282|MS ...... ... 20,587 |....04/07/2017 ...|....09/01/2048 ...
5741R-M2-8 ..... MARYLAND ST CMNTY DEV ADMIN DE ... .. 1.LAFE ..|... . ...83.2170 |... JL N I | I AP | B IUUPRRPRRPIN | B AU 3.750 |...... 3.750 [MON ..... .. 111,469 |....05/01/2017 ...|....03/01/2059 ...
57419T-WD-9 ..... MARYLAND ST CMNTY DEV ADMIN DE ... .. .. 1.B FE ..|... .. 5,000,000 |. 102.6970 |.............. 5,134,850 |.... ....5,000,000 O o0 o0 [0 e 4.700 |...... 4.700 |MS ...... .. 235,000 |....05/19/2022 ...|....03/01/2046 ...
MASSACHUSETTS EDL ING AUTH ED LN REV SERIES J 2012
S7963R-KF-5 ... [ceeeeeiiiiiiiiii i [ e | e 2 iiiiinnns LAFFE 345,000 [. 100.0270 |......ccevvnnnnns 345,093 [....covveninns 345,000 [......cccennnnnns 345,000 [.......cceennnns [ U [ [ U 0 ]...... 4.900 |...... 4.900 [JJ ovveee foeeeieeiennnn. 8,483 foiiiinnnneen, 16,905 |....06/01/2012 ...)....07/01/2028 ...
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57586N-GX-3 ..... MASSACHUSETTS ST HSG FIN AGY ...ovvvvvveiieiiiiinne foee ven | s 2 i LACFE s 520,000 |. 100.0890 |.................520,463 |......ccevnnnnnns 520,000 |...........0...n520,000 |oeeeennnnnnnnnnd (O R | R PN | I AR | B RN 5.100 |...... 5.100 ....10/28/2011 ...|....12/01/2030 ...
57587A-P3-6 ..... MASSACHUSETTS ST HSG FIN AGYHS SINGLE FAMILY HSG . |... ... e 20 .. 1.BFE ..|... ..395,000 |...99.3200 |... ..395,000 |.. JL I N | I ARt | B IR | B AU 3.800 |...... 3.800 ....05/01/2019 ...|....06/01/2035 ...
57587G-DH-5 ..... MASSACHUSETTS ST HSG FIN AGY H ...ovviiiiiniiiiinnnans 2. .. 1.CFE ..|... 2,790,000 |...70.6590 |... . .2,790,000 |.. LI RN | N | RN | B AN 3.265 |...... 3.265 ....12/04/2020 ...|....12/01/2050 ...
575896-S-0 ..... MASSACHUSETTS ST PORT AUTH N L .. 1.CFE ..|... .. 2,500,000 |...69.1360 |... 1,728,400 |.... JLO I N | I APPSRt | B IR | B AU 2.869 |...... 2.869 ....02/04/2021 ...|....07/01/2051 ...
576000-XQ-1 ..... MASSACHUSETTS ST SCH BLDG AUTH EDUCATION 2. .. 1.CFE ..|... ...5,555,000 |...85.2840 |... 4,737,526 |.... LU RN | N | RN | B SN 3.3% |...... 3.3% ....11/07/2019 ...|....10/15/2040 ...
58506Y-AM-4 ..... MEDSTAR HEALTH INC B .. 1.F FE ..|... .. 1,587,000 |...92.6620 |... 1,470,546 |.... .... 1,587,000 JL I I | I APPSRt | B IR | ) FOU 3.399 |...... 3.399 ...01/29/2015 ...|....08/15/2027 ...
58612H-AS-9 ..... MEMPHIS-SHELBY CNTY TN INDL DE ... 2. .. 1.DFE ..|... .. 3,000,000 |...67.0510 |... 2,011,530 |.... ....3,000,000 LI RN | I N | RPN | B SN 3.127 |...... 3.127 ....06/09/2021 ...|....12/01/2051 ...
592090-GQ-1 ..... MET GOVT NASHVILLE & DAVIDSONC ... 2 ... .. 1.DFE ..|... .. 4,040,000 |...75.4760 |... 3,049,230 |.... ....4,040,000 JLU I N | [ APt | B IR | B AU 3.169 |...... 3.169 ....12/09/2020 ...|....08/01/2051 ...
59333H-CT-1 . | MIAMI-DADE CNTY FL PROFESSIONA 1 .1EFE .. ...88.4450 |. .. 3,005,575 |. .3,500,000 |.. .0 .4.265 |......4.265 ....08/09/2018 .. 10/01/2039
59333N-V4-2 ...... [MIAMI-DADE CNTY FL SPL OBLIG .. 1 . 1EFE .. ...79.1980 |. .. 1,445,364 |. 1,844,525 |.. .0 .2.686 |......2.513 ....12/16/2020 .. 10/01/2035
59333N-V6-7 ..... [MIAMI-DADE CNTY FL SPL OBLIG .. 1 .1EFE .. ...76.8590 |. .. 1,537,180 |. .2,000,000 |.. .0 ......2.786 |......2.786 ....12/10/2020 .. 10/01/2037 ...
59333P-28-6 ...... MIAMI-DADE CNTY FL AVIATION RE .. 2 ... .. 1.EFE ..|... ...84.2950 |... 1,053,688 |.... ....1,292,887 0 [ (10,641) |0 o0 e 3.982 |...... 3.007 ...01/07/2021 ...|....10/01/2041 ...
59333P-3V-8 ..... MIAMI-DADE CNTY FL AVIATION RE .. 2. .. 1.EFE ..|... .. 3,500,000 |...94.1750 |... 3,296,125 |.... .... 3,500,000 LU RN | N | RPN | ) SN 4.162 |...... 4.162 (A0 ...... .. 145,670 |....08/16/2018 ...|....10/01/2033 ...
59333P-V8-8 ..... MIAMI-DADE CNTY FL AVIATION RE .. 2 ... .. 1.EFE ..|... .. 6,000,000 |.. 88.0660 |... 5,283,960 |.... ....6,000,000 JLO N N | I APPSRt | B IUUPRRPRRPIN | B AP 3.706 |...... 3.706 |AO ...... . . .. 222,360 |....08/04/2016 ...|....10/01/2035 ...
59333P-12-0 ..... MIAMI-DADE CNTY FL AVIATION RE .. 2. .. 1.EFE ..|... ...82.7440 |... O [ 1,047 o0 [0 e 3.8%6 |...... 4.077 s ... 38,560 [....03/06/2018 ...|....10/01/2041 ...
59334D-LS-1 ... MIAMI DADE CNTY FL WTR & SHR 2 ... .. 1.DFE ..|... ...84.0120 |... . J I N | I FORRRRRt | B ISP | B AU 3.490 |...... 3.490 ....10/24/2019 ...|....10/01/2042 ...
59334P-JT-5 ...... MIAMI-DADE CNTY FL TRANSIT SAL GENERAL . 2. .. 1.CFE ..|... ...75.3250 |... 4,519,500 |.... O 3,498 |0 [0 2.600 |...... 2.698 ....08/27/2020 ...|....07/01/2042 ...
59335¢-DB-0 ... MIAMI-DADE CNTY FL SEAPORT REV 2 ... .. 1.F FE ..|... ...74.5970 |... 1,637,404 |.... ....2,195,000 O [0 0 [0 e 2.842 |...... 2.842 ...08/19/2021 ...|....10/01/2039 ...
5447T-HO-7 ... MICHIGAN ST FIN AUTH REVENUE B L .. 1.G FE ..|... ...92.0350 |... 984,775 |.... 970,276 LU SRR i (I N | I RN | ) AN 3.267 |...... 6.247 ....01/17/2023 ...|....06/01/2039 ...
59465P-CE-6 ..... [MICHIGAN ST HSG DEV AUTH RENTA 2 .1.BFE .. ...67.9100 |. ..1,018,650 |. .1,500,000 |.. .0 .3.108 |......3.108 ....06/04/2021 .. 10/01/2048
594698-SJ-2 ..... [MICHIGAN ST STRATEGIC FUND LTD 1 .1.CFE .. ...78.6020 |. .. 3,144,080 |. .4,000,000 |.. .0 .3.225 |......3.25 ....06/23/2021 .. 09/01/2047
597749-7F-1 ... [MIDLAND TX .ooveeiiiiiiieeees . 2 .1.BFE .. ...95.7900 |. ..6,705,300 |. .7,000,000 |.. .0 .4.669 |......4.669 ....08/03/2022 .. 03/01/2050
603827-YB-6 ..... MINNEAPOL IS-SAINT PAUL MN META .....covvvnnvriirinnnnnnfonn oee U b .1EFE .. ...96.9480 |. .415,000 |.. .0 .4.0% |......4.09% ....12/07/2016 .. 01/01/2032 ...
604160-GV-0 ..... MINNESOTA ST HSG FIN AGY ..eeeeeeeieeeeeeeeeeeeenenn foen e .2 1AFE .. ...87.7980 |. 527,172 |.. .0 ......3.200 |......3.200 ...05/11/2017 .. 06/01/2047 ...
604160-HR-8 ..... MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG . .. CF.. 2. .. 1.AFE ..|... ...87.8420 |... ....783,218 LU RN | N | RN | B SN 3.230 |...... 3.230 ....07/17/2019 ...|....08/01/2049 ...
60416T-RS-9 ..... MINNESOTA ST HSG FIN AGY .. 2 ... .. 1.BFE ..|... ...92.4810 |... ,970,000 JL N N | I APPSRt | B IR | ) AU 4.707 |...... 4.707 ....04/14/2022 ...|....07/01/2041 ...
60416T-ST-6 ..... MINNESOTA ST HSG FIN AGY .. 2. .. 1.B FE ..|... ...95.8350 |... .... 1,335,000 LU RN | N | RN | B SN 4.8 |...... 4.825 ....06/09/2022 ...|....07/01/2037 ...
60416T-SU-3 ..... MINNESOTA ST HSG FIN AGY .. 2 ... .. 1.BFE ..|... ...95.9710 |... J I N | I FORRRRRt | B ISP | B AU 4.947 |...... 4.947 ....06/09/2022 ...|....01/01/2039 ...
60416T-SV-1 ..... MINNESOTA ST HSG FIN AGY .. 2 e [ 1B FE L ...97.1460 |... .. L RN | N | RPN | B FON 4.337 |...... 4.337 ....06/09/2022 ...|....01/01/2047 ...
605360-SE-7 ..... MISSISSIPPI ST HOSP EQUIPMENT .... N L .. 2.AFE ..|... ...96.6310 |... .3,000,000 |.. ....3,000,000 JLU I N | [ APt | B IR | B AU 3.720 |...... 3.720 ...09/16/2016 ...|....09/01/2026 ...
60636Y-HI-6 ..... MISSOURI ST HSG 2012 SERIES 1 .... 2 .1.BFE .. .. 120,000 |...96.1670 |. ..115,400 |. . 120,000 ... 120,000 |.. .0 4.156 |......4.156 ....10/17/2012 .. 07/01/2033 ...
61212L-RA-9 ..... [MONTANA ST BRD OF RGTS HGR EDU HIGHER EDUCATION . 2 .1.DFE .. 3,000,000 |...79.3870 |. ..2,381,610 |. .3,000,000 .3,000,000 |.. .0 .3.075 |......3.075 ....09/06/2019 .. 11/15/2039
631294-4D-4 ..... [NASHUA NH TXBL-PENNICHUCK CORP ... . .. 1.BFE .. 2,730,780 |...94.9250 |. .. 2,847,750 |. .3,000,000 .2,788,446 |.. .0 .4.376 |......4.973 ....12/31/2013 .. 01/15/2042
63607V-AB-2 ..... [NATIONAL FIN AUTH NH FEDERAL L 1 .2.BFE .. 8,799,920 |...70.6390 |. ..6,142,061 |. .8,695,000 .8,784,810 |.. .0 .3.278 |......3.190 ....01/07/2021 .. 10/01/2037
63607V-AC-0 ..... NATIONAL FIN AUTH NH FEDERAL L 1 .2.BFE .. . 10,668,819 |...73.5760 |. .. 7,817,450 |. 10,625,000 10,661,627 |.. .0 ......3.176 |......3.146 ....01/20/2021 .. 01/01/2036 ...
64469D-85-9 ... NEW HAMPSHIRE HOUSING 2 ... .. 1.BFE ..|... 615,000 |...99.5140 |... 612,011 |.... ... 615,000 |.. 615,000 JL N N | I APPSRt | B IR | ) AU 4.077 |...... 4.077 ...04/27/2017 ...|....01/01/2034 ...
644690-86-7 ..... NEW HAMPSHIRE HOUSING 2. .. 1.B FE ..|... ..580,000 |...97.9080 |... . 580,000 |.. ... 580,000 LU RN | N | RN | B SN 3.220 |...... 3.220 ...04/27/2017 ...|....01/01/2040 ...
64469D-US-8 ... NEW HAMPSHIRE HOUSING 2013 SERIES A .. 2 ... .. 1.BFE ..|... ... 15,713 ]...98.9780 |... ...15,000 |.. O e (40) |0 o0 e 3.750 |...... 3.203 ....03/14/2013 ...|....07/01/2034 ...
64577B-8M-9 ..... NEW JERSEY ST ECON DEV AUTH RE GENERAL . B L .. 1.F FE ..|... 5,000,000 |...91.9250 |... .5,000,000 |.. LU RN | N | RPN | ) SN 4.097 |...... 4.097 ....11/07/2019 ...|....06/15/2037 ...
646080-8S-1 ..... NEW JERSEY ST HIGHER ED ASSIST e 20 .. 1.CFE ..|... .. 665,362 |...99.1140 |... 0 [ (1,140) |0 o0 e 4.000 |...... 3.800 ....05/16/2017 ...|....12/01/2030 ...
646080-UN-9 ..... NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN ........[... ... 2. .. 1.B FE ..|... .. 308,159 |...96.2410 |... O e 72 o0 [0 e 3.250 |...... 3.290 ....06/05/2019 ...|....12/01/2039 ...
646108-QL-7 ..... NEW JERESEY HOUSING 2015 SERIES E 1. .. 1.DFE ..|... 3,000,000 |...96.0660 |... . ....3,000,000 JLO I I | I APt | B ISP | B AT 4.272 |...... 4.212 ...03/06/2015 ...|....11/01/2030 ...
646136-65-5 ..... NEW JERSEY ST TRANSPRTN TRUST GENERAL 1. .. 1.F FE ..|... .. 5,000,000 |...85.3120 |... 4,265,600 |.... ....5,000,000 0. IR | N AR | N RN 4.131 |...... 4.131 ....12/05/2019 ...|....06/15/2042 ...
646140-EA-7 ..... NEW JERSEY ST TURNPIKE AUTH TU 2 . 1EFE .. . 11,347,040 |...75.3130 |. ..8,450,119 |. 11,312,980 |.. .0 ..(11,963) | \.ernn2.782 |......2.651 ....01/26/2021 .. 01/01/2040 ...
647200-5U-4 ..... NEW MEXICO ST MTGE FIN AUTH . 2. L 1AFE ... .. 859,223 1...91.1090 |.....coeunnnnnnns 782,829 |.... ....869,223 0. 0 0 0 2.980 |...... 2.980 ...05/03/2017 ...|....08/01/2038 ...
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647753-WP-4 ..... NEW ORLEANS LA WTR REVENUE .........oovvvvvvvnnnninrennns fons ven | s T L 2AFE L 3,479,041 [...69.3560 |.............. 2,548,833 |.....ovvunnnns 3,675,000 |....ccevunnnns 3,486,352 |...euniiiiinnnnd (O O <[ RN | Y AU | B KN 2.989 |...... IV I ) E, 9,154 | 109,846 |....05/17/2022 ...|....12/01/2045 ...
649660-L6-5 ..... NEW YORK NY .. 1.CFE ..|... 3,000,000 |- 105.2370 |.eevvennnnnnnn 3,157,110 |.... .3,000,000 |.. ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 5.263 |...... 5.263 [AO ...... en 39,473 ... .. 150,434 |....10/05/2022 ... |....10/01/2052 ...
64966Q-RI-2 ..... NEW YORK NY GENERAL OBLIGATION ... .. 1.CFE ..|... ...4,025,000 |.. 76.1810 |..eeuunnnnnnns 3,066,285 |.... .4,025,000 |.. .... 4,025,000 LI RN | N | RN | B AN 2.473 |...... 2473 [FA ...... L 41,474 L ... 99,538 |[....12/18/2020 ...|....08/01/2037 ...
64972E-RA-9 ..... NEW YORK CITY NY HSG DEV CORP MULTIFAMILY HSG ..... .. .. 1.CFE ..|... .. 3,000,000 |...70.9130 |eeeeunnnnnnns 2,127,390 |.... .3,000,000 |.. ....3,000,000 JL I N | I ARt | B IR | B AU 3.100 |...... 3.100 |[MN ...... ... 15,500 |... . 93,000 |....08/13/2020 ...|....11/01/2045 ...
64972E-US-6 ..... NEW YORK CITY NY HSG DEV CORP .........ccvvuuivrrinnnnn .. 1.CFE ..|... .. 3,210,000 |...69.4810 |... .3,210,000 |.. .... 3,210,000 LI RN | I N | RPN | B SN 3.048 |...... 3.047 [MN ...... .... 16,307 |[... . 97,841 |....02/24/2021 ...|....11/01/2046 ...
64972E-10-8 ..... NEW YORK CITY NY HSG DEV CORP MULTIFAMILY HSG . .. 1.CFE ..|... 2,500,000 |...68.2670 |... .2,500,000 |.. ....2,500,000 JU I I | I ARt | B IEUPRRPRRRRIN | ) AT 3.183 |...... 3.183 [MN ...... .. 13,263 |... . 79,575 |....04/15/2021 ...|....11/01/2051 ...
64988R-FL-1 ..... NEW YORK ST MTGE AGY REV 2013 48TH SERIES .. 1.AFE ..|... ... 10,350 |...99.5860 |... ...10,000 |.. LU RN | N | RN | B SN 2.625 |...... 2.218 ....02/13/2013 ...|....04/01/2041 ...
64988Y-CT-2 ..... NEW YORK ST MTGE AGY HOMEOWNER SINGLE FAMILY HSG . [... ... L ABFE e 5,000 |...98.4230 |... ....5,000 |.. JL I N | I ARt | B IR | B AU 3.000 |...... 3.000 ....09/12/2019 ...|....10/01/2033 ...
64990C-7J-4 . NEW YORK ST DORM AUTH REVENUES ... .1.DFE .. 3,000,000 |...90.5300 |. ..2,715,900 |. .3,000,000 .3,000,000 |.. .0 4.071 |......4.071 ....05/04/2018 .. 07/01/2040
64990F-RB-2 ..... [NEW YORK ST DORM AUTH ST PERSO .1.BFE .. ...81.9200 |. .. 1,638,400 |. .2,173,488 |.. .0 (9,39 3110 |......2.422 ....01/26/2021 .. 02/15/2039
64990F-XE-9 ..... NEW YORK ST DORM AUTH ST PERSO ... . .. 1.BFE .. ...76.8500 |. ..5,763,750 |. .8,228,338 |.. .0 ..(29,262) |. .....3.190 |...... 2.545 ....01/26/2021 .. 02/15/2043 ...
64990G-UE-0 ..... NEW YORK ST DORM AUTH REVENUES HIGHER EDUCATION ... [... ... .. 1.EFE ..|... ...80.8630 |... 3,234,520 |.... ....4,000,000 J I N | I FORRRRRt | B ISP | B AU 3.439 |...... 3.439 ....68, .. 137,560 |....09/20/2019 ...|....07/01/2042 ...
650009-S6-1 ..... NEW YORK ST THRUWAY AUTH TRANSPORTATION .. 1.F FE ..|... .. 4,000,000 |...83.8960 |... 3,355,840 |.... ....4,000,000 LI RN | I N | RPN | B SN 3.500 |...... 3.500 ... 70, .. 140,000 |....10/18/2019 ...|....01/01/2042 ...
650119-AP-5 ..... NEW YORK UNIVERSITY .. 1.DFE ..|... .. 1,587,000 |...94.2300 |... 1,495,430 |.... .... 1,587,000 JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3.271 |...... 3.271 e 25, ... 51,911 |....04/10/2015 ...|....07/01/2027 ...
658289-B7-7 ..... NORTH CAROLINA ST UNIVERSITY ... I .. 1.CFE ..|... ...94.9860 |... ....1,000,000 LU RN | N | RN | B SN 3.825 |...... 3.825 s . 38,250 |....02/13/2013 ...|....10/01/2033 ...
658909-03-3 ... NORTH DAKOTA ST HSG FIN AGY .... 2 ... .. 1.BFE ..|... . ...97.2920 |... . ....1,122,163 O e 145 0 0 e 4.920 |...... 4.946 2, . 57,964 |....06/21/2022 ...|....07/01/2037 ...
662850-B2-1 ..... NORTH TEXAS TOLLWAY AUTHORITY .... 2. .. 1.DFE ..|... .. 3,000,000 |...78.5670 |... 2,357,010 |.... ....3,000,000 LI RN | I N | RPN | B SN 3.079 |...... 3.079 ... 46, . 92,370 |....10/02/2020 ...|....01/01/2042 ...
662851-E5-1 ..... NORTH TEXAS TOLLWAY AUTHORITY .... 2 ... .. 1.DFE ..|... .. 2,000,000 |...76.9350 |... 1,538,700 |.... ....2,000,000 JLO N N | I APPSRt | B IUUPRRPRRPIN | B AP 3.011 |...... 3.011 .. 30, . 60,220 |....05/06/2021 ...|....01/01/2043 ...
663903-KJ-0 ..... NORTHEAST OH REGL SHR DIST 2. .. 1.B FE ..|... .. 6,000,000 |...68.7490 |... 4,124,940 |.... ....6,000,000 I RN | N | RPN | B FN 2.769 |...... 2.769 N .. 166,140 |....07/16/2021 ... |....11/15/2046 ...
663903-KU-5 ..... NORTHEAST OH REGL SHR DIST ..... 2 .1.BFE .. 4,107,637 |...75.3100 |. .. 3,057,586 |. . 4,099,804 |.. .0 .3.300 |......3.116 7, 133,980 |....09/23/2022 .. 11/15/2049
677561-LN-0 ..... OHIO ST HOSP FAC REVENUE MEDICAL 1 .1.CFE .. 3,000,000 |...83.5260 |. ..2,505,780 |. .3,000,000 |.. .0 .3.276 |......3.276 . .49, . 98,280 |....10/30/2019 .. 01/01/2042
67756D-FA-9 ..... UNIVERSITY OF DAYTON ......cccvvnnnns . 1 1.FFE .. 1,765,000 |...97.1190 |. ..1,714,150 |. .1,765,000 |.. .0 .3.900 |...... 3.900 ....03/04/2015 .. 12/01/2027
67760H-NB-3 ..... OHIO ST TURNPIKE COMMISSION TRANSPORTATION ..........|e.. ... R .1.DFE .. 5,000,000 |...75.4510 |. .. 3,772,550 |. .5,000,000 |.. .0 .3.216 |......3.216 ....01/29/2020 .. 02/15/2048 ...
67760H-NH-0 ..... OHIO ST TURNPIKE COMMISSION TRANSPORTATION ..........|o.. ... e |2 .1.CFE .. 5,000,000 |...73.3940 |. .. 3,669,700 |. .5,000,000 .5,000,000 |.. .0 ......3.196 |......3.196 ...01/29/2020 .. 02/15/2048 ...
678908-4D-3 ..... OKLAHOMA ST DEV FIN AUTH .. 1.AFE ..|... 3,419,010 |...95.5890 |... 3,345,615 |.... .3,500,000 |.. ... 3,422,178 O 2,464 |0 [0 4.380 |...... 4.542 e 25, .. 181,405 |....08/31/2022 ... |....11/01/2045 ...
678908-4E-1 ..... OKLAHOMA ST DEV FIN AUTH B .. 1.AFE ..|... 1,500,000 |...98.4370 |... 1,476,555 |.... .1,500,000 |.. .... 1,500,000 O 0 0 [0 e 4.714 |...... 4.713 1, ... 83,674 |....08/19/2022 ...|....05/01/2052 ...
679088-MM-3 ..... OKLAHOMA ST CAPITOL IMPT AUTH . 2. .. 1.DFE ..|... ...3,250,000 |. 100.3630 |... 3,261,798 |.... .3,250,000 |.. .... 3,250,000 LU RN | N | RN | B SN 5.3% |...... 5.3%4 ... 87, .. 183,583 |....05/19/2022 ...|....07/01/2047 ...
67910H-SC-5 ..... OKLAHOMA ST MUNI PWR AUTH N L .. 1.F FE ..|... .. 5,000,000 |...68.8540 |... 3,442,700 |.... .5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 2.908 |...... 2.903 el 12, .. 145,150 |....06/18/2021 ...|....01/01/2047 ...
68587F-BL-7 ..... OREGON EDU DISTS FULL FAITH & .... 2. .. 1.CFE ..|... ...8,032,370 |...77.9220 |... 6,233,760 |.... .... 8,025,330 LU SRR (1[0~ N N | I RN | ) AN 2.8%5 [..... 2.848 .. 231,600 |....08/04/2021 ...|....06/30/2040 ...
68608l-AL-6 ..... OREGON ST UNIV GEN REVENUE .. N L .. 1.DFE ..|... .. 9,765,000 |...76.3690 |... 7,457,433 |.... ....9,765,000 J I N | I FORRRRRt | B ISP | B AU 3.424 |...... 3.424 A1, .. 334,354 |....10/09/2020 ...|....03/01/2060 ...
68609T-7T-9 ..... OREGON ST ... 1 .1.BFE .. ...96.3950 |. ..5,267,987 |. .5,502,574 |.. .0 4.721 |......4.621 .43, 258,003 |....05/31/2022 .. 05/01/2042 ...
707631-AA-5 ... PENN STATE HEALTH ..... 1 1.FFE .. ...77.1930 |. .. 3,859,650 |. .5,000,000 .5,000,000 |.. .0 .3.806 |......3.806 .31, 190,300 |....10/29/2019 .. 11/01/2049
70869P-NC-7 ..... PENNSYLVANIA ST ECON DEV FINGA 1 .1EFE .. ...80.8900 |. ..808,900 |. .1,000,000 .1,000,000 |.. .0 .3.143 |......3.143 . s . 31,430 |....04/13/2021 .. 06/15/2042
70917T-DT-5 ..... PENNSYLVANIA ST HGR EDUCTNL FA 2 .1.DFE .. ...72.7590 |. .. 3,856,227 |. .5,300,000 .5,19,082 |.. .0 .2.700 |......2.850 . s 143,100 |....06/22/2021 .. 06/15/2040
70917T-DV-0 ..... [PENNSYLVANIA ST HGR EDUCTNL FA ... 2 .1.DFE .. ...70.9190 |. ..2,308,413 |. . 3,255,000 .3,208,701 |.. .0 ......2.800 |......2.900 . s . 91,140 |....06/17/2021 .. 06/15/2042 ...
709224-2R-9 ..... PENNSYLVANIA ST TURNPIKE COMMI TRANSPORTATION .... 2 ... .. 1.DFE ..|... ...83.1100 |..ccvvnnnnnnns 8,311,000 |.... .. 10,000,000 |.. .. 10,000,000 J I N | I FORRRRRt | B ISP | B AU 3.337 |...... 3.337 2, .. 333,700 |....01/16/2020 ...|....12/01/2039 ...
709224-28-7 ..... PENNSYLVANIA ST TURNPIKE COMMI TRANSPORTATION .... 2. .. 1.DFE ..|... L..79.0690 |.......oennnns 5,534,830 |.... .7,000,000 |.. ....7,000,000 LU RN | N | RN | B SN 3.437 |...... 3.437 o 20, .. 240,590 |[....01/16/2020 ...|....12/01/2043 ...
709235-T8-8 ..... PENNSYLVANIA ST UNIV R | I .. 1.CFE ..|... . L..73.3880 |..eeeinnnnnnns 6,010,477 |.... .8,190,000 |.. ....8,448,769 0 e (7,890) |0 o0 e 2.840 |...... 2.658 el 17, .. 232,596 |....03/01/2021 ...|....09/01/2050 ...
717893-U3-3 ..... PHILADELPHIA PA WTR & WSTWTR R ..oevvvveniiviinnneees o e | s [ I 1TEFE | 8,000,000 |...76.4590 |.............. 6,116,720 |.............. 8,000,000 |.eeevunnnnns 8,000,000 (O R | R PN | I AR | B RN 2.9 |...... 2.926 234,080 |....06/24/2021 ... |....07/01/2045 ...
PITTSBURG CA UNIF SCH DIST TXBL ELEC 2010-SER B
724581-ME-0 ..... CONST BND .vveeeieiiiiiie e .. CF.. LEFE L 943,311 [...98.5230 |[....cevvvvnnnnnns 970,452 |...covvvennnnns 985,000 [....eevevvnnnnnns 957,692 (I ORI 0 N | N AU | B RN 4.920 |...... 5.260 [FA ... [ooeviiinnnns 20,193 ....12/31/2013 ...|....08/01/2034 ...
733580-UG-7 ..... PORT AUTH OF NY & NJ .. 1.DFE ..|... .. 2,700,000 |...97.8610 |.ceeunnnneens 2,642,247 |.... ....2,700,000 |.. ....2,700,000 JL I I | [ APt | B IR | B AU 3.7 |...... 3.771 (A0 ...... e 21,495 |... ....10/29/2014 ...|....10/15/2027 ...
73358X-CN-0 ... PORT AUTH OF NEW YORK & NEW JE .. 1.DFE ..|... .10,000,000 |...70.4170 |....eevnnnnnns 7,041,700 |.... .. 10,000,000 |.. .. 10,000,000 L RN | N | RPN | B SN 3.175 |...... 3475 (W ... ... 146,403 |... ....01/22/2021 ...|....07/15/2060 ...
756872-LE-5 ..... RED RIVER TX EDU FIN CORP EDU HIGHER EDUCATION .... [... ... .. 1.DFE ..|... .. 7,000,000 |...81.7560 |............. 5,722,920 |.... ....7,000,000 O [0 0 o0 e 3.317 |...... 3.317 [MS ...... .... 68,367 ... ...01/16/2020 ...|....03/15/2040 ...
76221T-NA-3 ..... RHODE ISLAND ST HSG & MTGE FIN MULTIFAMILY HSG ....|... ... .. 1.CFE ..|... .. 3,000,000 )...75.3480 |.............. 2,260,440 |.... ....3,000,000 O 0 0 0 2.993 |...... 2.993 A0 ...... ... 22,448 ... ...08/26/2020 ...|....10/01/2038 ...
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762315-RS-0 ..... RHODE ISLAND ST STUDENT LOAN STUDENT LOAN ......cccuwfors von]vunnnns 2 i CACFE e 1,351,477 1...97.9590 |........ennnns 1,327,344 |oooveennns 1,355,000 |.oevvvvnnnnnns 1,351,980 |oovvvvennvneennnd0 [ 145 |0 el s 4.000 |...... 4.020 [JD ooeees v 4,517 ....06/22/2020 ...|....12/01/2038 ...
783186-UJ-6 ..... RUTGERS ST UNIV NJ |- LEFE L. ...81.0220 |....covnnnnnns 5,977,808 |.... .7,378,000 |.. e 1,613,010 [0 e (9,229) [0 e l0 e 3.270 |...... 3.045 [MN ...... .... 40,210 |... ....01/26/2021 ...|....05/01/2043 ...
79467B-AN-5 ..... SALES TAX SECURITIZATION CORP . N |- 1B FE ... ...91.2150 |..ocoevnnnnnns 3,648,600 |.... .4,000,000 |.. 3,874,487 o0 e 13,145 0 0 3.422 |...... 3.882(JJ ....... ... 68,440 |... . ....02/15/2018 ...|....01/01/2032 ...
79467B-BN-4 ..... SALES TAX SECURITIZATION CORP .....oeeeevnneeeeeemmnnns foon vee | s Tons L ABFE | 4,000,000 |...82.4200 |.............. 3,296,800 [.eueeeennnnn 4,000,000 |eeveunnnenn 4,000,000 |-eeeeenieeeeennn0 fooiiiiiiiiiien0 o0 [0 3.820 |...... R 70 (VN R F 76,400 |..ceeeeennnnns 152,800 |....01/25/2018 ...|....01/01/2048 ...
SAN DIEGO COUNTY CA AIRPORT AUTHORITY SERIES 2014B
79742G-AF-8 ..... . 2 ... .. 1.G FE ..|... 2,255,000 |...99.0810 |....ccvvnnnnns 2,234,277 |.... . 2,255,000 | ... 2,255,000 o0 o0 o0 e 5.5% |...... 5.5%4 .... 63,072 |... .. 126,145 |....02/06/2014 ...|....07/01/2043 ...
T977T1F-AA-S ... SAN FRANCISCO CA CITY & CNTY P 1 .1.DFE .. ...77.6580 |. .. 5,269,005 |. .6,926,273 |.. ..(18,59) |. ....n2.825 ... 2,494 . 31,946 ....01/20/2021 .. 11/01/2041 ...
T9772E-BH-1 ... SAN FRANCISCO CITY & CNTY CA C ... 2 ... .. 1.BFE ..|... ...91.2950 |... .... 1,804,130 e 3,884 |0 [0 | 3.625 |...... 3.929 ceen 22,294 ... . ....02/08/2018 ...|....09/01/2032 ...
T9772E-BJ-7 ..... SAN FRANCISCO CITY & CNTY CA C 2. .. 1.B FE ..|... ...87.7270 |... e 1,601 0 [0 3.750 |...... 4.035 ... 12,500 |... ... 37,500 |[....02/08/2018 ...|....09/01/2037 ...
798136-YF-8 ..... SAN JOSE CA ARPT REVENUE N L .. 1.F FE ..|... ...81.3500 |... ... 2,877,497 36,310 |oeeeeiiiieeee0 [0 2.960 |...... 4.906 ... 34,484 |... .. 103,452 |....08/30/2022 ... |....03/01/2036 ...
798136-YP-6 ..... SAN JOSE CA ARPT REVENUE B L .. 1.F FE ..|... .. 1,250,000 |...77.4230 |... . 1,250,000 [..oneiiiiiinnn0 o0 0 0 3.290 |...... 3.290 ... 13,708 |... . 41,125 |....03/25/2021 ...|....03/01/2041 ...
798165-KV-7 ..... SAN JOSE CA MF HSG REVENUE 2011 A-1 .. 2 ... .. 1.BFE ..|... ...2,237,414 . 100.0860 |... 002,285,000 [..eeeeeennieenn0 o0 0 o0 e 4.350 |...... 4.333 veen 24,306 |... . 97,223 |....12/31/2013 ...|....10/01/2028 ...
802385-SY-1 ..... SANTA MONICA CA CMNTY CLG DIST ..covvvvviniiiiiinnnnnns 2. .. 1.CFE ..|... ...4,421,621...97.9960 |... 4,409,743 o0 e (7,857) [0 [0 e 5.000 |...... 4.720 .... 90,104 |... .. 264,306 |....04/27/2022 ...|....08/01/2042 ...
837123-KU-1 ..... SOUTH CAROLINA ST PORTS AUTH P TRANSPORTATION .... 2. .. 1.EFE ..|... .. 5,000,000 |...78.2260 |... 425,000,000 |...eeeeevnnnenn o0 0 o0 e 3.641 |...... 3.641 ... 91,025 |... .. 182,050 |....09/18/2019 ...|....07/01/2051 ...
837123-LD-8 ..... SOUTH CAROLINA ST PORTS AUTH P TRANSPORTATION .... 2. .. 1.EFE ..|... 3,000,000 |...79.0680 |... . B N 00 [V R | R RN | I AU | B RPN | ) RN 3.875 |...... 3.874 .. 58,125 |... .. 116,250 |....11/14/2019 ...|....07/01/2055 ...
83712D-UH-7 ..... SOUTH CAROLINA HOUSING 2015 SERIES A2 TAXABLE . 2 1AFE .. ..581,129 |...96.5840 |. . 560,000 .563,285 |.. .4.000 |......3.191 . 22,400 |....06/25/2015 .. 07/01/2037 ...
837151-W3-9 ..... SOUTH CAROLINA ST PUBLIC SVC A ... 1 .1EFE .. 4,000,000 |. 112.1540 |. .4,000,000 .4,000,000 |.. .6.447 |......6.447 269,341 |....11/09/2022 .. 12/01/2042 ...
83715A-AY-5 ..... SOUTH CAROLINA ST STUDENT LOAN STUDENT LOAN . 2 1.FFE .. 1,585,000 |...95.8540 |. . 1,585,000 .1,585,000 |.. ......3.593 |...... 3.593 ...08/06/2020 .. 12/01/2039 ...
83756C-M-4 ..... SOUTH DAKOTA HSG DEV AUTH MTGE 2 e [ TAFE L .. 225,000 |...97.5940 |.......coeeeeennn219,587 [onnnniiiinnnnnn225,000 [oiiiiiinnnnnnnn225,000 [oeeenniiiinnnn0 o0 o0 [0 2.700 |...... 2.700 ....05/18/2016 ...|....11/01/2036 ...
838536-J7-4 ..... S JERSEY NJ TRANSPRTN AUTH TRA TRANSPORTATION N2 e [ 2.AFE L .. 3,080,000 |...85.2040 |... . eeeereneeee 3,080,000 [eeeniiieiiienn0 o0 0 [0 e 3.936 |...... 3.936 ....10/11/2019 ...|....11/01/2035 ...
843146-30-2 ... SOUTHERN ILLINOIS UNIV 2012B-2 ...cevvvnniiiiiiiiinnns e [ 2.0 FE L .. 3,000,000 |...85.6970 |... R 00000 O [ 1[0V R | B A | I NP | B FORRN | N 4.400 |...... 4.400 ....12/06/2012 ...|....04/01/2035 ...
882667-AZ-1 ..... TEXAS ST PRIV ACTIVITY BOND SU TRANSPORTATION .... A 2B FE L . 12,667,425 |...81.2960 |... ...10,162,000 |.... 12,500,000 |.. ...12,655,198 |...oeeeiniien0 e (3,8394) [0 [0 e 3.922 |...... 3.846 ...12/30/2019 ...|....12/31/2049 ...
88275F-NX-3 ..... TX DEPT OF HSG & COMM AFFAIRS 2. .. 1.B FE ..|... .. 1,080,000 |...86.2490 |... 931,489 |.... .1,080,000 |.. o 1,080,000 [..oneeeeennnnnn ovviiiiiiinn0 o0 0 3.180 |...... 3.180 ....01/15/2016 ...|....03/01/2039 ...
88278P-2M-9 ..... TEXAS ST UNIV SYS FING REVENUE HIGHER EDUCATION ...[... ... 2 ... .. 1.CFE ..|... ...5,488,900 |...83.0240 |....eennnnnnnn 4,566,320 |.... .5,500,000 |.. e 5,490,525 [oiiiieiieen0 o435 [0 [0 3.289 |...... 3.303 ....10/29/2019 ...|....03/15/2040 ...
88283K-BL-1 ..... TEXAS ST TRANSPRTN COMMISSION ...cvvvenneeiiiininnieeees feun e 2. .. 1.F FE ..|... .. 9,500,000 |...75.2740 |.ceuunnnnnnnn 7,151,030 |.... .9,500,000 |.. 229,500,000 |...ooeiriinnennnn ooriiiiiiind0 o0 0 3.029 |...... 3.029 ....02/21/2020 ...|....08/15/2041 ...
88880L-AT-0 ..... TOBACCO SETTLEMENT FIN AUTH WV TOBACCO SETTLEMENT |... ... N L .. 1.G FE ..|... .. 7,000,000 |...78.9610 |..euuunneeenn 5,527,270 |.... .7,000,000 |.. 07,000,000 |..eneeeeeenieeni0 o0 0 o0 e 4.006 |...... 4.006 ....10/22/2020 ...|....06/01/2040 ...
898735-UNI-3 ..... TUCSON AZ COPS .....evvvevvvnnnnnns 1 .1.DFE .. 8,476,930 |...75.1880 |. ..6,390,980 |. .8,500,000 .8,478,960 |.. .2.85 |......2.871 ....02/19/2021 .. 07/01/2047 ...
913366-KB-5 ..... UNIV OF CALIFORNIA CA RGTS MED ... 1 .1.DFE .. . 10,361,200 |...71.0200 |. ..7,102,000 |. 10,000,000 10,336,198 |.. .3.006 |......2.822 ...01/08/2021 .. 05/15/2050 ...
914072-4K-6 ..... UNIV OF ARKANSAS AR UNIV REVEN HIGHER EDUCATION . 1 .1.CFE .. 3,000,000 |...82.3970 |. .. 2,471,910 |. .3,000,000 .3,000,000 |.. ... 3.450 |......3.449 ....10/11/2019 .. 03/01/2042 ...
914119-3H-3 ..... UNIV OF CINCINNATI OH RECPTS HIGHER EDUCATION ......[|... ... 2 ... .. 1.DFE ..|... .. 5,000,000 |...70.9140 |...........ee. 3,545,700 |.... .5,000,000 |.. 45,000,000 |...eeeeevnnnenn0 o0 0 o0 e 3.000 |...... 3.000 ....03/04/2020 ...|....06/01/2050 ...
914119-V7-4 ..... UNIV OF CINCINNATI OH RECPTS HIGHER EDUCATION ......[... ... 2. .. 1.DFE ..|... ...83.3940 |.....counnnnns 3,310,742 |.... 03,970,000 |.eneiiienennnn0 oviiiiiiiind0 o0 0 3.254 |...... 3.254 ....11/21/2019 ...|....06/01/2039 ...
914126-XE-0 ..... UNIVERSITY OF CALIFORNIA HIGHER EDUCATION ...........|oe. ... N L .. 1.CFE ..|... ...91.5240 |.......oeen.nt 4,576,200 |.... 5,047,076 |.eeeeeennnenn0 e (1,895) [0 o0 e 3.931 [...... 3.866 ....02/23/2018 ...|....05/15/2045 ...
91412H-KD-4 ..... UNIV OF CALIFORNIA CA REVENUES ... B L .. 1.CFE ..|... .. 2,000,000 |...75.7710 |eevuunnnnnnns 1,615,420 |.... 202,000,000 |..oneeiiiinnnnnn oeviiiiiinn0 o0 0 3.146 |...... 3.146 ....02/24/2021 ...|....05/15/2051 ...
914302-LF-9 ..... UNIV OF HOUSTON TX UNIV REVENU ... 2 ... .. 1.CFE ..|... .. 7,227,670 |...96.6550 |...........ee. 6,968,826 |.... e 1,225,652 o0 e (1,432) [0 [0 e 4.913 |...... 4.880 ...06/06/2022 ...|....02/15/2052 ...
914437-U8-5 ... UNIV OF MASSACHUSETTS MA BLDG HIGHER EDUCATION .... [... ... 2. .. 1.CFE ..|... .. 6,750,000 |...83.3310 |..eeuunnnnnnns 5,624,843 |.... 8,750,000 |..onieiiiininnn0 o0 0 0 3.434 |...... 3.434 ....01/09/2020 ...|....11/01/2040 ...
914437-\VJ-4 ..... UNIV OF MASSACHUSETTS MA BLDG ......ccevvmuueeeemnnnnns N L .. 1.CFE ..|... .. 3,000,000 |...77.8210 |eeeuunnnnennn 2,334,630 |.... +2223,000,000 [...eeeeevnnnenn0 o0 0 o0 e 3.013 |...... 3.013 ...10/08/2020 ...|....11/01/2043 ...
914440-UNi-0 UNIV OF MASSACHUSETTS MA BLDGA ... 2. .. 1.CFE ..|... .. 150,000 |...94.8280 |................. 142,242 |...ooiiennnnnn 150,000 |ocennnnnnnnnn 150,000 [oveenicennennd o0 o0 [0 e 4.306 |...... 4.306 ....03/16/2022 ...|....11/01/2045 ...
91476P-W-4 ..... [UNIV OK REVENUES .........coeeeeennnnn 2 . 1EFE .. 3,568,669 |...78.7410 |. .3.256 |......2.877 ....12/16/2020 .. 07/01/2041
915183-M5-3 ..... [UNIV OF UTAH UT REVENUES HIGHER EDUCATION 1 .1.BFE .. 5,000,000 |...83.8380 |. . .3.351 |...... 3.351 ....11/14/2019 .. 08/01/2039 ...
91802R-FY-0 ..... [UTILITY DEBT SECURITIZATION AU ... 1 1AFE .. 3,000,000 |. 101.7900 |. .. 3,053,700 |. .3,000,000 .3,000,000 |.. .4.953 |......4.953 ...09/16/2022 .. 12/15/2039 ...
92419R-AQ-5 ..... [VERMONT ST HSG FIN AGY PROPERT mi .1.CFE .. 1,375,000 |.. 88.0080 |. ..1,210,110 |. . 1,375,000 .1,375,000 |.. .3.800 |......3.800 ...01/09/2018 .. 11/01/2037 ...
92812U-K5-6 . VIRGINIA HOUSING DEV AUTH 2013 SERIES B .....ccceevns feun oe .. 1.LAFE .. ...87.3300 |. ..271,6% |. L3311, 114 311,114 .. eeenn2.750 |......2.756 ....04/25/2013 .. 04/25/2042 ...
92812U-05-0 ..... VIRGINIA HOUSING DEV AUTH 2015 Series A Taxable ...[... ... .. 1.AFE ..|... ...92.8990 |... .. 1,372,415 |.... 1,477,319 |.. e 1ATT319 L0 0 0 0 3.250 |...... 3.250 ....10/29/2015 ...|....06/25/2042 ...
92812V-3C-8 ..... VIRGINIA ST HSG DEV AUTH .. .. 1.BFE ..|... ...67.0500 |... .. 1,149,908 |.... 1,715,000 |.. 1,715,000 [0 o0 0 o0 e 3.061 |...... 3.061 ....06/16/2021 ...|....06/01/2056 ...
92812V-MA-1 ..... VIRGINIA ST HSG DEV AUTH .. L 1AFE ... ...95.7030 |... 911,809 |.... ..952,748 |.. 952,748 |ovveeneiennnn o0 0 0 3,125 |...... 3.125 ...05/24/2017 ... |....11/25/2039 ...
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92812V-Y6-7 ..... VIRGINIA ST HSG DEV AUTH ....covvvniiiiiiiiiiiiinnnnns L ABFE Lo 1,500,000 |...69.5750 [.....ceeeveen 1,043,625 |oevvennnnnnns 1,500,000 [...oeeeennnnn 1,500,000 |.eevennirrinnnns (O R | R PN | I AR | B RN 3.229 |...... 3.229 | AO ...... ....04/09/2021 ...|....04/01/2056 ...
928278-KJ-8 ..... VISALIA CA UNIF SCH DIST .. |- 1.DFE ... .. 2,890,000 |...79.4990 |.....ennnnnnnn 2,297,521 |.... .2,890,000 |.. ....2,890,000 J I N | I FORRRRRt | B ISP | B AU 3.450 |...... 3.450 [FA ...... ....02/11/2022 ...|....08/01/2042 ...
928278-KK-5 ..... VISALIA CA UNIF SCH DIST .. |- 1.DFE ... .. 2,015,000 |...79.0940 |............e. 1,593,744 |.... .2,015,000 |.. ....2,015,000 L RN | N | RPN | B SN 3.500 |...... 3.500 [FA ...... ....02/11/2022 ...|....08/01/2043 ...
929833-BZ-3 ... WACO TX EDUCTNL FIN CORP REVEN HIGHER EDUCATION ... |- LEFE L. .. 5,000,000 |...68.4830 |.............. 3,424,150 |.... .5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 2.944 |...... 2.944 |NS ...... ....08/07/2020 ...|....03/01/2050 ...
952347-51-0 ... W CONTRA COSTA CA UNIF SCHDIS ....cevveinieiiiiiinnnns N |- 1.CFE ... ...5,964,337 |...74.8430 |.....oonnnn 4,453,159 |.... .5,950,000 |.. ....5,961,518 O e (1,334) |0 [0 e 3.085 |...... 3.026 [FA ...... s . ....10/12/2021 ...|....08/01/2045 ...
956704-D7-2 ..... WEST VIRGINIA ST UNIV REVENUES HIGHER EDUCATION ...[... ...f.eeeees 1onns LADFE 5,000,000 |...70.8410 |......ennneees 3,542,050 |...ccvvnnnnnns 5,000,000 |eeveuuneanens 5,000,000 |eeveuniiaennnns 0 fooeerieemieeed0 o0 0 2.956 |...... 2.956 [AO ..o forirrinnnianns 36,950 |eeerennnnns 147,800 |....02/27/2020 ... |[....10/01/2044 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 895,042,496 | XXX 726,314,312 897,085,875 894,945, 136 0 (12,159) 0 0 XXX XXX XXX 8,463,418 31,172,765 XXX XXX
419818-Hi-4 ..... |HAWAI| HOUSING 2013 SERIES A ..veevviiiiivninniiiiiinnns | ...... | ....... | .......... | 1BFE |, 396,078 |...88.3350 |.......ccoeennns 377,461 |ovvenniiinnnnnn 427,306 [...ooiiiinnnnnnns 406,723 [..ooiiiiinnnnnns (U 1,216 |oooeiiiiinnnnnns [ 0 )...... 2.600 |...... 3,055 [MON ..ooe foriviinnnniiinnnns 926 |ievvnniiinns 11,110 |....12/31/2013 ...|....07/01/2037 ...
0429999999. Subtotal - Bonds - U.S. States, Territories and Possessions -
Residential Mortgage-Backed Securities 396,078 | XXX 377,461 427,306 406,723 0 1,215 XXX XXX 926 11,110 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 895,438,574 | XXX 726,691,773 897,513,181 895,351,859 0 (10,944) XXX XXX 8,464,344 31,183,875 XXX XXX
213248-8B-2 ..... COOK ONTY IL SALES TAX REV ..evvvvveniiviinnnnnieivnnnns oo vee | s [ I TDFE | 1,000,000 |...99.4710 |....ccevvnnnnnnns 994,710 |oevvunneens 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (0 [V R N RN | I SO 73 F 5.354 IMN Looes [ 6,841 [..oooiiiinnnns 53,540 |....07/12/2013 ...|....11/15/2035 ...
736688-FN-7 ..... PORTLAND COMMUNITY COLLEGE DIS ....eveeeeeevmnnneeeennefoon wve [ nnene | eeeeees fon 1BFE | 1,838,228 |. 101.0580 |.............. 1,712,933 |oooveeeees 1,695,000 [..evvevnnnnnns 1,729,611 |ooovvnnies (V] R (9,173) |veeeeeeeeennn0 o0 ).....4.810 ..o 3744 [ cooeees e 6,794 | 81,530 [....01/30/2014 ...|....06/01/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 2,838,228 | XXX 2,707,643 2,695,000 2,729,611 0 (9,173) XXX XXX 13,635 135,070 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 2,838,228 | XXX 2,707,643 2,695,000 2,729,611 0 (9,173) XXX XXX 13,635 135,070 XXX XXX
3380311-AA-7 ..... FISHERS LANE ASSOC LLC US GOVT LEASE BACKED CERT . [c. vovfvevenee| weveneeens fouen Y- P AR 3,023,704 |...94.0660 |.............. 2,796,340 |....covvnnnnns 2,972,742 o 2,989,675 |..uuuniiiinnnnnd (U (2,465) [cevvvvevennnnnnnd o0 .0000.3.866 .o 3512 MON oes [ 74 B 108,981 |....10/16/2012 ...|[....08/05/2030 ...
KEENAN DEV ASSOC OF TN 144A TAX LEASE REV BND
48730P-AB-6 ..... B =R [ I N TDFE | 5,883,527 |. 105.9680 |.............. 6,234,656 |.........on... 5,883,527 |.coviviinnnnn 5,883,527 |..euuniiiiiinnnnd (0 [V O N R I SO - 044 I N 8.002 | covvven Jornnnniiiens 217,037 |oeeiiiinnns 470,682 |....02/25/2002 ... |....07/15/2028 ...
US ARMY HOSP CASH MGMT FUND SENIOR SECURED NOTES
911551-AA-7 ..... 0 PP PP PPTPPPPPTTTURY Fupore) Prvevevs) OVNUUpuRl N 1.0 o 2,608,510 |. 107.5350 |.......oe.ee. 2,805,061 |.......cceunen 2,608,510 [.....ccuunnnns 2,608,513 [...oovvnininnns [ 0 Jovoervvivvnnnnn0 o0 ).l 7467 . 7.584 [MON ..... [oeeeeeennnnnns 16,231 [..ooiiiennnnns 194,777 |....05/20/2002 ... |....05/01/2032 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 11,515,741 | XXX 11,836,057 11,464,779 11,481,715 0 (2,465) XXX 241,139 774,440 XXX XXX
3132Di-EB-5 FREDDIE MAC POOL SDB230 ........eevvevvennvrnvennnnnnennns [ OF L] it A .. 12,365,518 |...97.0710 |... ....11,856,998 |.... ... 12,214,742 |. ...12,360,602 O s (2,763) [0 foeeiiiiennnl0 40500 |- 4.339 ... 45,805 |[... .. 549,664 |....06/08/2022 ...|....06/01/2052 ...
3132D0-EC-3 . FREDDIE MAC POOL SD8231 B A 9,011,351 [...97.0710 |. ..8,867,976 |. .9,135,538 9,013,812 |.. .0 . 1,613 |. ......4.673 411,099 |....06/14/2022 .. 07/01/2052 ...
313399-EK-9 ..... FHLMC 2348 ZK I L A .. 128,130 |. 102.6500 |... . 127,047 .. 126,860 LU R (-0 PO N RPN o I SN o 1[04 I AN 6.020 ....11/13/2002 ...|....08/15/2031 ...
31339D-7A-0 ..... FHLMC 2417 KZ .. N A .. 280,923 |. 101.2940 |... ..287,058 |.. ....285,253 O e (763) [0 e l0 J..2.6.000 ... 6.193 ...09/05/2002 ...|....02/15/2032 ...
31339G-JU-6 ..... FHLMC 2367 ZK .. I L A .. 153,476 |. 102.6830 |... ..152,838 |.. ....152,604 L R () N A N RPN o I RN o 1[04 I AN 6.044 ....09/26/2002 ...|....10/15/2031 ...
31339M-FE-3 ..... FHLMC 2389 7B ... N A .. 186,712 |. 101.6490 |... ..197,621 |.. ....195,169 O e 377 o0 i l0 J.....6.000 ... 6.409 ....08/01/2002 ...|....12/15/2031 ...
31330N-5V-4 ... FHLMC 2403 DZ I L A .. 243,682 |...93.7400 |... ....259,539 O e 716 0 [0 000005.500 |- 6.101 ....08/19/2002 ...|....01/15/2032 ...
31339-XR-2 FHLMC 2439 EZ ... N A .. 407,839 |. 101.0060 |... . ...419,304 O e 1,288 o0 [ l0 J...2.6.000 ... 6.305 ...08/20/2002 ... |....04/15/2032 ...
3133TH-TM-9 ..... [FHLMC 2116 ZA 4 A 142,676 |. 101.1550 |. ..150,354 149,272 |.. .0 .6.349 ....08/07/2002 .. 01/15/2029 ...
3133TJ-HS-5 ..... [FHLMC 2125 JZ .. 4 A 177,590 |. 100.8130 |. ..185,363 .184,039 |.. .0 .6.294 ...08/12/2002 .. 02/15/2029
31359G-B8-8 ..... [FNMA REMIC 1994-30 K . 4 A ...1,174(...99.5820 |. . .1,232 .. 1,226 |.. .0 | .6.936 ....02/28/1994 .. 02/25/2024
3136A4-AE-9 ..... FANNIE MAE 2012-22 NY .. CF. 4 A 2,623,864 |...96.8130 |. .. 2,356,850 |. . 2,434,435 . 2,455,534 |.. .0 ..(16,274) |. .2.775 ....08/27/2012 .. 03/25/2027
3136AB-YJ-6 ..... FANNIE MAE 2013-1 VB . .. CF. 4 A 2,095,085 |...98.3850 |. ..2,008,525 |. . 2,041,495 .2,040,412 |.. .0 (2,324) |. e 2.726 ...01/10/2013 .. 02/25/2033 ...
3136AF-BT-0 ..... FANNIE MAE 2013-72 YA ... .. CF.. N A .. 185,104 |...91.5460 |... 169,774 |.... 185,090 O e () o0 foeeeeiiieeeel0.22223.000 |- 3.017 ....04/21/2016 ...|....06/25/2033 ...
3136AL-H3-8 ..... FANNIE MAE 2014-79 LC ... .. CF.. I L A ...1,502,589 |...92.1210 |....oennnnnnns 1,418,783 |.... ... 1,526,242 O e (769) 0 foeiiiinnnl00 022232000 |- 3.256 ....07/20/2015 ...|....09/25/2044 ...
3136BM-0B-7 ..... FANNIE MAE 2022-17 N .... A . 16,128,835 |...93.9550 |... ....16,682,656 |.... . ...16,169,569 0 e 40,734 o0 e l0 0022082500 |- 5.637 ....09/25/2023 ...|....11/25/2048 ...
3136BM-R6-7 ..... FANNIE MAE 2022-32 CA ... A .... 18,507,101 [...95.6860 |... ....19,221,660 |.... ...20,088,268 |.. ...18,539,823 O 32,722 Leeeeinnnl0 [0 00204.000 |- 5.618 ....00/21/2023 ...|....09/25/2048 ...
3136BM-2Y-7 ..... FANNIE MAE 2022-22 P .... B A .. 12,457,497 |...97.6180 |... ....12,999,643 |.... ...13,316,850 |.. ...12,475,8%5 0 e 18,398 [0 e l0 |l 40500 |- 6.017 ....10/30/2023 ...|....05/25/2051 ...
3137A2-NL-1 ... FHR 3756 PC ... I L A .. 474,238 |...96.0730 |... ....468,649 O e 1,761 Lennl0 [0 00204.000 |- 3.831 ....10/23/2013 ...|....11/15/2040 ...
3137A8-UG-1 ..... FHR 3837 DB .... 4 ... A .. 359,161 |...98.7320 |... 341,267 |.... ....353,000 0 e (863) [0 o0 el 40500 |- 4.219 ...12/31/2013 ... |....04/15/2041 ...
S137A-K-1 ..., FHR 3962 EB .... 4 .. A .. 2,756,786 |...97.5960 |.............. 2,494,821 |.... s .... 2,572,063 O ] (16,924) a0 oeiiiiiennnl0 000032500 |- 2.750 ....08/27/2012 ...|....11/15/2026 ...
3137AX-EE-9 ..... FHR 4147 WN . 4 A 3,699,838 |...94.8150 |. .. 3,707,280 |. 3,910,000 .3,856,130 |.. .0 ......3.565 ....06/10/2014 .. 10/15/2029 ...
3137BN-3\1-4 ... FHR 4550 VB ... 4. AL .. 6,018,268 )...96.0170 |.............. 5,614,517 |.... .5,847,414 |. .... 5,869,220 0 (12,678) |veeneeeeeennn 0 o 0...0..3.000 . 2.631 .. 175,422 |....04/04/2016 ...|....03/15/2038 ...
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3137BY-CH-1 ..... FREDDIE MAC 4680 YV ......ovvviiviiininiiiiiiiinieneennns o [ [P 4 s TA o 4,864,480 |...95.4960 |.............. 4,503,605 |.............. 4,716,000 |..cevennnnnnns 4,758,788 [..vvvvrrvinnnnns 0 |.eeens (10,998) [.oeeeeiniennnn0 il e 3.500 |...... 3.087 ....10/27/2017 ...|....09/15/2037 ...
3137G1-AA-5 ..... FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A ... N 1.A ... .. 322,560 |...88.5240 |... ....320,199 O e 1,350 |0 o0 e 3.500 |...... 3.382 ...07/23/2015 ...|....05/25/2045 ...
313920-SU-5 ..... FNVA 2001-35 ZG I L 1.4 ... .. 106,728 |. 103.0090 |... ....109,348 LU R (1) N N | N RPN | ) AN 6.500 |...... 6.747 ....06/18/2002 ...|....08/25/2031 ...
31392E-H6-0 ..... FNVA 2002-69 Z ... N 1.A ... .. 152,241 ].100.8700 |... ....158,190 0 . 864 [0 |0 [ 5.500 |...... 5.861 ....09/26/2002 ...|....10/25/2032 ...
31392K-HM-1 ... FHLMC 2445 02 I L 1.4 ... .. 181,478 . 100.1610 |... ...183,842 0 | () [0 |0 e 6.500 |...... 6.689 ...07/31/2002 ...|....05/15/2032 ...
313920-U4-2 ... FHLMC 2463 Z .. N 1.A ... .. 92,014 ]. 101.7930 |... 0 . PPN (<10} 1 SRR | R IO | B 6.000 |...... 6.257 ....08/21/2002 ...|....06/15/2032 ...
31302M-U5-9 ... FHLMC 2463 78B .. I L 1.4 ... . 103.4800 |... ....222,818 0 | v (M) [0 |0 e 6.500 |...... 6.611 ....08/19/2002 ...|....06/15/2032 ...
31392P-HP-3 ...... FHLMC 2459 LZ .. N 1.A ... . 102.5730 |... ...374,846 O [ 1,268 |0 o0 6.500 |...... 6.781 ....06/04/2002 ...|....06/15/2032 ...
31392P-RL-1 FHLMC 2484 7 ... 4 1.4 .. . 103.0400 |. 191,786 |.. .0 . 448 |. .6.000 |......6.628 ....07/09/2002 .. 07/15/2032
31392R-RJ-2 ......[FHLMC 2468 ZA 4 1.A .. . 102.4640 |. 492,337 |.. .0 .142 | .6.000 |......6.298 ...08/21/2002 .. 07/15/2032
31392R-IT-4 . FHLMC 2492 Z ... 4 1.4 .. ...99.7910 |. . . .149,337 |.. .0 ......5.500 |......6.225 ....08/19/2002 .. 08/15/2032 ...
31392U-EE-0 ..... FHLMC 2504 7 ... N LA ... 66,236 |. 102.1570 |... ...70,229 |.... O [ (221) 0 o0 6.000 |...... 6.257 ....09/04/2002 ...|....09/15/2032 ...
31392U-EE-0 ..... FHLMC 2504 7 ... I L 1.4 ... .. 132,472 |. 102.1570 |... 140,458 |.... ....136,253 O e (442) |0 [0 6.000 |...... 6.257 ....09/04/2002 ...|....09/15/2032 ...
31392U-JL-9 ..... FHLMC 2499 VZ .. N 1.A ... .. 213,002 |. 101.1240 |... 219,282 |.... ....215,519 0 [ (838) |0 [0 6.000 |...... 6.175 ....10/01/2002 ...|....09/15/2032 ...
313920-JU-5 ... FHLMC 2509 ZQ I L 1.4 ... .. 178,937 |. 100.4840 |... ...184,992 O e 98 |0 [0 5.500 |...... 5.855 ...10/10/2002 ... |....10/15/2032 ...
31393A-VK-0 ..... FNVMA 2003-30 HY .. N 1.A ... ... 70,157 |. 101.1750 |... . O i 80 0 o0 e 5.500 |...... 5.947 ....09/03/2003 ...|....04/25/2033 ...
31393C-LX-9 ..... FNVA 2003-48 GH .. I L 1.4 ... .. 896,758 |. 101.3060 |... 929,976 |.... . O e (432) el o0 e 5.500 |...... 5.713 ....09/18/2003 ...|....06/25/2033 ...
31393N-4A-4 ... FHLMC 2589 GM .. .. CF.. N 1.A ... .. 237,553 |. 101.3580 |... 239,395 |.... ....236,199 0 [ B3 |0 o0 e 5.500 |...... 5.504 ...04/24/2003 ...|....03/15/2033 ...
313978-8J-4 ..... FANNIE MAE 2011-24 GY ... .. CF.. I L 1.4 ... ...98.8810 |... 549,733 |.... ... 567,070 LU R (74 I N | I RPN | ) AN 4.500 |...... 4.212 ....12/31/2013 ... |....04/25/2041 ...
31398N-Y2-4 . FANNIE MAE 2010-123 PM . .. CF. 4 1.A .. ...98.4320 |. ..592,802 |. . .595,974 |.. .0 .4.000 |......4.507 ....07/14/2011 .. 07/25/2040
3140J6-GP-6 ..... FNMA P/T POOL BM2005 . .. CF. 4 1.4 .. 1,451,897 |...96.5190 |. .. 1,362,408 |. . 1,411,536 1,433,252 |.. .0 .4.000 |......3.709 ....02/02/2018 .. 12/01/2047
31418E-E6-3 ..... FANNIE MAE POOL MA4656 . .. CF. 1.A .. . 13,546,705 |...97.0710 |. . 13,247,234 |. 13,646,924 13,548,143 |.. .0 94 .4.500 |......4.598 ....06/13/2022 .. 07/01/2052
31418E-F2-1 ..... FANNIE MAE POOL MA4684 . 1.4 .. 9,066,911 |...97.0710 |. ..8,694,714 |. .8,957,047 .9,063,255 |.. .0 (1,927) | .4.500 |......4.335 ....06/08/2022 .. 06/01/2052 ...
35563P-HF-9 ..... [FREDDIE MAC - SCRT 2018-4 MA .. LA 1,825,001 |...94.3830 |. ..1,763,192 |. .1,868,125 1,843,236 |.. .0 (1,751) | ......3.500 |......3.784 ...11/08/2018 .. 11/25/2057 ...
466370-AA-4 ... JP MORGAN TAX EXPT PASS THR TR 2012-ANMT1 A [ PP 4 1B FE L 1,459,427 [...87.3440 |.............. 1,244,709 |.... . 1,425,069 |.. .... 1,436,055 O e (691) |0 o0 3.000 |...... 2.819 ...07/30/2012 ... |....01/27/2038 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 127,301,247 [ XXX 126,118,316 130,957,670 127,025,682 XXX XXX XXX 437,821 3,720,366 XXX XXX
30293M-AJ-3 ... FRESB 2015-SB6 A10 2015-SB6 A10 .. CF.. e [ 1A ) 1,301,608 |...96.5930 |.....cceennn 1,257,272 |.... e 1,299,094 o0 e BT) 0 [0 e 3.220 |...... 3.213 [ MON ..... ...3,493 |... . 41,912 |....10/26/2015 ...|....08/25/2035 ...
3137BK-GJ-3 ..... FHLMC MULTIFAMILY STRUCTURED P K151 A2 . .. CF.. e 1A 1,264,747 |...96.6040 |.............. 1,197,890 |.... s .. 1,286,017 [0 e (2,489) [0 o0 3.399 |...... 3.193 [MON ..... ...3,512 |... . 42,148 |....07/08/2015 ...|....10/25/2029 ...
43232E-CU-1 ... HSG FIN AUTH OF HILLSBOROUGH .......ooeeevvvvennnercnns foun e L AFE e 2,350,000 |. 100.0050 f.............. 2,350,118 ... 2,350,000 f...covvnnnnnns 2,350,000 f..oeeeeeniineeee0 e 0 o0 0 [ 3.600 |...... 3.600 [ D tevvenn Jornniaiieeeennnns YOS 84,600 [....12/19/2012 ...|....12/01/2032 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-

Backed Securities 4,916,355 [ XXX 4,805,280 4,891,618 4,895,111 0 (2,546) 0 0 XXX XXX XXX 14,055 168,660 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 143,733,343 | XXX 142,759,653 147,314,067 143,402,508 0 43,781 0 0 XXX XXX XXX 693,015 4,663,466 XXX XXX
00108W-AN-0 ..... AEP TEXAS INC N A 2.AFE . L 717040 |oeeeennnnnns 1,434,080 |.... .... 1,994,370 O e 122 0 [0 000030450 | 3.466 [MN ...... .69,000 |....05/04/2021 ...|....05/15/2051 ...
00115A-AF-6 ..... AEP TRANSMISSION CO LLC ... N 1.F FE . ...83.9760 |.........enn.. 2,099,400 |.... ....2,59,513 O e (2,709) [0 o0 0204000 |- 3.744 (D ....... ..100,000 |....01/31/2018 ...|....12/01/2046 ...
00115A-AH-2 ..... AEP TRANSMISSION €O LLC evvveeeeeeeeeeeeeeeeeeeiee e feen e N A 1.F FE . ... 79.5610 |.oeeernnnnnnns 1,989,025 |.... .... 2,369,633 O e 3,164 |0 k0010080750 |- 4.094 (D ....... ... 93,750 |....05/10/2018 ...|....12/01/2047 ...
00122@-AA-9 ..... AES SOUTHLAND ENERGY LLC SENIOR SECURED NOTES ......[... ... N 2BFPL. L..92.1980 |..ocovvnnnnnns 5,531,888 |.... ....6,000,000 O 0 0 [0 00040500 . 4.525 | FMAN ..270,000 |....02/28/2019 ...|....02/29/2040 ...
00139P-AA-6 ..... AIG SUNAMERICA GLOBAL FIN IX 144A .. 1.EFE . . 109.6490 |.............. 5,482,450 |.... .... 5,599,251 O e (57,473) |0 e l0 0002262900 |- 5.094 [MS ...... .. 345,000 |....06/16/2003 ...|....03/15/2032 ...
00182@-AA-6 ..... AZ ROMULUS MI LANDLORD LLC 1.0 ....|.. ...87.6250 |.........ennn. 4,358,505 |.... . .. .... 4,974,070 O 0 0 [0 0000030497 | 3.522 | MON ... .. 173,943 |....12/01/2017 ...|....10/31/2038 ...
00184*-AA-6 ... AZ RANDALL OH LANDLORD LLC ...eeeeeeneeeeeemneeeeeee [ wen e | s 1.0 e 5,283,006 |...87.7950 |.............. 4,638,230 |...ccvvnnnnnns 5,283,006 |....ccceenn... 5,283,006 [...ccvvnuniannn 0 foeeereeeenieeend0 el o0 003,610 .o 3.637 [MON ..... 190,716 |....01/01/2018 ...|....03/31/2039 ...

AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE BACKED
00184@-AA-4 ... NOTES . e e e eenne e e e eeenee e eemnnne e oo ven | eeeee | e 1E oo 1,824,147 |...91.0670 |......ounnnn.. 1,661,201 |.oeeernnnnnnns 1,824,147 |.oooennnennnns 1,824,147 |ooovennees 0 foeeereeeeneeeend0 el o0 0040095 | 4 A2 [MON ooee [ 207 [oeeeeeeeennnnns 74,699 |....09/17/2018 ...|....07/31/2039 ...
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE BACKED
00191#-AA-3 ..... NOTES e eeee e e e e e e e e ee e e e e ennnas fen e .. 2,087,070 |...90.9900 |....eennnnnnnn 1,853,539 |.... 2,037,070 [oeeeeeeenneenn0 o0 0 o0 el 42095 . 4.130 [MON ..... ... 83,418 |....10/16/2018 ...|....08/31/2039 ...
00194@-AA-2 ..... APH FINANCE 1 LLC SENIOR SECURED GUARANTEED NOTE ..|... ... .. 3,000,000 )...97.4920 |.............. 2,924,770 |.... ....3,000,000 J.....oooeveennn0 i o0 0040770 )L 4.770 | JAJO .. 143,100 |....06/10/2019 ...|....07/07/2029 ...
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00206R-BH-4 ..... AT&T T L 2BFE | 2,272,660 |...87.1320 |........eennn. 1,742,640 |.......cen 2,000,000 |.eeevenninnns 2,240,730 |oeveenniiiinnnnnd 0 fooeeeeeenn (9,282) |0 [0 | 4.300 |...... RIAKT [V ) R R, 3,822 ...07/27/2020 ...|....12/15/2042 ...
00206R-DH-2 ...... AT&T A 2B FE L ...96.5410 |... . 100,000 |.. JLO N U (.70 FOURRRRRt | B IR | B FOU 5.150 |...... 3923 IMS et [ 1,516 |... ....12/17/2019 ...|....03/15/2042 ...
00206R-DH-2 ..... AT&T A1 [ 2B FE L ...96.5410 |... JLU U & 0 T:Y0 N AU | I RN | ) AN 5.150 |...... 3.923|MS ...... ... 28,811 [... ....12/17/2019 ...|....03/15/2042 ...
00206R-JG-8 ..... AT&T A 2B FE L ...96.5770 |... 0 . e (285) [0 0 [ 5.375 |...... 5.310 (A0 ...... L 11,347 | ....06/05/2019 ...|....10/15/2041 ...
00206R-KB-7 ..... AT&T A1 [ 2B FE L ...74.6940 |... . 0. e 182 [0 0 3.850 |...... TR 74 T [0 R AR 9,625 |... ....06/21/2020 ...|....06/01/2060 ...
00206R-KJ-0 ..... AT&T A 2B FE L . ...72.6530 |... 1,453,060 |.... ... 1,573,717 0 [ 6,304 |0 o0 e 3.500 |...... 4.864 [MS ...... .... 20,611 [... ...06/20/2022 ...|....09/15/2053 ...
00206R-LV-2 ..... AT&T A1 [ 2B FE L .. 6,200,360 |...71.7560 |... 5,740,480 |.... ....6,228,857 LU SRR /[ O | RPN | ) AN 3.650 |...... 4.983 [MS ...... .... 85,978 |[... ....06/20/2022 ...|....09/15/2059 ...
00206R-MM-1 ... AT&T N A |--2.BFE ... ...2,018,825 |...81.5540 |... 1,631,080 |.... ....2,015,578 0 . o (1,409) [0 [0 | 2.550 |...... 2,459 | 0D coeeii e 4,250 |... ....09/09/2021 ...|....12/01/2033 ...
00226@-AA-4 ..... ATC HOLDING LLC SENIOR NOTES 1 8,000,000 |...97.9960 |. .8,000,000 |.. .0 L0 .4.180 |......4.180 . 10,218 ....12/20/2018 .. 12/20/2025 ...
00287Y-AN-1 ..... ABBVIE INC 1 1,725,000 |...92.8270 |. . 1,705,440 |.. .0 (7,659) | .4.400 |...... 3.409 ....05/13/2021 .. 11/06/2042
00287Y-AQ-2 ..... ABBVIE INC 2 ...98.2800 |. 999,722 |.. .0 s 195 ......3.600 |......3.621 ....06/06/2015 .. 05/14/2025 ...
00287Y-CA-5 ..... ABBVIE INC ... N A ...90.3480 |... . ....8,051,704 0 [ (5,386) |oveeeeeeeeen0 e l0 e 4.050 |...... 3.923 ...11/19/2020 ...|....11/21/2039 ...
00287Y-CB-3 ..... ABBVIE INC ... N ...89.1810 |... 4,459,050 |.... ....5,078,440 O e (77 0 e l0 e 4.250 |...... 4.149 ....11/19/2020 ...|....11/21/2049 ...
00287Y-CX-5 ..... ABBVIE INC ... N A ...98.7010 |... 1,974,020 |.... ....1,999,610 O [ 31 0 0 e 3.800 |...... 3.817 ....11/19/2020 ...|....03/15/2025 ...
00440E-AC-1 ..... ACE INA HOLDINGS INC ... . 119.4130 |... 5,970,650 |.... .... 5,354,495 0 [ (49,397) |0 o0 8.875 |...... 7.314 ....06/10/2002 ...|....08/15/2029 ...
007589-AC-8 ..... ADVOCATE HEALTH CORP ... N A ... 77.5210 |... 1,248,088 |.... . s .. .... 1,656,259 0 e (1,169) |0 o0 e 3.387 |...... 3.220 ....04/01/2021 ...|....10/15/2049 ...
00817Y-AJ-7 ..... AETNA INC i eeeeenens o een | s T [ 2B FE s 1,216,150 |...87.9300 |....eevrrrnnnnn 879,300 |..eeuunnnnnnns 1,000,000 [...oeevennnnn 1,193,422 (O O € N 11073 T RN | N AU | B RN 4.500 |...... 3.084 ...01/26/2021 ...|....05/15/2042 ...
AMAZON SAN BERNARDINO CA CTL PASS-THRU TRUST SER
00910G-A*-4 ..... ATA e foe e | s [ 2,482,115 (...93.3180 |[.....ccuunnnns 2,316,253 |...ccovnnnnnns 2,482,115 |ooeeiiiiinnnnn 2,482,115 (O R | R PN | I AR | B RN 4.533 |...... 4.575 112,514 |....01/09/2020 ...|....03/10/2041 ...
00914A-AE-2 ..... AIR LEASE CORP ... N A 7,910,640 |...90.4180 |... .. 7,233,440 |.... .8,000,000 |.. .... 7,945,268 0 e 8,480 |0 [0 e 3.250 |...... 3.382 ..260,000 |....09/09/2019 ...|....10/01/2029 ...
00914A-AG-7 ..... AIR LEASE CORP 1 .. 979,040 |...88.7990 |. ..887,990 |. .1,000,000 ....986,517 |.. .0 .3.000 |......3.246 .30,000 |....01/07/2020 .. 02/01/2030 ...
010392-FB-9 ..... ALABAMA POWER CO ... 1 . 107.7540 |. ..1,077,540 |. .1,000,000 1,110,840 |.. .0 .6.000 |...... 4.952 .60,000 |....05/10/2022 .. 03/01/2039
015271-AY-5 ..... ALEXANDRIA REAL ESTATE EQUITIE 1 ...83.4580 |. .. 2,508,740 |. .3,000,000 2,992,145 |.. .0 .2.950 |......2.980 88,500 |....02/02/2022 .. 03/15/2034
018522-E#-5 ..... ALLETE INC .. ...95.7670 |. .. 3,830,680 |. .4,000,000 |.. .0 .3.200 |......3.200 128,000 |....07/02/2012 .. 07/15/2026
018522-J*-4 ..... ALLETE INC ... ...92.7720 |. .1,000,000 |.. .0 ......3.740 |......3.740 . 37,400 |....09/16/2014 .. 09/15/2029 ...
018522-L*-1 ..... ALLETE INC FIRST MORTAGE BOND . ...94.9900 |... . ....3,000,000 JL N N | I APPSRt | B IR | ) AU 4.080 |...... 4.080 .. 122,400 |....03/01/2019 ...|....03/01/2029 ...
020002-AP-6 ..... ALLSTATE CORP .. . 106.9330 |... ..398,000 |.. 402,094 LU R <Y/ N | I RPN | ) AN 6.125 |...... 5.975 .. 24,378 |....12/27/2002 ...|....12/15/2032 ...
020002-AP-6 ..... ALLSTATE CORP .. B . 106.9330 |... .4,102,000 |.. ... 4,144 1% 0 e (3,475) |0 o0 e 6.125 |...... 5.975 ....12/27/2002 ...|....12/15/2032 ...
020002-BG-5 ..... ALLSTATE CORP N ...80.9680 |... ....5,9%,671 JLO R (7 7 (1D N N | I RPN | ) AN 3.850 |...... 2.746 ...08/27/2021 ...|....08/10/2049 ...
02209S-AU-7 ..... ALTRIA GROUP N A ...94.6440 |... O [ 162 |0 o0 e 2.625 |...... 2.672 ....09/13/2016 ...|....09/16/2026 ...
022095-AU-7 ..... ALTRIA GROUP N ...94.6440 |... JLUJ R ) I AU | I RN | ) AN 2.625 |...... 2.672 ....09/13/2016 ...|....09/16/2026 ...
022095-8D-4 ... ALTRIA GROUP 1. ...99.7720 |... 897,948 |.... 904,119 JO I U (£ 1) N ARt | B IR | ) AU 4.800 |...... 4.695 ...02/20/2019 ...|....02/14/2029 ...
022095-BE-2 ..... ALTRIA GROUP 1. . 102.0370 |... 1,020,370 |.... 998,003 O o 81 0 [0 5.800 |...... 5.820 ....02/12/2019 ...|....02/14/2039 ...
022095-BN-2 . ALTRIA GROUP 1 ...70.4970 |. ..2,114,910 |. .2,979,180 |.. .0 .3.700 |......3.741 ....02/01/2021 .. 02/04/2051
022095-BP-7 . ALTRIA GROUP 1 ...73.0880 |. ..2,192,640 |. .2,976,458 |.. .0 .4.000 |......4.041 ...02/01/2021 .. 02/04/2061
022095-80-5 . ALTRIA GROUP 1 . 104.9650 |. .. 3,148,950 |. . 2,994,204 |.. .0 ......6.200 |......6.247 ....10/30/2023 .. 11/01/2028 ...
023135-CA-2 ... AMAZON.COM INC ... N ...78.6590 |... 1,673,180 |.... ....2,044 427 O [ (2,083) |0 o0 e 2.875 |...... 2.7110 ....11/15/2021 ...|....05/12/2041 ...
023135-CB-0 ..... AMAZON.COM INC N A ... 74.4270 |... 4,465,620 |.... .... 5,959,421 O 925 |0 o0 e 3.100 |...... 3.137 ...05/10/2021 ...|....05/12/2051 ...
023586-D*-8 ..... AMERCO SENIOR NOTES ... N .. 4,000,000 |...75.3980 |... 3,015,913 |.... ....4,000,000 O o0 o0 [0 2.780 |...... 2.780 ....09/29/2021 ...|....09/30/2033 ...
02361D-AN-0 ..... AMEREN ILLINOIS CO .... N A ...5,757,900 |...86.9150 |... 4,345,750 |.... ....5,69,183 O [ (24,141 |0 [0 e 4.300 |...... 3.340 ....05/11/2021 ...|....07/01/2044 ...
02361D-AX-8 ..... AMEREN ILLINOIS CO .... N ...68.1850 |... 8,182,200 |.... . ...11,969,528 O e 716 |0 [0 e 2.900 |...... 2.913 ....06/23/2021 ...|....06/15/2051 ...
023765-AA-8 ..... AMERICAN AIRLINES 2016-2 AA . N A ...91.1870 |... ..674,500 |.. O [ 1,094 |0 0 e 3.200 |...... 3.461 ....12/07/2016 ...|....06/15/2028 ...
023770-AA-8 ..... AMERICAN AIRLINES 2015-1 A .. 1 ...91.7300 |... . 3,451,568 |.. JLU PR ( 1. N | I RPN | ) AN 3.375 |...... 3.317 ....04/21/2016 ...|....05/01/2027 ...
02377A-AA-6 ..... AMERICAN AIRLINES 2014-1 A PT TRUST .. ...93.1500 |... 737,952 |.... .792,219 |.. 792,219 JLO N I | I APt | B IR | B AP 3.700 |...... 3.700 ...09/02/2014 ...|....10/01/2026 ...
02377L-AA-2 ..... AMERICAN AIRLINES 2019-1AA PTT ...87.6730 |... ..2,130,827 |.... . 2,430,426 |.. .... 2,430,426 O 0 0 0 3.150 |...... 3.149 ...08/01/2019 ...|....08/15/2033 ...
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02380#-AA-0 ..... AMERICAN AIRLINES 2012-1B(R) EETC ....ovvvvvvvvvnnnnnsfoee e e | s LL2.0PL e 1,844,444 (...98.2710 [......cceee 1,812,563 [.oeeeeeennn 1,844,444 |.............. 1,844,444 |................. (O R | R PN | I AR | B RN 3.530 |...... 3.529 ....09/26/2019 ... |[....10/01/2024 ...
025537-AP-6 ..... AMERICAN ELECTRIC POWER CO .. |--2.BFE ... L 71.2810 |oeeeeeninnnnns 3,920,455 |.... ....5,491,337 JL I 1Y A IR | B IR | ) FRU 3.250 |...... 3.259 . ....03/03/2020 ...|....03/01/2050 ...
025816-BF-5 ..... AMERICAN EXPRESS |- LEFE ... ...89.9660 |.............. 1,084,090 [.... ... 1,411,666 O [ (B2 [0 [0 4.050 |...... 2.869 ... 48,803 |....11/17/2021 ...|....12/03/2042 ...
025816-BF-5 ..... AMERICAN EXPRESS |- 1L.EFE ... ...89.9660 |... 0 e (5,859) |0 o0 e 4.050 |...... 2.869 ... 32,198 |....11/17/2021 ...|....12/03/2042 ...
025932-AP-9 ..... AMERICAN FINANCIAL GROUP .......cccevvvnniinrinnnnnnnnnns foun oee |- 2.AFE L . 100.3730 |... . 0 | A7) [0 0 e 5.250 |...... 5.070 .. 179,183 |....03/17/2021 ...|....04/02/2030 ...
026650-DT-5 ..... AMERICAN HONDA FINANCE |- 1.GFE L. .. 2,014,800 |...84.5800 |... 1,691,600 |.... ....2,011,210 0 [ (1,488) |0 [0 e 1.800 |...... 1.715 ... 36,000 [....07/19/2021 ...|....01/13/2031 ...
03027W-AK-8 ..... AMERICAN TOWER TRUST | 144A . .. 1.AFE ..|... .. 4,000,000 |...94.5760 |... 3,783,040 |.... ....4,000,000 LU RN | N | RN | B SN 3.652 |...... 3.680 .. 146,080 |....03/27/2018 ...|....03/23/2028 ...
03027X-AY-6 ..... AMERICAN TOWER CORP ... .. 2.CFE ..|... ...75.9040 |... 4,174,720 |.... ....6,003,650 0 [ (12,915) |0 o0 e 3.700 |...... 3.169 ..203,500 |....11/18/2021 ...|....10/15/2049 ...
03027X-BK-5 ..... AMERICAN TOWER CORP .2.CFE .. .. 66.7680 |. 1,472,234 |. .2,156,222 |.. .0 .2.950 |......3.071 . 65,048 |....00/23/2021 .. 01/15/2051
03027X-BK-5 ..... AMERICAN TOWER CORP ... .2.CFE .. .. 66.7680 |. .. 1,866,166 |. 2,733,171 |.. .0 \.eenn2.950 |......3.071 . 82,453 |....09/23/2021 .. 01/15/2051 ...
03040W-AZ-8 ..... AMERICAN WATER CAP CORP .. 2.AFE ..|... ...73.7750 |... 3,688,750 |.... 4,986,489 O 301 0 [0 e 3.250 |...... 3.265 .. 162,500 |....05/10/2021 ...|....06/01/2051 ...
AMERICOLD REALTY OPERATING PRT GUARANTEED SENIOR
03063#-AA-2 ..... NOTE .. .. 2.BFE ..|... .. 4,000,000 |...98.3280 |... 3,933,127 |.... .4,000,000 |. 4,000,000 I RN | N | RPN | B A 4.680 |...... 4.680 .. 187,200 |....12/04/2018 ...|....01/08/2026 ...
031100-L*-9 ..... AMETEK INC SERIES J SNR NOTES . ... 2.A 3,000,000 |...98.3470 |. .. 2,950,405 |. .3,000,000 .3,000,000 |.. .0 .ernn3.730 |......3.730 111,900 |....09/30/2014 .. 09/30/2024 ...
031100-P*-5 ..... AMETEK INC SERIES W SENIOR NOTE . L 2A e .. 7,000,000 |...97.4900 |... 6,824,310 |.... .7,000,000 |.. 7,000,000 O o0 o0 [0 e 4.180 |...... 4.180 .. 292,600 |....12/13/2018 ...|....12/13/2025 ...
031162-DK-3 ..... AMGEN INC .... |- 2.AFE L. ...93.5460 |... 3,718,454 |.... .3,975,000 |.. 3,575,229 O e 5787 0 o0 e 4.875 |...... 5.577 ....12/27/2022 ...|....03/01/2053 ...
031162-DT-4 ..... AMGEN INC .... .. 2.AFE ..|... . 105.2840 |... 5,264,200 |.... .5,000,000 |.. 4,992,879 O i 79 el [0 e 5.650 |...... 5.660 ...02/15/2023 ...|....03/02/2053 ...
035229-CG-6 ..... ANHEUSER-BUSCH COS INC DEBENTURES .. 1.G FE ..|... . 110.4090 |... 0 [ (769) |0 [0 e 6.800 |...... 5.617 ....12/27/2002 ...|....01/15/2031 ...
035229-CG-6 ..... ANHEUSER-BUSCH COS INC DEBENTURES .. 1.G FE ..|... . 110.4090 |... . 5,233,163 LU O (V151 )N N | I RPN | ) AN 6.800 |...... 5.617 |JdJ ....... ... 163,642 |... ....12/27/2002 ...}|....01/15/2031 ...
035229-CQ-4 ANHEUSER-BUSCH COS INC DEBENTURES .. N .. 1.G FE ..|... . 106.6370 |... 5,225,213 |.... . 5,000,475 0 e (8,315) |0 o0 e 5.950 |...... 5.657 [JJ ....... .. 134,437 |... ...12/2772002 ...|....01/15/2033 ...
035237-BT-4 . ANHEUSER-BUSCH INBEV ... 1 .1.GFE .. ...92.1670 |. ..2,765,010 |. .3,000,000 .3,569,671 |.. .0 ..(15,119) | .4.439 |......3.29% . 31,443 ....01/25/2021 .. 10/06/2048 ...
035240-AG-5 . ANHEUSER-BUSCH INBEV . 1 . 1.GFE .. . 100.1720 |. .. 3,005,160 |. .3,000,000 .3,015,668 |.. .0 ... (522) |. .4.950 |......4.906 . 68,475 ....04/28/2022 .. 01/15/2042
035240-AM-2 . ANHEUSER-BUSCH INBEV . 1 .1.GFE .. ...94.9410 |. .. 3,405,534 |. .3,587,000 .3,971,748 |.. .0 .. (21,546) |. .4.375 |...... 3.39%4 . 33,130 ....12/09/2019 .. 04/15/2038
035242-AB-2 ..... [ANHEUSER-BUSCH INBEV FIN 1 . 1.GFE .. .. 88.0060 |. .. 3,520,240 |. .4,000,000 . 4,356,928 |.. .0 .. (13,218) | .4.000 |......3.361 . 72,889 ... 11/17/2021 .. 01/17/2043
036752-AK-9 ..... [ELEVANCE HEALTH INC .. 1 .2.BFE .. ...79.0260 |. .. 3,161,040 |. .4,000,000 . 4,205,515 |.. .0 ......3.700 |...... 3.395 . 43,578 ....02/25/2021 .. 09/15/2049 ...
036752-AS-2 ..... ELEVANCE HEALTH INC .. N A |--2.BFE ... ...78.4350 |... 313,740 |.... ... 400,000 |.. 398,623 O i e 29 |0 [0 e 3.600 |...... 3.620 [MS ..ccee oevrmnnaiaeens 4,240 |... ...03/08/2021 ...|....03/15/2051 ...
036752-AS-2 ..... ELEVANCE HEALTH INC .. N |- 2.BFE ... ... 78.4350 |.......oennnns 3,608,010 |.... .4,600,000 |.. .... 4,584,161 LU RN < Y/ N | N RPN | ) R 3.600 |...... 3.620 [MS ...... ... 48,760 |... ....03/08/2021 ...|....03/15/2051 ...
036752-AX-1 ..... ELEVANCE HEALTH INC .. N A |--2.BFE ... . 113.4830 |... 5,674,150 |.... .5,000,000 |.. ... 4,999,550 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.100 |...... 6.101 A0 ...... .... 64,389 |[... ....10/26/2022 ...|....10/15/2052 ...
037411-AW-5 ..... APACHE CORP .. 2 .. .. 2.CFE ..|... ...85.8370 |... ....1,037,118 O [ (1,494) |0 0 e 5.100 |...... 4.768 |MS ...... .... 17,000 |... ....08/25/2011 ...|....09/01/2040 ...
037833-AL-4 ..... APPLE INC .... N A .. 1.BFE ..|... ...89.1440 |... . .... 2,285,509 0 [ (10,887) |0 [0 e 3.850 |...... 2.882 [MN ...... e 12,192 ... ....05/06/2021 ...|....05/04/2043 ...
037833-AS-9 ..... APPLE INC .... N .. 1.B FE ..|... ...99.3300 |... 1,986,600 |.... .... 2,005,343 O e (15,181) |0 o0 e 3.450 |...... 2.668 |IN ...... ... 10,542 |... ....06/27/2017 ...|....05/06/2024 ...
037833-AT-7 ..... APPLE INC .... 1. .. 1.BFE ..|... ...97.2400 |... 1,672,528 |.... ... 1,745,854 O e (778) |0 o0 e 4.450 |...... 4.338 [MN ...... ... 11,694 |... ...06/02/2022 ...|....05/06/2044 ...
037833-AT-7 ..... APPLE INC .... 1. .. 1.B FE ..|... 1,300,186 |...97.2400 |... .. 1,244,672 |.... ... 1,299,240 0. P €-7/¢) 1 SRR | R AN | ) 4.450 |...... 4338 [MN .ot v 8,702 |... ....06/02/2022 ...|....05/06/2044 ...
037833-BY-5 ..... APPLE INC . 1 .1.BFE .. 997,800 |...97.6050 |. ..976,050 |. .999,467 |.. .0 236 | .3.250 |......3.276 . 11,556 ....02/16/2016 .. 02/23/2026
037833-CD-0 . APPLE INC . 1 .1.BFE .. ...87.0270 |. .. 3,481,080 |. .4,692,088 |.. .0 .. (22,386) | .3.880 |......2.795 . 62,883 ... 11/22/2021 .. 08/04/2046
037833-EG-1 ..... APPLE INC . 1 .1.BFE .. .. 68.1070 |. .. 4,767,490 |. .6,980,734 |.. .0 ......2.800 |......2.812 . 77,856 ....02/01/2021 .. 02/08/2061 ...
037833-EK-2 ..... APPLE INC .... N .. 1.B FE ..|... ...68.8570 |... ....5,994,210 O e 140 |0 [0 2.700 |...... 2.705 .... 65,700 ... ....07/29/2021 ...|....08/05/2051 ...
037833-EQ-9 ..... APPLE INC N L .. 1.BFE ..|... .. 87.6010 |... ....2,980,666 0 e 388 |0 o0 e 3.950 |...... 3.988 . 47,071 |... ...08/01/2022 ...|....08/08/2052 ...
038413-AA-8 ..... AQUA FINANCE TRUST 2020-AA A .... 4. .. 1.EFE ..|... ...93.0510 |... 543,845 |.... 584,459 LU RN | N | RN | B SN 1.900 |...... 1.920 ....08/19/2020 ...|....07/17/2046 ...
038413-AB-6 ..... AQUA FINANCE TRUST 2020-AA B . L4 .. 1.EFE . ...89.7970 |... 1,571,448 |.... ... 1,749,791 0 [ 101 |0 o0 e 2.790 |...... 2.812 ....08/19/2020 ...|....07/17/2046 ...
03842*-BU-9 ..... AQUA PENNSYLVANIA INC B L ... 1.E ... ...67.5580 |... 5,404,640 |.... ....8,000,000 I RN | N | RPN | ) AN 3.410 |...... 3.410 ....12/20/2019 ...|....01/01/2053 ...
039482-AC-8 ..... ARCHER-DANIELS-MIDLAND C N A .. 1.FFE . ...67.5480 |... .... 4,410,425 0 e 1,530 [0 o0 e 2.700 |...... 2.775 ....09/07/2021 ...|....09/15/2051 ...
039482-AC-8 ..... ARCHER-DANIELS-MIDLAND C 1 .. 1.F FE ..|... ..517,015 |...67.5480 |... O o 179 o0 [0 2.700 |...... 2.775 ....09/07/2021 ...|....09/15/2051 ...
039483-AS-1 ..... ARCHER-DANIELS-MIDLAND DEBENTURES .. .. 1.F FE ..|... .. 6,363,800 |. 111.8050 |...eeennnneens 5,590,250 |.... .... 5,546,355 0 [ (62,498) |oeeeeeeeeeen0 [0 e 7.000 |...... 5.140 ... 145,833 |... ...06/12/2008 ...|....02/01/2031 ...
039483-BL-5 ... ARCHER-DANI ELS-MIDLAND . 1.FFE ..|.. ...1,921,480 )...95.2960 |.............. 1,905,920 |.... .... 1,974,968 O 9,084 0 0 2.500 |...... 3.002 [FA ...... ... 19,444 ... ...09/20/2017 ... |....08/11/2026 ...
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039653-AA-8 ..... ARCOSA INC 144A ....ovviiiiiiiiiiiiiiiiineeeceeiieeeeens foee e | s T L 3BFE | 1,776,625 |...93.2450 |......cceen 1,631,788 |.ooovvnnennnns 1,750,000 |..eeveeeennnn LI Z(U I N | [ (4,464) [.oooeeinninnnn0 o0 s 4.375 |...... 4.075 ....09/09/2021 ...|....04/15/2029 ...
04317@-AF-5 ..... ARTHUR J GALLAGHER & CO SERIES H o [ 2.AFE L .. 4,000,000 |...99.7510 |eeeuunnnnnnns 3,990,059 |.... .4,000,000 |.. ....4,000,000 0 0 o0 e 4.580 |...... 4.580 ....02/27/2014 ...|....02/27/2024 ...
04317@-BD-9 ..... ARTHUR J GALLAGHER & CO SENIOR NOTES .... A1 [ 2AFE L ...95.4870 |.....counnnnns 4,774,347 |.... ....5,000,000 FN VN R | N | B RO 4.340 |...... 4.340 ....06/13/2018 ...|....06/13/2028 ...
04621W-AE-O ..... ASSURED GUARANTY ... e [ 2.AFE L . L 71.8190 |ooeeieeinnnnns 1,795,475 |.... .... 2,591,439 e (2,017) |0 [0 e 3.600 |...... 3.393 ....08/30/2021 ...|....09/15/2051 ...
049560-AN-7 ..... ATMOS ENERGY CORP .. A1 [ LEFE L .. 6,083,116 |...88.7480 |.............. 4,614,896 |.... +...6,013,509 [ooiiiiiiiinnn0 o (28,469) [0 o0 e 4125 |...... 3.082 ....06/28/2021 ...|....10/15/2044 ...
049560-AY-1 ..... ATMOS ENERGY CORP A [ 1GFE L .. 6,971,020 |. 110.0720 |.eeeuennnneens 7,705,040 |.... 8,971,687 o0 o497 |0 0 e 5.750 |...... 5.779 ...09/27/2022 ...|....10/15/2052 ...
05279#-AG-4 ..... AUTOLIV ASP INC SER C GTD SR NT e | 2.BFE ... .. 3,000,000 |...99.5150 |.....euvvnnnnn 2,985,459 |.... +023,000,000 [.onieeiiiinnnnn0 orviiiiiiinnd0 o0 0 4.590 |...... 4.090 ....04/23/2014 ...|....04/23/2024 ...
05279%-AJ-8 ..... AUTOLIV ASP INC SER E GTD SR NT . . |--2.BFE ..|... .. 2,500,000 |...97.0280 |.....ennnnnnnn 2,425,688 |.... 422,500,000 |...eeeeennieen0 o0 0 o0 e 4.940 |...... 4.440 ....04/23/2014 ...|....04/23/2029 ...
05369A-AA-9 ..... AVIATION CAPITAL GROUP 144A . .2.CFE .. ...92.2320 |. ..2,766,960 |. .2,938,653 |.. .3.500 |......4.082 ....02/01/2018 .. 11/01/2027 ...
05369A-AH-4 . AVIATION CAPITAL GROUP 144A . .2.CFE .. ...99.5130 |. .. 2,487,825 |. . 2,494,285 |.. .5.500 |......5.750 ....07/07/2020 .. 12/15/2024 ...
05523U-AK-6 ..... [BAE SYSTEMS HOLDINGS INC 144A . .. 2.AFE .. ...98.6670 |. ..2,960,010 |. .2,999,194 |.. ......3.800 |......3.836 ....09/30/2014 .. 10/07/2024 ...
05523U-AP-5 ..... BAE SYSTEMS HOLDINGS INC 144A .... |- 2.AFE L. ...97.8680 |... 1,468,020 |.... e 1,507,057 e 0 et (3,919) [0 o0 e 3.850 |...... 3.565 ...02/12/2016 ...|....12/15/2025 ...
05526D-BT-1 ..... BAT CAPITAL CORP ...73.6180 |... 4,048,990 |.... 005,408,067 |..oieiivinnnnnn0 i 3731 L0 0 3.734 |...... 3.869 ....09/21/2021 ...|....09/25/2040 ...
05590#-AA-9 ..... BPHQ 2017 CTL PASS-THROUGH TRU CTL . ...92.8320 |... 2,665,457 |.... ....2,871,270 PR | N (SRR | N RN 3.540 |...... 3.566 ....11/21/2017 ...|....11/15/2032 ...
057224-AZ-0 ..... BAKER HUGHES A GE CO LLC .. B . . 101.1510 |... 4,298,918 |.... ... 4,485,221 2 (9,140) [0 0 e 5125 |...... 4.645 ....09/15/2011 ...|....09/15/2040 ...
05723K-AE-0 ..... BAKER HUGHES A GE CO LLC .. N A 1.G FE . ...95.6420 |... 4,782,100 |.... .... 4,975,105 BT et 0 |0 [ 3.337 |...... 3.473 ...02/01/2018 ...|....12/15/2027 ...
058498-AX-4 ..... BALL CORP .... N 3.AFE ...86.3280 |... . 210,000 |ovvveeiiiiennnn0 o0 0 0 3125 |...... 3.124 ....09/09/2021 ...|....09/15/2031 ...
058498-AX-4 ..... BALL CORP .... N A 3.AFE . ...86.3280 |...oevuuiieeennnn 34,531 |02 40,000 |oiiiiiiieee 0,000 e 0 o0 0 0 e 3125 |...... 3.124 ....09/09/2021 ...|....09/15/2031 ...
060505-GB-4 ..... BANK OF AMERICA CORP . 2 .. 2.BFE. .. 5,000,000 |...89.3720 |... ....5,000,000 0 0 [0 4.375 |...... 4.375 ....01/20/2022 ...|....01/01/9999 ...
06051G-HX-0 ..... BANK OF AMERICA .. 1 1.G FE . 1,000,000 |...88.8030 |. .1,000,000 |.. 0] .2.884 |......2.884 ....10/17/2019 .. 10/22/2030
06051G-JA-8 ..... BANK OF AMERICA .. 1 1.6 FE . 2,105,180 |...84.2120 |. . .2,097,508 |.. (2,150) |. .4.083 |......3.788 ....03/25/2020 .. 03/20/2051
06051G-JN-0 ..... BANK OF AMERICA .. 1 1.G FE . 2,000,000 |...76.9960 |. 1,539,920 |. .2,000,000 |.. 0] .3.483 |......3.417 ....03/08/2021 .. 03/13/2052
06051G-JW-0 ..... BANK OF AMERICA .. mi 1.6 FE . 2,035,460 |...78.3820 |. .. 1,567,640 |. .2,032,005 |.. (1,362) |. .3.311 |......3.136 ....06/14/2021 .. 04/22/2042 ...
06051G-KA-6 ..... BANK OF AMERICA .. N 1.G FE . 2,000,000 |...81.6920 |. .. 1,633,840 |. .2,000,000 .2,000,000 |.. .eenn2.299 |......2.216 ...07/15/2021 .. 07/21/2032 ...
06051G-KB-4 ..... BANK OF AMERICA .. N 1.6 FE . .. 3,000,000 |...70.5660 |... 2,116,980 |.... .3,000,000 |.. R 00004 RN o I R | N ESRURN | N AR | B RN 2.972 |...... 2.945 ....07/15/2021 ...|....07/21/2052 ...
06051G-LG-2 ..... BANK OF AMERICA N L 1.EFE . .. 2,000,000 |. 100.6820 |... 2,013,640 |.... .2,000,000 |.. 2,000,000 |-everenieeeeennn0 feoiiiiiiiiiii0 0 [0 e 5.202 |...... 5.202 ....04/19/2023 ...|....04/25/2029 ...
064058-AJ-9 ..... BANK OF NEW YORK MELLON ... 2 .. 2.AFE . .. 3,000,000 |...94.0460 |... 2,821,380 |.... .3,000,000 |.. R 0[O0 04 N o I R | R ESRUN | N AR | N RN 3.700 |...... 3.700 ...10/26/2020 ...|....01/01/9999 ...
06406H-C0-0 ..... BANK OF NEW YORK MELLON ... L2 .. 1.F FE . ... 99,763 ]...98.3240 |......euniieeennnn 98,324 |oniniiieennnt 100,000 [oieiiiiiieeeennnn 99,955 [0 e 28 |0 0 e 3.950 |...... 3.975 ....11/13/2013 ...|....11/18/2025 ...
06406H-CQ-0 ..... BANK OF NEW YORK MELLON ... 2 .. 1.F FE . 2,893,127 |...98.3240 |... . 2,898,699 |.....ooevevnnnn foeiiiiiiin 884 |0 [0 3.950 |...... 3.975 ....11/13/2013 ...|....11/18/2025 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP .....ceeevvmeeeeeemmmnneeeeennnas foen o T 1.F FE . .. 1,000,000 |. 106.0520 |... 1,060,520 |.... . 1,000,000 [-.eeneeeeemnnnnna0 fooeeeiiiiicn0 0 o0 e 5.834 |...... 5.785 ...10/18/2022 ...|....10/25/2033 ...
070101-E@-5 ..... BASIN ELECTRIC POWER COOP 2011 SERIES A NOTES . . 1,110,481 |...95.7250 |. ..1,063,004 |. 1,110,481 .1,110,481 |.. .4.000 |......4.000 ....10/31/2011 .. 10/01/2031 ...
070101-F#-2 ..... BASIN ELECTRIC POWER COOP 2015 SERIES B NOTES . 1 4,912,615 |...93.0980 |. .. 4,573,524 |. 4,912,615 4,912,615 |.. .4.100 |......4.100 ....07/07/2015 .. 06/15/2034
072863-AJ-2 ..... BAYLOR SCOTT & WHITE HOLDING .. 1 8,015,508 |...69.1890 |. .. 5,465,931 |. .7,900,000 .8,009,004 |.. .2.839 |......2.782 ....08/30/2021 .. 11/15/2050
072863-AJ-2 ..... BAYLOR SCOTT & WHITE HOLDING 1 9,069,442 |...69.1890 |. ..6,227,010 |. .9,000,000 .9,065,527 |.. .2.839 |......2.782 ....08/30/2021 .. 11/15/2050
072868-AC-6 ..... BAYLOR UNIVERSITY ......ceunnnns 1 5,000,000 |...89.1050 |. .. 4,455,250 |. .5,000,000 |.. L0 ......4.019 |......4.019 ....02/08/2018 .. 03/01/2038 ...
078167-AZ-6 ..... BELL TELEPHONE CO PENNSYLVANIA DEBENTURES ... .. 1,117,820 |. 114.0140 |... 1,140,140 |.... . . .... 1,053,355 e (5,698) |oevenniiieeeenn0 [0 e 8.350 |...... 7.356 ...06/19/2002 ...|....12/15/2030 ...
080555-AE-5 ..... BELO CORPORATION DEBENTURES .... 4,529,581 |. 101.3740 |... .4,900,000 |.. .... 4,795,956 25,284 |0 [0 7.750 |...... 8.480 ...04/01/2002 ...|....06/01/2027 ...
080555-AE-5 ..... BELO CORPORATION DEBENTURES .... B ....92,149 |. 101.3740 |... ... 100,000 |-eeeenieeeeennnn 97,789 [0 e B37 [0 0 [ 7.750 |...... 8.480 ....04/01/2002 ...|....06/01/2027 ...
084664-CV-1 ..... BERSHIRE HATHAWAY FIN ... N .. 1,498,800 |...70.1580 |... .1,500,000 |..eeenneee.. 1,498,885 [ooooiiiiiiiinnn0 e 27 o0 0 2.850 |...... 2.854 ....10/05/2020 ...|....10/15/2050 ...
092113-AN-9 ..... BLACK HILLS CORP N A .. 8,181,022 |...80.2870 |... .7,100,000 |-....ennnen.. 8,098,123 [oooeeieniieiii 0 e (30,095) [0 el [ 4.200 |...... 3.301 ....06/24/2021 ...|....09/15/2046 ...
092113-AT-6 ..... BLACK HILLS CORP N ...84.1980 |... e 2,500,000 [o.onnnnnnnn. 2,494,235 0 812 L0 [0 2.500 |...... 2.539 ....06/12/2020 ...|....06/15/2030 ...
09256B-AJ-6 ..... BLACKSTONE HOLDINGS 144A .. N A L. 94,1150 |.oeeiinnnnnnns 2,823,450 |.... e 2,993,410 foieeeennnnn0 et 1,626 [0 [0 e 3.150 |...... 3.213 ...09/27/2017 ...|....10/02/2027 ...
BLACKSTONE PRIVATE CREDIT FUND SENIOR UNSECURED
09261H-A*-8 ..... NOTES ...iieiiinieeieeinnnaeseeennnaaseerneennseeennnnnns foon vee | onnnees 1 s L 2AFE | 5,000,000 |...98.2770 |....euunnneens 4,913,872 |..coevnnnnnnns 5,000,000 |.eeveunianns 5,000,000 J.eeveuniieennnns (U [ (U 0 |..... 2.560 |...... 2.560 ...06/21/2021 ...|....06/21/2024 ...
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BLACKSTONE PRIVATE CREDIT FUND SENIOR UNSECURED
09261H-A@-6 ..... NOTES .o e e e e e e e e eennnes foe vee | s Tons L 2AFE e 7,000,000 |...94.1310 |.....cceeennnn 6,589,175 |.eeeeeennnn 7,000,000 |eeveunnanens 7,000,000 |eeeveuneeeeennnnn (VI [V ORI | N AU | B AU 3.270 |...... 3.270 [FA oo |oeeeeinnaeeeee 85,202 | 228,900 |....08/17/2021 ...|....08/17/2026 ...
097023-AG-0 ..... BOEING CO DEBENTURES ... o .. 2.CFE ... . 121.8670 |... 193,769 |.... ..159,000 |.. 189,342 O [ (2,994) [0 [0 8.625 |...... 5.594 |WN ...... ... 13,714 |....06/12/2003 ... |....11/15/2031 ...
097023-AG-0 ..... BOEING CO DEBENTURES ... e [ 2.CFE Ll . 121.8670 |... ..4,680,911 |.... .3,841,000 |.. .... 4,573,990 0 e (72,316) |0 o0 e 8.625 |...... 5.5%4 .. 331,286 |....06/12/2003 ...|....11/15/2031 ...
097023-BY-0 ..... BOEING CO .... A1 [ 2.0 FE L .. 81.6010 |... 3,264,040 |.... .... 3,883,767 LU R -1 A N | RN | ) AN 3.550 |...... 3.817 .. 142,000 |....03/09/2018 ...|....03/01/2038 ...
097023-BZ-7 ..... BOEING CO .... A1 [ 2.CFE Ll ...75.0230 |... 3,000,920 |.... .... 3,093,658 0 [ 13,838 o0 o0 e 3.625 |...... 5.268 ... 90,625 |....03/22/2023 ... |....03/01/2048 ...
097023-CP-8 ..... BOEING CO .... A1 [ 2.0 FE L ...84.4000 |... 4,220,000 |.... .... 4,994,005 O o442 |0 [0 3.250 |...... 3.263 .. 162,500 |....07/29/2019 ...|....02/01/2035 ...
097023-CQ-6 ..... BOEING CO .... A1 [ 2.CFE Ll ... 77.7150 |... 1,942,875 |.... ... 2,500,350 JLU I N | [ APt | B IR | B AU 3.750 |...... 3.749 ... 93,750 |....06/08/2021 ...|....02/01/2050 ...
097023-CR-4 ... BOEING CO .... N |- 2.CFE ... .. 76.6060 |... 3,830,300 |.... .... 3,498,471 O e 11871 |0 [0 e 3.950 |...... 6.003 .. 197,500 |....01/05/2023 ... |....08/01/2059 ...
097023-CX-1 ..... BOEING CO .... 1 .2.CFE .. . 103.7280 |. ..3,111,840 |. .3,000,000 |.. .0 .5.930 |......5.930 177,900 |....04/30/2020 .. 05/01/2060
10112R-BA-1 ..... BOSTON PROPERTIES LP . 1 L2.AFE .. ...95.3560 |. .. 1,613,300 |. .1,583,887 |.. .0 .4.500 |......4.545 . 71,415 |....11/13/2018 .. 12/01/2028
10112R-BB-9 ..... BOSTON PROPERTIES LP . . 1 L2.AFE .. ...89.8140 |. .. 2,694,420 |. .2,99,733 |.. .0 .3.400 |......3.422 102,000 |....06/12/2019 .. 06/21/2029
10240%-AA-7 ... BOWIE ACQUISITIONS LLC ..evvvvvvvinineeeciiniieeeecninas fean e weveeen | eeeeeeeen 2.0 PL L ...87.0970 |. .. 2,824,440 |. . 3,242,854 |.. .0 .3.920 |......3.919 127,120 |....12/16/2019 .. 09/30/2038 ...
10334#-AS-1 ..... BOYD WATTERSON GSA REIT SR NT SER N ...eeveeeemniis feen e T | ...2.CPL .. ...74.2680 |. .. 4,456,067 |. .6,000,000 .6,000,000 |.. .0 ......3.420 |......3.420 205,200 |....02/01/2022 .. 02/01/2037 ...
103730-BQ-2 ..... BP CAP MARKETS AMERICA N FFE ... ...72.4680 |... 2,898,720 |.... .4,000,000 |.. 4,000,000 LU RN | N | RN | B SN 3.379 |...... 3.379 .. 135,160 |....02/03/2021 ...|....02/08/2061 ...
103730-BR-0 ..... BP CAP MARKETS AMERICA T | FFE ... ...77.4100 |... 2,322,300 |.... .3,000,000 |.. 2,336,654 0 [ 28,428 o0 [0 e 3.060 |...... 4.969 ... 91,800 |....06/14/2022 ...|....06/17/2041 ...
108056-AA-2 ..... BRIDGE INVESTMENT GROUP LLC Senior Secured Notes ..[... ... R | GPL ... ...97.7160 |... 2,931,475 |.... .3,000,000 |.. 3,000,000 LU RN | I N | RPN | ) AN 3.900 |...... 3.900 .. 117,000 |....07/22/2020 ...|....07/22/2025 ...
10805@-AB-0 ..... BRIDGE INVESTMENT GROUP LLC Senior Secured Notes ..[... ... T | GPL ... . ...96.4200 |... .1,000,000 |.. 1,000,000 0 . 0 0 o0 e 4.150 |...... 4.150 ... 41,500 |....07/22/2020 ...|....07/22/2027 ...
10806*-AA-3 ..... BRIDGE INVESTMENT GROUP .......ccevvunviivinnnnnninninnns foun oe R | GPL ... .. 2,000,000 |...96.9500 |... .2,000,000 |.. 2,000,000 0. NV R | N | I RO 5.000 |...... 5.000 ..100,000 |....07/12/2022 ...|....07/12/2032 ...
110122-C0-9 ..... BRISTOL-MYERS SQUIBB .... N A FFE ... .. 949,256 |...90.1680 |... 721,344 |.... ... 800,000 |.. 934,763 0 e (7,200) Jovee e o0 e 4125 |...... 2.744 . 33,000 |....12/15/2021 ...|....06/15/2039 ...
110122-DH-8 ..... BRISTOL-MYERS SQUIBB . 1 FFE .. 1,006,370 |...92.8540 |. ..928,540 |. .1,000,000 .1,006,091 |.. .0 ...(185) |. .4.625 |......4.578 . 46,250 |....05/23/2022 .. 05/15/2044 ...
110122-DH-8 ..... BRISTOL-MYERS SQUIBB . 1 FFE .. ...92.8540 |. .. 2,544,200 |. .2,740,000 .2,756,690 |.. .0 ...(506) |. .4.625 |......4.578 126,725 |....05/23/2022 .. 05/15/2044
110122-DK-1 ... BRISTOL-MYERS SQUIBB . 1 FFE .. ...88.2700 |. .. 4,413,500 |. .5,000,000 . 4,335,302 |.. .0 13,537 |. .4.350 |......5.342 217,500 |....09/30/2022 .. 11/15/2047
110122-D0-8 ..... BRISTOL-MYERS SQUIBB . 1 FFE .. ...82.1730 |. ..4,108,650 |. . 4,907,499 |.. .0 12,572 |. .1.450 |......1.737 . 72,500 |....07/15/2021 .. 11/13/2030
110122-DV-7 ..... BRISTOL-MYERS SQUIBB ... 1 FFE. .. 81.8810 |. .. 2,456,430 |. .2,990,440 |.. .0 ......3.550 |......3.574 106,500 |....02/15/2022 .. 03/15/2042 ...
11042T-AA-1 ... BRITISH AIR 18-1 AA PTT 144A .. B .DFE . ...93.6620 |......ouunnnns 3,000,391 |.... .... 3,208,425 JL I N | I ARt | B IR | B AU 3.800 |...... 3.817 .. 121,730 |....03/14/2018 ...|....09/20/2031 ...
11043X-AA-1 ... BRITISH AIR 19-1 AA PTT 144A .. N 1.EFE. ...89.0980 |.......ounnnns 3,727,158 |.... ... 4,183,212 LI RN | I N | RPN | B SN 3.300 |...... 3.313 .. 138,046 |....07/15/2019 ...|....12/15/2032 ...
11135F-BF-7 ..... BROADCOM INC 144A N A 2.C FE ...82.4350 |....oounnnnnns 1,648,700 |.... .... 1,996,448 O [l 3 0 0 e 2.600 |...... 2.622 ... 52,000 |....01/04/2021 ...|....02/15/2033 ...
11135F-BJ-9 ..... BROADCOM INC 144A .. N 2.CFE ... 79.3560 |.......oennnns 4,761,360 |.... .... 5,985,999 O 882 o0 [0 3.500 |...... 3.518 [FA ...... ..210,000 |....01/11/2021 ...|....02/15/2041 ...
11135F-BP-5 ..... BROADCOM INC 144A .. N A 2.C FE ...82.1510 |.oeeernnnnnnns 1,643,020 |.... ....2,014,620 0 e (1,081) o0 o0 e 3.137 |...... 3.062 [MN ...... ... 62,740 |....12/17/2021 ...|....11/15/2035 ...
118230-AR-2 ..... BUCKEYE PARTNERS LP N 3.C FE ...94.8810 |...coevnnnnnns 2,846,430 |.... .... 2,993,453 0. L1508 [0 |0 [ 4125 |...... 4.186 | D ....... .. 123,750 |....11/09/2017 ...|....12/01/2027 ...
12189L-BG-5 ..... BURL INGTON NORTHERN SANTA FE ... N A 1.DFE. L..76.0720 |..ccovnnnnnnns 1,521,440 |.... .... 1,995,664 O e 94 0 [0 e 3.300 |...... 3.312[MS ...... ..66,000 |....03/29/2021 ...|....09/15/2051 ...
CA & NY PROP SALE REIT 2 LLC SENIOR UNSECURED
124708-AC-8 ..... NOTES 1.6 .. .. 6,000,000 |...79.9670 |... . ....6,000,000 0 . PPN | N RPN | R IR 2.650 |...... 2.650 .. 159,000 |....01/07/2021 ...|....01/07/2033 ...
1248EP-CE-1 ... CCO HLDGS LLC/CAP CORP 144A . 3.C FE 1,007,340 |...90.2810 |. . 978,000 904,414 |.. .0 (3,590) | .4.500 |......4.054 . 44,010 |....08/05/2020 .. 08/15/2030 ...
1248EP-CE-1 ..... | CCO HLDGS LLC/CAP CORP 144A . 3.C FE ...90.2810 |. ..522,000 .530,761 |.. .0 (1,916) . .4.500 |......4.054 . 23,490 |....08/05/2020 .. 08/15/2030
125523-AJ-9 ..... |CIGNA CORP ... ...96.7810 |. . .5,530,856 |.. .0 (1,505) | ......4.800 |......4.745 264,000 |....04/28/2022 .. 08/15/2038 ...
125523-AK-6 ..... CIGNA CORP ... ...95.1850 |..ccevnnennnns 1,908,700 |.... .... 1,937,854 O e 1,210 0 o0 e 4.900 |...... 5.122 ... 98,000 |....08/30/2022 ...|....12/15/2048 ...
125523-BK-5 ..... CIGNA CORP ... ...81.4840 |.....oounnnnns 1,629,680 |.... ....2,129,976 JLU PO €< N1 FUUUUUURRURUUTOR | [ IR | B R 3.875 |...... 3.466 L. 77,500 |....02/25/2021 ... |....10/15/2047 ...
125523-BZ-2 ..... CIGNA CORP ... ...99.3080 |..ceerrnnnnnns 2,979,240 |.... .... 3,009,893 0 . o (4,803) [0 [0 | 4.500 |...... 4.320 .. 135,000 |....07/14/2020 ...|....02/25/2026 ...
125523-CK-4 ..... CIGNA CORP L 741350 | 2,965,400 |.... .... 4,026,702 O e (645) |0 o0 e 3.400 |...... 3.361 .. 136,000 |....02/26/2021 ...|....03/15/2050 ...
125896-BV-1 ..... CMS ENERGY CORP .. L. 79.4160 |...covnnnnnnns 1,191,240 |.... . .. .... 1,500,000 JL N I | I AP | B IUUPRRPRRPIN | B AU 3.750 |...... 3.499 ... 56,250 |....11/19/2020 ...|....12/01/2050 ...
12610#-AA-1 ... CBRE U.S. CORE PARTNERS LP .. ...89.1160 |... .7,000,000 |.. ....7,000,000 LU RN | I N | N RPN | ) FN 3.380 |...... 3.380 .. 236,600 |....10/30/2019 ...|....10/30/2029 ...
126307-BH-9 ..... CSC HOLDINGS LLC N A ...75.7300 |... ..397,000 |.. 0 [ (598) |0 o0 e 4.500 |...... 4. 313 [MN ...... ... 17,865 |....07/27/2021 ...|....11/15/2031 ...
126307-BH-9 ..... CSC HOLDINGS LLC .ivvvvnniiiiiininiiiiiiiiiiieiiinninnenes oo ven | nnnnns 1 L..75.7300 [..oiiiiinnnnns 1,781,927 | 2,353,000 |.............. 2,375,334 | 0 fooeeeeeen (3,276) |oevvvveneeeenn0 o0 s 4.500 |...... 4313 MN .o e 183,580 i 105,885 |....09/08/2021 ...|....11/15/2031 ...
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12636Y-AD-4 ..... CRH AMERICA FINANCE INC 144A .....coovviiiiiniiiiininns foee e | s T L 2AFE L 19,298,011 |...92.7390 |.eevennnnnnns 15,301,935 |..covvnnnnnns 16,500,000 |..evvnnnnnens 19,147,326 |.oooevvveneeen0 e (70,589) [0 vl s 4.500 |...... 3.499 A0 oees feeeiiiiiiinnns 179,438 |....oceeveen 742,500 |....02/07/2022 ... |....04/04/2048 ...
126408-Gli-7 ... CSX CORP ... N A 1.G FE ..|... ...95.5890 |...ccovnunnnns 1,773,176 |.... .1,855,000 |.. e 2,155,096 |..eeeeeennnnnnnn0 e (11,842) |0 o0 e 4.750 |...... 2 I IO 7,587 |... ... 88,113 |....12/12/2019 ...|....05/30/2042 ...
126408-GY-3 ..... CSX CORP ... N | 1.GFE L. ...87.5550 |.......eennnns 6,566,625 |.... ....8,086,253 [.oiiiiiinnnnnn0 e (21,076) [vennceceeenl0 [0 e 4.100 |...... 3.535 ... 90,542 |... ..307,500 |....11/17/2021 ...|....03/15/2044 ...
126408-HC-0 ..... CSX CORP ... N A .. 1.G FE ..|... . ...83.9400 |....covnnnnnns 3,357,600 |.... 4,509,487 |oiiiiiiien0 e (12,481) [0 [0 e 3.950 |...... 3.220 ... 26,333 ... ....02/26/2021 ...|....05/01/2050 ...
126408-HF-3 ..... CSX CORP ... N | 1.GFE L. .. 8,110,018 |...83.2300 |... 8,024,261 [onniiiiiinnnl0 e (27,573) [0 feil0 e 3.800 |...... 3.034 ... 45,217 |... ....12/18/2020 ...|....11/01/2046 ...
126408-HK-2 ..... CSX CORP N A |- 1.GFE L. ...89.2100 |... 1,582,271 [0 109 [0 [0 e 4.300 |...... 4.320 e 22,747 ... ...02/15/2018 ...|....03/01/2048 ...
126650-CY-4 ..... CVS CORP CTL ... N |- 2.BFE ... ...94.8010 |... 948,010 |.... 996,933 el 147 0 0 [ 4.780 |...... 4.810 e 12,747 . ....03/07/2018 ...|....03/25/2038 ...
126650-DJ-6 ..... CVS CORP ... N A .. 2.BFE ..|... ...94.1030 |..ccovrnnnnnns 2,823,090 |.... .... 3,288,849 JU Y AU (44,758) |vvveeeeeennnn0 [0 e 3.750 |...... 2.037 e 28,125 |... ....07/15/2021 ...|....04/01/2030 ...
126650-DK-3 ..... CVS CORP 1 .2.BFE .. ...85.9680 |. ..1,719,360 |. .2,238,513 |.. .0 . (11,518) | 4125 |......3.158 . 20,625 ....11/16/2021 .. 04/01/2040
127055-AK-7 ... CABOT CORP ... 1 .2.BFE .. ...94.6990 |. .. 1,893,980 |. 1,999,081 |.. .0 .319 | .3.400 |......3.418 . 20,022 ....09/06/2016 .. 09/15/2026
12737#-AB-7 ..... | CSFV CORE Il LLC . 1 J1GPRL L ...81.4850 |. ..9,778,245 |. 12,000,000 |.. .0 L0 ......2.920 |......2.920 . 87,600 ....04/01/2021 .. 04/01/2033 ...
133434-AD-2 ... CAMERON LNG LLC 144A . N A |- LFFE L ...84.8750 |...ccvvnnnnnns 7,494,463 |.... ....8,313,586 0 23,201 0 o0 e 3.701 |...... 4.220 ... 150,690 |... ...06/07/2022 ...|....01/15/2039 ...
134429-BH-1 ..... CAMPBELL SOUP COMPANY ... N |- 2.BFE ... ...91.2980 |....covnnnnnns 4,564,900 |.... ....5,166,585 O [ (A071) [0 [0 4.800 |...... 4.564 .. 70,667 |... ....03/08/2022 ...|....03/15/2048 ...
134429-BK-4 ..... CAMPBELL SOUP COMPANY ... A 2B FE L ...69.0330 |....coonnnnnns 2,070,990 |.... ....3,122,621 O [ (3,154) |0 [0 e 3125 |...... 2.899 ....01/20/2021 ...|....04/24/2050 ...
14040H-B-4 ..... CAPITAL ONE FINANCIAL CORP 2 .. |- 2.AFE L ...95.0230 |... ....2,647,617 0. 0 I R | R RN | N IS 3.800 |...... 3.824 ....01/25/2018 ...|....01/31/2028 ...
14040H-CE-3 ..... CAPITAL ONE FINANCIAL CORP 2 .. |- 2.AFE L. ...95.3920 |... O e 215 |0 o0 e 3.650 |...... 3.675 ....05/06/2020 ...|....05/11/2027 ...
14040H-CJ-2 ..... CAPITAL ONE FINANCIAL CORP 2 .. |- 2.AFE L . ...80.1890 |... 0 10,702 |0 o0 2.618 |...... 2.655 ....11/16/2021 ...|....11/02/2032 ...
14040H-CZ-6 ..... CAPITAL ONE FINANCIAL CORP L2 .. |- 2.AFE L. .. 2,000,000 |. 102.6360 |... ....2,000,000 J I N | I APPSRt | B IEUPRRPRRPIN | B FOU 6.312 |...... 6.312 ...06/05/2023 ...|....06/08/2029 ...
141781-BK-9 ..... CARGILL INC 144A . B L .. 1.F FE ..|... ... 57,711...95.0450 |... . s LU Y- T N | I RN | ) AN 3.250 |...... 3.309 ....056/20/2019 ...}|....05/23/2029 ...
141781-BK-9 ..... CARGILL INC 144A . 1 1.FFE .. 6,907,359 |...95.0450 |. .6,942,000 6,921,918 .0 .3.250 |......3.309 ....05/20/2019 .. 05/23/2029
141781-BX-1 ... CARGILL INC 144A . 1 1FFE .. 1,991,380 |...91.5830 |. .2,000,000 1,991,625 .0 .4.375 |......4.401 ...04/19/2022 .. 04/22/2052
14448C-AY-0 ..... CARRIER GLOBAL CORP 144A 1 .2.BFE .. .. 998,430 |. 108.2000 |. .1,000,000 ....998,430 .0 . ......5.922 ....11/15/2023 .. 03/15/2034
149123-CF-6 . CATERPILLAR INC ..... mi 1FFE .. . 14,632,490 |...79.0760 |. 13,000,000 14,536,471 |.. .0 .3.250 |......2.607 ....09/16/2021 .. 09/19/2049 ...
149123-CJ-8 ..... | CATERPILLAR INC ..... N 1.F FE .. ...79.0950 |. ..794,000 ....191,079 |.. .0 \.ernn3.250 |......8.271 ...04/06/2020 .. 04/09/2050 ...
151895-E€-4 ..... CENTERPOINT PROPERTIES TRUST ... N .. 1.G FE ..|... .. 86.8170 |... .5,000,000 |.. ....5,000,000 LU RN | N | RN | B SN 3.320 |...... 3.320 ....11/06/2019 ...|....11/06/2031 ...
15189X-AM-0 ... CENTERPOINT ENERGY HOUSTON .. N A |- LFFE L ...81.3310 |... .3,000,000 |.. ....3,391,014 0 [ (16,681) |oeeeeeeeen0 o0 e 3.550 |...... 2.639 ....09/01/2021 ...|....08/01/2042 ...
15189X-AU-8 ..... CENTERPOINT ENERGY HOUSTON .. N | LR FE L .. 76.0670 |... .5,000,000 |.. .... 4,981,359 O o 412 |0 [0 3.350 |...... 3.371 ....03/08/2021 ...|....04/01/2051 ...
161175-BZ-6 ..... CHARTER COMM OPT LLC ... N A |- 2.CFE ..|... .. 70.7700 |... .3,000,000 |.. ....2,987,598 0 [ 508 el [0 e 3.500 |...... 3.532 ....02/18/2021 ...|....06/01/2041 ...
161175-CE-2 ..... CHARTER COMM OPT LLC ... N |- 2.CFE ... ...69.6480 |... ... 4,965,422 LU SRR < T N | I RN | ) AN 3.500 |...... 3.552 ....09/27/2021 ...|....03/01/2042 ...
16412X-AL-9 ..... CHENIERE CORP CHRISTI HD N A .. 2.BFE ..|... ...79.8400 |....coonnnnnns 2,395,200 |.... .... 3,024,609 O e (1,261) |0 o0 e 2.742 |...... 2.677 ...04/27/2022 ...|....12/31/2039 ...
166754-AS-0 ..... CHEVRON PHILLIPS CHEM CO 144A . 1 .G FE .. ...95.5550 |. ..5,733,300 |. .5,990,159 |.. .0 .3.700 |......3.741 ....02/28/2018 .. 06/01/2028 ...
166756-AQ-9 ..... NOBLE ENERGY INC . . .DFE .. . 110.6160 |. .. 1,438,008 |. .1,300,000 1,323,743 |.. .0 .8.000 |......7.357 ....01/06/2021 .. 04/01/2027
166764-BL-3 ..... CHEVRON CORP ... 1 .CFE .. ...96.7740 |. 1,935,480 |. .2,000,000 .2,000,830 |.. .0 .2.954 |......2.931 ....06/27/2017 .. 05/16/2026
166764-BZ-2 ... CHEVRON CORP 1 .DFE .. ...78.8250 |. .. 1,970,625 |. .2,500,000 . 2,605,545 |.. .0 .2.978 |......2.650 ....09/08/2021 .. 05/11/2040 ...
167885-A8-1 ..... CHICAGO PARKING METERS INC SENIOR SECURED NOTE 1 L2.CPL .. ...98.2860 |. ..6,879,987 |. .7,000,000 .7,000,000 |.. .0 ......4.930 |......4.930 ....01/30/2019 .. 12/30/2025 ...
17136M-AB-8 ..... CHURCH & DWIGHT CO INC N A |- 2.AFE L. 9,995,100 . 100.3440 |... ....10,034,400 |.... .. 10,000,000 |.. .... 9,995,445 0 . T 0 0 e 5.000 |...... 5.003 ...05/18/2022 ...|....06/15/2052 ...
17275R-AD-4 ..... CISCO SYSTEMS INC .. N .. 1.DFE ..|... 1,120,820 . 111.0280 [....veveenen 1,110,280 |.... .1,000,000 |.. ....1,113,311 O [ (4,990) [0 [0 5.900 |...... 4.835 ....06/15/2022 ...|....02/15/2039 ...
17275R-AF-9 ..... CISCO SYSTEMS INC .. N A |- 1.DFE ... ...2,139,120 |. 106.5650 |.............. 2,131,300 |.... .2,000,000 |.. .... 2,132,466 0 . o (5,318) oo 0 [0 | 5.500 |...... 4.899 ....09/15/2022 ...|....01/15/2040 ...
172967-JM-4 ... CITIGROUP INC SERIES P .. 2. .. 3.AFE ..|... 2,500,000 |...98.0050 |... .2,500,000 |.. ....2,500,000 LU RN | N | RN | B SN 5.950 |...... 5.950 ....04/20/2015 ...|....01/01/9999 ...
172967-ME-8 ... CITIGROUP INC N A |- 1.GFE L. .. 413,000 |...94.9830 |... JLU I N | [ APt | B IR | B AU 3.980 |...... 3.980 . ....03/13/2019 ...}|....03/20/2030 ...
172967-MK-4 ... CITIGROUP INC .. 2 e [ SAFE L .. 1,000,000 |...93.2580 |... O o0 o0 [0 e 4.700 |...... 4.700 ... 47,000 |....01/15/2020 ...|....01/01/9999 ...
172967-ML-2 ..... CITIGROUP INC .. 1. |- 1.GFE L. .. 5,000,000 |...86.7910 |... . ....5,000,000 JLO I N | I APt | B IR | ) AU 2.666 |...... 2.666 .. 133,300 |....01/22/2020 ... |....01/29/2031 ...
172967-MS-7 ... CITIGROUP INC .. 1. .. 1.G FE ..|... ...85.4720 |.....couunnnns 2,564,160 |.... ....3,017,012 O e (2,410) |0 o0 e 2.572 |...... 2.448 ... 17,160 |....11/12/2021 ...|....06/03/2031 ...
172967-NF-4 ... CITIGROUP INC .. 1 1.G FE ...71.9810 |. .. 3,599,050 |. 4,912,785 |.. .0 ......2.904 |......2.995 145,200 |....11/16/2021 .. 11/03/2042 ...
18055¢-Al-4 ... CLARION LION PROPERITES FUND ... 1.6 .. 4,000,000 )...99.8350 |.............. 3,993,407 |.... .4,000,000 |. ....4,000,000 O 0 0 0 4.600 |...... 4.600 .. 184,000 |....02/14/2014 ...|....02/14/2024 ...
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18055#-BB-7 ..... CLARION LION PROPERITES FUND SENIOR NOTE SERIES Z .[... ...|....... T R L R N 3,000,000 |...95.0410 |......evvneenn 2,851,223 |..ooovnnennnns 3,000,000 |.eevvunnienns 3,000,000 |.eeveuniiirennnnn (O R | R PN | I AR | B RN 4.390 |...... 4.390 [FA ..ooo |oeveinnneenn. 54,875 | 131,700 |....02/01/2019 ...|....02/01/2030 ...
184496-AP-2 ..... CLEAN HARBORS INC 144A N A |- SAFE ... ...96.0720 |... ..413,000 |.. O [ (618) |0 o0 e 5125 |...... 4.949 |1 ....... ... 21,166 |....06/19/2019 ...|....07/15/2029 ...
18685€-AF-9 ..... CLIFFWATER CORPORATION Senior Secured Notes . N |- 1.CPL L. . 101.1290 |... . .7,000,000 |.. I RN | N | N RN | B SN 5.500 |...... 5.500 ...09/30/2022 ...|....07/19/2026 ...
18685@-AP-7 ... CLIFFWATER CORPORATION Senior Secured Notes . N A |- 1.CPL L. . 107.2340 |...covnnnnnnns 5,361,708 |.... .5,000,000 |.. JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.770 |...... 6.770 ....08/04/2023 ...|....08/04/2028 ...
186856-AV-4 ..... CLIFFWATER CORPORATION Senior Secured Notes . N |- 1.CPL L. . 116.4720 |......ooeennnt 8,153,020 |.... .7,000,000 |.. LI RPN | I N | RPN | ) FON 7.400 |...... 7.398 ....12/19/2023 ...|....01/20/2034 ...
191216-DL-1 ..... COCA-COLA BOTTLING UNITED INC ... N A |- LEFE L. ...75.5940 |... ... 12,212,967 |.... 16,156,000 |.. ...17,126,925 0 [ (24,208) |0 [0 e 3.000 |...... 2.683 ...09/15/2021 ...|....03/05/2051 ...
191216-DL-1 ..... COCA-COLA BOTTLING UNITED INC ... N | LEFE L 907,153 |...75.5940 |... 638,013 |.... ....844,000 |.. 903,790 O [ (1,488) |0 o0 e 3.000 |...... 2.683 ....09/15/2021 ...|....03/05/2051 ...
191216-D0-0 ..... COCA-COLA BOTTLING UNITED INC N A .. 1.EFE ..|... .. 6,187,960 |...79.2700 |.....eunnneenn 4,756,200 |.... ....6,171,406 JLO N U /%Y 0 ARt | B IR | ) AU 2.875 |...... 2.668 ....12/08/2021 ...|....05/05/2041 ...
195674-J#-4 ..... COLONIAL GAS COMPANY SENIOR UNSECURED NOTES . 1 3,000,000 |...92.3430 |. ..2,770,287 |. .3,000,000 |.. .0 .3.130 |......3.130 ....10/05/2017 .. 10/05/2027
195869-AG-7 ..... COLONIAL PIPELINE CO 144A SENIOR NOTES . . . 115.3000 |. ..2,617,310 |. 2,274,049 |.. .0 .7.630 |......7.602 ....04/02/2002 .. 04/15/2032
198280-AF-6 ..... COLUMBIA PIPELINE GROUP 1 ...98.8090 |. ..2,964,270 |. .2,988,014 |.. .0 ......4.500 |......4.796 . ....06/12/2016 .. 06/01/2025 ...
20030N-BS-9 ..... COMCAST CORP 2 .. ...97.1030 |... 971,030 |.... 999,544 0 e 200 |0 o0 e 3.150 |...... 3472 [MS ...... ... 31,500 |....02/16/2016 ...|....03/01/2026 ...
20030N-BU-4 ... COMCAST CORP ... N L T77.5620 |oeiiinennnns 2,326,860 |.... .... 3,167,598 LU O (11N N | N RPN | ) AN 3.400 |...... 3.050 (JJ ....... ..102,000 |....06/10/2021 ...|....07/15/2046 ...
20030N-CC-3 ... COMCAST CORP ... N A ...84.0580 |....cceunnnnns 1,513,044 |.... .... 2,021,562 0 [ (6,290) |eveeeeeeeeeen0 o0 e 3.969 |...... 3.215 ... 71,442 |....02/26/2021 ... |....11/01/2047 ...
20030N-CY-5 ..... COMCAST CORP ... N ...81.0530 |......ounnnnns 4,863,180 |.... ....6,035,945 O [ (1,867) [0 [0 3.250 |...... 3.199 .. 195,000 |....11/22/2021 ... |....11/01/2039 ...
20030N-DH-1 ..... COMCAST CORP ... N A ...86.0740 |...ccovnnnnnns 1,184,378 |.... ....1,195,371 JL I Y 0 (1[I APt | B IEUUPRRPRRPIN | ) AU 3.750 |...... 4.934 ... 51,600 |....06/14/2022 ...|....04/01/2040 ...
201723-AP-8 ..... COMMERCIAL METALS CO . N . ...88.6220 |.............. 1,329,330 |.... .... 1,513,406 O o (2,385) |0 [0 e 3.875 |...... 3.682 . 58,125 |....01/20/2021 ...|....02/15/2031 ...
20268J-AB-9 ..... COMMONSPIRIT HEALTH ... N A .. 2,400,000 |...91.3660 |.............. 2,192,784 |.... ....2,400,000 O [0 0 [0 e 3.347 |...... 3.347 . 80,328 |....08/07/2019 ...|....10/01/2029 ...
20268J-AD-5 ... COMMONSPIRIT HEALTH ... N .. 2,987,010 |...79.3020 |...euunnnnnnns 2,379,060 |.... ... 2,988,282 O 263 o0 [0 e 3.817 |...... 3.841 .. 114,510 |....09/12/2019 ...|....10/01/2049 ...
202795-JT-8 ..... | COMMONWEALTH EDISON 1 ...70.9240 |. .. 7,092,400 |. 10,000,000 9,987,245 |.. .0 .3.125 |......3.132 ....08/02/2021 .. 03/15/2051
202795-JU-5 ..... [COMMONWEALTH EDISON ... 1 ...65.3400 |. .. 3,267,000 |. .5,000,000 . 4,999,057 |.. .0 L2 .2.750 |......2.751 ....08/05/2021 .. 09/01/2051
20826F-AC-0 ..... [CONOCOPHILLIPS COMPANY .. 1 ...89.4290 |. .. 4,471,450 |. .5,000,000 .5,361,869 |.. .0 ..(11,608) | .4.300 |......3.787 ....03/08/2022 .. 11/15/2044
209111-FC-2 ..... CONSOL IDATED EDISON CO NY INC . mi ...85.2690 |. .. 3,410,760 |. .4,000,000 . 4,248,490 |.. .0 (9,461) |. .3.950 |......3.490 ....01/28/2020 .. 03/01/2043 ...
209111-FH-1 ..... CONSOL IDATED EDISON CO NY INC . N ...81.5730 |. .1,000,000 973,285 |.. .0 721 ......3.850 |......4.082 ...02/14/2018 .. 06/15/2046 ...
209111-FW-8 ..... CONSOL IDATED EDISON CO NY INC ... N ...74.7650 |... .7,000,000 |.. ....6,940,850 O e 778 |0 [0 e 3.700 |...... 3.743 ....11/05/2019 ...|....11/15/2059 ...
209111-GB-3 ..... CONSOL IDATED EDISON CO NY INC . N A ...75.1320 |... .5,000,000 |.. .... 4,980,585 O e 28 |0 [0 e 3.600 |...... 3.619 ....06/03/2021 ...|....06/15/2061 ...
21036P-AZ-1 ..... CONSTELLATION BRANDS N ...85.2130 |... .3,000,000 |.. ... 3,491,548 O e (18,913) |0 o0 e 4.100 |...... 3.115 ....09/21/2021 ...|....02/15/2048 ...
21036P-BB-3 ..... CONSTELLATION BRANDS . N A ...98.9120 |... .2,000,000 |.. .... 1,998,900 0 e 882 |0 o0 e 4.400 |...... 4.431 ....10/22/2018 ...|....11/15/2025 ...
210518-DN-3 ... CONSUMERS ENERGY CO ... N ...66.5150 |... ....2,997,614 LU R - < T AU | N RN | ) AN 2.650 |...... 2.654 ....08/02/2021 ...|....08/15/2052 ...
210518-D0-6 ..... CONSUMERS ENERGY CO N A ...88.1540 |...ccovnnnnnns 2,644,620 |.... ....2,997,998 0 i 62 o0 o0 e 4.200 |...... 4.204 .. 133,000 |....08/01/2022 ...|....09/01/2052 ...
210795-0B-9 . CONTINENTAL AIRLINES 2012-2 A EETC ...97.8220 |. .. 2,459,231 |. .2,518,410 |.. .0 .4.000 |......3.770 100,559 |....02/05/2014 .. 04/29/2026 ...
219350-All-5 . CORNING INC .. ...93.5050 |. ..935,050 |. .1,000,000 .970,950 |.. .0 4.750 |......4.995 . 47,500 |....12/31/2013 .. 03/15/2042
219350-AX-3 ..... [CORNING INC .. ...95.8230 |. .. 3,353,805 |. .3,500,000 . 3,425,209 |.. .0 .4.700 |......4.922 ....06/10/2022 .. 03/15/2037
219350-BK-0 ..... CORNING INC .. . 100.2960 |. ..4,011,840 |. .4,000,000 . 3,956,079 |.. .0 \.....5.350 |......5.431 ....09/08/2022 .. 11/15/2048 ...
22279#-AE-4 ..... COUSINS PROPERTIES INCORPORATE SENIOR NOTE .. [ IO ...92.2980 |....covnnnnnns 9,229,795 |.... .. 10,000,000 |.. .. 10,000,000 LU RN | N | RN | B SN 3.950 |...... 3.950 ...06/19/2019 ...|....07/06/2029 ...
CREDIT OPPOR PARTNERS JV LLC SENIOR UNSECURED NOTES
225480-AA-9 ..... ...95.2050 |.....counnnnns 2,858,858 |.... ....3,000,000 0. RN | N AR | N RN 3.620 |...... 3.620 ....08/17/2021 ...|....08/17/2026 ...
22822R-BD-1 CROWN CASTLE TOWERS LLC 144A ...97.0660 |. .. 4,513,569 |. .4,648,7% |.. .0 (1,958) |. .3.663 |[......3.618 ....08/14/2018 .. 05/15/2025
22822V-AP-6 . CROWN CASTLE INTL CORP ...79.1520 |. .. 2,374,560 |. .3,362,852 |.. .0 (8,751) | .4.000 |......3.312 ....01/20/2021 .. 11/15/2049 ...
22822V-AU-5 . CROWN CASTLE INTL CORP .. 70.0010 |. ..700,010 |. .1,000,000 1,024,437 |.. .0 ... (585) . .3.250 |......3.114 ...12/23/2020 .. 01/15/2051 ...
22822V-AX-9 ..... [CROWN CASTLE INTL CORP ...71.5160 |. ..3,218,220 |. .4,500,000 . 4,450,229 |.. .0 . 2,167 |. .2.900 |......2.982 ....12/14/2021 .. 04/01/2041 ...
22970*-AA-8 ..... [BGS BNSF CTL - Series 2015-1 PT ....ovvveemniiieneeens o e ...92.9620 |. ..2,328,386 |. . 2,504,662 . 2,504,662 |.. .0 0] ......4.070 |......4.105 ....03/12/2015 .. 05/15/2034 ...
23338V-AF-3 ..... DTE ELECTRIC CO ...80.6990 |.............. 3,631,455 |.... .4,500,000 |.. ... 4,351,497 0. Y (0[N R | R RN | I IS 3.700 |...... 3.847 ....09/30/2022 ...|....06/01/2046 ...
23338V-AP-1 ..... DTE ELECTRIC CO ... 73.6140 |..cconnnnnnnns 2,208,420 |.... ....2,976,372 0 . 528 [0 0 [ 3.250 |...... 3.294 ....08/22/2021 ...|....04/01/2051 ...
23338V-AT-3 ..... DTE ELECTRIC CO . 105.1700 |......ooennnns 3,155,100 |.... ... 2,994,730 0. 250 o0 0 ) 5.400 |...... 5.412 ...02/27/2023 ... |....04/01/2053 ...
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23386#-AR-3 ..... DAIRY FARMERS OF AMERICA INC SENIOR NOTE ............foee e vunnnns T L 2BFE | 4,000,000 |...98.3030 |.......uvnnenn 3,932,100 |...ccvvvnnnnns 4,000,000 |.eeevunnnnnns 4,000,000 |.eeveuniernnnnnn (O R | R PN | I AR | B RN 4.660 |...... 4.656 [JJ .oooeen |oviinnnnnnn 90,611 [ 186,400 |....01/03/2019 ...|[....01/03/2026 ...
233898-AA-9 ..... DAIRYLAND POWER COOPERATIVE . 1.6 .. ... 71.6890 |..ccovnnnnnnns 1,380,013 |.... .... 1,925,000 J I N | I FORRRRRt | B ISP | B AU 3.420 |...... 3.419 ... 65,835 [....08/12/2013 ... |....03/30/2043 ...
240019-BV-0 ..... DAYTON PWR & LT CO 2.AFE L 77,1020 |oceeieennnns 3,392,488 |.... .... 4,809,907 JLU U (115 3 -3 N N | I RPN | ) AN 3.950 |...... 3.393 .. 173,800 |....02/22/2021 ...|....06/15/2049 ...
24703T-AD-8 ..... DELL INT LLC / EMC CORP ... 2.BFE. . 102.3920 |... 0 e (2,549) |0 o0 6.020 |...... 5.300 . 24,863 |....06/15/2021 ...|....06/15/2026 ...
247109-BT-7 ..... DELMARVA PWR & LIGHT CO ... 1.F FE . ...83.4780 |... .. 1,335,648 |.... O e (7,909) |0 o0 e 4.150 |...... 3.173 . 66,400 |....02/05/2020 ...|....05/15/2045 ...
247360-AA-7 ..... DELTA AIRLINES 2020-1B EETC . B 2.CPL . .. 1,757,270 |. 104.5710 |eeeeennneeens 1,837,595 |.... ... 1,757,270 0 . PR | N FPRRRRROR | N I 8.000 |...... 8.003 .. 140,582 |....04/09/2020 ... |....06/10/2027 ...
24736X-AA-6 ..... DELTA AIRLINES 2015-1 AA N 1.F FE . .. 2,661,048 |...94.3320 |..eovnnnnnnnns 2,458,138 |.... ... 2,629,974 O [ (5,499) [0 [0 3.625 |...... 3.307 ... 94,462 |....06/01/2017 ...|....07/30/2027 ...
24736Y-AA-4 ..... DELTA AIRLINES 2015-1 A N A ...92.1320 |... ..4,801,679 |.... .... 5,244,666 0 . o (7,465) [oeeeeeieeeee0 0 s 3.875 |...... 3.656 .. 201,955 |....03/16/2018 ...|....07/30/2027 ...
25461L-AA-0 ..... DIRECTV HOLDINGS/FING 144A 1 ...94.0390 |[. ..235,008 |. ..250,000 .264,918 |.. .0 (1,713) | .5.875 |......5.139 . 14,688 |....07/22/2021 ..
25461L-AA-0 ..... DIRECTV HOLDINGS/FING 144A 1 ...94.0390 |[. ..2,115,878 |. .2,250,000 .2,289,628 |.. .0 .. (13,789) | .5.875 |......5.139 132,188 |....12/06/2021 ..
254687-FN-3 ..... WALT DISNEY COMPANY (THE) 1 ...68.6500 |. .998,173 |.. .0 ....n2.750 |......2.760 . 27,500 |....09/02/2021 .. .
254687-FR-2 ..... WALT DISNEY COMPANY (THE) ... N A ...97.5100 |... . . ....6,684,253 0 [ (4,200) |0 o0 e 4.625 |...... 4.493 .. 304,649 |....04/28/2022 ...|....03/23/2040 ...
254687-FZ-4 ..... WALT DISNEY COMPANY (THE) ... N ...80.4510 |... .9,200,000 |.. ...10,053, 101 JLOJ R (V1711 N N | N RPN | ) A 3.600 |...... 3.083 ...05/28/2021 ...|....01/13/2051 ...
254687-GA-8 ..... WALT DISNEY COMPANY (THE) ... N A ...81.4610 |... ... 100,000 |.. JLU N Y FORPRRRY | N IR | B AU 3.800 |...... 3.807 ....05/11/2020 ...|....05/13/2060 ...
254687-GA-8 ..... WALT DISNEY COMPANY (THE) N ...81.4610 |... LU SR ) I N | N RN | ) SO 3.800 |...... 3.807 ....06/11/2020 ...|....05/13/2060 ...
25746U-DK-2 ... DOMINION ENERGY INC N A ...76.6150 |... O feeien 99 |0 [0 e 3.300 |...... 3.306 ....08/24/2021 ...|....04/15/2041 ...
260543-CE-1 ..... DOW CHEMICAL CO N ...98.3460 |... O 2,990 |0 [0 5.250 |...... 5.542 ....10/24/2022 ...|....11/15/2041 ...
260543-CG-6 ..... DOW CHEMICAL CO N A ...88.5160 |....ccvvnnnnns 2,655,480 |.... .... 3,578,843 0 [ (23,306) |-veeeeeeeeen0 [0 e 4.375 |...... 3.001 ...01/13/2021 ... |....11/15/2042 ...
260543-DD-2 DOW CHEMICAL CO N L T7.3970 | 1,547,940 |.... .... 1,986,350 O 295 o0 [0 3.600 |...... 3.640 ....08/17/2020 ...|....11/15/2050 ...
260543-DH-3 ..... [DOW CHEMICAL CO .. 1 . 120.4260 |. 1,999,072 |. . 1,657,927 |.. .0 .6.900 |......6.910 ....10/24/2022 .. 05/15/2053
260543-DH-3 ..... [DOW CHEMICAL CO ..... 1 . 120.4260 |. 10,043,528 |. .8,329,587 |.. .0 .6.900 |......6.910 ....10/24/2022 .. 05/15/2053
26078J-AE-0 ..... [DUPONT DE NEMOURS INC 1 . 102.7700 |. ..9,249,300 |. 10,318,913 |.. .0 .5.319 |...... 3.963 ....12/20/2019 .. 11/15/2038
26138E-AY-5 ..... KEURIG DR PEPPER INC . mi ...89.0050 |. .. 4,450,250 |. .5,778,363 |.. .0 4,420 |......3.421 ....02/24/2021 .. 12/15/2046 ...
263901-AD-2 . DUKE ENERGY INDIANA INC N ...87.3350 |. ..2,620,050 |. .3,000,000 .3,282,000 |.. .0 ......4.200 |......3.484 ...10/21/2019 .. 03/15/2042 ...
26442C-AR-5 ... DUKE ENERGY CAROLINAS N ...81.2840 |.....oovnnnnns 2,194,668 |.... .2,700,000 |.. ....2,972,863 JLO SRR £ 1815t N N | I RN | ) AN 3.875 |...... 3.224 .. 104,625 |....05/20/2021 ...|....03/15/2046 ...
26442C-AT-1 ... DUKE ENERGY CAROLINAS ... N A .. 78.6700 |....cevnennnns 3,736,825 |.... .4,750,000 |.. ....5,470,163 O e (21,479) |0 o0 e 3.700 |...... 2.812 .. 175,750 |....07/16/2021 ...|....12/01/2047 ...
26443C-A0-6 ..... DUKE UNIVERSITY HEALTH .. N ... 75.5190 |...coennnnnnns 4,531,140 |.... .6,000,000 |.. ....6,000,000 LI RN | I N | RPN | B SN 3.162 |...... 3.162 .. 189,720 |....01/07/2020 ...|....06/01/2042 ...
26444B-AC-8 ..... DUKE ENERGY PROGRESS NC A-3 .... B . ...75.3320 |... .2,000,000 |.. .... 1,999,996 O e o0 [0 e 2.79 |...... 2.79 . 55,980 |....11/17/2021 ...|....07/01/2041 ...
26875P-AN-1 ..... EOG RESOURCES INC N 1.6 FE . .. 456,175 |...92.1250 |... LU SR 78 <t N N | N RN | ) AN 3.900 |...... 2.907 . 16,107 |....01/31/2022 ...|....04/01/2035 ...
26884U-A*-0 ..... EPR PROPERTIES SERIES A GTD SENIOR NOTES .. N A 2.C FE .. 5,000,000 |...98.7780 |....euunnnnenn 4,938,901 |.... . ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 4.350 |...... 4.350 . ..217,500 |....08/22/2016 ...|....08/22/2024 ...
26884U-AG-8 ..... EPR PROPERTIES SERIES B GTD SENIOR NOTES 1 ...97.2230 |. ..7,291,688 |. .7,500,000 .7,500,000 |.. .0 .4.560 |......4.560 122,550 342,000 |....08/22/2016 .. 08/22/2026 ...
268858-AA-8 ..... EQT MIDSTREAM PARTNERS 2 ...99.1190 |. 1,019,935 |. . 1,029,000 1,028,583 |.. .0 .4.000 |......4.071 . 17,150 . 41,160 |....07/29/2014 .. 08/01/2024
268858-AA-8 ..... EQT MIDSTREAM PARTNERS .. 2 ...99.1190 |. ..962,445 |. . 971,000 ... 970,607 |.. .0 .4.000 |......4.071 . 16,183 . 38,840 |....07/29/2014 .. 08/01/2024 ...
26986%-AA-1 ... EAGLE SOLAR LLC SENIOR SECURED NOTE 1 ...78.0020 |. .. 2,399,602 |. .3,076,334 .3,076,334 |.. .0 .4.820 |......4.818 ....11/01/2018 .. 12/31/2042 ...
27616#-AH-8 ..... EASTERLY GOVT PROPERTIES LP SENIOR NOTE SERIES B 1 B .. ...84.4270 |. ..6,754,167 |. .8,000,000 |.. .0 ......2.890 |......2.890 ....10/14/2021 .. 10/14/2030 ...
277432-AP-5 ... EASTMAN CHEMICAL €O ..eeeeeeeeeeeeeeee e e eeeeeee e fren e N A 2.BFE ..|.. 5,812,850 |...88.0470 |.............. 4,402,350 |.... . . ....5,764,49% O [ (25,247) |0 [0 e 4.650 |...... 3.583 ...01/13/2022 ...|....10/15/2044 ...
278865-BJ-8 ..... ECOLAB INC ...viviiiiiiiiiiiniin e eeciniis e sceniieneeens foeeven | s T 1T.GFE | 7,948,098 |...67.4090 |.............. 5,392,720 |...ccvvuunnnns 8,000,000 |.eeevunnnnns 7,949,902 (U N 7 I AN | Y AU | B KN 2.750 |...... 2.780 ...12/10/2021 ...|....08/18/2055 ...
ELECTRIC TRANSMISSION TEXAS LL SENIOR UNSECURED
28501*-BB-0 ..... =R IR RN | [N 2B 2,000,000 |...89.5830 |.............. 1,791,660 |....covvennnn. 2,000,000 |.eeevunninnns 2,000,000 (O R | R PN | I AR | B RN 3.550 |...... 3.550 (D ....... ....06/12/2019 ...|....06/12/2029 ...
291011-BS-2 ..... EMERSON ELECTRIC CO N A 1.F FE . ...68.8020 |... .5,000,000 |.. .... 4,989,394 O e 287 0 0 e 2.800 |...... 2.811|dD ....... ....12/07/2021 ...|....12/21/2051 ...
202480-AH-3 ... ENABLE MIDSTREAM PARTNER .. 2. 2.CFE . ...99.2670 |... LU RN -/ N PO | RN | B SN 3.900 |...... 3.970 [MN ...... ....12/22/2015 ...|....05/15/2024 ...
29364D-AU-4 ... ENTERGY ARKANSAS INC N A 1.F FE . ...97.2060 |... O [ (9124) |0 o0 e 3.500 |...... 3.004 (A0 ...... ....10/03/2017 ...|....04/01/2026 ...
29364N-AU-2 ... ENTERGY MISSISSIPPI INC ... 1 1.F FE . ...92.7480 |... O e 1,716 |0 [0 e 3.250 |...... 3.290 (D ....... ....11/09/2017 ...|....12/01/2027 ...
293641I-BA-5 ..... ENTERGY LOUISIANA LLC ... N A 1.F FE . ...93.2750 |..ceerrnnnnnns 2,798,250 |.... ....2,9%,787 0 288 |0 o0 e 4.000 |...... 4.014 [MS ...... ...03/20/2018 ...|....03/15/2033 ...
293641-8D-9 ... ENTERGY LOUISIANA LLC ... 1. 1.F FE . .. 66.8160 |.............. 2,004,480 |.... .... 2,993,256 O 160 0 0 2.900 |...... 2.912|MS ...... ...03/03/2020 ... |[....03/15/2051 ...
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29366M-AA-6 ..... ENTERGY ARKANSAS LLC ...cevvvviniiiiiiiinieccviiineeeens foen ven | s T LFFE L 1,058,750 |...85.8550 |.eeuvniiiinnnn 858,550 |..evuunnnns 1,000,000 [..eeveevennnnn 1,056,357 |.oovvvnnnninnns 0 fooeereeenn (1,383) |0 el | 4.200 |...... 3.845 ....03/02/2022 ...|....04/01/2049 ...
29366M-AC-2 ..... ENTERGY ARKANSAS LLC N A 1.F FE ..|... ... 72.5540 |...coonnnnnnns 2,176,620 |.... .3,000,000 |.. ... 2,982,549 0 360 |0 o0 e 3.350 |...... 3.382 ....08/24/2021 ...|....06/15/2052 ...
293661I-AA-4 ..... ENTERGY MISSISSIPPI LLC ... N | LR FE L ...80.3430 |......ounnnnns 2,410,290 |.... .... 3,218,821 O [ (5,498) |ooeeeeeeeeeenl0 [0 3.850 |...... 3.413 ....11/13/2019 ...|....06/01/2049 ...
29379V-AG-8 ..... ENTERPRISE PRODUCTS OPERATING ... N A .. 1.G FE ..|... . 109.3350 |...ccevnnnnnns 2,733,375 |.... ....2,732,231 0 e (9,251) |0 o0 e 6.125 |...... 5.252 ....06/10/2022 ...|....10/15/2039 ...
20379V-AY-9 ..... ENTERPRISE PRODUCTS OPERATING ... N 1.6 FE ..|... ...91.4230 |... ....3,067,816 0 | (9,81 [0 0 4.450 |...... 3.733 ....12/20/2019 ...|....02/15/2043 ...
29379V-BA-0 ..... ENTERPRISE PRODUCTS OPERATING ... A [ 1GFE L . ...96.2660 |... .... 1,714,564 O e (7,189) |0 o0 e 4.850 |...... 3.811 ...12/18/2019 ...|....03/15/2044 ...
20379V-BE-2 ..... ENTERPRISE PRODUCTS OPERATING ... 2 .. |- 1.GFE L .. 1,007,590 |...98.7470 |... 987,470 |.... ....1,000,806 O e (847 |0 0 e 3.750 |...... 3.660 ....10/10/2014 ...|....02/15/2025 ...
29379V-BN-2 ... ENTERPRISE PRODUCTS OPERATING ... L2 .. .. 2.BFE ..|... .. 2,000,000 |...95.8500 |.............. 1,917,000 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 5.250 |...... 4.763 ....08/07/2017 ...|....08/16/2077 ...
29379V-BZ-5 . ENTERPRISE PRODUCTS OPERATING . 1 1.6 FE . 4,968,000 |...81.1740 |. ..4,058,700 |. . 4,969,495 |.. .0 .3.950 |......3.982 ....01/06/2020 .. 01/31/2060
29379V-CA-9 . ENTERPRISE PRODUCTS OPERATING . 1 ...72.9580 |. .. 1,459,160 |. 1,985,681 |.. .0 .3.200 |......3.239 ....07/30/2020 .. 02/15/2052
30040W-AH-1 ..... EVERSOURCE ENERGY .. 1 ...72.3800 |. ..7,238,000 |. 10,000,000 9,982,948 |.. .0 ......3.450 |......3.460 ....01/07/2020 .. 01/15/2080 ...
30161N-AN-1 ..... EXELON CORP N A ...98.3820 |...ccovnunnnns 2,459,550 |.... ....2,500,000 |.. ....2,500,827 0 [ (1,007) Jeveeeeeeen0 o0 e 3.950 |...... 3.907 . ...05/13/2016 ...|....06/15/2025 ...
30161N-BH-3 ..... EXELON CORP ... N ...81.0990 |.......oennnns 2,432,970 |.... .3,000,000 |.. .... 3,037,096 O e (838) |0 o0 e 4.100 |...... 4.026 [MS ...... .. 123,000 |....01/12/2023 ...|....03/15/2082 ...
30212P-AR-6 ..... EXPEDIA INC .... N A L..91.7330 |.oeeiiniinnnns 2,751,990 |.... .3,000,000 |.. ....2,977,875 0 3,202 |0 o0 e 3.250 |...... 3.384 [FA ...... ... 97,500 |[....08/27/2020 ...|....02/15/2030 ...
30212P-BH-7 ..... EXPEDIA INC N ...88.0540 |.........ennn. 5,283,240 |.... .6,000,000 |.. ....6,062,906 LU SRR € 1 - N N | I RN | ) AN 2.950 |...... 2,782 [MS ...... .. 177,000 |....06/24/2021 ... |....03/15/2031 ...
30231G-AN-2 ..... EXXON MOBIL CORP . N A ...82.3850 |....covnunnnns 3,295,400 |.... .4,000,000 |.. ... 4,425,442 0 [ (14,848) |0 [0 e 3.567 |...... 2.881|MS ...... .. 142,680 |....09/17/2021 ...|....03/06/2045 ...
30231G-AT-9 ..... EXXON MOBIL CORP . N ...97.1660 |........eenn.. 1,943,320 |.... .2,000,000 |.. ....2,005,777 LU SR (151N N | N RPN | ) AN 3.043 |...... 2.888 |MS ...... ... 60,860 [....06/29/2017 ...|....03/01/2026 ...
30231G-BF-8 ..... EXXON MOBIL CORP . N A ...92.8840 |... .... 14,654,309 |.... 15,777,000 |.. ...15,767,414 0 [ (1,831) |0 o0 e 4.227 |...... 4.220 [MS ...... ..666,894 |....07/14/2022 ...|....03/19/2040 ...
30288*-AA-8 ..... FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES .......[... ... N ...92.5050 |.......oennnns 3,824,142 |.... .... 4,134,000 0. RN | N AR | R RN 4.540 |...... 4.541 ....11/29/2016 ...|....03/31/2038 ...
3030311-8J-4 . META PLATFORMS INC .... 1 ...91.9510 |. .. 4,597,550 |. .5,076,752 |.. .0 (1,582) | .4.450 |......4.355 ....12/29/2022 .. 08/15/2052
30303M-8N-5 . META PLATFORMS INC .... 1 . 103.2490 |. .. 1,032,490 |. 1,002,446 |.. .0 (114) |. .4.980 |......4.917 ....06/02/2023 .. 05/15/2033
30306V-A#-6 ..... FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTES 1 ...80.2590 |. ..2,125,098 |. .2,647,800 |.. .0 0] .3.080 |......3.080 ....04/15/2021 .. 06/30/2039
31428X-BB-1 ..... FEDEX CORP ... mi ...84.1580 |. ..1,683,160 |. 2,223,259 |.. .0 (7,184) |. .4.100 |......3.357 ....06/08/2021 .. 02/01/2045 ...
31428X-BE-5 ..... FEDEX CORP ... N ...92.3150 |. ..6,462,050 |. .7,000,000 .8,149,079 |.. .0 ..(35,030) | ......4.750 |......3.638 ...01/18/2022 .. 11/15/2045 ...
31620M-BU-9 ..... FIDELITY NATIONAL INFORMATION . N L. 74.2350 |..oooiinnnnnns 2,969,400 |.... .4,000,000 |.. .... 3,978,381 LU RPN - I N | I RPN | ) A 3.100 |...... 3.141 .. 124,000 |....02/23/2021 ...|....03/01/2041 ...
31620M-BZ-8 ..... FIDELITY NATIONAL INFORMATION .... N A L 101.7410 |ooeeeennnnnns 2,034,820 |.... .... 1,999,146 O e 18 0 [0 e 5.625 |...... 5.628 .. 113,125 |....07/06/2022 ...|....07/15/2052 ...
316773-DB-3 ..... FIFTH THIRD BANCORP 2 .. ...93.0050 |... ,860,100 |.... ....2,000,000 LU RN | N | RPN | ) SN 4.500 |...... 4.500 ...07/27/2020 ...|....01/01/9999 ...
31953%-AL-6 ..... BNSF RAILWAY COMPANY SERIES A .... . 101.8470 |... 112,494 ... ...110,454 JLO N N | [ ARt | B ISP | B AU 5.960 |...... 5.959 ...10/16/2007 ...|....10/15/2027 ...
31953*-Al-4 ..... BNSF RAILWAY COMPANY SERIES B .... . 101.8470 |... L 11,071 I RN | I N | RPN | B AN 5.960 |...... 5.959 ....10/16/2007 ...|....10/15/2027 ...
31953*%-AN-2 BNSF RAILWAY COMPANY SERIES C .... . 101.8470 |... ...69,626 |.... JLO N N | [ ARt | B ISP | B AU 5.960 |...... 5.959 ....10/16/2007 ...|....10/15/2027 ...
31953*-AP-7 . BNSF RAILWAY COMPANY SERIES D . . 101.8470 |. 28,586 |. .0 .5.960 |[......5.959 ....10/16/2007 .. 10/15/2027 ...
31953%-AQ-5 . BNSF RAILWAY COMPANY SERIES E . . 101.8470 |. 37,833 | .0 .5.960 |......5.959 ....10/16/2007 .. 10/15/2027
31953*-AR-3 . BNSF RAILWAY COMPANY SERIES F .... . 101.8470 |. ..134,578 |. ..132,137 .0 .5.960 |......5.951 ... 12/13/2007 .. 12/13/2027
32055R-A0-6 . FIRST INDUSTRIAL LP SERIES A GTED SENIOR NOTES .. ...96.3200 |. ..2,889,590 |. .3,000,000 .0 .4.300 |......4.300 ....04/20/2017 .. 04/20/2027
32055R-B#-3 . FIRST INDUSTRIAL LP SERIES E GTED SENIOR NOTES .. ...92.3340 |. ..2,770,012 |. .0 ......3.970 |......3.970 ....07/23/2019 .. 07/23/2029 ...
32055R-B*-7 ..... FIRST INDUSTRIAL LP SERIES C GTED SENIOR NOTES .... [... ... ...94.0370 |...ccvnnnnnnns 7,522,964 |.... ....8,000,000 JL I N | I ARt | B IR | B AU 3.860 |...... 3.860 ...02/15/2018 ...|....02/15/2028 ...
337358-BD-6 ..... FIRST UNION CORP (WACHOVIA) SUB DEBENTURES ......... |... ... . 108.5560 |... ....10,774,183 |.... ...11,063,984 O R (1< << . N | I RPN | ) AN 6.550 |...... 5.233 ....06/18/2003 ...|....10/15/2035 ...
337932-AM-9 ... FIRSTENERGY CORP ...70.5990 |...coonnnnnnns 2,117,970 |.... ... 2,995,855 O i n 97 feiiinl0 [0 e 3.400 |...... 3.408 ....02/18/2020 ...|....03/01/2050 ...
33939H-AB-5 ..... FLEX INTERMEDIATE HOLDCO 144A .... ...73.1470 |... LU RN | N | RPN | ) SN 4.317 |...... 4.317 ....06/24/2021 ...|....12/30/2039 ...
33972P-AA-T ... FLNG LIQUEFACTION 2 LLC 144A ...87.7430 |... . J I N | I FORRRRRt | B ISP | B AU 4125 |...... 4.125 ....07/12/2016 ...|....03/31/2038 ...
34107@-AA-7 ..... FLORIDA PIPELINE HOLDINGS LLC .... ...83.2070 |.....counnnnns 2,923,271 |.... L RN | N | RPN | ) AN 2.920 |...... 2.919 ....07/15/2021 ...|....08/15/2038 ...
341081-FM-4 ..... FLORIDA PWR & LT CO ...97.2890 |..coovnnnnnnns 1,945,780 |.... ....2,010,920 0 [ (7,466) |0 [0 e 3125 |...... 2.79 . ...06/27/2017 ...|....12/01/2025 ...
341081-FQ-5 ..... FLORIDA PWR & LT CO ... ...85.2210 |...ccovnnnnnns 3,233,285 |.... ... 3,775,859 O o 440 |0 [0 3.950 |...... 3.981 .. 149,863 |....02/26/2018 ...|....03/01/2048 ...
343498-AB-7 . FLOWERS FOODS INC ..... . ...95.9630 |. ..2,878,890 |. 2,992,611 |.. .0 ......3.500 |...... 3.595 105,000 |....05/31/2017 .. 10/01/2026 ...
344908-AG-9 ... FOOTBALL CLUB TERM NOTES 2020 XI-G TR CTF ... 1.F FE . .. 5,000,000 )...95.6120 |.............. 4,780,607 |.... .5,000,000 |. ....5,000,000 O 0 0 0 2.680 |...... 2.680 .. 135,861 |....10/02/2020 ...|....10/05/2025 ...
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344908-AK-0 ..... FOOTBALL CLUB TERM NOTES 2020-XI-J TR CTF LFFE L 3,000,000 |...80.1730 |..cevunnnnnnns 2,405,197 |..ccovvnnnnnns 3,000,000 |.eevvunnienns 3,000,000 |.eeveuniiirennnnn (O S | N PN | I AR | B RN 3.850 |...... 3.850 [OCT ..ooo [oovvvvvnnnnnns 28,233 |oeeiinnns 117,104 |....10/02/2020 ...|....10/05/2040 ...
34501*-AF-0 ..... FOOTBALL CLUB TERM NOTES 2023-XV TRUST .... vee |- 1.F FE ). .. 5,000,000 |...98.5260 |.............. 4,926,282 |.... .5,000,000 |.. ....5,000,000 JLO N N | [ ARt | B ISP | B AU 5.720 |...... 5.720 ... 68, .. 151,739 |....03/28/2023 ... |....10/05/2043 ...
345397-XU-2 ..... FORD MOTOR CREDIT e [ 2.0 FE L .. 2,860,110 |...97.3020 |...eeunnnnnnns 2,919,060 |.... ... 2,952,762 O [ 21,641 |0 [0 4.389 |...... 5.221 ....04/22/2019 ...|....01/08/2026 ...
35671D-CH-6 ..... FREEPORT-MCMORAN COPPER & GOLD A1 [ 2.CFE Ll .. 2,100,000 |...97.8690 |.............. 1,957,380 |.... ....2,071,552 0 [ (15,229) |0 o0 e 4.625 |...... 3.710 ...02/08/2022 ...|....08/01/2030 ...
361448-BN-2 ..... GATX CAPITAL CORPORATION ......eevvvvvenninrirnnnnnienns foun oe A1 [ 2B FE L . 110.1570 |..ocevennnnnns 1,658,964 |.... .... 1,503,481 LU Y ~( I N | I RPN | ) RN 6.900 |...... 6.923 ....10/31/2023 ...|....05/01/2034 ...
361448-BN-2 ..... GATX CAPITAL CORPORATION .. ..LS.. A 2B FE L . 110.1570 |.oeeeennnnnnns 1,645,746 |.... .... 1,491,501 O e 26 o0 o0 6.900 |...... 6.923 ....10/31/2023 ...|....05/01/2034 ...
36150J-AE-0 ..... GBG LLC 144A A LR FE L ...76.8210 |...ccovnnnnnns 3,841,080 |.... ....5,000,000 O o0 o0 [0 e 4.100 |...... 4.135 ....09/22/2020 ...|....09/01/2050 ...
362090-AA-9 ..... GDLC FEEDER FUND, L.P. ............. N A . |---2.CPL ... . 116.6400 |.............. 8,205,593 |.... .... 7,035,000 0 . PPN | B FPRRTROR | R IR 8.820 |...... 0.000 ....12/20/2023 ...|....07/01/2031 ...
362338-A0-8 . GTE SOUTHWEST INC 1ST MORTGAGE . .. 3.AFE .. . 105.9130 |. .. 3,706,955 |. .3,694,392 |.. .0 .. (17,525) |. .8.500 |......7.551 ....06/15/2002 .. 11/15/2031
369550-B0-0 . GENERAL DYNAMICS . 1 . 1.GFE .. ...76.8250 |. ..6,914,250 |. .8,803,546 |.. .0 . 8,467 |. .2.850 |......3.012 ....01/26/2022 .. 06/01/2041
370334-CL-6 ..... [GENERAL MILLS INC 1 .2.BFE .. ...90.4200 |. ..2,712,600 |. .3,167,538 |.. .0 ..(25,921) | ......2.875 |...... 1.892 ....07/19/2021 .. 04/15/2030 ...
370334-CP-7 ... GENERAL MILLS INC A 2B FE L ...69.5810 |... 2,859,779 |.... .... 4,533,090 JU Y AU (11,146) [.ooeeeeeeee 0 |0 [ 3.000 |...... 2.470 ... 51, .. 123,300 |....12/21/2021 ...|....02/01/2051 ...
37045X-BT-2 ..... GENERAL MOTORS FINL CO .. A1 [ 2B FE L .. 2,080,180 |...98.0670 |... ....2,010,087 0 | 2 (3,460) [oovniiiiiii0 |0 e 4.350 |...... 4.151 e 39, . 87,000 |....06/27/2017 ...|....01/17/2027 ...
37045X-CA-2 ..... GENERAL MOTORS FINL CO .. N2 e [ SAFE L ..1,000,000 |...88.9500 |... ....1,000,000 O 0 0 [0 e 5.750 |...... 5.750 . 14, . 57,500 |....09/13/2017 ...|....01/01/9999 ...
37045X-CG-9 ..... GENERAL MOTORS FINL CO .. A1 [ 2B FE L 2,780,310 |...95.6640 |... ....2,887,929 O e 28728 o0 [0 e 3.850 |...... 4.887 ...03/29/2019 ...|....01/05/2028 ...
37045X-EP-7 ..... GENERAL MOTORS FINL CO .. A 2B FE L . 102.9980 |... ....4,992,100 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.100 |...... 6.120 ....12/04/2023 ...|....01/07/2034 ...
373334-KN-0 ... GEORGIA POWER CO . A1 [ 2AFE L ...79.1980 |... 4,751,880 |.... .... 6,535,341 O [ (18,991) |0 [0 e 3.700 |...... 3.178 ....02/26/2021 ...|....01/30/2050 ...
373334-KP-5 ..... GEORGIA POWER CO . e [ 2.AFE L ... 72.4550 |... 2,173,650 |.... .... 2,997,304 O [ 81 0 0 e 3.250 |...... 3.255 ...02/22/2021 ...|....03/15/2051 ...
375558-BK-8 ..... GILEAD SCIENCES INC N |- 2.AFE L ...87.1580 |... ..8,715,800 |.... ...11,562,215 LU SR 01 1 1) N N | I RPN | ) AN 4.150 |...... 3.183 ...02/24/2021 ...|....03/01/2047 ...
378272-BG-2 ..... GLENCORE FUNDING LLC 144A . 1 L2.AFE .. ...84.9110 |. ..298,038 |. ..351,000 ....335,425 |.. .0 .2.625 |......3.280 ....01/11/2022 .. 09/23/2031
37941*-AC-8 ..... GLOBAL INFRASTRUCTURE MGT SENIOR SEC NOTES 1 .1DPL .. .. 78.0010 |. .. 3,900,040 |. .5,000,000 .5,000,000 |.. .0 .3.010 |......3.010 ....12/01/2021 .. 12/01/2036
38136%-AA-5 ..... GOLDENTREE ASSET MANAGEMENT LP ... 1 C1LFPRL L ...86.4400 |. ..5,186,426 |. .6,000,000 .6,000,000 |.. .0 .3.140 |......3.140 ....11/18/2021 .. 11/18/2031
38141G-YC-2 ..... GOLDMAN SACHS GROUP INC ... mi 1FFE .. ...76.6340 |. ..6,130,720 |. .8,000,000 .8,021,8%8 |.. .0 .3.210 |...... 3.133 ....06/14/2021 .. 04/22/2042 ...
38141G-YK-4 ..... GOLDMAN SACHS GROUP INC . N 1.FFE .. ...73.0130 |. .. 1,460,260 |. .2,000,000 .2,000,000 |.. .0 ......2.908 |......2.859 ...07/14/2021 .. 07/21/2042 ...
38141G-2N-7 ..... GOLDMAN SACHS GROUP INC ... N | LR FE L .. 5,000,000 |...78.1750 |... 3,908,750 |.... ....5,000,000 LU RN | N | RN | B SN 3.4%6 |...... 3.378 ....01/19/2022 ...|....02/24/2043 ...
38148Y-AA-6 ..... GOLDMAN SACHS GROUP INC . N A |- 2.AFE L. 2,383,200 |...87.3240 |... ... 2,327,363 0 [ (19,445) |0 [0 e 4.017 |...... 2.543 . . ...01/20/2021 ...|....10/31/2038 ...
38173M-AA-0 ..... GOLUB CAPITAL BDC A1 [ 2.0 FE L ....99,920 |...99.2360 |... . .. LU Y2 N N | N RPN | ) AN 3.375 |...... 3.399 ...3,375 |....09/29/2020 ...|....04/15/2024 ...
38173\1-AA-0 ..... GOLUB CAPITAL BDC ..eeevveeeeeeemnnneeeeeemnneeeeeennns foee ven | s Tons L 2.CFE | 4,896,080 |...99.2360 |......ennneenn 4,862,564 |.............. 4,900,000 |...cevvrennnns 4,899,670 0 fooeereeeee 1,128 o0 [0 e 3.375 |...... 3.399 s 165,375 |....09/29/2020 ... |....04/15/2024 ...
GOLUB CAPITAL PARTNERS PRIVATE SER 2022A SR NT
381756-AC-1 ..... TRANCHE C .eeeeeeeeeee e e e e eeeene e e eennme e eees [ ven | s Tons L 2BPL e 9,000,000 |...94.9760 |.............. 8,547,866 |.......ccee... 9,000,000 |-eevvunnannnn 9,000,000 0 fooeereeemnieend0 o0 0 e 3.770 |...... KIVA(VN | .S IO 119,698 |.....ccevnneen 339,300 |....04/21/2022 ...|....02/24/2027 ...
38869A-AC-1 ..... GRAPHIC PACKAGING INTERN 144A . |- 3.BFE ... ...90.3%0 |... ....1,016,820 JLOJ SR 1 ¢ N N | I RPN | ) AN 3.500 |...... 3110 |MS ...... ... 11,667 |... ... 35,000 [....01/15/2021 ...|....03/01/2029 ...
39121J-AE-0 ..... GREAT RIVER ENERGY 144A .. 1.G FE ..|... . 104.4080 |... . .... 3,386,973 O [ 7,467 0 o0 e 6.254 |...... 7.29 (W ....... ...110,628 |... .. 221,255 |....08/12/2008 ...|....07/01/2038 ...
391380-AC-9 ..... GREAT-WEST LIFECO FIN 18 144A .... 1. .. 1.F FE ..|... ...89.7590 |... 2,692,770 |.... .... 2,999,567 O i 10 0 [0 e 4.581 |...... 4.582 [MN ...... .. 16,797 |... .. 137,430 |....05/22/2018 ...|....05/17/2048 ...
392275-AC-7 ..... [GTR ORLANDO FL AVIATION AUTH A ... 1 .1.DFE .. ...77.0210 |. ..6,824,061 |. .8,860,445 |.. .0 .3.600 |......3.599 ....02/25/2022 ..
40065F-DJ-0 ..... GUAM GOVT WTRWKS AUTH WTR & WS WATER 1 .2.BFE .. ...78.3890 |. .. 3,919,450 |. .5,000,000 |.. .0 .3.700 |......3.700 ....08/19/2020 ..
404119-BX-6 ..... HCA INC ... 1 .2.CFE .. ...95.6770 |. ..956,770 |. .997,005 |.. .0 4125|4187 ....06/05/2019 .. .
404119-BY-4 ..... HCA INC ... N |- 2.CFE ... ...95.4320 |... ..1,145,184 |.... ....1,117,833 LU SRR 14 (I N | I RPN | ) AN 5125 |...... 5.802 ....07/26/2022 ...|....06/15/2039 ...
404119-CB-3 ..... HCA INC ... N A |- 2.CFE ..|... .. 6,965,070 |...70.5490 |... 4,938,430 |.... ....6,966,880 JLO I Y (1< T FORRRRRR | B IR | B AT 3.500 |...... 3.527 ...06/21/2021 ...|....07/15/2051 ...
404119-CC-1 ..... HCA INC ... N |- 2.CFE ... .. 1,987,760 |...82.4600 |... 1,649,200 |.... .... 1,990,548 O s 1129 |0 [0 e 2.375 |...... 2.444 ...06/21/2021 ...|....07/15/2031 ...
406216-BG-5 ..... HALL IBURTON CO L2 .. |- 2.AFE L. ....25,927 |...98.0710 |... O 8 |0 [0 e 3.800 |...... 3.834 ....11/05/2015 ...|....11/15/2025 ...
41242%-BII-1 ... NBA HARDIWOOD FUNDING LL SERIES SS SENIOR NOTE ... N | 1.GFE L 5,000,000 |...85.5440 |... L RN | N | RPN | ) AN 3.290 |...... 3.290 ....06/30/2020 ...|....06/07/2032 ...
41242%-0C4 ... NBA HARDWOOD FUNDING LL SERIES YY SENIOR NOTE .... e [ 1GFE L .. 1,000,000 |...75.1770 |... JL I I | [ APt | B IR | B AU 3.610 |...... 3.610 ....06/07/2021 ...|....06/07/2041 ...
416515-BD-5 ..... HARTFORD FINL SVCS GRP A1 [ 2AFE L .. 1,986,120 |...87.7580 |... . LU Y. {) I N | I RPN | ) AN 4.400 |...... 4.442 ....03/23/2018 ...|....03/15/2048 ...
416515-BF-0 ..... HARTFORD FINL SVCS GRP .. e [ 2.AFE L 5,699,350 |...77.6400 |.......ccennnn 3,882,000 |.... ....5,657,128 0 [ (17,857) |0 [0 e 3.600 |...... 2.863 . ...07/19/2021 ...|....08/19/2049 ...
416518-AD-0 ..... HARTFORD FINL SVCS GRP .. 1. L 2.AFE L 4,956,400 |...66.8140 [.............. 3,340,700 |.... .... 4,958,528 O 986 |0 0 2.900 |...... 2.944 NS ...... .. 145,000 |....09/16/2021 ...]....09/15/2051 ...
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418056-AV-9 ..... HASBRO INC T 2B FE | 5,449,180 |...94.2940 |.............. 5,186,170 |[....ccvvennnn. 5,500,000 |......ceunnnns 5,478,641 [....covvnnnnnnnns (U 5,283 e 0 foorriiiiiinns 0 |ueen 3.500 |...... 3613 [MS ..ot |oeeiiiinnnnnn 56,681 |oiniins 192,500 [....12/11/2017 ...|....09/15/2027 ...
418056-AZ-0 ..... HASBRO INC A 2B FE L ...93.0720 |... .1,000,000 |.. ....997,969 0 801 0 o0 e 3.900 |...... 3.939 |WN ...... .39,000 |....11/13/2019 ...|....11/19/2029 ...
A42217K-BF-2 ..... HEALTH CARE REIT INC .... A1 [ 2AFE L ...98.2950 |... ....999,878 O i 82 o0 [0 4.000 |...... 4.009 (D ....... .40,000 |....05/20/2015 ...|....06/01/2025 ...
422250-AF-1 ... HEALTHCARE TRUST OF AMER .. A 2B FE L ...94.6710 |... .... 3,007,839 O e (2,187) |0 o0 e 3.750 |...... 3.665 [JJ ....... .. 112,500 |....06/26/2017 ...|....07/01/2027 ...
422250-AK-0 ... HEALTHCARE TRUST OF AMER .. A1 [ 2B FE L ...92.3100 |... .... 1,003,549 O 1454 0 0 3.625 |...... 3712 ..., ... 72,500 |....07/22/2022 ...|....01/15/2028 ...
42251#-AU-8 ..... HEB GROCERY COMPANY SENIOR UNSECURED NOTES .. A e 1G] ...88.9350 |.......eunnnns 1,778,698 |.... ....2,000,000 JL I I | I APPSRt | B IR | ) FOU 3.540 |...... 3.540 [MS ...... ... 70,800 |....03/30/2016 ...|....03/30/2031 ...
42307T-AH-1 ... KRAFT HEINZ FOODS CO 144A A1 [ 2B FE L . 118.6150 |...ccvvvnnnnns 4,744,600 |.... .... 4,450,623 JLOJ R % (1[0 DN N | N RPN | ) AN 71425 |...... 6.002 |FA ...... .. 285,000 |....07/14/2022 ...|....08/01/2039 ...
427096-B#-8 ..... HERCULES CAPITAL INC SENIOR UNSECURED NOTES ... N A |- 2.AFE L. . 100.4700 |.......oeen... 3,014,109 |.... ....3,000,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 6.000 | ....... .. 180,000 |....06/23/2022 ... |....06/23/2025 ...
427096-B*-2 ..... HERCULES CAPITAL INC SENIOR UNSECURED NOTES . 1 L2.AFE .. ...97.8350 |. 1,956,694 |. .2,000,000 |.. .0 .4.500 |......4.500 .90,000 |....11/04/2020 .. 03/04/2026
431282-AP-7 . HIGHWOODS REALTY LP 1 .2.BFE .. ...92.9010 |. .. 1,474,339 |. 01,579,392 |.. .0 .3.875 |......4.038 ....02/13/2017 .. 03/01/2027
431282-AS-1 . HIGHWOODS REALTY LP 1 .2.BFE .. ...82.7570 |. .. 4,965,420 |. .5,990,373 |.. .0 ......3.050 |......3.079 ....09/04/2019 .. 02/15/2030 ...
437076-AV-4 ..... HOME DEPOT INC 2 .. |- 1LFFE L . 111.9450 |... 1,119,450 |.... ....1,123,161 0 [ (4,667) |0 [0 e 5.950 |...... 4.866 ...12/31/2013 ... |....04/01/2041 ...
437076-BA-9 ..... HOME DEPOT INC ... N | LR FE L ...91.2810 |... ... 2,982,323 O e (19,977 |0 o0 e 4.200 |...... 2.863 ....06/25/2021 ...|....04/01/2043 ...
437076-BZ-4 ..... HOME DEPOT INC ... N A |- LFFE L ... 74.4330 |... O e (221) 0 o0 e 3125 |...... 3.028 ....01/10/2022 ...|....12/15/2049 ...
437076-CG-5 ..... HOME DEPOT INC ... N | LR FE L ...63.2420 |... O e 2,875 o0 [0 e 2.375 |...... 2.438 ....01/04/2021 ...|....03/15/2051 ...
437076-CK-6 ..... HOME DEPOT INC ... N A |- LFFE L ...68.3290 |... 0 [ 1,438 |0 o0 e 2.750 |...... 2.803 ....09/07/2021 ...|....09/15/2051 ...
437076-C0-3 ..... HOME DEPOT INC N | LR FE L .. 81.1160 |... O 202 o0 [0 e 3.625 |...... 3.744 ....03/24/2022 ...|....04/15/2052 ...
440452-AJ-9 ..... HORMEL FOODS CORP ... N A |- 1.GFE L. ...72.4890 |... 0 e (9,570) |0 o0 e 3.050 |...... 2.792 ...07/12/2021 ...|....06/03/2051 ...
44107T-AW-6 ..... HOST HOTELS & RESORTS LP ..LS.. N .. 2.CFE ..|... ...98.1770 |... LU < I N | N RN | ) FN 4.500 |...... 4.540 ....10/08/2015 ...|....02/01/2026 ...
44107T-AW-6 ..... HOST HOTELS & RESORTS LP 1 .2.CFE .. ...98.1770 |. .0 .4.500 |......4.540 ...10/08/2015 .. 02/01/2026
444859-BY-7 . HUMANA INC ... 1 .2.BFE .. . 107.0750 |. . s .0 .5.950 |......6.146 ....11/02/2023 .. 03/15/2034
446150-AX-2 ..... HUNTINGTON BANCSHARES INC . . 2 L2.AFE .. ...75.7160 |. ..9,085,920 |. 12,000,000 11,972,367 .0 .2.487 |......2.867 ...05/05/2022 .. 08/15/2036
44891A-CB-1 ..... HYUNDAI CAPITAL SERVICES 144A . ..LS.. mi L2.AFE .. . 100.5610 |. ..332,857 | ..331,000 330,086 .0 .5.500 |......5.633 ....03/28/2023 .. 03/30/2026 ...
44891A-CB-1 ..... HYUNDA| CAPITAL SERVICES 144A .... N L2.AFE .. . 100.5610 |. ..2,683,973 |. .2,669,000 .2,661,627 |.. .0 ......5.500 |......5.633 ...03/28/2023 .. 03/30/2026 ...
44919*-AC-2 ..... | 595 EXPRESS LLC SR SECURED NOTES DUE 2031 . I ...93.1720 |... 4,799,133 |.... .5,150,828 |.. ....5,150,828 LI RN | I N | RPN | B SN 3.310 |...... 3.324 ....10/15/2015 ...|....12/31/2031 ...
449298-AN-4 ... ICRE REIT HOLDINGS SENIOR NOTE N A ...94.0990 |... 2,822,960 |.... .3,000,000 |.. ....3,000,000 JL I N | I ARt | B IR | B AU 3.660 |...... 3.660 ....07/05/2017 ...|....07/05/2027 ...
45005*-AC-4 ..... IRG INDUSTRIAL LLC SENIOR UNSECURED NOTES N ...91.0000 |... 6,369,985 |.... .7,000,000 |.. ....7,000,000 LU RN | N | RPN | ) SN 4.480 |...... 4.480 ....03/03/2021 ...}|....03/03/2031 ...
45005*-AD-2 ..... IRG INDUSTRIAL LLC SENIOR UNSECURED NOTES ... N A ...96.2540 |... 3,850,171 |.... .4,000,000 |.. ....4,000,000 JLU I N | [ APt | B IR | B AU 3.850 |...... 3.850 ...12/2172021 ...|....03/03/2026 ...
45005*-AH-3 ..... IRG INDUSTRIAL LLC SENIOR UNSECURED NOTES ... R | . 108.9810 |... .5,000,000 |.. ....5,000,000 I RN | N | RPN | B AN 7.890 |...... 7.887 ....12/14/2023 ...|....03/03/2029 ...
450636-E€-0 ..... ITR CONCESSION COMPANY LLC SENIOR SECURED NOTES ... [... ... T | ...73.2560 |... .6,000,000 |.. ....6,000,000 JLU I N | [ APt | B IR | B AU 3.910 |...... 3.910 ...08/15/2022 ...|....03/17/2042 ...
452308-A0-2 . ILLINOIS TOOLWORKS ....... 2 . 100.4020 |. ..797,192 | ..794,000 L 184741 .. .0 .4.875 |......4.975 ....12/31/2013 .. 09/15/2041 ...
454889-AU-0 . INDIANA MICHIGAN PONER .. 1 ...71.5850 |. .. 1,431,700 |. .2,000,000 .2,015,759 |.. .0 .3.250 |......3.206 ....05/28/2021 .. 05/01/2051
455170-AB-6 ..... INDIANA UNIV HEALTH INC 1 ...70.2070 |. .. 3,610,350 |. .5,000,000 .5,000,000 |.. .0 L0 .2.852 |......2.852 ....06/24/2021 .. 11/01/2051
457187-AD-4 ..... INGREDION INC .. 1 ...73.3920 |. ..366,960 |. . 500,000 .545,020 |.. .0 (1,127) | .3.900 |......3.368 ....11/04/2021 .. 06/01/2050
457187-AD-4 ..... INGREDION INC 1 . 12,047,432 |...73.3920 |. ..8,073,120 |. 11,000,000 11,990,423 |.. .0 .. (24,513) | ......3.900 |......3.368 ....11/04/2021 .. 06/01/2080 ...
458140-AS-9 ..... INTEL CORP 2 .. 998,510 |...98.4490 |... 984,490 |.... ....1,000,000 |.. 999,727 0 [ 165 |0 o0 e 3.700 |...... 3.718 . ...07/22/2015 ...|....07/29/2025 ...
458140-AV-2 ..... INTEL CORP ... N .. 2,827,600 |...88.2620 |... 2,206,550 |.... .2,500,000 |.. ....2,803,681 LU R (5 (/) N N | N RPN | ) A 4.100 |...... 3315 [MN ...... .. 102,500 |....05/11/2021 ...|....05/19/2046 ...
458140-BG-4 ..... INTEL CORP ... N A ...81.3350 |... 3,741,410 |.... .4,600,000 |.. .... 5,237,306 0 [ (18,732) |0 [0 e 3.734 |...... 2.914 (D ....... .. 171,764 |....01/12/2021 ... |....12/08/2047 ...
458140-BJ-8 ..... INTEL CORP ... N ... 74.4240 |... ....2,568,661 O [ (1,760) |0 o0 e 3.250 |...... 3.093 [MN ...... . 81,250 |....10/08/2021 ...|....11/15/2049 ...
458140-BR-0 ..... INTEL CORP ... N A ...96.9430 |... .... 1,120,086 0 [ (18,840) |eeeeeceen0 [0 e 3.900 |...... 1.775|MS ...... . 39,000 |....07/16/2021 ...|....03/25/2030 ...
458140-BV-1 ..... INTEL CORP ... N ...74.9640 |... 4,497,840 |.... .... 5,995,043 O 215 o0 [0 2.800 |...... 2.806 |FA ...... .. 168,000 |....08/10/2021 ...|....08/12/2041 ...
458140-BUI-9 ..... INTEL CORP ... 1. ...70.4930 |... 3,524,650 |.... .... 4,984,238 0 e 389 |0 o0 e 3.050 |...... 3.067 |FA ...... .. 152,500 |....08/10/2021 ...|....08/12/2051 ...
45866F-AD-6 ..... INTERCONT INENTALEXCHANGE GROUP ... 1. ...98.3250 |... 3,932,996 |.... .... 4,031,337 O [ (18,154) |0 o0 e 3.750 |...... 3.259 | ....... .. 150,000 |....02/24/2016 ...|....12/01/2025 ...
45866F-AL-8 ..... INTERCONT INENTALEXCHANGE GROUP 1 ...71.8550 |. ..2,155,641 |. .2,067,179 |.. .0 ......3.000 |......5.170 . 90,000 |....12/27/2022 .. 06/15/2050 ...
45866F-AX-2 ..... INTERCONT INENTALEXCHANGE GROUP ......eevvviviinnnnnnnns 1.. ...99.4690 |.......oennnns 4,973,450 |.... .5,000,000 |. ... 4,932,373 O o 1,082 0 0 4.950 |...... 5.040 | ....... .. 247,500 |....05/12/2022 ...]....06/15/2052 ...
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459200-HF-1 ..... 1BM CORP L 1GFE o 7,254,420 |.. 87.1610 [......cceeeen 5,229,660 |.............. 6,000,000 |..eevunnnnnnns 7,121,655 [.ooeeieninnns 0 |.eeens (46,268) [..ooeernnneennn0 il [ 4.000 |...... 2 (V7 ) R FOR A T P 240,000 |....01/19/2021 ...|....06/20/2042 ...
459200-JH-5 ... 1BM CORP .. G FE ... ...95.0110 |... . 417,000 |.. 0 . e (48) [0 0 [ 4.700 |...... 4.664 [FA ...... . 19,599 |....05/26/2022 ...|....02/19/2046 ...
459200-JH-5 ... 1BM CORP .. GFE ... ...95.0110 |... 0 | e (182) [0 0 [ 4.700 |...... 4.664 FA ...... . 74,401 |....06/26/2022 ...|....02/19/2046 ...
459200-KC-4 ... 1BM CORP .. ...87.6350 |... 0 e (7,070) |0 o0 e 4.250 |...... 3.330 [MN ...... . 77,435 |....05/25/2021 ...|....05/15/2049 ...
459200-KC-4 ... 1BM CORP .. ...87.6350 |... O [ (2,631 [0 [0 4.250 |...... 3.330 [MN ...... . 28,815 |....06/25/2021 ...|....05/15/2049 ...
459200-KK-6 ..... 1BM CORP .. ...74.8190 |... 1,496,380 |.... .... 2,049,709 0 [ (2,487) |0 o0 e 2.850 |...... 2.657 [MN ...... . 57,000 |....07/19/2021 ...|....05/15/2040 ...
459200-KL-4 ..... 1BM CORP .. ...68.7820 |... 1,375,640 |.... .... 2,058,321 0 | L (1,520) [0 [0 2.950 |...... 2.791 [MN ...... .59,000 |....01/15/2021 ...|....05/15/2050 ...
459200-KP-5 ... 1BM CORP .. ... 74.4350 |... 5,954,800 |.... . .... 7,998,537 O e 3 0 [0 e 3.430 |...... 3.431 ....02/02/2022 ...|....02/09/2052 ...
459200-KV-2 . 1BM CORP .. ...96.5480 |. .. 4,827,400 |. .5,000,000 . 4,931,901 |.. .0 .4.990 ...07/20/2022 .. 07/27/2052
461070-AC-8 ..... INTERSTATE POWER AND LIGHT .. . 106.4630 |. ..133,079 |. ..125,000 129,472 |.. .0 ......5.962 ....11/30/2004 .. 10/15/2033
461070-AN-4 ..... INTERSTATE POWER AND LIGHT ...76.9820 |. .. 1,982,287 |. .2,575,000 .2,904,298 |.. .0 ......3.700 |......2.914 ....01/19/2021 .. 09/15/2046 ...
46284V-AN-1 ..... IRON MOUNTAIN INC 144A ...90.7550 |... 293,139 |.... ..323,000 |.. 324,566 JLO N U .0 IR | B ISUPURPRRIN | B AU 4.500 |...... 4.393 ...08/11/2020 ...|....02/15/2031 ...
46284V-AN-1 ..... IRON MOUNTAIN INC 144A ...90.7550 |... 614,411 |.... ... 677,000 |.. 680,281 LU SRR (1611 )N N | I RPN | ) AN 4.500 |...... 4.393 ....08/11/2020 ...|....02/15/2031 ...
46331#-AA-7 ..... IRONIOOD CAPITAL PARTNERS V NOTE ... B ...92.7910 |... .. 3,293,987 |.... .3,549,8%8 |.. .... 3,549,898 J I N | I APt | B IR | B AT 5.000 |...... 0.000 ....10/31/2023 ...|....08/31/2036 ...
46647P-AL-0 ..... JP MORGAN CHASE & CO ... N ...83.8540 |... 3,354,160 |.... .... 4,583,537 O [ (16,313) |0 o0 e 3.964 |...... 3.061 ... 11/17/2021 ...|....11/15/2048 ...
46647P-BE-5 ..... JP MORGAN CHASE & CO ... N A ...88.9820 |... ....3,017,948 0 [ (2,853) |0 o0 e 2.739 |...... 2.598 ....11/12/2021 ...|....10/15/2030 ...
46647P-BV-7 ..... JP MORGAN CHASE & CO ... N .. 1,000,000 |...70.7620 |... ....1,000,000 LU RN | N | RN | B SN 2.525 |...... 2.491 ... 11/12/2020 ...|....11/19/2041 ...
46647P-CE-4 ..... JP MORGAN CHASE & CO ... N A .. 3,000,000 |...74.7680 |... . ....3,000,000 O [0 0 [0 e 3.328 |...... 3.295 ...04/15/2021 ...|....04/22/2052 ...
466716-AA-7 ... JRD HOLDINGS SECURED TRUST CTL ... N .. 6,997,166 |.. 77.0180 |... 5,389,051 |.... ....6,997,166 LI RN | I N | RPN | B SN 3.620 |...... 3.647 ...01/2772021 ...|....01/15/2041 ...
472330-BM-0 ..... JEFFERIES FIN GROUP INC ...... 1 . 102.6000 |. ..2,052,000 |. 1,989,615 |.. .0 .5.875 |......6.007 ....07/18/2023 .. 07/21/2028
477164-AA-5 ... JETBLUE AIRWAYS CORP SER 1A . 1 ...91.7950 |. .. 2,213,239 |. . 2,421,879 |.. .0 .4.000 |......3.909 ....08/03/2020 .. 11/15/2032
478160-BV-5 ..... JOHNSON & JOHNSON ............. 1 ...87.5950 |. .. 437,975 |. 567,99 |.. .0 .3.700 |......2.854 ....01/12/2022 .. 03/01/2046
481216-AG-6 ..... JRD Holdings LLC Senior Unsecured Notes ............. ... ... mi ...88.8540 |. 4,442,712 | .5,000,000 |.. .0 .2.300 |......2.300 ....11/18/2020 .. 11/18/2027 ...
48126H-AC-4 ..... JP MORGAN CHASE & CO . .2 ...99.5130 |. ..2,985,390 |. .3,000,000 |.. .0 ......6.100 |......6.100 ...09/18/2014 .. 01/01/9999 ...
48128B-AG-6 ..... JPMORGAN CHASE & CO ... 2 .. ...96.6820 |... 2,900,460 |.... 3,000,000 O o0 o0 [0 e 4.600 |...... 4.600 ...01/15/2020 ...|....01/01/9999 ...
482480-AN-2 ..... KLA CORP .. N L . 101.1370 |... O e 18 0 [0 e 4.950 |...... 5.009 ....06/21/2022 ...|....07/15/2052 ...
482480-AN-2 ..... KLA CORP .. N . 101.1370 |... . O 899 |0 [0 e 4.950 |...... 5.009 ....06/21/2022 ...|....07/15/2052 ...
48252A-AA-9 ..... KKR GRP FIN CO VI LLC 144A ....covmmeeeeiiiieeeeeenn e e N A ...93.9020 |....ccounnnnns 2,817,060 |.... O e (99) 0 o0 e 3.750 |...... 3.746 ....06/17/2019 ...|....07/01/2029 ...
48255K-AA-4 ..... KKR CORE HOLDING COMPANY LLC SENIOR SECURED NOTES .|... ... N . ...89.4020 |... 8,722,952 |.... 9,756,999 O o0 o0 [0 4.000 |...... 3.999 ....11/04/2022 ...|....08/12/2031 ...
483050-AE-3 ..... KAISER FOUNDATION HOSPITALS .... N A 1.DFE. .. 6,000,000 |...75.2700 |... 4,516,200 |.... . 6,000,000 0 . w0 0 [0 3.266 |...... 3.266 ...10/24/2019 ...|....11/01/2049 ...
483050-AG-8 ..... KAISER FOUNDATION HOSPITALS .... 1 7,500,000 |...71.3150 |. .. 5,348,625 |. .7,500,000 .7,500,000 |.. .0 .0 .3.002 |......3.002 ...06/08/2021 .. 06/01/2051 ...
486606-K#-2 ..... KAYNE ANDERSON MLP INV CO SER KK SR UNSECD NT . ...98.9250 |. .. 153,144 |. ..154,808 .154,808 |.. .0 0] .3.930 |......3.931 ....04/30/2014 .. 07/30/2024
487312-AA-8 ..... KEENAN FT DETRICK ENERGY 144A .... 1 . 100.0180 |. ..671,569 |. ..671,451 .854,822 |.. .0 ..(19,931) | .6.093 |......0.835 ....06/07/2018 .. 05/15/2033
491386-AL-2 ..... AEP KENTUCKY POWER .... . ...96.8190 |. .. 4,840,950 |. .5,000,000 . 4,852,901 |.. .0 12,129 |. .5.625 |......6.057 ....07/01/2003 .. 12/01/2032
491386-E*-5 ..... KENTUCKY POWER COMPANY SENIOR UNSECURED NOTES . 1 ...93.5810 |. .. 3,743,240 |. .4,000,000 |.. .0 L0 ......3.350 |......3.350 ....09/12/2017 .. 09/12/2027 ...
491674-BL-0 ..... KENTUCKY UTILITIES ©eeeeeeeeeeee e N A ...86.6130 |..ceevnnnnnnns 1,125,969 |.... .... 1,508,750 0 [ (6,669) |oeeeeeeeeeen0 [0 e 4.375 |...... 3.316 ...02/25/2021 ...|....10/01/2045 ...
491674-BM-8 ..... KENTUCKY UTILITIES .... N L. 73.2970 |oooeiiinnnnnns 5,863,760 |.... ....8,179,638 O [ (4554) [0 [0 3.300 |...... 3.7 ....02/26/2021 ...|....06/01/2050 ...
49271V-AC-4 ..... KEURIG DR PEPPER INC . N A ...93.7250 |...covrnnnnnns 2,811,750 |.... ....2,908,308 O e 4,160 |0 o0 e 4.985 |...... 5.291 ....06/14/2022 ...|....05/25/2038 ...
49271V-AK-6 ..... KEURIG DR PEPPER INC . N ...81.2610 |...covvnnnnnns 6,500,880 |.... 09,246,975 [oiiiiiiinnnnl0 i (31,868) [0 o0 e 3.800 |...... 2.935 ....09/21/2021 ...|....05/01/2050 ...
49326E-EJ-8 ..... KEYCORP B . ...85.1570 |..ccevnnnnnnns 4,257,850 |.... ....5,093,742 O e (15,117 0 o0 e 2.550 |...... 2.201 ....11/16/2021 ...|....10/01/2029 ...
494550-BF-2 ..... KINDER MORGAN ENERGY PARTNERS .... N .. 1,641,876 |. 105.7730 |...euvnnnnnens 1,641,597 |.... .... 1,637,893 O e (2,917) il o0 e 6.550 |...... 6.020 ....07/25/2022 ...|....09/15/2040 ...
494550-BK-1 ..... KINDER MORGAN ENERGY PARTNERS ... 1. .. 7,135,860 |...95.5030 |.eeuunnnnennn 5,730,180 |.... ....6,997,797 O [ (37,143) |0 [0 e 5.625 |...... 4.274 ...01/22/2020 ...|....09/01/2041 ...
494550-8P-0 ... KINDER MORGAN ENERGY PARTNERS .... 1. 8,602,255 |...89.4860 |.............. 6,711,450 |.... .... 8,506,432 LU SRR (S 151/ DN N | I RPN | ) AN 5.000 |...... 3.974 ....11/22/2021 ...|....03/01/2043 ...
494550-BU-9 ..... [KINDER MORGAN ENERGY PARTNERS . 1 2,316,460 |...94.9170 |. .. 1,898,340 |. . 2,282,966 |.. .0 ......5.500 |......4.416 ....12/16/2019 .. 03/01/2044 ...
494550-BV-7 ..... KINDER MORGAN ENERGY PARTNERS ... 2. 1,497,480 |...99.1180 |........eennn. 1,486,770 |.... .1,500,000 |. .... 1,499,796 O 296 0 0 4.250 |...... 4.211 ...09/08/2014 ...|....09/01/2024 ...
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500255-AX-2 ..... KOHLS CORPORATION ...vvvvveniiiiiniieenceneieeeeevennns oo vee | s T 3B FE | 2,994,060 |...78.6370 |.............. 2,359,110 |..covvvnnnnnns 3,000,000 |.eevvunnienns 3,049,753 |oeeeviviiinnnnnd oot 54727 |0 [0 ]l 40625 L 4.358 [MN ...... 123,750 |....03/29/2021 ...|....05/01/2031 ...
50077L-AX-4 ..... KRAFT HEINZ FOODS CO . N A |--2.BFE ... ...93.0810 |..eeevnnnnnnns 3,257,835 |.... .3,500,000 |.. 103,835,355 [oieiieiiienn0 e (16,041) [0 el 0 ]l 40625 ) 3.790 (A0 ...... .. 161,875 |....03/16/2021 ...|....10/01/2039 ...
501044-DF-5 ..... KROGER CO N 2.AFE L. 78.7210 |ooeeiiinnnnnns 3,936,050 |.... .5,000,000 |.. 205,658,377 [oooveeiiiiinnnn0 i (20,342) [0 o0 0000032875 | 3.056 (A0 ...... .. 193,750 |....09/23/2021 ...|....10/15/2046 ...
502120-AF-4 ..... LP 1A REIT INC SENIOR UNSECURED NOTES ... N A 1.6 .. L. 92.7490 |...covnnnnnnns 4,637,466 |.... .5,000,000 |.. 45,000,000 [...ooeeeennennni0 Joeeeiiiiiieeen0 feiiiel0 eel0 [l 40370 ). 4.370 (D ....... ..218,500 |....06/15/2022 ...|....06/15/2032 ...
50212Y-AD-6 ..... LPL HOLDINGS INC 144A VU | I 2.CFE ..|... . ...92.6550 |........onnn. 1,621,463 |.... .1,750,000 |.. Ll TELTA2 0 e (TA2) [0 0 ]l1040000 . 3.952 |MS ...... .... 20,611 [... ... 70,000 |....03/08/2021 ...|....03/15/2029 ...
50540R-AS-1 ..... LABORATORY CORP OF AMERICA HLD ......oeeeeeeeeeeeeeenne fo ven | s Tons L 2BFE | 17,942,430 |...92.3920 |............. 15,706,640 |............ 17,000,000 |............. 17,863,570 |eeveeeeeeeennnn0 o (29,023) o0 o0 040700 . 4.306 [FA .oooee oeeennnnns 332,917 |eeeeiiees 799,000 |....05/11/2022 ... |....02/01/2045 ...
LAKEVIEN LOAN SERVICING LLC SENIOR UNSECURED NOTES
51223%-AC-8 ..... [ceereiiiiiiiii e [ e Tons LGPl e 6,000,000 |...98.3560 [......cccvvnn 5,901,338 |..ccvvvnennnns 6,000,000 |eevvunnnnnnnn 6,000,000 |-evveeneeeeeennn0 fooeiiiiiiiii 0 0 0 40750 4.750 [JJ coeeees oo 133,000 [.ooeeeeennnnns 285,000 |....07/13/2021 ...|....07/13/2027 ...
513075-BZ-3 ..... LAMAR MEDIA CORP ...88.9470 |... . 444,735 ... . 500,000 |.. ....493,560 O e 787 o0 [0 0000030625 |l 3.836 . 18,125 |....10/27/2021 ...|....01/15/2031 ...
513272-AC-8 ..... LAMB WESTON HLD 144A . ...97.9040 |... ...97,904 |.... . 100,000 |.. ... 100,000 O 0 0 [0l 40875 | 4.875 ....05/07/2020 ...|....05/15/2028 ...
513272-AE-4 ..... LAMB WESTON HLD 144A . ...91.3530 |... 456,765 |.... ... 500,000 |.. 500,000 O 0 0 [0l 4375 | 4.375 ....10/19/2021 ...|....01/31/2032 ...
521865-BB-0 ..... LEAR CORP ...89.1580 |... ..2,763,898 |.... .3,100,000 |.. ... 3,095,588 JLOJ O - 1 < N FORRPPRRRY | R FUUUPPPPRRRIN | ) SR 41 ) AU 3.525 ....02/20/2020 ...|....05/30/2030 ...
521865-BC-8 ..... LEAR CORP ...81.0040 |... 1,620,080 |.... .2,000,000 |.. .... 1,996,535 O 382 o0 [0 00002.600 |- 2.624 ....11/04/2021 ...|....01/15/2032 ...
525015-AC-7 ..... LEHIGH UNIVERSITY .. ...62.4360 |... .8,000,000 |.. ....8,000,000 0 . eeeereeeeeeenn0 o0 2,708 L 2.703 ...08/13/2020 ...|....11/15/2050 ...
527298-BU-6 ..... LEVEL 3 FINANCING INC 144A .. ...97.0630 |... s ... 115,000 |.. O [ (1,382) [0 [0 [0 100500 . 8.078 ....03/31/2023 ...|....05/15/2030 ...
52736R-BJ-0 . LEVI STRAUSS & CO 144A .... ...86.6950 |. 1,300,425 .1,500,000 1,531,437 |.. .0 (5,529) | .3.058 ...02/10/2021 .. 03/01/2031 ...
53079E-BJ-2 ..... [LIBERTY MUTUAL GROUP 144A . ...75.8170 |. .. 3,032,680 |. .4,000,000 .4,510,569 |.. .0 . (12,174) | .3.227 ....08/26/2021 .. 10/15/2050 ...
53079E-BL-7 ..... [LIBERTY MUTUAL GROUP 144A . ...65.8880 |. .. 3,953,280 |. .6,000,000 .6,000,000 |.. .0 0] ... 4.297 ....01/27/2021 .. 02/01/2061 ...
53079E-BN-3 ... LIBERTY MUTUAL GROUP 144A ... ...98.7810 |... 4,939,050 |.... .... 4,989,283 0. 183 L0 0000050500 . 5.515 ....06/01/2022 ...|....06/15/2052 ...
534187-BH-1 ..... LINCOLN NATIONAL CORP ... ...96.1320 |... 2,883,960 |.... ....2,996,793 O e 728 o0 e l0 0222232800 |- 3.829 . ....02/07/2018 ...|....03/01/2028 ...
534187-BJ-7 ..... LINCOLN NATIONAL CORP ... ...88.4560 |... 4,422,800 |.... .... 4,996,730 O e 486 [0 00000030050 |l 3.062 .. 152,500 |....08/12/2019 ...|....01/15/2030 ...
534187-BL-2 ..... LINCOLN NATIONAL CORP ... . . ...79.2010 |... 2,376,030 |.... .... 3,636,230 0 feeeeenna (15,605) [oeeeeeeeeeeen0 o0 el 4375 | 3.170 .. 131,250 |....07/16/2021 ...|....06/15/2050 ...
53567@-AB-8 ..... LINEAGE LOGISTICS LLC ... . VU | I 2BPL ... .. 5,000,000 |...87.9640 |... 4,398,211 |.... . .. ....5,000,000 O 0 0 [0 0000.2.520 | 2.520 .. 126,000 |....08/20/2021 ...|....08/20/2028 ...
536210-AB-2 ..... LION INDUSTRIAL PROPERTIES LP SR UNSEC NOTES .......loee vouvevenee| wovevenns fouen 2A s 4,000,000 |...97.7740 |.eeeuennnnennn 3,910,961 |.eeeeeennn 4,000,000 |eeveunnnenn 4,000,000 0 fooeereeeeiieeed0 el o0 000042200 . 4.200 168,000 |....09/28/2015 ...|....09/28/2025 ...
LION INDUSTRIAL PROPERTIES LP SENIOR GUARANTEED
53621@-AL-0 ..... NOTE e e e e eenne e foe ven | s T feeen 2A s 4,000,000 |...93.8840 |.............. 3,755,367 |.eeeerrnnnnnns 4,000,000 |eeveunnnens 4,000,000 (VI [V PR | R FUUPPPPPPIN | I SO (10 I AU KT (V N 1 R IO 67,833 [cceeieeinnnnnn 148,000 |....01/16/2018 ...|....01/16/2028 ...
53621@-AN-8 LION INDUSTRIAL PROPERTIES LP SR GUARANTEED NOTE ..[... ... ...96.0560 |..........nn.. 2,881,680 |.... .3,000,000 |.. ....3,000,000 0. 0 o0 [0 ]l 40420 ). 4420 ....... .. 132,600 |....07/26/2018 ...|....07/26/2028 ...
539565-AD-3 ..... [LOCAL INITIATIVES SUPPOR .. ...89.3580 |. ..2,680,740 |. .3,000,000 .3,000,000 |.. .0 0] .4.649 ....04/21/2017 .. 03/01/2037
539830-AU-3 . LOCKHEED MARTIN CORP . . 104.7860 |. .. 5,239,300 |. .5,000,000 .5,306,005 |.. .0 .. (12,457) |. .4.939 ....08/31/2011 .. 11/15/2039 ...
539830-BB-4 . LOCKHEED MARTIN CORP . . ...90.2430 |. ..9,385,272 |. 10,400,000 11,442,819 |.. .0 ..(42,810) | .3.318 ...09/27/2022 .. 12/15/2042 ...
539830-BD-0 ..... [LOCKHEED MARTIN CORP ........cccvvuuvirrrmmnnnnnrnrinnnnnnsfoes vee ...86.1020 |. ..2,410,856 |. .2,800,000 .3,144,768 |.. .0 ..(11,8%4) |. .2.996 ....01/07/2022 .. 03/01/2045 ...
539830-BX-6 ..... [LOCKHEED MARTIN CORP .......ccemmmmueeeemmmnnnneeeemmnnn foen vee . 112.6240 |. ..3,378,720 |. .3,000,000 .2,975,884 |.. .0 ......5.756 ....10/19/2022 .. 11/15/2054 ...
54233*-AB-2 ..... LONE STAR TRANSMISSION LLC SERIES B .. ...98.9730 |... 3,958,931 |.... ....4,000,000 0. e 0000080520 L 3.520 ....07/17/2014 ...|....06/15/2024 ...
54233*-AF-3 ..... LONE STAR TRANSMISSION LLC SENIOR NOTE SERIES F ... [... ... ...68.5700 |... 5,485,623 |.... ....8,000,000 0 . o0 o0 o0 ]l 30440 ). 3.440 ....12/12/2019 ...|....12/15/2049 ...
546347-AN-T7 ..... LOUISIANA PACIFIC CORP 144A .......evviiviiinnnniininnnsfenn e ...89.6900 |... 3,587,600 |.... ....4,000,000 0. cend0 o0 0000030625 . 3.625 ....02/25/2021 ...|....03/15/2029 ...
548661-DZ-7 ..... LOWES COMPANIES INC ... ...68.1090 |... 2,724,360 |.... ....4,091,807 0 . o (2,309) foeeeeeiiieeeee0 feeiieeeeennnnl0f223.000 . 2.875 ...01/21/2021 ...|....10/15/2050 ...
548661-EE-3 ..... LOWES COMPANIES INC ... ...73.1320 |... 3,656,600 |.... .... 4,995,155 O 208 o0 feiiiiinnnl000002.800 |- 2.807 ....09/13/2021 ...|....09/15/2041 ...
548661-EM-5 ..... LOWES COMPANIES INC ... . 104.9300 |... 3,147,900 |.... .... 2,989,750 O e 305 [0 feeeiiiiel0 50625 |l 5.649 ....09/06/2022 ...|....04/15/2053 ...
548661-ER-4 LOWES COMPANIES INC . 106.0600 |. .. 3,181,800 |. .2,99,040 |.. .0 .5.760 ....03/28/2023 .. 07/01/2053
55336V-AM-2 . MPLX LP . ...89.1520 |. .. 4,457,600 |. 4,948,687 |.. .0 .4.59 ....02/06/2018 .. 04/15/2038
55336V-BQ-2 ..... [MPLX LP . ...86.3490 |. ..2,158,725 |. . 2,547,750 |.. .0 .2.326 ....07/19/2021 .. 08/15/2030 ...
55342U-AJ-3 .|MPT OPER PARTNERSP/FINL ...72.0090 |. ..1,386,173 |. . 1,925,000 . 1,546,443 |.. .0 .9.209 ...10/19/2022 .. 08/01/2029 ...
55342U-AJ-3 ..|MPT OPER PARTNERSP/F INL ...72.0090 |. ...54,007 |. ... 75,000 ..60,251 |.. .0 ......9.209 ....10/19/2022 .. 08/01/2029 ...
55342U-AM-6 ... MPT OPER PARTNERSP/FINL ... [T | R s ...62.6580 |... ..626,580 |.... .1,000,000 |.. ....1,013,608 O e (2,978) [0 e l0 0022282500 |- 3.152 ....12/04/2020 ...|....03/15/2031 ...
55342U-AN-6 ... MPT OPER PARTNERSP/FINL ...evvvniiiiiinnnnniiiiiinnnnnnas L LS. 1o, L3.CFE ] 1,533,750 |...62.6580 |.......ccoeeeees 939,870 |...ouunnnnnnns 1,500,000 |.............. 1,620,412 |...oooiiennennnn 0 fooeerenn (4468) cevveenneeennn 0 foniiinnennn 0 ]100.3.500 . 3.152 ...12/04/2020 ... |....03/15/2031 ...
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55354G-AK-6 ..... MSCI INC 144A ..o o e | s T L 2.CFE .| 3,192,500 |...90.5940 |.............. 2,944,305 |...ooeeeennnn 3,250,000 |...ccevvunnnns 3,201,550 |.eenviiiiinnnnn foeiiiiinnnns LTI R | RN | B AN 3.625 |...... 3.867 117,813 |....03/08/2022 ... |....09/01/2030 ...
559080-AG-1 ..... MAGELLAN MIDSTREAM PARTNERS .... A 2B FE L ...93.4550 |... .3,000,000 |.. 02,908,434 |0 e 2,587 |0 o0 e 5.150 |...... 5.403 .. 154,500 |....05/11/2022 ...|....10/15/2043 ...
559080-AL-0 ..... MAGELLAN MIDSTREAM PARTNERS .... A1 [ 2B FE L ...80.7210 |... ....1,082,622 2 (2,362) [ouniiiiiiiinn0 0 4.250 |...... 3.701 ... 42,500 |....05/26/2021 ...|....09/15/2046 ...
559080-AN-8 ..... MAGELLAN MIDSTREAM PARTNERS .... A 2B FE L ...79.4270 |... .... 3,336,304 e (9,280) |0 [0 | 4.200 |...... 3.492 .. 126,000 |....07/01/2021 ...|....10/03/2047 ...
559080-AN-6 ..... MAGELLAN MIDSTREAM PARTNERS .... A1 [ 2B FE L ...88.5890 |... 2,657,670 |.... ... 3,362,248 2 (8,454) [0 |0 e 4.850 |...... 4.068 .. 145,500 |....02/25/2021 ... |....02/01/2049 ...
559080-AP-1 ..... MAGELLAN MIDSTREAM PARTNERS A 2B FE L ...76.5750 |... 1,148,625 |.... e 1,573,820 el 0 e (1,738) [0 [0 e 3.950 |...... 3.651 ... 59,250 |....05/21/2021 ...|....03/01/2050 ...
56540#-AA-3 ..... MAPLELEAF MIDSTREAM INVESTMENT SENIOR NOTE . A1 3B PL L ...96.5540 |... 2,965,136 |.... 03,070,973 [oiiiiiiiennnl0 o0 0 0 4.560 |...... 4.559 .. 140,036 |....09/28/2018 ...|....09/30/2025 ...
570535-AU-8 ..... MARKEL CORP N A |--2.BFE ... ...91.7670 |... 4,588,350 |.... 5,002,494 |oeiiiiiie0 e (483) [0 [0 e 3.350 |...... 3.339 .. 167,500 |....09/19/2019 ...|....09/17/2029 ...
571748-AX-0 ..... [MARSH & MCLENNAN COS INC 1 .1.GFE .. ...98.2840 |. .. 1,965,680 |. 1,999,192 |.. .3.535 . 70,000 |....02/12/2016 .. 03/10/2025
573284-A0-9 . MARTIN MARIETTA MATERIAL 1 .2.BFE .. ...95.8370 |. .. 2,395,925 |. . 2,497,894 |.. ......3.476 . 86,250 |....05/18/2017 .. 06/01/2027
573284-AU-0 . MARTIN MARIETTA MATERIAL 1 .2.BFE .. ...88.0370 |. ..2,641,110 |. .2,701,432 |.. ... 4.250 |......4.965 127,500 |....05/26/2022 .. 12/15/2047 ...
573284-AX-4 ..... MARTIN MARIETTA MATERIAL .. A 2B FE L ... 74.4110 |... 5,208,770 |.... ....6,946,745 |...ooiiiiniiin 0 e 1,183 [0 [0 e 3.200 |...... 3.242 .. 224,000 |....06/21/2021 ...|....07/15/2051 ...
576360-AT-1 ..... MASTERCARD INC ... A1 [ LEFE L ...74.2750 |... 2,622,650 |.... 03,499,618 [oniiiiiiinnnl0 il 737 0 0 2.950 |...... 2.998 .. 104,165 |....03/02/2021 ...|....03/15/2051 ...
576360-AT-1 ..... MASTERCARD INC ... e [ LEFE L ... 74.2750 |... 1,091,100 |.... 1,455,944 |0 807 [0 [0 e 2.950 |...... 2.998 ... 43,336 |....03/02/2021 ...|....03/15/2051 ...
57665R-AJ-5 ..... MATCH GROUP INC 144A ... A1 e [ 3.CFE Ll ...97.2090 |... 361,613 |0 [ (1,329) 0 [0 5.625 |...... 5.17 . 20,081 |....04/23/2019 ...|....02/15/2029 ...
57665R-AJ-5 ..... MATCH GROUP INC 144A ... 1 e [ 8.CFE Lt ...97.2090 |... . .. o B82,847 o0 e (1,827) |0 [0 5.625 |...... 5.17 ...04/23/2019 ...|....02/15/2029 ...
57667J-AA-0 ..... MATCH GROUP HLD |1 LLC 144A .... A1 [ 3.CFE L ...86.4950 |... ..250,000 |oeevrenniiiinnnn IO 0LV [V R | R RPN | [ AR | B RPN | ) RN 3.625 |...... 3.625 ....00/22/2021 ...|....10/01/2031 ...
58013\-FA-7 ..... MCDONALDS CORPORATION e [ 2.AFE L ...98.3330 |... .5,000,000 |.. 4,793,910 [0 4,958 |0 [0 e 4.875 |...... 5.192 ...09/06/2022 ...|....12/09/2045 ...
58013W-FK-5 ..... MCDONALDS CORPORATION ... N |- 2.AFE L ...80.2500 |... .5,000,000 |.. 5,376,133 [0 et (9,609) [0 o0 e 3.625 |...... 3.188 .. 181,250 |....03/03/2020 ... |....09/01/2049 ...
58013\-FR-0 ..... MCDONALDS CORPORATION 1 L2.AFE .. ...88.5700 |. . N ..794,000 .785,526 |.. .4.200 |......4.268 . 33,348 |....08/25/2020 .. 04/01/2050
581557-BC-8 ..... MCKESSON CORP .. 1 L2.AFE .. ...90.6970 |. ..993,132 | .1,095,000 . 1,058,159 |.. .4.883 |[......5.153 ....06/14/2022 .. 03/15/2044
58155Q-AE-3 ..... MCKESSON CORP ..... 1 L2.AFE .. . 103.5320 |. .. 3,708,340 |. .3,577,000 .4,098,97 |.. ..(20,189) | .6.000 |......4.725 ....06/31/2022 .. 03/01/2041
581760-AS-4 ..... MCLAREN HEALTH CARE CORP o e [ LEFE L ...93.1180 |. ..931,180 |. .1,000,000 .1,000,000 |.. L0 .4.534 |......4.534 ....03/18/2015 .. 05/15/2038 ...
58933Y-Ad-4 ..... MERCK & COMPANY N A .. 1.EFE .. ...92.0040 |. .. 5,520,240 |. .6,000,000 .6,875,202 |.. .. (32,367) | oo 4150 |......3.140 ...01/18/2022 .. 05/18/2043 ...
58933Y-BF-1 ..... MERCK & COMPANY N | LEFE L ...68.7950 |... 5,503,600 |.... .8,000,000 |.. e 1,993,543 [0 e 148 0 0 2.750 |...... 2.754 ....12/156/2021 ...|....12/10/2051 ...
58933Y-BL-8 ..... MERCK & COMPANY N A |- LEFE L. . 101.2230 |... 1,518,345 |.... .1,500,000 |.. e 1,491,200 oeeniiiiiienl0 e 185 [0 [0 e 4.900 |...... 4.946 ....05/08/2023 ...|....05/17/2044 ...
58933Y-BM-6 ..... MERCK & COMPANY N | LEFE L . 102.9010 |... 2,058,020 |.... .2,000,000 |.. 1,992,084 [0 e T4 0 0 5.000 |...... 5.026 ....06/08/2023 ...|....05/17/2053 ...
58942H-AB-7 ..... MERCY HEALTHCARE SYSTEM ... N A |- LFFE L ...95.2980 |... 9,529,800 |.... .. 10,000,000 |.. ..10,000,000 |.....cceevveeeena0 Joveeiiiiiiiiee0 feiieiel0 o0 e 3.555 |...... 3.554 ....12/12/2017 ...|....08/01/2027 ...
59048@-AA-6 ..... MESA AIRLINES 2015-1 A .... e [ 2B PL L . ...98.4730 |... 2,145,047 [0 0 0 0 4.750 |...... 4.748 ....12/14/2015 ...|....07/15/2029 ...
59156R-BT-4 METLIFE INC .... 2 ... .. 2.BFE ..|... 4,880,000 |...98.5130 |... . 4,880,000 [...ieeeennnenn0 o0 0 o0 e 5.875 |...... 5.875 ...03/20/2018 ...|....01/01/9999 ...
59156R-BT-4 . METLIFE INC . 2 .2.BFE .. ...98.5130 |. ..118,216 |. . 120,000 ... 120,000 |.. .5.875 |......5.875 ....03/20/2018 .. 01/01/9999 ...
59156R-CA-4 . METLIFE INC . 2 .2.BFE .. ...94.9090 |. ..6,169,085 |. .6,500,000 .6,502,500 |.. .3.850 |......3.849 ....09/15/2020 .. 01/01/9999
59156R-CC-0 . METLIFE INC .... 1 .1.GFE .. ...99.4260 |. .. 1,988,520 |. .2,000,000 . 1,996,669 |.. .5.000 |[......5.011 ....07/07/2022 .. 07/15/2062
59217G-CK-3 . MET LIFE GLOB FUNDING | 144A . .. 1.DFE .. ...93.8640 |. .. 1,877,280 |. .2,000,000 1,997,836 |.. ......3.000 |......3.031 ....09/13/2017 .. 09/19/2027 ...
59447#-AK-9 ..... MICHIGAN ELECTRIC TRANSMISSION ... N e 1F ...61.3840 |... 1,841,520 |.... .3,000,000 |.. 403,000,000 |.onieiiiiinnnnn orviiiiiinnd0 o0 0 3.020 |...... 3.020 ...10/14/2020 ...|....10/14/2055 ...
MICHIGAN ELECTRIC TRANSMISSION FIRST MORTGAGE BOND
BUMTE-AL=T ooee [ oo [ e | [N LY S AN 2,000,000 |...60.5120 |.............. 1,210,234 |ooeveennnnnnns 2,000,000 |.eeevenninnns 2,000,000 |oeevvenriereennn0 fooeiiiiiiiiinn0 0 o0 2.900 |...... 2.900 [FA ..o [ooveiininns 23,844 | 58,000 |....08/03/2021 ...|....08/03/2051 ...
MICHIGAN ELECTRIC TRANSMISSION FIRST MORTGAGE BOND
BUUTHE-AN-5 o [ e [ e T FR Y S N 1,000,000 |...62.5880 |.........enneee 625,880 |........c... 1,000,000 [..eeveeeennnnn 1,000,000 [oeeeneerevnnnnns foovviiiiiinn0 o0 [0 e 3.050 |...... 3.050 [MN ...... 30,500 |....05/10/2022 ...|....05/10/2052 ...
595620-AP-0 ..... MIDAMERICAN ENERGY CO ... vee |- 1.F FE ). ...87.2200 |... 2,180,500 |.... .2,500,000 |.. 2,968,131 [0 e (14,861) [0 [0 4.250 |...... 3.067 |IN ...... ....02/22/2021 ...|....05/01/2046 ...
595620-AR-6 ..... MIDAMERICAN ENERGY CO ... veo |- 1.F FE L), ...83.9250 |... 4,196,250 |.... .5,000,000 |.. ....6,009,797 LU R 0N 2:5) N N | I RPN | ) FN 3.950 |...... 2.761 |FA ...... ....07/16/2021 ...|....08/01/2047 ...
595620-AV-7 ..... MIDAMERICAN ENERGY CO oo |- 1.F FE ). ...71.6030 |... .5,000,000 |.. ... 4,974,279 0 [ 618 |0 o0 e 3.150 |...... 3.179 (A0 ...... . ....10/01/2019 ...|....04/15/2050 ...
60040#-AA-0 ..... MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES .. e | 1.GPL L. . ...99.6200 |... O o0 o0 [0 e 5.330 |...... 5.365 [MJSD ... 10,106 |....08/26/2010 ...|....06/30/2027 ...
60081H-B@-6 ..... MILLIKEN & COMPANY SENIOR NOTE SER E . cee [ 2B ) .. 5,000,000 |...73.1160 |.eeeennnneenn 3,655,777 |.... ....5,000,000 JLO N I | I APt | B IR | B AP 3.010 |...... 3.010 |AO ...... .. 150,500 |....10/15/2021 ...|....10/15/2036 ...
605417-CD-4 ... MISSISSIPPI PR CO L 1.GFE L ...4,946,700 )...67.2390 |.....nnnns 3,361,950 |.... .... 4,949,596 O o 1188 0 0 3.100 |...... 3155 |JJ ....... .. 155,000 |....06/24/2021 ...]....07/30/2051 ...
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615369-AS-4 ..... MOODYS CORPORAT ION T L 2AFE L 998,870 |...98.4870 |.......eenvvnnnnn 984,870 |..eeuvnnnnnnnn 1,000,000 |evvennierennnnnn 999,703 |..evvnniieennnd (U < 7/ FRUON | I AU | B KN 3.750 |...... 3775 [MS ...... ....03/20/2020 ...|....03/24/2025 ...
615369-AT-2 ..... MOODYS CORPORATION ... e [ 2.AFE L L..73.8310 |.oeeeennnnnnns 1,107,465 |.... .1,500,000 |.. .... 1,480,866 O [ 7 0 0 e 3.250 |...... 3.323 |WN ...... ....05/12/2020 ...|....05/20/2050 ...
615369-AV-7 ..... MOODYS CORPORATION ... A1 [ 2AFE L ... 72.9360 |....ooonnnnnns 9,846,360 |.... ... 13,312,061 LU R - 7T N | I RN | ) AN 2.750 |...... 2.851 [FA ...... ....09/16/2021 ...|....08/19/2041 ...
615369-AY-1 ..... MOODYS CORPORATION ... N A |- 2.AFE L. ...81.9390 |....covnennnns 4,096,950 |.... ....4,917,039 O e 1,613 |0 o0 e 3.750 |...... 3.847 [FA ...... ....02/22/2022 ...|....02/25/2052 ...
617446-8Y-8 ..... MORGAN STANLEY N | LEFE L .. 66.7670 |... ....5,002,405 LU /0 A N | N RN | ) AN 2.802 |...... 2.7718 | ....... . ....01/21/2021 ...|....01/25/2052 ...
61747Y-ED-3 ..... MORGAN STANLEY ... N A |- LEFE L. . ...81.6620 |... ....5,977,756 0 e 13,280 |0 o0 e 2.239 |...... 2.239 | ....... .. 134,340 |....11/12/2021 ...|....07/21/2032 ...
61747Y-ES-0 ..... MORGAN STANLEY ... 2 .. .. 2.AFE ..|... .. 1,000,000 |...97.3580 |... 973,580 |.... s .. ....1,000,000 LU RN | N | RN | B SN 5.297 |...... 4.686 | AO ...... s ... 52,970 |....04/18/2022 ...|....04/20/2037 ...
61772B-AC-7 ..... MORGAN STANLEY ... eeeee e e eeeee e e eeenee fo ven | s Tons CEFE e 4,735,910 |...76.9900 |....ccevunnnnt 3,464,550 |.....oouennnns 4,500,000 |....ccvvennnns 4,713,722 e 0 fooeeeeeenn (9,502) |0 [0 s 3.217 |...... 2819 A0 coeeen [oeeeiiiins 21,747 oo 144,765 |....09/02/2021 ... |....04/22/2042 ...
MORONGO BAND OF MISSION INDIAN SENIOR SECURED NOTES
BATTA-A*-0 .. [ [ T |- 2.CFE i |oiieeeeennnnn 2,252,222 1...99.2130 |..ccevrrennnns 2,234,491 | 2,252,222 |.cevennnnnns 2,252,222 |.eeeeineaeens (VI [V (VI 0 |oueeen 5.410 |...... 5.409 [AO .oeeen foreeiniiiens 22,677 |eeeeeeeenannnn 121,845 |....10/31/2018 ...|....10/24/2028 ...
617734-A6-7 ..... N A .. 2.CFE ..|... ...99.3480 |... ..1,310,541 |.... 1,319,143 |.. 1,319,143 [0 0 [0 0 ]1ll50460 . 5.459 . 72,025 |....03/28/2019 ...|....03/28/2029 ...
61945C-AD-5 . MOSAIC CO . mi .2.BFE .. . 102.1950 |. ..632,587 |. . 619,000 .642,169 |.. . 4.946 . 33,736 |....04/05/2016 .. 11/15/2033 ...
623115-AC-6 ..... MT SINAI HOSPITAL N . 1.GFE .. ...88.9580 |. .. 4,447,900 |. .5,000,000 .5,000,000 |.. ......3.830 191,550 |....12/14/2017 .. 07/01/2035 ...
626738-AE-8 ..... MURPHY OIL USA INC .... N |- 3.BFE ... ...94.8600 |... 1,897,200 |.... .2,000,000 |.. 2,067,164 [.......ooveeennn0 Joeneneenn (27,198) [0 Jveeieeeennnnl0 [ 4750 | 3.246 ... 95,000 [....01/15/2021 ...|....09/15/2029 ...
62927@-AA-6 ..... NHL US FUNDING LP SR SECURED ... e 2B PL L ...98.6000 |... 2,958,009 |.... .3,000,000 |.. 3,000,000 |-evveeneeeeeennn0 fooeiiiiiiiiin 0 0 0 ]l 4180 . 4.202 .. 125,400 |....09/29/2014 ...|....09/29/2024 ...
62927@-AC-2 ..... NHL US FUNDING LP TERM NOTES ... N L|--2.BPL ... ...97.5490 |... 2,990,290 |.... .3,065,421 |.. 3,065,421 |o.eeevevviennnnn o0 0 [0 ]000.3.980 . 3.997 .. 122,004 |....07/12/2018 ...|....07/12/2025 ...
629377-CH-3 ... NRG ENERGY INC 144A ... N A |- 3.BFE ..|... ...96.9510 |... .1,000,000 |.. 1,081,619 |oeeeeneeeeeeenn0 e (11,515) [0 feeiieeeennnl0 052250 o 3.939 . 52,500 |....06/16/2021 ...|....06/15/2029 ...
629377-CS-9 ..... NRG ENERGY INC 144A ... N |- 3.BFE ... ...85.7220 |... ..639,000 |..evvvnnnennnnnn839,000 fonnniiiiiinnn0 o0 o0 000000030875 | 3.875 . 24,761 |....08/09/2021 ...|....02/15/2032 ...
629377-CS-9 ... NRG ENERGY INC 144A N A |- 8.BFE ..|... ...85.7220 |... 738,066 |.... . 861,000 |.. 861,000 |eeeeniieeeennn0 o0 0 [0 L3875 3.875 . 33,364 |....08/09/2021 ...|....02/15/2032 ...
62963#-AK-7 ..... NRP (OPERATING) LLC SERIES J No RJ 9 . . ....3.B .. ...97.9390 |. ..330,924 |. ..337,888 .337,888 |.. .5.030 16,996 |....06/15/2011 .. 12/01/2026 ...
63486*-AB-7 ..... NATIONAL BASKETBALL ASSN SENIOR SECURED NOTES . 1 . 1.GFE .. ...96.8770 |. .. 3,875,072 |. .4,000,000 .4,000,000 |.. .2.510 100,400 |....12/16/2020 .. 12/16/2024
636180-BR-1 ..... NATIONAL FUEL GAS CO ..oevvvveneiiiiiiiieeeennaes 1 .2.CFE .. ...83.8610 |. ..419,305 |. . 500,000 499,775 |.. .2.957 14,750 |....02/09/2021 .. 03/01/2031
63636#-AB-2 ..... NATIONAL HOCKEY LEAGUE SENIOR SECURED NOTE 1 L2.APL L. ...94.1750 |. ..2,825,264 |. .3,000,000 |.. .3.611 108,300 |....08/10/2017 .. 08/10/2027
63636#-AF-3 ..... NATIONAL HOCKEY LEAGUE SENIOR SECURED NOTES . 1 L2.APL L. ...93.4470 |. .. 1,868,948 |. .2,000,000 |.. ......3.020 . 60,400 |....01/06/2021 .. 01/06/2027 ...
63730%-AB-1 ..... NATIONAL RAILROAD PASSENGER SENIOR SECURED NOTES .. N A .. 1.CFE ..|... ...92.7350 |... 3,140,032 |.... 3,386,029 |....veeeeennnnn0 o0 0 o0 ]0.0.3.600 ... 3.600 .. 121,897 |....12/06/2016 ...|....11/15/2033 ...
637432-NG-6 ..... NATIONAL RURAL UTILITIES COOP ... N EFE ... ...97.1970 |... 1,457,985 |.... 1,508,819 |..ovvvveiveeeennd0 oo (5,383) [0 Jeveinnnnnnnl0 0032250 o 2.869 . 48,750 |....07/21/2017 ...|....11/01/2025 ...
637432-NP-6 ... NATIONAL RURAL UTILITIES COOP ... N A EFE ... ...95.9240 |... 1,918,480 |.... 1,997,345 |ooeeeiiiiee0 o598 [0 o0 0102032400 ). 3.435 . 68,000 |....01/31/2018 ...|....02/07/2028 ...
637432-NX-9 ..... NATIONAL RURAL UTILITIES COOP . N EFE ... ...79.8140 |... 2,944,215 |0 [ 6,897 [0 0 [ 10650 1.919 . 49,500 |....08/04/2021 ...|....06/15/2031 ...
641062-AZ-7 ..... NESTLE HOLDINGS INC 144A N A ...68.6990 |... 1,285,024 |ooeeeeeeieeenn0 o216 [0 o0 12625 |l 2.662 . 32,655 |....09/07/2021 ...|....09/14/2051 ...
641062-AZ-7 ..... NESTLE HOLDINGS INC 144A .. N ...68.6990 |... 3,267,324 |.... 4,721,682 [.oooevvvnieeennn0 o828 [0 0 [ 2.625 | 2.662 .. 124,845 |....09/07/2021 ...|....09/14/2051 ...
644188-BF-0 ..... NEW ENGLAND POWER CO 144A . 1. ...79.0650 |... 3,953,250 |.... 5,210,695 e (6,618) |oeeeeiiieeeeenn0 [0 ]....3.800 |...... 3.517 ..190,000 |....01/14/2021 ...|....12/05/2047 ...
644188-BG-8 ..... NEW ENGLAND POWER CO 144A ............ 1. ...64.3090 |... 1,286,180 |.... 1,779,392 [ooeevviiiinennnl0 o 4,954 |0 |0 f02.807 o 3.441 ....06/21/2021 ...|....10/06/2050 ...
644239-AY-1 ..... NEW ENGLAND TEL & TEL DEBENTURES ... . 111.9570 |. .. 5,597,850 |. .5,082,988 |.. ..(10,883) | .7.520 ....05/13/2002 .. 11/15/2029
64712#-AB-7 ..... NEW MEXICO GAS INTERMEDIATE INC SR UNSEC SER B .. . ...98.7310 |. ..2,961,930 |. .3,000,000 |.. .0 .3.640 ....09/02/2014 .. 07/30/2024
647551-C*-9 . NEW MOUNTAIN FINANCE CORP SENIOR UNSECURED NOTES 1 ...96.4630 |. .. 3,858,519 |. .4,000,000 |.. .0 ......3.875 ....01/29/2021 .. 01/29/2026 ...
649840-C0-6 ..... NY STATE ELECTRIC & GAS 144A ......cooiiiiininnnininns N . ...94.3130 |... 1,886,260 |.... 2,007,214 [0 | (2,537) [0 |0 f003.250 3.109 ... 65,000 [....05/31/2017 ...|....12/01/2026 ...
651639-AZ-9 ..... NEWMONT MINING CORP ... N A 2.AFE .. 392,599 |...85.5430 |... 336,184 |.... 392,672 |eveeieeeeennn0 e 34 0 [0 112,600 .. 2.611 . 10,218 |....12/06/2021 ...|....07/15/2032 ...
651639-AZ-9 ..... NEWMONT MINING CORP ... N 2.AFE 2,604,341 |...85.5430 |... ..2,230,106 |.... 2,604,825 |....ooevevennnnn0 o226 el 0 ]002.600 | 2.611 . 67,782 |....12/06/2021 ...|....07/15/2032 ...
NEXUS GAS TRANSMISSION, LLC Senior Unsecured Notes
65342*-AA-8 ..... N 2.BPL .. 5,000,000 |...99.4700 |... 4,973,500 |.... .5,000,000 |.. 5,000,000 e o0 ]000.5.360 .l 5.360 .. 134,000 |....05/01/2023 ...|....05/01/2028 ...
655844-B0-0 . NORFOLK SOUTHERN CORP 1 ...89.7460 |. .. 2,243,650 |. .2,500,000 .2,848,177 |.. L (11,097) | .3.506 111,250 |....12/19/2019 .. 06/15/2045 ...
655844-BR-8 . NORFOLK SOUTHERN CORP 1 ...92.2540 |. ..2,952,128 |. .3,200,000 .3,738,921 |.. ..(16,482) |. ......3.527 148,800 |....12/19/2019 .. 01/15/2046 ...
655844-BX-5 ..... NORFOLK SOUTHERN CORP ... N A . s ...83.6390 |.....couunnnns 4,181,950 |.... .5,000,000 |.. .... 5,763,402 O e (22,281) [0 o0 08,942 | 3.025 ..197,100 |....07/16/2021 ...|....11/01/2047 ...
655844-CD-8 ..... NORFOLK SOUTHERN CORP ........ccevnnivirivunnnniininnnnnnnsfons von | unnnns | IFTRTT N 2.AFE i 3,468,115 [...75.9810 [.............. 2,659,335 |.......ccenn 3,500,000 f.....cceunnnns 3,470,833 |......ooeiinnnd 0 fooeeiiiiennna90 Joovvenennnnnnnn0 foiniiinnnnnn. 01000 3,400 .. 3.449 119,000 |....10/24/2019 ...|....11/01/2049 ...
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655844-CH-9 ..... NORFOLK SOUTHERN CORP .......cevvvnnivriiininiieiiinannnns L 2AFE L 3,222,510 |...70.4440 [.............. 2,113,320 |..ccevvnnnnnns 3,000,000 |.eevvunnienns 3,210,119 [.oooiinnnnns (O O U 307:5) 1 AU | Y AU | B KN 3.155 |...... 2.814 ....12/18/2020 ...|....05/15/2055 ...
655844-CL-0 ..... NORFOLK SOUTHERN CORP .....eeevveeeeeeeenineeeeeennnes |- 2.AFE L. ...68.3450 |.............. 4,784,150 |.... .7,000,000 |.. ....6,947,240 O 1,228 |0 0 e 2.900 |...... 2.940 . ....08/16/2021 ...|....08/25/2051 ...
662352-A*-4 ..... NORTH SHORE LONG ISLAND JEWISH HEALTH CARE INC .... 1.6 .. L..96.1210 |oooeeennnnnnns 2,179,678 |.... ... 2,267,640 LI RN | N | RPN | B FON 4.200 |...... 4.200 ... 95,241 |....10/08/2014 ...|....05/01/2030 ...
665228-J*-4 ..... NORTHERN ILLINOIS GAS CO 1.0 ... ...59.5650 |....cevnunnnns 2,382,600 |.... ....4,000,000 O 0 0 o0 e 2.870 |...... 2.870 .. 114,800 |....11/06/2020 ...|....11/06/2060 ...
665772-CV-9 ..... NORTHERN STATES PUWR-MINN 1.EFE. ...92.1060 |.....covnnnnns 2,763,180 |.... .... 2,979,050 O o386 |0 [0 4.500 |...... 4.544 .. 135,000 |....05/02/2022 ...|....06/01/2052 ...
665859-AS-3 ..... NORTHERN TRUST CORP ... 1.F FE . ...92.5540 |....covnnnnnns 2,776,620 |.... ....3,111,639 JUO N U - 10 ARt | B IUUPRPRRIN | ) AU 3.375 |...... 3.704 ..101,250 |....04/25/2018 ...|....05/08/2032 ...
665859-AX-2 ..... NORTHERN TRUST CORP ... 1.F FE . . 107.4260 |.............. 2,148,520 |.... ... 1,003,542 O 838 o0 [0 6.125 |...... 6.173 .. 122,500 |....10/26/2022 ...|....11/02/2032 ...
666807-BH-4 ..... NORTHROP GRUMMAN CORP ... 2.AFE ...95.8480 |...ccevnennnns 1,916,960 |.... .... 1,894,781 0 [ 3,085 |0 o0 e 4.750 |...... 5.183 .. 95,000 |....09/06/2022 ...|....06/01/2043 ...
666807-BP-6 ..... NORTHROP GRUMMAN CORP 2.AFE ...85.7690 |. ..2,573,070 |. .3,484,291 |.. .0 .4.030 |......3.056 ....10/07/2021 .. 10/15/2047
666807-BT-8 ..... NORTHROP GRUMMAN CORP 2.AFE . 101.4090 |. .. 4,299,742 |. . 4,426,281 |.. .0 .5.150 |......4.752 ....06/09/2022 .. 05/01/2040
666807-CJ-9 ..... NORTHROP GRUMMAN CORP ... 2.AFE . ...99.1730 |. ..2,975,190 |. .2,988,052 |.. .0 ......4.950 |......4.976 ....02/06/2023 .. 03/15/2053 ...
667274-AB-0 ..... NORTHWELL HEALTHCARE INC .. .. 1.GFE . .. 3,000,000 |...93.9380 |.....ennnenn 2,818,140 |.... ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 3.391 [...... 3.391 . ...09/19/2017 ...|....11/01/2027 ...
667274-AD-6 ..... NORTHWELL HEALTHCARE INC .. .. 1.G FE . .. 3,000,000 |...76.4100 |.............. 2,292,300 |.... ....3,000,000 LI RN | I N | RPN | B SN 3.809 |...... 3.809 .. 114,270 |....09/17/2019 ...|....11/01/2049 ...
668103-AC-8 ..... NORTHWESTERN MEMORIAL .. 1.CFE . ...66.1980 |..cccvnnnnnnns 3,309,900 |.... ....5,000,000 O [0 0 [0 e 2.633 |...... 2.633 .. 131,650 |....08/03/2021 ...|....07/15/2051 ...
67021C-AM-9 ..... NSTAR ELECTRIC CO .. 1.FFE . ...96.3990 |.......oennnns 1,927,980 |.... ....2,008,514 JLUJ SRR 71 ¢ N N | N RPN | ) AN 3.200 |...... 3.054 ... 64,000 [....10/02/2017 ...|....05/15/2027 ...
67021C-AS-6 ..... NSTAR ELECTRIC CO .. 1.FFE . ...91.2640 |....covnnnnnns 2,737,920 |.... ....2,981,542 O [l 0 [0 e 4.550 |...... 4.589 .. 136,500 |....05/12/2022 ...|....06/01/2052 ...
670346-AU-9 ..... NUCOR CORP ... .. 1.G FE . ...67.6720 |......ounnnnns 4,737,040 |.... ....6,665,439 O 5,924 |0 [0 2.979 |...... 3.220 .. 208,530 [....01/11/2022 ...|....12/15/2085 ...
670346-AW-5 ..... NUCOR CORP ... .. 1.GFE . ...83.1910 |.oceernnnnnnns 5,281,797 |.... ....6,291,733 0 e 1,095 |0 o0 e 3.850 |...... 3.903 .. 244,437 |....03/02/2022 ...|....04/01/2052 ...
OAKTREE CAPITAL MANAGEMENT LP SENIOR UNSECURED
674003-C@-5 ..... NOTES 1.G FE . .. 5,000,000 |...75.8560 |.............. 3,792,820 |.... .5,000,000 |.. ....5,000,000 0 . PPN | B FPRRRROR | R IS 3.060 |...... 3.060 .. 153,000 |....01/12/2022 ...|....01/12/2037 ...
674599-DJ-1 ..... OCCIDENTAL PETROLEUM CORP . 2,260,000 |. 103.3790 |. ..2,067,580 |. .2,000,000 . 2,243,206 |.. .0 (9,465) |. .6.200 |......5.089 124,000 [....03/09/2022 .. 03/15/2040 ...
675232-AB-8 ..... OCEANEERING INTL INC . ...97.0410 |. . 100,000 100,210 |.. .0 . (46) |. .6.000 |......5.940 .. 6,000 |....02/01/2018 .. 02/01/2028 ...
675232-AB-8 ..... OCEANEERING INTL INC .... ...97.0410 |... .2,150,000 |.. ....2,154,508 0 | ...(986) |. 6.000 |...... 5.940 129,000 |....02/01/2018 ...|....02/01/2028 ...
OCHSNER CLINIC FOUNDATION SERIES B SENIOR SECURED
675553-A€-0 ..... NOTES ... mi ...80.9870 |. .. 1,619,749 |. .2,000,000 .2,000,000 |.. .0 .4.130 |......4.130 . 82,600 |....06/25/2020 .. 05/15/2045 ...
677400-AG-1 ..... CONSTELLATION INSURANCE INC 144A 1 ...96.0500 |. ..7,876,100 |. .8,200,000 .7,629,975 |.. .0 ......6.625 |......7.890 ....12/06/2023 .. 05/01/2031 ...
677400-AG-1 ..... CONSTELLATION INSURANCE INC 144A ... N ...96.0500 |... .8,100,000 |.. .... 7,536,926 O 3,926 |0 [0 6.625 |...... 7.890 ....12/06/2023 ...|....05/01/2031 ...
677400-AH-9 ..... CONSTELLATION INSURANCE INC 144A ... N A ...94.8850 |... 10,000,000 |.. ....9,356,038 0 e 6,088 |0 [0 6.800 |...... 8.166 ....12/06/2023 ...|....01/24/2030 ...
679574-AH-6 ..... OLD DOMINION ELEC FIRST MORTGAGE ... I ...99.3770 |... N 7,627 |ooeeeiiiieiiinnnn 7,627 O o0 o0 [0 5.676 |...... 5.677 ....07/23/2003 ...|....12/01/2028 ...
680223-AL-8 ..... OLD REPUBLIC INTL CORP N A L. 73.3720 |.oeeieinnnnnns 9,538,360 |.... 13,000,000 |.. ...11,418,062 O e 25,574 0 [0 e 3.850 |...... 4.616 ....07/27/2022 ...|....06/11/2051 ...
680665-AJ-5 ..... N ...97.0540 |......ounnnnns 1,941,080 |.... .2,000,000 |.. .... 1,989,870 O 2,414 0 [0 5125 |...... 5.217 . ....04/06/2018 ...|....09/15/2027 ...
68233J-CH-5 ..... ONCOR ELECTRIC DELIVERY ... N A ...93.5660 |....cceuunnnns 4,678,300 |.... .5,000,000 |.. ....4,986,721 O 9 0 [0 e 4.600 |...... 4.617 ..230,000 |....01/20/2023 ...|....06/01/2052 ...
68233J-CM-4 ... ONCOR ELECTRIC DELIVERY ... N ...98.5020 |.............. 3,447,570 |.... .... 3,546,393 O e (9839) |0 o0 e 4.950 |...... 4.863 .. 176,619 |....01/20/2023 ...|....09/15/2052 ...
682441-AB-6 ..... ONEAMERICA FINL PARTNERS 144A .... N A ...72.2840 |... ....15,107,356 |.... ...21,228,583 0 [ (8,876) |0 [0 e 4.250 |...... 4.141 .. 888,250 |....05/27/2022 ...|....10/15/2050 ...
682680-AN-3 ..... ONEQK INC ... 1 . 103.5450 |. ..4,141,800 |. .4,000,000 4,181,773 |.. .0 .6.000 |......5.461 240,000 |....02/09/2017 .. 06/15/2035 ...
682680-AY-9 ..... ONECK INC . 1 ...92.2280 |. .. 1,954,311 |. .2,119,000 2,113,156 |.. .0 .3.400 |...... 3.454 . 72,046 |....08/15/2019 .. 09/01/2029
682680-BC-6 ..... ONEQK INC ... 1 ...83.8970 |. ..2,516,910 |. .2,995,872 |.. .0 ......4.500 |......4.509 135,000 [....03/05/2020 .. 03/15/2050 ...
682691-AC-4 ..... ONEMAIN FINANCE CORP . N A ...88.5560 |.......eunnnns 1,771,120 |.... ....2,002,486 0 e (857) |0 o0 e 3.875 |...... 3.826 ... 17,500 |....09/02/2021 ...|....09/15/2028 ...
68389X-BP-9 ..... ORACLE CORP .. N ...85.0810 |...ccovvnnnnns 2,552,430 |.... .... 3,166,096 JLUJ PR £ 71N N | N RPN | ) A 3.800 |...... 3.285 .. 114,000 |....11/22/2021 ... |....11/15/2037 ...
68389X-BW-4 ..... ORACLE CORP .. N A ...79.8230 |...cornnnnnnns 3,192,920 |.... ... 4,241,033 0 [ (11,686) |eeeeeeeeeen0 oo l0 e 3.600 |...... 3.113 .. 144,000 |....09/15/2021 ... |....04/01/2040 ...
68389X-BZ-7 ..... ORACLE CORP N ...79.4240 |... .... 5,334,593 O [ (14,991) |0 [0 e 3.650 |...... 3.133 .. 182,500 |....09/15/2021 ... |....03/25/2041 ...
68622T-AA-9 ..... ORGANON FINANCE 1 LLC 144A .. ..LS.. N A ...92.1390 |... ....1,011,229 O [ (4541 |0 o0 e 4125 |...... 3.617 ... 41,250 |....06/09/2021 ... |....04/30/2028 ...
686514-AE-0 ..... ORLANDO HEALTH OBL GRP 1 ...94.6380 |... ....3,000,000 O o0 o0 [0 e 3.777 | 3.776 .. 113,310 |....01/30/2018 ...|....10/01/2028 ...
68902V-AM-9 ..... OTIS WORLDIWIDE CORP ... N A s . ...77.5060 |... . s .. ... 2,412,363 JL I O (1[N FORRRRt | B IR | ) FOP 3.362 |...... 3.351 [FA ...... ... 80,957 |....09/08/2020 ...|....02/15/2050 ...
68902V-AM-9 ..... OTIS WORLDWIDE CORP .....ewnivvivvunnniiniivnnnnnnrrennnnns fone ven | unnnns 1o, L2BFE i 1,595,133 [...77.5060 |.............. 1,233,896 |...ooenvnnnens 1,592,000 [..oovvvnnnnnns 1,604,884 |................. 0 fooeiriiieaen (70) |0 fonniiinnnnl0 s 3.362 |...... 3351 FA s s 20,220 |oiiiinnnnnnnnns 53,523 |....09/08/2020 ... |....02/15/2050 ...
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68964*-AT-8 ..... OTTER TAIL POWER COMPANY SER 2021B SR UNSECD NT ... [... ...|..eee.. | [N 2 s 8,000,000 |...69.3110 |.......ceenen 5,544,880 |.......ounnnn. 8,000,000 |.eeevunnnnns 8,000,000 |.eevvuunnnnns (VR R N R | I AR | B SR 1.t 1 I FN 3.690 [MN ...... |oeeeeennnnnn. 26,240 |oeeeennnnnnnne 295,200 |....11/29/2021 ...|....11/29/2051 ...
693304-BA-4 ..... PECO ENERGY CO |- LEFE L. ...70.8920 |........eennnt 1,417,840 |.... ....2,000,000 |.. ....1,997,790 O e 51 0 [0 0002080050 |- 3.056 [MS ...... ...61,000 |....03/01/2021 ...|....03/15/2051 ...
693342-AE-7 ..... PGSE WILDFIRE RECOVERY . e [ TAFE L ...94.0500 |.......oeennn. 9,405,000 |.... .. 10,000,000 |.. .... 9,999,579 O e (29) 0 [0 el 40674 | 4.674 (D ....... .. 467,400 |....05/03/2022 ...|....12/01/2051 ...
693475-A0-8 ..... PNC FINANCIAL SERVICES GROUP ... N2 e 2B FE L ...93.9640 |....covnnnnnns 1,409,460 |.... .... 1,537,500 O i 0 [0 002225000 |- 4.878 . 75,000 |....05/16/2017 ...|....01/01/9999 ...
693475-AT-2 ..... PNC FINANCIAL SERVICES GROUP ... 2 e [ TG FE L ...94.9230 |....ooonnnnnns 2,373,075 |.... .... 2,498,093 O 526 o0 [0 0000030150 | 3.174 . 78,750 |....05/16/2017 ...|....05/19/2027 ...
693475-BC-8 ..... PNC FINANCIAL SERVICES GROUP ... 2 e 2B FE L .. 1,820,000 |...80.2420 |....eennnnnenn 1,604,840 |.... .... 1,820,000 O 0 0 00002032400 |- 3.736 ...68,000 |....02/11/2022 ...|....01/01/9999 ...
693475-BF-1 ..... PNC FINANCIAL SERVICES GROUP ... 2 e [ 2B FE L .. 2,000,000 |...97.4730 |...oounnnnnnnn 1,949,460 |.... ....2,000,000 O 0 0 [0 000006.200 |- 6.200 .. 124,000 |....08/16/2022 ...|....01/01/9999 ...
693475-8P-9 ... PNC FINANCIAL SERVICES GROUP ... 2 ... .. 2.BFE ..|... .. 3,000,000 |...93.4660 |.............. 2,803,980 |.... ....3,000,000 O 0 0 [0 62250 |- 6.250 ...02/02/2023 ...|....01/01/9999 ...
693475-BU-8 . PNC FINANCIAL SERVICES GROUP 2 1FFE .. . 111.0550 |. ..1,110,550 |. .1,000,000 |.. .0 .6.874 ....10/17/2023 .. 10/20/2034
693506-BR-7 ..... PPG INDUSTRIES . 1 L2.AFE .. ...90.6340 |. ..906,340 |. 01,051,311 |.. .0 .1.79% ....07/19/2021 .. 08/15/2029
69353R-EQ-7 ..... PNC BANK NA ... 2 1FFE .. ...97.3340 |. .. 1,946,680 |. .2,008,363 |.. .0 el 2.929 ....08/10/2017 .. 06/01/2025 ...
69431*-AC-8 ..... PRESTON HOLLOW COMMUNITY CAPIT ... A 2B FE L ...93.9640 |....covnnnnnns 9,396,422 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0 140870 |- 4.870 . ...06/03/2022 ...|....06/03/2032 ...
69437@-AA-4 ..... PRICEWATERHOUSECOOPERS LLP SERIES M .. I L. 1D IF .. f... ...99.8570 |.....couunnnns 4,992,852 |.... .5,000,000 |.. ....5,000,000 0. PR | N AR (N RO 3¢ < 1 I RN 4.523 .. 113,250 |....06/30/2023 ... |....02/09/2024 ...
695156-Al-9 ..... PACKAGING CORP OF AMERICA N A |--2.BFE ... ...69.6590 |.........en.nt 3,482,950 |.... .5,000,000 |.. ... 4,974,947 0 . B84 [0 |0 [003.050 o 3.077 .. 152,500 |....09/07/2021 ...|....10/01/2051 ...
7033P-AA-T7 ..... PATTERN ENERGY OP LP/PAT 144A . N |- 3.CFE ..|... ...94.6640 |.............. 1,893,280 |.... .2,000,000 |.. ....2,012,166 O [ (4318) [0 [0 fnlll040500 ). 4.252 ..90,000 |....07/15/2020 ...|....08/15/2028 ...
703481-AC-5 ..... PATTERSON-UT| ENERGY INC .....oieeeeeenneeeeemnieeeees foen e N A |- 2.CFE ..|... . ...95.4950 |.....oouunnnns 1,909,900 |.... .2,000,000 |.. .... 2,052,425 0 . (T977) o0 |0 [ 50150 o 4.616 ....09/16/2021 ...|....11/15/2029 ...
703481-AC-5 ..... PATTERSON-UT| ENERGY INC .. ..LS.. N |- 2.CFE ... 2,070,000 |...95.4950 |... .. 1,909,900 |.... .2,000,000 |.. ... 2,052,425 O e (7,977) Leeeeveiennl0 0000050150 | 4.616 ....09/16/2021 ...|....11/15/2029 ...
70450Y-AM-5 ..... PAYPAL HOLDINGS INC N A |- 1.GFE L. . 100.9410 |... 201,882 |.... ... 200,000 |.. 199,372 O e 10 0 e l0 10000050050 |- 5.0M ...05/16/2022 ...|....06/01/2052 ...
70450Y-AM-5 ..... PAYPAL HOLDINGS INC N .. 1.G FE ..|... . 100.9410 |....cevvnnnnns 4,845,168 |.... .... 4,784,935 O 234 0 [0 0000050050 |- 5.0M ....06/16/2022 ...|....06/01/2052 ...
708696-BZ-1 ..... PENNSYLVANIA ELECTRIC CO 144A . 1 L2.AFE .. ...92.8580 |. ..1,857,160 |. 1,997,760 |.. .0 .3.623 ....05/28/2019 .. 06/01/2029
709599-AZ-7 ..... PENSKE TRUCK LEASING 144A . 1 .2.BFE .. ...98.2400 |. .. 1,620,960 |. 1,648,785 |.. .0 .4.014 ....03/05/2018 .. 03/10/2025
709599-BT-0 ..... PENSKE TRUCK LEASING 144A . 1 .2.BFE .. . 101.6190 |. .. 3,048,570 |. .2,988,273 |.. .0 .5.653 ....08/27/2023 .. 05/01/2028
713448-DP-0 . PEPSICO INC .. mi .1EFE .. ...82.7760 |. . 13,244,160 |. 16,000,000 18,157,806 |.. .0 .2.644 ....09/16/2021 .. 10/06/2046 ...
T13448-ET-1 ..... PEPSICO INC .. N . 1EFE .. ...85.2080 |. 1,352,251 .1,587,000 1,576,512 |.. .0 ......3.554 ...03/17/2020 .. 03/19/2040 ...
T13448-FF-0 ..... PEPSICO INC .. N | LEFE L 754110 [ 3,770,550 |.... .5,000,000 |.. 4,992,917 O 308 [0 [0 002,625 |l 2.635 .. 131,250 |....10/06/2021 ... |....10/21/2041 ...
713448-FG-8 ..... PEPSICO INC N A |- LEFE L. L. 71.1400 |..ooonnnnnnnns 2,822,835 |.... .3,968,000 |.. 3,924,880 O e 1,010 [0 foeeiiieel0 102,750 |- 2.807 ..109,120 |....10/08/2021 ... |....10/21/2051 ...
714046-AJ-8 ..... PERKIN ELMER INC . N |- 2.BFE ... ...72.2840 |... .5,000,000 |.. 4,999,983 O 0 0 [0 0000030625 |l 3.625 .. 181,250 |....03/04/2021 ...|....03/15/2051 ...
717081-DE-0 ..... N A .. 1.F FE ..|... ...91.8820 |... .6,800,000 |.. ... 1,562,871 0 e (28,382) [0 o0l 42300 |- 3.482 .. 292,400 |....08/30/2022 ...|....06/15/2043 ...
717081-DK-6 ..... N 1.F FE ..|... ...94.9100 |... ....2,987,200 O 380 [0 [0 il 40400 . 4.432 .. 132,000 |....05/23/2022 ... |....06/15/2044 ...
717081-0T-7 ..... N A .. 1.F FE ..|... . 105.8030 |... . 1,176,426 0 . L (8,521) o0 |0 f005.600 . 4.849 .60,704 |....09/13/2022 ...|....09/15/2040 ...
717081-EU-3 ..... 1 1FFE .. ...88.5320 |. ..708,256 |. . 800,000 ....926,613 |.. .0 (6,979) |. .2.508 . 31,200 |....12/15/2021 .. 03/15/2039 ...
71710T-AC-2 ..... PG&E ENERGY RECOVERY FND .. 1.A FE .. ...72.2570 |. ..2,167,710 |. .3,000,000 .2,999,977 |.. .0 6 | .2.822 . 84,660 |....11/04/2021 .. 07/15/2046
7T18172-AP-4 ..... PHILIP MORRIS INTERNATIONAL . .. 1.F FE .. ...89.7560 |. 1,346,340 |. .1,500,000 .1,422,212 |.. .0 ..2,584 |. .4.935 ....12/31/2013 .. 03/20/2042
718172-AU-3 ..... PHILIP MORRIS INTERNATIONAL . . .. 1.F FE .. ...81.9990 |. .. 5,329,935 |. .6,500,000 .6,952,769 |.. .0 .. (17,344) |. .3.367 ....12/07/2021 .. 08/21/2042
718546-AK-0 ..... PHILLIPS 66 .... 1 L2.AFE .. ...97.3420 |. . 400,000 .463,782 |.. .0 (5,211) |. ......2.862 ....11/10/2021 .. 11/15/2034 ...
718547-AK-8 ..... PHILLIPS 66 .... N A |- 2.AFE L. ...91.5760 |... . .3,000,000 |.. ... 3,057,620 O e (6,258) e o010l 30150 | 2.781 ...06/02/2023 ...|....12/15/2029 ...
720186-AL-9 ..... PIEDMONT NATURAL GAS CO ... N |- 2.AFE L ...93.3360 |.......ounnnns 3,733,440 |.... .4,000,000 |.. ... 3,994,131 0. 967 [0 00000030500 e 3.530 ....06/21/2019 ...|....06/01/2029 ...
720186-AM-7 ... PIEDMONT NATURAL GAS CO ... N A |- 2.AFE L. ...69.5360 |.......eunnnnt 1,043,040 |.... .1,500,000 |.. .... 1,490,108 O 229 o0 feeiil0 10020030350 | 3.388 ....05/18/2020 ...|....06/01/2050 ...
T247K-AJ-T ... PILGRIM'S PRIDE CORP N .. 2.CFE ..|... ...90.4460 |.............. 1,808,920 |.... ....2,030,797 O e (4,627) Leeeeeciinnl0 0l 42250 | 3.924 ....02/17/2023 ...|....04/15/2031 ...
72305*-AA-9 ..... PineBridge Private Credit |11 Note A . ] 1.GPL ... ...84.8820 |....coeuunnnns 7,841,647 |.... ....9,238,250 O 0 0 [0 000032250 |- 0.000 ....12/04/2023 ...|....08/31/2032 ...
72305*-AB-7 ..... PineBridge Private Credit 111 Note B . B . |-..2.CPL ..|... ...90.8%0 |.......oeunnn. 3,816,655 |.... ....4,198,925 O 0 0 [0 0l 40750 |l 0.000 ....12/04/2023 ...|....08/31/2032 ...
723787-A0-0 ..... PIONEER NATURAL RESOURCE 1. |- 2.AFE L. ...84.9480 |....covnnnnnns 1,698,960 |.... ....1,969,782 O 4,204 |0 k0 el 12900 |- 2.146 ...01/14/2021 ...|....08/15/2030 ...
72650R-BM-3 ..... PLAINS ALL AMERICAN PIPELINE .............. 1. .. 2.BFE ..|... ... 92,1430 |..ooovnnnnnnns 1,842,860 |.... .... 1,997,656 O el 347 L0 000000030550 |l 3.572 ....09/09/2019 ...|....12/15/2029 ...
73020%-AK-9 ..... PNG COMPANIES LLC SENIOR SECURED NOTES . 1 ...92.8560 |. ..2,785,693 |. .3,000,000 |.. .0 ......3.380 ...12/18/2017 .. 12/18/2027 ...
73420P-AB-9 ... PORT OF GREATER CINCINNATI SENIOR SERIES 2021 .... .. 1,000,000 ). 100.0000 |.............. 1,000,000 |.... .1,000,000 |. .... 1,000,000 O 0 o0 0000000150 . 0.150 ...06/01/2021 ...|....06/01/2026 ...
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736508-0#-2 ..... PORTLAND GENERAL ELEC CO FIRST MORTGAGE BONDS ..... [-.e veu]ueeeeee]| weeeeeees FR Y S N 2,000,000 |...67.8630 |.............. 1,357,260 [oeereiennnnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (O R | R PN | I AR | B RN 3.340 |...... 3.340 ....10/25/2019 ... |[....10/25/2049 ...
736508-R*-5 ..... PORTLAND GENERAL ELEC CO FIRST MORTGAGE BONDS ... . 1LF .. 4,000,000 |...67.7530 |eeeuunnnnennn 2,710,120 |.... .4,000,000 |.. ....4,000,000 J I N | I FORRRRRt | B ISP | B AU 3.340 |...... 3.340 ....11/15/2019 ...|....01/15/2050 ...
736508-T@-1 ..... PORTLAND GENERAL ELEC CO FIRST MORTGAGE BOND O Y S .. 4,000,000 |.. 61.8010 |..ceuunnnnnnns 2,472,040 |.... ....4,000,000 LI RN | N | RPN | ) AN 2.970 |...... 2.970 ....09/30/2021 ...}|....09/30/2051 ...
737662-B@-4 ..... POTOMAC EDISON 1.6 .. 3,000,000 |...67.8410 |............e. 2,035,230 |.... ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 3.430 |...... 3.430 ....06/29/2020 ...|....06/15/2051 ...
737679-C*-9 ..... POTOMAC ELEC PWR CO ... O Y S .. 7,000,000 |...66.0890 |.............. 4,626,227 |.... ....7,000,000 LI RN | I N | RPN | B SN 3.280 |...... 3.280 ....09/23/2020 ...|....09/23/2050 ...
74170%-AC-3 ..... PRIME PROPERTY FUND LLC B 1.6 .. 2,000,000 |...98.6960 |.............. 1,973,926 |.... ....2,000,000 JLO I N | I APt | B ISP | ) AT 4.610 |...... 4.610 ...08/22/2013 ...|....08/22/2025 ...
T4170*-AN-9 ..... PRIME PROPERTY FUND LLC SENIOR UNSECURED NOTES ... N .16 .. 2,000,000 |...94.1840 |.............. 1,883,687 |.... ....2,000,000 LI RN | I N | RPN | B SN 3.150 |...... 3.150 ....01/05/2017 ...|....01/05/2027 ...
74170*-AR-0 ..... PRIME PROPERTY FUND LLC SENIOR UNSECURED NOTES ... N A 1.6 .. 4,000,000 |...93.9530 |.eeuuunnnnn 3,758,134 |.... ....4,000,000 JLU I N | [ APt | B IR | B AU 3.480 |...... 3.480 ....10/11/2017 ...|....10/11/2027 ...
74170*-AU-3 ..... PRIME PROPERTY FUND LLC SENIOR UNSECURED NOTES 1 1.6 .. 2,000,000 |...95.0270 |. .. 1,900,546 |. .2,000,000 |.. .0 .4.480 |......4.480 ....11/08/2018 .. 11/08/2030 ...
T4170%-AZ-2 ..... PRIME PROPERTY FUND LLC SENIOR NOTE SERIES X .. 1 1.6 .. 3,000,000 |...88.7200 |. ..2,661,5%4 |. .3,000,000 |.. .0 .3.060 |......3.060 ....12/12/2019 .. 12/12/2029 ...
74170*-BQ-1 ..... PRIME PROPERTY FUND LLC SENIOR NOTE SERIES LL . 1 1 3,000,000 |...68.2550 |. .. 2,047,654 |. .3,000,000 |.. .0 ......3.000 |......3.000 ....10/07/2021 .. 10/07/2041 ...
74256L-AU-3 ..... PRINCIPAL LFE GLB FND |1 144A 1,995,310 |...95.2950 |......oeunnnn. 1,905,900 |.... ....1,998,658 JLO N U -1s's I AP | B IR | ) AU 3.000 |...... 3.030 ...09/21/2017 ...|....04/18/2026 ...
74273@-AD-5 ... PRIT CORE REALTY HLDGS LLC .. 3,000,000 |...87.4700 |........c...e. 2,624,091 |.... ....3,000,000 O o0 o0 [0 3.070 |...... 3.070 ....02/12/2020 ...}|....02/12/2030 ...
74275#-AC-3 ..... PRISA 11 LHC LLC SENIOR UNSECURED NOTES .. 6,000,000 |...86.0290 |.....eunnneenn 5,161,714 |.... ....6,000,000 JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3.750 |...... 3.750 ...09/28/2020 ...|....11/17/2032 ...
PRINCIPAL U.S. PROPERTY PORT SENIOR UNSECURED NOTES
74276#-AG-3 ..... ...82.9480 |... ...16,589,657 |.... ...20,000,000 PPN | B FRPRRRROR | R I 2.860 |...... 2.860 ...04/05/2022 ...|....04/05/2032 ...
743315-AS-2 . PROGRESSIVE CORP . ...88.3250 |. ..6,182,750 |. .7,000,000 .8,197,282 |.. ..(35,801) | 4125 |......3.075 ....01/19/2022 .. 04/15/2047 ...
743315-AT-0 ..... PROGRESSIVE CORP . ...89.4570 |. .. 3,578,280 |. .4,000,000 4,770,722 |.. ..(21,861) | . ......3.062 ....01/13/2022 .. 03/15/2048 ...
743315-AX-1 ..... PROGRESSIVE CORP .... N e ...84.9190 |......ouunnnns 2,547,570 |.... .3,000,000 |.. ... 3,585,456 [0 s (15,176) N 3.950 |...... 2.872 ....11/29/2021 ...|....03/26/2050 ...
743315-BA-0 ..... PROGRESSIVE CORP ...eeveeeeeeeeeieeeeemeee e e eeemnnes foe ven | s T |- 1FFE | 4,987,350 |...80.8440 |.............. 4,042,200 |...ccevnennnns 5,000,000 |-eevvunnannnn 4,987,811 [0 | 21 | (VI 0 |eenn 3.700 |...... 3.714 ...08/02/2022 ...|....08/15/2052 ...
PROLOGIS TGTD US LOGISTICS FD SERIES 2020-B SR
74340*-AN-6 ..... UNSECURED NT .ot eemeee e eeeeees fo ven | s T |- 1T.GPL | 2,000,000 |...88.2340 |.....ennnnneen 1,764,687 |.ccovvnnnnnnns 2,000,000 |eeveunnaannnn 2,000,000 |eeeeuuneeeeennnnn 0 fooeeeeeemniieeed0 o0 0 e 3.040 |...... 3.040 ....01/07/2020 ...|....01/06/2030 ...
743674-BE-2 ..... PROTECTIVE LIFE CORP 144A . N | 1.GFE L. 2,653,498 |...88.5610 [.............. 2,302,586 |.... .... 2,633,881 O e (5,264) |0 [0 e 3.400 |...... 3152 ....... ... 88,400 [....01/14/2020 ...|....01/15/2030 ...
743756-AE-8 ..... PROV ST JOSEPH HLTH OBL ... N A |- LFFE L .. 5,000,000 |...78.2390 |.eeuuunnnennn 3,911,950 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 3.930 |...... 3.930 (A ...... .. 196,500 |....01/30/2018 ...|....10/01/2048 ...
743820-AB-8 ..... PROV ST JOSEPH HLTH OBL ... A LR FE L ...60.6970 |... . ...12,000,000 O o0 o0 [0 2.700 |...... 2.700 |AO ...... .. 324,000 |....09/14/2021 ...|....10/01/2051 ...
744320-A0-2 ..... PRUDENTIAL FINANCIAL INC .. ..LS.. 2 .. |--2.BFE ... ...92.8760 |... .1,071,000 |.. ....1,071,000 O 0 0 [0 e 4.500 |...... 4.120 [MS ...... ... 48,195 |....09/12/2017 ...|....09/15/2047 ...
T44320-Al-2 PRUDENTIAL FINANCIAL INC ..vevviiviiniinniniiiniineeees foan e 2 .. .. 2.BFE ..|... ...92.8760 |... .1,929,000 |.. .... 1,929,000 0. RN | N AR | N RN 4.500 |...... 4.120 [MS ...... .. 86,805 |....09/12/2017 ...|....09/15/2047 ...
744320-AY-8 ..... [PRUDENTIAL FINANCIAL INC .. 1 1.G FE .. ...81.9650 |. N .5,000,000 .5,888,677 |.. .0 ..(26,316) | .3.905 |......2.859 ....07/15/2021 .. 12/07/2047
744320-BJ-0 . PRUDENTIAL FINANCIAL INC 1 .2.BFE .. ...94.2240 |. .. 5,653,440 |. .6,000,000 .6,027,455 |.. .0 28,247 |. .5.125 |......5.024 ....02/24/2022 .. 03/01/2082 ...
744448-CN-1 . |PUBLIC SERVICE CO COLO .. 1 1.FFE .. ...72.6530 |. .. 1,453,060 |. .2,000,000 1,871,938 |.. .0 . 3,476 |. .3.550 |......3.984 ...02/14/2018 .. 06/15/2046 ...
744448-CN-9 ..... [PUBLIC SERVICE CO COLO mi .1EFE .. ...79.4970 |. 1,987,425 |. .2,500,000 .2,830,99 |.. .0 (9,901) | .3.800 |......2.998 ....02/22/2021 .. 06/15/2047 ...
T44448-CX-T7 . PUBLIC SERVICE CO COLO N . 1EFE .. .. 87.6070 |. ..2,628,210 |. .2,968,195 |.. .0 ......4.500 |......4.567 ....05/10/2022 .. 06/01/2052 ...
T44448-CY-5 ... PUBLIC SERVICE CO COLO .. N .. 1.EFE ..|... ...99.7930 |.....ovnnnnnns 2,993,790 |.... ....2,979,150 O 210 o0 [0 e 5.250 |...... 5.2097 ...08/27/2023 ...|....04/01/2053 ...
744567-BB-3 ..... PUBLIC SERVICE EL & GAS ... .. 1.F FE ..|... ...92.1360 |... 0 [ (302) Jevee 0 o0 e 5.000 |...... 3.461 ...06/30/1951 ...|....07/01/2037 ...
744560-AU-0 ..... PUBLIC SERVICE EL & GAS ... .. 1.F FE ..|... . 100.7740 |... . .. . U RS - ) PO | N RN | B SN 5.375 |...... 5.524 ....12/06/2023 ...|....11/01/2039 ...
744560-AV-8 ..... PUBLIC SERVICE EL & GAS ... .. 1.F FE ..|... . 103.7380 |..eeevnnnnnnns 2,393,236 |.... ....2,307,000 |.. ....2,415,814 0 e (4,288) |0 o0 e 5.500 |...... 5.069 .. 126,885 |....09/12/2022 ...|....03/01/2040 ...
744560-80-8 ..... PUBLIC SERVICE EL & GAS ... .. 1.F FE ..|... ...83.0440 |.......oennnn. 9,134,840 |.... .. 11,000,000 |.. ...12,280,071 JLOJ SR % <15 N N | I RPN | ) A 3.800 |...... 3.061|MS ...... ..418,000 |....01/12/2022 ...|....03/01/2046 ...
74460D-AC-3 ..... PUBLIC STORAGE .. 1.F FE ..|... ...95.2580 |... ..1,905,160 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.094 |...... 3.094 ....09/13/2017 ...|....09/15/2027 ...
745332-CE-4 ..... [PUGET SOUND ENERGY INC 1FFE .. .. 86.7700 |. ..867,700 |. .1,000,000 ....962,829 |.. .0 4,434 |......4.745 ....12/31/2013 .. 11/15/2041
745867-AW-1 ... PULTEGROUP INC . .2.BFE .. . 101.0570 |. ..2,021,140 |. .2,000,000 .2,008,336 |.. .0 .5.500 |......5.272 ....03/02/2018 .. 03/01/2026
747525-BT-9 ..... QUALCOMM INC ... 1FFE .. . 115.1730 |. .11,517,300 |. 10,000,000 .9,930,349 |.. .0 .6.000 |......6.051 ....11/07/2022 .. 05/20/2053 ...
T4834L-AV-2 ..... QUEST DIAGNOSTICS .2.BFE .. 3,552,395 |...99.6570 |. .. 3,487,995 |. .3,500,000 .3,500,000 |.. .0 .4.250 |......4.059 ...06/09/2014 .. 04/01/2024 ...
74834L-AY-6 ..... QUEST DIAGNOSTICS .. .2.BFE .. 9,563,100 |...90.6160 |. ..9,061,600 |. 10,000,000 .9,581,119 |.. .0 ......4.700 |......5.023 ....06/11/2022 .. 03/30/2045 ...
74836H-AD-9 ..... QUESTAR PIPELINE COMPANY .. 2. |--2.BFE ... 1,850,800 |...86.0320 |......ceeennn 1,720,640 |.... ....2,000,000 |.. .... 1,881,547 O [ 3,848 |0 [0 e 4.875 |...... 5.3% ....12/31/2013 ... |....12/01/2041 ...
74986@-AX-9 ..... RREEF AMERICA REIT I1 INC SENIOR UNSECURED NOTES ..[... ...|....... T |oees 1.6 i 3,000,000 |...94.3970 |.............. 2,831,902 |.....counnnnns 3,000,000 |..eevunnnnnnns 3,000,000 J..eeuunniiinnnnns JO I o (R OO PPN | I FOUUUUUPTRN (N RN 4.140 |...... 4.140 ...08/31/2018 ...|....08/31/2029 ...
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T4992*-AF-2 ..... RXR REALTY LLC SENIOR SECURED NOTES ........cceeevvunn foon von]vunnnns T L 2BPL e 6,000,000 [. 101.3110 |[....ceeeeeeen 6,078,688 |.............. 6,000,000 |..eevunnnnnnns 6,000,000 |.eevuunnirrnnnnnn (O R | R N | I AR | B RN 6.750 |...... 5.888 |AD cevues [errnnniiiinns 101,250 [oooeeivinnnnnn 360,000 |....07/16/2020 ... |....07/17/2025 ...
750731-AA-9 ..... LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT CERTS ...|... ... N A ...76.1550 |...coonnnnnnns 4,609,648 |.... .6,052,998 |.. ....6,052,998 J I N | I FORRRRRt | B ISP | B AU 3.744 |...... 3.773 [MON ..... ... 13,220 ... .. 226,624 |....02/20/2020 ...|....02/10/2049 ...
75513E-AC-5 ..... RAYTHEON TECH CORP ....evvnniiiiiiiiiiiciiiie s N ...70.5180 |....covvnnnnns 3,878,490 |.... .... 5,483,270 I R 110 I N | N RPN | ) AN 3125 |...... 3142 ....... .... 85,938 ... .. 171,875 |....05/14/2020 ... |....07/01/2080 ...
75513E-CA-7 ..... RAYTHEON TECH CORP .... N A ...94.8460 |.......oeen... 2,649,997 |.... ....2,868,015 O e (2,870) |0 o0 e 4.875 |...... 4.646 (A0 ...... een 28,755 |... .. 136,208 |....12/10/2020 ...|....10/15/2040 ...
75513E-CB-5 ... RAYTHEON TECH CORP .... N ...92.6330 |......oounnnns 1,389,495 |.... .... 1,527,049 O e (997) |0 o0 e 4.700 |...... N7 2 0 R AN 3,133 |... ... 70,500 |[....12/10/2020 ...|....12/15/2041 ...
75513E-CL-3 ..... RAYTHEON TECH CORP N A ...66.2070 |....covnennnns 2,317,245 |.... ... 3,496,660 O e 79 |0 o0 e 2.820 |...... 2.825[MS ...... ... 32,900 |... ... 98,700 |....08/04/2021 ...|....09/01/2051 ...
758200-AC-6 ..... REED ELSEVIER CAPITAL MTN I . 101.4500 |.............. 1,449,721 |.... ....1,427,29% O s 1128 el [0 e 7.500 |...... 7.593 [MN ...... ... 13,695 |... .. 107,175 |....03/18/2002 ... |....06/15/2025 ...
75884R-AX-1 ..... REGENCY CENTERS LP N A . . ...96.0500 |....coevnnnnns 2,881,500 |.... ....2,997,712 O [ 488 |0 0 e 4125 |...... 4145 [MS ...... .... 36,438 |... .. 123,750 |....02/28/2018 ...|....03/15/2028 ...
75936L-AA-2 ..... THE REINVESTMENT FUND 1 .1.DFE. 2,500,000 |...97.5390 |. .. 2,438,475 |. .2,500,000 |.. .0 .3.366 . 14,025 . 84,150 |....04/28/2017 .. 11/01/2024
75936L-AB-0 ..... THE REINVESTMENT FUND ... 1 .1.DFE. 3,000,000 |...94.7250 |. ..2,841,750 |. .3,000,000 |.. .0 ......3.513 105,390 |....04/28/2017 .. 11/01/2025
76169%-AJ-2 ..... REYES HOLDINGS LLC SENIOR SECURED NOTE . 1 C1GPL. 4,000,000 |...95.1350 |. .. 3,805,389 |. .4,000,000 |.. .0 ......3.710 |......3.710 148,400 |....10/17/2017 .. 10/17/2028 ...
761694-AL-7 ..... REYES HOLDINGS LLC N A . 1.GPL. .. 3,000,000 |...98.1060 |... 2,943,176 |.... . . ....3,000,000 O 0 0 [0 e 4.410 |...... 4.410 .. 132,300 |....12/13/2018 ...|....12/13/2025 ...
771196-BY-7 ..... ROCHE HOLDING INC 144A .. N .. 1.CFE . .. 179,000 |...67.3240 |... 120,510 |.... . 179,000 |.. 179,000 O o0 o0 [0 2.607 |...... 2.607 ....12/06/2021 ...|....12/13/2051 ...
771196-BY-7 ..... ROCHE HOLDING INC 144A .. N A 1.CFE . 2,821,000 |...67.3240 |... ..1,899,210 |.... .2,821,000 |.. ....2,821,000 J I N | I FORRPRRRt | B IR | ) AU 2.607 |...... 2.607 ....12/06/2021 ...|....12/13/2051 ...
77313L-AB-9 ..... ROCKETMTGE CO-ISSUER INC 144A ... N 3.AFE 1,909,863 |...85.0680 |... .1,898,000 |.. .... 1,907,309 JLUJ R (R £ N N | I RPN | ) A 4.000 |...... 3.917 ...09/22/2021 ...|....10/15/2033 ...
77313L-AB-9 ..... ROCKETMTGE CO-ISSUER INC 144A ... N A 3.AFE .. 102,638 |...85.0680 |... ... 102,000 |.. 102,500 0 e (B3) e o0 e 4.000 |...... 3.917 ...09/22/2021 ...|....10/15/2033 ...
RUMPKE CONSOL IDATED COMPANIES SENIOR SECURED NOTES
78147#-AC-0 ..... 2.CPL .. 2,000,000 |...76.4570 |.....eennneeen 1,529,140 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 2.590 |...... 2.590 [MS ...... ....09/24/2020 ...|....09/24/2032 ...
78355H-KII-8 ..... RYDER SYSTEM INC . 2.AFE . . 101.3910 |..oeevvnnnnnns 3,041,730 |.... .3,000,000 |.. ....2,9%,617 O e 887 o0 [0 5.250 |...... 5.219 (D ....... ....06/10/2023 ...|....06/01/2028 ...
78403D-AR-1 ..... SBA TOWER TRUST 144A .... 1.F FE . ...88.4240 |.............. 1,768,480 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 2.328 |...... 2.338 [MON ..... ....07/09/2020 ...|....01/15/2028 ...
78409V-AQ-7 ..... S&P GLOBAL INC 1.6 FE . L. 74.9050 |...oooennnnnns 9,426,045 |.... 12,584,000 |.. ...10,592,678 O [t 31,589 |0 0 3.250 |...... 4.222 | ....... ....03/27/2023 ...|....12/01/2049 ...
78409V-BL-7 ..... S&P GLOBAL INC ... 1.G FE . ...83.0910 |... ..876,610 |.... .1,055,000 |.. ....840, 141 O 2,849 |0 0 e 3.700 |...... 5.065 [MS ...... ...03/01/2023 ...|....03/01/2052 ...
78409V-BL-7 ..... S&P GLOBAL INC ... 1.6 FE . ...83.0910 |... ...20,773 |.... ...25,000 |.. O i 88 o0 [0 3.700 |...... 5.065 MS ...... ....03/01/2023 ...}|....03/01/2052 ...
78433L-AF-3 ..... SCE RECOVERY FUNDING LLC oveeeeeeeeeeeeeeeneeeeeee foes e e | s 1.A FE . L 74.9370 |.oeeeennennnns 3,746,850 |..eeeeeeennnnn 5,000,000 0 [ (12) |0 [0 e 3.240 |...... 3.240 [MN ...... ...02/08/2022 ...|....11/15/2046 ...
SAN FRANCISCO CITY & CNTY CA P BUILD AMERICA BONDS
TIT65R-TK-5 .oee [ eeereniiiiiii e [ T |- 1.DFE .. . 107.3160 |.oeeeeenennees 77,268 |oveeeeeeeennennn 72,000 [ooeeeeiniines 83,574 0 fooeereeeeenn (446) |0 [0 e 6.000 |...... 4.616 ....04/22/2022 ...|....11/01/2040 ...
806851-AG-6 ..... SCHLUMBERGER HLDGS CORP 144A N |- 2.AFE L ...98.5580 |.......eeunnns 7,884,640 |.... .... 7,998,806 O e 571 o0 [0 4.000 |...... 4.008 ....12/10/2015 ...|....12/21/2025 ...
808513-AM-7 ..... CHARLES SCHIAB CORP e [ LR FE L ...96.9350 |....coeuunnnns 1,454,025 |.... .... 1,509,499 O [ (4,842) |0 [0 e 3.450 |...... 3.100 ....07/11/2017 ...|....02/13/2026 ...
808513-AR-6 ..... CHARLES SCHIIAB CORP ... 2 .. |- 2.CFE ... ...84.3340 |.....oounnnnns 2,108,350 |.... ....2,500,000 O o0 o0 [0 5.000 |...... 5.000 ....10/25/2017 ...|....01/01/9999 ...
808513-BJ-3 ..... CHARLES SCHIIAB CORP ... 2 .. |- 2.CFE ..|... L..79.1050 |..coovnnnnnnns 1,582,100 |.... ....2,000,000 JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.000 ....12/08/2020 ...|....01/01/9999 ...
808513-B-4 ..... CHARLES SCHIIAB CORP ... A LR FE L ...95.1900 |....ccvvnnnnns 1,903,800 |.... .... 2,027,983 JLO SRR £ Jicic N N | I RPN | ) AN 3.300 |...... 2.804 ...09/24/2021 ...|....04/01/2027 ...
808513-CJ-2 ..... CHARLES SCHIIAB CORP ... 1. |- LFFE L . 104.9240 |.............. 2,098,480 |.... ....2,000,000 0 . PPN | B AR | R I 6.196 |...... 6.1%6 ....11/15/2023 ...|....11/17/2029 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP 144A . 1. .. 1.G FE ..|... ...83.3930 |... ....10,841,090 |.... ...13,083,322 0 | 2 (1,883) [0 |0 4.800 |...... 4.755 ....04/15/2019 ...|....04/15/2048 ...
816851-AP-4 ..... SEMPRA ENERGY .. 1 .2.BFE .. . 105.6020 |. .. 1,874,436 |. 1,775,000 1,866,112 |.. .0 (3,545) | .6.000 |......5.509 ....06/13/2022 ..
816851-BH-1 ..... SEMPRA ENERGY 1 .2.BFE .. ...85.5600 |. ..4,278,000 |. .5,000,000 . 4,957,997 |.. .0 . 2,206 |. .3.800 |......3.878 ....01/09/2018 ..
816851-BJ-7 ..... SEMPRA ENERGY .. 1 .2.BFE .. ...82.4310 |. ..2,060,775 |. .2,481,260 |.. .0 ......4.000 |......4.049 ....01/10/2018 .. .
81720-AK-9 ..... SENSATA TECHNOLOGIES BV 144A .. A1 [ 3B FE L ...93.0420 |........eennn. 1,163,025 |.... .... 1,251,508 LU SRR (3 1N MO | N RPN | ) R 4.000 |...... 3.944 ....08/31/2021 ...|....04/15/2029 ...
81728U-AB-0 ..... SENSATA TECHNOLOGIES BV 144A .. A1 8B FE L ...88.2790 |... 882,790 |.... 998,047 0 e 285 |0 o0 e 3.750 |...... 3.782 ...08/19/2021 ...|....02/15/2031 ...
817565-CF-9 ..... SERVICE CORP INTL A1 e [ 3.CFE Ll ...87.3100 |... .... 1,536,897 O o 14 0 [0 3.375 |...... 3.376 ....02/24/2021 ...|....08/15/2030 ...
817565-CF-9 ..... SERVICE CORP INTL 1 e [ 8.CFE Lt ...87.3100 |... ....462,969 O e |0 [0 e 3.375 |...... 3.376 ....02/24/2021 ...|....08/15/2030 ...
817565-CG-7 ..... SERVICE CORP INTL A1 [ 3.CFE Ll ...89.6550 |... ... 500,000 O o0 o0 [0 e 4.000 |...... 4.000 ....06/10/2021 ...|....05/15/2031 ...
824348-BN-7 ..... SHERWIN-WILLIAMS CO ... A1 2B FE L ...73.5050 |... ... 2,995,263 O [ 11 0 0 e 3.300 |...... 3.309 ....03/03/2020 ...|....05/15/2050 ...
824348-8P-0 ..... SHERWIN-WILLIAMS CO ... A1 [ 2B FE L ...69.0430 |... . .. .... 1,296,031 O e 179 0 [0 e 2.900 |...... 2.932 ....11/08/2021 ...|....03/15/2052 ...
824348-8P-0 ..... SHERWIN-WILL IAMS CO N A |--2.BFE ... ...69.0430 |... ... 696,000 |.. 691,746 O e 96 |0 o0 e 2.900 |...... 2.932 . ...11/08/2021 ...|....08/15/2052 ...
82894*-AV-9 ..... J R SIMPLOT COMPANY SENIOR NOTES ... 2.0 ... ...99.0720 |... .5,000,000 |.. ....5,000,000 O 0 0 0 3.910 |...... 3.910 .. 195,500 |....05/22/2012 ...]....05/22/2024 ...
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82967N-BA-5 ..... SIRIUS XM RADIO INC 144A T LL3.CFE ot 657,813 1...96.6610 |.....cevvnnnnnnnn 604,131 |o.ooeeniinnd 625,000 |.....ccevvnnnnnns 633,274 |ooevenniiinnnnnd (O O 020 I U | N AU | B RN 5.000 |...... 3.292 ....10/26/2020 ...|....08/01/2027 ...
82967N-BA-5 ..... SIRIUS XM RADIO INC 144A 1 e [ 8.CFE L. .. 394,688 |...96.6610 |... ....379,964 0 e (3125) |0 o0 e 5.000 |...... 3.292 ....10/26/2020 ...|....08/01/2027 ...
82967N-BJ-6 ..... SIRIUS XM RADIO INC 144A A1 e [ 3.CFE L ..500,000 |...92.5480 |... ... 500,000 I RN | N | RPN | B A 4.000 |...... 4.000 ....06/07/2021 ...|....07/15/2028 ...
82967N-BI-9 ..... SIRIUS XM RADIO INC 144A 1 e [ 8.CFE Lt ..977,000 |...85.6730 |... . ... 977,000 JLU I N | [ APt | B IR | B AU 3.875 |...... 3.875 ...08/03/2021 ...|....09/01/2031 ...
82067N-BM-9 ..... SIRIUS XM RADIO INC 144A A1 e [ 3.CFE Ll ... 23,000 |...85.6730 |... LI RN | I N | RPN | B SN 3.875 |...... 3.875 ....08/03/2021 ...|....09/01/2031 ...
832248-8B-3 ..... SMITHFIELD FOODS INC 144A ... N A |- 2.CFE ..|... .. 994,920 |...95.8530 |... 958,530 |.... 997,008 0 [ 483 |0 0 e 5.200 |...... 5.266 ...03/27/2019 ...|....04/01/2029 ...
83416W-AB-9 ..... SOLAR STAR FUNDING LLC 144A . 2,118,475 |...89.7150 |... .. 1,900,590 |.... ....2,118,475 LU RN | N | RN | B SN 3.950 |...... 3.949 ....03/04/2015 ...}|....06/30/2035 ...
84055*-AA-6 ..... SOUTH TEXAS ELECTRIC COOP SERIES A . 1,176,470 |. 100.4160 |... ..1,181,368 |.... . ....1,176,470 JLO N N | [ ARt | B ISP | B AU 5.410 |...... 5.411 ....11/19/2009 ...|....01/01/2028 ...
842587-DF-1 ..... SOUTHERN CO ...95.2700 |. ..476,350 |. . 500,000 ... 500,000 |.. .0 .4.000 |......4.002 ....09/15/2020 .. 01/15/2051
84314#-AB-7 ..... SOUTHERN ILLINOIS POWER COOP SENIOR SECURED NOTES . . ...99.7630 |. 1,175,774 | 1,178,571 1,178,571 |.. .0 5,750 |......5.750 ....07/01/2010 .. 06/15/2040 ...
84314#-AC-5 ..... SOUTHERN ILLINOIS POWER COOP SENIOR SECURED NOTES .[... ... ...99.2290 |... 343,484 |.... ..346,154 |.. 346,154 O o0 o0 [0 5.000 |...... 5.000 ...07/01/2010 ...|....06/15/2025 ...
SOUTHERN MARYLAND ELECTRIC COO FIRST MORTGAGE
84334#-AA-5 ... BONDS .eeiecciiin e [ e ...82.4470 |... 5,155,523 |.... .6,253,136 | 6,253,136 I RN | N | RPN | B A 4.000 |...... 4.000 ....04/16/2018 ...|....04/16/2048 ...
84489P-AE-8 ..... SOUTHWEST GAS COMPANY SERIES MTNA ...eeneeeeinieeee feen e . 101.4910 |. .. 4,490,977 |. . 4,425,000 . 4,385,458 |.. .0 ......6.760 |......7.037 ...04/05/2002 .. 09/24/2027 ...
845011-AA-3 ..... SOUTHWEST GAS CORP ...95.8210 |... 2,874,630 |.... 2,997,423 O o549 |0 [0 3.700 |...... 3.722 ....03/12/2018 ...|....04/01/2028 ...
845437-BN-1 ... SOUTHWESTERN ELEC POWER ...77.2700 |... 2,921,241 0 [ (10,895) |0 o0 e 3.900 |...... 3.089 ....01/08/2021 ...|....04/01/2045 ...
845743-BN-2 ... SOUTHWESTERN PUBLIC SERVICE .... ...89.0980 |... LU R 17N N | I RPN | ) AN 4.500 |...... 4.489 ....08/24/2011 ...|....08/15/2041 ...
845743-BN-2 ... SOUTHWESTERN PUBLIC SERVICE .... ...89.0980 |... O e A7) |0 o0 e 4.500 |...... 4.489 ....08/24/2011 ...|....08/15/2041 ...
845743-B0-5 ... SOUTHWESTERN PUBLIC SERVICE .... ...72.3980 |... . .. 4,395,185 JLU U ( - 415 N AR | I RPN | ) AN 3.400 |...... 2.798 ....01/29/2021 ...|....08/15/2046 ...
845743-BU-6 ..... SOUTHWESTERN PUBLIC SERVICE . ...68.7370 |... 2,233,953 |.... .3,250,000 |.. 3,234,716 0 e 366 |0 o0 e 3.150 |...... 3.176 ...02/23/2021 ...|....05/01/2050 ...
84858D-AA-6 ..... SPIRIT AIRLINES 2015-1 A .. ...91.9570 ..2,647,154 |. .2,878,687 .2,890,730 |.. .0 .4.100 |......3.964 ....09/19/2018 .. 04/01/2028 ...
84858E-AA-4 ... SPIRIT AIRLINES 2015-1 B .. ...98.7510 |. ..326,245 |. ..330,372 .330,372 |.. .0 4450 |......4.446 ....07/28/2015 .. 04/01/2024
84858II-AA-4 ... SPIRIT AIRLINES 2017-1AA ...86.9890 |. .. 3,031,432 |. . 3,484,845 .3,487,901 |.. .0 .3.375 |...... 3.352 ....11/14/2017 .. 02/15/2030
854502-AA-9 ..... [STANLEY BLACK & DECKER . ...96.6430 |. .. 3,865,720 |. .4,000,000 .4,130,617 |.. .0 .5.200 |......4.910 ....06/19/2022 .. 09/01/2040 ...
857477-A0-6 ..... STATE STREET CORP Jr Subordinated Series F . 100.9680 |. ..833,000 .832,971 |.. .0 ......9.243 |......5.063 ....02/02/2016 .. 12/29/2049 ...
857477-AT-0 ..... STATE STREET CORP ...98.1780 |... .2,000,000 |.. ....2,020,009 O [ (11,818) |0 o0 e 3.550 |...... 2.917 ...06/29/2017 ...|....08/18/2025 ...
858119-BK-5 ..... STEEL DYNAMICS INC ...92.3700 |... 923,700 |.... .1,000,000 |.. 998,265 O e 243 |0 [0 e 3.450 |...... 3.481 ....12/09/2019 ...|....04/15/2030 ...
86172*-AA-9 ..... STONE POINT CREDIT CORP . ...99.9700 |... ..2,999,112 |.... .3,000,000 |.. ....3,000,000 JLO N N | [ ARt | B ISP | B AU 5.830 |...... 5.830 ....08/18/2022 ...|....05/19/2025 ...
86190B-AD-6 ..... STORE MASTER FUNDING LLC 2021-1A A4 B ...76.2840 |... 1,506,609 |.... 1,975,000 |.. ... 1,974,330 O i 82 o0 [0 e 3.700 |...... 3.733 ....06/19/2021 ...|....06/20/2051 ...
86468#-AA-8 ... VEOLIA UTILITY RESOURCES LLC SENIOR NOTES ... N A . . ...85.2670 |... 1,279,005 |.... .... 1,500,000 JLU I N | [ APt | B IR | B AU 3.300 |...... 3.300 ....12/14/2017 ...|....12/14/2032 ...
86468#-AC-4 ..... VEOLIA UTILITY RESOURCES LLC SENIOR NOTES ... N 1.F ... .. 1,500,000 |...85.0770 |... 1,276,155 |.... .... 1,500,000 LI RN | I N | RPN | B SN 3.300 |...... 3.300 (JJ ....... ... 49,500 |....01/24/2018 ...|....01/24/2033 ...
864680-AB-8 ..... VEOLIA UTILITY RESOURCES LLC SENIOR NOTES ... 1. 1.F YE . .. 5,000,000 |...68.5150 |... 3,425,750 |.... ....5,000,000 O [0 0 [0 e 3.390 |...... 3.390 ...11/06/2019 ...|....11/06/2049 ...
86765B-AN-9 ..... SUNOCO LOGISTICS PARTNER .. 2. 2.CFE . .. 999,680 |...99.6360 |... 996,360 |.... 999,990 LU R - T N | N RN | ) FN 4.250 |...... 4.254 ....04/01/2014 ...|....04/01/2024 ...
86944B-AD-5 . SUTTER HEALTH .. 1 1.EFE . 4,978,850 |...95.8730 |. .. 4,793,650 |. . 4,989,477 |.. .0 .3.6% |......3.745 ....08/27/2018 .. 08/15/2028
86944B-AJ-2 ..... [SUTTER HEALTH .. 1 1.EFE. ...74.3030 |. .. 3,715,150 |. .5,325,281 |.. .0 .3.361 |......3.000 ....01/07/2021 .. 08/15/2050
87264A-AX-3 ..... T-MOBILE USA INC . 1 2.BFE ...90.3050 |. .. 3,612,200 |. . 3,827,591 |.. .0 e 4375 | 4,755 ....07/27/2022 .. 04/15/2040 ...
87264A-AZ-8 ..... T-MOBILE USA INC ... N 2.BFE ...88.4480 |... ....5,345,134 LU R (-1 N MO | I RPN | ) AN 4.500 |...... 4.060 ....06/25/2021 ...|....04/15/2050 ...
87264A-CB-9 ..... T-MOBILE USA INC ... N A 2.BFE ...86.1790 |... ... 3,040,404 0 [ (5,368) |oeeeeeeeeeeen0 [0 e 2.550 |...... 2.337 ...07/15/2021 ...|....02/15/2031 ...
87264A-CT-0 ..... T-MOBILE USA INC ... N 2.BFE ...72.9180 |... ....1,006,017 LU SRR (1) N N | N RPN | ) AN 3.400 |...... 3.367 ....07/01/2022 ...|....10/15/2052 ...
87264A-CII-3 ..... T-MOBILE USA INC N A 2.BFE . 104.2130 |... ... 2,992,050 JLO N N | [ ARt | B ISP | B AU 5.650 |...... 5.669 ....09/12/2022 ...|....01/15/2053 ...
87296%-AA-8 ..... TPG HOLDINGS SENIOR NOTES . N 2.APL ...99.7020 |... ....9,000,000 L RN | N | RPN | ) AN 5.330 |...... 5.329 ....05/09/2018 ...|....06/20/2028 ...
87296%-AB-6 ..... TPG HOLDINGS SERIES B SENIOR NOTE .. N A 2.APL. ...97.4280 |... ....2,000,000 JL N N | I APt | B IUUPRRPRRIN | B FOU 4.750 |...... 4.750 ....10/01/2019 ...|....06/20/2028 ...
873050-CJ-8 ..... TTX CO 144A 1 1.F FE . ...82.6930 |... .... 2,325,803 O 4,928 |0 [0 3.900 |...... 4.411 ....04/29/2022 ...|....02/01/2045 ...
873050-CN-1 ..... TTX CO 144A .... N A 1.F FE . . ...85.8260 |....coeuunnnns 2,145,650 |.... .... 2,397,997 0 2,582 o0 o0 e 4.200 |...... 4.490 ...06/02/2022 ...|....07/01/2046 ...
873050-CN-9 ... TTX CO 144A .... 1. 1.F FE . .. 2,170,116 )...93.0940 |.............. 1,675,692 |.... ....2,146,215 O . (8,849) |0 o0 4.600 |...... 3.435 ...03/12/2021 ... |....02/01/2049 ...
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873050-CR-0 ..... TTX CO 144A oo eeceeieeeeees foee een | s T .. 1.F FE .. . 106.8840 |.......oeennn. 1,068,840 |.....covennnn. 1,000,000 |.eveunnirrennnnd 993,018 [...oeevevrnnnnnn (U R 2 RN | N AR | B RN 5.750 |...... 5.844 [MN ..ot orviiiiniiins 6,229 ... 11/13/2023 ... |....11/22/2033 ...
875127-BL-5 ..... TAMPA ELECTRIC ... A [ 1GFE L ...95.5870 |...coennnnnnns 1,911,740 |.... .2,000,000 |.. .... 1,997,585 O i e 38 |0 0 e 5.000 |...... 5.008 |dJ ....... ... 46,111 |... ...07/07/2022 ...|....07/15/2052 ...
876030-AB-3 ..... TAPESTRY INC A1 [ 2B FE L . 102.2620 |.............. 1,533,930 |.... .1,500,000 |.. ... 1,498,425 L Y £ T N | RN | B SO 7.050 |...... % (VN 1 AR 9,988 |... ....11/15/2023 ...|....11/27/2025 ...
87612B-B0-4 ..... TARGA RESOURCES PARTNERS A1 [ 2.CFE Ll . 100.0750 |... .1,000,000 |.. ....1,027,628 0 e (5,857) |0 [0 e 5.500 |...... 4.761 IS ...... ... 18,333 |[... ....12/01/2020 ...|....03/01/2030 ...
87612B-BU-5 ..... TARGA RESOURCES PARTNERS A1 [ 2.0 FE L ...91.4310 |... LU U8 (1< T N | I RPN | ) A 4.000 |...... 44110 ... ... 18,444 | ....03/23/2022 ...|....01/15/2032 ...
87612K-AC-6 ..... TARGA RESOURCES CORP A1 [ 2.CFE Ll . 103.3980 |... . . ....6,984,290 0 e 180 |0 o0 e 6.250 |...... 6.267 |JJ ....... ...218,750 |... ...06/22/2022 ...|....07/01/2052 ...
88023U-AJ-0 ..... TEMPUR SEALY INTL INC 144A .. ..LS.. A1 [ 3B FE L ...84.6650 |... ... 172,000 |.. 172,000 LI RN | I N | RPN | B SN 3.875 |...... 3.875 (A0 coeven v 1,407 |... ....09/21/2021 ...|....10/15/2031 ...
88023U-AJ-0 ..... TEMPUR SEALY INTL INC 144A ....commmeiieiiiiieeeeeens e e N A |- 3.BFE ..|... ...84.6650 |... .1,078,000 |.. ....1,078,000 0 . PPN | N FRRRROR | R IS 3.875 |...... 3.875 (A0 ceeeen oeeereieeeeees 8,819 |... ....09/21/2021 ...|....10/15/2031 ...
88031J-AB-2 ..... TENASKA GEORGIA PARTNERS SENIOR SECURED BOND . ..2.BFE .. . 107.1390 |. . 2,437,273 .2,481,057 |.. .0 (5,983) | .9.500 |......8.836 . 96,475 ....01/16/2002 .. 02/01/2030
880451-AZ-2 ..... TENN GAS P/L 144A ..... 1 .2.BFE .. ...88.1240 |. .4,000,000 4,149,459 |.. .0 .. (23,424) |. .2.900 |......2.221 ...07/19/2021 .. 03/01/2030
88104L-AG-8 ..... TERRAFORM POWER OPERATING 144A 1 .3.CFE .. ...93.1100 |. . 188,000 191,412 |.. .0 ... (799) |. ......4.750 |...... 4.256 ....02/28/2020 .. 01/15/2030 ...
88104L-AG-8 ..... TERRAFORM POWER OPERATING 144A ... N A |- 8.CFE ..|... ...93.1100 |... . 1,312,000 |.. ....1,335,810 O e (5,297) |0 o0 e 4.750 |...... 4.256 ...02/28/2020 ...|....01/15/2030 ...
882508-BM-5 ..... TEXAS INSTRUMENTS INC ... N | LEFE L ...68.4240 |... 9,579,360 |.... 14,000,000 |.. ...14,155,805 0 | 2 (3,935) [eunniiiii0 |0 e 2.700 |...... 2.642 ....09/15/2021 ...|....09/15/2051 ...
883203-BY-6 ..... TEXTRON INC N A |--2.BFE ... ...94.3240 |... 2,358,100 |.... .2,500,000 |.. ....2,499,616 O [ 84 0 0 e 3.375 |...... 3.379 ....09/11/2017 ...|....03/01/2028 ...
883556-CI-2 ..... THERMO FISHER SCIENTIFIC INC ... N | 1.GFE L. ...75.9700 |... .2,000,000 |.. ....1,991,111 O 379 o0 [0 2.800 |...... 2.83%2 ....08/09/2021 ...|....10/15/2041 ...
886546-AD-2 ..... TIFFANY & CO N A |- 1.DFE ... ...95.2210 |... ..558,000 |.. O [ (464) |0 [0 e 4.900 |...... 4.680 ....06/06/2022 ...|....10/01/2044 ...
886546-AD-2 ..... TIFFANY & CO N |- 1.DFE ... ...95.2210 |... ....9,442,000 .. LU SR (/- <'5) N N | I RPN | ) AN 4.900 |...... 4.680 ....06/06/2022 ...|....10/01/2044 ...
88675@-AC-1 ..... TIGER GLOBAL MANAGEMENT, LLC SENIOR SECURED NOTES |... ... N A |- 1FPL L ...90.8360 |...ccevnnnnnns 9,083,635 |.... .. 10,000,000 |.. .. 10,000,000 O [0 0 [0 e 3.930 |...... 3.930 ...04/13/2022 ...|....04/13/2032 ...
88732J-AJ-T ..... TIME WARNER CABLE N .. 2.CFE ..|... ...98.6510 |... 986,510 |.... .... 1,033,365 O e (1,578) |0 o0 e 6.550 |...... 6.179 ....07/26/2022 ...|....05/01/2037 ...
89417E-AK-5 ..... TRAVELERS COS INC .. 1 1.FFE .. ...89.8310 |. ..449,155 |. .495,892 |.. .0 .4.300 |......4.359 ...04/26/2022 .. 08/25/2045
89417E-AR-0 ..... TRAVELERS COS INC .. 1 1FFE .. ...73.5790 |. ..106,690 |. .0 ......3.050 |......3.026 ....06/04/2021 .. 06/08/2051 ...
89417E-AR-0 ..... TRAVELERS COS INC N A .. 1.F FE ..|... ...73.5790 |... ....10,930,160 |.... 14,855,000 |.. 0 [ (1,626) |veeeeeeeeen0 o0 e 3.050 |...... 3.026 ...11/29/2021 ...|....06/08/2051 ...
TRISTATE GEN AND TRANS ASSN 144A PASS THRU CERT
89566E-AB-4 ..... SERIES B .eeeeeeee e eeei e e e e e e e e e e e fren e .. 2.AFE ..|... . 103.1960 |...ccvvnnnnnns 2,554,472 |.... . 2,475,350 |. 02,504,285 |ooiiieieiien0 2,502 [0 o0 e 7144 |...... 6.89%6 .. 176,839 |....10/21/2003 ...|....07/31/2033 ...
896517-AA-7 ..... TRINITY HEALTH CORP 1.DFE .. .. 78.8060 |. ..3,127,022 |. .3,968,000 |.. ......3.434 ... 3.434 136,261 |....12/05/2019 .. 12/01/2048 ...
896517-AB-5 ..... TRINITY HEALTH CORP ... .. 1.DFE ..|... 6,638,949 [...72.4450 |... 5,217,489 |.... ....6,665,878 |....cceevnninnn0 20,289 o0 o0 e 2.632 |...... 3.159 .. 189,557 |....08/31/2022 ... |....12/01/2040 ...
TRIPLEPOINT VENTURE GROWTH BDC SENIOR UNSECURED
89677Y-A#-7 ..... NOTES .o e e e eeeee e e eennnes foe ven | s T |- 2BFE | 5,000,000 |...97.9930 |..ceeunnnnnnnn 4,899,663 |.............. 5,000,000 |-eevvunnannnn 5,000,000 |-evevenieeeeennn0 fooiiiiiiiiiin 0 0 o0 e 5.000 |...... 5.000 |FA ...... 250,000 |....02/28/2022 ... |....02/28/2027 ...
TRIPLEPOINT VENTURE GROWTH BDC SENIOR UNSECURED
89677Y-AG-9 ..... NOTES e eeeee e e e e e e e e e e e eennnas fen e J PO 7,000,000 |...97.5700 |...oeeeeennnn 6,829,878 |...coeeeennnn 7,000,000 |eeveunnnenn 7,000,000 |-eveveneeeeeennn0 fooiiiiiiiiiien 0 0 [0 4.500 |...... 4.497 [MS ...... 315,000 |....03/01/2021 ...|....03/01/2026 ...
89788K-AA-4 ... TRUIST BANK .. 2,980,680 |...82.9610 |... 2,488,830 |.... .3,000,000 |.. 002,985,202 [onniiiiiiinnn0 2,198 fennl0 0 2.250 |...... 2.336 MS ...... . 67,500 |....12/08/2021 ...|....03/11/2030 ...
89788M-AN-2 ..... TRUIST FINANCIAL CORP ... .. 3,000,000 |. 101.8110 |... 3,054,330 |.... .3,000,000 |.. +2223,000,000 |...eeeeennneenn o0 0 o0 6.047 |...... 6.047 | D ....... . 90,705 |....06/05/2023 ... |....06/08/2027 ...
898320-AB-5 ... TRUIST FIN CORP ...99.7950 |... 775,000 |eeeienieeennnnn 799,219 [0 0 [0 0 [ 8.748 |...... 4.897 [MJSD ... 65,358 |....01/08/2020 ...|....01/01/9999 ...
898320-AB-5 ... TRUIST FIN CORP ...99.7950 |... 2,225,000 |eeeeieeeennn 2,294,531 [0 0 [0 0 [ 8.748 |...... 4.897 [MJSD .. 187,641 |....01/08/2020 ...|....01/01/9999 ...
898320-AE-9 ..... TRUIST FIN CORP .. 1,000,000 |...95.9380 |... .1,000,000 |.. RN | N AR | R RN 4.950 |...... 4.950 (D ....... .. 49,500 |....06/27/2020 ...|....01/01/9999 ...
898813-AR-1 ..... TUCSON ELECTRIC POWER CO . 10,665,700 |...79.1700 |. .. 7,125,300 |. .9,000,000 10,554,220 |.. ..(38,908) | .4.000 |......3.034 ...01/29/2021 .. 06/15/2050 ...
898813-AV-2 ..... TUCSON ELECTRIC POWER CO 4,986,050 |. 102.2550 |. ..5,112,750 |. .5,000,000 .4,986,9% |.. .5.500 |......5.518 ....02/13/2023 .. 04/15/2053 ...
902691-A@-3 ..... UGl UTILITIES INC ..... 4,000,000 |...95.2380 |. .. 3,809,520 |. .4,000,000 .4,000,000 |.. .2.950 |......2.950 ....06/30/2016 .. 06/30/2026
902691-B#-0 ..... UGH UTILITIES INC ovvvvviiiiiiiiiiieeeereeie e feen e 6,000,000 |...64.1310 |. .. 3,847,860 |. .6,000,000 .6,000,000 |.. .3.120 |......3.120 ....04/16/2020 .. 04/16/2050
902973-AZ-9 . US BANCORP ... eeeeee e e e e e e e [ e ...89.9530 |. ..2,698,590 |. .3,000,000 |.. ......5.300 |......5.300 ....02/02/2017 .. 01/01/9999 ...
902973-BC-9 ... US BANCORP ... L. 78.7520 |..ccovnnnnnnns 2,362,560 |.... 2,797,500 foeeniiiiiiiennn0 niiinl0 0 0 3.700 |...... 3.968 . ....02/11/2022 ...|....01/01/9999 ...
904764-BC-0 ..... UNILEVER CAPITAL CORP ... ...97.0770 |..eeernnennnns 2,912,310 |.... 2,978,834 o0 e 4547 0 [0 e 3.500 |...... 3.682 [MS ...... ..105,000 |....03/19/2018 ...|....03/22/2028 ...
904764-BH-9 ..... UNILEVER CAPITAL CORP ... ...89.2680 |.........onnn. 4,463,400 |.... 5,164,001 [oeniiiiininnn0 e (28,738) [0 o0 e 2125 |...... 1.494 (WS ...... .. 106,250 |....07/19/2021 ...|....09/06/2029 ...
904764-BR-7 ..... UNILEVER CAPITAL CORP ... .. 68.6860 |.......eunnnn. 8,242,320 |.... . ...11,853,268 |......ccovvneenn0 oeeeinnnnn 3546 [0 o0 e 2.625 |...... 2.688 |FA ...... .. 315,000 |....08/09/2021 ...|....08/12/2051 ...
906548-CL-4 ..... UNION ELECTRIC CO ...78.5400 |.........on.n. 1,335,180 |.... .1,700,000 |.. .... 1,951,504 O [ (8,894) |0 [0 e 3.650 |...... 2.714 (A0 ...... ... 62,050 [....01/20/2021 ...|....04/15/2045 ...
907818-DZ-8 ..... UNION PACIFIC CORP ...ievvveiieeiennnineeeeenninnaeeenns foen e ...84.1070 |....coonnnnnns 1,682,140 [.......cce..e 2,000,000 |.eeveuniaenns 2,156,140 [...ocovnenneees 0 fooeeeeeeee (5,059) |oovvvninieeeenn0 o0 s 4.150 |...... 3.608 | toovren Jornnianeeennn 38,272 [ 83,000 [....10/18/2019 ...|....01/15/2045 ...
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907818-EQ-7 ..... UNION PACIFIC CORP ...eevvieeiecciiiieeeeceviieeeeeenes foe ven | s T CAGFE e 6,355,777 |...89.6040 |.............. 5,903,112 |..ccovvunnnnns 6,588,000 |..cevunnnnnnns 6,407,934 |...ooniiiinnnnd (U 9,795 |ovveiiiiiinnnd 0 foorriiiiiinns [V P 3.600 |...... 3.859 237,168 |....03/08/2018 ...|....09/15/2037 ...
907818-FE-3 ..... UNION PACIFIC CORP .... N A .. 1.G FE ..|... ...81.7940 |... .1,500,000 |.. ... 1,782,846 O [ (4,432) |0 o0 e 3.950 |...... 3.069 . 59,250 |....06/30/2020 ...|[....08/15/2059 ...
907818-FK-9 ..... UNION PACIFIC CORP ... N .. 1.G FE ..|... .. 76.6780 |... .1,000,000 |.. O 9 0 [0 e 3.250 |...... 3.252 . 32,500 |....01/28/2020 ...|....02/05/2050 ...
907818-FW-3 ..... UNION PACIFIC CORP .... N A .. 1.G FE ..|... ...71.0090 |... O e 21 o0 [0 e 2.950 |...... 2.951 .. 147,500 |....09/07/2021 ...|....03/10/2052 ...
907818-FY-9 ..... UNION PACIFIC CORP ... N .. 1.G FE ..|... ...81.8560 |... 1,299,085 |.... L Y (- N | RN | B AN 3.375 |...... 3.384 ... 53,561 [....02/09/2022 ...|....02/14/2042 ...
907818-GF-9 ..... UNION PACIFIC CORP .... N A .. 1.G FE ..|... . 102.2370 |... 2,126,530 |.... ....2,077,437 0 883 |0 0 e 4.950 |...... 4.958 ... 75,504 |....02/13/2023 ...|....05/15/2053 ...
907818-GF-9 ..... UNION PACIFIC CORP ... N .. 1.G FE ..|... . 102.2370 |... 5,030,060 |.... .... 4,913,936 LU SRR 17V N | I RN | ) AN 4.950 |...... 4.958 .. 178,596 |[....02/13/2023 ...|....06/15/2083 ...
90931L-AA-6 ..... UNITED AIR 2016-1 AA PTT .. N A .. 1.F FE ..|... ...91.3340 |... O i e 72 o0 [0 e 3.100 |...... 3.117 .21,186 |....06/11/2019 ...|....07/07/2028 ...
90932J-AA-0 . UNITED AIR 2019-2 AA PTT 1 .1EFE .. ...84.8180 |. .0 .2.700 |......2.694 . 67,511 |....09/11/2019 .. 05/01/2032
909320-AA-4 . UNITED AIR 2014-2 A PTT . .. 1.F FE .. ...95.3870 |. . 1,660,004 .0 .3.750 |......3.727 . 62,250 |....08/04/2014 .. 09/03/2026
90933J-AA-9 ..... [UNITED AIRLINES 2016-2 B .. 1 .3.BFE .. ...94.0450 |. ..972,224 .0 ......3.650 |......3.649 . 35,486 |....10/23/2017 .. 10/07/2025 ...
90964*-AG-0 ..... UNITED BOTTLING MANAGEMENT CO SENIOR NOTES .. .. 1.GPL ..|... ...96.1540 |... . .3,000,000 |.. ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 3.990 |...... 3.990 ..119,700 |....12/21/2016 ...|....12/21/2026 ...
910208-AC-1 ..... UNITED ELEC SECURITIZATI 144A . B .. 1.AFE ..|... . 104.5710 |... 3,659,985 |.... .3,500,000 |.. .... 3,500,000 I RN | N | RPN | B SN 5.516 |...... 5.511 .. 186,088 |....12/07/2022 ...|....12/01/2080 ...
911312-AZ-9 ..... UNITED PARCEL SERVICE N A .. 1.F FE ..|... ...79.9560 |... 1,010,644 |.... 1,264,000 |.. O e 5,440 |0 0 e 3.400 |...... 5.009 ... 42,976 |....02/23/2023 ... |....11/15/2046 ...
911312-BV-7 ..... UNITED PARCEL SERVICE ... N .. 1.F FE ..|... . 104.0220 |.............. 4,160,880 |.... O [ (18,345) |0 feil0 e 5.200 |...... 4.504 ..208,000 |....07/14/2022 ...|....04/01/2040 ...
911312-CA-2 ..... UNITED PARCEL SERVICE ... N A |- LFFE L . 103.7380 |... 5,186,900 |.... 0 e 876 |0 o0 e 5.050 |...... 5.084 .. 130,458 |....02/23/2023 ... |....03/03/2053 ...
911365-BN-3 ..... UNITED RENTALS NORTH AM ... N |- 3.BFE ... ...92.2190 |... O 2,433 o0 [0 4.000 |...... 4.332 .40,000 |....02/28/2020 ...|....07/15/2030 ...
911365-BP-8 ..... UNITED RENTALS NORTH AM ... N A |- 3.BFE ..|... ...88.5920 |... 885,920 |.... ....1,007,993 0 [ (1,283) |0 o0 e 3.750 |...... 3.590 . 37,500 |....08/02/2021 ...|....01/15/2032 ...
91159H-HM-5 US BANCORP 2 .. .. 1.G FE ..|... ...95.8730 |... 3,617,288 |.... .... 3,644,115 O e 32,549 |0 [0 3.100 |...... 4.645 . 89,482 |....05/04/2023 ...|....04/27/2026 ...
913017-CJ-6 ..... [RAYTHEON TECH CORP . 1 L2.AFE .. ...79.5350 |. ..2,067,910 |. . 2,959,586 |.. .0 .3.750 |......2.904 . 97,500 |....01/12/2021 .. 11/01/2046
913017-CP-2 ..... [RAYTHEON TECH CORP .... 1 L2.AFE .. ...83.5010 |. ..2,087,525 |. .2,814,210 |.. .0 .4.050 |......3.265 ....06/26/2021 .. 05/04/2047
91324P-DU-3 ..| UNITEDHEALTH GROUP 1 1.FFE .. . 10,845,170 |...81.4520 |. ..8,145,200 |. 10,000,000 10,784,765 |.. .0 .3.700 |......3.241 ....02/25/2021 .. 08/15/2049
91324P-DZ-2 ..... [UNITEDHEALTH GROUP mi 1FFE .. 1,530,601 |...70.0430 |. 1,103,177 . 1,575,000 .1,534,079 |.. .0 .2.900 |......3.044 ....06/13/2020 .. 05/15/2050 ...
91324P-DZ-2 ..... [UNITEDHEALTH GROUP N 1.FFE .. 1,870,734 |...70.0430 |. 1,348,328 . 1,925,000 1,874,986 |.. .0 ......2.900 |......3.044 ...05/13/2020 .. 05/15/2050 ...
91324P-EF-5 ..... UNITEDHEALTH GROUP N .. 1.F FE ..|... ...75.8150 |... 2,274,450 |.... .3,000,000 |.. 2,981,682 LU R 111+ T N | N RPN | ) AN 3.250 |...... 3.284 ....06/17/2021 ...|....05/15/2051 ...
91324P-EK-4 ... UNITEDHEALTH GROUP N A .. 1.F FE ..|... ...96.2140 |... 2,886,420 |.... .3,000,000 |.. 2,973,661 O 429 |0 0 e 4.750 |...... 4.807 ....05/17/2022 ...|....05/15/2052 ...
91324P-ES-7 ... UNITEDHEALTH GROUP N .. 1.F FE ..|... . 113.3490 |... 1,133,490 |.... .1,000,000 |.. O i 17 o0 [0 e 5.875 |...... 5.930 ....10/25/2022 ...|....02/15/2053 ...
91324P-ET-5 ... UNITEDHEALTH GROUP . N A .. 1.F FE ..|... . 115.4910 |... 2,309,820 |.... .2,000,000 |.. O 0 0 o0 6.050 |...... 6.130 ....10/25/2022 ...|....02/15/2063 ...
91324P-EN-8 ..... UNITEDHEALTH GROUP INC .. N .. 1.F FE ..|... . 101.1130 |... .3,000,000 |.. 2,980,039 O 319 |0 [0 e 5.050 |...... 5.004 ....03/23/2023 ...|....04/15/2053 ...
91412N-BD-1 UNIVERSITY OF CHICAGO ... N A .. 1.CFE ..|... s ... 75.5540 |... .4,000,000 |.. 4,000,000 O 0 0 o0 e 2.761 |...... 2.761 ...03/10/2020 ...|....04/01/2045 ...
91412N-BG-4 . UNIVERSITY OF CHICAGO 1 .1.CFE .. 213,000 |...71.9030 |. ..163,153 |. ..213,000 ....213,000 |.. .0 .3.000 |......3.000 ....03/03/2021 .. 10/01/2052 ...
91412N-BG-4 . UNIVERSITY OF CHICAGO 1 .1.CFE .. 3,717,000 |...71.9030 |. .. 2,672,635 |. .3,717,000 .3,717,000 |.. .0 .3.000 |......3.000 ....08/03/2021 .. 10/01/2052
914453-AA-3 . UNIVERSITY OF MIAMI 1 .1.GFE .. 4,044,019 |...85.5600 |. ..3,799,720 |. . 4,441,000 . 4,055,099 |.. .0 .4.063 |......4.633 ....06/06/2022 .. 04/01/2052
91913Y-AU-4 ..... [VALERO ENERGY .. 1 .2.BFE .. 3,657,910 |...96.0240 |. .. 3,552,888 |. .3,700,000 .3,687,099 |.. .0 .3.400 |......3.536 ....09/14/2016 .. 09/15/2026
92047W-AG-6 ..... VALVOLINE INC 144A .... 1 .4.AFE .. 508,750 |...85.5240 |. . 500,000 ....502,556 |.. .0 ......3.625 |......3.521 ....12/16/2020 .. 06/15/2031 ...
92203#-AZ-1 ..... THE VANGUARD GROUP SR UNSEC NOTES .. A e 1G] .10,000,000 |...61.8090 |... 10,000,000 |.. .. 10,000,000 J I N | I FORRRRRt | B ISP | B AU 3.250 |...... 3.250 ...08/19/2020 ...|....08/22/2060 ...
92277G-AU-1 ..... VENTAS REALTY LP A1 [ 2AFE L 6,301,540 |...88.3830 |... .6,000,000 |.. ....6,218,037 O [ (34,987) |0 o0 e 3.000 |...... 2.323 ....07/19/2021 ...|....01/15/2030 ...
92343V-FD-1 ... VERIZON COMMUNICATIONS .. e [ 2.AFE L ...83.1650 |... ....1,000,000 JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.000 ....08/17/2020 ...|....08/22/2050 ...
92343V-FV-1 ..... VERIZON COMMUNICATIONS .. A1 [ 2AFE L ...65.6300 |... LU SRR - < T AU | N RN | ) A 3.000 |...... 3.038 ....11/10/2020 ...|....11/20/2060 ...
92343V-FV-1 ..... VERIZON COMMUNICATIONS .. e [ 2.AFE L ...65.6300 |... . O 525 |0 o0 e 3.000 |...... 3.038 ....11/10/2020 ...|....11/20/2060 ...
92343V-FIi-9 ..... VERIZON COMMUNICATIONS .. A1 [ 2AFE L ...66.4630 |... 1,993,890 |.... O e 112 o0 [0 e 2.987 |...... 2.997 ....06/05/2021 ...}|....10/30/2056 ...
92343V-GB-4 ... VERIZON COMMUNICATIONS .. T [ 2.AFE ... L. 77.1240 |... 2,313,720 |.... ....2,974,610 O [ 54 |0 0 e 3.550 |...... 3.599 ...03/11/2021 ...|....08/22/2051 ...
92343V-GK-4 ... VERIZON COMMUNICATIONS .. 1. |- 2.AFE L ...79.6590 |... 3,186,360 |.... .... 3,859,072 O [ 5,461 |0 [0 3.400 |...... 3.670 ....03/09/2022 ...|....03/22/2041 ...
92343V-GL-2 ..... [VERIZON COMMUNICATIONS 1 L2.AFE .. ...73.9520 |. ..2,958,080 |. .3,991,186 |.. .0 ......2.850 |......2.866 ....09/01/2021 .. 09/03/2041 ...
92556V-AD-8 ..... VIATRIS INC .... 1.. ... 2.CFE ..|... 847110 [ 1,694,220 |.... .2,000,000 |. ....2,010,292 0 [ (1,500) |0 o0 2.700 |...... 2.610 ...10/29/2021 ... |....06/22/2030 ...
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92556V-AE-6 ..... VIATRIS INC ©iviiiiiiieiieiie e eeeceenieeeeees foes ven | s T L 2.CFE .| 4,731,999 [...74.4710 |ocoeerrennnnn 3,351,195 |.ooovvinnnnnns 4,500,000 |.....ccvunnnns 4,711,061 |oeeeeeneeennnd 0 |eeens (9,749) [ceveeiiinnnn0 il s 3.850 |...... I (G V) [ FY 35: < I AN 173,250 |....10/29/2021 ...|....06/22/2040 ...
92556V-AF-3 ..... VIATRIS INC N A |- 2.CFE ..|... ...70.4590 |......ooennnns 4,227,540 |.... ....6,860,957 0 [ (21,083) |0 o0 e 4.000 |...... 3.184 (D ....... .. 240,000 |....10/29/2021 ...|....06/22/2050 ...
92564R-AB-1 ..... VICI PROPERTIES / NOTE 144A . 2 .. 2.CFE ...94.3250 |.....oounnnnns 1,179,063 |.... ... 1,282,955 O e (7,847) [0 [0 4.625 |...... 3.892 (D ....... ... 57,813 [....04/06/2021 ...|....12/01/2029 ...
92778*-AA-5 ..... VA CMNWLTH UNIV HEALTH SYS CTL ... N A 1.A .. ...71.6210 |... ....5,000,000 JL I N | I ARt | B IR | B AU 3.008 |...... 3.027 [MON ..... 150,400 |....07/15/2021 ...|....09/15/2049 ...
927804-GC-2 ..... VIRGINIA ELECTRIC & POWER CO N 2.AFE . ...73.4980 |... O 7 o0 [0 e 3.300 |...... 3.310 (D ....... ...5,676 |....11/20/2019 ...|....12/01/2049 ...
927804-GC-2 ..... VIRGINIA ELECTRIC & POWER CO N A 2.AFE . .. 4,818,875 |...73.4980 |... 3,548,483 |.... .... 4,819,641 0 201 0 o0 e 3.300 |...... 3.310 (D ....... .. 159,324 |....11/20/2019 ...|....12/01/2049 ...
92838@-AA-1 ..... VISTA RIDGE LLC SENIOR SECURED NOTES .... N 1.FPL. .. 2,777,650 |...70.0270 |... 1,945,114 |.... ....2,777,650 I RN | N | RPN | B FN 2.570 |...... 2.578 ....12/01/2020 ...|....10/14/2049 ...
92840V-AH-5 ..... VISTRA OPERATIONS CO LLC 144A .... N A 3.B FE .. 1,500,000 |...93.4610 |... 1,401,915 |.... .... 1,500,000 0 . PPN | N RPN | R I 4.375 |...... 4.375 ....05/12/2021 ...|....05/01/2029 ...
929160-AV-1 ..... VULCAN MATERIALS CO ... 1 2.BFE 8,502,900 |...89.9880 |. ..6,749,100 |. . 8,434,482 |.. .0 .. (25,521) |. .4.500 |......3.690 ....03/18/2021 .. 06/15/2047
929160-AY-5 ..... VULCAN MATERIALS CO 1 2.BFE. 4,900,850 |...93.4890 |. .. 4,674,450 |. . 4,904,413 |.. .0 ..2,049 |. .4.700 |......4.835 ....06/26/2022 .. 03/01/2048
931009-AH-7 ..... WAKE FOREST UNIV . 1 1.CFE. 9,000,000 |...67.8250 |. ..6,104,250 |. .9,000,000 |.. .0 .0 ......3.012 |......3.012 ....06/03/2021 .. 01/01/2061 ...
931142-EV-1 ..... WAL-MART STORES N A 1.CFE . .. 1,418,731 |...69.7870 |... 993,767 |.... .... 1,419,001 O 120 |0 o0 e 2.650 |...... 2.668 ...09/08/2021 ...|....09/22/2051 ...
931142-EV-1 ..... WAL-MART STORES N 1.CFE. 1,570,169 |...69.7870 |... 1,099,843 |.... .... 1,570,468 O e 188 0 [0 e 2.650 |...... 2.668 ....09/08/2021 ...|....09/22/2051 ...
931427-AT-5 ..... WALGREENS BOOTS ALLIANCE INC .. N A ...72.7280 |... 4,727,320 |.... ....6,842,358 JLO I U (/8 £ 1) N ARt | B IR | ) IO 4.100 |...... 3.779 ....04/29/2021 ...|....04/15/2050 ...
939653-A*-2 ..... ELME COMMUNITIES SENIOR UNSECURED NOTES ... N .. 87.1760 |... 6,102,337 |.... ....7,000,000 LU RN | N | RN | B SN 3.440 |...... 3.442 ... 12/17/2020 ...|....12/29/2030 ...
94106L-BR-9 ..... WASTE MANAGEMENT INC N A ...78.0510 |... 1,025,590 |.... ....1,065,912 O 9194 |0 0 e 2.950 |...... 4.529 ....06/08/2022 ...|....06/01/2041 ...
94973V-AY-3 ..... N ...92.9470 |... 1,858,940 |.... .... 2,364,095 O e (14,217) |0 o0 e 4.625 |...... 3.29% ....06/02/2021 ...|....05/15/2042 ...
94973V-8B-2 ..... N A ...92.7760 |... 4,239,863 |.... ....4,616,175 0 [ (1,496) |veeeeeeen0 o0 e 4.650 |...... 4.570 ...04/26/2022 ...|....01/15/2043 ...
949746-RN-3 ... WELLS FARGO & COMPANY SERIES U ... 2 .. ...99.2070 |... .. 3,968,280 |.... ....4,000,000 I RN | N | RPN | B SN 5.875 |...... 5.875 ....01/15/2015 ...|....01/01/9999 ...
94974B-FY-1 ..... [WELLS FARGO COMPANY ................. ...97.8430 |. ..978,430 |. 1,001,667 |.. .0 .4.100 |......4.027 ....06/12/2014 .. 06/03/2026
94978#-AH-0 ..... CVS HEALTH CORP CTL - PASS THROUGH CERT . . 100.0290 |. ..1,109,689 |. 1,109,327 |.. .0 .7.530 |......7.648 ....09/25/2001 .. 01/10/2024
95000U-2A-0 ..... WELLS FARGO & COMPANY ... 2 ...95.3190 |. .. 2,859,570 |. . 3,043,987 |.. .0 .3.584 |......3.646 ....02/07/2018 .. 05/22/2028
95000U-26G-7 ..... WELLS FARGO & COMPANY mi ...88.9660 |. .. 1,779,320 |. .2,053,014 |.. .0 .2.879 |......2.300 ... 1171272021 .. 10/30/2030 ...
956708-AA-9 ..... WEST VA HEALTH SYS OBL . N ...89.3130 |. .. 2,232,825 |. .2,500,000 . 2,497,749 |.. .0 ... 4.924 |......4.930 ...05/17/2022 .. 06/01/2048 ...
956708-AB-7 ..... WEST VA HEALTH SYS OBL .... N ...66.2800 |... 5,623,858 |.... .8,485,000 |.. 8,441,647 LU SRR (-1 T N | RN | ) AN 3129 |...... 3.134 ....02/25/2021 ...|....06/01/2050 ...
956708-AB-7 ..... WEST VA HEALTH SYS OBL . N A ...66.2800 |... 1,004,142 |.... 1,515,000 |.. 1,543,769 O e (727) |0 o0 e 3129 |...... 3.134 ....01/12/2021 ...|....06/01/2050 ...
960413-AY-8 ..... WESTLAKE CHEMICAL CORP .. N ...70.3460 |... 7,522,801 |.... 10,694,000 |.. 9,024,673 O o 54,237 o0 [0 2.875 |...... 4.032 ...10/04/2022 ...|....08/15/2041 ...
962166-AU-8 ..... WEYERHAEUSER CO DEBENTURES . 102.7900 |... . 100,000 |.. ....101,054 O e (812) |0 o0 e 7.950 |...... 7.020 ....01/03/2008 ...|....08/15/2025 ...
962166-AU-8 ..... WEYERHAEUSER CO DEBENTURES . 102.7900 |... ....941,820 LU O (/1¢I5 N N | I RPN | ) AN 7.950 |...... 7.020 ....01/03/2008 ...|....03/15/2025 ...
969457-BY-5 ..... WILLIAMS COMPANIES .... .. 4,111,480 |...85.5550 |... 3,422,200 |.... 4,084,698 O e (11,135) o0 o0 e 2.600 |...... 2.268 ...07/19/2021 ...|....03/15/2031 ...
969457-CA-6 . WILLIAMS COMPANIES . 2,998,620 |...97.0070 |. ..2,910,210 |. .2,998,688 |.. .0 .5.300 |......5.303 ....08/03/2022 .. 08/15/2082 ...
96950F-AP-9 . WILLIAMS PARTNER LP .. ...91.0900 |. .. 4,554,500 |. .5,000,000 5,945,936 |.. .0 ..(30,712) | .4.900 |......3.590 ....07/21/2021 .. 01/15/2045
976826-BL-0 ..... WISCONSIN POWER & LIGHT ...94.5000 |. ..1,890,000 |. .2,000,000 1,997,590 |.. .0 ... 591 .3.050 |......3.084 ....10/02/2017 .. 10/15/2027
978097-AG-8 ..... WOLVERINE WORLD WIDE 144A . ...78.6260 |. ..2,162,215 |. .2,750,000 .2,761,001 |.. .0 (3,920) |- .4.000 |......3.838 ....08/13/2021 .. 08/15/2029
980745-F@-7 ..... WOODWARD INC ......... ...98.2540 |. .. 3,930,160 |. .4,000,000 .4,000,000 |.. .0 ......4.270 |......4.270 ....06/31/2018 .. 05/30/2025 ...
98310W-AN-8 ..... WYNDHAM WORLDWIDE .. ...99.5210 |... 616,035 |.... ... 619,000 |.. 619,321 0 [ (160) Jeveeeeeen0 o0 6.000 |...... 4.471 ...03/16/2017 ...|....04/01/2027 ...
G4701*-AC-1 ..... | SQUARED CAPITAL LLC SER C SR NT . ...81.2530 |... 4,875,196 |.... .6,000,000 |.. 6,000,000 LU RN | N | RN | B SN 3.490 |...... 3.489 ....01/06/2022 ...|....12/22/2036 ...
(G8655%-AA-2 ..... TPG PARTNER HOLDINGS LP SENIOR UNSECURED NOTES ... .. 2,000,000 |...87.8530 |... 1,757,064 |.... .2,000,000 |.. 2,000,000 JLO I N | I APPSRt | B IR | B AU 2.970 |...... 2.970 ....09/09/2020 ...|....09/30/2030 ...
G8655*-AB-0 ..... TPG PARTNER HOLDINGS LP SENIOR UNSECURED NOTES ..... .. 2,000,000 |...83.7750 |... 1,675,493 |.... .2,000,000 |.. 2,000,000 LI RN | I N | RPN | B SN 3.470 |...... 3.470 ....09/09/2020 ...|....09/30/2035 ...
09609*-AC-2 ..... WESTCONNEX FINANCE CO PTY LTD SENIOR SECURED OTES .. 7,000,000 |...77.7490 |... 5,442,408 |.... .7,000,000 |.. 7,000,000 JLU I N | [ APt | B IR | B AU 3.280 |...... 3.280 . ....06/15/2021 ...|....06/15/2036 ...
009088-AA-3 ..... AIR CANADA 2015-2AA ... ...4,459,428 |...92.1040 |... 4,115,550 |.... . 4,468,373 |.. 4,463,740 O el 874 |0 [0 e 3.750 |...... 3.782 (D ....... .. 167,564 |....03/21/2018 ...|....12/15/2027 ...
009088-AB-1 ..... AIR CANADA 2015-2A . 1,276,685 |...91.8200 |. 1,172,252 |. . 1,276,685 1,276,685 |.. .0 4125|4125 . 52,663 |....12/01/2015 .. 12/15/2027 ...
00908P-AB-3 ..... AIR CANADA 2017-1A .... .. 737,000 |...87.9030 |... 647,845 |.... ... 737,000 |.. O o0 o0 [0 e 3.550 |...... 3.549 | ....... . 26,163 |....12/07/2017 ...|....01/15/2030 ...
00908P-AB-3 ..... AIR CANADA 2017-1A .... .. 1,123,000 |...87.9030 |... 987,151 |.... .... 1,123,000 JL I N | I FORRPRR | B IR | ) AT 3.550 |...... 3.549 | ....... ... 39,867 |....12/07/2017 ...|....01/15/2030 ...
009090-AA-9 ..... AIR CANADA 2015-1A .... ...3,778,573 |...94.1560 |... ..3,616,724 |.... .... 3,752,500 O (4470) |0 o0 3.600 |...... 3. 421 [MS ...... .. 134,460 |....10/30/2017 ...]....03/15/2027 ...
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01626P-AM-8 ..... ALIMENTATION COUCHE-TARD 144A ......ooeevvvneniieeinnnas foun e A1 L 2AFE L 1,498,200 |...89.5880 |.............. 1,343,820 |..evvennnnnnnn 1,500,000 [...oeeeennnnn 1,498,844 |...............nl 0 fooerrriinnnnn 172 0 0 2.950 |...... 2.964 [JJ ....... ....01/22/2020 ...}|....01/25/2030 ...
01626P-AN-6 ..... ALIMENTATION COUCHE-TARD 144A ... A..... cee |- 2.AFE )., L..76.2290 |..ccovnnnnnnns 2,286,870 |.... .3,000,000 |.. .... 3,368,868 O e (9,347) |0 o0 e 3.800 |...... 3.100 |dJ ....... ....01/27/2021 ...|....01/25/2050 ...
01626P-AP-1 ..... ALIMENTATION COUCHE-TARD 144A ... Ao veo |- 2.AFE L)L ... 75.5740 |...coovnnnnnns 1,133,610 |.... .1,500,000 |.. .... 1,500,000 LI RN | N | RN | B AN 3.439 |...... 3.439 |WN ...... ....06/10/2021 ...|....05/13/2041 ...
06368B-GS-1 ..... BANK OF MONTREAL ... A..... oo |- 2.AFE )., ...92.0920 |...cconnnnnnns 9,209,200 |.... .. 10,000,000 |.. ...10,117,072 0 [ 68,412 |0 [0 e 3.803 |...... 3.911 (D ....... . ....01/30/2018 ...|....12/15/2032 ...
064159-VJ-2 ..... BANK OF NOVA SCOTIA Ao e |- 2.CFE ... ...95.7650 |.......eunnnns 4,788,250 |.... ....5,000,000 |.. ....5,368,750 LU RN | N | RPN | ) SN 4.900 |...... 4.563 [ MJSD ... 18,375 |... . ....11/16/2021 ...|....01/01/9999 ...
0778FP-AF-6 ..... BELL CANADA .... A..... |- 2.AFE L. L. 77.0950 |..ooeennnnnnns 7,709,500 |.... .. 10,000,000 |.. ... 10,534,432 0 [ (12,825) |0 o0 e 3.650 |...... 3.340 [MS ...... .. 105,444 |... .. 365,000 |....07/21/2021 ...|....03/17/2051 ...
0778FP-AH-2 ..... BELL CANADA . A L2.AFE .. ...70.89%0 |. ..5,753,210 |. .8,115,000 .6,649,975 |.. .0 ......3.200 |......4.026 . 98,101 259,680 |....01/10/2023 .. 02/15/2052 ...
0778FP-AH-2 ..... BELL CANADA .... A cee |- 2.AFE )., ...70.8%0 |... 1,336,390 |.... . .... 1,884,304 O e 15 0 [0 e 3.200 |...... 4.026 .. 22,788 |... ... 60,320 |....08/09/2021 ...|....02/15/2052 ...
0778FP-AJ-8 ..... BELL CANADA Ao veo |- 2.AFE L) ... 77.2580 |... 3,862,900 |.... .... 4,958,709 LU RN (12 I N | N RN | ) FN 3.650 |...... 3.697 ... 68,944 |... .. 182,500 |....02/08/2022 ...|....08/15/2052 ...
124765-F*-4 ..... CAE INC SERIES G . A..... vee |--2.CFE ... ...93.9460 |... 2,818,376 |.... ....3,000,000 O 0 0 [0 e 4.470 |...... 4.470 .... 40,230 |... .. 134,100 |....03/13/2019 ...|....08/13/2029 ...
136375-DB-5 ..... CANADIAN NATL RAILWAY CO .. Ao veo |- 1.GFE ... ...94.0220 |........ennnns 4,701,100 |.... .... 4,979,832 O 346 |0 [0 4.400 |...... 4.425 ... 89,222 |... ..220,000 |....08/02/2022 ...|....08/05/2052 ...
136385-AV-3 ..... CANADIAN NATL RESOURCES ... A..... cee |- 2.AFE )., ...98.4380 |... 2,460,950 |.... ....2,505,516 0 e (6,275) |0 [0 e 3.900 |...... 3.634 .... 40,625 |... ... 97,500 |[....05/23/2017 ...|....02/01/2025 ...
136385-AX-9 ..... CANADIAN NATL RESOURCES ... Ao veo |- 2.AFE L) ...97.1650 |....covvnnnnns 3,886,600 |.... .... 3,995,315 O 1,289 |0 [0 e 3.850 |...... 3.887 ... 12,833 |... .. 154,000 |....05/23/2017 ...|....06/01/2027 ...
136385-BA-8 ..... CANADIAN NATL RESOURCES ... A cee |- 2.AFE )., ...88.2100 |... 2,646,300 |.... ....3,112,368 0 feeeennn(16,408) |.eeeeeeeenen0 [0 e 2.950 |...... 2.307 .... 40,808 |... ... 88,500 [....07/19/2021 ...|....07/15/2030 ...
13648T-AG-2 ..... CANADIAN PACIFIC RAILWAY ......cevvvrnnnnne A voo |- 2.BFE ... 9,218,001 |...76.8830 |... ..6,919,470 |.... ....9,214,290 LU R (< 1 (1) N N | RPN | B SN 3.500 |...... 3.361 ... 52,500 |... 168,000 |....04/19/2023 ...|....05/01/2050 ...
20825U-AC-8 ..... CONOCO FUNDING CO GUAR CONOCOPHILLIPS ... A..... |- 1L.EFE ... .. 148,355 |. 115.3140 |... 144,143 |.... 135,736 JLO I O & IN1:1V DN ARt | B IR | ) AU 7.250 |...... 5.860 |AD wevuus oenneeeeeeennans 1,913 |... ...9,063 |....11/30/2004 ...|....10/15/2031 ...
CRESCENT POINT ENERGY CORP SENIOR GUARANTEED NOTES
22576C-H#-1 ..... [ O v 6,000,000 |...98.1140 |... 5,886,848 |.... ....6,000,000 O 0 0 [0 e 4.300 |...... 4.300 .... 57,333 ... ..258,000 |....04/11/2018 ...|....04/11/2025 ...
2643R-AK-2 ... ENBRIDGE INC SENIOR NOTES . e | 2B FE ... . 104.3710 |... 1,043,710 |.... O s 1,388 |0 0 6.750 |...... 7.000 ... 25,500 |... ... 67,500 |....06/17/2002 ...|....02/15/2032 ...
280792-AA-0 ..... ENBRIDGE INC GUAR LEASE REV BD TAX SER 1999 ........f...cofeeenees . |--2.BFE ..|... . 101.9720 |... 2,958,599 |.... .... 2,949,146 O e (7,287) |0 [0 e 8.180 |...... 7.505 ... 39,556 |... .. 237,333 |....08/13/2002 ... |....11/01/2028 ...
29250N-BE-4 . ENBRIDGE INC ... L2.AFE .. ...72.9450 |. .. 3,647,250 |. . 4,988,462 |.. .0 .3.400 |......3.413 . 70,833 170,000 |....06/24/2021 .. 08/01/2051 ...
29250R-AT-3 ..... [ENBRIDGE INC ... L2.AFE .. ...98.6570 |. ..1,701,833 |. 1,725,000 .1,803,769 |.. .0 .5.500 |......5.083 . 27,93 . 94,875 |....06/02/2022 .. 09/15/2040
361680-AM-6 ..... [GFL ENVIRONMENTAL INC 144A .3.CFE .. ...92.5050 |. .. 1,387,575 |. .1,500,000 1,505,772 |.. .0 .3.500 |...... 3.400 . 17,500 . 52,500 |....12/15/2020 .. 09/01/2028
496902-A0-0 ..... [KINROSS GOLD CORP ... .2.CFE .. ...97.8790 |. .. 1,468,185 |. .1,500,000 . 1,485,290 |.. .0 .4.500 |......4.805 . 31,125 . 67,500 |....07/16/2018 .. 07/15/2027
559222-AR-5 .| MAGNA INTERNATIONAL INC ... .1.GFE .. ...98.4840 |. .. 2,954,520 |. .3,000,000 .3,019,810 |.. .0 ......4.150 |......3.696 . 31,125 124,500 |....03/02/2018 .. 10/01/2025 ...
629280-AA-5 ..... NHL CANADA FUNDING LP TERM NOTES vee |--2.BPL ... .. 934,579 |...97.5490 |... 911,673 |.... 934,579 0 . PPN | N FRRRROR | R IS 3.980 |...... 3.997 [MJISD ... |eeeiieiieeees 1,963 |... ... 37,196 |....07/12/2018 ...|....07/12/2025 ...
67077M-AN-8 ..... NUTRIEN LTD |- 2.BFE ... 1,372,125 |...92.6130 |... 1,146,549 |.... . 1,349,174 JLURS PO ¢ 101D RUUURRURRUROR | [ AP | B R 4125 |...... 3131 [MS ...... .. 15,037 |... .51,068 |....04/05/2021 ...|....03/15/2035 ...
68245X-AH-2 . 1011778 BC / NEW RED FIN 144A . .3.BFE .. 501,250 |...94.5440 |. . 500,000 .500,293 |.. .0 ... (403) . .3.875 |......3.790 . 19,375 |....06/15/2021 .. 01/15/2028 ...
68245X-AP-4 . 1011778 BC / NEW RED FIN 144A . .3.BFE .. 639,799 |...92.3070 |. ..639,000 .639,329 |.. .0 (147) |. .3.500 |......3.464 . 22,365 |....10/21/2020 .. 02/15/2029 ...
68245X-AP-4 . 1011778 BC / NEW RED FIN 144A . .3.BFE .. 612,389 |...92.3070 |. . 611,000 611,59 |.. .0 ...(266) |. .3.500 |...... 3.464 . 21,385 |....12/16/2020 .. 02/15/2029 ...
683720-AA-4 ..... OPEN TEXT CORP 144A ...oevviiiiiiiiniiiiiiiieeeeevnnias feen e .3.CFE .. 1,010,000 |...90.6130 |. .1,000,000 . 1,005,547 |.. .0 (1,216) | 4125 |......3.978 . 41,250 |....02/05/2020 .. 02/15/2030 ...
683720-AC-0 ..... OPEN TEXT CORP 144A ... . .3.CFE .. 500,000 |...88.5810 |. . 500,000 500,000 |.. .0 4125|4125 . 20,625 |....11/09/2021 .. 12/01/2031 ...
775109-BP-5 ..... ROGERS COMMUNICATIONS INC . Ao veo |- 2.CFE ... .. 322,307 |.. 76.0680 |... ..304,000 |.. ....321,060 O e (452) |0 [0 e 3.700 |...... 3.359 . 11,248 |....01/22/2021 ... |....11/15/2049 ...
775109-BP-5 ..... ROGERS COMMUNICATIONS INC . A..... |- 2.CFE ..|... .. 76.0680 |... 4,713,178 |.... .6,196,000 |.. 6,543,718 O e (9,217) |0 o0 e 3.700 |...... 3.359 .. 229,252 |....01/22/2021 ... |....11/15/2049 ...
867224-AE-7 ..... SUNCOR ENERGY INC .. . L2.AFE .. ...75.0890 |[. .. 3,424,809 |. .4,561,000 . 4,540,200 |.. .0 3,750 ... 3777 171,038 |....03/02/2021 .. 03/04/2051 ...
867224-AE-7 ..... SUNCOR ENERGY INC .. A..... cee |- 2.AFE )., ...75.0890 |... 329,641 |.... 436,998 O i 82 |0 [0 e 3.750 |...... 3.711 ... 16,463 |....03/02/2021 ...|....03/04/2051 ...
878744-AB-7 ..... TECK RESOURCES LIMITED .. Ao veo |- 2.CFE ... ...92.8380 |... 3,713,520 |.... 4,575,598 O [ (21,913) |0 feil0 e 5.200 |...... 4.051 [MS ...... ..208,000 |....01/27/2021 ...|....03/01/2042 ...
891160-MJ-9 ..... TORONTO-DOMINION BANK ... A..... oo |- 1.FFE ). ...95.9970 |... 6,552,755 |.... 7,014,661 0 e 51,280 |0 o0 e 3.625 |...... 3.580 [MS ...... .. 247,443 |....04/26/2019 ... |....09/15/2031 ...
89352H-AM-1 ... TRANS-CANADA PIPELINES .. Ao voo |- 2.BFE ... ...94.7740 |... 4,738,700 |.... LS (1 T O N RPN (1 -2 AU | N RN | ) RN 4.625 |...... 4.089 MS ...... .. 231,250 |....08/01/2018 ...|....03/01/2034 ...
89352H-AX-7 ..... TRANS-CANADA PIPELINES .. A oo |--2.BFE ... ...92.8410 |... 4,642,050 |.... . .. 5,582,880 JO I SRR (< I (1) N ARt | B IR | ) AU 4.750 |...... 3.670 |IN ...... .. 237,500 |....12/09/2019 ...|....05/15/2038 ...
89352H-AY-5 ..... TRANS-CANADA PIPELINES .. A |- 2.BFE ... ...91.8430 |... 3,787,605 |.... .4,124,000 |.. 3,322,323 O 3,822 o0 [0 4.875 |...... 6.471 .. 100,523 |....09/28/2023 ...|....05/15/2048 ...
89356B-AC-2 . TRANSCANADA TRUST .. .2.CFE .. ...89.3710 |. ..2,681,130 |. .3,000,000 .3,000,000 |.. .0 .5.300 |......2.292 159,000 |....02/27/2017 .. 03/15/2077 ...
92660F-AN-4 ..... VIDEOTRON LTD 144A . .3.BFE .. ...90.8540 |. ..908,540 .1,000,000 1,001,211 |.. .0 .3.625 |......3.573 . 36,250 |....12/06/2021 .. 06/15/2029 ...
94106B-AD-3 ..... WASTE CONNECTIONS INC L2.AFE .. ...70.5300 |. ..542,376 . 769,000 .763,912 |.. .0 .2.950 |......2.985 . 22,686 |....12/09/2021 .. 01/15/2052 ...
94106B-AD-3 ..... WASTE CONNECTIONS INC A L2.AFE .. ...70.5300 |. 2,984,124 |. .4,231,000 . 4,203,005 |.. .0 ......2.950 |......2.985 124,815 |....12/09/2021 .. 01/15/2082 ...
98462Y-AD-2 ..... YAMANA GOLD INC A..... .|--2.CFE ..|... ...96.7240 |....connnnnnns 2,315,573 |.... . 2,394,000 |.. .... 2,499,846 0 e (27,409) |0 o0 4.625 |...... 3.322 .. 110,723 |....02/03/2023 ... |....12/15/2027 ...
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CA931*-AU-T7 ..... KEYERA PARTNERSHIP SERIES P ...ovvvviiiiiiiiniecccininn fenn e Ao e s 2B 3,000,000 |...99.1400 |.............. 2,974,200 |......ovunnnns 3,000,000 |.eevvunnienns 3,000,000 |.eeveuniiirennnnn (VN R | N R | I R | B SO J £+ 1 I RN 4.750 [MN ...... 142,500 |....11/20/2013 ...|....11/20/2025 ...
00774M-AL-9 ..... AERCAP |RELAND CAP/GLOBA .. |--2.BFE ... ...98.2610 |..ccevnnnnnnns 3,930,440 |.... .4,000,000 |.. .... 3,999,363 O i 260 [0 o0 el 40450 |l 4.457 [AO ...... .. 178,000 |....03/28/2019 ...|....04/03/2026 ...
00802#-AA-4 ..... AEROSTAR AIRPORT HLDG LLC . .. 2.AFE .. . 101.0550 |. .. 1,600,552 |. . 1,583,847 .1,583,847 |.. .0 .5.750 91,071 |....03/22/2013 .. 03/22/2035 ...
009279-AC-4 . AIRBUS SE 144A 1.FFE .. ...86.6730 |. ..6,197,120 |. .7,150,000 .6,148,665 |.. .0 .4.971 282,425 |....01/05/2023 .. 04/10/2047 ...
009279-AC-4 . AIRBUS SE 144A ... 1FFE .. ...86.6730 |. ..823,394 |. ..950,000 .816,955 |.. .0 ... 4.971 . 37,525 |....01/05/2023 .. 04/10/2047 ...
013822-AG-6 ..... ALCOA NEDERLAND HOLDING 144A vee |--2.CFE ... ...92.8760 |... 464,380 |.... . 500,000 |.. ... 500,000 O 0 0 [0 4125 | 4122 [MS ...... . 20,625 |....03/09/2021 ...|....03/31/2029 ...
034863-AU-4 ..... ANGLO AMERICAN CAPITAL 144A ........eevviiiiiinnnninnns foun oe veo |- 2.AFE L) ...97.4230 |...coovnnnnnns 1,948,460 |.... .... 1,995,682 O 911 L0 000040500 . 4.557 [MS ...... .90,000 |....03/13/2018 ...|....03/15/2028 ...
034863-BA-7 ..... ANGLO AMERICAN CAPITAL 144A .....oovreiiiiiiiiiieeeees foen e cee |- 2.AFE )., ...85.1040 |...ccvvnnnnnns 2,553,120 |.... ....3,078,066 0 e (10,137) [0 o0 el 2,875 |l 2.466 [MS ...... . 86,250 |....07/15/2021 ...|....08/17/2031 ...
034863-BB-5 ..... ANGLO AMERICAN CAPITAL 144A .......cevvvviivinnnnnnnnns foun oe voo |- 2.BFE ... .. 993,520 |...93.8890 |... 938,890 |.... 995,015 O 845 0 00000032875 | 3.982 [MS ...... ... 38,750 [....03/14/2022 ...|....03/16/2029 ...
03835V-Ad-5 ..... APTIV PLC ..LS.. |--2.BFE ... 5,972,800 |...65.2860 |... ..6,528,600 |.... ....6,027,031 0 et 83,792 o0 feeiiieel0 0022230100 |- 6.072 | ....... ..310,000 |....12/27/2022 ...|....12/01/2051 ...
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED NOTE
05256L-AB-9 ..... . D...... |--2.BFE ... .. 6,895,000 |...95.6080 |.............. 6,592,191 |.... +...6,895,000 [...ooeeeenneenni Joeveiiiiieien0 feiiil0 o0 40820 ). 4.818 |MS ...... .. 332,339 |....09/27/2018 ...|....09/30/2030 ...
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED
05256L-AC-7 ..... NOTES |--2.BFE ... .. 1,477,500 |...95.7380 |..eeennnnnnnn 1,414,529 |.... .... 1,477,500 O 0 0 [0 40850 |- 4.849 ....08/27/2019 ...}|....09/30/2030 ...
05330K-AA-3 ..... AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A .. 2.CFE .. . 100.8200 |. ..5,621,219 |. .5,575,500 |.. .0 .6.806 ....08/02/2013 ..
05401A-AL-5 ..... AVOLON HOLDINGS FNDG LTD 144A . .. 2.CFE .. ...96.6540 |. ..2,899,620 |. 2,999,612 |.. .0 ... 4.256 ....11/16/2020 .. .
054536-AA-5 ..... AXA SUB NOTES - 1.GFE ... . . 120.5580 |... ....13,280,669 |.... .. 11,016,000 |.. ...11,759,037 O ] (79,462) |0 o0 ]....8.600 ... 7.343 ....02/25/2002 ...|....12/15/2030 ...
05523R-AC-1 ..... BAE SYSTEMS PLC 144A .... |- 2.AFE L. 5,623,838 |. 103.6390 |.............. 5,475,248 |.... .5,283,000 |.. ....5,608,611 0 |eeennn(10,865) [oeeneeeeeeeen0 o0 002225800 |- 5.262 ...07/27/2022 ... |....10/11/2041 ...
05523R-AE-7 ..... BAE SYSTEMS PLC 144A .... |- 2.AFE L 9,030,730 |.. 70.6770 |.....cevnnnnn. 7,986,501 |.... 11,300,000 |.. ....9,085,733 Ot 37,936 [0 00 000223.000 |- 4.165 ....00/26/2022 ...|....09/15/2050 ...
055262-A#-6 BASF SE - 1.GFE ... .. 5,000,000 |...97.1650 |........e.eee. 4,858,257 |.... .5,000,000 |.. ....5,000,000 0 . 0 o0 00102082890 . 3.890 . 12/1172013 ... 12/11/2025 ...
055300-A0-3 . BRITISH AMER TOBACCO INTL FIN . ..LS.. ..2.BFE .. . 103.9700 |. .. 3,119,100 |. .3,000,000 .3,000,000 |.. .0 L0 .5.931 ....07/31/2023 .. 02/02/2029 ...
055451-AR-9 . BHP FINANCE USA BHP BILLITON FIN USA LTD . .. 1.F FE .. ...90.7350 |. ..1,814,700 |. .2,000,000 .2,370,292 |.. .0 .. (15,449) |. .2.815 171272021 02/24/2042 ...
055451-BF-4 . BHP FINANCE USA ..... 1FFE .. . 109.2060 |. ..4,358,411 |. .3,991,000 .3,919,420 |.. .0 ......5.625 ....00/05/2023 .. 09/08/2083 ...
055451-BF-4 ..... BHP FINANCE USA .. 1.F FE ..|... .8, . 109.2060 |-.eevvnunieeeennnnn 9,829 |.... 009,000 |eeeeeiieeeeeenens 8,839 O e 0 [0 0022050500 |- 5.625 ....09/05/2023 ...|....09/08/2053 ...
05565E-G@-8 ..... BMW US CAPITAL LLC SERIES G .. 7,000,000 |...99.7900 |........c..e. 6,985,300 |.... .7,000,000 |.. ....7,000,000 O 0 0 [0 000..3.880 | 3.880 ....02/13/2014 ...|....02/13/2024 ...
073096-B*-9 ..... BAYPORT POLYMERS LLC SR UNSEC NOTES SER D 3,000,000 |...98.3490 |. .. 2,950,459 |. .3,000,000 .3,000,000 |.. .0 .5.150 ...02/15/2023 .. 02/15/2035 ...
12656*-AJ-1 ..... CSLB HOLDINGS INC GUARANTEED SNR NOTES . 3,000,000 |...96.9730 |. ..2,909,182 |. .3,000,000 .3,000,000 |.. .0 .3.630 ....10/08/2015 .. 10/08/2025 ...
12656*-AT-9 ..... CSLB HOLDINGS INC Guaranteed Senior Notes 4,000,000 |...76.8130 |. .. 3,072,532 |. .4,000,000 .4,000,000 |.. .0 .2.830 ....05/27/2020 .. 05/27/2035
184494-A#-9 . CLEANAWAY WASTE MGMT LTD SENIOR NOTES .......cceevver foun -nn 5,000,000 |...83.9620 |. ..4,198,100 |. .5,000,000 .5,000,000 |.. .0 .3.030 ....02/11/2020 .. 02/11/2032 ...
19123#-AA-6 ..... COCA-COLA SOUTHWEST BEV LLC SERIES A SENIOR NOTE 7,000,000 |...90.8310 |. ..6,358,155 |. .7,000,000 |.. .0 ......3.490 ....03/01/2018 .. 12/28/2029 ...
200447-A%-1 ..... COMISION FEDERAL DE ELECTRICID SENIOR NOTES ........[... ... .. 5,850,000 |...92.8000 |... ....5,850,000 O 0 0 [0 000040390 |l 4.389 ....09/29/2016 ...|....09/29/2036 ...
200447-A0-9 ..... COMISION FEDERAL DE ELECTRICID SENIOR NOTES . 3,000,000 |...98.3310 |... ....3,000,000 O 0 0 [0 enl.50460 |-l 5.459 ...06/26/2018 ...|....06/26/2038 ...
21987B-AW-8 ..... CODELCO INC 144A .. 981,090 |...94.9380 |... 992,041 O 2,083 L0 [0 0000030625 |l 3.865 ....02/02/2018 ...|....08/01/2027 ...
21987B-AZ-1 ..... CODELCO INC 144A 2,102,000 |...89.3000 |... ....2,072,521 0 [ (12,266) [oeeeeeeeeeeen0 o0 J.22223.000 |- 2.292 ....07/21/2021 ...|....09/30/2029 ...
22550L-2C-4 ..... CREDIT SUISSE NEW YORK ..LS.. ...97.0000 |... 0 39,207 L0 fniiiieel0 000002950 |l 7.764 ....01/04/2023 ...|....04/09/2025 ...
22550L-2C-4 CREDIT SUISSE NEW YORK .. ...97.0000 |... O e 2,731 o0 010002950 |- 7.764 ....01/04/2023 ...|....04/09/2025 ...
22550L-2L-4 . CREDIT SUISSE NEW YORK .. . 102.2760 |. .. 2,045,520 |. 1,997,878 |.. .0 .8.060 ....01/04/2023 .. 01/09/2025 ...
232806-A#-6 ..... CYPRESS SEMICONDUCTOR CORP SENIOR UNSECURED NOTES . ...84.1810 |. .. 2,525,445 |. .3,000,000 .3,000,000 |.. .0 .3.100 ...06/16/2021 .. 06/16/2031 ...
232806-B*-9 ..... CYPRESS SEMICONDUCTOR CORP SENIOR UNSECURED NOTES . ...81.5740 |. .. 3,262,950 |. .4,000,000 .4,000,000 |.. .0 .3.270 ....06/16/2021 .. 06/16/2033 ...
251525-AN-1 ..... [DEUTSCHE BANK AG . ...97.9240 |. .. 3,916,960 |. .4,000,000 .4,002,600 |.. .0 .7.495 ....11/18/2014 .. 01/01/9999
29287@-AA-9 ..... [ENGINE LEASE FINANCE CORP SENIOR NOTE ...97.1170 |. .. 2,913,525 |. .3,000,000 .3,000,000 |.. .0 ......4.480 ....11/27/2018 .. 11/27/2026 ...
29660N-AC-3 ..... FC BARCELONA ESPAI BARCO FONDO . 108.4580 |... ....10,845,770 |.... .. 10,000,000 |.. .. 10,000,000 JOJ ORI | I FOPRRRRY | R FUPPPRPRRRPIN | N AU A1 <10 I AU 6.867 ....05/30/2023 ...|....06/30/2032 ...
423012-AF-0 ..... HEINEKEN NV ...96.9780 |.....counnnnns 3,394,230 |.... ....3,500,000 |.. .... 3,518,350 O e (4,382) eeeceeeenn0 o0 000023.500 |- 3.354 ....05/17/2017 ...|....01/29/2028 ...
449282-AA-0 ..... ICHTHYS LNG PTY LTD PROJECT . L..94.7120 |ooeeeinnnnnnns 9,471,171 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0 40250 |- 4.250 ...06/13/2022 ...|....12/15/2029 ...
45326Y-A*-8 ..... INCITEC PIVOT LTD ...93.8470 |... ....4,000,000 O 0 0 [0 0000042030 | 4.030 ...10730/2019 ...|....10/30/2028 ...
46590X-AN-8 ..... JBS USA/FOOD/F INANCE . ...86.2540 |... 0 e (287 |0 0 )11080750 ). 3.599 ...08/22/2023 ...|....12/01/2031 ...
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46590X-AP-1 ..... JBS USA/FOOD/FINANCE ....evvniiviiniiniiiiinnineeeeenas fan e D...... T L 2.CFE .| 1,994,033 |...81.5030 [......ccvvneen 1,630,060 |.....cevnnnnn. 2,000,000 |.eeevenninnns 1,994,196 [....ccevvnnnnnnnd (U N [+ RN | N AR | B RN 3.000 |...... 3.040 ....08/22/2023 ...|....05/15/2032 ...
46653K-AB-4 ..... JAB HOLDINGS BV 144A ...68.1570 |..ccovnnnnnnns 3,407,850 |.... .5,000,000 |.. ....5,029,779 JLO I O (1511 )N APt | B FEUPRRPRRPIN | ) AU 3.750 |...... 3.715 ....05/26/2021 ...|....05/28/2051 ...
482630-AA-7 ..... KMD HOLDINGS INC SR UNSECURED NOTES ...85.1410 |...coovnnnnnns 5,214,663 |.... .6,124,738 |.. ....6,124,738 L RN | N | RPN | B SN 3.560 |...... 3.560 ....03/31/2022 ...|....03/31/2032 ...
494386-AB-1 ..... KIMBERLY-CLARK DE MEXICO 144A . ...99.8410 |... .2,750,000 |.. ....2,749,927 0 e 266 |0 o0 e 3.800 |...... 3.810 ...04/04/2014 ...|....04/08/2024 ...
500631-AS-5 ..... KOREA ELECTRIC POWER CO 144A ... . . 101.6830 |... O e 1 0 [0 e 5125 |...... 5.141 ....11/30/2004 ...|....04/23/2034 ...
50202*-AA-9 ..... LIDL US LLC .... .. 4,000,000 |...97.9090 |...eennnnnenn 3,916,360 |.... ....4,000,000 JLO I N | I ARt | B ISP | ) AT 4.460 |...... 4.460 ...08/31/2022 ...|....09/01/2027 ...
50202*-AE-1 ..... LIDL US LLC .... .. 3,000,000 |...93.2570 |...euunnnnnnns 2,797,710 |.... ....3,000,000 LU RN | N | RPN | ) SN 4.850 |...... 4.850 ....08/31/2022 ...|....09/01/2037 ...
530439-AQ-2 ...... LLOYDS BANKING GROUP PLC ...94.0610 |..ccevnnnnnnns 5,643,660 |.... ....6,047,850 0 feeeeennn 20,839 |0 o0 e 3.574 |...... 3.524 ....12/05/2017 ...|....11/07/2028 ...
632525-BB-6 . NATIONAL AUSTRALIA BANK 144A ...83.1010 |. .. 2,493,030 |. .3,000,000 |.. .0 .3.347 |......3.306 ....01/04/2022 .. 01/12/2037
716540-BH-4 . PETROLEOS MEX|CANOS ...99.8210 |. ..988,228 |. .989,999 |.. .0 .4.875 |......4.877 ...10/24/2014 .. 01/18/2024
716540-BH-4 . PETROLEOS MEXICANOS ...99.8210 |. ...10,000 ..10,000 |.. .0 ......4.875 |......4.877 ....10/24/2014 .. 01/18/2024 ...
716540-CK-6 ..... PETROLEOS MEXICANOS ... .. 86.8170 |... .3,000,000 |.. .... 2,999,214 O et 167 0 o0 e 5.350 |...... 5.357 ...12/21/2018 ...|....02/12/2028 ...
T44330-AA-9 ..... PRUDENTIAL FUNDING ASIA ...90.8100 |... .3,000,000 |.. ....2,981,201 O 2,654 |0 [0 3125 |...... 3.236 ....04/08/2020 ...|....04/14/2030 ...
756250-AE-9 ..... RECKITT BENCKISER TRSY SRV PLC 144A .. ...95.0230 |...covnnunnnns 4,751,150 |.... .5,000,000 |.. .... 4,994,255 O [ 1541 |0 0 e 3.000 |...... 3.035 ....06/21/2017 ...|....06/26/2027 ...
767201-AT-3 ..... RIO TINTO FIN USA LTD ...68.4900 |.............. 2,054,700 |.... .3,000,000 |.. ....2,968,828 LU SRR £ I N | I RPN | ) AN 2.750 |...... 2.804 ....10/28/2021 ...|....11/02/2051 ...
T846EL-AE-T ..... SPCM SA 144A ...86.0240 |......oeennnnt 1,290,360 |.... .1,500,000 |.. .... 1,500,000 J I N | I FORRRRRt | B ISP | B AU 3.375 |...... 3.375 ....09/13/2021 ...|....03/15/2030 ...
822582-BY-7 ..... SHELL [INTERNATIONAL FINANCE .... . ...83.2560 |.............. 8,325,600 |.... .. 10,000,000 |.. ...11,461,595 LU SR V15 (1[1 D N N | N RPN | B AN 3.750 |...... 2.868 ....09/17/2021 ...|....09/12/2046 ...
822582-CK-6 ..... SHELL INTERNATIONAL FINANCE .... .. 1,975,680 |...75.8850 |.............. 1,517,700 |.... ....2,000,000 |.. ....1,977,616 JO N U s I AP | B IR | ) FOU 2.875 |...... 2.956 LA1722/2021 ... 11/26/2041 ...
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR SECURED
83363R-AA-5 ..... BOND ... 46,918 |...99.0850 |... ...45,625 |.. JLO N U (515 FOSRRRRRt | B IEUPRRPRRRIN | ) AP 6.223 |...... 5.953 | D ceveis feeeereeiiieeeee s 126 e 2,839 |....11/30/2004 ...|....12/15/2026 ...
853250-AA-6 ..... STANDARD CHARTERED BANK 144A . 15,411,441 ). 110.3750 |. .16,307,906 |. 14,775,000 15,079,586 |.. .0 ..(29,609) |. .8.000 |......7.631 ,182,000 |....11/28/2001 .. 05/30/2031 ...
853250-AA-6 ..... STANDARD CHARTERED BANK 144A 156,409 |. 110.3750 |. ..165,563 |. . 150,000 .153,068 |.. .0 (298) | .8.000 |......7.631 . 12,000 |....11/19/2001 .. 05/30/2031
874060-AY-2 ..... TAKEDA PHARMACEUTICAL ... ...76.9180 |. .. 1,538,360 |. .2,000,000 .2,008,091 |.. .0 ... (389) |. .3.025 |......2.993 .60,500 |....10/12/2021 .. 07/09/2040
874060-AZ-9 ..... TAKEDA PHARMACEUT I CAL ...71.5930 |. .. 4,295,580 |. .6,241,863 |.. .0 (6,109) |. .3.175 |...... 2.952 ....01/27/2021 .. 07/09/2050 ...
87656X-A#-8 ..... TATE & LYLE INTL FINANCE ...97.2480 |. ..5,834,868 |. .6,000,000 |.. .0 .0 .4.060 |......4.060 ....10/29/2015 .. 10/29/2025 ...
87656X-C*-0 ..... TATE & LYLE INTL FINANCE .. ...84.8%60 |....coevnnnnnt 1,697,920 |.... . . ....2,000,000 0 . 2.910 |...... 2.910 ...08/06/2020 ...|....08/06/2030 ...
87656X-Ce-8 ..... TATE & LYLE INTL FINANCE L..81.4190 |...covnnnnnnns 2,442,571 |.... .3,000,000 |.. ....3,000,000 0. 0| 3.010 |...... 3.010 ....08/06/2020 ...|....08/06/2032 ...
89153V-AV-1 ..... TOTALENERGIES CAPITAL INTL SA . ...73.3970 |. .. 3,669,850 |. .5,000,000 .5,227,016 |.. .0 (5,829) | .3.127 |......2.877 ...0172172021 .. 05/29/2050 ...
89153V-AX-7 ..... TOTALENERGIES CAPITAL INTL SA . ...77.790 |. .. 3,889,800 |. .5,000,000 .4,930,800 |.. .0 2,944 |. .2.986 |......3.089 ...01/12/2022 .. 06/29/2041 ...
902613-AL-2 ..... UBS GROUP AG 144A ..... ...74.0240 |. ..2,220,720 |. .3,000,000 .3,000,000 |.. .0 0] .en3.179 ... 3,159 ...01/04/2022 .. 02/11/2043 ...
928571-BY-5 ..... VODAFONE GROUP PLC .... . . 100.9840 |........een... 3,029,520 |.... . ....2,987,638 0. a8 0 0 [ 5.625 |...... 5.654 ...02/07/2023 ...|....02/10/2053 ...
G1696#-BQ-8 ..... BUNZL FINANCE PLC Senior Unsecured Notes .. .. 2,000,000 |...88.8500 |.............. 1,777,008 |.... ....2,000,000 0 . 0 o0 o0 e 4.010 |...... 4.010 ... 11/21/2022 ... |....11/21/2032 ...
G2044@-BB-0 ..... COMPASS GROUP PLC SENIOR NOTES .. 3,000,000 |...99.0840 |.............. 2,972,520 |.... ....3,000,000 0. FRN VN R | N | B RN 3.540 |...... 3.541 . ....12/04/2014 ...|....12/04/2024 ...
G2242#-AA-1 ... COATS GROUP FINANCE CO LTD SENIOR NOTES ... .. 5,000,000 |...98.3180 |........eeeee. 4,915,900 |.... ....5,000,000 0 . FUU VI FORPRRRL | B AU | ) IO 3.880 |...... 3.880 | ....... .. 194,000 |....12/06/2017 ...|....12/06/2024 ...
G2242#-AD-5 ... COATS GROUP FINANCE CO LTD SENIOR NOTES ... 3,000,000 |...98.1960 |. .. 2,945,880 |. .3,000,000 |.. .0 .0 .5.370 |......5.370 . 80,550 |....02/16/2023 .. 02/16/2030 ...
62616#-AS-0 ..... DCC TREASURY 2014 LTD SENIOR UNSECURED NOTE . 3,500,000 |. 109.5990 |. .. 3,835,965 |. .3,500,000 .3,500,000 |.. .0 0 | .4.550 |......4.550 ....04/04/2019 .. 04/04/2026
G7114*-AB-7 ..... PLACES FOR PEOPLE TREASURY PLC ........ceceeeee .10,000,000 |...95.7700 |. ..9,577,027 |. 10,000,000 10,000,000 |.. .0 .0 ......3.420 |......3.420 ....06/06/2016 .. 06/08/2026 ...
G73340-AA-1 ..... RRPF ENGINE LEASING LIMITED SENIOR SECURED NOTES ..|... ... .. 2,000,000 |...93.5450 |.....eennnnenn 1,870,891 |.... ....2,000,000 |.. ....2,000,000 0 . o0 o0 0 e 4.030 |...... 4.031 ....06/13/2018 ...|....06/13/2028 ...
G7815@-AH-4 ..... SAP |RELAND US-FINANCIAL .. .10,000,000 |...97.9100 |... ..9,791,008 |.... .. 10,000,000 |.. .. 10,000,000 0. FRN VN R | N | B RO 3.330 |...... 3.330 ....11/15/2012 ...|....11/15/2024 ...
K21620-AB-2 ..... DANISH CROWN A/S SERIES B . .. 1,000,000 |...99.4580 |... 994,583 |.... ....1,000,000 |.. ....1,000,000 0 . o0 el 0 0 e 5.090 |...... 5.090 ...06/13/2012 ...|....06/13/2024 ...
K7802#-AY-5 ..... ROYAL GREENLAND A/S SENIOR NOTE .........ccevvunvrrnns foun oe .. 2,000,000 |...95.6070 |.......oc..een 1,912,140 |.... .2,000,000 |.. ....2,000,000 0. FRN VN R | N | B RN 4.370 |...... 4.370 ....11/19/2018 ...|....11/19/2028 ...
L7598*-AD-2 ..... PILI 1 Portfolio SCSp (Permira ... . 15,000,000 |...94.9070 |... .... 14,236,083 |.... 15,000,000 |.. ...15,000,000 0 . o0 o0 0 e 5.300 |...... 5.300 ....06/05/2022 ...|....05/05/2042 ...
N4281@-Bi-4 ..... KONINKLIJKE VOPAK N.V. SENIOR NOTES SERIES EE .... .. 2,700,000 |...96.7100 |.....eunnnnenn 2,611,170 |.... .2,700,000 |.. ....2,700,000 0. o0 o0 [0 4.140 |...... 4.140 ....12/19/2012 ...|....06/19/2027 ...
N7660#-AV-9 ..... SHV NEDERLAND B.V. eeeeeeeieeeeeeee e D...... 1 A .. 7,000,000 |...92.8810 |...eeunnnnennn 6,501,653 |.... .7,000,000 |.. ....7,000,000 0 . 0 0 o0 e 4.550 |...... 4.550 ....06/08/2022 ...|....06/08/2032 ...
N7660#-Al-7 ..... SHV NEDERLAND B.V. ..oiiiiivviiiiiiiiiiininiiiiiiinneeees foen e D...... T e 2AZ s 10,000,000 |...90.1530 |.............. 9,015,280 J..eeunnnnnns 10,000,000 |............ 10,000,000 |[................ [ U [0 o | I A PPTTTRTOORN | FPTTO 4.800 |...... 4.800 ...06/08/2022 ...|....06/08/2037 ...
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N9061@-AB-6 ..... VTTI B.V. SENIOR UNSECURED NOTE ........ccvvvvvnnvrenns foun one [ s I A BA 2,000,000 |...98.2190 |.........nneen 1,964,374 |.ovvennnnnnns 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (0 (VIR R | N RN | B FON 4.870 |...... 4.870 ....12/15/2015 ...|....12/15/2025 ...
N9061@-AG-5 ..... VITE BV. s D...... .. 2,000,000 |...94.2350 |..oeennnnnnnn 1,884,698 |.... .2,000,000 |.. ....2,000,000 0 . o0 o0 0 e 4.050 |...... 4.050 ....12/13/2017 ...|....12/15/2027 ...
P7077@-AF-1 ..... NASSAU AIRPORT DEVELOPMENT CO . D...... .. 4,410,000 |...97.3930 |...euunnnnns 4,295,022 |.... ....4,410,000 0. FRN VN O | N | B RO 7.000 |...... 7.062 ....11/30/2010 ...|....11/30/2033 ...
00458*-AB-5 ..... AQUASURE PTY LTD SERIES 2014A ... D...... .. 7,000,000 |...99.7680 |.............. 6,983,781 |.... ....7,000,000 0 . o0 o0 0 e 4.480 |...... 4.481 ....02/27/2014 ...|....02/27/2024 ...
Q0458*-AF-6 ..... AQUASURE PTY LTD SERIES 2018A .... D...... ...1,665,822 |...94.2950 |.............. 1,670,784 |.... .... 1,665,822 0. FRN VN R | N | B RO 4.320 |...... 4.319 ....01/15/2019 ...|....01/12/2034 ...
00697#-AA-4 ..... AUSGRID FINANCE PTY LTD SENIOR SECURED NOTES .......[.. ... D...... .. 8,000,000 |...93.1960 |.............. 7,455,693 |.... ....8,000,000 0 . o0 o0 0 e 3.500 |...... 3.500 ...09/06/2017 ...|....10/01/2027 ...
Q0697#-AB-2 ..... AUSGRID FINANCE PTY LTD SENIOR SECURED NOTES .. 2,000,000 |...90.3160 |.............. 1,806,313 |.... ....2,000,000 0. FRN VN R | N | B RO 3.600 |...... 3.600 ....09/06/2017 ...|....10/01/2029 ...
Q1297#-AF-5 ..... CSL FINANCE PTY LIMITED ...9,038,400 |...97.9420 |....eennnnnnnn 7,577,171 |.... .... 1,736,400 0 . ceet0 o0 [l 282,100 . 1.930 |...... 1.930 ... 11/12/2014 ...|....11/12/2024 ...
Q1629#-AE-7 ..... BRISBANE AIRPORT CORP PTY LTD . 4,000,000 |...98.7010 |. .. 3,948,060 |. .4,000,000 |.. .0 .0 .4.040 |......4.040 ....08/22/2012 .. 08/22/2024
01842#-AG-3 ..... BROOKFIELD WA RAIL PTY LTD SERIES B .. 4,000,000 |...99.2180 |. ..3,968,723 |. .4,000,000 |.. .0 0 | .4.640 |......4.640 ....07/16/2014 .. 07/16/2024
Q1842#-AH-1 ..... BROOKFIELD WA RAIL PTY LTD SERIES C .. 1,000,000 |...98.1790 |. .1,000,000 |.. .0 .0 ... 4.790 |......4.790 ....07/16/2014 .. 07/16/2026 ...
026008-AC-4 ..... COATES GROUP PTY LIMITED SENIOR UNSEC NOTES . .. 5,000,000 |...78.2110 |... . s . . ....5,000,000 0 . 0 0 o0 e 3.270 |...... 3.270 ...01/12/2022 ... |....01/12/2034 ...
03079#-AC-2 ..... DBCT FINANCE PTY LIMITED SERIES A ..eovvnniiiiinnnnnns 2,500,000 |...98.6140 |.............. 2,465,350 |.......ounnnn. 2,500,000 |.....ccvunnnns 2,500,000 0 (VIR R | N RN | B RO 3.840 |...... 3.840 ...09/12/2012 ... |....09/12/2024 ...
ETSA UTILITIES FINANCE PTY LTD SERIES B GT SENIOR
03629#-AL-7 ..... =R RN [N s I L PC P AN 4,000,000 |...94.6240 |.............. 3,784,958 |......ouunnnns 4,000,000 |.eeevunnnnnns 4,000,000 0 (VIR R | N RN | B RO 3.060 |...... VGV | S FN 47,940 |ooevvennnnnnns 122,400 |....08/10/2016 ...|....08/10/2026 ...
ETSA UTILITIES FINANCE PTY LTD SERIES 2019-A GT
03629#-AP-8 ..... SENIOR NOTE D...... 1.6 .. .. 3,000,000 |...91.4090 |.............. 2,742,270 |.... .3,000,000 |.. ....3,000,000 0. RNV R | I N | B RO 3.560 |...... 3.560 [FA ...... .. 106,800 |....08/01/2019 ...|....08/01/2029 ...
03647#-AA-9 ..... EVOLUTION MINING FINANCE SER A GTD SR NT . D...... 2.CPL . .. 2,000,000 |.. 88.0160 |.............. 1,760,328 |.... .2,000,000 |.. ....2,000,000 0 . JUU VI PR | B AU | ) IO 2.830 |...... 2.830 [MN ...... ... 56,600 [....11/08/2021 ...|....11/08/2028 ...
03920#-AG-4 ..... FONTERRA CO-OPERATIVE GROUP LT TRANCHE A SR NOTE ..[... ... D...... 1.6 FE . .. 2,000,000 |...95.2420 |.....oennnnnnn 1,904,831 |[.... ....2,000,000 0. RNV R | N | B RO 3.400 |...... 3.400 [MS ...... ...68,000 [....09/25/2014 ...|....09/25/2026 ...
03920#-AJ-8 ..... FONTERRA CO-OPERATIVE GROUP LT TRANCHE A SR NOTE ..[... ... D...... 1.G FE . .. 3,000,000 |...94.6810 |.............. 2,840,422 |.... ....3,000,000 0 . FU VI FORRRRL | B AU | B IO 3.630 |...... 3.630 [FA ...... .. 108,900 |....08/11/2015 ...|....08/11/2027 ...
03974*-AA-6 ..... GIP CAPRICORN FINCO PTY LTD ..evvvvenniiviiinnnniecvnnns foan e D...... 2.BPL ...4,986,289 |...85.2060 |.............. 4,248,637 |.... .... 4,986,289 0. FRN VN R | N | B RO 3.110 |...... 3.121 [MJSD .. 155,089 |....07/21/2021 ...|....12/31/2034 ...
05664#-AA-2 ..... LONSDALE FINANCE PTY LIMITED SENIOR SECURED NOTE .. [D...... 2.BFE .. 4,000,000 |...94.5990 |......nneenn 3,783,967 |.... ....4,000,000 0 . o0 o0 0 e 4.190 |...... 4.190 (A0 ...... .. 167,600 |....10/02/2018 ...|....10/01/2028 ...
05664#-AH-7 ..... LONSDALE FINANCE PTY LIMITED SENIOR SECURED NOTE .. [D...... 2.BFE .. 8,000,000 |...88.6020 |.............. 7,088,194 |.... ....8,000,000 0. RNV R | I N | B RO 3.850 |...... 3.851 ....07/09/2019 ...|....07/09/2031 ...
05995#-AH-7 ... MERIDIAN ENERGY LIMITED SER 2014-1 TR B SR GTD NT 4,000,000 |...96.7480 |. .. 3,869,920 |. .4,000,000 |.. .0 0 | .3.920 |......3.920 ....01/21/2022 .. 09/17/2026
06568@-AA-9 ..... NETWORK FINANCE COMPANY PTY ... 5,000,000 |...93.4060 |. ..4,670,300 |. .5,000,000 |.. .0 .0 .3.500 |......3.500 ....02/14/2018 .. 02/14/2028
07160#-AL-3 ..... ORICA FINANCE LIMITED GUARANTEED SENIOR NOTE 2,000,000 |...96.3740 |. 1,927,479 |. .2,000,000 |.. .0 0 | .....4.330 |......4.330 ....05/03/2017 .. 05/03/2027 ...
07160#-AP-4 ..... ORICA FINANCE LIMITED .. 3,000,000 |...87.2160 |.............. 2,616,469 |.... ....3,000,000 0. 0 0 [0 3.400 |...... 3.400 . ....06/24/2020 ...|....10/24/2030 ...
07160#-AR-0 ..... ORICA FINANCE LIMITED .. 2,000,000 |. 100.2270 |.eeeuunnnneenn 2,004,534 |.... ....2,000,000 JLO N N | [ ARt | B ISP | B AU 5.820 |...... 5.820 [AO ...... ... 67,900 |....03/16/2023 ...|....10/16/2032 ...
Q7397#-AT-1 ..... PRATT FINANCE PTY LTD GUAR SERIES L .. . s .. 3,079,800 |...81.0350 |.....euvnnnnns 2,431,057 |.... .. .... 3,069,457 O [ (4,904) |0 [0 e 3.880 |...... 5.065 [JJ ....... s .. 159,600 |....07/13/2021 ...|....07/13/2036 ...
074500-AJ-9 ..... PERTH AIRPORT PTY LTD PERTH AIRPORT DEV PTY SER | |... ... [ JUUU & IR 2B s 6,000,000 |...89.7040 |.......ccee... 5,382,231 |..............6,000,000 |.............. 6,000,000 |-eeveuneeeennnnn 0 fooeereeemnieed0 o0 0 e 3.450 |...... 3.450 [MS ..oooe [oreeiiiiins 67,275 |cceeeeeenennnn 207,000 |....09/04/2019 ... |[....09/04/2029 ...
TRANSURBAN QUEENSLAND FINANCE SENIOR SECURED NOTES
09194*-AE-9 ..... D...... 2.BFE .. 4,000,000 |...94.2810 |.....eunnnnnns 3,771,251 |.... 14,000,000 [...ieeeeenieen0 o0 0 o0 e 3.450 |...... 3.450 (D ....... .. 138,000 |....12/20/2016 ...|....12/20/2026 ...
09194*-AL-3 ..... [ I s I L 2BFE | 3,000,000 |...92.5090 |-.eeeunnnnnnnn 2,775,275 |oeevernnnnns 3,000,000 |-eevvunnannnn 3,000,000 |eeeveunieeeennnn 0 fooeereeemnieed0 o0 0 e 3.960 |...... 3.960 [MN ..oooe [oreerminies 15,180 [.oeeveeennnnns 118,800 |....05/15/2019 ...|[....05/15/2029 ...
09389#-AF-7 ..... VECTOR LIMITED SENIOR NOTES ......ccevvvvveniiiiiinnnnnsifonn oue [ | I L2AFE L 4,000,000 |...93.4620 |.............. 3,738,490 [....ccuunnnnns 4,000,000 |..eevunnnnnnns 4,000,000 |.eeeeuniiiinnns JO I o | OO PPN | I FOUUUUUPTRN (N RN 3.490 |...... 3.490 [AO .oooee foriiiiinnnnnns 25,593 [...oiiiiennnns 139,600 [....10/25/2017 ...|....10/26/2027 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 4,073,475,692 | XXX 3,492,504, 567 4,005,609, 120 4,060,401,418 0 XXX XXX 36,997,423 152,893,619 XXX XXX
008414-AA-2 ..... AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1 ............. I O 250,386 |...90.2130 |...oeeeeeenennnns 236,138 |oeeveeeeeennnn 261,756 |.coeeeeeennnnnnns 255,921 |veeeeeeeennnd 0 fooeeeeeeee (1,788) |0 [0 | 3.500 |...... 3.857 [MON ...oo [oeeeeeieiieeeeenee FLE T 9,161 |....08/21/2013 ... |....07/25/2043 ...
02660T-BU-6 ..... AMERICAN HOME MORTGAGE INV TR 2004-3 6AS .... .. 1,782,877 |...94.6000 |.............. 2,034,992 |.... .2,151,154 |.. ... 1,782,877 LU RN | N | RN | B SN 4.398 |...... 5.962 ... 95,586 |....12/08/2004 ...|....10/25/2034 ...
03464T-AA-7 ..... ANGEL OAK MORTGAGE TRUST 2022-3 A1 ...... 6,819,450 |...93.3920 |. ..6,437,733 |. .6,893,239 .6,832,719 |.. .0 .4.000 |......4.191 275,730 |....05/05/2022 .. 01/25/2067 ...
073879-ED-6 ..... BEAR STERNS ASSET BACKED SEC 2004-AC4 A4 . 1,218,147 |...96.4070 |. 1,245,612 |. 1,292,035 01,218,147 |.. .0 .5.750 |......6.443 . 69,019 |....11/03/2004 .. 08/25/2034 ...
08161B-AY-9 ..... BENCHVARK MORTGAGE TRUST 2018-B3 A5 ........ 514,965 |...94.8500 |. ..474,250 |. . 500,000 .506,638 |.. .0 .4.025 |......3.678 . 20,125 |....03/23/2018 .. 04/10/2051
10568K-AB-4 ..... BRAVO RESIDENTIAL FUNDING TRUS 2022-NQW2 A2 . 1,485,051 |...99.0940 |. .. 1,471,619 |. . 1,485,074 . 1,484,057 |.. .0 .4.883 |......4.873 . 72,516 |....056/25/2022 .. 11/25/2061
10569F-AA-6 ..... BRAVO RESIDENTIAL FUNDING TRUS 2022-NaM1 A1 ...94.2800 |. ..4,082,976 |. . 4,330,692 . 4,325,523 |.. .0 ......3.626 |......3.622 ...08/15/2022 .. 09/25/2061 ...
126460-AH-7 ... CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2 ........... s ...87.8570 |... ..321,760 |.. O e (92) 0 [0 e 3.000 |...... 2.885 ....04/17/2013 ...|....04/25/2043 ...
12646X-AJ-1 ..... CREDIT SUISSE COMM MORT TRUST 2013-IVR3 A2 ...eeevee fooe e oonnnnc 4 e [ 1A 484,807 |...88.0040 |.................421,220 |.....ccoinnnnnnss 478,637 |[.................480,968 | 0 fooeeieeeeeeea (50) |ooviiiiiieeee0 o0 s 3.000 |...... 2.908 ...05/08/2013 ...|....05/25/2043 ...
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12667F-R5-6 ..... COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3 ......... [cce o] veennns 4 s AR e 1,308,933 ]...93.9900 |.......oeennn. 1,481,989 [.oeeeeeennn 1,576,752 |.oovvvvnnnnnns RIRCEST N1V R | R PP 12 ') I AR N RPN | ) R 5.500 |...... TAB[MON oooe oo 7,227 |eeeeeenninnns 86,721 |....01/05/2005 ...|....02/25/2035 ...
12667F-Y3-3 ..... COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13 .. 4 AN .. 88.1010 |... .. 2,472,108 |.... .2,805,987 |.. ....2,533,318 JLO N N | [ ARt | B ISP | B AU 5.500 |...... 6.615 | MON ..... ...02/24/2005 ...|....03/25/2035 ...
12668A-IIN-2 ... COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8 ... 4 [ 3O RN L ...66.8400 |......ooiiiiinnnnn 8,023 |.... 12,003 9,110 O 820 o0 [0 e 5.500 ....03/07/2006 ...|....11/25/2035 ...
126694-CV-8 ..... COUNTRYWIDE HOME LOANS 2005-21 A17 . 4 AN ...57.9390 |... ... 43,543 |.... 75,153 e 43,543 [ (28,150) [cveuneeeeennn 861 Joeeeeiiiieeeenn0 [0 s 5.500 ....10/28/2010 ...|....10/25/2035 ...
12669G-C8-2 ..... COUNTRYWIDE HOME LOANS 2005-13 A8 .. 4 [ TARM L ...58.4350 |... ..245,201 |.... . . 13,015 [0 53,839 |0 [t 5.500 ...07/21/2005 ...|....06/25/2035 ...
16159G-AC-3 ..... CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3 . N .. 88.6770 |... 252,508 |.... 286,418 JLO N U () I ARt | B IR | ) AT 3.500 ....07/29/2019 ...|....07/25/2049 ...
16164A-AC-9 ..... CHASE MORTGAGE FINANCE CORPORA 2016-2 M2 .... I L ...91.5840 |... .. 1,197,382 |.... ....1,321,077 O e 2,156 |0 [0 e 3.750 ....07/19/2016 ...|....02/25/2044 ...
16412X-AJ-4 ..... CHENIERE CORP CHRISTI HD N L ...94.5140 |... ..945,140 |.... ....1,010,566 O e (,757) |0 o0 e 3.700 ...10/27/2020 ...|....11/15/2029 ...
172973-2R-9 . CITICORP MORTGAGE SECURITIES 2005-6 1A5 4 ...95.4270 |. .3,832 | ... 3,834 |.. .0 .5.625 |.. ....02/08/2006 .. 09/25/2035
17312D-AC-2 ..... |CITICORP MORTGAGE SECURITIES 2007-8 1A3 4 ...98.4270 |. 62,218 |. ..62,956 |.. .0 .6.000 |.. ....04/15/2011 .. 09/25/2037 ...
17321L-AA-7 ..... |CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1 4 ...90.7410 |. ..230,455 |. .250,925 |.. .0 ......3.483 |.. ....11/01/2013 .. 10/25/2043 ...
225458-AY-4 ... CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23 .. N ...93.8120 |... 421,401 |.... ....441,519 JLO N N | [ ARt | B ISP | B AU 5.500 ...03/04/2005 ...|....02/25/2035 ...
20977J-AB-2 ..... EVERBANK MTGE LOAN TRUST 2013-1 A2 ... I L ...88.6360 |... 217,907 |.... ....245,821 O [ (488) |0 o0 e 2.500 ....03/26/2013 ...|....03/25/2043 ...
20977K-AA-1 ... EVERBANK MTGE LOAN TRUST 2013-2 A .... N ...90.6090 |... 404,576 |.... ....444,013 0 [ (881) |0 o0 e 3.000 ....03/22/2016 ...|....06/25/2043 ...
3140FX-ED-O ..... FNVA BFO131 I L ...90.8320 |... ,161,000 |.... .. .... 2,440,545 O [ (1,457) |0 o0 e 3.500 ...11/02/2017 ...|....08/01/2056 ...
33767C-AD-9 ..... FIRSTKEY MORTGAGE TRUST 2015-1 A3 .. N ...90.2340 |... 146,129 |.... ..161,945 |.. O e 528 |0 o0 e 3.500 ....08/02/2015 ...|....03/25/2045 ...
33851F-AA-5 ..... FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1 . I L ...91.8940 |... 382,862 |.... ..416,635 |.. ....413,533 LU SRR £ N MO | I RPN | ) A 4.000 ....10/24/2018 ...|....10/25/2048 ...
33851K-AC-0 ..... FLAGSTAR MORTGAGE TRUST 2020-2 A2 N ...85.1050 |... 526,440 |.... . 618,577 |.. ...630,063 0 e (2,282) |0 o0 e 3.000 ...08/13/2020 ...|....08/25/2050 ...
36242D-RF-2 GSR MORTGAGE LOAN TRUST 2004-15F I L ...90.8580 |... ... 18,637 |.... ...20,513 |.. LU R (/4 D PO | I RPN | ) AN 5.500 ....09/15/2011 ...|....01/25/2024 ...
36258F-AA-7 ..... |GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A1 4 .. 87.7060 |. ..500,281 |. ..570,407 .0 .3.500 |.. ....01/16/2020 .. 05/01/2050
36258F-AH-2 . GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8 4 .. 87.7060 |. .. 1,500,919 |. 1,711,307 .0 .3.500 |.. ....01/16/2020 .. 05/01/2050
36259V-AB-9 . GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2 4 ...85.6780 |. ..642,941 |. ..750,416 .0 .3.000 |.. ...09/18/2020 .. 01/25/2051
45254N-FL-6 ..... [ IMPAC CMB TRUST 2003-9F A1 ..... |4 ...99.6580 |. 20,035 |. 20,104 ..19,021 |.. .0 .6.470 |.. ....10/30/2009 .. 07/25/2033 ...
45254T-PL-2 ..... [ IMPAC SECURED ASSETS CMN ONNER 2004-2 A5 |4 ...97.6980 |. ..242,984 |. ..248,709 .229,559 |.. .0 ......4.816 |.. ...05/19/2004 .. 08/25/2034 ...
45254T-PM-0 ... IMPAC SECURED ASSETS CMN OWNER 2004-2 A6 .. I L ...98.6380 |... O o0 o0 [0 e 4.816 ....04/14/2011 ...|....08/25/2034 ...
46591D-AC-3 ... JP MORGAN MORTGAGE TRUST 2019-INV1 A3 .. N .. 106,376 |...94.2500 |... ....105,143 O e (A72) |0 o0 e 4.000 ....05/16/2019 ...|....10/25/2049 ...
46591X-AC-9 ..... JP MORGAN MORTGAGE TRUST 2020-7 A3 I L .. 852,400 |...86.1290 |... . . ....847,041 O 2,318 o0 [0 3.000 ....09/18/2020 ...|....01/25/2051 ...
46592E-AC0 ..... JP MORGAN MORTGAGE TRUST 2021-1 A3 ... B ,953,958 |...82.7190 |... ,553,196 |.... A, ,938,662 0 [ (2,467) |0 o0 e 2.500 ....01/19/2021 ...|....06/25/2051 ...
46641A-AA-3 ..... JP MORGAN TAXABLE HFA TRUST 2013-2 A . I L .. 342,572 ]...95.3720 |... 321,889 |.... 338,835 O 311 0 [0 4.000 ....11/15/2013 ...|....08/26/2036 ...
46641X-AA-3 ..... JP MORGAN TAXABLE HFA TRUST 2014-1 A ... N .. 305,137 |...94.8250 |... 277,549 |.... . ...297,764 O e 284 |0 0 e 4.000 ...06/11/2014 ...|....11/27/2038 ...
46641Y-AJ-2 ..... JP MORGAN MORTGAGE TRUST 2014-2 2A2 .. 4 245,299 |...96.7140 |. ..228,457 |. ..236,219 .237,012 |.. .0 .3.500 |.. ....06/25/2014 .. 06/25/2029 ...
46647S-AE-0 ..... JP MORGAN MORTGAGE TRUST 2017-3 1A3 .. 4 ...90.3450 |. ..187,414 188,718 |.. .0 .3.500 |.. ....08/09/2017 .. 08/25/2047
46648H-AN-3 . JP MORGAN MORTGAGE TRUST 2017-2 A13 4 ...88.2620 |. ..653,234 .656,079 |.. .0 .3.500 |.. ...05/22/2017 .. 05/25/2047
46649Y-AC-9 . JP MORGAN MORTGAGE TRUST 2018-9 A3 4 ...91.6190 |. 89,501 ..88,968 |.. .0 .4.000 |.. ....09/20/2018 .. 02/25/2049 ...
46651B-AC-4 ..... JP MORGAN MORTGAGE TRUST 2019-6 A3 4 ...91.5090 |[. .. 124,472 125,315 |.. .0 ......3.500 |.. ....08/16/2019 .. 12/25/2049 ...
46651Y-AH-3 ..... JP MORGAN MORTGAGE TRUST 2019-9 A5 ... N ...87.7500 |... . 1,769,461 |.. .... 1,805,945 O e 7,438 |0 o0 e 3.500 ... 11/22/2019 ...|....05/25/2050 ...
59980C-AF-0 ..... MILL CITY MORTGAGE TRUST 2017-3 M2 I L ...92.7400 |... 3,177,006 |.... . 3,425,809 |.. .... 3,390,772 O e 3,081 |0 o0 e 3.250 .. 111,339 [....09/21/2017 ...|....02/25/2058 ...
670843-AA-9 ..... ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1 .. N . 100.9150 |... 1,820,144 |.... 1,803,641 |.. ....1,799,289 JLO N U (1o - APt | B IUUUPRPPRRIN | ) AU 6.319 ... 94,977 |....02/21/2023 ...|....03/25/2063 ...
67400A-AC-6 ..... OAKS MORTGAGE TRUST 2015-2 A3 I L ...91.6200 |... ..323,021 |.. O 883 o0 [0 3.500 . 11,306 |....12/01/2016 ...|....10/25/2045 ...
67448G-AA-1 ... ONSLOW BAY FINANCIAL LLC 2023-NaM4 A1 .. N . 100.6370 |... .2,189,580 |.. 0 e (2,170) Jeeeeeeen0 o0 6.113 . 78,079 |....05/18/2023 ...|....03/25/2063 ...
693652-AB-5 ... PSMC 2020-2 A2 ... I L ...88.3480 |... ..554,077 |.. LU R 5,301 |0 o0 e 3.000 ... 16,622 |....06/26/2020 ...|....05/25/2050 ...
693684-Al-4 ..... PSNMC 2020-1 A12 .. 4 ... ...91.1020 |... .3,037,751 |.. 0 e 6,139 |0 o0 e 3.500 .. 106,321 |....01/24/2020 ... |....01/25/2050 ...
69371V-AA-5 ..... PSNMC TRUST 2018-1A A1 ... 4 .. ...98.7680 |... ...24,883 |.. 0 | e (135) [0 |0 3.500 ....03/08/2018 ...|....02/25/2048 ...
69374X-AA-8 ..... PSNMC 2019-2 A1 ... 4 ...98.39%0 |. 20,000 .0 . (19) | ......3.500 |.. ....10/08/2019 .. 10/25/2049 ...
69375B-AN-9 ..... PSNMC 2019-3 A12 ..... 4. ...94.6880 |... ..554,897 |. ....564,818 0. L9783 [0 0 3.500 ...10/28/2019 ...|....11/25/2049 ...
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81745A-AB-3 ..... SEQUOIA MORTGAGE TRUST 2013-5 A2 ......ceevvvvennnnnns TA s 784,103 |...87.3940 |......ovvnnnnnnnn 673,550 |ovvvuniiiiiinnnn 770,706 |.oeevvvnnnneenns 780,440 [...ooeeivnnnnnnn (O O 1) AN | N AU | B KN 3.000 |...... 2.809 [MON ..... |eeeerenniinnnnns 1,927 [oooeiiiiiiinnns 23,121 |....04/08/2013 ...|....05/25/2043 ...
81745C-AB-9 ..... SEQUOIA MORTGAGE TRUST 2013-7 A2 ... 1.A ... .. 217,908 |...87.3830 |... ....216,614 JLO I U 74 D ARt | B ISP | ) IO 3.000 |...... 2.944 ....05/16/2013 ...|....06/25/2043 ...
81745X-AA-5 ..... SEQUOIA MORTGAGE TRUST 2017-4 A1 ... 1.4 ... .. 172,443 |...89.3470 |... ...170,915 O [ 1,404 |0 [0 3.500 |...... 3.313 ....06/07/2017 ...|....07/25/2047 ...
81746H-AB-7 ..... SEQUOIA MORTGAGE TRUST 2017-CH1 A2 ... 1.A ... ... 84,565 ]...91.9620 |... 0 e (209) Jeeeeeeeeen0 o0 e 3.500 |...... 3.334 ....09/20/2017 ...|....10/25/2047 ...
817460-AA-9 ..... SEQUOIA MORTGAGE TRUST 2018-2 A1 LA .. 723,857 |.. 88.6100 |... . ....721,399 O e (943) |0 [0 e 3.500 |...... 3.439 ....01/16/2018 ...|....02/25/2048 ...
81746R-AU-3 ..... SEQUOIA MORTGAGE TRUST 2016-2 A19 .. LA .. 359,857 |...88.0740 |... 310,583 |.... ....365,175 O e (789) |0 o0 e 3.500 |...... 3.281 ...10/04/2016 ... |....08/25/2046 ...
81746Y-AA-2 ..... SEQUOIA MORTGAGE TRUST 2019-2 A1 ... 1.4 ... ...93.0280 |... 282,171 |.... ...306,859 U R (0[N N | I RPN | ) A 4.000 |...... 3.79% ...05/17/2019 ...|....05/25/2049 ...
81747C-AA-9 ..... SEQUOIA MORTGAGE TRUST 2019-CH2 A1 ... 1.A ... ...98.2260 |... .. 49,737 |.... 0 [ 1,004 |0 o0 e 4.500 |...... 4.180 ....07/16/2019 ...|....08/25/2049 ...
81747D-AA-T ..... SEQUOIA MORTGAGE TRUST 2018-CH1 A1 1.4 .. ...92.4910 |. ..260,661 |. .0 .4.000 |......3.811 ....02/08/2018 .. 02/25/2048
81748B-AB-8 ..... SEQUOIA MORTGAGE TRUST 2019-3 A2 1.A .. ...89.0820 |. ..435,573 |. .495,479 |.. .0 .3.500 |......3.363 ...08/07/2019 .. 09/25/2049 ...
81748J-AA-3 ..... SEQUOIA MORTGAGE TRUST 2019-4 A1 ... LA ...89.6930 |. 105,102 |.. .0 ......3.500 |......3.285 ....10/08/2019 .. 11/25/2049 ...
86358R-U-7 ..... STRUCTURED ASSET SEC CORP 2002-3 B1 .. L TAFRM ... ...93.4440 |... . . ...165,220 O e B 0 o0 6.500 |...... 6.548 ...11/21/2002 ...|....03/25/2032 ...
86359A-K3-6 ..... STRUCTURED ASSET SECURITIES 2003-25XS A5 .. L TARN L ...94.7410 |... ..827,288 |.. 562,390 O 0 0 [0 6.120 ....08/27/2008 ...|....08/25/2033 ...
924921-AA-T7 ... VERUS SECURITIZATION TRUST 2022-5 A1 .. 1.AFE ..|... ...94.3290 |... .4,462,880 |.. .... 4,384,578 0 e 8,509 |0 o0 e 3.800 ....06/27/2022 ...|....04/25/2067 ...
92539B-AC-6 ..... VERUS SECURITIZATION TRUST 2023-1 A3 .. 1.F FE ..|... . 100.3000 |... 1,963,329 |.. .... 1,960,707 O [ (2,081) |0 o0 6.900 ....01/11/2023 ...|....12/25/2067 ...
92539F-AC-7 ... VERUS SECURITIZATION TRUST 2023-INV1 A3 ... .. 1.F FE ..|... . 100.4070 |... ... 3,490,811 0 e (3,828) |0 [0 6.758 ....02/13/2023 ...|....02/25/2068 ...
92539G-AC-5 ..... VERUS SECURITIZATION TRUST 2023-3 A3 .. 1.FFE . . 100.0340 |... .... 2,209,898 O e (2,354) |0 o0 e 6.743 ....04/14/2023 ...|....03/25/2068 ...
92540B-AC-3 ... VERUS SECURITIZATION TRUST 2023-INV2 A3 ... B .. 1.FFE . . 100.9990 |... .... 1,408,410 0 e (1,226) |0 o0 e 7.079 ...07/21/2023 ...|....08/25/2068 ...
92022F-JJ-8 ..... WASHINGTON MUTUAL 2003-AR11 B1 ... I L . 1TAFM . ...79.4870 |... ... 110,838 O 4994 0 [0 5.867 ....08/25/2009 ...|....10/25/2033 ...
92922FKX-5 . WASHINGTON MUTUAL 2003-AR12 BT ... 4 ...39.8850 |. ..21,425 |.. .0 .4.528 |... ....08/27/2009 .. 02/25/2034
949831-AA-9 . WELLS FARGO MRTG BACKED SEC 2019-3 A1 .. 4 ...89.5060 |. 144,621 |.. .0 .3.500 |.. ....09/10/2019 .. 07/25/2049
94989U-AS-0 . WELLS FARGO MORTGAGE BACKED 2018-1 A17 . 4 .. 87.7160 |. .687,135 |.. .0 .3.500 |.. ....10/16/2018 .. 07/25/2047
95002F-AE-4 ..... WELLS FARGO MORTGAGE BACKED 2019-4 A5 .. |4 .. 87.7070 |. . 4,730,299 |.. .0 .3.500 |.. ...11/19/2019 .. 09/25/2049 ...
95002J-AA-4 ..... WELLS FARGO MRTG BACKED SEC 2019-2 A1 .. |4 ...93.7260 |. .. 77,900 |.. .0 ......4.000 |.. ....05/13/2019 .. 04/25/2049 ...
95002T-AA-2 ..... WELLS FARGO MORTGAGE BACKED SE 2020-3 A1 .... I L ...85.8800 |... ....832,649 JLUJ SRR (I N PO | I RPN | ) A 3.000 ...07/156/2020 ...|....06/25/2050 ...
97652P-AA-9 ..... WINWATER MORTGAGE LOAN TRUST 2014-1 A1 ... N AL ...93.8080 |... ... 114,470 0 e 1,607 e o0 e 3.919 ....06/19/2014 ...|....06/27/2044 ...
97652T-AD-5 ... WINWATER MORTGAGE LOAN TRUST 2015-1 A4 .... v 4 | 1AL ...90.8530 |... ....253,476 O 1,816 |0 o0 3.500 ...02/05/2015 ... |....01/20/2045 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 71,368,760 77,131,155 75,952,063 (28,150) 94,274 161,028 0 XXX XXX XXX 279,646 3,087,020 XXX XXX
05490T-AC-6 ..... BBCCRE TRUST 2015-GTP B N L..89.1170 |.oeeeennennnns 3,537,945 |.... .3,970,000 |.. 4,028,442 o0 e (42,820) [0 el 0 ]l 40216 )L 82092 | NON ... ... 11,623 |... .. 167,375 |....09/28/2016 ...|....08/10/2033 ...
12575A-AF-4 ..... CMFT NET LEASE MASTER ISSUER L 2021-1 A6 .... I ...73.7550 |... .6,500,000 |.. 6,499,754 |0 e (46) [0 0 30440 il 30464 MON Ll e 6,832 |... .. 223,600 |....07/22/2021 ...|....07/20/2051 ...
12649A-AC-3 ..... CREDIT SUISSE MORTGAGE TRUST 2014-USA A2 . N ...86.9970 |... .5,000,000 |.. .... 5,055,863 . (35,690) |-eeevrniieeeenn0 [0 0080953 | 3,207 [ MON ... ... 16,471 |... .. 197,650 |....02/17/2015 ...|....09/15/2037 ...
23305J-AG-7 ..... DBUBS MORTGAGE TRUST 2017-BRBK C I L ...85.8530 |... ... 2,925,425 o (6,277) [0 |0 [0 30530 ] 3L328 [ MON L [, 8,598 |... .. 104,615 |....10/12/2017 ...|....10/10/2034 ...
23306N-AG-7 ..... DBWF 2015-LCM MORTGAGE TRUST 2015-LCM N ...84.0210 |... .... 3,930,426 18,253 [0 |0 f030421 ... 3.826 | MON ... .. 137,706 |....06/17/2015 ...|....06/10/2034 ...
36254X-AA-2 . GS MORTGAGE SECURITIES TRUST 2017-FARM A . 4 .. 86.7670 |. ..867,670 |. 1,013,474 |.. (3,294) |. . 35,898 |....12/18/2017 .. 01/10/2043 ...
44217N-AC-0 ..... [HOUSTON GALLERIA MALL TRUST 2015-A A1 4 ...95.7380 |. ..5,744,280 |. .6,000,000 .6,005,228 |.. (5,991) | 185,196 |....03/26/2015 .. 03/05/2037 ...
466560-AA-0 ..... [JP MORGAN MORTGAGE TRUST 2023-4 1A2 .. . . 100.3220 |. .. 4,552,221 |. . 4,537,609 . 4,521,655 |.. (1,086) . 158,816 |....06/06/2023 .. 11/25/2083 ...
68245H-AC-8 . ONE MARKET PLAZA TRUST 2017-1MKT B 4 ...87.6550 |. ..876,550 |. .1,000,000 999,574 |.. (4,862) |- 38,453 |....02/15/2017 .. 02/10/2032
68245H-AE-4 . ONE MARKET PLAZA TRUST 2017-1MKT C ... 4 ...83.8540 |. 1,995,725 |. .2,378,8%2 |.. .. (11,639) |. . 95,588 |....02/15/2017 .. 02/10/2032 ...
78413\-AE-8 ..... SFAVE COMMERCIAL MTGE SEC TR 2015-5AVE A2B . e [4 s s ...75.2080 |...cconnnnnnns 2,384,094 |.... .... 3,251,150 o (5,904) |eeeiiiieeeenn0 [0 | 40144 | 3,884 [MON ... .. 131,365 |....02/03/2015 ... |....01/05/2035 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 41,323,801 [ XXX 34,047,527 40,609,883 0 (104,336) 0 0] XXX XXX XXX 114,636 1,476,262 XXX XXX
00090T-AA-5 ..... ABPCI DIRECT LENDING FUND ABS 2020-1A A e | LFFE Ll 4,077,531 [...92.8630 |........eennn. 3,786,498 |.... .... 4,077,531 ... 25,726 |... 130,440 |....12/16/2020 ...|....12/20/2030 ...
00180A-AC-3 ..... AMSR TRUST 2020-SFR1 C |- TAFE L 1,499,931 [...95.3570 [......ccee 1,430,355 |.... . s . .... 1,498,661 0| N N J O PO < I (4 1 0\ A IO 3,024 |... ... 36,285 |....03/04/2020 ...|....04/17/2025 ...
002223-AE-5 ... AUF FUNDING LLC 2022-1A B2 .......cccvveviivnnnnnnnnnnns fone von | oneeens | s LACFE 1,000,000 |...99.3130 [.....ccuunnvnnnns 993,132 [...oovvnnnnnns 1,000,000 |.............. 1,000,000 J..oeenniiinnnnnd [ [ [ 0 ...... 7.550 |...... 7611 [JAJO .oon e 14,890 [..oovveennnnnns 62,917 |....12/02/2022 ...|....01/20/2031 ...
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006346-AW-0 ..... ADAMS OUTDOOR ADVERTISING 2023-1 A2 ..oevvvnnvvvvnnnan foee e e | s L 1GFE o 5,999,759 . 101.5260 [........cceeen 6,091,560 |...oeerennnn 6,000,000 |..eevunnnnnnns 5,999,552 |...oovvuininnns (O Y /1) 1 AN | N AU | B RN 6.967 |...... 7.063 [MON ... |ovevenvrnnnnnn 18,579 [ooiiiiiiiinns 156,757 |....07/19/2023 ...|....07/15/2083 ...
02666A-AA-6 ..... AMERICAN HOMES 4 RENT 2015-SFR1 A |- TAFE L ...97.2390 |..ceoinnnnnnns 2,438,570 |.... .... 2,504,144 O e (272) |0 o0 e 3.467 |...... 3.473 [MON ..... ... 86,946 |....02/26/2015 ...|....04/17/2045 ...
03065W-AF-2 ..... AMERICREDIT AUTOMOBILE RECEIVA 2022-2 C ... 1.CFE ..|... . 100.0480 |......cennnnn. 4,001,920 |.... .... 3,999,785 O i (92) el o0 e 5.320 |...... 5.377 [MON ..... ..212,800 |....06/14/2022 ...|....04/18/2028 ...
030728-LT-0 ..... AMERIQUEST MORTGAGE SECURITIES 2003-11 AF5 .. e AN L . 108.5940 |.......eenn.n. 1,038,448 |.... 0 e (7,962) |0 o0 e 5.383 |...... 6.514 [MON ..... ... 50,861 [....11/03/2003 ...|....01/25/2034 ...
03789X-AF-5 ..... APPLEBEES/ [HOP FUNDING LLC 2023-1A A2 . |- 2.BFE ..|... . 102.8760 |.............. 5,658,180 |.... .. I RN | AU | RPN | ) AN 7.824 |...... 7.901 |MJSD ... .. 272,536 |....03/29/2023 ... |....03/05/2083 ...
038370-AA-0 ..... AQUA FINANCE TRUST 2019A A |- LEFE L. ...94.2140 |... ..209,184 |.. 209, 184 O e 15 0 [0 e 3.140 |...... 3.166 ....09/16/2019 ...|....07/16/2040 ...
038370-AB-8 ..... AQUA FINANCE TRUST 2019-A B .... |- TEFE L ...93.4860 |... .3,791,009 |.. ... 3,790,792 LU R ~() I N | N RPN | ) AN 3.470 |...... 3.4% ...09/16/2019 ...|....07/16/2040 ...
03837P-AA-5 ..... AQUA FINANCE TRUST 2017-A A .... |- TAFE L ...99.4470 |... ..252,980 |.. O e 10 0 o0 e 3.720 |...... 3.751 ....11/17/2017 ...|....11/15/2035 ...
03842V-AB-3 ..... AQUA FINANCE TRUST 2021-A B . .. 1.G FE .. ...82.4970 |. .2,200,000 .0 .2.400 |......2.413 ....00/29/2021 .. 07/17/2046
03842V-AC-1 ..... AQUA FINANCE TRUST 2021-A C . .. 2.CFE .. ...78.6310 |. .4,300,000 .0 .3.140 |......3.163 ....09/29/2021 .. 07/17/2046
038779-AB-0 ..... ARBYS FUNDING LLC 2020-1A A2 . .. 2.CFE .. ...91.6140 |. ..967,500 .0 003,237 ... 3,250 ....07/23/2020 .. 07/30/2080 ...
05377R-GE-8 ..... AESOP FUNDING |1 LLC 2023-1A B ... .. 1.F FE ..|... . 101.1310 |... . .4,000,000 |.. ... 3,999,321 O e 81 0 0 6.080 |...... 6.161 ...01/09/2023 ...|....04/20/2029 ...
05377R-GZ-1 ..... AESOP FUNDING |1 LLC 2023-4A B ... 1.F FE ..|... . 101.4650 |... 2,739,555 |.... .2,700,000 |.. .... 2,699,058 O e 118 0 [0 6.320 |...... 6.411 ....03/30/2023 ...|....06/20/2029 ...
05377R-HH-0 ..... AESOP FUNDING |1 LLC 2023-6A B ... 1.F FE . . 101.9110 |... 7,388,548 |.... .7,250,000 |.. ... 7,248,479 JU N U .Y A ARt | B IUUPRRPRRRIN | B AU 6.400 |...... 6.490 ....06/24/2023 ...|....12/20/2029 ...
05377R-HN-7 ... AESOP FUNDING |1 LLC 2023-8A B I 1.F FE . . 103.5510 |... .2,500,000 |.. ... 2,499,784 O e (10) 0 o0 6.660 |...... 6.753 ...09/12/2023 ... |....02/20/2030 ...
05607B-AA-9 ..... BXG RECEIVABLES NOTE TRUST 2017-A A .. N 1.F FE . ...98.6480 |... O e o0 [0 e 2.950 |...... 2.968 ....05/24/2017 ...|....10/04/2032 ...
05607B-AB-7 ..... BXG RECEIVABLES NOTE TRUST 2017-A B .. I L 2.CFE . ...98.5520 |... . I RN - I N | RPN | B SN 3.590 |...... 3.617 ....06/24/2017 ...|....10/04/2032 ...
05607U-AB-5 ..... BXG RECEIVABLES NOTE TRUST 2018-A B .. N 1.F FE . .. 558,853 |...96.6770 |... 540,370 |.... . . ....558,901 O e 18 0 [0 e 3.950 |...... 3.986 ...10/16/2018 ...|....02/02/2034 ...
05607U-AC-3 ..... BXG RECEIVABLES NOTE TRUST 2018-A C .. I L .. 536,354 |...95.9840 |... 514,917 |.... ..536,462 |.. 536,412 L R [T N | RN | B SN 4.440 |...... 4.485 ....10/16/2018 ...|....02/02/2034 ...
05608T-AB-7 ..... BXG RECEIVABLES NOTE TRUST 2020-A B .. 4 ...92.6620 |. 1,912,712 |. .2,064,182 .2,063,972 |.. .0 .2.490 |......2.506 ....10/01/2020 .. 02/28/2036
05608T-AC-5 ..... BXG RECEIVABLES NOTE TRUST 2020-A C .. 4 ...93.8870 |. .968,987 .1,032,078 1,032,031 |.. .0 .4.220 |......4.256 ....10/01/2020 .. 02/28/2036
09228Y-AB-8 ..... BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4 ...94.3520 |. 1,595,569 |. . 1,691,082 1,691,011 |.. .0 4.213 |......4.248 ....11/04/2016 .. 12/16/2041
09228Y-AC-6 ..... BLACKBIRD CAPITAL AIRCRAFT 2016-1A B ......ccevvvunnnsfonn on |4 ...87.1230 |. .. 746,959 |. ..857,362 .857,310 |.. .0 .5.682 |......5.748 ....11/04/2016 .. 12/16/2041 ...
09261W-AA-2 ..... BLACKROCK DLF X 2020-1 A-1 . ...98.8700 |. ..6,169,986 |. . 6,240,504 .6,240,504 |.. .0 ......5.677 |......5.557 . ...04/27/2023 .. 07/21/2030 ...
09261W-AC-8 ..... BLACKROCK DLF IX 2020-1 A-2 . ...99.9100 |... 2,245,779 |.... . 2,247,802 |.. 2,247,802 I RN | N | RPN | B SN 5.684 |...... 5.586 | JALO ... .. 158,036 |....11/29/2021 ...|....07/21/2030 ...
09261W-AE-4 ..... BLACKROCK DLF 1X 2020-1 B ... ...98.7800 |... ..899,258 |.. ....899,258 JLO N N | I FORRPRt | B IR | B FOU 8.164 |...... 8.071 | JAJO .... . 67,783 |....08/04/2021 ...|....07/21/2030 ...
09261W-AG-9 ..... BLACKROCK DLF 1X 2020-1 C ... ...98.2500 |... .. 749,265 |.. ....749,265 O o0 o0 [0 9.164 |...... 9.082 | JAL ... . 64,073 |....06/03/2021 ...|....07/21/2030 ...
092610-AJ-3 ..... BLACKROCK DLF 1X 2020-1D ... ...96.4200 |... ..823,905 |.. ....823,905 JLU I I | I APPSRt | B IR | B AU 9.664 |...... 9.591 | JAJO ... . 74,633 |....04/28/2021 ...|....07/21/2030 ...
09261W-AL-8 ..... BLACKROCK DLF IX 2020-1 E ... ...90.7700 |... ..706,034 |.. ....706,034 0. ....10.164 |..... 10.106 | JAJO ... . 67,535 |....02/17/2021 ...|....07/21/2030 ...
09261W-AN-4 ..... BLACKROCK DLF 1X 2020-1 W ... .. 81.6000 |... 1,411,950 |.. 1,411,950 JLO I N | I APPSRt | B IR | B AU 2.500 |...... 2.506 | JAO ... ... 35,789 |....12/21/2020 ...|....07/21/2030 ...
09261W-AQ-7 ..... BLACKROCK DLF IX 2020-1 ... . 103.2000 |. ..587,822 |. ..569,5% ....569,595 |.. .0 .0.000 |.. 240,875 |....09/17/2020 .. 07/21/2030 ...
09606B-AA-2 ..... BLUE STREAM ISSUER, LLC 2023-1A A2 ...97.0670 |. .. 3,882,680 |. .4,000,000 .3,935,981 |.. .0 .5.3%8 |.. ....04/25/2023 .. 05/20/2053
09748R-AA-6 ..... BOJANGLES [ISSUER, LLC 2020-1A A2 ... ...93.7510 |. ..5,526,621 |. .5,895,000 .5,895,000 |.. .0 .3.832 |.. ....00/29/2020 .. 10/20/2050
12434K-AB-2 . BXG RECEIVABLES NOTE TRUST 2022-A B ...95.0440 |. ..1,987,770 |. .2,091,421 .2,091,003 |.. .0 .4.610 |.. ...04/22/2022 .. 09/28/2037
124860-CB-1 ..... C-BASS LLC 1999-3 A . ...77.5000 |. ..10,276 |.. .0 ......0.000 |.. ....07/15/1999 .. 01/01/2029 ...
12489W-GE-8 ..... C-BASS 2002-CB6 M2F ... ...86.8920 |... ....372,981 O 0 0 [0 e 4.050 ...12/13/2002 ...|....01/25/2033 ...
12510H-AE-0 ..... CAPITAL AUTOMOTIVE REIT 2020-1A A5 ... ...91.2180 |... ... 1,974,241 O 101 0 [0 e 3.480 ....01/15/2020 ...|....02/15/2050 ...
12510H-AN-0 ..... CAPITAL AUTOMOTIVE REIT 2021-1A A4 ... ... 73.9850 |...covnnnnnnns 2,208,915 |.... ....2,985,014 JLU N Y £ T FORRRRRR | B IR | B AU 2.760 ....07/27/2021 ...|....08/15/2051 ...
12510H-AT-7 ..... CAPITAL AUTOMOTIVE REIT 2023-1A A2 ... . 100.5030 |........eennn. 4,508,502 |.... ... 4,344,345 O e 6,814 |0 [0 6.500 ....00/14/2023 ...|....09/15/2053 ...
12563L-AN-7 ..... CLI FUNDING LLC 2020-1A A ...89.4660 |.............. 2,686,329 |.... .... 3,001,604 O e 13 0 o0 e 2.080 ....08/27/2020 ...|....09/18/2045 ...
12563L-AS-6 ..... CLI FUNDING LLC 2020-3A A ... ...89.8410 |....oconnnnnns 2,012,438 |.... ... 2,239,672 O i 46 |0 [0 2.070 ....10/02/2020 ...|....10/18/2045 ...
12563L-AT-4 ..... CLI FUNDING LLC 2020-3A B ... ...90.0240 |....coounnnnns 1,209,923 |.... .... 1,343,602 O [ 57 el o0 e 3.300 ...10/02/2020 ...|....10/18/2045 ...
12565K-AF-4 ..... CLI FUNDING LLC 2022-1A B1 .. ...85.6150 |.......oennnns 2,152,704 |.... ....2,513,878 O i 46 |0 [0 3.120 ....01/19/2022 ...|....01/18/2047 ...
12565K-AH-0 ..... CLI FUNDING LLC 2023-1A B ... . 102.9970 |. ..4,911,300 |. . 4,746,854 |.. .0 .....7.480 |.. ....06/07/2023 .. 06/18/2048 ...
14686G-AD-8 ..... CARVANA AUTOS RECEIVABLES TRUS 2022-N1 C ............ .. 1,884,036 )...97.2180 |.............. 1,831,828 |.... .1,884,248 |. .... 1,884,106 O e 0 [0 3.320 ...03/11/2022 ... |....12/11/2028 ...
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14855\1-AA-6 ..... CASTLELAKE AIRCRAFT SECURITIZA 2019-1A A ..oovnvveiisfonn e nnnnns 4 s L 2BFE | 2,011,650 |...87.2800 |.............. 1,755,771 oo 2,011,654 |[....ccoeeennns 2,011,585 [.oooevvninnnens (U R O ) 1 AN | Y AU | B RN 3.967 |...... 3.999 |MON ..o [ernnniriinnnnnns 3,547 ....04/11/2019 ...|....04/15/2039 ...
19260M-AA-4 ... COINSTAR FUNDING, LLC 2017-1A A2 |- 2.CFE ..|... ...87.5160 |...ccovunnnnns 2,454,824 |.... ....2,805,000 JLO N N | [ ARt | B ISP | B AU 5.216 |...... 5.249 .. 26,823 |... ....05/04/2017 ...|....04/25/2047 ...
193938-AD-9 ..... COLLEGE AVE STUDENT LOANS 2023-A C ... .. 1.F FE ..|... ...96.9660 |.............. 1,454,490 |.... .... 1,499,362 O e 92 o0 [0 6.060 |...... 6.144 ....06/09/2023 ...]|....05/25/2055 ...
194204-AB-9 ..... COLLEGE AVE STUDENT LOANS 2017-A A2 .. 1.BFE ..|... ...95.7410 |... O e 25 o0 o0 e 3.750 |...... 3.789 ....07/11/2017 ...|....11/26/2046 ...
19421U-AB-0 ..... COLLEGE AVE STUDENT LOANS 2019-A A2 .. 1.AFE ..|... ...92.2720 |... .. 1,214,407 |.... LU R - T N | N RN | ) FN 3.280 |...... 3.308 ....06/26/2019 ...|....12/28/2048 ...
19423D-AB-6 ..... COLLEGE AVE STUDENT LOANS 2018-A A2 .. .. 1.DFE ..|... ...95.9800 |....cevnunnnns 1,214,818 |.... .... 1,265,360 O e 4 0 [0 e 4.130 |...... 4.173 ...06/12/2018 ...|....12/26/2047 ...
19424K-AC-7 ..... COLLEGE AVE STUDENT LOANS 2021-A B ... .. 1.CFE ..|... ...89.5810 |.....covnnnnns 1,114,369 |.... .... 1,243,656 O o 0 [0 2.320 |...... 2.339 ....02/09/2021 ...|....07/25/2051 ...
19424K-AD-5 ..... COLLEGE AVE STUDENT LOANS 2021-A C .. 1.F FE ..|... ...90.5740 |...ccovnennnns 2,225,881 |.... ... 2,456,852 0 e 83 0 0 e 2.920 |...... 2.946 ....02/09/2021 ...|....07/25/2051 ...
19521U-AA-1 ... COLOGIX DATA CENTERS ISSR LLC 2021-1A A2 . . .. 1.G FE .. ...90.1810 |. ..4,148,326 |. . 4,599,355 |.. .0 .3.300 |......3.319 ....12/14/2021 .. 12/26/2051
20267T-AA-O ..... COMMONBOND STUDENT LOAN TRUST 2016-A A1 4 1AFE .. ...95.3270 |. ..347,809 |. .364,842 |.. .0 .3.320 |......3.343 ...04/15/2016 .. 05/25/2040
20267U-AA-T ..... COMMONBOND STUDENT LOAN TRUST 2016-B A1 4 1AFE .. ...95.5000 |. .. 125,457 |. 131,357 .. .0 .een2.730 |......2.750 ....10/13/2016 .. 10/25/2040 ...
20267V-AC-1 ..... COMMONBOND STUDENT LOAN TRUST 2017-AGS B .. N .. 1.BFE ..|... .. 467,486 |...89.2470 |... ....467,488 JLU I N | [ APt | B IR | B AU 3.470 |...... 3.49% ...06/02/2017 ...|....05/25/2041 ...
20268\1-AA-4 ..... COMMONBOND STUDENT LOAN TRUST 2018-BGS A1 ... I L .. 1.AFE ..|... ...94.4870 |... . .. 577,737 O e 517 o0 [0 e 3.560 |...... 3.810 ....12/14/2018 ...|....09/25/2045 ...
20269-AC-9 ... COMMONBOND STUDENT LOAN TRUST 2018-AGS B ... N .. 1.BFE ..|... ...92.1360 |... 1,010,401 |.. ....1,010,233 O e 3 0 0 e 3.580 |...... 3.614 ....03/09/2018 ...|....02/25/2044 ...
20633K-AA-6 ..... TUNES 2022-1A A2 .. 1.EFE ..|... . 101.5580 |... .3,000,000 |.. ... 2,942,602 0 e 13,017 o0 [0 6.500 |...... 7.107 ...12/08/2022 ...|....01/20/2073 ...
210750-BX-2 ..... CONTI MTGE HOME EQUITY 1995-4 A9 ... L TAFRM ... ...82.2740 |... ..200,756 |.. O 0 0 [0 8.080 ....11/10/1995 ...|....03/15/2027 ...
210750-CJ-2 ... CONTI MTGE HOME EQUITY 1996-1 A7 L TARN L ...61.6320 |... .. 140,349 |.. O 0 0 [0 6.276 ....02/28/1996 ...|....03/15/2027 ...
21873A-AJ-6 ..... COLONY AMERICAN FINANCE LTD 2020-4 C . .. 1.G FE ..|... ...82.6%0 |... .2,000,000 |.. .... 1,999,296 O [ (224) |0 o0 e 2.250 ...12/09/2020 ...|....12/15/2052 ...
21873A-AL-1 ..... COLONY AMERICAN FINANCE LTD 2020-4 D .. 2.BFE ..|... ...78.6980 |... 786,980 |.... s 999,666 O e (104) |0 o0 e 2.712 ....12/09/2020 ...|....12/15/2052 ...
22534L-AC-6 CREDIT ACCEPTANCE AUTO LOAN TR 2022-1A B . .. 1.CFE .. ...97.5690 |. .. 3,902,760 |. 4,000,000 .3,999,760 |.. .0 .4.950 |.. ....06/08/2022 .. 08/16/2032
225740-AA-7 ..... [CRESCENT DIRECT LENDING FD |11 NOTE .. ..2.BPL .. ...95.7370 |. ..5,634,889 |. .5,885,809 .5,885,809 |.. .0 .5.000 |.. ....11/01/2023 .. 01/29/2031
25273C-AC-4 ..... [DIAMOND RESORTS OWNER TRUST 2021-1A C . .. 2.BFE .. ...92.4850 |. ..574,790 |. ..621,495 621,475 |.. .0 .2.700 |.. ....04/12/2021 .. 11/21/2033
25402J-AA-7 ..... [DIGITAL BRIGE ISSUER LLC 2021-1A A2 .....oovvvvvnnnne fonn oee .|..2.BFE .. ...94.1670 |. 1,412,505 |. .1,500,000 .1,500,000 |.. .0 .3.933 |.. ....06/30/2021 .. 09/25/2051 ...
25755T-AK-6 ..... [DOMINOS P1ZZA MASTER ISSUER 2018-1A A2l ....coeeeeeefnn wee .. 2.AFE .. ...96.5850 |. ..4,587,788 |. .4,750,000 .4,750,000 |.. .0 ......4.328 |.. ...04/18/2018 .. 07/25/2048 ...
25755T-AL-4 ..... DOMINOS P1ZZA MASTER ISSUER 2019-1A .. 2.AFE ..|... ...91.4720 |...coovnnnnnns 4,402,090 |.... .4,812,500 |.. .... 4,812,500 O o0 o0 [0 3.668 ...11/06/2019 ...|....10/25/2049 ...
DYAL CAPITAL PRTNRS IV ISSR B SENIOR SECURED NOTES
26113%-AA-T oo [ e [ e T LLFEPL e 1,400,000 |...90.5150 [....oeeveenen 1,267,215 [ 1,400,000 |....oeevennnn 1,400,000 (O S | N PN | I AR | B RN 3.650 |...... 3.648 ...02/22/2021 ... |....02/22/2041 ...
261138-AA-5 ..... S| 1FPL L .. 2,600,000 |...90.5150 |......uvnnnnnn 2,353,399 |.... ....2,600,000 LI RN | I N | RPN | B SN 3.650 |...... 3.648 ....02/22/2021 ... |....02/22/2041 ...
26208L-AE-8 ..... DRIVEN BRANDS FUNDING LLC 2019-2A A2 . |- 2.CFE ..|... .. 2,664,000 |...94.4810 |... .. ....2,664,000 JLU I N | [ APt | B IR | B AU 3.981 [...... 4.000 ....09/10/2019 ...|....10/20/2049 ...
26209X-AA-9 ..... DRIVEN BRANDS FUNDING, LLC 2020-1A A2 .. |- 2.CFE ... .. 967,500 |...92.4410 |... ..967,500 |.. O o0 o0 [0 3.786 |...... 3.803 ....06/26/2020 ...|....07/20/2050 ...
26209X-AC-5 ..... DRIVEN BRANDS FUNDING, LLC 2020-2A A2 .. .. 2.CFE ..|... 2,917,500 |...89.5220 |... . .2,917,500 |.. ....2,917,500 O [0 0 [0 e 3.237 |...... 3.250 ...10/29/2020 ...|....01/20/2051 ...
26209X-AD-3 ..... DRIVEN BRANDS FUNDING, LLC 2021-1A A2 .. .. 2.CFE ..|... .. 6,370,000 |...85.8260 |.............. 5,467,116 |.... .6,370,000 |.. ....6,370,000 I RN | N | RPN | B FN 2.791 |...... 2.801 ....00/23/2021 ...|....10/20/2051 ...
26209X-AF-8 ..... DRIVEN BRANDS FUNDING, LLC 2022-1A A2 .. .. 2.CFE ..|... .. 9,900,000 |. 101.4750 |... ...10,046,025 |.... .9,900,000 |.. ....9,900,000 J I N | I FORRRRRt | B ISP | B AU 7.398 |...... 7.459 ...09/28/2022 ...|....10/20/2052 ...
DYAL CAPITAL PRTNRS 11 ISSR B SENIOR SECURED
26746%-AA-2 ... 1.GPL . 1,459,727 |...95.0070 |....cevvennnnn 1,386,850 |.... 1,459,727 |.. e 1,459,727 o0 0 0 o0 e 4.400 |...... 4.398 ...06/23/2020 ...|....06/15/2030 ...
267460-AA-0 ..... R | I .. 1.GPL ..|... ...95.0070 |... .. 2,413,449 |.... .2,540,273 |.. .... 2,540,273 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.400 |...... 4.398 ....06/23/2020 ...|....06/15/2030 ...
28416D-AB-6 ..... ELARA HGV TIMESHARE ISSUER 2017-A B ......evvvvvvvvnns foun one U 1. ...96.7820 |. ..418,448 |. ..432,362 432,362 |.. .0 .2.960 |......2.987 ....10/17/2017 ..
28924A-AB-T7 ..... ELM TRUST 2020-4A A2 .... |4 1. ...94.9420 |. .. 3,239,789 |. . 3,412,387 3,412,321 |.. .0 .eenn2.286 |......2.296 ....10/16/2020 .. .
289338-AB-1 ..... ELM TRUST 2020-3A A2 .... I L .1 ...95.7840 |.....counnnnns 2,075,134 |.... ....2,166,386 JLUJ R ( (-1 ) MO | I RPN | ) AN 2.954 |...... 2.972 ....08/26/2020 ...|....08/20/2029 ...
29978C-AA-8 ..... EVERBANK MORTGAGE LOAN TRUST 2018-1 A1 ... B L. i ...88.4290 |... 486,532 |.... 545,408 JLO I O ;!5 I ARt | B IR | B AU 3.500 |...... 3.598 ...02/08/2018 ...|....02/25/2048 ...
30166Y-AE-2 ..... EXETER AUTOMOBILE RECEIVABLES 2022-3A C .. .. 1.F FE ..|... ...99.4480 |... .. ....5,739,411 O e 12,269 |0 o0 e 5.300 |...... 5.574 ....06/14/2022 ...|....09/15/2027 ...
30168C-AE-8 ..... EXETER AUTOMOBILE RECEIVABLES 2023-2A C .. |- 1L.EFE ... ...99.8200 |... .2,000,000 |.. ....1,999,715 O e 30 0 o0 e 5.750 |...... 5.823 ...06/09/2023 ...|....07/17/2028 ...
31614C-AB-2 ..... Fidelity Direct Lending Fund | ceveenn | eeveeeeen | LEFE Ll . ...99.7430 |... ....57,771,146 |.... 57,920,000 |.. ...57,920,000 I RN | N | RPN | B A 8.160 |...... 7.389 ....12/21/2023 ... |....02/25/2027 ...
35042A-AA-1 ..... FOUNDATION FINANCE TRUST 2023-1A A .ovvveeeevvnnnnnefoes e | eiennne | s L LAFE s 830,130 |. 100.0800 |...ccvvuuuraaens 836,277 |oeevuneeeeennnnn 835,608 [......cccvnunnnns 830,954 |...ouiiiiiennnnd 0 fooeeieeeeenn 824 |0 0 s 5.670 |...... 6.045 ...05/01/2023 ...|....12/15/2043 ...
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361528-AC-6 ..... GBX LEASING 2022-1 LLC 2023-1A A wovvvnniviivineeees foee e e | s LACFE s 998,197 [. 104.3660 |.............. 1,042,288 [..oeeiiennnnnnn 998,685 |.......cevvnnnnn 998,200 [..oevvvvvnnenenn0 Jovviiiiinind o0 [0 6.420 |...... 6.516 |MON ... |oeeeeiiiiiinnnns 1,959 [ooiiiiiiiinnnns 5,343 |....11/07/2023 ...|....11/20/2053 ...
36157R-D7-7 ..... GE CAPITAL MTG 1999-HE1 A6 .. e AN L ...99.7640 |... .. 274,675 |.... 214,846 e e (162) |0 [0 6.700 |...... 6.669 ...05/21/2010 ...|....04/25/2029 ...
36157R-D9-3 ... GE CAPITAL MTG 1999-HE M L..6. FM ... ...84.6060 |... ...53,568 |.... s R - < N SRR | R NN | N R 6.705 |...... 7.341 ....01/28/2002 ...|....04/25/2029 ...
36263X-AE-3 ..... GLS AUTO RECEIVABLES TRUST 2022-1A C . .- 1.BFE ..|... ...97.4610 |.oeeeennnnnnns 2,923,830 |.... JLO I R <) ARt | B IEUPRRPRRRIN | B FOU 3.190 |...... 3.212 ....03/08/2022 ...|....02/16/2027 ...
36266X-AD-2 ..... GLS AUTO RECEIVABLES TRUST 2023-1A C . I .. 1.F FE ..|... . 100.8970 |.......ennnnn. 2,522,425 |.... O 0 0 [0 6.380 |...... 6.466 ....08/07/2023 ...|....12/15/2028 ...
37959P-AA-5 ... GLOBAL SC FINANCE SRL 2020-1A A .... 4 | LFFE L L..92.1220 |.oeoiinnnnnnns 4,109,068 |.... .... 4,458,798 O e (429) |0 o0 e 2170 |...... 2.159 ...09/02/2020 ...|....10/17/2040 ...
37959P-AC-1 ..... GLOBAL SC FINANCE SRL 2020-2A A .... 4 LR FE L ...91.8270 |...ccovnnnnnns 1,772,940 |.... .... 1,930,228 O e 88 o0 [0 2.260 |...... 2.278 ....09/23/2020 ...|....11/19/2040 ...
37959P-AD-9 ..... GLOBAL SC FINANCE SRL 2020-2A B . N .. 2.AFE ..|... ...92.0640 |... O e 14 0 [0 e 3.320 |...... 3.348 ....09/23/2020 ...|....11/19/2040 ...
38081E-AA-9 ..... [GOLDEN BEAR 2016-1A A .............. 4 1AFE .. ...89.4770 |. ..959,228 |. .0 .3.750 ....06/15/2016 .. 09/20/2047
38178X-AC-7 ..... GOLUB CAPITAL PARTNERS FUNDING 2021-2A B . .. 2.BFE .. ...84.7610 |. .. 2,542,830 |. .0 ......4.010 ....10/15/2021 .. 10/20/2029
381938-AB-5 ..... GOLUB CAPITAL PARTNERS FUNDING 2023-1A A . . .. 1.F FE .. . 101.0540 |. ..5,052,700 |. .0 ... 7.458 |......7.525 ....06/20/2023 .. 07/25/2033 ...
38217K-AA-2 ..... GOODGREEN TRUST 2016-1A A 4 | LA FE L ...90.4110 |... 1,440,988 |.... . . .... 1,593,373 JU N Y ¥ A AR | B IUUPRRPRRRIN | B FOU 3.230 |...... 3.240 ...10/28/2016 ...|....10/15/2052 ...
40439H-AB-5 ... HIN TIMESHARE TRUST 2020-A B .. 4 LR FE L ...93.6720 |... 01,222,268 |.. ... 1,222,102 O o 4 0 [0 2.230 |...... 2.245 ....09/04/2020 ...|....10/09/2039 ...
40439H-AC-3 ..... HIN TIMESHARE TRUST 2020-A C .. 4 2B FE L ...94.3950 |... ... 651,876 |.. O 9 0 [0 e 3.420 |...... 3.446 ....09/04/2020 ...|....10/09/2039 ...
411707-AH-5 ... CKE RESTAURANTS HOLDINGS INC 2020-1A A2 ... 4 2B FE L ...88.1200 |... .3,880,000 |.. LI RN | I N | RPN | B SN 3.981 [...... 4.000 ....11/13/2020 ...|....12/20/2050 ...
42770L-AA-1 ... HERO FUNDING TRUST 2015-1A A 4 | LA FE L ...93.2220 |... JLU N Y A AP | B ISP | B AT 3.840 |...... 3.845 ....04/22/2015 ...|....09/20/2040 ...
427700-AA-0 ..... HERO FUNDING TRUST 2014-2A A 4 [ TAFE L ...97.6050 |... ....502,919 O i 19 0 [0 e 3.990 |...... 3.999 ....10/16/2014 ...|....09/21/2040 ...
432838-AB-9 ..... HILTON GRAND VACATIONS TRUST 2022-1D B .... B .. 1.G FE ..|... ...96.5670 |... 834,353 |.... ....863,892 O e 1 0 0 e 4.100 |...... 4.139 ...04/12/2022 ...|....06/20/2034 ...
43284B-AB-8 ..... HILTON GRAND VACATIONS TRUST 2018-AA B ... I L .. 1.F FE ..|... ...97.2350 |... 455,198 |.... .. 468,107 O i 19 0 [0 3.700 |...... 3.73 ....09/11/2018 ...|....02/25/2032 ...
43284B-AC-6 ..... HILTON GRAND VACATIONS TRUST 2018-AA C . 4 .2.BFE .. ...96.8830 |. ..453,551 |. 468,116 |.. .0 .4.000 |......4.035 ....09/11/2018 .. 02/25/2032
44040H-AA-0 ..... HORIZON AIRCRAFT FINANCE | LTD 2019-1 A 4 .2.BFE .. ...89.1970 |. .. 3,068,272 |. .3,439,790 |.. .0 .3.721 |...... 3.749 ....06/21/2019 .. 07/15/2039
44040J-AA-6 ..... HORIZON AIRCRAFT FINANCE | LTD 2019-2 A 4 .2.CFE .. ...78.9990 |. .. 2,699,514 |. . 3,417,149 .3,417,016 |.. .0 .3.425 |......3.449 ....10/18/2019 .. 11/15/2039
44148H-AA-1 ... HOTWIRE FUNDING LLC 2023-1A A2 ... ...99.3380 |. .. 4,966,900 |. .5,000,000 .5,000,000 |.. .0 .5.687 |......5.754 ...05/16/2023 .. 05/20/2053 ...
44328J-AG-6 ..... [HPSPR 2023-1A C ..eevvnreeennnnnes ...96.6240 |. ..6,522,147 |. .6,750,000 .6,750,000 |.. .0 ......9.612 |......9.786 ....05/15/2023 .. 07/15/2035 ...
449670-CP-1 ..... INC HOME EQUITY LN TR 1997-3 CLASS A-6 .... ...99.8550 |... LU R £ ) N N | I RPN | ) AN 7.520 |...... 7.604 ....06/16/1997 ...|....08/20/2028 ...
45783N-AA-5 ... INSTAR LEASING 111 LLC 2021-1A A B ...87.5090 |... O e 186 |0 o0 e 2.300 |...... 2.320 ...02/03/2021 ...|....02/15/2054 ...
46616M-AA-8 ... HENDERSON RECE [VABLES LLC 2010-3A A .. I L ...99.5970 |... O i o0 [0 3.820 |...... 3.853 ....10/29/2010 ...|....12/15/2048 ...
46618L-AA-8 ..... HENDERSON RECE [VABLES LLC 2015-1A A .. N ...84.3440 |... O e 29 o0 [0 e 3.260 |...... 3.287 . ...08/25/2015 ...|....09/15/2072 ...
46648R-AC-5 ..... JP MORGAN MORTGAGE TRUST 2018-1 A3 ... I L ...89.9770 |... O 49 o0 [0 3.500 |...... 3.463 ...3,663 |....01/18/2018 ...|....06/25/2048 ...
4665IN-AA-2 ..... JOL AIR 2019-1 A N ...91.1120 |... . 3,287,213 JLU N U 275 FOSRRRRRRRt | B IEUPRRPRRIN | B AU 3.967 |...... 3.998 .5, .. 130,409 |....05/17/2019 ...|....04/15/2044 ...
50543L-AA-0 ..... LABRADOR AVIATION FINANCE LTD 2016-1A A1 . 4 ...85.5030 |. 1,713,834 1,700,528 |.. .0 .4.300 |......4.746 . s . 73,695 |....12/08/2016 .. 01/15/2042 ...
52604E-AB-6 ..... LENDMARK FUNDING TRUST 2023-1A B ... . ...99.0730 |. N .2,000,000 1,967,434 |.. .0 .5.600 |......6.394 . s . 71,245 |....04/26/2023 .. 05/20/2033
543190-AA-0 ..... LONGTRAIN LEASING |11 LLC 2015-1A A1 4 ...97.0990 |[. ..2,095,216 |. .2,157,814 2,157,734 |.. .0 .2.980 |......2.999 . s . 64,303 |....08/30/2019 .. 01/15/2045
55400E-AB-5 ..... MVWOT 2020-1A B .. 4 ...94.7930 |. ..402,795 |. ..424,921 424,883 |.. .0 2.730 |......2.747 . . . 11,600 |....07/13/2020 .. 10/20/2037
55400E-AC-3 ..... [MVWOT 2020-1A C .. 4 ...96.1150 |. ..409, 365 .409,334 |.. .0 ......4.210 |......4.248 . . . 17,234 |....07/13/2020 .. 10/20/2037 ...
55400U-AB-9 ..... MVW OWNER TRUST 2022-1A B . ...96.0890 |... . .3,004,925 |.. .... 3,004,619 O e 15 0 [0 e 4.400 |...... 4.442 .4, .. 132,217 |....05/12/2022 ... |....11/21/2039 ...
57109R-AC-4 ..... MARLETTE FUNDING TRUST 2023-3A C ... . 101.4130 |... 1,621,195 |.... .1,500,000 |.. .... 1,499,087 O i o0 [0 7.060 |...... 7.160 4 . 42,654 |....07/14/2023 ...|....09/15/2033 ...
59549l-AA-1 ..... MID STATE TRUST SERIES 11 A1 ...98.3700 |... 1,189,584 |.... 01,209,295 |.. .... 1,205,372 O [ 1,549 |0 0 e 4.864 |...... 5.181 .2, . 58,820 |....04/22/2010 ...|....07/15/2038 ...
61033\-AB-0 ..... MONROE CAPTAL INCOME PLUS ABS 2022-1A A ... ...92.7400 |... .... 4,950,315 LU R /7 N | I RPN | ) AN 4.050 |...... 4.490 ... 38, ..201,938 |....03/16/2022 ...|....03/30/2032 ...
61034U-AC-9 ..... MONROE CAPITAL MML CLO X LLC 2020-1A A2R . ...92.7000 |... .. ....3,000,000 O 0 0 [0 e 4.650 |...... 4.675 ... 15, .. 139,500 |....04/22/2022 ...|....05/20/2034 ...
62848B-AB-7 ..... MVW OWNER TRUST 2018-1A B ... ...98.3220 |... ..369,746 |.. L R~ NN | N RN | ) SO 3.600 |...... 3.629 ... 13,311 |....06/19/2018 ...|....01/21/2036 ...
62848P-AB-6 ..... MVW OWNER TRUST 2023-1A B ... ...99.6350 |... .3,894,080 |.. .... 3,893,987 JLO I PR (< 1) i ARt | B IEUPRRPRRRIN | B AU 5.420 |...... 5.480 ...6, .. 145,983 |....04/04/2023 ...|....10/20/2040 ...
62878Y-AA-2 ..... NOTHING BUNDT CAKES 2021-1 A2 . .. 1,980,000 |...90.0840 |... .... 1,980,000 O o0 o0 [0 e 2.989 |...... 3.000 ... 10, . 59,182 |....07/16/2021 ...|....07/30/2051 ...
62946A-AA-2 ..... NP SPE |1 LLC 2016-1A A1 ..... 1,026,370 |...97.3350 |. 1,026,370 |.. .0 ......4.164 |......4.199 . s . 42,738 |....04/25/2016 .. 04/20/2046 ...
629682-AA-3 ..... NADG NNN OPERATING LP 2019-1 A ....oovvvvvnniiiiinnnnns 2,891,920 [...95.7990 |... .2,891,920 |. ... 2,891,920 O 0 0 0 3.368 |...... 3.391 . 97,400 |....11/21/2019 ...|....12/28/2049 ...




6€0L3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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
638961-AA-0 ..... NAVIENT STUDENT LOAN TRUST 2023-A A ...ovvvvvvvvnnnnns foee e e | s L AFE e 4,853,011 |. 100.0360 |.............. 4,861,795 |oveeeinnnnn 4,860,045 |......ooeennnt 4,853,802 |.....ooeeriinnnd (O S £ ) RN | [ AU | B KN 5.510 |...... 5.624 [MON ..... |oeeevennnnnnnn 11,902 |oieennnnnnens 169,599 |....04/18/2023 ...|....10/15/2032 ...
63939N-AB-9 ... NAVIENT STUDENT LOAN TRUST 2016-AA A2A . |- TAFE L ...98.1210 |... ..382,772 |.. O e 18 0 [0 e 3.910 |...... 3.949 | MON ... ... 14,966 |....01/28/2016 ...|....12/15/2045 ...
64016N-AC-1 ..... NEIGHBORLY ISSUER LLC 2022-1A A2 . |- 2.CFE ..|... ...85.7940 |... . . 4,912,500 |.. LI RN | N | RN | B AN 3.695 |...... 3.712 [ JAJO .. 181,517 [....01/11/2022 ...|....01/30/2082 ...
64352V-ED-9 ... NEW CENTURY HOME EQUITY LOAN 2003-5 Al6 ... e AN L ...95.3170 |... 1,910,272 |.... 0 o249 |0 o0 e 4.8 |...... 4.940 [MON ..... . 96,565 |....10/07/2008 ...|....11/25/2033 ...
67190A-AC-0 ..... OAK STREET INVESTMENT GRADE NE 2021-1A A3 |- 2.AFE L. ...84.1040 |... 2,523,120 |.... O o 144 0 0 2.800 |...... 2.822 [MON ..... . 84,000 |....01/20/2021 ...|....01/20/2051 ...
68504U-AB-7 ..... ORANGE LAKE TIMESHARE TRUST 2019-A B ... |- 1LFFE L ...96.7170 |... 365,097 |.... ....377,456 O e |0 [0 e 3.360 |...... 3.386 [MON ..... . 12,684 |....05/21/2019 ...|....04/09/2038 ...
685041-AB-3 ..... ORANGE LAKE TIMESHARE TRUST 2018-A B ... | 1R FE L ...97.2510 |... 467,004 |.... ....480,185 LU RN | N | RN | B SN 3.350 |...... 3.373 [MON ..... . 16,087 |....02/13/2018 ...|....07/08/2030 ...
685041-AC-1 ..... ORANGE LAKE TIMESHARE TRUST 2018-A C . |- 2.CFE ..|... ...97.3890 |... JLU N Y A AP | B ISP | B AT 3.740 |...... 3.772 [MON ..... ... 15,394 |....02/13/2018 ...|....07/08/2030 ...
69121B-AC-8 ..... OWL ROCK CLO LTD 2022-7A A2 ... .. 1.AFE .. ...97.3580 |. . .0 .5.000 |......5.027 ....06/24/2022 .. 07/20/2033
69121B-AG-9 ..... OWL ROCK CLO LTD 2022-7A B2 ... .. 1.CFE .. ...94.3250 |. .. 5,659,488 |. .6,000,000 .0 .5.710 |......5.746 ...06/24/2022 .. 07/20/2033
69144A-AA-T ..... OXFORD FINANCE FUNDING TRUST 2020-1A A2 .. 1.F FE .. ...97.1100 |. ..797,520 .0 ......3.101 |......3.120 ....01/28/2020 .. 02/15/2028 ...
69145B-AA-4 ..... OXFORD FINANCE FUNDING TRUST 2022-1A A2 ... .. 1.F FE ..|... ...95.3%0 |... .6,000,000 |.. ....6,000,000 JLU I N | [ APt | B IR | B AU 3.602 |...... 3.627 ....02/08/2022 ...|....02/15/2030 ...
69363P-AC-4 ... PUBLIC SERVICE NEW HAMPSHIRE 2018-1 A3 .... | TAFE L ...94.0280 |... 470,140 |.... . 500,000 |.. 500,001 JLUJN R /0 1 PO | I RPN | ) AN 3.814 |...... 3.812 ....05/01/2018 ...|....02/01/2035 ...
72703P-AC-7 ..... PLANET FITNESS MASTER ISSUER 2019-1A A2 ... |--2.BFE ... ...88.3490 |... ..2,968,526 |.... .3,360,000 |.. ... 3,360,000 JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3.858 |...... 3.876 ....11/20/2019 ...|....12/05/2049 ...
72703P-AD-5 ..... PLANET FITNESS MASTER ISSUER 2022-1A A2I ... . |- 2.BFE ..|... ...92.8910 |... 5,932,251 |.... ....6,386,250 LU RN | N | RN | B SN 3.251 |...... 3.263 ....01/25/2022 ...|....12/05/2051 ...
72703P-AE-3 ..... PLANET FITNESS MASTER ISSUER 2022-1A A211 ... . |--2.BFE ..|... ...86.0090 |... 1,690,077 |.... .... 1,965,000 JL N N | I APPSRt | B IR | ) AU 4.008 |...... 4.027 ...01/25/2022 ...|....12/05/2051 ...
73316P-HP-8 ..... POPULAR ABS MORTGAGE PASS-THRO 2005-D A5 .. L TARN L ...98.2420 |.....iiiiieennnn 8,108 [ 8,254 8,161 O i (23) 0 [0 e 3.52 |...... 4.144 ....11/18/2005 ...|....01/25/2036 ...
74333L-AC0 ..... PROGRESS RESIDENTIAL TRUST 2020-SFR2 B .... .. 1.BFE ..|... ...95.3360 |... ....999,192 0 e (225) |0 o0 e 2.578 |...... 2.568 ...05/21/2020 ...|....06/18/2037 ...
759950-CU-0 ... RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5 . L TARN L ...89.2200 |... .... 2,495,207 O [ 41,914 051,185 [0 6.558 |...... 9.652 .. 102,124 |....06/18/2004 ...|....07/25/2034 ...
783897-AF-8 ..... SCF EQUIPMENT TRUST LLC 2021-1A D ..... .. 1.EFE .. ...92.4710 |. .. 3,328,956 |. .3,599,845 |.. .0 .1.930 |......1.942 . 69,480 |....02/10/2021 .. 09/20/2030
784054-AD-0 ..... SCF EQUIPMENT TRUST LLC 2020-1A B 1. ...98.8800 |. ..1,810,474 |. 1,830,848 |.. .0 .2.020 |......2.036 . 36,986 |....08/11/2020 .. 03/20/2028
784054-AE-8 ..... SCF EQUIPMENT TRUST LLC 2020-1A C ... . ...96.9320 |. .. 3,489,552 |. .3,599,887 |.. .0 .2.600 |......2.616 . 93,600 |....08/11/2020 .. 08/21/2028
T8449H-AC-1 . S\B PRIVATE EDUCATION LOAN TRU 2023-B B .1 ...99.0220 |. .. 3,366,748 |. .3,400,000 .3,398,925 |.. .0 .5.770 |......5.845 ....06/12/2023 .. 10/16/2056 ...
78450P-AC-9 . S\B PRIVATE EDUCATION LOAN TRU 2023-D B ....eeveeees fonn oo . 105.7530 |. .. 1,057,530 |. .1,000,000 .999,525 |.. .0 ......6.930 |......7.038 ....10/27/2023 .. 09/15/2053 ...
81761T-AA-3 ..... SERVICEMASTER BRANDS 2020-1 A2I ...87.6830 |... 2,493,599 [.... .2,843,880 |.. ... 2,843,880 I RN | N | RPN | B FN 2.841 |...... 2.850 ....11/20/2020 ...|....01/30/2051 ...
81761T-AC-9 ..... SERVICEMASTER BRANDS 2020-1 A211 ... ...81.9810 |... 2,331,302 |.... ....2,843,710 J I N | I FORRRRRt | B ISP | B AU 3.337 |...... 3.350 ....11/20/2020 ...|....01/30/2051 ...
81761T-AG-0 ..... SERVICEMASTER BRANDS 2021-1 A2I1 ... ...80.5900 |... 2,697,924 |.... ....3,347,716 LI RN | I N | RPN | B SN 3113 ..., 3.125 ....07/26/2021 ...|....07/30/2051 ...
81783R-AA-1 ... SETTLEMENT FEE FINANCE LLC 2013-1A A ...97.2360 |... ... 196,868 JLU I N | [ APt | B IR | B AU 3.980 |...... 3.999 ....11/15/2013 ...|....01/25/2044 ...
826525-AB-3 ... SIERRA RECEIVABLES FUNDING CO 2020-2A B .... . ...95.8320 |... ....591,924 O i 16 |0 [0 e 2.320 |...... 2.336 ....08/03/2020 ...|....07/20/2037 ...
826525-AC-1 ..... SIERRA RECEIVABLES FUNDING CO 2020-2A C ... .. 394,622 |...96.1260 |... 379,381 |.... . ...394,637 O 8 0 [0 e 3.510 |...... 3.537 ....08/03/2020 ...|....07/20/2037 ...
82652\1-AC-4 . SIERRA RECEIVABLES FUNDING CO 2019-2A C 179,385 |...97.9480 |. .. 175,718 |. ..179,3%9 179,389 |.. .0 .3.120 |......3.141 ....07/16/2019 .. 05/20/2036 ...
826943-AB-8 ..... SIERRA RECEIVABLES FUNDING CO 2023-1A B 1,158,315 |. 100.8110 |. .. 1,167,957 |. . 1,158,561 1,158,328 |.. .0 .5.830 |[......5.906 ....03/29/2023 .. 01/20/2040
83406E-AD-7 ..... SOCIAL PROFESSIONAL LOAN PROG 2018-A B . 7,994,763 |...91.3080 |. .. 7,304,640 |. .8,000,000 . 7,997,336 |.. .0 .3.610 |......3.644 ....01/18/2018 .. 02/25/2042
85236K-AF-9 ..... STACK INFRASTRUCTURE ISSR LLC 2023-1A A2 .. 2,940,840 |...98.6180 |. .. 2,958,540 |. .3,000,000 .2,948,840 |.. .0 .5.900 |......6.437 ....03/08/2023 .. 03/25/2048
859245-AA-0 ... STERLING BANK TRUST FSB 2004-1 ........ 1.3710 [ 13,715 | 0 ..13,939 |.. .0 ......2.080 |.....31.506 ....10/29/2009 .. 04/26/2026 ...
86212V-AF-1 ..... STORE MASTER FUNDING LLC 2018-1A A3 .. ...97.8880 |... . 1,916,667 |.. ....1,916,150 JLU N U S(s I ARt | B IR | B FOT 4.400 |...... 4.448 ...10/12/2018 ...|....10/20/2048 ...
86212X-AB-6 ..... STORE MASTER FUNDING LLC 2019-1 A2 ... ...78.7440 |... 2,240,466 |.... . 2,845,253 |.. ....2,845,199 LU R ()N AU | N RN | ) AN 3.650 |...... 3.678 .. 103,851 [....11/06/2019 ...|....10/20/2049 ...
872480-AF-5 ..... TIF FUNDING I LLC 2021-1A B ...85.3530 |... 1,214,867 |.... 01,423,344 |.. .... 1,423,079 O e 22 o0 [0 e 2.540 |...... 2.557 ... 36,153 |....01/25/2021 ... |....02/20/2046 ...
8734R-AJ-3 ..... TACO BELL FUNDING, LLC 2021-1A A23 ... ...81.2130 |... 3,989,589 |.... . 4,912,500 |.. .... 4,912,500 LU RN | N | RN | B SN 2.542 |...... 2.550 .. 124,876 |....08/11/2021 ...|....08/25/2051 ...
87407R-AC-0 ..... TAL ADVANTAGE V11 LLC 2020-1A B ...91.0970 |... 1,650,279 |.... ....1,811,273 O e 3 0 [0 e 3.290 |...... 3.317 ... 59,601 [....09/09/2020 ... |....09/20/2045 ...
88315L-AE-8 ..... TEXTAINER MARINE CONTAINERS 2020-1A A .... ...93.4340 |... 1,174,126 |.... ....1,255,810 O e (18 0 [0 e 2.730 |...... 2.714 . 34,306 |....08/04/2020 ...|....08/21/2045 ...
88315L-AQ-1 ..... TEXTAINER MARINE CONTAINERS 2021-2A A ...89.4000 |... 2,813,120 |.... ....3,146,218 O e 40 |0 0 e 2.230 |...... 2.243 . 70,170 |....08/24/2021 ...|....04/20/2046 ...
88315L-AR-9 ..... TEXTAINER MARINE CONTAINERS 2021-2A B ...87.5230 |... 1,721,286 |.... ....1,966,115 O o 84 0 [0 2.820 |...... 2.843 . 55,460 |....03/24/2021 ...|....04/20/2046 ...
88641W-AE-9 ..... TIDEWATER AUTO RECEIVABLES TRU 2020-AA D . ...98.1630 |. ..2,979,760 |. .3,035,328 |.. .0 ......2.310 |...... 2.329 . 70,121 |....08/06/2020 .. 03/15/2027 ...
89656C-AA-1 ..... TRINITY RAIL LEASING LP 2010-1A A .... ...97.5150 [...iiiiennnnns 1,914,463 |.... . 1,963,249 |. ... 1,963,249 O 0 0 0 5.194 |...... 5.250 ..101,971 |....10/18/2010 ...]....10/16/2040 ...
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89657B-AA-2 ..... TRINITY RAIL LEASING L.P. 2019-1A A ooiriiineeeec fo e | s 4 s L AFFE e 1,609,228 |...95.6180 |.............. 1,539,483 |...oeennnnnnns 1,610,035 |...ccovnennnns 1,609,563 |...ccvvvnninnns (U R I RN | N AR | B KN 3.820 |...... 3.859 ....04/02/2019 ...|....04/17/2049 ...
89657B-AC-8 ..... TRINITY RAIL LEASING 2019 LLC 2019-2A A2 . |- 1LFFE L ...93.6360 |... .... 1,999,330 0 109 |0 o0 e 3.100 |...... 3.127 ....10/08/2019 ...|....10/18/2049 ...
902635-AA-9 ..... UNITED CAPITAL MARKETS 2003-A | TAFE L ....1.5020 |... O e (984) |0 o0 2.300 |... 156.087 ....08/20/2008 ...|....11/08/2027 ...
90352i-AD-6 ..... USQ RAIL | LLC 2021-1A A |- 1L.EFE ... ...87.8570 |... O e () |0 o0 e 2.250 |...... 2.258 ....01/15/2021 ...|....02/28/2051 ...
92243R-AC-8 ..... VCP RRL ABS | LTD 2021-1A B . . |- 2.BFE ..|... ...92.4530 |... 943,018 I RN | N | RPN | B FN 2.848 |...... 2.855 ....07/28/2021 ...|....10/20/2031 ...
92257A-AB-0 ..... VELOCITY COMMERCIAL CAPITAL LO 2018-1 A .. |- TAFE L ...94.6490 |... 639,671 |.... ....674,391 JLO N U (1: ) FORRRRRRt | B IUUPRRPRRRIN | ) AU 3.590 |...... 3.580 ...04/06/2018 ...|....04/25/2048 ...
9225TN-AA-4 ... VELOCITY COMMERCIAL CAPITAL LO 2019-2 A .. | TAFE L ...93.6170 |... 825,504 |.... .. ...880,322 LU R ( T: Y0 N | I RPN | ) AN 3.130 |...... 3.110 ....07/17/2019 ...|....07/25/2049 ...
92259H-AA-5 ... VELOCITY COMMERCIAL CAPITAL LO 2023-4 A ... .. 1.AFE ..|... . 102.7100 |..ceevnnnnnnns 1,021,646 |.... ..994,690 |.. O e (M) |0 o0 e 7.670 |...... 7.631 ....10/31/2023 ...|....11/25/2053 ...
94354K-AA-8 . WAVE USA 2019-1 A ...oovvvniiinnnnn L2.AFE .. ...84.0020 |. ..2,678,677 |. .3,188,826 .0 .3.597 |......3.624 ....09/30/2019 .. 09/15/2044
95058X-AH-1 ..... WENDYS FUNDING LLC 2019-1A A211 . .2.BFE .. ...93.0710 |. .. 2,990,333 |. .0 .4.080 |......4.100 ....06/13/2019 .. 06/15/2049
95058X-AP-3 ..... WENDYS FUNDING LLC 2022-1A A211 . ..2.BFE .. ...91.6920 |. .. 3,612,574 |. .0 ......4.535 |...... 4.560 ....03/23/2022 .. 03/15/2052 ...
96042V-AF-6 ..... WESTLAKE AUTOMOBILE RECEIVABLE 2022-2A C ... .. 1.CFE ..|... ...99.0260 |... 2,475,650 |.... .... 2,499,698 JLU N I - ) APt | B IR | ) FOU 4.850 |...... 4.900 [MON ..... .. 121,250 |....06/08/2022 ...|....09/15/2027 ...
97064E-AA-6 ..... WILLIS ENGINE SECURITIZATION T 2018-A A |- 2.AFE L ...87.5330 |... 1,749,378 |.... .... 1,998,436 LU RN | N | RPN | ) SN 4.750 |...... 4.797 [MON ..... . 94,930 |....08/16/2018 ...|....09/15/2043 ...
97064F-AA-3 ..... WILLIS ENGINE SECURITIZATION T 2020-A A .... |- 1LFFE L ...90.3870 |... 2,156,821 |.... ....2,386,157 O e (B) 0 o0 e 3.228 |...... 3.249 |NON ... 77,027 |....02/18/2020 ...|....03/15/2045 ...
97064G-AA-1 ... WILLIS ENGINE SECURITIZATION T 2021-A A .. |- LEFE ... ...80.5980 |... 1,463,762 |.... ....1,816,036 O i3 0 [0 3.104 |...... 3.124 [MON ..... . 56,373 |....06/07/2021 ...|....05/15/2046 ...
974153-AB-4 ..... WINGSTOP FUNDING LLC 2020-1A A2 |--2.BFE ... ...90.2700 |... 2,222,899 |.... ... 2,462,500 JLO I N | I APPSRt | B IR | B AU 2.841 |...... 2.850 [MJSD . 69,960 |....10/09/2020 ...|[....12/05/2050 ...
97988M-AN-3 ..... WOODMONT TRUST 2021-8A B2 ... 1.CFE ..|... ...85.5000 |... 4,274,980 |.... .... 4,999,972 LU SR (N N | I RN | ) AN 3.357 |...... 3.371 [ JAJO .. 167,850 |....12/10/2021 ...|....01/18/2034 ...
98920M-AA-0 ..... ZAXBY'S FUNDING LLC 2021-1A A2 .. 2.BFE ..|... ...87.0370 |... 2,552,360 |.... ... 2,932,500 O [0 0 [0 e 3.238 |...... 3.249 | JAJO ... 94,954 |....05/27/2021 ...|....07/30/2051 ...
428357-AA-5 ... HI-FI MUSIC IP ISSUER |1 L.P 2022-1A A2 ... Ao FFE ... ...93.1800 |... 9,318,000 |.... . .... 9,999,684 LU R ) N AU | I RPN | ) SN 3.939 |...... 3.959 | FMAN ..393,900 |....02/04/2022 ...|....02/01/2062 ...
03290A-AB-6 ..... ANCHORAGE CREDIT FUNDING LTD 2021-13A B . .DFE .. ...87.1380 |. .. 3,049,813 |. .3,500,000 .3,500,000 |.. .0 .3.225 |......3.236 ....06/25/2021 .. 07/27/2039
06759M-AJ-0 ..... BABSON CLO LTD 2016-1A B2R .. |4 A FE L. ...96.2540 |. ..5,775,258 |. .6,000,000 .6,000,000 |.. .0 .4.580 |......4.606 ....07/25/2018 .. 07/23/2030
06760B-AJ-1 ..... BABSON CLO LTD 2017-1A C .. .. |4 BFE .. . 100.4660 |. .. 3,013,992 |. .3,000,000 .3,000,000 |.. .0 .8.057 |......8.101 ....06/23/2017 .. 07/18/2029
06760J-AJ-4 ..... BABSON CLO LTD 2018-2A B .....ccvvvnniiviinnnnieniinnns foen e .. |4 .DFE .. ...99.9520 |. .. 4,997,595 |. .5,000,000 .5,000,000 |.. .0 .7.555 |......7.593 ....04/04/2018 .. 04/15/2030 ...
092913-A0-5 ... BLACKROCK ELBERT CLO V, LLC 5A AFR oeovveeeeeeeeiens feen e eeeen |2 A FE .. ...94.2710 |. .. 3,770,856 |. .4,000,000 .4,000,000 |.. .0 ......4.480 |......4.504 ...04/22/2022 .. 06/15/2034 ...
10948V-AS-4 ..... BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A B2R .. D...... .CFE ..|... ...99.3100 |... 1,489,646 |.... .1,500,000 |.. 1,500,000 LI RPN | I N | RPN | ) FON 7.802 |...... 7.876 ....12/21/2022 ...|....01/15/2031 ...
10948V-BA-2 ..... BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A AR .. D...... AFE .. . 100.0660 |... 2,147,404 |.... 2,145,998 |.. 2,145,998 JLU N N | [ APPSRt | B ISP | ) AU 7.471 |...... 7.521 ....12/21/2022 ...|....01/15/2031 ...
12807C-AA-1 ... CAL FUNDING IV LTD 2020-1A A D...... 4 FFE ... ...90.19%0 |... 2,611,174 |.... .2,895,000 |.. 2,894,653 O e 88 o0 [0 2.220 |...... 2.234 ....09/01/2020 ...|....09/25/2045 ...
14311X-AE-2 ..... CARLYLE GLOBAL MARKET STRTGY 2018-1A B CLO .........|ew. ... D...... 4 EFE ... . ...99.1870 |... 4,959,360 |.... .5,000,000 |.. 5,000,000 O 0 0 [0 e 7.527 |...... 7.595 ....04/17/2018 ...|....04/20/2031 ...
15186A-AA-9 ..... CENTERBRIDGE CREDIT FUNDING LT 2021-2A A1 .......cee feun -on D...... AFE ... .. 5,000,000 |...88.8690 |... 4,443 470 |.... 5,000,000 LU RN | I N | RPN | ) AN 3.050 |...... 3.060 ....12/21/2021 ... |....01/25/2040 ...
15186P-AA-6 ..... CENTERBRIDGE CREDIT FUNDING 2021-1A A AFE .. .. 3,500,000 |...90.1960 |... 3,156,843 |.... 3,500,000 JLU I N | [ APt | B IR | B AU 3.164 |...... 3.175 ...04/08/2021 ...|....07/25/2039 ...
17150E-AC-5 ..... CHURCHILL MIDDLE MARKET CLO LT 2023-1A AF A FE L. 7,000,000 |...99.9130 |. ..6,993,910 |. .7,000,000 |.. .0 .6.950 |......6.999 ....03/16/2023 .. 10/01/2032 ...
21623P-AG-2 . COOK PARK CLO, LTD 2018-1A C .. .FFE . 5,000,000 |...98.2230 |. ..4,911,160 |. .5,000,000 .5,000,000 |.. .0 T.414 ... 7.452 ....03/09/2018 .. 04/17/2031
244608-AU-9 . DEERPATH CAPITAL CLO LTD 2018-1A B2R . .CFE . 3,000,000 |...95.5480 |. ..2,866,446 |. .3,000,000 .3,000,000 |.. .0 .5.623 ....06/06/2022 .. 07/15/2033
24460R-BA-0 ..... DEERPATH CAPITAL CLO LTD 2020-1A C1R . .FFE . 7,000,000 |. 100.0840 |. ..7,005,866 |. .7,000,000 |.. O feeeeiiieeeen0 0 [0 ... 10,008 ... 10.132 ....07/24/2023 .. 04/17/2034
24460X-AL-4 ..... DEERPATH CAPITAL CLO LTD 2021-2A A2 .. LA FE . 5,000,000 |.. 88.7180 |. .. 4,435,895 |. .5,000,000 |.. .0 .00 2.950 .. . ....12/06/2021 .. 01/15/2034 ...
26251L-AG-9 ..... DRYDEN SENIOR LOAN FUND 2018-64A C CLO .... EFE . 2,450,000 |...98.3970 |....ccevunnnns 2,410,729 |.... ....2,450,000 JLU N N | [ APPSRt | B ISP | ) AU 7.407 |...... 7.454 .. 166,551 |....03/20/2018 ...|....04/18/2031 ...
26252E-AL-3 ... DRYDEN SENIOR LOAN FUND 2018-70A A2B CLO . D...... 4 LA FE . .. 8,070,000 |...88.5170 |.....euvnnnnns 7,143,306 |.... ....8,070,000 LU RN | N | RN | B SN 2.250 |...... 2.255 .. 181,575 |....12/07/2018 ...|....01/16/2032 ...
34918R-AG-5 ..... FORT WASHINGTON CLO 2021-2A D D...... 2.BFE. .. 5,000,000 |...98.2060 |.............. 4,910,315 |.... ....5,000,000 JLO N N | I FORRPRt | B IR | B FOU 8.977 |...... 9.064 .. 419,357 |....08/04/2021 ...|....10/20/2034 ...
38136R-AG-2 ..... GOLDENTREE LOAN MANAGEMENT US 2022-14A B2 .......... [... ... D...... .CFE . .. 2,300,000 |...96.1220 |.....eunnnnnns 2,210,813 |.... ....2,300,000 I RN | N | RPN | B SN 5.650 |...... 5.661 .. 129,950 |....06/14/2022 ...|....07/20/2035 ...
38138B-A0-3 ..... GOLDEN TREE LOAN MANAGEMENT 2018-3A B2R D...... 4 .CFE . .. 5,000,000 |...90.5670 |.............. 4,528,325 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 2.19% |...... 2.200 ..109,700 |....09/10/2020 ... |....04/20/2030 ...
38172H-AJ-3 ... GOLUB CAPITAL PARTNERS CLO LTD 2019-45A B2 .. D...... 4 .CFE ..|... .. 3,500,000 |...90.5250 |.....ennnnns 3,168,372 |.... .... 3,500,000 O o0 o0 [0 e 4.000 |...... 4.019 .. 140,000 |....08/22/2019 ...|....10/20/2031 ...
381738-AL-7 ..... GOLUB CAPITAL PARTNERS CLO LTD 2022-61A B2 .. N [ .CFE ..|... .. 2,000,000 |...92.1620 |.....eunnneenn 1,843,244 |.... ....2,000,000 JLO I I | I APt | B ISP | B AT 5.240 |...... 5.273 .. 104,800 |....05/31/2022 ...|....07/25/2035 ...
381738-A0-6 ..... GOLUB CAPITAL PARTNERS CLO LTD 2022-61A C2 .. B [ FFE ... .. 8,000,000 |...91.4380 |.............. 7,315,064 |.... ....8,000,000 O 0 o0 [0 6.540 |...... 6.592 ..523,200 |....05/31/2022 ...|....07/25/2035 ...
38177X-AG-9 ..... GOLUB CAPITAL BDC 3 CLO 1 LLC 2021-1A C2 . .|D. FFE .. 4,500,000 |...85.9610 |. ..3,868,227 |. .4,500,000 |.. .0 ......3.910 |.. 175,950 |....02/22/2021 .. 04/15/2033 ...
38178M-AA-5 ..... GOLUB CAPITAL PARTNERS ABS FUN 2019-1 AR .... .[D...... FFE ... .. 4,000,000 )...91.7500 |.............. 3,670,000 |.... .4,000,000 |. ....4,000,000 O 0 0 0 3.100 .. 124,000 |....06/03/2021 ...]....07/20/2030 ...




LyoL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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
38179G-AG-4 ..... GOLUB CAPITAL PARTNERS CLO LTD 2021-59A B2 ......... [... ... Dovevee | veeeeennns L 1CFE | 3,499,946 |...84.6350 |........ccennn 2,962,208 |......oounnnns 3,500,000 |.....ccvunnnns 3,499,910 |oeevunniiinnnnd (U R (< 1) 1 AN | N AU | B KN 3.219 |...... 3.231 | JAJO ... 112,665 |....12/15/2021 ...|....01/20/2034 ...
44331D-AJ-8 ..... HIGHBRIDGE LOAN MANAGEMENT LTD 5A-2015 B2RR CLO ...|[... ... D...... 4 |- 1.CFE ... .. 5,000,000 |...96.2410 |..ceeunnnnnnns 4,812,050 |.... .5,000,000 |.. ....5,000,000 O 0 0 [0 e 4.830 |...... 4.859 | JAJO ... .. 241,500 |....10/02/2018 ...|....10/15/2030 ...
44933E-AG-4 ... 1CG US CLO LTD 2022-1A BF ....oovviiiiiiiiiiiniineeeens feen e D...... ... 1.CFE ..|... .. 5,000,000 |...95.3550 |.....eeernnns 4,767,740 |.... ....5,000,000 LI RN | N | RN | B AN 4.991 [..... 5.017 | JAJO .... .. 331,347 |....05/18/2022 ... |....07/20/2035 ...
45605P-AN-0 ..... INDUSTRIAL DPR FUNDING LTD 2016-1A 3 . D...... . |--2.BFE ..|... .. 1,997,766 |...96.6200 |.............. 1,930,250 |.... ....1,997,766 J I N | I FORRRRRt | B ISP | B AU 5.235 |...... 5.268 | JALO ... .. 104,583 |....05/05/2016 ...|....04/15/2026 ...
50203V-AC-5 ..... LJVI 2022-1A A2 D...... .. 1.AFE ..|... L.91.7870 |.ooeevnnnnnnns 4,589,340 |.... ....5,000,000 LU RN | N | RN | B SN 3.590 |...... 3.605 | JALO ... .. 179,500 |....03/10/2022 ... |....04/28/2034 ...
610331-AA-8 ..... MONROE CAPITAL ABS FUNDING LTD 2021-1A A2 .......... [oe. ... D...... .. 1.F FE ..|... . L. 92,4670 |...covnnnnnnns 6,194,981 |.... ....6,699,653 JLO N I | [ FORRRRRRt | B IEUPRRPRRPIN | B AT 2.815 |...... 2.823 | JAJO ... ..188,071 |....02/18/2021 ... |....04/22/2031 ...
62848F-AG-7 ..... MYERS PARK CLO LTD 2018-1A B2 D...... 4 .. 1.CFE ..|... .. 5,000,000 |...89.4400 |.............. 4,471,995 |.... ....5,000,000 I RN | N | RPN | B FN 2.750 |...... 2.758 | JAJO ... .. 137,500 |....08/16/2018 ...|....10/20/2030 ...
67591Y-AN-9 ..... OCTAGON INVESTMENT PARTNERS 38 2018-1A A3BR ........[... ... D...... 4 .. 1.CFE ..|... .. 5,000,000 |...87.8590 |....eunnnennn 4,392,970 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 2.390 |...... 2.389 | JAJO ... .. 119,500 |....08/20/2020 ... |....07/20/2030 ...
69120J-AF-5 ..... OWL ROCK CLO V LLC 2020-5A C2 . .. 1.F FE .. 3,000,000 |...86.4970 |. .. 2,504,913 |. .3,000,000 |.. .0 .5.100 |......5.131 | JALO .... 163,000 |....03/21/2022 .. 04/20/2034
69355D0-AN-7 . PPM CLO, LTD 2018-1A B1R .. .1.BFE .. 5,000,000 |...87.6260 |. ..4,381,320 |. .5,000,000 |.. .0 .2.312 |......2.318 | JAUO ... 115,585 |....09/15/2020 .. 07/15/2031
T73410-AC-2 . ROCKFORD TOWER CREDIT FUNDING 20221-A B .. 1.DFE .. 7,000,000 |.. 88.0860 |. ..6,166,020 |. .7,000,000 |.. .0 ... 3.726 |...... 3. 739 [JAJO ... 260,820 |....02/10/2022 .. 04/20/2040 ...
86709L-AA-4 ..... PROJECT SUNBIRD 2020-1A A |- 1.GFE L. 5,253,370 |...85.3950 [.....cceennnn 4,486,297 |.... .... 5,253,323 JL I N | I ARt | B IR | B AU 3.671 |...... 3.699 | MON .. 192,866 |....02/14/2020 ...|....02/15/2045 ...
89989F-AA-2 ..... TURBINE ENGINE SEC LTD 2013-1A A ... [CRR—. 4 |- 3.CFE ..|... .. 1,773,803 |...65.0000 |.............. 1,172,017 |.... ... 1,796,532 LU R/ (VI N | I RPN | ) AN 5125 |...... 5.511 | MON ... 92,409 |....06/20/2016 ...|....12/13/2048 ...
92915U-AL-8 ..... VOYA CLO LTD 2017-2A A2BR D...... .- 1.CFE ..|... .. 8,000,000 |...91.3900 |....ennnnnnnn 7,311,224 |.... ....8,000,000 J N N | I AP | B ISP | B FET 2.510 |...... 2.517 | JAJO ... ..200,800 |....03/26/2021 ...|....06/07/2030 ...
92917N-AQ-1 ... VOYA CLO LTD 2019-1A C2R D...... 4 ..o | LFFE .. .. 7,000,000 |...83.3800 |.............. 5,836,628 |.... ....7,000,000 LI RN | I N | RPN | B SN 3.460 |...... 3.475 | JALO ... .. 242,200 |....02/07/2020 ...|....04/15/2031 ...
97988II-AC-5 ..... WOODMONT TRUST 2020-7A ATB ....cieeereennrieemnnniannaee foan e [ 4 .o |- 1LAFE ... .. 5,000,000 |...94.5140 |.............. 4,725,705 |.... ....5,000,000 0 0 0 0 2.274 |...... 2.280 | JAL ... .. 113,680 |....11/20/2020 ...|....01/15/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 700,650,118 | XXX 657,392,367 702,069,434 700,805,333 1,224 111,889 51,185 0 XXX XXX XXX 3,832,225 24,835,471 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,891,409,635 | XXX 4,256,213,221 4,825,260,318 4,877,768,697 (26,926) (2,244,085) 212,213 282,100 XXX XXX XXX 41,223,930 182,292,372 XXX XXX
25746U-BY-4 ..... |DOMINION ENERGY INC ...ieeirinieieeimnnnnseeeenennneaas | ...... | ....... |2 ........... 2.CFE . |oeeeeieeennnnn 3,000,000 |...98.7160 |..eeuunnnnnens 2,961,480 |....ooeeennnn 3,000,000 |eevvuunnnns 3,000,000 |-eevuuniieeennns (U [ (U [ 5.750 |...... 5.750 [AO ..oovn forerrmnnnanens 43,125 |ooeeiiines 172,500 [....09/24/2014 ...|....10/01/2054 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 3,000,000 | XXX 2,961,480 3,000,000 3,000,000 0 0 0 0 [ XXX XXX XXX 43,125 172,500 XXX XXX
1309999999. Total - Hybrid Securities 3,000,000 [ XXX 2,961,480 3,000,000 3,000,000 0 0 0 0 XXX XXX XXX 43,125 172,500 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 5,047,653,663 | XXX 4,300,989, 551 4,985,121,920 5,034,388,320 0 (2,334,338) 0 282,100 XXX XXX XXX 46,645,780 185,781,500 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 277,404,503 | XXX 274,307,989 286,604,932 277,216,941 (28,150) 266,441 161,028 0 XXX XXX XXX 1,004,485 7,248,190 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 70,789,312 [ XXX 62,296,547 69,317,581 69,774,543 0 (125,525) 0 0 [ XXX XXX XXX 194,943 2,512,021 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 700,650,118 | XXX 657,392,367 702,069,434 700,805,333 1,224 111,889 51,185 0 XXX XXX XXX 3,832,225 24,835,471 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 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 6,096,497,596 | XXX 5,294,986,454 6,043, 113,867 6,082,185, 137 (26,926) (2,081,533) 212,213 282,100 XXX XXX XXX 51,677,433 220,377,182 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL .540,915,347 1B ..$ .. . 155,527,481 1C..$ .. .337,583,488 1D ..$...........461,720,991 1E..$..........574,056,746 1F..$..........914,302,622 1G..$ ........... 772,240,878
1B 2A.. 734,634,058 2B ..$ .. 1,066,338,126 2C ..$ .. .395,938,477
1C 3A.. 41,882,373 3B ..$............ 34,444,869 3C..$ .. 39,358,436
1D 4A.. 4,522,211 4B..$ .. ....4,313,445 4C..$ .. .0
1E 5A.. 5B..%.. ....3,761,001 5C..$ .. .0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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
CONNECTICUT LT & PWR CO CUM PFD SER 1968
207597-77-4 ... |6.56% PR O [P RN 2,000.000 |...........50.00 |....... 0.000 |... 104,500 104,500 |...ccoeeeeeen 101,284 |0 [ 6,560 ....(2,000) .. 2.A FE ..|.. 12/29/1993 ..
61761J-40-6 .. [MORGAN STANLEY SERIES | PFD . 200,000.000 |...........25.00 |....... 0.000 |... 4,952,000 . .. ..4,952,000 |. 318,744 .. 100,000 |.. ..100,000 | .. 2.C FE ..|..09/11/2014 ..
74460W-53-7 ... [PUBLIC STORAGE PREFERRED ...........cooviviee |eneeennns 80,000.000...........25.00{....... 0.000 ... .. 1,494,400 |...... 18.680 |...evvveeeees 1,494,400 ... .... 82,49 .. 117,600 117,600 .... .. 2.A FE ..]..08/11/2020 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 6,550,900 XXX 6,550,900 7,101,234 79,686 407,803 0 215,600 0 215,600 0] XXX XXX
143106-2%-2 ... | CARLYLE TACTICAL PVT CRDT FUND SERIES A | ..eevvvvvns]vvvnnns feuvennnnninnnnns 200,000.000 |........... 25.00 |....... 0.000 |..cceeennnns 5,000,000 |...... 23.078 [cevveennnnnnee 4,615,600 .............. 5,000,000 |...ccceeeiiiiiinnnnnns (1 183,000 [...evvveeennnnnnnnnnne (1 0 fooiies O e 0 [ (1) F 0f.. 1.6 PL ..[..05/11/2022 ..
CION ARES MANDATORY REDEEMABLE PREF SHRS
172606-58-8 .. |...eiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiisieeieseeeees | eeseessnes | reeees oo, 200,000.000 |........... 25.00)....... 0.000|............. 5,000,000 |...... 2.954 ...l 4,590,800 .............. 5,000,000 [..cccceiiiiiiiinnn.s [0 148,000 [.......0evnnnnnnneees [0 [0} R ) F [} [V 0f.1.FPL ..[..01/06/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 10,000,000 XXX 9,206,400 10,000,000 0 331,000 0 0 0 0 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 16,550,900 | XXX 15,757,300 17,101,234 79,686 738,803 0 215,600 0 215,600 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0| XXX 0 0 0 0 0 0 0 0 0] XXX XXX
4509999999 - Total Preferred Stocks 16,550,900 XXX 15,757,300 17,101,234 79,686 738,803 0 215,600 0 215,600 0] XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
0 1F.$ 5,000,000 1G..$.............. 5,000,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
026874-78-4 ... [ AMERICAN INTERNATIONAL GROUP LS........ 05,000 [oieeiiiiieeeeee e 339 [ B7.750 [ 339 | 3,627 0. ...0]..07/02/2009 .| ..evur e
488401-10-0 ... [KEMPER CORP ......ccevvrmiiiiiiniiiiiiniiniiineincinninees [ eeveennnnns .100.000 [..eveveneneiiiinnnn 4,867 [ 48670 [onnnniiiiiiie e 4867 | 2,487 .0 ...0].. 08/25/2011 .| ..ceut ...
534187-10-9 ... [LINCOLN NATIONAL CORP 0. ...0].. 04/17/2006 ..]|...... ......
89417E-10-9 ... [ TRAVELERS COS INC .. .0 | ...0 .. 03/01/2007 ..
91529Y-10-6 ... [UNUM GROUP 0| ...0]..07/06/1999 ..|...ouv e
456837-10-3 ... [ING GROEP NV ......ceovviiiivnnnniiiiinnnnnininnnnnnnnnnns | LSeiiinnns 0 0 .. 09/29/2003 ..|...... ......
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 32,754 XXX 32,754 15,378 0 903 XXX XXX
..|RIESEL HOLDCO LLC 334,444 |.... 334,444 585,185 L 12/15/2022 ... e
... 52,040,800 |.... .. 52,040,800 52,040,800 [o..niiiiiiniiiniiiinnnn 0 fiiiiiinnnnns 3,308,069 |.... .. 12/06/2023 .. .eees aennns
Other 52,375,244 XXX 52,375,244 52,625,985 0 3,308,069 0 (250,741) 0 (250,741) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 52,407,998 XXX 52,407,998 52,641,363 0 3,308,972 0 (250,087)| 0 (250,087) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
13177#-10-6 ... | CAMARGO RE INC .. ....1,000.000 |.... ... 25,250,000 |.... 25,250.000 |... .. 25,250,000 e 0 s .0 L0 0. ...0].. 12/31/2015 ..
49179@-10-0 ... [KENWOOD RE INC 50,000.000 0 0.000 .0 . 0 [ .0 | 0 0 | .0, 12731720138 .. ....
61411*-10-5 ... [MONTGOMERY RE .... 50,000.000 ...0 0.000 w0 0 [ .0 | .0 0] ...0 .. 12/15/2008 ..
63763#-10-1 ... [NATIONAL SEC LIFE & ANNUITY CO 10,000.000 57,345,966 . 5,734.597 ..57,345,966 |.. . 0 [ .0 | .. 4,012,460 4,012,460 ...0].. 12/15/2011 ..
67740*-10-4 ... [OHIO NATIONAL LIFE ASSURANCE . 3,200.000 .. 256,691,884 |....80,216.214 ... 256,691,884 |.. 119,926,265 |.. 0 [ .0 | . 18,954,699 .. 18,954,699 ...0].. 08/17/1979 ..
682156-10-4 ... [ON FOREIGN HOLDINGS LLC .......... e 1.000 |.... 320,333,432 320,333, 432.000]... .. 320,333,432 ... 294,678,203 . .. 0. 0 f 3,603,085 |..uuniiiiiiiininee 0 i 3,603,035 |.... ...0].. 12/31/2023 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 659,621,282 XXX 659,621,282 475,760,178 0 0 0 26,570, 194 0 26,570, 194 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 659,621,282 XXX 659,621,282 475,760, 178 0 0 0 26,570,194 0 26,570,194 0 XXX
5989999999 - Total Common Stocks 712,029,280 XXX 712,029,280 528,401,541 0 3,308,972 0 26,320,107 0 26,320,107 0 XXX
5999999999 - Total Preferred and Common Stocks 728,580,180 XXX 727,786,580 545,502,775 79,686 4,047,775 0 26,535,707 0 26,535,707 0 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
.0 1B.. 0 1C..% DS e, 0 1E.S i, 0 1F.S e, 0 1G.8 i, 0
.0 2B.. 0 2C..%
.0 3B.. 0 3C..%
0 4B.. 0 4C..%
...0 5B.. 0 5C..%
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
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
3838311-BP-0 ......... GNMA 2023-24 N 4.500% 12/20/51 ... o|... 1172172023 ... |Bank of America ... ... 19,991,896 |.. ...20,989,728 |..
38383X-X2-5 ......... GNMA 2023-56 DJ  4.500% 02/20/52 ... +|----10/30/2023 ... | Santander ...19,716,039 |.. ...21,019,931 |..
38383Y-CS-9 ......... GNMA 2022-138 E 4.000% 08/20/52 ... ...09/12/2023 ... |Barclays ... 15,816,576 |.. ... 16,784,295 |..
38383Y-09-6 ......... GNMA 2022-151 AP 4.500% 03/20/51 .. 11/13/2023 ... |Morgan Stanley Dean Witter ... ... 17,462,859 |.. ... 18,592,963 |..
912810-TU-2 ......... US TREAS BOND  4.375% 08/15/43 ...... .|Citi Global Markets Inc. ... .. 22,957,081 |.. ...25,000,000 |.. .
91282C-FV-8 . .|US TREASURY N/B  4.125% 11/15/32 .| Wells Fargo Securities .. .9,828,906 10,000,000 . 142,357
91282C-HT-1 ......... [US TREASURY N/B  3.875% 08/15/33 ... ...11/02/2023 ... |Citi Global Markets Inc. .. ... 18,756,250 |.. ...20,000,000 |. . 168,478
0109999999. Subtotal - Bonds - U.S. Governments 124,529,557 132,386,917 680,422
50447T-HO-7 ......... [MICHIGAN ST FIN AUTH REVENUE  3.267% 06/01/39 01/17/2023 ... [Wel IS Fargo SEOUF i TS .veuresessesesessesessestessessestessess e st e st e st e st e st et e st e sr e st e sn e b e seesnesnennennennens [oensessessensensensennennensennenns foesienseneniensennennenns 946,950 |veuviiiiiniiiieins 1,070,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 946,950 1,070,000
3136BM-GB-7 ......... FANNIE MAE 2022-17 N 3.500% 11/25/48 .|-...09/25/2023 ... |Bank of America ...16,128,835 |.. ... 17,756,007 |..
3136BI-R6-7 ......... FANNIE MAE 2022-32 CA  4.000% 09/25/48 .... ...09/21/2023 ... [Citi Global Markets Inc. ..18,507,101 [.. ...20,088,268 |..
3136BM-2Y-7 ......... FANNIE MAE 2022-22 P 4.500% 05/25/51 .uriuesersursersensissississiesinsiesiesiesiesicsiesiesee s s seesneseeaes 10 10/80/2023 ... [BANK Of AMET 108 t.vrersutsetittset sttt sttt st sttt 12,457,497 [oooiiiiiiiiinnns 13,316,850
0909999999. Subtotal - Bonds - U.S. Special Revenues 47,093,433 51,161,125
006346-A-0 ......... ADAMS OUTDOOR ADVERTISING 2023-1 A2 6.967% 07/15/53 ... 100771972023 ... [BATCIYS +euvevititietiete ettt ettt etttk ettt b etttk h bbbt bbbkt be ekt bt eneebeeneeneenes [errenrente e e et nnes [rrenr e 5,999,759 [.. ....6,000,000 |..
022095-80-5 ......... ALTRIA GROUP INC  6.200% 11/01/28 10/30/2023 ... |Mizuho Securities ... 1r. 2,994,030 |.. ....3,000,000 |..
031162-DT4 ......... AMGEN INC ~ 5.650% 03/02/53 .| Citi Global Markets Inc. <o 4,992,800 |.. ....5,000,000 |..
03789X-AF-5 .........| APPLEBEES/IHOP FUNDING LLC 2023-1A A2 7.824% 03/05/53 . 03/29/2023 ... | Guggenheim Capital .. .'5,500,000 .'5,500,000
05377R-GE-8 .........[AESOP FUNDING |1 LLC 2023-1A B 6.080% 04/20/29 . 01/09/2023 ... |Barclays ... ..3,999,239 . 4,000,000
05377R-GZ-1 .........|AESOP FUNDING |1 LLC 2023-4A B 6.320% 06/20/29 . 03/30/2023 ... |Citi Global Markets Inc. . 2,698,941 . 2,700,000
05377R-HH-0 ......... AESOP FUNDING |1 LLC 2023-6A B 6.400% 12/20/29 ... +|-...05/24/2023 ... |J P Morgan & Co e 7,248,412 | ven 7,250,000 ..
05377R-HN-T7 ......... AESOP FUNDING |1 LLC 2023-8A B 6.660% 02/20/30 . o [++::00712/2023 .. | BANK OF AMBIICA +evrveaueeueeueeueeeeeteese et eteeseeueeseeseeseeseeseeseeseeseeseaneeneeseeneeneeneeneeneaneeneeneaneenee [oerreaneaneaeeane s e ne e e e e s [eeeeeeee e 2,499,794 |.. ... 2,500,000 |..
06051G-LG-2 ......... BANK OF AMERICA  5.202% 04/25/29 +|....04/19/2023 ... |Bank of America ... .+..2,000,000 |.. ....2,000,000 |..
092611-AA-2 ......... BLACKROCK DLF 1X 2020-1 A-1  5.677% 07/21/30 +|--.-04727/2023 ... |Direct
0960BB-AA-2 ........ BLUE STREAM ISSUER, LLC 2023-1A A2 5.398% 05/20/53 . .|....04/25/2023 ... |Morgan Stanley Dean Witter ... .. ..
097023-BZ-7 ......... BOEING CO  3.625% 03/01/48 +|---.03/22/2023 ... | Citi Global Markets Inc. ... 2,145,300 |.. ....3,000,000 |..
097023-CR-4 ......... BOEING CO  3.950% 08/01/59 .. +|....01/05/2023 .. | Goldman Sachs & Co ... 3,486,600 |.. ....5,000,000 |..
12510H-AT-7 ......... CAPITAL AUTOMOTIVE REIT 2023-1A A2 6.500% 09/15/53 . ...09/14/2023 ... |Barclays ... 4,337,530 |.. ... 4,485,938 |..
12565K-AH-0 .........|CL] FUNDING LLC 2023-1A B 7.480% 06/18/48 .... 06/07/2023 ... |Bank of America ... . 4,744,969 . 4,768,392
14040H-CZ-6 .........|CAPITAL ONE FINANCIAL CORP  6.312% 06/08/29 06/05/2023 ... |Morgan Stanley Dean Witter . 2,000,000 . 2,000,000
144480-AY-0 .........|CARRIER GLOBAL CORP 144A  5.900% 03/15/34 ... 11/15/2023 ... |Bank of America ... . 998,430 . 1,000,000
18685-AP-7 ......... CLIFFWATER CORPORATION Senior Secured Notes  6.770% 08/04/28 . +|----08/04/2023 ... | MUFG Securiites ... ....5,000,000 |.. ....5,000,000 |..
186850-AV-4 ......... CLIFFWATER CORPORATION Senior Secured Notes  7.400% 01/20/34 .. o|-+.-12/19/2023 ... | MUFG Securiites ... ... 7,000,000 |.. ... 7,000,000 |..
193938-AD-9 ......... COLLEGE AVE STUDENT LOANS 2023-A C  6.060% 05/25/55 ver|----05/09/2023 ... |Barclays wen 1,499,270 |.. ... 1,500,000 |..
205740-AA-T e CRESCENT DIRECT LENDING FD I11 NOTE  5.000% 01/29/31 ... .. |-...08/04/2023 ... [Various .. wen 1,269,537 |.. wen 1,269,537 |..
205740-MA-T .. CRESCENT DIRECT LENDING FD |11 NOTE  5.000% 01/29/31 ... |- 1170172023 ... | Various .. ..
23338V-AT-3 ......... DTE ELECTRIC CO  5.400% 04/01/53 ... .|....02/27/2023 ... |Bank of America ... .e. 2,994,480 |.. ..
30161N-BH-3 ......... EXELON CORP  4.100% 03/15/52 +|----01/12/2028 ... | Various .... 3,037,934 |.. ....3,000,000 |..
30168C-AE-8 ......... EXETER AUTOMOBILE RECEIVABLES 2023-2A C  5.750% 07/17/28 ...05/09/2023 ... Deutsche Bank Securities ... .r. 1,999,685 |.. ....2,000,000 |..
30303M-8N-5 ......... [NETA PLATFORMS INC ~ 4.950% 05/15/33 ....ceeveenennee 05/02/2023 .. |Wells Fargo Securities . 1,002,560 . 1,000,000
31614C-AB-2 .........[Fidelity Direct Lending Fund |  8.160% 02/25/27 .... 12/21/2023 ...|J P Morgan & Co 57,920,000 57,920,000
34501*-AF-0 .........[FOOTBALL CLUB TERM NOTES 2023-XV TRUST  5.720% 10/05/43 .|Bank of America ... .5,000,000 .5,000,000
35042A-AA-1 .........|FOUNDATION FINANCE TRUST 2023-1A A 5.670% 12/15/43 .. .| Goldman Sachs & Co .830,130 .835,608
361448-BN-2 ......... [ GATX CAPITAL CORPORATION  6.900% 05/01/34 ......... 10/31/2023 ... |Morgan Stanley Dean Witter ..2,994,930 .3,000,000
361528-AC-6 ......... GBX LEASING 2022-1 LLC 2023-1A A 6.420% 11/20/53 . o|-+..11707/2023 ...|Wel I's Fargo Securities ....998,197 |.. 998,685 |..
362098-AA-9 ......... GDLC FEEDER FUND, L.P.  8.820% 07/01/31 +|----12/20/2023 ... | Direct ... 7,085,000 |.. ... 7,085,000 |..
36266X-AD-2 ......... GLS AUTO RECEIVABLES TRUST 2023-1A C  6.380% 12/15/28 +1-...08/07/2023 ...|J P Morgan & Co ve. 2,499,616 |.. ... 2,500,000 |..
37045X-EP-7 ... GENERAL MOTORS FINL CO  6.100% 01/07/34 +|----12/04/2023 ... | Mizuho Securities ween 4,992,100 |.. ....5,000,000 |..
381938-AB-5 ......... GOLUB CAPITAL PARTNERS FUNDING 2023-1A A 7.458% 07/25/33 .. +|-...06/20/2023 ... |Mitsubishi UFJ Securities . ....5,000,000 |.. ....5,000,000 |..
44148H-AA-1 HOTWIRE FUNDING LLC 2023-1A A2 5.687% 05/20/53 . ...05/16/2023 ... [Morgan Stanley Dean Witter ....5,000,000 |.. ....5,000,000 |..
443280-AG-6 .........[HPSPR 2023-1A C  9.612% 07/15/35 05/15/2023 ... [BNP Paribas ........ .6,750,000 .6,750,000
444859-BY-7 .........[HUMANA INC  5.950% 03/15/34 .... 11/02/2023 ...|J P Morgan & Co . 985,250 . 1,000,000
44891A-CB-1 .........[HYUNDAI CAPITAL SERVICES 144A  5.500% 03/30/26 .. 03/28/2023 ... |Barclays ......... . 2,989,140 .'3,000,000
45005*-AH-3 . .| 1RG INDUSTRIAL LLC SENIOR UNSECURED NOTES  7.890% 03/03/29 . 12/14/2023 ... | Goldman Sachs & Co .5,000,000 .5,000,000
46331#-AA-7 IRONWOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ...09/26/2023 ... |Direct ... 2,765,094 |.. ... 2,765,094 |..
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46331#-AA-7 ......... IRONIOOD CAPITAL PARTNERS V NOTE ~ 5.000% 08/31/36 .|....10/31/2023 ... [ Interest Capitalization . .. ..
466560-AA-0 ......... JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000% 11/25/53 ... ....06/06/2023 ...|J P Morgan & Co .. 4,522,720 |.. .... 4,537,609 |..
472330-BM-0 ......... JEFFERIES FIN GROUP INC ~ 5.875% 07/21/28 ....07/18/2023 ... |Jeffries & Co 1,988,740 |.. .... 2,000,000 |..
52604E-AB-6 ......... LENDMARK FUNDING TRUST 2023-1A B 5.600% 05/20/33 . ...04/26/2023 ... |BMO Capital Markets Corp ... .. 1,959,591 |.. .... 2,000,000 |..

527298-BU-6 ......... LEVEL 3 FINANCING INC 144A  10.500% 05/15/30 ... .| Tax Free Exchange ...

548661-ER-4 . ..|LOWES COMPANIES INC ~ 5.750% 07/01/83 ............ .|J P Morgan & Co ...

57109R-AC-4 . ..|MARLETTE FUNDING TRUST 2023-3A C  7.060% 09/15/33 . 07/14/2023 ... |J P Morgan & Co

58933Y-BL-8 . ..|MERCK & COMPANY  4.900% 05/17/44 ... 05/08/2023 ...|J P Morgan & Co . 1,491,045 . 1,500,000
58933Y-BM-6 ......... MERCK & COMPANY ~ 5.000% 05/17/53 ... ....05/08/2023 ... |BNP Paribas 1,991,980 |.. ....2,000,000 [..
62848P-AB-6 ......... WV ONNER TRUST 2023-1A B 5.420% 10/20/40 woor|-...04/04/2023 ... [Wells Fargo Securities .. 3,894,018 |.. .... 3,894,080 [..
638961-AA-0 ......... NAVIENT STUDENT LOAN TRUST 2023-A A 5.510% 10/15/32 ... - |....04/18/2023 ... |Barclays 4,853,011 |.. .... 4,860,045 |..
65342%-AA-8 ......... NEXUS GAS TRANSMISSION, LLC Senior Unsecured Notes ~ 5.360% 05/01/28 . .|---.06/01/2023 ... |Barclays 5,000,000 |.. ....5,000,000 [..
666807-CJ-9 ......... NORTHROP GRUMMAN CORP  4.950% 03/15/53 -|--.-02/06/2023 ... |Wells Fargo Securities .. 2,987,670 |.. ... 3,000,000 [..
670843-AA-9 ......... ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1 6.319% 03/25/63 ... ....02/21/2023 ... |Barclays .. 1,799,985 |.. ... 1,808,641 [..
67448G-AA-1 ......... ONSLOW BAY FINANCIAL LLC 2023-NaM4 A1 6.113% 03/25/63 ... ....05/18/2023 ... [Bank of America ... 2,189,557 |.. .... 2,189,580 [..
677400-AG-1 ......... CONSTELLATION INSURANCE INC 144A  6.625% 05/01/31 ... ...12/06/2023 ... |Santander ... 15,159,000 [.. ... 16,300,000 |..
677400-AH-9 . .. | CONSTELLATION INSURANCE INC 144A  6.800% 01/24/30 . 12/06/2023 ... [ Santander ..... . 9,350,000 10,000,000
68233J-CH-5 ......... | ONCOR ELECTRIC DELIVERY  4.600% 06/01/52 . 01/20/2023 ... | Tax Free Exchange . 4,986,712 .5,000,000
68233J-Cl-4 . .| ONCOR ELECTRIC DELIVERY ~ 4.950% 09/15/52 . 01/20/2023 ... | Tax Free Exchange ..3,547,332 . 3,500,000

693475-BP-9 ......... PNC FINANCIAL SERVICES GROUP  6.250% Perpet. ..

....02/02/2023 ... [Bank of America 3,000,000 |.. ... 3,000,000 [..
693475-BU-8 ......... PNC FINANCIAL SERVICES GROUP  6.875% 10/20/34 . ....10/17/2023 ... [Citi Global Markets Inc. 1,000,000 |.. .... 1,000,000 [..
694376-AA-4 ......... PRICEWATERHOUSECOOPERS LLP SERIES M .|----06/30/2023 ... | Tax Free Exchange 5,000,000 |.. ....5,000,000 [..
709599-BT-0 ......... PENSKE TRUCK LEASING 144A  5.550% 05/01/28 -|----03/27/2023 ...|J P Morgan & Co 2,986,260 |.. ... 3,000,000 [..
718547-AK-8 ......... PHILLIPS 66  3.150% 12/15/29 .|----05/02/2023 ...|Tax Free Exchange ... 3,063,879 |.. ... 3,000,000 [..
T4TK-AJ-T ......... PILGRIM'S PRIDE CORP  4.250% 04/15/31 B O B XV O N 2,035,424 |.. ....2,000,000 |..
72305*-AA-9 ......... PineBridge Private Credit |11 Note A 3.250% 08/31/32 .. ....12/04/2023 ... [Direct ... .... 9,238,250 |.. .... 9,238,250 |..
72305*-AB-7 PineBridge Private Credit 111 Note B 4.750% 08/31/32 .. ...12/04/2023 ... [Direct ... 4,198,925 |.. ... 4,198,925 |..
744448-CY-5 . ..|PUBLIC SERVICE CO COLO  5.250% 04/01/53 ... 03/27/2023 ...|J P Morgan & Co . 2,978,940 . 3,000,000
74456Q-AU-0 . ..|PUBLIC SERVICE EL & GAS ~ 5.375% 11/01/39 . 12/06/2023 ... [Mesirow Financial ... .984,310 . 1,000,000
78355H-KI-8 . ..|RYDER SYSTEM INC ~ 5.250% 06/01/28 .. .|Vells Fargo Securities . 2,996,130 . 3,000,000
78409V-AQ-7 . ..|S&P GLOBAL INC  3.250% 12/01/49 . .|Mesirow Financial ... . 3,757,100 .5,000,000
78409V-BL-7 . ..| S&P GLOBAL INC ~ 3.700% 03/01/52 .... 03/01/2023 ... | Tax Free Exchange .857,133 . 1,080,000
T8449H-AC-1 ......... SMB PRIVATE EDUCATION LOAN TRU 2023-B B 5.770% 10/16/56 . ....06/12/2023 ... [Bank of America 3,398,804 |.. ... 3,400,000 [..
78450P-AC-9 ......... SMB PRIVATE EDUCATION LOAN TRU 2023-D B 6.930% 09/15/53 . .|---.10/27/2023 ... |Bank of America .... 1,000,000 [..
808513-CJ-2 ......... CHARLES SCHIWIAB CORP  6.196% 11/17/29 -|-...11/15/2023 ... |Citi Global Markets Inc. ....2,000,000 |..
826943-AB-8 ......... SIERRA RECEIVABLES FUNDING CO 2023-1A B 5.830% 01/20/40 ... .|---.03/29/2023 ... |Barclays .. ... 1,158,561 |..
85236K-AF-9 ......... STACK INFRASTRUCTURE ISSR LLC 2023-1A A2 5.900% 03/25/48 ... -|---.03/08/2023 ... [Morgan Stanley Dean Witter ... 2,940,840 |.. ... 3,000,000 [..
873050-CR-0 TTX CO 144A  5.750% 11/22/33 ...11/13/2023 ... {J P Morgan & Co 992,960 |.. .... 1,000,000 [..
876030-AB-3 . ..| TAPESTRY INC  7.050% 11/27/25 .... 11/15/2023 ... [Morgan Stanley Dean Witter . 1,498,350 . 1,500,000
89788M-AN-2 . .| TRUIST FINANCIAL CORP  6.047% 06/08/27 . 06/05/2023 ... | Suntrust . 3,000,000 . 3,000,000
898813-AV-2 . ..| TUCSON ELECTRIC POWER CO  5.500% 04/15/53 02/13/2023 ... | Suntrust ... . 4,986,050 .5,000,000
907818-GF-9 . ..|UNION PACIFIC CORP  4.950% 05/15/53 ..... 02/13/2023 ...|Citi Global Markets Inc. . 6,989,850 . 7,000,000
911312-AZ-9 . ..|UNITED PARCEL SERVICE ~ 3.400% 11/15/46 . 02/23/2023 ... | US Bancorp . . 983,506 . 1,264,000
911312-CA-2 ......... UNITED PARCEL SERVICE ~ 5.050% 03/03/53 ... ....02/23/2023 ... [Barclays ... .... 4,973,900 [.. ....5,000,000 [..
91159H-HI-5 ........ US BANCORP  3.100% 04/27/26 ....05/04/2023 ... |Barclays ... 1,608,483 |.. ... 1,773,000 [..
91324P-EN-8 ......... UNITEDHEALTH GROUP INC ~ 5.050% 04/15/53 ... .|----03/23/2023 ... |Wells Fargo Securities .. ... 2,979,720 |.. ... 3,000,000 [..
92250H-AA-5 ......... | VELOCITY COMMERCIAL CAPITAL LO 2023-4 A 7.670% 11/25/53 . -|----10/3172023 ...|Citi Global Markets Inc. ...
92539B-AC-6 . ..| VERUS SECURITIZATION TRUST 2023-1 A3 6.900% 12/25/67 .|---.01/11/2023 ... |Morgan Stanley Dean Witter . ..
92539F-AC-7 . ..| VERUS SECURITIZATION TRUST 2023-INV1 A3 6.758% 02/25/68 . -|-...02/13/2023 ...|J P Morgan & Co ... .. ... 3,494,657 |..
92539G-AC-5 .. .| VERUS SECURITIZATION TRUST 2023-3 A3 6.743% 03/25/68 ..... +..04/14/2023 ... [J P MOrgan & €0 .eeeeeenueiiiieieeiteie e e e e e e s nnneeeeeees [seeeeeniee e e e e e e e e e e eniiees [eeeeeeeiiie e e e e 2,212,252 |.. . 2,212,267 |..
92540B-AC-3 VERUS SECURITIZATION TRUST 2023-INV2 A3 7.079% 08/25/68 . - ...07/21/72023 ...{J P Morgan & Co ... .... 1,409,636 |.. .... 1,409,655 |..
0778FP-AH-2 . ..|BELL CANADA  3.200% 02/15/52 ................. ....01/10/2023 ... | Seaport Group . 3,513,950 .5,000,000
13648T-AG-2 . .| CANADIAN PACIFIC RAILWAY  3.500% 05/01/50 ...04/19/2023 ... [Various .......... . 9,218,001 .9,000,000

:...09/28/2023 ...|Morgan Stanley Dean Witter
....02/03/2023 ... |Barclays ...
...01/05/2023 ... [Stifel Nicolaus ...

TRANS-CANADA PIPELINES ~ 4.875% 05/15/48
.| YAMANA GOLD INC ~ 4.625% 12/15/27
AIRBUS SE 144A  3.950% 04/10/47 ....

89352H-AY-5 .
98462Y-AD-2 .
009279-AC-4

. 3,318,500
.377,531
.... 3,868,112 |..

. 4,124,000
.394,000
.... 4,600,000 |..
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055300-A0-3 ......... [BRITISH AMER TOBACCO INTL FIN  5.931% 02/02/29 D ....07/31/2023 ... |Deutsche Bank Securities . 3,000,000 . 3,000,000 .0
055451-BF-4 .........[BHP FINANCE USA  5.500% 09/08/53 .....cceervrreenenns D ....09/05/2023 ...|J P Morgan & Co ... . 3,927,960 . 4,000,000 .0
073096-B*-9 .........|BAYPORT POLYMERS LLC SR UNSEC NOTES SER D 5.150% 02/15/35 . D ...02/15/2023 ... |Citi weovrerrennn .3,000,000 .3,000,000 .0
17150E-AC-5 .........| CHURCHILL MIDDLE MARKET CLO LT 2023-1A AF  6.950% 10/01/32 . D ....03/16/2023 ... |Natixis Securities .7,000,000 .7,000,000 0
20550L-20-4 ......... |CREDIT SUISSE NEW YORK  2.950% 04/09/25 D ....01/04/2023 ... |Goldman Sachs & Co . 1,803,880 .2,000,000 8
20550L-2L-4 ......... [CREDIT SUISSE NEW YORK  7.950% 01/09/25 ... D ....01/04/2023 ... |Credit Suisse ........ . 1,996,000 .2,000,000 .0
24460R-BA-0 ......... | DEERPATH CAPITAL CLO LTD 2020-1A C1R  10.008% 04/17/34 .. D ....07/24/2023 ... |Greensledge Capital Markets .7,000,000 .7,000,000 .0
29660N-AC-3 ......... FC BARCELONA ESPAI BARCO FONDO  7.060% 06/30/32 . D ....05/30/2023 ... |Goldman Sachs & Co .. 10,000,000 10,000,000 .0
46590X-AN-8 .........[ JBS USA/FOOD/FINANCE ~ 3.750% 12/01/31 ... D ....08/22/2023 ... |Tax Free Exchange .504,219 .500,000 .0
46590X-AP-1 ......... [ JBS USA/FOOD/FINANCE ~ 3.000% 05/15/32 D ....08/22/2023 ... |Tax Free Exchange . 1,994,083 . 2,000,000 .0
9285711-BY-5 ......... | VODAFONE GROUP PLC  5.625% 02/10/53 ..... D ....02/07/2023 ... |Bank of America . 2,987,490 .3,000,000 .0
(G22424-AD-5 ......... [ COATS GROUP FINANCE CO LTD SENIOR NOTES ~ 5.370% 02/16/30 . D ....02/16/2023 ... |Citi . 3,000,000 . 3,000,000 .0
Q7160#-AR-0 ......... ORICA FINANCE LIMITED  5.820% 10/16/32 C... ...08/16/2023 ... [Citi ... ... 2,000,000 |.. ... 2,000,000 |.. ....0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 424,777,506 434,400,366 911,929
2509999997. Total - Bonds - Part 3 507,347,446 619,018,408 1,701,088
2509999998. Total - Bonds - Part 5 10,119,662 10,221,293 89,375
2509999999. Total - Bonds 607,467,108 629,239,701 1,790,463
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
000000-00-0 ......... [ FEDERAL HOME LOAN BANK = GINTI ©.vovooeseoseeseessesseessesneenesnsssssnesnssnssnesnsesnssnssnesnssnesnesnenes | [ 1270672028 ... ]DITEOT cvvorvorreiseeseeseesssseesssseeseeseeessesneessesneeseesneeeeesreseeeene e ene e eneneesne e ene e eneneeeneas | 101,096.000 |veveiviiiiiiiienies 10,109,800 |-.veuveverinienienienienienienes |orreniesiesie e 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 10,109,600 XXX 0
682156-10-4 ......... [ ON FORE TGN HOLDINGS LLG ..voveeeosessessessesnessssmessesnessssnssnssnssnssnesssssnssnsssnssnsssnssnessnenesns | [....12/3172023 ... [Capital CONEIBULION ©.vvoveveoseesseseesneeseesnsessssnsssesensseessnssesssnsensssnsenessnsseesanssnesenesnesenesneens | 0.000 [oerviiiiiiiiiinne, 111,940,978 [oovevviiiiiiiiiiiiciiicis e 0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 111,940,978 XXX 0
5989999997. Total - Common Stocks - Part 3 122,050,578 XXX 0
5989999998. Total - Common Stocks - Part 5 3,000,000 XXX 0
5989999999. Total - Common Stocks 125,050,578 XXX 0
5999999999. Total - Preferred and Common Stocks 125,050,578 XXX 0
6009999999 - Totals 732,517,686 XXX 1,790,463
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36194N-LU-1 .. |GN AU1239  2.850% 07/01/33 .....evvvvnnnnnen ..12/01/2023 . [Paydown ... ...325,221 ... .. 326,221 ... 326,847 0. 0 ..07/01/2033 .

361945-PD-4 ...

36197J-2L-2 ..

36235*-AB-7 ..
38373M-2F-6 ..
38375C-BD-1 ..
383766-2H-2 ..
383766G-2C-7 ..

383766-2C-7 ..
383776-87-5 ..
38378N-F3-2 ..
38378N-KA-0 ..
38378X-6B-2 ..

GN AU4920 GN AU4920  3.020% 09/15/41
GOVERNMENT NATIONAL MTG ASSOC GN AZ6147
3.940% 03/15/37 .
CANTON LEASE FINAN
BACKED CERT ~ 4.730% 06/15/30
GNMA 2008-80 10 2.185% 04/16/50 .
GNMA 2012-57 DA 5.352% 04/20/42 .
GNMA 2011-92 C 3.725% 04/16/52
GNMA 2010-161 C  4.620% 10/16/44

GNMA 2010-161 C
GNMA 2010-89 PD
GNMA 2014-50 C
GNMA 2013-173 VB
GNMA 2015-5 KV

4.620% 10/16/44
4.000% 07/20/40 ...
3.400% 02/16/47

3.500% 10/16/33 ..
3.250% 05/16/42

..12/15/2023 .

..12/01/2023 .

..12/15/2023 .
..12/01/2023 .
..12/01/2023 .
.. 12/01/2023
..12/01/2023

..08/01/2023 .
..12/01/2023 .
..12/01/2023 .
..12/01/2023 .
..12/01/2023 .

Paydown ....
Paydown ....

Various ....
Paydown .
Paydown .

. | Paydown ....
. | Paydown

Redempt ion
100.0000

Paydown ....
Paydown ....
Paydown ....
Paydown ....

... 192,644 |...

.. 192,644

...207,616

.. 278,247
0

.. 171,355

... 502,533
.... 208,617

42,267 |..

.. 196,195

...215,013

...218,247

.... 502,533
....210,182

o o oo

o

o

o o oo

.(374):::

.. (374)

. 208,617 |....

o o oo

o

o

o o oo

o o oo

..00/15/2041 .

..03/15/2037 .

..06/15/2030 .
..04/16/2050 .
..04/20/2042 .
..04/16/2052 .
..10/16/2044 .

..10/16/2044 .
..07/20/2040 .
..02/16/2047 .
..10/16/2033 .
..05/16/2042 .

912810-EQ-7 .. |US TREAS BOND  6.250% 08/15/23 ..08/15/2023 . [Various .......ccceeviins foveeeiiiiiiiiiiiiiin e 8 125,000 |........... 8,125,000........ 10,248,516 |.......... 8 224,001 | Ofueeees (99,001 0eeenvinnnnnnn 0eeeeenns (99,001 fvvveeeeinnnnns 0f....... 8,125,000 [.oeeeiiunnnnns [\ O 0 ..08/15/2023 .

0109999999 Subtotal - Bonds - U.S. Governments 10,772,334 10,772,334 12,959, 105 10,896,993 0 (124,660) 0 (124,660) 0 10,772,334 0 0 XXX
ALABAMA ECON SETTLEMENT AUTH B 4.263% Raymond James &

01026C-AD-3 .. | 09/15/82 ..eeerriiieeieiiiiee e e ..08/28/2023 . [Associates ........oooes feeeeeiiiiiis e, 2,002,009 |.......... 2,110,000 |......... 2,110,000 |......... 2,110,000 |..ccunnnnennnnn. [V R (LN R, [V R [\ U 0f....... 2,110,000 [oooeeeunnnens [ R (107,991) ..09/15/2032 .
COLORADO ST HSG FIN AUTH MF HS ~ 3.400% Redemption

19647P-BQ-5 .. [11/01/45 ..oeviiii e .. 12/04/2023 . 100.0000 .......ooevreeiis ferrieeeiiieiees [, 55,774 [c.eeeeennl 55,774 |...uueee. 85,774 |...oeee. 85,774 |oeeeieniiies (VN R (LN R, [V R [\ U (I IO 85,774 |.eieieenns (O R 0 .. 11/01/2045 .
COLORADO ST HSG FIN AUTH MF HS ~ 3.850%

19647P-BS-1 .. [07/01/57 .eevveeieiiiiiieee e .. 12/27/2023 . [Various ......ccoeeeeeinis foeneeeniiiiiiiiis e 45,182 [c.oeeeenns 45,182 |...uveeee. 45,182 |............. 45,182 [.ooeeinniiis (VN R (LN R, [V R [\ U (I IO 45,182 |...eeeeennns (O R (L R [V O 949 1..07/01/2057 .
DIST OF COLUMBIA HSG FIN AGY 2014-A A

25477P-NF-8 .. | 3.875% 06/15/45 ...oooeeniiiiiiiiiiiiceee e .. 12/01/2023 . [Various .......cooeeeeiuis foemeeeniiiiiiiiiiis e 51,406 |.............. 51,406 |............. 51,406 |............. 51,406 [..oooeeennnnnenns [V R (LN R, [V R [\ U (I IO 51,406 |..oveeeeennnns (O R (L R [V O 923 |..06/15/2045 .
FLORIDA ST HSG FIN CORP MF REV 2013 SERIES A

34074H-FQ-0 .. | 3.450% 04/01/29 ...coeeriiiiiiiiiiic e ..10/01/2023 . [Various ......cceeeeeeiuns feumeeeniiiiiiiiiiis [ 15,000 |.oceunnnneenns 15,000 ............. 13,331 |l 14,197 |, [V R, [C1530 R [V R 66 |..ooeeiiiinens (I IO 14,263 |..cceneeee. [\ R KT [ T4 431..04/01/2029 .
FLORIDA ST HSG FIN CORP REV 2016 Series 1 Redemption

34074M-ND-9 ...| 3.125% 07/01/37 .evvveeieiiiiieieiiieeeee | e ..12/01/2023 .{100.0000 .......ooevreeeas ferrieeiiiiiieeeet [, 95,339 | 95,339 [..eeeennnnns 95,339 [ooeeeennnns 95,339 |, [V R (LN R, [V R [\ U (I IO 95,339 ..07/01/2037 .

38122N-B7-6 ..

39081H-CV-2 ..

419818-Hi-4 ..

462590-MH-0 ..

462590-NG-1 ..

462590-NG-1 ..

47659#-AA-9 ..

54626X-BD-9 ..

5741R-L8-6 ..

5T41R-M2-8 ..

57563R-KF-5 ..

603827-YB-6 ..

GOLDEN ST TOBACCO SECURITIZATI
06/01/46 ...
GREAT LAKES MI WTR AUTH SEWAGE WATER
3.056% 07/01/39
HAWATT HOUSING 2013 SERIES A
07/01/37 ...
10WA ST STUD!
2.989% 12/01/39
I0WA ST STUDENT LOAN LIQUIDITY
12/01/39 ...

3.000%

2.600%

5.080%

JERSEY CITY, NEW JERSEY CTL
09/15/52
LOUISIANA ST HSG FIN AGY REV
10/01/29
MARYLAND ST CMNTY DEV ADMIN DE
09/01/48
MARYLAND ST CMNTY DEV ADMIN DE
03/01/59
MASSACHUSETTS EDL ING AUTH ED LN REV SERIES
J 2012 4.900% 07/01/28
MINNEAPOL IS-SAINT PAUL MN META
01/01/32

3.600%

.............................. 4750%
3242% .....

3.750%

4095% .....

12/01/2023 .

..12/05/2023 .

12/01/2023 .

..12/01/2023 .

..06/01/2023 .

..00/28/2023 .

12/15/2023 .

..10/01/2023 .

..08/01/2023 .

..12/01/2023 .

..01/01/2023 .

..06/26/2023 .

Redempt ion
100.0000 ...

Call
Redempt ion
100.0000 ...
Redempt ion
100.0000
Redempt ion
100.0000 ...

79.5210

ONFS Corporate

Various
Redempt ion
100.0000
Redempt ion
100.0000

Various

Various

Wells Fargo Securities

......... 2,783,235

............ 155,000

......... 1,694,567

......... 1,478,013

...55,965 |...

..1,165,000 |...

... 480,000

........... 3,500,000

...55,965

155,000

.. 1,165,000

........... 1,835,000

........... 1,585,000

......... 1,165,000

......... 1,835,000

......... 1,585,000

........ 3,500,000

...53,182 |....

........... 155,000

........ 1,835,000

........ 1,585,000

.. 480,000 |....

..1,165,000 |....

........... (564,050))..

..06/01/2046 .

07/01/2039 .

..07/01/2037 .

..12/01/2039 .

..12/01/2039 .

..12/01/2039 .

..09/15/2052 .

..10/01/2029 .

..00/01/2048 .

..03/01/2059 .

..07/01/2028 .

..01/01/2032 .
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MINNESOTA ST HSG FIN AGY ~ 3.200% 06/01/47
604160-GV-0 .. | .evrrrrrrrrirriiriiireeieerirereeer e [ e .. 12/01/2023 . [Various ......ccooeeveeiees foveenenniinninnnnns o, 57,31 [t 57,31 |eeeeeienenn 57,311 [ 57,311 [ (V18 P 1 S, [V R | B A, [V F 57,311 ool 0 e 0 [V O 940 |..06/01/2047 .
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG Redempt ion
604160-HR-8 .. |3.230% 08/01/49 ...cooevvvirrniiiiiiniiinnn [ | 12/01/2023 .1100.0000 ....oennnnnnnnnnns forni oo, 69,816 |.............. 69,816 |............. 69,816 |............. 69,816 [.........eeeee [V P 1 S, [V R | N R, [V F (G108 3 U | R | [ N [V O 1,329 [..08/01/2049 .
MINNESOTA ST HSG FIN AGY ~ 4.707% 07/01/41 Redempt ion
B0416T-RS-9 .. | .evvrrrrrrrriiiiiiiiiiiiiireee e [ e .. 1170172023 .[100.0000 .....ccovvvveeeees e e 15,000 |...cceeennnns 15,000 |......evveeen 15,000 fonevennnnnnnn 15,000 [oeeennnnnnnnenee (V18 P 1 S, [V R | B A, [V F 15,000 foovvvevevennnnnn 0 Joveeiiiiiiiii 0 foniiiiiins [V O 776 |..07/01/2041 .
MINNESOTA ST HSG FIN AGY  4.825% 07/01/37 Redempt ion
B0416T-ST-6 .. | .evvrrrrrrrrrrrrriiieiiiierieeieeeeeereeeeeeeeeeeennnees [ eeeees ..07/01/2023 .[100.0000 ......coovveeeeees oo e 15,000 |...ccoeennnns 15,000 |.....evvvvees 15,000 fooevevnnnnnnn 15,000 [oeeennnnnnnnnenee (V18 P 1 S, [V R | B A, [V F 15,000 foovvvevevennnnnn 0 Joveeiiiiiiiii 0 foniiiiiins [V O 551..07/01/2037 .
MINNESOTA ST HSG FIN AGY ~ 4.947% 01/01/39 Redempt ion
LeL0 Loy T PP IR ..05/01/2023 . [100.0000 .....ccoovvveeeies e e 10,000 f.evvvvvvvnnnee 10,000 .............10,000 |............. 10,000 |................. (V18 P 1 S, [V R | B A, [V F 10,000 fooevveeeevennnnn 0 Joveviiiiiiiii 0 [ [V O 322 1..01/01/2039 .
NATIONAL FIN AUTH NH FEDERAL L 3.278%
63607V-AB-2 .. | 10/01/37 ..eevrrrriiiiiiiniiiiiiiiiiiiieniiniiiiiiiias [ eeeeees .. 1070172023 . [Various .......cooeeeveeens foereneeiniininninnns o, 110,000 |............. 110,000 |......o0eee 111,327 | 111,208 | (V10 PR [} ] S, (V1 PR 1712 J . (VN TATT [ 0 e (DA77 (1A77) e 2,336 |..10/01/2037 .
NATIONAL FIN AUTH NH FEDERAL L 3.176%
63607V-AC-0 .. |01/01/36 ....evvvvrrrrrnnnnininiinniiniinienneeneennes [ eeeen oo 1070172023 .| Various .........eeeeeeenns fooviiiiiiiiiiiiiiiins fooveiiiinnns 140,000 |............. 140,000 |............ 140,567 |............ 140,507 |................. [V PR ) | R, 0 i (12) e [N . 140,494 |0 [ (494)) (73] 2,779 (..01/01/2036 .
Redempt ion
64469D-B5-9 ...|NEW HAMPSHIRE HOUSING ~ 4.077% 01/01/34 ... |....... ..03/01/2023 . [100.0000 .....cceevvveeeies oo e 65,000 [..ccceeennnns 65,000 |............. 65,000 |............. 65,000 [.......euvnnneee (V18 P 1 S, [V R | B A, [V F 65,000 |..oovvvviiiinnnn O Joeiiiiiii 0 s [V O 1,733 1..01/01/2034 .
Redempt ion
64469D-B6-7 .. |NEW HAMPSHIRE HOUSING ~ 3.220% 01/01/40 ....[....... |.. 1070172023 .1100.0000 .....eummmmnnnnnnn fonni oo 185,000 |............. 185,000 |............ 185,000 |............ 185,000 |................. (V18 P 1 S, [V R | B A, (VN 185,000 |..ovvvvvveeeennn O ool 0 i [V O 4,870 [..01/01/2040 .
NEW HAMPSHIRE HOUSING 2013 SERIES A
64469D-US-8 ...|3.750% 07/01/34 ....ovvvvvieiiiiiiiiiiiiiiiiiiiiiies [ eeees .. 1070172023 . [Various .......cooeeeveeens foereneeiniininninnns o, 145,000 |...ccoennnnns 145,000 |............ 151,888 |............ 145,390 [.....eeuvnnnnene (V10 PR 17 <) ] S, 0 Jooeeiieeeee e (285) | [N . 145,155 [.oooeeiiiiiini 0 e (198) (155)].ceeeeens 4,781(..07/01/2034 .
NEW JERSEY ST HIGHER ED ASSIST ~ 4.000% Redempt ion
646080-SS-1 .. | 12/01/30 .eevvvviiiiiiiiiiiiiiiiiiiieceeeeieceeeeiees [ eeeees ..08/03/2023 . [100.0000 ......ccovveveiens e e 1,090,000 |.......... 1,090,000 1,107,244 |......... 1,097,858 |............... [V PR (< 1<) ] R, [V PR (<12 A, 0....... 1,097,492 [0 [ (7,492)) (7,492).ccvvvennnnne 13,979 [.. 12/01/2030 .
NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN Redempt ion
646080-UN-9 .. |3.250% 12/01/39 ....ooooeiiiiiiinnn ..08/03/2023 . 100.0000 ......ccovevreieis o e 190,000 |............. 190,000 |............ 188,871 |............ 189,016 |................. (V10 PN < T S, (VN AR « 2 A [N . 189,029 [...ooeevieiiiin 0 [ 971 L7 . 2,359 |..12/01/2039 .
NEW MEXICO ST MTGE FIN AUTH ~ 2.980%
647200-5U-4 .. | 08/01/38 .....evvveennniinniiiniiiiiiiiiiiiiiiiiiiinns [ e .. 12/01/2023 . [Various ......ccooeeveeiees foveieneiiniinninnnns o, 94,461 |...ovvnnnnnnns 94,461 ............. 94,461 |............. 94,461 | (V18 P 1 S, [V R | B A, [V F 94,461 |.oooeeiiiiiiiin 0 e 0 [V O 1,636 |..08/01/2038 .
NEW YORK ST MTGE AGY REV 2013 48TH SERIES Redempt ion
64988R-FL-1 .. |2.625% 04/01/41 ..ooovviiiiiiiiiiiiiiiiii ..09/29/2023 . [100.0000 .....ccovveeieiies oo e 90,000 [.oeeeeeennnns 90,000 |..evvvvrnnnnn 93,152 [nniiinnnnnn 90,000 [ovneiinnnnnnnnnee (V18 P 1 S, [V R | B A, [V F 90,000 |.oevvvevveeinnnn 0 Jooeiiiiiiii 0 s [V O 1,700 |..04/01/2041 .
NORTHEAST OH REGL SWR DIST ~ 3.300%
663903-KT-8 .. | 11/15/49 ..ooovviiiiiiiiiiiiiiiiii ..09/28/2023 . [ONFS Corporate ...........loeeeeeeeeeeininninins Joeeenes 2,672,872 [cuuvuvneee 2,940,000 2,074,4% |.........2,973,230 |.....ooeeeeenns 0 e (3,26 [ 0 e (3,261) | 0....... 2,969,969 |................0 |........ (297,098)|........ (297,098)[.ccvvvennnns 84,623 |..11/15/2049 .
OKLAHOMA CITY ECONOMIC DEV 2013A  4.297%
678553-AT-5 .. |03/01/32 ooovvviieiiiiiiiiiiiiiiiiiiiicie ..03/01/2023 . [Call ~ 100.0000 ... |.ccovrerrernininnnns Joeeeenes 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 |................. (V18 P 1 S, [V R | B A, 0....... 3,000,000 [ooeeeieiiieeeens 0 o 0 [V O 64,455 |..03/01/2032 .
PITTSBURG CA UNIF SCH DIST TXBL ELEC 2010-
724581-ME-0 .. | SER B CONST BND  4.920% 08/01/34 ........... ..06/26/2023 . [Barclays .......ooooeveeeis ovniniiiinnnnnnns e, 3,704,760 |........... 3,765,000 3,605,649 |..........3,653,625 [................. [V PR < < V1 R, 03,380 e, 0....... 3,657,006 |...ccoeeeeeeeenn 0 feunnnnnnn 47,754 |l 47,754 | 168,258 |..08/01/2034 .
73358-TZ-7 .. |PORT AUTH OF NY & NJ  4.426% 10/15/34 ..... ..09/01/2023 . [Wells Fargo Securities |........ccccoeennns |oeeeenis 2,287,800 [.....evees 2,460,000 |......... 2,484,600 |..........2,465,267 [.......ouvvnnnnne 0 e (1,957 [ 0 e (1,957) |t 0l....... 2,463,311 [ovvvviiinnnnnnn 0 | (175,511) e, (175,511)[.cccennnns 97,084 |..10/15/2034 .
SAN DIEGO COUNTY CA AIRPORT AUTHORITY SERIES Redempt ion
T9742G-AF-8 .. |2014B  5.504% 07/01/43 .....ooooereeiinni [ oeeens ..07/01/2023 .[100.0000 ......ceevveeeeees e e 80,000 |............. 80,000 |............. 80,000 |............. 80,000 |................. [V N 1 N L O | [V FORRRR L O | B O | N 0 ..07/01/2043 .

79742G-AF-8 ..
T9771F-AA-5 ..
798165-KV-7 ..
837120-UH-7 ..
83715A-AY-5 ..
83715A-AY-5 ..
83756C-M-4 ..

86768M-AQ-5 ..
86768M-AQ-5 ..

88275F-NX-3 ..

SAN DIEGO COUNTY CA AIRPORT AUTHORITY SERIES
20148 5.594% 07/01/43
SAN FRANCISCO CA CITY & CNTY .
/01781 (oo
SAN JOSE CA MF HSG REVENUE 2011 A-1

4.350% 10/01/28 ..
SOUTH CAROLINA HOU!
TAXABLE ~ 4.000% 07/01/37 ..covevvveeeaennnns
SOUTH CAROLINA ST STUDENT LOAN STUDENT LOAN
3.593% 12/01/39 ..
SOUTH CAROLINA ST
3.593% 12/01/39 woooeiiiiiiiei e
SOUTH DAKOTA HSG DEV AUTH MTGE ~ 2.700%
11701736 oo

SUNRISE FL SPL ASSWNT ~ 4.800% 05/01/25 ...
SUNRISE FL SPL ASSWNT  4.800% 05/01/25 ...
TX DEPT OF HSG & COMM AFFAIRS  3.180%

03/01/39 weveeeeiiiiieeeeeeeee

..09/28/2023

..11/01/2023 .

.10/01/2023 .

..07/01/2023 .

.12/01/72023 .

..09/28/2023

.10/01/2023 .

..05/01/2023 .
.09/28/2023

..12/01/2023 .

.| ONFS Corporate ...

Redempt ion

100.0000 ......ceeeenennne
Various ....
Various .....oooeeeeeeennn
Various ....

.| ONFS Corporate

Redempt ion

100.0000 .........eeeeenne

Redempt ion
100.0000

.| ONFS Corporate .

Various ....oooeeeeeeennns

............ 135,000

...975,000 |...

............ 374,334

............ 140,000

............ 135,000

.. 975,000

............ 395,000

............ 140,000

.... 200,000
.. 430,000

180,000

...975,000

....200,000
... 430,000

.......... 136,219

.......... 395,000

......... 140,000

......... 180,000

..975,000 |....

. 200,000 |....
..430,000 |....

RO (1,480)|...

(37,512) ...

..07/01/2043 .

.. 11/01/2041 .

..10/01/2028 .

..07/01/2037 .

..12/01/2039 .

..12/01/2039 .

..11/01/2036 .

..05/01/2025 .
..05/01/2025 .

..03/01/2039 .
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UNIV OF COLORADO CO ENTERPRISE ~ 3.039%
IHTK-NS-1 .. | 06/01/27 e [ e ..08/02/2023 . [Call ~ 95.9060 ..... |.cccorrrrriinniinnns |oeeeennn 2,397,650 |......eeeee 2,500,000 2,500,000 [.eevvvrrernnnnns (VN (V] PO | R (I SO 01]........ 2,500,000 |oooeereiiiinnnnn 0 foniiica 0 e 0 e (51,489)|..06/01/2027 .
UNIV OF MASSACHUSETTS MA BLDGA  4.306%
914440-UN-0 .. | 11/01/45 .oovviiiiiiiiiiiiiiieiiieeeeeeeeeecceeieiees [ e ..09/08/2023 . [Wells Fargo Securities |...............c..o. |......... 8,578,600 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 [evveverrrenenns (VN (V] PO | R [V SO 0].......4,000,000 |.........eeeee 0 fonnn (421,400))......... (421,400)f............ 148,796 |..11/01/2045 .
UTAH ST TRANSIT AUTH SALES TAX GENERAL
917567-EX-3 .. | 3.443% 12/15/42 ....ovvvrriiiniiiniiniiniiiiiiiiiinn [ e .10/17/2023 . ..5,000,000 |......... 5,000,000 |......... 5,000,000 |.. .. 12/15/2042 .
VIRGINIA HOUSING DEV AUTH 2013 SERIES B
92812U-K5-6 .. |2.750% 04/25/42 .o [ e ..12/01/2023 .[100.0000 ......ccovvvveenes oreeiiiiniineieieens oo 27,928 [ 27,924 21,924 |l (VN (V] PO | R [V SO 0 e 27,924 |0 [t 0 e 0 433 |..04/25/2042 .
VIRGINIA HOUSING DEV AUTH 2015 Series A
928120-05-0 ...|Taxable ~ 3.250% 06/25/42 .........cevvvvvveeuns|eeeens .12/25/2023 . .. 185,001 ..06/25/2042 .
VIRGINIA ST HSG DEV AUTH 3.
L VA L N T PP PP PP PPPPPPPN IRPPPPPRY ..12/25/2023 .1100.0000 .....ooeeeeeeeeees oo e 121,286 | 121,286 121,286 |................. [ 0 e O [ [ 0. 121,286 oo O o 0 e 0 e, 2,016 [.. 11/25/2039 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 41,004,205 40,939,738 0 (2,572) (2,572) 0 (595.416)] XXX
ACALANES CA UNION HIGH SCH DIS ~ 2.781%
004284-B5-3 .. | 08/01/23 ...evvvvvviiiiiiiiiiiiiiiiiineieeenieeeninins [ 2eeees ..08/01/2023 . [Maturity ....ccooeeieieiiss ooenennnnnnns e 2,645,000 |...oeeeeee 2,645,000 2,645,000 |................. (VN [V N | A U SO 01........2,645,000 |...oooeeeeeeennn 0 [t 0 e 0 s 73,557 |..08/01/2023 .
PORTLAND COMMUNITY COLLEGE DIS ~ 4.810%
736688-FN-7 .. 06/01/27 ..vvvvvvnniniiiiiiiiiiiiiiiiiiiiiiiiiiiis [ e ..06/01/2023 .1100.0000 .....eeevveeeeeees feveeeeeeeeeeeeeeeeees |oveeeeeee.330,000 fouvineneeees 330,000 338,524 |..connnnnnnnn 0leeeeenns (1,320)]0vvvvnninnne O e (1,320) |ooeeeeeeeeenn 0f.........337,204 |..oooeeeeeen 0 o (7,204)). 0 (7,204) e 7,937 |..06/01/2027 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and 2,975,000 2,983,524 0 (1,320) (1,320) 0 0 81,494 XXX
FRESB 2015-SB6 A10 2015-SB6 A10  3.220%
30203M-AJ-3 ...|08/25/35 ...oooiiiiiiii ..12/01/2023 . 0. . L0 ..08/25/2035 .
31320W-EB-5 .. | FREDDIE MAC POOL SD8230  4.500% 06/01/52 .| ....... .12/01/2023 . .... 825,410 L0 (10,043)|... L0 ..06/01/2062 .
3132DW-EC-3 ...|FREDDIE MAC POOL SD8231  4.500% 07/01/52 .{....... ..12/01/2023 . .. 515,615 0. 6,91 |... L0 ..07/01/2052 .
313399-EK-9 ...|FHLMC 2348 ZK  6.000% 08/15/31 ......cccccen|oeennn ..12/01/2023 . L0 L0 ..08/15/2031 .
31339D-7A-0 .. |FHLMC 2417 KZ  6.000% 02/15/32 ... ..12/01/2023 . 0. L0 ..02/15/2032 .
31339G-JU-6 ...|FHLMC 2367 ZK  6.000% 10/15/31 ... ..12/01/2023 . L0 L0 ..10/15/2031 .
31330M-FE-3 .. |FHLMC 2389 7B  6.000% 12/15/31 .. ..12/01/2023 . 0. L0 ..12/15/2031 .
31330N-5V-4 ...|FHLMC 2403 DZ  5.500% 01/15/32 . ..12/01/2023 . L0 0 ..01/15/2032 .
31339W-XR-2 ...|FHLMC 2439 EZ  6.000% 04/15/32 .. ..12/01/2023 . 78,188 L0 0 ..04/15/2032 .
313372-DL-1 .. | FHLMC REMIC 1642 PJ  6.000% 11/15/23 . ..11/01/2023 . 23,060 L0 0 ..11/15/2023 .
3133TH-TM-9 .. |FHLMC 2116 ZA  6.000% 01/15/29 .. ..12/01/2023 . 57,549 L0 0 ..01/15/2029 .
3133TJ-HS-5 ...|FHLMC 2126 JZ  6.000% 02/15/29 ... ..12/01/2023 . 60,802 L0 0 ..02/15/2029 .
31359F-AM-0 .. | FNMA REMIC 1993-208 K 6.500% 11/25/23 ... |....... |.. 11/01/2023 . .. 10,649 |.. 0. L0 ..11/25/2023 .
31359G-B8-8 .. |FNMA REMIC 1994-30 K 6.500% 02/26/24 .....|....... ..12/01/2023 . .. 32,698 |[.. L0 L0 ..02/25/2024 .
3136A8-DP-2 .. |FANNIE MAE 2012-104 V. 3.500% 02/25/38 ... |....... ..03/01/2023 . .191,372 |.. 0. L0 ..02/25/2038 .
3136A9-20-0 .. |FNR 2012-118 VD 3.000% 10/25/32 ........... [....... ..05/01/2023 . 993,323 [..evniniinninnns 0 0 ..10/25/2032 .
3136A9-20-0 .. |FNR 2012-118 VD 3.000% 10/25/32 ........... [....... ..06/01/2023 .[100.0000 .......cevvvveeees |oereeeeeieeeeeeeeeens e 14749 [ 14,749 LIVKTA 0 0 ..10/25/2032 .
3136AB-YJ-6 .. |FANNIE MAE 2013-1 VB 3.000% 02/25/33 .....|....... ..12/01/2023 . . 0. L0 ..02/25/2033 .
3136AG-HV-7 .. |FANNIE MAE 2013-94 CV  3.500% 07/26/33 ... |....... ..03/01/2023 . ... 192,334 L0 L0 ..07/25/2033 .
3136AL-H3-8 .. |FANNIE MAE 2014-79 LC ~ 3.000% 09/25/44 ... |.......|.. 12/01/2023 . ... 212,31 . 0. L0 ..09/25/2044 .
3136B0-ZA-7 .. |FANNIE MAE 2018-2 VJ  3.500% 06/25/38 ..01/01/2023 . . 133,164 |.. 132,013 L0 0 ..06/25/2038 .
3137A2-NL-1 .. |FHR 3756 PC ~ 4.000% 11/15/40 ..12/01/2023 . 59,231 L0 0 ..11/15/2040 .
3137A8-UG-1 .. |FHR 3837 DB 4.500% 04/15/41 ..12/01/2023 . 16,894 L0 .(392) 0 ..04/15/2041 .
3137AJ-JK-1 .. |FHR 3962 EB  3.500% 11/15/26 ... ..12/01/2023 . 0. ... (5,591))... L0 ..11/15/2026 .
3137AR-WS-1 .. |FHR 4073 HC ~ 3.500% 03/15/36 ... ..12/01/2023 . L0 ....(1,426) ... L0 ..03/15/2035 .
3137B3-4W-5 .. |FHR 4215 LV 3.500% 04/15/33 .. ..10/01/2023 . 0 [ 1,569 | 0 [, 1,569 |... L0 ..04/15/2033 .
FHLMC MULTIFAMILY STRUCTURED P K151 A3
3137BK-GK-0 .. | 3.511% 04/25/30 ..12/07/2023 . .. 4,000,000 . . ....(5,869)|... ..04/25/2030 .
3137BN-3\1-4 .. |FHR 4550 VB 3.000% 03/15/38 . ..12/15/2023 . 608,622 ...612,211 |.. ..(3,589) ... ..03/15/2038 .
FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A
3137G1-AA-5 .. |3.500% 05/25/45 ...cooeviiiiiiiiiiiiiiiiiiee [ e ..12/01/2023 . ...14,485 .. 14,556 |.. ..05/25/2045 .
3130920-SU-5 ...|FNMA 2001-35 G 6.500% 08/25/31 .......eeee | .eeeens ..12/01/2023 . ...20,565 .. 20,422 |.. ..08/25/2031 .
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31392E-H6-0 .. |FNMA 2002-69 Z  5.500% 10/25/32 .. ..12/01/2023 . [Paydown ... ....61,158 |... .. 61,158 0 L0 0. ..10/25/2032 .
31302K-H-1 .. |FHLMC 2445 0Z  6.500% 05/15/32 . ..12/01/2023 . [Paydown . . 42,239 42,239 .. 0 0 .0 ..05/15/2032 .
31392M-U4-2 ...|FHLMC 2463 Z  6.000% 06/15/32 ..12/15/2023 . [Paydown . . 20,451 20,451 0 0 .0 ..06/15/2032 .
31302M-U5-9 ...|FHLMC 2463 7B 6.500% 06/15/32 ..12/01/2023 . [Paydown . . 47,933 47,933 0 0 .0 ..06/15/2032 .
31392P-HP-3 ...|FHLMC 2459 LZ  6.500% 06/15/32 ... ..12/01/2023 . [Paydown ... ...96,085 |... 0 L0 .0 . ..06/15/2032 .
31302P-RL-1 ...|FHLMC 2484 Z  6.000% 07/15/32 ..12/01/2023 . [Paydown ... 0 L0 .0 . ..07/15/2032 .
31392R-RJ-2 ...|FHLMC 2468 ZA  6.000% 07/15/32 .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..07/15/2032 .
31302R-WIT-4 ...|FHLMC 2492 Z  5.500% 08/15/32 .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..08/15/2032 .
31392U-EE-0 .. |FHLMC 2504 Z  6.000% 09/15/32 .. ..12/01/2023 . [Paydown ... 0 L0 .0 . ..09/15/2032 .
31302U-JL-9 ...|FHLMC 2499 VZ  6.000% 09/15/32 ... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..09/15/2032 .
313920-JU-5 ...|FHLMC 2509 Q@ 5.500% 10/15/32 ... ..12/01/2023 . [Paydown ... 0. L0 .0 . ..10/15/2032 .
31393A-VK-0 .. | FNMA 2003-30 HY ~ 5.500% 04/25/33 .... ..12/01/2023 . [Paydown ... 0 L0 .0 . ..04/25/2033 .
31393C-LX-9 ...|FNMA 2003-48 GH ~ 5.500% 06/25/33 . ..12/01/2023 . [Paydown . 0 0 .0 ..06/25/2033 .
31393N-4A-4 ...|FHLMC 2589 GM  5.500% 03/15/33 ... ..12/01/2023 . [Paydown . 0 0 .0 ..03/15/2033 .
313978-SJ-4 ...|FANNIE MAE 2011-24 GY ~ 4.500% 04/25/41 .. ..12/01/2023 . [Paydown . 0 0 .0 ..04/25/2041 .
31398N-Y2-4 ...|FANNIE MAE 2010-123 PM  4.000% 07/25/40 .. ..12/01/2023 . [Paydown ... ....204,162 ....193,698 0 L0 .0 . ..07/25/2040 .
31398Q-TQ-0 .. |FREDDIE MAC 3747 HX  4.500% 11/15/39 ...... ..11/01/2023 . [Paydown ... .... 360,413 ....380,911 0 L0 .0 . ..11/15/2039 .
3140J6-GP-6 .. | FNMA P/T POOL BM2005  4.000% 12/01/47 ..... ..12/01/2023 . [Paydown ... ... 155,609 ....160,058 0 L0 .0 . ..12/01/2047 .
31418E-E6-3 .. | FANNIE MAE POOL MA4656  4.500% 07/01/52 .. ..12/01/2023 . [Paydown ... ... 832,227 ....826,115 0 L0 .0 . ..07/01/2062 .
31418E-F2-1 .. |FANNIE MAE POOL MA4684  4.500% 06/01/52 .. ..12/01/2023 . [Paydown . .. 645,183 ...653,007 0 L0 .0 . ..06/01/2052 .
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redempt ion
338030-AA-7 .. |CERT  3.666% 08/05/30 .......ccoeveeiiieeinnns ..12/05/2023 . 100.0000 ......ccevvreeieis e e 386,638 [.......eeueen 386,638 393,267 [...vvvenen.. 389,161 [oneennnnnnnnnnes 0 oo (54 [ O e (154) |0 [e0389,007 [ 0 e (2,369)|...0vvennnn (2,369))cnens 7,719 (..08/05/2030 .
FREDDIE MAC - SCRT 2018-4 MA  3.500%
36563P-HF-9 ... 11/25/57 ooooeiiiiiiiiiiiiii .. 12/01/2023 . [Paydown .......ccovvvvvviiisooriiniiniiiiis |, 260,589 [......ceuee. 260,589 254,573 |t 257,361 oo 03,228 [ 0 3,228 |0 260,589 [ 0 e [0 PO | MR 4,768 |..11/25/2057 .
HSG FIN AUTH OF HILLSBOROUGH  3.600% Redempt ion
43232E-CU-1 ... ] 12/01/32 oo ..12/01/2023 .[100.0000 ......coovvvreeies e e 35,000 [.coeeeeiinnns 35,000 |eevvernnnns 35,000 [..ooeeeennnn 35,000 [, [V PR 1 [ FSRPORRRR | B R | B AR | R 35,000 [oeeeeiiiiiiienns 0 v (V1 Y | 1 R 900 |..12/01/2032 .
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A
466370-AA-4 .. 13.000% 01/27/38 ....eevvvrrrrrnrrnniinniiininnnnnnns .. 12/01/2023 . [Paydown .......ccevvvvvviiisoriiiiiiniiiiis | 163,892 |............. 163,892 167,844 |............ 165,235 |....cooeeeeennns 0 oo (1,383) i O e (1,383) |0 [ LGN 72 N | [0 PO | MR 2,764 (..01/27/2038 .
KEENAN DEV ASSOC OF TN 144A TAX LEASE REV
48730P-AB-6 .. |BND SER2002  8.000% 07/15/28 ................ ..07/15/2023 . [Various .......ccooeeeeeees fooeeeniiiinininninnns o, 904,930 |......... 904,930 904,930 f...evveeee.. 904,930 [onneeiiinnnnnnnee 0 e 0 i O e 0 0 e feLIZZeic VN | I AN (010 PR | Y MR 54,651 |..07/15/2028 .
US ARMY HOSP CASH MGMT FUND SENIOR SECURED
911551-AA-7 .. |NOTES 2002-1  7.467% 05/01/32 ............... ..12/01/2023 . | Various ......oooooeeeiiies |ooveeieiiieiiieiieens |, 214,716 |............. 214,716 214,716 |............214,716 |..........one O O v O e 0 e 0 214,716 | 0 [0 PP | M 8,786 |..05/01/2032 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,725,522 17,984,584 18,260,682 0 18,020,177 (294,654) 469,962 XXX
ABPCI DIRECT LENDING FUND ABS 2020-1A A
00090T-AA-5 .. |3.199% 12/20/30 ....ccoeeeeeeeiiiieii, ..10/20/2023 . [Paydown .........ccevvvviiiieniiiiiiiiiiieiennns e 422,469 |............. 422,469 422,469 |............ 422,469 |....oovrennnnnns 0 e 0 e O e 0 0 e 422,469 |ooevvvviiiiin 0 e (V1 PO | RN 12,790 |..12/20/2030 .
AZ ROMULUS MI LANDLORD LLC ~ 3.497%
001828-AA-6 .. | 10/31/38 eevvvvviiiiiiiiiiiiiiiiiiieiee s .. 12/3172023 . [Various .......oooeveeiiies foeneininniiiniennnnns e, 194,136 | 194,136 194,136 |............ 194,136 |..............l 0 e 0 e O e 0 0 e L7 KT AR | [ [V PO | RN 3,711 (..10/31/2038 .
AZ RANDALL OH LANDLORD LLC ~ 3.610% Redempt ion
00184*-AA-6 .. |03/31/39 ..ooooiiiiiiiii ..12/31/2023 .[100.0000 ......ccovveriiiis e e 194,927 [ovvvvvnnnnnns 194,927 194,927 | 194,927 |l 0 e 0 e O e 0 0 e L7 A F | [V N | R 3,852 |..03/31/2039 .
AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE Redempt ion
00184@-AA-4 .. |BACKED NOTES ~ 4.095% 07/31/39 ............... ..12/31/2023 .[100.0000 .......coeeeeiiiis e e 61,806 |.............. 61,806 |............. 61,806 |............. 61,806 [...corvrrrnnnnnns 0 e O e 0 e 0 0 e, 61,806 |.oeevvrrreennnnn 0 e [V PO | RN 1,390 |..07/31/2039 .
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE
00191#-AA-3 .. | BACKED NOTES ~ 4.095% 08/31/39 ............... .. 12/31/2023 . [Various ......coeeeeiiies foeveeineiiiiieieeens o 67,776 |eevveeeenes 67,776 [..evvvnnnnnne 67,776 |.oeveeeeeeet 87,776 e 0 e O e 0 e 0 0 e, 67,776 |ovvvevveeeennnnn O oo [V L | A 1,523 [..08/31/2039 .
00287Y-BX-6 .. |ABBVIE INC ~ 3.200% 11/21/29 ................. ..10/24/2023 . [RBC Capital Markets ... |.....ccooeiiiiiiins |oeinniinis 869,230 |.......... 1,000,000 |......... 1,015,416 |......... 1,012,051 |l 0 Jeeeeeeee e (1,353) e O o (1,383) |0 e 1,010,698 |......ccoeeeeen 0 o (141,468)|........ (141,468)|............. 20,778 |..11/21/2029 .
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
008414-AA-2 .. |3.500% 07/25/43 ......coooeviiiiiiiiiii, .. 12/01/2023 . [Paydown .......ccevvvvvvviisfoorniinniinniinins o, A 20,735 ..ol 28,444 | 29,269 [onnniininnnnnnee 0 e (B2) [ 0 oo (62) |0 [, A0 A R | [ N 528 [.ooeiiiieeennn528 | 634 |..07/25/2043 .
AMAZON SAN BERNARDINO CA CTL PASS-THRU TRUST Redempt ion
00910G-A*-4 .. |SER A-1A 4.533% 03/10/41 .... ..12/10/2023 .| 100.0000 ... .. 58,641 .. .0 ..03/10/2041 .
022098-BD-4 ...| ALTRIA GROUP INC ~ 4.800% 02/14/29 .. ..09/28/2023 . [ONFS Corporate . ..1,100,000 |......... 1 108 976 . (58,650)].... ..02/14/2029 .
Morgan Stanley Dean
022098-BJ-1 .. | ALTRIA GROUP INC ~ 3.400% 05/06/30 .. ..09/25/2023 . [Witter .. .. 4,000,000 |......... 3,987,560 .. (551,446) ..05/06/2030 .
AMERICAN AIRLINES 2016-2 AA  3.200% Redempt ion
023765-AA-8 .. 06/15/28 ....evvvvveiiiiiiiiiiiiiiiiiiiiiiiiiiieeees ..12/15/2023 .1100.0000 ....oeeeeeeeieeees e e 45,000 f..ccceeennnn 45,000 )..cceveeeeees 44,156 |............. 44,507 |........oon O B4 i O 64 o 0 44,572 | 0 e 428 ..06/15/2028 .
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AMERICAN AIRLINES 2015-1 A 3.375%
023770-AA-8 .. |05/01/27 .eevvviiiiiiiiiiiiiiiiiiiiecieeeeeeeeeieiees [ eeeees .. 1170172023 . [Various ......coooevevienes foveenininnininnins o, 303,220 |..cooeennnns 303,220 |............ 304,357 [oevvvnnnnnen 303,784 |....oooeeiis [V F, (W) [V (76) oo [N . 303,708 |..oooeeieienns [V F (488)]............. [C:1:))] . 7,672 (..05/01/2027 .
AMERICAN AIRLINES 2015-1 B 3.700%
023770-AB-6 .. |05/01/23 ...oooviiiiiiiiiiiiiiiiiiiiiiiiie e ..05/01/2023 . [Various .......coooeeeveees foovveneinninninninnns o, 349,104 |............. 349,104 |............. 349,104 |............ 349,104 ..o (VN (1 PO [V [V SO [N . 349,104 [...evvnnnnnnnee (VN (1 O [V O 6,458 [..05/01/2023 .
AVERICAN AIRLINES 2014-1 A PT TRUST
02377A-AA-6 .. |3.700% 10/01/26 ...eevvnnnnnn [ e ..10/01/2023 . [Various .... ... 71,376 |... .. 71,376 |.. ... 71,376 |.... ..10/01/2026 .

AMERICAN AIRLINES 2019-1AA PTT Redemption

02377L-AA-2 .. | 08/15/33 .oooenniiiiiiee e e ..08/15/2023 .{100.0000 ........ovvereees e e 162,862 |............. 162,862 |............ 162,862 |............ 162,862 |...ccuveeeeeeen O el (LN R, [V R [\ U [\ S 162,862 |.......eeeeeen. (O R (L R [V PO 3,848 |..08/15/2033 .
AMERICAN AIRLINES 2012-1B(R) EETC ~ 3.530% Redemption

02380#-AA-0 .. | 10/01/24 ..ooeiiniiiiiiiiieeeeee e ..10/01/2023 . |100.0000 ... ...788,889 |... ... 788,889 ...788,889 .. 788,889 |.... ..10/01/2024 .

AVERICAN EQU . Deutsche Banl
025676-AM-9 .. | 06/15/27 ..o | e ..07/06/2023 . |Securities
025932-AP-9 ...| AMERICAN FINANCIAL GROUP  5.250% 04/02/30 ..12/07/2023 . |Goldman Sachs & Co
AMERICAN HOME MORTGAGE INV TR 2004-3 6A5

..06/15/2027 .
..04/02/2030 .

...2,289,760 |...
1,540,390 |.

..... 2,381,000
. 1,587,000 |..

2,469,049
. 1,889,800 |..

..(5,134)[...
.(30,499)

.. 2,420,946 |....
..1,803,581

... (131,189)]........ (131,185) (...
. (263,191)). . (263,191)).

(30,499)

02660T-BU-6 .. | 4.398% 10/25/34 ...ovvvviiiieiiiiiiieceiiiieee [ e .. 12/0172023 . |Paydown .......ooouveereenfornennenn 261,308 [...oceennnnn 261,308 |....ovveens 216,572 T2 [ 0 | 44,736 [oovveeiiiiiens 0 frieeaanns 44,736 [ovreeeeinnns [\ 261,308 |...ovveieennnns (U SO (U F [V AU 7,489 |..10/25/2034 .
AMERICAN HOMES 4 RENT 2015-SFR1 A 3.467%

02666A-AA-6 .. | 04/17/45 ooooviiiiiiiiiiiiiceeieee e .. 12/0172023 . [Paydown ......ccovveereeisfornnenniiiiniis e 64,075 |.evveeeennns 64,075 ... 64,073 |...oveeennn. 63,989 [.....coouniinnns (U S LT A (U SO 87 | (U 64,075 |..ovviieennns (U SO (U F [V AU 1,146 |..04/17/2045 .
AMERIQUEST MORTGAGE SECURITIES 2003-11 AFS

030725-LT-0 .. | 5.383% 01/25/34 ..covvvviiiieiiiiiieeeeeiiieee [ e .. 12/0172023 . |Paydown .......ooouvevnnenfornennann 174,731 | 174,731 [ 164,109 |............ 170,774 | (V) RO ()] PRPRRN (U S [0 A 0 foeenann. 170,715 | (U AR 4,016 |..oenenn 4,016 |oennieens 5,123 [..01/25/2034 .
AXIS EQUIPMENT FINANCE RECEIVA 2020-1A B

03237P-AB-9 .. | 2.500% 03/20/26 ......ccvvuvrireeeniiiiiiiieeeiiis | e ..06/20/2023 . [Paydown .......ccovvvireeiifornienniiiiis [ 2,471,985 |.....oceeen 2,471,985 |......... 2,471,636 |.......... 2,471,842 |..ooviieis (V) RO 144 [oeeeeis (U S 144 [ 0f...c.. 2,471,985 | (U SO (VN F [ FORRION 20,140 |..03/20/2026 .
AXIS EQUIPMENT FINANCE RECEIVA 2020-1A C

03237P-AC-7 .. | 3.060% 04/20/26 ......ceeveuurrriieeeaiiiiineeeais | e ..10/20/2023 . [Paydown .......ccovveieeeiifornieiiiiiiins e 1,965,408 |........... 1,965,408 |......... 1,964,952 |......... 1,965,268 |..vvveiieennns (V) RO 140 | (U S 140 | 0f...c.. 1,965,408 |..ooeeiunnnnns (U SO (U F [ FORRION 40,964 |..04/20/2026 .
ANGEL OAK MORTGAGE TRUST 2022-3 A1 4.000%

03464T-AA=7 .. | 01/25/67 oovveeiiiiiiieiiiiiiiie e | e .. 12/0172023 . |Paydown .......occuveveeenfornennennin 661,834 [............. 661,834 ............ 654,749 |............ 655,269 |.......oeeeennnn 0 fnieiaans 6,565 |...oveiiieinns 0 fiieeaanns 6,565 |...ccvieeenns [\ 661,834 |....ooeeeennns (U SO (U F [ FORRION 14,528 |..01/25/2067 .

037411-BE-4 .. | APACHE CORP  4.375% 10/15/28 .....oceeeniiis | ennne ..08/22/2023 . |Stifel Nicolaus ......co. feeeeeeeiiiiiiiiiiiis foeeeennns 5,806,077 |........... 6,349,000 |......... 6,339,159 [.......... 6,343,207 |....ooeeennnnns [V R 575 |oeeeiiie [V R, T 0f....... 6,343,782 |...cceeeeeenn. [ R (537,705) ........ (537,705) ... 238,418 |..10/15/2028 .
APPLEBEES/IHOP FUNDING LLC 2019-1A A2l

03789X-AD-0 .. | 4.194% 06/07/49 ...oooernerriiiiiiiiiiiieeeeet | e ..04/17/2023 . [Paydown .......cccveeieeiifonienis e, 3,960,000 |........... 3,960,000 |......... 3,960,000 |......... 3,960,000 |...cvvrnennnnnn. [V R (LN R, [V R [\ U 0f....... 3,960,000 [..oeceeunnnnnns (O R (L R [V PO 60,897 |..06/07/2049 .
AQUA FINANCE TRUST 2019A A 3.140%

038370-AA-0 .. | 07/16/40 ...oeveeeiiiiiiiiciieeeeeeee e .. 12/15/2023 . [Paydown .......cccoeeiiiiifoniiil [ 66,711 [t 66,711|............. 66,700 |.........c... 66,706 |.....oeeeeennnns (VN R L7} [V R L7 IO (I IO 66,711 | (O R (L R [V PO 1,154 1..07/16/2040 .
AQUA FINANCE TRUST 2019-A B 3.470%

038370-AB-8 .. | 07/16/40 ....ooveeiniiiiiiiiiiiiiieeeeeee e .. 12/15/2023 . [Paydown ........ccoeeeiiii el [ 1,208,991 |........... 1,208,991 |......... 1,208,885 |......... 1,208,915 |..eeveeeennns [V R L3N R [V R 76 |oeeeeiiiees 0f....... 1,208,991 [oooooeiiiiins (O R (L R [V PO 23,107 |..07/16/2040 .
AQUA FINANCE TRUST 2017-A A 3.720%

03837P-AA-5 .. | 11/15/35 oo e .. 12/15/2023 . |Paydown ........cccoeeeeei foennnin 665,402 |............. 665,402 |............ 665,320 |............ 665,359 |........oeeennn. [V R, L7 R [V R 43 i [\ 665,402 .......ccuneeens (O R (L R [V PO 12,972 |..11/15/2035 .
AQUA FINANCE TRUST 2020-AA A 1.900%

038413-AA-8 .. | 07/17/46 ..o e .. 12/17/2023 . |Paydown ........cccveeenei fornennnni e 420,911 [ 420,911 |l 420,838 |............ 420,911 |, [V R (LN R, [V R [\ U [\ 420,911 [l (O R (L R (V5 IO 4,145 (..07/17/2046 .
ARBYS FUNDING LLC 2020-1A A2 3.237%

038779-AB-0 .. | 07/30/50 ..eoeeineiiiiiiieeiiiiiee e e ..10/30/2023 . |Paydown ... ...10,000 |.... ..07/30/2050 .

05565E-AY-1 .. | BMW US CAPITAL LLC 144A  3.750% 04/12/28 .| ....... ..06/05/2023 . [Various ......ccceeevninns forreeiiiiiiiiiiinnins foen.... 3,810,794 f.........3,968,000 |......... 3,964,707 ..3,966,234 |.... ..04/12/2028 .
BPHQ 2017 CTL PASS-THROUGH TRU CTL  3.540% Redemption

05590#-AA-9 .. | 11/15/32 weoeeiiiiiiiiiiiiie e .. 12/15/2023 .{100.0000 .....ceevvvvreenas forneineiii e 218,672 |............. 218,672 ... 218,672 |............ 218,672 [ooeveeiiiiies [V SO (VN F [V AT [V IO [\ 218,672 .. 11/15/2032 .
BXG RECEIVABLES NOTE TRUST 2015-A A

05606X-AA-2 .. | 2.880% 05/02/30 ....evvereeririieeiiiiiiiineneais | e ..06/16/2023 . |Paydown .......ocouveveeenfornenninn 336,333 |.oeeeniines 336,333 [vvvveennnn 336,306 [..oeeennne 336,330 |.ooeiiiiiiaennnn [V SO (VN F [V AT [V IO [\ 336,330 ..05/02/2030 .
BXG RECEIVABLES NOTE TRUST 2017-A A

05607B-AA-9 .. | 2.950% 10/04/32 ..eovevviiiiieniiiiiiieeeiiiies e ..12/02/2023 . |Paydown .... 113,794 1. .. 113,79 .. 113,791 113,789 |.. ..113,789 |.... ..10/04/2032 .

BXG RECEIVABLES NO

05607B-AB-7 .. | 3.590% 10/04/32 ..eeveuvviiiinaeiiiiiiieeieiiiees [ e .. 12/02/2023 . |Paydown .......ocoouveeerenfornenninn 183,194 |......ce. 183,194 |............ 183,183 |.....oveen B O L | | P | 183,184 |..ocevneeeen. (U S 10 | 10 | 3,367 |..10/04/2032 .
BXG RECEIVABLES NOTE TRUST 2018-A B

05607U-AB-5 .. | 3.950% 02/02/34 .......vvvivieiiiiiiiiieeiiiieee [ oo ..12/02/2023 . |Paydown .... ...276,251 |... .. 276,251 ... 276,206 . 276,224 |.. ..276,251 ..02/02/2034 .

BXG RECEIVABLES NO

05607U-AC-3 .. | 4.440% 02/02/34 ..c.eevvviiieiiiiiineeeiiieees [ e .. 12/02/2023 . |Paydown .......ocoouveeerenfornenninn 265,140 [ 265,140 |....evneens 265,086 |............ 265,108 [..oooeiiiiinnns (U S 32 [oiiiiiiiinns (U SO K72 R [\ 265,140 ..02/02/2034 .
BXG RECEIVABLES NOTE TRUST 2020-A B

05608T-AB-7 .. | 2.490% 02/28/36 .....couvvvrereeeiiiiiiiaeiiiiiins [ e ..12/28/2023 . |Paydown .... ...577,608 |... ... 577,608 ...577,519 .577,540 |.. .0 .. 577,608 |.... ..02/28/2036 .

BXG RECEIVABLES NO
05608T-AC-5 .. | 4.220% 02/28/36 ...eeeeovvvvieeeiiiiiiiiieiiiiiiins [ e .. 12/28/2023 . [Paydown ......oooeovvvveeniforiiiiiiiiiiiiiiiinns o 288,803 [............. 288,803 )............ 288,797 |..oveennn. 288,792 ..o [V L1 PN [V Mt Ofeeennn. 288,803 |...viiinnns [\ O [\ OO [V IPPRTIRRROOO 5,947 |..02/28/2036 .
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BAKER HUGHES A GE CO LLC ~ 3.337% 12/15/27
05723K-AE=0 .. | +evvrrrrrrrrrriririirriririerrr ..10/23/2023 . | Goldman Sachs & Co ..... |oeeeeeeeeeerninninnns |oeeeeees 2,726,550 |.......... 3,000,000 |......... 2,986,096 |.......... 2,992,499 |..oovvviiiiiinnnn 0 oo 1,149 | 0 e 1,149 | 01].......2,903,649 |................0 [........ (267,099)]........ (267,009)[............. 86,206 |..12/15/2027 .
Morgan Stanley Dean
058498-AV-8 .. |BALL CORP  4.875% 03/15/26 ............eeu.e. ..08/20/2023 . [Witter .....oooooevrriiiii e | 1,935,000 |.......... 2,000,000 |......... 2,003,750 2,001,635 |..oooeeieieeenn 0 feviiiiiies ()] R (V1 PR £ ) I, 0].......2,001,302 |.........eeeeen0 fnnnnnl (66,302))......... (66,302)f...ccueeeeee 93,708 |..03/15/2026 .
Citi Global Markets
06051G-GF-0 .. |BANK OF AMERICA ~ 3.824% 01/20/28 ........... ..06/26/2023 . [INC. oooviiiiiiiiiiiiiiiins e | 2,251,974 |........... 2,381,000 |......... 2,320,975 |.......... 2,371,378 | 0 [ 14,750 ool 0 oeeeeeen 14750 |, 01]........2,386,123 |....ooooeeennn 0 [oennnnns (134,149)) . (134, 149).....e 85,485 |..01/20/2028 .
BASIN ELECTRIC POWER COOP 2011 SERIES A Redempt ion
070101-E@-5 .. |[NOTES ~ 4.000% 10/01/31 ...ovvvrrrrnninnnnnnnne ..10/01/2023 . [100.0000 ......coevvveeeees oo e, 115,880 |............. 115,880 |............ 115,880 |............ 115,880 [.eeeeneiieeena 0 | (1 PO [V R | B A, 0 e 115,880 |ooeeeeeiiiiiii O [t 0 e 0 s 4,635 |..10/01/2031 .
BASIN ELECTRIC POWER COOP 2015 SERIES B Redempt ion
070101-F#-2 .. INOTES ~ 4.100% 06/15/34 .......ovvvvvvvrrnnnnns ..06/15/2023 . [100.0000 ......coevvveeeies eeiiiiiiiiieeneeeens e 67,462 | 67,462 |.....cceun. 67,462 |............. 67,462 |..evvvveeiiieenn O [ (1 PO [V R | B A, 0 feeeeeeeennn 67,462 |0 [t 0 e 0 i, 1,383 |..06/15/2034 .
BAYER US FINANCE Il LLC 144A  5.500%
07274N-BA-0 .. | 07/30/35 .oooveiiiiiiiiiiiiiiiiiiiieece ..09/28/2023 . [ONFS Corporate ...........loeeeeeeeeieeninninnns |oeeenes 3,706,789 |.......... 4,000,000 |......... 4,212,365 |.......... 4,172,829 | 0 e (A1) . (V1 PR |/ 81/ I, 0].......4,165,321 |............... 0 [o....... (458,532))........ (458,532)[............ 256,056 |..07/30/2035 .
BEAR STERNS ASSET BACKED SEC 2004-AC4 A4
073879-ED-6 .. |5.750% 08/25/34 ......oooeeiiiiiiiiiii ..12/01/2023 . [Paydown .......ccovvvvvviiisooriiniiniiiiiis |, 172,246 |............. 172,246 |............ 162,396 |............ 162,396 |..ovvvveveiennnnn O foeeeeiiiiiis (1 PO [V R | B A, 0o 162,396 | 0 [l 9,850 | 9,850 [oneiiiiiinnees 4,523 |..08/25/2034 .
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A
09228Y-AB-8 .. |4.213% 12/16/41 ..oooovviiiiiiiiiiiis ..12/15/2023 . [Paydown ........ccevvviiiiisfeniiiiiiiiiiiis e, 558,516 [......euuueee 558,516 |............ 558,514 |............ 558,492 [ 0 |, 28 [V Y ) R, 0feeeeenn888,516 |0 [t 0 e 0 e 20,453 |..12/16/2041 .
BLACKBIRD CAPITAL AIRCRAFT 2016-1A B
09228Y-AC-6 .. |5.682% 12/16/41 ....oevvvviiiiiiiiiiiiiiiiiiieiees .. 11/15/2023 . [Paydown .......ccevvvviviiisoonniiiniiiiiins |, 183,383 | 183,383 |..evveennns 183,376 |............ 183,371 [ 0 | L2 PO, 0 i 12 e 083,383 oo 0 [t 0 e 0 s 9,552 |..12/16/2041 .
BLACKROCK DLF IX 2020-1 W 2.500% 07/21/30
0926TH-AN-4 .. | .evrrrririiiiiiiiiiie i .. 10/17/2023 . [Paydown .......ccevvvvvveiisoonneninniiininiins |, 196,146 |............. 196,146 ... 196,146 |............ 196,146 [ 0 |, (1 PO [V R | B A, 096,146 |0 [t 0 e 0 s 3,106 [..07/21/2030 .
Citi Global Markets
097023-CW-3 .. |BOEING CO  5.805% 05/01/50 .......ccevnnnnnns ..03/22/2023 . [ INC. eoeviiiiiiiiiiiiiiins e | 2,001,220 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [.evvveererevennnn O fooeiiiiiiiiiins (1 PO [V R | B A, 0]........2,000,000 |..cooevrrrrnnnnn0 foniinnnnnnn 1,220 | 1,220 s 46,118 |..05/01/2050 .
BOJANGLES ISSUER, LLC 2020-1A A2 3.832%
09748R-AA-6 .. | 10/20/50 .....eevvviriiiiiiiiiiiiiiieiiieeeeeeeeeees ..10/20/2023 . [Paydown ........cccevvvviiisfooriiiiiiiiiiiiins e, 60,000 ..10/20/2050 .
09857L-AR-9 .. |BOOKING HOLDINGS INC ~ 4.625% 04/13/30 ..... ..08/22/2023 . [ JP Morgan & Co ... ... 3,815,470 |... . . .. ..04/13/2030 .
10112R-BA-1 .. | BOSTON PROPERTIES LP  4.500% 12/01/28 ..... ..09/28/2023 . [ONFS Corporate .... 374,010 |... .. 413,000 .. 412,046 |.. ..12/01/2028 .

10240%-AA-7 ..

10568K-AB-4 ..

10569F-AA-6 ..

10623*-AA-4 ..

10623*-AA-4 ..

11042T-AA-1 ..

11043X-AA-1 ..

12434K-AB-2 ..
124860-CB-1 ..
1248911-GE-8 ..

12510H-AE-0 ..

12510H-AN-0 ..

12563L-AN-7 ..

12563L-AS-6 ..

12563L-AT-4 ..

BOWIE ACQUISITIONS LLC ~ 3.920% 09/30/38 ..

BRAVO RESIDENTIAL FUNDING TRUS 2022-NQu2 A2

4.883% 11/25/61 ..vvveeeeiiii

BRAVO RESIDENTIAL FUNDING TRUS 2022-Nau1 A1

3.626% 09/25/61 ....eeveeeniiiiiiiieeiieee,

BRAZOS SANDY CREEK ELEC COOP  6.540%

06/30/24 oo

BRAZOS SANDY CREEK ELEC COOP  6.540%

06/30/24 oo

BRITISH AIR 18-1 AA PTT 144A  3.800%

09/20/31 weeiiei

BRITISH AIR 19-1 AA PTT 144A  3.300%
12/16/32 ...
BXG RECEIVABLES NOTE TRUST 2022-A B

4.610% 09/28/37 ..evvveeeeeeiiiieeeei

C-BASS LLC 1999-3 A 0.000% 01/01/29
C-BASS 2002-CB6 M2F  4.050% 01/25/33

CAPITAL AUTOMOTIVE REIT 2020-1A A5~ 3.480%
02/15/50 oo
CAPITAL AUTOMOTIVE REIT 2021-1A A4 2.760%
08/15/51 e
CLI FUNDING LLC 2020-1A A 2.080% 09/18/45
CLI FUNDING LLC 2020-3A A 2.070% 10/18/45

CLI FUNDING LLC 2020-3A B 3.300% 10/18/45

..12/31/2023 .

..12/01/2023 .

..12/01/2023 .

..07/13/2023 .

..07/01/2023 .

..12/20/2023 .

..12/15/2023 .

..12/28/2023 .
..04/01/2023
..12/01/2023

.. 12/15/2023

.. 12/15/2023

.. 12/17/2023 .

..12/18/2023 .

.. 12/18/2023

. | Paydown .
. | Paydown ....

. | Paydown

. | Paydown

Redempt ion

100.0000 ......cceeveeennne
Paydown ......ceveeuieennnns
Paydown ......ceveeuieennnns
Various .....ooeeeeeeennns

Various .....ooeeeeeeennns

Redempt ion

100.0000 ..................

Various ....

Paydown ....

Paydown ......ceveeuieennnns
Paydown .....ceeevueennnns

. [Paydown ......cceunieennnnn.

............ 204,927
............ 153,629
............ 479,030

......... 1,236,193

............ 393,550

...269,671 |...

...569,601 |...

............ 204,927
............ 153,629

............ 479,030

.. 269,671

.. 569,691

...269,671

.. 569,562

204,927

............ 153,526
............ 478,540

.......... 1,209,444

..09/30/2038 .

.. 11/25/2061 .

..00/25/2061 .

..06/30/2024 .

..06/30/2024 .

..00/20/2031 .

.. 12/15/2032 .

..00/28/2037 .
..01/01/2029 .
..01/25/2083 .

..02/15/2050 .

..08/15/2051 .

..00/18/2045 .

..10/18/2045 .

.. 10/18/2045 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY
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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
CLI FUNDING LLC 2022-1A B1 ~ 3.120%
12565K-AF-4 .. |01/18/47 .ooooiiiiiiiiiii e .. 12/18/2023 . [Paydown ........coovvvviiiisfoniininniiiiiinns |, 240,000 [..evvvvenneee 240,000 | 230,942 |............ 239,946 |.....evnnnnnnnnn [V [N A (VN L P [N . 240,000 |.ooooeeeeeenns (VN (V1 O [V O 4,056 [..01/18/2047 .
CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A2
12646W-AH-7 .. | 3.000% 04/25/43 .......cevvvvvviiiiiiiiiiiiiiiiiinns | eeees .. 12/01/2023 . [Paydown .......cceevvvvviiisoriinniiiiiiinins e 40,166 |.............. 40,166 |......cc... 40,833 |......eueeeee 40,454 ...l [V ()] PO (VN ()] S [V F 40,448 |................ [V F [2:7))] SR [(::73] A 737 |..04/25/2043 .
CREDIT SUISSE COMM MORT TRUST 2013-1VR3 A2
12646X-AJ-1 .. | 3.000% 05/25/43 . ..12/01/2023 . [Paydown ... ...38,004 ...38,281 .. (187) ..05/25/2043 .

126650-CY-4 ..

12667F-R5-6 ..

12667F-Y3-3 ..

12668A-WN-2 ..

126694-CV-8 ..

12669G-C8-2 ..
141781-G#-5 ..

14686G-AD-8 ..

1485601-AA-6 ..

156686-AJ-6 ..

16159G-AC-3 ..

16164A-AC-9 ..
166756-A0-9 ..
171282-AE-1 ..
172967-ME-8 ..

172973-2R-9 ...

173120-AC-2 ..

17321L-AA-7 ..
184496-AP-2 ..

19260M-AA-4 ..

194204-AB-9 ..

19421U-AB-0 ..

19423D-AB-6 ..

19424K-AC-7 ..

19424K-AD-5 ...

195869-AG-7 ..
20030N-CT-6 ..

20267T-AA-0 ..

CVS CORP CTL 4 780% 03/25/38 .
COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3

5.500% 02/25/35 ..
COUNTRYWIDE ALTERN
5.500% 03/25/35
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8
5.500% 11/25/35 ..
COUNTRYWIDE HOME L

10/25/35 v
COUNTRYWIDE HOME LOANS 2005-13 A8 5.500%
06/25/35 woeeiiiiiiiee e
CARGILL INC SR NOTE ~ 7.280% 06/30/23 ......

CARVANA AUTOS RECEIVABLES TRUS 2022-N1 C
3.320% 12/11/28
CASTLELAKE AIRCRAFT SECURITIZA 2019-1A A
3.967% 04/15/39
CENTURYTEL INC SENIOR NOTES SERIES D
7.200% 12/01/25
CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3
3.500% 07/25/49
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2
3.750% 02/25/44 ..o
NOBLE ENERGY INC ~ 8.000% 04/01/27
CHUBB CORP DEBENTURES ~ 6.800% 11/15/31 ...
CITIGROUP INC ~ 3.980% 03/20/30
CITICORP MORTGAGE SECURITIES 2005-6 1A5
5.625% 09/25/35
CITICORP MORTGAGE SECURITIES 2007-8 1A3
6.000% 09/25/37
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1
3.483% 10/25/43 oooeoiiiiiiie
CLEAN HARBORS INC 144A  5.125% 07/15/29 ..
COINSTAR FUNDING, LLC 2017-1A A2 5.216%
04/25/87 oo,
COLLEGE AVE STUDENT LOANS 2017-A A2

3.750% 11/26/46
COLLEGE AVE STUDENT
3.280% 12/28/48
COLLEGE AVE STUDENT LOANS 2018-A A2
4.130% 12/26/47
COLLEGE AVE STUDENT LOANS 2021-A B
07/25/51
COLLEGE AVE STUDENT LOANS 2021-A C
07/25/51
COLONIAL PIPELINE CO 144A SENIOR NOTES
7.630% 04/15/32
COMCAST CORP

2.920%

4.150% 10/15/28
COMMONBOND STUDENT LOAN TRUST 2016-A A1

3.320% 05/25/40

.. 11/13/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023 .

..12/01/2023 .
..06/30/2023 .

12/10/2023 .

..12/15/2023 .

03/31/2023 .

..12/01/2023 .

12/01/2023 .
..08/02/2023 .
..00/28/2023 .
..06/26/2023

..12/01/2023

.12/01/2023

..12/01/2023
..08/22/2023 .

..10/25/2023

.12/25/2023

.. 12/25/2023

.12/25/2023

.. 12/25/2023

.12/25/2023

..12/07/2023 .
..06/05/2023 .

.. 12/25/2023 .

.| US Bancorp
. | Paydown
. | Paydown

. | Paydown

. | Paydown
.| Paydown ...
. | Paydown
. | Paydown
. | Paydown

. | Paydown

JP Morgan & Co ....
Paydown ....

Paydown
Paydown ....

Paydown

Paydown
Maturity

Paydown

Paydown

Tax Free Exchange

Paydown

Paydown
Barclays
ONFS Corporate .

Jeffries & Co

Various
Credit Suisse ..

Paydown

.............. 4,961

............ 264,304

............ 258,108
............ 348,895

......... 1,202,472

...9,863,713 |...
772,252 |...

............ 109,877

. 1,104 ).

..3,641,979 |...

. 2 000,000

... 301,717

402,941

....1,106

................ 5,642

.... 425,000
1,587,000

.. 135,464

............. 264,304
............. 258,108
............. 348,895
........... 1,202,472

.. 8,730,000
794,000

............. 109,877

... 250,469

............ 363,785

.. 135,406

............ 264,207
............ 257,993
............ 348,744

1,201,890

......... 8,756,722
............ 793,603

............ 109,872

.......... 2,115,562
............ 113,774

............ 126,590

............ 188,763

............ 264,235

............ 258,031
............ 348,793

.......... 1,202,073

............ 109,872

.. 434,526 |..

.8,746,786 |..
.. 793,757 |..

......... LI T N | R 1 A |
................. 657 |oeeeiiiieeen O Ll 0 i 0
............. 21,049 fooriiiii 0 i 2 e 0

.................. 0 0 :.......1,587,000 0
.................. L O P - A P |
.................. 2 | 0 21,081 |0
.0 ... 14,081
.0 1,504,414
.................. 0 |eeeiiien 0 )eee2280,000 |0

........... 363,785

............. 5,352

........... 264,304
........... 258,108
........... 348,89

........ 1,202,472

109,877

.. 1,991,127 ...

.217,195 |....

...816 |....

433,918 |....

..8,745,647 |....
793,774 |....

........... (1,702)

. 275,006 |....
...16,119 |....

............ 6,603

........ (117,486)|........ (117,486)
................ 3 [ 3
................ /LN O

(277,167) ...

... 22,982 |...

..1,118,066
.. (21,521)

....... 1,118,066 |...
(21,521)f...

..03/25/2038 .

..02/25/2035 .

..03/25/2035 .

..11/25/2035 .

..10/25/2035 .

..06/25/2035 .
..06/30/2023 .

..12/11/2028 .

..04/15/2039 .

..12/01/2025 .

..07/25/2049 .

..02/25/2044 .
..04/01/2027 .
.. 11/15/2031 .
..03/20/2030 .

..09/25/2035 .

..09/25/2037 .

..10/25/2043 .
..07/15/2029 .

..04/25/2047 .

.. 11/26/2046 .

..12/28/2048 .

.. 12/26/2047 .

..07/25/2051 .

..07/25/2051 .

..04/15/2032 .
..10/15/2028 .

..05/25/2040 .
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SCHEDULE D - PART 4

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

1 2 3 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
COMMONBOND STUDENT LOAN TRUST 2016-B A1
20267U-AA-7 .. |2.730% 10/25/40 ...coovvvviiiiiiiiiiiiiiiiii .12/25/2023 . [Paydown ......ceevviiiiiiiiseniiiiiiiiies | 52,249 |....ooooiiins 52,249 ... 52,285 |ceeveiiiiinns 52,243 |l (VN (30 PO [V F [ [V F 52,249 [ooeeeiiinnnnnnne (VN (V1 O [V O 706 |..10/25/2040 .
COMMONBOND STUDENT LOAN TRUST 2017-AGS B
20267V-AC-1 .. |3.470% 05/25/41 .....oooooeiiiininin ..12/25/2023 . [Paydown ........ccoeevviiiisoniiiiiiiiiiins | 230,791 [eeevennnnnes 230,791 | 280,779 | 280,779 | O e 12 e 0 e 12 el 0 [ 230,791 ..05/25/2041 .
COMMONBOND STUDENT LOAN TRUST 2018-BGS A1
20268M-AA-4 .. |3.560% 09/25/45 .....cooeiiiiiiiiiiiiiii e .12/25/2023 . Paydown ... ...120,911 ... .. 120,911 ..120,533 |.... ..09/25/2045 .
COMMONBOND STUDENT LOAN TRUST 2018-AGS B
20269D-AC-9 ...|3.580% 02/25/44 ......cooeiiiiiiiiiiiiii ..00/25/2023 . [Paydown ........cceevvviiiisoniiiiiiiiiniiins | 246,796 |.....oeunee. 246,796 |............ 246,690 |............ 246,747 |l [V 4 (VN 49 | [N . 246,796 |....ovvvnnnnnnne (VN (1 O [V O 3,827 [..02/25/2044 .
CONTI MTGE HOME EQUITY 1995-4 A9  8.080%
210750-BX-2 .. | 03/15/27 ... ..12/01/2023 . [Paydown ... ...25,798 |... ...25,798 ...10,647 |.... ...15,151 |... ..03/15/2027 .
CONTI MTGE
210750-CJ-2 .. |03/15/27 oo e ..12/01/2023 . [Paydown .......ccevvvvvvviisooriinniiniiniiis e, 3421 [ 3,421 | 1392 | 1,892 [ O e 0 e O e 0 0 1,82 |, (VN F, 2,029 |...ouenneee 2,029 [oeevveiiiiiiinnns 66 |..03/15/2027 .

210795-8-9 ..

22541L-AE-3 ..
22541L-AE-3 ..

225458-AY-4 ...
225740-AA-T ..
22970*-AA-8 ..
23157#-AF-6 ..

233896-AA-9 ..
24703T-AD-8 ..

247360-AA-T7 ..

24736X-AA-6 ..
24736Y-AA-4 ..

24737*-AA-8 ..
250847-H+-4 ..
252722-AB-9 ...
252722-AC-7 ...

25273C-AC-4 ...
25380J-AT-3 ...

25466A-AJ-0 ..
25755T-AK-6 ..
25755T-AL-4 ..
26208L-AE-8 ..
26208V-AF-3 ..

26209%-AA-9 ..

CONTINENTAL AIRLINES 2012-2
04/29/26 ...

CREDIT SUISSE FB USA INC
CREDIT SUISSE FB USA INC

A EETC

4.000%

7.125% 07/15/32
7.125% 07/15/32

CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23

5.500% 02/25/35
CRESCENT DIRECT LENDING FD
5.000% 01/29/31
BGS BNSF CTL - Series 2015~
05/15/34
CURTISS-NRIGHT CORPORATION
02/26/23
DAIRYLAND POWER COOPERATIVE
03/30/43
DELL INT LLC / ENMC CORP

DELTA AIRLINES 2020-1B EETC
06/10/27
DELTA AIRLINES 2015-1 AA

DELTA AIRLINES 2015-1 A

DELTA AIRLINES 2019-1B EETC
04/25/23
DETROIT EDISON COMPANY 2011
4.310% 09/01/23
DIAMOND RESORTS OWNER TRUST
3.530% 02/20/32
DIAMOND RESORTS OWNER TRUST
4.020% 02/20/32
DIAMOND RESORTS OWNER TRUST
2.700% 11/21/33
DIGITAL REALTY TRUST LP

DISCOVER BANK
DOMINOS PIZZA MASTER |SSUER
4.328% 07/25/48
DOMINOS PIZZA MASTER |SSUER
3.668% 10/25/49

3.450% 07/27/26

111 NOTE

1PT  4.070%

3.700%

3.420%

6.020% 06/15/26 .
8.000%
3,625 07/30721

3.875% 07/30/27 .
8.000%

SERIES D

2019-1A B

2019-1A C

2021-1A C

4.450% 07/15/28 .

2018-1A A211

2019-1A

DRIVEN BRANDS FUNDING LLC 2019-2A A2

3.981% 10/20/49

DRIVE AUTO RECEIVABLES TRUST 2020-2 C

2.280% 08/17/26

DRIVEN BRANDS FUNDING, LLC 2020-1A A2

3.786% 07/20/50

..10/29/2023 .

..12/07/2023 .
..00/28/2023 .

..12/01/2023 .

.. 11/20/2023 .

.. 12/15/2023 .

..02/26/2023 .

.. 12/31/2023 .
..02/10/2023 .

..12/10/2023 .

..07/30/2023 .
..07/30/2023 .

..04/25/2023 .

..09/01/2023 .

..10/20/2023 .

..10/20/2023 .

.. 12/20/2023 .
..10/24/2023 .

..03/06/2023 .

..10/25/2023 .

..10/25/2023 .

..10/20/2023 .

..00/15/2023 .

10/20/2023 .

Redempt ion
100.0000 ...
Citi Globa
Inc.
Various ....
Paydown

Various

Various

Maturity .oooeeevennnns
Redempt ion

100.0000
Credit Suisse ..
Redempt ion
100.0000 ......cceeeeeennne
Various
Various
Redempt ion
100.0000

Maturity

Paydown

Paydown ....ceevvevniinnnns
Paydown
JP Morgan & Co
Deutsche Bank
Securities

Paydown

Paydown

Paydown

Paydown

Paydown

...246,102 |...

......... 2,700,000

............ 355,484

............ 175,325
............ 350,653

......... 1,866,667
......... 8,000,000
............ 104,333
............ 313,000

............ 316,290
......... 1,851,700

......... 2,218,306

100,000 |...
..1,616,423 |...

.. 246,102

..... 3,909,000
.. 11,016,000

100,000
.. 1,587,000

............. 355,484

175,325
............. 350,653
.......... 1,866,667
.......... 8,000,000
............. 104,333

............. 313,000

............. 316,290
.......... 2,000,000

........... 2,381,000

.. 249,794

3,824,331

........ 10,752,593

......... 2,700,000

............ 100,000
......... 1,634,366

............ 355,484

............ 179,040
............ 355,436

......... 1,866,667

......... 8,000,000

.0
.......... 3,861,525 |.. 0.
........ 10,868,114 |.. 0.
............. 44,906 |.....ocovveeeenn 0 il 0
......... 1,458,790 |oovvvviveenien 0 il 0
............. 81,566 |....vvvvreieeen 0 el 0
......... 2,700,000 |oovvvvirennean O ferieiiininnin 0

............ 355,484

............ 177,319
............ 353,370

......... 1,866,667
......... 8,000,000
............ 104,323
............ 312,958

............ 316,281
.......... 1,998,255

.......... 2,379,970

....100,000 |..
. 1,620,177 |..

........ 2,700,000

..1 619,011

........... 355,484

........... 177,192
........... 353,202

........ 1,866,667
........ 8,000,000
........... 104,333
........... 313,000

........... 316,290
........ 1,998,487

........ 2,380,019

. 100,000 |....

.. (630)|...

468,568 |...
875,472 |...

.............. 4,110 ..
..07/15/2028 .

..04/29/2026 .

..07/15/2032 .
..07/15/2032 .

..02/25/2035 .

..01/29/2031 .

..05/15/2034 .

..02/26/2023 .

..03/30/2043 .
..06/15/2026 .

..06/10/2027 .

..07/30/2027 .
..07/30/2027 .

..04/25/2023 .

..00/01/2023 .

..02/20/2032 .

..02/20/2032 .

11/21/2033 .

..07/27/2026 .

..07/25/2048 .

..10/25/2049 .

..10/20/2049 .

..08/17/2026 .

..07/20/2050 .
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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
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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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
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
26200X-AC-5 .. |3.237% 01/20/51 .ooovvviiiiiiiiiiiiiiiiii 1072072023 . [Paydown .......coevvviviiiisoriiiiiiiiiiiiiins e 30,000 [.ooeeeeennnns 30,000 [-eevvveennnns 30,000 |............. 30,000 |...oevvnnnnnnnnne (VN (1 PO [V F (I SO [V F 30,000 |.oevviiiinnnnns (VN (V1 O [V O 607 |..01/20/2051 .
DRIVEN BRANDS FUNDING, LLC 2021-1A A2
26200X-AD-3 .. |2.791% 10/20/51 ..oevviiiiiiiiiiiiiiiiiiiieiiiiiiees [ e ..10/20/2023 . [Paydown ........cccvvvviiiisfoorniiiiiniiiiiiins |, 65,000 [...coeeennnns 65,000 |..ccvvrennnns 65,000 |............. 65,000 |......oennnnnnnee (VN (1 PO [V [V SO [V F 65,000 |...coevriinnnnns (VN (1 O [V O 1,134 1..10/20/2051 .
DRIVEN BRANDS FUNDING, LLC 2022-1A A2
26200X-AF-8 .. |7.393% 10/20/52 .. ..10/20/2023 . [ Paydown ... .100,000 |.. .100,000 |.. . 100,000 |. .0 .0 ..10/20/2052 .
26875P-AN-1 .. |EOG RESOURCES INC ~ 3.900% 04/01/35 .........|....... ..12/07/2023 . [ JP Morgan & Co ... ..1,587,000 |......... 1,752,906 1,732,226 |.... (319,637)(........ (319,637)]... ..04/01/2035 .

26884T-AR-3 ..
269246-B0-6 ..

26986*-AA-1 ..

28416D-AB-6 ..
28924A-AB-7 ..
289338-AB-1 ..

20977J-AB-2 ..
20077K-AA-1 ..

20978C-AA-8 ..
30161N-BF-7 ..

30288*-AA-8 ..
30291J-AJ-2 ...

30306V-A#-6 ..
3140FX-ED-0 ..

31953*-AL-6 ..
31953*-Al-4 ..
31953*-AN-2 ...
31953*-AP-7 ..
31953*-A0-5 ...
31953*-AR-3 ...
33767C-AD-9 ..
337738-AU-2 ..
33851F-AA-5 ..
33851K-AC-0 ..
33972P-AA-T ..

341076-AA-7 ..
345397-WK-5 ...

ERAC USA FINANCE COMPANY 144A
12/01/26 ...
E*TRADE FINANCIAL CORP  3.800% 08/24/27 ..
EAGLE SOLAR LLC SENIOR SECURED NOTE

4.820% 12/31/42
ELARA HGV TIMESHARE ISSUER 2017-A B
2.960% 03/25/30

3.300%

ELM TRUST 2020-4A A2 2.286% 10/20/29
ELM TRUST 2020-3A A2 2.954% 08/20/29
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%
03/25/43 ..
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
06/25/43
EVERBANK MORTGAGE LOAN TRUST 2018-1 A1

3.500% 02/25/48 .....ooonniiiiiieiiiie e,
EXELON CORP 144A  4.100% 03/15/52
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES
4.540% 03/31/38
FREMF MORTGAGE TRUST 2013-K29 B
05/25/46
FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTES
3.080% 06/30/39

e 3613%

FNMA BFO131  3.500% 08/01/56 ................
BNSF RAILWAY COMPANY SERIES A 5.960%
10/15/27 e
BNSF RAILWAY COMPANY SERIES B 5.960%

10/15/27 ...
BNSF RAILWAY COMPANY SERIES C
10/15/27
BNSF RAILWAY COMPANY SERIES D
10/15/27 ...
BNSF RAILIA
10/15/27
BNSF RAILWAY COMPANY SERIES F
12/13/27 ...
FIRSTKEY MOF
03/25/45

FISERV INC ~ 3.500% 07/01/29
FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1
4.000% 10/25/48

FLAGSTAR MORTGAGE TRUST 2020-2 A2 3.000%
0B/25/50 .veveeeereeeeeeseeseesnesnenennenea
FLNG LIQUEFACTION 2 LLC 144A  4.125%

03/31/38 wevvoeeeeeeeeeeeeeeseeseeeeenseseni
FLORIDA PIPELINE HOLDINGS LLC  2.920%

(YRLT% IO
FORD NOTOR CREDIT  4.375% 08/06/23 .........

..06/13/2023 .
..07/28/2023 .

12/31/2023 .

..12/25/2023 .
12/20/2023 .
..12/20/2023 .

12/01/2023 .

..12/01/2023 .

..12/01/2023 .
..01/12/2023 .

..00/30/2023 .

..04/01/2023

.. 12/31/2023 .
.12/01/2023

.. 11/15/2023 .

.. 11/15/2023 .

.. 11/15/2023 .

.11/15/2023 .

.. 11/15/2023 .

.11/15/2023 .

..12/01/2023

.10/12/2023 .

..12/01/2023

.12/01/2023

..00/30/2023 .

..08/15/2023 .
..08/06/2023 .

. | Paydown

. | Paydown

. | Paydown

. | Paydown

. | Paydown

US Bancorp ...
Call 100.0000 ...
Redempt ion

100.0000

Paydown ....
Paydown ....
Paydown

Paydown

Paydown

Paydown
Various

Various

Redemptiéh ..................
100.0000

Various
Various ....
Various
Various ....
Various

Redempt ion
100.0000 ...

Citi Global Markets
Inc.

Various
Redempt ion
100.0000

Various

.. 2,000,000

............ 177,999 |............. 177,999

263,749 |... 263,749
1,787,613 |.......... 1,787,613
......... 1,633,527 |........... 1,633,527
............. 22,845 |...............22,845
............. 52,671 |.............. 52,671
............. 46,629 |...............46,629
......... 2,997,959 [.......... 3,000,000
............ 212,500 |............. 212,500
......... 3,000,000 |.......... 3,000,000
............ 125,400 |............. 125,400
............ 184,426 |............. 184,426

............ 224,007
......... 1,000,000

. 1,190,000 |..

1,997,040
............ 177,999

............ 263,670
......... 1,787,608
1,633,489

............ 224,007
............ 990,660

. 1,203,161 |..

.......... 2,997,958
............ 212,500

.......... 2,989,571

............ 224,007
............ 999,319

....263,716 |..
. 1,787,590 |..

e 0 [ 83
................. 0 fienieennnna(40)
................. 0fiinnnn. 226
................. 0. 384
................. [V AR
................. [V SR
................. 0f.nenn 2,370
................. [V SR
................. 0f..........(4,874)

........... 177,999

........ 1,633,527

........ 2,997,959
........... 212,500

........ 2,991,941

........... 224,007
........ 1,000,000

..1,194,7% |.
..1,998,658 |....

263,749 |....
..1,787,613 |....

. (86,275)|.

(86,275)|.

..12/01/2026 .
..08/24/2027 .

.. 12/31/2042 .

..03/25/2030 .
..10/20/2029 .
..08/20/2029 .

..03/25/2043 .

..06/25/2043 .

..02/25/2048 .
..03/15/2052 .

..03/31/2038 .

..05/25/2046 .

..06/30/2039 .
..08/01/2056 .

..10/15/2027 .

..10/15/2027 .

..10/15/2027 .

..10/15/2027 .

..10/15/2027 .

.. 12/13/2027 .

..03/25/2045 .

..07/01/2029 .

..10/25/2048 .

..08/25/2050 .

..03/31/2038 .

..08/15/2038 .
..08/06/2023 .
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345397-I-9 ...|FORD MOTOR CREDIT  3.664% 09/08/24 .........|....... ..03/01/2023 . [Bank of America .........|oeeeeeiieiiiiinnnnns |oeeennns 2,663,408 |.......... 2,778,000 |......... 2,778,000 |......... 2,778,000 [cevvvvvrrrrnnnns (VN [V [V O U SO 0l....... 2,778,000 |.oeeeeeeeeeenns 0.t (114,593)]........ (114,593)..vvvvvnnnns 49,479 |..09/08/2024 .
GE CAPITAL MTG 1999-HE1 A6 6.700%
36157R-D7-7 .. |04/25/29 .coooeieiiiiiiiiiiiie [ e .. 12/01/2023 . [Paydown ........ceevvvveviii]eneiiiniiieiinninnns | 108,49 |............. 108,49 |............ 109,310 |............ 108,371 [oeeeiiiiiiinnne [V (73] [V (23 O [N FRRR 108,349 |..........eel [V LY PO 47 | 3,437 |..04/25/2029 .
GE CAPITAL MTG 1999-HE M 6.705% 04/25/29
36157R-DI-3 .| ceeeeeeeieiie s [ ..12/01/2023 . |Paydown .....eenvvvviinnnnsforriiiiinnniiii e 28,840 |..ooeeeeennnnn 25,350 ..o 23,981 [ooennnnnnnne 20,931 [oevveennnns 3,812 [evviiiiiiiiins [ PO [V FORRRR 3,839 | [V FORRRR P2 (VI R (VN FORRRR 4,070 |............ 4,070 [ooeeeeiiiieennnn 867 |..04/25/2029 .
GS MORTGAGE SECURITIES TRUST 2013-GC14 A4
36198F-AD-4 .. |3.955% 08/10/46 .....oovvvvvviiiiiiiiiiiiiiiiee [ e ..05/01/2023 . [Paydown ........ccovvvvvveisennnniiiinininnienns o, 4,596,787 |...ouvvnns 4,596,787 |......... 4,642,568 |.......... 4,594,691 [....ouvvnnnnnnnnn (VN FORURRRR 2,095 [ouveiiinininnnns [V FRRR 2,09 | 0l....... 4,596,787 [..vvvvvunnnnnns (VN A [V (VN O 59,043 |..08/10/2046 .
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%
36242D-RF-2 ...|01/26/24 ..ooooeiiiii ..12/01/2023 . [Paydown ........covvvvveveii]oeneiiiiiiiiieniinnns | 826 |.ovveeiiiiiees L7 848 | 826 [..cnnnnnnnnnns [V ()] PO, (V) (1] (VN FO 825 |oviiiiiiiiins (VN 1o, L A 26 |..01/25/2024 .
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A1
36258F-AA-7 .. |3.500% 05/01/50 .....evvvvvvvvvnrinrnrnriniinniinins [ eeeees .. 12/01/2023 . [Paydown ........ccevvvvviiii]eniiiiiiiiiiininenns |, 55,938 [..vvvvvrnnnnns 55,938 |............. 57,030 [ocuunnnnnnne 56,793 [cevvvrrrnnnnnnns [V FORRRR (115 R (VN FORR [£15) ) A [V FORRRR 55,938 [..uvviiiniinnns (VN [V [V O 1,143 ]..05/01/2050 .
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8
36258F-AH-2 .. |3.500% 05/01/50 ....eevvvvvvvverrrirrriniiiinniieins [ eeeees .. 12/01/2023 . [Paydown ........ceevvvveviii]eneiiiniiieiinninnns | 167,821 ...t 167,821 [...evveeeeee 173,296 |....eeeeeee 172,154 |ovvviiiiiininns (VN F, (4,333)ceevveiiiininnns (V) FRORRRR (4,333) [cuvvvnnnninnnnns [N R 167,821 |oovvvviieenenns (VN [V [V O 3,428 |..06/01/2050 .
GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2
36259V-AB-9 .. |3.000% 01/25/51 ..eevvvvviiiiiiiiiiiiiiiieiiiiiinnns [ eeeees .. 12/01/2023 . [Paydown ........ccevvvvviiii]eniiiiiiiiiiiiienns o 74,581 oo 74,581 |ceveeiennns 76,854 |.....ounnene 76,161 [ (VN F, (I74°) ] S (V) FRORRRR (1,579) |oeeeeeeeeeens [V FORRRR 74,581 |l (VN [V [V O 1,271]..01/25/2051 .
37045X-CY-0 .. | GENERAL MOTORS FINL CO  3.600% 06/21/30 .. |....... ..09/07/2023 . | Goldman Sachs & Co ... |oeeeeeeeeeeennnnnnnns |oeeeeees 1,698,340 |.......... 2,000,000 |......... 2,134,620 |......... 27D | [V A (10,302)|....cvvnnnnnnnnne [V F, (10,302) |..coeeeeeeenns 0....... 2,106,823 [..eevvvvnnnnnnee [V A (408,483)]........ (408,483)[....cevvnnnen 52,000 |..06/21/2030 .
GLENCORE FUNDING LLC 144A  2.625% 09/23/31 Citi Global Markets
378272-BG-2 .. | evveeeiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens [ | 12/07/2023 .1 INC. oveeeeiiiiiiiiieieeen fo [ 1,104,453 |........... 1,349,000 |......... 1,276,100 |.......... 1,282,446 |..ooovvveennnnns (VN F [ L [V F 6,304 |...ooooeiiinnns 0....... 1,288,749 |.....oennnnnnne [V A (184,296)........ (184,296)[...cvvvvenee 43,084 |..09/23/2031 .
GLOBAL SC FINANCE SRL 2020-1A A 2.170%
37959P-AA-5 .| 10/17/40 ...evvnviiiiiiiiiiiiiiiiiiiiiiias | e ..12/01/2023 . [Paydown .......ccevvvvvviiisooviiiiiiniiiis |, 790,451 |......eeeeee 790,451 ............ 790,414 |............ 790,232 |oeeeeeieees [V F 219 [ [V 219 |, [N . 790,451 [oeeeininnnnnne (VN (1 O [V O 9,391 |..10/17/2040 .
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
37959P-AC-1 ... 11719740 .o [ e .. 12/17/2023 . [Paydown ......coovvvvvviiiisooniiiiiiiiiiis e 333,347 |.eeeeeees 333,347 ..o 333,221 |l 333,247 | [V F, 100 [oeveeiiiiiiieees [V J[V[V [N . 333,347 |oeeiiiiiiiiinns (VN (V1 O [V O 4,117 (.. 11/19/2040 .
GLOBAL SC FINANCE SRL 2020-2A B 3.320%
37959P-AD-9 ... 11/19/40 ..oovviviiiiiiiiiiiiiiiieeeeeeeeeeeeeeieeas [ e .. 12/17/2023 . [Paydown .......ccevvvviiiiisonniininniiiis e, 11,118 |t 11,118 ... 111,088 |............ 111,098 [o.eeeiiiiiinneee [V 2B (VN P T O (VN 1,118 [ (VN (1 O [V O 2,016 [.. 11/19/2040 .
GOLD KEY RESORTS 2014-A A 3.220% 03/17/31
BB0BTL-AA-7 .. | eeereeeireiiieieeiriieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ o 12/15/2023 . [ Paydown ..03/17/2031 .
38081E-AA-Q .. | GOLDEN BEAR 2016-1A A 3.750% 09/20/47 ... |....... ..09/20/2023 . [ Paydown ..09/20/2047 .

38148B-AC-2 ..

38217K-AA-2 ..
39121J-AE-0 ..

39121J-AE-0 ..

391380-AA-3 ..
404119-BX-6 ..

40439H-AB-5 ...

40439H-AC-3 ...

411707-AH-5 ..

42307T-AH-1 ..

42770L-AA-1 ..

427700-AA-0 .. | 09/21/40 .ooennniiiiiiiiee e e ..00/20/2023 . |Paydown ........cccoeeeeei o 109,534 |............. 109,534 |............ 109,460 |............ 109,486 |................. [V R 49 foeiiiiiins [V R 49 |, [\ S 109,534 |....oooeenens (O R (L R [V PO 3,677 |..00/21/2040 .
HILTON GRAND VACATIONS TRUST 2022-1D B

43283B-AB-9 .. | 4.100% 06/20/34 ......coenrriiiieiiiieeeeees [ | 12/20/2023 .| Paydown .... ...366,531 |... .. 366,531 ...366,471 . 366,474 |.. .0 ..366,531 ..06/20/2034 .
HILTON GRAND VACATIO!

43284B-AB-8 .. | 3.700% 02/25/32 ...eeeueriiiiieeeiiiieeeeeiee [ e .. 12/25/2023 . |Paydown ........cccoeeeeei o 230,004 |............. 230,094 |............ 230,040 |............ 230,067 [.eveeeennnaaenns [V R L0 [V R P2 R [\ 230,094 f..ooooeennnins (O R [V R, [V ORI 4,377 |..02/25/2032 .
HILTON GRAND VACATIONS TRUST 2018-AA C

43284B-AC-6 .. |4.000% 02/25/82 woeeeeuveeeaeeeeiiiiieeeeeiiieees [ | 12/25/2023 . |Paydown ......eeeeeeeeiiiii e e 230,094 |............. 230,094 1............ 230,071 |............ 230,077 foueeeeenee Ofiieeeennes 7 e [0 OO, 7 [l 0feeeen... 230,094 |..ooooeennen.s 0 fieeeeeennnes 0], 0 4,7311..02/25/2032 .

GOLDMAN SACHS GROUP INC ~ 5.300% 12/29/49 .
GOODGREEN TRUST 2016-1A A 3.230% 10/15/52

GREAT RIVER ENERGY 144A  6.254% 07/01/38 .

GREAT RIVER ENERGY 144A  6.254% 07/01/38 .
GREAT-NEST LIFECO FIN 18 144A  4.047%

05/17/28 v
HCA INC  4.125% 06/15/29

HIN TIMESHARE TRUST 2020-A B 2.230%
10/08/39 .o
HIN TIMESHARE TRUST 2020-A C  3.420%
10/08/39 v
CKE RESTAURANTS HOLDINGS INC 2020-1A A2
3.981% 12/20/50 ..eveeiieeiiiie

KRAFT HEINZ FOODS CO 144A  7.125% 08/01/39

3.840%

HERO FUNDING TRUST 2015-1A A
09/20/40 ...
HERO FUNDING

09/28/2023 .

..12/15/2023 .
.. 12/04/2023 .

..07/01/2023 .

..06/26/2023 .
..10/23/2023 .

12/09/2023 .

..12/09/2023 .

12/20/2023 .

..00/28/2023 .

12/20/2023 .

ONFS Corporate ....

Paydown

JP Morgan & Co ....
Redempt ion
100.0000

Various ....
BNP Paribas ..
Paydown ......ceveeuieennnns
Paydown

Paydown

ONFS Corporate

Paydown ....

............ 450,819

............ 483,512

......... 2,649,663

... 4,551,363 |...
..1,778,840 |...

...83,161 ...

.. 2,000,000

.... 187,005
.. 589,636

............. 450,819

..... 4,762,000
.. 2,000,000

......... 2,000,000

.... 186,912
..534,033

............ 408,306

4,723,309
1,989,940

............ 483,387

.......... 2,812,354

.. 83,133 |..

........... 432,141

........... 483,512

........ 2,803,855

...83,136 |....

.. 4,739,913 |....
..1,993,830 |....

... (188,550)
.. (214,990)

........ (188,550) ...
(214,990))...

.. 12/29/2049 .

..10/15/2052 .
..07/01/2038 .

..07/01/2038 .

..05/17/2028 .
..06/15/2029 .

..10/09/2039 .

..10/09/2039 .

.. 12/20/2050 .

..08/01/2039 .

..00/20/2040 .
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HORIZON AIRCRAFT FINANCE | LTD 2019-1 A
44040H-AA-0 .. |3.721% 07/15/39 eeeeeeeeeeeeeeeeeeeeeeeeeeennn e .. 12/15/2023 .| Paydown ...eeeeeeeemnnins foeeennie s e 527,363 |..vveeneen 527,363 |............ 527,361 | 527,351 |oveeeeeeeeennns [ [V [ [V O [V PO 527,351 [ooeeeiiinines [V IR 12 e 12 |t 12,042 [..07/15/2039 .
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
44040J-AA-6 .. |3.425% 11/15/39 oeeerreieeeeee s ..12/15/2023 . | Paydown ...142,038 |... ... 142,038 .... 142,035 0. ..11/15/2039 .
44107T-AW-6 .. |HOST HOTELS & RESORTS LP  4.500% 02/01/26 ..06/09/2023 .| Goldman Sachs & Co 771,673 . 794,000 |.. 791,459 |.. L0 . (21,547)[. .. (21,547) ..02/01/2026 .
448579-AG-7 .. |HYATT HOTELS CORP  4.375% 09/15/28 ......... ..09/28/2023 .| ONFS Corporate ...935,645 |.......... 1,000,000 ... 998,990 0. . (63,827) (63,827)|... ..09/15/2028 .
HYUNDAI CAPITAL SERVICES 144A  3.000%
44891A-BG-1 .. | 02/10/27 ..o | e ..03/17/2023 . |Barclays ... .. 1,462,151 |.......... 1,587,000 |......... 1,582,223 L0 .. (122,069) ..02/10/2027 .
| 595 EXPRE!
44919%-AC-2 ... 8.310% 12/31/31 <oereeeeeeiie e e .. 12/31/2023 .| Various .....cceeeeeeeeeenn foevemmnnnneeennninns Joieeeeens 279,065 |......cco.... 279,065 |..cevnennnen 279,065 |............ 279,065 |..ccevuunereenne [ [V [ [V O [V PO 279,065 |...ccevvvnnnnnns [V 0 .. 12/31/2031 .
INC HOME EQUITY LN TR 1997-3 CLASS A-6
449670-CP-1 .. | 7.520% 08/20/28 .....ceeeeeeeeeeeeeeennneeeeeeennn e o 12/01/2023 . [Paydown ......coeeueeeeeensfooeneeeeennieeeeenn foeeeeiis 36,783 [.eeeeeeninnnns 36,783 |eeveennnns 36,773 [.eeeeeennnnns 36,668 [...ccevnnnnnnnns [ PR (3] P [ (2) |eeeemnneeeees [ PP 36,666 |...neeeeennnnnn [V IR M8 e M8 | 1,397 |..08/20/2028 .
IMPAC CMB TRUST 2003-9F A1 6.470%
A525UN-FL-6 ...|07/25/33 .oeeeeieieeeeiee et eeeen | .. 12/26/2023 .| Paydown ....eeereeemnniesfoeeeeneeeeeeens e 22,663 |....coeeeennnn 22,663 |.....cceennnn 19,490 |eeevennnnnns 2T T IO [ PR LY [ YA PO [ PP 2,517 |eeeeiieees [V IR 145 [t 145 [ 731..07/25/2033 .
IMPAC SECURED ASSETS CMN OWNER 2004-2 A5
45254T-PL-2 ...|4.816% 08/25/34 ...oeeeeeeeiieeeceeeieeeeeeeen e e 12/01/2023 . [Paydown ......ccovvmmeeveeee|ommmineeieeniiieeeee o 213,808 |............. 213,808 |............ 197,344 |............ 197,344 | [ [V [ [V O [V PO 197,344 | [V 16,463 |........... 16,463 |....covnnennnns 3,237 |..08/25/2034 .
IMPAC SECURED ASSETS CMN OWNER 2004-2 A6
45254T-PN-0 ...| 4.816% 08/25/34 .....ooeeeeeeeieeeeeeeeeeeeeenan e ..12/01/2023 .| Paydown ....eeeeeeeemneees foeeenee e [ L7 PO L1 | VA PO L1 [ [V [ [V O [V P LT PO [V [V (U R 0[..08/25/2034 .
INSTAR LEASING 11 LLC 2021-1A A 2.300%
A5783N-AA-5 .. |02/15/54 .ooeeeeieieieee e | e 12/15/2023 .| Paydown ...eeeeeeeenennees foeeennieeeeeeenies e 102,298 |...oeeeee 102,293 |...ccevennn 102,238 |....cevennnn 102,254 |.eeeeeeeeeinnnns [ PR 40 [ [ LIV [V PO 102,293 |eeeeeieeeenee [V [V [V AP 1,238 [..02/15/2054 .
JP MORGAN MORTGAGE TRUST 2019-INV1 A3
46591D-AC-3 ...|4.000% 10/25/49 ......oeeeeeerieeeeeeeeeeeeennn e ..12/01/2023 .| Paydown ...eeeereeemnnnes foeeeenneeeeeeens e 32,549 |.covnin 32,549 ..o 33,217 [oeeeeeinnnnns 32,979 |eeeiieeeeee [ IR (78] T (1) IR (37) |+ eeemmneeeees [ PP 32,943 oo [V (394) e (1573 PO 648 |..10/25/2049 .
JP MORGAN MORTGAGE TRUST 2020-7 A3 3.000%
46591X-AC-9 .. |01/25/51 .eeeeieeieieeee e eeeeen | e 12/01/2023 . [Paydown ......coeeemeveeensfooeneeeeemnieeeeenn foeeeenis 69,128 [..ccevnnennnns 69,128 |.cevvennnnnns 71,224 .o 70,583 |oeeeeeeeeennnnnn (U (1,454).cccceennnnnes (V) (1,454) |oeeeennes [ PP 69,128 |...ccovvunnnnnns [V [V [V AP 1,021 [..01/25/2051 .
JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%
46592E-AC-0 .. |08/25/51 ..eeeeeeeeeeeeeeeeie e e eeeennn | e ..12/01/2023 .| Paydown ...eeeeveeemneies foeeenne s e 116,728 |.ceeeeneens 116,728 |.evveenenee 121,465 |............ 120,668 [....ccvvvennnnnes (U (3,944) e (V) (3,944) [.eeeeeeiinnnns [V PO 116,723 |oeeeeeeeennnnns [V [V [V AP 1,556 ..06/25/2051 .
HENDERSON RECE [VABLES LLC 2010-3A A
46616M-AA-8 .. |3.820% 12/15/48 ..oeeeeeeeeieeeceeeeeeeeeeen | e e 12/15/2023 .| Paydown .....oeeeeeeeneees |eemnieeeeeeeieeee feeeeeeeeenan 79,889 [.oeeeeenannnns 79,889 |cevennnnnns 79,873 [oeeeeeinnnnns 79,881 [oeeeeeiiiies [ - [ 8 | [ PP 79,889 |...ccovnnnnnnnns [V [V [V AP 1,724 (..12/15/2048 .
HENDERSON RECE [VABLES LLC 2015-1A A
46618L-AA-8 .. |3.260% 09/15/72 .eveeeeeeeeeeeeeeeeeeeeeeeeennn e .. 12/15/2023 .| Paydown ...eeeerveenneins foeeennieeeeeeenes e 134,753 | 134,753 [ 134,667 |oeeveennnnen 134,685 |....ceveeeeennnnn [ IR (<11 O [ <11 PO [V PO 134,753 |oveeeieeeeeeee [V [V [V P 2,193 |..09/15/2072 .
JPMBB COMMERCIAL MRTG SEC 2013-C15 A4
46640N-AD-0 .. |4.096% 11/15/45 ..oeeeeeeieiieeeeeeeeeeeeean e ..06/01/2023 .| Paydown ...eeeeveeemnnnans foeeemniineeeeeniees o 484,364 |............. 484,364 |............ 492,530 |.eeveennnnns 484,322 [...ocovnnnnnnees (1) [I01S) | AP (1) [REI025) 1 PO [V PO 484,015 [...ocovennnnnnns [V IR 349 | 349 | 7,230 [..11/15/2045 .
JP MORGAN TAXABLE HFA TRUST 2013-2 A
46641A-AA-3 .. |4.000% 08/26/36 .....ccvvvuuneeeeemnnneeeeennnes | ceeees ..12/01/2023 .| Paydown ...eeeneeeeemnnies foeeeeneeeeeeens e 55,007 [.eeeeeenennnns 55,007 |eevvnnnnnnns 55,832 [..eueeeenee 55,172 [ [ IR ) [ 15 | [ PP 55,187 |ooeeeeiiiees [V (180)]- e eeeeeennns (180)]+eevveeees 1,236 |..08/26/2036 .
JP MORGAN TAXABLE HFA TRUST 2014-1 A
46641X-AA-3 .. |4.000% 11/27/38 ..oeeeeereeeeeeeeeeeeeeeees e ..12/01/2023 .| Paydown ...eeeneeeeemnnnes foeeeeneeeeeeens e 46,14 [....ooneeet 46,114 |..coeeeeeee 48,074 |............. 46,875 |ceeneeeeeennnnnn (1) (T61)]-eeeeeeeenes (1) (761) |-eeeeeeeennns [ PP 46,114 | [V [V (U O 906 |..11/27/2038 .
JP MORGAN MORTGAGE TRUST 2014-2 2A2
46641Y-AJ-2 .. | 3.500% 06/25/29 ....eevuneieeeinneeeeeennneeeeeen | ..12/01/2023 .| Paydown ...eeeeeveemnnnes foeeennieeeeeenes e 171,927 |oeeeens 171,927 |eveeeee 178,535 |..oeeennnens 173,052 [oeeeeeeeeeeennnns (1) (RTAD] FETTT (1) [RTAD] PP [V PO 172,881 [oeeeieeinnnnns [V (954) e (954) v 2,913 |..06/25/2029 .
JP MORGAN MORTGAGE TRUST 2017-3 1A3
46647S-AE-0 .. | 3.500% 08/25/47 ....eeeeeeeeeeeeeeeeeeeeeeeennn e ..12/01/2023 .| Paydown ...eeeneeeeemnnnes foeeeeneeeeeeens e 34,083 |......cceennnnn 34,083 ............. 34,79% | 34,414 | [ IR [R10)] FEPT (1) IR [ [0)) PO [ PP 34,404 |...cooveeinnnnns [V [(74)] A [(74)] R 499 |..08/25/2047 .
JP MORGAN MORTGAGE TRUST 2017-2 A13
46648H-AN-3 .. | 3.500% 05/25/47 ..covveeaeeeeeeeeeeeeeeeneeeeeees | e ..12/01/2023 .| Paydown ....eeereeemnnnes foeeeenneeeeeeees e 46,446 |............... 46,446 |............. 46,784 |............. 46,646 |.......ceeennnnnn [ PR [ )] T [ (1) e [ PP 46,645 |.....ooennnnnnns [V (198)]eeeeeeennns QL)) A 868 |..05/25/2047 .
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%
46648R-AC-5 .. |06/25/48 .....ceeieeeiee e | e ..12/01/2023 .| Paydown ...eeeneeeeemnnnes foeeeeneeeeeeens e 17,168 [ 17,168 [ 17,224 .ot 17,1472 | [ 2 [t [ 2 | [ PP 171474 o [V IR ((5)] P [(:)] PP 341 [..06/25/2048 .
JP MORGAN MORTGAGE TRUST 2018-9 A3 4.000%

46649Y-AC-9 ..

46651B-AC-4 ..
46651N-AA-2 ..

46651Y-AH-3 ..

466718-AA-7 ..

47715*-AA-5 ..

02/25/49 ...
JP MORGAN MORTGAGE TRUST 2019-6 A3
12/25/49
JOL AIR 2019-1 A 3.967% 04/15/44 ..
JP MORGAN MORTGAGE TRUST 2019-9 A5

05/25/50
JRD HOLDINGS SECURED TRUST CTL
01/15/41 ...
JETBLUE AIRI
4.420% 03/05/23

3.500%

3.620%

..12/01/2023 .

..12/01/2023 .
.. 12/15/2023 .

..12/01/2023 .

12/15/2023 .

..03/05/2023 .

Paydown ....

Paydown ....
Paydown ....
Paydown ....ceevvevniinnnns
Various .

Redemptlon
100.0000

......... 2,684,037

..1,928 ...

.. 426,708
175,924

....1,928

........... 2,684,037

... 426,707
............ 180,774

....1,028

......... 2,684,037

............ 178,812

2,684,037

.. 28,426 |..
. 426,692 |.

..1,928 |..

........ 2,684,037

..02/25/2049 .

..12/25/2049 .
..04/15/2044 .

..05/25/2050 .

..01/15/2041 .

..03/05/2023 .
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JETBLUE AIRWAYS CORP SER 1A 4.000% Redempt ion
A7T164-AA-5 . | T1/15/32 oo 1171572023 . 100.0000 ....oooeeeeeeieees e e 196,311 ..o 196,311 |ooeveeenns 197,456 |............ 197,263 |oovveveviiiinenns [V F, (150 P [V (66) [ [N . 197,197 |oeveviiiiiiies [V F (886)]............. (886)[...evvvvnnnns 5,889 [..11/15/2032 .
KKR CORE HOLDING COMPANY LLC SENIOR SECURED
48255K-AA-4 .. INOTES ~ 4.000% 08/12/31 ....eevvvvvvvvrnnnnnnnns ..12/14/2023 . [Various .... 133,475 |... 133,475 ............ 133,475 .. 133,475 |.. 133,475 |.... ..08/12/2031 .
485170-BE-3 .. | KANSAS CITY SOUTHERN  3.500% 05/01/50 ..04/19/2023 . [Various .... ...9,227,001 |.......... 9,000,000 9,229,020 ..9,218,001 ..05/01/2050 .
KEENAN FT DETRICK ENERGY 144A  6.093% Redempt ion
487312-AA-8 .. |05/15/33 ..oooeeeiiii .. 11/15/2023 . [100.0000 ......covveeeeeies e e 50,924 [..ovvviviiinns 50,924 1............. 56,277 [ooeeeeeeeennn 86,343 1o 0 [ (1,338 [ O | (1,338) |l O 65,000 |.........eenn (VN FOR (14,085)|......... (14,085) ..05/15/2033 .
Morgan Stanley Dean
49271V-AJ-9 .. |KEURIG DR PEPPER INC ~ 3.200% 05/01/30 ... ..10/12/2023 . [Witter .. 2,560,890 |. . 3,000,000 |.. ..2,992,290 |.. ..2,99%4,732 |. . (433,842)|. . (433,842)[. ..05/01/2030 .
50212Y-AF-1 .. |LPL HOLDINGS INC 144A  4.375% 05/15/31 .... ..09/28/2023 . [ONFS Corporate .... 426,227 |... 500,000 ...500,000 ...500,000 |.. .. 500,000 |.... L (78,774)......... (73,774)|... ..05/15/2031 .
LABRADOR AVIATION FINANCE LTD 2016-1A A1
50543L-AA-0 .. |4.300% 01/15/42 ..coovvvvvveiiiiiiiiiinnnn [ 12/15/2023 . [Paydown ........eevvevevennsfvnnniiniiiiiiiiiiins feeiiiinnnn. 227,604 |.....ouueeee. 227,604 1............ 223,188 |............ 225,436 [ 0 e 2,168 [ 0 e 2,168 | 0 | 227,604 |...ovvennnnnnnee (VN (1 O 0 ..01/15/2042 .
LAFARGEHOLCIM FINANCE US 144A  3.500%
50587K-AA-9 .. |00/22/26 .......ooooiiiiiiiii ..02/10/2023 . |Barclays ...2,410,881 ... ..2,580,000 |......... 2,575,779 . 2,578,116 |.. 0. (167,292)........ (167,292)]... .... 35,618 [..09/22/2026 .
513272-AC-8 .. |LAMB WESTON HLD 144A  4.875% 05/15/28 .....|....... |.. 09/28/2023 . ONFS Corporate . .... 900,000 .... 920,032 |.. L0 , . , .0 L0 . (90,396)]......... (90,396)... .. 38,269 [..05/15/2028 .
521865-AY-1 .. |LEAR CORP  3.800% 09/15/27 ......evvvvvrnnnnnn | eeeens ..00/25/2023 . [Bank of America .........|oeeeeiiiiiiiiiiinnns Joeeinins 3,695,680 |.......... 4,000,000 |......... 4,000,760 |......... 4,000,485 |.........ceen [V F, [RE] A (VN F [REID ) 0....... 4,000,353 |.....ovvnnnnnnne [V A (304,673)........ (304,673)[..ccevvenee 156,644 |..09/15/2027 .
Morgan Stanley Dean
526057-CT-9 .. |LENNAR CORP  5.250% 06/01/26 ................ [.oeeees ..08/07/2023 . Wit%er Y .......................................... 1,985,120 |.......... 2,000,000 |......... 2,011,201 |.......... 2,004,902 |.....ooeeeeenns [V F, (170 S [V F (170 ) 0....... 2,003,945 |..........oel (VN A (18,825)[......... (18,825)[....ceuvneee 72,333 |..06/01/2026 .
LIBERTY MEDIA CORP DEBENTURES  8.500%
530715-AD-3 .. |07/15/29 .coovviviiiiiiiiiiiiiiiiiiiiii ..03/30/2023 . [ Various ...1,220,000 |.......... 4,000,000 |......... 1,962,840 ... (774,344) ..07/15/2029 .
539830-AU-3 ...|LOCKHEED MARTIN CORP  5.500% 11/15/39 .....|....... ..09/28/2023 . [ONFS Corporate . ..1,931,998 |.......... 2,000,000 |......... 2,124,560 .. (163,108) ..11/15/2039 .
55266C-XM-3 .. |FIFTH THIRD BANCORP  7.512% 12/01/27 ......|....... ..03/01/2023 . [Cal | 100.0000 ... .... 3,000,000 |......... 3,000,000 ..12/01/2027 .
55336V-BQ-2 ...|MPLX LP 2.650% 08/15/30 .....eevvvvvverenenns [ eeeens ..09/12/2023 . [Bank of America .........|oeeeeiiiiiiinnnns |oeeenenn 2,047,275 |, 2,500,000 |......... 2,564,250 ..08/15/2030 .
MVW OWNER TRUST 2017-1A B 2.750% 12/20/34
553896-AB=7 .. | uruneeiiiiiii e [ s ..11/20/2023 .| Paydown .....oevvvvviinnnnsfoeriniinieeiiiins e 255,112 ..ot 255,112 [..oveennne 255,103 [..ovvvennee 255,103 |...cceeeees (VN [ [V O [ O [N FRRR P RV (VN 0 .. 12/20/2034 .
MVW OWNER TRUST 2017-1A C  2.990% 12/20/34
553896-AC-5 .. ..11/20/2023 . [Paydown . 510,224 .510,224 .. .510,001 |.. .510,171 .0 ..510,224 |. .. 12/20/2034 .
55400E-AB-5 .. | MVWOT 2020-1A B 2.730% 10/20/37 . ..12/20/2023 . [Paydown . 176,720 . 176,720 |.. . 176,696 |.. . 176,703 L0 . 176,720 |. ..10/20/2037 .
55400E-AC-3 .. | MVWOT 2020-1A C  4.210% 10/20/37 . ..12/20/2023 . [Paydown .. 170,251 |. .170,251 .. 170,236 |.. .170,238 .0 ..170,251 ..10/20/2037 .
MVW OWNER TRUST 2022-1A B 4.400%
55400U-AB-9 .. | .evuneeeiiiiiiee et [ s ..12/20/2023 . |Paydown .....eeviviiinnnnsfoeriiiineneciii e 1,222,454 |........... 1,222,454 |......... 1,222,318 |.......... 1,222,324 |l [V L1 I PO [V 131 [ 0l....... 1,222,454 |..oovvvvvnnnnns (VN [V (VN O 30,438 |..11/21/2039 .
MAPLELEAF MIDSTREAM INVESTMENT SENIOR NOTE Redempt ion
56540%-AA-3 .. |4.560% 09/30/25 .........ooeeiiiiiiiiiin ..07/05/2023 .| 100.0000 ...354,639 |... ... 364,639 .... 354,639 . 354,639 .. ..09/30/2025 .
57665R-AJ-5 .. |MATCH GROUP INC 144A  5.625% 02/15/29 ... ..09/28/2023 . [ONFS Corporate . 190,579 . 206,000 |.. 211,023 |.. . 209,429 ..02/15/2029 .
59048@-AA-6 .. |MESA AIRLINES 2015-1 A 4.750% 07/15/29 .. ..07/15/2023 . [Various .... ...333,385 |... .. 333,385 .. 333,385 . 333,385 |.. ..07/15/2029 .
MID STATE TRUST SERIES 11 A1 4.864%
LRIV R [ (/A VK Y P ..12/15/2023 . [Paydown ........ccevvviviiiioeniiiiiiiiinienenens e 435,878 [...vvvvnnnns 435,878 |............ 424,49 |............ 433,905 ..07/15/2038 .
MILL CITY MORTGAGE TRUST 2017-3 M2  3.250%
59980C-AF=0 .. |02/25/58 ...cooveveeeeeieeiiiiiie .11/01/2023 . [Paydown ... LL21,412). ...21,412 L2178 | 21,412 | ..02/25/2058 .
MILL CITY M
59980T-AB-2 .. |3.150% 04/25/57 ...ccovvveeeeeieiieieeieeee [ e ..06/01/2023 . [Paydown .......ccevvvvvvvniseneeniniiiininnenens o, 590,039 |.....oeeens 590,039 [....vvnnene 591,966 [.....uveee. 588,930 |..oeeeeeeeeeennn O e 1,909 |0 [ 1,109 [ 0 [ 590,039 ..04/25/2057 .
MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES Redempt ion
60040#-AA-0 .. 15.330% 06/30/27 ...oovvvvvviiiiiiiiiiiieieeeeeeeeen [ e .12/30/2023 .1100.0000 ... ...72,752 . 72,752 |. 12,782 ... RV S L0 f.. ..06/30/2027 .
615394-AM-5 .. |MOOG INC 144A  4.250% 12/15/27 . ..09/28/2023 . [ONFS Corporate . . 1,000,000 |.. ,012,223 ..1,000,272 |. (111,653)|. . (111,653) ..12/15/2027 .
61747Y-ES-0 .. |MORGAN STANLEY ~ 5.207% 04/20/37 ............ | ....... ..09/28/2023 . [ONFS Corporate ... ..1,000,000 |......... 1,000,000 . 1,000,000 |[.. ..1,000,000 |.... .. (107,457)........ (107,457)|... ..04/20/2037 .
MORONGO BAND OF MISSION INDIAN SENIOR Redempt ion
617734-A*-Q .. | SECURED NOTES ~ 5.410% 10/24/28 .......cccooun|oeennn ..10/24/2023 .[100.0000 .......cceeeeiiiis e | 383,333 |..oeeeeens 383,333 [...vvnnnnnne 383,333 |............ 383,333 [.eunniiiniiinns (VN [V [V O U SO [N FRRR 383,333 [ooeviiiiiiiinns (VN [V (VN O 20,738 |..10/24/2028 .
MORONGO BAND OF MISSION INDIAN SENIOR
617734-A@-7 .. | SECURED NOTES ~ 5.460% 03/28/29 ........eevven | eeenn ..03/28/2023 . [Various .......coeeveeeees foeveeneiiiiiiienenens e, 180,857 |..coeeeeenns 180,857 [...vvvnneee 180,857 |............ 180,857 [...uvvvennnnnnnne (V) [V [V U SO [N FR 180,857 [oeevvvvrrinnnns (VN A [V [V O 4,937 |..03/28/2029 .
61945C-AD-5 ...|MOSAIC CO  5.450% 11/15/33 ..oovvvvvveveinnnnn [ oo ..09/08/2023 . [Various .......cooeeveeeees foveeieinienninnnnnns Joeeeennns 2,301,129 |........... 2,381,000 |......... 2,518,288 |.......... 2,477,433 |..eennniinnnnneee [V F, (5,056)...cevnnnnnnnnnee (VN F, (5,056) |-oooeeeeeeennnn 0]....... 2,472,378 ..11/15/2033 .
MVW OWNER TRUST 2018-1A B 3.600% 01/21/36
oL A PP IR .12/20/2023 . [Paydown ... ... 182,992 .... 182,964 ..182,992 |.... ..01/21/2036 .
628530-BD-8 .. |MYLAN INC  4.200% 11/29/23 ... ..11/29/2023 . | Maturity ... ..3,000,000]......... 3,020,910 .. 11/29/2023 .
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Morgan Stanley Dean
628530-BK-2 .. |MYLAN INC ~ 4.550% 04/15/28 .....ccevevvveeees | eenns ..06/26/2023 . |Witter .. 1,496,462 |.......... 1,587,000 |......... 1,567,471 . 1,574,907 |.. 0. ..1,575,908 |.... L (79,441)|......... (79,441))... .... 50,747 |..04/15/2028 .
628530-BK-2 .. |MYLAN INC ~ 4.550% 04/15/28 .....ccovvvvvvnnss | ennnns ..09/28/2023 .| ONFS Corporate .... 379,817 |... 413,000 |.....eunn.n. 407,918 .. 409,853 |.. 0. 410,249 |.... ..(30,432)[..........(30,432)|... .. 17,956 [..04/15/2028 .
NOTHING BUNDT CAKES 2021-1 A2 2.989%
62878Y-AA-2 .. | 07/30/51 ..eiiiiiiiiiiiiiiiiiien e [ s ..10/30/2023 . | Paydown ... ..5,000 |... ....5,000 .. 5,000 ..5,000 |.. L0 ....5,000 |.... ..07/30/2051 .
NP SPE |1 LL
B2946A-AA-2 .. | eeeeeeeeeie s [ s .12/20/2023 . |Paydown ..oeeeeiiiiiiinnns e e 342,363 |..ovunnnnnnnn 342,363 |............ 342,363 |oevvnnnnnns 342,363 [...oovvniiins [ O [V [ [V (VN PO 342,363 ..04/20/2046 .
NABORS INDUSTRIES INC 144A  9.000%
62957H-AH-8 .. |02/01/25 ...evviiiiiiiiiiiiiiiiieeeeceeeeceian [ s ..03/07/2023 .| Various ........cceeeveevenn foevernnnnnenninninns Jovvennenenns 212,680 |............. 208,000 [.eunnnnnnne 210,469 |............ 208,836 [....ccvvvnnnnnnns [N N [REC10))] R (U O [REC0) ) PO (VN FO 208,687 |....euuiiieinnn (V] RN ((C1:70] R [(CE:70] PP 15,912 [..02/01/2025 .
NRP (OPERATING) LLC SERIES J No RJ 9 Redempt ion
62963#-AK-7 .. |5.030% 12/01/26 ...evvviviiiiiiiiiiiiniinieeciinan | e ..12/01/2023 .1100.0000 ....eunnvvvirrnnns foerernnnnnneniiniins foneneens 112,629 |..covvnennnns 112,629 |.ovveennnnns 112,629 |.......eeee 112,629 [oveiiiiiinnnnns [ O [V [ [V [V PO 112,629 |oovvveennine [V [V (U 5,665 |..12/01/2026 .
NADG NNN OPERATING LP 2019-1 A 3.368%
629682-AA-3 .. | 12/28/49 ....orviiiiiiiiiiiiiiiiieens [ s ..12/28/2023 . |Paydown .....eenvivviinnnnsorriiiineeiiiii e 63,080 [......cvunnnns 63,080 |...cuvnnnnnne 63,080 |eevvunnnnnns 63,080 [.ooevvrrnnnnnnnns [ O [V [ [V [V PR 63,080 [oeeeuiiiiinnnnns [V [V (U 1,087 |..12/28/2049 .
NARRAGANSETT ELECTRIC 144A  3.919% KeyBanc Capital Markets
631005-BH-7 .. |08/01/28 .....cevvviiiiiiiiiieeciciiieeeecevii | s o 04/25/2023 . | euneeeiiiiieeeeeeiieeeees [ e 1,540,818 |.......... 1,587,000 |......... 1,571,797 |......... 1,577,647 |oovvvniiene (U O L2 I [V O 221 I RN [V FO 1,578,128 [oeeiiiiiinnnns [V (37,310)|......... (37,310) [ 45,955 |..08/01/2028 .
NATIONAL BASKETBALL ASSN SENIOR SECURED
63486*-AA-9 .. INOTES ~ 2.410% 12/16/23 .....ovvvvvvvniniinens | eeenns ..12/16/2023 . |Maturity .....coooeeiiiiis foovrnnniinnieiiiins e 3,000,000 |..cvunnnns 3,000,000 |......... 3,000,000 |......... 3,000,000 [..eevvvvennnnnnns [ O [V [ [V [V FO 3,000,000 [oeeeuiiiirnnnnns [V [V (U 72,300 |..12/16/2023 .
NATIONAL RAILROAD PASSENGER SENIOR SECURED Redempt ion
63730*-AB-1 .. |[NOTES ~ 3.600% 11/15/33 ...evvvivviiiinininiins | o 11/15/2023 . [100.0000 ......cevvvvnnvees ernnnniniiiiniiinnees forviiiiinnns 205,479 |.eevennnnnnns 205,479 |.......cuenn 205,479 |............ 205,479 |oveveniiiiinnnnns [ O [V [ [V (VN PO 205,479 [.oooviiinnnnnnns [V [V [N R 5,548 |..11/15/2033 .
NAVIENT STUDENT LOAN TRUST 2016-AA A2A
B393N-AB-9 ...|3.910% 12/15/45 . .oovveniiiiiiiiiiiiiiiieeens [ s ..12/16/2023 .| Paydown ....eeviviinnnninsfoeriiiineeiiiins e 189,593 [....eeeen 189,593 |.......eeen 189,505 |.......eeens 189,560 [....ccvvvvnnnnnns [V RN T IO [ O T R [V PO 189,593 |ovvvviiiiienns [V [V [N R 4,309 |.. 12/15/2045 .
NAVIENT STUDENT LOAN TRUST 2017-A B
63939X-AD-3 ...|3.910% 12/16/58 ....evvvvviriniiiiiiiiniiiieeiinnn s o 08/23/2023 .| Goldman Sachs & Co ..... |.eevevvueviiiiiiinnns Jovnnnnnns 5,529,450 |........... 5,790,000 |......... 5,789,580 |......... 5,789,768 |.....covvvnnnnnns [V RN 2. O [ O 8 | [V FO 5,789,796 |....ccvvvunnnnns [V (260,346)........ (260,346)............ 167,215 (.. 12/16/2058 .
NEIGHBORLY ISSUER LLC 2022-1A A2 3.695%
B401BN-AC-1 .. | 01/30/52 ..evvviiiiiiiiiiiiiiiiineeccciieeeceaan [ s ..10/30/2023 . | Paydown .....eenviiviiinnnnsorriiiiinnniiiii e 50,000 [....cevvunnnns 50,000 |..cevunnnnnne 50,000 |eevvrnnnnnns 50,000 [.oeiveiennnnnnns [ O [V [ [V [V PR 50,000 [oeeeuiiiiinnnnns [V [V (U 1,155 (..01/30/2052 .
NEW CENTURY HOME EQUITY LOAN 2003-5 Al6
64352V-ED-9 ...|4.856% 11/25/33 . ooovvveiiiiiiiiiiiiiciiiinneees | o 12/01/2023 . [Paydown ......ccovvvevvvnesfonnnnniiiiiinnnees forniiininins 270,927 [ 270,927 |vevvnnnnnns 254,364 |..ovvnnnnnnn 269,384 |..oeuniiiiinnnns (U (3,046)f.....cccuvnnnnnn. () (3,046) |..covvnnnnnnnn [V PO 266,338 |.......ceunnnnns (V) 4,589 [............ 4,589 [.iiiinnnnn 7,096 |..11/25/2033 .
NORTH SHORE LONG ISLAND JEWISH HEALTH CARE Redempt ion
662352-A%-4 .. | INC  4.200% 05/01/30 ...ovvvvvvvnnniniiiininns | eeeens ..05/01/2023 .1100.0000 ...ceunnvvvirnnnns foorernnnnnierininins Joneeeens 222,960 |..ovunnnnnnns 222,960 |............ 222,960 |............ 222,960 |ovvveniiiiinnnnns [ O [V [ [V [V PO 222,960 |[.....covvnnnnnns [V [V (U 4,682 (..05/01/2030 .
Citi Global Markets
67103H-AH-0 .. |0'REILLY AUTOMOTIVE INC ~ 3.900% 06/01/29 .|....... ..06/09/2023 .| INC. oviviiiiiiiiiiiiiis feerrriieceii e 2,229,259 |...ovunn 2,381,000 |......... 2,380,786 |......... 2,380,873 [ceuuiiiiinnnnns [ O - [ - [V FO 2,380,881 [oeuuiiiinnnnns [V (151,622)[........ (151,622)[....ceeenen 49,525 |..06/01/2029 .
OAKS MORTGAGE TRUST 2015-2 A3 3.500%
67400A-AC-6 .. | 10/25/45 ...ovvvriiiiiiiiiiiiiiiinneeciiieees [ s ..12/01/2023 . |Paydown .....eenvvvviinnnnsforriiiiinnniiii e 69,972 |...ennnnnd 69,972 (...........n. 70,289 [..ooevinnnnns 69,917 [oveeiiiiiinnnnns [ O [ [ [ [V PR 69,922 |....oooviinnnnns [V O 50 [ooeiiiiiiiinnns [V 763 |..10/25/2045 .
OLD DOMINION ELEC FIRST MORTGAGE ~ 5.676% Redempt ion
679574-AH-6 .. | 12/01/28 ...eviiiiiiiiiiiiiiiie e [ s ..12/01/2023 .1100.0000 ...evunnvvrirnnnns forrrnnnnieiiniiines foreneeeeeannns 1,525 [ 1,525 |eeeeiine 1,625 [coeiiiiiiinnnns 1,625 |oveiiiiiininnns [ O [V [ [V [V F 1,625 | [V [V (U 87 [..12/01/2028 .
ONCOR ELECTRIC DELIVERY 144A  4.600%
68233J-CG-7 .. |06/01/52 ...uivviiiiiiiiiiiiiieeenciinieeeeeenaan [ s ..01/20/2023 .| Tax Free Exchange .......|..cccveeriiviiinnns fovunnnnns 4,955,406 |.......... 5,000,000 |......... 4,954,850 |.......... 4,955,369 |....covnniiinnnn [V RN L O [ O L [V FO 4,955,406 |........ccevnnns [V [V (U 31,306 |..06/01/2052 .
ONCOR ELECTRIC DELIVERY 144A  4.950%
68233J-CL-6 .. |09/15/52 . .evvvniiiiiiiiiiiiiiiinneeceniieeens [ s ..01/20/2023 .| Tax Free Exchange .......|o.cccvevrviriiinnns Jovunnnnns 3,483,807 |............ 3,500,000 |......... 3,483,690 |.......... 3,483,790 [oevvuniiiiinnnnns [V RN 20 PO [ O LI [V FO 3,483,807 |.....cevvnnnnnnn [V [V (U 63,525 |..09/15/2062 .
Citi Global Markets
682680-AY-9 .. |ONEOK INC ~ 3.400% 09/01/29 ....ovvvvvvvvnnnns | eeennns ..06/26/2023 .| INC. .ooiiiiiiiiiieiiiiiis feereeiieceiii e 2,083,732 |........... 2,381,000 |.......... 2,372,524 |.......... 2,375,083 [ouvvuiiiiiinnnns (U N 388 [ [V O 388 | [V FO 2,375,471 |oovviiiis [V (291,739)]........ (291,739) [ 66,787 [..09/01/2029 .
ONEMAIN FINANCIAL ISSUANCE TRU 2019-2A A
68269B-AA-6 .. |3.140% 10/14/36 ..eevvviviiiiiiiiiiiiiiiieeceiia | s ..09/28/2023 .| ONFS Corporate .......ccoofeeeevveiniieiinnnnns Jovunnnnns 4,520,343 |.......... 5,000,000 |......... 4,997,869 |.......... 4,998,621 [..eeuiiiiinnnnns (U N 184 | [V O 184 | [V FO 4,998,805 |......cevnnnnnns [V (478,462)|........ (478,462)............ 124,292 |..10/14/2036 .
ORANGE LAKE TIMESHARE TRUST 2019-A B
68504U-AB-7 .. |3.360% 04/09/38 ....evvvvriiininiieiiiiiineneennn s o 12/09/2023 . | Paydown ... ...184,982 |... .. 184,952 .. 184,927 . 184,933 |.. ..184,952 |.... ..04/09/2038 .
ORANGE LAKE TIMESHARE
685041-AB-3 .. |3.350% 07/08/30 ...uuvrvvirrrnniiiiinnninieriinnns | eeeeeas ..12/08/2023 .| Paydown ......evviviiinnnnnsfoeriiiinieeiiiins e 298,660 |............. 298,660 |............ 298,656 |............ 208,648 |...euiiiiinnnnns [V RN 12 [ [ O L2 F [V PO 298,660 |....ouuiirinnns [V [V [N R 5,283 |..07/08/2030 .
ORANGE LAKE TIMESHARE TRUST 2018-A C
685040-AC-1 .. | 3.740% 07/08/30 ....covvvvveneeeiiiinineeeciviis s o 12/08/2023 . [ Paydown ... ...255,991 |... .. 255,991 .. 255,955 . 255,969 |.. ..255,991 ..07/08/2030 .
ORGANON FINANCE 1 LL(
68622T-AA-9 .. |04/30/28 ..eevviiiiiiiiiiiiiiii e [ s ..09/28/2023 .| ONFS Corporate .......ccoefoeeeevenrierinnnnnns fovennennnns 433,194 |.oovennnnnnns 500,000 [o.eunnnnnnne 511,250 |............ 507,885 [...oevvvvinnnnnns (U (1,678)].ccevveenns () (1,678) |ovveneeeiinnnnn [V PO 506,207 |oveveennininnns 0 ..04/30/2028 .
OXFORD FINANCE FUNDING TRUST 2020-1A A2
69144A-AA-7 .. |3.101% 02/15/28 .eevvvivviiniiniiiiiinieeeeeeenan s o 12/16/2023 . | Paydown ... ...998,880 ... .. 998,880 ... 998,880 ..02/15/2028 .
OXFORD FINANCE FUNDI
69145A-AB-4 .. | 4.459% 02/15/27 ..12/156/2023 . | Paydown .... 664,588 ....664,588 . . ..02/16/2027 .
69349L-AR-9 ...|PNC BANK NA  4.050% 07/26/28 ..09/12/2023 . |Millennium ... . ... 750,000 .... 186,825 0. s . .. (2,742) ... .0 . 770,836 |.... 0. . (82,418)[......... (82,418)]... ..07/26/2028 .
693506-BP-1 .. |PPG INDUSTRIES  3.750% 03/15/28 .........c..i].eeeens ..08/07/2023 .| P Morgan & Co ..eeevvvni]ivrinnnnniniiiinnnns Jovunnnnns 1 895,320 |.......... 2,000,000 [......... 2,007,860 |.......... 2 004,383 |.....iiiiinnnnns [U IO (483)..eeeiiiiinnnnns (U T (483) [..cevvnnnnnnns [/ IO 2,003,900 |.....cceennnnnns [/ (108,580)]........ (108,580) ..03/15/2028 .
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693652-AB-5 .. | PSMC 2020-2 A2 3.000% 05/25/50 ..... ..12/01/2023 . [Paydown ... .. 81,733 |.. L0 ...80,907 |.... L0 0. [V O 1,525 |..05/25/2050 .
693684-AM-4 .. |PSMC 2020-1 A12  3.500% 01/25/50 .... ..12/01/2023 . [Paydown . . 621,956 L0 0 .0 .0 12,772 (..01/25/2050 .
69371V-AA-5 .. | PSMC TRUST 2018-1A A1 3.500% 02/25/48 .. ..12/01/2023 . [Paydown . 49,908 L0 0 .0 .0 ..02/25/2048 .
69374X-AA-8 .. |PSIC 2019-2 A1 3.500% 10/25/49 ..... ..12/01/2023 . [Paydown . 20,953 L0 0 .0 0 ..10/25/2049 .
69375B-AM-9 .. |PSMC 2019-3 A12  3.500% 11/25/49 . ..12/01/2023 . [Paydown ... .. 68,208 |.. 0. L0 .0 . 0 ..11/25/2049 .
PENSKE TRUCK LEASING 144A  3.400% 11/ 15/26
709599-All-4 .. ..02/10/2023 . [US Bancorp ... 1,473,149 |.......... 1,587,000 PV PO (111,855)(........ (111,855) ..11/15/2026 .
718547-AJ-1 .. |PHILLIPS 66 144A  3.150% 12/15/29 .. ..05/02/2023 . [ Tax Free Exchange ... ... 3,027,916 |.......... 3,000,000 .0 ........ 3,027,916 |.... .0 .. 12/15/2029 .
PILGRIM'S PRIDE CORP 144A  4.250% 04/15/31
T2UTK-AF-5 . | eereriiiiiiiiiiiiiiireecrereeeeeee e [ e ..02/17/2023 . [Various ......ccooeeeeeeees foveeeeininnninninnns o, 2,006,618 |.......... 2,000,000 |......... 2,008,550 |......... 2,006,786 [...cevvvvrennnnns [V F, [QL70) P [V F QLT 0....... 2,006,618 |................ (VN (1 O [V O 28,806 |..04/15/2031 .
PLAINS ALL AMERICAN PIPELINE  3.550%
T2650R-BM-3 .. | 12/15/29 ....ooooiiiiiiii ..09/07/2023 . [US Bancorp ......ceeeeeeees oeveeenininnnenneenns Joeeeenens 3,490,080 |.......... 4,000,000 |......... 3,992,040 |.......... 3,994,618 |........oeeets [V 480 |.oooeeeeeiis [V 480 [vevvrriiinnnnns 0....... 3,095,098 |......oeeeenns [V A (505,018)........ (505,018) ............ 104,922 |.. 12/15/2029 .
PLANET FITNESS MASTER ISSUER 2019-1A A2
72703P-AC-7 .. |3.858% 12/05/49 ......oooovviiiiininn s ..12/05/2023 . [Paydown .........cceevvviiis]oniiiiiiiiniiiiins e, 35,000 [.ooeeeiinnnnn 35,000 |eevvvrnnnns 35,000 [..eeuennnnnne 35,000 [ceveereriinnnnnns (VN (1 PO [V [V SO [V F 35,000 |oeeiiiiiiiinnns (VN (1 O [V O 844 |..12/05/2049 .
PLANET FITNESS MASTER ISSUER 2022-1A A2l
72703P-AD-5 .. |3.251% 12/05/51 ...ooooeiniininn ..12/05/2023 . [Paydown .........ccevvvviiisfoniiiniiiiiiiiins e, 65,000 [..ccceeennnns 65,000 |..cvvvrnnnnns 65,000 |............. 65,000 |.....oevnnnnnnnee (VN (1 PO [V [V SO [V F 65,000 |...covvirinnnnns (VN (1 O [V O 1,321..12/05/2051 .
PLANET FITNESS MASTER ISSUER 2022-1A A2l1
72703P-AE-3 .. |4.008% 12/05/51 ..eevvvvvviiiiiiiiiieiiiiiiiiiiiians [ eeeees ..12/05/2023 . [Paydown .........coevvvviiisfoniiniiiiiiiinns e, 20,000 [.oceeeeennnns 20,000 |.eeveeeennns 20,000 |............. 20,000 |....ovnnnnnnnnnee (VN (1 PO [V [V SO [V F 20,000 |.eevviiiiinnnns (VN (1 O [V O 501 |..12/05/2051 .
POPULAR ABS MORTGAGE PASS-THRO 2005-D AS
73316P-HP-8 .. |3.526% 01/25/36 ....ooooveveieiiinnnnn ..12/01/2023 . [Paydown .......ccovvvvvvviisooriiniiiiiiiiiins |, 6,133 [ [SJKX]) 5,780 |.ooeeeieininns [0L: 72 [V ()] PO (VN ()] S (VN F 6,078 [.oeevernnnnnnne [V L1 70 A [ 133 1..01/25/2036 .
PRESTIGE AUTO RECEIVABLES TRUS 2018-1A D
TATUN-AL-1 L. 1 4.140% 10/15/24 oo ..04/15/2023 . [Paydown ........ccevvvvvviisforiiniiiiniiiinns e, 1,982,217 |........... 1,982,217 |......... 1,981,800 |......... 1,981,980 [..evvvvvnnnnnnnee [V F 87 [ [V P T 0....... 1,982,217 [oeenininnnnee (VN (1 O [V O 23,127 |..10/15/2024 .
PRICEWATERHOUSECOOPERS LLP SERIES M
T4151#-AK-4 .. |4.530% 02/09/24 ....cooeiiiiiiiiiiiiiiiiii [ e ..06/30/2023 . [Various .......cooeeveeeees fooveeeiiiinnninnnnnns o, 5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [eevvvrerrennnns (VN (1 PO [V [V SO 0....... 5,000,000 |..coevieiennnns (VN (1 O [V O 201,333 |..02/09/2024 .
LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT
750731-AA-9 .. | CERTS  3.744% 02/10/49 ....ccoeevveeieniiennnns [ oeeens .. 12/10/2023 . [Various .......coooeveeeens fooveieneinniinnnnnnns o, 58,940 [..oevvennnnnns 58,940 |............. 58,940 [....evvnnnee 58,940 [ooovvveiiiiinnns (VN (1 PO [V [V SO [V F 58,940 |...oooeiiiiins (VN (1 O [V O 1,202 |..02/10/2049 .
REED ELSEVIER CAPITAL MTN  7.500% 05/15/25
758200-AC-6 .. | .evvrrrrririiiiiiiiiriiiie e [ e ..08/17/2023 . [P Morgan & Co ..covvvvvesovveeeinniiiiinninnns oo 5,602,842 |........... 5,496,000 |......... 5,441,804 |.......... 5,485,109 ...t 0 ..05/15/2025 .
RENAISSANCE MTG ACCEPTANCE CR 2004-2 AFS
759950-CU-0 ...|6.558% 07/25/34 ....ooooeeiiiiiinni .12/0172023 . [Paydown .....cceevvvviiviiisoriiiiiiiiiins e 354,518 |t 354,518 |............ 313,407 |............ 314,281 | 0 ..07/25/2034 .
SCF EQUIPMENT TRUST LLC 2020-1A B 2.020%
784054-AD-0 .. |03/20/28 .....cooviiiiiiiiiiiiiiiiiieeeeeeeeeeee e ..12/20/2023 . [ Paydown ...969,019 |... 969,019 ....968,705 ..03/20/2028 .
78409V-BD-5 .. | S&P GLOBAL INC 144A  3.700% 03/01/52 ......[....... ..03/01/2023 . [ Tax Free Exchange ... ...837,163 |.......... 1,080,000 ...835,650 ..03/01/2052 .
SWB PRIVATE EDUCATION LOAN TR 2017-A B
78448M-AD-7 .. |3.500% 0B/17/41 ....evvviiiiiiniiiiiiiiiiiiiiiiiiins [ eeeeen ..08/23/2023 . | Goldman Sachs & Co ... |oeeeeeeeeeeeneninnnns |oeeeenes 2,750,625 |.......... 3,000,000 |......... 2,906,594 |......... 2,956,178 |....oooeeieinennn 0 [ 3,307 oo 0 [ 3,307 [, 0l....... 2,969,486 |................ 0.t (208,861)|........ (208,861).....ccnnnnn 72,917 |..06/17/2041 .
SWB PRIVATE EDUCATION LOAN TRU 2022-A B
78450F-AD-9 .. |3.250% 11/16/54 ...ooovvvviiiiiiiiiiiiiiiiie [ e ..09/28/2023 . [ONFS Corporate ...........loeeeeeeeeeeeiiinnnnns |oeeenes 4,548,058 |.......... 5,000,000 |......... 4,939,167 |.......... 4,948,901 ...l (VN FORURRRR 9,411 [, [V FRRR 9411 |l 0l....... 4,968,313 | 0.t (410,255)|........ (410,255) ..0vvvvnines 128,194 |..11/16/2054 .
SAN FRANCISCO CITY & CNTY CA P BUILD AMERICA Raymond James &
79765R-TK-5 .. |BONDS ~ 6.000% 11/01/40 .....ovvvvvvvnmnnnnnnnnn [ eeeeenn ..12/12/2023 . [ Associates .... 6,800,000 |......... 7,963,004 |.......... 7,935,305 |.. o0 feeeeeen.. (40,016))... ..7,8%,289 |.... POV (839,405)]........ (839,405)]... ... 456,733 [..11/01/2040 .
803111-AM-5 .. | SARA LEE CORP  6.125% 11/01/32 .....ooooeeeii|oonins ..09/28/2023 . [ONFS Corporate . .. 15,000,000 |........ 17,034,250 |........ 16,037,224 |.. 0 feennnnnnl (61,283))... .15,975,971 L0 (1,539,426)|...... (1,539,426)|.... ...837,083 [..11/01/2032 .
SCIENCE APPLICATIONS INTL  7.125% 07/01/32
808626-AE-5 .. | .evvrrrrririiiiiiiiiriiirerrerre e [ e ..09/28/2023 . [ONFS Corporate 10,000,000 |......... 9,867,238 |.......... 9,926,511 |, (VN F 4151 [, [V F 4,151 | 0....... 9,930,661 [....uvvvnnnnnnee [V F 319,339 |.......... 319,339 |t 886,667 |..07/01/2032 .
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%
81745A-AB-3 .. |05/25/43 ...coooiiiiiiiiiiiii .12/0172023 . [Paydown .....coevvvvvviiiiisoriiiiiiiiiiis e 78,326 |..coeeeennnnn 78,326 |.ccevvennns 79,688 |............. 79,466 |...oevvvvvnnnnnns [V F, (RPN L)) . (VN F (1,140) [evvvevnnninnnns [V F 78,326 |..ooooeiiiinns (VN (1 O [V O 1,253 [..05/25/2043 .
SEQUOIA MORTGAGE TRUST 2013-7 A2 3.000%
81745C-AB-9 .. |06/25/43 .....ooooeiiiii .. 12/01/2023 . [Paydown .......ccevvvvvvviisfoorniinniinniinins o, 24,096 [..oevvvnennnnnn 24,09 |............. 24,255 |.ooevieeans 28141 o [V ()] PO (VN ()] S [V F 24,135 [ [V (1)) A ()] R 398 |..06/25/2043 .
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%
81745K-AA-5 .. |07/25/47 ooovvveeeiiiiiiiiiiiiiiii .. 12/01/2023 . [Paydown .......ccevvvvvvviisfoorniinniinniinins o, 26,389 [.evvvninnnnnns 26,389 |............. 26,987 [..oevnnnnnne 26,528 |..eevviiiininnnns (VN L7 PO [V [ R [V F 26,533 [ooeeiiiinnnnne [V F [QL75] S [RLZ3] R 463 |..07/25/2047 .
SEQUOIA MORTGAGE TRUST 2017-CH1 A2 3.500%
81746H-AB=7 .. | 10/25/47 oo .. 12/01/2023 . [Paydown ........cevvvvvviiisforniiniiiiiiiins e, 35,586 [...evvuvennnns 35,586 |............. 36,101 |t 35,871 [ceveiiiiiiiinnns [V ()] P (VN ()] S [V F 35,867 |.oooeiiiiiinens [V F [:1) I (23] A 407 |..10/25/2047 .
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
817460-AA-9 .. |02/25/48 ....ooooeiiiiiii .. 12/01/2023 . [Paydown ........ceevvvvviiisooriiiiiniiiiiiins e, 59,695 [..evvvrrnnnnnns 59,695 |............. 60,115 |l 59,989 |......ooeiiiins [V [ D] P [V [ D] R [\ F 59,978 |.oooiiiiiiins [V F, (X)) R [:X)] A 910 |..02/25/2048 .
SEQUOIA MORTGAGE TRUST 2016-2 A19  3.500%
81746R-AU-3 .. |08/25/46 ....oovvvvvieiiiiiiiiiiiiiiiiiiiieieicceee [ ..12/01/2023 . |Paydown .....ooevvvviiiiiini]oniniiiiiiiieiieeees | 58,041 [...ccnnnnnn 58,041 )...ccceennns 59,229 |.oovveennns 58,588 |..covviiiinnnnns [ [(10) TP [ [(70) TP [ P 58,551 |.oooeeieennnns [ P [(110) PP (1)) PP 1,240 |..08/25/2046 .
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SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000%
81746Y-AA-2 .. |05/25/49 ..coooiiiiiiiiiii .. 12/01/2023 . [Paydown .......ccoevvvvviiisooriiiniiiiniininns o, 34,887 |.cooeeennnn 34,887 |eeveeeeans 35,562 uvvvennnnnnn 35,318 [euniiiiiiiinne 0 e (12) e O e (12) [eevveevenennnnns [V F 35,306 |-eeeeeeeieieennn 0 e (419) e (M) e 957 |..05/25/2049
SEQUOIA MORTGAGE TRUST 2019-CH2 A1 4.500%
81747C-AA-9 .. |08/25/49 ......ooooiiiiii .. 12/01/2023 . [Paydown .......cceevvvvviiisoriinniiiiiiinins e 43,482 [cevvveniiinnns 43,482 ............. 4,742 | 43,425 [ (V1N R A FOPORRRRPR | K K/ P [V F 43,461 |0 20 |20 [ 852 |..08/25/2049
SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.000%
81747D-AA-7 .. |02/25/48 ... ..12/01/2023 . [Paydown ... ..02/25/2048
SEQUOIA MORTGAGE TRUST 2019-3 A2 3.500%
81748B-AB-8 .. |09/25/49 ....cooeiiiiiiiiiii ..12/01/2023 . [Paydown ..09/25/2049
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
81748J-AA-3 .. | 11/25/49 ... ..12/01/2023 . [Paydown ... ...11,534 .. 11/25/2049
SERV | CEMASTE
81761T-AA-3 .. |01/30/51 .erviiiiiiiiiiiiiiiiiieieieeeeeeeeeeee ..10/30/2023 . [Paydown ........ccevvvviiiisooniiiiiiniiniins | 103,620 |............. 103,620 |.....ceunnn 103,620 |............ 103,620 |....ccvvvrrnnnns 0 ..01/30/2051
SERVICEMASTER BRANDS 2020-1 A2l 1 3.337%
81761T-AC-9 .. | 01/30/51 ... ..10/30/2023 . Paydown ... ...103,790 |... .. 103,790 ..103,790 L0 ..103,790 |.... ..01/30/2051
SERV I CEMASTL .
81761T-AG-0 .. | 07/30/51 .eeveiiiiiiiiiiiiiiieeieeeeeeeeeeeeeeeees ..10/30/2023 . [Paydown ........ccevvvviiiisfooriiiiiiniiniiiins | 108,534 |........... 108,534 |....ceeeeee 108,534 |............ 108,534 |................. (V0 R 1 1 O | R [V SO [N . 108,534 |.oooeeeiiiiiiini 0 et 0 0 i, 1,826 |..07/30/2051
SETTLEMENT FEE FINANCE LLC 2013-1A A
81783R-AA-1 .. |3.980% 01/25/44 ..., ..10/25/2023 . [Paydown ........ccoevvviiiisfeniiiiiiniiiiins |, 274,084 |............. 274,084 1............ 274,084 |............ 274,084 |................. [V R 1 1 O | R (I SO [N . 274,084 |..eeveviiiiinn 0 v 0 et 0 e 6,852 [..01/25/2044
SHERWIN-WILLIAMS CO DEBENTURES ~ 7.375%
824348-AL-0 .. |02/01/27 .oevvvviiiiiiiiiiiiiiiiieeeeeeeeee e ..08/18/2023 . [Seaport Group ........cce.loveeeeeeeenninnnnnnns foeeeens 10,756,618 |......... 10,257,000 |........ 10,251,914 |........ 10,255,841 |................. [V PR (+1V N FOPRRRRRRRRPRR | R IV 0. 10,256,001 |................0 [......... 500,618 |......... 500,618 |............ 800,580 |..02/01/2027
SHERWIN-WILLIAMS CO DEBENTURES ~ 7.375%
824348-AL-0 .. |02/01/27 .covvviiiiiiiiiiiiiiiiiieieeeeeee e ..12/06/2023 . [Cal | 108.6470 ... |oveeeeeiiiiiiiiiiiies ferneenes 2,898,702 [...evuueee 2,668,000 |......... 2,666,677 |......... 2,667,698 |................. [V AR -1 I FOPRRPRRN | K [ 1 R 0....... 2,667,759 [ouevvveninnnnnnn O foeeeeeen 240 241 | 495,788 |..02/01/2027
SIERRA RECEIVABLES FUNDING CO 2020-2A B
826525-AB-3 .. |2.320% 07/20/37 .coovvvviiiiiiiiiiiiiiiiiieeeees ..12/20/2023 . [Paydown ........ccevvviiiiisoiiiiiniiiiiiins e 342,185 |l 342,185 |............ 342,094 |............ 342,128 |.oooriiiinns (V1N AN - - I AR | K 56 |oueveeennninnnns [N . Fe 700 - S R 1 [ AR | RN | B FUY 3,883 [..07/20/2037
SIERRA RECEIVABLES FUNDING CO 2020-2A C
826525-AC-1 .. |3.510% 07/20/37 ..oevvvvviiiiiiiiiiiiiiiiiieeeeeees ..12/20/2023 . [Paydown ........ccevvvviiiiseniiiiniiiniinns | 28,123 | 228,123 | 228,005 [.....veeeen. 228,102 [eeeeennnnnnnnnee (V1N U2 I FOPRORRRRRR | K P4 I PO [N . P2 BT R 1 [ AR | RN | B FUY 3,917 [..07/20/2037
SIERRA RECEIVABLES FUNDING CO 2019-2A C
82652M-AC-4 .. 13.120% 05/20/36 .....coovviiiiiiiiiiiiiiiiieeeees ..12/20/2023 . [Paydown ........ccoevvvviiisfeniiiiiiniinis | 11,272 |l 11,272 e 111,263 ..o 111,265 [ [V Y A OO | R [ [N . 1,272 | 0 e 0 e 0 e 1,762 |..05/20/2036
SIERRA RECEIVABLES FUNDING CO 2018-2A B
82653D-AB-5 .. |3.650% 06/20/35 .....cooviiiiiiiiiiiiiiiiiieees ..07/20/2023 . [Paydown ........cceevvviiiisfooriiiiiiniininiinns | 258,666 |........ee... 258,666 |............ 258,635 ....vvveenn. 258,647 [oueeennnnnnnnenee (V1 FURURRR (¢ N FORRR | K 19 [ [N . 258,666 |.......oooeeennn0 ot 0 e 0 4,937 |..06/20/2035
SIERRA RECEIVABLES FUNDING CO 2018-2A C
82653D-AC-3 ...|3.940% 06/20/35 ......cooeeiiiiiiiiiiii ..07/20/2023 . [Paydown ........cceevvviviisfooniniiiiniiniiiis | 258,666 |........ce... 258,666 |............ 258,595 |............ 268,633 |...coeiiiiinnnns [V < 3 AU | K L I [N . 258,666 |.......oooeeennn 0 ot 0 e 0 5,329 |..06/20/2035
SIERRA RECEIVABLES FUNDING CO 2018-3A B
82653G-AB-8 .. |3.870% 09/20/35 ......oooviiiiiiiiiiiiiiiiees ..10/20/2023 . [Paydown ........ccevvviviiisfooniiiiiiiiininins | 211,990 [oeevvvennnees 211,990 ...l 211,955 [ouvvenennnnn 211,970 fonniiniiinnnnees (V1 FURURRR (¢ N FORRR | K 19 [ [N . 211,990 [ouveeeiiiiiinnn 0 fveiiiiiiiiii 0 e 0 e 5,709 |..09/20/2035
SIERRA RECEIVABLES FUNDING CO 2018-3A C
82653G-AC-6 .. |4.170% 09/20/35 .....ooovviiiiiiiiiiiiiiiiis ..10/20/2023 . [Paydown ........ccevvvviiiisfooriiiiinniiniiins | 275,311 [oeeenennees 275,311 |l 275,306 |....evveennn 275,300 [ouveeinnnnnnnnnee (V1N AU | Y AR | K L1 P [N . 781 2 I R 1 [ FOR | RN | B FURY 7,989 |..09/20/2035
SWB PRIVATE EDUCATION LOAN TRS 2017-B B
83189D-AD-2 .. |3.500% 12/16/41 ....oevvveiiiiiiiiiiiiiiiiieiiieees ..08/23/2023 . | Goldman Sachs & Co ..... |oeeeeeeeeeeeninnnnnns |oeeeeees 3,599,673 |........... 3,970,000 |.......... 3,042,394 |..........3,956,512 [......ouvnnnnnne 0 e 1,072 [ 0 e 1,972 |, 0....... 3,058,484 |................0 |........ (358,811)[........ (368,811)[...........e. 96,493 |.. 12/16/2041
SMITHFIELD FOODS INC 144A  4.250% 02/01/27
832248-AZ-1 .. | cevvrrririiiiiiiiiii .. 11/13/2023 . [Barclays .....ooooeeveeeies ovenniiiinnninns o, 3,307,067 |...cuvueen 3,571,000 |......... 3,614,864 |..........3,591,450 [................ 0 e (4,442) | O e (4,442) [cevvvvnnnnnnnns 0....... 3,587,008 |....coeeeeeennnn 0 fennennnn (279,941 (279,941) ... 195,611 |..02/01/2027
SOLAR STAR FUNDING LLC 144A  3.950% Redempt ion
834161-AB-9 .. 06/30/35 ...oooriiiiiiiiiiiii ..12/3172023 .[100.0000 .....cooeverieeiis e | 136,197 [ 136,197 |eevveenns 136,197 |oeeeeeeen 136,197 [ 0 ..06/30/2035
SOUTH TEXAS ELECTRIC COOP SERIES A 5.410% Redempt ion
84055%-AA-6 .. |01/01/28 ..01/01/2023 .| 100.0000 235,204 |... 235,204 ..o 235,294 0. ..01/01/2028
842587-CY-1 .. | SOUTHERN CO  9.276% 03/15/57 ..01/04/2023 . [Cal | 100.0000 ... ...2,000,000 |.......... 2,000,000 |......... 2,000,000 0. ..03/15/2057
SOUTHERN [LLINOIS PONER COOP SENIOR SECURED Redempt ion
84314#-AB-7 .. |INOTES  5.750% 06/15/40 ......evvvvvvvrvrnnnnes ..12/15/2023 .[100.0000 .......ceeevriiiis e e FATR7 71,429]............. 1,420 [ 71429 | 0 ..06/15/2040
SOUTHERN [LLINOIS PONER COOP SENIOR SECURED Redempt ion
84314#-AC-5 .. |INOTES ~ 5.000% 06/15/25 ......cevvvvvvvrrnnnnns ..12/15/2023 . [100.0000 .......coeeerieiis e e 230,769 [..uvvvvrnnnns 230,769 |............ 230,769 [.vvvvvnnnnn 230,769 [ouvnnninnnnnnnnnn 0 ..06/15/2025
SOUTHERN MARYLAND ELECTRIC C00 FIRST Redempt ion
84334#-AA-5 .. |MORTGAGE BONDS ~ 4.000% 04/16/48 ............ ..10/16/2023 . [100.0000 .......cevveeeeies oeeeeieeeeeeeeeeeeens e 148,166 |............. 148,166 |............ 148,166 |............ 148,166 |.......cceeeenns L | N | R U SO [N R L2 L IR B R | Al | R 4,460 |..04/16/2048

84858D-AA-6 ..

84858E-AA-4 ..

84858II-AA-4 ..

SPIRIT AIRLINES 2015-1 A 4.100% 04/01/28
SPIRIT AIRLINES 2015-1 B 4.450% 04/01/24

SPIRIT AIRLINES 2017-1AA  3.375% 02/15/30

..10/01/2023 .

..10/01/2023 .

..08/15/2023 .

Various ....

Various .....oooeeeeeeennn

Various .....ooeeeeeeennns

..04/01/2028 .

..04/01/2024 .

..02/15/2030 .
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858119-BF-6 .. | STEEL DYNAMICS INC ~ 5.000% 12/15/26 .......[....... ..08/07/2023 . [Goldman Sachs & Co ..... |.eeevvrerrirnnnnnnns 2,000,000 |......... 2,015,190 |......... 2,005,011 [ooevveeinnnnnnns (VN F, (1,501)].cceeeeeees (V) FRURRRR (1,501) [evvvvvnnnnnnnns 01]........2,003,510 |.......ceeeeennn 0 fornnnnnnn (38,770 (38,770) [ 65,000 |..12/15/2026 .
STERLING BANK TRUST FSB 2004-1  2.080%
859245-AA-0 .. |04/26/26 ......ooovviiiiiiiiiiiiiiiiiieeeeeeee e .. 11/26/2023 . [Paydown .......ccevvvvvevens|oernnnnnniinnnnnnnnns e 0 i, Ofceeiee 21,782 | 8,766 |.......oeeeennn (VN F, (8,766)]....ccceeeennnn (V) FRORRRR (8,766) [vvvvvvvvrnnnns O O | | O | 1 N 5,612 [..04/26/2026 .

86190B-AD-6 ..
86212V-AF-1 ..
86212X-AB-6 ..
86358R-WU-7 ..
86350A-K3-6 ..
872480-AF-5 ..
87342R-AJ-3 ...

87407R-AC-0 ..
87612E-AK-2 ..

88031J-AB-2 ..
88167H-AF-3 ..
88167H-AG-1 ..
88315L-AE-8 ..
88315L-AQ-1 ..

88315L-AR-9 ..
883203-BY-6 ..
883203-CC-3 ...

88641W-AE-9 ..
891027-AF-1 ..

89566E-AB-4 ..

89656C-AA-1 ..

80657B-AA-2 ..

902635-AA-9 ..

903521i-AD-6 ..

904311-AA-5 ..

90931L-AA-6 ..

90932J-AA-0 ..
909320-AA-4 ...

STORE MASTER FUNDING LLC 2021-1A A4
3.700% 06/20/51
STORE MASTER FUNDING
4.400% 10/20/48 ....oevvieiiiiiiiiee i
STORE MASTER FUNDING LLC 2019-1 A2 3.650%
10/20/49 ...
STRUCTURED A!
6.500% 03/25/32
STRUCTURED ASSET SECURITIES 2003-25XS A5
6.120% 08/25/33
TIF FUNDING 11 LLC 2 .
02/20/46 ...ooeeiiiiiiiiei e
TACO BELL FUNDING, LLC 2021-1A A23 ~ 2.542%
08/25/51 woeeiiiiiiiiiie
TAL ADVANTAGE V11 LLC 2020-1A B 3.290%
09/20/45 oot
TARGET CORP DEBENTURES ~ 6.350% 11/01/32 ..
TENASKA GEORGIA PARTNERS SENIOR SECURED BOND
9.500% 02/01/30 ..evvvereeeaiiiiiieeeieee
TESLA AUTO LEASE TRUST 2020-A C  1.680%
02/20/24 ..,
TESLA AUTO LEASE TRUST 2020-A D 2.330%
02/20/24 ..,
TEXTAINER MARINE CONTAINERS 2020-1A A
2.730% 08/21/45 ...ovveeieiiiiiiee
TEXTAINER MARINE CONTAINERS 2021-2A A

2.230% 04/20/46 ..oooonniiiiiiiee
TEXTAINER MARINE CONTAINERS 2021-2A B

2.820% 04/20/46 ...oeeveeeiiiiiiee
TEXTRON INC ~ 3.375% 03/01/28 ...
TEXTRON INC  2.450% 03/15/31 ...
TIDEWATER AUTO RECEIVABLES TRU 2020-AA D
2.310% 03/16/27
TORCHMARK CORP  7.875% 05/15/23 ..
TRISTATE GEN AND TRANS ASSN 144A PASS THRU
CERT SERIES B 7.144% 07/31/33 ...
TRINITY RAIL LEASING LP 2010-1A A 194
10716740 o
TRINITY RAIL LEASING L.P. 2019-1A A

3.820% 04/17/49
UNITED CAPITAL MARKE .
11708727 oo
USQ RAIL | LLC 2021-1A A 2.250% 02/28/51

UNDER ARMOUR INC ~ 3.250% 06/15/26 ..........
UNITED AIR 2016-1 AA PTT  3.100% 07/07/28

UNITED AIR 2019-2 AA PTT  2.700% 05/01/32

UNITED AIR 2014-2 A PTT _ 3.750% 09/03/26 .

.. 12/20/2023 .

.. 12/20/2023 .

.. 12/20/2023 .

..12/01/2023 .

..12/01/2023 .

.. 12/20/2023 .

..08/25/2023 .

.. 12/20/2023 .
..09/06/2023 .

..08/01/2023 .

04/20/2023 .

..04/20/2023 .

..12/01/2023 .

..12/20/2023 .

..12/20/2023 .
..10/23/2023 .
..00/11/2023 .

12/15/2023 .
..05/15/2023 .

..01/31/2023 .

.. 12/16/2023

.12/17/2023

.. 12/25/2023

.. 12/28/2023 .

..06/13/2023 .

..07/07/2023 .

..11/01/2023 .
..09/03/2023 .

. | Paydown

. | Paydown ....

Paydown ....

Paydown ......cceevunnes

Paydown ....

Paydown ......cceevunnes

Paydown ....

Paydown ......cceevunnes

Paydown ......cceevunnes

Paydown
Millennium ...
Redempt ion

100.0000 ..............
Paydown ......ccceunnnes
Paydown ......ccceunnnes
Paydown ......ccceunnnes
Paydown ......ccceunnnes

Paydown ......ccceunnnes

Millennium

Goldman Sachs & Co ..

Paydown ....
Various ....
Redempt ion
100.0000 ...

.| Paydown ...oiiiiiinnnns

Paydown ......cceevunnes

Morgan Stanley Dean

Witter ...l

Redempt ion

100.0000 ..............

Various .
Various ....

...71,594

151,854

.... 288,750
.. 125,000

300,000

.. 1,000,000

.... 697,478
.. 125,000

.. 593,800

. 153,162 ..
.. 163,799

...288,686

1,999,744

1,749,971

...998,770

...610,106

.......... 1,999,978

.......... 1,749,929

. 153,210
. 163,901 )..

..06/20/2051 .
..10/20/2048 .
..10/20/2049 .
..03/25/2032 .
..08/25/2033 .
..02/20/2046 .
..08/25/2051 .

..09/20/2045 .
.. 11/01/2032 .

..02/01/2030 .
..02/20/2024 .
..02/20/2024 .
..08/21/2045 .
..04/20/2046 .

..04/20/2046 .
..03/01/2028 .
..03/15/2031 .

..03/15/2027 .
..05/15/2023 .

..07/31/2033 .

..10/16/2040 .

..04/17/2049 .

.. 11/08/2027 .

..02/28/2051 .

..06/15/2026 .

..07/07/2028 .

..05/01/2032 .
..09/03/2026 .
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UNITED AIRLINES 2016-2 B 3.650% 10/07/25
LR e PP IR ..10/07/2023 . [Various ......ccooeeeeeeins fooveenineniininnniens o, 171,29 | 171,29 |.coveeenens 171,29 |............ 171,296 [ooeveniiiiinneee (VN (1 PO [V [V SO [N . 171,206 |ooeeveiiieennns (VN (1 O [V O 4,689 [..10/07/2025 .
Morgan Stanley Dean
911312-AJ-5 .. |UNITED PARCEL SERVICE ~ 6.200% 01/15/38 ... |....... ..06/26/2023 . [Witter ....oooooenriiiiii e | 2,461,258 |........... 2,203,000 |......... 2,637,145 |.......... 2,626,426 |................. [V F, (87773 ] SR (VN F (- 7772} . 0....... 2,616,553 ..01/15/2038 .
VCP RRL ABS | LTD 2021-1A B 2.848%
92243R-AC-8 ...| 10/20/31 .eeeiiiiiiiiiiiiiiiiieeieeeeeeeeeeeeeeeeiens [ e ..10/20/2023 . [Paydown ........ccovvvvviiisforiiiiinniiiiiis | 123,530 [ovvvvvnnnnes 123,530 ..ot 123,530 [o.eeeeneneee 123,530 [oevveviiiiiinnns (VN (1 PO [V F [V SO [N . 123,530 ..10/20/2031 .
VELOCITY COMMERCIAL CAPITAL LO 2018-1 A
92257A-AB-0 .. |3.590% 04/25/48 ......ccoeeiiiiiiiiiiiiiii e .. 12/01/2023 . [Paydown .......ccevvvvvviiisoriiiniiniiiis |, 211,586 [...evveenneee 211,586 |............ 211,514 |............ 211,154 | [V F, 432 [ [V 432 | [N . 211,586 ..04/25/2048 .
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A
92257N-AA-4 ...]3.130% 07/25/49 .......ooooeiiiiiii ..12/01/2023 . [Paydown 221,040 |... 221,040 ... 220,710 |.. 221,040 |.... ..07/25/2049 .
92277G-AU-1 .. | VENTAS REALTY LP 3.000% 01/15/30 .......oouf.eeeenn ..09/07/2023 . | Goldman Sachs & Co .. ... 3,365,600 |.......... 4,000,000 ..3,985,900 |[.. ..3,987,173 |.... ..01/15/2030 .
VERUS SECURITIZATION TRUST 2022-5 A1
924921-AA-7 .. | 3.800% 04/25/67 ....evvvvvvvvrrrrrrrinininniininnnns [ eeeees .. 12/01/2023 . [Paydown ........ceevvvveviii]eneiiiniiieiinninnns | 346,975 |..oooeeens 346,975 AT [, 340,226 |..oeeveeeeeeeenn O e 6,749 |0 [ 6,749 [ 0 [ 346,975 [ovvvininnnnnnne (VN [V [V O 7,158 [..04/25/2067 .
VISTA RIDGE LLC SENIOR SECURED NOTES Redempt ion
928388-AA-1 .. |2.570% 10/14/49 ...ooovvvviiiiiiiiiiiiiiiiii e ..12/31/2023 .[100.0000 ......ccovereiiiis e e FETY S 75,206 |l 75,295 [ovvvvveennnns 75,205 |.oooeeiieeins (VN [V [V O U SO [V FORRRR 75,205 [ovviiiiiinnnnns (VN [V [V O 1,220 |..10/14/2049 .
WASHINGTON MUTUAL 2003-AR11 B1 ~ 5.867%
92022F-JJ-8 ... 10/25/33 ..oooiiiiiii .. 12/01/2023 . [Paydown ........ccevvvvviiii]eniiiiiiiiiiininenns |, 32,907 [euvvvvnnnnnnnns 32,907 ..o 16,825 |............. 20,678 [.ennnnnnnnnnnns [V 465 [ [V 465 |oooiiiiiiins [V FORRRR 21,143 | (VN FR 1,764 |........... 11,764 |l 904 |..10/25/2033 .
WASHINGTON MUTUAL 2003-AR12 B1 ~ 4.528%
92022FKX=5 ... 02/25/34 ooooiiiiiiiiiiii ..12/01/2023 . [ Paydown ....503,646 |............ 339,333 ... 435,132 |.. L0 .. (1,871))... .. (323,446)]........ (323,446)|.... ..02/25/2034 .
93100P-AA-6 .. | WAKE FOREST UNIV BMC ~ 3.093% 06/01/26 ..06/13/2023 . [Wells Fargo Securities ..3,968,000 |.. . 3,971,333 |.. 3,969,193 L0 (224,176)|. . (224,176) ..06/01/2026 .
94354K-AA-8 .. |WAVE USA 2019-1 A 3.507% 09/15/44 ......... .. 12/15/2023 . | Paydown 458,413 |... . 458,413 ... 458,393 .. 458,392 |.. 0. ..00/15/2044 .
CVS HEALTH CORP CTL - PASS THROUGH CERT
94978#-AH-0 .. | 7.530% 01/10/24 ....oovvvvviiiiiiiiiiiiiiiiiiiiiiins [ e ..12/10/2023 . [Various .... ...397,871 ... .. 397,871 ... 397,871 ..01/10/2024 .

WELLS FARGO MRTG BAC

949831-AA-9 .. | 3.500% 07/25/49 ....ccvviiiiiiiiiiiiiieeiiiiins [ e ..12/0172023 . [Paydown ......ocovveereeisfornneiniiiiniis e 14,788 | 14,788 |............. 14,996 |...cevveins 14,888 | (V) RO ()] RPN (U S ()] A (U 14,788 [oeeeeeiinens (U SO (U F (N O 353 1..07/25/2049 .
WELLS FARGO MORTGAGE BACKED 2018-1 A17

94989U-AS-0 ...| 3.500% 07/25/47 ...ovvevvniiiieiieiiiiiiiieeeeiis | e ..12/01/2023 . |Paydown .... ..07/25/2047 .

WELLS FARGO MORTGAGE

95002F-AE-4 .. | 3.500% 09/25/49 .......evviiiiiiiiiiiiieeiiiiiiee [ e ..12/01/2023 . | Paydown ..09/25/2049 .
WELLS FARGO MRTG BACKED SEC 2019-2 At

95002J-AA-4 .. | 4.000% 04/25/49 .....ccevvvviiieiiiiiiiieeieiiiins e .. 12/0172023 . [Paydown ......ccovveereeisfornnenniiiiniis e 16,463 |..convnnenn 16,463 ... 16,756 [.ooeeennnnns 16,501 |, (V) RO (1)) PPPRRIN (U S (51 R (U 16,463 |...ccvveeennn (U SO (U F (N O 287 |..04/25/2049 .
WELLS FARGO MORTGAGE BACKED SE 2020-3 A1

95002T-AA-2 .. | 3.000% 06/25/50 .....eeeeesuurrrrreniiiiiiineenais | e ..12/0172023 . [Paydown ......ocovveereeisfornneiniiiiniis e 85,568 |.....oceennnn 85,568 [............. 88,376 |...ccuvnnnn 87,652 [c.oveeiiiiiiens (V) ERRR (2,084)]...cvvvieennns (V) FRURRRR (2,084) | (U 85,568 |...eeiiiiinns (U SO (U F [V AU 1,351..06/25/2050 .
WENDYS FUNDING LLC 2019-1A A2I1  4.080%

95058X-AH-1 .. | 08/15/49 ..coooiiiiiiiiiiiiiiiiciieee e .. 12/15/2023 . [Paydown ......cccoveirieiifornienniiin [ 35,74 [ooeeeeeiis 35,74 | 35,741 | 35,741 [oeeeeiiiins [V SO (VN F [V AT [V IO (U 35,741 | (U SO (U F (N O 912 |..06/15/2049 .
WENDYS FUNDING LLC 2022-1A A2I1  4.535%

95058X-AP-3 .. | 03/15/52 .ouuiiiiiiiiiiiiiie e [ e .. 12/15/2023 . [Paydown ......occouveiriiiifoenienniiinn [ 40,009 [ooeeeienninns 40,099 |......c.en. 40,099 |............. 40,099 [oooeeeiiiiiinns [V SO (VN F [ AU [V IO (U 40,099 |...ooeiiiinnns (U SO (U F [V AU 1,138 |..03/15/2052 .
WESTERN MIDSTREAM OPERAT  4.050% 02/01/30

958667-AC-1 .. | ... ..00/28/2023 . | ONFS Corporate ... . 1,742,441 |.......... 2,000,000 |......... 1,998,000 |......... 1,979,670 |.. ..02/01/2030 .

BS

960402-AS-4 .. | 09/01/23 ..ooooiiiiiiiiiiiiiiee e e ..09/0172023 . [Maturity ....ooooeevninis fornennnnn e 425,000 f...eeenennnne 425,000 |....evvenns 437,321 ooeeennns 425,751 |oeeiiiieee O e (75 | O e (T8 Ll O ULV IO (U SO (U F [ FORRION 33,469 |..09/01/2023 .
WESTLAKE AUTOMOBILE RECEIVABLE 2019-2A D

96041L-AF-9 .. | 3.200% 11/15/24 ..oooviiiiiiiiiiiiiiiiieeceeis | e ..05/15/2023 . | Paydown .... ...612,519 ... ..612,519 ...612,462 .612,464 |.. ..612,519 |.... .. 11/15/2024 .

WESTLAKE AUTOMOBILE c

96042K-AE-3 .. | 2.520% 04/15/25 ..covvvviiiiiiiiiiiiieeeeiiieee [ e ..04/15/2023 . [Paydown .......ccouveiiiiiiforniinniiin [, 1,815,942 |........... 1,815,942 (......... 1,815,709 |......... 1,815,806 [...cccuvvenennnn. (V) RO 136 [ovveeieeeiis (U S 136 | 0f...c.. 1,815,942 [oooooiiiiiis (U SO (U F [V AU 8,931 ..04/15/2025 .
WEYERHAEUSER CO DEBENTURES ~ 7.950%

962166-AU-8 .. | 03/15/25 .oevviiiiieiiiiiiiee e [ e ..07/06/2023 . | Seaport Group ..1,027,500 |.......... 1,000,000 |......... 1,103,650 |......... 1,018,653 |.. .0 .. (4,154) ... ..1,014,500 |.... ..03/15/2025 .
WEYERHAEUSE .

962166-AU-8 .. | 03/15/25 ..oevviiiieiiiiiiiiee e [ e ..00/28/2023 . [ ONFS Corporate ...........foeeeeeriiiiieeiiniiss foeeeens 3,033,403 |........... 2,968,000 [......... 3,275,633 |.......... 3,023,363 [..eeeouvinnaannnn 0 (17,663) |- 0f...c.. 3,005,700 ..03/15/2025 .
WILLIS ENGINE SECURITIZATION T 2018-A A

O7064E-AA-6 .. | 4.750% 09/15/43 ...cooeeviiiiieiiiiiiiieeiiiies [ e .. 12/15/2023 . |Paydown .......ccoouveeenenfornenninn 244,120 |ooeennns 244,120 ... 244,108 |......... 244,108 |.oooniiiiiannn (U S 2 s (U SO 12 ) [\ 244,120 foeeeiiiiiins (U SO [V F [V IO 6,288 |..09/15/2043 .
WILLIS ENGINE SECURITIZATION T 2020-A A

97064F-AA-3 .. | 3.228% 03/15/45 ...cvvvviiiieiiiiiiiieeeeiieee [ e .. 12/15/2023 . |Paydown .......ccoouvevinenfornenninnin 146,578 |..ovveeennne 146,578 |............ 146,576 |............ 146,575 [ooeeeiiiiennn [V SO N E (U] TR N IO [\ 146,578 |.oooeenieen. (U S [V F [V AU 2,702 ]..03/15/2045 .

WILLIS ENGINE SECURITIZATION T 2021-A A
97064G-AA-1 .. | 3.104% 05/15/46 ...ovveevivveeieeiiiiiiiiieiiiiis [ e .. 12/15/2023 . [Paydown ......ocoovvvvreenifoviiiiiiiiiiiiiiiiin o 70,296 |...ovveenennn. 70,296 ... 70,293 |....oen.n. 70,293 [ooviiiiiiiienns [V L2 P [ o 4 0 fiiiinnnns 70,296 |.ovvrieiinnnns [\ O [\ OO [V EPOOTOVOO 1,148 |..05/15/2046 .
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WINGSTOP FUNDING LLC 2020-1A A2 2.841%
974153-AB-4 .. | 12/05/50 .....oeeieeieiieeeeeeee e | e ..06/05/2023 .| Paydown .....eereeernnnnesfoeeeeniieeeeeenes e 12,500 |oeevvenees 12,500 [oveeeeeenee 12,500 |oeeeeennnnnns 12,500 [ooeeieeiiiins [ [V [ [V O [ PP 12,500 |eeeenneieeenes [V [V (U O 133 [..12/05/2050 .
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
97652P-AA-9 .. |3.919% 06/27/44 ..ooeeeeieeiiieeeeeeeieeeeeen | e ..12/01/2023 .| Paydown ....eeeeeemnniiees |eeenneeeeeeiees e 4,535 ..06/27/2044 .
WINWATER MORTGAGE LOAN TRUST 2015-1 A4
97652T-AD-5 .. | 3.500% 01/20/45 ....eeoeeeeeeieieeeeeeeeeeeeennn e .12/01/2023 . | Paydown . .. 8,633 ... ..01/20/2045 .
Deutsche Bank
98310W-AN-8 .. | WYNDHAM WORLDWIDE ~ 6.000% 04/01/27 ........ |....... ..08/22/2023 .| Securities .....cceueeveeee]iermmmmiiiieeeeniins s 2,285,760 |............ 2,381,000 |......... 2,385,786 0 ..04/01/2027 .
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
98920M-AA-0 .. | 07/30/51 ... ..10/30/2023 . | Paydown .. .30,000 | .. 30,000 |.. .. 30,000 |.. 0 ..07/30/2051 .
009088-AA-3 .. | AIR CANADA 2! ..12/156/2023 . |Various .... ...337,549 |... .. 337,549 ... 336,874 .0 .. 12/16/2027 .
Redempt ion
009088-AB-1 .. | AIR CANADA 2015-2A  4.125% 12/15/27 ... ..12/15/2023 .| 100.0000 ... ....96,442 |... .. 96,442 |.. .0 .. 12/16/2027 .
00908P-AB-3 .. | AIR CANADA 2017-1A  3.550% 01/15/30 ..07/15/2023 . |Various . 128,000 . 128, .. 128, .. . 128,000 0 ..01/15/2030 .
009090-AA-9 .. | AIR CANADA 2015-1A  3.600% 03/15/27 ..09/156/2023 .| Various . 289,494 . 289,494 |.. .292,872 |.. . 291,197 0 ..03/16/2027 .
009090-AB-7 .. | AIR CANADA 2015-1B  3.875% 03/15/23 ... ..03/15/2023 . |Various .... ...470,417 |... .. 470,417 ... 470,417 . 470,417 |.. 0. ..03/15/2023 .
ALIMENTATION COUCHE-TARD 144A  2.950% Morgan Stanley Dean
01626P-AM-8 .. | 01/25/30 .eeeeeeeeeeniieeeeeeeeeeeeeeeeeeeeeenn | A .08/23/2023 .| Witter ..ooovvmenieeeieen oo s 1,690,640 |.......... 2,000,000 |......... 1,997,600 |.......... 1,998,230 [oeveeeenneeee O e 148 [ 0 e 148 |0 ]l 1,998,378 [V (307,739)........ (307,739) e 63,917 |..01/25/2030 .
ENBRIDGE INC GUAR LEASE REV BD TAX SER 1999
280792-AA-0 .. |8.180% 11/01/28 oeereeeeeieeeee e . [-.11701/2023 . [ Various 566,588 |... ....566,588 [............ 601,868 ....577,338 |.. e (2,444) ... ...(8,306)f........... (8,306)... ..11/01/2028 .
496902-AQ-0 .. |KINROSS GOLD CORP  4.500% 07/15/27 ......... ..08/08/2023 .| Goldman Sachs & Co ... 3,831,461 |... ..3,968,000 |......... 3,895,213 23,927,466 [...ooovvniennn 0 | 4,951 [ 0 4,951 (100,956)........ (100,956)|... ..07/15/2027 .
Citi Global Markets
67077M-AN-8 .. |NUTRIEN LTD  4.125% 03/15/36 .......enneneeee A ..12/07/2023 .| INC. ovviiiiiiiiieeiiiii foeeeeieceiii e 4,194,655 |........... 4,762,000 |......... 5,277,915 |.......... 5,222,746 |..ccovvveeennnnn 0 e (31170)|eviiiiiee 0 e (31,170) |vveeeeeiinnnn [V FO 5,191,575 |.oovvviiinnnnns [V (996,920)]........ (996,920)f............ 243,358 |..03/15/2035 .
ROYAL BANK OF CANADA GMTN  4.650% 01/27/26 Norgan Stanley Dean
7B0082-AD-5 .. [ rveverereereeseeseeeeees et .02/10/2023 . | Witter 003,123,565 |- 3,174,000 |......... 3,201,217 ..3,183,8%9 |.. weee (381)]... ..3,183,478 |.... (59,912 (59,912)|-............ 80,765 |..01/27/2026 .
891160-MJ-9 .. | TORONTO-DOMINION BANK ~ 3.625% 09/15/31 .... ..08/31/2023 .| TD Securities ..2,9683,659 |........... 3,174,000 |......... 3,166,970 3,221,800 |.. ..21,328 |... ..3,243,123 |.... .. (279,464)|........ (279,464)|... ...111,861..09/15/2031 .
WEST FRASER TIMBER CO 144A  4.350%
952845-AE-5 ...| 10/15/24 ....eeeeeeee e A..... ..09/28/2023 .| ONFS Corporate .........oofoeeeemmeeeeecennnnns Jounnnnns 3,096,422 |........... 3,175,000 |......... 3,178,604 |......... 3,175,708 [oeeeeeeeinees (1) (173 (1) (312) |+eeeeeieeeee [V PO 3,175,396 |.oeevvennnnnnnns [V (78,974)|......... (78,974)|............ 131,974 |..10/15/2024 .
AEROSTAR AIRPORT HLDG LLC ~ 5.750% 03/22/35
00802#-AA-4 .. ..09/22/2023 . | Various s .. 64,262 |.. 0. ...64,262 |.... ..03/22/2035 .
009280-AS-0 .. | AIRCASTLE LTD  4.250% 06/15/26 ..09/28/2023 .| ONFS Corporate . .. 2,000,000 1,994,858 |.. 0. ..1,995,903 |.... (104,455) ..06/15/2026 .
ALCOA NEDERLAND HOLDING 144A  4.125%
013822-AG-6 .. | 03/31/29 ... ..09/28/2023 .| ONFS Corporate ........co.feeeeeeenieneevnnnnns Jovnnnn 1,106,241 [l 1,250,000 |......... 1,250,000 |......... 1,250,000 |.. L0 ..1,250,000 |.... .. (144,759) ..03/31/2029 .
ANGLO AMERI
034863-BB-5 .. | 03/16/29 .....ceiivvviiiiiiiiiie e ..09/28/2023 .| ONFS Corporate .......cooofeeeevenenivennnnnns foveennnnn. 894,558 | 1,000,000 |............ 993,520 |..evvennnnns 994,171 | (U N (S22 P [V O [C722 R [V PO 994,793 oiiiiiiinnnns [V (100,235) ..03/16/2029 .
AUSTRALIA PACIFIC LNG PROC PTY SENIOR Redempt ion
05256L-AB-9 .. | SECURED NOTE ~ 4.820% 09/30/30 ........eunn... D...... ..09/30/2023 .1100.0000 ...ceuunvirirnnnns foerennnnneeriiiiins foneneens 105,000 |..ovvnnnnnens 105,000 |............ 105,000 |vevvennnnns 105,000 [.ooevvvvvennnnnns [ O [V [ [V (VN FO 105,000 [ouveniiviinnnnns [V 0 ..09/30/2030 .
AUSTRALIA PACIFIC LNG PROC PTY SENIOR Redempt ion
05256L-AC-7 .. | SECURED NOTES ~ 4.850% 09/30/30 ..............|D...... ..09/30/2023 .1100.0000 ....euunnirrirnnnn foorernnnnieeiiiiins e 22,500 [.vennieiinnnnn 22,500 [....ccevennns 22,500 |..ooevennnnns 22,500 [oevenniiiiinnnnns [ O [V [ [V [V PR 22,500 |..ocevvnnnnnnnns [V [V (U 1,001 [..09/30/2030 .
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redempt ion
05330K-AA-3 .. |6.750% 06/30/35 .....eevvvvvnnnnrriiinnnnnninnnnnnn | Conen 1273172023 .1100.0000 ....evennivriinnnn fooreninnieiiiiis e 280,000 |.eevvvunnnnns 280,000 [oveunnnnnnne 280,000 |.........en. 280,000 ..06/30/2035 .
AVOLON HOLDINGS FNDG LTD 144A  4.250%
05401A-AL-5 .. | 04/15/26 ..09/28/2023 .| ONFS Corporate .... 937,705 |.......... 1,000,000 |............ 999,750 .... 999,818 |.. ..04/15/2026 .
054536-AA-5 .. | AXA SUB NOTES ~ 8.600% 12/15/30 ..12/07/2023 .| JP Morgan & Co .... ..4,617,545 |... 3,909,000 |......... 4,600,737 ..4,249,298 |.. ..12/15/2030 .
BRITISH AMER TOBACCO INTL FIN  4.448%
055300-AP-5 ...| 03/16/28 ... ..10/23/2023 .| Wells Fargo Securities .. 1,841,940 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. ..03/16/2028 .
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A A2R
10948V-BA-2 .. | 7.471% 01/15/31 ..oeerrrniieeeiiiiie e [ D ..10/15/2023 .| Paydown ....eeeeveemnnnes foeeennie e e 354,002 |............. 354,002 ............ 354,002 |............ 354,002 |eveuneeeennnnns [ [V [ [V O [V PO 354,002 [....covvnnnnnnns [V [V [V AU 13,701 ..01/15/2031 .
CSLB HOLDINGS INC GUARANTEED SNR NOTES
12656*-AG-7 .. | 3.200% 03/26/23 .. ..03/26/2023 . |Maturity ... ...2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. L0 ..03/26/2023 .
CAL FUNDING IV LTD
12807C-AA-1 .. | 09/25/45 ...oeeeeeeeee e D......|..12/25/2023 . |Paydown 340,000 |... 340,000 |............ 339,923 ... 339,951 |.. 0. ..09/25/2045 .
151290-BV-4 .. | CEMEX SAB DE CV 144A  5.450% 11/19/29 ..... D......|..07/07/2023 .|Mizuho Securities ... ..1,886,000 |.......... 2,000,000 |......... 2,000,000 . 2,000,000 |.. 0. ..11/19/2029 .
CIRRUS FUNDING 2018-1 LTD 2018-1A A CLO
172756G-AA-4 .. | 4.800% 01/25/37 ...covvvvvvnniiiiiininniiiiinannns D...... ..09/28/2023 .| ONFS Corporate ......ccooofeeeeenniiniiinnnns Jounnnnns 4,797,455 |.......... 5,000,000 [......... 5,000,000 |......... 5,000,000 f....ccvvunnnnnnns [U [ [ [ [/ IO 5,000,000 J..oiiiiinnnnns [/ (202,545))........ (202,545)]...ccuunnnns 282,667 |..01/25/2037 .
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COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redempt ion
200447-A*-1 .. 14.390% 09/29/36 ......ccooeeiiiiiiiiiiiiiieeeeeen [ De ..09/29/2023 . [100.0000 ......coeveeeiiins oo e 450,000 ..evvveennees 450,000 | 450,000 |............ 450,000 [o.vvveveennnnnnee (VN (1 PO [V F (I SO [N . 450,000 |.ooooeeieiennns (VN (V1 O [V O 19,755 [..09/29/2036 .
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redempt ion
200447-A@-9 .. |5.460% 06/26/38 .........cevvvvvieeiiiiiiininnennnns [ Denis ..06/26/2023 . [100.0000 ......ccoeeeeiieis e e 200,000 |............. 200,000 |.....ccc.... 200,000 |.....c....n 200,000 [o.vvveveennnnnnee (VN (1 PO [V [V SO (VN 200,000 |oooeeiieennnns (VN (1 O [V O 5,460 ..06/26/2038 .
CORE LABORATORIES (US) INTS SERIES 2011B
21867*-AB-4 .. |4.110% 09/30/23 .. ..09/30/2023 . [Various . 6,000,000 . 6,000,000 |.. .5,761,400 |.. 5,072,221 ..0|........6,000,000 [. .0 0 ..09/30/2023 .

21987B-A-8 ..
21987B-AZ-1 ..

452628-AB-9 ..

45605P-AN-0 ..

46590X-AC-0 ..

46590X-AD-8 ..

494386-AB-1 ..

494386-AC-9 ...

610331-AA-8 ..

69120L-AA-1 ..

78391Y-A#-

78440P-AC-:

822582-BX-9 ..
82020R-AC-0 ...
83363R-AA-5 ..
86700L-AA-4 ..
87124V-AF-6 ..
87164K-AH-7 ..
88167A-AE-1 ..
80382P-AA-3 ..
80382P-AA-3 ..
89980F-AA-2 ..
90351D-AF-4 ..
929796-AC-6 ..
A3158#-AH-2 ..
FO120#-AA-4 ..

G26156-AB-0 ..

#-5 .. [4.260% 02/16/36
784309-AA-4 ..
C-2

CODELCO INC 144A  3.625% 08/01/27
CODELCO INC 144A  3.000% 09/30/29 ...
INPERIAL BRANDS FIN PLC 144A  3.500%
07/26/26 ...
INDUSTRIAL DI
5.235% 04/15/26
JBS USA/FOOD/F INANCE 144A

3.750% 12/01/31

JBS USA/FOOD/FINANCE. 1444 3.000% 05/15/32
KIVBERLY-CLARK DE NEXICO 1444  3.800%
QY0824 ovvvvveeeeeoeeeerereeeeess s
KINBERLY-CLARK OE NEXICO 1444 3.250%

O3/12/35 .rvvveeeeeeeeeeee oo

MONROE CAPITAL ABS FUNDING LTD 2021-1A A2
2.815% 04/22/31
OWL ROCK TECHNOLOGY FINANCING 2020-1A A
8.605% 01/15/31
RYMAN HEALTHCARE LTD SENIOR SECURED NOTES

S-JETS Limited 2017-1 A 3.967% 08/15/42 .

. [SK TELECOM 144A  6.625% 07/20/27 ...........
SHELL INTERNATIONAL FINANCE — 2.500%
09/12/26 oo
SING TELECOMMUNICATIONS 144A  7.375%
12/01/31 e
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR
SECURED BOND  6.223% 12/15/26 ...............
PROJECT SUNBIRD 2020-1A A 3.671%
02/15/45 oo
SYDNEY AIRPORT FINANCE 144A  3.625%
04/28/26

SYNGENTA AG 144A  4.441% 04/24/23 .. .
TEVA PHARMACEUTICALS NE  3.150% 10/01/26 .

TRANSOCEAN PONTUS LTD 144A  6.125%
08/01/25 ..
TRANSOCEAN PONTUS LTD 144A  6.125%
08/01/25 v

TURBINE ENGINE SEC LTD 2013-1A A
12/13/48 ...

5.125%

UBS AG STAMFORD CT 144A
WACKER CHEMICAL CORP SERIES C
04/23/23 ...
HOFER FINANC
3.790% 09/26/23
TELEPERFORMANCE SE SERIES C SENIOR NOTE
3.920% 12/14/23 ..
DCC TREASURY IRELA
4.040% 04/25/23

4.125% 04/15/26 .
4.180%

..04/25/2023 .
..06/13/2023 .

..06/05/2023 .
..10/15/2023 .
..08/22/2023 .
..08/22/2023 .
..07/06/2023 .
09/28/2023 .
..10/23/2023 .
08/23/2023 .
..03/10/2023 .
..01/15/2023 .
..08/17/2023 .
..10/12/2023 .
..00/11/2023 .
..12/15/2023 .
..12/15/2023 .
..10/23/2023 .
..04/24/2023 .
..03/06/2023 .
..02/16/2023 .
..02/01/2023 .
..12/15/2023 .
..02/14/2023 .
..04/23/2023 .
..00/26/2023 .
.. 12/14/2023 .

..04/25/2023 .

Barclays ...
Mizuho Securities ...

Wells Fargo Securities
Redempt ion
100.0000

Tax Free Exchange

Tax Free Exchange

Barclays

ONFS Corporate

Paydown

Paydown

Various ....
Paydown ....
Wells Fargo Securities
US Bancorp .....eeeeunnennn
Wells Fargo Securities

Redempt ion

100.0000 ......cceeveeennne
Paydown
Deutsche Bank
Securities ...
Maturity ...
Various ....

Call
Redempt ion
100.0000

103.0630

Paydown ....
Morgan Stanley Dean
Witter .oooooiieiiiiiis
Maturity ...
Maturity ..oooeeenvennnnnes

Maturity ...

Maturity

1,513,601

...3,511,680 |...

............ 729,154
............ 500,000
......... 1,977,866
......... 4,092,827
......... 2,873,760

............ 300,347

......... 6,000,000

......... 3,242,855

......... 5,675,450

2,000,000

......... 3,833,009

...4,000,000 |...

......... 5,000,000

...3,000,000 |...

......... 6,000,000

..2,964,135 |...

943,560 |...

.. 1,772,500 |...

. 1,587,000 |.. . 1,556,990 |..
..... 3,968,000 |......... 3,961,889
..... 3,174,000 |......... 3,145,212
............. 729,154 |............ 729,154
............. 500,000 |............500,000
.......... 2,000,000 |......... 1,974,180
.......... 4,167,000 |......... 4,348,991
.......... 3,000,000 |......... 2,979,820
............. 300,347 |............ 300,347
.......... 6,000,000 |......... 5,970,000
... 12,000,000 |........ 12,000,000

..4,995,457 |.. ..4,995,448 |..
..1,000,000 |......... 1,000,880
........... 3,500,000 |......... 3,464,475
.......... 5,000,000 |......... 4,917,250
.............. 10,625 |............. 10,926
............. 641,288 |............ 641,262
... 1,000,000 1,049,420

. 2,000,000 |.. .2,000,000 |..
.. 2,000,000 1,945,260
............. 505,000 |............ 506,894
.............. 55,000 |............. 55,206
.. 385,267 ...379,006
........... 3,968,000 |......... 4,174,177
.. 4,000,000 |......... 4,000,000
.......... 5,000,000 |......... 5,000,000
.. 3,000,000 |......... 3,000,000
.......... 6,000,000]......... 6,000,000

. 1,571,144

............ 500,000

1,976,470
......... 4,198,416
.......... 2,994,988
............ 300,347

.......... 5,987,429

.......... 3,485,796

.......... 4,955,104

. 2,000,000

1,025,116 |..

1,977,146 |..

.......... 4,085,211 [.......cceennnll 0
......... 4,000,000 ..
......... 5,000,000 |...cvvveeennnnn 0
......... 3,000,000 ..
......... 6,000,000 |.................0

............ 1,396

(12,772)

............ 1,650

............. 1,396
........... (12,772)

............. 1,650

..1,572,161

500,000

........ 1,977,866
........ 4,185,644
........ 2,996,638
........... 300,347

........ 6,000,000

........ 3,488,708

........ 4,957,662

........ 4,052,035

........ 5,000,000

........ 6,000,000

.12,000,000 |....
.. 4,995,457 |.
..1,000,272 |....

12,000,000 | ...
RRCR

o

o

..4,000,000 |....

..3,000,000 |....

(452,266)

.. (196,071)

(245,853)

......... 717,788

- (58.560)|.

.0
43,728 |....

- (58.560)

(452,266))...

(245,853)

......... 717,788

.0
...43,728 |...

............. 32,222 |..

............. 55,015 |..

... 117,600 |..

............ 121,200 |..

...289,680 |..
. 16,514 |..
71,955 |..

... 35,948 |..
. 44,410 |..
.. 27,475 |..

1,684 ..

. 14,148 |..

.. 84,064 |..

189,500 |..

..08/01/2027 .
..09/30/2029 .

..07/26/2026 .

..04/15/2026 .

..12/01/2031 .

..05/15/2032 .

..04/08/2024 .

..03/12/2025 .

..04/22/2031 .

..01/15/2031 .

02/16/2036 .
08/15/2042 .
07/20/2027 .

..00/12/2026 .

..12/01/2031 .

..12/15/2026 .

..02/15/2045 .

04/28/2026 .
04/24/2023 .
10/01/2026 .
08/01/2025 .
08/01/2025 .
12/13/2048 .
04/15/2026 .
04/23/2023 .
09/26/2023 .
12/14/2023 .

04/25/2023 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
MEGGITT PLC SENIOR NOTE, SERIES B 3.600% Redempt ion
G5963#-AH-6 .. |07/06/26 .......evvvvrereennnnnnnnnnnnnnnnnnnnnnnnnnns | v .06/23/2023 . 100.0000 ......ceeeveieiies oo | 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 [.evvveerrrennnns (VN (1 PO [V F (I SO 0....... 3,000,000 |.oeeeiiiiinnnns (VN (V1 O [V O 104,100 |..07/06/2026 .
RRPF ENGINE LEASING LIMITED AND RRPF ENGINE
G7332#-AB-9 .. |LEASING LLC-US ~ 3.990% 10/30/23 ............ D...... ..10/30/2023 . [Various .......cooeeveeiees fooveeniiiinnninninnns o, 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [.eevevrrrrennnns (VN (1 PO [V [V SO 0....... 2,000,000 |ooeeeeiiinnnnns (VN (1 O [V O 97,312 |..10/30/2023 .
VESUVIUS HOLDINGS LTD SERIES B 4.610%
G9338#-AB-9 .. | 12/03/23 ... ..12/03/2023 . [Maturity ... ...5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |.. ..5,000,000 |.... ..12/03/2023 .
BOSKALIS FINANCE BV SNR NOTES
N14928-AE-6 .. |07/22/23 ... | Da, ..07/22/2023 . [Various .......coooeveiiies fooveeiiiiinnninnnnnns Joeeennns 3,000,000 |.......... 3,000,000 |......... 3,000,000 |[......... 3,000,000 [.eevevrrrrennnnns (VN (1 PO [V [V SO 0....... 3,000,000 |.oeeeviirinnnns (VN (1 O [V O 110,410 |..07/22/2023 .
NASSAU AIRPORT DEVELOPMENT CO  7.000%
P70776-AF-1 .. | 11/30/33 ... ..12/31/2023 . [Various .... ...420,000 |... .. 420,000 ...420,000 ..11/30/2033 .
AQUASURE PTY
Q0458*-AF-6 .. |01/12/34 ..ooooiiiiiiiiiii D...... ..07/12/2023 . [Various ......ccooeeveviies fovenneiniininninnnns o, 89,409 [...evvvvnnnnnnn 89,409 |............. 89,400 |............. 89,400 [..oovvviiiiennnns (VN (1 PO [V [V SO [V F 89,400 |........eeees (VN (1 O [V O 2,897 [..01/12/2034 .
BROOKFIELD WA RAIL PTY LTD SERIES C
Q1842#-AC-2 .. |4.230% 03/27/23 .. ..03/27/2023 . [Maturity ... .. 7,000,000 |......... 7,000,000 |......... 7,000,000 |.. L0 ..03/27/2023 .
CONTACT ENERGY LTD
02107#-AH-9 .. 14.090% 12/19/23 .........ooooeeiiiinnnn [ Dues ..12/19/2023 . [Various ......ccooeeeeeiies fooveeniiiinnninnennns o, 3,500,000 [....eeueen 3,500,000 |......... 3,500,000 |[......... 3,500,000 [.evvevrrerennnnns (VN (1 PO [V [V SO 0....... 3,500,000 |.oeeeiiiiinnnns (VN (1 O [V O 143,150 |.. 12/19/2023 .
FOXTEL MANAGEMENT PTY LIMITED SER F GT SR NT Redempt ion
Q3046*-AF-0 .. |4.420% 07/25/24 .....cccoeeeeieiiiieiiiiieieeeeeen [ D ..09/11/2023 . 100.0000 .....ccoevveeeeees e e, 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [.eevverrrrenenns (VN (1 PO [V F (I SO 0....... 2,000,000 |ooeeeeiiinnnnns (VN (V1 O [V O 99,696 |..07/25/2024 .
GIP CAPRICORN FINCO PTY LTD  3.110%
Q3074*-AA-6 .. | 12/31/34 ... | D, ..03/31/2023 . [Various .......cooeeveeeees fovveneniiiininnnnnns oo, 2,557 [ooeiiiiins 2,557 |l 2,557 [ 2,557 |oveiiiiiiiiieees (VN (1 PO [V [V SO (VN F 2,557 [ (VN (1 O [V O 20 |..12/31/2034 .
WES TRAC PTY LTD SERIES A 5.190% 06/07/23
QO749#-AF-2 .. | evrrrririiiriiiiiiiiiii D...... ..06/07/2023 . [Maturity ...ccoooovveiiiic ornniiiins s 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V F [V SO 0....... 1,000,000 f[..eevvvnnnnnnnee (VN (1 O [V O 25,950 |..06/07/2023 .
AKEL1US RESIDENTIAL PROPTY AB SERIES A Redempt ion
10048-AA-5 .. | SENIOR NOTES  5.110% 01/08/26 ............... [D...... ..10/18/2023 .]100.0000 .....ceeeeeeeieens oo e 10,000,000 |......... 10,000,000 ........ 10,000,000 |........ 10,000,000 |................. [V [\ PP [V [ 0]..... 10,000,000 |......cceeeeeees [\ [\ PP [ 652,944 |..01/08/2026 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 550,219,115 565,194,578 568,681,605 567,013,764 3,812 (214,484) 6,907 (217,579) 0 566,796, 182 0 (16,827,920) (16,827,920) 21,814,823 XXX
2509999997. Total - Bonds - Part 4 619,393, 266 637,930,701 643,837,991 639,860,908 3,812 (349,748) 6,907 (352,843) 0 639,508,063 0 (18,408,336) (18,408, 336) 22,333,039 XXX
2509999998. Total - Bonds - Part 5 10,085,261 10,221,293 10,119,662 0 0 145,119 0 145,119 0 10,264,784 0 (179,522) (179,522) 273,066 XXX
2509999999. Total - Bonds 629,478,527 648,151,994 653,957,653 639,860,908 3,812 (204,629) 6,907 (207,724) 0 649,772,847 0 (18,587,858) (18,587,858) 22,606, 105 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0
................. RIESEL HOLDCO LLC oo ‘.......‘..11/17/2023. Various .ooooeeeeeeeeinnens Jooeeeeeeenn 00000 |oeeeennnnn 192,508 [ ferninnnnnnnn 192,508 [onininnnn 192,593 [t O | 0 e 0 e 0 e 0 Ll 102,503
................. FEDERAL HOME LOAN BANK - CINTI .......ooeeeeeen foeeennn |..01/17/2023 .| Direct ..ovvvvvvnnnnennnnnn]enee.... 2,663.000 |............266,300 ............ 266,300 |............ 266,300 |.......oowween O oo O v O foeeeeeiin 0 o 0 . 266,300
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 458,893 458,893 458,893 0 0 0 0 0 458,893
67741#-10-9 ...| Augustar Distributors, Inc ..12/01/2023 .| CI1 Corporate ..3,330.000 |....... (15,145,568)... P 9,430,000 .... 585,662 |...... .(9,160,524) |.....
677416-10-1 ...| OHIO NATIONAL INVESTMENTS INC .. ..09/29/2023 . [Cl1 Corporate ..........|ooeeeerene... 10,000 |o.oeeeens 2,995,220 |... . 3,241,534 |.. .. . 20 f....... 3,241,534 ...
68215¢-10-6 ... | THE O N EQUITY SALES CO ....oevvvvvveeeeeeeeeeees (oo ..12/01/2023 .| Cl1 Corporate ............]........33,600.000 |........ 28,118,550 |..oovvveeeeeeiiiieiees Joveeeees 1,390,000 |........ 11,849,324 |....... 5,793,268 |......ceeeennnnn [0 oy 0. 5,793,268 |......cevvvnees 0. 17,642,592
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 15,968,202 XXX 10,830,000 15,676,520 (3,952,918), 0 0 (3,952,918) 0 11,723,602 0 4,244,600 4,244,600 8,700,000 XXX
5989999997. Total - Common Stocks - Part 4 16,427,095 XXX 11,288,893 16,135,413 (3,952,918) 0 0 (3,952,918) 0 12,182,495 0 4,244,600 4,244,600 8,700,000 XXX
5989999998. Total - Common Stocks - Part 5 3,000,000 XXX 3,000,000 0 0 0 0 0 0 3,000,000 0 0 0 0 XXX
5989999999. Total - Common Stocks 19,427,095 XXX 14,288,893 16,135,413 (3,952,918) 0 0 (3,952,918) 0 15,182,495 0 4,244,600 4,244,600 8,700,000 XXX
5999999999. Total - Preferred and Common Stocks 19,427,095 XXX 14,288,893 16,135,413 (3,952,918), 0 0 (3,952,918) 0 15,182,495 0 4,244,600 4,244,600 8,700,000 XXX
6009999999 - Totals 648,905,622 XXX 668,246,546 655,996,321 (3,949, 106) (204,629) 6,907 (4,160,642) 0 664,965,342 0 (14,343,258) (14,343,258), 31,306, 105 XXX
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized Value Disposal Disposal Disposal Year Dividends
38383W-BP-0 .. [GNMA 2023-24 N 4.500% 12/20/51 ...... ..11/21/2023 .|Bank of America .. ..12/01/2023 .| Paydoun .... ...105,261 |... ... 5,004

38383X-X2-5 ..

GNMA 2023-56 DJ  4.500% 02/20/52 .

.10730/2023 .

Santander ....

. | Paydown .

7,990 |..

38383Y-CS-9 ...[GNMA 2022-138 E  4.000% 08/20/52 . .09/12/2023 .|Barclays ..... 12/01/2023 .| Paydoun . . ..24,078 |..

38383Y-09-6 .. [GNMA 2022-151 AP 4.500% 03/20/51 .... |.......|..11/13/2023 .|Morgan Stanley Dean Witter ..... ..12/01/2023 . |Paydoun ... , .. , 214,390 |.... .. ,

0109999999. Subtotal - Bonds - U.S. Governments 866,076 815,973 866,076 866,076 0 50,103
FANNIE MAE 2022-17 N 3.500% 11/25/48

3136BM-0B=7 .. [ +eeereeeniieiiieiie e e ..09/25/2023 .|Bank of America ........cccoceeunns .12/0172023 . |Paydown ....coevvevieiiiinnn forriiiiinnnns 585,706 [.......... 532,031 |.......... 585,706 |..evvunnnnns 585,706 |...oeuniiiiinnnnn (U FO 53,674
FANNIE MAE 2022-32 CA  4.000% 09/25/48

B136BM-RE=7 .. [ ceeeeeeeiieiiieie e e ..09/21/2023 .|Citi Global Markets Inc. ....... ..12/01/2023 . |Paydoun .....oevvvvviiinnnnes Jovvinnnnnnns 397,081 |.......... 365,826 |.......... 397,081 |..cvvennnnnn 397,081 |ooevvnniiiinnnnn (U FO 31,285
FANNIE MAE 2022-22 P 4.500% 05/25/51

S136BM=ZY=7 .o [ eeeeiieiiii e | aeeaans ..10/30/2023 .|Bank of America ...........cccc.... .. 12/01/2023 . |Paydown ...cceeiiiiiiiinnns fovviinnnnnnnns 89,704 |........... 83,916 |.....uunnn. 89,704 |.....uuunnnns 89,704 |.vuiiiiiiinnnnn (U PP 5,789

0909999999. Subtotal - Bonds - U.S. Special Revenues 1,072,491 981,773 1,072,491 1,072,491 0 90,718
CAPITAL AUTOMOTIVE REIT 2023-1A A2

12510H-AT-7 .. [6.500% 09/15/53 ..covveeeeeieriieeeeeennes | s ..09/14/2023 .|Barclays .......ceeeeeeeernnnnnanes .. 12/15/2023 . |Paydomn .ceeveueeeeeeniins foeeeneieees 14,063 |..eeennnnee 13,597 |oeeeneennns 14,063 |oeeveennnnnes 14,083 |.ooeeeeeininnnns (U PO LI (U PO 465 |.oeeeens [V PO [V [ PO (VN O 128 | 0
CLI FUNDING LLC 2023-1A B 7.480%

12565K-AH-0 .. [06/18/48 ....eeeeeeeeeeeeeeeeeeeeeieeeeee | s ..06/07/2023 .|Bank of America .........cccceeerr. |- 12/18/2023 . |Paydomn .cevveeeeeeennnes Joeennieees 231,608 |.......... 230,471 | 231,608 |...eeennnnen 231,608 |..eeeueeeeennnnn (U PP 1,188 [ (U PP 1,188 [t [V PO [V [ PO [N PR 4,269 [.ccoveeniinns 0
CRESCENT DIRECT LENDING FD |11 NOTE

225740-AA-7 .. [5.000% 01/29/31 .eeereeieieeieeieeeeeeeen [ eevnenn ..08/04/2023 .|Various .......cceeeueereermnnnnnes .. 11/20/2023 .|Various .......ceeeueeeeeennn Joevmnnnnnnees 323,191 |eeennnenn 323,191 |.......... 323,191 [.oeeeennnees 323,191 [ [ PO [V PP (U PO [V O [V PO [V (U PO [N PR 2,821 [ 0
CRESCENT DIRECT LENDING FD |11 NOTE

225740-AA-7 .. [5.000% 01/29/31 oeeereeeeieiiieiieeeeeenenn [ eevnnen L. 11/01/2023 .| Various .......coeeeueereernnnnnnes L. 11/20/2023 .| Various ......cceeeeueeeeeenn foevemnnnnnnnes 21,196 |oeeeennnnns 21,196 |eeveennnns 21,196 |oeeeeennnnnns 21,196 |ovveeieeeeennnnn [ PO [V PP (U PO [V O [V PO [V [ PO (VN O 220 |oeeeeieeeeene 0
FOUNDATION FINANCE TRUST 2023-1A A

35042A-AA-1 .. [5.670% 12/15/43 .oeovveeieeeeeeeeeeeeeen | e ..05/01/2023 .|Goldman Sachs & Co .......euunnnn. .. 12/15/2023 . |Paydomn .ceeveeeeeeeennens e 164,392 |.......... 163,314 |.......... 164,392 |.eoveennnnes 164,392 |eeveeieeeennnn (U PP 1,078 [ooeeeeeeeiins (U PP 1,078 [oeeeeeeeninnns [V PO [V [ PO [N PR 3,216 |oeeeeieeeeeee 0
GBX LEASING 2022-1 LLC 2023-1A A

361528-AC-6 .. [6.420% 11/20/53 ...covvrneieeeeieieeeeeeenn [ eevienn ..11/07/2023 .|VWells Fargo Securities .......... .. 12/20/2023 . |Paydomn ..ccevveneeeeeniis oeeeeniieees 1,315 [ 1,314 |t 1,315 | 1,315 | [ PO L1 PO (U PO L N PO [V PO [V [ PO [V PP L4 PP 0
JP MORGAN MORTGAGE TRUST 2023-4 1A2

466560-AA-0 .. [6.000% 11/25/53 .eeevveeeeieeeeeneeeeeeenenn [ eevnnnn ..06/06/2023 .|J P Morgan & Co ...ccvvvnunnaennne .. 12/01/2023 . |Paydomn .cevveeveeeeennees Joeeenieees 462,391 |.......... 460,873 |.......... 462,391 |....coeeeeen 462,391 |.oooeinis (U PP 1517 [t (U PP 1,517 [ [V PO [V (U PO [N PR 8,738 |oeeeennnnnns 2,851
MVW OWNER TRUST 2023-1A B 5.420%

62848P-AB-6 .. [10/20/40 ..eeveeeiieeiiee e [ e ..04/04/2023 .|VWells Fargo Securities .......... .. 12/20/2023 . |Paydomn .coeveeeeeeeeinees e 755,920 |.......... 755,907 |eevveennns 755,920 |...ccvnnnnnn 755,920 |.oeevvnninaaenns [ PO 12 | [ PO 12 | [V PO [V [ PO [V FOU 17,002 |...ooeeeeeinnees 0
NAVIENT STUDENT LOAN TRUST 2023-A A

638961-AA-0 .. [5.510% 10/15/32 ..oeevvreeeeeecieieeeeeeenn [ e ..04/18/2023 .|Barclays ........eeeeeeeeernnnnnenes .. 12/15/2023 . |Paydomn .ceeveeeeeeeennens e 389,955 |.......... 389,391 |.......... 389,955 |............ 389,955 |..ccevvninaens (U PO 564 |..covvnnes (U PO 564 |..covnnies [V PO [V [ PO 0
ONSLOW BAY FINANCIAL LLC 2023-NoM2 A1

670843-AA-9 .. [6.319% 03/25/63 ......ccevvuieieeinniieeeeen | eennnnn ..02/21/2023 .|Barclays ......ceeeeeeeeernnnnannes .. 12/01/2023 . |Paydomn .cevveeeeeeeenniees Joeeenieees 196,359 |.......... 195,961 |.......... 196,359 |.eeveennnnes 196,359 |evveeneeeennnns (U PO 398 [ (U PO 398 [oeeeiiies [V PO [V [ PO 0
ONSLOW BAY FINANCIAL LLC 2023-NoM4 A1

67448G-AA-1 .. [6.113% 03/25/63 ....covveeeeeeeenneeeeceenn | eevnnnn ..05/18/2023 .|Bank of America ..12/01/2023 .|Paydoun .... ...310,420 |... ..310,417 ..310,420 |.... 310,420 |.... .0
PineBridge Private Credit [11 Note A Redemption

72305*-AA-9 .. [3.250% 08/31/32 ....ceeeereiieieeiiiieeeeeen [ eevinnn .. 12/04/2023 .|Direct ..ooeeeeeriiieeeee e L 12/22/2023 | e e 443,237 |.......... 443,237 |.......... 443,237 | 443,237 |.oeeeiiies [ PO [V PP (U PO [V O [V PO [V [ PO 0
PineBridge Private Credit [11 Note B Redemption 100.0000

72305*-AB-7 .. [4.750% 08/31/32 ..ceeveveieeeeenieeeeeeenn | e .. 12/04/2023 .|Direct ..oooeeeiiiiiieeeeieeees L 12/22/2023 | e e 201,838 [ceeunnnnen 201,838 |.......... 201,838 |oeeeeennnnen 201,838 |oeeveeeeeeennnnn [ PO [V PP (U PO [V O [V PO [V [ PO 0
SIERRA RECEIVABLES FUNDING CO 2023-1A B

826943-AB-8 .. [5.830% 01/20/40 ..ceevveneieeeinnieeeeeeeen [ eevnenn ..03/29/2023 .|Barclays ......ceeeeeiieernnnnianes .12/20/2023 . |Paydonn ...ccevveneeeeeiniin foeeeeeinnnnns 591,439 |.......... 591,313 |.......... 591,439 |............ 591,439 |..coovnniees (U PO 126 [t (U PO 126 | [V PO [V [ PO [V FOU 11,898 [ 0
VELOCITY COMMERCIAL CAPITAL LO 2023-4 A

92259H-AA-5 ...[7.670% 11/25/53 oeeeveeeeieeieeeeeeeeene [ e ..10/31/2023 .|Citi Global Markets Inc. ....... .. 12/01/2023 . |Paydonn ..ceevveeeeeeennis oeeeeniiieees 5,310 |oeeeennnnnns 5,309 |eevennnnnns 5,310 |oeeereinns 5,310 |eeeeieeeeennnnn [ PO [V PP (U PO [V O [V PO [V [ PO [V O L1 40
VERUS SECURITIZATION TRUST 2023-1 A3

92539B-AC-6 ...[6.900% 12/25/67 ...eevvenaeeeeennneeeeeeennnn | eevnenn ..01/11/2023 .|Morgan Stanley Dean Witter ..... .12/01/2023 . |Paydown ...ceevueeeeeennnins foeeeennnnn... 286,671 [ooeeiiii. 286,592 |.......... 286,671 |..ceeennnenn 286,671 [.ooeeeeeennnnnnns [ PO L P [ PO FLH P [V PO [V [ PO [N PR 9,967 |oeevenaeaaenns 989
VERUS SECURITIZATION TRUST 2023-INV1 A3

92539F-AC-7 ...[6.758% 02/25/68 .......eceeeeeennnaeeeeeennnn | eevnnnn ..02/13/2023 .|J P Morgan & Co ..eevvvvnnnnraennne ..12/01/2023 . |Paydonn ......eeeeeeeennnnns foeveennnnn... 505,343 [oooiiiiis 505,340 K IO [V PO [V [ PO [V FOU 15,239 |..ceeenees 1,992
VERUS SECURITIZATION TRUST 2023-3 A3

92539G-AC-5 ...[6.743% 03/25/68 ........eeoieeeeenniieeeeennn [ eeinnnn ..04/14/2023 .|J P Morgan & Co ..eevvvennnnaennne ..12/01/2023 . |Paydonn ...ceevenveeeeennnns foeveennnnn 287,733 |oeeeennens 287,731 2 | [V PO [V [ PO [N PR 6,944 |............ 1,401
VERUS SECURITIZATION TRUST 2023-INV2 A3

92540B-AC-3 ...[7.079% 08/25/68 .....ceeeeeeeeeeeeeeninns vevennn |.07/2172023 .| J P Morgan & Co .. ..12/01/2023 .|Paydoun ... 90,344 0. L PO | I | I R, 0 . .

067901-AA-6 .. [BARRICK GOLD CORP  5.800% 11/15/34 ... [A......|..04/19/2023 .|Barclays ..09/28/2023 .| ONFS Corporate . . .3,044,580 |....... 2,863,968 |......... . s 0. (1,089)f i O 0 (179,522) 151,767 |... 75,400

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,282,726 8,321,916 8,146,694 8,326,217 0 4,208 0 4,298 (179,522) (179,522) 262,916 85,314

2509999998. Total - Bonds 10,221,293 10, 119,662 10,085,261 10,264,784 0 145,119 0 145,119 (179,522) (179,522) 273,066 89,375

4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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
67741#-10-9 .. [Augustar Distributors, Inc ......cccoevees [oennnnn ..11/10/2023 .| Capital Contribution ............. ..12/01/2023 .| CI1 Corporate ....cooovees fovviiinnnnnnns 0.000 |[....... 3,000,000 |....... 3,000,000 |......... 3,000,000 fooiiiiiinnnnnns [ U T [U [U (U [0 P [ . [ [U [ U 0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 3,000,000 3,000,000 3,000,000 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 3,000,000 3,000,000 3,000,000 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 3,000,000 3,000,000 3,000,000 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 13,119,662 13,085,261 13,264,784 0 145,119 0 145,119 0 0 (179,522) (179,522) 273,066 89,375
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY
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
13177#-10-6 ........... CAMARGO RE INC 47-4249160 ....... 25,250,000 ....1,000.000 ... 100.0
49179@-10-0 . | KENIOOD RE INC .. 80-0955278 ... .0 . .250,000.000 |. ..100.0
61411*-10-5 . |MONTGOMERY RE 26-3791519 0 | 0 feiiiiiiie 0 e 250,000.000 100.0
63763#-10-1 . |NATIONAL SEC LIFE & ANNUITY O ...eouvviniuiiteeeteenteiertee ettt snenenes | svesesseessessssssnnns [oerenns 85472 ..ot 13-2740556 ....... 57,345,967 |....cvvveieieieiiiciniens 0 i 0 10,000.000
67740%-10-4 ........... [AUGUSTAR LIFE ASSURANCE .........iiiiiiiiitiiiitiititiiitein ittt ettt ettt sttt sssneissnesssnebsenessensnssnsnesnsnenns | wenessensssenssnenesnes |oosssens 89206 ........[...... 31-0962495 ....... 256,691,884 |.....oooeoieeninicinee 0 oo 0 o 3,200.000
1299999. Subtotal - Common Stock - U.S. Life Insurer 339,287,851 0 0 XXX
682156-10-4 ........... [0. N. FOREIGN HOLDINGS LLC ..v.voiesiseiesessisssssssssssssssssssssassssssassesssnssssssnsessansssssanssssssnsssssnsssssensonsss | avsersossesssassensee Joossnsesss seesessesee Jooores 46-3873878 o.nvv.. [........ BBl | 320,333,432 | 0 | 23,168,465 |......oooviviiiiinnes 1.000
1799999. Subtotal - Common Stock - Other Affiliates 320,333,432 0 23, 168,465 XXX
1899999. Total Common Stocks 659,621,283 0 23,168,465 XXX

1999999 - Totals

659,621,283

23,168,465

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5 6
% of

Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 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

7709999999 - Totals

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

813

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
RUSSELL 2000 1/12/2024
Strike @ 1887.034 Fixed Index Annuities Bank of America
464218152 .. | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 01/13/2023 |. 01/12/2024 |.......... 5,419 1...... 10,226,668 |...... 1,887.0340 [...ccevvnnnnnnee [V 651,439 |..covvennee [ (K] I R 63[....... (651,376)...ceeeeeennnnn [V [V PO (U [V (. 0/0 weviiaees

RUSSELL 2000 2/14/2024
Strike @ 1939.912 Fixed Index Annuities
464208153 ...
RUSSELL 2000 3/14/2024

Strike @ 1776.893 Fixed Index Annuities
464208154 ... [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 12,120 |...... 21,535,286 |...... 1,776.8930 |...ooeeennnnneee 0]...... 1,304,114 | 0]...... 1,853,978 | eveeeeees o 1,853,973 |......... 549,859 |......oeeennnnne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 4/12/2024
Strike @ 1781.154 Fixed Index Annuities
464218155 ...ovviiiiiies [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 04/14/2023 |. 04/12/2024 |......... 10,221 ...... 18,205,175 |...... 1,781.1540 | 0]...... 1,134,729 v 0]...... 1,388,533 |.uveeeeees o 1,388,533 |......... 253,805 |..uvveeennnne (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 5/14/2024
Strike @ 1740.85 Fixed Index Annuities
464218156 ... [ Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 |....... 4,816,967 |...... 1,740.8500 |.....occennnneee (1) PO 278,822 oo (1) T 444,153 | et e 444,153 |......... 165,330 [..eeeeeeenenes (U FO (1 (U FO 0f oo 0/0 ..o
RUSSELL 2000 6/14/2024
Strike @ 1874.1 Fixed Index Annuities
464218157 . [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 4,390 |........ 8,227,505 ...... 1,874.1000 |.....ovveennnne (1) R 456,784 [....ooonnnnnns (1) R A7 | | 1,247 ... (45,536))-.cvvvvennnnnnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 7/12/2024
Strike @ 1931.09 Fixed Index Annuities
464208158 ... [ Exhibit 5 ... |[Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 07/14/2023 |. 07/12/2024 |.......... 4,014 |........ 7,751,415)...... 1,931.0900 |...oeeeeennnen (1) T 409,499 |......oeeenenn. (1) T 262,715 [ oo | 262,715 |....... (146,784).....cvveeene (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/14/2024
Strike @ 1920.493 Fixed Index Annuities
464208159 ...ovviiiiiins [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 08/14/2023 |. 08/14/2024 |.......... 3,241 |........ 6,223,646 |...... 1,920.4930 [.....connnnens (1) 338,112 [coeeeiiiieens [V R 288,088 [....coouun fernnnnne 288,088 |......... (50,026))..cvvvvennnnnns (1 [0 R [V 0f cooennns 0/0 ..o
RUSSELL 2000 9/13/2024
Strike @ 1866.632 Fixed Index Annuities
46421.$160 ...
RUSSELL 2000
10/11/2024 Strike @ |Fixed Index Annuities
1719.711 464208161 .. | .oeeenniiiiiieeies Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 10/13/2023 |. 10/11/2024 |.......... 3,507 |........ 6,030,975 |...... 1,719.7110 | (1) F 335,756 |..uvrneennnne 0]...... 1,086,320 [.ccevvvenes |oennne 1,086,320 |......... 750,564 |....ooounnnnnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000
11/14/2024 Strike @ |Fixed Index Annuities Bank of America
1798.32 464208162 ... |.oooevnviieieeiiiiiieens Exhibit 5 ... [Equity/Index |Merr ................. EYKN6VOZCBBVDIIULBBO . 11/14/2023 |. 11/14/2024 |.......... 4,149 ....... 7,461,751 )...... 1,798.3200 |...oveeennnnen (1) T 390,779 [oeeeeiiiinns 0]...... 1,107,066 |......ccvvt feuees 1,107,066 |........ 716,286 |...oeeeennnnen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000
12/13/2024 Strike @ |Fixed Index Annuities
2000.515 4642L$163 ... | .ccouvveeeeeeiiiiieeeenn, Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/14/2023 |. 12/13/2024 |.......... 3,649 |....... 7,300,6191...... 2,000.5150 |....ceeennnnnee (1) 423,327 |eoiiieenn (1) R 464,875 [ .o | 464,875 |.......... 41,549 [, (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 1/12/2024 . o
Strike @ 3999.09 Fixed Index Annuities Bank of America
T8ABLS225 ......eveeeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO [. 01/13/2023 |. 01/12/2024 |.......... 8,994 |...... 35,968,215 |...... 3,999.0900 |.....evveeennnne 0]...... 3,539,269 |......uvvennnne 0]...... 7,007,315 |.evveeeees o 7,007,315 |...... 3,468,046 |................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/14/2024
Strike @ 4136.13 Fixed Index Annuities
T8ABLS227 ..o [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14 [ 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 89,955,409 ...... 4,136.1300 [...ceeeeennnnee 0]...... 8,320,116 |...cvveeennn. 0].... 14,380,574 | ..oceeeens | 14,380,574 |...... 6,051,458 |........coen. (1 [0 R [V 0f oo 0/0 ..o
S&P 500 3/14/2024
Strike @ 3919.29 Fixed Index Annuities
T8A6LS229 ... [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 28,150 |..... 110,327,543 ...... 3,919.2900 |.....evveennnne 0].... 10,533,086 |....coeeennnen 0].... 25,108,946 [.........e. [ooees 25,108,946 |..... 14,575,910 |....ooeeennnneee (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 4/12/2024
Strike @ 4137.64 Fixed Index Annuities
7846L8231 ...
S&P 500 5/14/2!
Strike @ 4124.08 Fixed Index Annuities
T8ABLS233 ... [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 9,23 |...... 38,324,746 |...... 4,124.0800 |......cvnneeee 0]...... 3,492,982 |....uuvnenne 0]...... 6,849,749 [.......ce [eeees 6,849,749 |...... 3,356,767 |- (1 FOT (1 (U FO 0] covvenes 0/0 oo
S&P 500 6/14/2024
Strike @ 4372.59 Fixed Index Annuities

7846L8235 ...vvvvviiiins [ Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQR4NTOVEWBJPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 7,97 ...... 34,792,393]...... 4,372.5900 )....uvveennnn 0]...... 2,951,122 . v 0]...... 4,258,398 [.....ouen fonnnns 4,258,398 |...... 1,307,275 ). O, [\ OO O, 0] coennneee 0/0 voounnnnnnn

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14 (. 02/14/2023 |. 02/14/2024 |........ 13,707 |...... 26,590,975 ...... 1,939.9120 |..

...... 1,547,558 |...

..... (1,547,251)|.

Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1HIDSPRFMYMCUFXTOQ |. 09/14/2023 |.09/13/2024 |..........4,537 |........ 8,469,245...... 1,866.6320 |..

448,349 |...

...683,412 (... ....683,412 .........235,063 |.

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRANTOVEWBJPSK1K14 (. 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 101,616,301 ...... 4,137.6400 |..

...... 9,469,623 |...

o

..... 17,206,958 | ... .....17,206,958 |...... 7,737,335 |.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 7/12/2024
Strike @ 4505.42 Fixed Index Annuities
TBABLS237 ..oeeeeeeeeee | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |.......... 7,421 |...... 33,436,389 |...... 4,505.4200 |...ovnnnnnnne 0f..... 2,702,292 |eeeeeeeeee 0f..... 3,327,300 | ..cevvnnnnn fennnnn 3,327,300 |......... 625,009 [..ueeeeennnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 8/14/2024
Strike @ 4489.72 Fixed Index Annuities
7846L$239 ... Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 |. 08/14/2023 |. 08/14/2024 |.... 36,861,095(...... 4,489.7200 |......oeeeeen O fnnnns 3,158,337 |..evvieiiinnnnn 0 s 4,025,405 | ..cevvnnnnn feunnnn 4,025,405 |........ 867,069 |. 0.
S&P 500 9/13/2
Strike @ 4505.1 Fixed Index Annuities
TBABLS24T .oeeeiiiiees | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 09/14/2023 |. 09/13/2024 |........ 1,112 ...... 50,062,518 ...... 4,505.1000 [..eeeeeennnnns 0f..... 4,144,500 |.......nneeee 0f..... 5,567,250 | ..ccvvnnnns fennnnn 5,567,250 |...... 1,422,750 [oeeeeeeeennnnns [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 10/11/2024
Strike @ 4327.78 Fixed Index Annuities
TBABLS243 ......cevvnes | e Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 10/13/2023 |. 10/11/2024 |.......... 6,331 [...... 27,399,435 (...... 4,327.7800 [ceennreivnnnnnns 0f..... 2,468,282 |.......une 0f..... 4,204,983 | ...cvvvnnnn fennnnn 4,204,983 |...... 1,736,701 |oeevenne (0N R | FEN [N SR | IR 0/0 wivieins
S&P 500 11/14/2024 ) .
Strike @ 4495.7 Fixed Index Annuities Bank of America
TBABLS245 ....cceevves | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 75,170,172]...... 4,495.7000 |...cevunnnnne 0f..... 6,329,392 [...ccevvnnnnnnns 0f..... 9,357,063 | ...covvunns fennnnn 9,357,063 |...... 3,027,671 [ [ TR | IO [} PSRRI | IR 0/0 weviiaees
S&P 500 12/13/2024
Strike @ 4719.55 Fixed Index Annuities
TBABLS24T ...ovvvvvnees | oo Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/14/2023 |. 12/13/2024 |......... 32,324 |..... 162,552,422 |...... 4,719.5500 |...covvnnnnnnnne 0f.... 12,444,553 |....oovvnnnnnnns 0f.... 13,479,299 | .oovvennnns fennnn 13,479,299 |...... 1,034,747 |.oovvinnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
1/12/2024 Strike @ Fixed Index Annuities
191.9166 BXI1GS071 .. [.oevvvrenniiiiiiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/13/2021 [.01/12/2024 |......... 31,493 |........ 6,043,997 |......... 191.9166 |......... 299,812 |oeuuiieeeenn [V O [ KIS IR 35 | (4,948)...ceeeeennnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
192.9936 BXI1GS073 ... [ceeeeeenneeeeeiiiineeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/16/2021 |. 02/14/2024 |....... 145,723 |...... 28,123,668 |......... 192.9936 |...... 1,394,572 |oevvenieiiinnn [V PR [N R 8,149 | e 8,149 (......... (14,518)[....cccvvnnnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
3/14/2024 Strike @ Fixed Index Annuities
188.859 BX11GS$075 .... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/11/2021 |. 03/14/2024 |....... 143,459 |...... 27,093,470 (......... 188.8590 |...... 1,339,904
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
190.5616 BXI1GS076 .. [..eevvvunneeeeernnnneeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2021 [. 04/12/2024 |......... 60,623 |...... 11,562,473 ......... 190.5616 |......... 569,859 |...uuviiiinnnn [V PR Oferenes 35,945 [.oeeeeiiis | 35,945 .......... 16,237 [ (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
190.5596 BXI1GS079 .. [.eevvvveniivrirnnnnnnnnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/13/2021 |. 05/14/2024 |........ 16,021 |........ 3,052,993 ]......... 190.5596 |......... 150,759 [oeeeeeeinnns [V O (V)] 12,679 [ e 12,679 |........... 6,797 [oeeeeeiiies [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/14/2024 Strike @ Fixed Index Annuities
193.785 BXI1GS08T ... [ceeeeeeeneeeeiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/11/2021 |. 06/14/2024 |.......... 4,948 |.......... 958,813 [......... 193.7850 |.......... 47,549 ..o [V PR [N R 2,33 | | 2,334 | L7 s (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
194.913 BXI1GS083 ... [.evvevvenniiriiinnininnens Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2021 |.07/12/2024 |.......... 9,612 |....... 1,873,578 ]......... 194.9130 |.......... 92,183 |oveeeeeeeeennn [V O (U 4,329 oo | 4,329 |coneennnns A Y IO [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
196.4111 BXI1GS085 .. [..eevvvenneeeeiiiinneees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/12/2021 |. 08/14/2024 |.......... 741 ... 1,402,487]......... 196.4111 [.......... 69,121 | [V PR [N R 2,989 | e e 2,989 |..cuuennnns 1,509 [oeniiiiiinnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
199.7541 BXI1GS087 .. [.cevvvvunirrrirnniniinees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.09/13/2021 |. 09/13/2024 |.......... 9,163 |........ 1,830,339 (......... 199.7541 |.......... 90,164 | [V O (U 2,621 | e foreeeeeee 2,621 [ 1,255 [ [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
193.9449 BX11G$089 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XIWI3WIBK2824319 |. 10/13/2021 |. 10/11/2024 |.......... 5176 |........ 1,003,944 |......... 193.9449 |.......... 48,969 [...ovvveene. (L (L] R 4,823 e o 4,823 | 2,901 [evererinne (L) USRNSSR (1)
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
195.7109 BXI11GS09T .. [.eevvvveeiiiiiiiiiniieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/11/2021 |. 11/14/2024 |.......... 1,349 |.......... 263,963 |......... 195.7109 |.......... 12,853 [t [V O (U 1,081 | Jereeeees 1,081 |oeeeeees 645 |.ooeeine [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
194.492 BXI1GS093 ... [.eeeeeveneeeeeiiiieeeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2021 |. 12/13/2024 |............ 846 |.......... 164,513 ......... 194.4920 |........... 7,993 |eveiiiiinnns [V PO [ R Lo (1) (U R 916 [cvnieeiennnn LI 1 (0N R | FEN [0} SRR | IR 0/0 wivieins
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
191.4278 BXI11GS095 .. [..evvvveiiiiiiinnniinnns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/13/2022 |. 01/14/2025 |.......... 2,584 ).......... 494,554 {......... 191.4278|.......... 23,846 | [ T Ofiieennnns 4,703 e [ 4,703 ..o 2,970 |ueiieiinnnnns [ OO | AP Ofiiiiiiiae 0] e 0/0 tevviianes




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

¢'8l3

BARCLAYS CUSTOM
2/14/2025 Strike @ Fixed Index Annuities
185.76 BXI1GS097 ..... | eeveeiiiiieiiiiiiiiieens Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.02/11/2022 |. 02/14/2025 |.......... 2,828 .......... 524,464 |........ 185.7600 |.......... 24,958 | (1 (1) P 10,678 [ .o | 10,678 |........... [J£:7) P (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/14/2025 Strike @ Fixed Index Annuities
183.9189 BX11G$099 ..
BARCLAYS CUSTOM

4/14/2025 Strike @ Fixed Index Annuities
182.1254 BXI1GS101 .. |.eeeiiiiiieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 04/13/2022 |. 04/14/2025 |.......... 1,335 | 243,086 |......... 182.1254 |.......... 11,331 | (1 (1) I TA24 .o o 7,424 |........... 4,608 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
5/14/2025 Strike @ Fixed Index Annuities
180.3543 BXI16$103 .. [.eoveeveiriiiiiiiiinnnes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/12/2022 |.05/14/2025 |.......... 3,215 |.......... 579,913 ]......... 180.3543 |.......... 26,913 [coeeiinns [0 R (1) F 20727 |t [ 21,727 |.......... 13,242 [ (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
174.8713 BXI1G$105 .. |.ooovvniiieiieiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.06/13/2022 |.06/13/2025 |............ 909 ... 158,881 |......... 174.8713 |........... 7,259 [eeeeeeiiis (1 (1) I 9,362 [ .eoveeiinn [ 9,362 ........... 5,415 [...oeeeeis (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
7/14/2025 Strike @ Fixed Index Annuities
176.842 BXI1GS107 ... [eeeeeeeeeiiieiicees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2022 |.07/14/2025 |.......... 1,324 ... 234,162]......... 176.8420 |.......... 10,818 | [0 R (1) F 11,901 | s 11,091 |...oeeeens 7,008 | (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
8/14/2025 Strike @ Fixed Index Annuities
179.8505 BX11G$109 .. |..oovvuviieiniiiiiiaenns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.08/11/2022 |. 08/14/2025 |.......... 2,118 |.......... 380,997 ......... 179.8505 |.......... 17,562 |- (1 (1) P 15,602 |.vvveeeeeen fonienneas 15,602 |....oeeen.n 9,254 oo (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
175.6312 BXI1GS111 .. [.eoeeeieiiiiis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2022 |. 09/12/2025 |............ 288 | 50,540......... 175.6312 |........... 2,285 [ceeeeiis [0 R [V F 2,884 | .ot [ 2,884 ... 1,64 [ (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
10/14/2025 Strike @ |Fixed Index Annuities
171.8108 BXI1G$113 ..
BARCLAYS CUSTOM

11/14/2025 Strike @ |Fixed Index Annuities
175.1176 BXIIGST15 .. [.eoveeiiiiiiiiiens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 |. 11/14/2025 |.......... 5918 ........ 1,036,279 ]........ 175. 1176 |.......... 46,631 [c.oooeeinnnnns [0 R (1) F 63,731 |.eeeeeeis e 63,731 .......... 35,418 [ooeeeiiiiiens (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
12/12/2025 Strike @ |Fixed Index Annuities
175.9417 BXTIGS117 .. | ooeeeiiiiiiiiciiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 12/13/2022 |. 12/12/2025 |.......... 4,534 |.......... 797,7%......... 175.9417 |.......... 35,958 | (1 (1) P R (R 45,574 |.......... 25,459 ... (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/12/2024 Strike @ Fixed Index Annuities
173.2193 BXIIG$118 .. [.eeeeeeieiiiiiiiieas Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.01/12/2023 |.01/12/2024 |......... 11,625 |........ 1,996,314 ]......... 173.2193 | [V F 51,746 |.evveeeennnee (1) R 123,144 | | 123,144 |.......... 71,397 [ (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
1/14/2026 Strike @ Fixed Index Annuities
173.2193 BXI1GS119 .. | ooeeiiiiiiiiiieiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.01/12/2023 |.01/14/2026 |.......... 5,974 |........ 1,034,748 1......... 173.2198 | (1) P 46,774 ..o (1) P FATR T DU O 71,143 ... 24,369 ..o (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/14/2024 Strike @ Fixed Index Annuities
175.1759 BXI1G$120 .. [.eoveeveeeiiiiiiiienes Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/13/2023 |. 02/14/2024 |......... 24,460 |........ 4,284,831......... 1754759 | (1) 111,049 [ (1) R 213,920 |.eveeeeees e 213,920 |........ 102,871 | (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
2/13/2026 Strike @ Fixed Index Annuities
175.1759 BXI1G$121 .. | oo Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/13/2023 |. 02/13/2026 |.......... 5,788 |....... 1,008,6%......... 1751759 | (1) P 45,202 ..o (1) P 61,493 [..oocviins e 61,493 [.......... 16,291 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/14/2024 Strike @ Fixed Index Annuities
177.1109 BX116$122 ..
BARCLAYS CUSTOM

3/13/2026 Strike @ Fixed Index Annuities
1771109 BXHGS123 .. | .o Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 03/13/2023 |.03/13/2026 |.......... 2,935 ... 519,886 ........ 177109 [ (1) P 23,582 | (1) P 28,071 | .eeeeeiins [ 28,071 | 4,529 oo (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
180.4727 BXI1G$124 .. [.ooveeeeiiiiiiiieis Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2023 |. 04/12/2024 |.......... 9,689 ....... 1,748 5171......... 180.4727 |...evvee. [V F 45,245 ... [V F 45214 | oo | 45214 ...l (7)) R (1 (I R (1 0f oo 0/0 weviviiene
BARCLAYS CUSTOM
4/14/2026 Strike @ Fixed Index Annuities
180.4727 BXI1G$125 .. |...covvvveneiiiiiininnnss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIINI3WIBK2824319 |. 04/13/2023 |. 04/14/2026 |.......... 5,286 |.......... 954,042]......... 180.4727 |................ [ PR 43,031 | [ P NATT [ [ HA77.......... (1,858)].cceeennnees {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.03/11/2022 |. 03/14/2025 |..........3,326 |..........611,677......... 183.9189 |..

..9,829|.

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2022 |. 10/14/2025 |....

....877,986|........ 171.8108 |..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIMNI3WIBK2824319 |. 03/13/2023 |. 03/14/2024 |......... 25,212 |........ 4,465,311]........ 77109 [ (V) F 116,983 [...eeveeennnns (V) FO 178,349 | ...
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Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
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€813

BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
182.9355 BXI1G$126 ... | .oeovvenriieineiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 05/11/2023 |. 05/14/2024 |.......... 8,526 |........ 1,559,677 |......... 182.9355 |....oveennnee (1) P 40,668 |................ (1) P 29,340 [.coovriees | 29,340 |......... (11,328)[- e (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
5/14/2026 Strike @ Fixed Index Annuities
182.9355 BX11G$127 ...
BARCLAYS CUSTOM

6/14/2024 Strike @ Fixed Index Annuities
186.1389 BXI1G$128 .. |..coovvriieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.06/13/2023 |. 06/14/2024 |........ 18,021 |........ 3,354,316 |......... 186.1389 |......oeeenee. (1) P 87,219 |..eeeeees (1) P 40,175 | oo [ 40,175 |......... (47,044).....cuveeene (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
6/12/2026 Strike @ Fixed Index Annuities
186.1389 BXI16$129 .. |..ooeeuiiiiiieeiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 06/13/2023 |. 06/12/2026 |.......... 9,067 |....... 1,687,785]......... 186.1389 |......oveeenn. [V F 75,622 [.oocoiiinianns (1) F 49197 [ | 49,197 |......... (26,425)).....cvveeennne (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
183.9201 BXI1G$130 .. |.eevvviviieiiiiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.07/13/2023 |.07/12/2024 |......... 14,940 |........ 2,747,845 ......... 183.9201 |- (1) P 76 | (1) P 50,346 [..covvvees |oeeinnn 50,346 |........ (20,770).ceveeeeenes (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
7/14/2026 Strike @ Fixed Index Annuities
183.9201 BXTIGS131 .. | .oeeeiiiiiiieeiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2023 |.07/14/2026 |.......... 6,116 |........ 1,124,798 1......... 183.9201 |...evvveee. [V F 50,271 [ouvveeeeeinns (1) F 39,369 [..oouirees |oeeenns 39,369 |......... (10,902)f....cceernnnes (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
181.0262 BXI1G$132 .. |.ooovvnviieiniiiiiiienns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.08/11/2023 |. 08/14/2024 |......... 20,292 |........ 3,673,324|......... 181.0262 |.....coveeee (1) P 82,587 |..oveeeeennen (1) T 104,438 [...ooonnns forennne 104,438 |.......... 21,851 [ (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
8/14/2026 Strike @ Fixed Index Annuities
181.0262 BXI16$133 .. |.oeeeeniiiiieieiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |.08/11/2023 |. 08/14/2026 |.......... 1,999 ... 361,904......... 181.0262 |......vveeeeene [V F 13,085 [cvveeeeeenes (1) F 15,749 oot [ 15,749 |........... 2,74 s (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
181.0932 BX11G$134 ..
BARCLAYS CUSTOM

9/14/2026 Strike @ Fixed Index Annuities
181.0032 BXI1G$135 .. |.eeeeeiiiiiieieiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2023 |. 09/14/2026 |......... 10,558 |........ 1,911,942]......... 181.0082 |...ovvveennne [V F 68,837 [...eeeeeennnns (1) F 83,564 |..ooovniens | 83,564 |.......... 14,727 | (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
177.5969 BXI1G$136 .. |.oooviiuviieiniiiiiiinnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 10/12/2023 |. 10/11/2024 |......... 12,246 |........ 2,174,928(......... 177.5969 |- (1) P 48,741 | (1) P 93,867 |.eoeeeinns ferneaennne 93,867 |.......... 45,127 oo, (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
10/14/2026 Strike @ |Fixed Index Annuities
177.5969 BXI1G$137 .. |.eeeeeniiieiieiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/12/2023 |. 10/14/2026 |.......... 6,462 |....... 1,147,665(......... 177.5969 |...vvveeeene [V F 40,970 |.vvveeennnes (1) F 63,435 ..o | 63,435 |.......... 22,464 ..o (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
178.8808 BXI1GS138 .. |..coovnviieiniiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 11/13/2023 |. 11/14/2024 |......... 28,162 |........ 5,037,695 |........ 178.8808 |................ [ R 3,776 |- (1) T 195,705 [.ooovinins fornenne 195,705 |.......... 81,930 [..eveeeenes (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
11/13/2026 Strike @ |Fixed Index Annuities
178.8808 BXI1GS139 .. |.oooveniiiiiieeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/13/2023 |. 11/13/2026 |.......... 7,351 [t 1,315,014 ]........ 178.8808 |................ [V F 47,196 [oovveeeeennes (1) F 67,534 | oo | 67,534 |.......... 20,338 [oooeeiiiiiaens (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
182.9283 BXI1GS140 .. |.ooovviriieiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2023 |. 12/13/2024 |........ 57,118 |...... 10,448,488 |......... 182.9283 |....oeeennen (1) T 235,897 |- (1) A 173 T IO 272,421 |.......... L (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
12/14/2026 Strike @ |Fixed Index Annuities
182.9283 BX11G$141 .. Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 12/13/2023 |. 12/14/2026 |........ 11,862]........ 2,169,954|......... 182.9283 |....eeeennnnnes [V 79478 |.vveeeennnnes [V 85,143 |...ccooeen | 85,143 s 5,665 [.ccciiiiinnnns [0 OO o [0 O, 0

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.05/11/2023 |. 05/14/2026 |....

....864,035)......... 182.9355 |..

... (7,688).

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2023 |. 09/13/2024 |......... 24,443 |........ 4,426,463 ......... 181.0032 |..

0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 4,399,444 78,959,534 0f 125,325,173 XXX 125,325,173 46,130,939 0 0 0 0 XXX XXX

S&P 500 2/7/2025
Strike @ 4411

784628149 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XINMWI3WIBK2824319 |. 02/08/2023 |.02/07/2025 |......... 32,000 |..... 141,162,000 ...... 4,411.0000 |....coeennnnnnns 0]..... 13,012,320 [...oceennnnens 0]...... 4,788,139 |.vveeeees |onnns 4,788,139 |..... (9,124, 181)]....oeeennnns [V FO (I [V R 0f oo 0/0 oo
S&P 500 6/23/2025
Strike @ 4674

784628150 ...
S&P 500 9/18/2
Strike @ 4836.59
784628151 .............. Variable Annuities ... [Exhibit 5 ... [Equity/Index [BNP Paribas ........ KVQR4N7OVEWSJPSK1K14 . 09/18/2023 |. 09/18/2025 |......... 26,500 |..... 128,169,635]...... 4,836.5900|................ 0].... 11,183,000 )................ 0]...... 8,693,828 |.......c.. |...e. 8,693,828 |..... (2,489,172)|................ O, 0f i, O, 0f oo 0/0 toonnee

Variable Annuities ... [Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/23/2023 |. 06/23/2025 |......... 23,000 |..... 107,502,000 ...... 4,674.0000 |..

...... 9,339,477 |...

...... 5,831,194 ... ......5,831,194 |.....(3,508,282)|.
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current

of Item(s) Strike Initial Cost | Year Initial Credit Hedge

Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 34,434,797 0 19,313,161 | XXX 19,313,161  (15,121,636) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 4,399,444 113,394,331 0f 144,638,334 [ XXX 144,638,334 31,009,304 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 4,399,444 78,959,534 0f 125,325,173 XXX 125,325,173 46,130,939 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 34,434,797 0 19,313,161 XXX 19,313,161 (15,121,636) 0 0 0 0] XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 4,399,444 113,394,331 0 144,638,334 | XXX 144,638,334 31,009,304 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
RUSSELL 2000 1/12/2024
Strike @ 1965.91 Fixed Index Annuities Bank of America
464288152 .o | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 01/13/2023 |. 01/12/2024 |.......... 5,419 1...... 10,654,131 {...... 1,965.9100 [...ccevvnnnnnnns 0f..... (418, 271)[..eeeeeeeenens (U [V R F [V R 418,271 [ [V [V PO (U [V (. 0/0 weviiaees

RUSSELL 2000 2/14/2024
Strike @ 2016.150542 |[Fixed Index Annuities
464258153 ooiiiiiiiees [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJUPSK1K14 [ 02/14/2023 |. 02/14/2024 |........ 13,707 |...... 27,636,000 [...... 2,016.1505 [...eeeeennnnee [V (976,915))..ccvverirenns (1) F (1) P (A7) 976,8%8 |......ccvvveenns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/14/2024
Strike @ 1848.501788 |[Fixed Index Annuities
464258154 ....oooiiiiiis [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 |. 03/14/2024 |......... 12,120 |...... 22,408,158 ...... 1,848.5018 ... 0]...... (828,184)).....cvveeene 0].... (1,011,258)] .eeeeeenn [ (1,011,258)|....... (183,074))....eveeeee (U FO (1 (U FO 0f oo 0/0 ..o
RUSSELL 2000 4/12/2024
Strike @ 1854.003199 |[Fixed Index Annuities
464288155 .ooieieiiiees [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 04/14/2023 |. 04/12/2024 |......... 10,221 ...... 18,949,767 |...... 1,854.0032 .......evveens [V (728,226)..ccvvvveeennnns 0...... (677,129)] ceevvveeae | (677,129)........... 51,007 [ouvveeeeeinnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 5/14/2024
Strike @ 1816.58 Fixed Index Annuities
464258156 .....eeeeeiies [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 |........ 5,026,513...... 1,816.5800 |......ooveennnne 0]...... (160,807)[...cceeeneeen 0l...... (242,265)] ..ceveeenn [ (242,265)|......... (81,488)...ccccennnnen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 6/14/2024
Strike @ 1952.06 Fixed Index Annuities
464288157 .............. .
RUSSELL 2000 7/12/2024

Strike @ 2016.29 Fixed Index Annuities
464258158 ... [ e Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14  [. 07/14/2023 |. 07/12/2024 |.......... 4,014 ........ 8,093,408 |...... 2,016.2900 |.....ccvnneeee 0]...... (226,798)-...cvveeennne (1) T (90,041)[ .o foreanne (90,041)f......... 136,757 [ceeeeeeeies (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 8/14/2024
Strike @ 2000.7696 Fixed Index Annuities
464288159 .ooiiiiiiiees [ Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 08/14/2023 |. 08/14/2024 |.......... 3,241 |........ 6,483,79%1...... 2,000.7696 |........ccunnen [V (197,458)]..ccvvvvenenns 0...... (135,037)] cevvveeae | (135,037))......... 62,421 [...oooiinnins (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 9/13/2024
Strike @ 1947.0838 Fixed Index Annuities
464258160 .......oeeeees [ e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 09/14/2023 |. 09/13/2024 |.......... 4,537 |........ 8,834,270 |...... 1,947.0838 ... 0]...... (256,944)].....cccernnnnen 0l...... (414,748)] v | (414,748)|....... (157,804)).....cvveennne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000
10/11/2024 Strike @ |Fixed Index Annuities

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 4,390 |........ 8,569,758 1...... 1,952.0600 |....vvveennnnnns 0...... (273,886))...cvvveeennnn 0...... (164,735)| ... 109,151 [oovveeeeenns [V FO [V S [V FO 0

1795.20631 464288161 [....ccoeeeeeeiiiiiiiinnns Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 |. 10/13/2023 |. 10/11/2024 |..........3,507 |........ 6,295,735]...... 1,795.2063 |.. (195,234)|... (849,000)( .ceeeeees feveenn (849,000)f....... (653,766)|. O O i O e O 0/0 .

RUSSELL 2000

11/14/2024 Strike @ |Fixed Index Annuities Bank of America

1891.84 464258162 ... |.oooovvviieiniiiiiiiieens Exhibit 5 ... |[Equity/Index |Merr ................. EYKN6VOZCBBVDIIULBBO . 11/14/2023 |. 11/14/2024 |.......... 4,149 ........ 7,849,793]...... 1,891.8400 |.....oeevnnnneee 0]...... (196,027).....cvveennne 0l...... (WEITRTAD) P (786,371)f....... (590,344)]....cceeennnnnn (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000

12/13/2024 Strike @ |Fixed Index Annuities

2105.942 464288163 ... [..ooooiiiiiiiiiiiiiiins Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/14/2023 |. 12/13/2024 |.......... 3,649 |........ 7,685,362|...... 2,105.9420 |.....ovveennnnne 0...... (236,067))-....cvveeennne 0...... (258,804)[..ccceeeees fevnenn (258,804)|......... (22,737 (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 1/12/2024 . o

Strike @ 4194.25 Fixed Index Annuities Bank of America

784688225 ...vveieeeees [ Exhibit 5 ... [Equity/Index [Merr ................. EYKN6V0ZCBBVD9IULBBO |. 01/13/2023 |. 01/12/2024 |.......... 8,994 1...... 37,723,504 |...... 4,194.2500|................ 0]..... (2,514,210 0].... (5,259,636)[........... ... (5,259,636)..... (2,745,425)................ O, 0f i, O, 0f oo 0/0 toonnee
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P 500 2/14/2024
Strike @ 4303.229652 |Fixed Index Annuities
TBABSS22T ..eeeeeeeee | e Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 02/14/2023 |. 02/14/2024 |......... 21,749 |...... 93,589,608 ...... 4,303.2297 [...ceevrennnnnns 0f.... (6,107,217).ccvveeeeeenee 0f... (10,833,506)| ........... ... (10,833,506)..... (4,726,289)....ceeeeeennns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/14/2024
Strike @ 4078.81 Fixed Index Annuities
78468$229 ... Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/14/2023 [. 03/14/2024 |......... 28,150 |..... 114,818,012]...... 4,078.8100 [......cvvvneeen 0 o (7,853,179)f... .. (20,745,124) ... ... (20,745,124)[... (12,891,946)). 0.
S&P 500 4/12/2
Strike @ 4315.55852 |Fixed Index Annuities
T8ABSS23T ..eeeiiies | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 105,985,802 (...... 4,315.5585 [....ccovnnnnnnns 0f.... (6,781,883).ccvvveneeecnes 0f... (13,145,315)......e.... ... (13,145,315)..... (6,363,431)].euueeeeeennnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/14/2024
Strike @ 4334 Fixed Index Annuities
T846S$233 ....iiiiiiinn | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 [. 05/14/2024 |.......... 9,203 |...... 40,275,515 |...... 4,334.0000 |....cvnnnnnnn 0f.... (2,296,484)).....ccevennnnns 0f.... (5,076,522)] .cevvvnnnnn fennnn (5,076,522)|..... (2,780,039).....ccvvnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 6/14/2024
Strike @ 4594.28 Fixed Index Annuities
T84BSS235 ....eeeeeeee | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 06/14/2023 |. 06/14/2024 |.......... 7,957 |...... 36,556,364 |...... 4,594.2800 |...cvnunnaannns 0f.... (1,843,681)[....cccvvnnnnnns 0f.... (2,808,501 ..ceveecs [onnee (2,808,501)|....... (964,820)......ccvvnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 7/12/2024
Strike @ 4735.47 Fixed Index Annuities
TBABSS237 ...oveiivries | e Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |.......... 7,421 |...... 35,143,675 |....... 4,735.4700 |...covvnnrnnnne 0f.... (1,609,924))....cvvvinnnnns 0f.... (2,043,612)] .eevvvnnnnn fennnn (2,043,612)f....... (433,687)[......cccvvnnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 8/14/2024
Strike @ 4724.0834 Fixed Index Annuities
784688239 ....iiieeene | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/14/2024 |.......... 8,210 |...... 38,785,244 |....... 4,724.0834 |...oonnnnnnnenee 0f.... (1,949,293)]...ccvvvnnnnnnne 0f.... (2,578,670) ..ceveeec |oneee (2,578,670)|....... (629,377)[..eeeeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/13/2024
Strike @ 4716.8397 Fixed Index Annuities
TBABSS24T ...iiiiiiies | e Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09  |. 09/14/2023 |. 09/13/2024 |........ 1,112 ...... 52,415,457 |...... 4,716.8397 [cvenriiiinnnnns 0f.... (2,662,648)[.......c00nnnnn. 0f.... (3,819,266)(........... |..... (3,819,266)|..... (1,156,618))...cvvvennne [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 10/11/2024
Strike @ 4537.67733 |Fixed Index Annuities
784658243 ... Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXT09 |. 10/13/2023 |. 10/11/2024 |..........6,331 [...... 28,728,307 |...... 4,537.6773 |.cevveaeeeeenn O [t (1,649,039)|... UV (3,153,774)| .cevvvnnns fennnn (3,153,774)|..... (1,504,736)|. 0.
S&P 500 11/14/2024
Strike @ 4852.21 Fixed Index Annuities Bank of America
TBABSS245 .....oiiiiiiin | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDOIULBBO |. 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 81,131,183]...... 4,852.2100 |...evvnnnnnnn 0f.... (2,864,048)[.......c0nnnnnns 0f.... (5,175,3%6)] ..evvvnnnnn fennnn (5,175,39%)..... (2,311,349))..ceeiiinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 12/13/2024
Strike @ 5128.735 Fixed Index Annuities
TBABSS247 ..iiiiiiiins | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 12/14/2023 |. 12/13/2024 |......... 32,324 |..... 165,778,717]...... 5,128.7350 |..cvvuunaaenes 0f.... (4,972,520)]-..ueeeeeeennns 0f.... (5,785,941)] .cevvvnnnns fennns (5,785,941)|....... (813,421)[... oo [ [ T [ [ T 0/0 tevviians
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (47,798,944) 0f (85,054,669 XXX (85,054,669)  (37,255,725) 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (47,798,944) 0 (85,054,669 XXX (85,054,669 (37,255,725) 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0] (47,798,944) 0] (85,054,669 XXX (85,054,669)  (37,255,725) 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 (47,798,944) 0 (85,054,669 XXX (85,054,669 (37,255,725) 0 0 0 0 XXX XXX
CREDIT SUISSE FB USA
INC Fixed Rate CSL FINANCE PTY CREDIT SUISsEEFB (e 3.780000
Currency Swap BSWAP1 |LIMITED Q1297#AF5 . [Sch D ........ Currency..... USA ..o EXD7DEVFDHAHOFFQ7349 ). 11/12/2014 |. 11/12/2024 |............... 0f.... 9,038,400/(1.930000)  f...cccceennnnnns [ [ 197,506 |...... 1,302,000 f.oeeeeennn e 1,302,000 |..cevvnnnnnnnnns 0...... (282,100)f...ccevvvnnnnnns [0 (V)] I 2,071 eeennnns 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 197,506 1,302,000 | XXX 1,302,000 0 (282,100 0 0 42,071 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 197,506 1,302,000 | XXX 1,302,000 0 (282,100 0 0 42,071 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end

Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 197,506 1,302,000 | XXX 1,302,000 0 (282,100) 0 0 42,071 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 197,506 1,302,000 | XXX 1,302,000 0 (282,100) 0 0 42,071 XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 197,506 1,302,000 | XXX 1,302,000 0 (282,100) 0 0 42,071 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 4,399,444 65,595,387 0 59,583,665 | XXX 59,583,665 (6,246,421) 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 4,399,444 65,595,387 197,506 60,885,665 | XXX 60,885,665 (6,246,421) (282,100) 0 0 42,071 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
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BARCLAYS CUSTOM 1/13/2023

Strike @ 191.4278 BX11GS094 |Fixed Index Annuities .. Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XII3WIBK2824319 | 01/13/2022 |01/13/2023 |01/13/2023 [Expiration .... 2,157,516 . 191.4278 | . (58,269))...

BARCLAYS CUSTOM 1/13/2023

Strike @ 193.5362 BXI1G8046 [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XNNI3WIBK2824319 [ 01/16/2020 |01/13/2023 |01/13/2023 [Expiration .... |.ee.eeenns 5,T13)uuuns 1,105,630 ... 193.5362 , , 1177 RN 1] (TR ] NI (53,072)fvvuvvninnannn (1] TN 010/0 wuvinninninnns
BARCLAYS CUSTOM 10/13/2023

Strike @ 171.8108 BXI1G8112 |Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital ..  AC28XINI3WIBK2824319 | 10/13/2022 |10/13/2023 |10/13/2023 [Closing Sale .. |.......... 15,298....... 2,628, 411|....... 171.8108 , . . - 890 [oenieiiiii s O O 29,053 |ouuiiiniannnns (1] TN 0[0/0 wuviniinnianns
BARCLAYS CUSTOM 10/13/2023

Strike @ 188.96 BXI1GS065 .. [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XINI3WIBK2824319 | 10/14/2020 |10/13/2023 |10/13/2023 [Expiration .... |o.eeeuns 1.275)....... 2,130,837 |.uuennnn 188.96 (105,647).vvvenennanns (1] TN 010/0 wuvinninninnns
BARCLAYS CUSTOM 11/14/2023

Strike @ 175.1176 BX11G$114 | Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XNNI3WIBK2824319 [ 11/14/2022 | 11/14/2023 |11/14/2023 [Closing Sale .. [.e..ueeruns 6,573(....... 1,151,097 ........ 175.1176 A . A - O3 [ O e O (5, A72)evviiininnns (1] TN 0[0/0 wuvinninnianns
BARCLAYS CUSTOM 11/14/2023

Strike @ 189.9306 BXI1GS067 [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XNNI3WIBK2824319 [ 11/13/2020 | 11/14/2023 |11/14/2023 |Expiration ... |.e..ceeeuns 6,523)....... 1,238,832[.......n 189.9306 [.....un... 61,573 [ evnnnnnninnd (1] OO (1 (1] EPR 61,573 [.eveeensiiinnnnns 60,446 |...euninnnnnnn [0 (L] AT [(FRTK) A [0 0[0/0 wuvvnninnanns
BARCLAYS CUSTOM 12/14/2023

Strike @ 175.9417 BXI1G8116 [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XNNI3WIBK2824319 [ 12/13/2022 | 12/14/2023 |12/14/2023 [Closing Sale .. |.e..ueeeuns 8.872]....... 1,560,971........ 175.9417 |.....nes 40,545 [ euniininnnns (1] EPR 61,986 ]...cuuennnnnnnnn (1] EPR CIURTY P 21,108 |oeeniiienans [V PP [V PP ATl P [V PP 0[0/0 ..vuvninnnnn
BARCLAYS CUSTOM 12/14/2023

Strike @ 191.5716 BXI1GS068 [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital ..  AC28XINI3WIBK2824319 | 12/15/2020 |12/14/2023 |12/14/2023 [Expiration .... |oceeeeuns 14,051)....... 2,691,788 ]........ 191.5716 |......... 133,485 .. vnininnninnd L1 (1 Ofeuennns 133,485 cucnnnnfonnnnns 131,519 | [V PP Ofueennns (133,485)f....uueuinnnnns [V PP 0[0/0 ..vurnnnnnn
BARCLAYS CUSTOM 2/14/2023

Strike @ 185.76 BXI16S09% .. [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XINI3WIBK2824319 | 02/11/2022 |02/14/2023 |02/14/2023 [Expiration .... |o.eeeuns 29,241....... 5,431,741 | 185.76 [.oeunnns 145,618 .uunnnnnnn (1] OO (1 Ofeuennns 145,618 | vvvnenne feennnnnns 145,596 |..vvnrnnnnnnnn [0 [0 PN (145,618)(.....evurennnns [0 0[0/0 wuvvnninnanns
BARCLAYS CUSTOM 2/14/2023

Strike @ 197.192 BXI16S048 . [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XNNI3WIBK2824319 [ 02/14/2020 |02/14/2023 |02/14/2023 [Expiration .... |.e..eeunns 5,714)....... 1,126,796 ]...unnn 197.192 |ovunnnn 54,285 .uiniiiiiinn L1 (1 (1] EPR 54,285 ceuennfernnninnns 54,285 |.iuuiinninnnnn [0 (L] AT (54,285)).00unnnninnnnn [0 0[0/0 wuvvnninnanns
BARCLAYS CUSTOM 3/14/2023

Strike @ 183.9189 BXI163098 [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital ..  AC28XINI3WIBK2824319 | 03/11/2022 |03/14/2023 |03/14/2023 [Expiration .... |e.eeeuns 23,673)uuenne 4,353,8%4........ 183.9189 |......... 116,707 [eevevenennnns L1 (1 Ofeuennns 116,707 [veveneen]ornnnnnns 16,129 |uvvvninninnnnn [V PP Ofueennns (116,707)fovvvnenenanen [V PP 0[0/0 ..vuvninnnnn
BARCLAYS CUSTOM 3/14/2023

Strike @ 184.111 BXI1GS050 . |Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital ..  AC28XNNI3WIBK2824319 [ 03/16/2020 |03/14/2023 |03/14/2023 [Expiration .... |.e..eeeenns 2,219 419,504|......... 184111 e AN S L1 (1 (1] EPR PAUNK Y PP R 20,684 |.euinininnans [V PP Ofeennnns [ZIUNK) [V PP 0[0/0 ..vuvninnnnn
BARCLAYS CUSTOM 4/14/2023

Strike @ 182.1254 BX11G$100 |Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XNNI3WIBK2824319 [ 04/13/2022 |04/14/2023 |04/14/2023 |Expiration .... |.e..eeeunns 9,785 ] ..u.e 1,776,560 ........ 182.1254 [...onenns L7037 RN L1 (1 (1] EPR 47,212 [ eennen s 46,082 |ieninninnnnn [0 [0 EET, (47.212)fcceneninnns [0 0[0/0 wuvvnninnanns
BARCLAYS CUSTOM 4/14/2023

Strike @ 184.9172 BXI 168052 [Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XINI3WIBK2824319 [ 04/15/2020 |04/14/2023 |04/14/2023 |Expiration .... |.e..eeeeuns 8,39....... 1,563,134 )........ 184.9172|.....oees 77,020 [oevneennnnnennsd! (1] OO (1 (1] EPR 77,020 [euvennensonnnnnnns 76,642 |ivuinninnnnn [0 (L] AT (77,020)fcenenennnnns [0 0[0/0 wuvvnninnanns
BARCLAYS CUSTOM 5/12/2023

Strike @ 180.3543 BX11G8102 |Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XNNI3WIBK2824319 [ 05/12/2022 |05/12/2023 |05/12/2023 [Closing Sale .. [.euuueeruns 9,021)....... 1,626,886 ........ 180.3543 [.evnenn e 3,118 | O 28,284 O e A3 IB f  89,987 [ O e O (19,834)..uviiniinnns (1] TN 010/0 wuvinninninnns
BARCLAYS CUSTOM 5/12/2023

Strike @ 185.042 BXI1GS054 . |Fixed Index Annuities .. Exhibit 5 |Equity/Index [Barclays Capital .. ~ AC28XII3WIBK2824319 | 05/14/2020 |05/12/2023 |05/12/2023 [Expiration .... 796,761 .. 185.042 ). . (39,614)..

BARCLAYS CUSTOM 6/14/2023

Strike @ 174.6713 BI165104 | Fixed Index Annuities ...... Exhibit 5 |Equity/Index | Barclays Capital .. ACCBXWNI3NIBK2824319 [06/13/2022 [06/14/2023 [06/14/2023 [Closing Sale . |-......... 18,096]....... 3,164,497 ... L7125 N CENL] I ] - 23,900 O 8785 [ e 8579 [ O O 120,115

BARCLAYS CUSTON 6/14/2023

Strike @ 185.5466 BXII65056 | Fixed Index Annuities ... [Exhibit 5 |Equity/Index |Barclays Capital ..  AG2BHINI3NIBK2824319 | 06/12/2020 06/14/2023 06/14/2023 |Closing Sale . |. 1,442,180 ........ 185.5466 . 4,604 . . (67.060)..

BARCLAYS CUSTON 7/14/2023

Strike @ 176.842 BAI1GS106 . | Fixed Index Annuities ...... Exhibit 5 | Equity/Index | Barclays Capital .. ACCBXWI3NIBK2824319 [07/13/2022 [07/14/2023 |07/14/2023 [Closing Sale . |-......... 16,268]...... 286,947 ......... 176.802 ... 75,97 oo ] - 115,150 |- cvvocveeeeens0 | TEL978 e | 56,486 e O e O e %,176

BARCLAYS CUSTON 7/14/2023

Strike @ 187.178 BXIIGSOSS . | Fixed Index Annuities ..... [Exhibit 5 [Equity/Index |Barclays Capital ..  AG2BNINIINIBK2824319 | 07/14/2020 |07/14/2023 |07/14/2023 |Expiration ... 6.441).......1,205,628........ 187.178 . . (59.902)..

BARCLAYS CUSTON 8/14/2023

Strike @ 179.8505 BXI 165108 | Fixed Index Annuities ...... Exhibit 5 | Equity/Index | Barclays Capital .. ACRBXWI3NIBK2824319  [08/11/2022 [08/14/2028 (08/14/2028 [Closing Sale . |-......... 1,798]....... 3,021,096 ... 179.8505 |......... [CRE] FRS—— ] - 0749 e (] R L] PSS 66,968 [....vooenn L] RO ] S (60,0400 .oovevenee L] RO 0[0/0 oo
BARCLAYS CUSTON 8/14/2023

Strike @ 167.8526 BXI 163060 | Fixed Index Annuities ...... Exhibit 5 | Equity/Index | Barclays Capital .. AC2BXINI3NIBK2824319 [ 08/14/2020 (08/14/2028 [08/14/2028 [Expiration ... |ovvveecee. 1) W 669,554 ....... 1876526 ... 1] IR ] S ] S 0 ] S (38.219). ..o L] SO I
BARCLAYS CUSTON 9/14/2023

Strike @ 175.6312 BKIIGS110. | Fixed Index Anuities ...... Exhibit 5 | Equity/Index | Barclays Capital .. ACZBXWI3NIBK2824319  [09/13/2022 [09/14/2023 [09/14/2023 [Closing Sale . |-......... 27.461)....... 4823,00|....... 175.6312 ..o 5772 e ] - 19,998 oo 0 ] S 2,21 | L] SO I
BARCLAYS CUSTON 9/14/2023

Strike @ 188.907 BXIIGS062 . | Fixed Index Annuities ... Exhibit 5 | Equity/Index | Barclays Capital .. ACZBXWNI3NIBK2824319  [09/14/2020 [09/14/2023 [09/14/2023 |Expiration ... |cveeve. 12,78]....... 241544 ......... 188.907 |........ 120,08 |- ovooea ] S ] S 0 ] S (120,064)..vvoecene L] SO I
BARCLAYS CUSTON 9/14/2023

Strike @ 188.907 BXIIGS0B3 . | Fixed Index Annuities ...... Exhibit 5 | Equity/Index | Barclays Capital ..  AC2BNINI3NIBK2824319  [00/14/2020 [09/14/2028 [09/14/2028 [Espiration ... |ovvveece. 172 34,787 ... 188.907 |.....o.. L A ] S ] S 0 ] S 6677 L] SO 0[00 ovvrin
RUSSELL 2000 1/13/2023 Strike

€ 2162.45 4642L140 ... Fixed Index Annuities ... Exhibit 5 | Equity/Index | Norgan Stanley ... 4POURNGUPFGPNFIBBES3 [ 01/14/2022 (01/13/2028 [01/13/2028 [Expiration ... |ovvveecee. 4.981]...... 10,663,955 ........ 26246 |......... 975,700 oo ] S ] S 0 ] S (975,70 v L] SO I
RUSSELL 2000 10/13/2023 Bark of Anerica ller

Strike 0 1682.403 46428149 | Fixed Index Annuities ... Exhibit 5 | Equity/Index | «vvvseveseesninnns EYKNGVOZCBBVDIIULBAO | 10/14/2022 |10/13/2023 |10/13/2023 |Closing Sale . |........... 8797)....... 6,287, 5%|....... 1662.403........ 516,212 ..o ] - 601,308 ..o ] - 518,212 | evvve oo (P31 IO L] RO ] 85,09 |...oovooeens L] RO 0[0/0 v
RUSSELL 2000 11/14/2023

Strike 0 1861.252 46428150 | Fixed Index Annuities ...... Exhibit 5 |Equity/Index | Norgan Stanley ... 4POUHNGUPFGENFABBES3 | 11/14/2022 [11/14/2028 [11/14/2028 [Espiration ... |oooveeee. 3,657)....... 6,807,511 ........ 1861.252 ......... 4T3, ] SR ] SR ] - 473,18 v | 247,863 oo L] RO ] - (473,148) oo L] RO 0[0/0 v
RUSSELL 2000 12/14/2023 Bank of Arerica ller

Strike @ 1820.45 464218151 . [Fixed Index Annuities ...... Exhibit 5 | EQuity/Index | <veeeeeeseneiniens EVKNGIOZCBBVD9IULBAO | 12/14/2022 | 12/14/2023 |12/14/2023 |Closing Sale . |........... 3,096)....... 5,636,295 ........ 182045 ... 402,688 ] - 100,990 | oo ] - 402,688 | evenees oo 136,900 [..oocvvoens L] SO ] S (E1117:0 N L] SO I
RUSSELL 2000 2/14/2023 Strike

€ 2020.787 46428141 ... Fixed Index Annuities ... Exhibit 5 | Equity/Index | el Is Fargo ....... KBIHDSPRRIICUEKTO9 | 02/14/2022 |02/14/2023. |02/14/2023 |Expiration ... |..evceee 1,004].....28,481,154....... 2020787 ...... 2,982,697 [.ovoovenenn ] S ] S ] 2,982,697 [ eneennc s 2,982,607 |..oovvenrienns L] SO 0o (2,982,697 L] SO I
RUSSELL 2000 3/14/2023 Str ke Bark of Anerica ller

€ 1041.72 4642L8142 ... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | <vvvorvesevsninnes EYKNGOZCBBVDIIULBBO | 03/14/2022 |03/14/2023. |08/14/2023. |Expiration ... |...c..cc. 12,409)...... 26,182,706 ... 19172 oo 1,804,206 ..o ] SR ] SR 0feu 1,804,208 [vvooves oo 1,804,197 [ ..o L] SO 0o (1,604,206 L] RO 0[0/0 oveeann
RUSSELL 2000 4/14/2023 Strike Bank of Anerica ller

©2004.98 464218143 ... Fixed Index Annuities ... Exhibit 5 | Euity/Index | <vevevessnennieaes EYKNGOZCBBVD9IULBAO | 04/14/2022 |04/14/2023 |04/14/2023 |Expiration ... |.veveeevees 9.321]...... 18,689,100 ........ 2004.9...... 1,168,069 [-..oooovvoeee ] S ] S ] 1,168,069 [+vvvoeevs[oovnn 1,168,022 [-.ooooenee L] SO 0o (1,168,069). ..o L] SO 0[00 ovvvinnn
RUSSELL 2000 5/12/2023 Str ke Bank of Anerica ller

@ 1792.67 464208144 ......... Fixed Index Annuities ...... Exhibit 5 |Equity/Index f....ccvreennnnennns EYKN6V0ZCBBVDIIULBBO | 05/13/2022 |05/12/2023 [05/12/2023 |Closing Sale .. |........... 3,0%2....... 5,470,781)......... 1792.67]......... 353,959 0 euuinniennenns (V] 63,152 .cvuenn (V] R 353,959 ceueeneefiinnnnns 273,203 .0uuieinnens [ 0f........ (290,807)f.+euueenaennens [ 010/0 vuveeieennenns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) [ Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)

RUSSELL 2000 6/14/2023 Strike

@ 1707.829 464218145 ....... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBE53 | 06/14/2022 [06/14/2023 |06/14/2023 |Closing Sale .. |..cuu... 5,063)....... 8,646,670 ........ 1707.829 |......... 583,004 [..vveereinnnnns (1] 604,900 [...veeirinnnnns (1] V1LY PO (30,417)). e (Ll [l 21,905 |+ eeviieennnne (Ll (ol (7 SO

RUSSELL 2000 7/14/2023 Strike

@ 1707.505 4642L8146 ........ Fixed Index Annuities ...... Exhibit 5 |Equity/Index [Vells Fargo ........ KBTHIDSPRFMYMCUFXTO9 [ 07/14/2022 |07/14/2023 |07/14/2023 |Closing Sale .. |...c.eu... 4,582)....... 7,772,785 |........ 1707.505 |......... 486,560 [..vveeeeennnnns (1] [7:J 7] R (1] 486,560 [ +eeeennnr |oernens (12,450)]+ e (Ll P [l 143,212 [ [l P 0[0/0 cevviiiiaees

RUSSELL 2000 8/14/2023 Strike|

 2016.616 464218147 ........ Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBG53 | 08/12/2022 [08/14/2023 |08/14/2023 |Expiration ... |.ocevuveies 3,323)....... 6,701,114 f........ 2016.616 |......... 402,074 [0 (1] I (1] IR (1] 402,074 [ «eeeennn | 391,067 |+ [l [0l (402,074)....couvvaens (Ll (ol (7 S

RUSSELL 2000 9/14/2023 Strike

© 1838.464 464215148 ....... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Goldman Sachs ..... II22LROIP2IHZNBBEK528 [ 09/14/2022 |09/14/2023 |09/14/2023 |Closing Sale .. |...cuu.e. 5,121)....... 9,414,554 ........ 1838.464 |......... 701,561 [vvveeeeeinnns (1] 8,831 )i (1] 701,561 [ weeeeenne e 492,353 o (Ll PP [0l (892,729)+vvee v (Ll PP 0[0/0 cevviiiiaens

8P 500 1/18/2023 Strike @

4662.85 7846L8201 ........... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBE53 [ 01/14/2022 [01/13/2023 |01/13/2023 |Expiration ... |.oceeueeies 8,019)...... 37,391,114 [......... 4662.85 |....... 2,624,938 |...uvviieennns (1] I (1] IR (1] 2,624,938 | .eeeeennfnnnnn 2,624,981 |..uvniinnnnne [l [0l - (2,624,988)...cceeennnnne (Ll (ol (7 SO

S8P 500 10/13/2023 Strike @ Bank of Anerica Ner

3583.07 7846L8219 ........... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [ .veveeeriiuveenannnn EYKNGVOZCBBVDOIULBSO [ 10/14/2022 |10/13/2023 |10/13/2023 |Closing Sale .. |.....ee.es 7,161)...... 25,656,859 ......... 3583.07|....... 3,086,528 |...euveeeennne 0. 5,332,560 |-..eeveeeennne 0....... 3,086,528 | veverenn ferennnne (701,804)..ccianns (Ll U [0l 2,246,087 |- (Ll O 0[0/0 .ot

S8P 500 11/14/2023 Strike @

3057.25 7846L8221 ........... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBE53 | 11/14/2022 [11/14/2023 |11/14/2023 |Closing Sale .. |...c.eeeees 6,324)...... 25,025,609......... 3957.25 |....... 2,751,517 |oeeeeeee 0. 3,405,150 |- 0....... 2,751,517 | eeeeen | 730,263 |- (Ll U [l 653,633 |....evveennnnn (Ll U 0[0/0 .ot

S8P 500 12/14/2023 Strike @ Bank of Anerica Ner

3995.32 7846L8223 ........... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [ .eeeeeeriinnnninnns EYKNGVOZCBBVDOIULBBO [ 12/14/2022 |12/14/2023 |12/14/2023 |Closing Sale .. |...cuu... 5,823)...... 23,266,227 ......... 3995.32....... 2,510,399 |- uvvvieeeenns (1] 4,217,459 | (1] 2,510,399 |« eeeernne |oernnns 648,028 [...cunrianns [l [0l A 1,707,060 [.ovvveeennnnns (Ll (ol (7 S

S8P 500 2/14/2023 Strike @

4401.67 78468203 ........... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Vells Fargo ........ KBTHIDSPRFMYMCUFXTO9 [ 02/14/2022 |02/14/2023 |02/14/2023 |Expiration ... |oecuueees 2,106)...... 97,308,757 |......... 4401.67 |....... 8,628,553 |....cuunreennn (1] I (1] IR (1] 8,528,553 | cuvvveeen founnnns 8,488,476 |..vvveeernnnnn (Ll PP [l (8,528,553)]-c.vvveeannnn (Ll PP 0[0/0 cevviiiiaens

S8P 500 3/14/2023 Strike € Bank of Anerica Ner

4173.11 7846L8205 .......... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [ .veveeerisuveenannnn EYKNGVOZCBBVDOIULBSO | 03/14/2022 |03/14/2023 |03/14/2023 |Expiration .... |.ccueeees 29,435)..... 122,834,742......... 417311 ... 12,246,624 ..o (1] IO (1] IO 0...... 12,246,624 [ onnvvnes |- 11,333,337 [veeeeees (Ll U (Ll (12,246,624)...ccccneeee (Ll O 0[0/0 .ot

S8P 500 4/14/2023 Strike @ Bank of Anerica ller

4392.59 78468207 .. .. |Fixed Index Annuities .. Exhibit 5 [Equity/Index [ .veeeeeeeiniennenns EYKNGVOZCBBVDOIULBSO [ 04/14/2022 |04/14/2023 |04/14/2023 |Expiration .... 109,825,248 .. 4392.59|...... 10,088,047 .. ..10,038,047 [ ..veuines .9,631,444 .. .(10,038,047)..

S8P 500 5/12/2028 Strike € Bank of Anerica Ner

4023.89 784605209 .. Fixed Index Annuities .. Exhibit 5 [Equity/Index [ .veveeeriiuveenannnn EYKNGVOZCBBVDOIULBSO | 05/13/2022 |05/12/2023 |05/12/2023 |Closing Sale .. | .. 40,475,263 .. 4023.89 . 4,074,737 ... 1,007,785 |. 4,074,737 [ e .2,716,333 .. (3,086,952)..

S8P 500 6/14/2023 Strike

3735.48 7846L8211 ........... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBG53 | 06/14/2022 [06/14/2023 |06/14/2023 |Closing Sale .. |...c.eeeeee 9,355)...... 34,944,220(.......... 3735.48 |....... 2,864,750 |- 0. 5,959,961 |-..eevveeeannne 0....... 2,864,750 | eveeenn ferennne (184,682)]...ceeeeneenes (Ll U [0l 3,005,211 |- (Ll O 0[0/0 .ot

S8P 500 7/14/2023 Strike @

3790.38 7846L$213 .. Fixed Index Annuities .. Exhibit 5 [Equity/Index [lells Fargo KBTHIDSPRFMYMCUFXTO | 07/14/2022 |07/14/2023 |07/14/2023 |Closing Sale .. | .. 32,571,380 ..3790.38 . 3,423,017 .. 6,144,463 |. .3,423,017(.. 681,714 .. 2,721,446 |..

S8P 500 8/14/2023 Strike

4280.15 7846L8215 ........... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBG53 | 08/12/2022 [08/14/2023 |08/14/2023 |Closing Sale .. |......eeee. 8,716)...... 37,304,503.......... 4280.15 |....... 3,640,524 |- 0. 1,826,549 [..ooeeinnnnns 0....... 3,640,524 | veveennnn|eennnne 2,696,413 |...eeueeennne (Ll U [0l - (1,813,975)..ceeeennen (Ll O 0[0/0 .ot

S8P 500 9/14/2023 Strike @

3946.01 7846L5217 .. Fixed Index Annuities ...... [Exhibit 5 |Equity/Index | Goldnan Sachs 1122LROIP21HZNBB6K528 | 09/14/2022 |09/14/2023 [09/14/2023 [Closing Sale .. |. .. 50,230,695 .. 3946.01 . 5,499,140 .. 7,116,931]. . .5,499,140] .. .1,934,185|.. .0 .......1,617,791).. .

0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 73,850,379 0 37,720,323 0 73,850,379 50,501,938 0 0 (36,130,055 0 0 XXX

RUSSELL 2000 10/18/2023

Strike @ 2118.8 464288096 .. [Variable Annuities ......... Exhibit 5 [Equity/Index [BNP Paribas ........ KVQRANTOVENBJPSK1K14 [ 01/18/2022 |10/18/2023 |06/23/2023 |Closing Sale .. |......e... 2,7%8)....... 5,929,202 .......... 2118.8 ... 734,639 [..veeeeeiiins (1] 748,102 .o (1] I L7 2] PO (219,586)..c e (Ll U (Ll 18,462 [+ (Ll O 0[0/0 .ot

RUSSELL 2000 8/15/2023 Strike|

© 2398.9 464285094 .......... Variable Annuities ......... Exhibit 5 [Equity/Index [Credit Suisse ..... ANGGYXNXOJLX3X63INB6 [ 11/15/2021 |08/15/2023 |03/23/2023 |Closing Sale .. |......ee.e. 3,344)....... 8,021,26.......... 2398.9......... 997,839 [..eveeeins 0. 2,079,116 |- (1] I 997,839 [ +oeeennns |oeees (963,962)f-ccc e (Ll U [0l 1,081,277 [ (Ll O 0[0/0 .ot

RUSSELL 2000 9/14/2023 Strike

2158 464285095 ............ Variable Annuities ......... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBE53 | 12/14/2021 [09/14/2023 |06/23/2023 |Closing Sale .. |...c.ueeues 5,820)...... 12,559,646 ... 2188 |....... 1,650,337 |- 0. 1,802,638 [..eeeeeiiinnnns 0....... 1,650,337 | vveeeees fernnnne (503,948 (Ll U [l 152,301 [oveeeeeiiines (Ll O 0[0/0 .ot

S8P 500 10/12/2023 Strike @

3484.68 784628139 ........... Variable Annuities ......... Exhibit 5 [Equity/Index [Goldman Sachs ..... I122LROIP2IHZNBBEK528 [ 10/12/2021 |10/12/2023 |10/12/2023 |Expiration .... |eecueeees 8,722)...... 30,394,982 |......... 3484.68 |....... 2,123,849 |- (1] IO (1] IO 0....... 2,123,849 eeeeein e 715,957 |- (Ll U [0l - (2,123,849)...cccennnnen (Ll O 0[0/0 .ot

S8P 500 10/18/2023 Strike @

4595.65 784625145 .......... Variable Annuities ......... Exhibit 5 [Equity/Index [BNP Paribas ........ KVQRANTOVENBJPSK K14 [ 01/18/2022 | 10/18/2023 |09/18/2023 |Closing Sale .. |-......... 10,550|...... 48,483,786 |.......... 4595.65 |....... 5,430,184 |-..eeveeeennne 0. 1,877,188 [ 0....... 5,430,184 | .eeeennn|onnnne (1,788,083 ...cvveeeennne (Ll U [0l - (4,052,996)....cccennnnnn (Ll O 0[0/0 .ot

S8P 500 11/15/2023 Strike @

3743.8 784625142 .. [Variable Annuities . Exhibit 5 [Equity/Index |Credit Suisse ANGGYXNXOJLX3X63IN86 [ 11/16/2021 | 11/15/2023 |11/15/2023 |Expiration .... .. 33,135,999 3743.8 | 186,975 ... .2,186,975 44524 .. (2,186,975)..

S8P 500 12/14/2023

3704.96 784625144 .......... Variable Annuities ......... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBE53 | 12/14/2021 [12/14/2023 |12/14/2023 |Expiration .... |.ecccueees 7,97)...... 29,516,083 |......... 3704.96 |....... 2,195,260 |- v (1] IO (1] IO 0....... 2,195,260 | +eeeeenn|oernnns 289,036 (2,195,260)

S8P 500 12/18/2023 Strike @

3676.52 784625146 .. .. [Variable Annuities . Exhibit 5 [Equity/Index [BNP Paribas KVQRANTOVENBJPSK K14 | 01/18/2022 |12/18/2023 |12/18/2023 |Expiration .... . 32,433,304 .. 3676.52 . 177,085 ... .2,177,085 (.. 138,664 |.. (2,177,085)..

S8P 500 2/22/2023 Strike

4330.5 784628147 ........... Variable Annuities ......... Exhibit 5 [Equity/Index |Barclays Capital ..  AC28XIII3H1BK2824319 [ 02/22/2022 [02/22/2023 |02/08/2023 |Closing Sale .. |.......... 20,084...... 86,973,589|.......... 4330.5|....... 7,679,768 ... 0. 4,233,699 ... 0....... 7,679,768 .eeeeenns|onnne (1,922,424) (3,446,069)

S8 500 3/16/2023 Strike @

4316.67 784625148 .. .. [Variable Annuities . Exhibit 5 [Equity/Index | Goldnan Sachs 1122LROIIP2IHZNBBEK528 | 03/16/2022 |03/16/2023 |02/08/2023 |Closing Sale .. | .. 79,359,647 .7,086,020.. .7,086,020 .. .. (1,434,753).. (3,346, 676)...

S8P 500 7/14/2023 Strike @

3502.14 784628133 ........... Variable Annuities ......... Exhibit 5 [Equity/Index [Morgan Stanley .... 4POUHN3JPFGFNF3BBE53 | 07/14/2021 [07/14/2023 |07/14/2023 |Expiration .... |oecccueens 9,806)...... 34,340,304 .......... 3502.14 |....... 2,188,788 [...oeeeenns (1] IO (1] IO 0....... 2,188,788 [ ..oovnns |onenne 1,018,536 [..eveeeennenns (Ll U [0l - (2,188,788)...eveenes (Ll O 0[0/0 .ot

S8P 500 8/11/2023 Strike @

3572.08 784628135 ........... Variable Annuities ......... Exhibit 5 [Equity/Index [Goldman Sachs ..... I122LROIIP2IHZNBBEK528 [ 08/13/2021 [08/11/2023 |08/11/2023 |Expiration .... |eeevueeees 7,764)...... 27,733,022......... 3572.08 |....... 1,783,313 |- (1] IO (1] IO 0....... 1,733,313 .. 560,624 |...eevveennnnnn (Ll U [0l - (1,783,313 e (Ll O 0[0/0 .ot

S8P 500 8/15/2023 Strike @

4679.75 784625141 ........... Variable Annuities ......... Exhibit 5 [Equity/Index [Credit Suisse ..... ANGGYXNXOJLX3X63INB6 | 11/15/2021 |08/15/2023 |03/23/2023 |Closing Sale .. |-......... 12,539)...... 58,679,760 |......... 4679.75 |....... 6,225,921 |..eeveeeennnne 0. 8,127,203 |- 0....... 6,225,921 .eeeeene o (3,329,722).cceeenen (Ll U [0l 1,901,282 [ (Ll O 0[0/0 .ot

S8P 500 9/13/2023 Strike @

3558.54 784628137 ........... Variable Annuities ......... Exhibit 5 [Equity/Index [Barclays Capital .. AC28XIII3H1BK2824319 [ 09/13/2021 [09/13/2023 |09/13/2023 |Expiration .... |.ecccueens 6,98)...... 24,795,409.......... 3558.54 |....... 1,763,573 |- (1] IO (1] IO 0....... 1,763,573 | cvveeeeen fornnnnne 641,618 [ (Ll U [0l - (1,763,573).ceeeeeeneen (Ll O 0[0/0 .ot

S8P 500 9/14/2023 Strike @

4631.2 784628143 ........... Variable Annuities ......... Exhibit 5 |Equity/Index | Morgan Stanley ... 4PQUHNSJPFGFNF3BB653 | 12/14/2021 |09/14/2023 [06/23/2028 [Closing Sale .. |.......... 12,22]...... 56,601,322].......... 4631.2]....... 6,446,892]................ 0)....... 2,905,952 .uueennnnne 0)....... 6,446.892] ... ... (2,304,723)..ccnn [l PPN 0]...... (3,540, 941). .o [l PPN 000/0 e
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 50,620,443 0 25,013,240 0 50,620,443 | XXX (9,000, 140 0 0 (25,607,203 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 124,470,822 0 62,733,564 0 124,470,822 [ XXX 41,501,798 0 0 (61,737,258 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

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

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

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception

Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)

0439999999. Total Purchased Options - Call Options and Warrants 73,850,379 0 37,720,323 0 73,850,379 | XXX 50,501,938 0 0 (36,130,055, 0 0 XXX
0449999999. Total Purchased Options - Put Options 50,620,443 0 25,013,240 0 50,620,443 | XXX (9,000, 140 0 0 (25,607,203 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 124,470,822 0 62,733,564 0 124,470,822 | XXX 41,501,798 0 0 (61,737,258 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
RUSSELL 2000 1/13/2023 Strike
@ 2259.33 464288140 ......... Fixed Index Annuities ...... Exhibit 5 |Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 01/14/2022 01/13/2023 |01/13/2023 [Expiration .... |....ccueunnn 4,931)...... 11,141,660 )......... 2259.33|........ (735,763 cvnenenannnd L1 (1 (1] A (735,763) «evuvnen]ennnnnnn [VAI(X) [0 P [V PO 735,763 [.uvuenininnnn [0 P 0]0/0 wvunininannns
RUSSELL 2000 10/13/2023
Strike @ 1759.79354 464258149 Bank of America Mer Closing
.............................. Fixed Index Annuities ...... |Exhibit 5 [Equity/Index | ........coeoeuvenen.. EYKNGVOZCBBVDOIULBBO | 10/14/2022 |10/13/2023 [10/13/2023 |Purchase ....... |........... 3,737]....... 6,576,824 ].....1759.793538 |........ (368,453)......ocueuenen O feunenen s (312,078).ennnenc e O fene (368,453 e | (12,380) e O e Ot 56,375 [t O it 0070 e

RUSSELL 2000 11/14/2023

Strike @ 1948.91697 46428$150
. .. |Fixed Index Annuities ...... [Exhibit 5 |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 11/14/2022 |11/14/2023 |11/14/2023 |Expiration .... 1948.916969 |.
RUSSELL 2000 12/14/2023 Bank of Anerica Ner
Strike @ 1902.19 464258151 . |Fixed Index Annuities .. Exhibit 5 |Equity/Index
RUSSELL 2000 2/14/2023 Strike

7,128,144 (307,726)... .. (307,726) . .. (184,843).. . 307,726 |..

EYKN6VOZCBBVDOIULBBO | 12/14/2022 | 12/14/2023 |12/14/2023 |Expiration .... 5,889,370 .. 1902.19 | (269,107).. .. (269,107) .. .. (105,564)... . 269,107 |..

@ 2107.680841 464258141 ... |Fixed Index Annuities ...... Exhibit 5 | Equity/Index |Vells Fargo ........ KBHTDSPRAIICUFXTOS [ 02/14/2022 [02/14/2023 [02/14/2023 [Expiration ... [oe........ 14,094 ........ 29,705,843 ......2107.680841 |....... (2,297 567 cvvevvraen 1) I 1) I () - (2,297 567 cveevn ferne (2,297 567) v ) L] - 2,207,567 |+voverereenn ) 0[0/0 evvren
RUSSELL 2000 3/14/2023 Strike Bank of Anerica Ner

0 2027.35 464258142 ... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | -vvrvvsrereeeenss EVKNVOZCBBVDIIULB8O [ 03/14/2022 [08/14/2023 [08/14/2023 [Expiration ... [uveveven.. 12,49)|......25,217,882........ 202735 ... (1,253,625 00 v 1) I 1) I () - (1,253,625 cvcven frrnnan (1,258,528 () L] 1,268,525 |1cvoveroeens () 0[0/0 ovvvranae
RUSSELL 2000 4/14/2023 Strike Bank of Anerica ler

8 2006.41 464258143 ... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | eveeereeeeerevnens EVKNGVOZCBBVDOIULBBO | 04/14/2022 [04/14/2023 [04/14/2023 |Expiration ... [o.eee.... 9.321|...... 19,541,350]......... 2096.41 ... (734,482 cevevereen 1) I 1) I ) (734,482 +vecvene e (734,480)-..vececeneen ) L) 734,082 e ) 0[0/0 evvren
RUSSELL 2000 5/12/2023 Strike Bank of Anerica Ner

0 1873.87 464258144 ....... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | -vvrveseeeuesenes EVKNGVOZCBBVDIIULBBO | 06/13/2022 [06/12/2028 [06/12/2028 |Expiration ... [...ee..... 3,082|....... 5,718,583 ... 1873.87 [ (229,499).vvveeveverea 1) I 1) I ) (229,499) - vcvevn frrrann (220,681)-vovereenens () L) R 29,49 | cvovrreen. () 0[0/0 ovvvranae
RUSSELL 2000 6/14/2023 Strike Closing

8 1785.53522 464255145 ... Fixed Index Annuities ...... Exhibit 5 | Equity/Index |Morgan Stanley .... 4PUHNGJPFGFNF3B8653 | 06/14/2022 [06/14/2023 [06/14/2028 [Purchase ....... [coe..e.v... 5,063|....... 9,040,0|...... 1786.53522 ....... (877,218 ) (305 I ) O (377,218 weeveene v T70) (] L] R 165,728 [..ovvvnenn ] 0[0/0 ovvvenn
RUSSELL 2000 7/14/2023 Strike Closing

8 1786.5625 464258146 ...... Fixed Index Annuities ...... Exhibit 5 | Equity/Index |Vells Fargo ........ KBIHTDSPRRNICUFXTOY | 07/14/2022 [07/14/2028 [07/14/2028 [purchase ...... [veve.... 4,552|.... 8,132,665|....... 1786.5625 |......... (297,681 v v ) (269,892 cvvverennn ) (297,681 v [ [ () L) 27,789 [ () 0[0/0 ovvvranae
RUSSELL 2000 8/14/2023 Str ike

8 2110, 186962 464258147 ... |Fixed Index Annuities ...... Exhibit 5 | Eouity/Index |Morgan Stanley .... 4PUHNGJPFGFNF3B8653 | 08/12/2022 [08/14/2023 |08/14/2023 |Expiration ... [..eeev... 3,328|...... 7,012,046|.....2110. 186982 ... (237,227 1) I 1) I ) O (237,227 eveveeene e (231,217 (] L] R 87,22 v ] 0[0/0 ovvvenn
RUSSELL 2000 9/14/2023 Strike

8 1926.71 464258148 ........ Fixed Index Annuities ...... Exhibit 5 | Equity/Index | Goldnan Sachs ... 22LRONP2IHZNBB6KS28 | 09/14/2022 [09/14/2028 [09/14/2028 [Expiration ... [...eeee.. 5.21|..e. 9,866,451......... 1926.71 [ovven (470,906 ..vcvverea 1) I 1) I ) O ) [ (392,563) oo (] L] R 470,906 |- v ] 0[0/0 ovvvenn
$8P 500 1/13/2023 Strike @

4883.87 784635201 .......... Fixed Index Annuities ...... Exhibit 5 | Equity/Index |Morgan Stanley .... 4PUHNGJPFGFNF3B8653 | 01/14/2022 [01/18/2028 [01/18/2028 |Expiration ... [oeeeeee. 8,019)...... 39,163,460 |......... 4883.87 |...... (1,608,787)- oo 1) I 1) I () (1,603,787) ceevenes oo (1,603,787 (] L] 1,603,787 |.vvoveenen ] 0[0/0 ovvvenn
S&P 500 10/13/2023 Strike & Bank of Anerica Mer Closing

3762.2235 784658219 ... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | eveeerceeeerernens EYKNGV0ZCBBVDOIULBBO | 10/14/2022 [10/18/2023 [10/18/2023 [Purchase ...... [..oevee.... 7,961 2,939,702 ........ 3762.22%5 |....... (2,393,787) v () - (4,049, 716).cvvevereenens () - (2,393,787) cocvevene |orrennns 560,077 | vvnverreenn ) (] (1,655,929).oereeee ) 0[0/0 ovvree
StP 500 11/14/2023 Strike & Closing

4159.07 784688221 .......... Fixed Index Annuities ...... Exhibit 5 | Equity/Index |Morgan Stanley .... 4PUHNGJPFGFNF3BB653 | 11/14/2022 [11/14/2023 [11/14/2023 [Purchase ....... [cevevee.... 6,324...... 26,301,917 ........ 419.07 |...... (2,008,035 cv.vnvereenen () - (2,128,845 .o () - (2,008,035 -vve ferrnnnn JCIR7) I ) L) (92,810).ecvrnee ) 0[0/0 evvren
S8P 500 12/14/2023 Strike @ Bank of Anerica Ner Closing

4201.88 784688223 ........... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | oveeererecunenenn EVKNGVOZCBBVDIIULBBO | 12/14/2022 [ 12/14/2028 [12/14/2028 [purchase ...... [cveveev... 5,823...... 24,469,102 ......... 20188 ... (1,817,068)- ..o () (3,014,58). .o () - (1,817,066) cvevevere orvrnn (548,197). v () (] - (1,197, 518)- e () 0[0/0 ovvvranae
$8P 500 2/14/2023 Strike @

4693.562812 784655203 ... Fixed Index Annuities ...... Exhibit 5 | Equity/Index |Vells Fargo ........ KBIHTDSPRRINIOUFXTOS [ 02/14/2022 [02/14/2023 [02/14/2023 [Expiration ... [uv.ev.... 2,106|..... 101,546,201 .....4593.5828 12 ... (6,057,037 cvvevevaanns 1) I 1) I () - (6,057,087 cvven frrnes (6,049,153).....oevee () L] 6,057,087 |+vovovereevenes () 0[0/0 ovvvranae
S8 500 3/14/2023 Strike @ Bank of Anerica ler

4362.57 784688205 ......... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | eveeereeeeerevnens EYKNGV0ZCBBVDOIULBBO [ 03/14/2022 [03/14/2023 [03/14/2023 [Expiration ... [eee....... 20,435|....... 128,411,463........... 436257 |...... (9,089, 771)- oo 1) I 1) I () - (9,089, 771) cvvvrens o (8,836,777 .vvcveverene ) L] - 9,089,771 [o.cvcvveenn ) 0[0/0 ovvree
S8P 500 4/14/2023 Strike @ Bank of Anerica Ner

4601.24 784GSS20T ......... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | -vvrvvsrereeeenss EVKNVOZCBBVDIIULBBO [ 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... [uveveve... 26,002|...... 115,041,997 ........ 4601.24 ... (6,984,917)- oo 1) I 1) I () - (6,984,917 cecvenee o (6,867 675)-+.vvvervvees () L] 6,984,917 [o.vcvvennnn () 0[0/0 ovvvranae
SIP 500 5/12/2023 Strike @ Bark of Anerica ller

4234.74 TBAGSSG .......... Fixed Index Annuities ...... Exhibit 5 | Equity/Index | eveeerceeeerernens EYKNGV0ZCBBVDOIULBBO [ 05/13/2022 [05/12/2023 [05/12/2023 [Expiration ... [eee....... 10,089)........ 42,596,149 ......... ). (2,902,978 .o 1) I 1) I () - (2,902,978) o[ (2,309,402). ..o ) L] - 2,902,978 [oevcvneenn ) 0[0/0 evvren
StP 500 6/14/2028 Strike & Closing

3031.50 784688211 ......... | Fixed Index Annuities ...... |Exhibit 5 |Equity/Index Morgan Stanley .... 4POUHNGUPFGRNFIBB6S3 | 06/14/2022 |06/14/2028 |06/14/2028 [purchase .. 36,778,766 ..3931.59 [....... (1,870,96).. . (4,125 415). . (1,870,936) ... 101,782 .. (2,254,478)...

S8P 500 7/14/2023 Strike Closing
3093.5444 784688213 ......... Fixed Index Annuities ...... Exhibit 5 [Equity/Index [Wells Fargo ........ KB1H1DSPRFMYNCUFXTOQ | 07/14/2022 |07/14/2023 |07/14/2023 |Purchase ....... [.eeueeenens 8,593|...... 34,317,208 ....... 3093.5444 |...... (2,455,646)......uennnnnnd (1] AR (4,398,636)....uennennnnns (1] AR (2,455,646) ..cevvnen]nnnnnns (692,002))
S&P 500 8/14/2023 Strike @

(1,942,990)....ennnnnnnn {1 P [0 [

4518.55 784655215 .. Fixed Index Annuities ...... [Exhibit 5 |Equity/Index |Morgan Stanley .... 4POUHN3JPFGFNF38B653 | 08/12/2022 08/14/2023 |08/14/2023 |Expiration .... .. 39,382,326 .. 4518.55|...... (2,481,846).. .. (2,481,846) .. ..(2,088,024)... .2,481,846 ..
SEP 500 9/14/2023 Strike @ Closing

4148.835 784655217 ......... Fixed Index Annuities ...... Exhibit 5 |Equity/Index | Goldman Sachs W22LROIP2 IHZNBBOKS28 | 09/14/2022 |09/14/2023 [09/14/2023 Purchase ..o fevveeenees 12,729)...... 52,812,554]........ 4148.835 |....... (4,070,127} e (o] (4,535,072 0.veeeeeenns (o] (4,070,127) veoveen e (1,779,609). e eeeveenenes [0 PP 0] (464,945). ..o [0 PP 00/0 s
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (51,343,084 0 (23,045,723 0 (51,343,084 XXX (37,015,601 0 0 28,297,361 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other (51,343,084 0 (23,045,723 0 (51,343,084 XXX (37,015,601 0 0 28,297,361 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

1 2 3 4 5 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0929999999. Total Written Options - Call Options and Warrants (51,343,084 0 (23,045,723 0 (51,343,084 XXX (37,015,601 0 0 28,297,361 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options (51,343,084 0 (23,045,723 0 (51,343,084) XXX (37,015,601 0 0 28,297,361 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 73,127,738 0 39,687,841 0 73,127,738 | XXX 4,486,198 0 0 (33,439,897 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 73,127,738 0 39,687,841 0 73,127,738 ] XXX 4,486,198 0 0 (33,439,897 0 0 XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(o) |
[

Code |
[
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Futures Contracts Open December 31 of Current Year

1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Year-end One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Product
ESHA ... [ 180 |....... 41,965,459 [ S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk |.03/15/2024 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . [.12/11/2023 .[... 4,659.9000 |....4,820.0000 |........ (1,440,900)........ (1,440,900)f.....00vvvvvnnne (VN FOTRR (VN 0 .... (1,440,900)f.... (1,440,900)|........ 2,125,201 |0/0 wevvvniniiiinnn [ 50
Product
ESHA ... [ 160 |....... 37,290,980 | S&P500 EMINI FUT .... [Variable Annuities .. [Exhibit 5 ... |Equity Risk |.03/15/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . [.12/11/2023 .[... 4,659.9500 |....4,820.0000 |........ (1,280,400) |........ (1,280,400)].....cceeennnnnn (VN FOTRR (VN 0].... (1,280,400)f.... (1,280,400)|........ 1,888,557 [0/0 .ooevvvvveeennn | oo 50
Product
ESH4 ... [eeeeennnn 507 | 118,165,809 [ S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.03/15/2024 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . |.12/11/2023 .[... 4,659.9500 |....4,820.0000 |........ (4,057,268)|........ (4,057,268) .. (4,057,268)|.... (4,057,268)|........ 5,984,366 |0/0 ....ovvnnnnnnnn [eriiiiiiinnns 50
Product
ESHA ... [ 7. 39,842,285 [ S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk |.03/15/2024 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . [.12/11/2023 .[... 4,660.0000 |....4,820.0000 |........ (1,368,000) |........ (1,368,000)]..cccceeennnnn (VN FOTRR (VN 0].... (1,368,000)f.... (1,368,000)|........ 2,017,765 [0/0 ooooeeeeeeeee [, 50
Product
ESHA ... [ 323 |....... 75,257,649 | S&P500 EMINI FUT .... [Variable Annuities .. [Exhibit 5 ... [Equity Risk |.03/15/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . [.12/11/2023 .[... 4,660.0000 |....4,820.0000 |........ (2,584,000)........ (2,584,000)......00vvvvnne (VN FOTRR (VN 0].... (2,584,000)f.... (2,584,000)|........ 3,811,334 10/0 wevvvvnninnnnnn [ erriiiiieens 50
Product
ESHA ..o [ 54 ... 12,577,842 | S&PS00 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk |.03/15/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . [.12/11/2023 .[... 4,660.0500 |.... 4,820.0000 |........... (431,885)[........... (431,865)...vvvvvvrnnnns (VN FOTRR (VN 0. (431,865)]....... (431,865)f........... 636,990 (0/0 ..oooeeerreeens [ 50
Product
ESHA ... [ 677 |...... 157,688,860 [ S&P500 EMINI FUT .... [Variable Annuities .. |Exhibit 5 ... |Equity Risk |.03/15/2024 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . [.12/11/2023 .[... 4,660.0500 |....4,820.0000 |........ (5,414,307)........ (5,414,307)f..cvvvvvnnnnnnns (VN FOTRR (VN 0].... (5,414,307)f..... (5,414,307)f........ 7,985,964 10/0 ..ovvvnninnnnnn [ eeriiiiiiins 50
Product
ESHA ... e, 88 |....... 20,490,817 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk |[.03/15/2024 .|OME .................. SNZ20JLFKBMNNCLQOF39 . [.12/11/2023 .|... 4,660.1000 |....4,820.0000 |........... (703,560)]........... (703,560)]..cceeeeeennnns Ol [\ O 0f... (703,560)]....... (703,560))........ 1,037,733 [0/0 wevvvvvveveeeen | eeeeeeeeee 50
1609999999. Subtotal - Short Futures - Hedging Other (17,280,300) (17,280, 300) 0 0 0] (17,280,300)| (17,280,300) 25,488,000 XXX XXX
1649999999. Subtotal - Short Futures (17,280,300) (17,280, 300) 0 0 0] (17,280,300)] (17,280,300) 25,488,000 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (17,280,300) (17,280, 300) 0 0 0] (17,280,300)] (17,280,300) 25,488,000 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (17,280,300) (17,280, 300) 0 0 0] (17,280,300)] (17,280,300) 25,488,000 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
o APt 8,137,680 |....oooeeeeeennnnns (25,417,980)[....cvvvvennnnnnnees (17,280,300)
Total Net Cash Deposits 8,137,680 (25,417,980) (17,280,300)

Description of Hedged Risk(s)

(a) I Code I

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

(b) I Code I
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge

of ltem(s) Effective-

Hedged, Date of Indicate Gain Gain (Loss) ness at

Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception

Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts | Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 XXX XXX
(25 S 314 ... 62,308,590 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvnnnnniiniiinnnns SNZ20JLFKBMNNCLQOF39 . . 12/12/2022 .|...... 3,968.7000 .03/13/2023 .[..... 3,862.7500 [.Closing Purchase |.......... 1,663,415 |........ 1,663,415 [ovvvnennnnnnnnnes [V 010/0 coveeeeeeeee [ 50
(25 R 50 [oeeeenns 9,921,875 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvnnnnninniiinnnnns SNZ20JLFKBMNNCLQOF39 . |. 12/12/2022 .|...... 3,968.7500 (.03/13/2023 [..... 3,862.7500 [.Closing Purchase |............ 265,000 |........... 265,000 [ovvvvvvnnnnnnnnnns U 010/0 woveeeeeeeee [, 50
(25 S M6 ... 88,504,240 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvvnnnnniniiinnnns SNZ20JLFKBMNNCLQOF39 . . 12/12/2022 .|...... 3,968.8000 (.03/13/2023 .[..... 3,862.7500 [.Closing Purchase |.......... 2,364,915 |........ 2,364,915 |l [V 010/0 coveeeeeeeee [ 50
(25 S 12 | 22,225,280 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvvnnnnnininnnnnns SNZ20JLFKBMNNCLQOF39 . . 12/12/2022 .|...... 3,968.8000 .03/13/2023 .[..... 3,862.7500 [.Closing Purchase |............ 593,880 [....uvveee 593,880 [c.vvvvrrnrnnnnnnns [V 010/0 coveeeeeeeee [ 50
(25 S 38 |....... 78,979,120 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvnnnnniiniiinnnns SNZ20JLFKBMNNCLQOF39 . . 12/12/2022 .|...... 3,968.8000 .03/13/2023 .[..... 3,862.7500 [.Closing Purchase |.......... 2,110,3% |........ 2,110,395 |, [V 010/0 coveeeeeeeee [ 50
(25 S 190 |........ 37,704,075 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvnnnnniiniiinnnnns SNZ20JLFKBMNNCLQOF39 . . 12/12/2022 .|...... 3,968.8500 (.03/13/2023 .[..... 3,862.7500 [.Closing Purchase |.......... 1,007,950 |........ 1,007,950 [..vvvvennnnnnnnnns [V 010/0 coveeeeeeeee [ 50
(25 R 50 [oeeee. 10,318,750 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvvnnnnnininnnnnns SNZ20JLFKBMNNCLQOF39 . |.02/08/2023 .|...... 4,127.5000 (.03/13/2023 .[..... 3,862.7500 [.Closing Purchase |............ 661,875 |........... 661,875 |........ceeetn [V 010/0 coveeeeeeeee [ 50
(25 R 85 |[....... 17,569,500 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvnnnnniiniiinnnns SNZ20JLFKBMNNCLQOF39 . |.02/08/2023 .|...... 4,134.0000 (.03/13/2023 .[..... 3,862.7500 [.Closing Purchase |.......... 1,152,813 |........ 1,152,813 [ovvniiiiiiiinnnns [V 010/0 coveeeeeeeee [ 50
(25 R 9% |....... 19,430,975 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvnnnnniiniiinnnns SNZ20JLFKBMNNCLQOF39 . |.02/08/2023 .|...... 4,134.2500 |.03/13/2023 .|..... 3,862.7500 [.Closing Purchase |.......... 1,276,050 |........ 1,276,050 [..ovvvnnnnnnnnnnns [V 010/0 coveeeeeeeee [ 50
(25 S 183 |....... 37,835,250 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .03/17/2023 | CME ...ovvnnnnniiniiinnnnns SNZ20JLFKBMNNCLQOF39 . |.02/08/2023 .|...... 4,135.0000 (.03/13/2023 .[..... 3,862.7500 [.Closing Purchase |.......... 2,491,088 |........ 2,491,088 |...oevvvrrrnnnnnns [V 010/0 coveeeeeeeee [ 50
{2511 U A, "7 |........ 22,789,260 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovnnnnnnnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.6000 (.06/12/2023 .[..... 4,304.7500 [.Closing Purchase |......... (2,393,528)|....... (2,393,528)..00vvnnnnnnnnnnns [V 010/0 coveeeeeeeee [ 50
{2511 U A, 371 | 72,263,380 | S&PS00 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovvnnninnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.6000 (.06/12/2023 .[..... 4,304.7500 [.Closing Purchase |........ (7,589,733)|....... (7,589,733)|..ccceeeeenns [V 010/0 coveeeeeeeee [ 50
{2511 U A, 213 |........ 53,175,623 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovvnnninnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.6500 .06/12/2023 .|..... 4,304.7500 [.Closing Purchase |......... (5,584,215)|........ (5,584,215) ..., [V 010/0 coveeeeeeeee [ 50
ESM3 oo [ 289 |l 46,553,018 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 5 ... E;E?I-tmytﬂisk .06/16/2023 .| CME ... SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.6500 .06/12/2023 .|..... 4,304.7500 [.Closing Purchase |........ (4,888,745)f....... (4,888,745)|...
{2511 U A, 186 |....... 36,229,545 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovnnnnnnnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.6500 .06/12/2023 .|..... 4,304.7500 [.Closing Purchase |........ (3,804,630)f....... (3,804,630)
ESM3 .oooveees [ 1260 24,542,910 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 5 ... E;E?I-tmytﬂisk .06/16/2023 .| CME ... SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.7000 (.06/12/2023 .[..... 4,304.7500 [.Closing Purchase |........ (2,577,015)f....... (2,577,015)/...
{2511 U A, 24 |........ 51,423,240 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovvnnninnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.7000 (.06/12/2023 .[..... 4,304.7500 [.Closing Purchase |......... (5,399,460)|....... (5,399,460)
ESM3 ..o [ 346 67,396,475 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 5 ... E;E?I-tmytﬂisk .06/16/2023 .| CME ... SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...... 3,895.7500 .06/12/2023 .|..... 4,304.7500 [.Closing Purchase |........ (7,075,700)|....... (7,075,700)/...
ESM3 oo [ 72 e 14,394,600 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovvnnninnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/23/2023 .|...... 3,998.5000 .06/12/2023 .|..... 4,304.7500 [.Closing Purchase |........ (1,102,500)f....... (1,102,500) [.cvvvvvrrrnnnnnns [V 010/0 coveeeeeeeee [ 50
ESM3 oo [ (7 1,199,625 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovvnnninnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/23/2023 .|...... 3,998.7500 .06/12/2023 .|..... 4,304.7500 [.Closing Purchase |............ (91,800)]........... (91,800)f-.evenennnnnnnnnnn [V 010/0 coveeeeeeeee [ 50
ESM3 oo [ L P 7,597,625 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovvnnninnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/23/2023 .|...... 3,998.7500 .06/12/2023 .|..... 4,304.7500 [.Closing Purchase |........... (581,400)f......... (581,400)[.vvvvvnnnnnnnnnns [V 010/0 coveeeeeeeee [ 50
{2511 U A, 185 |....oe. 30,994,188 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .06/16/2023 | CME ......ovvnnninnnnnnnnns SNZ20JLFKBMNNCLQOF39 . |.03/23/2023 .|...... 3,999.2500 |.06/12/2023 .|..... 4,304.7500 [.Closing Purchase |........ (2,367,625)|....... (2,367,625)|....cccceeennnns [V 010/0 coveeeeeeeee [ 50
ESU3 ..ot [ 84 |....... 18,266,010 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .09/15/2023 | CME ....ovvnnnnniiiiinnnns SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...... 4,349.0500 (.09/11/2023 .|..... 4,461.7500 [.Closing Purchase |........... (4783,340)[.......... (473,340)...cceeeeens [V 010/0 coveeeeeeeee [ 50
ESU3 ..ot [ 75 |oeeenn 16,308,938 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .09/15/2023 | CME ....ovvnnnniiiniiiinnns SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...... 4,349.0500 (.09/11/2023 .|..... 4,461.7500 [.Closing Purchase |........... (422,625)|.......... (422,625)]...ccceeeeennns [V 010/0 coveeeeeeeee [ 50
ESU3 ..ot [ K7 I 7,393,470 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .09/15/2023 | CME ....ovvnnnnniiiiinnnns SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...... 4,349.1000 (.09/11/2023 .|..... 4,461.7500 [.Closing Purchase |........... (191,505)f......... (191,505)[.vvvvvvnnninnnnns [V 010/0 coveeeeeeeee [ 50
ESU3 ..ot [ 159 |........ 34,575,345 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiins E;E?I-tmytﬂisk .09/15/2023 | CME ....ovvnnnnniiiiinnnns SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...... 4,349.1000 (.09/11/2023 .|..... 4,461.7500 [.Closing Purchase |........... (895,568)f......... (895,568)[...0vvvvnnnnnnnns [V 010/0 coveeeeeeeee [ 50
ESU3 ..ot [ 219 |........ 47,622,645 | S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ...ocoeeiiis E;E?I-tmytﬂisk .09/15/2023 | CME ....ovvnnnniiniiniinnns SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...... 4,349.1000 (.09/11/2023 .|..... 4,461.7500 [.Closing Purchase |........ (1,233,518)|....... (1,233,518) e [V 010/0 woveeeeeeeee [ 50
ESU3 ..ot [ 91 [ 19,788,405 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit 6 ....coeeiiis E;EZL:CYIMSI( .09/15/2023 | CME ....ovvnnnniiiniiinnnns SNZ20JLFKBMNNCLQOF39 . |.06/12/2023 .|...... 4,349.1000 (.09/11/2023 .|..... 4,461.7500 [.Closing Purchase |........... (512,558)[.......... (512,588)]...ccceeeens O 010/0 wovereeeeeeee [, 50
roduc

ESU oo [ 531 |....... 115,469,933 [S&P500 EMINI FUT ....... Variable Annuities ...... Exhibit & .....oouees Equity Risk [.09/15/2023 .|CME ........covvvveennnnes SNZ20JLFKBMNNCLQOF39 . [.06/12/2023 |...... 4,349.1500 |.09/11/2023 )..... 4,461.7500 |.Closing Purchase |......... (2,989,530)....... (2,989,530) . vvveeeiniinnns [\ O 010/0 v ) i 50
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade |Transaction tion Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
Product
ESU3 e s 166 |........ 36,097,945 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooveeeenns Equity Risk |.09/15/2023 .[CME .......cccevvrnnnnnnnns SNZ20JLFK8MNNCLQOF39 . |.06/12/2023 [...... 4,349.1500 |.09/11/2023 .|..... 4,461.7500 |.Closing Purchase |........... (934,580).......... (934,580)-.vvuueeeeennnnns [V [V (074 R R 50
Product
ESU3 e s 641 |....... 139,390,258 |S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenees Equity Risk |.09/15/2023 .[CME ........ccevernnnnnnnns SNZ20JLFK8MNNCLQOF39 . |.06/12/2023 [...... 4,349.1500 |.09/11/2023 .|..... 4,461.7500 |.Closing Purchase |........ (3,608,830)|.......(3,608,830) ......cccevuunnnnn [V [V (074 O R 50
Product
ESU3 e s 193 |eeeens 41,969,780 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenees Equity Risk |.09/15/2023 .[CME ........ccevemnnnnnnnns SNZ20JLFK8MNNCLQOF39 . |.06/12/2023 [...... 4,349.2000 |.09/11/2023 .|..... 4,461.7500 |.Closing Purchase |........ (1,086, 108)[.......(1,086,108)|.....cevuunreeenne [V [V (074 O R 50
Product
ESZ3 oo |oeeeieees X 7,443,068 [S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenens Equity Risk |.12/15/2023 .[CME .......cevevemnnnnnnees SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,510.9500 |.09/18/2023 .|..... 4,498.5000 |.Closing Purchase [.............. 20,543 |............ 20,543 |oeeeeieeeeiinnns [V [V (074V R R 50
Product
ESZ3 oo s 160 |........ 36,087,600 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenees Equity Risk |.12/15/2023 .[CME .......ceveeerinnnnnees SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,510.9500 |.12/11/2023 .|..... 4,607.5000 |.Closing Purchase |........... (772,400)|......... (772,400)..ccceernnnnnees [V [V (074 R R 50
Product
ESZ3 oo s 121 |....e. 27,291,248 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenees Equity Risk |.12/15/2023 .[CME .......covevemnnnnnnees SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,510.9500 |.12/11/2023 .|..... 4,607.5000 |.Closing Purchase |........... (584,128)|......... (584,128)....ccevvnnnnnnees [V [V (074 R R 50
Product
ESZ3 oot e 112 [l 25,261,600 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ... Equity Risk |.12/15/2023 .[CME . SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,511.0000 |.12/11/2023 [..... 4,607.5000 |.Closing Purchase ... (540,400)......... (540,400)..
Product
ESZ3 oo s 607 |.ee... 136,908,850 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenens Equity Risk |.12/15/2023 .[CME .......ceieveninnnnnees SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,511.0000 |.12/11/2023 [..... 4,607.5000 |.Closing Purchase |........ (2,928,775)|....... (2,928,775)
Product
ESZ3 oo | 393 [l 88,641,150 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ... Equity Risk |.12/15/2023 .[CME . SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,511.0000 |.12/11/2023 [..... 4,607.5000 |.Closing Purchase |........ (1,896,225)|....... (1,896,225)|..
Product
ESZ3 oo s 12 |...ees 25,261,880 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenees Equity Risk |.12/15/2023 .[CME .......covevemnnnnnnees SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,511.0500 |.12/11/2028 [..... 4,607.5000 |.Closing Purchase |........... (540,120)|......... (540,120)
Product
ESZ3 oo Joeeieeenn 92 s 20,751,290 | S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ... Equity Risk |.12/15/2023 .[CME . SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,511.1500 |. 12/11/2028 [..... 4,607.5000 |.Closing Purchase ... (443,210) ..(443,210)|..
Product
ESZ3 oo s 403 |........ 90,900,680 |S&P500 EMINI FUT Variable Annuities ...... Exhibit 5 ...ooeeeenens Equity Risk |.12/15/2023 .[CME .......ceieveninnnnnees SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,511.2000 |. 12/11/2028 [..... 4,607.5000 |.Closing Purchase |......... (1,940,445)|....... (1,940,445)|.....eeeeennnnnn [V [V (074V R R 50
Product
ESZ3 \ioiveis Jovenines 160 |........ 36,089,600 |S&P500 EMINI_FUT Variable Annuities ...... Exhibit 5 ...nennnns Equity Risk |.12/15/2023 [CME ........cccevvvnnnnnnes SNZ20JLFK8MNNCLQOF39 . |.09/11/2023 [...... 4,511.2000 |. 12/11/2023 [..... 4,607.5000 |.Closing Purchase |........... (770,400)[......... (770,400) ] cvveeeeeeennnnns [ [ A T 50
1609999999. Subtotal - Short Futures - Hedging Other (52,612,692) (52,612,692) 0 0 XXX XXX
1649999999. Subtotal - Short Futures (52,612,692) (52,612,692) 0 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (52,612,692) (52,612,692) 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX XXX
1759999999 - Totals (52,612,692)]  (52,612,692) 0 0 XXX XXX
(@ [ Code ] Description of Hedged Risk(s)
[ [
Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

() |
[
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance

Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 0 (17,280,300) 0 0 (17,280, 300) 0 25,488,000 25,488,000
BARCLAYS CAPITAL evvviiiiiiiiiiie it renni s AC28XIWI3WIBK2824319 . |... Y . 6,810,000 |.... e 7,349,321 |... 0 539,321 [ 7,349,321 .. 539,321 |[... .0
BNP PARIBAS .... ... KVOR4N7VEIBJPSK1K14 . Y. 19,810,000 ...0 20,167,003 . 357,008 |... . 20,167,003 | ... 0. .. 357,008 |... .0 ..
CREDIT SUISSE .. ANGGYXNXOJLX3X63JN86 . Y. . 1,470,000 ...0 . 1,302,000 0 0. .. 1,302,000 0 ..
GOLDMAN SACHS ........... .. I22LROWP2IHZNBB6K528 . Yoo oo Y ...0 7,899,430 ,899,430 |... 7,899,430 0.
BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCB8VDIIULB8O . Y. . 6,290,000 ...0 ,250,104 0 0 ...6,250,104 | ... 0
MORGAN STANLEY ... . 4PQUHN3JPFGFNF3BBE53 . Y. 12,980,000 ...0 13,012,845 32,845 |... . 13,012,845 | ... 0. s
WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y A I TTTTPPTIT 4,904,962 |... I TTTTPPTIT 4,904,962 [.......couunnnns 4,904,962 TP 4,904,962 |...
0299999999. Total NAIC 1 Designation 60,885,665 0 13,733,561 60,885,665 0 13,733,561
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0

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

0999999999 - Gross Totals 47,360,000 0 60,885,665 (17,280, 300) 13,733,561 60,885,665 (17,280,300) 13,733,561 25,530,071 25,488,000
1. Offset per SSAP No. 64 0 0
60,885,665 (17,280, 300)



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

€c3

Collateral Pledged by Reporting Entity

1

2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled Fair Value Par Value Value (1, V or IV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS CAPITAL .... ... AC28XWWI3WIBK2824319 .. [ MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY .....iiiireieiiiiiiiiii i e s ennnn e eees [oereeeeeenie e eenaaes 6,810,000 |..ccvvvenieriinnnnnnns 6,810,000 |..eevvveneee e KR s e IV.......
BNP PARIBAS . KVQRAN79VEW8JPSK1K14 .. | MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY .... 19,810,000 |.... 19,810,000 |..eevvvneeee e XX i v e IV.......
CREDIT SUISSE ANGGYXNXOJLX3X63JN86 .. [ MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY 1,470,000 eeeenneee bl KR X e IV.......
BANK OF AMERICA MERRILL LYNCH . . EYKNBV0ZCB8VDIIULBBO . | MONEY MARKET FUND . . | 31846V-56-7 FIRST AMERICAN TREASURY ...

MORGAN STANLEY .......

4PQUHN3JPFGFNF3BB653 .. | MONEY MARKET FUND .

. [31846V-56-7

FIRST AMERICAN TREASURY

12,980,000

.6,290,000 |..
.. 12,980,000 ..

0299999999 - Total

47,360,000

47,360,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX

0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX

06367D-DF-9 ......... [ BANK OF MONTREAL CHICAGO ... Covevevenn Jormeeee e LEFE e e 1,501,830 |.. .... 1,500,000 |....... 10/04/2024 ...
06417M-5E-1 BANK OF NOVA SCOTIA HOUS C . 1,502,216 |.. . 1,500,000 10/17/2024
891200-YD-5 TORONTO DOMINION BANK ¢ .1,501,902 |.. . 1,500,000 11/06/2024
95001K-NJ-9 WELLS FARGO BANK NA ...... C . 1,502,339 |.. . 1,500,000 08/09/2024
CR1016-69-8 JP Morgan Securities LLC REOENT OBFR+40 . C .1,000,000 |.. . 1,000,000 03/30/2024
CR1727-13-8 BNP Paribas SA REOENT ...........cccceennnn C .2,000,000 |.. . 2,000,000 02/04/2024
CR2448-69-2 HSBC Securities (USA) Inc REOENT 35 Day . C . 4,000,000 |.. . 4,000,000 02/04/2024
CR5741-72-1 .........[ BofA Securities Inc. RECENT ................ A R . ETTTTT .... 2,000,000 |.. .... 2,000,000 |....... 02/04/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 15,008,287 15,000,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 15,008,287 15,000,000 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 15,008,287 15,000,000 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 15,008,287 15,000,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX

5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX

5999999999. Total - Preferred and Common Stocks 0 0 XXX

052531-VD-3 AUST & NZ BANKING GROUP . .|C 1.0 . 1,501,389 |.. . 1,500,000 07/25/2024
05253)1-VK-7 AUST & NZ BANKING GROUP . .|C 1.0 . 1,799,962 |.. . 1,800,000 07/15/2024
06050F-HZ-8 BANK OF AMERICA NA .. .|C 1.E . 2,000,622 |.. . 2,000,000 06/10/2024
06373L-52-8 BANK OF MONTREAL . ..|C 1.E . 1,502,167 |.. . 1,500,000 04/02/2024
06407E-AA-3 BANK OF NEW ZEALAND ... ..|C 1.E . 1,795,140 |.. . 1,798,927 02/20/2024
06417M-22-4 BANK OF NOVA SCOTIA HOU . |C 1.E . 1,500,530 |.. . 1,500,243 02/05/2024
125090-BV-4 COP FINANCIAL INC ......... . |¢C 1.0 . 1,400,053 |.. ..1,399,993 01/08/2024
13606K-SP-2 CANADIAN IMP BK COMM NY . .|C 1.E . 1,149,514 |.. . 1,149,416 02/02/2024
173300-EQ-6 CITIBANK NA ..... C 1.E . 1,501,262 |.. . 1,500,527 05/09/2024
19421M-GC-0 COLLAT CP FLEX Cf . C 1.E . 1,400,151 |.. . 1,400,000 06/17/2024
55607N-TJ-9 MACQUARIE BANK LIMITED C 1.E . 1,500,644 |.. . 1,500,000 04/17/2024
59515M-CF-0 MICROSOFT CORP ....... C 1.0 . 1,878,351 |.. . 1,879,027 03/15/2024
60710T-GB-1 .........[ MIZUHO BANK LTD/NY .. [ LF L .. 1,500,449 |.. .... 1,500,012 |....... 02/02/2024 ...
63254G-2G-3 ......... [ NATIONAL AUSTRALI BANK L ... Covrrrnnns ..1.D ... 1,503,036 |.. .... 1,500,000 |[....... 09/27/2024 ...
679858-HU-0 OLD LINE FUNDING LLC ..... 1.0 . 1,500,005 |.. . 1,500,000 06/06/2024
78015J-7K-7 ROYAL BANK OF CANADA NY . 1.8 . 1,501,086 |.. . 1,500,173 06/20/2024
86564P-BT-7 .........| SUMITOMO MITSUI TRUST NY ... LF L 1,500,531 |.. .... 1,500,000 |....... 02/09/2024 ...
86564P-CIi-9 .........| SUMITOMO MITSUI TRUST NY ... O B S 1,500,261 |.. .... 1,500,000 |[....... 01/25/2024 ...
86565F-08-8 SUMITOMO MITSUI BANK NY . 1.F . 2,502,960 |.. . 2,502,078 04/19/2024
86959R-3X-6 SVENSKA HANDELSBANKEN NY 1.0 . 1,400,308 |.. . 1,400,038 01/26/2024
88603L-DV-8 .........| THUNDER BAY FUNDING LLC .... [ ..1.D ... .... 1,500,105 |.. .... 1,500,000 |....... 03/21/2024 ...
95001K-JU-9 ......... [ WELLS FARGO BANK NA Covrrrnnns . 1E L .... 1,500,131 |.. .... 1,500,000 |[....... 01/05/2024 ...
CR4824-39-5 .........| Credit Agricole Corporate & Investment .. N [ . 1E L .... 1,500,000 |.. .... 1,500,000 |....... 01/07/2024
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 36,338,657 36,325,434 XXX
000000-00-0 ........ [, | P A Q518 | Q518 oo e
9609999999. Subtotal - Cash (Schedule E Part 1 type) 9,518 9,518 XXX
03785D-A4-8 .........| APPLE INC C ..1.D ... . ... 2,007,351 |.. .... 2,998,688 |[....... 01/04/2024 ...
05333T-A9-4 AUTOZONE INC . C 2.A . 1,697,164 |.. . 1,697,956 01/09/2024
060514-BC-7 BANK OF AMERICA NA C 1.E . 1,200,116 |.. . 1,200,138 01/16/2024
060527-31-8 BANK OF AMERICA NA .. C 1.E .500,030 |.. .500,025 01/09/2024
13608A-AH-9 CA INPERIAL BK OF COM C 1.E . 1,695,1% |.. . 1,695,912 01/17/2024
13608A-A0-9 CA IMPERIAL BK OF COMM C 1.E . 1,793,030 |.. . 1,793,847 01/24/2024
13639C-AG-0 CANADIAN NATL RAILWAY . C 2.A . 1,695,449 |.. . 1,69, 118 01/16/2024
159637-8C-2 CHARIOT FUNDING LLC . C 1.E .1,787,861 |.. .1,788,618 02/12/2024
173300-CV-7 CITIBANK NA ........... C 1.E .850,222 |.. .850,194 03/05/2024
21687A-BC-6 COOPERATIEVE RABOBANK UA C 1.E .521,536 |.. .521,680 02/12/2024
2332K4-NH-3 DNB BANK ASA .....cevvveneee C 1.0 . 3,500,417 |.. . 3,500,137 01/17/2024
24422 -AB-9 .........| JOHN DEERE CAPITAL CORP .... C . 1E L .. 1,422,265 |.. ... 1,422,843 |....... 01/11/2024
244221 -AP-8 .........| JOHN DEERE CAPITAL CORP .... C L 1E L 208,891 |.. , ....... 01/23/2024 ...
244221 -CC-5 JOHN DEERE CAPITAL CORP . 1.E . 1,780,225 |.. . 1,780,972 03/12/2024
30601V-BE-0 FAIRWAY FINANCE CO LLC 1.E .1,787,270 |.. .1,788,120 02/14/2024
44331B-AA-1 .........| HP INC C .2.A 1,796,720 |.. .... 1,797,525 |....... 01/10/2024
458561-A3-3 ... INTERCONT INENTALEXCHANGE C L2.A 1,698,647 |.. .. 1,609,474 |....... 01/03/2024 ...
48246T-A8-2 KFW C 1.0 . 998,552 |.. .998,960 01/08/2024
48246T-AC-3 KFW ... C 1.0 . 1,721,498 |.. . 1,722,164 01/12/2024
49177F-A8-3 KENVUE INC . C 1.E . 2,196,753 |.. .2,197,716 01/08/2024
49177F-AJ-9 KENVUE INC ... C 1.E . 1,804,384 |.. . 1,895,218 01/18/2024
49271J-A3-1 KEURIG DR PEPPER INC .. .|C 2.A . 1,898,567 |.. . 1,899,416 01/03/2024
53127T-AB-9 LIBERTY STREET FDG LLC . |C 1.E . 499,035 |.. . 499,254 01/11/2024
54316T-A2-8 LONGSHIP FUNDING LLC .. .|C 1.0 .299,823 |.. . 299,954 01/02/2024
54316T-A4-4 LONGSHIP FUNDING LLC .. .|C 1.0 .999,112 |.. . 999,547 01/04/2024
54316T-A8-5 LONGSHIP FUNDING LLC .|C 1.0 . 1,797,334 |.. . 1,798,124 01/08/2024
55380U-NC-7 MUFG BANK LTD/NY ....... .{C 1.E .675,041 |.. .675,028 01/10/2024
55607K-AG-1 MACQUARIE BANK LIMITED C 1.E .398,923 |.. .399,100 01/16/2024
55607N-RX-0 MACQUARIE BANK LIMITED .. C 1.E . 1,700,930 |.. .1,700,618 02/15/2024
58507A-A4-5 MEDTRONIC GLOB HLDS SCA . C 2.A . 1,898,280 |.. . 1,899,137 01/04/2024
60689P-A9-7 MIZUHO BANK LTD/SG .. C 1.E . 1,497,543 |.. . 1,498,200 01/09/2024
60689P-C6-1 MIZUHO BANK LTD/SG C 1.E . 1,880,227 |.. . 1,881,201 03/06/2024
62479L-AX-3 ......... [ MUFG BANK LTD/NY .... .{C L 1E L 1,607,090 |.. .... 1,607,800 |....... 01/31/2024 ...
62030L-AA-7 ......... [ NRW.BANK C ..1.D ... 4,192,587 |oooeieiiiiid 4,194,395 |....... 01/10/2024
63254G-IM-3 NATIONAL AUSTRALI BANK L C 1.0 . 2,600,359 |.. . 2,600,298 01/12/2024
63254G-YH-2 NATIONAL AUSTRALI BANK L 1.0 . 2,000,304 .. . 2,000,339 01/22/2024
65409R-B7-4 ......... [ NIEUN AMSTERDAM REC BV L 1E L 1,789,207 |.. .... 1,790,010 |[....... 02/07/2024 ...
69370A-AK-0 .........[ PSP CAPITAL INC ..1.D ... ....548,307 |[.. 548,501 |....... 01/19/2024 ...
69372A-AB-8 PACCAR FINANCIAL CORP . 1.E ..2,305,327 |.. . 2,396,447 01/11/2024
70109L-A2-2 PARKER-HANNIF IN CORP .. 2.A . 1,698,975 |.. . 1,699,740 01/02/2024
83050W-FP-4 .........| SKANDINAV ENSKILDA BANK .... [ L 1E L .... 1,600,378 |.. .... 1,600,172 |....... 03/08/2024 ...

E25



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Fair Value Carrying Value Maturity Date
86960J-A0-8 SVENSKA HANDELSBANKEN AB ,550 |....... 01/24/2024 .......
89236T-HV-0 . ..| TOYOTA MOTOR CREDIT CORP .......euuuummmmmmmnnnnnnnninnnnnnnnnnnsnnnssnnnnnsnssnnssssssssssssssssssnes | Covvvvvnns fovnnnnnnn LB i [, 1,899,968 ..., 1,000,032 |....... 01/11/2024 .......
BAMMFO-8Q-7 .........| GOLDMAN SACHS FIN SQ GOVT ..
8AMMFO-91-1 .........| DS GOVT MM SERIES INST ....
BANMFO-AM-3 . .. INVESCO GVT & AGCY-INST . 382 e
92866B-AA-3 . .| VOLKSWAGEN GROUP AMERICA . 374, .. 0171072024
961200-AS-8 . WESTPAC BANKING CORP .. s .. 01/26/2024
961204-21-7 . WESTPAC BANKING CORP .. .. 1,000,126 1,000, 101 .. 0171272024
RPEH1H-WIA-9 . .| B\P PARIBAS ............. .11,000,000 |... 11,000,000 |....... 01/02/2024 ..
RPEH1H-IID-3 . .| BOFA SECURITIES INC ... .10,000,000 |... 10,000,000 |....... 01/02/2024 ..
RPEH1H-IIT-8 . ..| TD SECURITIES (USA) LLC . .. 1,000,000 |... 1,000,000 |....... 01/02/2024 ..
RPEJIH-TF-8 . ..| HSBC SECURITIES USA INC . .11,000,000 |... 11,000,000 |....... 01/02/2024 ..
RPEMOH-ZN-8 . .| BNP PARIBAS ....coeennnnnn ..3,000,000 |... 3,000,000 |....... 01/02/2024 ..
RPEMOH-ZX-6 HSBC SECURITIES USA INC ...oevvieiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | Ceveeeeens fooeeeeeend TE i [ 1,000,000 |... ... 1,000,000 |....... 01/02/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 111,008,260 111,031,303 XXX
9999999999 - Totals 162,364,722 162,366, 255 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ... 48,403,396 Book/Adjusted Carrying Value $ 48,426,337
2. Average balance for the year ~ FairValue $ ... 134,497,162 Book/Adjusted Carrying Value $ ....134 491,589
3.

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

3A 1ALS ... 1,835,355 1B..$............ 1,500,173 1C..$ ............. 1,000,000 1D ..$........... 41,728,999 1E.$ ... 96,526,279 1F ..$........... 7,002,090 1G .8 . 0

3B 2A..$ ... 12,763,841 2B..$.... .8 .0

3C ALY 3B..$... 8.

3D 4A .8 .. 4B..$ ... $

3E 5A...$ ... 5B ..% $

3F 6. $

E25.1




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

E26




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
U.S. Bank .......... ... Cincinnati, OH ...oooiiiiiiiiee 611,480,089
BMO Harris Bank N. Chicago, IL .eeveeeiieeiieeiiceeiieeniees [ veeeveees e 00000 [ O e O [ 490,364
Goldman Sachs .... New York, NY .. ... 50,855,505 |..
Key Bank ........... Cincinnati, OH .. . (40,477,353)]|..
Fifth Third Bank Cincinnati, OH ..oooooieeieieeeeeneenees [ e 00000 | O e 0 e 3,043,105 |..
Federal Home Loan Bank Of Cincinnati ......... Cincinnati, OH .oooooovviiiniiniiniieiiee [ 00000 | 0 i 0 o 378,842 |..
0199998 Deposits in ... 3 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 548,623
0199999. Totals - Open Depositories XXX XXX 0 626,319,175
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0
0399999. Total Cash on Deposit XXX XXX 0 626,319,175
0499999. Cash in Company's Office XXX XXX XXX XXX 0

626,319, 175

0599999 Total - Cash XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....|o...oen. 57,513,773 4. 85,222,595 7. 27,434,038 10.  October.......[-ccccoveiieenns 166,611,499
2. February...|.oonnns 129,697,022 5. 10,048,683 8. 136,486,543 11. November...|...cccccoovuens 392,939,633
3. March 123,770,366 6. (1,351,484) 9. September 90,142, 188 12. December 626,319, 175
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

CusIP

1 2 3 4 5 6

Code Rate of Interest

Description Date Acquired Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

24199

99999. Total - Issuer Obligations

24299

99999. Total - Residential Mortgage-Backed Securities

24399

99999. Total - Commercial Mortgage-Backed Securities

24499

99999. Total - Other Loan-Backed and Structured Securities

24599

99999. Total - SVO Identified Funds

24699

99999. Total - Affiliated Bank Loans

24799

99999. Total - Unaffiliated Bank Loans

25099

99999. Total Bonds

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

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

31846V-56-7 .......

|F|RST AMERICAN GOVT OBLIG FUND CL Z 1uiiieeiitttitte ettt et ettt e et e ettt ettt oot e ettt L4 et oottt e e et e et bt b e et e et bbb e et e et bbb e e saatbbeeeeeannes

............................ 109,458,527

............................... 5,533,532

83099

99999. Subtotal - All Other Money Market Mutual Funds

109,458,527

5,533,532

109,458,527

5,533,532

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

1A ...0 1B..
1B .0 2B..
1C .0 3B.
1D .0 4B.
1E .0 5B..
1F .0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE AUGUSTAR LIFE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

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

regulatory

requirement

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 8,466,852 8,755,081 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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