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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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. GOVEIMMENTS .....ceeiiiiiietietersirece ettt sesseenenee oo 61,120,562 |............ 2.178 |....... 61,120,562 |.....coovevnne 0f...... 61,120,562 |............ 2.178
1.02 All Other GOVEIMMENLS .........cocveveeeeceieieiieeeieeeeeaee e s 8,976,033 |............. 0.320 |......... 8,976,033 | [ 8,976,033 |............. 0.320
1.03 U.S. states, territories and possessions, etc. guaranteed 208,946,643 |............ 7.445 | ... 208,946,643 |.........cooceve 0 [ 208,946,643
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 2,511,338 |............. 0.089 |......... 2,511,338 oo 0fn. 2,511,338
1.05 U.S. special revenue and special assessment obligations, etc. non-
fo UL =101 (==Y SOOI T 49,852,015 |............1.776 |....... 49,852,015 |....coovecne 0f..... 49,852,015
1.06 Industrial and MIiSCElANEOUS ..............cooueiiurieirieieieeiee e .. 1,712,401,237 . 1,712,401,237 |......... 5,500,000 |...1,717,901,237
1.07 Hybrid securities ............. f 2,000,000 |............. 0.071 |......... 2,000,000 [....covrerrinene [ S 2,000,000
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 long-term DONAS ........c.ovrirurerereeieieieeeeeeeie e seseeen ..2,045,807,828 ..2,045,807,828 |......... 5,500,000 |.. 2,051,307,828
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 16,711,200 |............. 0.59% |........ 16,711,200 | [ 16,711,200 |............. 0.595
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 16,711,200 |............. 0.59% |........ 16,711,200 | [ 16,711,200 |............. 0.595
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..............cccoeevirieeces oo 18,325,933 |............. 0.653 |........ 18,325,933 [ [ — 18,325,933 |............ 0.653
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 ...........cocooeoeernniieennnsees oo [V 0.000 [.eeeevverreennes (U R (U [V 0.000
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 .....vveeieeerererirereeeeeeeeeseseenseeeseseseneseesesesesesesesesees [oenicaas 18,325,933 |............. 0.653 |........ 18,325,983 [ [ — 18,325,933 |............. 0.653
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........ccueverieiriririeieieieeeeseseseeeeee e e (O 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccccoerrninernnnneeniesneneeeeeeseseseesseees oo 16,000,325 |............. 0.570 |........ 16,000,326 |..ocveeeecenee [ — 16,000,326 |............. 0.570
6.02 Cash equivalents (Schedule E, Part 2) ...........cccoceeeeririnirsneeeeenene fooeeeccccee [V 0.000 [.eeeevverreennes [ - 47,348,712 |........ 47,348,712 |............. 1.687
6.03 Short-term investments (Schedule DA) ...........ccccooveveieveveeeeeeeeeeeeeee e [V 0.000 [eeeeeeereeeeereenee [ — 13,691,164 |........ 13,691,164 |............. 0.488
6.04 Total cash, cash equivalents and short-term investments .....................|ooco.... 16,000,325 |............. 0.570 |....... 16,000,326 |........ 61,039,876 |........ 77,040,202 |............. 2.745
7. CONTACE I0BNS ....eeeeeiececieeeeeiee ettt s e s s ee s snsesesesennas fcias 129,952,984 |............. 4.630 |...... 129,952,984 |.....oooiie 0f..... 129,952,984 |............. 4.630
8. Derivatives (SChedule DB) ..........cccoiiiuririeiniceieireeeecieieee s e 6,521,487 |............. 0.232 |......... 6,521,487 |.cooveiie 0 fn 6,521,487 |............. 0.232
9. Other invested assets (SChedule BA) ............cccccueuiuiieieeeeeieieieeeeeeee e e 42,770,524 |............. 1.524 |........ 42,770,524 |......ooe 0l 42,770,524 |............. 1.524
10.  ReCEIVaDIES fOr SECUMHIES ........c.vuiiieeeiicicieieeiee e e 756,910 |....ooeee 0.027 |............. 756,910 .o [V 756,910 | 0.027
11.  Securities Lending (Schedule DL, Part 1).. | 66,539,878 |.............. 2.371 (... 66,539,878
12.  Other invested assets (Page 2, LiNe 11) ..c.covicerenrircceieeesceeieeeeenas 0 0.000 0 0 0 0.000
13. Total invested assets 2,806,474,333 100.000 [ 2,806,474,334 66,539,876 [ 2,806,474,332 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviieieieieieieieeisieieteie et es <ocaeneneeeas 452,169,616

Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 7) ........cviuiueueueiiiiiiieeisieteteies ettt et tes e e e s s bbb sese e se st esesesesesesesssssseesenesessinanas 53,320,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeececeec ettt s s seas seeeesebebebeees et e neseereneees 0 e 53,320,000
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 . 42,402,355
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) .........ceeerreiriirinieieieieeeeees ceeeeeeeeenenns 463,087,261
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS T2) w.voveviiiiieiiieieietetetee ettt ettt et et eseseseses e e s s esesesese s e s e st et eseses e s e s e s e s s e s e s e s esese s e e s e s e s e s e se s e s e s e e s s s e s e s e s e s ese e s st et esesese e ss s s eses esessanneanas 463,087,261
[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) .....cciiiiiiiiiiioieieiiii sttt neaeas 463,087,261
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 37,712,761
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueuriiiiiiirieieteteteiet sttt ettt bt s esese e sess b besesese e s s s s e eseseenas s sesees 664,404

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiiiiiieieeeeeeeece ettt ettt sene seeeebeseseaseeeas 5,234,212 i 5,898,616
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT ......ovvevieeececte ettt e s eeeeeeae et seeeseaeteseseessssaetesesessssaesesasessssseesesasessssssesesasasnsssetesesassnsssetesasesensesetesesassnsssetesasasensssesesesasansnsnsesasan s esebet et esssacsetetennas 2,853

Unrealized valuation increase/(decrease):

5.1 TOLaIS, PArt 1, COIUMN 13 ...ttt ettt e et e s e et 2 b2 e e e 2 e e 2 a5 e S e 5 b s s e s s s s s s bbb 87,656

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 87,656
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 16 ..........cc.c.ciiuiuiiieuiietieeetee et et et ete st eteeteseeeese et et esetessetessasese st ess st esessetessese s esessesensesensasensatens Seseseeseseesesenenen 900,414
Deduct amortization of PremMium ANA AEPIECIAtION ............cccueueueiiceceeeeeeeeeeeecaeteteteeeseaeeeteseeessassesessesssasssseses s sssssssesasasssassssesassssssssssesasssssssssesassssanssas <eetatscseeesesasasacaes 30,949

Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 42,770,523
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 42,770,523

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 2,034,303,304
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuioiitieitetestete ettt et et et et et et e e et eae et ese st esessete et eses et e s et ess et ess et ese st ese st ese st ebe s ebessesessabessssensassenseneneeeeneas 187,588,174
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 1,006,761

Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 ...(26,543)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .. 182,400

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 .(188,056)

4.4, Part 4, COIUMN T oottt ettt te et a et b b bt ee bbb e e o6 E b £ £ E b £ ot E e E b £ £ ot E R b £ £t b e b e et bbbttt msna st es e s et en 4,118 (28,081)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (2,815,536)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 136,955,707

DedUct @MOMZAHON OF PIEIMIUM ..........o..ooeoeeeeeee ettt et e et oo ee e e e e e eee e e e ee e ees e e ee e e ee s e ee s e ee s eee s e ee e eee e e e e s eee s s eeneee e s ee s e se s s emnseenseenasenaseananens sesesassesseenaren 1,694,099

Total foreign exchange change in book/adjusted carrying value:

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

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

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

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0

Deduct current year’s other than temporary impairment recognized:

9.1, Pt 1, COIUMN M4 .ottt ettt E bbb £ oL b b £ st E b e ee bbbt te bbbt ensns e et s esennnanata 21,536

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 ..ottt ettt ettt et ettt et et e s et et et ssess s e s et e s e b e b et e s e st s es e s et et et et essee s eses et e s eseseseas s s et s e s e s et esessss s es s se bbb eeee et et ne et enenetis 2,067 oo 23,603

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coouiiiiiiiiniiiiiniie s e (536,242)
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 2,080,844,971

(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 2,080,844,971
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 .......cccooeveveceeveeereeeeceee e 61,120,562 |......ccoence. 60,344,867 |................ 61,506,504 |................ 61,701,554
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 8,976,034 7,721,980 8,972,560 9,000,000
by governments) 4. Totals 70,096,596 68,066,847 70,479,064 70,701,554
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 208,946,643 182,170,882 209,447,528 208,849,794
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,511,338 2,493,412 2,578,303 2,490,000
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 49,852,015 49,939,922 49,954,573 51,874,830
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 1,361,386,626 |............ 1,193,379,163 |............ 1,364,702,629 |............ 1,341,172,849
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 61,578,944 |................ 57,528,998 |........cco.... 61,619,966 |................ 60,412,498
Loans, Unaffilated Cortiieates of 10._ Other Countries 291,435,669 269,843,306 291,379,356 291,155,391
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,714,401,239 1,520,751,467 1,717,701,951 1,692,740,738
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 2,045,807,831 1,823,422,530 2,050,161,419 2,026,656,916
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 16,711,200 |.ccovvveneeee 14,908,840 |................. 17,000,000
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 16,711,200 14,908,840 17,000,000
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 16,711,200 14,908,840 17,000,000
COMMON STOCKS 20. United States ... 18,325,933 |.. ... 18,325,933 |.. ... 18,513,989
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 18,325,933 18,325,933 18,513,989
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 18,325,933 18,325,933 18,513,989
26. Total Stocks 35,037,133 33,234,773 35,513,989
27. Total Bonds and Stocks 2,080,844,964 1,856,657,303 2,085,675,408
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION
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 7,856,716 |.....c.c.... 26,577,951 |............. 17,976,525 |............... 8,673,903 , . 3 09,820,274 | 1,300,287
1.2NAIC 2 .. . ..

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

. 0.0
1.7 Totals 7,856,716 26,577,951 17,976,525 8,673,903 35,466 XXX 61,120,561 3.0 25,819,526 1.3 59,820,274 1,300,287

2. All Other Governments
2 A NAIC T (e e 1,000,000 |[..cocvovrerrrrernen [0 (V1 A [V 0
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

.............. 1,000,000 [...cooovvvecivcienen 0.0 oo 1,000,000 [ovocoviiiiiinnn 000 o, 0 [ 1,000,000
............... 7,976,034 eveveeenenen 1,974,138

GoIs

2.7 Totals 1,000,000 0 0 7,976,034 0 8,976,034 8,974,138 7,976,034 1,000,000
3. U.S. States, Territories and Possessions etc.,
Guaranteed

BANAICT e 2,838,507 |............. 33,900,333 |............. 45,402,276 |............. 62,293,376 187,816,643 |..oovvvveeeen 9.2 o 215,246,200 |.....cceveenn 1007 [ 185,807,075 |.............. 2,009,568
B2NAIC 2 e e 0f.. 7,519,072 |.... ....1,066,057 |..... 11,044,871 |.. .21,130,000 |.. ...23,180,000 |.... .21,130,000 |..

3.3NAIC3 .. 0 e (1 (V1 A 0 [ O o XXX e fereeeeeeeeeeceed 0 e 000 e 0 [ 020 | 0.

BANAIC A (e 0 N L0 0 . 0. .0 |

B5NAICS e (11 A [V (V1) A 0 [ O o XXX e fereeeeeceeeeeeed 0 e 000 e 0 [ 020 | 0

BB NAIC B .o 0 0 0 0 0 . 0

3.7 Totals 2,838,507 41,419,405 46,468,333 73,338,247 44,882,151 XXX 208,946,643 238,426,200 11.9 206,937,075

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

AANAIC T e 200,300 |0 839,978 |0 [ 1,445,000 |...oovvverecen [V — D, 0. & SR R 2,511,338 | 0.1 | 3,472,159 |oviee 0.2 e 2,511,338 | 0
42NAIC 2 .. . .
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.0 .
4.7 Totals 230,360 835,978 0 1,445,000 0 XXX 2,511,338 0.1 3,472,159 0.2 2,511,338 0

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 5,889,907 19,023,928 |.............21,682,346 |............... 2,745,833
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

. 0.0
5.7 Totals 6,084,907 19,338,928 21,682,346 2,745,833 0 XXX 49,852,014 2.4 21,497,303 1.1 46,490,228 3,361,786
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 i e 44,732,740 | 264,903,665 194,226,001 |........... 134,352,166 |........... 138,859,252 777,073,914 | 38,0 [ 736,141,549 [....cooinee K TR: N — 282,849,569 |........... 494,224,345
6.2NAIC 2 .. .299,807,402 |.... 258,697,754 .. .160,802,166 |... ...891,539,144 |. .898,986,060 |.... . ...399,792,220 |.. .491,746,924
B.3NAIC 3 .o 1,208,922 15,855,977 |............. 10,611,524 |.......c.c........ 279,184 | 7,500,650 |......cococ. XXX oooveeene e 35,526,257 Ao 53,954,654 T 18,831,031 |............. 16,695,226
B.4NAIC 4 ...t 142,807 4,617,866 |.....c.ovnveee. 978,592 | 54,996 | [ I D,0, 0. RN RO 5,794,261 .o 0.3 [ 9,979,762 | oo 0.5 [ 1,449,809 |.............. 4,344,452
B.5NAIC S ... O 1,951,680 |.....cccveeennne 250,000 [..eveveeereeererenenennes 0 o [ I D.9, 0. RN T 2,201,680 |.eoveeeeeeeciceeeene 0.1 oo 2,018,636 ..o 0.1 [ 1,951,680 |[..covveeneee 250,000
6.6 NAIC 6 73,153 192,830 0 XXX 265,983 0.0 1,200,977 0.1 76,118 189,865
6.7 Totals 587,209,743 464,956,791 307,162,068 XXX 1,712,401,239 83.7 1,702,281,638 85.0 704,950,427 1,007,450,812
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..

7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICGE ...

8.7 Totals

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

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

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

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 62,548,230 |........... 345,241,855 279,287,238 |........... 209,510,278 |........... 182,276,869 |.......cocvevevereeenne 0f.... 1,078,864,470 |....coooveeeeiee e 527 o XX ot XXX e o 577,478,484 |........... 501,385,986
122 NAIC 2 ... N .307,641,474 |.... 259,763,811 . , .. .162,302,166 |... e 923,155,178 | ...430,898,254 |.. .492,256,924
123 NAIC 3 e ,922 | 15,855,977 |............. 10,611,524 |..........c...... 279,184 |........c..... 7,500,650 |..ooceeeeerneniereen O e 35,526,257 |..oooveveeereeeeee 1T e XXX e e XK o 18,831,031 |............. 16,695,226
124 NAIC 4 oo 142,807 |....cocen.n 4,617,866 |.....c.ovnveee. 978,592 |...coviinne 54,996 |....ooeoirereee (V1 A [V A 5,794,267 |ovoviiiieeeeen 0.3 o XK e e XK o 1,449,809 |.............. 4,344 452
125 NAIC S e (D) e [N S 1,951,680 ..o 250,000 ..o [V (V1 A 01]() oo 2,201,680 | 001 [ XK foeeee e XX e oo 1,951,680 [....ccvneen. 250,000
126 NAIC6 ... 0 73,153 192,830 0 0 0](c) 265,983 76,118 189,865
12.7 TOtalS .o 116,912,608 |........... 675,382,005 |.......... 551,083,995 |........... 350,349,536 |........... 352,079,685 |.......oovvrer 0 [(b) 2,045,807,829 |...coocvveureneenns 1000 [t XXX [ XK [ 1,030,685,376 |........ 1,015,122,453
12.8 Line 12.7 as a % of Col. 7 5.7 33.0 26.9 17.1 17.2 0.0 100.0 50.4 49.6
13. Total Bonds Prior Year
13ANAIC T e 37,006,231 |........... 281,298,794 |........... 290,481,383 |.......... 206,963,718 |........... 186,741,611 [ O e XXX e e XK [ 1,002,491,737 |...ovevee. 50.1 | 524,955,432 |........... 477,536,305
13.2NAIC 2 et 30,665,309 288,109,749 |........... 160,838,885 |........... 168,369,669 |.........ccoeveeevereeen O | XXX e et XK [ 932,825,198 | 46.6 |.......... 424,966,756 |........... 507,858,442
13.3NAIC3 ... ..2,623,655 |............22,140,003 |.............20,400,456 |.............. 1,289,890 |............... 7,500,650 |... ...53,954,654 |... 2.7 .33,988,489 |..
134 NAIC4 ... .975,153 |.............. 4,980,601 |...............3,925,935 [ 98,073 | 0 [ O o XXX e e XK o 9,979,762 |.... ..0.5 ...6,893,414 |..
13.5NAICS ... 11,947 0 [(c R 2,018,636 |... ..0.1] ...2,018,636 |..
13.6 NAIC6 ... 0 907,083 (c) 1,200,977 0.1 104,029 1,096,948
13.7 TOtalS .o 71,282,295 |........... 593,374,698 |...........605,104,392 |........... 369,190,566 |........... 363,519,013 (b) 2,002,470,964 |.............cc..... 100.0 |........... 992,926,756 |........ 1,009,544,208
13.8 Line 13.7 as a % of Col. 9 3.6 29.6 30.2 18.4 18.2 100.0 XXX 49.6 50.4
14. Total Publicly Traded Bonds
T4ANAIC T e 19,761,236 |........... 128,242,782 |........... 141,730,380 |........... 146,034,186 |........... 141,709,901 [.oovoveviiiiieieee 0 | 577,478,485 |...........oevevee28.2 | 524,955,432 |...ocooeiiiere 262 [ 577,478,485
14.2NAIC 2 ... ..14,711,702 |... ...18,077,515 |.... 103,804,966 |..... ....84,233,561 |.. .150,070,509 |... ...430,898,253 |.. .424,966,756 |.... ...430,898,253 |..
14.3NAIC 3 ... 259211 [ 8,163,763 |.... ....3,066,562 |..... 40,845 |.............. 7,500,650 |..coovoerrreeeeeeeenn O 18,831,031 ...33,988,489 |... ....18,831,031 |..
144 NAIC4 ... ...32,084 ... 1,141,835 |.... 220,894 |..... 54,996 |...coovrreereieene 0f.. 1,449,809 e 6,893,414 |.... . .. 1,449,809 |..
TAE5NAIC S oo 0 [ 1,951,680 |...ooveccc (V1) A (1 0 [ 0 o 1,951,680 [...oovoeiiieeen 001 | 2,018,636 | 001 o 1,951,680
T4B NAIC B ..o 0 73,153 2,965 0 0 76,118 104,029 76,118
14.7 TOtalS .o e 34,564,233 |.......... 217,650,728 |........... 248,825,767 |........... 230,363,588 |........... 299,281,060 |......cccooevevevereeeeenn 0 o 1,030,685,376 |..........c......... 504 | 992,926,756 |....ccovvvvrnn 496 | 1,030,685,376
14.8 Line14.7asa % of Col. 7 ...ccoevvevvevvncifors K 211 | 281 | 224 | 29.0 [ 000 o 100.0 [ XX o XXX oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.7 10.6 12.2 11.3 14.6 50.4 XXX XXX XXX 50.4 XXX
15. Total Privately Placed Bonds
151 NAIC T e 216,999,073 |.......... 137,556,858 |............. 63,476,092 |............. 40,566,968 |........ccocveevereee 0 [ 501,385,985 |...cccvereee 285 477,536,305 501,385,985
15.2NAIC 2 ... .229,563,959 |.... 155,958,845 .56,271,517 |.. ...12,231,657 |... v 492,256,925 |.. .507,858,442 |.... .492,256,925
15.3NAIC 3 .o 1,219 71T 7,692,214 | 7,544,962 |...oooirenn 238,339 [ 0 o O [ 16,695,226 |.......cccveeeen 0.8 [ 19,966,165 VIR SR ¢ ¢ CONR U 16,695,226
154 NAIC A oo 110,723 |l 3,476,031 [ 757,698 | O o 0 fooreeeeeeeieeieees 0 o 4,344,452 ... 0.2 | 3,086,348 |......ooveeienne 0.2 ... D9, ORI 4,344 452
155 NAIC S et O [V O, 250,000 |...ovoveeeeerereeeeieens 0 o 0 [ 0 Jo00.250,000 oo 000 | 0
15.6 NAIC 6 ... 0 189,865 0 1,096,948

15.7 Totals

....82,348,375 |...

e 5.2

....52,798,625 |...

..1,009,544,208

15.8 Line 15.7as @ % of COl. 7 .eveveeeereinnn fooiccccc 8.1 451 29.8 | 118 522 [ 000 [ 10000 o XXX XXX.ovoieen
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 4.0 22.4 14.8 5.9 2.6 0.0 49.6 XXX XXX XXX XXX 49.6
(@) Includes $  ooeernenns 404,712,870 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........c.c........ 6,000,000 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 $ oo 0 current year, $

0 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, $

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

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 ............cccccooviviiiiiiiiiiniiiiccciiees o 175,019 | 2,128,439 |......c.c.... 3,563,539 [ 0 [ 0 D.9.0 SN RTRTN 5,856,997 oo 0.3 | 5,792,689 .o 0.3 | 4,556,709 |.....c.cee. 1,300,288

1.02 Residential Mortgage-Backed Securities ... 5,873,916 |. , .. .10,400,354 |.. .3,983,122 |... .39,040,954 |.. 1.9 . ..1,839,512 |... ..39,040,954 |.

1.03 Commercial Mortgage-Backed Securities .......... [.............. 1,807,782 |.covveeeee 5,665,950 |.......c..... 4,022,632 |.....c.c.... 4,690,781 [..ooveveeen 35,466 [ XK e [ 16,222,611 oo 0.8 | 18,187,324 | 0.9 16,222,611

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

1.05 Totals 7,856,717 26,577,951 17,976,525 8,673,903 61,120,562 3.0 25,819,525 1.3 59,820,274 1,300,288
2. All Other Governments

2.01 Issuer Obligations ...........cccooioviiriieniininciccicees e, 1,000,000 [...ooveveveriieiiiene 0 [ (U SRR 7,976,034 oo [ SO XXX ovviviee oo 8,976,034 | 0.4 | 8,974,138 .o 0.4 | 7,976,034 |.............. 1,000,000

2.02 Residential Mortgage-Backed Securities ............ |.occooevieiieieenn. 0|

2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0

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

2.05 Totals 1,000,000 0 0 7,976,034 0 XXX 8,976,034 0.4 8,974,138 0.4 7,976,034 1,000,000
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........cceeeeererinerenceincceneees [eerereeenenn, 2,838,507 71,590,531 203,946,644 233,426,199 |..ooveeeen AT 201,937,075 |............... 2,009,569

3.02 Residential Mortgage-Backed Securities L0 R 0. .0 . .0

3.03 Commercial Mortgage-Backed Securities .......... |.o.cccoccoveecvreennen. 0 0 0 0 [ 0.0 | 0

3.04 Other Loan-Backed and Structured Securities ... 0 265,399 2,986,885 1,747,716 XXX 5,000,000 5,000,000 . 5,000,000

3.05 Totals 2,838,507 41,419,406 46,468,333 73,338,247 XXX 208,946,644 238,426,199 1.9 206,937,075
4. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.01 Issuer Obligations ............cccccooeoenieninininiiiciees i 230,360 oo 835,978 .o 0 [ 1,445,000 |..oovovevceciiinne 0 XXX ovviviee oo 2,511,338 [ 0.1 i 3,472,159 | 0.2 | 2,511,338 [ 0

4.02 Residential Mortgage-Backed Securities ... w0

4.03 Commercial Mortgage-Backed Securities .......... |o..ccccooviviiiiiicece. 0 | 0

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

4.05 Totals 230,360 835,978 XXX 2,511,338 0.1 3,472,159 0.2 2,511,338 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........cccccceuueee R PO 579,644 |.............. 2,002,644 |..cooeveeenne 779,498 [.ooiicicccene 0 [ [ SO D.9.0 SN RTRTN 3,361,786 ..o 0.2 | 3,911,079 | 0.2 oo (U SRR 3,361,786

5.02 Residential Mortgage-Backed Securities ... 5,505,263 |. .17,336,284 |.. .20,902,848 |.. .46,490,228 |.. .. 17,152,055 |...

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R 0 Jooeeeeeeeeeeeeieeeenn 0 e 0 e XK [ 0 e 0.0 oo 434,168

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

5.05 Totals 6,084,907 19,338,928 21,682,346 2,745,833 0 XXX 49,852,014 2.4 21,497,302 1.1 46,490,228 3,361,786
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveevreoinecineceneieneies [oeiiieiinens 73,106,288 |........... 400,369,616 |........... 409,734,703 |........... 246,528,776 |........... 302,734,730 |............ XXX [ 1,432,474, 113 [ 70.0 |........ 1,445,853, 757 |.ccoviiiirnes 72.2 | 687,902,975 |........... 744,571,138

6.02 Residential Mortgage-Backed Securities ... T 3,684,815 | 8,863,934 |............... 7,316,310 |.ccenenee 3,210,366 ..o 503,465 |............ XXX e 23,578,890 | 1.2 | 26,708,600 |....cocveveeccnnnne 1.3 | 8,914,066 |............ 14,664,824

6.03 Commercial Mortgage-Backed Securities .......... [............. 2,787,702 |............. 11,340,775 [coeeiieeee (U SRR 4,102,398 .o [ SO XXX e 18,230,875 | 0.9 | 16,297,025 |...c.coevveiinee 0.8 |eeiene 3,877,326 |............ 14,353,549

6.04 Other Loan-Backed and Structured Securities ... 17,323,313 166,635,419 47,905,778 2,328,979 3,923,873 XXX 238,117,362 11.6 213,422,256 10.7 4,256,059 233,861,303

6.05 Totals 96,902, 118 587,209, 744 464,956,791 256,170,519 307, 162,068 XXX 1,712,401,240 83.7 1,702,281,638 85.0 704,950,426 1,007,450,814
7. Hybrid Securities

7.01 Issuer Obligations ...........cccoeeeerenineeenccinceneees [eereieienene 2,000,000 [...ooveveeeeeiirireen O Jocciiiiiies 0 o 0 s 0 e XXX [ 2,000,000 f...oveveveeeirnn 01 o 2,000,000 f...oooevereeeirnn 01 o 2,000,000

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 AUGUSTAR LIFE ASSURANCE CORPORATION

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

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceooeiirereniieeeieeeees e 79,929,818 |.ccvennnne 446,490,684 |............. 457,549,188 |............. 327,540,341 oo 347,616,881 |............ ),9,0 NI RO 1,659,126,912 |.cooveeiiiiinen. 811 [ D.9.0. NI RUR D.9.0 NI RUNR 906,884,131 |............. 752,242,781
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 15,063,994 |.............. 44,983,780 |....c.ovee 38,619,512 [...ocvvenenne 9,939,321 [oeeeieiee 503,465 |............ D.9.0 SR R 109,110,072 | 5.3 | D.9,0 SN XXX ovvvieiee [ 94,445,248 |.............. 14,664,824
12.03 Commercial Mortgage-Backed Securities ........ | 4,595,484 .... 17,006,725 4,022,632 | 8,793,179 34,453,486 |......coveeiiiiin 17 | D.9.0, NI RUN D.9.0 RN RURRN 20,099,937 |.ecvvennnen. 14,353,549
12.04 Other Loan-Backed and Structured Securities . |- 17,323,313 166,900,818 4,076,695 |.. .243,117,362 |. 9,256,059 |....ocnvenne 233,861,303
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 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 LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 . 0 0
12.09 Totals ..o [ 116,912,609 |............. 675,382,007 [....ccocneee 551,083,995 |............. 350,349,536 |............. 352,079,685 [....cveeeeiiiiiieine [V 2,045,807,832 [....ccveveiieinne 100.0 [ooeeneee. D.9.0. NI RUN XXX v o 1,030,685,375 |.......... 1,015, 122,457
12.10 Line 12.09 as a % of Col. 7 5.7 33.0 26.9 171 17.2 0.0 100.0 XXX XXX XXX 50.4 49.6
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceevvenivnencnninnienniiens foeeeenen.. 46,190,552 |l 437,581,216 |............. 09,593,461 |.............350,844,938 |............. 359,219,854 931,913,010 |.oeeovennnen 771,517,011
13.02 Residential Mortgage-Backed Securities .......... . 16,887,436 |.. . ....271,827 . 45,700,167 |. . 28,616,190 |.. 17,083,977
13.03 Commercial Mortgage-Backed Securities ........ . 18,180,346 |.. . 41,523 . 34,918,517 |. . 22,437,951 |.. ...12,480,566
13.04 Other Loan-Backed and Structured Securities . |. 120,725,699 218,422,256 |. 9,959,604 |.. . 208,462,652

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

985,808

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 ... [ 71,282,294 |............. 593,374,697 |............. 605,104,391 |............. 369,190,567 |............. 363,519,012 [oovoveeiiiiieecnn 0 e XXX o XXX o 2,002,470,961 992,926,755 |.......... 1,009,544, 206
13.10 Line 13.09 as a % of Col. 9 3.6 29.6 30.2 18.4 18.2 100.0 49.6 50.4
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 18,410,536 |............. 167,666,033 |............. 205,390,384 |............ 216,358,529 |............. 209,058,649 |............ XXX........... ....906,884,131 ...931,913,010 906,884, 131

14.02 Residential Mortgage-Backed Securities ... 12,229,439 |... . 38,748,002 |.. 35,714,300 ..7,566,563 |.. .... 186,945 .. 94,445,249 |. . 28,616,190 |. . 94,445,249 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 1,807,782 |..coovnvnnee. 9,543,276 |.......c........ 4,022,632 |......coee 4,690,781 22,437,951 oo 1 s 20,099,937

14.04 Other Loan-Backed and Structured Securities . |................ 2,116,476 |...ccoenes 1,693,416 |................ 3,608,451 |.....cccoeees 1,747,716 |0 e XXX o2 9,256,069 005 9,959,604 |.....coeovvveireeennnn 0.5 o 9,256,059

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

.............. 34,564,233

14.09 Totals ... e, 34,564,233 | 217,650,727 |.ecovennee. 248,825,767 |............. 230,363,589

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo .4 [ 211 [ 28 [ 2.4

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

Section 12 1.7 10.6 12.2 1.3 14.6 0.0 50.4 XXX XXX XXX 50.4 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 61,519,282 |............ 278,824,651 |............. 252,158,804 |............. 111,181,812 ... 152,242,781 L TT1517,011 [ 385 | XXX [ 752,242,781
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 2,834,555 | 6,235,778 |...ocovvnnnee 2,905,212 |.oociiiene 2,372,758 14,664,823 17,083,977 o029 o XXX foes 14,664,823
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 2,787,702 | 7,463,449 [0 [ 4,102,398 14,353,549 12,480,566 |.....ooeevveeereeennenn 006 [t XXX o 14,353,549
15.04 Other Loan-Backed and Structured Securities . |. 15,206,837 165,207,402 2,328,979 |.. .233,861,303 |. 208,462,652 |. .233,861,303

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

. 0 0
.............. 82,348,376 |.............457,731,280
......................... 8.1 | 451
4.0 2.4 14.8 5.9 2.6 0.0 49.6 XXX XXX XXX XXX 49.6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 AUGUSTAR LIFE ASSURANCE CORPORATION

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 YEAT) ......ccviviururueueuerereitsertesetesesesesessssssssesesesesesesssssssssesesesesessssssssssesesesasesssssss seesesesssmesssses 2,211,914
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........cccooiiriririieieeees e 4,801,871

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COIUMN 14 .............cocooveviueuiucis v 0 4,801,871

Unrealized valuation increase/(decrease):

3.1 SCHON 1, COIUMN 17 ..ot Sheesessebseiretis 1,719,616

3.2 SECHON 2, COIUMN T ...ttt s s s s s s s 2o s es bbbttt sesee s e 1,434,923 . 3,154,539
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 ..........coouiieieueuiieiirieieietetee ettt se e e e et sesesesese e e s s esesesesesesese s s et et eseseseseassseseseeesesessasanenenna 430,766
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cciuiiiiiuceeueieeeeeeeceeteteseeeescaeteteseeeeseaesesesesesssaesesesesessssesasesssssssaesesasessnsseesas Sresesesesesnacaas 4,077,603
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 M8 ..ottt t et c e s s e e e e e e aeseseeee e e aeseeee a2 e e s e s eeee a5 22 Aeses 2o eE S e se A e s ee a2 2 eAe A e s e e eE e e an s e s e s esesnana Sosnsnbeb et s se s s 0

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 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) .......cceiviiiieeceeteeeeeeeecteteteeeesaeaetetesesseeaetesesesssasaesesesenssssaesesasensnsna seesssesesesananas 6,521,487
(DTt [N Tet g ToTgFoTo T (=T IR EoT T £, 0
Statement value at end of current period (LiN@ 10 MINUS LINE 11) .......irueuiieiieeeeceete e eeeeecee e eeeescaete e s esess et e s es s ssaesesesessssesesesesessnsssesesesessnsnassesesananas Seesesesesennacnas 6,521,487

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s e e e e e e e e anaaea

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

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m—

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... . NN ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiie e eis fobe it e ab e s e s b e st e s b e s b e s b e s b e sbess Sabesteabeab e s b e s b e s b e s b e s b e s b e s b e es eeaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ..........cooiiiiiiiiiiiie
Less:

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

4.22 Amount recognized (Section 2, COIUMN 16) .......ccccciiiriiiiniiiiiiiiiins e

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne 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 TN PHIOT VAT .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 AUGUSTAR LIFE ASSURANCE CORPORATION

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, COIUMN 14 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 6,521,487
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ...............cooeoiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 6,521,487
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 6,521,487
Part D, SECHON 1, COIUMN 7 .....oiiiiieeieeeieeieeeeeee e eseeee e e e eseseee e e esesesesee e e s eseeeeee s e aeaesee a2 e e seseseseeee e seseeeses s nseaesesesasmansnsass  febbsssssssesssssasarareenanas 0
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 et e e et et et et et et et et et et et e e e e e e e e e e s e eeeneeseen eanereereeseeaeanes 6,521,487
Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 6,521,487
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 6,521,487
Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0
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 ..ottt ettt ettt s ettt s e s b et s e s e e s e ss et b et e s ese e se s s e s e ket e s ese e se s e s e b ebesese st e seesabese febebebestatatneneebebebebnanaeas 0
Part B, SECHON 1, COIUMN 20 .......iiiiueueiiuiiiiiisietetetetesestst et s e tetesesese et ssesesetesesese s s sssesesesesese e sessesesebesesese s se s esesesesenene s ssasasese  Hebebestststasneneebetebebeataeas 0
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt s s s se e s s et e s e s ese et s s et et e s eses e e e st et et esesese e seseseses  febebebestatntneneeterebebeanaea 0

Total (Line 13 plus Line 14 minus Line 15)

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

Schedule E - Part 2 - Verification - Cash Equivalents

NONE

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

SlI15, EO1, E02, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
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2226010 ....vveeneiiiiiiiiiiiiiiiiins | eninians CAMBRIDGE ......evvvvvvvnvnnnnnininiiiiiiiiiniininanes MA i e ....07/13/2018 ...[.ciiiiiiinnnnee, VAL . 817,505 |....ceeeeeiiiiiiiiiiiiiee O o, [0 [0 N O O 1,930,000 |... 12/31/2022 ...
0399999. Mortgages in good standing - Residential mortgages-all other 817,505 0 0 0 1,930,000 XXX
0125745 HOOVER ....03/26/2015 .| 4.285 [V O f e [0 R | A 3,980,000 |... 12/31/2022 ...
0125043 ... MOUNTAIN BROOK . ...00/14/2017 .. ....4.450 0. 0. 0. .. 1273172022 ...
0225839 ... ...07/06/2016 .. ... 4125 0. 0. 0. .. 1273172022 ...
0325771 ... ...06/30/2015 .. ... 4.392 0. 0. 0. .9,200,000 |... 12/31/2022 ...
0325823 ... ...04/21/2016 .. ....4.250 0. 0. . 0f.. .7,535,000 |... 12/31/2022 ...
0325824 ... PHOENIX . ...04/26/2016 .. ....4.250 572,763 0. 0. 0. .2,070,000 |... 12/31/2022 ...
0325830 ... TUCSON ... ...05/26/2016 .. ....4.354 .. 1,035,548 0. 0. 0. .4,430,000 |... 12/31/2022 ...
0325836 ... PHOENIX . ...06/20/2016 .. ....4.254 ..4,181,960 0. 0. 0. 13,645,000 |... 12/31/2022 ...
0325843 . TUCSON 07/22/2016 4125 ). . 1,125,714 .. 0 0 0 .2,705,000 |... 12/31/2022 ...
0325904 . TUCSON 05/01/2017 .4.598 |.. ..386,246 |.. 0 0 0 .1,085,000 |... 12/31/2022 ...
0325940 . PHOENIX . 09/12/2017 .4.500 |.. ..1,092,943 |.. 0 0 0 .5,575,000 |... 12/31/2022 ...
0325041 ... PHOENIX ... ...09/12/2017 .. 4.500 .... 901,666 0. 0. 0. .. 1273172022 ...
0325942 ... PHOENIX . ...09/12/2017 .. 4.500 0. 0. . 0f.. .. 1273172022 ...
0325957 ... TUSCON ... ... 1171472017 .. 4.625 0. 0. 0. .. 1273172022 ...
0325964 ... COTTONWOOD ... ...12/18/2017 .. 4.522 0. 0. . 0f.. .. 1273172022 ...
0326022 ... ...08/22/2018 .. 5.050 0. 0. 0. .. 1273172022 ...
0326115 ... ...11/08/2019 .. 3.900 0. 0. . 0f.. .. 1273172022 ...
0326130 ... ...02/19/2020 .. 4.000 674,546 0. 0. 0. .. 1273172022 ...
0326248 ... ... 1172972021 .. 3.700 ..1,085,819 0. 0. . 0f.. .. 1273172022 ...
0326274 . SCOTTSDALE .3.636 |.. ..941,535 (.. 0 0 0 .. 1273172022 ...
0326303 . PLACENTIA . .5.048 |.. ..2,016,088 |.. 0 0 0 .. 1273172022 ...
0326313 . ORO VALLEY .4.940 |.. 0 0 0 .. 1273172022 ...
0425997 ... LITTLE ROCK .. ...05/11/2018 .. 4.900 0. 0. . 0f.. .. 1273172022 ...
0426092 ... FAYETTEVILLE ... ...07/31/2019 .. 4.277 0. 0. 0. .. 1273172022 ...
0426098 .... RUSSELLVILLE ... ...07/31/2019 .. 4.277 0. 0. 0. .. 1273172022 ...
0426099 . ...07/31/2019 .. 4.277 0. 0. 0. .. 1273172022 ...
0426100 . SPRINGDALE ... ...07/31/2019 .. 4.277 0. 0. . 0f.. .. 1273172022 ...
0525622 ... DANA POINT ... ...08/19/2011 .. 5.500 0. 0. 0. .. 1273172022 ...
0525849 ... DEL MAR ...08/30/2016 .. 4.850 0. 0. . 0f.. .. 1273172022 ...
0525863 ... LOS ANGELES .. ...11/01/2016 .. 4.200 0. 0. 0. .. 1273172022 ...
0525952 . SAN YSIDRO 10/24/2017 .4.375 ). 0 0 0 .. 1273172022 ...
0526174 . HAYWARD ... 02/10/2021 5417 ). 0 0 0 .. 1273172022 ...
0526244 . MORENO VALLEY 11/10/2021 .3.000 |.. 0 0 0 .. 1273172022 ...
0526292 . .4.190 |.. 0 0 0 .. 1273172022 ...
0526359 . 05/01/2023 .5.625 |.. 0 0 0 14,535,000 |... 04/21/2023 ...
0625761 .... ...05/22/2015 .. 4.170 0. 0. 0. .. 11,965,000 |... 12/31/2022 ...
0625917 . ...06/29/2017 .. 4.686 0. 0. . 0f... .. 1273172022 ...
0626026 . ...00/11/2018 .. 4.732 0. 0. 0. .. 1273172022 ...
0826027 . MIDDLETON ... ...00/11/2018 .. 5.010 0. 0. . 0f... .. 1273172022 ...
0926361 . WASHINGTON ... ...05/30/2023 .. 5.500 0. 0. 0. ...04/19/2023 ...
1025363 .... CORAL SPRINGS ...12/20/2007 .. ....6.600 204,327 0. 0. . 0f... .. 1273172022 ...
1025434 . POMPANO BEACH 02/17/2009 .5.100 |.. ..610,754 |.. 0 0 0 .. 1273172022 ...
1025485 . GROVELAND . .5.650 |.. ..951,171 .. 0 0 0 .4,610,000 |... 12/31/2022 ...
1025503 . JACKSONVILLE .5.625 |.. ..356,510 |.. 0 0 0 .5,260,000 |... 12/31/2022 ...
1025515 . KISSIMMEE . .5.730 |.. .. 204,480 |.. 0 0 0 .2,020,000 |... 12/31/2022 ...
1025528 . ORLANDO . .5.500 |.. ..249,672 (.. 0 0 0 .. 1273172022 ...
1025581 .... MARIANNA ... ...10/26/2012 .. ....4.875 535,874 0. 0. . 0f... .. 1273172022 ...
1025647 ... OCOEE ... ...08/29/2013 .. ....4.450 547,384 0. 1) 0. .. 1273172022 ...
1025691 .... ORLANDO . ...07/23/2014 .. ....4.950 .... 881,890 .0} 0. L 0f... .1,800,000 |... 12/31/2022 ...
1025695 NICEVILLE ...08/08/2014 ...fciiiiiiiinnnnn, 5.050 [onnniiniiinnnns 710,154 | O o O Of i, O P | Aoy 1,430,000 ... 12/31/2022 ...
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1025698 ....00/03/2014 ...[.eeeiiiiiiiiine 4.750 [V O f e [V O 2,865,000 |... 12/31/2022 ...
1025703 .... ...09/19/2014 .. ....4.900 0. 0. 0. .2,770,000 |... 12/31/2022 ...
1025740 .... ...02/26/2015 .. ....4.075 0. 0. . 0f.. .6,205,000 |... 12/31/2022 ...
1025784 . ...08/18/2015 .. ....4.250 0. 0. 0. .. 1273172022 ...
1025817 . ...02/19/2016 .. ....4.250 0. 0. 0. .. 1273172022 ...
1025819 . PORT ST LUCIE .. ...03/14/2016 .. ....4.375 0. 0. 0. . .. 1273172022 ...
1025878 . ORLANDO ... .4.100 |.. 0 0 0 .8,750,000 |... 12/31/2022 ...
1025885 . SHALIMAR ... .4.300 |.. 0 0 0 .4,340,000 |... 12/31/2022 ...
1025931 . TALLAHASSEE 07/28/2017 .4.576 |.. 0 0 0 .4,710,000 |... 12/31/2022 ...
1026111 . POMPANO BEACH .. ...10/10/2019 .. 4.150 0. 0. 0. .. 1273172022 ...
1125905 . SNELLVILLE ... ...05/01/2017 .. 4.826 0. 0. 0. .. 1273172022 ...
1126028 . ...09/27/2018 .. 4.950 0. 0. 0. .. 1273172022 ...
1126031 . ...10/25/2018 .. 5.875 0. 0. . 0f.. .. 1273172022 ...
1126042 . ...12/14/2018 .. 5.0% 0. 0. 0. .. 1273172022 ...
1126082 . SAVANNAH ... ...06/20/2019 .. 4.550 0. 0. 0. .. 1273172022 ...
1126103 . BRUNSIWICK .. ...09/06/2019 .. 4.250 0. 0. 0. .. 1273172022 ...
1126129 . WOODSTOCK .. ...01/08/2020 .. 3.769 0. 0. . 0f.. .. 1273172022 ...
1126218 . BRUNSI I CK .3.500 |.. 0 0 0 .. 1273172022 ...
1126381 . NORCROSS ... .5.530 |.. 0 0 0 ...06/30/2023 ...
1325938 . IDAHO FALLS .4.400 |.. 0 0 0 .. 1273172022 ...
1425429 ... LINCOLNWOOD .. ...12/01/2008 .. 4.960 0. 0. . 0f.. . .. 1273172022 ...
1425631 ... FRANKLIN PARK .. ...06/20/2013 .. 4.750 0. 0. 0. .2,335,000 |... 12/31/2022 ...
1425632 ... ...06/20/2013 .. 4.750 0. 0. 0. .1,865,000 |... 12/31/2022 ...
1425650 .... LAKE ZURICH .. ...09/06/2013 .. 4.950 0. 0. 0. .1,990,000 |... 12/31/2022 ...
1425697 ... NORTHBROOK ... ...09/03/2014 .. 4.874 0. 0. . 0f.. .3,055,000 |... 12/31/2022 ...
1425704 ... ...09/25/2014 .. 4.400 0. 0. 0. .4,155,000 |... 12/31/2022 ...
1425860 .... DEERFIELD . ...09/29/2016 .. 4.250 733,996 0. 0. . 0f.. .3,130,000 |... 12/31/2022 ...
1425873 ... NORTHBROOK ... ...12/20/2016 .. 4.125 ..1,768,430 0. 0. 0. .2,185,000 |... 12/31/2022 ...
1425946 . BARRINGTON .4.570 |.. ..664,664 |.. 0 0 0 .995,000 |... 12/31/2022 ...
1425063 . HINSDALE .4.550 |.. .. 1,749,113 .. 0 0 0 .3,455,000 |... 12/31/2022 ...
1426023 . LOMBARD ... .5.050 |.. ..2,106,042 |.. 0 0 0 .5,350,000 |... 12/31/2022 ...
1426217 . BUFFALO GROVE .3.700 |.. ..1,835,347 |.. 0 0 0 .2,915,000 |... 12/31/2022 ...
1426222 . FAIRVIEW HEIGHTS . 08/03/2021 .3.750 |.. ..943,270 |.. 0 0 0 .1,835,000 |... 12/31/2022 ...
1525573 ... GRIFFITH ...09/11/2012 .. 5.000 .... 660,786 0. 0. 0. .. 1273172022 ...
1525629 ... GREENFIELD ... ...06/14/2013 .. 4.500 0. 0. . 0f... .. 1273172022 ...
1525696 .... BLOOMINGTON .. ...08/21/2014 .. 4.579 0. 0. 0. .. 1273172022 ...
1525783 .... INDIANAPOLIS . ...08/04/2015 .. 4.283 0. 0. . 0f... .. 1273172022 ...
1525807 ... FORT WAYNE ... ... 12/22/2015 .. 4.275 0. 0. 0. .. 1273172022 ...
1526001 . FISHERS ... ...06/15/2018 .. 4.883 . 0. 0. . 0f... . .. 1273172022 ...
1526076 . FISHERS . 05/28/2019 .4.639 |.. ..3,601,282 .. 0 0 0 .6,235,000 |... 12/31/2022 ...
1526109 . FISHERS ... .4.161 |.. ..1,370,609 |.. 0 0 0 . 2,355,000 |... 12/31/2022 ...
1526296 . INDIANAPOLIS . .4.100 |.. ..2,668,003 |.. 0 0 0 .4,150,000 |... 12/31/2022 ...
1526298 . NOBLESVILLE .4.683 |.. ..778,927 |.. 0 0 0 .1,235,000 |... 12/31/2022 ...
1825646 . LEXINGTON . .4.420 |.. ..460,604 |.. 0 0 0 .. 1273172022 ...
1825699 .... LOUISVILLE ... ...09/05/2014 .. ....4.016 421,705 0. 0. . 0f... .. 1273172022 ...
1825780 . LEXINGTON ... ...07/28/2015 .. ... 4.202 ..1,230,284 0. 0. 0. .. 1273172022 ...
1825822 . LEXINGTON ... ...04/07/2016 .. ....4.328 0. 0. . 0f... .. 1273172022 ...
1826193 . ...05/13/2021 .. ....3.250 0. 0. 0. .. 1273172022 ...
1826210 . BURLINGTON ... ...07/07/2021 .. ....3.600 0. 0. L 0f... .. 1273172022 ...
1826213 . LEXINGTON ... ...07/14/2021 .. ....3.937 0. ) 0. .. 1273172022 ...
1826310 . LOUISVILLE ... ...08/30/2022 .. ....4.790 . .0} 0. L 0f... . .. 1273172022 ...
1826331 DRY RIDGE L A7/2022 4.930 Jovviriiiiiiieenns 1,077,800 f....cooeeeiiiiiiiiiiiiienen O O L0 N O [0 1,415,000 ... 12/31/2022 ...
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2125749 ....04/30/2015 ...[.ceeniiiiiiiiine [ Vi< F, 1,236,556 |-.ooooeeeeiieeeeeeee O [V O f e [0 U | A 5,560,000 |... 12/31/2022 ...
2126003 ... ...06/22/2018 .. ....4.810 0. 0. 0. .3,210,000 |... 12/31/2022 ...
2126046 .... CROFTON ... ... 1272172018 .. ....5.280 0. 0. . 0f... .3,210,000 |... 12/31/2022 ...
2126083 ... SILVER SPRING .. ...02/21/2019 .. ....4.880 0. 0. 0. .. 1273172022 ...
2126355 ... ...04/21/2023 .. ....5.750 0. 0. L 0f... . ...04/11/2028 ...
2225809 ... BRAINTREE . ... 12/20/2015 .. ....4.410 0. 0. 0. .4,135,000 |... 12/31/2022 ...
2325674 . CLARKSTON .. 01/28/2014 .5.000 |.. 0 0 0 .5,090,000 |... 12/31/2022 ...
2325683 . AUBURN HILLS . 04/17/2014 .4.980 |.. 0 0 0 .2,690,000 |... 12/31/2022 ...
2325725 . MADISON HEIGHTS 12/17/2014 .4.350 |.. 0 0 0 .4,615,000 |... 12/31/2022 ...
2325789 ... SHELBY TOWNSHIP .. ...09/09/2015 .. 4.500 0. 0. 0. .. 1273172022 ...
2325870 ... YPSILANTE . ... 12/12/2016 .. 4.009 0. 0. L 0f... .. 1273172022 ...
2325888 ... NV ...02/10/2017 .. 3.830 0. 0. 0. .. 1273172022 ...
2325924 ... NEN HUDSON ...07/12/2017 .. 4.645 0. 0. . 0f... .. 1273172022 ...
2326085 ... ROCHESTER HILLS .. ...06/26/2019 .. 4.650 0. 0. 0. .. 1273172022 ...
2425585 ... EDEN PRAIRIE ... 11/29/2012 .. 4.500 0. 0. L 0f... .. 1273172022 ...
2425812 ... ...01/14/2016 .. 4.450 0. 0. 0. .. 1273172022 ...
2425962 ... ... 12/15/2017 .. 4.110 0. 0. . 0f... .. 1273172022 ...
2425966 . WEST SAINT PAUL .4.501 ). 0 0 0 .. 1273172022 ...
2525738 . RIDGELAND .. L4145 ). 0 0 0 .. 1273172022 ...
2525867 . MADISON . .4.000 |.. 0 0 0 .. 1273172022 ...
2625831 ... ST LOUIS ... ...05/27/2016 .. 4.200 0. 0. . 0f... .. 1273172022 ...
2626219 ... SAINT CHARLES .. ...07/23/2021 .. 3.430 0. 0. 0. .. 1273172022 ...
2826284 ... LAS VEGAS ...05/11/2022 .. 4.110 0. 0. L 0f... .. 1273172022 ...
3126236 .... BERNARDSVILLE .. ...10/06/2021 .. 3.700 0. 0. 0. .. 1273172022 ...
3126346 ... FAIRFIELD ...02/22/2023 ... 5.625 0. 0. . 0f... ...01/26/2023 ...
3126347 ... FAIRFIELD .... ...02/22/2023 ... 5.625 0. 0. 0. ...01/26/2023 ...
3126348 ... FAIRFILED .... ...02/22/2023 ... 5.625 0. 0. . 0f... ...01/26/2023 ...
3126349 ... FAIRFIELD .... ...02/22/2023 ... 5.625 0. 0. 0. ..18,300,000 |...01/26/2023 ...
3126350 . FAIRFIELD . 02/22/2023 .5.625 |.. . 0 0 0 10,500,000 |...01/26/2023 ...
3226728 . ALBUQUERQUE .. 12/19/2014 .4.250 |.. ..456,377 |.. 0 0 0 .3,940,000 |... 12/31/2022 ...
3225932 . ALBUQUERQUE .4.575 |.. .. 1,455,564 |.. 0 0 0 .3,325,000 |... 12/31/2022 ...
3226008 . PORTALES ... L4.925 ). 0 0 0 .985,000 [... 12/31/2022 ...
3325115 . MORAVIA . 12/22/2004 .6.970 |.. 0 0 0 .1,970,000 |... 12/31/2022 ...
3326853 ... DUNKIRK ... ...09/15/2016 .. 4.075 0. 0. 0. .2,730,000 |... 12/31/2022 ...
3325074 ... MASSAPEQUA ...01/25/2018 .. 4.320 0. 0. . 0f... .. 1273172022 ...
3326015 ... PORT WASHINGTON .. ...07/31/2018 .. 5.125 0. 0. 0. .. 1273172022 ...
3326043 ... RONKONKOMA ... ...12/18/2018 .. 5.026 0. 0. . 0f... .. 1273172022 ...
3326089 ... FARMINGDALE .. ...07/30/2019 .. 4.750 0. 0. 0. .. 1273172022 ...
3326204 ... HUNT INGTON ... ...06/18/2021 .. 3.640 . 0. 0. . 0f... .. 1273172022 ...
3326240 . HAMBURG ... 10/21/2021 .3.500 |.. .. 5,495,605 |.. 0 0 0 .. 1273172022 ...
3326252 . HAUPPAUGE .. 12/08/2021 .3.000 |.. .. 1,420,463 |.. 0 0 0 . 2,465,000 |... 12/31/2022 ...
3326261 . FARMINGDALE 12/21/2021 .3.200 |.. ..2,243,220 (.. 0 0 0 .4,080,000 |... 12/31/2022 ...
3326267 . SCHUYLERVILLE .3.375 |.. ..790,371 .. 0 0 0 .1,340,000 |... 12/31/2022 ...
3326269 . LONG ISLAND CITY . L3725 |.. .. 3,824,637 |.. 0 0 0 .. 1273172022 ...
3326302 ... FARMINGDALE NY.. ...07/01/2022 .. ....4.625 0. 0. . 0f... .. 1273172022 ...
3326330 ... MILFORD ... OH... L 117/72022 ....4.880 0. 0. 0. .. 1273172022 ...
3425457 ... CHARLOTTE . . [NC.... ...07/13/2010 .. ....6.375 0. 0. . 0f... .. 1273172022 ...
3426582 ... MONRCE ... . [NC.... ...10/26/2012 .. ....4.500 0. 0. 0. .. 1273172022 ...
3425753 ... GARNER .. NC.... ...05/01/2015 .. ....4.000 0. 0. L 0f... .. 1273172022 ...
3425802 ... ASHEVILLE . NC.... ... 11/723/2015 .. ....3.774 0. ) 0. .9,640,000 |... 12/31/2022 ...
3425806 ... DURHAM ...12/18/2015 .. ....4.250 799,313 .0} 0. L 0f... . 2,455,000 |... 12/31/2022 ...
3425846 ALBEMARLE ...08/11/2016 ..foiiiiinnnnnn, 4.000 [onnnnnnnnnnnnns 1,274,300 O L0 N O P | Aoy 3,400,000 ... 12/31/2022 ...
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3425862 L N ....00/29/2016 ...[....ouuiiiiiiinnnnne 4.235 [V O f e [0 U | A 1,800,000 |... 12/31/2022 ...
3425881 ... HUNTERSVILLE ... ...01/19/2017 .. 417 0. 0. 0. .. 1273172022 ...
3425011 ... WAXHAW ...06/07/2017 .. ....4.600 0. 0. . 0f... .. 1273172022 ...
3426036 ... ASHEVILLE .... ...11720/2018 .. ....5.175 0. 0. 0. .. 1273172022 ...
3426104 ... CHARLOTTE ... ...09/13/2019 .. ....4.075 0. 0. L 0f... .. 1273172022 ...
3426117 ... GREENSBORO ...11720/2019 .. ....4.540 . 0. 0. 0. .. 1273172022 ...
3426169 . JACKSONVILLE 12/23/2020 .4.000 |.. ..1,056,712 .. 0 0 0 .. 1273172022 ...
3426221 . CHARLOTTE . 08/03/2021 .3.750 |.. ..1,650,736 |.. 0 0 0 .. 1273172022 ...
3426257 . MORGANTON .. 12/16/2021 .3.228 |.. ..1,870,458 |.. 0 0 0 .. 12/31/72021 ...
3625627 ... CENTERVILLE .. ...06/05/2013 .. 4.250 750,627 0. 0. 0. .. 1273172022 ...
3625645 ... CINCINNATI ... ...08/13/2013 .. 4.650 0. 0. L 0f... .. 1273172022 ...
3625672 .... SPRINGBORO ... ...01/09/2014 .. 5.125 0. 0. 0. .. 1273172022 ...
3625694 ... BEACHIOOD ... ...08/05/2014 .. 4.500 0. 0. . 0f... .. 1273172022 ...
3625726 ... CINCINNATI ... ...12/18/2014 .. 4.500 0. 0. 0. .. 1273172022 ...
3625827 ... LORAIN ...04/29/2016 .. 4.300 0. 0. L 0f... .. 1273172022 ...
3625923 ... COLUMBUS ... ...07/10/2017 .. 4.580 0. 0. 0. .. 1273172022 ...
3625936 ... NORTH ROYALTON . ...08/24/2017 .. 4.790 0. 0. . 0f... .. 1273172022 ...
3625970 . FAIRBORN ... .4.368 |.. .. 749,345 |.. 0 0 0 .. 1273172022 ...
3625975 . BEACHIOOD .. .4.614 |.. ..1,242,638 |.. 0 0 0 .. 1273172022 ...
3625982 . OTTAWA .. .4.500 |.. ..622,029 |.. 0 0 0 .. 1273172022 ...
3626005 ... YOUNGSTOIN ... ...06/26/2018 .. 4.894 .... 701,685 0. 0. . 0f... .. 1273172022 ...
3626030 ... GARFIELD HEIGHTS . ...10/05/2018 .. 4.843 0. 0. 0. .. 1273172022 ...
3626057 ... CINCINNATI ...03/11/2019 .. 4.879 0. 0. L 0f... .. 1273172022 ...
3626065 ... ...04/15/2019 .. 4.700 0. 0. 0. .. 1273172022 ...
3626072 ... BROOK PARK ...04/30/2019 .. 4.790 0. 0. . 0f... . .. 1273172022 ...
3626074 .... STREETSBORO .. ...05/02/2019 .. 4.880 0. 0. 0. .5,135,000 |... 12/31/2022 ...
3626206 ... CARROLLTON ... ...06/29/2021 .. 3.500 0. 0. . 0f... . 4,535,000 |... 12/31/2022 ...
3626216 .... CAMBRIDGE .... ...07/15/2021 .. 3.500 0. 0. 0. .2,830,000 |... 12/31/2022 ...
3626220 . CINCINNATI 07/30/2021 .3.650 |.. 0 0 0 11,345,000 |... 12/31/2022 ...
3626264 . CENTERVILLE 12/23/2021 .3.300 |.. 0 0 0 18,795,000 |... 12/31/2022 ...
3626268 . GROVE CITY ... .3.550 |.. 0 0 0 . 7,455,000 |... 12/31/2022 ...
3626277 . WASHINGTON TOWNSHIP .3.700 |.. . 0 0 0 .2,065,000 |... 12/31/2022 ...
3626278 . ANDERSON TOWNSHIP 03/30/2022 .3.850 |.. ..2,332,22 |.. 0 0 0 .2,775,000 |... 12/31/2022 ...
3626329 ... CINCINNATI L 117/72022 4.930 .. 1,025,341 0. 0. 0. .. 1273172022 ...
3626332 ... WEST CHESTER ... ...12/05/2022 .. 6.020 .. 1,219,553 0. 0. . 0f... .. 1273172022 ...
3626333 ... ... 12/14/2022 .. 5.720 .. 2,457,569 0. 0. 0. 172172022 ...
3626353 ... ...04/06/2023 .. 5.816 0. 0. . 0f... ...08/17/2023 ...
3626387 ... CINCINNATI ...11/01/2023 .. 6.496 0. 0. 0. ..10/04/2023 ...
3725044 ... TULSA ... ...09/15/2017 .. 3.950 645,698 0. 0. . 0f... .. 1273172022 ...
3825653 . PORTLAND 05/07/2012 .5.375 |.. ..475,257 |.. 0 0 0 .. 1273172022 ...
3825732 . SPRINGFIELD .. 12/29/2014 .4.450 |.. .. 1,552,018 |.. 0 0 0 10,450,000 |... 12/31/2022 ...
3026244 . CASTLE SHANNON BOROUGH 06/15/2006 .6.390 |.. 0 0 0 .1,040,000 |... 12/31/2022 ...
3025551 . PITTSBURGH ... 04/30/2012 .4.750 |.. 0 0 0 .2,620,000 |... 12/31/2022 ...
3026552 . PITTSBURGH 04/30/2012 .4.750 |.. 0 0 0 .1,855,000 |... 12/31/2022 ...
3026281 ... BRISTOL ...04/18/2022 .. ....3.500 0. 0. . 0f... . 10,660,000 |... 12/31/2022 ...
4125536 ... FORT MILL .... ... 1073172011 .. ....5.500 342,575 0. 0. 0. .2,535,000 |... 12/31/2022 ...
4125898 ... CHARLESTON ... ...03/30/2017 .. ....4.730 ..2,190,898 0. 0. . 0f... .. 1273172022 ...
4125918 ... ...06/28/2017 .. ....4.500 .. 1,926,168 0. 0. 0. .. 1273172022 ...
4225864 ... ...11/08/2016 .. ....4.300 .. 1,484,318 0. 0. L 0f... .. 1273172022 ...
4326727 ... ... 12/19/2014 .. ....4.250 ... 748,817 0. ) 0. .. 1273172022 ...
4326034 ... CHATTANOOGA .. ... 1172172018 .. ....5.040 960,410 .0} 0. L 0f... .. 1273172022 ...
4326055 CHATTANOQGA ..ovveeiieeieieeeieeeeeeeeeeeeeeeeeeee L.02/27/2019 L fo, 4.700 [onnininnnnnnnns 2,131,465 [...coooiiiiiiiiiiiiiiiin O O L0 N 0 .. 12/31/2022 ...
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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
4326063 CORDOVA .evviiiieeieecceeeccceee e ....03/29/2019 .|, 4.950 |ovviiiiiiiiiiies 1,229,829 [ O [V O f e [0 U | A 2,165,000 |... 12/31/2022 ...
4326378 ... CHATTANOQGA .. ...09/05/2023 .. ....5.530 0. 0. 0. ...07/24/2023 ...
4326379 ... CHATTANOOGA .. ...09/05/2023 .. ....5.530 0. 0. . 0f... ...07/24/2023 ...
4326382 ... OOLTHEWAH . ...09/05/2023 .. ....5.530 0. 0. 0. ...07/24/2023 ...
4425228 ... ...04/06/2006 .. ....6.150 0. 0. L 0f... .. 1273172022 ...
4426554 ... PORTLAND ... ...05/14/2012 .. ....4.750 0. 0. 0. .. 1273172022 ...
4425571 . EL PASO . 08/28/2012 .5.125 |.. 0 0 0 .. 1273172022 ...
4425665 . LAREDO .. 11/26/2013 4711 0 0 0 .. 1273172022 ...
4425685 . SAN ANTONIO 05/23/2014 .4.600 |.. 0 0 0 .3,080,000 |... 12/31/2022 ...
4425715 ... EL PASO ...10/30/2014 .. 4.500 0. 0. 0. .3,075,000 |... 12/31/2022 ...
4425724 ... FREDER | CKSBURG ... ...12/16/2014 .. 4.125 0. 0. L 0f... .. 1273172022 ...
4425741 ... NORTH RICHLAND HILLS .. L [TX. ...03/13/2015 .. 4.450 0. 0. 0. .. 1273172022 ...
4425774 ... RED OAK ... ...07/10/2015 .. 4.250 0. 0. . 0f... .. 1273172022 ...
4425852 ... ...09/13/2016 .. 4.000 0. 0. 0. .. 1273172022 ...
4425879 ... SAN ANTONIO .. ...01/11/2017 .. 4.160 0. 0. L 0f... .. 1273172022 ...
4425801 ... EL PASO ...03/06/2017 .. 4.250 0. 0. 0. .. 1273172022 ...
4425894 ... ROCKWALL ... ...03/21/2017 .. 4.7% 0. 0. . 0f... .. 1273172022 ...
4425903 . VICTORIA ... .4.83 |.. .. 1,276,991 .. 0 0 0 .. 1273172022 ...
4425907 . SAN ANTONIO .. .4.600 |.. ..629,579 |.. 0 0 0 .. 1273172022 ...
4425014 . HORIZON CITY . .4.650 |.. .. 1,503,047 |.. 0 0 0 .. 1273172022 ...
4425928 ... EL PASO ...07/18/2017 .. 4.570 0. 0. . 0f... .. 1273172022 ...
4425045 ... PFLUGERVILLE ... ...09/20/2017 .. 4.529 0. 0. 0. .. 1273172022 ...
4425981 ... ...03/09/2018 .. 4.515 0. 0. L 0f... .. 1273172022 ...
4425084 ... ...03/28/2018 .. 4.442 0. 0. 0. .. 1273172022 ...
4426060 ... ...03/26/2019 .. 4.800 0. 0. . 0f... .. 1273172022 ...
4426061 ... SWEETWATER ...03/27/2019 .. 4.600 0. 0. 0. .. 1273172022 ...
4426087 ... NEW BRAUNFELS .. ...07/15/2019 .. 5.028 0. 0. . 0f... .. 1273172022 ...
4426106 ... HOUSTON ...09/19/2019 .. 4.140 0. 0. 0. .. 1273172022 ...
4426110 . FORT WORTH .4.000 |.. 0 0 0 .. 12/3172021 ...
4426194 . VICTORIA ... .3.500 |.. 0 0 0 .. 1273172022 ...
4426214 . SAN ANTONIO .3.425 ). 0 0 0 .. 1273172022 ...
4426251 . SAN ANGELO .3.375 |.. 0 0 0 .. 1273172022 ...
4426262 . EAGLE PASS 12/22/2021 .3.450 |.. 0 0 0 .. 1273172022 ...
4426290 ... ...05/27/2022 .. 4.100 0. 0. 0. .. 1273172022 ...
4426301 ... ...06/28/2022 .. 4.271 0. 0. . 0f... .. 1273172022 ...
4426308 ... CEDAR PARK ... ...08/23/2022 .. 4.852 0. 0. 0. .. 1273172022 ...
4426327 ... SAN ANTONIO .. ... 1171072022 .. 5.160 0. 0. . 0f... .. 1273172022 ...
4426328 ... ARLINGTON ... ... 1171672022 .. 5.330 0. 0. 0. .. 1273172022 ...
4426334 ... EL PASO ... 12/20/2022 .. 5.631 0. 0. . 0f... .. 1273172022 ...
4525637 . SALT LAKE CITY . 06/27/2013 .4.750 |.. ..479,687 |.. 0 0 0 100,000 |... 12/31/2022 ...
4526025 . SALT LAKE CITY . .5.128 |.. ..1,868,012 .. 0 0 0 . 2,935,000 |... 12/31/2022 ...
4526136 . OREM ..... .3.750 |.. ..1,991,110 (.. 0 0 0 .2,325,000 |... 12/31/2022 ...
4526345 . MURRAY .5.700 |.. ..1,380,590 |.. 0 0 0 ...01/11/2023 ...
4720658 . GLEN ALLEN .4.813 |.. ..2,809,206 |.. 0 0 0 .. 1273172022 ...
4725546 ... ROANOKE ...02/21/2012 .. ....5.625 ... 814,116 0. 0. . 0f... .. 1273172022 ...
4725706 ... WOODBRIDGE ... ...09/30/2014 .. ....3.800 236,490 0. 0. 0. .. 1273172022 ...
4725720 ... MIDLOTHIAN ... ...12/03/2014 .. ....4.625 0. 0. . 0f... .. 1273172022 ...
4726721 ... YORKTOUN ... ...12/10/2014 .. ....4.250 0. 0. 0. .. 1273172022 ...
4725960 ... NORFOLK ... . 1172272017 . ....4.400 0. 0. L 0f... .. 1273172022 ...
4725983 ... VIRGINIA BEACH . ...03/16/2018 .. ....4.309 0. ) 0. .. 1273172022 ...
4726029 ... FARWVILLE ...09/27/2018 .. ....5.000 . .0} 0. L 0f... .. 1273172022 ...
4726162 STERL ING L 11/12/2020 L 3.625 |ivviiiiiiiiines 2,363,904 ...eeeeeiiiiiiiiiiiiiieee O, O L0 N 0 .. 12/31/2022 ...
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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
4726180 oo WINCHESTER ....03/25/2021 ...[.ceneiiiiiiiiinne 3.300 [cevvenrnnninnnnnne 3,896,301 [ O fcie [V O f e [V [0 11,005,000 |... 12/31/2022 ...
4726196 ... PORTSMOUTH ... ...05/19/2021 .. ....3.634 0. 0. 0. .3,305,000 |... 12/31/2022 ...
4825759 ... RICHLAND ...05/21/2015 .. ....4.250 0. 0. . 0f.. 18,495,000 |... 12/31/2022 ...
4825775 ... SILVERDALE ... ...07/13/2015 .. ....4.300 0. 0. 0. .. 1273172022 ...
4825838 ... ...06/29/2016 .. ....4.031 0. 0. 0. .. 1273172022 ...
4825861 ... ...10/04/2016 .. ....4.000 0. 0. 0. . .. 1273172022 ...
4825916 . BELL INGHAM 06/28/2017 .4.550 |.. 0 0 0 .5,310,000 |... 12/31/2022 ...
4826050 . BURIEN .. 02/15/2019 .5.084 |.. . 0 0 0 .4,380,000 |... 12/31/2022 ...
4826230 . SEATTLE . 08/26/2021 .3.500 |.. ..3,200,702 |.. 0 0 0 .9,360,000 |... 12/31/2022 ...
4826369 ... SEATTLE .... ...07/12/2023 .. ....5.500 ..2,289,857 0. 0. 0. ...06/23/2023 ...
5025890 . BURLINGTON ... ...03/03/2017 .. ....4.625 0. 0. L 0f... .. 1273172022 ...
5026067 . ...04/17/2019 .. ....4.800 0. 0. 0. .. 1273172022 ...
5026339 ... MILWAUKEE .... ...01/31/2023 .. ....5.230 0. 0. . 0f... . ...01/05/2023 ...
5026340 .... MILWAUKEE .... ...01/31/2023 .. ....5.230 . . 0. 0. 0. .9,860,000 |...01/05/2023 ...
5026342 MILWAUKEE ...01/31/2023 ...[.....oenennnnneeees 5.230 |oieiiiiiiiiiinnns 6,016,074 |.....coeeeiiininnnninns [0 N [0 [0 N 0 13,970,000 |...01/05/2022 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 462,269,759 0 0 0 0 0 1,251,590,000 XXX
0899999. Total Mortgages in good standing 463,087,264 0 0 0 0 0 1,253,520,000 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX
3399999 - Totals 463,087,264 0 0 0 0 0 1,253,520, 000 XXX

General Interrogatory:

1. Mortgages in good standing $
Restructured mortgages $

0 unpaid taxes $
.0 unpaid taxes $

2.
3.
4.

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

Mortgages in process of foreclosure $

0 unpaid taxes $

.0

0 interest due and unpaid.
interest due and unpaid.
-0 unpaid taxes $

interest due and unpaid.

0

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

0526359 ... SACRAMENTO ... ....05/01/2023 .. ....2,000,000 |... w0 14,535,000
0926361 ... WASHINGTON ... ....05/30/2023 .. ....4,150,000 |... 0. 10,300,000
1126381 ... NORCROSS ... ... 09/05/2023 .. ....2,420,000 |... w0 ....4,040,000
2126355 ... CLINTON .... ... 04/21/2023 .. ....3,100,000 |... 0. ....8,900,000
3126346 ... FAIRFIELD .... ... 02/22/2028 .. ....2,720,000 |... w0

3126347 ... FAIRFIELD .... ... 02/22/2023 .. ....1,380,000 |... 0.

3126348 ... FAIRFILED .... ... 02/22/2028 .. ....3,920,000 |... w0

3126349 . FAIRFIELD . . 02/22/2023 .3,980,000 .0

3126350 . FAIRFIELD . . 02/22/2023 .3,000,000 .0

3626353 . MASON ... . 04/06/2023 .1,890,000 .0

3626387 ... CINCINNATI ... 1170172023 .. 500,000 |... w0

4326378 ... CHATTANOOGA .. ....09/05/2023 .. ....1,760,000 |... 0.

4326379 ... CHATTANOOGA .. ... 09/05/2023 .. ....2,570,000 |... w0

4326382 ... OOLTHEWAH . ....09/05/2023 .. ....1,280,000 |... 0.

4526345 ... ... 02/08/2023 .. ....1,400,000 |... w0

4826369 ... SEATTLE ... ... 07/12/2023 .. ....2,300,000 |... 0. ....7,310,000
5026339 ... MILWAUKEE . ... 0173172023 .. ....4,200,000 |... w0 ....8,800,000
5026340 ... .. | MILWAUKEE .... ....01/31/2023 .. ....4,500,000 |... 0. ....9,860,000
5026342 ... ... | MILWAUKEE .... .. 01/31/2023 .. ....6,250,000 ... ..0).. .. 13,970,000
0599999. Mortgages in good standing - Commercial mortgages-all other 53,320,000 0 168,665,000
0899999. Total Mortgages in good standing 53,320,000 0 168,665,000
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 53,320,000 0 168,665,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 | 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

1025575 . .| TITUSVILLE .... 09/26/2012 ..... ..04/10/2023 ..... ....56,933 |. 0. 0. 0 0. 0. ....0
1025666 . MIRAMAR BEACH . 12/02/2013 ..... .. 12/21/2023 0. 0. 0 0. 0. ...0
1425459 ... . 07/22/2010 ..... ..05/22/2023 ... 0. 0. 0 0. 0. ....0
1525718 . ZIONSVILLE 172172014 .. 1172172023 . 0 0 0 0 0 .0
1826049 . RICHMOND . .02/14/2019 .. ..08/09/2023 . 0 0 0 0 0 .0
2125621 . ABERDEEN . .05/10/2013 .. ..06/01/2023 . . 0 0 0 0 0 .0
3625634 ... .. | FOREST PARK ... 10/27/2011 ..... ..11/01/2023 ... 527,154 |. 0. 0. 0 0. 0. ....0
3625607 ... .. | SPRINGBORO .. 03/18/2013 ..... ..04/01/2023 ..... ....40,530 |. 0. 0. 0 0. 0. ...0
3625785 ... . |KETTERING ... 08/26/2015 ..... 0. 0. OO 0. 0. ....0
3725532 ... 10/20/2011 ..... 0. 0. () 0. . . 0. ...0
4325756 ... FRANKLIN ... 05/11/2015 ..... 0. 0. 0 0. .. 213,238 |... . 0. ....0
4325959 ... COLLIERVILLE .. 11/20/2017 ..... 0. 0. 0 0. ,285,043 |... ,285,043 |... 0. ...0
4425058 ... ABILENE 02/27/2004 ..... 0. 0. 0 0. ,283,775 |... ,283,775 |... 0. ....0
425222 ... CONRCE ... 03/28/2006 ..... . , 0. 0. 0 0. .. 832,869 |... .. 832,869 |... 0. ...0
4425299 . .. | CONRCE . 01/19/2007 .. ..06/28/2023 . . 364,910 0 0 0 0 350, 165 350, 165 0 .0
4425393 . . | TEMPLE . .05/12/2008 .. ..05/01/2023 . 494,384 0 0 0 0 470,516 470,516 0 .0
4426592 . . [LYTLE ..... 12/20/2012 .. ..01/10/2023 . ... 11,787 |. 0 0 0 0 11,787 | . 11,787 0 .0
4426232 ... GRAND PRAIRIE . 09/17/2021 .....[......03/10/2023 .....[.... 1,399,576 |. 0. 0. 0 0. ,377,582 |... ,377,552 |... 0. ...0
4725634 ... VIRGINIA BEACH .. 06/26/2013 .. 105,345 |. 0. 0. 0 0. ..15,083 |... 0. ....0
4925383 ... HEDGESVILLE 02/11/2008 . ....27,183 |. 0. 0. () L0 ...3,331 ... 0. .0
5026068 .....ooeeiiiiiiiiiiiiii CASHTON .vvvvvvvvrnnnnnnnniiiiininiiiinnnnnns 04/17/2019 .....|...... 01/13/2023 .....fovenennees 618,648 |.....ovvvvveveeeennn Ol 0 0 0 [ O 614,937 0 0
0199999. Mortgages closed by repayment 13,060,914 0 0 0 0 11,791,966 11,791,967 0 0
0125745 ... S HOOVER o e AL e [ 03/26/2015 ...1,069,787 |. 0. 0. 0 0. ... 128,590 |... 0. ....0
0125943 ... .| MOUNTAIN BROOK ...oovvvveeieiiiiiiiiiieiiees Jooeeeeeee AL o 09/14/2017 ...1,975,315 |. 0. 0. 0 0. ... 104,417 |... 0. ...0
0225839 ....ovvvvieiiiiieeeeeeeeenn [ TEMPE L e A e [ 07/06/2016 .. 0. 0. 0 0. .. 114,932 |... 0. ....0
(0725 1 R - o 0= ] PP AU VNSO ROPUUPPIPPRRPPRR N 06/30/2015 .. 0. 0. 0 0. 0. ...0
0325823 ...ovvvviieeiieieeeeeeeeennns [ TEMPE o e A [ [ 04/21/2016 0. 0. 0 0. 0. ....0
0325824 ... PHOENIX e o Ao s s [ 04/26/2016 0. 0. 0 0. . 0. ...0
0325830 ... . | TUCSON ... 05/26/2016 0. 0. 0 0. .. 125,220 |... 0. ....0
0325836 . PHOENIX 06/20/2016 .. 0 0 .0 0 156,662 0 .0
0325843 . .. | TUCSON . .07/22/2016 .. 0 0 .0 0 .. 42,454 0 .0
0325904 . .. | TUCSON . 05/01/2017 .. 0 0 .0 0 . 36,770 0 .0
0325940 . .. | PHOENIX .09/12/2017 .. 0 0 .0 0 ..55,745 0 .0
0325941 . . | PHOENIX .09/12/2017 .. 0 0 .0 0 ..45,992 0 .0
0325042 ... PHOENIX ... 09/12/2017 0. 0. 0 0. 0. ....0
0325957 ...ovvvvvveeeeieeeieeneieeens [ TUSCON i [ A e i [ 11/14/2017 0. 0. 0 0. 0. ...0
0325964 ... COTTONWOOD ..o o A s s [, 12/18/2017 0. 0. 0 0. 0. ....0
0326022 ... o | CHANDLER ..evvviiiiiiiiiiiniiininiinnnnnnnnns oo Ao s s [ 08/22/2018 0. 0. 0 0. 0. ...0
0326115 ... L | SCOTTSDALE ..vvvvvvvvvvnnnnnnnnnnnnnnnnnnnnns oo Ao s s [, 11/08/2019 0. 0. 0 0. 0. ....0
0326130 ...ovvenennnnnnnneneeeeeeeens [ TEMPE Lo e A [ i [ 02/19/2020 721,117 |. 0. 0. 0 0. 0. ...0
0326248 . TUCSON . 1172972021 .. 1,143,964 |. 0 0 .0 0 0 .0
0326274 . SCOTTSDALE .03/08/2022 .. .. 977,038 |. 0 0 .0 0 0 .0
0326303 . PLACENTIA .07/13/2022 .. 2,079,547 |. 0 0 .0 0 0 .0
0326313 . ORO VALLEY .00/28/2022 .. 0 0 .0 0 0 .0
0425997 . LITTLE ROCK 05/11/2018 .. 0 0 .0 0 0 .0
0426092 ... | FAYETTEVILLE v o BB v e e 07/31/2019 0. 0. 0 0. 0. ....0
0426098 .... | RUSSELLVILLE ..evvvvvvvivviivinnnnninniinins fooneniiiiiiiiened AR [ s e 07/31/2019 0. L0 0 L0 0. ....0
0426099 .......eevvveveneennnnnnnnnns [ROGERS Lovviiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnnns [ AR e [ 07/31/2019 0. 0. 0 0. 0. ....0
0426100 .... - [SPRINGDALE ..o e AR e [ 07/31/2019 0. L0 0 L0 0. ....0
0525522 ... .. | DANA POINT .. e CA e [ 08/19/2011 . 0. 0. 0. 0. 0. .0
0525849 ...ivviiiiiiiiiiiiiiiiiiies DELMAR ..o o CAun v e o, 08/30/2016 ..vuufonneiiiis e | 1,864,992 [.oooooeiiiiiiiennn O e 0 [ PPN [ T 0 0 0
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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

0525863 ... .. |LOS ANGELES ... 11/01/2016 .. 0. 0. 0 0. ... 112,457 |... LV ]
0525952 ... . [ SAN YSIDRO 10/24/2017 .. 0. 0. 0 0. ... 117,436 |... 0. ...0
0526174 .... 02/10/2021 .. 0. 0. 0 0. .. 107,139 |... LV ]
0526244 . 11/10/2021 .. 0 0 0 0 0 .0
0526292 . .06/03/2022 .. 0 0 0 .0 0 .0
0526359 . .05/01/2023 .. 0 0 0 0 0 .0
0625761 .... 05/22/2015 0. 0. 0 0. LV ]
0625917 . 06/29/2017 0. 0. 0 0. 0. ...0
0626026 . 09/11/2018 0. 0. 0 0. LV ]
0826027 . . | MIDDLETOMN .. 09/11/2018 0. 0. 0 0. 0. ...0
0926361 . .. | WASHINGTON .. 05/30/2023 . 0. 0. 0 0. LV ]
1025363 .... .. | CORAL SPRINGS . 12/20/2007 380,511 | 0. 0. 0 0. 0. ...0
1025434 .... .. | POMPANO BEACH . 02/17/2009 636,395 |. 0. 0. 0 0. LV ]
1025485 ... . | GROVELAND 01/26/2011 ...1,105,393 |. 0. 0. 0 0. 0. ...0
1025503 . JACKSONVILLE ....05/27/2011 .. .. 485,703 |. 0 0 0 .0 0 .0
1025515 . KISSIMMEE ... 07/07/2011 .. 393,928 |. 0 0 0 0 0 .0
1025528 . ORLANDO ... .09/29/2011 .. 331,533 |. 0 0 0 .0 0 .0
1025575 ... .| TITUSVILLE . 09/26/2012 ....56,933 |. 0. 0. 0 0. . 0. ...0
1025581 ... . | MARTANNA ... 10/26/2012 657,113 |. 0. 0. 0 0. 121,239 LV ]
1025647 ... 08/29/2013 0. 0. 0 0. .. 101,283 |... 0. .0
1025666 . 12/02/2013 0. 0. 0 0. LV ]
1025691 . 07/23/2014 0. 0. 0 0. 0. ...0
1025695 .... 08/08/2014 0. 0. 0 0. . LV ]
1025698 .... . 09/03/2014 0. 0. 0 0. ... 119,346 |... 0. ...0
1025703 .... . | NAPLES ... 09/19/2014 0. 0. 0 0. ... 116,157 |... LV ]
1025740 . DORAL .. .02/26/2015 .. 0 0 .0 0 . 90,618 0 .0
1025784 . CLEARWATER ... 08/18/2015 .. 0 0 0 .0 110,292 0 .0
1025817 . NAPLES ....... .02/19/2016 .. 0 0 0 0 192,438 0 .0
1025819 . PORT ST LUCIE . .03/14/2016 .. 0 0 0 .0 0 .0
1025878 . ORLANDO ... .. 01/05/2017 .. 0 0 0 0 0 .0
1025885 . .. | SHALIMAR . 01/30/2017 0. 0. 0 0. LV ]
1025931 . .| TALLAHASSEE ... 07/28/2017 0. 0. 0 0. 0. ...0
1026111 . . | POMPANO BEACH . 10/10/2019 0. 0. 0 0. LV ]
1125905 . .| SNELLVILLE . 05/01/2017 0. 0. 0 0. 0. ...0
1126028 . SAVANNAH ... 09/27/2018 0. 0. 0 0. . LV ]
1126031 . GAINESVILLE ... 10/25/2018 0. 0. 0 0. .. 131,516 |... 0. ...0
1126042 . MACON ..... .12/14/2018 .. 0 0 0 .0 ..91,989 0 .0
1126082 . SAVANNAH . .06/20/2019 .. 0 0 0 0 106, 166 0 .0
1126103 . BRUNSIICK .09/06/2019 .. 0 0 0 .0 ..12,332 0 .0
1126129 . W0ODSTOCK ... 01/08/2020 .. 0 0 0 0 384,944 0 .0
1126218 . BRUNSIICK .07/23/2021 .. 0 0 0 .0 47,799 0 .0
1126381 . NORCROSS ... 09/05/2023 0. 0. 0 0. e 11,097 ... 0. ...0
1325938 ... IDAHO FALLS ... 08/26/2017 0. 0. 0 0. .. 149,494 |... LV ]
1425429 ... L INCOLNWOOD ... 12/01/2008 0. 0. 0 0. 0. ...0
1425459 ... 07/22/2010 0. 0. 0 0. LV ]
1425631 .... 06/20/2013 0. 0. 0 0. 0. ...0
1425632 .... . 06/20/2013 0. 0. 0 0. 0. ]
1425650 ... .. |LAKE ZURICH 09/06/2013 .. 595,048 |. 0. 0. 0 0. 0. ...0
1425697 .... . | NORTHBROOK .. 09/03/2014 .. 844,215 |. 0. 0. 0 0. LV ]
1425704 . CICERO .... .09/25/2014 .. 1,560,021 |. 0 0 0 0 0 .0
1425860 ... . | DEERFIELD ... 09/29/2016 ... foeeeeiiiiin e [ 776,140 |. 0. .0, 0 .0, 0. .0
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1425873 ... .. | NORTHBROOK .. 12/20/2016 ...1,831,711 | 0. 0. 0 0. LV ]
1425946 .... .. | BARRINGTON .. 09/27/2017 .. 0. 0. 0 0. 0. ...0
1425953 ... . [HINSDALE . 10/30/2017 .. 0. 0. 0 0. LV ]
1426023 . LOMBARD ... ... 08/28/2018 .. 0 0 0 0 0 .0
1426217 . BUFFALO GROVE . .07/22/2021 .. 0 0 0 .0 0 .0
1426222 . . [FAIRVIEW HEIGHTS .08/03/2021 .. 0 0 0 0 0 .0
1625573 ... GRIFFITH 09/11/2012 0. 0. 0 0. LV ]
1525629 ... .. | GREENFIELD .... 06/14/2013 0. 0. 0 0. 0. ...0
1525696 ... .. | BLOOMINGTON ... 08/21/2014 0. 0. 0 0. LV ]
1525718 ... .. | ZIONSVILLE .... 11/21/2014 0. 0. 0 0. 0. ...0
1625783 ... .. | INDIANAPOLIS .. 08/04/2015 0. 0. 0 0. LV ]
1525807 . . | FORT WAYNE 12/22/2015 0. 0. 0 0. 0. ...0
1526001 . FISHERS ... 06/15/2018 0. 0. 0 0. LV ]
1526076 . FISHERS ... 05/28/2019 0. 0. 0 0. 0. ...0
1526109 . FISHERS ... .09/30/2019 .. 0 0 0 .0 0 .0
1526296 . INDIANAPOLIS .. .06/06/2022 .. 0 0 0 0 0 .0
1526298 . NOBLESVILLE .06/23/2022 .. 0 0 0 .0 ..25,710 0 .0
1825646 .... .. | LEXINGTON 08/22/2013 0. 0. 0 0. ... 154,162 |... 0. ...0
1825699 . . |LOUISVILLE .. 09/05/2014 0. 0. 0 0. . 137,789 |... LV ]
1825780 . . | LEXINGTON ... 07/28/2015 0. 0. 0 0. 0. .0
1826822 .... .. |LEXINGTON ... 04/07/2016 0. 0. 0 0. LV ]
1826049 .... .. | RICHMOND .... 02/14/2019 0. 0. 0 0. 0. ...0
1826193 . .| BELLEVLE .... 05/13/2021 0. 0. 0 0. LV ]
1826210 . . | BURLINGTON .. 07/07/2021 0. 0. 0 0. 0. ...0
1826213 . . | LEXINGTON ... 07/14/2021 0. 0. 0 0. LV ]
1826310 . LOUISVILLE .08/30/2022 .. 0 0 .0 0 0 .0
1826331 . DRY RIDGE 171772022 .. 0 0 0 .0 0 .0
2125621 . ABERDEEN ... .05/10/2013 .. 0 0 0 0 0 .0
2125749 . . [DISTRICT HEIGHTS .04/30/2015 .. 0 0 0 .0 0 .0
2126003 . ELKTON .... .06/22/2018 .. 0 0 0 0 0 .0
2126046 .... .. | CROFTON ... 12/21/2018 0. 0. 0 0. LV ]
2126053 ... .| SILVER SPRING . 02/21/2019 0. 0. 0 0. 0. ...0
2126355 ... . 04/21/2023 0. 0. 0 0. LV ]
2225809 ... .. |BRAINTREE ... 12/29/2015 0. 0. 0 0. 0. ...0
2226010 ... .| CAMBRIDGE ... 07/13/2018 0. 0. 0 0. LV ]
2325674 ... CLARKSTON 01/28/2014 552,909 |. 0. 0. 0 0. 0. ...0
2325683 . .. [AUBURN HILLS .. .04/17/2014 .. .. 440,652 |. 0 0 0 .0 0 .0
2325725 . .. [MADISON HEIGHTS . 12/17/2014 .. 0 0 0 0 0 .0
2325789 . . [ SHELBY TOWNSHIP . .09/09/2015 .. 0 0 0 .0 0 .0
2325870 . YPSILANTE ... .12/12/2016 .. 0 0 0 0 0 .0
2325888 . NOVI ... .. 02/10/2017 .. 0 0 0 .0 0 .0
2325924 ... .. |NEW HUDSON .. 07/12/2017 0. 0. 0 0. 0. ...0
2326085 ... .. | ROCHESTER HILLS . 06/26/2019 0. 0. 0 0. LV ]
2425585 ... . | EDEN PRAIRIE 11/29/2012 0. 0. 0 0. 0. ...0
2425812 ... BUFFALO ... 01/14/2016 0. 0. 0 0. LV ]
2425962 ... ST. PAUL . 12/15/2017 0. 0. 0 0. 0. ...0
2425966 ... WEST SAINT PAUL ..ovvveneeiiiininecccenns feveeneevcenee s N o 12/19/2017 0. 0. 0 0. 0. ]
2525738 ... RIDGELAND 02/05/2015 .. 0. 0. 0 0. 0. ...0
2525867 ... . |MADISON ... 11/21/2016 .. 0. 0. 0 0. LV ]
2625831 . ST LOUIS . .05/27/2016 .. 0 0 0 0 0 .0
2626219 ... . | SAINT CHARLES . 07/23/2021 0. .0, 0 .0, 0. .0
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2826284 ... R 11 (1Y R | S IR RN 05/11/2022 ...5,338,231 | 0. 0. 0 0. ... 333,666 |... LV ]
3126236 ... .. | BERNARDSVILLE . 10/06/2021 .. 0. 0. 0 0. 0. ...0
3126346 ... . | FAIRFIELD ... 02/22/2023 0. 0. 0 0. LV ]
3126347 . FAIRFIELD .02/22/2023 .. 0 0 0 0 0 .0
3126348 . FAIRFILED .02/22/2023 .. 0 0 0 .0 0 .0
3126349 . FAIRFIELD .02/22/2023 .. 0 0 0 0 0 .0
3126350 ... . | FAIRFIELD ... 02/22/2023 .0 0. 0. 0 0. LV ]
3225728 ... ALBUQUERQLE ... 12/19/2014 615,474 |. 0. 0. 0 0. 0. ...0
3225932 ... ALBUQUERQUE .......cevvvnnvrriinnnnnnnnrnnns fonnevvnnnnen e s oo 08/04/2017 ...1,571,420 |. 0. 0. 0 0. LV ]
3226008 ... o |PORTALES e eeeenee Jeeemmmeeeeeeend e [ s [ 07/11/2018 .. ...1,051,772 |. 0. 0. 0 0. 0. ...0
3325115 ... CMORAVIA vveiiiiiiiinnneceeiieeeeeens [ N [ 12/22/2004 .. 0. 0. 0 0. LV ]
3325853 ... DUNKIRK ..o eeeemeee e femmmeeeeeeeeeee N [ e 09/15/2016 0. 0. 0 0. 0. ...0
3325974 ... MASSAPEQUA .....cevvveniiviiiniennninninns fevvenenveeneen N e [ o 01/25/2018 0. 0. 0 0. LV ]
3326015 ... . | PORT WASHINGTON . 07/31/2018 0. 0. 0 0. 0. ...0
3326043 . RONKONKOMA .. ... 12/18/2018 .. 0 0 0 .0 0 .0
3326089 . FARMINGDALE .07/30/2019 .. 0 0 0 0 0 .0
3326204 . . [HINTINGTON 06/18/2021 .. 0 0 0 .0 0 .0
3326240 ... HAMBURG 10/21/2021 0. 0. 0 0. 0. ...0
3326252 ... .. | HAUPPAUGE 12/08/2021 0. 0. 0 0. LV ]
3326261 ... .. | FARMINGDALE ... 12/21/2021 0. 0. 0 0. 0. .0
3326267 ... .. | SCHUYLERVILLE 01/27/2022 0. 0. 0 0. LV ]
3326269 ... . [LONG ISLAND CITY .. 02/17/2022 0. 0. 0 0. 0. ...0
3326302 ... FARMINGDALE ... 07/01/2022 0. 0. 0 0. LV ]
3326330 ... MILFORD 11/17/2022 0. 0. 0 0. . 0. ...0
3425457 ... CHARLOTTE ... 07/13/2010 405,717 |. 0. 0. 0 0. .. 156,690 |... LV ]
3425582 . .. | MONROE . .10/26/2012 .. .. 821,399 |. 0 0 .0 0 152,701 0 .0
3425753 . .. | GARNER . .05/01/2015 .. 0 0 0 .0 129,226 0 .0
3425802 . . [ ASHEVILLE .11/23/2015 .. 0 0 0 0 113,331 0 .0
3425806 . DURHAM . .12/18/2015 .. .. 894,055 |. 0 0 0 .0 0 .0
3425846 . . | ALBEMARLE 08/11/2016 .. 1,406,847 |. 0 0 0 0 0 .0
3425862 ... MADISON ... 09/29/2016 .. 0. 0. 0 0. LV ]
3425881 ... . | HUNTERSVILLE .. 01/19/2017 .. 0. 0. 0 0. 0. ...0
3425011 ... . 06/07/2017 .. 0. 0. 0 0. LV ]
3426036 ... .. | ASHEVILLE ... 11/29/2018 0. 0. 0 0. 0. ...0
3426104 ... .. | CHARLOTTE ... 09/13/2019 0. 0. 0 0. LV ]
3426117 ... . | GREENSBORO 11/20/2019 0. 0. 0 0. 0. ...0
3426169 . JACKSONVILLE .12/23/2020 .. 0 0 0 .0 0 .0
3426221 . .. | CHARLOTTE .08/03/2021 .. 0 0 0 0 0 .0
3426257 . .. | MORGANTON ... .12/16/2021 .. 0 0 0 .0 0 .0
3625534 . . | FOREST PARK ... 1072772011 .. 0 0 0 0 0 .0
3625607 . SPRINGBORO .. .03/18/2013 .. 0 0 0 .0 ..30,374 0 .0
3625627 ... .. | CENTERVILLE ... 06/05/2013 0. 0. 0 0. ... 145,284 |... 0. ...0
3625645 ... .. [CINCINNATI .. 08/13/2013 0. 0. 0 0. .. 158,695 |... LV ]
3625672 ... .. | SPRINGBORO .. 01/09/2014 0. 0. 0 0. 0. ...0
3625694 ... .. | BEACHWOOD ... 08/05/2014 0. 0. 0 0. LV ]
3625726 ... .. | CINCINNATI .. 12/18/2014 0. 0. 0 0. 0. ...0
3625785 ... .. |KETTERING ... 08/26/2015 0. 0. 0 0. 0. ]
3625827 ... . |LORAIN 04/29/2016 .. 830,262 | 0. 0. 0 0. 0. ...0
3625923 ... COLUMBUS 07/10/2017 .. ... 1,649,904 |. 0. 0. 0 0. LV ]
3625936 . .. | NORTH ROYALTON .08/24/2017 .. .. 884,452 |. 0 0 0 0 0 .0
3625970 ... . | FAIRBORN ... 12/21/2017 815,139 |. 0. .0, 0 .0, 0. .0
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3625975 ... BEACHWOOD ... 01/25/2018 ...1,349,123 | 0. 0. 0 0. ... 106,485 |... LV ]
3625982 ... OTTAWA 03/14/2018 .. 0. 0. 0 0. 0. ...0
3626005 ... .| YOUNGSTOWN 06/26/2018 .. 0. 0. 0 0. LV ]
3626030 . GARFIELD HEIGHTS .. OH. ... 10/05/2018 .. 0 0 0 0 0 .0
3626057 . CINCINNATI .03/11/2019 .. 0 0 0 .0 0 .0
3626065 . MASON ..... .04/15/2019 .. 0 0 0 0 0 .0
3626072 .... .. | BROOK PARK .. 04/30/2019 0. 0. 0 0. LV ]
3626074 .... | STREETSBORO ..vveeeeeeeeieeeeermnnneeee Jeeemmmmneeeeenns O o s [ 05/02/2019 0. 0. 0 0. 0. ...0
3626206 .... o | CARROLLTON ovvveeiiciiiiieecciiiieeeees fovvvnnnennneens O o e [ 06/29/2021 0. 0. 0 0. LV ]
3626216 ... o | CAMBRIDGE .....eevvneeeeeennieeeeeemnnies Joeemmmmeeeeeenns O [ s [ 07/15/2021 0. 0. 0 0. 0. ...0
3626220 ... L CINCINNATT ceveiiiiiieneeceieieeeeens feevvnnnneeees O [ [ 07/30/2021 0. 0. 0 0. LV ]
3626264 ... L CENTERVILLE e eeeeee Jeeemmmmeeeeeeens O [ s [ 12/23/2021 0. 0. 0 0. 0. ...0
3626268 .... L GROVE CITY iiiinievvivineneeveeni fevvvnnneneees O [ e [ 01/31/2022 0. 0. 0 0. LV ]
3626277 ... .| WASHINGTON TOWNSHIP .. 03/30/2022 0. 0. 0 0. 0. ...0
3626278 . ANDERSON TOMNNSHIP . .03/30/2022 .. 0 0 0 .0 0 .0
3626329 . .. | CINCINNATI .. A1/17/2022 .. 0 0 0 0 0 .0
3626332 . . [WEST CHESTER .12/05/2022 .. 0 0 0 .0 0 .0
3626333 ... CINCINNATI 12/14/2022 0. 0. 0 0. 0. ...0
3626353 .....uviiiiiinnnenirnnnns [MASON Lo e O [ 04/06/2023 0. 0. 0 0. LV ]
3626387 .....ceevvueeeeernnnnneeeens [CINCINNATE Lo Jeeemneeeeeees OHe [ s [ 11/01/2023 0. 0. 0 0. 0. .0
3725532 ovvviiiiciiiineeeein [ TULSA s v O [ e s 10/20/2011 0. 0. 0 0. LV ]
3725944 ... 09/15/2017 0. 0. 0 0. 0. ...0
3825553 ... PORTLAND 05/07/2012 0. 0. 0 0. LV ]
3825732 ... SPRINGFIELD ... 12/29/2014 0. 0. IV 0. 0. ...0
3925244 ... CASTLE SHANNON BOROUGH . 06/15/2006 181,128 |. 0. 0. L0 0. LV ]
3925551 . .. |PITTSBURGH .. .04/30/2012 .. 143,570 |. 0 0 0 0 0 .0
3925562 . .. |PITTSBURGH .04/30/2012 .. 98,787 |. 0 0 0 .0 0 .0
3926281 . .. | BRISTOL ... .04/18/2022 .. 0 0 0 0 0 .0
4125536 . . [FORT MILL ... 1073172011 .. 0 0 0 .0 0 .0
4125898 . CHARLESTON ...03/30/2017 .. 0 0 0 0 0 .0
4125918 ... .| CONWAY 06/28/2017 0. 0. 0 0. LV ]
4225864 ... BELLE FOURCHE . 11/08/2016 .. 0. 0. 0 0. 0. ...0
4325727 ... 12/19/2014 .. 0. 0. 0 0. LV ]
4325756 ... 05/11/2015 0. 0. 0 0. 0. ...0
4325959 ... COLLIERVILLE .. 11/20/2017 0. 0. 0 0. LV ]
4326034 ... CHATTANOOGA ... 11/27/2018 0. 0. 0 0. 0. ...0
4326055 . . [ CHATTANOOGA .02/27/2019 .. 0 0 0 .0 0 .0
4326063 . CORDOVA ... .03/29/2019 .. 0 0 0 0 0 .0
4326378 . CHATTANOOGA .09/05/2023 .. 0 0 0 .0 0 .0
4326379 . .. | CHATTANOOGA .09/05/2023 .. 0 0 0 0 0 .0
4326382 . . [ OOLTHEWAH .09/05/2023 .. 0 0 0 .0 0 .0
4425058 ... ABILENE 02/27/2004 0. 0. 0 0. 0. ...0
4425222 ... CONROE ... 03/28/2006 0. 0. 0 0. LV ]
4425228 ... TEMPLE ... 04/06/2006 0. 0. 0 0. 0. ...0
4425299 ... CONROE ... 01/19/2007 0. 0. 0 0. LV ]
4425393 ... TEMPLE ... 05/12/2008 0. 0. 0 0. 0. ...0
4425554 ... PORTLAND . 05/14/2012 0. 0. 0 0. 0. ]
4425571 ... EL PASO ... 08/28/2012 .. 703,642 |. 0. 0. 0 0. . 0. ...0
4425665 ... LAREDO 11/26/2013 .. 311,131 | 0. 0. 0 0. .. 151,927 |... LV ]
4425685 . . [ SAN ANTONIO .05/23/2014 .. .. 803,013 |. 0 0 0 0 103,857 0 .0
4425715 ... EL PASO ... 10/30/2014 741,603 |. 0. .0, 0 .0, ... 69,167 |... 0. .0
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4425724 ... FREDER | CKSBURG 12/16/2014 0. 0. 0 0. .. 116,875 |... LV ]
4425741 ... NORTH RICHLAND HILLS ... 03/13/2015 .. 0. 0. 0 0. 0. ...0
4425774 ... RED OAK ... 07/10/2015 .. 0. 0. 0 0. LV ]
4425852 . .. |DALLAS .... ....09/13/2016 .. 0 0 0 0 0 .0
4425879 . .. [ SAN ANTONIO ... 0171172017 0 0 0 .0 0 .0
4425891 . . |EL PASO ... .. 03/06/2017 .. 0 0 0 0 0 .0
4425804 ... ROCKWALL . 03/21/2017 0. 0. 0 0. LV ]
4425908 ... 04/27/2017 0. 0. 0 0. 0. ...0
4425907 ... SAN ANTONIO ... 05/12/2017 0. 0. 0 0. LV ]
4425914 ... HORIZON CITY .. 06/21/2017 .. 0. 0. 0 0. . 0. ...0
4425928 ... 07/18/2017 .. 0. 0. 0 0. ... 344,529 |... LV ]
4425945 ... PFLUGERVILLE .. 09/20/2017 0. 0. 0 0. Lo 119,232 0. ...0
4425981 ... EL PASO 03/09/2018 0. 0. 0 0. .. 155,743 |... LV ]
4425984 ... . [HOUSTON ... 03/28/2018 0. 0. 0 0. 0. ...0
4426060 . MCALLEN ... .03/26/2019 .. 0 0 0 .0 0 .0
4426061 . SWEETWATER . .03/27/2019 .. 0 0 0 0 0 .0
4426087 . NEW BRAUNFELS . .07/15/2019 .. 0 0 0 .0 0 .0
4426106 .... .. | HOUSTON 09/19/2019 0. 0. 0 0. ... 103,098 |... 0. ...0
4426110 ... .. | FORT WORTH .. 10/10/2019 0. 0. 0 0. ... 207,853 |... LV ]
44261% ... . [VICTORIA .... 05/14/2021 0. 0. 0 0. .. 129,552 |... 0. .0
4426214 ... SAN ANTONIO ... 07/15/2021 0. 0. 0 0. LV ]
4426232 ... GRAND PRAIRIE . 09/17/2021 0. 0. 0 0. 0. ...0
4426251 ... SAN ANGELO .. 12/06/2021 0. 0. 0 0. LV ]
4426262 ... EAGLE PASS .. 12/22/2021 0. 0. 0 0. 0. ...0
4426290 ... . [HOUSTON ... 05/27/2022 0. 0. 0 0. LV ]
4426301 . EL PASO ... .06/28/2022 .. 0 0 .0 0 0 .0
4426308 . CEDAR PARK .. .08/23/2022 .. 0 0 0 .0 0 .0
4426327 . .. [ SAN ANTONIO 1171072022 .. 0 0 0 0 0 .0
4426328 . .. [ ARLINGTON ... .11/16/2022 .. 0 0 0 .0 0 .0
4426334 . . [EL PASO ..... .12/20/2022 .. 0 0 0 0 0 .0
4525637 ... SALT LAKE CITY .. 06/27/2013 571,206 |. 0. 0. 0 0. LV ]
4526025 ... . [ SALT LAKE CITY .. 09/04/2018 ...1,950,032 |. 0. 0. 0 0. 0. ...0
4526136 ... 03/30/2020 0. 0. 0 0. LV ]
4526345 ... . 02/08/2023 0. 0. 0 0. 0. ...0
4720658 .... .| GLEN ALLEN . 03/13/2019 0. 0. 0 0. LV ]
4725546 ... ROANOKE 02/27/2012 911,305 | 0. 0. 0 0. 0. ...0
4725634 . . [VIRGINIA BEACH .06/26/2013 .. .. 105,345 |. 0 0 0 .0 0 .0
4725706 . VI0ODBRIDGE .09/30/2014 .. .. 510,691 |. 0 0 0 0 0 .0
4725720 . MIDLOTHIAN .12/03/2014 .. 0 0 0 .0 0 .0
4725721 . YORKTOUN . .12/10/2014 .. 0 0 0 0 0 .0
4725960 . NORFOLK ... 1172272017 .. 0 0 0 .0 0 .0
4725983 ... .. |VIRGINIA BEACH .. 03/16/2018 0. 0. 0 0. ... 127,445 ... 0. ...0
4726029 ... .. | FARWILLE ... 09/27/2018 0. 0. 0 0. .. 229,865 |... LV ]
4726162 .... .| STERLING ... 11/12/2020 0. 0. 0 0. 0. ...0
4726180 . . | WINCHESTER .. 03/25/2021 0. 0. 0 0. . LV ]
4726196 . .. | PORTSMOUTH .. 05/19/2021 0. 0. 0 0. ... 124,434 ... 0. ...0
4825759 ... .. [RICHLAND ... . 05/21/2015 0. 0. 0 0. ... 184,429 |... 0. ]
4825775 ... .. | SILVERDALE .. WA... 07/13/2015 .. 0. 0. 0 0. .. 132,595 |... 0. ...0
4825838 ... . | AUBURN ... 06/29/2016 .. 0. 0. 0 0. LV ]
4825861 . TACOMA ... WA .. 10/04/2016 .. 0 0 0 0 0 .0
4825916 ... . | BELLINGHAM ... WA... 06/28/2017 0. .0, 0 .0, 0. .0
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BURIEN oo el WAL e [ 02/15/2019 oo feeeiiiiiiis e | 1,632,474
S| SEATTLE weviiiiiiiiiiiieiieveeeeeeeeeeeeeenees [ WA e [ 08/26/2021 N 3,291,216 |....
SEATTLE ... 07/12/2023 ..
HEDGESVILLE .. 02/11/2008 ..
. BURLINGTON 03/03/2017
5026067 ... ARCADIA ... 04/17/2019
5026068 ... CASHTON ... 04/17/2019
o [ MILWAUKEE s foeeeeeeen W [ 01/31/2023
I MILWAUKEE .o forn W e s s 01/31/2023
o | MILWAUKEE ..o e W [ 01/31/2023 .. .. .. .. ..
0299999. Mortgages with partial repayments 452,157,830 0 0 0 0 0 0 30,610,388
0599999 - Totals 465,218,744 0 0 0 0 0 0 11,791,966 42,402,355
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
Crescent Direct Lending Fund 111 Note Feeder Crescent Direct Lending Fund I11 GP LLC
000000-00-0 . [LP oeevvreinieiiiiiineeeieiie e | e Wilmington ...ooovvvvvnninviiininns foonneees DB oo [ e e 12/3172021 ... |...... | PN IO 1,282,894 |........ 1,611,594 |........ 1,611,5% |.......... 243,691 [..oovvvennnnnns Ofieiieieeeee O i O i 0 e 3,057 | 717,106 |...... 0.500
000000-00-0 . | Ironwood Capital Partners V Feeder LP ......... Wilmington .... Ironwood Capital Management V LLC ....... .|....08/18/2022 ...{...... ..128,511 |.......... 143,259 |... . 143,259 |.. ... (20,539)|... e O e O e O e O e O 371,489 |...... 0.313
000000-00-0 . [PineBridge Private Credit |11 Parallel LP .... .. |Wilmington .... cofeeren DEL .|PineBridge Private Credit Il GP LP .... ...09/22/2023 ... 846,906 |.......... 966,429 |... . 966,429 |.. .. 118,352 |... L0 O O 0 (130,070)f...... 1,159,853 |......0.200
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,258,311 2,721,282 2,721,282 341,504 0 (127,013)] 2,248,448 | XXX
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) ....coveeeemmeeneneeennnnn | NeWark .....ceeveeeeeeeemmnnneeeennns foeeeeeens DE......... (FKA Dyal V US Investors LP) ..cooeeevvnis foviinenns vvvvvvnnnnfenn .05/19/2021 ... [...... ) DUV IO 3,600,000 |........ 2,336,027 |........ 2,336,027 |......... (585,973)].ccevennnnnnns (U P (U P (U P [V SO 398,304 |..... 7,991,423 |...... 0.860
HarbourVest Partners Co-Investment Fund VI, LP| HarbourVest Partners Co-Investment Fund
000000-00-0 . Wilmington .... VI, LP .|-...09/30/2022 ... .. 3,500,000 |........ 3,639,235 |........3,639,235 |.......... 139,235 |... L0t 1,500,000 |...... 0.135
000000-00-0 . [Thoma Bravo Fund XV, LP . .. |Wilmington .... Thoma Bravo Fund XV, LP ... ...10/14/2022 ... ...3,565,905 |........ 3,739,079 |........3,739,079 |.......... 192,890 |... L0 . 0., 1,434,095 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 10,665,905 9,714,341 9,714,341 (253,848) 0 0 0 0 398,304 | 10,925,518
FARMERS EXCHANGE CAP 111 144A  5.454%
309580-AA-9 .. [10/15/54 . ooemeeeeee e . |Direct ....02/07/2018 ...|. .. 1,054,080 |.......... 840,000 [........1,089,799 [...ccemvmmiireeenn O e (2,721 O et O e 0 . 54,540 [ O e 0.000
309601-AE-2 .. [FARMERS INS EXCH 144A  4.747% 11/01/57 ...... .|Direct ... 1071172017 ... 1. ...3,518,025 |........ 2,699,550 |........3,514,059 |...ooeuviivinnnnnn O fovnnneee e (740)) e O e O e 0 [l 166,145 [ O e 0.000
GUARDIAN LIFE INSURANCE 144A  4.875% 06/19/64
401378-AB-0 .. [ +eeeeeeeneee e .|Direct ....04/18/2018 ...|. ...1,059,390 |.......... 896,310 |....... 1,056,971 |oeevvevvviiiinnnnn 0 [ (482)fce s O e O e 0 [ 48,750 [ 0 0.000
575767-AJ-7 .. [MASS MUTUAL LIFE 144A  5.375% 12/01/41 ...... .|Direct ...10/19/2018 ... |. ...1,627,920 |........ 1,402,530 |....... 1,609,987 [.oeeeeeeeeeeeen 0 e (3,819 O e O e 0 080,625 | O e 0.000
NATIONWIDE MUTUAL INSURANCE 144A  7.936%
638671-Ad-6 .. [12/15/24 ..oeeeeeiieeeeeeeeeeeeeeeneees [ | [ Direct woveeeeeeeeee e [ 1.6 FE ......]... .12/03/2008 ... [.cooeiiiiiiii e 4,568,390 |........ 4,496,175 |........ 4,499,124 [0 e (208)] e O e O e 0 842,451 | O 0.000
NEW YORK LIFE INSURANCE 144A  3.750% 05/15/50)
64952G-AT-5 .. [ .oeerrriiiiiiiiiiiicreeees [ [ [ Wells Fargo Securities .......cccovvevreeees forns 1.CFE ......].. .02/26/2021 ... feeeeeis i e 1,091,450 |.......... 801,540 |....... 1,085,747 [ccoeeeeinenes [V PO (2,085)[.cceveennnnnes (U P [ O (U U 37,500 |....oeeennnnnns 0f..... 0.000
NORTHWNESTERN MUTUAL LIFE 144A  3.850%
668138-AA-8 . [09/30/47 .coveeeeeeeeeeeeeeeeeeeeeeeeeeneeeeee [ [ e e Wheeeeeeens Direct woveeeeeeeeee e [ 1.CFE ......].. .02/09/2018 ... [oceeiiiviiiiis o 1,904,807 |....... 1,606,240 |........ 1,915,864 |...coeveennnnnnens [V PO 2,053 |oeeeeeeeeees (U P [ O (U U 77,000 [eeeeeeennnes 0f..... 0.000
NORTHNESTERN MUTUAL LIFE 144A  3.450%
668138-AE-0 . [03/30/51 eeeeeeiieeiieieeeeeeee e eeeenieeeeee [ erreeeinn [ e e Wheeeeeeens Morgan Stanley Dean Witter ..........ccc... foees 1.CFE ......].. .03/15/2021 .. feeeeiie i e 2,989,560 |........ 2,244,510 |........ 2,990,054 |..eevvnnneaenee [V PO 226 [ (U P (U P [V SO 103,500 |+evvvennaaenes 0f..... 0.000
PENN MUTUAL LIFE INSURANCE CO 144A  6.650%
707567-AA-1 . [06/15/34 ooreeeeeeeeeeeeeeeeeeeeeeeneeeeee [ [ v [ Direct woveeeeeeeeeee e [ 1.FFE ......].. .08/26/2011 ... feeeeiii i e 1,070,930 |........ 1,049,250 |........ 1,044,507 [ccoeeeeeninees [V PO (2,963)]...ceeeeeennnn (U P (U P (U U 66,500 [.eeveennnnnnns 0f..... 0.000
TEACHERS INSUR & ANNUITY 144A  4.270%
878091-BF-3 .. [05/15/47 oo eeeeeeeeeeeeeeeeeee [ ereeeeein [ v e NY.ooeeene Direct woveeeeeeeeee e [ 1DFE ......].. .05/05/2017 .. feeeeeesviiiiis e 1,998,640 |........ 1,746,540 |........ 1,998,832 |evveneeeeenennnn [V PO A PO (U P (U P (U U 85,400 |......ccevnnnnn 0f..... 0.000
905641-AA-4 .. [UNION CENTRAL LIFE 144A  8.200% 11/01/26 ... |.ceeeeeeeee | covemmneeeeeee s ool Direct «ovvveiiiiiiiiii o 1.6 FE ......]... .07/23/2009 ... [cceeeer e e 3,398,304 |........ 3,590,568 |....... 3,608,378 |.....ceeeeeens 0l....... (17,931)[coevviiiiinnns [N [N (U F 295,200 [...uievinnnnns 0f..... 0.000
WESTERN & SOUTHERN LIFE 144A  5.150% 01/15/49
95765P-AA-7 .. |... . . |Direct ...01/17/2019 ... |. ...5,969,220 |....... 5,607,900 |........5,971,578 |.. . ... 545 .. 0. ........309,000 |....
2799999. Surplus Debentures, etc - Unaffiliated 30,250,716 26,981,113 30,334,900 0 (28,096)| 0 0 0 1,666,611
6099999. Total - Unaffiliated 43,174,932 39,416,736 42,770,523 87,656 (28,096)] 0 0 0 1,937,902 13,173,966 XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX
6299999 - Totals 43,174,932 39,416,736 42,770,523 87,656 (28,096)| 0 0 0 1,937,902 13,173,966 XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B..$ .. 0 1C..% 8,107,502
1B 2A.. .4,553,858 2B ..$ .. 0 2C..%
1C 3A ... ...0 3B..$.. 0 3C..%
1D 4A .. .0 4B..$.. 0 4C..%
1E 5A ... .0 5B..%.. 0 5C..%
1F 6. 0
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of

Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... Crescent Direct Lending Fund 11 Note Feeder LP .. Wilmington Crescent Direct Lending Fund 11 GP LLC ....12/31/2021 ... 1 . . .0 | ...0.500
000000-00-0 .. .| I'ronwood Capital Partners V Feeder LP . |Wilmington ... .| Ironwood Capital Management V LLC ....08/18/2022 ... 0 0 | 0.313
000000-00-0 ......... PineBridge Private Credit Il Parallel LP ... Wilmington PineBridge Private Credit IIl GP LP oo |....00/22/2023 ... ...664,404 . .0 |.. ... 0.200
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 664,404 551,789 0 XXX
000000-00-0 ......... Blue Owl GP Stakes V US Investors LP (FKA Dyal V US Investors LP) ... ... | Newark Blue Owl GP Stakes V US Investors LP (FKA Dyal V US Investors LP) .. e | 1273172021 L | N N 1,550,000 |... .0 |. ...0.860
000000-00-0 .. .|HarbourVest Partners Co-Investment Fund VI, LP ... . [Wilmington . |HarbourVest Partners Co-Investment Fund VI, LP ... ....09/30/2022 ... .. 2,250,000 0 | 0.135
000000-00-0 ......... Thoma Bravo Fund XV, LP Wilmington Thoma Bravo Fund XV, LP ....10/14/2022 ... 882,423 |... .0 |..

1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 4,682,423 0

6099999. Total - Unaffiliated 664,404 5,234,212 0

6199999. Total - Affiliated 0 0 0

6299999 - Totals 664,404 5,234,212 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
000000-00-0 ..... PineBridge Private Credit Ill Parallel LP .. |Wilmington .... Capital Distribution .. . 09/22/2023 ..|. 09/22/2023 .. .. 0. . K . ... 7,930 0. L0
000000-00-0 ..... PineBridge Private Credit Ill Parallel LP .. |Wilmington . .|Capital Distribution . 09/22/2023 ..|. 11/30/2023 .. ... 251

. 09/22/2023 ..|. 12/31/2023 ..

000000-00-0 ..... PineBridge Private Credit IIl Parallel LP .. [Wilmington .

olooo

oloo

1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated

Blue Owl GP Stakes V US Investors LP (FKA

603

000000-00-0 ..... Dyal V US Investors LP) ......ccevveeniniinnns Newark ....ooevveriiinneineiiiiiens [ DE......... Capital Distribution .......cccccveeeiinns . 12/31/2021 ..|. 02/28/2023 ..[........ 63,202 |..cciiinnnnne (1N F (1N E (1N FR (1N F (1N F (VN 63,202 |.....oeenn 63,202 |..ccvneeennnne (1N F (1N E (1N F 0
Blue Owl GP Stakes V US Investors LP (FKA

000000-00-0 ..... Dyal V US Investors LP) .....ccccevvviiunnnnnns Newark ....ooeeeeeiiininineeiiiiens [ DE......... INCOME +.eiieiiieie et . 12/31/2021 ..[. 04/30/2023 ..|...... (296,845)|............... (1N F (1N E (1N FR (1N F (1N F [N R (296,845)[.......... (296,845)|............... (1N F (1N E (1N F 0
Blue Owl GP Stakes V US Investors LP (FKA

000000-00-0 ..... Dyal V US Investors LP) ......ccevveeninninnss Newark ....ooeeveeiiiinenneiiiiiens [ DE......... Capital Distribution .......cccccveeniinnns . 12/31/2021 ..|. 05/09/2023 ..[....... 113,549 [t (1N F (1N E (1N FR (1N F (1N F (VN E 113,549 | 113,549 | (1N F (1N E (1N F 0
Blue Owl GP Stakes V US Investors LP (FKA

000000-00-0 ..... Dyal V US Investors LP) ......cceeveeiiniinnns Newark ....ooevveriiinneineiiiiiens [ DE......... Capital Distribution .......cccccveeeiinns . 12/31/2021 ..|. 08/04/2023 ..[........ 51,279 [oeveiiiiinnns (1N F (1N E (1N FR (1N F (1N F (VN 51,279 |..ccnnens 51,279 | (1N F (1N E (1N FR 0
Blue Owl GP Stakes V US Investors LP (FKA

000000-00-0 ..... Dyal V US Investors LP) .....cccccevviiiunnnnnns Newark ....ooevveriiinneineiiiiiens [ DE......... INCOME +.eiieiiieie et . 12/31/2021 ..|. 08/07/2023 ..[....... (63,292)].......ccn (1N F (1N E (1N FR (1N F (1N F (VN E (63,202)]........... (63,202)]...cvvveennnne (1N F (1N E (1N F 0
Blue Owl GP Stakes V US Investors LP (FKA

000000-00-0 ..... Dyal V US Investors LP) ......cceevveeiinninnns Newark ....ooeeeeeiiininineeiiiiens [ DE......... Capital Distribution .......cccccveeniinnns . 12/31/2021 ..|. 09/14/2023 ..[....... 956,854 |.....oveeennnne (1N F (1N E (1N FR (1N F (1N F (VN E 956,854 |........... 956,854 [........cuenee (1N F (1N E (1N F 0
Blue Owl GP Stakes V US Investors LP (FKA

000000-00-0 ... Dyal V US Investors LP) .....coovvveeeiinnnnnnns Newark .oooveeeeiiiiiinniiiiiiiiens oo DE......... Capital Distribution ....ocoovecvvnennennns . 12/31/2021 ..|. 11/07/2023 ..|........ 75,326 |.ooiiinnennns [V O [V O [V U [V O [V O [V 75,326 |..cveenns 75,326 |..ccveeennn. [V O [V O [V O 0

1999999. Joint Venture Interests - Common Stock - Unaffiliated 900, 163 0 0 0 0 0 0 900, 163 900, 163 0 0 0 0

6099999. Total - Unaffiliated 900,414 0 0 0 0 0 0 900,414 900,414 0 0 0 0

6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals 900,414 0 0 0 0 0 0 900,414 900,414 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 1

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

(1=

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
CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE
36235%-AB-7 ..... BACKED CERT ...eeeeeeeeeeeeeeee e e e e e e e e fren e A ...99.1550 |...coonnnnnnns 1,289,295 |oeveennneeens 1,300,288 |.cceevnnnnnnns 1,300,288 |oeeevvenieeeeennn0 [0 o0 [0 e 4.730 |...... ATTTIMON (oot e 2,733 | 61,504 |....09/09/2010 ...|....06/15/2030 ...
912828-V9-8 ..... US TREASURY NOTES .. A ...94.9470 |... .1,100,000 |.. 01,090,019 fonniiiiiinnnl0 2,975 fenl0 0 2.250 |...... 2.549 ...01/12/2018 ...|....02/15/2027 ...
912828-XB-1 ..... US TREASURY NOTES .. A ...96.8280 |... +.250,000 |oeeerrnnneeeennn 249,554 |0 324 |0 0 e 2125 |...... 2.260 ....03/28/2017 ...|....05/15/2025 ...
912820-CB-5 ... US TREASLRY N/B o A ...85.8040 |... .3,085,000 |.eveninnnnnn 2,999,320 [oiiiiiiiinnnnn0 i 10,140 [0 0 1.625 |...... 2.018 ...08/17/2022 ...|....05/15/2031 ...
91282C-FV-8 ..... US TREASURY N/B .. .. ]--SD.. AL . 101.6850 |... 233,876 |.... ..230,000 |.. 217,816 |ovvveeeeeeeenn0 o 21 |0 0 4125 |...... 4.868 ...10/23/2023 ...|....11/15/2032 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer XXX 5,456,711 5,965,288 5,856,997 XXX XXX XXX XXX
38377G-S7-5 ..... GNMA 2010-89 PD ...eeeeeeeeeeeeeee e e eeeens .. CF.. A 154,045 |...98.4740 |...ccvvvennnnnens 143,616 [...ooeeeeenennnns 145,842 |.ooeeeennannns 146,314 |0 | (435) [0 0 [ 4.000 |...... 3.359 ....04/16/2014 ...|....07/20/2040 ...
38377T-GE-5 ..... GNVA 2011-2 HG .. CF.. A .. 1,228,771 1...97.5030 |..eevunnnnnnns 1,072,713 |.... 1,100,187 |.. 1,145,675 [0 e 2,871 0 0 4.000 |...... 3.082 ...10/09/2012 ...|....01/20/2041 ...
38383H-CD-9 ..... GOVERNVENT NATIONAL MORTGAGE A 2022-205 UA .........[..CF.. B A . 28,407,895 |. 100.0660 |... ....28,8%,222 |.... 28,877,148 |.. ..28,411,840 |ooeeeeennnn0 3,945 |0 [0 5.000 |...... 5.433 ....12/11/2023 ...|....05/20/2052 ...
38383V-M5-4 ..... GNMA 2023-35 DA ..veuniiiiinnnniiiiiinnininnrinnnnnnnnnns foon eee [ ennnnes | evviieenns foans TA i 9,324,465 |...98.3240 |.............. 9,767,985 |...oooeeennnn 9,934,505 [...ccevunnnnns 9,337,125 |ooeeeeiinnnnn0 ol 12,660 oevinniiiiinnn0 o0 4.500 |...... 5.940 ... 11/13/2023 ... |....02/20/2082 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 39,115,176 | XXX 39,880,536 40,057,682 39,040,954 0 19,041 0 0 XXX XXX XXX 161,728 XXX XXX
361945-PD-4 ... GN AU4920 GN AUA920 .....eeeeeeeeie e e L CF.f s 4 i | TA e 3,217,036 |...88.7850 |.....c.eeunnn. 2,804,527 |..covvvnnnnnns 3,158,796 |...ccevnennnns 3,188,078 |eeveeeeeeennnn (V) (3,082) |eveeeeeeeennnn (VI 0 |oueeen 3.020 |...... 2.910 [MON ..ooo oeermnnnareennns 4,240 ....08/23/2016 ...|....09/15/2041 ...
36197J-7L-2 ..... GOVERNMENT NATIONAL MTG ASSOC GN AZ6147 .. CF.. I L ...93.6540 |.......oennnnt 3,515,132 |.... .... 3,813,490 0 feeeeennnn. (7,989) | . 12,328 ... ....01/26/2017 ...|....03/15/2037 ...
36230T-B2-7 ..... GN 758157 .. CF.. 2 ... . ...99.9380 |...covvnnnnnns 4,536,631 |.... ... 4,865,360 0 |eeennn. (21,540) | ...01/12/2015 ...|....05/15/2038 ...
38373M-2F-6 ..... GNMA 2008-80 10 .. I L .. 126,568 |....9.8860 |... 181,176 |.... .. ....120,092 0. ....11/17/2009 ...|....04/16/2050 ...
38376G-2H-2 . GNMA 2011-92 C ... 4 714,275 |...94.8180 |. ..690,422 |. ..728,155 723,876 |.. .0 ....07/20/2011 .. 04/16/2052
38378N-3J-0 . GNVMA 2014-67 DE .. .. CF. 4 343,142 |...98.3680 |. ..345,463 .344,819 |.. .0 ....06/21/2014 .. 11/16/2046 ...
38378X-VL-2 ..... GNMA 2014-155 VA . ..|--CF.. 4 ... 3,226,313 |...93.2300 |... .3,153,391 |.. ....3,166,89% 0 . ...04/06/2016 ...|....03/16/2037 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 16,564,513 | XXX 15,007,620 15,678,584 16,222,611 0 (36,309) 48,315 628,955 XXX XXX
0109999999. Total - U.S. Government Bonds 61,506,504 | XXX 60,344,867 61,701,554 61,120,562 0 (3,615) 230,509 862,492 XXX XXX
46513G-8\1-2 ..... STATE OF ISRAEL .. 1.EFE ..|... 1,000,000 |...99.5680 |... 995,680 |.... ....1,000,000 0 . cent0 o0 [0 -11104.000 |..ll 40001 [N L e 6,685 |... ... 40,000 |....07/01/2014 ...|....07/01/2024 ...
91087B-AQ-3 ..... UNITED MEXICAN STATES [D...... .2.BFE .. 2,999,760 |...82.7900 |. ..2,483,700 |. . 2,999,642 |.. .0 L(14) | . 48,863 128,400 [....04/07/2021 .. 08/14/2041 ...
91087B-AR-1 ..... UNITED MEXICAN STATES ....eeeveuiiiierimnnnareernnnnnanes foen oe D...... 1... ..2.BFE ..|... 4,972,800 |...84.8520 |... 4,242,600 |.... .... 4,976,391 0 feeenen... 1,909 | ... 67,569 |... .. 175,000 |....01/04/2022 ... |....02/12/2034 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 8,972,560 | XXX 7,721,980 8,976,033 0 1,89 123, 117 343,400 XXX XXX
0309999999. Total - All Other Government Bonds 8,972,560 | XXX 7,721,980 8,976,033 0 1,895 123,117 343,400 XXX XXX
011770-20-5 ..... STATE OF ALASKA .. 1.DFE ..|... .. 1,000,000 |...89.5260 |... 895,260 |.... ....1,000,000 0. L0 .. 16,075 |[... . 38,580 |....01/16/2013 ...|....08/01/2037 ...
03255L-JU-4 ..... [ANAHEIM CA PUBLIC FING AUTH LE ... . 1EFE .. 2,000,000 |...69.1340 |. ..1,382,680 |. .2,000,000 |.. .0 0 | . 62,420 |....06/11/2021 .. 07/01/2051
040484-GP-6 ..... ARIZONA BOARD OF REGENTS UNIV ARIZONA SYS REV . .. 1.DFE .. 1,495,000 |...94.3940 |. .. 1,411,190 |. . 1,495,000 |.. .0 .0 . 58,484 |....12/20/2012 .. 06/01/2034
040507-NB-7 ARIZONA ST HLTH FACS AUTH BANN . .. 1.DFE .. 1,000,000 |...97.7240 |. ..977,240 |. .1,000,000 |.. .0 0 | . 41,620 |....10/18/2012 .. 01/01/2030
04300D-AD-2 . ART INSTITUTE OF CHICAGO ......cevvvnnnivriirnnnneeeiinns foun oe [ .. 1.DFE .. 2,000,000 |...95.0690 |. ..1,901,380 |. .2,000,000 |.. .0 .0 . 75,640 |....10/11/2012 .. 03/01/2027 ...
052451-BH-3 . CITY OF AUSTIN CONRAC 2013 N A .. 1.EFE .. 4,000,000 |...74.4830 |. ..2,979,320 |. .4,000,000 .4,000,000 |.. .0 0 | 114,320 |....02/10/2021 .. 11/15/2042 ...
059231-117-1 ..... BALTIMORE MD REVENUE N .. 1.DFE ..|... 3,350,000 |...71.2800 |.........en... 2,387,880 |.... .3,350,000 |.. ... 3,350,000 0. L0 ... 95,944 |....11/19/2020 ...|....07/01/2043 ...
130770-QU-9 ..... CALIFORNIA ST UNIV REVENUE N A .. 1.DFE ..|... .. 2,500,000 |...73.6770 |eeeuunnnneenn 1,841,925 |.... .2,500,000 |.. ....2,500,000 0 . 0] . 69,875 |....07/09/2021 ...|....11/01/2041 ...
167593-U2-6 ..... CHICAGO IL O'HARE INTERNATIONA ... N .. 1.EFE ..|... .. 2,000,000 |...80.9340 |.......oceeen 1,618,680 |.... .2,000,000 |.. ....2,000,000 0. L0 . 60,120 |....09/25/2020 ...|....01/01/2038 ...
196480-T6-4 ..... COLORADO ST HSG & FIN AUTH L2 .. .. 1.AFE ..|... .. 2,000,000 |. 102.9440 |.............. 2,058,880 |.... .2,000,000 |.. ....2,000,000 0 . 0] ..106,720 |....11/09/2022 ...|....11/01/2041 ...
235036-7A-2 ..... DALLAS-FORT WORTH AIRPORT AIRPORT .. A1 [ LEFE L .. 4,000,000 |...73.6600 |.............. 2,946,400 |.... .4,000,000 |.. ....4,000,000 0. .0 .. 116,760 |....07/31/2020 ...|....11/01/2080 ...
24917D-AG-8 ..... DENVER TAX REVENUE 2016B ........oeeeeeemeieeeeenniees oo ven | s 2 e LADFE e 3,000,000 |...94.5450 |.............. 2,836,350 |...ccevnnnnnns 3,000,000 |-eevvunnnnnn 3,000,000 |-eevuuneeeennnn (VI 0 114,540 |....03/24/2016 ...|....08/01/2032 ...

DENVER COLORADO PUBLIC SCHOOL DISTRICT CERT OF
249218-BA-5 ... PARTICIPATION .eeeeeeeee e e e eeee e e eeemnee [ ven | e | s LADFE e 2,200,000 |...97.1130 |eeerennnnenns 2,136,486 |.....cceeennnn 2,200,000 |..ccevvrunnnns 2,200,000 [.oeeeernnnaaenns (VI 0 ...04/18/2013 ...|....12/15/2027 ...
DENVER COLORADO PUBLIC SCHOOL DISTRICT CERT OF
249218-BC-1 ..... PARTICIPATION .- 1.DFE ..|... ..1,000,000 |...94.2140 |... 942,140 |.... ....1,000,000 ...04/18/2013 ...|....12/15/2037 ...
25477P-NF-8 ... DIST OF COLUMBIA HSG FIN AGY 2014-A A ....coovevvvnns foun oot .. 1.BFE ..|.. .. 1,009,856 |...94.7810 |... 957,152 |.... .... 1,009, 856 ...05/19/2014 ...|....06/15/2045 ...
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20270C-YV-1 ..... ENERGY NORTHWEST ....ooevvvniniiiiiiiiniieceeiiececcenns foen e e | s CACFE e 1,000,000 |...97.6650 |.................976,650 |.............. 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (O S | N PN | I AR | B RN 3.603 |...... 3.603 ....08/15/2012 ...|....07/01/2027 ...
36005F-DU-6 ..... FULTON CNTY GA DEV AUTH REVENU HIGHER EDUCATION ...[... ... 1.F FE ..|... .. 2,000,000 |...75.3820 |... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.135 |...... 3.135 ....08/16/2019 ...|....10/01/2041 ...
372546-AS-0 ..... GEORGE WASHINGTON UNIVERSITY ...ovviviiiiiiiiiiinnnns I 1.EFE ..|... .. 1,000,000 |...88.0220 |... ....1,000,000 LI RN | N | RN | B AN 4.363 |...... 4.363 ....02/05/2013 ...|....09/15/2043 ...
38122N-B7-6 ..... GOLDEN ST TOBACCO SECURITIZATI ... A1 [ 1D FE L ...3,945,000 |...91.0730 |... ... 3,945,000 JL I N | I ARt | B IR | B AU 3.000 |...... 3.000 ....09/30/2021 ...|....06/01/2046 ...
392274-Nd-4 ... GTR ORLANDO FL AVIATION AUTH A ... 2. .. 1.DFE ..|... .. 7,505,000 |...85.7780 |... 6,437,639 |.... .... 7,505,000 LU RN | N | RN | B SN 3.5% |...... 3.592 ....09/30/2016 ...|....10/01/2039 ...
419792-KM-7 ..... STATE OF HAWAI'I 2 ... 1.C FE ..|... .. 3,000,000 |...94.2980 |... 2,828,940 |.... ....3,000,000 JL I I | I APPSRt | B IR | ) FOU 2.902 |...... 2.902 ...04/01/2016 ...|....10/01/2028 ...
432308-U6-9 ..... HILLSBOROUGH CNTY FL AVIATION .... B L 1.EFE ..|... .. 2,000,000 |...82.0390 |... 1,640,780 |.... ....2,000,000 LI RN | I N | RPN | B SN 3.858 |...... 3.858 ...02/24/2022 ... |....10/01/2044 ...
HOKE CNTY NC LMTD OBLIG TXBL QUALIFIED SCH
434682-AA-8 ..... CONSTRUCT .. 1.EFE ..|... 1,000,000 . 100.7360 |... ..1,007,360 |.... ....1,000,000 LU RN | N | RN | B SN 4.914 |..... 4.914 ....06/21/2012 ...|....06/01/2032 ...
45201Y-YJ-0 ..... ILLINOIS ST HSG DEV AUTH REV 2012-A .. .. 1.BFE .. ...85.4250 |. .. 735,559 |. ... 861,058 |.. .0 .2.625 |......2.625 ....11/06/2012 .. 12/01/2042
452152-6G-1 . ILLINOIS ST GOV OBLIGATION GENERAL OBLIGATION .. 1.G FE .. . 100.6970 |. ..1,006,970 |. .1,000,000 |.. .0 .5.500 |......5.500 ....06/14/2020 .. 05/01/2024
452152-QV-6 . ILLINOIS ST GOV OBLIGATION ........ .. 1.G FE .. . 100.7990 |. ..1,007,990 |. .1,000,000 |.. .0 .5.010 |......5.010 ....04/02/2013 .. 04/01/2028
452227-FP-1 ILLINOIS ST SALES TAX REVENUE .........ovrvvimmnnnnrnnsfonn on .. 1.F FE .. ...99.1090 |. 770,000 |.. .0 .3.231 |...... 3.231 ...05/10/2012 .. 06/15/2024 ...
462590-H-0 . |OWA ST STUDENT LOAN LIQUIDITY STUDENT LOAN ........|ee. ... .. 1.C FE ...99.5870 |. . 150,000 150,000 |.. .0 ......2.989 |......2.989 ....10/09/2019 .. 12/01/2039 ...
47659#-AA-9 ..... JERSEY CITY, NEW JERSEY CTL ..evvvvveniiiiiiiiiniiienes B 1D e ...76.4660 |... 1,994,114 |.. ....2,009,568 O R tc'c ) N N | N RPN | ) S 3.600 |...... 3.566 ....02/10/2020 ...|....09/15/2052 ...
485429-73-1 ... KANSAS ST DEV FIN AUTH REV N A .. 1.EFE ..|... ...99.1360 |... 1,290,000 |.. ....1,284,812 O e 1,079 0 o0 e 4.191 |...... 4.295 ....08/13/2015 ...|....04/15/2028 ...
54628C-MX-7 ..... LOUISIANA ST LOCAL GOVT ENVRNM ... N .. 1.EFE ..|... ...64.7460 |... .4,000,000 |.. ....4,000,000 0. RN | N AR | B RN 2.637 |...... 2.637 ....07/31/2020 ...|....02/01/2048 ...
546475-UT-9 ..... LOUISIANA ST GAS & FUELS TAX R ... N A .. 1.DFE ..|... ...72.2060 |... .2,000,000 |.. ....2,028,739 O e (114 |0 o0 e 2.830 |...... 2.73%4 ....02/05/2021 ...|....05/01/2043 ...
54651T-BN-4 ..... LOUISIANA ST TRANSPRTN AUTH N .. 1.EFE ..|... ...75.1370 |... ....2,294,115 O [ (5,998) [0 [0 3.080 |...... 2.754 ....01/14/2021 ...|....08/15/2043 ...
574218-NU-3 ... MARYLAND ST HLTH & HGR EDUCTNL FACS AUTH REVENLE ..[... ... 2 .. .. 1.F FE ..|... . 100.0540 |... . . ....1,000,000 0 . e (2,493) [0 [0 | 4.000 |...... 3.591 ...03/14/2013 ...|....08/15/2028 ...
574300-0N-0 ..... MARYLAND TRANS AUTHORITY BUILD AMERICA BONDS .......[... ... .. 1.CFE ..|... . 100.0050 |... ... 210,000 |.. 210,000 I RN | N | RPN | B SN 5.164 |...... 5.164 ...07/14/2010 ...|....07/01/2025 ...
MASSACHUSETTS EDL ING AUTH ED LN REV SERIES J 2012
57563R-KE-8 ..... .. 1.F FE ..|... . 100.0210 |... 180,038 |.... ... 180,000 |.. 180,000 O o0 o0 [0 e 4.800 |...... 4.800 ....06/01/2012 ...|....07/01/2027 ...
57587G-TM-7 ..... MASSACHUSETTS ST HSG FIN AGY H ... .. CF.. .. 1.BFE ..|... . 102.7680 |... ..8,642,789 |.... ....8,510,278 0 [ (4,460) |eeeeeeeeen0 o0 e 5.916 |...... 5.735 ...06/27/2023 ...|....12/01/2047 ...
5758%6-1R-2 ..... MASSACHUSETTS ST PORT AUTH .. .. 1.CFE ..|... ...74.2870 |... 2,414,328 |.... .... 3,250,000 I RN | N | RPN | B FN 2.719 |...... 2.719 ....02/04/2021 ...|....07/01/2042 ...
58506Y-AP-7 ..... MEDSTAR HEALTH INC |- 1L.EFE ... ...90.6440 |... 1,812,880 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.599 |...... 3.599 ....01/29/2015 ...|....08/15/2029 ...
592250-DX-9 ..... MET PIER & EXPOSITION AUTH ILR GENERAL . .. 2.AFE ..|... ...96.2270 |... 4,811,350 |.... ....5,000,000 LU RN | N | RN | B SN 3.955 |...... 3.955 ....09/03/2020 ...|....12/15/2026 ...
59333N-V5-9 ..|MIAMI-DADE CNTY FL SPL OBLIG ..... . 1EFE .. ...77.9720 |. ..4,678,320 |. .6,061,490 |.. .0 .2.73%6 |......2.570 ....12/16/2020 .. 10/01/2036
59333P-W2-0 ..... [MIAMI-DADE CNTY FL AVIATION RE .1EFE .. ...82.7440 |. .. 2,482,320 |. .3,000,000 |.. .0 .3.856 |......3.856 ....08/04/2016 .. 10/01/2041 ...
59447T-H9-7 . MICHIGAN ST FIN AUTH REVENUE .. . 1.GFE .. ...92.0350 |. ..4,601,750 |. .5,000,000 .5,000,000 |.. .0 .3.267 |......3.267 ...10/09/2020 .. 06/01/2039 ...
59447T-KB-8 ..... MICHIGAN ST FIN AUTH REVENUE .1.DFE .. ...90.4580 |. .. 3,618,320 |. .4,000,000 .4,000,000 |.. .0 .3.585 |[......3.585 ....07/29/2016 .. 11/01/2035 ...
59465P-CD-8 MICHIGAN ST HSG DEV AUTH RENTA .1.BFE .. ...69.6420 |. .. 3,572,635 |. .5,130,000 4,956,110 |.. .0 e ... 3.244 ....08/17/2023 .. 10/01/2046 ...
594698-SJ-2 ..... MICHIGAN ST STRATEGIC FUND LTD ... .. 1.CFE ..|... ...78.6020 |... 1,572,040 |.... 2,000,000 LU RN | N | RN | B SN 3.225 |...... 3.225 ...06/23/2021 ...|....09/01/2047 ...
60416T-RS-9 ..... MINNESOTA ST HSG FIN AGY .. .. 1.BFE ..|... ...92.4810 |... 1,373,343 |.... 1,353,484 O 2,134 |0 0 e 4.707 |...... 5.502 ....07/06/2023 ...|....07/01/2041 ...
60416T-WX-2 ..... MINNESOTA ST HSG FIN AGY .. .. 1.B FE ..|... .. 1,585,000 |...97.6750 |... 1,548,149 |.... 1,585,000 I RN | N | RPN | B SN 5.163 |...... 5.163 ....00/14/2022 ...|....07/01/2040 ...
60416T-WY-0 ..... MINNESOTA ST HSG FIN AGY .. .. 1.BFE ..|... ..1,730,000 |...97.4920 |... 1,686,612 |.... 1,730,000 J I N | I FORRRRRt | B ISP | B AU 5.263 |...... 5.263 ...09/14/2022 ...|....07/01/2045 ...
60416T-YZ-5 ..... MINNESOTA ST HSG FIN AGY .. |- 1B FE ... .. 3,000,000 |. 105.4040 |... 3,162,120 |.... 3,000,000 L RN | N | RPN | B FON 6.345 |...... 6.345 ....11/10/2022 ...|....07/01/2053 ...
605360-SE-7 ..... MISSISSIPPI ST HOSP EQUIPMENT .... .. 2.AFE ..|... 2,000,000 |...96.6310 |... .. 1,932,620 |.... 2,000,000 JLU I N | [ APt | B IR | B AU 3.720 |...... 3.720 ...09/16/2016 ...|....09/01/2026 ...
60636Y-HL-8 ..... MISSOURI ST HSG 2012 SERIES 1 . .1.BFE .. ...98.0670 |. ...98,067 |. ... 100,000 |.. .0 .3.723 |......3.723 ....10/17/2012 .. 07/01/2028
63607V-AB-2 ..... NATIONAL FIN AUTH NH FEDERAL L .2.BFE .. ...70.6390 |. ..2,723,133 |. .3,855,000 |.. .0 .3.278 |......3.278 ....11/19/2020 .. 10/01/2037
64469D-1IP-2 ... NEW HAMPSHIRE HOUSING ............ .1.BFE .. ...99.6010 |. 780,000 |.. .0 .3.855 |......3.854 ....01/16/2015 .. 07/01/2030 ...
646080-UN-9 ..... NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN .1.BFE .. ...96.2410 |. . 630,000 .626,885 |.. .0 .3.250 |......3.290 ...06/05/2019 .. 12/01/2039 ...
646108-QL-7 ..... NEW JERESEY HOUSING 2015 SERIES E .. .1.DFE .. ...96.0660 |. .1,000,000 .997,402 |.. .0 ......4.2712 |......4.316 ....08/11/2015 .. 11/01/2030 ...
64763H-FJ-9 ..... NEW ORLEANS LA AVIATION BRD N2 e | LFFE L . 100.5990 |... s . 4,455,000 |.. ....4,510,266 0 [ (53,264) |oeeeeeeen0 [0 e 5.000 |...... 3.725 ....03/04/2015 ...}|....01/01/2035 ...
647719-QM-8 ..... NEW ORLEANS LA SEWAGE SVC REVE .......cocoeevvvnneeeeesfons vonfvnnnnns 2 iiiiinnns L2AFE L 1,000,000 |...74.5380 [.......ccooenens 745,380 |...ooennnnnnns 1,000,000 J.............. 1,000,000 J..veenniiinnnnd JO I o (R OO PPN | I FOUUUUUPTRN (N RN 2.839 [...... 2.839 ...02/05/2021 ... |....06/01/2041 ...
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647719-ON-6 ..... NEW ORLEANS LA SEWAGE SVC REVE .......ccoeevevvvnnneeennsfons von ] nnnnns 2 i L 2AFE L 1,500,000 |...70.3510 [..evvvrennnn 1,065,265 |oevvennnnnnns 1,500,000 [...oeeeennnnn 1,500,000 |.eevennirrinnnns (O R | R PN | I AR | B RN 2.939 |...... AR 12N 0 R FOR 3,674 ....02/05/2021 ...|....06/01/2045 ...
647753-MN-9 ..... NEW ORLEANS LA WTR REVENUE N A |- 2.AFE L. .. 2,750,000 |...73.2190 |eeruunnnnnnns 2,013,523 |.... .2,750,000 |.. ....2,750,000 JLO I N | I APPSRt | B IR | B AU 2.889 |...... 2.889 (D cooeees e 6,621 |... ....02/05/2021 ...|....12/01/2041 ...
649660-RV-4 ..... NEW YORK NY GENERAL OBLIGATION ... N .. 1.CFE ..|... .. 5,000,000 |...77.3870 |.ceuunnnnnnnn 3,869,350 |.... .5,000,000 |.. ....5,000,000 LI RN | N | RN | B AN 2.423 |...... 2.423 |FA ...... .... 50,479 |... ....12/18/2020 ...|....08/01/2036 ...
64990G-JY-9 ..... NEW YORK ST DORM AUTH REVENUES HIGHER EDUCATION ... [... ... N A .. 1.DFE ..|... 3,000,000 |...90.5720 |... .3,000,000 |.. ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 4.29% |...... 4.294 10 ....... .... 64,410 |... ....02/13/2019 ...|....07/01/2044 ...
658289-B7-7 ..... NORTH CAROLINA ST UNIVERSITY ..eoevnviiiiiiiiiniiinnnen I .. 1.CFE ..|... ..500,000 |...94.9860 |... ... 500,000 |.. LU RN | N | RN | B SN 3.825 |...... IR i 1210 E 4,781 |... ....02/13/2013 ...}|....10/01/2033 ...
67756D-FE-1 ..... UNIVERSITY OF DAYTON N L .. 1.F FE ..|... 3,035,000 |...93.5490 |... .3,035,000 |.. JL I I | I APPSRt | B IR | ) FOU 4.3%5 |...... 4.335 | ....... .... 10,964 |... ...03/04/2015 ...|....12/01/2035 ...
68608E-MI-9 ..... OREGON HSG MULTIFAM 2012 SER B 2. .. 1.AFE ..|... ... 90,000 |...97.0710 |... LU RN | N | RN | B SN 4125 |...... L3R Vi (VN R R 1,85 |... ....10/04/2012 ...|....07/01/2043 ...
709235-T7-0 ..... PENNSYLVANIA ST UNIV ... N L .. 1.CFE ..|... ...2,092,680 |...75.6440 |... 0 e (4,012) |0 o0 e 2.790 |...... 2.485 .... 18,600 |... ....01/12/2021 ...|....09/01/2043 ...
733580-UG-7 ..... PORT AUTH OF NY & NJ ... 2 .1.DFE .. 2,700,000 |...97.8610 |. .0 R0 I | . 21,49% ....10/29/2014 .. 10/15/2027
76221T-PC-7 ..... [RHODE ISLAND ST HSG & MTGE FIN 2 .1.CFE .. 1,750,000 |...73.8700 |. .0 .3.032 |......3.032 . 13,265 ....01/14/2021 .. 10/01/2040
762323-CH-4 ..... [RHODE ISLAND ST STUDENT LOAN A 2 .1.CFE .. 3,750,000 |...91.4800 |. . .0 .....4.931 ].....4.931 . 15,409 ....04/29/2022 .. 12/01/2041 ...
769059-YA-8 ..... RIVERSIDE CA UNIF SCH DIST 2 ... .. 1.DFE ..|... .. 3,750,000 |...91.9490 |... 3,448,088 |.... . . ... 3,750,000 J I N | I FORRRRRt | B ISP | B AU 4.250 |...... 4.250 .... 66,406 |... .. 159,375 |....04/27/2016 ...|....08/01/2036 ...
79467B-CM-5 ..... SALES TAX SECURITIZATION CORP ... B L .. 1.B FE ..|... ...97.3840 |... 934,886 |.... . 960,000 |.. 960,000 LU RN | N | RPN | ) SN 4.637 |...... 4.637 e 22,258 ... ... 44,515 |....01/17/2019 ...|....01/01/2040 ...
79765R-P6-0 ..... SAN FRANCISCO CITY & CNTY CA P ... 2 ... .. 1.DFE ..|... ...92.7090 |... ..3,152,106 |.... .3,400,000 |.. .... 3,365,472 O 3734 |0 0 e 3.550 |...... 3.701 e 20,117 .. ..120,700 |....11/30/2016 ...|....11/01/2031 ...
79766D-TK-5 ..... SAN FRANCISCO CALIF CITY &CNTY AIRPORT ......cceeeves foun ne 2. .. 1.EFE ..|... ...69.5220 |... 2,954,685 |.... .4,250,000 |.. .... 4,250,000 LU RN | N | RN | B SN 2.958 |...... 2.958 . 20,9683 ... .. 125,715 |....08/06/2020 ...|....05/01/2051 ...
T9771F-AA-5 ..... SAN FRANCISCO CA CITY & CNTY P N L .. 1.DFE ..|... ...77.6580 |... 2,255,965 |.... .2,905,000 |.. ... 2,965,058 O e (7,961) |0 o0 e 2.825 |...... 2.49%4 ... 13,678 |... ... 82,066 |....01/20/2021 ...|....11/01/2041 ...
799017-KY-3 ..... SAN MATEO CA UNION HS DISTRICT ... .. 1.B FE ..|... ...98.8840 |... .1,000,000 |.. ....1,000,000 LU RN | N | RN | B SN 3.220 |...... 3.220 ..10,733 |... . 32,200 |....10/25/2012 ...|....09/01/2024 ...
83756C-Y8-2 ..... SOUTH DAKOTA HSG DEV AUTH MTGE ... .. CF.. |- TAFE L . 102.5420 |... 969,022 |.... 945,000 O 0 0 [0 e 5.7% |...... 5.79% . 57,511 |....09/28/2022 ...|....05/01/2038 ...
843146-30-2 ... SOUTHERN ILLINOIS UNIV 2012B-2 .. 2.CFE ..|... ...85.6970 |... 2,026,734 |.... ....2,365,000 LU RN | N | RPN | ) SN 4.400 |...... 4.400 .. 104,060 |....12/06/2012 ...|....04/01/2035 ...
86768M-AS-1 ... SUNRISE FL SPL ASSMNT ......... .. 2.BFE .. ...95.0520 |. ..2,528,383 |. .2,660,000 |.. .0 .5.300 |......5.298 ....02/26/2015 .. 05/01/2037
87638T-EG4 ..... TARRANT CNTY EDU FACS FIN CORP ... .. 1.CFE .. ...86.9880 |. ..434,940 |. 500,000 |.. .0 .4.366 |......4.366 ...09/27/2012 .. 11/15/2047
88271H-FL-8 ..... TEXAS ST AFFORDABLE HSG CORP 2013A 1AFE .. ...82.3280 |. ..259,333 |. .315,000 |.. .0 .2.700 |......2.700 ....03/01/2023 .. 09/01/2041
898735-UNI-3 . TUCSON AZ COPS ... .1.DFE .. ...75.1880 |. .. 1,503,760 |. .2,000,000 |.. .0 .2.85 |......2.856 ....02/18/2021 .. 07/01/2047 ...
914072-K4-4 . UNIV OF ARKANSAS AR UNIV REVEN .1.CFE .. ...91.2010 |. .. 1,824,020 |. .2,000,000 .2,000,000 |.. .0 ......3.166 |......3.166 ...10/06/2016 .. 09/15/2031 ...
914072-K5-1 ..... UNIV OF ARKANSAS AR UNIV REVEN ... .. 1.CFE ..|... ...90.7420 |... 2,722,260 |.... .3,000,000 |.. 3,000,000 LI RN | I N | RPN | B SN 3.288 |...... 3.288 ....10/06/2016 ...|....09/15/2032 ...
92428C-JD-7 ... VERMONT STUDENT ASSISTANCE COR .. 1.F FE ..|... ...99.1310 |... ..465,000 |.. 0 [ 867 0 o0 e 3.625 |...... 3.757 ....05/29/2014 ...|....06/15/2025 ...
92812U-04-3 ..... VIRGINIA HOUSING DEV AUTH 2014-A A .. CF.. .. 1.AFE ..|... ...92.2070 |... .1,084,600 |.. LI RN | I N | RPN | B SN 3.500 |...... 3.493 ....11/21/2014 ...|....10/25/2037 ...
92812V-MA-1 ... VIRGINIA ST HSG DEV AUTH .. 1.AFE ..|... ...95.7030 |... ..635,166 |.. J I N | I FORRRRRt | B ISP | B AU 3125 |...... 3.125 ....05/24/2017 ...|....11/25/2039 ...
928181-GY-6 ..... VIRGINIA RES AUTH WTR & SEWER . .. 1.CFE ..|... ...97.5780 |... .2,000,000 |.. 2,000,000 LU RN | I N | RPN | ) AN 3.820 |...... 3.820 ....11/07/2012 ...|....11/01/2029 ...
93978P-KP-1 ..... WASHINGTON ST HSG FIN COMMN SERIES 2011A . .. CF.. .. 1.BFE ..|... . 100.2770 |... .1,520,000 |.. 1,520,000 O 0 0 [0 e 4.750 |...... 4.639 ...08/12/2011 ...|....07/01/2029 ...
93978P-LL-9 . WASHINGTON ST HSG FIN COMMN SERIES 2012 .. CF. .. 1.BFE .. . 102.3290 |. . 1,325,000 .1,325,000 |.. .0 .3.700 |......3.700 ....06/31/2012 .. 07/01/2030 ...
93978P-ML-8 ..... WASHINGTON ST HSG FIN COMMN SERIES 2012 .1.BFE .. 2,000,000 |...99.7160 |. N .2,000,000 .2,000,000 |.. .0 .3.500 |...... 3.500 ....11/07/2012 .. 07/01/2030
940094-AL-9 ..... WASHINGTON ST UNIV REVENUES . .1EFE .. 2,075,000 |...95.4360 |. .. 1,980,297 |. .2,075,000 .2,075,000 |.. .0 .4.070 |......4.070 ....10/24/2018 .. 10/01/2032 ...
977100-EL-6 ..... WISCONSIN STATE ..... . .1.CFE .. 505,440 |...93.1940 |[. ..465,970 |. . 500,000 .502,080 |.. .0 .3.954 |......3.820 ...04/25/2017 .. 05/01/2036 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 204,447,528 | XXX 177,307,882 203,849,794 203,946,643 0 (79,313) 0 0 XXX XXX XXX 1,955,565 7,217,770 XXX XXX
54627R-AN-0 ... |LOU|S|ANA LOC GOVT ENVRNMNTL 22-ELL A3 .............. | ...... | ....... | .......... | TAFE | 5,000,000 |...97.2600 |.............. 4,863,000 |.......ceeunnn 5,000,000 |..eeeunnnnnnns 5,000,000 |..eevuniiinnnns [ [ [ 0 )...... 4.275 |...... 4213 [FA e i 89,063 [......ccuunnns 256,500 |....05/12/2022 ... |....02/01/2036 ...
0449999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Other
Loan-Backed and Structured Securities 5,000,000 | XXX 4,863,000 5,000,000 5,000,000 0 0 0 0 [ XXX XXX XXX 89,063 256,500 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 209,447,528 | XXX 182,170,882 208,849,794 208,946,643 0 (79,313) 0 0 XXX XXX XXX 2,044,628 7,474,270 XXX XXX
213248-8B-2 ..... COOK CNTY IL SALES TAX REV 2. .. 1.DFE ..|... ...99.4710 |.oooevnnnnnnns 1,437,356 |.... .... 1,445,000 0. . W ... . 77,365 |....07/12/2013 ...|....11/15/2035 ...
736688-FN-7 ..... PORTLAND COMMUNITY COLLEGE DIS ... e .. 1.BFE ..|... . 101.0580 [....cevnnnnnns 1,056,056 |.... .... 1,066,338 0 feeeeen.. (5,655) | A D....... . 50,265 |....01/30/2014 ...|....06/01/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 2,578,303 | XXX 2,493,412 2,490,000 2,511,338 0 (5,655) 0 0 [ XXX XXX XXX 127,630 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 2,578,303 | XXX 2,493,412 2,490,000 2,511,338 0 (5,655) 0 0 XXX XXX XXX 127,630 XXX XXX
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CITY OF BEDFORD VIRGINIA LESSEE - APPALACHIAN
076523-AA-7 ..... POWER 0. +eeeeeeeeeennnaeeeeemnnieeeeeemnnnneeeermnnmnneees fron vee [ vnnes | vvviinenns foues 2A e 510,000 |. 102.7810 |..ccvvveunnnnnens 524,185 |.cevveniens 510,000 |-eeeermnneeeens 510,000 |oeeevvnenreeeennn0 foeiiiiiiininnns [V (VI O 0 |..... 7.810 |...... T8N s | 6,639 |oeeeniiiaenee 39,831 |....06/07/1996 ...|....05/01/2026 ...
338031I-AA-7 ..... FISHERS LANE ASSOC LLC US GOVT LEASE BACKED CERT . |... ..ofeeeeeee] weveeeees |onen 1B o 2,890,468 |...94.0660 [.............. 2,663,181 |.............. 2,831,183 [...oovvvennnns 2,851,786 (2,997) |vvenniiiinnnnnd [ 0 )...... 3.666 |...... 3.462 [MON ..... [ieeeeeeiiiiinnns 7,49 oo 103,791 [....12/16/2014 ...]....08/05/2030 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 3,400,468 | XXX 3,187,366 3,341,183 3,361,786 (2,997) 0 0| XXX XXX XXX 14,135 143,622 XXX XXX
3136AB-YJ-6 ..... FANNIE MAE 2013-1 VB .... .. CF.. I L A 2,056,424 |...98.3850 [....oeeeernnn 1,971,462 |.... .2,003,824 |.. ....2,002,761 (2,281) [0 0 3.000 |...... 2.726 [MON ..... |eeeeeeneriinns 5,010 |... .60,115 |....01/10/2013 ...|....02/25/2033 ...
3136BM-0B-7 ..... FANNIE MAE 2022-17 N .... .| A 9,677,301 |...93.9550 |... ....10,009,5% |.... 10,653,604 |.. ....9,701,742 28880 |0 [0 3.500 |...... 5.637 [MON ..... ... 31,073 |... . 93,219 |....09/25/2023 ... |....11/25/2048 ...
3136BM-2Y-7 ..... FANNIE MAE 2022-22 P .... .| CF.. A . 14,547,275 |...97.6180 |... ....15,180,367 |.... 15,550,787 |.. ...14,568,759 L2184 0 [0 4.500 |...... 6.017 [MON ..... .... 58,315 [... . 58,315 |....10/30/2023 ...|....05/25/2051 ...
3137AG-DP-2 ..... FHR 3947 PB . |--CF.. A ...98.6%60 |....ccevunnnns 1,345,315 |.... 1,363,084 |.. .... 1,405,573 e (2,988) |0 [0 | 4.500 |...... 4.073 [MON ..ooo oeeemnneeeeenes 5,112 |... . 61,339 |....03/14/2012 ...|....10/15/2041 ...
3137BM-06-6 ..... FREDDIE MAC 4543 VJ ... .. CF.. A ...89.5770 |....covunnnnns 7,474,291 |.... ....8,379,002 2 (5,085) [ouuniiiiiiiin0 |0 e, 3.000 |...... 2.918 [MON ..... e 11,125 | .. 250,320 |....04/21/2016 ...|....02/15/2038 ...
3137H9-G4-5 ... FREDDIE MAC 5271 GV .. .. CF.. B A . 101.4270 |...ccovnennnns 9,319,577 |.... ....9,014,681 e 8216 0 [0 5.500 |...... 5.922 | MON ..... 42,114 .. ... 84,228 |....10/06/2023 ...|....09/25/2033 ...
313020-2B-7 ..... FNVA 2002-59 7B . .. CF.. I L A . . 102.4130 |... ....504, 166 2 (300) ferniiiiiiiiin0 0 e 6.000 |...... 6.304 [MON ..... . 30,595 |....08/27/2002 ...|....09/25/2032 ...
31392R-IT-4 ..... FHLMC 2492 7 .. CF.. N A .. 119,865 |...99.7910 |... ... 130,670 o810 [0 0 [ 5.500 |...... 6.225 [MON ..... ...7,307 |....08/19/2002 ...|....08/15/2032 ...
31393A-5P-8 ..... FNVA 2003-43 PE .. .. CF.. 4 A .. 309,065 |. 101.1610 |... ....312,256 2 (650) [ouniiiiiiiiiin0 |0 e 5.500 |...... 5.673 [MON ..... . 17,310 |....09/19/2003 ... |....05/25/2033 ...
31393N-4A-4 ... FHLMC 2589 GM .. CF.. 4 e | 1AL .. 468,686 |. 101.3580 |... ...470,619 e (90) [0 0 [ 5.500 |...... 5.607 JMON ..... . 25,981 |....04/11/2008 ...|....03/15/2033 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 46,554,105 [ XXX 46,752,556 48,533,647 46,490,229 0 39,160 0 0 XXX XXX XXX 159,515 688,729 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 49,954,573 | XXX 49,939,922 51,874,830 49,852,015 0 XXX XXX 173,650 832,351 XXX XXX
001226-AA-9 ..... AES SOUTHLAND ENERGY LLC SENIOR SECURED NOTES ......[o.. o] weereee |1 oo [2 2B PL e 8,000,000 |...92.1980 [......ccennnn 7,375,850 |oeuueeeeennnnn 8,000,000 |eevvunnnnnnns 8,000,000 |-evvuuneeeennnn 0 fooeereeeenieeend0 el o0 00040500 . 4.525 |FMAN ... foeeeeieeinnnnns 31,000 [ocoeeeeennnnns 360,000 |....02/28/2019 ... |....02/29/2040 ...
00139P-AA-6 ..... AIG SUNAMERICA GLOBAL FIN IX 144A .. ... 86,226 |. 109.6490 |... s ... 75,000 |.. O e (494) 0 [0 000062900 |- 5.800 ....11/30/2004 ...|....03/15/2032 ...
00182@-AA-6 ..... AZ ROMULUS MI LANDLORD LLC ..... 2,621,067 |...87.6250 |. 2,296,697 .2,621,067 .0 .3.522 ....12/01/2017 .. 10/31/2038
00184*-AA-6 ... AZ RANDALL OH LANDLORD LLC ..... 2,783,883 |...87.7950 |. 2,444,119 .2,783,883 .0 .0 .3.637 ....01/01/2018 .. 03/31/2039
00194@-AA-2 ..... APH FINANCE 1 LLC SENIOR SECURED GUARANTEED NOTE 2,000,000 |...97.4920 |. 1,949,847 |. .2,000,000 .0 0] L4770 ....06/10/2019 .. 07/07/2029 ...
00206R-BH-4 ..... ATET INC v [ e 1,170,530 |...87.1320 |. ..871,320 |. .1,000,000 .0 (5,919) |. .3.209 ....07/27/2020 .. 12/16/2042 ...
00206R-BK-7 ..... ATET INC e e e [ e 1,492,647 |...86.4520 |. ..1,123,876 |. .1,300,000 1,473,933 |.. .0 (5,583) |- ... 3.448 ...06/30/2020 .. 06/15/2045 ...
00206R-JZ-6 ..... AT&T INC 2,141,010 |...79.4770 |... 1,589,540 |.... s .. ....2,124,275 LU Y € 1815\ N N N RPN | ) AR 8- 4[4 I AN 3.028 ....11/30/2020 ...|....06/01/2041 ...
00206R-KJ-0 ..... ATET INC e e e [ e J PO 1,563,620 |...72.6530 |.......eunnnn. 1,453,060 |...oeeeeennnnn 2,000,000 |eeveunnannn 1,573,717 0 foeeeeeeennn 6,304 |oeeeiniiieeennn0 [0 000232500 .. 4.864 ...06/20/2022 ...|....09/15/2053 ...
AMZN (GR MI') CTL PASS-THRU TRU CTL - LEASE BACKED
00225#-AA-3 ..... NOTES .eeeeeeeeee e eeeeeee e e eeeene e e eeenneeeeeennnens frn eee [ vnnes | vvviiieens foue 1E e 1,917,236 |...90.9500 |........een... 1,743,728 | 1,917,236 |.oeeeennnnnnns 1,917,236 0 fooeereeeeiieeend0 e o0 040095 |l 4.129 ....11/16/2018 ...|....09/30/2039 ...
00226@-AA-4 ..... ATC HOLDING LLC SENIOR NOTES .. 2,000,000 |...97.9960 |... ....2,000,000 O 0 0 [0 0000040180 |l 4.180 ....12/20/2018 ...|....12/20/2025 ...
00287Y-BX-6 ..... ABBVIE INC .. 1,015,416 |...93.5250 |... ....1,010,389 0 e (1,662) [0 o0 002223.200 |- 2.999 ....11/19/2020 ...|....11/21/2029 ...
00287Y-CA-5 ..... ABBVIE INC .. 1,189,790 |...90.3480 |... .... 1,164,661 JLUJ R € 18102 DN AR N RPN | I R 31 <10 I AN 2.1 ....12/16/2020 ...|....11/21/2039 ...
009098-A*-5 ..... AMAZON FORT WORTH TX LEASE COL ...93.7540 |... ... 1,725,534 O 0 0 0 el 40494 4.536 ...05/10/2019 ...|....11/10/2039 ...
00914A-AA-0 ..... AIR LEASE CORP ... 1. ...99.8460 |... .... 1,999,629 O 337 L0 [0 00004250 |l 4.475 ....01/15/2019 ...|....02/01/2024 ...
00914A-AE-2 ..... AIR LEASE CORP 1 ...90.4180 |. .993,158 |.. .0 .3.382 ....09/09/2019 .. 10/01/2029
00914A-AG-7 ..... AIR LEASE CORP ... 1 ...88.7990 |. . 4,932,587 |.. .0 .3.246 ...01/07/2020 .. 02/01/2030
015271-AY-5 ..... ALEXANDRIA REAL ESTATE EQUITIE 1 ...83.4580 |. 247,351 |.. .0 ......2.980 ....02/02/2022 .. 03/15/2034 ...
015271-AY-5 ..... ALEXANDRIA REAL ESTATE EQUITIE .. N .. 749,714 ]...83.4580 |... ....750,031 O e 163 0 [0 000002.950 |l 2.980 ....02/02/2022 ...|....03/15/2034 ...
018522-E#-5 ..... ALLETE INC ... .. 1,000,000 |...95.7670 |... ....1,000,000 O 0 0 [0 0022032200 |- 3.200 ...07/02/2012 ...|....07/15/2026 ...
018522-J*-4 ..... ALLETE INC ... .. 2,000,000 |...92.7720 |... ....2,000,000 O 0 0 00000030740 | 3.740 ....09/16/2014 ...|....09/15/2029 ...
018522-K*-2 ..... ALLETE INC FIRST MRTGE BONDS ...92.1340 |... ....3,000,000 O 0 0 [ l0 002223860 |- 3.860 ....09/24/2015 ...|....09/16/2030 ...
018522-L*-1 ..... ALLETE INC FIRST MORTAGE BOND .... ...94.9900 |... ....1,000,000 O 0 0 [0 00004.080 |- 4.080 ....03/01/2019 ...|....03/01/2029 ...
02005N-AV-2 ..... ALLY FINANCIAL INC . . ...99.2510 |... .... 1,497,305 0 e 3,460 o0 0 el 5.125 | 5.375 ....09/24/2014 ...|....09/30/2024 ...
022095-BE-2 ..... ALTRIA GROUP INC ... 2.BFE . 102.0370 |... ....1,99,007 O e 161 0 [0 0000.5.800 |- 5.820 ....02/12/2019 ...|....02/14/2039 ...
02209S-BN-2 ... ALTRIA GROUP INC . 2.BFE . ...70.4970 |....covnennnns 1,409,940 |.... ....1,986,120 O 292 o0 00022232700 |- 3.741 ...02/01/2021 ...|....02/04/2051 ...
022095-BP-7 ..... ALTRIA GROUP_INC . 2.B FE .. 1,983,800 )...73.0880 |.............. 1,461,760 |.... .... 1,984,306 O 180 0 0,004,000 . 4.041 ...02/01/2021 ... |....02/04/2061 ...
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023135-CB-0 ..... AMAZON.COM INC . cceniieeeeeeninns foee ven | s T LADFE e 992,840 |...74.4270 |................. 744,270 |.....oonnnnens 1,000,000 |eevennirrennnnnn 993,237 |oevveiniiiinnnnd (0 O L7 R | I AR | B EN 3.100 |...... BAT[MN oo e 4,219 ....06/10/2021 ...|....05/12/2051 ...
023586-D*-8 ..... AMERCO SENIOR NOTES vee |--2.BPL ... 4,000,000 |...75.3980 |... .4,000,000 |.. ....4,000,000 O 0 0 o0 e 2.780 |...... 2.780 |MS ...... .... 28,109 [... ....09/29/2021 ...|....09/30/2033 ...
023770-AA-8 ..... AMERICAN AIRLINES 2015-1 A .. voo |- 2.BFE ... ...91.7300 |... 977,942 .. O [ (643) |0 o0 e 3.375 |...... RIZL N 1R R 5,501 |... ....04/21/2016 ...|....05/01/2027 ...
02377A-AA-6 ..... AMERICAN AIRLINES 2014-1 A PT TRUST .. oo |- 2.CFE ..|... ...93.1500 |... 1,848,510 |.. JL I N | I ARt | B IR | B AU 3.700 |...... 3.700 |AO ...... . 17,099 ... ....09/02/2014 ...|....10/01/2026 ...
02380#-AA-0 ..... AVERICAN AIRLINES 2012-1B(R) EETC .... oo [...2.CPL ... ...98.2710 |... LU RN | N | RN | B SN 3.530 |...... 3.529 JAD .ees fernneieiiiinnnns 8,139 |... ....09/26/2019 ...|....10/01/2024 ...
025537-AP-6 ..... AMERICAN ELECTRIC POWER CO oo |--2.BFE ... ...71.2810 |... 1,782,025 |.... ....2,538,141 O [ (974) |0 o0 e 3.250 |...... 3.162 MS ...... .. 27,083 |... ...06/30/2020 ...|....03/01/2050 ...
025676-AM-9 ..... AMERICAN EQUITY INVESTMENT veo |- 2.CFE ... ...96.1920 |... 3,366,720 |.... ... 3,544,848 0 [ (12,682) |veececeiinnl0 o0 e 5.000 |...... 4.567 ....11/08/2017 ...|....06/15/2027 ...
025816-BF-5 ..... AMERICAN EXPRESS . |- 1L.EFE ... ...89.9660 |... .. 1,326,999 |.... ....1,727,973 0 e (9,943) |0 o0 e 4.050 |...... 2.869 LLA171772021 ... 12/08/2042 ..
025816-BF-5 ..... [AMERICAN EXPRESS . .. 1.F FE .. ...89.9660 |. L. 22,492 | ...25,000 ..29,288 |.. .0 .4.050 |......2.869 ... 11/17/2021 .. 12/03/2042 ...
025932-AP-9 ..... [AMERICAN FINANCIAL GROUP ..... L2.AFE .. . 100.3730 |. ..4,014,920 |. .4,000,000 .4,3%,416 |.. .0 .5.250 |......3.382 ...03/17/2021 .. 04/02/2030
029163-AD-4 ..... [MUNICH RE AMERICAN CORP SENIOR NOTES SERIES B . . .. 1.F FE .. . 107.6920 |. ... 75,000 ..76,061 |.. .0 ..o 7.450 |......6.912 ....11/30/2004 .. 12/15/2026 ...
03027X-AY-6 ..... AMERICAN TOWER CORP ......eeeeeeenneeeeemnnneeeeemmnnnas fren o |- 2.CFE ..|... ...75.9040 |... .3,000,000 |.. ... 3,342,513 O e (8,873) |0 [0 e 3.700 |...... 3.049 ...11/18/2020 ...|....10/15/2049 ...
03040W-AZ-8 ..... AMERICAN WATER CAP CORP .......ccevvvunnirrrrinnnnenennns foun oe L 2AFE L 1,994,260 |...73.7750 |.............. 1,475,500 [....cceeennen 2,000,000 |.eeevenninnns 1,994,596 [....ccevvvnnnnnn (O R 7 | N | Y AR | B KN 3.250 |...... 3.265 ...05/10/2021 ...|....06/01/2051 ...
AMERICOLD REALTY OPERATING PRT GUARANTEED SENIOR
03063#-AA-2 ..... =R RN ) O 1,000,000 |...98.3280 |.................983,282 |...........eee 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (O R | R PN | I AR | B RN 4.680 |...... 4.680 ....12/04/2018 ...|....01/08/2026 ...
031100-P*-5 ..... AMETEK INC SERIES W SENIOR NOTE . .. 3,000,000 |...97.4900 |... ....3,000,000 JL N N | I APPSRt | B IR | ) AU 4.180 |...... 4.180 ....12/13/2018 ...|....12/13/2025 ...
036752-AK-9 ..... ELEVANCE HEALTH INC ...79.0260 |... ....1,051,379 O e (1,271 0 [0 e 3.700 |...... 3.3% ....02/25/2021 ...|....09/15/2049 ...
037411-AW-5 ..... APACHE CORP .. ...85.8370 |... 0 . e (1,195) o0 0 | 5.100 |...... 4.768 ....08/25/2011 ...|....09/01/2040 ...
037411-BF-1 ..... APACHE CORP .. ...93.5510 |... O 308 |0 [0 e 4.250 |...... 4.2711 ...06/05/2019 ...|....01/15/2030 ...
037411-BF-1 ..... APACHE CORP .. ...93.5510 |... O 8 0 [0 e 4.250 |...... 4.271 ....06/05/2019 ...|....01/15/2030 ...
037833-EF-3 ..... APPLE INC . ...68.5530 |. .. 2,056,590 |. .2,981,582 |.. .0 .2.650 |......2.682 ....02/01/2021 .. 02/08/2051 ...
037833-EK-2 ..... APPLE INC .... ...68.8570 |. ..2,065,710 |. .3,000,000 .2,997,105 |.. .0 .2.700 |......2.705 ...07/29/2021 .. 08/05/2051
038413-AA-8 ..... AQUA FINANCE TRUST 2020-AA A . ...93.0510 |. 21,922 |. ..292,229 292,229 |.. .0 .1.900 |......1.920 ....08/19/2020 .. 07/17/2046
038413-AB-6 ..... AQUA FINANCE TRUST 2020-AA B . ...89.7970 |. ..897,970 |. .1,000,000 .999,881 |.. .0 .2.790 |......2.812 ....08/19/2020 .. 07/17/2046
03842*-BU-9 ..... [AQUA PENNSYLVANIA INC ... ...67.5580 |. ..1,351,160 |. .2,000,000 .0 ......3.410 |...... 3.410 ...12/20/2019 .. 01/01/2053 ...
039483-AT-9 ..... ARCHER-DANIELS-MIDLAND .. . 113.7570 |... O e (72) 0 o0 e 5.935 |...... 5.770 ....12/16/2005 ...|....10/01/2032 ...
03980@-AB-2 ..... ARDENT MILLS LLC ... ...91.7310 |... 1,834,614 |.... ....2,000,000 LU RN | N | RN | B SN 3.940 |...... 3.940 ... 12/14/2017 ...|....12/14/2029 ...
042735-BF-6 ..... ARROW ELECTRONICS .. ...94.9340 |... 1,898,680 |.... ....1,99,377 O e 815 |0 0 e 3.875 |...... 3.924 ....06/01/2017 ...|....01/12/2028 ...
04317@-AF-5 ..... ARTHUR J GALLAGHER & CO SERIES H ...99.7510 |... 3,990,059 |.... ....4,000,000 LU RN | N | RPN | ) SN 4.580 |...... 4.580 ....02/27/2014 ...|....02/27/2024 ...
04317@-BJ-6 ..... ARTHUR J GALLAGHER & CO SENIOR NOTES .... ...98.5840 |... ....2,000,000 O 0 0 [0 e 4.850 |...... 4.850 . ....02/13/2019 ...|....02/13/2026 ...
04621W-AE-O ..... ASSURED GUARANTY . ...71.8190 |... ....1,036,575 LU SRR €170 N MO | I RPN | ) A 3.600 |...... 3.393 |MS ...... ... 36,000 [....08/30/2021 ...|....09/15/2051 ...
05279#-AH-2 ..... AUTOLIV ASP INC SER D GTD SR NT .. .. 3,000,000 |...98.2210 |... . ....3,000,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.740 |...... 4.240 (A0 ...... .. 142,200 |....04/23/2014 ...|....04/23/2026 ...
05279%#-AJ-8 ..... AUTOLIV ASP INC SER E GTD SR NT . .. 2,500,000 |...97.0280 |... 2,425,688 |.... ....2,500,000 LU RN | N | RN | B SN 4.940 |...... 4.440 (A0 ...... .. 123,500 |....04/23/2014 ...|....04/23/2029 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP 144A . 1,980,780 |...99.5130 |. .. 1,990,260 |. 1,995,428 |.. .0 .5.500 |......5.750 ....07/07/2020 .. 12/15/2024 ...
05526D-BT-1 ..... BAT CAPITAL CORP . ...73.6180 |. .. 1,472,360 |. .2,056,075 |.. .0 .3.734 |......3.506 ....12/09/2020 .. 09/25/2040
05590#-AA-9 ..... BPHQ 2017 CTL PASS-THROUGH TRU CTL . ...92.8320 |. 1,435,635 |.. .0 ......3.540 |......3.566 1172172017 . 11/15/2032 ...
059438-AH-4 ... BANK ONE CORP SUB DEBENTURES .........covivvivvnnnninnns foun oe . 107.6570 |... O e (968) |0 o0 e 7.625 |...... 6.030 ....11/30/2004 ...|....10/15/2026 ...
06051G-GM-5 ..... BANK OF AMERICA .. ...90.3710 |... ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 4.244 |...... 4.150 ...04/19/2017 ...|....04/24/2038 ...
06051G-JE-0 ..... BANK OF AMERICA .. ...71.5540 |... .... 3,089,348 LU SRR 3% 51 N N | N RPN | ) A 2.676 |...... 2.440 ....12/08/2020 ...|....06/19/2041 ...
06406R-BM-8 ..... BANK OF NY MELLON CORP .....ceeevvmeeeeeemmmnneeeeennnas foen o . 106.0520 |... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 5.834 |...... 5.785 ....10/18/2022 ...|....10/25/2033 ...
070101-Ge-3 ..... BASIN ELECTRIC POWER COOP 2015 SERIES C NOTES ......[|... ... ...89.0050 |... ....5,000,000 I RN | N | RPN | B SN 4.740 |...... 4.740 ....07/07/2015 ...|....06/15/2044 ...
072863-AJ-2 ..... BAYLOR SCOTT & WHITE HOLDING . ...69.1890 |... ....2,051,899 O e (1,371 0 o0 e 2.839 |...... 2.699 ....08/30/2021 ...|....11/15/2050 ...
072868-AC-6 ..... BAYLOR UNIVERSITY A1 | e .. 2,000,000 |...89.1050 |... . .. ....2,000,000 O o0 o0 [0 e 4.019 |...... 4.019 ....02/08/2018 ...|....03/01/2038 ...
080807-AA-8 ..... BELROSE FUNDING TRUST 144A .......coeevvvvnieneeemnnnnne foon ven [ hnnnnns 1 s L 2AFE | 3,000,000 |...79.9850 |.............. 2,399,550 [...oeeeeennnn 3,000,000 |.eeveunianns 3,000,000 J.eeeuuniieeennns 0 fooeeiieerened0 o0 0 s 2.330 [...... 2.330 ...08/11/2020 ...|....08/15/2030 ...
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092113-AN-9 ..... BLACK HILLS CORP ....ccevvvvineeeririiieeeecennineeeeenns oo ven | s T L 2AFE L 1,681,980 |...80.2870 [......cceeeen 1,204,305 |oeveennnnnnns 1,500,000 [...oeeeennnnn 1,669,779 |.oovvvvineens 0 |eeens (5,003) |evuunieeennnnnd 0 foorriiiiiinns 0 Jeeen 4.200 |...... 3465 [MS ... [oeeeiiiiins 18,550 [.ovvvieennnnnns 63,000 [....06/24/2021 ...|....09/15/2046 ...
BLACKSTONE PRIVATE CREDIT FUND SENIOR UNSECURED
09261H-A*-8 ..... =R RN RN T L 2AFE L 5,000,000 |...98.2770 |......evvnnene 4,913,872 |...covvnennnns 5,000,000 |.eeevunnienns 5,000,000 |.eeveuniiernnnnnn (0 [V 0 foorriiiiiinns [V P 2.560 |...... 2.560 ...06/21/2021 ...|....06/21/2024 ...
BLACKSTONE PRIVATE CREDIT FUND SENIOR UNSECURED
09261H-A@-6 ..... =R IR RN T L 2AFE L 3,000,000 |...94.1310 |..ceuunnnnnnns 2,823,932 [.ooeeiiinnnnn 3,000,000 |.eeevunnenns 3,000,000 |oeeveunirrnnnnnn (U S | R N | AR | B RN 3.270 |...... 3.270 ...08/17/2021 ...|....08/17/2026 ...
09261H-BB-2 ..... BLACKSTONE PRIVATE CREDIT FUND 144A .. vee |--2.CFE ... . 104.0630 |....ccevnnnnnn 2,081,260 |.... .2,000,000 |.. ....1,977,333 O e 378 |0 o0 e 7.300 |...... 7.581 ....11/16/2023 ...|....11/27/2028 ...
10240%-AA-7 ... BOWIE ACQUISITIONS LLC oo [...2.CPL ... ...87.0970 |.....covnnnnns 2,824,440 |.... . 3,242,854 |.. ... 3,242,854 0. RN | N AR | R RN 3.920 |...... 3.919 ....12/16/2019 ...|....09/30/2038 ...
10334#-AS-1 ..... BOYD WATTERSON GSA REIT SR NT SER N .. . |---2.CPL ... . ...74.2680 |... .6,000,000 |.. ....6,000,000 0 . FUU VI FORRPRRRL | R AU | ) IO 3.420 |...... 3.420 ....02/01/2022 ...|....02/01/2037 ...
103730-BQ-2 ..... BP CAP MARKETS AMERICA | LR FE L .. 1,000,000 |...72.4680 |... ....1,000,000 0. FRN VN R | N | B RO 3.379 |...... 3.379 ....02/03/2021 ...|....02/08/2061 ...
10806*-AA-3 ..... BRIDGE INVESTMENT GROWP ... .. 1.GPL ..|... ...96.9500 |....coeunnnnns 6,786,487 |.... . ....7,000,000 0 . JUU VI PR | B AU | ) IO 5.000 |...... 5.000 ...07/12/2022 ... |....07/12/2032 ...
10806*-AD-7 ..... BRIDGE INVESTMENT GROUP J1GPRL L. . 104.2930 |. ..3,128,782 |. .3,000,000 .3,000,000 |.. .0 .0 .6.100 |......6.100 ....03/29/2023 .. 03/29/2033 ...
10806C-AA-6 ..... BRIDGE HOUSING CORP ... .1.DFE .. ...85.2800 |. .. 2,558,400 |. .3,000,000 .3,000,000 |.. .0 0] .3.250 |......3.250 ....12/01/2020 .. 07/15/2030 ...
11043X-AA-1 ... BRITISH AIR 19-1 AA PTT 144A .1EFE .. ...89.0980 |. ..894,518 |. .1,003,971 1,034,784 |.. .0 (3,343) |. .3.300 |......2.689 ... 11/22/2019 .. 12/16/2032 ...
11135F-BF-7 ..... BROADCOM INC 144A .. .2.CFE .. ...82.4350 |. ..1,648,700 |. .2,000,000 1,996,448 |.. .0 .31 .2.600 |......2.622 ....01/04/2021 .. 02/15/2033
11135F-BJ-9 ..... BROADCOM INC 144A .2.CFE .. ...79.3560 |. .. 1,587,120 |. .1,993,864 |.. .0 L2567 | ......3.500 |......3.524 ....01/04/2021 .. 02/15/2041 ...
11135F-BP-5 ..... BROADCOM INC 144A .. |- 2.CFE ..|... ...82.1510 |... 1,643,020 |.... . . ....2,014,620 0 . e (1,031) o0 0 3.137 |...... 3.062 1271772021 ... 11/15/2035 ...
117043-AT-6 ..... BRUNSIICK CORP ..eevveeieeciiiieeecccii e [ e L 2BFE | 1,994,880 |...80.9160 |.............. 1,618,320 [.oeeeeennnnn 2,000,000 |.eeevunninnns 1,995,984 [.....ccevnnnnnnnd (U O LY N | Y AR (B RN 2.400 |...... 2.429 ...08/04/2021 ...|....08/18/2031 ...
CA & NY PROP SALE REIT 2 LLC SENIOR UNSECURED
124708-AC-8 ..... (0711 Il I | R N L PC P AN 3,000,000 |...79.9670 |......evvnnenn 2,399,006 |......oounnnns 3,000,000 |.eeevunnnnns 3,000,000 |.eeveuniirinnnnnn (O R | R N | I AR | B RN 2.650 |...... 2.650 ....01/07/2021 ...|....01/07/2033 ...
1248EP-CE-1 ... CCO HLDGS LLC/CAP CORP 144A .... oo |- 8.CFE ... .. 493,370 |...90.2810 |... ....487,039 O [ (1,788) |0 o0 e 4.500 |...... 4.054 ...03/05/2020 ...|....08/15/2030 ...
1248EP-CE-1 ... CCO HLDGS LLC/CAP CORP 144A .... veo |- 3.CFE ... ... 21,630 |...90.2810 |... JLUJN R /70 1 PO | I RPN | ) AN 4.500 |...... 4.054 ....03/05/2020 ...|....08/15/2030 ...
12527G-AH-6 ..... CF INDUSTRIES INC 144A .. oo |--2.BFE ... .. 1,002,500 |...97.8620 |... JLU N U (s VA ARt | B IR | B AU 4.500 |...... 4.463 ....08/16/2018 ...|....12/01/2026 ...
125523-BK-5 ..... CIGNA CORP veo |- 2.AFE L) .. 1,069,880 |...81.4840 |... O e (1,789) |0 o0 e 3.875 |...... 3.466 ....02/25/2021 ...|....10/15/2047 ...
125523-CK-4 ..... CIGNA CORP |- 2.AFE L. ..1,007,110 |...74.1350 |... 741,350 |.... . ....1,006,676 JLO N USRI & [+ DN ARt | B IR | ) AU 3.400 |...... 3.361 ...02/26/2021 ...|....03/15/2050 ...
125896-BV-1 ..... | CMS ENERGY CORP 1,826,000 |...79.4160 |. .. 1,450,136 |. . 1,826,000 .1,826,000 |.. .0 .3.750 |......3.499 ....11/19/2020 .. 12/01/2050 ...
125896-BV-1 ..... CMS ENERGY CORP ..... 1,174,000 |...79.4160 |. ..932,344 |. 1,174,000 1,174,000 |.. .0 .3.750 |......3.499 ....11/19/2020 .. 12/01/2050
12610#-AA-1 ... CBRE U.S. CORE PARTNERS LP .. . .2.B. 3,000,000 |...89.1160 |. ..2,673,484 |. .3,000,000 .3,000,000 |.. .0 .0 ......3.380 |......3.380 ....10/30/2019 .. 10/30/2029 ...
12610#-AC-7 ..... CBRE U.S. CORE PARTNERS LP SENIOR UNSECURED NOTES .[... ... ....2.B. .. 2,000,000 |...84.0430 |... .2,000,000 |.. ....2,000,000 0 . JUU VI PR | B AU | ) IO 2.840 |...... 2.840 ....11/04/2020 ...|....11/04/2030 ...
126307-BH-9 ..... CSC HOLDINGS LLC ...75.7300 |... . 750,000 |.. JLUS PO R K1) RUUUURRRRRRO | [ AN | B R 4.500 |...... 4.300 ....07/27/2021 ...|....11/15/2031 ...
12636Y-AD-4 ..... CRH AMERICA FINANCE INC 144A ... ...92.7390 |... .2,000,000 |.. .... 2,264,409 0 e (6,879) |0 [0 e 4.500 |...... 3.662 ...02/07/2022 ...|....04/04/2048 ...
126408-HC-0 ..... CSX CORP ... ...83.9400 |... 839,400 |.... .1,000,000 |.. ... 1,127,372 0 | 2 (3,120) [0 0 e 3.950 |...... 3.220 ....02/26/2021 ...|....05/01/2050 ...
126408-HT-3 ..... CSX CORP ... ...64.6670 |... ..1,638,015 |.... . 2,533,000 |.. ....2,514,099 O [ A78 |0 0 e 2.500 |...... 2.538 ....12/01/2020 ...|....05/15/2051 ...
126408-HT-3 ..... CSX CORP ...64.6670 |... 1,595,335 |.... .2,467,000 |.. ... 2,448,591 O [ 461 |0 [0 2.500 |...... 2.538 ....12/01/2020 ...|....05/15/2051 ...
126650-CY-4 ..... CVS CORP CTL ... ...94.8010 |... 1,896,020 |.... .2,000,000 |.. .... 1,987,365 JO I O .11 < T APt | B IEUUPURPRRRRIN | ) AU 4.780 |...... 4.842 ....03/07/2018 ...|....03/25/2038 ...
126650-DP-2 ..... CVS CORP ...71.3530 |... .1,000,000 |.. ....1,011,789 O e (881) |0 o0 2.700 |...... 2.610 ....11/30/2020 ...|....08/21/2040 ...
127055-AK-7 ... CABOT CORP ... ...94.6990 |. ..2,983,019 |. .3,150,000 3,141,422 |.. .0 .3.400 |...... 3.504 ...07/23/2018 .. 09/15/2026 ...
12737%-AB-7 ..... CSFV CORE 11 LLC . ...81.4850 |. .. 2,444,561 |. .3,000,000 .3,000,000 |.. .0 .2.920 |......2.920 ....04/01/2021 .. 04/01/2033 ...
134429-BK-4 ..... | CAMPBELL SOUP COMPANY ... . ...69.0330 |. .. 1,380,660 |. .2,000,000 .2,081,748 |.. .0 .3.125 |......2.899 ....01/20/2021 .. 04/24/2050 ...
14040H-BJ-3 . CAPITAL ONE FINANCIAL CORP ......ceeevvvunnrvrrernnnnnens foun oe ...98.1220 |. ..981,220 |. .999,983 |.. .0 .4.200 |......4.201 ....10/26/2015 .. 10/29/2025 ...
14040H-CE-3 ..... |CAPITAL ONE FINANCIAL CORP .. ..LS.. ...95.3920 |. 750,412 |.. .0 ......3.650 |......3.675 ...05/06/2020 .. 05/11/2027 ...
14040H-CE-3 ..... CAPITAL ONE FINANCIAL CORP ...95.3920 |... ....248,805 O e 84 0 [0 3.650 |...... 3.675 ....06/06/2020 ...|....05/11/2027 ...
14040H-CG-8 ..... CAPITAL ONE FINANCIAL CORP .. . . ...75.8120 |... 2,274,360 |.... ....2,895,619 O 25,922 |0 o0 e 2.359 |...... 2.83%2 . 12/22/2021 ... |....07/29/2032 ...
141781-88-2 ..... CARGILL INC 144A ..LS.. 1.F FE . .. 1,157,028 |...83.5210 |... 1,002,282 |.... .... 1,164,821 O 3,995 |0 [0 e 2125 |...... 2.539 ....01/11/2022 ...|....11/10/2031 ...
141781-BS-2 ..... CARGILL INC 144A 1.F FE . .. 771,352 |...83.5210 |... 0 [ 2,663 |0 o0 e 2125 |...... 2.539 ....01/11/2022 ...|....11/10/2031 ...
14313*-AB-9 ..... CARMAX AUTO SUPERSTORES INC .... e [T e 2.0 e 3,000,000 |...97.3790 |... . . .. O o0 0 [0 e 4170 |...... 4170 ....06/22/2016 ...|....04/27/2026 ...
161175-C0-4 ..... CHARTER COMM OPT LLC .....oieeeerenneercnnnnneeeernnnnns oo vee [ nnnees 1 s L 2.C0FE |t 998,350 [...86.8240 |.......cceuunnnns 868,240 |......ooeeees 1,000,000 |..eeuneeeennnnss 998,815 [.....ceevnnnnnnns 0 fooiiiieennn 220 |oovvininneeee0 o0 s 2.250 |...... 2.275 ...09/27/2021 ...|....01/15/2029 ...
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166754-AP-6 ..... CHEVRON PHILLIPS CHEM CO 144A .......oovviiviinnnnnnns foen e | s T L AGFE e 996,370 |...96.0320 |.................960,320 |.............. 1,000,000 |eveennirrennnnd 998,816 [......cevvnnnnnn (U RN (| RN | N AU | B RN 3.400 |...... 3.443 ....11/18/2016 ...|....12/01/2026 ...
166754-AS-0 ..... CHEVRON PHILLIPS CHEM CO 144A . |- 1.GFE L. ...95.5550 |... .2,000,000 |.. .... 1,997,056 0 e 602 0 o0 e 3.700 |...... 3.736 ....02/28/2018 ...|....06/01/2028 ...
166756-A0-9 ..... NOBLE ENERGY INC .| 1.DFE ..|... . 110.6160 |... ..240,000 |.. JLUJ PR ( (.0 N N | I RN | ) A 8.000 |...... 7.297 ....01/06/2021 ...|....04/01/2027 ...
166756-AQ-9 ..... NOBLE ENERGY INC . .- 1.DFE ..|... . 110.6160 |... .. 10,160,000 |.. ...10,363,031 0 [ (53,657) |oveeeeeeeeend0 [0 e 8.000 |...... 7.297 ....01/06/2021 ...|....04/01/2027 ...
166764-BZ-2 ..... CHEVRON CORP . |- 1.DFE ... ...78.8250 |... ....1,000,000 |.. .... 1,040,398 O e (2,022) |0 o0 e 2.978 |...... 2.664 ....09/08/2021 ...|....05/11/2040 ...
167885-A0-1 ..... CHICAGO PARKING METERS INC SENIOR SECURED NOTE ... . |---2.CPL ... ...98.2860 |... .3,000,000 |.. ....3,000,000 JL I I | I APPSRt | B IR | ) FOU 4.930 |...... 4.930 ...01/30/2019 ...|....12/30/2025 ...
171232-AE-1 ... CHUBB CORP DEBENTURES .. 1.F FE ..|... . 111.9280 |... LU R (7 N | I RPN | ) RN 6.800 |...... 6.070 ....11/30/2004 ...|....11/15/2031 ...
172062-AF-8 ..... CINCINNATI FINANCIAL CORP DEBENTURES . B .. 1.G FE ..|... . 107.3990 |... . JLO I U (570 ARt | B ISP | B AU 6.920 |...... 6.267 ....05/09/2005 ...|....05/15/2028 ...
172520-AQ-3 . CINTAS CORPORATION NO 2 . 1 .1.GFE .. ...96.7040 |. ..967,040 |. .0 .4.000 |......4.007 ....04/26/2022 .. 05/01/2032
17275R-AD-4 . CISCO SYSTEMS INC .. 1 .1.DFE .. . 111.0280 |. .. 3,330,840 |. .0 .5.900 |......5.336 ....00/26/2022 .. 02/15/2039
172967-JM-4 ... CITIGROUP INC SERIES P 2 L3.AFE .. ...98.0050 |. .. 2,450,125 |. .0 ......5.950 |......5.950 ....04/20/2015 .. 01/01/9999 ...
172967-MK-4 ... CITIGROUP INC 2 ... .. 3.AFE ..|... .. 1,000,000 |...93.2580 |... 932,580 |.... ....1,000,000 JL N N | I APPSRt | B IR | ) AU 4.700 |...... 4.700 ...01/15/2020 ...|....01/01/9999 ...
17308C-C5-3 ..... CITIGROUP INC B L 1.6 FE . .. 2,000,000 |...89.1140 |.............. 1,782,280 |.... ....2,000,000 I RN | N | RPN | B FN 2.976 |...... 2.976 ....10/28/2019 ...|....11/05/2030 ...
180554-AM-4 ... CLARION LION PROPERITES FUND ... .. 2,000,000 |...99.8350 |....eunnnnnnn 1,996,708 |.... ....2,000,000 J I N | I APt | B IR | ) AT 4.600 |...... 4.600 ....02/14/2014 ...|....02/14/2024 ...
18055#-BB-7 ..... CLARION LION PROPERITES FUND SENIOR NOTE SERIES Z .|... ... 2,000,000 |...95.0410 |... ....2,000,000 LU RN | N | RN | B SN 4.390 |...... 4.390 ....02/01/2019 ...|....02/01/2030 ...
184692-C#-6 ..... CLEARBRIDGE ENERGY MLP FUND INC ......ccevuuieeeennnns B .. 559,610 |...97.4000 |... JLU I N | [ APt | B IR | B AU 3.460 |...... 3.460 ....06/11/2015 ...|....06/11/2025 ...
186856-AF-9 ..... CLIFFWATER CORPORATION Senior Secured Notes . N .. 3,000,000 |. 101.1290 |... I RN | N | RPN | B SN 5.500 |...... 5.500 ...09/30/2022 ...|....07/19/2026 ...
18685@-AV-4 ... CLIFFWATER CORPORATION Senior Secured Notes . N A .. 3,000,000 |. 116.4720 |.............. 3,494,151 |.... ....3,000,000 J N N | I APt | B IEUPRRPRRPIN | B FOT 7.400 |...... 7.398 ....12/19/2023 ...|....01/20/2034 ...
191216-D0-0 ..... COCA-COLA BOTTLING UNITED INC N ...79.2700 |... ..2,378,100 |.... ....3,100,125 O o (4499) |0 [0 e 2.875 |...... 2.634 ....12/08/2021 ...|....05/05/2041 ...
195674-J#-4 ..... COLONIAL GAS COMPANY SENIOR UNSECURED NOTES . 1 ...92.3430 |. ..923,429 |. .1,000,000 |.. .0 0] .3.130 |......3.130 ...10/05/2017 .. 10/05/2027
195869-AG-7 ..... COLONIAL PIPELINE CO 144A SENIOR NOTES . . . 115.3000 |. ...86,475 |. ..84,181 |.. .0 ... (843) |. .7.630 |......5.753 ....11/30/2004 .. 04/15/2032
20030N-BU-4 . COMCAST CORP ... 1 ...77.5620 |. ..2,326,860 |. .3,000,000 . 3,405,569 |.. .0 .. (13,499) | .3.400 |......2.591 ....11/18/2020 .. 07/15/2046
20030N-CC-3 . COMCAST CORP mi ...84.0580 |. ..1,681,160 |. .2,000,000 . 2,393,962 |.. .0 ..(11,801) | .3.969 |......2.812 ....01/15/2021 .. 11/01/2047 ...
20030N-CE-9 . COMCAST CORP N ...83.6050 |. ..1,672,100 |. .2,000,000 2,411,799 |.. .0 ..(10,951) | ......3.999 |......2.852 ...01/15/2021 .. 11/01/2049 ...
20030N-CL-3 ..... COMCAST CORP ... N ...96.6610 |... 273,551 |.... 284,238 LU SRR (11N N | I RPN | ) A 4.600 |...... 4.558 ....04/29/2022 ...|....10/15/2038 ...
20030N-CL-3 ..... COMCAST CORP ... N A ...96.6610 |... ....120,136 0 [ (183) o0 o0 e 4.600 |...... 4.558 ....04/29/2022 ...|....10/15/2038 ...
20030N-DH-1 ... COMCAST CORP ... N ...86.0740 |... ... 701,063 O e (5,193) |0 o0 e 3.750 |...... 2.454 ....12/18/2020 ...|....04/01/2040 ...
200340-A0-0 ..... COMERICA INC ... N ...94.0940 |... 1,000, 121 O e () |0 o0 e 3.800 |...... 3.795 ....07/18/2014 ...|....07/22/2026 ...
20825C-AY-0 ..... CONOCOPHILLIPS . N . ...98.5360 |... 1,018,946 LU SRR 1Y (1:5) N N | I RPN | ) I 4.300 |...... 3.826 ....06/09/2022 ...|....08/15/2028 ...
20826F-AC-0 ..... CONOCOPHILL IPS COMPANY N A .. 1,076,780 |...89.4290 |... 894,290 |.... 1,072,666 0 e (2,331) 0 o0 e 4.300 |...... 3.785 ...03/08/2022 ...|....11/15/2044 ...
20826F-BC-9 ..... CONOCOPHILL IPS COMPANY 1 2,488,246 |...84.6870 |. L2, 17,175 | .2,488,730 |.. .0 .3.758 |......3.793 ....10/04/2022 .. 03/15/2042 ...
210518-E*-3 ..... CONSUMERS ENERGY COMPANY FIRST MORTGAGE BONDS . 1 2,000,000 |...79.8770 |. .. 1,597,540 |. .2,000,000 .2,000,000 |.. .0 0 | .3.520 |......3.520 ....09/28/2017 .. 09/28/2037
210518-F*-2 ..... CONSUMERS ENERGY COMPANY First Mortgage Bonds . 1 3,000,000 |...79.7160 |. ..2,391,480 |. .3,000,000 .3,000,000 |.. .0 L0 .3.520 |......3.520 ....11/15/2017 .. 11/15/2037
210795-0B-9 . CONTINENTAL AIRLINES 2012-2 A EETC ... . ...97.8220 |. 1,795,238 |. .1,835,209 .1,838,439 |.. .0 (3,545) | .4.000 |......3.770 ....02/05/2014 .. 04/29/2026
219350-AX-3 . CORNING INC evvvveiviiiiiiieiiiniis 1 ...95.8230 |. .. 1,916,460 |. .2,297,934 |.. .0 . (17,722) | ......4.700 |...... 3.299 ....01/07/2022 .. 03/15/2037 ...
20279#-AE-4 ..... COUSINS PROPERTIES INCORPORATE SENIOR NOTE .. ...92.2980 |..cceirnnnnnns 4,614,897 |.... 5,000,000 J I N | I FORRRRRt | B ISP | B AU 3.950 |...... 3.950 s . .. 197,500 |....06/19/2019 ...|....07/06/2029 ...
22541L-AE-3 ... CREDIT SUISSE FB USA INC ..evvvnvvivininnieiininineeeens oo ven | s . 113.8320 [...covvvnnnnnnns 85,374 |..evvviieeeeennn 75,000 |oeeeniiiiiinnnns 81,145 (0 N £-7:10) 1 RN | N AR | B KN 71425 |...... 5.890 [JJ coovres |oviiniiniiiins 2,464 | 5,344 |....11/30/2004 ...|....07/15/2032 ...
CREDIT OPPOR PARTNERS JV LLC SENIOR UNSECURED NOTES
225480-AA-9 . . 1 ...95.2950 |. ..6,670,670 |. .7,000,000 .7,000,000 |.. .0 .3.620 |......3.620 253,400 |....08/17/2021 .. 08/17/2026 ...
225655-A@-8 ..... [CRESCENT CAPITAL BDC INC SENIOR UNSECURED NOTES . 1 ...96.6320 |. ..2,898,963 |. .3,000,000 .3,000,000 |.. .0 .4.000 |......4.000 120,000 |....05/05/2021 .. 02/17/2026 ...
22822R-BH-2 ..... [CROWN CASTLE TOWERS LLC 144A ......ccvvvvenviiviinnnnns [oen o mi ...94.9640 |. ..949,640 |. .1,000,000 .1,000,000 |.. .0 A4 ... 424 . 42,410 |....06/26/2018 .. 07/15/2028 ...
22822V-AP-6 . CROWN CASTLE INTL CORP .. N ...79.1520 |. .. 1,583,040 |. .2,000,000 .2,288,636 |.. .0 ......4.000 |......3.168 .80,000 |....12/04/2020 .. 11/15/2049 ...
22822V-AX-9 ..... CROWN CASTLE INTL CORP .. 1 L. 71.5160 |..oooveennnnns 2,860,640 |.... .4,000,000 |.. ... 3,984,375 LU RN 1.7 A N | I RN | ) FN 2.900 |...... 2.929 .. 116,000 |....02/08/2021 ...|....04/01/2041 ...
22970*-AA-8 ..... BGS BNSF CTL - Series 2015-1 PT .... ...92.9620 |....covnnnnnns 5,432,902 |.... ....5,844,211 JLO N N | I APt | B ISP | B AT 4.070 |...... 4.105 .. 237,859 |....03/12/2015 ... |....05/15/2034 ...
22970*-AB-6 ..... BGS BNSF CTL PT Tr Cert Ser 2021 ... .. 1,386,198 )...90.7800 |.............. 1,249,802 |.... ... 1,384,329 O e (728) |0 o0 3.200 |...... 3. 112 | MON ..... ... 44,056 |....06/02/2021 ...]....05/15/2034 ...
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23157#-AG-4 ..... CURTISS-NRIGHT CORPORATION ....evvvvveneveeinnennneennns foee ven e | s L2APL e 1,800,000 |...98.1230 |........eunnn. 1,766,218 |..ocevvnennnns 1,800,000 [...oeeeennnn 1,800,000 [oveenvvvevnnnnnn foovviiiiiiiin0 o0 [0 e 3.850 ....02/26/2013 ...|....02/26/2025 ...
233835-A0-0 ... DAIMLER FINANCE NA LLC o | LEFE L . 125.5580 |... .5,000,000 |.. ....5,300,042 0 [ (31,465) |0 [0 e 8.500 ....08/05/2002 ...|....01/18/2031 ...
23386#-AR-3 ..... DAIRY FARMERS OF AMERICA INC SENIOR NOTE . A1 [ 2B FE L ...98.3030 |... .1,000,000 |.. ....1,000,000 I RN | N | RPN | B A 4.660 ....01/03/2019 ...|....01/03/2026 ...
235851-All-2 ..... DANAHER CORP A [ 1GFE L ...69.3370 |... .3,000,000 |.. .... 2,982,696 0 [ 402 0 o0 e 2.800 ....12/01/2021 ...|....12/10/2051 ...
24703D-BF-7 ..... DELL INT LLC / EMC CORP A1 [ 2B FE L ...75.6010 |... .3,000,000 |.. .... 3,020,471 LU RPN (< (-1 ) MO | I RPN | ) AN 3.375 ....10/02/2023 ...|....12/15/2041 ...
24715@-AZ-7 ..... DELOITTE LLP A e LR ...96.9140 |... .3,000,000 |.. ....3,000,000 JL I I | I APPSRt | B IR | ) FOU 5.320 ...05/31/2023 ...|....05/30/2038 ...
24736X-AA-6 ..... DELTA AIRLINES 2015-1 AA .. A LR FE L ...94.3320 |... ..651,459 |.. LU RN | N | RN | B SN 3.625 ....08/10/2015 ...|....07/30/2027 ...
24736Y-AA-4 ..... DELTA AIRLINES 2015-1 A ... N A |--2.BFE ... ...92.1320 |... ..651,467 |.. JLU I N | [ APt | B IR | B AU 3.875 ....08/10/2015 ...|....07/30/2027 ...
2517M-AL-7 ..... DEVON ENERGY CORPORATION 2 .2.BFE .. ...96.83%0 |[. .2,000,000 .0 .5.600 |.. ....08/24/2011 .. 07/15/2041
25389J-AT-3 . DIGITAL REALTY TRUST LP 1 .2.BFE .. ...97.7850 |. 1,610,000 .0 .4.450 |.. ....06/14/2018 .. 07/15/2028
25389J-AT-3 ..... [DIGITAL REALTY TRUST LP ... 1 .2.BFE .. ...97.7850 |. ..390,000 .0 .5 | ... 4,450 .. ....06/14/2018 .. 07/15/2028 ...
254687-FZ-4 ..... WALT DISNEY COMPANY (THE) ... N A |- 1.GFE L. ...80.4510 |... .2,181,000 |.. ... 2,445,723 0 [ (6,598) |oeeeeeeeeeen0 [0 e 3.600 ...02/25/2021 ...|....01/13/2051 ...
254687-FZ-4 ..... WALT DISNEY COMPANY (THE) ... N | 1.GFE L. .. 925,473 |...80.4510 |... . 819,000 |.. ....918,408 O [ (2,478) [0 [0 3.600 ...02/25/2021 ...|....01/13/2051 ...
254687-GA-8 ..... WALT DISNEY COMPANY (THE) ... N A |- 1.GFE L. .. 159,771 |...81.4610 |... . 160,000 |.. ....159,781 O 8 0 [0 e 3.800 ....05/11/2020 ...|....05/13/2060 ...
254687-GA-8 ..... WALT DISNEY COMPANY (THE) N | 1.GFE L. .. 838,799 |...81.4610 |... ....838,849 O e 14 0 [0 3.800 ....06/11/2020 ...|....05/13/2060 ...
260543-CE-1 ..... DOW CHEMICAL CO N A |- 2.AFE L. .. 851,790 |...98.3460 |... ....856,654 0 e 4,097 0 0 e 5.250 ....10/24/2022 ...|....11/15/2041 ...
260543-CG-6 ..... DOW CHEMICAL CO N |- 2.AFE L ...4,246,355 |...88.5160 |... 3,098,060 |.... .... 4,169,380 0 [ (26,921) |0 o0 e 4.375 ....01/22/2021 ... |....11/15/2042 ...
26078J-AE-0 ..... DUPONT DE NEMOURS INC ... N A |- 2.AFE L. ..1,000,000 |. 102.7700 |... 1,027,700 |.... ....1,000,000 O [0 0 [0 e 5.319 . ...11/14/2018 ...|....11/15/2038 ...
26138E-AY-5 ..... KEURIG DR PEPPER INC ... N .. 2.BFE ..|... ...89.0050 |... ..2,670,150 |.... .... 3,471,651 O [ (13,790) |0 o0 e 4.420 .. 132,600 |....03/01/2021 ...|....12/15/2046 ...
26442C-AR-5 ..... |DUKE ENERGY CAROLINAS 1 1.FFE .. ...81.2840 |. ..812,840 |. 981,723 |.. .0 .3.875 |.. . 38,750 |....07/13/2018 .. 03/15/2046
26875P-AN-1 ..... EOG RESOURCES INC .. 1 .1.GFE .. ...92.1250 |. .. 1,013,375 |. .1,200,205 |.. .0 .3.900 |.. ....01/31/2022 .. 04/01/2035
26884U-A0-8 ..... EPR PROPERTIES SERIES B GTD SENIOR NOTES 1 .2.CFE .. ...97.2230 |. ..7,291,688 |. .7,500,000 |.. .0 .4.560 |.. ....08/22/2016 .. 08/22/2026
268858-AB-6 ..... EQT MIDSTREAM PARTNERS . mi .3.CFE .. ...96.6740 |. .460,758 |.. .0 4,125 |.. ....11/01/2016 .. 12/01/2026 ...
268858-AB-6 ..... EQT MIDSTREAM PARTNERS .. N .3.CFE ...96.6740 |. .536,554 |.. .0 4125 L ...11/01/2016 .. 12/01/2026 ...
26986%-AA-1 ... EAGLE SOLAR LLC SENIOR SECURED NOTE .. N ...78.0020 |... ....769,083 LU RN | N | RPN | ) SN 4.820 ....11/01/2018 ...|....12/31/2042 ...
27616#-AH-8 ..... EASTERLY GOVT PROPERTIES LP SENIOR NOTE SERIES B .. N A ...84.4270 |... ....3,000,000 JLO I N | I APPSRt | B IR | B AU 2.890 ....10/14/2021 ...|....10/14/2030 ...
278865-AM-2 ..... ECOLAB INC ...evviiiiiiiiiiiii e .. N . 104.9230 |... LU R 157 DN PO | I RPN | ) AN 5.500 ....00/26/2022 ...|....12/08/2041 ...
278865-AM-2 ..... ECOLAB INC ... N A . 104.9230 |... 0 e (2,255) |0 o0 e 5.500 ....00/26/2022 ...|....12/08/2041 ...
278865-BN-9 ..... ECOLAB INC ... N .. 67.8100 |... O e 189 |0 [0 2.700 ...12/06/2021 ...|....12/15/2051 ...
278865-BN-9 ..... ECOLAB INC -.eeeeeeeieeeeeeeee e eeeeeie e N A .. 124,694 |.. 67.8100 |... 124,708 JLU N Y A IR | N ISP | ) AP 2.700 ....12/06/2021 ...|....12/15/2051 ...
28501%-AY-1 ..... ELECTRIC TRANSMISSION TEXAS LL LLC SENIOR NOTES ... N 3,000,000 |...81.5290 |... ....3,000,000 LI RN | I N | RPN | B SN 3.900 ...03/17/2016 ...|....03/17/2036 ...
ELECTRIC TRANSMISSION TEXAS LL SENIOR UNSECURED
28501*-BB-0 ..... NOTES e 1. .. 1,000,000 |...89.5830 |... 895,830 |.... ....1,000,000 LU RN | N | RN | B SN 3.550 ....06/12/2019 ...|....06/12/2029 ...
28501*-BG-9 ..... ELECTRIC TRANSMISSION TEXAS LL LLC SENIOR NOTES . 1 5,000,000 |...72.3220 |. ..3,616,086 |. .5,000,000 |.. .0 ....01/19/2022 ..
20278N-AG-8 ..... ENERGY TRANSFER OPERATNG 1 997,890 |. 100.8270 |. ..1,008,270 |. .998,723 |.. .0 ....01/08/2019 ..
293641-BD-9 ..... [ENTERGY LOUISIANA LLC ...... 1 4,178,210 |.. 66.8160 |. ..2,672,640 |. . 4,165,499 |.. .0 ....11/10/2020 .. .
20379V-BN-2 ... ENTERPRISE PRODUCTS OPERATING . 2 .. .. 2,000,000 |...95.8500 |... 1,917,000 |.... ....2,000,000 0. . ....08/07/2017 ...|....08/16/2077 ...
29379V-CA-9 ... ENTERPRISE PRODUCTS OPERATING . N A 5,989,810 |...72.9580 |... 4,377,480 |.... .... 5,990,933 O e 162 |0 o0 e 3.200 ..192,000 |....08/02/2021 ...|....02/15/2052 ...
30231G-AN-2 ..... EXXON MOBIL CORP N 3,362,730 |...82.3850 |... 2,471,550 |.... .... 3,336,315 O e (11,788) |0 o0 e 3.567 M ...... ..107,010 |....09/17/2021 ...|....03/06/2045 ...
30231G-BF-8 ..... EXXON MOBIL CORP . N A ...5,915,750 |...92.8840 |... ....5,834,001 0 [ (41,316) |0 o0 e 4.221 Ms ...... ..211,350 |....12/27/2021 ...|....03/19/2040 ...
30251B-AD-0 ..... FMR LLC 144A .. 1,013,470 |...96.7210 |... ....1,007,715 LU R {1+ N N | I RPN | ) AN 4.950 FA ... ... 49,500 [....01/31/2013 ...|....02/01/2033 ...
30288*-AA-8 ..... FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES .. 826,800 |...92.5050 |... JLO I I | I APt | B ISP | B AT 4.540 MS ...... . 37,537 |....11/29/2016 ...|....03/31/2038 ...
30306V-A#-6 ..... FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTES 1,765,200 |...80.2590 |... . O o0 o0 [0 e 3.080 Do . 54,368 |....04/15/2021 ...|....06/30/2039 ...
30571#-AA-0 ..... FAIRVIEW HEALTH SERVICES TAXABLE BNDS SERIES2015 . 6,283,509 |.. 88.7060 |.............. 5,573,858 |.... ....6,283,509 JLO N N | I APt | B ISP | B AT 4.160 N ...... .. 261,394 |....09/02/2015 ... |....11/15/2043 ...
31428X-BB-1 ..... FEDEX CORP ....oovvvvvneniiiiiiiiiiiiiiiiiinnnns 4,488,290 |...84.1580 [.............. 3,366,320 |.... .... 4,458,763 O o (14,796) |0 o0 4.100 FA ...... .. 164,000 |....12/15/2021 ...]....02/01/2045 ...
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31620M-BU-9 ..... FIDELITY NATIONAL INFORMATION ...cevvvnnvvivinnnnnnnnes foee ven | s T L2BFE L 993,950 |...74.2350 |.eeeniiiinnnnn 742,350 [ooiiiiiinnnnns 1,000,000 |eevennirrennnnnn 994,595 |....oovviiinnes 0 fooviriiinnnn 284 |0 0 3.100 |...... 3.141 ....02/23/2021 ...|....03/01/2041 ...
316773-DB-3 ..... FIFTH THIRD BANCORP 2,000,000 |...93.0050 |... .2,000,000 |.. ....2,000,000 O 0 0 [0 e 4.500 |...... 4.500 ....07/27/2020 ...|....01/01/9999 ...
31953*-AL-6 ..... BNSF RAILWAY COMPANY SERIES A .... .. 336,809 |. 101.8470 |... I RN | N | N RN | B SN 5.960 |...... 5.959 ...10/16/2007 ...|....10/15/2027 ...
31953%-Al-4 ..... BNSF RAILWAY COMPANY SERIES B .... ... 33,147 |. 101.8470 |... JLO N N | [ ARt | B ISP | B AU 5.960 |...... 5.959 ....10/16/2007 ...|....10/15/2027 ...
31953*-AN-2 ... BNSF RAILWAY COMPANY SERIES C .... .. 208,461 |. 101.8470 |... I RN | N | RPN | B SN 5.960 |...... 5.959 ...10/16/2007 ...|....10/15/2027 ...
31953%-AP-7 ..... BNSF RAILWAY COMPANY SERIES D .... ... 85,587 |. 101.8470 |... JLU I I | I APt | B ISP | ) AT 5.960 |...... 5.959 ....10/16/2007 ...|....10/15/2027 ...
31953*-AQ-5 ..... BNSF RATLWAY COMPANY SERIES E .....covvvnnvvvviiinnnnens feun e .. 113,273 |. 101.8470 |... ....113,273 I RN | N | RPN | B SN 5.960 |...... 5.959 ....10/16/2007 ...|....10/15/2027 ...
32055R-A0-6 ..... FIRST INDUSTRIAL LP SERIES A GTED SENIOR NOTES ....[... ... .. 1,000,000 |...96.3200 |... . ....1,000,000 O 0 0 [0 e 4.300 |...... 4.300 ....04/20/2017 ...|....04/20/2027 ...
32055R-B#-3 . FIRST INDUSTRIAL LP SERIES E GTED SENIOR NOTES .. 2,000,000 |...92.3340 |. .2,000,000 .2,000,000 |.. .0 .3.970 |......3.970 ....07/23/2019 .. 07/23/2029
32055R-B*-7 . FIRST INDUSTRIAL LP SERIES C GTED SENIOR NOTES 2,000,000 |...94.0370 |. .2,000,000 .2,000,000 |.. .0 .3.860 |......3.860 ...02/15/2018 .. 02/15/2028
337358-BD-6 . FIRST UNION CORP (WACHOVIA) SUB DEBENTURES .. . 108.5560 |. ... 75,000 ..79,281 |.. .0 ......6.550 |......5.872 ....11/30/2004 .. 10/15/2035 ...
33843X-AD-1 ..... FLAGSHIP CREDIT AUTO TRUST 2022-4 B B . 102.0760 |... . .3,230,000 |.. .... 3,229,576 O [ 164 |0 [0 6.780 |...... 6.882 ...10/28/2022 ...|....10/15/2027 ...
33939H-AB-5 ..... FLEX INTERMEDIATE HOLDCO 144A .... N 2.CFE ...73.1470 |... 1,462,940 |.... .2,000,000 |.. .... 1,999,995 LU RN | N | RPN | ) SN 4.317 |...... 4.317 ....06/24/2021 ...|....12/30/2039 ...
33972P-AA-T ... FLNG LIQUEFACTION 2 LLC 144A N A 2.BFE ...87.7430 |... 3,703,193 |.... . 4,220,500 |.. ... 4,220,500 O [0 0 [0 e 4125 |...... 4.125 ....07/12/2016 ...|....03/31/2038 ...
34107@-AA-7 ... FLORIDA PIPELINE HOLDINGS LLC .... N 2.BPL ...83.2970 |... .... 4,386,802 LU RN | N | RN | B SN 2.920 |...... 2.919 ....07/15/2021 ...|....08/15/2038 ...
341081-FQ-5 ..... FLORIDA PWR & LT CO N A 1.DFE. ...85.2210 |... O e 116 |0 o0 e 3.950 |...... 3.981 ....02/26/2018 ...|....03/01/2048 ...
341099-CR-8 ..... DUKE ENERGY FLORIDA LLC N 1.F FE . . ...82.6680 |... LU SRR (s (S VDN N | I RPN | ) AN 3.850 |...... 2.605 ....12/08/2020 ...|....11/15/2042 ...
344900-AK-0 ..... FOOTBALL CLUB TERM NOTES 2020-XI-J TR CTF ... N A 1.F FE . .. 1,000,000 |...80.1730 |... 801,732 |.... ....1,000,000 JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3.850 |...... 3.850 ...10/02/2020 ... |....10/05/2040 ...
345397-W0-9 ... FORD MOTOR CREDIT B 2.CFE 3,500,000 |...98.4520 |... .. 3,445,820 |.... .... 3,500,000 LI RN | I N | RPN | B SN 3.664 |...... 3.664 .. 128,240 |....09/03/2014 ...|....09/08/2024 ...
361448-Al-3 ..... GATX CAPITAL CORPORATION 1 ...97.4100 |. ..974,100 |. .998,503 |.. .0 .3.250 |......3.374 . 32,500 |....02/03/2015 .. 03/30/2025
361448-BK-8 ..... GATX CAPITAL CORPORATION 1 ...97.8810 |. .. 1,957,620 |. .1,983,075 |.. .0 .4.900 |......5.016 ....08/08/2022 .. 03/15/2033
36150J-AE-0 ..... GBG LLC 144A .............. 1 ...76.8210 |. .. 3,841,050 |. .5,000,000 |.. .0 .4.100 |......4.135 ....09/22/2020 .. 09/01/2050
361640-6M-5 ..... GE CAPITAL INTL FUNDING ....covvvnniiiiinnnnniieiiinnnnn fean e B ...97.1260 |. ..2,180,479 |. . 2,242,493 |.. .0 .3.373 |...... 3.435 ....07/08/2016 .. 11/15/2025 ...
369550-BQ-0 ..... [GENERAL DYNAMICS .... N A ...76.8250 |. .. 2,569,796 |. .2,960,997 |.. .0 ......2.850 |......3.704 ...09/26/2022 .. 06/01/2041 ...
37045V-AH-3 ..... GENERAL MOTORS CO .. N ...95.5450 |... 794,934 |.... 849,744 JLUIS PO (I (61: ) U | [ AN | B R 5.000 |...... 4.753 ...07/21/2016 ...|....04/01/2035 ...
37045V-AH-3 ..... GENERAL MOTORS CO N A ...95.5450 |... ....171,583 0 . PP 7<) 1 SO | R IO | B 5.000 |...... 4.753 ....07/21/2016 ...|....04/01/2035 ...
37045X-BG-0 ..... GENERAL MOTORS FINL CO .. B L . 100.0980 |... ....999,052 0. 403 [0 0 5.250 |...... 5.2097 ....02/25/2016 ...|....03/01/2026 ...
37045X-CA-2 ..... GENERAL MOTORS FINL CO .. L2 .. ...88.9500 |... . ....919,000 0 . o0 el 0 0 e 5.750 |...... 5.750 ...09/13/2017 ...|....01/01/9999 ...
37045X-CA-2 ..... GENERAL MOTORS FINL CO .. 2 .. ...88.9500 |... ...72,050 |.... 0. FRN VN R | N | B RN 5.750 |...... 5.750 ....09/13/2017 ...|....01/01/9999 ...
37045X-ED-4 GENERAL MOTORS FINL CO .. N L . 106.4880 |... 3,153,110 |.... . 2,952,595 0 . 855 [0 |0 [ 6.400 |...... 6.442 ...01/04/2023 ...|....01/09/2033 ...
37045X-ED-4 . GENERAL MOTORS FINL CO 1 . 106.4880 |. ..2,171,290 |. .2,039,000 .2,033,212 |.. .0 ... 451 .6.400 |......6.442 ....01/04/2023 .. 01/09/2033 ...
373334-KN-0 ..... [GEORGIA POWER CO . 1 ...79.1980 |. ..3,167,920 |. .4,000,000 . 4,457,798 |.. .0 .. (11,807) | .3.700 |......3.049 ....02/26/2021 .. 01/30/2050
373334-KP-5 ..... [GEORGIA POWER CO . 1 ...72.4550 |. .. 1,449,100 |. .2,000,000 .1,998,203 |.. .0 .3.250 |......3.285 ....02/22/2021 .. 03/15/2051
375558-BK-8 ..... [GILEAD SCIENCES INC 1 ...87.1580 |. .. 4,445,058 |. .5,968,957 |.. .0 .4.150 |......3.098 ....02/11/2021 .. 03/01/2047
378272-BG-2 ..... GLENCORE FUNDING LLC 144A . 1 ...84.9110 |. .. 4,245,550 |. . 4,990,977 |.. .0 ......2.625 |......2.651 ....09/15/2021 .. 09/23/2031 ...
37941*-AC-8 ..... GLOBAL INFRASTRUCTURE MGT SENIOR SEC NOTES .. N A .. 78.0010 |... 2,340,024 |.... ....3,000,000 JL I N | I ARt | B IR | B AU 3.010 |...... 3.010 ...12/01/2021 ...|....12/01/2036 ...
38136%-AA-5 ..... GOLDENTREE ASSET MANAGEMENT LP ... N ...86.4400 |... 1,728,809 |.... ....2,000,000 LI RN | I N | RPN | B SN 3.140 |...... 3.140 ....11/18/2021 ...|....11/18/2031 ...
38141G-XG-4 ..... GOLDMAN SACHS GROUP INC N A s . ...87.9110 |... 1,758,220 |.... . .. .... 1,999,552 JLO N U .Y A AP | B IR | ) AU 2.600 |...... 2.604 ....02/05/2020 ...|....02/07/2030 ...
38148Y-AA-6 ..... GOLDMAN SACHS GROUP INC .....evvvnnniiiiinninnieniinnnnns oo vee | s T | 2AFE o 5,643,540 |...87.3240 [.....ceeeeenn 4,366,200 [.euniiiennnnn 5,000,000 |.eeevunnienns 5,559,757 |ouvuuniiiiiinnnd (I PO (< 728 122 1 AN | N AR | B KN 4.017 |...... 2.943 LG1171772021 ... 1073172038 ..
GOLUB CAPITAL PARTNERS PRIVATE SER 2022A SR NT
38175@-AD-9 ..... TRANCHE D weveviviiniiie e ceeeeenineeees foe een | s T | 2BPL i 6,000,000 |...95.1190 |......ceevnen 5,707,117 [oevevvnnnnnnns 6,000,000 |..eevunnnnnnns 6,000,000 |.eeveunniirennnnn (O R | N PN | I AR | B KN 3.820 |...... 3.820 229,200 |....05/26/2022 ...|....02/24/2027 ...
39121J-AE-0 ..... GREAT RIVER ENERGY 144A 1.G FE . .. 534,033 |. 104.4080 |... ..589,636 |.. O [ 1,245 |0 0 e 6.254 |...... 7.239 . 36,876 |....08/12/2008 ...|....07/01/2038 ...
391380-AA-3 ..... GREAT-WEST LIFECO FIN 18 144A . ..LS.. 1.F FE . 1,990,087 |...97.3670 |... .1,988,000 |.. O e (210) el o0 e 4.047 |...... 4.034 ...05/22/2018 ...|....05/17/2028 ...
391380-AA-3 ..... GREAT-WEST LIFECO FIN 18 144A .... 1.F FE . ... 12,013 ]...97.3670 |... ...12,000 |.. O e (D o0 o0 e 4.047 |...... 4.034 ....05/22/2018 ...|....05/17/2028 ...
391380-AC-9 ..... GREAT-WEST LIFECO FIN 18 144A .... 1.F FE . 1,999,660 |...89.7590 |... .2,000,000 |.. ....1,999,711 O i o0 0 4.581 [...... 4.582 ...05/22/2018 ...|....05/17/2048 ...
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404119-CB-3 ..... L0 1R SRR RN T L 2.CFE .| 2,985,030 |...70.5490 |..........n... 2,116,470 |ocoererinnnnn 3,000,000 |.eevvunnienns 2,985,806 |.....ccvvnnnnnnns 0 fooeeriiinnnnnn 30T il i l0 14000032500 | 3.527 105,000 |....06/21/2021 ...|....07/15/2051 ...
404119-CC-1 ..... HCA INC ... A1 [ 2.CFE Ll ...82.4600 |... .1,000,000 |.. O e 864 |0 k022375 | 2.444 . 23,750 |....06/21/2021 ...|....07/15/2031 ...
404119-CS-6 ..... HCA INC ... e |1 L 2.CFE L ...84.6050 |... O e (72) 0 feiiiil0 el 4375 | 4.356 . 21,875 |....08/08/2023 ...|....03/15/2042 ...
41242%-BV-3 ..... NBA HARDIWOOD FUNDING LL SERIES RR SENIOR NOTE ......[|... ... A [ 1GFE L ...88.3440 |... O 0 0 00000030190 |- 3.190 . 31,900 |....06/30/2020 ...|....06/07/2030 ...
418056-AZ-0 ..... HASBRO INC A1 [ 2B FE L ...93.0720 |... O 218 0 [0 0002232900 |- 3.939 . 27,573 |....11/13/2019 ...|....11/19/2029 ...
418056-AZ-0 ..... HASBRO INC N A |--2.BFE ... ...93.0720 |... 272,701 |.... 292,405 O i 88 0 [0 0022232900 |- 3.939 L 11,427 |....11/13/2019 ... |....11/19/2029 ...
422340-AD-4 ...... HEARTLAND FINANCIAL USA ... 2 .. ...95.8920 |... 958,920 |.... ....1,003,928 O e (4928) eeeeeeennl0 [0 000005.750 | 5.217 .57,500 |....08/05/2016 ...|....12/30/2024 ...
42251#-AU-8 ..... HEB GROCERY COMPANY SENIOR UNSECURED NOTES N A ...88.9350 |.......ounnnns 4,446,745 |.... ....5,000,000 O 0 0 [0 0l 30540 | 3.540 ....03/30/2016 ...|....03/30/2031 ...
427096-B@-0 ..... [HERCULES CAPITAL INC SENIOR UNSECURED NOTES . 1 ...97.9360 |. ..2,938,071 |. .3,000,000 |.. .0 . 4.550 ....03/04/2021 .. 03/04/2026
42824C-AN-9 . HEWLETT-PACKARD ENTERPRISE CO . 1 ...99.5840 |. .. 1,493,760 |. . 1,498,750 |.. .0 .4.949 ....12/30/2016 .. 10/15/2025
431282-AS-1 ..... [HIGHWOODS REALTY LP ... 1 ...82.7570 |. ..2,482,710 |. .2,99,186 |.. .0 ......3.079 ....09/04/2019 .. 02/15/2030 ...
437076-CG-5 ..... HOME DEPOT INC N A ...63.2420 |... 1,897,260 |.... . . .... 2,962,589 O 988 [0 k022375 | 2.438 ...01/04/2021 ...|....03/15/2051 ...
437076-CP-5 ..... HOME DEPOT INC ... N ...92.3840 |... .2,724,000 |.. ....2,712,047 O 1,283 L0 00000030250 | 3.311 ...03/24/2022 ... |....04/15/2032 ...
437076-CP-5 ..... HOME DEPOT INC ... N A ...92.3840 |... ... 276,000 |.. O e 125 0 0002032250 |- 3.311 ....08/24/2022 ...|....04/15/2032 ...
44107T-AW-6 ..... HOST HOTELS & RESORTS LP N ...98.1770 |... ... 500,000 |.. O 176 L0 [0 0040500 |- 4.540 ....10/08/2015 ...|....02/01/2026 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC .... 2 .. ...75.7160 |... 0 et 31,139 [0 k0]l 2,487 | 6.359 ....00/27/2022 ...|....08/15/2036 ...
44891A-AK-3 ..... HYUNDA| CAPITAL SERVICES 144A ... N ...93.4230 |... O e 15,118 L0 [0 000022.750 |- 4.519 ....04/25/2018 ...|....09/27/2026 ...
44891A-BG-1 ..... HYUNDA| CAPITAL SERVICES 144A .... N L ...93.5030 |... . ....1,997,169 O e 856 [0 e l0 0222232000 |- 3.048 ...02/05/2020 ...|....02/10/2027 ...
44891A-CB-1 ..... HYUNDAI CAPITAL SERVICES 144A N . 100.5610 |... 2,011,220 |.... .... 1,994 475 O e 1,715 L0 [0 0000.5.500 |- 5.633 ....03/28/2023 ...|....03/30/2026 ...
449298-AK-0 . ICRE REIT HOLDINGS SENIOR NOTE DUE 2028 . ...93.8260 |. .. 3,753,051 |. .4,000,000 |.. .0 .3.760 ....01/05/2016 .. 01/05/2028
45005*-AC-4 ..... [ IRG INDUSTRIAL LLC SENIOR UNSECURED NOTES 1 ...91.0000 |. .. 2,729,993 |. .3,000,000 |.. .0 .4.480 ....03/03/2021 .. 03/03/2031
455170-AB-6 ..... INDIANA UNIV HEALTH INC ... 1 ...70.2070 |. ..2,106,210 |. .3,000,000 |.. .0 .2.852 . 85,560 |....06/24/2021 .. 11/01/2051
457187-AC-6 ..... INGREDION INC ..evvveiiiiiiiiieciiiin e eeeceaas fen e mi ...89.4110 |. .998,719 .0 .2.922 . 29,000 |....05/08/2020 .. 06/01/2030 ...
457187-AD-4 ..... INGREDION INC .eveeeeeeeeeee e e e e eeeeie e e eeeeen [ e N ...73.3920 |. 986,513 .0 ......3.983 . 39,000 |....05/08/2020 .. 06/01/2050 ...
459200-HF-1 ..... N .. 87.1610 |... .... 3,560,828 O e (28,1834) 0 0 0004.000 |- 2.707 ..120,000 |....01/19/2021 ...|....06/20/2042 ...
459200-KP-5 ... N A ... 74.4350 |... .... 1,499,726 O b o0 [0 0000030430 |- 3.431 . 51,450 |....02/02/2022 ...|....02/09/2052 ...
46284V-AN-1 ..... IRON MOUNTAIN INC 144A .. ..LS.. N ...90.7550 |... O 0 0 [0 00040500 . 4.500 . 26,730 |....08/10/2020 ...|....02/15/2031 ...
46284V-AN-1 ..... IRON MOUNTAIN INC 144A N A ...90.7550 |... O 0 0 [0 40500 |- 4.500 . 18,270 |....08/10/2020 ...|[....02/15/2031 ...
46331#-AA-7 ..... IRONIOOD CAPITAL PARTNERS V NOTE ... I ...92.7910 |... . O 0 0 [0 0002.5.000 |- 0.000 . 22,369 |....10/31/2023 ...|....08/31/2036 ...
46647P-BV-7 ..... JP MORGAN CHASE & CO N A ...70.7620 |... 3,538,100 |.... . ....5,000,000 O 0 0 [0 el 2,525 | 2.491 .. 126,250 |....11/12/2020 ... |....11/19/2041 ...
466716-AA-7 ... JRD HOLDINGS SECURED TRUST CTL 1 .. 77.0180 |. .. 2,309,598 |. . 2,998,785 .2,998,785 |.. .0 .3.647 108,556 |....01/27/2021 .. 01/15/2041 ...
46673*-AA-T ..... JRD HOLDINGS SECURED TRUST 2021-2 ..... 1 ...74.9010 |. ..3,625,014 |. . 4,839,724 . 4,839,724 |.. .0 .3.235 ....12/15/2021 .. 12/15/2041
481216-AJ-0 ..... JRD Holdings LLC Senior Unsecured Notes 1 ...79.0250 |. ..3,161,018 |. .4,000,000 .4,000,000 |.. .0 .2.730 ....11/18/2020 .. 11/18/2032
481216-A0-4 ..... JRD Holdings LLC SER 2021 D SRNT ..... 1 ...72.8550 |. .. 1,457,107 |. .2,000,000 .2,000,000 |.. .0 .2.980 ....10/14/2021 .. 10/14/2036
48128B-AG-6 ..... JPMORGAN CHASE & CO ... 2 ...96.6820 |. 1,933,640 |. .2,000,000 |.. .0 ......4.600 ....01/15/2020 .. 01/01/9999 ...
48128B-AH-4 ..... JPMORGAN CHASE & CO ... 2 .. ...94.1780 |... 1,412,670 |.... . . .... 1,500,000 O 0 0 [0 002224000 |- 4.000 ...02/19/2020 ...|....01/01/9999 ...
48255K-AA-4 ..... KKR CORE HOLDING COMPANY LLC SENIOR SECURED NOTES .|... ... N ...89.4020 |... .9,756,999 |.. ....9,756,999 O 0 0 [0 00204.000 |- 3.999 ...11/04/2022 ...|....08/12/2031 ...
486606-K#-2 ..... KAYNE ANDERSON MLP INV CO SER KK SR UNSECD NT ...... B ...98.9250 |... ..154,808 |.. O 0 0 00002032930 |- 3.931 ....04/30/2014 ...|....07/30/2024 ...
487312-AD-2 ..... KEENAN FT DETRICK ENERGY 144A . N ...80.3770 |... .3,849,000 |.. O 0 0 [0l 40166 |l 4.165 ....04/03/2019 ...|....11/15/2048 ...
487836-BW-7 ..... KELLOGG CO N A ...99.1010 |... O e 116 0 feeiel0 00240300 |- 4.344 ....05/07/2018 ...|....05/15/2028 ...
487836-BW-7 ..... KELLOGG CO N ...99.1010 |... LU Y2 - I N N RPN | ) R < 44 ) AN 4.344 . ....05/07/2018 ...|....05/15/2028 ...
491386-E*-5 ..... KENTUCKY POWER COMPANY SENIOR UNSECURED NOTES ... 1. ...93.5810 |... . ....4,000,000 O 0 0 [0 0020030350 |- 3.350 .. 134,000 |....09/12/2017 ...|....09/12/2027 ...
491674-BM-8 ..... KENTUCKY UTILITIES . 1. ...73.2970 |... 1,832,425 |.... ....2,795,718 O e (7,833) [0 o0 000223.300 |- 2.665 ... 82,500 |[....12/09/2020 ...|....06/01/2050 ...
49326E-EN-9 ..... [KEYCORP ....... 1 ...91.8800 |. ..2,297,000 |. .2,500,000 |.. .0 ......4.654 119,725 |....05/16/2022 .. 06/01/2033 ...
49327V-20-7 ... KEY BANK NA oovviniiiiiiiiiie i ...88.3860 |.......oennnns 1,767,720 |.... .2,000,000 |. .... 1,995,561 O 405 0 0000040900 . 4.932 . 98,000 |....08/03/2022 ... |....08/08/2032 ...
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494550-8P-0 ... KINDER MORGAN ENERGY PARTNERS .........cccevvrnvvrvvrnnn foon von ] vunnnns T L 2BFE | 1,157,610 |...89.4860 |..........ccceeen 894,860 |.............. 1,000,000 [..eeveevennnnn 1,143,302 [oiiiiiinnnnnn (O O (S <) 1 N | N AU | B RN 5.000 |...... 3.911 ....02/08/2021 ...|....03/01/2043 ...
49803#-AB-8 ..... KITE REALTY GROUP LP SERIES B SENIOR NOTE .......... [... ... B .2.0 .. .. 5,000,000 |...97.8080 |... ....5,000,000 O 0 0 [0 e 4.470 |...... 4.470 ....09/10/2015 ...|....09/10/2025 ...
50077L-AX-4 ..... KRAFT HEINZ FOODS CO N 2.BFE .. 1,150,000 |...93.0810 |... ....1,132,073 LU R (101517 DN N | N RPN | ) AN 4.625 |...... 3.500 ....02/16/2021 ...|....10/01/2039 ...
502120-AB-3 ..... LP 1A REIT INC SENIOR UNSECURED NOTES ... N A 1.6 .. 3,000,000 |...83.5260 |... ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 2.550 |...... 2.550 ....01/07/2021 ...|....01/07/2031 ...
50212Y-AF-1 ..... LPL HOLDINGS INC 144A N ...90.6740 |... LU RN | N | RN | B SN 4.375 |...... 4.375 ....06/10/2021 ...|....05/15/2031 ...
50540R-AS-1 ..... LABORATORY CORP OF AMERICA HLD ... N A ...92.3920 |... ... 3,449,4% O [ (14,432) |0 o0 e 4.700 |...... 3.658 ...04/20/2021 ...|....02/01/2045 ...
50587K-AA-9 ..... LAFARGEHOLCIM FINANCE US 144A .... N ...96.8360 |... 999,742 O i 89 o0 [0 e 3.500 |...... 3.510 ...09/15/2016 ...|....09/22/2026 ...
LAKEVIEN LOAN SERVICING LLC SENIOR UNSECURED NOTES
51223*-AC-8 ..... N ...98.3560 |... ....9,000,000 LU RN | N | RPN | ) SN 4.750 |...... 4.750 ....07/13/2021 ...|....07/13/2027 ...
513272-AE-4 ..... LAMB WESTON HLD 144A .... N A ...91.3530 |... 249,774 O e 28 o0 o0 e 4.375 |...... 4.388 ...10/20/2021 ...|....01/31/2032 ...
521865-BB-0 ..... LEAR CORP ... N ...89.1580 |... ....2,113,271 LU U G (-4 7N N | I RPN | ) AN 3.500 |...... 2.503 ...12/14/2020 ... |....05/30/2030 ...
521865-BC-8 ..... LEAR CORP ... N A ...81.0040 |... O e 22 o0 [0 e 2.600 |...... 2.624 ....11/04/2021 ...|....01/15/2032 ...
521865-BC-8 ..... LEAR CORP N ...81.0040 |... O e 169 |0 [0 2.600 |...... 2.624 ....11/04/2021 ...|....01/15/2032 ...
527298-BU-6 ..... LEVEL 3 FINANCING INC 144A .. 1. ...97.0630 |... 0 . ....10.500 |...... 8.179 ....08/31/2023 ...|....05/15/2030 ...
53079%E-BL-7 ..... LIBERTY MUTUAL GROUP 144A .................. 2. ...65.8880 |... . LU RN | N | RPN | ) SN 4.300 |...... 4.297 ....01/27/2021 ...|....02/01/2061 ...
53359#-AC-6 ..... LINCOLN ELECTRIC HOLDINGS INC SERIES C . . ...82.3430 |. .. 1,646,869 |. .2,000,000 .2,000,000 |.. .0 .3.610 |......3.610 ...04/01/2015 .. 04/01/2035 ...
534187-BH-1 ..... LINCOLN NATIONAL CORP 1 ...96.1320 |. ..1,201,650 |. . 1,250,000 1,249,891 |.. .0 .3.800 |......3.803 ....02/08/2018 .. 03/01/2028 ...
53567@-AB-8 ..... LINEAGE LOGISTICS LLC ... 1 ...87.9640 |. ..4,398,211 |. .5,000,000 |.. .0 .eern2.520 |......2.520 ....08/20/2021 .. 08/20/2028 ...
53621@-AB-2 ..... LION INDUSTRIAL PROPERTIES LP SR UNSEC NOTES .......[... ... .. 1,000,000 |...97.7740 |... 977,740 |.... ....1,000,000 O o0 o0 [0 e 4.200 |...... 4.200 ...09/28/2015 ...|....09/28/2025 ...
LION INDUSTRIAL PROPERTIES LP SENIOR GUARANTEED
53621@-AL-0 ..... = RN .. 1,000,000 |...93.8840 |... 938,842 |.... ....1,000,000 O o0 o0 [0 3.700 |...... 3.700 ....01/16/2018 ...|....01/16/2028 ...
536210-AN-8 ..... LION INDUSTRIAL PROPERTIES LP SR GUARANTEED NOTE ..[... ... .. 2,000,000 |...96.0560 |... ..1,921,120 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 4.420 |...... 4.420 ....07/26/2018 ...|....07/26/2028 ...
539830-BB-4 ..... LOCKHEED MARTIN CORP 3,575,790 |...90.2430 |... 2,707,290 |.... .... 3,533,504 0 [ (20,974) |0 o0 e 4.070 |...... 2.849 ....12/15/2021 ... |....12/15/2042 ...
54233*-AB-2 ... LONE STAR TRANSMISSION LLC SERIES B .. .. 2,000,000 |...98.9730 |... 1,979,465 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.520 |...... 3.520 ...07/17/2014 ...|....06/15/2024 ...
54233*-AF-3 ..... LONE STAR TRANSMISSION LLC SENIOR NOTE SERIES F ... [... ... .. 2,000,000 |...68.5700 |... 1,371,406 |.... ....2,000,000 LU RN | N | RN | B SN 3.440 |...... 3.440 ....12/12/2019 ...|....12/15/2049 ...
542690-3P-5 ..... LONG ISLAND NY PONER AUTHORITY eeeeeeeeeemnnieeeeeens foen e B .. 2,500,000 |...98.9870 |... 2,474,675 |.... ....2,500,000 J I N | I FORRRRRt | B ISP | B AU 4133 |...... 4.133 ....12/04/2014 ...|....09/01/2026 ...
546347-AN-T7 ..... LOUISIANA PACIFIC CORP 144A . N ...89.6900 |... ....1,000,000 0. RN | N AR | R RN 3.625 |...... 3.625 ....02/25/2021 ...|....03/15/2029 ...
546676-AX-5 ..... LOUISVILLE GAS & ELEC 1 ...86.2490 |. .3,830,468 |.. .0 .. (24,587) |. .4.375 |......2.884 ....12/16/2020 .. 10/01/2045
548661-DN-4 . LOWES COMPANIES INC 1 ...79.0230 |. .2,241,891 |.. .0 (7,817) | .3.700 |......2.944 ....12/07/2021 .. 04/15/2046 ...
548661-DZ-7 ..... LOWES COMPANIES INC 1 ...68.1090 |. .1,000,000 01,022,952 |.. .0 (577) |. .3.000 |......2.875 ...01721/2021 .. 10/15/2050 ...
548661-EE-3 ..... LOWES COMPANIES INC mi ...73.1320 |. .1,000,000 .999,031 |.. .0 .2.800 |......2.807 ....09/13/2021 .. 09/15/2041 ...
552676-AT-5 ..... [MDC HOLDINGS INC ... N ...91.5560 |. .1,000,000 .1,000,000 |.. .0 ......3.850 |......3.850 ....01/06/2020 .. 01/15/2030 ...
553420-AJ-3 ...... MPT OPER PARTNERSP/F INL N ...72.0090 |... .3,000,000 |.. ... 2,410,041 O e 77,911 |0 [0 e 4.625 |...... 9.209 ....10/19/2022 ...|....08/01/2029 ...
55354G-AM-2 ... MSCI INC 144A N A ...88.1340 |... .1,000,000 |.. ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 3.625 |...... 3.625 ....04/30/2021 ...|....11/01/2031 ...
559080-AL-0 ..... MAGELLAN MIDSTREAM PARTNERS . N ...80.7210 |... .1,000,000 |.. O e 271 o0 [0 e 4.250 |...... 4.324 ....09/06/2016 ...|....09/15/2046 ...
559080-AP-1 ..... MAGELLAN MIDSTREAM PARTNERS N A ...76.5750 |... .6,000,000 |.. ....6,580,575 0 [ (14,005) |0 o0 e 3.950 |...... 3.383 ...12/11/2020 ...|....03/01/2050 ...
56540#-AA-3 ..... MAPLELEAF MIDSTREAM INVESTMENT SENIOR NOTE . N ...96.5540 |... ..614,1% |.. 614,195 0. IR | N AR | B RN 4.560 |...... 4.559 ....09/28/2018 ...|....09/30/2025 ...
565849-AB-2 MARATHON OIL ... . 108.4560 |... ..285,000 |.. ....207,632 0 . e (1,185) o0 0 e 6.800 |...... 6.105 ....12/08/2008 ...|....03/15/2032 ...
565849-AB-2 . MARATHON OIL ... . 108.4560 |. . 190,000 .198,422 |.. .0 (770) |. .6.800 |......6.105 ....12/08/2003 .. 03/15/2032
573284-A0-9 . MARTIN MARIETTA MATERIAL ...95.8370 |. .1,000,000 999,235 |.. .0 .207 | .3.450 |......3.474 ....05/17/2017 .. 06/01/2027
573284-AX-4 . MARTIN MARIETTA MATERIAL ... 74.4110 |. . .3,000,000 .2,977,176 |.. .0 507 |. .3.242 ....06/21/2021 .. 07/15/2061 ...
581760-AS-4 ..... MCLAREN HEALTH CARE CORP .. ...93.1180 |. .. 2,793,540 |. .3,000,000 .3,000,000 |.. .0 ......4.534 ...03/18/2015 .. 05/15/2038 ...
58933Y-AT-2 ..... MERCK & COMPANY ........ ...85.1100 |. ..2,978,850 |. .3,500,000 .4,060,077 |.. .0 ......3.700 |......2.684 ....12/07/2021 .. 02/10/2045 ...
59048@-AA-6 ..... MESA AIRLINES 2015-1 A . s . ...98.4730 |..ccornnnnnnns 1,584,220 |.... .1,608,785 |.. .... 1,608,785 O 0 0 o0 e 4.750 |...... 4.748 ....12/14/2015 ...|....07/15/2029 ...
59156R-CA-4 ... METLIFE INC ivvvinniiiiiiiiiiii i e cciniieeeecannns fen e [ P 4,000,000 |...94.9090 |.............. 3,796,360 |...oooeeennnn 4,000,000 |..ceeunnnnnnns 4,000,000 J..eevunniiinnnns L o (I OO PPN | I FOUUUUUPTRN (N RN 3.850 |...... 3.850 ...09/08/2020 ...|....01/01/9999 ...
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591894-CC-2 ..... METROPOL ITAN EDISON CO 144A .....ovvviiiiiinnniniiinnns oo e | s T L2BFE L 998,780 |...96.8930 |........coeenenn 968,930 |..evuunnnnns 1,000,000 |eevennirrennnnnn 999,325 |...oovvnininnns (O N RN | N AU | B KN 4.300 |...... 4.315 43,000 (....01/07/2019 ...|....01/15/2029 ...
59447#-AK-9 ..... MICHIGAN ELECTRIC TRANSMISSION .....eeeeeeeeneeeeeens feen e 1.F ... 2,000,000 |...61.3840 |... .2,000,000 |.. ....2,000,000 JLU I N | [ APt | B IR | B AU 3.020 |...... 3.020 60,400 |....10/14/2020 ...|....10/14/2055 ...
60040#-AA-0 ..... MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES .......[... ... 1.GPL. ...99.6200 |... LI RN | N | RN | B AN 5.330 |...... 5.365 10,106 |....08/26/2010 ...|....06/30/2027 ...
615369-AT-2 ..... MOODYS CORPORATION ... 2.AFE . . ...73.8310 |... O [ 7 0 0 e 3.250 |...... 3.323 48,750 |....05/12/2020 ...|....05/20/2050 ...
617446-8U-6 ..... MORGAN STANLEY 1.EFE. .. 8,000,000 |...79.8970 |... . .. LU RN | N | RN | B SN 1.79% |...... 1.741 s ....11/09/2020 ...|....02/13/2032 ...
617446-8Y-8 ..... MORGAN STANLEY ...eeeeeeeeeeeei e eeeeee e eeeemnees foeevee | [T fen 1TEFE | 2,000,000 |.. 66.7670 |..eeeunnnneenn 1,335,340 |eeveennnnnnns 2,000,000 |eeveunnanens 2,000,000 |eevvuuneeeeennnnn 0 fooeereeemeieend0 el 0 e 2.802 |...... 2.775 56,040 |....01/20/2021 ...|....01/25/2052 ...
MORONGO BAND OF MISSION INDIAN SENIOR SECURED NOTES
BATTA-A*-0 .. [ [ T |- 2.CFE . |oeeieeeeeennnnn 750,741 1...99.2130 |..eevvrnnnnnens 744,830 |oeeveneeeeennnnn 750,741 [oooeeeeiennnnns 750,741 [oooeeeeiinnnnnn (VI [V (VI O 0 |oueeen 5.410 |...... 5.409 40,615 |....10/31/2018 ...|....10/24/2028 ...
617734-A6-7 ..... .. 439,714 ]...99.3480 |... 436,847 |.... L439,714 .. 439,714 v o0 0 0 ] 5460 . 5.459 ... 24,008 |....03/28/2019 ...|....03/28/2029 ...
61945C-AD-5 . MOSAIC CO ... . 102.1950 |. .. 3,065,850 |. .3,000,000 .3,098,736 |.. .5.006 163,500 [....05/03/2017 .. 11/15/2033
623115-AD-4 . MT SINAI HOSPITAL .. ...81.7440 |. ..4,087,200 |. .5,000,000 .5,000,000 |.. .3.981 199,050 |....12/14/2017 .. 07/01/2048
626738-AF-5 ..... MURPHY OIL USA INC 144A ...oovvniiiiiiiiiiiiiiiiiieeen [ e ...87.1930 |. ..435,965 |. . 500,000 .502,099 |.. .3.659 . 18,750 |....01/25/2021 .. 02/15/2031 ...
62927@-AA-6 ..... NHL US FUNDING LP SR SECURED ......ccevvvmmereermmnnanefonn ooe ...98.6000 |. ..1,972,006 |. .2,000,000 .2,000,000 |.. ... 4.202 . 83,600 |....09/29/2014 .. 09/29/2024 ...
62927@-AH-1 ..... NHL US FUNDING LP SR SECURED ... .. 3,000,000 |...83.8440 |... 2,515,314 |.... 3,000,000 |.eevvenrirrennnn0 fooeiiiiiiiiiinnn0 0 0014000032390 Ll 3.404 ..101,700 |....08/13/2020 ...|....08/13/2032 ...
62952E-AD-9 ... NYU HOSPITALS CENTER 1,000,000 |...92.0430 |... 1,000,000 |.eeeneeeeennnnnn0 foeeeeeiiiii 0 0 o0 |l 40168 4.168 . 41,680 |....05/23/2017 ...|....07/01/2037 ...
62963#-AJ-0 ..... NRP (OPERATING) LLC SERIES | No RI 16 .. B B . ..844,7201...97.9390 |.......coeeeeennn827,310 [onniiiinnnnn 844,720 | 844,720 0 0 0 000000050030 e 5.031 . 42,489 |....04/20/2011 ...|....12/01/2026 ...
636180-BR-1 ..... NATIONAL FUEL GAS CO N A 2.C FE ...3,997,560 |...83.8610 |.............. 3,354,440 |..............4,000,000 |.............. 3,998,197 [.....cciiieein0 Joerrrriiiiinn 222 [0 o0 0002950 | 2.957 .. 118,000 |....02/09/2021 ...|....03/01/2031 ...
63636#-AB-2 ..... NATIONAL HOCKEY LEAGUE SENIOR SECURED NOTE .. N 2.APL .. 1,000,000 |...94.1750 |... 1,000,000 |veeenevreennnnnd fooviiiiiiiiin0 el e l0 003,610 Ll 3.611 ... 36,100 |....08/10/2017 ...|....08/10/2027 ...
63636#-AF-3 ..... NATIONAL HOCKEY LEAGUE SENIOR SECURED NOTES ... N A 2.APL .. 2,000,000 |...93.4470 |... 1,868,948 |.... . 2,000,000 |-eeveeeeeeeennn0 fooeiiiiiiiiin 0 0 0 1.02223.020 . 3.020 . 60,400 |....01/06/2021 ...|....01/06/2027 ...
63636#-AG-1 ..... NATIONAL HOCKEY LEAGUE SENIOR SECURED NOTES ... 1 ...91.9630 |. ..2,758,904 |. .3,000,000 .3,000,000 |.. .3.150 . 94,500 |....01/06/2021 .. 01/06/2028 ...
63730%-AB-1 ..... NATIONAL RAILROAD PASSENGER SENIOR SECURED NOTES 1 ...92.7350 |. .. 1,256,013 |. 1,354,412 1,354,412 |.. .3.600 . 48,759 |....12/06/2016 .. 11/15/2033
64116#-AE-3 ..... NETRALITY PROPERTIES LP SENIOR NOTE .. 1 ...98.3470 |. .. 3,933,875 |. .4,000,000 .4,000,000 |.. .4.080 163,200 |....10/08/2019 .. 10/08/2024
644188-BF-0 ..... NEW ENGLAND POWER CO 144A . 1 ...79.0650 |. .. 1,581,300 |. .2,000,000 .2,298,950 |.. .2.915 . 76,000 |....01/14/2021 .. 12/05/2047
64712#-AB-7 ..... NEW MEXICO GAS INTERMEDIATE INC SR UNSEC SER B .. B .. ...98.7310 |. .. 3,949,240 |. .4,000,000 |.. ......3.640 145,600 [....09/02/2014 .. 07/30/2024 ...
647551-C*-9 ..... NEW MOUNTAIN FINANCE CORP SENIOR UNSECURED NOTES .. [... ... 2.CPL .. 3,000,000 |...96.4630 |... 2,893,889 |.... 423,000,000 [...oeeeeevnnnenn e feiiil0 o0 110080875 | 3.875 .. 116,250 |....01/29/2021 ...|....01/29/2026 ...
NEW MOUNTAIN GUARDIAN 111 BDC SENIOR UNSCECURED
64755@-AA-9 ..... NOTES .o e e e eeeee e e eennnes foe ven | s T e 2.0PL . feeeeiiinns 3,000,000 |...96.6930 |.............. 2,900,797 |oeeeeennnnn 3,000,000 |eeveunnannnn 3,000,000 |-evveueeeeeennn0 fooeiiiiiiiiin0 0 000030570 3.570 107,100 |....08/04/2021 ...|....07/15/2025 ...
NEW MOUNTAIN GUARDIAN 111 BDC SENIOR UNSCECURED
64755@-AB-7 ..... NOTES .o e e e e e e e e eennnes foe vee | s T e 2.0PL . feeeeiiinns 1,000,000 |...96.7660 |.........ennneeen 967,658 |.....eneneenn 1,000,000 |...eoeeeennnnn 1,000,000 |.eeeneeeeennnnnn0 foeeiiiiiiii 0 0 o0 0.0.3.620 ... 3.620 36,200 |....12/21/2021 ...|....07/15/2025 ...
655844-BY-3 ..... NORFOLK SOUTHERN CORP .......ccevvunnivriirininneercinnnnns foan oe 2.AFE 1,153,190 |...86.0510 |... 860,510 |.... .1,000,000 |.. 1,142,583 [0 e (3,939) [0 0 il 40150 . 3.279 . 41,500 |....03/01/2021 ...|....02/28/2048 ...
662352-A*-4 ..... NORTH SHORE LONG ISLAND JEWISH HEALTH CARE INC .... [... ... ...96.1210 |... .. 1,453,119 |.... 1,511,760 |.. e BB1760 [0 0 0 040200 ). 4.200 . 63,494 |....10/08/2014 ...|....05/01/2030 ...
665859-AS-3 ..... NORTHERN TRUST CORP ... ...92.5540 |... 4,164,930 |.... 4,572,494 L0 250438 [0 00000030375 3.104 .. 151,875 |....11/03/2017 ...|....05/08/2032 ...
665859-AX-2 ..... NORTHERN TRUST CORP ... . 107.4260 |... 1,778,975 |.... .. veen 1,650,653 |.eeeeeeiiiennn0 e 443 |0 0 6125 6.173 .. 101,430 |....10/26/2022 ... |....11/02/2032 ...
665859-AX-2 ..... NORTHERN TRUST CORP . 107.4260 |... ..844,000 |.oovvennnnnnnnn 841,275 [0 226 [0 0l 60125 | 6.173 ... 51,695 [....10/26/2022 ...|....11/02/2032 ...
666807-BJ-0 ..... NORTHROP GRUMMAN CORP ...84.1320 |. .. 2,523,960 |. .3,000,000 . 3,434,474 |.. .2.916 115,500 |....12/08/2021 .. 04/15/2045 ...
667274-AB-0 ..... NORTHWELL HEALTHCARE INC ...93.9380 |. .. 1,878,760 |. .2,000,000 .2,000,000 |.. e 3.391 . 67,820 |....09/19/2017 .. 11/01/2027 ...
670346-AU-9 ..... NUCOR CORP ...67.6720 |...ccevnnnnnns 1,353,440 |.... .2,000,000 |.. e 1,905,587 |oeeeeiiiiienni0 e 1,678 [0 o010l 2.979 ) 3.217 . 59,580 |....01/11/2022 ...|....12/15/2055 ...
OAKTREE CAPITAL MANAGEMENT LP SENIOR UNSECURED
674003-C@-5 ..... NOTES e e e e ee e e e e e e e e ennnas fen e .. 2,000,000 |...75.8560 |.............. 1,517,128 |.... .2,000,000 | 422,000,000 [...oeeeeeeneneni0 Joeeeiiiiieeeen0 feiieiel0 eeeieel0 0002030060 .. 3.060 .61,200 |....01/12/2022 ...|....01/12/2037 ...
674599-DE-2 ... OCCIDENTAL PETROLEUM CORP . ...3,373,572 |. 113.8850 |.............. 3,416,550 |.... .3,000,000 |.. 03,270,802 |oeeeiiiinnnnnn0 |oiiiinnn (26,467) [oenneeeiinnnnn0 o0 0000 72875 | 6.374 .. 236,250 |....09/19/2019 ...|....09/15/2031 ...
OCHSNER CLINIC FOUNDATION SERIES C SENIOR SECURED
675553-A#-8 ..... =R R RN T | T.CFE | 4,000,000 |...79.9850 |.............. 3,199,400 |.....cevunnnn. 4,000,000 |.eevvunninnns 4,000,000 |.eeeeenrirrennnnd0 fooviiiiiiiiin0 0 000042320 L 4.320 [MN ...... 172,800 |....06/25/2020 ... |....05/15/2046 ...
679574-AH-6 ..... OLD DOMINION ELEC FIRST MORTGAGE ... 1.EFE . ...99.3770 |.oeeiinnnnnnns 1,234,553 |.... 01,242,293 |.. e 1,248,740 |0 e (987) [0 [0 ]l 5LBTE . 5.476 [ ....... . 70,513 |....12/16/2005 ...|....12/01/2028 ...
680223-AL-8 ..... OLD REPUBLIC INTL CORP 2.BFE L. 73.3720 |.ooeiiiinnnnns 1,467,440 |.... o1,998,648 |..ooeiiiiiennn0 v 27 o0 00000030850 .l 3.854 (D ....... s . 77,000 |....06/08/2021 ...|....06/11/2051 ...
680665-AJ-5 ..... OLIN CORP ....eeieiernnnnneeeeennnnnneeeennmmnneeeennnnnneeee oo LSee | oo [T i [ 3.A FE L..97.0540 [...ooiiiiiiiiens 58,232 |.oevvvnnnnneeennn80,000 |ouinniiiiiiinnnns 59,696 |...ooeeeeeennnnn0 oo 72 |0 [0 5125 5277 IMS oo i 905 eieriiaiiaenes 3,075 |....04/06/2018 ...|....09/15/2027 ...
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680665-AJ-5 ..... OLIN CORP .vveiieiiiiiee e cerii e ceevi e ecvnnieee foe ven | s T L3AFE L 929,425 |...97.0540 |.......oeeeeeenn 912,308 [oonnnnnnnnnt 940,000 |oeieinnniiinnn 935,239 |...covviiniinnens (O R T K2 U | I AR | B RN 5125 |...... 5.217 ....04/06/2018 ...|....09/15/2027 ...
682441-AB-6 ..... ONEAMERICA FINL PARTNERS 144A .... A [ 1GFE L .. 1,040,780 |...72.2840 |... ....1,038,271 0 e (809) |0 o0 e 4.250 |...... 4.013 ....09/15/2020 ...|....10/15/2050 ...
682680-AN-3 ..... ONEOK INC A1 [ 2B FE L .. 1,047,500 |. 103.5450 |... .... 1,035,144 O e (2,182) |0 [0 6.000 |...... 5.581 ...03/17/2017 ...|....06/15/2035 ...
682680-AS-2 ..... ONECK INC ... A 2B FE L ... 78,794 ]...97.2170 |... O e 131 0 0 e 4.000 |...... 4.19% ....03/01/2018 ...|....07/13/2027 ...
682680-AS-2 ..... ONEQK INC ... A1 [ 2B FE L .. 906,126 |...97.2170 |... . O s 1,510 o0 [0 e 4.000 |...... 4.19% ....03/01/2018 ...|....07/13/2027 ...
68389X-BW-4 ..... ORACLE CORP A 2B FE L 1,066,820 |...79.8230 |... . . .... 1,060,258 0 e (2,922) |0 o0 e 3.600 |...... 3.113 ...09/15/2021 ...|....04/01/2040 ...
68622T-AA-9 ..... ORGANON FINANCE 1 LLC 144A .. A1 [ 3B FE L .. 511,250 |...92.1390 |... ... 500,000 |.. O e (2,271 |0 o0 e 4125 |...... 3.617 ....06/09/2021 ...|....04/30/2028 ...
690742-AF-8 ..... OWENS CORNING .. N A |--2.BFE ... .. 937,114 ]...96.4530 |... ..941,000 |.. O [ 1 0 0 e 3.400 |...... 3.449 ....08/03/2016 ...|....08/15/2026 ...
690742-AF-8 ..... OWENS CORNING .. 1 .2.BFE .. ...96.4530 |. .2,059,000 .0 .3.400 |......3.449 ....08/03/2016 .. 08/15/2026
693475-A0-8 . PNC FINANCIAL SERVICES GROUP 2 .2.BFE .. ...93.9640 |. .0 .5.000 |......4.878 ....05/16/2017 .. 01/01/9999
693475-BP-9 . PNC FINANCIAL SERVICES GROUP 2 .2.BFE .. ...93.4660 |. . .0 ......6.250 |......6.250 ....02/02/2023 .. 01/01/9999 ...
69431*-AC-8 ..... PRESTON HOLLOW COMMUNITY CAPIT N A |--2.BFE ... ...93.9640 |... 4,698,211 |.... ....5,000,000 JL N N | I APPSRt | B IR | ) AU 4.870 |...... 4.870 | ....... .. 243,500 |....06/03/2022 ...|....06/03/2032 ...
69437@-AA-4 ..... PRICEWATERHOUSECOOPERS LLP SERIES M .. I L. 1D IF .. f... ...99.8570 |... 4,992,852 |.... ....5,000,000 LU RN | N | RN | B SN 4.530 |...... 4.523 ....06/30/2023 ...|....02/09/2024 ...
70450Y-AL-7 ..... PAYPAL HOLDINGS INC N A |- 1.GFE L. ...99.4150 |... 2,982,450 |.... ....2,991,022 O o862 |0 o0 e 4.400 |...... 4.443 ...05/16/2022 ...|....06/01/2032 ...
708696-BY-4 ..... PENNSYLVANIA ELECTRIC CO 144A ... N |- 2.AFE L ...93.2900 |... L R A N | I RN | ) AN 3.250 |...... 3.266 ....09/05/2017 ...|....03/15/2028 ...
708696-BY-4 ..... PENNSYLVANIA ELECTRIC CO 144A ... N A |- 2.AFE L. ...93.2900 |... 0 el 318 0 0 e 3.250 |...... 3.266 ....09/05/2017 ...|....03/15/2028 ...
708696-BZ-1 ..... PENNSYLVANIA ELECTRIC CO 144A ... N |- 2.AFE L ...92.8580 |... O o 184 0 [0 3.600 |...... 3.623 .. 36,000 |....05/28/2019 ...|....06/01/2029 ...
709599-BH-6 ..... PENSKE TRUCK LEASING 144A N A |--2.BFE ... ...89.6270 |... . . ....4,190,019 0 [ (31,372) |0 [0 e 3.350 |...... 2.435 ...11/08/2020 ...|....11/01/2029 ...
709599-BT-0 ..... PENSKE TRUCK LEASING 144A . N .. 2.BFE ..|... . 101.6190 |... .2,000,000 |.. ... 1,992,182 O 1,382 |0 [0 5.550 |...... 5.653 s ...08/27/2023 ...|....05/01/2028 ...
713448-EG-9 ..... PEPSICO INC oevveeeeeennennns 1 . 1EFE .. . 112.2040 |. ... 75,000 .. 78,426 |.. .0 .7.000 |......5.959 5,250 |....01/04/2019 .. 03/01/2029
7T18172-AP-4 ..... PHILIP MORRIS INTERNATIONAL . .. 1.F FE .. ...89.7560 |. . .3,000,000 . 3,454,704 |.. .0 .4.500 |......3.379 135,000 [....12/08/2021 .. 03/20/2042
718172-AU-3 ..... PHILIP MORRIS INTERNATIONAL . . .. 1.F FE .. ...81.9990 |[. .. 3,279,960 |. .4,000,000 .4,498,106 |.. .0 .3.875 |......2.998 155,000 |....11/10/2020 .. 08/21/2042
718546-AK-0 ..... PHILLIPS 66 .... mi L2.AFE .. ...97.3420 |. .. 2,920,260 |. .3,000,000 . 3,451,449 |.. .0 .4.650 |......2.951 139,500 |....11/10/2021 .. 11/15/2034 ...
718547-AH-5 ..... PHILLIPS 66 . N L2.AFE .. ...96.2810 |. ..962,810 | .1,000,000 .1,010,822 |.. .0 eeenn3.750 |...... 3.453 . 18,750 |....05/02/2023 .. 03/01/2028 ...
718547-AK-8 ..... PHILLIPS 66 .... N |- 2.AFE L ...91.5760 |... .1,000,000 |.. 1,019,207 O SRR (/1N N | N RPN | ) AN 3.150 |...... 2.781 . 31,500 |....06/02/2023 ...|....12/15/2029 ...
720186-AM-7 ... PIEDMONT NATURAL GAS CO N A |- 2.AFE L. ...69.5360 |... .3,180,000 |.. 3,596,171 JLO I O & N 15TV DN ARt | B IR | ) AU 3.350 |...... 2.649 .. 106,530 |....12/09/2020 ... |....06/01/2050 ...
72305*-AA-9 ..... PineBridge Private Credit 111 Note A . e | 1.GPL L. ...84.8820 |... . 2,309,561 |.. 2,309,561 LU RN | N | RN | B SN 3.250 |...... 0.000 ... 52,317 |....12/04/2023 ... |....08/31/2032 ...
72305*-AB-7 ..... PineBridge Private Credit 11 Note B . e 2.0 PL L ...90.89%0 |... 1,049,732 |.. 1,049,732 O 0 0 [0 e 4.750 |...... 0.000 . 28,308 |....12/04/2023 ...|....08/31/2032 ...
723787-A0-0 ..... PIONEER NATURAL RESOURCE A1 [ 2AFE L ...84.9480 |... 1,969,782 O 4,204 |0 [0 1.900 |...... 2.146 . 38,000 |....01/14/2021 ...|....08/15/2030 ...
723787-AR-8 ..... PIONEER NATURAL RESOURCE N A |- 2.AFE L. ...85.0070 |... . 2,994,352 J I Y £ ST IR | B IR | ) FOU 2.150 |...... 2.179 . 64,500 |....01/14/2021 ...|....01/15/2031 ...
73020*-AK-9 ..... PNG COMPANIES LLC SENIOR SECURED NOTES . 1 ...92.8560 |. ..928,564 |. .1,000,000 .1,000,000 |.. .0 .3.380 |......3.380 . 33,800 |....12/18/2017 .. 12/18/2027 ...
736508-S*-4 ..... PORTLAND GENERAL ELEC CO FIRST MORTGAGE BONDS . 1 ...78.3970 |. .. 1,567,940 |. .2,000,000 .2,000,000 |.. .0 .2.320 |......2.320 . 46,400 |....12/10/2020 .. 12/10/2032
737662-Be-4 ..... POTOMAC EDISON ......... 1 ...67.8410 |. ..678,410 |. .1,000,000 .1,000,000 |.. .0 .3.430 |......3.430 . 34,300 |....06/29/2020 .. 06/15/2051
741503-BC-9 . BOOKING HOLDINGS INC . 1 ...96.6740 |. ..966,740 |. .980,214 |.. .0 .3.550 |......4.067 . 35,500 |....08/08/2018 .. 03/15/2028
74170*-AC-3 ..... PRIME PROPERTY FUND LLC G .. ...98.69%0 |. .1,000,000 |.. .0 ......4.610 |......4.610 . 46,100 |....08/22/2013 .. 08/22/2025 ...
74170*-AD-1 ..... PRIME PROPERTY FUND LLC ... 1.6 .. .. 2,000,000 |...98.8440 |... ....2,000,000 JL I N | I ARt | B IR | B AU 3.880 |...... 3.880 . 77,600 |....07/18/2014 ...|....07/30/2024 ...
74170*-AU-3 ..... PRIME PROPERTY FUND LLC SENIOR UNSECURED NOTES ... 1.6 .. .. 1,000,000 |...95.0270 |... 950,273 |.... ....1,000,000 LU RN | N | RPN | ) SN 4.480 |...... 4.480 . 44,800 |....11/08/2018 ...|....11/08/2030 ...
74170*-BQ-1 ..... PRIME PROPERTY FUND LLC SENIOR NOTE SERIES LL .... 1.6 .. .. 2,000,000 |...68.2550 |... .. 1,365,108 |.... ....2,000,000 JL I N | I ARt | B IR | B AU 3.000 |...... 3.000 .60,000 |....10/07/2021 ...|....10/07/2041 ...
T4256L-EH-8 ..... PRINCIPAL LFE GLB FND |1 144A .... ...79.6920 |.........en.n. 4,781,520 |.... ....5,998,815 O e 161 |0 [0 1.625 |...... 1.628 . 97,500 |....11/12/2020 ...|....11/19/2030 ...
742730-AD-5 ... PRIT CORE REALTY HLDGS LLC N A A . ...87.4700 |....coouennnns 1,749,394 |.... . .. ....2,000,000 JL I N | I ARt | B IR | B AU 3.070 |...... 3.070 s . 61,400 |....02/12/2020 ...|....02/12/2030 ...
74275#-AB-5 ..... PRISA 11 LHC LLC SENIOR UNSECURED NOTES ...........ew foes vun]vunnnns | [N 2B 4,000,000 |...88.5280 |.............. 3,541,125 |.oovivinennnns 4,000,000 |.eeevunnnnns 4,000,000 |oeeveunirennnnnn (O R | N PN | I AR | B KN 3.650 |...... 3.650 [FA ... [ooviiininnnns 54,344 |.......oeenens 146,000 |....09/28/2020 ...|....11/17/2030 ...
PRINCIPAL U.S. PROPERTY PORT SENIOR UNSECURED NOTES
TA2T6#-AG-3 .oee [ eeeeeieeee e [ e T | L PC P AN 7,000,000 |...82.9480 [.............. 5,806,380 [....oeeeernnnn 7,000,000 |.eeevnnnnnns 7,000,000 |oevveunirennnnnn (0 [V (0 0 | 2.860 |...... 2.860 |AD ceeve Jerrnniiieennns 47,826 [ovvvvennnnnns 200,200 |....04/05/2022 ...|....04/05/2032 ...
PROLOGIS TGTD US LOGISTICS FD SERIES 2020-B SR
74340*-AN-6 ..... UNSECURED NT ..ivvveeniiiiiiiiniiiiiiniiininiinnnnnenennns fone vee | ennens 1o, L 1GPL 5,000,000 |...88.2340 |.............. 4,411,716 .o 5,000,000 J..ceeunnnnnnns 5,000,000 J..eevunniiiinnns [ U [ [ U 0 ...... 3.040 |...... 3.040 [JJ oo fooiiiiiinnnnns JER: T 152,000 [....01/07/2020 ...]....01/06/2030 ...
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T44320-A0-2 ..... PRUDENTIAL FINANCIAL INC ..eeviiviviinnniiiiininnnenens foee vee | s 2 i L 2BFE | 2,000,000 |...92.8760 |.............. 1,857,520 [oooeeiiinnnnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (O R | R PN | I AR | B KN 4.500 |...... 4.120 ....09/12/2017 ...|....09/15/2047 ...
T44320-BK-7 ..... PRUDENTIAL FINANCIAL INC A 2B FE L 2,710,000 |...99.7680 |... ....2,710,000 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 5.997 ....08/08/2022 ...|....09/01/2052 ...
T44320-BK-7 ..... PRUDENTIAL FINANCIAL INC A1 [ 2B FE L ..290,000 |...99.7680 |... O o0 o0 [0 6.000 |...... 5.997 ....08/08/2022 ...|....09/01/2052 ...
744542-AC-5 ... PUBLIC SERVICE CO OF NEW MEX .. A 2B FE L ...2,122,480 |...97.4440 |... O e (15,347) |0 e l0 e 3.850 |...... 3.033 ....10/03/2016 ...|....08/01/2025 ...
744560-80-8 ..... PUBLIC SERVICE EL & GAS A LR FE L .. 1,117,520 |...83.0440 |... LU SRR < 81c'<) N N | I RPN | ) A 3.800 |...... 3.095 ....01/12/2022 ...|....03/01/2046 ...
749860-AX-9 ..... RREEF AMERICA REIT Il INC SENIOR UNSECURED NOTES ..[... ... A e 1G] .. 1,000,000 |...94.3970 |... ....1,000,000 JLO I N | I ARt | B ISP | ) AT 4.140 |...... 4.140 ...08/31/2018 ...|....08/31/2029 ...
T4992*-AF-2 ..... RXR REALTY LLC SENIOR SECURED NOTES ............cceuen A1 2B PL L .. 3,000,000 |. 101.3110 |... ....3,000,000 O 0 0 [0 6.750 |...... 5.888 ....07/16/2020 ...|....07/17/2025 ...
75513E-AC-5 ..... RAYTHEON TECH CORP .... N A |- 2.AFE L. ...70.5180 |... . ... 1,495,437 O 109 |0 o0 e 3125 |...... 3.142 ....05/14/2020 ...|....07/01/2050 ...
75513E-CL-3 . RAYTHEON TECH CORP .... 1 L2.AFE .. ...66.2070 |. .3,500,000 . 3,496,660 |.. .0 .2.820 |......2.825 ...08/04/2021 .. 09/01/2051
758200-AC-6 ..... REED ELSEVIER CAPITAL MTN . .. 2.AFE .. . 101.4500 |. 75,000 .. 76,347 |.. .0 .7.500 |......6.113 ....11/30/2004 .. 05/15/2025
75884R-AX-1 ..... REGENCY CENTERS LP .......... 1 L2.AFE .. ...96.0500 |. .1,000,000 .999,237 |.. .0 Ln4126 40145 ....02/28/2018 .. 03/15/2028 ...
759509-AG-7 ..... RELIANCE STEEL & ALUMINUM CO .. N A |--2.BFE ... ...84.5260 |... .... 1,996,202 O o528 0 o0 e 2.150 |...... 2.181 ...07/28/2020 ...|....08/15/2030 ...
76169%-AJ-2 ..... REYES HOLDINGS LLC SENIOR SECURED NOTE ... N - 1.GPL L .. 2,000,000 |...95.1350 |... ....2,000,000 O o0 o0 [0 3.710 |...... 3.710 ....10/17/2017 ...|....10/17/2028 ...
76169%-AL-7 ..... REYES HOLDINGS LLC N A |- 1.GPL L. .. 1,000,000 |...98.1060 |... . .. ....1,000,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.410 |...... 4.410 ....12/13/2018 ...|....12/13/2025 ...
771367-CE-7 ..... ROCHESTER GAS & ELECTRIC 144A ....ovvivviiiiiiiiinins oo e | s T LFFE L 1,000,000 |...79.9850 1,000,000 [..eeveeeennnnn 1,000,000 (O R | R PN | I AR | B RN 1.850 |...... 1.850 ...11/16/2020 ...|....12/01/2030 ...
RUMPKE CONSOL IDATED COMPANIES SENIOR SECURED NOTES
78147#-AC-0 ..... ..2.CPL .. 1,000,000 |...76.4570 |. ..764,570 |. .1,000,000 .1,000,000 |.. .0 .2.590 |......2.590 ....00/24/2020 .. 09/24/2032 ...
783549-AZ-1 ..... RYDER SYSTEM INC . . .. 2.BFE .. . 103.1250 |. .. 1,081,250 |. .1,000,000 .1,016,274 |.. .0 ......6.950 |......6.037 ....06/13/2005 .. 12/01/2025 ...
78355H-KII-8 ..... RYDER SYSTEM INC . A1 [ 2AFE L . 101.3910 |... 2,027,820 |.... ... 1,997,744 O 324 |0 [0 5.250 |...... 5.279 ....06/10/2023 ...|....06/01/2028 ...
78403D-AH-3 ..... SBA TOWER TRUST 2014-2C 4 | LFFE L . ...98.3460 |... ....1,000,000 JLU I N | [ APt | B IR | B AU 3.869 |...... 3.900 ....10/07/2014 ...|....10/15/2049 ...
808513-AR-6 ..... CHARLES SCHIAB CORP 2 e [ 2.0 FE L .. 2,500,000 |...84.3340 |... . ....2,500,000 O o0 o0 [0 5.000 |...... 5.000 ....10/25/2017 ...|....01/01/9999 ...
808513-BJ-3 ..... CHARLES SCHIIAB CORP ... 2 e |- 2.CFE ... .. 5,000,000 |...79.1050 |... 3,955,250 |.... ....5,000,000 JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.000 ...12/08/2020 ...|....01/01/9999 ...
808513-CB-9 ..... CHARLES SCHIIAB CORP ... 2 e [ 2.0 FE L .. 2,809,000 |...90.5260 |... 2,542,875 |.... ....2,809,000 O o0 o0 [0 5.000 |...... 5.000 ...08/02/2022 ...|....01/01/9999 ...
808513-CB-9 ..... CHARLES SCHIIAB CORP ... 2 e |- 2.CFE ... ...90.5260 |... O 0 0 [0 e 5.000 |...... 5.000 ...08/02/2022 ...|....01/01/9999 ...
808513-CJ-2 ..... CHARLES SCHIIAB CORP ... A LR FE L . 104.9240 |... . O 0 0 [0 6.196 |...... 6.19%6 ... 11/15/2023 ... |....11/17/2029 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP 144A . N L .. 1.G FE ..|... ...83.3930 |... 3,335,720 |.... . 0 108 |0 o0 e 4.800 |...... 4.810 ..192,000 |....05/22/2018 ...|....04/15/2048 ...
816851-BA-6 ..... SEMPRA ENERGY ....... 1 .2.BFE .. ...94.8420 |. .. 2,845,260 |. .3,000,000 .0 .3.250 |......3.314 . 97,500 |....10/31/2017 .. 06/15/2027 ...
817565-CG-7 ..... SERVICE CORP INTL ..... 1 .3.CFE ...89.6550 |. . 500,000 .0 .4.000 |......4.000 .20,000 |....05/10/2021 .. 05/15/2031 ...
82894*-AV-9 ..... J R SIMPLOT COMPANY SENIOR NOTES .2.0. ...99.0720 |. .2,000,000 .0 ......3.910 |......3.910 . 78,200 |....056/22/2012 .. 05/22/2024 ...
82894*-BA-4 ..... J R SIMPLOT COMPANY SERIES B SENIOR NOTE .. .2.0. ...92.2990 |... .3,000,000 |.. O 0 0 [0 e 4.730 |...... 4.730 .. 141,900 |....05/01/2019 ...|....05/01/2031 ...
832248-AZ-1 ..... SMITHFIELD FOODS INC 144A ... 2.CFE ...95.8440 |... .3,500,000 |.. JLU R (18157 N AU | I RPN | ) AN 4.250 |...... 4.035 .. 148,750 |....10/20/2017 ...|....02/01/2027 ...
834161-AB-9 ..... SOLAR STAR FUNDING LLC 144A . 2.BFE ...89.7150 |... . 1,412,317 |.. J I N | I FORRRRRt | B ISP | B AU 3.950 |...... 3.949 ... 55,787 |....03/04/2015 ...|....06/30/2035 ...
84055*-AA-6 ..... SOUTH TEXAS ELECTRIC COOP SERIES A . 1.F .. . . 100.4160 |... ..882,353 |.. I RN | N | RPN | B SN 5.410 |...... 5.411 . 47,735 |....11/19/2009 ...|....01/01/2028 ...
842587-DF-1 ..... SOUTHERN CO 2.C FE ,500,000 |...95.2700 |... .1,500,000 |.. .... 1,500,000 J I N | I APt | B IR | ) AT 4.000 |...... 4.002 .60,000 |....09/15/2020 ...|[....01/15/2051 ...
84314#-AB-7 ..... SOUTHERN ILLINOIS POWER COOP SENIOR SECURED NOTES .[... ... 2.BYE ,178,571 |...99.7630 |... 1,178,571 |.. ... 1,178,571 I RN | N | RPN | B SN 5.750 |...... 5.750 ...07/01/2010 ...|....06/15/2040 ...
84314#-AC-5 ..... SOUTHERN ILLINOIS POWER COOP SENIOR SECURED NOTES .[... ... 2.BFE .. 115,385 |...99.2290 |... J I N | I APt | B IR | B AT 5.000 |...... 5.000 ...07/01/2010 ...|....06/15/2025 ...
SOUTHERN MARYLAND ELECTRIC COO FIRST MORTGAGE
84334#-AA-5 ..... BONDS ...82.4470 |... 736,503 |.... ....893,305 JL N N | I APPSRt | B IR | ) AU 4.000 |...... 4.000 ....04/16/2018 ...|....04/16/2048 ...
844030-AA-4 ..... SOUTHERN UNION CO SENIOR NOTES . 100.0790 |. ..761,601 |. 760,783 |.. .0 .7.600 |......7.952 ....01/30/2002 .. 02/01/2024
844030-AA-4 ..... SOUTHERN UNION CO SENIOR NOTES . 100.0790 |. .. 1,239,979 |. . . 1,238,647 |.. .0 .7.600 |......7.952 ....01/30/2002 .. 02/01/2024
844741-BF-4 ..... SOUTHIEST AIR eeviiiiiiieees ...87.3950 |. .. 1,747,900 |. .2,000,000 1,999,144 |.. .0 .2.625 |......2.631 ...02/11/2020 .. 02/10/2030 ...
84489P-AE-8 ..... SOUTHWEST GAS COMPANY SERIES MTNA . 101.4910 |. ...76,118 |. 75,000 .0 .6.760 |......6.144 ....11/30/2004 .. 09/24/2027 ...
845437-80-4 ... SOUTHWESTERN ELEC POWER ... ...75.3450 |. .. 2,260,350 |. .3,000,000 .0 ..(13,315) | ......3.860 |......2.946 ....11/23/2020 .. 02/01/2048 ...
845467-AL-3 ..... SOUTHWESTERN ENRG CO s ...99.6640 |....covnnnnnnt 2,989,920 |.... .3,000,000 |.. 0 [ (2,598) |0 o0 e 5.700 |...... 6.030 ....01/20/2015 ...|....01/23/2025 ...
845743-B0-5 ... SOUTHWNESTERN PUBLIC SERVICE ......oviiviivnnnniiiiinnnnns [ P 3,304,848 [...72.3980 [.............. 2,171,940 ..o 3,000,000 |..eevunnnnnnns 3,279,399 |..oiiviiininns 0 fooeereeen (8,984) |ovvvveeeeennn0 o0 | 3.400 |...... 2.831 ...02/03/2021 ... |....08/15/2046 ...
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845743-BU-6 ..... SOUTHNESTERN PUBLIC SERVICE ....evvvnvvviinnnnnivivnnnns oo ven | s T L 1GFE o 1,662,006 |...68.7370 |.............. 1,031,055 ... 1,500,000 [...oeeeennnnn 1,650,151 |.ooovvnninns 0 fooeerrenn (4,024) |0 [0 | 3.150 |...... 2615 [MN ooooes v 7,875 ....12/14/2020 ...}|....05/01/2050 ...
84858D-AA-6 ..... SPIRIT AIRLINES 2015-1 A .. oo |--2.BFE ... ...91.9570 |...cornnnnnnns 1,553,798 |.... .... 1,549,541 0 22,205 |0 o0 e 4.100 |...... 6.809 |AO ...... L 17,319 | ....04/17/2020 ...|....04/01/2028 ...
85205T-AK-6 ..... SPIRIT AEROSYSTEMS INC voo |- 5.AFE ..., ...88.5650 |.........onnnt 1,479,921 |.... .... 1,630,628 O e 7,861 |0 [0 e 4.600 |...... 5.215( ....... e 3,416 |... ....11/30/2018 ...|....06/15/2028 ...
85205T-AK-6 ..... SPIRIT AEROSYSTEMS INC .. |- 5.AFE ... ...88.5650 |... ....321,051 0 [ 1,548 |0 0 e 4.600 |...... 5.215 ...11/30/2018 ...|....06/15/2028 ...
857473-AE-2 ..... STATE STREET BOSTON |- LEFE ... . 105.4510 |... LU SRR (< ()N MO | I RPN | ) AN 7.350 |...... 5.832 ....11/30/2004 ...|....06/15/2026 ...
857473-AE-2 ..... STATE STREET BOSTON ... B .. 1.F FE ..|... . 105.4510 |... JLO N U (s DN ARt | B IR | ) AU 7.350 |...... 5.832 ....11/30/2004 ...|....06/15/2026 ...
857477-BU-6 ..... STATE STREET CORP 2 .. | 1R FE L ...97.2780 |... LU RN | N | RN | B SN 4.421 |...... 4.276 ....06/10/2022 ...|....05/13/2033 ...
857477-BU-6 ..... STATE STREET CORP L2 .. .. 1.F FE ..|... ...97.2780 |... J I N | I FORRRRRt | B ISP | B AU 4.421 |...... 4.276 ....05/10/2022 ...|....05/13/2033 ...
858119-BK-5 ..... STEEL DYNAMICS INC .... 1 .2.BFE .. ...92.3700 |. ..2,401,620 |. .0 .3.450 |......3.481 ....12/09/2019 .. 04/15/2030
86172*-AA-9 ..... STONE POINT CREDIT CORP ... 1 L2.BPL .. ...99.9700 |. ..6,997,927 |. .0 .5.830 |[......5.830 ....06/19/2022 .. 05/19/2025 ...
86468#-AA-8 ..... VEOLIA UTILITY RESOURCES LLC SENIOR NOTES 1 . 1.FYE ...85.2670 |. ..852,670 |. .1,000,000 |.. .0 ......3.300 |......3.300 ....12/14/2017 .. 12/14/2032 ...
86468#-AC-4 ..... VEOLIA UTILITY RESOURCES LLC SENIOR NOTES ... N A e 1F .. 1,000,000 |...85.0770 |... ....1,000,000 JLU I N | [ APt | B IR | B AU 3.300 |...... 3.300 ...01/24/2018 ...|....01/24/2033 ...
871829-B0-9 ..... SYSCO CORPORATION ... N |- 2.BFE ... 3,983,120 |...84.4450 |... .... 3,986,247 O 10545 0 [0 2.450 |...... 2.498 ....12/01/2021 ...|....12/14/2031 ...
87264A-AT-2 ..... T-MOBILE USA INC ... N A |--2.BFE ... .. 488,580 |. 100.4060 |... 0 [ (1,467) |0 o0 e 5.375 |...... 5.036 ....03/05/2018 ...|....04/15/2027 ...
87264A-BL-8 ..... T-MOBILE USA INC ... N |- 2.BFE ... .. 2,006,048 |...74.9060 |... O [ (246) |0 o0 e 3.000 |...... 2.979 ....06/25/2021 ... |....02/15/2041 ...
87264A-BN-4 ..... T-MOBILE USA INC ... N A |--2.BFE ... .. 3,105,681 |...72.3240 |... 0 [ (2,380) |0 o0 e 3.300 |...... 3.115 ....08/02/2021 ...|....02/15/2051 ...
87296%-AA-8 ..... TPG HOLDINGS SENIOR NOTES N - 2.APL L .. 1,000,000 |...99.7020 |... LU RN | N | RN | B SN 5.330 |...... 5.329 ....05/09/2018 ...|....06/20/2028 ...
87296%-AB-6 ..... TPG HOLDINGS SERIES B SENIOR NOTE .. N A |- 2.APL L. .. 3,000,000 |...97.4280 |... . ....3,000,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.750 |...... 4.750 ...10/01/2019 ...|....06/20/2028 ...
873050-CM-1 ..... TTX CO 144A .... N .. 1.F FE ..|... ...85.8260 |... 1,652,151 |.... ... 2,346,156 0 [ (183,598) |0 o0 e 4.200 |...... 2.854 ...12/10/2021 ...|....07/01/2046 ...
876030-AB-3 ..... TAPESTRY INC ... 1 .2.BFE .. . 102.2620 |. .. 1,022,620 |. .998,950 |.. .0 .7.050 |......7.110 ....11/15/2023 .. 11/27/2025
87612E-AF-3 ..... TARGET CORP DEBENTURES .. .. 1.F FE .. . 114.4870 |. .. 5,724,350 |. 5,247,774 |.. .0 .. (25,147) | .7.000 |......6.168 ....01/07/2008 .. 07/15/2031
88031J-AB-2 ..... TENASKA GEORGIA PARTNERS SENIOR SECURED BOND . .. 2.BFE .. . 107.1390 |. .. 3,394,650 |. .3,215,397 |.. .0 (6,408) |. .9.500 |......8.950 ....01/10/2002 .. 02/01/2030
880310-AA-8 ..... TENASKA VIRGINIA PARTNERS 144A .......covvuvvvvrvnnnnnsfonn oe [ .|..2.BFE .. ...99.5200 |. ..167,860 |. 168,670 |.. .0 .6.119 |......6.163 ....04/29/2004 .. 03/30/2024 ...
883203-BY-6 ..... TEXTRON INC .... N A .. 2.BFE .. ...94.3240 |. .. 1,886,480 |. .2,000,000 1,999,693 |.. .0 ......3.375 |...... 3.379 ...09/11/2017 .. 03/01/2028 ...
883203-CB-5 ..... TEXTRON INC .... N |- 2.BFE ... ...89.5770 |... 1,791,540 |.... .2,000,000 |.. ....1,991,270 O o 1218 |0 [0 e 3.000 |...... 3.075 ....03/10/2020 ...|....06/01/2030 ...
89255#-AA-9 ..... TRADEMARK ROYALTY 2018-1 LLC .. N A |- 1FPL L ...90.8310 |... 4,534,452 |.... . 4,992,193 |.. ....4,992,193 J I N | I FORRRRRt | B ISP | B AU 4.920 |...... 4.970 ....07/03/2018 ...|....07/01/2048 ...
893574-AF-0 ..... TRANSCONT GAS PIPE CORP N |- 2.AFE L ...88.4340 |... 1,768,680 |.... ... 2,286,024 JLU U & < 170N PO | I RPN | ) AN 4.450 |...... 3.386 ....12/04/2020 ...|....08/01/2042 ...
893574-AN-5 ..... TRANSCONT GAS PIPE CORP . N A |- 2.AFE L. . ...90.2250 |... 1,082,700 |.... ... 1,423,278 JL I O ([0 N ARt | B IUUUPPPRRIN | ) AU 4.600 |...... 3.445 ....01/14/2021 ...|....03/15/2048 ...
896517-AB-5 ..... TRINITY HEALTH CORP N .. 1.DFE ..|... .. 2,500,000 |...72.4450 |... 1,811,125 |.... ....2,500,000 L RN | N | RPN | B FON 2.632 |...... 2.632 ...01/12/2021 ... |....12/01/2040 ...
TRIPLEPOINT VENTURE GROWTH BDC SENIOR UNSECURED
89677Y-AG-9 ..... NOTES N |- 2.BFE ... .. 5,000,000 |...97.5700 |... 4,878,484 |.... ....5,000,000 LU RN | N | RPN | ) SN 4.500 |...... 4.497 ....03/01/2021 ...|....03/01/2026 ...
89788K-AA-4 ... TRUIST BANK .... 2 weeeeenn |- LFFE ... .. 2,980,680 |...82.9610 |... 2,488,830 |.... ... 2,985,202 0 2,198 |0 o0 e 2.250 |...... 2.336 ...12/08/2021 ...|....03/11/2030 ...
89788M-AQ-5 ..... TRUIST FINANCIAL CORP ... 1. .. 1.G FE ..|... .. 3,000,000 |. 108.0750 |... 3,242,250 |.... ....3,000,000 O o0 o0 [0 7.161 |...... 7.161 ....10/25/2023 ...|....10/30/2029 ...
898320-AB-5 ... TRUIST FIN CORP ..... 2 .2.BFE .. ...99.7950 |. 1,995,900 |. . 1,999,439 |.. .0 .8.748 |......5.051 ... 12/17/2019 ..
898320-AF-6 ..... TRUIST FIN CORP ..... 2 .2.BFE .. ...91.1200 |. ..911,200 |. .1,000,000 |.. .0 .5.100 |......5.100 ....06/16/2020 ..
898813-AR-1 ..... TUCSON ELECTRIC POWER CO 1 .1.G FE ...79.1700 |. .. 1,187,550 |. 1,772,748 .. .0 ......4.000 |......2.988 ....01/29/2021 .. .
902691-A€-3 ..... UGl UTILITIES INC B L 1.6 .. ...95.2380 |... ....2,000,000 LU RN | N | RN | B SN 2.950 |...... 2.950 ....06/30/2016 ...|....06/30/2026 ...
902973-AZ-9 ..... US BANCORP L2 .. 2.BFE. ...89.9530 |... ....2,000,000 JLO N N | [ ARt | B ISP | B AU 5.300 |...... 5.300 ...02/02/2017 ...|....01/01/9999 ...
904764-AH-0 ..... UNILEVER CAPITAL CORP GUAR UNILEVER PLC ... N 1.EFE. . 111.3760 |... LU SRR £ N MO | I RPN | ) AN 5.900 |...... 5.692 ....11/30/2004 ...|....11/15/2032 ...
904764-BR-7 ..... UNILEVER CAPITAL CORP ... N A 1.EFE . .. 68.6860 |... 0 e 886 |0 o0 e 2.625 |...... 2.688 ....08/09/2021 ...|....08/12/2051 ...
907818-EK-0 ..... UNION PACIFIC CORP N 1.6 FE . ...75.4770 |... O e (4,972) |0 [0 e 3.350 |...... 2.574 ....11/30/2020 ...|....08/15/2046 ...
907818-EQ-7 ..... UNION PACIFIC CORP .... N A 1.G FE . ...89.6040 |... O 1,499 |0 0 e 3.600 |...... 3.861 ....03/08/2018 ...|....09/15/2037 ...
907818-FD-5 ..... UNION PACIFIC CORP .... 1 1.6 FE . ...85.8170 |... . O e (4,079) |0 o0 e 3.550 |...... 2.536 ....11/06/2020 ...|....08/15/2039 ...
907818-FE-3 ..... UNION PACIFIC CORP .... N A 1.G FE . L..81.7940 |..ccovnnnnnnns 1,635,880 |.... ... 2,357,453 JLO I O (- 815X N ARt | B IR | ) AU 3.950 |...... 3.110 . ...08/31/2020 ...|....08/15/2059 ...
907818-FK-9 ..... UNION PACIFIC CORP ... 1. 1.G FE . L. 76.6780 |....cceunnnnns 2,683,730 |.... ....3,911,3% O [ (11,168) |0 o0 3.250 |...... 2.617 .. 113,750 |....12/10/2020 ...]....02/05/2050 ...
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909320-AA-4 ... UNITED AIR 2014-2 A PTT ooiiiiiiiiiiiiie s LA FFE e 3,879,568 |...95.3870 |.............. 3,694,666 |.............. 3,873,343 |oiiiiinnnnn 3,875,081 [....ccvvunnnnnnns (O R €10 1 AN | N AU | B RN 3.750 |...... 3.728 145,250 |....08/04/2014 ...|....09/03/2026 ...
90964*-AG-0 ..... UNITED BOTTLING MANAGEMENT CO SENIOR NOTES .. cee |- 1.GPL L) .. 2,000,000 |...96.1540 |.............. 1,923,071 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.990 |...... 3.990 . 79,800 |....12/21/2016 ...|....12/21/2026 ...
9115H-4B-7 ..... US BANCORP woo |- 1.GFE ... L 77.6140 |ooeeeeennnnnns 2,328,420 |.... ....3,000,000 LI RN | N | RN | B AN 2.491 |...... 2.388 L 74,730 |....10/27/2021 ...|....11/03/2036 ...
913017-CJ-6 ..... RAYTHEON TECH CORP cee |- 2.AFE )., . ...79.5350 |... ....1,164,397 0 [ (5,260) |veeeeeeeeeen0 [0 e 3.750 |...... 2.759 . 87,500 |....12/16/2020 ...|....11/01/2046 ...
91324P-DU-3 ...... UNITEDHEALTH GROUP INC .. veo |- 1.F FE L), .. 1,089,970 |...81.4520 |... .... 1,084,063 LU R (8 (517D N N | I RPN | ) A 3.700 |...... 3.210 . 37,000 |....02/25/2021 ...|....08/15/2049 ...
92203#-AX-6 ..... THE VANGUARD GROUP SR UNSEC NOTES .. e e 1.6 ) ...63.0320 |......oeennnns 3,151,604 |.... ....5,000,000 JU I I | I ARt | B IEUPRRPRRRRIN | ) AT 3.050 |...... 3.050 .. 152,500 |....08/19/2020 ... |....08/22/2050 ...
92343V-FU-3 ..... VERIZON COMMUNICAT1ONS veo |- 2.AFE L) .. 68.0710 |...covvnnnnnns 2,382,485 |.... ... 3,491,524 LU (1[I N | N RPN | ) AN 2.875 |...... 2.888 .. 100,625 |....11/10/2020 ...|....11/20/2080 ...
92343V-GK-4 ... VERIZON COMMUNICATIONS .. |- 2.AFE L. ...79.6590 |... O 2,412 |0 [0 e 3.400 |...... 3.882 . 34,000 |....08/09/2022 ...|....03/22/2041 ...
92556V-AD-8 . VIATRIS INC .... .2.CFE .. ...84.7110 |. ..847,110 | .0 . .2.700 |......2.610 ....10/29/2021 ..
92556V-AF-3 . VIATRIS INC .... .2.CFE .. ...70.4590 |. ..2,113,770 |. .0 ..(10,567) | .4.000 |......3.181 ....10/29/2021 ..
92564R-AB-1 VICI PROPERTIES / NOTE 144A . .2.CFE .. ...94.3250 |. .0 (3,089) | ......4.625 |...... 3.892 ....04/06/2021 .. .
925650-AD-5 ... VICI PROPERTIES LP vee |--2.CFE ... ...97.5920 |... . .... 4,984,532 O [ 1,443 |0 0 e 5125 |...... 5.17 ...04/22/2022 ...|....05/15/2032 ...
92778*-AA-5 ... VA CMNWLTH UNIV HEALTH SYS CTL ... e 1A ...71.6210 |... 2,148,617 |.... ....3,000,000 O o0 o0 [0 3.008 |...... 3.027 ....07/15/2021 ...|....09/15/2049 ...
927804-GD-0 ..... VIRGINIA ELECTRIC & POWER CO |- LFFE L ...61.5030 |... 1,845,090 |.... .... 2,955,619 O [ 1137 0 o0 e 2.450 |...... 2.526 ....12/01/2020 ...|....12/15/2050 ...
92838@-AA-1 ..... VISTA RIDGE LLC SENIOR SECURED NOTES .... S| 1FPL L ...70.0270 |... ....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 |- 3.BFE ..|... ...93.4610 |... J I N | I FORRRRRt | B ISP | B AU 4.375 |...... 4.375 ....05/12/2021 ...|....05/01/2029 ...
931142-EV-1 ..... WAL-MART STORES |- 1.CFE ... . ...69.7870 |... . L R 1< T NN | RN | B FON 2.650 |...... 2.668 ...09/08/2021 ...|....09/22/2051 ...
931142-EV-1 ..... WAL-MART STORES |- 1.CFE ... .. 230,145 |...69.7870 |... 161,208 |.... ....230,189 O e 20 0 o0 e 2.650 |...... 2.668 ....09/08/2021 ...|....09/22/2051 ...
931427-AT-5 WALGREENS BOOTS ALLIANCE INC |- 2.CFE ... .. 2,108,780 |...72.7280 |... 1,454,560 |.... ....2,102,817 O [ (2319 [0 [0 4.100 |...... 3.786 ....04/29/2021 ...|....04/15/2050 ...
94874R-AY-2 ..... [WEINGARTEN REALTY MTN SERIES A . .. 2.AFE .. . 102.8750 |. .. 5,400,938 |. .5,380,705 |.. .0 ..(46,487) |. .6.640 |......5.577 ....06/09/2003 .. 07/15/2026
949746-RN-3 ..... [WELLS FARGO & COMPANY SERIES U 2 .2.BFE .. ...99.2070 |. ..992,070 |. .1,000,000 |.. .0 .0 .5.875 |......5.875 ...01/15/2015 .. 01/01/9999 ...
95000U-3G-6 ..... [WELLS FARGO & COMPANY ... 1 . 1EFE .. . 105.4540 |. ..2,109,080 |. .2,000,000 |.. .0 0 | .6.303 |......6.303 ....10/16/2023 .. 10/23/2029 ...
950400-AD-6 . WELLTOWER INC . mi L2.AFE .. ...98.2460 |. .520,289 |.. .0 . 563 |. .4.250 |......4.384 ....08/09/2018 .. 04/15/2028 ...
950400-AD-6 . WELLTOWER INC .. N L2.AFE .. ...98.2460 |. . 477,000 474,527 |.. .0 L5183 | e 4250 |......4.384 ...08/09/2018 .. 04/15/2028 ...
958667-AC-1 ..... WESTERN MIDSTREAM OPERAT .. N |- 2.CFE ... ...93.6330 |... .2,000,000 |.. ....1,971,483 0 | (8,187 [0 |0 4.050 |...... 4.319 ....01/09/2020 ...|....02/01/2030 ...
976843-BH-4 ..... WISCONSIN PUBLIC SERVICE CORP . N A .. 1.F FE ..|... ...80.3280 |... ....1,913,661 0 e (9,995) |0 o0 e 3.671 |...... 2.661 ....12/08/2020 ...|....12/01/2042 ...
978097-AG-8 ..... WOLVERINE WORLD WIDE 144A N 5.B FE ...78.6260 |... O o0 o0 [0 e 4.000 |...... 4.000 ....08/12/2021 ...|....08/15/2029 ...
980745-F#-5 ..... WOODIWARD INC B .2.0. ...97.1460 |... J I N | I FORRRRRt | B ISP | B AU 4.350 |...... 4.350 ....05/31/2018 ...|....05/30/2027 ...
98310W-AN-8 ..... WYNDHAM WORLDWIDE .....oevvvvvieiiiiinniieeeccnnnieeees foen ee N 3.CFE . ...99.5210 |... LU R 11 N N N RPN | ) AN 6.000 |...... 4.455 ....03/16/2017 ...|....04/01/2027 ...
G4701*-AC-1 ..... | SQUARED CAPITAL LLC SER C SRNT evvveeeecenieeee feen e N A 1.FPL. ...81.2530 |... 4,875,196 |.... . ....6,000,000 0 . e 0 [0 3.490 |...... 3.489 ...01/06/2022 ...|....12/22/2036 ...
09609*-AC-2 ..... WESTCONNEX FINANCE CO PTY LTD SENIOR SECURED OTES 1 2.AFE . ... 77.7490 |. .. 2,332,459 |. .3,000,000 .3,000,000 |.. .0 L0 .3.280 |......3.280 ....06/15/2021 .. 06/15/2036 ...
009090-AA-9 ..... AIR CANADA 2015-1A .... 1 1.F FE . ...94.1560 |. .. 1,758,362 |. . 1,867,498 1,879,431 |.. .0 (3,037) | .3.600 |......3.356 ....10/30/2017 .. 03/15/2027
01626P-AN-6 ..... ALIMENTATION COUCHE-TARD 144A . |1 2.AFE ...76.2290 |. 1,524,580 |. .2,000,000 2,245,912 |.. .0 (6,231) | .3.800 |......3.100 ....01/27/2021 .. 01/25/2050 ...
01626P-AP-1 ..... ALIMENTATION COUCHE-TARD 144A . 1 2.AFE ...75.5740 |. ..1,511,480 |. .2,000,000 .2,000,000 |.. .0 .3.439 |......3.439 ...05/10/2021 .. 05/13/2041 ...
064159-VJ-2 ..... BANK OF NOVA SCOTIA ... |2 2.CFE ...95.7650 |. ..4,788,250 |. .5,000,000 .5,368,750 |.. .0 ......4.900 |......4.563 ...11/16/2021 .. 01/01/9999 ...
067901-AA-6 ..... BARRICK GOLD CORP ..LS.. 1. 2.AFE . 103.1250 |... . O e (1) 0 o0 e 5.800 |...... 5.623 ....04/19/2023 ...|....11/15/2034 ...
067901-AA-6 ..... BARRICK GOLD CORP .. 1. 2.AFE . 103.1250 |... 2,039,813 |.... 2,006,193 LU R ( (1[0 DN N | I RPN | ) AN 5.800 |...... 5.623 . ....04/19/2023 ...|....11/15/2034 ...
124765-F*-4 ..... CAE INC SERIES G .... 2.C FE ...93.9460 |. .. 1,409,188 |. .1,500,000 |.. .0 4.470 |......4.470 . 67,050 |....03/13/2019 .. 03/13/2029
13648T-AF-4 ..... CANADIAN PACIFIC RAILWAY .. 2.BFE ...91.1070 |. ..2,733,210 |. .2,996,92 |.. .0 ......4.700 |......4.707 . 75,200 |....04/19/2023 .. 05/01/2048 ...
13648T-AG-2 ..... CANADIAN PACIFIC RAILWAY .. 2.BFE ...76.8830 |... 1,537,660 |.... ....2,044,238 JLO I U '/ 1-) N ARt | B IR | ) AU 3.500 |...... 3.371 . 37,333 |....04/19/2023 ...|....05/01/2050 ...
CRESCENT POINT ENERGY CORP SENIOR GUARANTEED NOTES
22576C-H#-1 ..... .2.0 .. ..1,000,000 |...98.1140 |... 981,141 |.... ....1,000,000 JL N N | I APt | B IUUPRRPRRIN | B FOU 4.300 |...... 4.300 (A0 ...... ... 43,000 |....04/11/2018 ...|....04/11/2025 ...
2643R-AK-2 ... ENBRIDGE INC SENIOR NOTES . 2.BFE. ...4,724,600 |. 104.3710 |... ..5,218,550 |.... ... 4,863,147 O [ 12,042 |0 [0 6.750 |...... 7.201 |FA ...... .. 337,500 |....06/12/2002 ...|....02/15/2032 ...
559222-AV-6 ... MAGNA INTERNATIONAL INC ... A..... 1 1.G FE . ..1,061,110 |...87.6940 |... 876,940 |.... ....1,041,770 0 [ (6,321) |0 o0 e 2.450 |...... 1.737 | ....... ... 24,500 |....11/18/2020 ...|....06/15/2030 ...
67077M-AN-8 ..... NUTRIEN LTD A..... 1 2.B FE ...4,778,250 |...92.6130 |... .. 3,704,520 |.... ... 4,626,913 0 [ (50,579) |0 o0 4125 |...... 2.451[MS ...... .. 165,000 |....12/08/2020 ...]....03/15/2035 ...
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67077M-AR-9 ..... NUTRIEN LTD weeiiiiiiiie e eecvnnis feen e Ao T L 2BFE | 2,886,694 [...93.5820 |.............. 3,317,482 |...covvvennnns 3,545,000 [.....oeeeennnn 2,891,069 [....ccvvnnnnnnnns (O N 57 2 AN | N AR | B KN 4.900 |...... 6.599 ....10/02/2023 ...|....06/01/2043 ...
68245X-AH-2 ..... 1011778 BC / NEW RED FIN 144A .... A..... 1 oo |- 3.BFE ..|... ...94.5440 |... 472,720 |.... . 500,000 |.. ....500,293 0 [ (403) |0 o0 e 3.875 |...... 3.790 ....06/15/2021 ...|....01/15/2028 ...
683720-AA-4 ..... OPEN TEXT CORP 144A Ao 1 veo |- 3.CFE ... ...90.6130 |... . 500,000 |.. ....502,773 LU R (101N N | I RPN | ) AN 4125 |...... 3.978 ...02/05/2020 ... |....02/15/2030 ...
TT509N-AF-0 ..... ROGERS COMMUNICATIONS A..... . |--2.CFE ..|... . 118.9660 |... .5,000,000 |.. .... 4,978,494 0 [ 1,688 |0 [0 e 8.750 |...... 8.824 ...06/28/2002 ...|....05/01/2032 ...
86828L-AC-6 ..... SUPERIOR PLUS/GEN PRTNR 144A .3.CFE .. ...92.8180 |. . 500,000 .506,095 |.. .0 .4.500 |......4.090 ...04/20/2021 .. 03/15/2029 ...
878744-AB-7 ..... TECK RESOURCES LIMITED . .2.CFE .. ...92.8380 |. .2,000,000 2,287,799 |.. .0 ..(10,956) | .5.200 |......4.051 ....01/27/2021 .. 03/01/2042 ...
89114T-20-8 ..... TORONTO-DOMINION BANK .1EFE .. ...83.8490 |. 1,988,288 |.. .0 1,300 |. ... 2.450 |......2.531 ....01/11/2022 .. 01/12/2032 ...
891160-MJ-9 ..... TORONTO-DOMINION BANK .eveeeeeeeeeee e eeees foen e oo |- 1.FFE ). ...95.9970 |... ....6,171,012 0 . 43,307 |0 [0 | 3.625 |...... 3.551 ....11/03/2016 ...|....09/15/2031 ...
89352H-AN-9 ... TRANS-CANADA PIPELINES .. Ao 1 voo |- 2.BFE ... ...97.3550 |... LU R I N | I RN | ) AN 4.250 |...... 4.439 ....10/10/2018 ...|....05/15/2028 ...
89356B-AC-2 ..... TRANSCANADA TRUST A..... 2 o |--2.CFE ... ...89.3710 |... ....2,000,000 JLO N N | [ ARt | B ISP | B AU 5.300 |...... 2.292 ...02/27/2017 ...|....08/15/2077 ...
952845-AE-5 ... WEST FRASER TIMBER CO 144A .. Ao 1 |- 2.CFE ... ...98.4340 |... . 1,000,000 0. RN | N AR | R RN 4.350 |...... 4.350 ...10/07/2014 ...|....10/15/2024 ...
98462Y-AD-2 . YAMANA GOLD INC ..... .2.CFE .. ...96.7240 |. .3,000,000 . 3,155,203 |.. .0 ..(38,959) | .4.625 |......3.134 ....07/21/2021 .. 12/15/2027 ...
98462Y-AF-7 ..... YAMANA GOLD INC .. .2.CFE .. ...84.3570 |. . 860,000 .868,3%0 |.. .0 (1,024) |. .2.630 |......2.484 ...01/21/2022 .. 08/15/2031 ...
98462Y-AF-7 ..... YAMANA GOLD INC ..... .2.CFE ...84.3570 |. . 140,000 141,366 |.. .0 ......2.630 |......2.484 ....01/21/2022 .. 08/15/2031 ...
CA931*-AU-T7 ..... KEYERA PARTNERSHIP SERIES P .... JUU IO O ...99.1400 |... .2,000,000 |.. ....2,000,000 LU RN | N | RPN | ) SN 4.750 |...... 4.750 ... 1172072013 ... |....11/20/2025 ...
00774M-AN-5 ..... AERCAP |RELAND CAP/GLOBA .. |--2.BFE ... . 101.3120 |... .3,000,000 |.. 3,019,208 0 [ (12,428) |0 [0 6.500 |...... 6.027 .. 195,000 |....06/05/2020 ...|....07/15/2025 ...
00774M-AY-1 ..... AERCAP |RELAND CAP/GLOBA .. .2.BFE .. ...85.9290 |. ..303,000 .301,896 |.. .0 .3.400 |......3.444 . 10,302 |....10/21/2021 .. 10/29/2033 ...
00774M-AY-1 ..... AERCAP |RELAND CAP/GLOBA .2.BFE .. ...85.9290 |. .4,697,000 .4,679,879 |.. .0 .3.400 |......3.444 159,698 |....10/21/2021 .. 10/29/2033 ...
009280-AS-0 ..... AIRCASTLE LTD ...evvvennnnens .2.CFE .. ...96.6890 |. .2,000,000 .1,99,270 |.. .0 .. 4250 ... 4.331 . 85,000 |....06/10/2019 .. 06/15/2026 ...
034863-AR-1 ..... ANGLO AMERICAN CAPITAL 144A . cee |- 2.AFE )., ...98.7710 |... .1,000,000 |.. 1,000,000 O 0 0 [0 e 4.750 |...... 4.750 . 47,500 |....04/03/2017 ...|....04/10/2027 ...
034863-AT-7 ..... ANGLO AMERICAN CAPITAL 144A .... veo |- 2.AFE L) ...96.1530 |... 1,923,060 |.... 1,951,283 O e 11,766 |0 o0 e 4.000 |...... 4.726 ... 80,000 [....07/11/2018 ...|....09/11/2027 ...
034863-AU-4 ..... ANGLO AMERICAN CAPITAL 144A .... JUPT D...... 1 |- 2.AFE L. ...97.4230 |... 2,922,690 |.... 3,212,884 0 [oeeeennn(50,400) |eeeeneeeeeiin0 [0 e 4.500 |...... 2.600 .. 135,000 |....12/22/2021 ...|....03/15/2028 ...
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED NOTE
05256L-AB-9 ..... [.eeerriiiiiiii e [ D...... Tons L 2BFE | 2,955,000 |...95.6080 |.....c.eeennn. 2,825,225 |....cceeennn 2,955,000 [....oeeeennnnn 2,955,000 0 fooeeeeeemiiieed0 o0 0 e 4.820 |...... 4.818 142,431 |....09/27/2018 ...|....09/30/2030 ...
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED
05256L-AC-7 ..... NOTES ... .2.BFE .. 3,447,500 |...95.7380 |. .. 3,300,567 |. . 3,447,500 . 3,447,500 |.. .0 .4.850 |......4.849 167,204 |....03/27/2019 .. 09/30/2030 ...
05330K-AA-3 ..... AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A .. 2.CFE .. 2,389,500 |. 100.8200 |. .. 2,409,004 |. . 2,389,500 . 2,389,500 |.. .0 ......6.750 |......6.806 ...08/02/2013 .. 06/30/2035 ...
054536-AA-5 ..... AXA SUB NOTES v |- .G FE ... ... 96,213 |. 120.5580 |... JO I O (N )N ARt | B IR | ) AU 8.600 |...... 6.362 ....11/30/2004 ...|....12/15/2030 ...
05523R-AE-7 ..... BAE SYSTEMS PLC 144A D...... 1 |- 2.AFE L .. 1,315,700 |.. 70.6770 |... 1,413,540 |.... O [ 11,079 o0 [0 e 3.000 |...... 5.380 ....00/26/2022 ...|....09/15/2050 ...
05565E-H#-5 ..... BMW US CAPITAL LLC SERIES B . D...... .. 6,000,000 |...98.0150 |... 5,880,900 |.... ....6,000,000 JLU I N | [ APt | B IR | B AU 3.300 |...... 3.300 ...02/18/2015 ...|....02/18/2025 ...
073096-B*-9 ..... BAYPORT POLYMERS LLC SR UNSEC NOTES SER D ... D...... .. 3,000,000 |...98.3490 |... 2,950,459 |.... ....3,000,000 I RN | N | RPN | B SN 5.150 |...... 5.150 ....02/15/2023 ...|....02/15/2035 ...
12656*-AK-8 ..... CSLB HOLDINGS INC GUARANTEED SENIOR NOTES ... D...... .. 4,000,000 |...93.8080 |... 3,752,310 |.... ....4,000,000 O 0 0 o0 e 2.870 |...... 2.870 ....10/13/2016 ...|....10/13/2026 ...
19123#-AB-4 ..... COCA-COLA SOUTHWEST BEV LLC SENIOR NOTE D...... .. 3,000,000 |...87.2640 |... ....3,000,000 LI RN | I N | RPN | B SN 3.640 |...... 3.640 ....03/01/2018 ...|....12/28/2032 ...
200447-A%-1 ..... COMISION FEDERAL DE ELECTRICID SENIOR NOTES . D...... .. 3,900,000 |...92.8000 |... . .. ....3,900,000 O [0 0 [0 e 4.390 |...... 4.389 ....09/29/2016 ...|....09/29/2036 ...
200447-A8-9 COMISION FEDERAL DE ELECTRICID SENIOR NOTES . D...... ...98.3310 |... ... 750,000 |.. ... 750,000 I RN | N | RPN | B SN 5.460 |...... 5.459 ....06/26/2018 ...|....06/26/2038 ...
21987B-AW-8 ..... [CODELCO INC 144A ....... ...94.9380 |. .1,000,000 .992,900 |.. .0 .3.625 |......3.839 ...07/25/2017 .. 08/01/2027 ...
22550L-2C-4 ..... [CREDIT SUISSE NEW YORK ...97.0000 |. .1,021,000 .962,710 |.. .0 .2.950 |......7.764 ...01/04/2023 .. 04/09/2025 ...
22550L-2C-4 ..... [CREDIT SUISSE NEW YORK ...97.0000 |. ..275,000 .259,300 |.. .0 .2.950 |......7.764 ....01/04/2023 .. 04/09/2025
22550L-2L-4 ..... [CREDIT SUISSE NEW YORK . . 102.2760 |. .1,000,000 .998,939 |.. .0 .7.950 |......8.060 ....01/04/2023 .. 01/09/2025
232806-B*-9 ..... [CYPRESS SEMICONDUCTOR CORP SENIOR UNSECURED NOTES .|... ... D. ...81.5740 |. .2,000,000 |.. .0 ......3.270 |......3.270 ....06/16/2021 .. 06/16/2033 ...
251525-AN-1 ... DEUTSCHE BANK AG .....ccevvvnniiiiiniinieiiinnineencnnns foan o D...... ...97.9240 |... .... 1,000,650 L RN | N | RN | B AN 7.500 |...... 7.495 ....11/18/2014 ...|....01/01/9999 ...
25156P-AR-4 ... DEUTSCHE TELEKOM INTL FINANCE 144A ......ccovviereeen foun e D...... ...95.7550 |... ... 3,966,935 0 e 1,100 |0 o0 e 4.875 |...... 4.944 ..195,000 |....02/29/2012 ... |....03/06/2042 ...
20287@-AA-9 ..... ENGINE LEASE FINANCE CORP SENIOR NOTE .. D...... .. 1,000,000 |...97.1170 |... ....1,000,000 O o0 o0 [0 e 4.480 |...... 4.480 ... 44,800 |....11/27/2018 ...|....11/27/2026 ...
29660N-AC-3 ..... FC BARCELONA ESPAI BARCO FONDO ... D...... .. 2,000,000 |. 108.4580 |... ....2,000,000 JL I I | I APt | B ISP | B FOT 7.060 |...... 6.867 . 82,367 |....05/30/2023 ...|....06/30/2032 ...
423012-AF-0 ..... HEINEKEN NV D...... e .. 1,015,180 |...96.9780 |... . .. .... 1,006,204 O [ (1,485) |0 o0 e 3.500 |...... 3.327 (W ....... . 35,000 |....05/17/2017 ...|....01/29/2028 ...
45326Y-A*-8 ..... INCITEC PIVOT LTD ...iieevruneeeeennnneaeeennnnnnaeeenns foen oe D...... [ PP 2,000,000 |...93.8470 |.............. 1,876,936 [.....ocoennnn 2,000,000 |.eeveuniaenns 2,000,000 J.eeenuniieeennnns 0 fooeerieeeeneend0 Joeiiienl0 0 s 4.030 |...... 4.030 [AO ...ooe foreereennaenne 13,657 |ooiiiiiiiiines 80,600 |....10/30/2019 ... |[....10/30/2028 ...




AN

ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
472160-AC-7 ..... JDE PEET'S NV 144A ..o [ e [N s I L 2.CFE .| 4,979,550 |...80.1560 [.............. 4,007,800 |....ccvvnnnnns 5,000,000 |.eeevunninnns 4,983,797 |ovvveneiiinnnnnd 0 fooeereeen 1,893 eiiiiiiiiinl0 el s 2.250 |...... 2.206 [MS ... |eeiiinnnennnn 30,313 [ 112,500 |....09/21/2021 ...|....09/24/2031 ...
482630-AA-7 ..... KMD HOLDINGS INC SR UNSECURED NOTES D...... .2.0 ... 6,000,000 |...85.1410 |.............. 5,108,460 |.... .6,000,000 |.. ....6,000,000 JLU I N | [ APt | B IR | B AU 3.560 |...... 3.560 MS ...... ..214,787 |....03/31/2022 ...|....03/31/2032 ...
494386-AC-9 ... KIMBERLY-CLARK DE MEXICO 144A D...... 1.6 FE . ...1,985,230 |...97.7490 |............. 1,954,980 |.... .... 1,997,968 O e 1,638 o0 [0 e 3.250 |...... 3.337 [MS ...... ... 65,000 [....03/06/2015 ...|....03/12/2025 ...
530439-AQ-2 ...... LLOYDS BANKING GROUP PLC D...... 1.G FE . ...3,994,660 |...94.0610 |.....ennneenn 3,762,440 |.... ....4,031,900 0 [ 13,898 |0 o0 e 3.574 |...... 3.524 .. 142,960 |....12/05/2017 ...|....11/07/2028 ...
632525-BB-6 ..... NATIONAL AUSTRALIA BANK 144A .. D...... 2.AFE .. 2,000,000 |...83.1010 |..ceuunnnnnnns 1,662,020 |.... ....2,000,000 LU RN | N | RN | B SN 3.347 |...... 3.306 ... 66,940 |....01/04/2022 ...|....01/12/2037 ...
716540-BV-3 ..... PETROLEOS MEX|CANOS N 4.AFE . .. 986,117 |...97.7730 |... 998,077 O e 1,772 |0 e l0 e 4.250 |...... 4.442 . 42,500 |....03/29/2016 ...|....01/15/2025 ...
T44330-AA-9 ..... PRUDENTIAL FUNDING ASIA D...... 1.F FE . 1,981,160 |...90.8100 |... .... 1,987,467 JLUJ PR IV I N | I RPN | ) AN 3125 |...... 3.236 . 62,500 |....04/08/2020 ...|....04/14/2030 ...
78467K-B*-7 ... SSE PLC SENIOR NOTES ...99.3920 |... ....4,000,000 JL N N | I APPSRt | B IR | ) AU 4.010 |...... 4.010 ....04/16/2012 ...|....04/16/2024 ...
80414L-2K-0 ..... SAUDI ARABIAN OIL CO 144A . ...86.1140 |. . 7,966,024 |.. .0 .2.250 |......2.317 ....11/17/2020 ..
822582-AT-9 ..... [SHELL INTERNATIONAL FINANCE . ...84.5940 |. .1,839,976 |.. .0 .3.625 |......2.848 ....01/29/2021 ..
822582-BY-7 ..... [SHELL INTERNATIONAL FINANCE . ...83.2560 |. .2,321,943 |.. .0 ......2.788 ....09/17/2021 .. .
82929R-AC0 ... SING TELECOMMUNICATIONS 144A ... . 117.4800 |... .. 10,000,000 |.. ....9,959,578 0 30635 [0 o0l 70375 7.443 ...06/07/2002 ...|....12/01/2031 ...
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR SECURED
83363R-AA-5 ..... BOND ...99.0850 |... 2,144,375 |.. .... 2,144,375 J I N | I FORRRRRt | B ISP | B AU 6.223 |...... 6.223 ...12/17/2008 ...|....12/15/2026 ...
853250-AA-6 ..... STANDARD CHARTERED BANK 144A . 110.3750 |... JLUJN PR €51 DN PO | I RPN | ) A 8.000 |...... 6.140 ....11/30/2004 ...|....05/30/2031 ...
87124V-AE-9 ..... SYDNEY AIRPORT FINANCE 144A . ...97.5720 |... 0 e 1,028 |0 o0 e 3.375 |...... 3.485 ....04/23/2015 ...|....04/30/2025 ...
874060-AZ-9 ..... TAKEDA PHARMACEUT I CAL ...71.5930 |... O e (4,073) |0 o0 e 3.175 |...... 2.952 ....01/27/2021 ...|....07/09/2050 ...
87656X-C*-0 ..... TATE & LYLE INTL FINANCE .. ...84.8%0 |... JLO I N | I APPSRt | B IR | B AU 2.910 |...... 2.910 ....08/06/2020 ...|....08/06/2030 ...
88167A-AE-1 ..... TEVA PHARMACEUTICALS NE ... ...92.6630 |... O e 3171 |0 [0 e 3.150 |...... 3.328 ....11/03/2016 ...|....10/01/2026 ...
89153V-AU-3 ..... TOTALENERGIES CAPITAL INTL SA . ...79.0380 |...covnnnnnnns 1,975,950 |.... ....2,751,673 O e (B,772) |0 o0 e 3.461 |...... 2.893 ...01/13/2021 ... |....07/12/2049 ...
89366L-AE-4 ..... TRANSELEC SA 144A ..... ...93.5820 |. ..2,807,460 |. .3,003,439 |.. .0 .3.875 |......3.849 ....07/15/2016 .. 01/12/2029 ...
902613-AK-4 ..... UBS GROUP AG 144A .. ...82.0850 |. ..1,641,700 |. .2,000,000 1,974,077 |.. .0 .2.746 |......2.909 ....01/11/2022 .. 02/11/2033
902613-AL-2 ..... UBS GROUP AG 144A ..... ...74.0240 |. .. 1,480,480 |. .2,000,000 .2,000,000 |.. .0 .3.179 |...... 3.159 ....01/04/2022 .. 02/11/2043
A3158#-AC-3 ..... HOFER FINANCIAL SERVICES GmbH . ...98.6190 |. ..3,944,772 |. .4,000,000 |.. .0 .3.410 |......3.410 ....07/25/2017 .. 07/25/2024
G0646#-AN-9 ..... ASSOCIATED BRITISH FOODS ........ .|D. ...99.4930 |. .. 1,989,869 |. .2,000,000 |.. .0 ......3.920 |......3.920 ....03/29/2012 .. 03/29/2024 ...
G1696#-BQ-8 ..... BUNZL FINANCE PLC Senior Unsecured Notes .. D...... .. 6,000,000 |...88.8500 |.............. 5,331,023 |.... ....6,000,000 JL N N | I APPSRt | B IR | ) AU 4.010 |...... 4.010 LLA72172022 ... 1172172032 .
G2044@-BB-0 ..... COMPASS GROUP PLC SENIOR NOTES D...... .. 2,000,000 |...99.0840 |.............. 1,981,680 |.... ....2,000,000 LU RN | N | RN | B SN 3.540 |...... 3.541 ....12/04/2014 ...|....12/04/2024 ...
62616#-AS-0 ..... DCC TREASURY 2014 LTD SENIOR UNSECURED NOTE . D...... .. 1,000,000 |. 109.5990 |.....eunneeenn 1,095,990 |.... ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 4.550 |...... 4.550 ....04/04/2019 ...|....04/04/2026 ...
G4622#-AB-5 ..... HOWARD DE WALDEN ESTATES LTD SENIOR NOTE . D...... .. 4,000,000 |...99.6810 |........c...e. 3,987,229 |.... ....4,000,000 LU RN | N | RN | B SN 5.230 |...... 5.230 ....08/25/2010 ...|....07/16/2025 ...
G7114*-AB-7 ..... PLACES FOR PEOPLE TREASURY PLC D...... .. 5,000,000 |...95.7700 |...eeunnnnennn 4,788,514 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 3.420 |...... 3.420 ....06/06/2016 ...|....06/08/2026 ...
G7334@-AA-1 ..... RRPF ENGINE LEASING LIMITED SENIOR SECURED NOTES ..|... ... D...... .. 2,000,000 |...93.5450 |... ..1,870,891 |.... ....2,000,000 LU RN | N | RPN | ) SN 4.030 |...... 4.031 ....06/13/2018 ...|....06/13/2028 ...
K21620-AB-2 ..... DANISH CROWN A/S SERIES B [D...... .. 1,000,000 |...99.4580 |... 994,583 |.... ....1,000,000 O 0 0 [0 e 5.090 |...... 5.090 ...06/13/2012 ...|....06/13/2024 ...
K7802#-AY-5 ..... ROYAL GREENLAND A/S SENIOR NOTE .. .. 1,000,000 |...95.6070 |... 956,070 |.... ....1,000,000 LU RN | N | RPN | ) SN 4.370 |...... 4.370 ....11/19/2018 ...|....11/19/2028 ...
L7598*-AD-2 ..... PILI 1 Portfolio SCSp (Permira ... 5,000,000 |...94.9070 |. .. 4,745,361 |. .5,000,000 |.. .0 .5.300 |......5.300 ....06/05/2022 ..
N4281@-Bi-4 ..... KONINKLIJKE VOPAK N.V. SENIOR NOTES SERIES EE . 1,800,000 |...96.7100 |. ..1,740,780 |. .1,800,000 |.. .0 4.140 |......4.140 ....12/19/2012 ..
N7660#-AV-9 ..... SHV NEDERLAND B.V. ...ccevvvineens 3,000,000 |...92.8810 |. ..2,786,428 |. .3,000,000 |.. .0 oo 4,550 |......4.550 ....06/08/2022 .. .
N9061@-AC-4 ..... VTTI B.V. SENIOR UNSECURED NOTE .. .. 3,000,000 |...97.4500 |.............. 2,923,492 |.... ....3,000,000 LU RN | N | RPN | ) SN 4.970 |...... 4.970 . ....12/15/2015 ...|....12/15/2027 ...
P7077@-AF-1 ..... NASSAU AIRPORT DEVELOPMENT CO .... D...... .. 1,890,000 |...97.3930 |eeeuunnnnnenn 1,840,724 |.... .... 1,890,000 JL I I | I FORRRRRt | B IUUUPRRPRRRPIN | ) AU 7.000 |...... 7.062 .. 132,300 |....11/30/2010 ...|....11/30/2033 ...
00458*-AB-5 ..... AQUASURE PTY LTD SERIES 2014A ... D...... .. 3,000,000 |...99.7680 |.............. 2,993,049 [.... ....3,000,000 LU RN | N | RPN | ) SN 4.480 |...... 4.481 .. 134,400 |....02/27/2014 ...|....02/27/2024 ...
00458*-AF-6 ..... AQUASURE PTY LTD SERIES 2018A ....ceeeeveenneeeernnnnns feun o D...... .. 832,911 ]...94.2950 |... J I N | I FORRRRRt | B ISP | B AU 4.320 |...... 4.319 ... 35,982 [....01/15/2019 ...|....01/12/2034 ...
Q0697#-AB-2 ..... AUSGRID FINANCE PTY LTD SENIOR SECURED NOTES .......[... ... D...... . e 5,000,000 |...90.3160 |... ..4,515,781 |.... .. O o0 o0 [0 e 3.600 |...... 3.600 .. 180,000 |....09/06/2017 ...|....10/01/2029 ...
Q1842#-AH-1 ..... BROOKFIELD WA RAIL PTY LTD SERIES C .evvvvveeeeeens feen e [HU R 2B s 3,000,000 |...98.1790 |.eevvennnnennn 2,945,359 |...ceeeeennnn 3,000,000 |-eevvunnnnnn 3,000,000 |-eevuuneeeennnn 0 fooeereeemniieed0 o0 0 e 4.790 |...... 4.790 143,700 |....07/16/2014 ...|....07/16/2026 ...
ETSA UTILITIES FINANCE PTY LTD SERIES C GT SENIOR
03629#-AN-5 ..... NOTE e e e e e e rnn e [ren e [JUU s IR L PPN I 4,000,000 |...92.0980 |...eeunnnnnnnn 3,683,920 |....covunnnnnn 4,000,000 |eevvunnnens 4,000,000 |-evvuunieeeennnnn (V1 O [V (VI 0 |...on 3.160 |...... 3160 |FA ooees e 49,507 |eevrrnnnnns 126,400 |....08/10/2016 ...|....08/10/2028 ...
ETSA UTILITIES FINANCE PTY LTD SERIES 2019-A GT
03629#-AP-8 ..... SENTOR NOTE ....eieeieniieeeceennieeeeeeninneeeeeennis foen o [ | IO A 1.6 e oeeeeeennnns 1,000,000 ...91.4090 [....cceveneeeees 914,090 |..ooeennenns 1,000,000 |.....ceeennnn 1,000,000 |..eeenneeeennnnns (U [ (U 0 |..... 3.560 |...... 3.560 [FA ..o [oeerrnnnaanens 14,833 |oveieiieenes 35,600 |....08/01/2019 ...|....08/01/2029 ...
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03647#-AA-9 ..... EVOLUTION MINING FINANCE SER A GTD SR NT ........coeufenn ..t D...... T L2.C0PL e 3,000,000 |.. 88.0160 |.............. 2,640,492 |.......oeennns 3,000,000 |.eevvunnienns 3,000,000 |oeevvenriireennn0 fooeiiiiiiiiinn0 0 o0 2.830 |...... 2.830 [MN ...... ....11/08/2021 ...|....11/08/2028 ...
03647#-AC-5 ..... EVOLUTION MINING FINANCE USD SER C GTD SR NT .......[|... ... D...... 1 vee [--2.CPL ... .. 3,000,000 |...82.9520 |...euunnnnnnn 2,488,555 |.... .3,000,000 |.. +2223,000,000 |...eeeeeenneenn o0 0 o0 e 3.060 |...... 3.060 |FA ...... ....02/14/2022 ...|....02/14/2031 ...
03920#-AG-4 ..... FONTERRA CO-OPERATIVE GROUP LT TRANCHE A SR NOTE ..[... ... D...... e | TG FE ... .. 5,000,000 |...95.2420 |......onnnnens 4,762,078 |.... +...5,000,000 |...ooeieiinnnnnn oeviiiiiiiin0 o0 0 3.400 |...... 3.400 [MS ...... ....00/25/2014 ...|....09/25/2026 ...
03920#-AJ-8 ..... FONTERRA CO-OPERATIVE GROUP LT TRANCHE A SR NOTE ..[... ... D...... 1 vee |- 1.GFE ... .. 2,000,000 |...94.6810 |............e. 1,893,615 |.... 422,000,000 |...eeeeennnnenn0 o0 0 o0 e 3.630 |...... 3.630 [FA ...... ....08/11/2015 ...|....08/11/2027 ...
05664#-AA-2 ..... LONSDALE FINANCE PTY LIMITED SENIOR SECURED NOTE ..[... ... D...... 1 voo |- 2.BFE ... .. 2,000,000 |...94.5990 |........cc.e. 1,891,984 |.... 402,000,000 |...ooeeeiennnnnn oeviiiiiinn0 o0 0 4.190 |...... 4.190 (A0 ...... . 83,800 |....10/02/2018 ...|....10/01/2028 ...
05664#-AH-7 ..... LONSDALE FINANCE PTY LIMITED SENIOR SECURED NOTE ..[... ... D...... 1 |--2.BFE ... .. 4,000,000 |...88.6020 |.............. 3,544,097 |.... 14,000,000 [...ieeeeeninen0 o0 0 o0 e 3.850 |...... 3.851 (A0 ...... .. 154,000 |....07/09/2019 ...|....07/09/2031 ...
05995#-AH-7 ... MERIDIAN ENERGY LIMITED SER 2014-1 TR B SR GTD NT .. 2,000,000 |...96.7480 |.............. 1,934,960 |.... 202,000,000 [...noeiiiinnnnnn v o0 0 3.920 |...... 3.920 [MS ...... ... 78,400 |....01/21/2022 ...|....09/17/2026 ...
065680-AA-9 ..... NETWORK FINANCE COMPANY PTY ....ciiiiiiiiieiieieinieees .. 2,000,000 |...93.4060 |... ..1,868,120 |.... 422,000,000 |...eeeeennnnenn0 o0 0 o0 e 3.500 |...... 3.500 AO ...... . 70,000 |....02/14/2018 ...|....02/14/2028 ...
07160#-AL-3 ..... ORICA FINANCE LIMITED GUARANTEED SENIOR NOTE 1,000,000 |...96.3740 |. ..963,739 |. .1,000,000 |.. .4.330 |......4.330 ....06/03/2017 .. 05/03/2027
07397#-AS-3 . PRATT FINANCE PTY LTD GUAR ..... 3,000,000 |...94.4760 |. ..2,834,275 |. .3,000,000 |.. .3.790 |......3.790 ....07/13/2015 .. 07/13/2027
Q7397#-AT-1 ..... [PRATT FINANCE PTY LTD GUAR SERIES L .. 3,079,800 |...81.0350 |. .. 2,431,067 |. . 3,069,457 |.. ......3.880 |......5.065 ....07/13/2021 .. 07/13/2036 ...
074500-AJ-9 ..... PERTH AIRPORT PTY LTD PERTH AIRPORT DEV PTY SER | .. 4,000,000 |...89.7040 |.............. 3,588,154 |.... 14,000,000 [...ieeeeenieen0 o0 0 o0 e 3.450 |...... 3.450 ...09/04/2019 ...|....09/04/2029 ...
TRANSURBAN QUEENSLAND FINANCE SENIOR SECURED NOTES
09194*-AE-9 ..... 2,000,000 |...94.2810 |..ceeennnnnenn 1,885,626 |......ccennn 2,000,000 |eeveunnaannnn 2,000,000 |-eeereneeeeeennn0 fooeiiiiiiiiien0 0 [0 e 3.450 |...... 3.450 (D ....... 69,000 |....12/20/2016 ...|....12/20/2026 ...
09194*-AL-3 ..... .. 2,000,000 |...92.5090 |.eeeuunnnnnnn 1,850,184 |.... 422,000,000 [...oeeeemnneeni0 o0 0 o0 e 3.960 |...... 3.960 [MN ...... ... 79,200 |....05/15/2019 ...|....05/15/2029 ...
09389#-AG-5 ..... VECTOR LIMITED SENIOR NOTES . .. 4,000,000 )...90.7860 |.............. 3,631,445 |.... ....4,000,000 J.....oooevvnnnn ooiiiiiiinn0 o0 0 3.590 |...... 3.590 A0 ...... .. 143,600 |....10/25/2017 ...]....10/25/2029 ...
1019999999. Subtotal - Bonds - Industrial and Miscella
Obligations 1,436,139,498 | XXX 1,260,217,835 1,409,900,437 1,432,474,108 (914,796) 0 0 XXX XXX XXX 13,895,432 55,356,757 XXX XXX
008414-AA-2 ..... AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1 1.A ... .. 166,924 |...90.2130 |... .. 174,504 |.. ... 170,614 e (1,156) |0 [0 e 3.500 |...... 3.857 ....08/21/2013 ...|....07/25/2043 ...
02660T-BU-6 ..... AMERICAN HOME MORTGAGE INV TR 2004-3 6AS .... 1T.AFM. .. 234,589 |...94.6000 |... ..283,047 |.. 284,589 0 [0 0 0 4.398 |...... 5.962 ....12/08/2004 ...|....10/25/2034 ...
03464T-AB-5 ..... ANGEL OAK MORTGAGE TRUST 2022-3 A2 B ...91.4300 |... . 3,337,287 |.. 3,280,950 [o.eeeeeeennnnnn e 8,801 [0 o0 e 4.136 |...... 4.544 ...06/05/2022 ...|....01/25/2067 ...
12646W-AH-7 ... CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2 ... I L ...87.8570 |... e 214,506 [ 215,084 0 [ (BT) [0 [0 3.000 |...... 2.885 ....04/17/2013 ...|....04/25/2043 ...
12667F-R5-6 ..... COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3 .. N ...93.9900 |... 635,138 |.... ...623,546 |.oooeiiiieeenn0 [ 5,464 0 [0 | 5.500 |...... 7.425 ...01/05/2005 ...|....02/25/2035 ...
12667F-VF-9 ..... COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4CB1 4 . 100.6240 |. ..363,615 |. .355,448 |.. .6.500 |......7.685 ....08/13/2008 .. 10/25/2034 ...
12667F-Y3-3 ..... COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13 4 .. 88.1010 |. .361,908 |.. .5.500 |......6.615 ....02/24/2005 .. 03/25/2035 ...
12668A-IIN-2 ... COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8 4 ...66.8400 |. .446,410 |.. .5.500 |.. ...03/07/2006 .. 11/25/2035 ...
126694-CV-8 ..... COUNTRYWIDE HOME LOANS 2005-21 A17 . 4 ...57.9390 |. .. 43,543 |.. .5.500 |......7.216 ....10/28/2010 .. 10/25/2035 ...
12669G-C8-2 ..... COUNTRYWIDE HOME LOANS 2005-13 A8 .. 4 ...58.4350 |. 101,605 |.. ......5.500 |.....17.153 ....07/21/2005 .. 06/25/2035 ...
16159G-AC-3 ..... CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3 . N .. 88.6770 |... 286,418 o0 o0 860 0 0 3.500 |...... 3.358 ....07/29/2019 ...|....07/25/2049 ...
16164A-AC-9 ..... CHASE MORTGAGE FINANCE CORPORA 2016-2 M2 . I L ...91.5840 |... 686,960 |eeeenniiiinnnn0 [ 1,121 0 0 3.750 |...... 3.492 ....07/19/2016 ...|....02/25/2044 ...
16165T-AJ-2 ..... CHASEFLEX TRUST 2005-1 2A4 N ...77.2310 |... 5173 0 02,956 |0 [0 5.500 |...... 7.016 ....08/28/2008 ...|....02/25/2035 ...
16412X-AJ-4 ..... CHENIERE CORP CHRISTI HD B L ...94.5140 |... ,616,905 |o.eeniiiiinnnnnd [ (2,811) |0 [0 e 3.700 |...... 3.483 ....10/27/2020 ...|....11/15/2029 ...
172973-2R-9 ..... CITICORP MORTGAGE SECURITIES 2005-6 1A5 N ...95.4270 |... 187,857 |eveeeeeeeeeenn0 [0 0 0 e 5.625 |...... 6.054 ...02/08/2006 ...|....09/25/2035 ...
17312D-AC-2 ..... CITICORP MORTGAGE SECURITIES 2007-8 1A3 I L L 98,4270 |.oiiiiiieee 62,218 | 83,213 062,956 [0 e 19 0 [0 6.000 |...... 6.087 ....04/15/2011 ...|....09/25/2037 ...
17321L-AA-T ... CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1 ... 4 ... ...90.7410 |... 250,925 |eeeiieeeeeennn 0 e (1071) |0 [0 3.483 |...... 3.645 ....11/01/2013 ...|....10/25/2043 ...
17322N-AA-2 ... CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1 .... 4 .. ...91.3250 |... 270,514 |0 [ 149 0 0 3.500 |...... 3.476 ....06/24/2014 ...|....06/25/2044 ...
17323T-AC-4 . CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A . 4 ...96.3850 |. 97,174 .. .4.250 |......4.027 ....06/09/2015 .. 01/25/2053 ...
225410-VG-4 . CS FIRST BOSTON MORTGAGE 2003-23 1A4 .. 4 ...94.6620 |. .459,237 |.. .5.500 |......5.639 ....01/03/2006 .. 10/25/2033 ...
225458-AY-4 . CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23 4 . ...93.8120 |. 441,519 |.. ......5.500 |......5.681 ...03/04/2005 .. 02/25/2035 ...
20977J-AB-2 ..... EVERBANK MTGE LOAN TRUST 2013-1 A2 I L 1.4 .. .. 164,870 |...88.6360 |... 163,881 |0 e (305) |0 [0 2.500 |...... 2.444 ....03/26/2013 ...|....03/25/2043 ...
20977K-AA-1 ... EVERBANK MTGE LOAN TRUST 2013-2 A .. N 1.A .. .. 167,128 |...90.6090 |... . . 168,307 |-vvveeeeeeennn0 [ d(B71) o0 [0 e 3.000 |...... 3.137 ....11/02/2015 ...|....06/25/2043 ...
3140FX-ED-O ..... FNVA BFO131 I L 1.4 .. 1,316,698 |...90.8320 |... ,281,069 |.. V314,139 [0 [ (785) o0 0 3.500 |...... 3.167 ...11/02/2017 ...|....08/01/2056 ...
33767C-AD-9 ..... FIRSTKEY MORTGAGE TRUST 2015-1 A3 .. N 1.A .. .. 165,083 |...90.2340 |... 163,555 |0 o528 0 0 3.500 |...... 3.358 ....08/02/2015 ...|....03/25/2045 ...
33851K-AC-0 ..... FLAGSTAR MORTGAGE TRUST 2020-2 A2 .. 4. 1.A .. .. 381,585 ]...85.1050 |... L.378,038 e 0 o (10869) |0 0 3.000 |...... 2.649 ...08/13/2020 ... |....08/25/2050 ...
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45254T-PM-0 ... IMPAC SECURED ASSETS CMN OWNER 2004-2 A6 AR e 3[...98.6380 [.ovieiiiiiiiiiiiiienn 3 e 3 e 3 0 0 0 [0 4.816 ....04/14/2011 ...|....08/25/2034 ...
45660N-0F-5 ..... RESIDENTIAL ASSET SEC TRUST 2003-A5 A7 .... ...98.3390 |... O [ 864 |0 [0 e 5.500 ....05/06/2003 ...|....06/25/2033 ...
46592E-AC-0 ..... JP MORGAN MORTGAGE TRUST 2021-1 A3 I ...82.7190 |... LU SRR € (11N N | I RPN | ) AN 2.500 ...01/19/2021 ...|....06/25/2051 ...
46641C-AA-9 ..... JP MORGAN MORTGAGE TRUST 2014-1 1A1 .. N ...92.8110 |... O [ (148) |0 o0 e 3.79% ....02/10/2014 ...|....01/25/2044 ...
46651B-AC-4 ..... JP MORGAN MORTGAGE TRUST 2019-6 A3 ... I L ...91.5090 |... . . LU SRR (< 11+ N N | I RPN | ) AN 3.500 ....08/16/2019 ...|....12/25/2049 ...
46651Y-AH-3 ..... JP MORGAN MORTGAGE TRUST 2019-9 A5 N ...87.7500 |... A, .... 1,203,964 O e 4,958 |0 [0 e 3.500 ... 11/22/2019 ...|....05/25/2050 ...
64829X-AA-0 ..... NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1 ... I L ...97.6350 |... 616,740 O e (A7) |0 [0 e 4.750 ....11/28/2018 ...|....12/25/2057 ...
74160M-BP-6 ..... PRINME MORTGAGE TRUST 2003-2 N ...95.1820 |... ....201,401 O e 281 |0 [0 e 5.000 ...01/03/2006 ...|[....10/25/2033 ...
81745A-AB-3 ..... SEQUOIA MORTGAGE TRUST 2013-5 A2 ... 4 ...87.3940 |. 334,474 |.. .0 .3.000 |.. ....04/08/2013 .. 05/25/2043
822804-AA-8 ..... [SHELLPOINT ASSET FUNDING TRUST 2013-1 A1 . 4 ...93.4890 |. 142,168 |.. .0 .3.750 |.. ....06/27/2013 .. 07/25/2043
924923-AA-3 ..... [VERUS SECURITIZATION TRUST 2022-INV2 A1 . 101.5400 |. . .4,110,989 |.. .0 ......6.790 |.. ....11/03/2022 .. 10/25/2067 ...
95002F-AE-4 ..... WELLS FARGO MORTGAGE BACKED 2019-4 A5 .. 87.7070 |..ccvvrnnnnnns 1,359,212 |.... .... 1,576,766 O e 8,420 |0 [0 e 3.500 ...11/19/2019 ...|....09/25/2049 ...
95002J-AA-4 ..... WELLS FARGO MRTG BACKED SEC 2019-2 A1 ...93.7260 |... ... 36,127 |.... O o316 |0 [0 4.000 ....06/13/2019 ...|....04/25/2049 ...
97652P-AA-9 ..... WINWATER MORTGAGE LOAN TRUST 2014-1 A1 . .. ...93.8080 |... ..105,613 |.... 0 e 1,607 |0 o0 3.919 ...06/19/2014 ...|....06/27/2044 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities XXX 22,116,787 23,578,892 57,980 21,536 0| XXX XXX 95,645 1,116,506 XXX XXX
05490T-AC-6 ..... BBCCRE TRUST 2015-GTP B L..89.1170 |.ooeevennnnnns 2,227,925 |.... .... 2,536,802 JLO O (1 (¢1-) N N | I RPN | ) A 4.216 MON ..... .. 105,400 |....09/28/2016 ...|....08/10/2033 ...
30293-AE-2 ..... FREMF MORTGAGE TRUST 2015-K50 B . ...97.0690 |...ccevnnnnnns 3,882,760 |.... .... 3,877,326 JLO N O 0 1. A ARt | B IUURPRRIN | ) AU 3.779 MON ..... .. 153,326 |....11/13/2015 ...|....08/25/2025 ...
36270G-AE-1 ..... GS MORTGAGE SECURITIES TRUST 2023-SHIP C .. ...97.3920 |.....oonnnnnns 1,947,840 |.... .... 1,924,033 LU SRR - X I N | N RN | B AN 5.505 MON ..... . 37,313 |....08/04/2023 ... |....09/06/2026 ...
44217N-AC0 ..... HOUSTON GALLERIA MALL TRUST 2015-A A1 ...95.7380 |..ceerrnnnnnns 2,872,140 |.... ....3,002,614 0 e (2,995) |0 o0 e 3.087 MON ..... . 92,598 |....03/26/2015 ...|....03/05/2037 ...
68245H-AE-4 ..... ONE MARKET PLAZA TRUST 2017-1MKT C ...83.8540 |.......oennnns 2,338,688 |.... ....2,787,702 0 [ (183,639) |0 o0 e 4.016 MON ..... .. 112,015 |....02/15/2017 ...|....02/10/2032 ...
78413\-AE-8 ..... SFAVE COMMERCIAL MTGE SEC TR 2015-5AVE A2B . ...75.2080 |...cconnnnnnns 3,008,320 |.... ....4,102,398 0 [ (7,450) |0 [0 e 4.144 MON ..... .. 165,760 |....02/03/2015 ...|....01/05/2035 ...

1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities 18,156,237 | XXX 16,277,673 18,230,875 0 XXX XXX 59,956 666,412 XXX XXX
00090T-AA-5 ..... ABPCI DIRECT LENDING FUND ABS 2020-1A A .. 1.F FE ..|... ...1,812,236 |...92.8630 |.............. 1,682,888 |.... ....1,812,236 LU RN | N | RN | B SN 3.199 JAJO ... 57,9738 |....12/16/2020 ...|....12/20/2030 ...
002223-AE-5 ... AUF FUNDING LLC 2022-1A B2 .. 1.CFE ..|... .. 4,000,000 |...99.3130 |.ceuuunnnnenn 3,972,528 |.... ....4,000,000 O 0 0 [0 e 7.550 JAJO .. 251,667 |....12/02/2022 ...|....01/20/2031 ...
006346-AW-0 ..... ADAMS OUTDOOR ADVERTISING 2023-1 A2 .. .1 . 101.5260 |... ..2,030,520 |.... .... 1,999,851 LU SRR (1) N N | N RPN | ) AN 6.967 ...07/19/2023 ...|....07/15/2053 ...
038370-AA-0 ..... AQUA FINANCE TRUST 2019A A 1. ...94.2140 |. ..197,080 |. .209,184 |.. .0 .3.140 |.. ....09/16/2019 .. 07/16/2040
038779-AB-0 ..... ARBYS FUNDING LLC 2020-1A A2 . ...91.6140 |. ..3,102,279 |. .3,386,250 |.. .0 .3.237 |.. ....07/23/2020 .. 07/30/2050
05377R-HN-7 ..... AESOP FUNDING |1 LLC 2023-8A B ... . 103.5510 |. .. 3,106,530 |. 2,999,741 |.. .0 .6.660 |.. ...09/12/2023 .. 02/20/2030
05607B-AA-9 ..... BXG RECEIVABLES NOTE TRUST 2017-A A ...98.6480 |. 217,201 |.. .0 .2.950 |.. ....06/24/2017 .. 10/04/2032 ...
09228Y-AB-8 ..... BLACKBIRD CAPITAL AIRCRAFT 2016-1A A ...94.3520 |. 724,719 |.. .0 W 4213 ...11/04/2016 .. 12/16/2041 ...
09228Y-AC-6 ..... BLACKBIRD CAPITAL AIRCRAFT 2016-1A B ... ...87.1230 |... ....428,655 O i o0 [0 e 5.682 ....11/04/2016 ...|....12/16/2041 ...
09261W-AA-2 ..... ...98.8700 |... ....2,080,169 O 0 0 [0 e 5.677 ....04/27/2023 ...|....07/21/2030 ...
09261W-AC-8 ..... ...99.9100 |... I RN | N | RPN | B SN 5.684 ....11/29/2021 ... |....07/21/2030 ...
09261W-AE-4 ..... ...98.7800 |... . JLO N N | I FORRPRt | B IR | B FOU 8.164 ....08/04/2021 ...|....07/21/2030 ...
09261W-AG-9 ..... ...98.2500 |... ....249,755 O o0 o0 [0 9.164 ....06/03/2021 ...|....07/21/2030 ...
092610-AJ-3 ..... ...96.4200 |... 264,803 |.... ...274,635 JLU I I | I APPSRt | B IR | B AU 9.664 ...04/28/2021 ...|....07/21/2030 ...
09261W-AL-8 ..... ...90.7700 |. ..213,622 |. .235,345 |.. .0 10.164 |.. ....02/17/2021 .. 07/21/2030 ...
09261W-AN-4 ..... .. 81.6000 |. ..384,050 |. .470,650 |.. .0 .2.500 |.. ....12/21/2020 .. 07/21/2030
09261W-AQ-7 ..... . 103.2000 |. ..195,941 | .189,865 |.. .0 .0.000 |.. ....09/17/2020 .. 07/21/2030
12327A-AA-6 ... BUSINESS JET SECURITIES, LLC 2022-1A A . ...94.9980 |. .. 7,442,906 |. .7,686,453 |.. .0 .4.455 |.. ....06/05/2022 .. 06/15/2037
12510H-AE-0 ..... CAPITAL AUTOMOTIVE REIT 2020-1A A5 ... ...91.2180 |. .. 1,350,882 |. .1,480,681 |.. .0 ......3.480 |.. ....01/15/2020 .. 02/15/2050 ...
12510H-AQ-3 ..... CAPITAL AUTOMOTIVE REIT 2022-1A A2 ... . L..87.7330 |..ceernnnnnnns 4,326,334 |.... . s . ....4,930,720 O e 95 |0 o0 e 3.700 ...03/08/2022 ...|....08/15/2052 ...
12565K-AF-4 ..... CLI FUNDING LLC 2022-1A B1 .....ccevvnvevvvvnnnnnnnenennefone veefineens | eeeeees [W2BFE i, 2,513,796 [...85.6150 [.............. 2,152,704 |....oovvnnnnns 2,514,400 |.............. 2,513,878 [0 v 46 0 0 3.120 ...01/19/2022 ... |....01/18/2047 ...
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19260M-AA-4 ... COINSTAR FUNDING, LLC 2017-1A A2 ..oiiviiininiiiinns foe e | s 4 s L 2.CFE | 1,870,000 |...87.5160 |.............. 1,636,549 |..oovennnnnnns 1,870,000 |....eevennnn 1,870,000 |ooeevvvvevnnnnnn foovviiiiiiin0 o0 [0 e 5.216 |...... 5.249 |JAJO ... foeeiiiiiinnnnns 17,882 [oovvvivennnnnns 97,539 |....05/04/2017 ...|....04/25/2047 ...
20267U-AA-7 ..... COMMONBOND STUDENT LOAN TRUST 2016-B A1 ... |- TAFE L ...95.5000 |... 49,086 |eeeiiiieeeennn49,082 [0 e 0 [0 e 2.730 |...... 2.750 [MON ..... ....10/13/2016 ...|....10/25/2040 ...
20633K-AA-6 ..... TUNES 2022-1A A2 .- LEFE ... . 101.5580 |... .. 4,062,320 |.... .4,000,000 |.eeenrennnnnn 3,923,469 [oooiiiiiiinnn 0 e 17,355 [0 0 6.500 |...... 7.107 | JAJO ... ....12/08/2022 ...|....01/20/2073 ...
225740-AA-T ..... CRESCENT DIRECT LENDING FD |11 NOTE .. . |--2.BPL ..|... ...95.7370 |.oeeeennnnnnns 3,756,593 |...eevnnnnnnn 3,928,873 |ounneee e 3,923,878 [0 |0 [0 0 [ 5.000 |...... 0.000 |MJSD .... . ....11/01/2023 ...|....01/29/2031 ...
233450-AC-9 ..... DT AUTO OWNER TRUST 2023-3A C |- LEFE ... . 101.1260 |.....cevennnns 3,842,788 |..............3,800,000 |.............. 3,799,300 [....ooevrrrnnnni0 fooviiiiiiinnnn 29 o0 o0l 6.400 |...... 6.490 [MON ..... ... 99,307 [....07/11/2023 ...|....06/15/2029 ...
25402J-AA-T ..... DIGITAL BRIGE ISSUER LLC 2021-1A A2 .. .. 2.BFE ..|... .. 3,000,000 |...94.1670 |....eeunnneenn 2,825,010 |.... +2223,000,000 [...eeeeernneenn o0 0 o0 e 3.933 |...... 3.950 | MJSD ... .. 117,990 |....06/30/2021 ... |....09/25/2051 ...
25755T-AL-4 ..... DOMINOS P1ZZA MASTER ISSUER 2019-1A .. .. 2.AFE ..|... .. 2,887,500 |...91.4720 |.............. 2,641,254 |.... 2,887,500 [o.eniiiiiinnnn0 niiiinl0 0 0 3.668 |...... 3.684 | JAL ... .. 105,913 |....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 [.....eeveenen 1,267,215 [ 1,400,000 |....oeevennnn 1,400,000 [ooeenveveennnnnd foovviiiiiinn0 o0 [0 e 3.650 |...... 3.648 [FA .. [oovviiiinnnns 18,311 [ 51,100 |....02/22/2021 ...|....02/22/2041 ...
DYAL CAPITAL PRTNRS IV ISSR A SENIOR SECURED NOTES
261138-AA-5 ..... . J1FPRL L 2,600,000 |...90.5150 |. .. 2,353,399 |. .2,600,000 .2,600,000 |.. ......3.650 |......3.648 ....02/22/2021 .. 02/22/2041 ...
26209X-AC-5 ..... DRIVEN BRANDS FUNDING, LLC 2020-2A A2 .. .. 2.CFE ..|... ...1,458,750 |...89.5220 |....eennnnnenn 1,305,902 |.... e 1,458,750 [0 o0 0 o0 e 3.237 |...... 3.250 ...10/29/2020 ...|....01/20/2051 ...
DYAL CAPITAL PRTNRS 11 ISSR B SENIOR SECURED
26746%-AA-2 ... .. 1.GPL ..|... .. 729,863 |...95.0070 |... 693,425 |.... 129,863 o0 o0 0 0 4.400 |...... 4.398 ...06/23/2020 ...|....06/15/2030 ...
267460-AA-0 ..... |- 1.GPL L. 1,270,137 |...95.0070 |... 1,270,137 [0 0 0 0 e 4.400 |...... 4.398 ...06/23/2020 ...|....06/15/2030 ...
28416D-AB-6 ..... ELARA HGV TIMESHARE ISSUER 2017-A B .. | 1R FE L ..216,116 |...96.7820 |... e 216,181 [ 216,181 0 e 27 0 [0 2.960 |...... 2.987 ....10/17/2017 ...|....03/25/2030 ...
28924A-AB-T7 ..... ELM TRUST 2020-4A A2 |- 1LFFE L ...94.9420 |... 623,036 |.... 656,216 [..ooeeeeenneeenn0 e (4) [0 o0 e 2.286 |...... 2.29% ...10/16/2020 ...|....10/20/2029 ...
30168A-AD-4 ..... EXETER AUTOMOBILE RECEIVABLES 2022-6A B .. .. 1.CFE ..|... . 100.2040 |... ..1,703,468 |.... e 1,699,877 o0 e (22) [0 0 6.030 |...... 6.104 ...11/30/2022 ...|....08/16/2027 ...
31614C-AB-2 ..... Fidelity Direct Lending Fund | |- 1L.EFE ... ...99.7430 |... ... 14,442,786 |............. 14,480,000 |.............14,480,000 |.......ccvveeeeec0 Joeverrniiiireeen0 o0 [0 e 8.160 |...... 7.389 ....12/21/2023 ...|....02/25/2027 ...
33938M-AA-T7 ..... FLEXENTIAL ISSUER LLC 2021-1A A2 ... - 1.GFE ... ...89.9310 |.....oovnnnnns 5,845,515 |..............6,500,000 |..............6,471,727 |...cooviinrinnnn0 Joeeeennn 9,121 [0 0 s 3.250 |...... 3.432 1172372021 ... 1172772051 ..
36157R-D9-3 ... GE CAPITAL MTG 1999-HE M -6 FM L ...84.6060 |... . eeeereeeeeennnn 16,118 [ 1,607 [ 225 |0 [0 6.705 |...... 8.401 ....04/16/2010 ...|....04/25/2029 ...
37959P-AC-1 ... GLOBAL SC FINANCE SRL 2020-2A A . | 1R FE L ...91.8270 |... ..643,580 |.. 643,409 |oeeiiiiiiinnn0 [ 23 0 0 2.260 |...... 2.278 ....09/23/2020 ...|....11/19/2040 ...
411707-AK-8 ..... CKE RESTAURANTS HOLDINGS INC 2021-1A A2 ... .. 2.BFE ..|... ...82.8530 |... .4,875,000 |.. 4,875,000 [..nneeeeenieen0 o0 0 o0 e 2.865 |...... 2.875 .4, .. 139,669 |....06/17/2021 ...|....06/20/2051 ...
427700-AA-0 ..... HERO FUNDING TRUST 2014-2A A ... 1AFE .. ...97.6050 |. .251,459 |.. .3.990 |......3.99 s . 10,037 |....10/16/2014 .. 09/21/2040 ...
A277T1T-AA-3 ... HERO FUNDING TRUST 2015-3A A .. 1AFE .. ...94.8570 |. 614,158 |.. .4.280 |......4.280 . . . 26,854 |....11/18/2015 .. 09/20/2041
42806M-BC-2 ..... HERTZ VEHICLE FINANCING LLC 2022-4A B .. 1.F FE .. ...97.0480 |. . 1,999,829 |.. ......4.120 |......4.159 . s . 82,400 |....03/25/2022 .. 09/25/2026 ...
44040J-AA-6 ..... HORIZON AIRCRAFT FINANCE | LTD 2019-2 A ... |- 2.CFE ..|... ...78.9990 |....connnnnnns 1,349,757 |.... 1,708,508 |...eeeeiieen0 e (6) [0 o0 e 3.425 |...... 3.449 2, . 58,519 |....10/18/2019 ...|....11/15/2039 ...
45783N-AA-5 ... INSTAR LEASING 11 LLC 2021-1A A e [ LFFE L ...87.5090 |... .. 759,289 |.... 0 867,408 |eeeeiieieinn0 e TA 0 0 2.300 |...... 2.320 . . 19,956 |....02/03/2021 ...|....02/15/2054 ...
46616M-AA-8 ... HENDERSON RECE [VABLES LLC 2010-3A A .. 4 | LA FE L ...99.5970 |... 148,008 |eeeeiiieeeenn0 e 46 0 [0 3.820 |...... 3.922 ....06/01/2011 ...|....12/15/2048 ...
46651IN-AA-2 ..... JOL AIR 2019-1 A 4 [ 2AFE L ...91.1120 |... 1,314,885 [0 e () 0 0 3.967 |...... 3.998 ....06/17/2019 ...|....04/15/2044 ...
50543L-AA-0 ..... LABRADOR AVIATION FINANCE LTD 2016-1A A1 .... 4 [ SAFE L ...85.5030 |.................488,460 |.................571,278 |.................566,843 |.......cccceceeni0 |oereennness 1,006 [oeeeeieeennnn o0 e 4.300 |...... 4.746 ....12/08/2016 ...|....01/15/2042 ...
543190-AA-0 ..... LONGTRAIN LEASING Il LLC 2015-1A A1 ... 4 LR FE L ...97.0990 |..............1,611,704 |.............. 1,659,857 |.............. 1,656,601 |......ccevnnnnn0 forriinnnnnn 5,456 |l i l0 e 2.980 |...... 3.676 ....06/30/2016 ...|....01/15/2045 ...
55400V-AA-9 ..... MVW OWNER TRUST 2022-2A A - TAFE L. . 102.7740 |.............. 3,560,798 |.............. 3,464,683 |.............. 3,464,297 |.....cceeenniinn0 fooreiiiiii e 87 o0 [0 6.110 |...... 6.189 ....10/25/2022 ...|....10/21/2041 ...
57109R-AC-4 ..... MARLETTE FUNDING TRUST 2023-3A C ... - 1.GFE ... . 101.4130 |... 455 |.............. 3,500,000 |.....ooeeennnn 3,499,970 [oiiiiiiiiiin0 o4 [0 0 7.060 |...... 7.160 ....07/14/2023 ...|....09/15/2033 ...
59549M-AA-1 . MID STATE TRUST SERIES 11 A1 ........ .. 1.F FE .. ...98.3700 |. ..302,664 ..307,679 .4.864 |......5.451 ...04/22/2010 .. 07/15/2038 ...
61033\-AB-0 ..... MONROE CAPTAL INCOME PLUS ABS 2022-1A A .. 1.F FE .. ...92.7400 |. 4,637,000 |. .5,000,000 . 4,950,315 |.. .4.050 |......4.490 ....03/16/2022 .. 03/30/2032 ...
61034U-AC-9 ..... MONROE CAPITAL MML CLO X LLC 2020-1A A2R . .. 1.LAFE .. ...92.7000 |. ..6,489,028 |. .7,000,000 .7,000,000 |.. .4.650 |......4.675 ....04/22/2022 .. 05/20/2034
62878Y-AA-2 ..... NOTHING BUNDT CAKES 2021-1 A2 .... .|..2.CFE .. ...90.0840 |. ..2,006,621 |. . 2,227,500 .2,227,500 |.. .2.989 |[......3.000 ....07/16/2021 .. 07/30/2051 ...
629682-AA-3 ..... NADG NNN OPERATING LP 2019-1 A ... e |- 1.FFE . ...95.7990 |. 1,846,954 |. 1,927,947 |.. ......3.368 |......3.391 ....11/21/2019 .. 12/28/2049 ...
64016N-AC-1 ..... NEIGHBORLY ISSUER LLC 2022-1A A2 ... . |- 2.CFE ..|... ...85.7940 |.....counnnnns 1,685,852 |.... 01,965,000 |..noeiiiiinnnn0 o0 0 0 3.695 |...... 3.712 ....01/11/2022 ...|....01/30/2052 ...
67181D-AM-3 ..... OAK STREET INVESTMENT GRADE NE 2021-2A A4 ... .. 2.AFE ..|... ...69.5840 |.......eennnnt 2,957,320 |.... 4,249,798 0 e 35 [0 [0 e 3.240 |...... 3.263 ...11/19/2021 ... |....11/20/2051 ...
68269P-AA-5 ..... ONEMAIN FINANCIAL [ISSUANCE TRU 2022-3A A .... .. 1.AFE ..|... . 100.3100 |.....cevnnnnns 4,012,400 |.... 003,999,657 [oviiiiiinnennn0 i (46) [0 o0 5.940 |...... 6.013 ...12/08/2022 ...|....05/15/2034 ...
68504U-AB-7 ..... ORANGE LAKE TIMESHARE TRUST 2019-A B ... oo |- 1.FFE ). ...96.7170 |... e 188,745 | 188,728 [0 2 o0 0 [ 3.360 |...... 3.386 ....05/21/2019 ...|....04/09/2038 ...
72703P-AC-7 ..... PLANET FITNESS MASTER ISSUER 2019-1A A2 e |4 o | 2.BFE L ...88.3490 |... .. 1,696,301 |.... PR I [V R | R RPN | Y AR | B RPN | ) RN 3.858 |...... 3.876 ....11/20/2019 ...|....12/05/2049 ...
72703P-AE-3 ..... PLANET FITNESS MASTER ISSUER 2022-1A A211 .....ccovn fooe ] onnnne] coinienens L 2BFE | 2,947,500 |...86.0090 f.....c........ 2,535,115 |.oeeeennnnnnns 2,947,500 |......cooennnn 2,947,500 |...ooieeeennnnn0 o0 0 0 4.008 |...... 4.027 ...01/25/2022 ... |....12/05/2051 ...
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73316P-HP-8 ..... POPULAR ABS MORTGAGE PASS-THRO 2005-D A5 ....cevvvnfon ven] vunnnns 4 s AR e 148,057 |...98.2420 |......oeeeennnn 154,061 [oninnnnnnnns 156,818 |ovvveeniiiinnnnn 164,273 o (VI RN (1) I AP | Y AR | R IR JY. (- I FN 4.489 ....11/18/2005 ...|....01/25/2036 ...
76112B-EN-6 ..... RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 A14 . 4 AN .. 115,902 |...98.8510 |... ..115,903 |.. ....115,453 O 0 0 [0l 5743 | 5.778 ....11/05/2004 ...|....09/25/2034 ...
78449G-AB-5 ..... S\B PRIVATE EDUCATION LOAN TRU 2016-B A2A ... 4 [ TAFE L .. 144,956 |...97.5040 |... .. 144,962 |.. ... 144,957 O 0 0 [0 0000.2.430 | 2.442 ....07/13/2016 ...|....02/17/2032 ...
805564-PA-3 ..... SAXON ASSET SECURITIES TRUST 2003-3 AF5 . 4 AN .. 877,920 |...94.7630 |... ..877,920 |.. O 0 0 0 el 4178 | 4.19% ....09/04/2003 ...|....12/25/2033 ...
817743-AA-5 ..... SERVPRO MASTER ISSUER, LLC 2019-1A A2 4 2.0 FE L 2,880,000 |...94.3290 |... .2,880,000 |.. O 0 0 [0 0000.3.882 | 3.900 ....09/17/2019 ...|....10/25/2049 ...
81783R-AA-1 ... SETTLEMENT FEE FINANCE LLC 2013-1A A 4 | LFFE L .. 196,868 |...97.2360 |... ... 196,868 |.. 196,868 O 0 0 00022232980 |- 3.999 ....11/15/2013 ...|....01/25/2044 ...
82650B-AB-2 ..... SIERRA RECEIVABLES FUNDING CO 2023-2A B ... |- LEFE ... ,384,399 |. 101.7620 |... .1,384,721 |.. .... 1,384,400 O e 0 [0 0000.6.280 | 6.368 ....07/11/2023 ...|....04/20/2040 ...
826525-AB-3 ..... SIERRA RECEIVABLES FUNDING CO 2020-2A B . .. 1.F FE ..|... .. 197,283 |...95.8320 |... ..197,335 |.. ....197,308 O e 0 [0 0002.2.320 |- 2.336 ....08/03/2020 ...|....07/20/2037 ...
826525-AC-1 ..... [SIERRA RECEIVABLES FUNDING CO 2020-2A C .2.BFE .. 197,311 ]...96.1260 |. ..197,335 197,319 |.. .0 .3.537 ....08/03/2020 .. 07/20/2037
83438L-AA-9 ..... SOLRR AIRCRAFT 2021-1 LIMITED 2021-1 A . .. 1.EFE .. ,782,523 |...86.4260 |. 1,782,561 1,782,509 |.. .0 .2.650 ....11/05/2021 .. 10/15/2046
83546D-AG-3 ..... SONIC CAPITAL LLC 2020-1A A2l .......... .2.BFE .. ,933,333 |...94.6140 |. 1,933,333 |.. .0 L0 . .. ......3.875 . ....01/15/2020 .. 01/20/2080 ...
86365L-AB-7 ..... STRUCTURED RECEVABLES FINANCE 2010-B B |- 1.BFE ... 1,857,376 |. 102.4700 |... . ....1,812,392 0 |eeeennn. (3,240) | 970 |...... 7.717 | MON ..... .6, .. 143,460 |....02/08/2012 ...|....08/15/2036 ...
88315L-AE-8 ..... TEXTAINER MARINE CONTAINERS 2020-1A A .... | 1R FE L .. 628,212 ]...93.4340 |... ..628,319 |.. 627,905 LU R (1) N N N RPN | I RS £< 1 I AN 2.714 [MON ..... . 17,153 |....08/04/2020 ...|....08/21/2045 ...
88315L-AR-9 ..... TEXTAINER MARINE CONTAINERS 2021-2A B . |--2.BFE ..|... 1,572,771 ...87.5230 |... 1,573,333 |.. .... 1,572,892 O i 88 0 [0 0000.2.820 |- 2.843 [MON ..... . 44,368 |....03/24/2021 ...|....04/20/2046 ...
89656C-AA-1 ..... TRINITY RAIL LEASING LP 2010-1A A | 1R FE L .. 981,625 |...97.5150 |... ..981,625 |.. O 0 0 [0 050194 5.250 [MON ..... . 50,986 |....10/18/2010 ...|....10/16/2040 ...
89657B-AC-8 ..... TRINITY RAIL LEASING 2019 LLC 2019-2A A2 .... |- 1LFFE L ...93.6360 |... .2,000,000 |.. O 109 [0 feeeeiieeel0 0022230100 |- 3.127 [ MON ..... .62,000 |....10/08/2019 ...|....10/18/2049 ...
90263B-HE-1 ..... UCFC HOME EQUITY LOAN 1998-D MF2 ... e AN L ...96.8640 |... 0. . 78,220 |....01/19/2000 ...|....04/15/2030 ...
92243R-AC-8 ..... VCP RRL ABS | LTD 2021-1A B .. 2.BFE ..|... ...92.4530 |... ... 1,257,357 0 . . 35,810 |....07/28/2021 ...|....10/20/2031 ...
9225TN-AA-4 ... VELOCITY COMMERCIAL CAPITAL LO 2019-2 A .. 1.AFE ..|... ...93.6170 |... 550,336 |.... ... 586,881 0. . 18,400 |....07/17/2019 ...|....07/25/2049 ...
92259H-AG-2 ..... [VELOCITY COMMERCIAL CAPITAL LO 2023-4 M2 . .. 1.G FE .. . 103.8460 |. ..781,940 |. 752,857 |.. .0 . 11,395 |....10/31/2023 .. 11/25/2083 ...
94354K-AA-8 ..... [WAVE USA 2019-1 A .. L2.AFE .. ...84.0020 |. .. 1,190,523 |. 1,417,192 .. .0 . . 50,979 |....09/30/2019 .. 09/15/2044
95058X-AL-2 ..... WENDYS FUNDING LLC 2021-1A A211 . .. 2.BFE .. ...83.7470 |. .. 3,674,396 |. .4,387,4% .4,387,4% |.. .0 MJSD ... 121,753 |....06/15/2021 .. 06/15/2051
97064F-AA-3 ..... WILLIS ENGINE SECURITIZATION T 2020-A A . 1.F FE .. ...90.3870 |. .. 1,437,881 |. . 1,590,805 01,500,771 |.. .0 . 51,351 |....02/18/2020 .. 03/15/2045 ...
97064G-AA-1 ... WILLIS ENGINE SECURITIZATION T 2021-A A .. 1.F FE .. ...80.590 |. .. 1,463,762 |. 1,816,126 1,816,036 |.. .0 . . 56,373 |....05/07/2021 .. 05/15/2046 ...
974153-AB-4 ..... WINGSTOP FUNDING LLC 2020-1A A2 .. 2.BFE ..|... ...90.2700 |... 889,160 |.... 985,000 0. MJSD ... . 27,984 |....10/09/2020 ...|....12/05/2050 ...
97988M-AN-3 ..... WOODMONT TRUST 2021-8A B2 |- 1.CFE ..|... ...85.5000 |... 4,274,980 |.... 4,999,972 0 . JAJO ... .. 167,850 |....12/10/2021 ...|....01/18/2034 ...
98920M-AA-0 ..... ZAXBY'S FUNDING LLC 2021-1A A2 .. 2.BFE ..|... ...87.0370 |... 3,828,540 |.... 4,398,750 0. JAO ... .. 142,432 |....06/27/2021 ... |....07/30/20561 ...
03290A-AB-6 ..... ANCHORAGE CREDIT FUNDING LTD 2021-13A B .. 1.DFE ..|... ...87.1380 |... 3,485,500 |.... 4,000,000 0 . JAJO ... ..129,000 |....05/25/2021 ...|....07/27/2039 ...
06759M-AJ-0 ..... BABSON CLO LTD 2016-1A B2R .. 1.AFE ..|... ...96.2540 |... 2,887,629 |.... 3,000,000 0. JAO ... .. 137,400 |....07/25/2018 ...|....07/23/2030 ...
06760B-AG-7 ..... BABSON CLO LTD 2017-1A B2 .. 1.AFE ..|... ...95.2200 |... 4,760,995 |.... . 4,999,259 0 . JAJO ... .. 182,100 |....06/23/2017 ...|....07/18/2029 ...
092913-AQ-5 ... BLACKROCK ELBERT CLO V, LLC 5A AFR 1AFE .. ...94.2710 |. ..2,828,142 |. .3,000,000 .3,000,000 |.. .0 MJSD ... 134,400 |....04/22/2022 .. 06/15/2034 ...
10948V-AS-4 ..... BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A B2R .. .. 1.CFE .. ...99.3100 |. .. 1,489,646 |. .1,500,000 .1,500,000 |.. .0 JAJO ... . 89,398 |....12/21/2022 .. 01/15/2031
10948V-BA-2 ..... BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A A2R .. 1.AFE .. . 100.0660 |. .. 2,147,404 |. .2,145,998 .2,145,998 |.. .0 JAO ... 122,472 |....12/21/2022 .. 01/15/2031
15186A-AE-1 ..... CENTERBRIDGE CREDIT FUNDING LT 2021-2A B . .. 1.DFE .. ...78.5550 |. .. 3,927,755 |. .5,000,000 |.. .0 JAJO ... 167,500 |....12/21/2021 .. 01/25/2040
17150E-AC-5 ..... CHURCHILL MIDDLE MARKET CLO LT 2023-1A AF .. 1.AFE .. ...99.9130 |. ..2,997,390 |. .3,000,000 |.. .0 JAO ... 101,354 |....03/16/2023 .. 10/01/2032 ...
24460X-AL-4 ..... DEERPATH CAPITAL CLO LTD 2021-2A A2 .. 1.AFE ..|... .. 5,000,000 |.. 88.7180 |... 4,435,895 |.... ....5,000,000 0 . JAJO ... .. 147,500 |....12/06/2021 ...|....01/15/2034 ...
26252E-AL-3 ... DRYDEN SENIOR LOAN FUND 2018-70A A2B CLO .... .. 1.AFE ..|... .. 2,000,000 |...88.5170 |... ....2,000,000 0. JAO ... . 45,000 |....12/07/2018 ...|....01/16/2032 ...
38137P-BC-3 ..... GOLDENTREE LOAN OPPORTUNITIES 2015-10A C2R2 . .. 1.F FE ..|... .. 1,000,000 |...83.2560 |... ....1,000,000 0 . JAJO ... . 30,500 |....09/10/2020 ...|[....07/20/2031 ...
38172H-AJ-3 ... GOLUB CAPITAL PARTNERS CLO LTD 2019-45A B2 .. .. 1.CFE ..|... .. 2,000,000 |...90.5250 |... ....2,000,000 0. JAO ... ... 80,000 |[....08/22/2019 ...|....10/20/2031 ...
38178M-AA-5 ... GOLUB CAPITAL PARTNERS ABS FUN 2019-1 AR ... D...... .. 1.F FE ..|... .. 4,000,000 |...91.7500 |... ....4,000,000 0 . JAJO ... .. 124,000 |....06/03/2021 ...|....07/20/2030 ...
38179G-AG-4 ..... GOLUB CAPITAL PARTNERS CLO LTD 2021-59A B2 D...... ... 1.CFE ..|... ...84.6350 |... ... 2,999,923 0. JA ... . 96,570 |....12/15/2021 ...|....01/20/2034 ...
45605P-AN-0 ..... INDUSTRIAL DPR FUNDING LTD 2016-1A 3 .. 2.BFE ..|... ...96.6200 |... 772,100 |.... 799,106 0 . JAJO ... ...05/05/2016 ... |....04/15/2026 ...
46604R-AE-3 ..... IVY HILL MIDDLE MARKET CREDIT 21A C .. .. 1.F FE ..|... . ...99.9940 |... 2,749,824 |.... ....2,750,000 0. JAJO ... ....07/19/2023 ...|....07/18/2035 ...
69120J-AF-5 ..... OWL ROCK CLO V LLC 2020-5A C2 . .. 1.F FE .. 3,250,000 |...86.4970 |. ..2,811,156 |. .3,250,000 |.. .0 JAJO ... ...08/21/2022 .. 04/20/2034 ...
69355D-AN-7 ... PPM CLO, LTD 2018-1A B1R .. 1.BFE ..|.. .. 3,000,000 )...87.6260 |.............. 2,628,792 |.... .3,000,000 |. ....3,000,000 0. JA ... ...09/15/2020 ... |....07/15/2031 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
92917N-AQ-1 ... VOYA CLO LTD 2019-1A C2R ....ccevvvneneiiiiiiinneeeenns foen e D...... 4 s LFFE L 3,000,000 |...83.3800 |.............. 2,501,412 |..coovnnnnnnns 3,000,000 |.eevvunnienns 3,000,000 |oeeveenrirrennnn0 fooeiiiiiiiiiennn0 0 0 )40 3,460 . 3.475 | JALO ... L 21918 103,800 |....02/07/2020 ...|....04/15/2031 ...
97988II-AC-5 ..... WOODMONT TRUST 2020-7A A1B ... [ 4 . L AFE e 1,000,000 |...94.5140 [........eeneens 945 141 [.oooennnnnnns 1,000,000 |....ooeeennnn 1,000,000 J..eeeeeeeennnnnn0 oo 0 0 0 2,274 2.280 [JAJO ... feeiiiiiiiiaennes 4,800 [....occennnnnns 22,736 |....11/20/2020 ...|....01/15/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 237,944,221 | XXX 220,164,909 238,573,857 238,117,362 1,607 101,477 0 0 XXX XXX XXX 1,200,593 8,588,080 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,715,701,95 | XXX 1,518,777, 154 1,690,740,739 1,712,401,237 (26,543) (736,885) 21,536 0 XXX XXX XXX 15,251,626 65,727,755 XXX XXX
25746U-BY-4 ..... |DOMINION ENERGY INC ...ieeirinieieeimnnnnseeeenennneaas | ...... | ....... |2 ........... 2.CFE . |oeeeeieeennnnn 2,000,000 |...98.7160 |..eeeunreneens 1,974,320 |oeveennnneees 2,000,000 |.eeeeunneanens 2,000,000 |eevnuniiaennnnnn (U [ (U [ 5.750 |...... 5.750 [AO ..eovn forerrmnnnanns 28,750 [ooeeiieinnnnns 115,000 |....09/24/2014 ...|....10/01/2054 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 2,000,000 | XXX 1,974,320 2,000,000 2,000,000 0 0 0 0 [ XXX XXX XXX 28,750 115,000 XXX XXX
1309999999. Total - Hybrid Securities 2,000,000 [ XXX 1,974,320 2,000,000 2,000,000 0 0 0 0 XXX XXX XXX 28,750 115,000 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans of XXX 0 0 0 0 0 0 o[ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 1,663,365,172 | XXX 1,458,359, 506 1,636,546,702 1,659, 126,905 0 (987,213) 0 0 XXX XXX XXX 16,051,540 63,450,621 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 109,131,280 | XXX 108,749,829 112,568,774 109, 110,075 (28,150) 116, 181 21,536 0 XXX XXX XXX 416,888 1,892,330 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 34,720,750 | XXX 31,285,293 33,967,584 34,453,486 0 (17,855) 0 0 [ XXX XXX XXX 108,271 1,295,367 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 242,944,221 | XXX 225,027,909 243,573,857 243,117,362 1,607 101,477 0 0 XXX XXX XXX 1,289,656 8,844,580 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 2,050,161,423 | XXX 1,823,422,537 2,026,656,917 2,045,807,828 (26,543) (787,410) 21,536 0 XXX XXX XXX 17,866, 355 75,482,898 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 202,209,023 1B..$............ 46,026,874 1C..$ ... 70,531,623 1D ..$.......... 126,893,413 1E..$ ... 145,453,067 1F ..$.......... 228,738,390 1G.$........... 259,012,081
1B 2A..$.......251,988,170 2B..§.. 459,269,336 2C ..$ .211,897,671
1C 3A.$ ... 16,066,206 3B ..$.............. 7,457,556 3C..$... 12,002,495
1D 4A ....998,077 4B..$............. 4,344,453 4C..$ ... 451,731
1E 5A..% 1,051,679 5B .$ ... 250,000 5C..$ ...
1F .... 265,983
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
744600-55-2 ... [PUBLIC STORAGE PREFERRED ..........ccevvveeee [evvvveeennsvvvenns looveiiiiiiiinnnns 80,000.000 |........... 25.00)....... 0.000)............. 1,711,200 |...... 21.390 |.ooveiiinnns 1,711,200).............. 2,000,000 [..cccceiiiiiiiinnnns [0 R R,49 i, 0f......... 182,400 |.oovvveeeeeeee O i, [\ A 182,400 |.....evvvvnnnenene 0f.. 2.A FE ..|..06/08/2020 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,711,200 XXX 1,711,200 2,000,000 0 92,49 0 182,400 0 182,400 0 XXX XXX
04014F-4*-0 .. [ARES DYNAMIC PFD 3.03% SERIES C ....ovvvven | nnennnnns .... 160,000.000 |...........25.00 [....... 0.000 |... ...4,000,000 |...... 21.867 [cvvvnnnnnnnne 3,498,720 |.... ...121,200 0 ....0 .. 1.F PL ..|..09/15/2021 ..
143106-3*-1 .. |CARLYLE TACTICAL PVT CRDT FUND SERIES B ..80,000.000 |...........25.00 [....... 0.000 |... 2,000,000 . .. 1,821,040 |. .78,000 |.. 0 .0[.. 1.G PL ..|..05/11/2022 ..
172606-46-9 .. [CION ARES PFD 3.07% SERIES C ....oovvvvvvnns |eeeeennnens .... 360,000.000 {...........25.00 |....... 0.000 ... ...9,000,000 |...... AR 7,877,880 ].... ...276,300 0., ...0].. 1.F PL ..]..09/30/2021 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 15,000,000 XXX 13,197,640 15,000,000 0 475,500 0 0 0 0 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 16,711,200 XXX 14,908,840 17,000,000 0 567,999 0 182,400 0 182,400 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 of XXX XXX
4509999999 - Total Preferred Stocks 16,711,200 XXX 14,908,840 17,000,000 0 567,999 0 182,400 0 182,400 0] XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A W8 13,000,000 1G..$.............. 2,000,000
1B ..$
1c ..$
1D ..$
1E W8
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
583,333.000 250,833 |........... 0.430 250,833 |.eeveieeeeeeeennns 438,889 .. (188,056 (188,056) o0 12/15/2022 ] eeen e
180,751.000 18,075,100 |........ 100.000 . 18,075,100 f....cvvvnnnnnnns 18,075,100 . 12/22/2023 ) .eennt el
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 18,325,933 XXX 18,325,933 18,513,989 0 1,115,497 0 (188, 056)f 0 (188,056) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 18,325,933 XXX 18,325,933 18,513,989 0 1,115,497 0 (188,056)| 0 (188,056) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates

5989999999 - Total Common Stocks 18,325,933 XXX 18,325,933 18,513,989 0 1,115,497 0 (188,056 0 (188,056) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 35,037,133 XXX 33,234,773 35,513,989 0 1,683,496 0 (5,656)] 0 (5,656) 0 XXX XXX

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

coooo
~
w
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
38383H-CD-9 .. .. | GOVERNMENT NATIONAL MORTGAGE A 2022-205 UA  5.000% 05/20/52 . |-... 1271172023 ... | Nomura Securities ... 28,407,895 |.. ... 28,877,148 |.. .. 52,139
38383V-M5-4 . ..|GNMA 2023-35 DA 4.500% 02/20/52 . |--..11/13/2023 ... | Santander e 9,324,465 |....ceeeieiee 9,934,505 |.. .. 18,627
912820-FV-8 ......... US TREASLRY N/B  4.125% 11/15/32 B (T T o I P P AP PO PPPPI 217,602 |eveeniiiiiiiiiieieinnn 230,000 J..eeueniiiiiiiiiiiiiiinnns 4,177
0109999999. Subtotal - Bonds - U.S. Governments 37,949,962 39,041,653 74,943
57587G-TM-7 .........|MASSACHUSETTS ST HSG FIN AGY H  5.916% 12/01/47 . .|-...06/27/2023 ... | Incapital 4,514,738 |.. 4,410,000 |..
59465P-CD-8 ......... [MICHIGAN ST HSG DEV AUTH RENTA  3.058% 10/01/46 . . |--..08/17/2023 ... | Incapital 366,155 |.. 541,449 |..
60416T-RS-9 ......... MINNESOTA ST HSG FIN AGY ~ 4.707% 07/01/41 .|....07/06/2023 ... | Incapital .. .. 1,351,350 |.. 1,485,000 |..
88271H-FL-8 ......... TEXAS ST AFFORDABLE HSG CORP 2013A  2.700% 09/01/41 .... ...03/01/2023 ... [Direct
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 6,275,858 6,480,064
3136BM-0B-7 ......... FANNIE MAE 2022-17 N 3.500% 11/25/48 ....oeeeeeeeeeee e e e e eennn e eeeen [ neneeeennnins [on .09/25/2023 ... [Bank of America 9,677,301 |oeeeeeeeeeiieeeees 10,653,604
3136BM-2Y-7 ......... FANNIE MAE 2022-22 P 4.500% 05/25/51 .. .|-...10/30/2023 ... |Bank of America .. 14,547,275 |.. .. 15,550,787 |..
3137H9-G4-5 ......... FREDDIE MAC 5271 GV 5.500% 09/25/33 .... ...10/06/2023 ... [Morgan Stanley Dean Witter 9,010,465 |.. 9,188,492 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 33,235,041 35,392,883
006346-A-0 ......... ADAMS OUTDOOR ADVERTISING 2023-1 A2 6.967% 07/15/53 ...eeeeeeeeeeeeeeeeeee e eeeeee e e eeene e e eeenns [ eneneeeevnnins o 20771972023 ... [BATCIAYS wevuueeeeeeeeeeeeeeette e e e ettt e e e e e e e e e e e e e e e e e nrna e e e e rnnn e e eeennnn e e eernnnnaeeeennnnaaeeeennnn |rennunnaeeeennnnanaeeernnnnaaeeens |orriieeeeeeeneeeee 1,999,920 |evveniieieiiieeees 2,000,000
05377R-HN-7 ......... AESOP FUNDING |1 LLC 2023-8A B 6.660% 02/20/30 B0 B T G T S R RN 2,999,753 |.. 3,000,000 |..
09261H-BB-2 ......... BLACKSTONE PRIVATE CREDIT FUND 144A  7.300% 11/27/28 ... 11/16/2023 ... |Citi Global Markets Inc. 1,976,960 |.. 2,000,000 ..
09261W-AA-2 ......... BLACKROCK DLF IX 2020-1 A-1 5.677% 07/21/30 . .|Direct )
10806*-AD-7 . ..|BRIDGE INVESTMENT GROUP  6.100% 03/29/33 ....... . | Deutsche Bank Securities 3,000,000
186856-AV-4 . ..| CLIFFWATER CORPORATION Senior Secured Notes 7.400% 01/20/34 .. 12/19/2023 ... [MUFG Securiites . 3,000,000
225740-AA-7 . ..| CRESCENT DIRECT LENDING FD Il NOTE ~ 5.000% 01/29/31 ... 08/04/2023 ... |Direct ............
225740-AA-T7 ......... CRESCENT DIRECT LENDING FD I11 NOTE ~ 5.000% 01/29/31 ... .|....11/01/2023 ... | Interest Capitalization ....
2334501-AC-9 .........|DT AUTO OWNER TRUST 2023-3A C  6.400% 05/15/29 .. . |--..07/11/2023 ... |Citi Global Markets Inc.
24703D-BF-7 .........|DELL INT LLC / EMC CORP  3.375% 12/15/41 .|-...10/02/2023 ... [Tax Free Exchange
24715@-AZ-7 ......... DELOITTE LLP  5.320% 05/30/38 . |-...05/31/2023 ... [US Bancorp .. ..
31614C-AB-2 ......... Fidelity Direct Lending Fund | 8.160% 02/25/27 . .|-...12/21/2023 ... |J P Morgan & Co ... 14,480,000 |.. .. 14,480,000 |..
36270G-AE-1 ......... GS MORTGAGE SECURITIES TRUST 2023-SHIP C  5.505% 09/06/26 .|--..08/04/2023 ... |Goldman Sachs & Co .. 1,915,397 |.. 2,000,000 ..
37045X-ED-4 ......... GENERAL MOTORS FINL CO  6.400% 01/09/33 .|-...01/04/2023 ... [Deutsche Bank Securities ... 4,984,700 |.. 5,000,000 |..
404119-CS-6 ......... HCA INC ~ 4.375% 03/15/42 ...08/08/2023 ... |Tax Free Exchange 1,002,358 |.. 1,000,000 |..
44891A-CB-1 . ..|HYUNDAI CAPITAL SERVICES 144A  5.500% 03/30/26 .. 03/28/2023 ... |Barclays ... . 1,992,760 . 2,000,000
46331#-AA-7 . ..| IRONNOOD CAPITAL PARTNERS V NOTE ~ 5.000% 08/31/36 . 09/26/2023 ... [Direct ... .921,698 .921,698
46331#-AA-7 . ..| IRONNOOD CAPITAL PARTNERS V NOTE ~ 5.000% 08/31/36 . 10/31/2023 ... | Interest Capitalization . .. 26,708 .. 26,708
527298-BU-6 ......... LEVEL 3 FINANCING INC 144A  10.500% 05/15/30 .|-...08/31/2023 ... [Tax Free Exchange 3,149,005 |.. 2,875,000 |..
57109R-AC-4 ......... MARLETTE FUNDING TRUST 2023-3A C  7.060% 09/15/33 . .|....07/14/2023 ... J P Morgan & Co ... .. 3,499,967 |.. 3,500,000 |..
693475-BP-9 ......... PNC FINANCIAL SERVICES GROUP  6.250% Perpet. ........ veer|....02/02/2023 ... |Bank of America ... 2,000,000 .. 2,000,000 ..
69437@-AA-4 ......... PRICEWATERHOUSECOOPERS LLP ..|....06/30/2023 ... [Tax Free Exchange ... 5,000,000 |.. 5,000,000 |..
709599-BT-0 ......... PENSKE TRUCK LEASING 144A  5.550% 05/01/28 .. .|--..08/27/2023 ...|J P Morgan & Co 1,990,840 |.. 2,000,000 ..
718547-AH-5 ......... PHILLIPS 66  3.750% 03/01/28 .|....05/02/2023 ... |Tax Free Exchange ... 1,012,556 |.. 1,000,000 |..
718547-AK-8 ......... PHILLIPS 66  3.150% 12/15/29 .|--..05/02/2023 ... |Tax Free Exchange ... ..1,021,293 |.. 1,000,000 |..
72305*-AA-9 PineBridge Private Credit Il Note A 3.250% 08/31/32 .. ...12/04/2023 ... |Direct ... 2,309,561 |.. 2,309,561 |..
72305*-AB-7 . ..|PineBridge Private Credit IIl Note B 4.750% 08/31/32 12/04/2023 ... |Direct ... . 1,049,732 . 1,049,732
78355H-KII-8 . ..| RYDER SYSTEM INC ~ 5.250% 06/01/28 .. .|Wells Fargo Securities .. . 1,997,420 . 2,000,000
808513-CJ-2 . .. | CHARLES SCHWAB CORP  6.196% 11/17/29 . .|Citi Global Markets Inc. . 2,000,000 . 2,000,000
82650B-AB-2 . ..| SIERRA RECEIVABLES FUNDING CO 2023-2A B 6.280% 04/20/40 . . | Deutsche Bank Securities . 1,384,399 . 1,384,721
876030-AB-3 . .| TAPESTRY INC ~ 7.050% 11/27/25 ............ 11/15/2023 ... |Morgan Stanley Dean Witter .998,900 . 1,000,000
89788M-AQ-5 TRUIST FINANCIAL CORP  7.161% 10/30/29 . .|-...10/25/2023 ... [Suntrust 3,000,000 .. 3,000,000 |..
92259H-AG-2 ......... | VELOCITY COMMERCIAL CAPITAL LO 2023-4 M2 ~ 9.080% 11/25/53 .. ...10/31/2023 ... |Citi Global Markets Inc. ...
95000U-3G-6 . ..|WELLS FARGO & COMPANY  6.303% 10/23/29 . 10/16/2023 ... |Wells Fargo Securities . 2,000,000 . 2,000,000
067901-AA-6 . ..|BARRICK GOLD CORP  5.800% 11/15/34 ... A ....04/19/2023 ... |Barclays ... . 2,029,720 . 2,000,000
13648T-AF-4 . ..| CANADIAN PACIFIC RAILWAY ~ 4.700% 05/01 A ....04/19/2023 ... |Tax Free Exchange . 2,996,919 . 3,000,000
13648T-AG-2 . ..| CANADIAN PACIFIC RAILWAY  3.500% 05/01/50 A ....04/19/2023 ... |Tax Free Exchange . 2,045,004 . 2,000,000
67077M-AR-9 . ..|NUTRIEN LTD ~ 4.900% 06/01/43 .........cevveenn A ....10/02/2023 ... |Mesirow Financial . 2,886,694 . 3,545,000
073096-B*-9 . .| BAYPORT POLYMERS LLC SR UNSEC NOTES SER D 5.150% 02/15/35 . D ....02/15/2023 ... |Citi . 3,000,000 . 3,000,000
17150E-AC-5 . ..| CHURCHILL MIDDLE MARKET CLO LT 2023-1A AF  6.950% 10/01/32 . D ....03/16/2023 ... |Natixis Securities . 3,000,000 . 3,000,000
22550L-2C-4 .. .. |CREDIT SUISSE NEW YORK  2.950% 04/09/25 ... D ....01/04/2023 ... |Goldman Sachs & Co . 1,168,914 . 1,296,000
22550L-2L-4 . ..|CREDIT SUISSE NEW YORK ~ 7.950% 01/09/25 ... D ....01/04/2023 ... |Credit Suisse ..... .998,000 . 1,000,000
29660N-AC-3 ......... FC BARCELONA ESPAI BARCO FONDO  7.060% 06/30/32 . D... ...05/30/2023 ... [Goldman Sachs & Co .. .... 2,000,000 |.. .... 2,000,000 |..
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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
46604R-AE-3 ......... IVY HILL MIDDLE MARKET CREDIT 21A C 9.521% 07/18/35 ..vvuuniiiiiiiiniiiiiiiiiiiiii i ccciii e enaaes [ L...07/19/2023 ... [J P MOrgan & 00 ...iiiiuuuuniiiiiuunniiiiiutsisisiieeet st seitesi st s s ereau s e s e reran s seeerarnnseeerrrnnnseeerrrnnnns |oesnnnneererennnnserrerrnnnneeerees |oeseaneeerernninieeeees 2,750,000 J.ueeuniiiiiiinininnns 2,750,000 J.uuuuniiiiiiiiiiiiiiiiiis 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 105,386,248 105,915,443 220,538
2509999997. Total - Bonds - Part 3 182,847, 109 186,830,043 369,311
2509999998. Total - Bonds - Part 5 1,386, 165 1,447,177 1,859
2509999999. Total - Bonds 184,233,274 188,277,220 371,170
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 = CINTI ..iiuuuiniiiiiiuisiiiiiiiuii e s s cituii s e e s eesuisssecesnnnsseserennnsssssesnnnnsssseesns | osnnnnneeenenns [oes 12/22/2023 ... [ DirEC o iiuuuiiii ittt ittt e e e e e e e e e e s s e e b e e s e erna e e s erannneeereens [seeennnnieeererinnies 33,549.000 [....cevvniiiiiiinnnnnns 3,354,900 |..eevvunniiiiiiiiiiiiiiiiiiiinies | 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,354,900 XXX 0
5989999997. Total - Common Stocks - Part 3 3,354,900 XXX 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0
5989999999. Total - Common Stocks 3,354,900 XXX 0
5999999999. Total - Preferred and Common Stocks 3,354,900 XXX 0
6009999999 - Totals 187,588, 174 XXX 371,170
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I4E

1 2 4 5 7 8 9 Change In Book/Adjusted Carrying Value 18 19 20 21
12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Interest/
Current Other- Book/ Change in Stock Stated
Year's Than- Adjusted Book/ Dividends Con-
CusIp (Amor- | Temporary | Carrying | Adjusted Realized | Total Gain | Received | tractual
Identi- Disposal Name Con- tization)/ [ Impairment Value Carrying Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser sideration Par Value | Actual Cost Accretion [Recognized| (11+12-13) | Value on Disposal | Disposal Year Date
36194S-PD-4 ...|GN AU4920 GN AU4920  3.020% 09/15/41 ...... ..12/16/2023 .| Paydown .....eevviviiinnninsfoeriiiieeeiiis e 128,429 ... 128,429 |............ 130,797 |veeeeee e 120,745 [ O e (1,316)]. v 0 s (1,316) [oevvvrnnnninnns 0] 128,420 |0 [ 0 (U 2,112 (..09/15/2041 .
GOVERNMENT NATIONAL MTG ASSOC GN AZ6147
36197J-ZL-2 .. | 3.940% 03/15/37 ..12/01/2023 . | Paydown ... .... 207,616 ....215,013 L0 ..(3,769)[... ..(3,769) ... .0 . ..03/16/2037 .
36230T-B2-7 .. |GN 758157  4.550% 05/15/38 ... ..12/01/2023 . | Paydown . .. 212,505 ... 236,412 o0 |eenenn.. (16,265)[... 0. ..05/15/2038 .
CANTON LEASE FINANCE TRUST-GSA Ut Redempt ion
36235*-AB-7 .. |BACKED CERT ~ 4.730% 06/15/30 ..12/15/2023 .| 100.0000 ... .. 166,948 .. 166,948 0. 0. 0. ..06/15/2030 .
38373\1-2F-6 .. | GNMA 2008-80 10  2.185% 04/16/50 . ..12/01/2023 . | Paydown . 0 10,708 L0 0 .0 ..04/16/2050 .
38376G-2H-2 .. |GNMA 2011-92 C  3.725% 04/16/52 .. ..12/01/2023 . | Paydown . 42,839 (.. .. 42,022 L0 0 .0 ..04/16/2052 .
38377G-S7-5 .. | GNMA 2010-89 PD  4.000% 07/20/40 ... ..12/01/2023 . | Paydown ... ... 149,977 .... 158,414 0. .0 0. ..07/20/2040 .
38377T-GE-5 .. |GNMA 2011-2 HG  4.000% 01/20/41 .. ..12/01/2023 . | Paydown ... ... 140,146 .... 156,525 0. 0. 0. ..01/20/2041 .
38377T-LL-3 .. |GNMA 2011-3 QP 4.000% 06/20/40 .. ..09/01/2023 . | Paydown ... .... 108,460 .... 120,662 0. .0 0. ..06/20/2040 .
38377T-SC-6 .. |GNMA 2011-30 BL ~ 4.000% 06/20/40 ... ..05/01/2023 . | Paydown ... ... 144,710 .... 154,478 0. 0. 0. ..06/20/2040 .
38378N-3J-0 .. |GNMA 2014-67 DE  3.682% 11/16/46 ... ..12/01/2023 . | Paydown ... .. 421,203 ... 418,373 0. .0 0. ..11/16/2046 .
38378X-SU-6 .. |GNMA 2014-150 C  3.400% 12/16/49 ........... ..12/01/2023 . | Paydown 586,184 |............ 605,601 0 [V 0 ..12/16/2049 .
Redempt ion
38378X-SU-6 .. |GNMA 2014-150 C  3.400% 12/16/49 ........... ..08/01/2023 .1100.0000 ..evveunreeemnnnn foeeemmnnneeeeennnes Jeeniieeeeens T s VATV AL T 74,086 |eevvnneeeee 71,664 [ 0 e LY P | FER YA PO [V PO & D& i I SRRSO | B FOURPRRR | B R [V AP 7,163 [..12/16/2049 .
38378X-VL-2 .. | GNMA 2014-155 VA 3.000% 03/16/37 .......... ..12/01/2023 .| Paydown ....eeovviiiiinnienifriiiiiinniiiiis e 226,677 ... 226,677 |..ccvvnnnnn. 231,919 [ 227,998 [ 0 e (1,321 [ 0 o (1,321 oo 00226677 | O [ 0 e (U 3,701 [..03/16/2037 .
0109999999 Subtotal - Bonds - U.S. Governments 2,607,405 2,607,405 2,721,958 (37,906) (37,906) 0 0 61,122 XXX
ALABAMA ECON SETTLEMENT AUTHB  4.263% Raymond James &
01026C-AD-3 .. |09/15/32 .eereeeeeeeeeee e ..08/28/2023 .| Associates .....ceveeeeenn feeeenniiieeeinnies s 2,818,380 3,000,000 |......... 3,000,000 |......... 3,000,000 |......ccevvuueeee O Joeeemrniiieeeenn O v O [ [V O 0........3,000,000 [...ceeeerrennan0 Joeeenn (181,620) (181,620)]ccvveennns 122,561 |..09/15/2032 .
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redempt ion
25477P-NF-8 .. | 3.875% 06/15/45 ....oeeeeeeieeeeeeie e ..12/01/2023 .1100.0000 ..eeveuneeeemnnnn foeeemmnneeeeeennies e 34114 | 34,114 ..o 34,114 [ BT | O e O e O [V O [V PO " s I/ ORI | B FOUPRRR | B R (U O 613 [..06/15/2045 .
GOLDEN ST TOBACCO SECURITIZATI 3.000% Redempt ion
3B122N-B7-6 .. | 08/01/46 ....ceevveeeeeeeee e ..06/01/2023 .1 100.0000 ...evuueeeeemmnnnn foeeemmnreeeeennnes forneeeeens 475,000 |............. 475,000 |....euenn.n. 475,000 ..06/01/2046 .
ILLINOIS ST HSG DEV AUTH REV 2012-A Redempt ion
45201Y-YJ-0 .. |2.625% 12/01/42 ooeeeeeiiieeeieeeeeeeeee e ..12/01/2023 .1 100.0000 ...eeuueeeemnnnnn foeeemmnnreeeennnees Jorneeeeens 123,234 | 123,284 ...t 123,234 ..12/01/2042 .
I0WA ST STUDENT LOAN LIQUIDITY STUDENT LOAN Redempt ion
462590-MH-0 .. |2.989% 12/01/39 .eervreiiiiieiieie s ..12/01/2023 .1 100.0000 ...evuueeeeeennnnn foeeemmnneeeeeennees Jorneeeeens 120,000 |-.evunnneeees 120,000 |............ 120,000 ..12/01/2039 .
JERSEY CITY, NEW JERSEY CTL  3.600%
47659#-AA-9 .. | 09/15/52 .eereeieieeiie e .. 12/15/2023 .| Various .....ceeeeeeeeeennn Joeemmmineeeenniines fereeeeeeennnas 4,728 | 4,728 e 4,770 ..09/15/2052 .
KENTUCKY ST HGR EDU STUDENT LO  4.000%
49130N-DN-6 ...| 06/01/31 ... ..06/01/2023 .|Various .... ..1,560,000 |.......... 1,560,000 ..06/01/2031 .
MARYLAND TRANS AUTHORITY BUILD AMERICA BONDS Redempt ion
574300-N-0 .. |5.164% 07/01/25 ....coeeeeeiiieeeeiiee e ..07/01/2023 .1 100.0000 ...eveeeeeeemmnnnn foeeemmnneeeeennnees Jorneeeeens 100,000 |-.veuenneeees 100,000 ..07/01/2025 .
MASSACHUSETTS EDL ING AUTH ED LN REV SERIES Redempt ion
57563R-KE-8 .. |J 2012 4.800% 07/01/27 . ..01/01/2023 .| 100.0000 ... .. 15,000 |... ..07/01/2027 .
MICHIGAN ST HSG DEV AUTH SF . Redempt ion
594654-MV-4 ...] 08/01/51 ..eeeeeeiee e ..06/01/2023 .1 100.0000 ...eveueeeeemmnnnn foeremmmmneeeennnnes Jorneeeeens 150,000 |-.vveenneeees 150,000 |............ 150,000 [-evveneeeeen 150,000 founveveinieeee O v O e 0 e [V O 0 ..06/01/2051 .
MICHIGAN ST HSG DEV AUTH SF MT ~ 2.898%
594654-0C-2 ...| 06/01/52 ... ..09/27/2023 .| Cal | 82.7500 .... .. 2,275,625 |............ 2,750,000 |......... 2,750,000 )[--06/01/2052 .
MICHIGAN ST . Redempt ion
59465P-CD-8 ...| 10/01/46 ...ceevrneeeeeee e ..10/01/2023 .1 100.0000 ...eeuueeeeemmnnnn foeeemmnmneeeeennnes Jorneeeeens 411,449 |............ 411,449 |............ 411,449 [ 411,449 | O e O e O [ [V O 0 |oeeennen 411,449 0 e O [ [V AU 12,582 [..10/01/2046 .
MINNESOTA ST HSG FIN AGY  5.163% 07/01/40 Redempt on
BOAIBTWX=2 .. | eeeeneeiieiiiie e ..12/01/2023 .1100.0000 ..eeveunreeemnnnn foeeemmnnneeeeennies e 15,000 |-eevvennens 15,000 [2eueeeeenee 15,000 [vveneeeeennn 15,000 [ooeeeeenniieneee O v 0 [ 0 e [V O [V PO [44SR | B FOUUPRRR | B R (U O 908 |..07/01/2040 .
MINNESOTA ST HSG FIN AGY  5.263% 07/01/45 Redempt ion
BOAIBTNY=0 .. | eeeenieiiiriiiie e ..12/01/2023 .1100.0000 ..eeveunreeemnnnn foeeemmnnneeeeennies e 20,000 [.oeeeeenennnns 20,000 |+eevennnnnnns 20,000 Jeeerennneeenn 20,000 foonniiviiiiienn O oo O e O o [V O [V P[4 N 11| R O | B FOUPRRR | B R [V AP 1,234 ..07/01/2045 .
Raymond James &
605581-FF-9 .. | STATE OF MISSISSIPPI 3.729% 10/01/32 ..... ..09/01/2023 .| Associates .....oeveeeennn foevemmnninneeeennins s 6,384,000 7,000,000 |......... 7,000,000 |......... 7,000,000 |-.eeeveuereeennn O founereeeiiiienn O e 0 s [V O 0........7,000,000 [...ceveeernnnanO Joeeens (616,000) (616,000)]............ 242,903 |..10/01/2032 .
NATIONAL FIN AUTH NH FEDERAL L 3.278% Redempt ion
B3607V-AB-2 .. | 10/01/37 e ..10/01/2023 .1 100.0000 ..evveuereeemnnnn foeeemmmnneeeeeennes Joeriieeeeens 50,000 [..ceevernnnnns 50,000 |.eevvnnnnnnns 50,000 |eevrennaeeee 50,000 foeeeieeiiiiiien O oo O et O [ [V T 0 |oeeenaeeeen50,000 [oeeeieeeiiieenn O e 0 [ (U AP 942 1..10/01/2037 .
Redempt ion
64469D-WP-2 ...|NEW HAMPSHIRE HOUSING ~ 3.855% 07/01/30 .... ..05/01/2023 .1 100.0000 ...eeuneeeeemnnnnn foermnnneeeeemnniees fereeeeeeennnns 5,000 [oeeeemnnneeeens 5,000 |-eeeuneraenns 5,000 |-oeeeeeeneenen5,000 [oeeenniiiiiienn O e 0 e O e [V T [V PN 11 N PR | B FOUPRRR | B AT (U AP 161..07/01/2030 .
NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN Redempt ion
646080-UN-9 .. [3.250% 12/01/39 . ieerrrniiiiiiiiinneeeiinniaees ..08/03/2023 .1 100.0000 ...eeuueerrrnnnns foorrnnnnnnarrennnnnns Jornanaaaeens 370,000 |-eevennnnnnns 370,000 f.....oeeenee 367,802 |............ 368,084 |.......cooceeen O |eeiinninnns S T | A 25 e 0 368,110 [ 0 e 1,890 |oooveennnnes 1,890 [oovevnninnnns 4,586 |..12/01/2039 .
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NYC NY TRANSITIONAL FIN AUTH  2.960% Raymond James &
649710-62-0 .. | 02/01/28 ....evvvvvieiiiiiiiiiiiiiiieeeeeeeeeieeieiees [ eeees ..09/12/2023 . [Associates ........ccoooes |ooeeeiiiinnnniis o, 3,671,400 |.......... 4,000,000 |......... 4,000,000 |[......... 4,000,000 [.evvvverernnnnns (VN (1 PO [V F (I SO 0....... 4,000,000 |.oeeveieeenenns [V A (328,600)........ (328,600)|............ 132,542 |..02/01/2028 .
OKLAHOMA CITY ECONOMIC DEV 2013A  3.804%
678553-AS-7 .. |03/01/27 .eevvviiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeies [ e ..03/01/2023 . [Cal | 100.0000 ..... |oeeeeeeeerriiiiiiinns ferveennns 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 f[..eevvvnnnnnnnee (VN (1 O [V O 19,020 |..03/01/2027 .
OKLAHOMA CITY ECONOMIC DEV 2013A  3.997%
678553-AU-2 .. | 03/01/28 ... ..03/01/2023 . [Cal | 100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..1,000,000 |.... ..03/01/2028 .
OKLAHOMA CITY ECONOMIC DEV 2013A
678553-AV-0 .. |03/01/29 ...ooovviiiiiiiiiiiiiiiiii ..03/01/2023 . [Cal | 100.0000 ..... |oeeeeeeeeiiiniiiiiins ferneennns 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...coeeeeeennnns (VN (1 PO [V [V SO 0....... 1,000,000 [..eevvvennnnnnee (VN (1 O [V O 20,485 |..03/01/2029 .

SALES TAX SECURITIZATION CORP  4.637%
79467B-CM-5 .. | 01/01/40 ...
SAN FRANCI SC! .
TITTAF-AA-5 . | T1/01/41 L,
SAN JOSE CA UNIFIED SCHOOL DIS ELECTION OF

798186-YY-2 .. | 2012-SER B 4.469% 08/01/34 ....
SOUTH DAKOTA HSG DEV AUTH MTGE

..01/01/2023 .

..11/01/2023 .

..08/01/2023 .

Redempt ion
100.0000 ...
Redempt ion

100.0000

Call

Redempt ion

100.0000 ...

...20,000 |...

..20,000 |..

..01/01/2040 .

.. 11/01/2041 .

..08/01/2034 .

83756C-Y8-2 .. |05/01/38 ...eeeeeeeeieeeeeeeene e eeeeene e eeeennnan | e ..10/04/2023 .1100.0000 ....eunveevrnnnnnn ..05/01/2038 .
SOUTHERN MINNESOTA MUNICIPAL POWER AGENCY

843375-ZM-1 .. | 4.324% 01/01/23 oeereeiiieeeieeeeeeeeeeeeeen e ..01/01/2023 . |Maturity ......ooeeeeeeenee ..01/01/2023 .
TEXAS ST AFFORDABLE HSG CORP 2013A  2.700% Redempt ion

88271H-FL-8 .. |09/01/41 ..o | e ..06/01/2023 .1100.0000 ..evveunreeemnnnn foeremmmnneeeeennies Joerieeeeens 13,615 |oeeeneeees 13,615 c.eeeeeeeee 13,615 |eeenennnnees 13,615 [t [ [V [ [V O [ PP 13,615 |oeeeeeeieeee [V [V (U O 204 |..09/01/2041 .
TEXAS TRANSPORTATION COMMISSIO  3.823%

882722-VK-4 .. |04/01/23 ..o | e ..04/01/2023 . IMaturity ....cooveeieereens foeremmnieeeeeenies Joenns 2,000,000 |-......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [-eeeeerrnnnnnns [ [V [ [V O [V PO 2,000,000 [eeuueeeeennnnns [V [V [V AU 38,230 |..04/01/2023 .
UNIVERSITY OF CALIFORNIA  4.062% 05/15/33

91412G-0L-2 .. | eeveneiiiiiiiee e [ ..05/15/2023 .| Cal | 100.0000 ... |eeveneeeeenniieeee fereeeeens 3,675,000 |........... 3,675,000 |......... 3,691,853 |......... 3,675,961 |ceeuueeeennnnnns (1) (1)) T (1) (961) |-vveeeeeeennnnn [V PO 3,675,000 [oveuueeeeennnnns [V [V [V AU 74,639 |..05/15/2033 .
UNIV OF COLORADO CO ENTERPRISE ~ 3.039%

91417K-N3-1 .. | 06/01/27 ... . ..08/02/2023 .| Cal | 95.9060 ... ..2,397,650 |............ 2,500,000 |......... 2,500,000 |.eevenn 2,500,000 |.. ..2,500,000 |.... ..06/01/2027 .
VIRGINIA HOUSING DEV AUTH 2014-A A 3.500%

92812U-04-3 ...| 10/25/37 .eeeeeeeeeeeeeeeeeee e | e ..12/01/2023 .| Paydown ...eeeeeveemnnnes foeeennieeeeeenes e 144,707 |.eeveenennnns 144,707 |.ceveennneee 144,707 |oeeeeennnnee 144,707 [oooeeeiiis [ [V [ [V O [V PO 144,707 ..10/25/2037 .
VIRGINIA ST HSG DEV AUTH  3.125% 11/25/39 Redempt ion

92B12V-MA=1 . | e [ ..12/25/2023 .1100.0000 ..eeveunreeemnnnn foeeemmnineeeeennies e 80,857 [.eeeeeenennnns 80,857 |oeevvnnnnnnns 80,857 |oeevrnunnnnns 80,857 [oeeeeeeeennnns [ [V [ [V O [ PP 80,857 .. 11/25/2039 .
WASHINGTON ST HSG FIN COMMN SERIES 2011A Redempt ion

93978P-KP-1 .. |4.750% 07/01/29 ....iiieeieiianieeinnnnerecrnnnns | eeeeeas ..07/01/2023 .1 100.0000 ..eeveuuereermnnns foorennnnnnnaeeennnnns Jonnnnnaaeens 25,000 f.oeieennnnnnns 25,000 |.eveennnnnnns 25,219 | 25,000 |.euuiiiiiinnnnns (U [ (U [ PP 0 |oeeennaes 25,000 [..ocorrnnnanns [ [ (O AP 950 |..07/01/2029 .

0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 33,979,759 35,682,704 35,688,897 35,676,098 0 (739) 0 (739) 0 35,675,361 0 (1,118,877) (1,118,877) 445,405 XXX
MT SAN ANTONIO CA CMNTY CLG DI 2013 SERIES B

623040-HH-8 .. |4.103% 08/01/23 ....oiiviiiiiiiiiiiiniieieecinian | e ..08/01/2023 . |Maturity .....coovvvvinins |oovvnnniininiiiiinns o 750,000 [.eevvvnnnnnns 750,000 [ovunnnnnnnne 750,000 |....cevvenns 750,000 [.oviivierennnnnns [ O [V [ [V (VN FO 750,000 |eevvenniininnns [V [V (U 30,773 |..08/01/2023 .
PORTLAND COMMUNITY COLLEGE DIS ~ 4.810% Redempt ion

736688-FN=7 .. 06/01/27 ...eevvvvnnniiiiiiiiniiiiiiiiinieeiiiiiines | e ..06/01/2023 .]100.0000 ...eeuunvivirnnnns foorvrnnnniiniiinninns Joviiniinnnns 200,000 |..evvvnnnnnns 200,000 fo..uunnenens 216,900 [......ceeens 205,166 [......covunnnnnns [ IO [C[0[0)] U IO (800) |.vvvunriiiinnnnn [/ P, 204,366 [......cccoennns [/ (4,366)[........... (4,366)]...cccunnnnnns 4,810 [..06/01/2027 .

0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 950,000 950,000 966,900 955, 166 0 (800) 0 (800) 0 954,366 0 (4,366) (4,366), 35,583 XXX
CITY OF BEDFORD VIRGINIA LESSEE - Redempt ion

076523-AA-7 .. | APPALACHIAN POWER CO. 7.810% 05/01/26 ... |....... ..11/01/2023 .| 100.0000 ... .. 175,000 .. 175,000 . 175,000 |.... ..05/01/2026 .

3136A8-DP-2 .. | FANNIE MAE 2012-104 V. 3.500% 02/25/38 ...
3136AB-YJ-6 .. | FANNIE MAE 2013-1 VB 3.000% 02/25/33 .....
3136AG-HV-7 .. | FANNIE MAE 2013-94 CV  3.500% 07/25/33 ...
3137AR-WS-1 .. |FHR 4073 HC ~ 3.500% 03/15/35 ...
3137B3-411-5 .. |FHR 4215 LV 3.500% 04/15/33 ...
313920-28-7 ...|FNMA 2002-59 7B  6.000% 09/25/32 ..
31392R-WT-4 ...|FHLMC 2492 Z ~ 5.500% 08/15/32 .....
31393A-5P-8 ...|FNMA 2003-43 PE  5.500% 05/25/33 .
31393N-4A-4 ...|FHLMC 2589 GM  5.500% 03/15/33 ...

313980-TQ-0 .. | FREDDIE MAC 3747 HX ~ 4.500% 11/15/39 .
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED
3380311-AA-7 .. | CERT  3.666% 08/05/30 ......eeeveeeennnneee.

..03/01/2023 .
..12/01/2023 .

..03/01/2023
..12/01/2023

..10/01/2023 .
..12/01/2023 .
..12/01/2023 .
..12/01/2023 .

..12/01/2023

.. 12/05/2023 .

..11/01/2023 .

Paydown ....
Paydown ....
. | Paydown ....
. | Paydown ....
Paydown ....
Paydown ....
Paydown .
Paydown .
. | Paydown .
Paydown .
Redempt ion

100.0000

............ 368,227

............. 368,227

....207,400
......... 2,381,640

............ 375,938

51,223
82,488
. 360,640

............ 371,296

..2,320,721

........... 371,109

..191,307 |....

...96,167 |....

o

coocoocooocooooo

........... (2,882)

..02/25/2038 .
..02/25/2033 .
..07/25/2033 .
..03/15/2035 .
..04/15/2033 .
..09/25/2032 .
..08/15/2032 .
..05/25/2033 .
..03/15/2033 .
.. 11/15/2039 .

..08/05/2030 .

0909999999 Subtotal - Bonds - U.S. Special Revenues

4,914,440

4,914,440

5,058,050

4,916,494

4,917,146

(2,705)

(2,705)

XXX
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ABPCI DIRECT LENDING FUND ABS 2020-1A A
00090T-AA-5 .. |3.199% 12/20/30 ....ooovvvveiniinnnnn s ..10/20/2023 . [Paydown ........ccevvvvviiisfoonniiiiiniiniiins | 187,764 |............. 187,764 |............ 187,764 |............ 187,764 |....ovvnnnnnnnnne (VN (1 PO [V F (I SO (VN 187,764 |ooevvvveeennns (VN (V1 O [V O 5,685 |..12/20/2030 .
AZ ROMULUS MI LANDLORD LLC ~ 3.497% Redempt ion
001828-AA-6 .. | 10/31/38 .oevvveviiiiiiiiiiiiiiciiecceeeeceeieeeeiees [ e ..12/3172023 .[100.0000 ......coevereeiiis e | 102,299 [..evvvennneee 102,299 |............ 102,299 |............ 102,299 [oevvviiiiiinens (VN (1 PO [V [V SO [N . 102,299 | (VN (1 O [V O 1,955 [..10/31/2038 .
AZ RANDALL OH LANDLORD LLC ~ 3.610% Redempt ion
00184*-AA-6 .. |03/31/39 ..ooooiiiiiiiiiiii ..12/31/2023 .100.0000 ... ... 102,717 ... ..102,717 ..102,717 .. 102,717 |.... ..03/31/2039 .
AMZN (GR MI) CTL PASS-THRU TRU CTL - LEASE Redempt ion

00225#-AA-3 .. | BACKED NOTES ~ 4.095% 09/30/39 ........cceees | ennne ..12/31/72023 .100.0000 .......ooerieriis [ [ 63,211 | 63,211 [l 63,211 | 63,211 [l [V R (LN R, [V R [\ U (I IO 63,211 | (O R (L R [V PO 1,419 ..09/30/2039 .
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
008414-AA-2 .. | 3.500% 07/25/43 ..
AMAZON FORT WORTH

..12/01/2023 . | Paydown . ..07/25/2043 .

Redempt ion

009098-A*-5 .. | 11/10/39 ...ooiiiiiiiiiiiiiiieee e | e ..12/10/2023 . {100.0000 ........oeveerras ferreeiiiiiiiieiiiis [ 46,517 | 46,517 ..o 46,517 |.eveeennee 46,517 [ooeeeiiiieens (U R (1N (O TR (I AU [0 IO 46,517 | (I R (1N (1 PO 1,145 ]..11/10/2039 .
AMERICAN AIRLINES 2015-1 A 3.375% Redemption

023770-AA-8 .. | 05/01/27 .eoeiiiiiiiecieiieee e | e ..11/01/2023 .| 100.0000 ... ..05/01/2027 .
AMERICAN Al . Redempt ion

023770-AB-6 .. | 05/01/23 .....eveiiiieieeiiiieeee e | e ..05/01/2023 .{100.0000 ........oevvreeran foumeiiiiiiiiins e 349,104 | 349,104 |............ 349,104 |............ 349,104 | (U R (1N (O TR (I AU 0 foeeiannne 349,104 |oooeeiiiiinnens (I R (1N (1 PO 6,458 |..05/01/2023 .
AMERICAN AIRLINES 2014-1 A PT TRUST Redemption

02377A-AA-6 .. | 3.700% 10/01/26 ......oevveeiiiiiiieeeieiiieeee | s ..10/01/2023 .{100.0000 ........oovvrerran formeriiiiiiiiis e 166,544 |............. 166,544 |............ 166,544 |............ 166,544 |......eeveeneene (U R (1N (O R [\ PO 0 foeeiannne 166,544 |.......ccceeee (I R [\ (1 PO 4,605 |..10/01/2026 .
AMERICAN AIRLINES 2012-1B(R) EETC ~ 3.530% Redemption

02380#-AA-0 .. | 10/01/24 ..oooiiiiiiiiiiiiiiee e | e ..10/01/2023 .{100.0000 ........oovvrerran foumeiiiiiiiiiis e 304,444 |............. 304,444 |............ 394,444 |............ 394,444 |........oeee (U R (1N (O TR (I AU 0 foeeiannne 394,444 | (I R (1N [0 PO 10,443 |..10/01/2024 .
AMERICAN HOME MORTGAGE INV TR 2004-3 6A5

02660T-BU-6 .. | 4.398% 10/25/34 ......eevveeieiiiiieeeeeiiieee [ e ..12/01/2023 . [Paydown ......ccceeeeeerin fooneiiiiiiiiii [ 34,383 [cooees 34,383 ..o 28,4% |............. 28,49 [..oocoiinninnnns [N O 5,886 |..oociiiniannne (I 5,886 [coeeeiriinnnns [0 IO 34,383 [ooeiiiiiiiens (I R (1N [0 T 985 |.. 10/25/2034 .
ANGEL OAK MORTGAGE TRUST 2022-3 A2 4.136%

03464T-AB-5 .. | 01/25/67 ..o | e ..12/01/2023 . |Paydown .......ccccueeeeeens forneiniiii e 320,313 |oeees 320,313 [ 313,479 |............ 314,061 [oooeeeiiiinenns [N O 6,252 |.ueeiieeiiies (I 6,252 | 0 foeeiannne 320,313 [oeeeiiiiiens (I R (1N (18 IO 7,295 [..01/25/2067 .
AQUA FINANCE TRUST 2019A A 3.140%

038370-AA-0 .. | 07/16/40 ....eeeeiiiiiiiiciiieeeee e | e .. 12/15/2023 . [Paydown .......ccoeeeeerii fooniiiiiiiei [ 66,711 [..ccconenns 66,711]............. 66,700 |....ceevenns 66,706 |....ooeeerrnnnnen (U R L3N F (O R LT PO [0 IO 66,711 | (I R (1N (1 PO 1,154 |..07/16/2040 .
AQUA FINANCE TRUST 2020-AA A 1.900%

038413-AA-8 .. | 07/17/46 ..o | e .. 12/17/2023 . |Paydown .......occueeeeeee fornenniii e 210,455 |- 210,455 |............ 210,417 |oeeeeeeene 210,455 | (U R (1N (O TR (I AU 0 foeeiannne 210,455 oooeeiiiiiinnns (I R (1N (1 PO 2,073 |..07/17/2046 .
ARBYS FUNDING LLC 2020-1A A2 3.237%

038779-AB-0 .. | 07/30/50 ...ccueeiiieeeieiiieee e e e | e ..10/30/2023 . [Paydown .......cccueeeeerees forrieiiiiiiiiciii [ 35,000 |-..oveeennnnee 35,000 [............. 35,000 |...oeernnnnnn 35,000 [.eeerieiiinnnns (U R (1N (O TR (I AU [0 IO 35,000 [-.eeveeeiiinnns (I R (1N [0 T 708 |..07/30/2050 .
BPHQ 2017 CTL PASS-THROUGH TRU CTL  3.540% Redemption

05590#-AA-9 .. | 11/15/32 ..o | e ..12/15/2023 .{100.0000 ........oovvrerrnn formeiiiiiii e 109,336 |....cccnn.ee 109,336 |............ 109,336 |............ 109,336 |..oooevveeennne (U R (1N (O TR (I AU 0 foeeiannne 109,336 |...eveeeernnnes (I R (1N (1 PO 2,112 |..11/15/2032 .
BXG RECEIVABLES NOTE TRUST 2017-A A

05607B-AA-9 .. | 2.950% 10/04/32 ...coveevieiieiiiiiiieee e [ e .. 12/02/2023 . |Paydown ........ccceeeeeees forneeiiiii e 13,794 |............ 13,794 |............ 13,791 | 13,789 | (U R (1N (O TR (I AU 0 foeeiannne 113,789 | (I R L3 R [ T 1,719 |..10/04/2032 .
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A

09228Y-AB-8 .. | 4.213% 12/16/41 ...oooiiiiiiiiiiiiiiieeeecs | e .. 12/15/2023 . |Paydown ........cccueeeeens forneeiiii e 239,364 ... 239,364 |............ 239,363 |....eevenns 239,354 |...oveeeeines [N 10 | (U 10 forreeiiiins 0 foeeiannne 239,364 |...ccueeennne (I R (1N (1 PO 8,765 |..12/16/2041 .
BLACKBIRD CAPITAL AIRCRAFT 2016-1A B

09228Y-AC-6 .. | 5.682% 12/16/41 .....ocooiumiiiiiiiiiiieeeeee | e .. 11/15/2023 . [Paydown ......cccueeeeerin fooniiiiiiiiii [ 91,692 [...ccnnnnnnns 91,692 |....oeeee.. 91,688 |.......eeen. 91,686 |...oeveeeennnnes (U R (-3 F (O TR (- PO [0 IO 91,692 |.eeeeeeiinnes (I R (1N (1 PO 4,776 |..12/16/2041 .
BLACKROCK DLF IX 2020-1 W 2.500% 07/21/30

0926TH-AN-4 .. | .eeeeeeiiiiiiie e [ s .. 10/17/2023 . [Paydown ......ccccueeeeeries forneiiiiiiiiiiii [ 65,382 ... 65,382 |.....ccu.... 65,382 |............. 65,382 [....coooiiinnnns (U R (1N (O TR (I AU [0 IO 65,382 |...ooeeeiinnnn (I R (1N (1 PO 1,035 |..07/21/2030 .

Redempt ion

10240*-AA-7 .. | BOWIE ACQUISITIONS LLC ~ 3.920% 09/30/38 .. |....... ..12/3172023 .[100.0000 .....cooeverieeiis e | 204,927 |.cooeeeenns 204,927 |............ 204,927 |oevvennnneee 204,927 |oooeeeeeeinns (VN (1 PO [V (I AU 0 foeeiannne 204,927 |oooeeiiiiiiinns (I R (1N (18 TR 5,942 [..09/30/2038 .
BRAZOS SANDY CREEK ELEC COOP  6.540% Redemption

10623%-AA-4 .. [06/30/24 ... | s ..07/13/2023 .[59.9770 ....oeveveeiiiins [ e Q7,145 |....... 1,545,833 [............ 907,083 |............ 907,083 ... (U R (1N (O TR (I AU 0 foeeeannne 907,083 |....ooeerrnnnen (1) F 20,062 |........... 20,062 |............. 30,170 |..06/30/2024 .
BRAZOS SANDY CREEK ELEC COOP  6.540%

10623%-AA-4 .. [06/30/24 ... | s ..07/01/2023 . {Various .......cceeeevvien foumeeiiiiiiiiiiiiis el [\ T (1,545,833).....covveeeenes [ O (N (U R (1N (O TR (I AU 0 forrieeiiiiiiees [ O (I R (1N (U P 0]..06/30/2024 .

Citi Global Markets

110122-DE-5 .. | BRISTOL-MYERS SQUIBB ~ 3.900% 02/20/28 .....[....... ..08/24/2023 . [InC. .oooviiiiiiiiiiiiiiiins e | 1,909,360 |.......... 2,000,000 |......... 2,007,269 |......... 2,005,010 [oevevveriiennnnns [V F, [(C15))] S [V F (659) [.eeeeiiiaenns 0f..... 2,004,351 | [ R (94,991).......... (94,991)].ccccnenns 79,733 [..02/20/2028 .
BRITISH AIR 19-1 AA PTT 144A  3.300% Redemption

T1043X-AA-1 .. [12/15/32 oo | e ..12/15/2023 . {100.0000 ........ooreerias forreiiiiiiiiieeiiis [ 64,721 | 64,721 | [T TR 66,923 [...ccoiiiiinnnns (I R (152)]. e [ TR (G173 [0 IO 66,771 |ooooeiieeennne (1) F (2,080)|........... (2,080)]-.evveennnee 1,346 |.. 12/15/2032 .
BUSINESS JET SECURITIES, LLC 2022-1A A

12327A-AA-6 .. [4.455% 06/15/37 ..ooooneeiiiieiiiiiieeeceiees | e .. 12/15/2023 . [Paydown .......cccoeeeeeriifooriiiiiiiiis e 1,308,738 |........... 1,308,738 |......... 1,269,680 |.......... 1,275,025 |.eeeneeenee [ FOT 3,713 [ [N 3,713 [ 0f..... 1,308,738 |..ooveeeeennnnee (0 R [\ R [0 PO 30,039 [..06/15/2037 .
CAPITAL AUTOMOTIVE REIT 2020-1A A5~ 3.480%

12510H-AE-0 .. [02/15/50 ....ooiveiiiiiiiiiiieeee e | s .. 12/15/2023 . |Paydown .......cccoeveeeires forniiiiiiii e 7,500 |.eeeiiiiiieens 7,500 [eeeeeaenees 7497 | 7,498 | (U R P2 R (O R 2 | [\ O 7,500 | (0 R [\ (U0 T 142 [..02/15/2050 .

CAPITAL AUTOMOTIVE REIT 2022-1A A2 3.700%
12510H-AQ-3 .. [03/15/52 wooeeeiiieieeeeeiiiieeeeeiiieeeeee s .. 12/15/2023 . [Paydown .......ccovueeeeeeifoveeeiiiiiiiieeeiis e 31,250 [ouveennnnns 31,250 ... 31,246 |............. 31,246 [o.ooeennnnnen O f e, L2 OO, [ o, 4 e 0 feeennnes 31,250 |.ooreeeennens 0 e, 0] 0, 541..03/15/2052 .
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CLI FUNDING LLC 2022-1A B~ 3.120%
12565K-AF-4 .. | 01/18/47 oo ..12/18/2023 .| Paydown ......ooeeeeeiinees|oeeennieeeeeeiieees feeeeeeeeen.. 240,000 |t 240,000 |............ 239,942 |.coenennnnnn 239,946 [....ccvvvnnnnnnns [ IR [ IO [ LS ORI | [ AP, 240,000 |eeveuneeeennns [V [V [V AP 4,056 |..01/18/2047 .
CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2
126461-AH-7 .. | 3.000% 04/25/43 ......cceeeemiiieeeeeinieeeeeees ..12/01/2023 .| Paydown ...eeeeeeeennnes foeeenneeeeeeeiees e 26,777 o 26,777 |oeeeennne 27,222 o 26,969 [oeeuueieeiennnnnn [ IR (3] [ (4) |eemeieeeeeen 0 [ 26,965 |..ccevnnnnnns [V (188)]eeeeeeennnn (188)]-eeveeeeeeeennen 492 |..04/25/2043 .
COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3
12667F-R5-6 .. | 5.500% 02/25/35 .. ..12/01/2023 . | Paydown ... ..02/25/2035 .
COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4CB1
12667F-VF-9 .. |6.500% 10/25/34 ......ceeemmeeieeeeeeiee e ..12/01/2023 . | Paydown .. 10/25/2034 .
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13
12667F-Y3-3 .. | 5.500% 03/25/35 .. ..12/01/2023 . | Paydown ... ..03/25/2035 .
COUNTRYWIDE ALTERN
12668A-MN-2 .. |5.500% 11/25/35 .....eiieeiiiiie e ..12/01/2023 .| Paydown ..eeeeeveeemnnnns foeeennieeeeeeenes el 547 [ 54,199 ....ccenennns 39,243 |ooeeenee 39,243 |.oeiiiieeee [ IR K (1) IR £ T PO | IR 39,979 [ooiiiieiiiinnns [V 14,138 |ooeeeennnns 14,138 [oooeeeenennnns 1,573 [..11/25/2035 .
COUNTRYWIDE HOME LOANS 2005-21 A17  5.500%
126694-CV-8 .. | 10/25/35 ... ..12/01/2023 . | Paydown ... .. 10/25/2035 .
COUNTRYWIDE .
12669G-C8-2 .. | 06/25/35 .....ceeeeeeeeaeeeeeeeiae e e ..12/01/2023 .| Paydown ....eeeeeeeennnees foeeenneeeeeeeiees e 16,101 [ 16,141 [ 9,485 | 1,842 [ [ IR 386 [....cevnnnnn 2,067 |oeeueees (1,681) |eveeeeeeenn 0 o 9,661 |oeeveeniiaenne [V 6,440 |............ 6,440 [...coovnnnneens 721 |..06/25/2035 .
CENTURYTEL INC SENIOR NOTES SERIES D
156686-AJ-6 .. | 7.200% 12/01/25 ...coeeeerenieieeiieiee e ..03/31/2023 .| Tax Free Exchange .......|oeceeeeieeeeeennnnns Jounnnn.. 3,149,005 ... 3,125,000 |......... 3,235,406 |......... 3,151,001 [oooeeeeiiinnees (U (1,996)cceveennnnnnes (V) (1,996) |-eevvveneeeeenn 0 e 3,149,005 |...ccvvvnnnnnnns [V [V [V AU 75,000 |..12/01/2025 .
CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3
16159G-AC-3 .. | 3.500% 07/25/49 .....cceieeemiiieieeeinieeeeeeee ..12/01/2023 .| Paydown ...eeeeveeemnnnes foeeeenieeeeeeeis e 24,931 [ 24,931 [ 25,212 [oeeeeee 25,046 [..eeneieeeennnnnn [ T s [ LI PP | IR 25,048 |...covvnnnnnnnns [V (RR15)] AP [RR15)) FEPP 464 |..07/25/2049 .
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2
16164A-AC-9 .. | 3.750% 02/25/44 .......eoeeeeeeeieeeeeeieeeees ..12/01/2023 .| Paydown .....eeeeeeemnnneesfoeeennieeeeeeiees e 97,300 [ 97,300 |+eevennnnnnns 99,812 [...ceeennnens 98,157 [oeveeieeeennnnns [ PR 29 [ [ 29 | O e 98,185 |..ceeveiinnnnns [V (885)eeeveennnnn [(21515)] 2,055 |..02/25/2044 .
CHASEFLEX TRUST 2005-1 2A4  5.500%
16165T-Ad-2 .. | 02/25/35 ....eeeeeeeeeee e ..11/01/2023 .| Paydown .oeeeeneeeeemnnes foeeemnnieeeeeeeiees e O [ AT R P P L3 [ [V [ (VN PN | I R L3N PO [V 274) e (VL3]I 4..02/25/2035 .
CITICORP MORTGAGE SECURITIES 2005-6 1A5
172973-2R-9 ...|5.625% 09/25/35 ...cevvreneeieeineee s ..12/01/2023 .| Paydown ...eeueeeeemennes foeeennnee e e 33,721 [ 33,721 [ 32,195 [oeeeieenee 32,195 |eeiiiiieeeeeee [ [V [ [V PPN | I 32,195 [oeiiiieiiiinnns [V 1,526 [.ooeeennnnns 1,526 |oeeeeeiieeees 953 |..09/25/2035 .
CITICORP MORTGAGE SECURITIES 2007-8 1A3
17312D-AC-2 .. |6.000% 09/25/37 ....ceeeereneeeeeennnaaeeeeenennns ..12/01/2023 .| Paydown ...eeeeeeeennnnes feeeenneeeeeeeiees e 20,14 [ 2,141 | 21,085 [ooeeeeenennns 21,049 [ [ 2 [t [ 2 PPN | I ATV I [V IR 90 [ooeieeeeiennns SV 964 |..09/25/2037 .
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1
17321L-AA-7 .. | 3.483% 10/25/43 .ooeveeeeeeee e ..12/01/2023 .| Paydown ....eeeveeemennes|oeeennieeeeeeenes e 14,205 [ 14,205 |ceevennnnees 13,915 | 14,004 [t [ IR QL)) R (1) IR (1) e 0 e 14,081 [ooeeieeeinnnnns [V IR 124 [t 124 [ 267 |..10/25/2043 .
CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1
17322N-AA-2 .. | 3.500% 06/25/44 ......ccoeeemeeieieieiniieeeeeeeee ..12/01/2023 .| Paydown ...eeeeveeemnnnes foeeemniee e e 23,791 [ 23,791 [oeeeeeiiinnnn 23,888 |.......ee.enn AR T [ T s [ LI PP | IR 23,805 |..eeeiniiinns [V IR (G L3] R QL3]I 362 |..06/25/2044 .
CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A
17323T-AC-4 .. | 4.250% 01/25/53 ..oovveeeeeeeeeee e ..12/01/2023 .| Paydown ....eeeeeeeennnaesfoeeennieeeeeeiees e 20,726 oo 20,726 |oeeeeennes 20,192 [t 20,883 [ceeueieeeennnnnn [ PR (T)feeeeeeemeies [ (7) |eeeemmeeeeeenn 0 e 20,876 |oeeeeeeeennnnnn [V QL)) A [RLE)] R 511..01/25/2053 .
COINSTAR FUNDING, LLC 2017-1A A2 5.216%
19260M-AA-4 .. | 04/25/47 ... ..10/25/2023 .| Paydown ......eeeeeeennnnansfoeeenniieeeeeeiiees e 20,000 [t 20,000 |+eevennnnnnns 20,000 J|eerennnnnnns 20,000 [-eeeeeemnnnnns [ [V [ [V PPN | I 20,000 [oeeeueeeeennnnns [V [V (U O 652 |..04/25/2047 .
COMMONBOND STUDENT LOAN TRUST 2016-B A1
20267U-AA-T7 .. | 2.730% 10/25/40 .....eeeeeeeeeeeeeeee e ..12/25/2023 . | Paydown ......eeeeeeemennes|oeeennieeeeeeeies e 19,508 [ 19,503 |oeevvennnens 19,498 |.ooevennnnnns 19,501 [ooeeeeeiiiies [ 2 [t [ 2 PPN | I 19,508 |oeevenneieeenes [V [V (U O 263 |..10/25/2040 .
CONTINENTAL AIRLINES 2012-2 A EETC ~ 4.000% Redempt ion
210795-0B-9 .. |04/29/26 ....oeeeeeeeiee e ..10/29/2023 .1 100.0000 ....euneeeeemnnnnn foermmmneeeeemmnines feeeeeeeeenn 179,855 |l 179,655 |.ceveenennee 182,349 |............ 180,318 [.ooeeeiiiiies (1) [0X)] (1) (203) [-eeeeevnineeeen O [ 180,115 [oeeeiieiininnns [V (460)|...ccvvnnnnnn [CL0))] A—— 5,367 |..04/29/2026 .
CS FIRST BOSTON MORTGAGE 2003-23 1A4
225410-VG-4 ...|5.500% 10/25/33 ..eevvreieieeiiiiee e ..12/01/2023 .| Paydown ...eeeeeeeenennes foeeemnieeeeeeeies e 29,465 [l 29,465 |.....ccee...n 29,076 |....ccevnnnnnn 29,252 |eeiiiaeeeeeee [ 4 s [ L3 PO | I 29,256 |.ceeieeeennnnns [V IR 209 |oeeeeeeeeenes 209 [oeeeeeeeeiinns 884 |..10/25/2033 .
CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23
225458-AY-4 ...|5.500% 02/25/35 ..ceeveveeeeeeeeee e ..12/01/2023 .| Paydown .....eeeeeeennnneesfoeeenniieeeeeeiiees e 45,687 [ 45,687 |.ccvvunnnnnns 44,906 |............. 44,906 [...eieeeennnnnnn [ [V [ [V PPN | I 44,906 |....covvnnnnnnns [V IR 781 [t 781 oot 1,676 |..02/25/2035 .
CRESCENT DIRECT LENDING FD |11 NOTE Redempt ion
225740-AA-7 .. |5.000% 01/29/31 ...eoiieiiiiie e ..11/20/2023 .1 100.0000 ...eeuneveeemnnnnn foeemmmneeeeeennines fereeeeeeen 972,528 |l 972,528 |...ccevnnnnn 972,528 |............ 972,528 |oeeeeeeeeennnnnn [ [V [ [V PPN | I 972,528 |..cevvvennnnnns [V [V [V AU 23,538 |..01/29/2031 .
BGS BNSF CTL - Series 2015-1 PT ~ 4.070% Redempt ion
22970%-AA-8 .. | 05/15/34 .ooeeeiieeiee e ..12/15/2023 .1 100.0000 ...veuueeeeemnnnnn foeemmmneeeeeenniees e 190,321 |l 190,321 |veeeennnes 190,321 |.oeeeenenens 190,321 [oeeeiieeiiiinnns [ [V [ [V PPN | I 190,321 |oeeeeiiiieeeee [V [V [V P 4,269 |..05/15/2034 .
BGS BNSF CTL PT Tr Cert Ser 2021  3.200% Redempt ion
22970%-AB-6 .. | 05/15/34 .ooeeeeiiieiiee e ..12/15/2023 .1 100.0000 ...eveunreeeemnnnn foeremmnneeeeeeenies e 90,995 [l 90,995 [..eeernennnn 91,620 [...ccevnnnnnn 91,545 |.ooeeiiieeeeee [ IR (55} R (1) IR (25) |+eeemmmeeeeenn 0 e 91,519 | [V [(575)] [(572)] PO 1,597 |..05/15/2034 .

24703D-BE-0 ..

24736X-AA-6 ..

24736Y-AA-4 ..

DELL INT LLC / EMC CORP 144A  3.375%
12/16/41 ...
DELTA AIRLINES 2015-1 AA

DELTA AIRLINES 2015-1 A 3.875% 07/30/27 .

..10/02/2023

..07/30/2023 .

..07/30/2023 .

.| Tax Free Exchange ...

Redempt ion

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

Redempt ion

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

.. 12/15/2041 .

..07/30/2027 .

..07/30/2027 .
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DELTA AIRLINES 2019-1B EETC ~ 8.000% Redempt ion
24737%-AA-8 .. |04/25/23 .coooiiiiiiii e ..04/25/2023 . [100.0000 ......coeverieiiis e e 466,667 |............. 466,667 |............ 466,667 |............ 466,667 [....ovvvennnnnnee (VN (1 PO [V F (I SO (VN 466,667 |................ (VN (V1 O [V O 18,667 |..04/25/2023 .
DETROIT EDISON COMPANY 2011 SERIES D
250847-H*-4 .. 14.310% 09/01/23 ...oooovviiiiiiiiiiiiiiiiii [ ..09/01/2023 . [Maturity ...coooeoviiiiiic oeneniiiis s 4,000,000 |.......... 4,000,000 |......... 4,000,000 |[......... 4,000,000 [evveverrrenenns (VN (1 PO [V [V SO 0....... 4,000,000 ..09/01/2023 .
DIAMOND RESORTS OWNER TRUST 2019-1A C
262722-AC-7 ...|4.020% 02/20/32 ...cooovvviiiiiiiiiiiin .10/20/2023 . Paydown ... ... 208,667 ...208,618 .. 208,667 |.... ..02/20/2032 .
DOMINOS PIZZA MASTER ISSUER 2019-1A
25755T-AL-4 .. |3.668% 10/25/49 .....oovvvvviiiiiiiiiiiiiiiiin [ e ..10/25/2023 . [Paydown .........ceevvviiiisfoniiiiiiiiiiiins e 30,000 [.ooeeeeennnns 30,000 [..evverennnns 30,000 |............. 30,000 |...oevvnnnnnnnnne (VN (1 PO [V [V SO [V F 30,000 |.oevvriiinnnnns (VN (1 O [V O 688 |..10/25/2049 .
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
26200X-AC-5 .. |3.237% 01/20/51 ..oovvviiiiiiiiiiiiiiiiii .10/20/2023 . [ Paydown . ..01/20/2051 .

26986*-AA-1 ..

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

20977J-AB-2 ..
20977K-AA-1 ..
30288*-AA-8 ..
30306V-A#-6 ..

30571#-AA-0 ..
3140FX-ED-0 ..

31953*-AL-6 ..
31953*-Al-4 ..
31953*-AN-2 ...
31953*-AP-7 ..
31953*-A0-5 ...
33767C-AD-9 ..
33851K-AC-0 ..
33972P-AA-T ..
341076-AA-7 ..
36157R-D9-3 ...
37959P-AC-1 ...

39121J-AE-0 ..
404119-Ch-9 ..

411707-AK-8 ..
418056-AV-9 ..

427700-AA-0 ..

EAGLE SOLAR LLC SENI
4.820% 12/31/42
ELARA HGV TIMESHARE ISSUER 2017-A B
2.960% 03/25/30 ..
ELM TRUST 2020-4A A2 2.286% 10/20/29
EVERBANK MTGE LOAN TRUST 2013-1 A2
03/25/43
EVERBANK MTGE LOAN TRUST 2013-2 A
06/25/43
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES
4.540% 03/31/38
FLNG LIQUEFACTION 3 LLC SENIOR SECURED NOTES

3.080% 06/30/39 ....vvvvieiiiiiiiiieiiiiiiiae
FAIRVIEW HEALTH SERVICES TAXABLE BNDS
SERIES2015  4.160% 11/15/43 ...coconnnnieins
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 e
BNSF RAILWAY COMPANY SERIES C  5.960%
10/15/27 e
BNSF RAILWAY COMPANY SERIES D 5.960%
10/15/27 e
BNSF RAILWAY COMPANY SERIES E  5.960%
10/15/27 e
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
03/25/85 ...
FLAGSTAR MORTGAGE TRUST 2020-2 A2 3.000%
08/25/50 .eeieeiiiiiie e
FLNG LIQUEFACTION 2 LLC 144A  4.125%
03/31/88 e
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
08/15/38 v

GE CAPITAL MTG 1999-HE M 6.705% 04/25/29

CLOBAL SC FINANCE SRL 202024 A 2.260%
TA940 (oo

GREAT RIVER ENERGY 144A  6.254% 07/01/38 .
HCA INC 144A  4.375% 03/15/42
CKE RESTAURANTS HOLDINGS INC 2021-1A A2
2.865% 06/20/51
HASBRO INC ~ 3.500% 09/15/27
HERO FUNDING TRUST 2014-2A A
09/21/40

3.990%

2.500%

..12/31/2023 .

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

..12/01/2023 .

..12/01/2023 .

..00/30/2023 .

.. 12/31/2023 .

.. 11/15/2023 .
..12/01/2023 .

11/15/2023 .

.. 11/15/2023 .

.. 11/15/2023 .

.. 11/15/2023 .

.. 11/15/2023 .

..12/01/2023 .

..12/01/2023 .

..00/30/2023 .

..08/15/2023 .

..12/01/2023

.12/17/2023

..07/01/2023 .
..08/08/2023 .

.. 12/20/2023 .
..08/24/2023 .

..09/20/2023 .

.| Paydown ...

. | Paydown

. | Paydown

Redempt ion
100.0000

Paydown ....

Paydown

Paydown
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Paydown

Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000

Paydown

Paydown
Redempt ion
100.0000

Redempt ion
100.0000

Hedemptiéh ..................
100.0000

Tax Free Exchange ...

Paydown
US Bancorp ...

Paydown

....64,403 |...
...984,980 |...

... 131,874
.. 343,772

.... 131,83
...343,771

............ 310,521
............ 102,069

............ 310,521
............ 101,931

(U 15,230
(U 20,015
(U 42,500
(U 83,600
[\ 310,521
(I IO 99,307
(I IO 84,202
[\ SR 8,605
(I IO 52,212
(I IO 21,69
(I IO 29,488
(I IO 20,443
(I IO 37,664
[\ S 199,000

...50,000 |....

.. 12/31/2042 .

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

..03/25/2043 .

..06/25/2043 .

..03/31/2038 .

..06/30/2039 .

.. 11/15/2043 .
..08/01/2056 .

..10/15/2027 .

..10/15/2027 .

..10/15/2027 .

..10/15/2027 .

..10/15/2027 .

..03/25/2045 .

..08/25/2050 .

..03/31/2038 .

..08/15/2038 .

..04/25/2029 .

.. 11/19/2040 .

..07/01/2038 .
..03/15/2042 .

..06/20/2051 .
..00/15/2027 .

..09/21/2040 .
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Foreign Bond
Exchange Book/ Interest/
Current Change in | Adjusted Stock Stated
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S'vi3

A2771T-AA-3 ..
44040J-AA-6 ..
45254T-PI-0 ...
45660N-QF-5 ..
45783N-AA-5 ..
46592E-AC-0 ..
46616M1-AA-8 ..
46641C-AA-9 ..

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

46651Y-AH-3 ..
466718-AA-7 ..
46673*-AA-T ..
47715*-AA-5 ..

48255K-AA-4 ..
485170-8B-9 ..
485170-BE-3 ..

50543L-AA-0 ..
521865-AY-1 ..

530715-AD-3 ..
55266C-XM-3 ..

553896-AC-5 ...

55400V-AA-9 ..

56540#-AA-3 ..

590486-AA-6 ..

59549M-AA-1 ..

59980T-AB-2 ..

60040#-AA-0 ..

617734-A%-9 ..

617734-AG-7 ..

HERO FUNDING TRUST 2015-3A A 4.280%
09/20/41 oo
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
3.425% 11/15/39 oo
INPAC SECURED ASSETS CMN OWNER 2004-2 A6
4.816% 08/25/34
RESIDENTIAL ASSET SEC TRUST 2003-A5 A7
5.500% 06/25/33 ...oeeeeniiiiiieieiie e
INSTAR LEASING I11 LLC 2021-1A A~ 2.300%
02/15/54 ...
JP MORGAN  Mof .
06/25/51 oo
HENDERSON RECEIVABLES LLC 2010-3A A

3.820% 12/15/48
JP MORGAN MORTGAGE i
3.796% 01/26/44 ..ooooonniiiiiii,
JP MORGAN MORTGAGE TRUST 2019-6 A3 3.500%
12/25/49 oo
JOL AIR 2019-1 A 3.967% 04/15/44 ..........
JP MORGAN MORTGAGE TRUST 2019-9 A5  3.500%
05/25/50 oottt
JRD HOLDINGS SECURED TRUST CTL  3.620%
O1/15/41 v
JRD HOLDINGS SECURED TRUST 2021-2  3.214%
12/15/41 i
JETBLUE AIRWAYS 2013-1 CLASS A EETC

4.420% 03/05/23 ..ooooniiiiiiieeiiiee e
KKR CORE HOLDING COMPANY LLC SENIOR SECURED
NOTES ~ 4.000% 08/12/31 ....oovvevninriinannns
KANSAS CITY SOUTHERN ~ 4.700% 05/01/48 .....
KANSAS CITY SOUTHERN ~ 3.500% 05/01/50 .....
LABRADOR AVIATION FINANCE LTD 2016-1A A1
4.300% 01/15/42
LEAR CORP  3.800% 09/15/27
LIBERTY MEDIA CORP DEBENTURES ~ 8.500%
07/15/29 oo
FIFTH THIRD BANCORP  7.512% 12/01/27 ......
MV OWNER TRUST 2017-1A C  2.990% 12/20/34

VI OINER TRUST 202228 A 6.110% 10/21/41
WAPLELEAF MIDSTREAI INVESTUENT SENICR NOTE
4.560% 09/30/25 ...ovvviviiiiiiiiiiiiiiiiiiiiiees

MESA AIRLINES 2015-1 A 4.750% 07/15/29 ..
MID STATE TRUST SERIES 11 A1 4.864%
07/15/38 vt
MILL CITY MORTGAGE TRUST 2016-1 M1

3.150% 04/25/57 wevvveveiiiiiiieiiiiiiiieeee
MILLENNIUM PIPELINE LLC SENIOR SECURED NOTES
5.330% 06/30/27 ..vvvveieiiiiiiiieeiiieeee
MORONGO BAND OF MISSION INDIAN SENIOR
SECURED NOTES ~ 5.410% 10/24/28 ..............
MORONGO BAND OF MISSION INDIAN SENIOR
SECURED NOTES  5.460% 03/28/29 ..............

..12/20/2023 .

..12/15/2023 .

..12/01/2023 .

..12/01/2023 .

..12/15/2023 .

..12/01/2023 .

..12/15/2023 .

..12/01/2023 .

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

..12/01/2023 .

.. 12/15/2023 .

.. 12/15/2023 .

..03/05/2023 .

.. 12/14/2023 .
..04/19/2023 .
..04/19/2023 .

.. 12/15/2023 .
..08/24/2023 .

..03/30/2023 .
..03/01/2023 .

.. 11/20/2023 .

.. 12/20/2023 .

..07/05/2023 .

..07/15/2023 .

.. 12/15/2023 .

..06/01/2023 .

.. 12/30/2023 .

..10/24/2023 .

..03/28/2023 .

......... 1,342,018

............ 133,475

...2,999,919 ...
... 2,047,004 |...

........... 1,342,018

............. 133,475
... 3,000,000
.. 2,000,000

.. 3,000,000

... 6,000,000
.. 2,000,000

............. 127,556

..... 1,285,317

...75,868 |....

................. 0. 2,387
................. 0]..ceee... 8,967
................. 0. 2,916

..00/20/2041 .

.. 11/15/2039 .

..08/25/2034 .

..06/25/2033 .

..02/15/2054 .

..06/25/2051 .

..12/15/2048 .

..01/25/2044 .

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

..05/25/2050 .

..01/15/2041 .

.. 12/15/2041 .

..03/05/2023 .

..08/12/2031 .
..05/01/2048 .
..05/01/2050 .

..01/15/2042 .
..00/15/2027 .

..07/15/2029 .
..12/01/2027 .

..12/20/2034 .

..10/21/2041 .

..09/30/2025 .

..07/15/2029 .

..07/15/2038 .

..04/25/2057 .

..06/30/2027 .

..10/24/2028 .

..03/28/2029 .
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NOTHING BUNDT CAKES 2021-1 A2 2.989%
62878Y-AA-2 .. | 07/30/51 ereiiiiiiiiiiiiiiiiiiiiiecceeeeeeeeeeeeieees [ e .10/3072023 . [Paydown .......cceevvvvviiisfooniiiiiiiiiiiiins | 5,625 [.ccoiiiiiinnns 5,625t 5,625 [cvuvinnnnnnne 5,625 |ovvveiiiiiiiinn O foeeeiis (1 PO [V F (I SO 0 feeeeeeennnn 5,625 |0 [l 0 ..07/30/2051 .
NABORS INDUSTRIES INC 144A  9.000%
62057H-AH-8 .. |02/01/25 .ooovviiiiiiiiiiiiiiiiiii ..03/07/2023 . [Cal | 102.2500 ... feeeeeeeiiiiieieiiiees [ 106,340 | 104,000 |............ 105,487 |............ (010720 O | R (€51 A [V [C1 D O 0 feeeeeenn 104,411 |0 [ (A1) ..02/01/2025 .
NRP (OPERATING) LLC SERIES | No RI 16 Redempt ion
62963#-AJ-0 .. |5.030% 12/01/26 ..12/01/2023 . 100.0000 ... ...281,573 |... .. 281,573 ...281,573 ..12/01/2026 .

620682-AA-3 ..

63730*-AB-1 ..

64016N-AC-1 ..

64820X-AA-0 ..

662352-A%-4 ..

679574-AH-6 ..

68504U-AB-7 ..

69145A-AB-4 ..
718547-AG-7 ..
718547-AJ-1 ..

T2147K-AE-8 ..

72703P-AC-7 ..

72703P-AE-3 ..

73316P-HP-8 ..

T4151#-AK-4 ..

74160M-BP-6 ..

742738-AB-9 ..

76112B-EN-6 ..

784481-AD-7 ..

78449G-AB-5 ..

805564-PA-3 ..

81745A-AB-3 ..

817743-AA-5 ..

81783R-AA-1 ..

822804-AA-8 ..

824348-AL-0 ..

NADG NNN OPERATING LP 2019-1 A

12/28/49 oo

NATIONAL RAILROAD PASSENGER SENIOR SECURED
NOTES ~ 3.600% 11/15/33 ..
NEIGHBORLY ISSUER LLC 2022~

Y

NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1
4.750% 12/25/57 ..
NORTH SHORE LONG |
INC  4.200% 05/01/30
OLD DOMINION ELEC FIRST MORTGAGE ~ 5.676%

12/01/28 e

ORANGE LAKE TIMESHARE TRUST 2019-A B

3.360% 04/09/38 ....ooveeeeiiiiiieieeiieeee,

OXFORD FINANCE FUNDING TRUST 2019-1A A

4.45%% 02/15/27 ooeeeiiiiiieeiees

PHILLIPS 66 144A  3.750% 03/01/28 ..
PHILLIPS 66 144A  3.150% 12/15/29 ..

PILGRIM'S PRIDE CORP 144A  5.875% 09/30/27

PLANET FITNESS MASTER ISSUER 2019-1A A2
3.858% 12/06/49 ..
PLANET FITNESS MAS

4.008% 12/06/51 ...vvveveeiiiiiieciee

POPULAR ABS MORTGAGE PASS-THRO 2005-D A5

3.526% 01/25/36 .eeeeeeeiiiiiiieeiieeeee

PRICEWATERHOUSECOOPERS LLP SERIES M

4.530% 02/09/24 ..ot
PRIME MORTGAGE TRUST 2003-2 1A10  5.000%
10/25/33 oo

PRIT CORE REALTY HLDGS LLC ~ 3.850%

02/14/28 oo

RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 A14

5.743% 09/25/34 .....ovviiiiiiiii

SMB PRIVATE EDUCATION LOAN TR 2017-A B

3.500% 06/17/41 e

SMB PRIVATE EDUCATION LOAN TRU 2016-B A2A

2.430% 02/17/32 wevveeeeiiiiiieieiiieeee,

SAXON ASSET SECURITIES TRUST 2003-3 AF5

4.178% 12/25/33 oo

SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%

05/25/43 ..

SERVPRO MASTER ISSUER, LLC 2019-1A A2

3.882% 10/25/49 ..oooeiniiiiii

SETTLEMENT FEE FINANCE LLC 2013-1A A

3.980% 01/25/44 ..oooeonniiiiiiii,

SHELLPOINT ASSET FUNDING TRUST 2013-1 A1

3.750% 07/25/43 eeveeeiiiiiiieieee

SHERWIN-WILLIAMS CO DEBENTURES ~ 7.375%

02/01/27 e

.. 12/28/2023

.11/15/2023 .

..10/30/2023

.12/01/2023

..06/01/2023 .

.12/01/2023 .

.. 12/09/2023

.12/15/2023
..05/02/2023 .
05/02/2023 .

..10/12/2023 .

.12/05/2023

.. 12/05/2023

.12/01/2023

..06/30/2023

.12/01/2023

..02/14/2023

.12/01/2023

..08/23/2023 .

.12/15/2023

..12/01/2023

..12/01/2023

..10/25/2023

..10/25/2023

..12/01/2023

..12/06/2023 .

. | Paydown .

. | Paydown ....

. |Paydown .....oeeinniinnnnns

Redempt ion
100.0000 ...

. |Paydown .....oeeinniinnnnns

Redempt ion

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

Redempt ion

100.0000 ......ceeeenennne
. |Paydown .....oeeinniinnnnns

. |Paydown .....oeeinniinnnnns
Tax Free Exchange ...
Tax Free Exchange ...

Call 101.6190 .....

. |Paydown .....oeeinniinnnnns
. |Paydown .....oeeinniinnnnns
.| Tax Free Exchange .......
. |Paydown .....oeeinniinnnnns
Maturity coooieiiiennns
. |Paydown .....oeeinniinnnnns
Goldman Sachs & Co .....
. |Paydown .....oeeinniinnnnns
. |Paydown .....oeeinniinnnnns
. |Paydown .....oeeinniinnnnns
. |Paydown .....oeeinniinnnnns
. |Paydown .....oeeiniiinnnnn.
. |Paydown .....oeeenninnnnns

Call 108.6470 .....

......... 1,016,190

......... 2,000,000
............ 127,124

............ 916,875

...1,006,202 |...
.. 1,009,305 |...

...20,000 |...

.. 1,000,000

......... 1,007,448

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

............ 127,123

............ 968,865

............ 332,204

......... 1,006,610 |..
......... 1,009,752 |..

......... 1,017,167

......... 2,000,000
............ 126,631
............ 985,393
............ 176,727

............ 117,046

..20,000 |..

.. 12/28/2049 .
.. 11/15/2083 .
..01/30/2052 .
.. 12/25/2057 .
..05/01/2030 .
..12/01/2028 .
..04/09/2038 .

..02/15/2027 .
..03/01/2028 .
.. 12/15/2029 .

..00/30/2027 .
.. 12/05/2049 .
.. 12/05/2051 .
..01/25/2036 .
..02/09/2024 .
..10/25/2033 .
..02/14/2023 .
..09/25/2034 .
..06/17/2041 .
..02/17/2032 .
..12/25/2033 .
..05/25/2043 .
..10/25/2049 .
..01/25/2044 .
..07/25/2043 .

..02/01/2027 .
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SIERRA RECEIVABLES FUNDING CO 2020-2A B
826525-AB-3 .. |2.320% 07/20/37 .coovvvviiiiiiiiiiiiiiiiiiieeee [ e ..12/20/2023 . [Paydown ........ccevvvviiiisforiiiiiiiiiins | 114,062 |............. 114,062 |............ 114,031 |............ 114,043 oo [V LT PO, (VN 19 [ [N . 114,062 |...ooevvevennns (VN (V1 O [V O 1,204 [..07/20/2037 .
SIERRA RECEIVABLES FUNDING CO 2020-2A C
826525-AC-1 .. |3.510% 07/20/37 .cvvvvveviiiiiiiiiiieiiiiiiiiiiiens [ eeees ..12/20/2023 . [Paydown ........ccoevvvviiisfeniiiiiiniinis | 114,062 |............. 114,062 |............ 114,047 |............ 114,051 [o.oeeniinnnnnnee [V L1 R (VN L1 P [N . 114,062 |...ooevvevennns (VN (1 O [V O 1,959 [..07/20/2037 .
SOLAR STAR FUNDING LLC 144A  3.950% Redempt ion
834161-AB-9 .. |06/30/35 ...ooeeiiiiiiiiiiiiiiiiieeeee [ e ..12/31/2023 .100.0000 ... ...90,798 |... .. 90,798 |.. 290,798 vvviiiiiiin O e 0 [ O e 3,100 |..06/30/2035 .
SOLRR AIRCRAFT 2021-1 LIMITED 2021-1 A
83438L-AA-9 .. | 2.636% 10/15/46 .......eevvveeeeiiiiiiiiiiiiiiiiiins [ eeeeen ..12/15/2023 . [Paydown ........coevvvviiiis]onniiiiiiiiiiis |, 140,739 |t 140,739 |..ceveennnn 140,736 |............ 140,735 |.ooveeiiiiiiees (VN L P [V L3N [N . 140,739 |l (VN (1 O [V O 2,018 [..10/15/2046 .

SONIC CAPITAL LLC 2020-1A A2l 3.845%
83546D-AG-3 .. |01/20/50 ...
SOUTH TEXAS

..12/20/2023 . | Paydown . ..01/20/2050 .

Redempt ion

...20,000 |...

..20,000 |.. ...20,000 |....

84055*-AA-6 .. | 01/01/28 ...ooveiiiiiiiiiis B ..01/01/2023 .{100.0000 ........ovvereees o e 176,471 |............ 176,471 |............ 176,471 ...l 176,471 |..eveeeeees (VN R (LN R, [V R [\ U 0 foeennnn. 176,471 | (O R (L R [V PO 4,774 1..01/01/2028 .
SOUTHERN ILLINOIS POWER COOP SENIOR SECURED Redemption
84314#-AB-7 .. INOTES  5.750% 06/15/40 . ..12/15/2023 . {100.0000 ... LT1,429 ). . 71,429 |.. .0 ..71,429 ... ..06/15/2040 .

SOUTHERN ILLINOIS POWER COOP §

Redempt ion

84314#-AC-5 .. |[NOTES ~ 5.000% 06/15/25 ......cccuvvvereereanns | eennne ..12/15/2023 . {100.0000 ........oeveerris forreeiiiiiiiiiiiiis [ 76,923 [coeeennnnl 76,923 | 76,923 |...ovenenne 76,928 [oooeeiiiiiens (U R (1N (O TR (I AU [0 IO 76,923 |.eeeieeeeaes (I R (1N (1 PO 2,885 |..06/15/2025 .
SOUTHERN MARYLAND ELECTRIC COO FIRST Redemption

84334#-AA-5 .. | MORTGAGE BONDS ~ 4.000% 04/16/48 ............ |....... ..10/16/2023 . [100.0000 ........oeveerris forreriiiiiiiieiiiis feeeeeiiies 21,167 | 21,167 [ 21,167 | 21,167 [ (U R (1N (O R [\ PO [0 IO 21,167 | (I R [\ [0 T 637 |..04/16/2048 .
SPIRIT AIRLINES 2015-1 A 4.100% 04/01/28 Redempt ion

84B5BD-AA-6 .. | .eeeiiiiiiiiiii e [ ..10/01/2023 .{100.0000 ........oovveerean formeiiiiiiiiiis e 144,857 |............. 144,857 |............ 126,508 |............ 130,937 oo [N O 1,212 | (I 1,212 |, 0 foeeiannne 132,149 |..ooeeeeennnee (1) F 12,708 ..04/01/2028 .
STRUCTURED RECEIVABLES FINANCE 2010-B B

86365L-AB-7 .. | 7.970% 08/15/36 ......eevveeiuirieeeeeiiiiieeeeees | e .. 12/15/2023 . [Paydown .......ccoeeeeerii fooniiiiiiiei [ 94,251 [ 94,251 | 97,256 |..evveennnnne 95,070 [.eeeeeriiiianns (I [C:21:))] TP [ TR (818) [eeveeeeeeins [0 IO 94,251 [, (I R 0 ..08/15/2036 .

Morgan Stanley Dean

87264A-BD-6 .. | T-MOBILE USA INC ~ 3.750% 04/15/27 .....ceee|.unnee ..08/24/2023 . [Witter ...ooooveeeeeeiiiii oo [ 1,881,160 |.......... 2,000,000 |......... 2,007,607 |......... 2,005,568 |.......ccceunneen (I (843)]. e [ TR (2] 0f..... 2,004,725 |.coceiiaennne [\ R (128,565) ..04/15/2027 .

TENASKA GEORGIA PARTNERS SENIOR SECURED BOND Redemption

88031J-AB-2 .. | 9.500% 02/01/30 ..02/01/2030 .

TENASKA VIRGINIA PARTNERS 144A

..08/01/2023 . {100.0000 ...
Redempt ion

...390,000 |... .. 390,000 ... 409,477 . 396,567 |..

..396,302 |.... .(6,302)[....

880310-AA-8 .. | 03/30/24 ... e ..12/31/2023 .{100.0000 .......evvvereeas e e 440,420 |............. 440,420 |............ 440,420 |............ 440,420 |...enniieenn. [V R (LN R, [V R [\ U [\ S 440,420 fo.ooooennnnens (O R (L R [V PRI 16,843 |..03/30/2024 .
TEXTAINER MARINE CONTAINERS 2020-1A A
88315L-AE-8 .. | 2.730% 08/21/45 ...ooorrnniiiiiiiiiiee e ..12/01/2023 . | Paydown .... ...116,216 |... .. 116,216 ..116,197 . 116,156 |.. .. 116,216 |.... ..08/21/2045 .

TEXTAINER MARINE CON

88315L-AR-9 .. | 2.820% 04/20/46 .......cccevveeiiiiiiiiieeeeeis | e .. 12/20/2023 . |Paydown ........cccueeeeees forneinini e 160,000 |............. 160,000 |............ 159,943 |.....cccs 159,951 |oooiiiiiiiiiiis O o9 [ 0 49 |l 0 e 160,000 ..04/20/2046 .
TIDEWATER AUTO RECEIVABLES TR 2018-AA D

8864201-AE-0 .. | 4.300% 11/15/24 ...oooiiiiiiiiiiiiiiiieeeeccs | e ..01/15/2023 . | Paydoun .... ....84,961|... ...84,961 |.... .. 11/15/2024 .

891027-AF-1 .. | TORCHMARK CORP  7.875% 05/15/23 ........cccuu | cnnnee ..05/15/2023 . |Maturity ... ... 4,875,000 |... ..4,875,000 |.... ..05/15/2023 .
TRADEMARK ROYALTY 2018-1 LLC ~ 4.920% Redempt ion

80255#-AA-9 .. | 07/01/48 ...oeeiiiiiiiiiiiiiiiiieeeeeiieecee e ..12/01/2023 .{100.0000 ........ovvverenn ferrrriiiiiiiiiieiis [ (1 VN FO (1 VN R 6,517 | 6,517 |.cvreeeeeinns (VN S (0 (O [\ (VN FRTRRR 6,517 |l (VN [V [V O 216 |..07/01/2048 .
TRINITY RAIL LEASING LP 2010-1A A 5.194%

89656C-AA-1 .. | 10/16/40 ...oeevriiiiiiiiiiiiiiiieieeceiieeeeee | e .. 12/16/2023 . |Paydown ........ccoouveeeeefornennninii e 123,703 | 123,703 ............ 123,703 |............ 123,703 oo (VN S (0 [V [\ [N FRRR 123,703 |.ooeeeeeeees (VN [V [V O 3,262 |..10/16/2040 .
UCFC HOME EQUITY LOAN 1998-D MF2  7.750%

90263B-HE-1 .. | 04/15/30 ..oooniiiiiiieiiiiiiiece e [ e ..12/01/2023 . |Paydown ........ccoovveveee foreennnniii e 163,229 |............ 169,585 |............ 147,647 |.....oo. 147 647 | (VN S (0 (O [\ [N FRRR 147,647 |ooevveeennnnnns (VN FR 15,582 [..vuvneeee 16,582 [.oooeeeennns 6,855 [..04/156/2030 .

Redempt ion

909320-AA-4 ...|UNITED AIR 2014-2 A PTT  3.750% 09/03/26 .| ....... ..09/03/2023 .{100.0000 ........eevvveeenn forneiiiiiiiii e 382,199 | 382,199 [ 382,813 [ouvvnennnen 382,426 |.....ooeeenn [V (73] [V (12) [evvvrvvnninnnnns [\ S 382,414 [ [N FORRR [413)] I (216)]-.ceeennnnn 10,744 |..09/03/2026 .
VCP RRL ABS | LTD 2021-1A B 2.848%

92243R-AC-8 ...| 10/20/31 ..eoeiiiiiiiiiiiiiiiieee e e ..10/20/2023 . |Paydown ........ccooveveneeforeennniiii e 164,707 |- 164,707 |............ 164,707 |.....ooee. 164,707 |..ovveeeennnns (VN S (0 (O [\ [N R 164,707 |oeevvvvvvnnnnns (VN [V [V O 4,450 |..10/20/2031 .
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A

92257N-AA-4 ...| 3.130% 07/25/49 .....ccvvvviiiiiiiiiiiieeiiiiiies [ e ..12/01/2023 . |Paydown ........ccoovveveee foreennnniii e 147,360 |.....cc...... 147,360 |............ 147,346 |............ 147,140 |..oveeeeene (VN R 72 B FO [V 72 B O, [N FRRR 147,360 |oovvvvvvnnnnnns (VN [V [V O 2,772 (..07/25/2049 .
VERUS SECURITIZATION TRUST 2022-INV2 A1

924923-AA-3 ...|6.790% 10/25/67 .....oeevveviuriieieneiiiiiieeeee | e .. 12/01/2023 . |Paydown ........ccovvveveeeforeennnniii e 787,032 [..cceennnnnn. 787,032 |....cuueennn 779,081 |............ 779,233 |ooociiiiennne (VN 7,79 | [V R 7,79 | [N SRR 787,032 |..oooeeeees (VN [V (VN O 31,679 |..10/25/2067 .
VISTA RIDGE LLC SENIOR SECURED NOTES Redempt ion

928386-AA-1 .. | 2.570% 10/14/49 .....ooovvviiiiiiiiiiiiiiceiiiis | e ..12/31/2023 .{100.0000 ... .. 75,295 |.. 0. .0 . ... 75,295 |.... ..10/14/2049 .

94354K-AA-8 .. | WAVE USA 2019-1 A 3.597% 09/15/44 .........|....... ..12/15/2023 . |Paydoun .... .208,730 |.. 0. L9 ..203,739 |.... ..09/15/2044 .
WELLS FARGO MORTGAGE BACKED 2019-4 A5

95002F-AE-4 .. | 3.500% 09/25/49 ........oeeiiiiiiiiiiiiieiiiieee | e ..12/01/2023 . | Paydoun 164,455 |..........c..... [ FO (1,983 [N (1,983) |- 0 foeeeannne 162,501 ..09/25/2049 .

WELLS FARGO MRTG BACKED SEC 2019-2 A1
95002J-AA-4 .. | 4.000% 04/25/49 ooeveennveeieeeeeiiiieeeeeeiiies [ ..12/01/2023 . [Paydown ......occeouveeeeeefoveeeieiiiiiieeeei o 8,282 ] e, 8,282 e 8,378 |..ocuve. 8,250 |..vveeeennnnnes O e, [§1°))] SRR O fcieeaennes ()] SO, 0feuennnnns 8,282 |.coueeaennnns 0 fieeeeeennnes 0], 0, 143 [..04/25/2049 .
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WENDYS FUNDING LLC 2021-1A A211 2.775%
95058X-AL-2 .. | 08/15/51 ...eieeieiiieieeeeeee e | e ..12/15/2023 .| Paydown ...eeenereeemnnie foeeeeneeeeeeens e 45,004 |.......ccennnnn 45,004 |............. 45,004 |............. 45,004 |o.oeiieeeinnnnns [ [V [ [V O [ PP 45,004 |....oovvnnnnnnns [V [V (U O 781 (..06/15/2051 .
CBS CORP WESTINGHOUSE ELEC CORP  7.875%
960402-AS-4 .. |09/01/23 ..eeieieeeiee e eeennn | e ..09/01/2023 . |Maturity ...occovveieeeees Joeeemmniieeeeeenes e 75,000 [ooeeeennnnnnns 75,000 |+eevvnnnnnnns 90,306 |.....cevvnnnn FERTE T (1) (879 eeeeeeenees (1) (74D 1 PO [ PP 75,000 [oveeeeeeeennnnns [V [V [V AP 5,906 |..09/01/2023 .
WILLIS ENGINE SECURITIZATION T 2020-A A
97064F-AA-3 .. |3.228% 03/15/45 ...eeeeeeeeeeeeee e | e .12/15/2023 . | Paydown ... ..03/15/2045 .
WILLIS ENGINE SECURITIZATION T 2021-A A
97064G-AA-1 .. | 3.104% 05/15/46 ......eeeeeeeeeeeeeeeeeeeeeennn e ..12/15/2023 . | Paydown ..05/15/2046 .
WINGSTOP FUNDING LLC 2020-1A A2 2.841%
974153-AB-4 .. | 12/05/50 ....eoieieeeiiiee e | e ..06/05/2023 . | Paydown ... .. 12/05/2050 .
WINWATER MOF
97652P-AA-9 .. |3.919% 06/27/44 ..ooeeeeieeiiieeeeeeeieeeeeen | e ..12/01/2023 . | Paydown ..06/27/2044 .
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
98920M-AA-0 .. | 07/30/51 ... ..10/30/2023 . | Paydown . ..07/30/2051 .
Redempt ion
009090-AA-9 .. | AIR CANADA 2015-1A  3.600% 03/15/27 ....... A..... ..09/15/2023 .1 100.0000 ...vvuueeeeemnnnnn foeeemmnnreeeenniees forneeeeens 144,747 |.ooees 144,747 oot 146,918 |............ 145,907 |oeeeeeeeennnnnns (1) [RRES)] AT (1) (119) |-eeeeeeee [V PO 145,788 |oeeeeeeeeennnnns [V (1,041)].cceenenns [RIVZ3D] A 3,908 |..03/15/2027 .
Redempt ion
009090-AB-7 .. |AIR CANADA 2015-1B  3.875% 03/15/23 ....... A..... ..03/15/2023 .1 100.0000 ...evuuneeeeemnnnn foeeemmnneeeeeennes forneeeeens 470,417 .o 470,417 |oeeveeeeee 470,417 |ooeeeeenenns 470,417 [ [ [V [ [V O [V PO 470,417 |oveeeieeeeeene [V [V [V AP 9,114 (..03/15/2023 .
AUSTRALIA PACIFIC LNG PROC PTY SENIOR Redempt ion
05256L-AB-9 .. | SECURED NOTE ~ 4.820% 09/30/30 ............... |D...... ..09/30/2023 .1 100.0000 ..evveuereeemnnnn foeeeemnnneeeeennnes e 45,000 [..ceeennnnnnns 45,000 |.eevennnnnnns 45,000 |......ceee.nn 45,000 [ovenneeeennnnnns [ [V [ [V O [ PP 45,000 |...ccovnnnnnnnns [V [V [V AP 2,169 [..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 .1 100.0000 ...eveeuneeeeennnn foeeeennieeeeeenis e 52,500 [...eneeeeennnnn 52,500 [...ccevnnnnnn 52,500 [...ccevnnnnnn 52,500 [oveeueeeeeennnnns [ [V [ [V O [ PP 52,500 |..eeernnnnnns [V [V [V P 2,546 |..09/30/2030 .
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redempt ion
05330K-AA-3 .. |6.750% 06/30/35 ......cceeevemmereeernnnnneeeennnn | Cunenns ..12/31/2023 .1 100.0000 ...eeuuneeeeennnnn foeeemnnneeeeeennees forneeeeens 120,000 |-.vvennneeees 120,000 |............ 120,000 |eeveennnnns 120,000 [-ooeeeeennnnnns [ [V [ [V O [V PO 120,000 [oeeeeeerennnnns [V [V [V AP 5,063 |..06/30/2035 .
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A A2R
10948V-BA-2 .. | 7.471% 01/15/31 ..oerrrreiieeiiiiee e [ D .10/15/2023 .| Paydown .eeveeeeeeeenenes feeeeene e e 354,002 |............. 354,002 ............ 354,002 |............ 354,002 |eevuneeeeennnns [ [V [ [V O [V PO 354,002 [....covvnnnnnnns [V [V [V AU 13,701 ]..01/15/2031 .
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redempt ion
200447-A*-1 .. |4.390% 09/29/36 ....cevvvuneeeeeennieeeeeennnenees | Denees ..09/29/2023 .1 100.0000 ...eeuueeeemmnnnn foeeemnneeeeeennees Joeneeeeens 300,000 [-eeevnnnnnnns 300,000 [...ueeenee 300,000 |..eeevnnnnns 300,000 [.oeieeerennnnnnns [ [V [ [V O [V PO 300,000 |eeveunneeeannns [V [V [V AU 13,170 |..09/29/2036 .
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redempt ion
200447-A@-9 .. |5.460% 06/26/38 .......ceeevenmaereeemnnnaneeeennnn | Duviiis ..06/26/2023 .1100.0000 ...eveuuereeemnnnn foeeemnnnneeeeennies e 50,000 [..cevvvrennnns 50,000 |.eevvnnnnnnns 50,000 |eerenunnnnns 50,000 [-eeeeeemnnnnnnns [ [V [ [V O [ PP 50,000 [oeeuueeeeennnnns [V [V [V AP 1,365 [..06/26/2038 .
CORE LABORATORIES (US) INTS SERIES 2011B
21867*-AB-4 .. |4.110% 09/30/23 .....eeeeeeieiee e D...... ..09/30/2023 . |Maturity ....ccoeeeieereeen foeremmneeeeeenies s 2,000,000 |-......... 2,000,000 |......... 1,904,560 |......... 1,988,888 |.oevvvnnereeenee (U M2 | (V) M, 12 | [V PO 2,000,000 [eeuueeeeennnnns [V [V [V AU 82,200 |..09/30/2023 .
INDUSTRIAL DPR FUNDING LTD 2016-1A 3 Redempt ion
45605P-ANM-0 .. |5.235% 04/15/26 .....cevvenieeeeenneeeeeennnenees | Daeees .10/15/2023 .1100.0000 ...eveuureeennnnn foeremnneeeeeenies e 291,661 |......cc..... 291,661 |............ 291,661 |............ 291,661 [....ccvvnnnnnnnes [ [V [ [V O [V PO 291,661 |ooeveeeeeeenee [V [V [V AP 9,605 |..04/15/2026 .
RYMAN HEALTHCARE LTD SENIOR SECURED NOTES Redempt ion
78391Y-A#-5 .. |4.260% 02/16/36 ....ceeeeeevenneeeeeennnaeeeeennnn | Daneees ..03/10/2023 .1100.0000 ...eveueeeeeemnnnn foeremmnieeeeeennes s 5,000,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [-.eeeerrennnnnnns [ [V [ [V O [V PO 5,000,000 [oeeuueeeeennnnns [V [V (U AP 120,700 |..02/16/2036 .
SOCIEDAD CONC AUTOPISTA CENTRA 144A SENIOR Redempt ion
83363R-AA-5 .. | SECURED BOND  6.223% 12/15/26 ............... |C...... ..12/15/2023 .1 100.0000 ...eveuneeeeennnnn foeeemmneeeeeennees Jorneeeeens 499,375 |..euenneeen 499,375 |.....ceennnn 499,375 |.coeuennnnnn 499,375 [..oeeeeiiies [ [V [ [V O [V PO 499,375 |oeiiieiinnnnnn [V [V [V AU 23,307 |..12/15/2026 .
TRANSOCEAN PONTUS LTD 144A  6.125%
89382P-AA-3 .. |08/01/25 ....cceeeeriieeieeennieeeeeeenneeeeeeeenn | D ..02/16/2023 .| Cal | 108.0630 ovve |eevnneeeeennieeeee ferreeeennans 520,468 |............. 505,000 |............ 506,8%4 |............ 505,627 |evuueeeeennnnnn [ IR 20 [oeeeeeeeennnns [ PV [V PO 505,646 |................ [V (646)|....ccvvnnnnn (646)............. 32,223 1..08/01/2025 .
TRANSOCEAN PONTUS LTD 144A  6.125% Redempt ion
89382P-AA-3 .. |08/01/25 ....ceeeeeriieeeeeeenieeeeeeenneeeeeeeenn | Dene ..02/01/2023 .1100.0000 ..evveunereeemnnnn foeeemmmineeeeennies Jeerieeeeens 55,000 [.eeeeennnnnns 55,000 |+eevennnnnnns 55,206 |.....ccvnnnnn 55,068 [....cceeeernnnnnn [ PR [ )] T [ (1) e [ PP 55,067 |..ceevvennnanns [V IR [(:70] FEPPR—. ((C10] FEUPTT— 1,684 [..08/01/2025 .
WACKER CHEMICAL CORP SERIES C  4.180%
929798-AC-6 .. |04/23/23 .ceeeeeieeeeeeeeeeeeeeee e | D ..04/23/2023 . IMaturity .....cooeieereeen foeremmnineeeeennes s 2,000,000 |-......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [-eeeeerrnnnnnns [ [V [ [V O [V PO 2,000,000 [eeuueeeeennnnns [V [V [V AU 42,032 |..04/23/2023 .
TELEPERFORMANCE SE SERIES C SENIOR NOTE
F9120#-AA-4 .. |3.920% 12/14/23 ..oeevvreieeeieieeeeeeeneeees | D .. 12/14/2023 . IMaturity ...ocooveeiieneens fooeemneeeeeenes Jeeens 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 [-.eeeeeeeennnnns [ [V [ [V O [V PO 1,000,000 |...ccvvvnnnnnnne [V [V [V AU 39,200 |.. 12/14/2023 .
DCC TREASURY IRELAND 2013 LMTD SERIES B
G2615@-AB-0 .. |4.040% 04/25/23 ...cevvvveeeeeeenneeeeeeenneeees | D ..04/25/2023 . IMaturity .....cooeeeeieeen foermmmnineeeeenies s 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 [-.eeeevvennnnnnns [ [V [ [V O [V PO 3,000,000 [eeuueeeernnnnns [V [V [V AU 60,600 |..04/25/2023 .
MEGGITT PLC SENIOR NOTE, SERIES B 3.600% Redempt ion
G5963#-AH-6 .. |07/06/26 ......cevveneeeeeennieeeeennieeeeeeenne | Danes ..06/23/2023 .1100.0000 ..eveeueeeeemnnnn foeeemnneeeeeennies s 2,000,000 |-......... 2,000,000 |......... 2,000,000 |....e.... 2,000,000 [-oeeeeemnnnnnnnns [ [V [ [V O [V PO 2,000,000 [eeuueeeeennnnns [V [V [V AU 69,400 |..07/06/2026 .
NASSAU AIRPORT DEVELOPMENT CO  7.000% Redempt ion
P7077@-AF-1 .. | 11/30/33 ... ..12/31/2023 .| 100.0000 ... ...180,000 |... .. 180,000 ... 180,000 .. 180,000 |.... ..11/30/2033 .
AQUASURE PTY LTD SERIES 2018A
Q0458%-AF-6 .. |01/12/34 .oeeeeeeeeiie e eeeeeneeeeeeenn | D ..07/12/2023 .| Various ......cceeeeeeeeen Joevemmmninneeeennnins Jorieeeeens 44,704 | 4,704 |............. 44,704 |............. 44,704 |ooeeieeiinnnnns [ [V [ [V T [V P 44,704 |..oooennennns [V [V [V A 1,448 [..01/12/2034 .
BRISBANE AIRPORT CORP PTY LTD SERIES B
01629#-AB-3 .. | 5.340% 07/14/23 .. ..07/14/2023 . |Maturity ... .. 1,000,000 ......... 1,000,000 |......... 1,000,000 |.. .0 ..07/14/2023 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
CONTACT ENERGY LTD SR NOTES SERIES B
Q107#-AH-9 .. [4.000% 12/19/28 ovoeorerrencecreereereereeeenes Deeeen [+12/19/2023 . [MBRUF ity woovrcerceceeen |oevneeneieieieiee [eeenene 3,500,000 [........... 3,500,000 |-........ 3,500,000 |......... 3,500,000 [+roovoeererenes [ ) IS (L IO U U 3,500,000 [-..ovvoeenne. (L O L (L 143,150 |.. 12/19/2023 .
WES TRAC PTY LTD SERIES A 5.190% 06/07/23
QO749#-AF-2 .. | evrrrrrriririiiiiiiiii D...... ..06/07/2023 . [Maturity ...ccoooovviiiiic oeneiiiiens s 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |...cceeeeeennnns (VN (1 PO [V F (I SO 0....... 1,000,000 f[..eevvvnnnnnnnee (VN (V1 O [V O 25,950 |..06/07/2023 .
WES TRAC PTY LTD SERIES B 5.190% 07/07/23
Q9749#-AG-0 .. | .evvrrrrrrrrriiiiiiiiiiiiiiiiiiiii D...... ..07/07/2023 . [Maturity ....coooooeeiiiies |oonneiiiiieeeeeeeens e, 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.evverrirnnnnnns [V [\ PP [V [ 0., 2,000,000 [..ooeeiiiiennns [\ [\ PP [ 103,800 |..07/07/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 92,912,482 96,704,046 94,693,432 94,481,687 4,118 93,976 2,067 96,027 0 94,577,711 0 (1,705,712) (1,705,712) 3,267,460 XXX
2509999997. Total - Bonds - Part 4 135,364,086 140,858,595 139, 129,237 138,674,757 4,118 55, 184 2,067 57,235 0 138,731,989 0 (2,831,660) (2,831,660), 3,902,661 XXX
2509999998. Total - Bonds - Part 5 1,447,177 1,447,177 1,386, 165 0 0 44,888 0 44,888 0 1,431,053 0 16,124 16,124 13,616 XXX
2509999999. Total - Bonds 136,811,263 142,305,772 140,515,402 138,674,757 4,118 100,072 2,067 102,123 0 140,163,042 0 (2,815,536) (2,815,536) 3,916,277 XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 0 0 0 0 0 0 0 0 0 0 0 0
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0
|RIESEL HOLDCO LLC | ....... |..11/17/2023 .|Capita| Distribution | .............. 0.000 ... 144,444 144,444 |.... 144,444 0 e, 0 O feeeiiiiiiiii 0 e 0 e, 144,444 U\ Py 0[.
5029999999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 144,444 XXX 144,444 144,444 0 0 0 0 0 144,444 0 0 0
5989999997. Total - Common Stocks - Part 4 144,444 XXX 144,444 144,444 0 0 0 0 0 144,444 0 0 0
5989999998. Total - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0
5989999999. Total - Common Stocks 144,444 XXX 144,444 144,444 0 0 0 0 0 144,444 0 0 0
5999999999. Total - Preferred and Common Stocks 144,444 XXX 144,444 144,444 0 0 0 0 0 144,444 0 0 0
6009999999 - Totals 136,955,707 XXX 140,659, 846 138,819,201 4,118 100,072 2,067 102,123 0 140,307,486 0 (2,815,536) (2,815,536) 3,916,277 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
38383V-M5-4 .. [GNMA 2023-35 DA 4.500% 02/20/52 ..... |....... .. 11/13/2023 .|Santander ........ccccooiiiiiinnnnnns .. 12/01/2023 . |Paydown ....ceeovviiiiiinnnns fooviinnnnnnns 56,769 |........... 53,283 |........... 56,769 |...couunnnnns 56,769 |ovuuiiiiiinnnnn (U PP 3,486 |..ocvvvnnnnnns (U PO 3,486 |..ocevunnnnnnnns [0 P [ . [ U PO [ ACH 106
0109999999. Subtotal - Bonds - U.S. Governments 56,769 53,283 56,769 56,769 0 3,486 0 3,486 0 0 0 0 213 106
MICHIGAN ST HSG DEV AUTH RENTA  3.058% Redemption 100.0000
59465P-CD-8 ...[10/01/46 ..o [ e ..08/17/2023 .| Incapital ....ceeeeeevnnniiieeinnnnns I (070N V{17 O P ISP 48,551 |ooeeenennns 32,833 [..cccen 48,551 |eeennnennnns 32,872 |eeeeiieeeees [ PO 39 | [ PO K IO [V PO [V 15,679 |evvennnnen 15,679 |oveeeeeeennnn TA2 oo 577
MINNESOTA ST HSG FIN AGY ~ 4.707% Redemption 100.0000
60416T-RS-9 .. [07/01/41 .eeeeeeeee e [ e ..07/06/2023 .| Incapital .....cceeemmemnireennnnnns L 1/01/2023 L] e e 5,000 |oeeeeunnnnns 4,550 |.ceeennnnnns 5,000 |oeevennraannns 4,555 [ [ PO [ PP (U PO [ FET [V PO (U M5 [ U5 | (S PO 6
TEXAS ST AFFORDABLE HSG CORP 2013A Redemption 100.0000
88271H-FL-8 .. [2.700% 09/01/41 .oovveeiiiiiiiiiieeeenniees [ eeennns ..03/01/2023 .|Direct ..ooeeieiriiiiiieiiiiieeees L.06/01/2023 L] eveeiiiiiiniiiiiiiiiiininns foreernnnaaeas 1,385 [ 1,385 |.eeennnnnnns 1,385 |eeeeeieenes 1,385 |oeveeieiicennn [O PO [ PP [U PO [ PPN [ PP [ [U PO [ PP L1 PO 0
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 54,936 38,768 54,936 38,812 0 4 0 4 0 0 16,124 16,124 817 583
FANNIE MAE 2022-17 N 3.500% 11/25/48
B136BM-0B=7 .. [ ceeeeereneeeeeeiee e [ e ..09/25/2023 . |Bank of America ...........cccceen. ..12/01/2023 . |Paydoun .....oevvvvviiinnnnns Jovvinnnnnns 351,423 |.......... 319,219 |.......... 351,423 |............ 351,423 | (U FO 32,205 [.ooiiiiiins (U PO 32,205 |.ooeeiiiins [V O [ R [ [V A 1,640 [ovvvennnnnnns 922
FANNIE MAE 2022-22 P 4.500% 05/25/51
B136BM-2Y=7 .. [ eeeeeeeeeee e [ ..10/30/2023 .|Bank of America ...........cccceen. ..12/01/2023 . |Paydoun ....ooevvvvviiinnnnes Jovvinnnnnnns 104,753 |ooveennnnns 97,993 |.......... 104,753 |ooveennnnns 104,753 [oeniiiiiiinnnns (U PR 6,760 |.uvveniiiiinnnnn (U PR 6,760 |cvuunieiinnnnn [V FO [ R [ (VN 3B | 13
3137H9-G4-5 ...|FREDDIE MAC 5271 GV 5.500% 09/25/33 |....... ..10/06/2023 .|Morgan Stanley Dean Witter ..... .. 12/01/2023 . |Paydomn .eevveeeeieeinninns foevennianes 119,135 |.......... 116,826 |.......... 119,135 |.ooveeeenees 119,135 [ [V PP 2,308 [.oeeiniiiaens [V PP 2,308 |oeovnninees [ PP [ [ PO [V PP 820 |.eeviininnes 200
0909999999. Subtotal - Bonds - U.S. Special Revenues 575,311 534,038 575,311 575,311 0 41,273 0 41,273 0 0 0 0 2,853 1,135
CRESCENT DIRECT LENDING FD |11 NOTE Redemption 100.0000
225740-AA-7 .. [5.000% 01/29/31 ..eeevvvnniiiiiiiiinieiiiinnn [ eeeeenn ..08/04/2023 .|Direct ..oooiiiiiiiiiiiiiiis L 1172072023 ] e | 215,461 |.......... 215,461 |.......... 215,461 |.....coeeens 215,461 |oovveeiiiiinnnnn [ P [V [ [V [V FO [ R [ [V FO 1,614 | 0
CRESCENT DIRECT LENDING FD |11 NOTE
225740-AA-7 .. [5.000% 01/29/31 ..eevvvvnniiiiiiiiinieiiininn [ eeeeenn ..11/01/2023 .| Interest Capitalization ........ ..11/20/2023 .
PineBridge Private Credit |11 Note A
72305*-AA-9 .. [3.250% 08/31/32 .. P U ..12/04/2023 .|Direct .. 12/22/2023 .| ...
PineBridge Private Credit |11 Note B
72305*-AB-7 .. [4.750% 08/31/32 ...cevvvveniiiiiiiiiiiieiiinn [ eeennnn .. 12/04/2023 .|Direct .ooooviiiiiiiiiiiiis .. 12/22/2023 .
SIERRA RECEIVABLES FUNDING CO 2023-2A B
82650B-AB-2 .. [6.280% 04/20/40 ......evvviiiiinnnniniiininn [ eeenenn ..07/11/2023 .|Deutsche Bank Securities ....... .. 12/20/2023 . |Paydoun .....oevvviiiininnns fovviinines 365,279 |....ovnenn 365,194 |.......... 365,279 [....cevnnnnn 365,279 [..oevvvneninnns [0 FO 85 | [ F 85 | [V O [ R [ [V FO 5,379 [coviiiiiiis 0
VELOCITY COMMERCIAL CAPITAL LO 2023-4 M2
92259H-AG-2 ...[9.080% 11/25/53 ....oevvvniiiiiiinininiiinnn [ eennnnn ..10/31/2023 .|Citi Global Markets Inc. ....... .. 12/01/2023 . |Paydonn ...oceveiiiiiiiinnns forviinnnnnnnns 4,019 |ovuennnnns LRVACH 4,019 | 4,019 | [ U PO [ PO [ U PO [ [0 P [ . [ U PO [ LI o 35
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 760, 161 760,076 760, 161 760, 161 0 85 0 85 0 0 0 0 9,733 35
2509999998. Total - Bonds 1,447,177 1,386, 165 1,447,177 1,431,053 0 44,888 0 44,888 0 0 16, 124 16,124 13,616 1,859
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 1,386, 165 1,447,177 1,431,053 0 44,888 0 44,888 0 0 16,124 16,124 13,616 1,859




ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

E16, E17
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 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
S&P 500 1/12/2024
Strike @ 3990.97 Indexed Universal Life
TBABLS226 .....eevvneee | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/18/2023 |. 01/12/2024 |.......... 2,575 |...... 10,276,349 ......... 3,990.97 |.oeeeiiiies [V 935,255 [...ccevrinnnnns 0f..... 2,027,853 | ..covvnnnns fennnnn 2,027,853 |...... 1,092,597 [oeeeeeeeeennnnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/15/2024
Strike @ 4147.6 Indexed Universal Life
78461228 .... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/16/2023 |. 02/15/2024 |.......... 1,336 [........ 5,536,631 |......... 4,147.60 |.. 513,937 |... 872,701 ... ... 872,701 .........358,764 |. 0.
S&P 500 3/15/2
Strike @ 3891.93 Indexed Universal Life
TBABLS230 ..eeevvniees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/15/2024 |.......... 1,713 ....... 6,667,460 |......... 3,891.93 | ccciiiies [V 690,399 |..covunnnee 0f..... 1,573,042 [.evveneees fonnes 1,573,042 |......... 882,643 ...eieeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/15/2024
Strike @ 4137.64 Indexed Universal Life
TBABLS232 ...oeevvvis | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2023 |. 04/15/2024 |.......... 1,892 [........ 7,828,994 |......... 4,137.64 [ceeniiiinnnnns Of...... 751,180 [oooviiiiinnnnns 0f..... 1,329,637 [.evveneeens [ 1,329,637 |......... 578,458 ...uiiiiinnnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/15/2024
Strike @ 4136.28 Indexed Universal Life Bank of America
TBABLS234 ....oeeeeves | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2023 |. 05/15/2024 |.......... 1,47 1........ 5,859,165 |......... 4,136.28 [cenueeeeennnnnn [V 530,194 |..evveneeenee 0f..... 1,029,968 [.....ccevvn |oernee 1,029,968 |......... 499,775 |.eeveaeeeeeee [V S [V PO (U S [V (. 0/0 weviiaees
S&P 500 6/14/2024
Strike @ 4425.84 Indexed Universal Life Bank of America
TBABLS236 ......evvvners | eeeeeeeeiie s Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/16/2023 |. 06/14/2024 |.......... 1,6411....... 7,260,900 ......... 442584 |...cconninnnnnn (U R 641,873 [.eeiiiiinnnnnn Of....... 806,896 [....cevvrnn |rnnnnns 806,89 |......... 165,023 [...occvvvnnnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 7/15/2024
Strike @ 4505.42 Indexed Universal Life Bank of America
TBABLS238 ...oeeeeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 07/18/2023 |. 07/15/2024 |.......... 2,027 |........ 9,131,901 ......... 4,505.42 |..cccvnninnnnns [V 835,443 |..covninee [V 916,845 [ ..evvneees [ 916,845 |.......... 81,401 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 8/15/2024
Strike @ 4437.86 Indexed Universal Life Bank of America
TBABLS240 .....eevvnnees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 08/16/2023 |. 08/15/2024 |.......... 1,648 1........ 7,313,638 (......... 4,437.86 [c.uuniiiinnnnns (U R 675,640 [......cceennnnnn (U R 878,582 [ evvnneenns [ 878,582 |......... 202,942 |..oviiine [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 9/13/2024
Strike @ 4450.32 Indexed Universal Life Bank of America
7846L$242 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO |. 09/18/2023 |. 09/13/2024 |.......... 1,934 [....... 8,605,183(......... 4,450.32 |.. 779,996 |...eeeeeeeennnn 0] 1,062,537 [.evvenneees foenes 1,052,537 |.........272,541 |. 0.
S&P 500 10/15/:
Strike @ 4327.78 Indexed Universal Life
TBABLS244 ......oevvies | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/17/2023 |. 10/15/2024 |.......... 2,263 |........ 9,792,857 |..cuunnnn. 432778 | (U R 997,890 [...uniiiiinnnnnn 0f..... 1,503,567 [..oeeeeennn |oenee 1,508,567 |......... 505,676 ....oevvvinnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 11/15/2024
Strike @ 4502.88 Indexed Universal Life
TBABLS246 .....cevvneeee | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/16/2023 |. 11/15/2024 |.......... 1,918 ....... 8,637,605(.......... 4502.88 |...ovvnnee [V 732,768 |...ceeeeeennnnnn 0f..... 1,062,953 [.evveneees fonnnns 1,062,958 |......... 330,185 [c.eueeeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 12/13/2024
Strike @ 4719.19 Indexed Universal Life
7846L$248 ......oviiiis |eeeeeiiiie e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/18/2023 |. 12/13/2024 |.......... 2,045)........ 9,650,224|.......... 471919 | [l 834,315 |..euvunniinns U] 853,245 |.oeevvnnn | 853,245 |.......... 18,929 |..iiiiinnnnn [ [0 (U] O cevvennnns 0/0 tivvennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 0 8,918,890 0 13,907,825 [ XXX 13,907,825 4,988,935 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 8,918,890 0 13,907,825 [ XXX 13,907,825 4,988,935 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 0 8,918,890 0 13,907,825 [ XXX 13,907,825 4,988,935 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 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 0 8,918,890 0 13,907,825 [ XXX 13,907,825 4,988,935 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
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 1/12/2024
Strike @ 4320.67 Indexed Universal Life
TBABSS226 .....ceevvees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/18/2023 |. 01/12/2024 |.......... 2,575 |...... 11,125,293 |......... 4,320.67 [ceuueeeeeinnnnnn 0f...... (476,524)....cuueeenne 0f.... (1,182,736) ..evveeee |neee (1,182,736)|....... (706,212)[...eeeeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/15/2024
Strike @ 4494.6 Indexed Universal Life
TBABSS228 .......cevnes | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/16/2023 |. 02/15/2024 |.......... 1,336 |........ 5,999,842]......... 4,494.60 |.....covvnnnnnne 0f...... (250, 441).cevvnennnnns 0f...... (428,130)( cevvnnneens fonnnns (428,130)f....... (177,690)]....cvvvvnnnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 3/15/2024
Strike @ 4227.49 Indexed Universal Life
7846SS230 ...oeeeeenees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/16/2023 |. 03/15/2024 |.......... 1,713 ........ 7,242,324 1......... 4,227.49 .o 0f...... (353,406)]..cvvueeeeeenn 0f.... (1,018,055)( ..eeveeee [nnee (1,018,055)|....... (664,649)......cccnnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/15/2024
Strike @ 4479.75 Indexed Universal Life
T846S$232 ....viiiiiinn | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2023 |. 04/15/2024 |.......... 1,892 [........ 8,476,314 ......... 447975 | i 0f...... (359,828)]...c0vunriinnnn 0f...... [RLIUR:EL)) PR R (740,598)|....... (380,770)]...ccvvvnnnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 5/15/2024
Strike @ 4491 Indexed Universal Life Bank of America
TBABSS234 ... | Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2023 |. 05/15/2024 |.......... 1,47 ....... 6,361,636 ......... 4,491.00 [ceeeneeeennnnns 0f...... (237,318)[..eeeeeeeennns 0f...... (583,647)[ .evvvneees foennns (583,647)|....... (346,330)..cvvneeeeeens [V [V PO (U [V (. 0/0 weviiaees
S&P 500 6/14/2024
Strike @ 4797.1 Indexed Universal Life Bank of America
T8ABSS236 ......cevvuus | eeeeeeeeiie e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/16/2023 |. 06/14/2024 |.......... 1,6411....... 7,869,978 (......... 4,797.10 [eeveniiiiinnnns 0f...... (281,074)[....cevvvnnnnnn 0f...... (342,743) coevevinn [evnnnnn (342,783)|......... (61,669)[......ccunnnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 7/15/2024
Strike @ 4889.33 Indexed Universal Life Bank of America
784688238 .............. Exhibit 5 ... |Equity/Index |Merr EYKN6VOZCBBVDIIULBBO |. 07/18/2023 |. 07/15/2024 |.. ..2,027 |........ 9,910,036 |. ..4,889.33 |.. (355,278)|.. (365,352)] ...ccvvnnnn voer (365,352)]........ (10,074)...ccevneennnnes [V} SRR | FUUURN | AEURPRRRRUI | IR 0/0 weviiaees
S&P 500 8/15/2024
Strike @ 4818.12 Indexed Universal Life Bank of America
TBABSS240 .....oeevviies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 08/16/2023 |. 08/15/2024 |.......... 1,648 ........ 7,940,310 |......... 4,818.12[ceeeiiiinnnnns 0f...... (308,233)]..ccvvnnnnns 0f...... [CACTRPA)) U R (415,129)|....... (106,896)[.....ccvvunnnnne [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 9/13/2024
Strike @ 4833.55 Indexed Universal Life Bank of America
TBABSS242 ....cceeeeees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 09/18/2023 |. 09/13/2024 |.......... 1,934 |........ 9,346,201 |......... 4,833.55 |.cceeeiiinns 0f...... (340, 148)|.....cceveennnnn 0f...... (513,836)( .evvenneees foennen (513,836)|....... (173,689)...cceeeeeennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 10/15/2024
Strike @ 4689.75 Indexed Universal Life
TBABSS244 ....oiiiiiii | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/17/2023 |. 10/15/2024 |.......... 2,263 |...... 10,611,919]......... 4,689.75 [cvuniiiinnnnns 0f...... (500,973)[.evveeeiinnnnns 0f...... (875,484)( .evvennnes fonnnnns (875,484)|....... (374,512)).ccvvvenininnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 11/15/2024
Strike @ 4882.12 Indexed Universal Life
TBABSS246 .....ccevvnes | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/16/2023 |. 11/15/2024 |.......... 1,918 ........ 9,365,078 |......... 4,882.12 [ceeeeieeiinnnnn 0f...... (313,978)[... e 0f...... (560,360)( ..evnneees foennnnn (560,360)....... (246,383)]...cvveeeeenee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 12/13/2024
Strike @ 5134.89 Indexed Universal Life
78468248 ......iivvins |eeeeeiiiiee e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/18/2023 |. 12/13/2024 |.......... 2,045]...... 10,500,285(......... 5,134.89[...cccvunnnnnnns 0f...... (339,820)]...cvvnnnnnnnnns 0f...... (360,267)[ cevvnneeee foennnns (360,267)f......... (20,447)].ceeeniiiinnnnns [ [0 (U] O cevvnnnnns 0/0 tivvennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (4,117,018) 0 (7,386,337) XXX (7,386,337))  (3,269,319) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (4,117,018) 0 (7,386,337) XXX (7,386,337))  (3,269,319) 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 (4,117,018) 0 (7,386,337) XXX (7,386,337))  (3,269,319) 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 (4,117,018) 0 (7,386,337) XXX (7,386,337) (3,269,319) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 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
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX




¢'8l3

ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 Iltem Exposure | Entity (b)
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 0 0 XXX 0 0 0 0 0 0 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 0 0] XXX 0 0 0 0 0 0] 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 0 0 XXX 0 0 0 0 0 0 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 0 4,801,871 0 6,521,487 [ XXX 6,521,487 1,719,616 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 0 4,801,871 0 6,521,487 | XXX 6,521,487 1,719,616 0 0 0 0 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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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 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
S8P 500 1/13/2023 Strike @
4662.85 784618202 .. .. | Indexed Universal Life . Exhibit 5 |Equity/Index | Goldman Sachs W22LROWP2IHZNBBEK528 | 01/19/2022 |01/13/2023 |01/13/2023 |Expiration ... 9,398,301 .4,662.85 |. . 640,064 .. 640,064 | .. 640,040 |... .. (640,064))..
S8P 500 2/15/2023 Strike @
4471.07 7846LS204 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 02/16/2022 (02/15/2023 |02/16/2023 [Expiration .... |....ccueunns 1,077 f....nn 4,814,046 ........ 4,471.07 |oeenennns 387,616 [..unvnininnnnns L1 (1] PO (V] IO 387,616 [ -vueuenenfennnnnnns 386,358 |..uiuinnnnnnnns [0 P [V PR (387,616)f...uvunnnnnns [0 P 0]0/0 wvunininnnnns
S8P 500 3/15/2023 Strike € Bank of Anerica Ner
4262.45 784618206 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns EYKN6VOZCBBVDIIULBBO | 03/16/2022 [03/15/2023 |03/15/2023 [Expiration .... |....euenn.s 1,112f....... 4,738,736 |........ 4,262.45|......... LYRIR 17 (1] (1] (V] LYKI17] PR N 453,371 [eeeenininnnnn [V P [V PP (473,302)f. e vnenennanen [V P 0[0/0 .euennnnnnnnn
S4P 500 4/14/2023 Strike @ Bank of Anerica ller
4392.59 7846L8208 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index [ «eeueveensreennnnnnns EYKN6VOZCBBVDIIULBBO | 04/19/2022 |04/14/2023 |04/14/2023 |Expiration .... [......e..ns 1,603(....... 7,041,058 ........ 4,32.59......... 697,269 [.eeuuernnnnnnns L1 (1 Ofeuennns 697,269 | --vueenenoiinnnnn 671,201 [oeunnininnnnns [V PP Ofueennns (697,269)...vnvvnrnnnnns [V PP 0[0/0 ..vuvninnnnn
S8P 500 5/15/2023 Strike @
4023.89 7846L$210 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 05/17/2022 (05/15/2023 |05/16/2023 [Closing Sale .. |....cueunns 1,204f....... 4,843,597 |........ 4,023.89|......... 71T | O Ofeuennns 135,285 |..uuinininninnd Ofeuennns 520,051 .. Ofueennns (384,766)f....cuvuennnnnn [V PP 0[0/0 ..vurnnnnnn
S&P 500 6/15/2023 Strike @
3789.99 7846L$212 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 06/16/2022 |06/15/2023 |06/14/2023 [Closing Sale .. |....cueunns 1,605(....... 6,082,479|........ 3,789.9|......... 537,635 [.euuuninininnns Ofeunns 1,020,463 [...euennnnnsnd Ofeuennns 537,835 [ vuenenenfeunninnnn 67,804 |..uiuininnnnnns [0 P [V PO 482,828 [...uiuininnnnnn [0 P 0]0/0 wvunininnnnns
S8P 500 7/14/2023 Strike € Bank of Anerica Ner
3863.16 7846L8214 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns EYKN6VOZCBBVDIIULBBO | 07/18/2022 (07/14/2023 |07/14/2023 [Closing Sale .. |...ueuenn.n 1,812)....... 7,000,355 ........ 3,863.16 |......... 753,354 |.cuneninnnnnens (1] IR 1,163,827 |oeenennnennnna (V] 753,354 | .eunninoninnnnnn B1TTT [eeeeinannnnn [V P [V P 40,472 ceeeennnne [V P 0[0/0 ..uennnnnnnns
S8P 500 8/15/2023 Strike @
4297 .14 784618216 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP21HZNBB6K528 | 08/16/2022 (08/15/2023 |08/15/2023 [Closing Sale .. |...ueuennes 1,489|....... 6,399,000]........ 4,207, 14 ......... 628,413 ]...unennnnnes (V] I, 209,550 [.euuuninennnnns (V] 628,413 .euenenoiinnnns LYCRC 7 N [V P [V PP [CAER:17)) [V P 0[0/0 .euennnnnnnnn
$4P 500 9/15/2023 Strike @ Bank of Anerica ller
3901.35 7846L8218 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index [ «eeueeeenniennnnnnnns EYKN6VOZCBBVDIIULBBO | 09/16/2022 |09/15/2023 |09/15/2023 |Closing Sale .. [........... 1.817)..nens 7,089,377|........ 3,901.35|..uunnen T26,479 e eeenenninnnnnns Ofeuennns 997,566 [.+evvernrnnnnnns (V] IO 726,479 -vunenenoninnnnnn 168,401 |ooeveninnnnnns [V PP Ofeennnns 271,087 |enannnannns [V PP 0[0/0 ..vuvninnnnn
S8P 500 10/13/2023 Strike @ Bank of Anerica Ner
3583.07 7846L$220 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns EYKN6V0ZCBBVDIIULBBO | 10/18/2022 [10/13/2023 |10/13/2023 [Closing Sale .. |...ueuennen 2,337 |..uunnn 8,372,524 |......... 3583.07 |....... 1,204,414 [ oonniilldl (1] IR 1,740,156 |...cnnennnsld (1] I 1,204,414 oo fonnnnns (31,849).ennnnnnnnns [V P [V P 535,743 [.euvneninnannn [V P 0[0/0 .euennnnnnnnn
S8P 500 11/15/2023 Strike @
3991.73 784618222 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6K528 | 11/16/2022 [11/15/2023 |11/15/2023 [Closing Sale .. |....cuen.s 1,824)....... 7,281,5%1......... 3991.73|......... 784,393 .cunenininanes (V] 932,425 |.cunenininnanens (V] 784,393 .eueniniiinnanns 233,985 |eunnnnannans [V P [V P 148,031 |oceunnennnnns [V P 0[0/0 .euennnnnnnnn
S8P 500 12/16/2023 Strike @ Bank of Anerica Ner
3895.75 78466224 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index f.eeoeveenrieennneenns EYKN6VOZCBBVDIIULBBO | 12/16/2022 | 12/15/2023 |12/15/2023 |Closing Sale .. [........... 2,246]....... 8,761,023].....u..s 3895.75|......... 883,495[. . 00uinnnen.. (] YT 1,849,693 ]..00uennnn.. [U] T 883,495 [..cueenafiiinninnn 39,205 | iiuiinninnne Ofeiiiininnns Ofeeunens 966,198 |.0uveuennnnns Ofieiiiininns 0f0/0 vvuininnnnnn
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 8,236,485 0 8,048,965 0 8,236,485 | XXX 3,712,081 0 0 (187,520 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 8,236,485 0 8,048,965 0 8,236,485 XXX 3,712,081 0 0 (187,520 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 8,236,485 0 8,048,965 0 8,236,485 | XXX 3,712,081 0 0 (187,520 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 8,236,485 0 8,048,965 0 8,236,485 | XXX 3,712,081 0 0 (187,520 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
S&P 500 1/13/2023 Strike @
5059.93 78465$202 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 01/19/2022 |01/13/2023 |01/13/2023 |Expiration .... [........... 2,016...... 10,198,643 |........ 5,050.931........ (251, 1100 e L1 (1 (1] PO (251,1100 «vvevnen]ennnnnnn (251,108)f..uvunnnnnnn [0 P [V PO 251,10 fuvnenninnns [0 P 0]0/0 wvunininnnnns
S8P 500 2/15/2023 Strike @
4855.27 784688204 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 02/16/2022 (02/15/2023 |02/16/2023 [Expiration .... |...ccueunns 1,077 f....nn 5,227,718 |.uuuun 4,855.27 [.......n (172,274). e L1 (1] PO (1] A (172,274) vvnenen|ennnnnnn (172,118)feevnnannns [0 P [V PO 172,274 |eeevninnnnnns [0 P 0]0/0 wvunininnnnns
S8P 500 3/15/2023 Strike € Bank of Anerica Ner
4630.95 784688206 ........... Indexed Universal Life ..... Exhibit 5 [Equity/Index [«veveeieiuiniinnnns EYKN6VOZCBBVDIIULBBO | 03/16/2022 [03/15/2023 |03/15/2023 [Expiration .... |....cueun.s 1,112f....... 5,148,412]........ 4,630.95 |........ (247,219)..enennnand (1] (1] (1] (247,219 covennnn fennnnnns (245,450).....ueunnnnnnn [V P [V P 27,219 e [V P 0[0/0 .uuvnnnnnnnnn
S4P 500 4/14/2023 Strike @ Bank of Anerica ller
4768.41 784685208 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index [«eeueveenseeennnnnnns EYKN6VOZCBBVDIIULBBO | 04/19/2022 |04/14/2023 |04/14/2023 |Expiration .... [......e..ns 1,603(....... 7,643,475]..0uuunn 4,768.41|........ (352,060)..0uenennnnad L1 (1 (1] A (352,080 «-vvuvuen]ennnnnnn (349,005)...0uvunrnnnans [V PP Ofeennnns 352,060 [..uvvuruinnnnnn [V PP 0[0/0 ..vuvninnnnn
S8P 500 5/15/2023 Strike @
4374.29 78465$210 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 05/17/2022 (05/15/2023 |06/16/2023 [Expiration .... |...ccueunns 1,204f....... 5,265,377 |.euuennn 4,374.29]........ (288,890)..0vevnrnnnnnsd L1 (1 (1] PO (288,890) ---vneunfernnannn (251,779)cevveninnnen [0 P [V PO 288,890 [.euuruininnnnnn [0 P 0]0/0 wvunininnnnns
S8P 500 6/15/2023 Strike @ Closing
4113.06 784688212 .. .. | Indexed Universal Life . Exhibit 5 |Equity/Index | Goldman Sachs W22LROWP2IHZNBBEKS28 | 06/16/2022 06/15/2023 |06/16/2023 [Purchase 6,600,968 .4,113.06 | (297,561).. . (501,974). .. (297,561 (95,645)|... .. (204,414)..
SEP 500 7/14/2023 Strike @ Bank of Anerica Mer Closing
4183.13 784658214 .. Indexed Universal Life . Exhibit 5 [Equity/Index [«veveeieiuiniinnnns EYKN6VOZCBBVDIIULBBO | 07/18/2022 [07/14/2023 |07/14/2023 [Purchase 7,580, 166 .4,183.13 . (440,385).. . (584,015). .. (440,385, .. (222,159)).. .. (143,631)..
S8P 500 8/15/2023 Strike
4657.27 784688216 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | Goldman Sachs ..... W22LROWP21HZNBB6K528 | 08/16/2022 (08/15/2023 |08/15/2023 [Expiration .... |....ceeun.s 1,489|....... 6,935,280 |........ 4,657.27 |........ (341,185)...uenennnanes (1] (1] (1] (341,185) «evvvenen |ennnnnns (301,503)f...vnennnnnn [V P [V P 341,185 |uennenannns [V P 0[0/0 ..uennnnnnnns
S8P 500 9/15/2023 Strike @ Bank of Anerica ller Closing
4227 784688218 ............n. Indexed Universal Life ..... Exhibit 5 |Equity/Index [ «eeuveeennieennnnnnns EYKN6VOZCBBVDIIULBBO | 09/16/2022 |09/15/2023 |09/15/2023 |Purchase ....... [..eueeunens 1.817)..uens 7,681,135].....uu 4,227.00 |.oeuennn (427,903)...nevnennannnd (1] PO (405,808)...vuenennnns (1] PO (X1 P RN [QEIRE)) [V P Ofceennnns 22,005 |oiininnannnn [V PP 0[0/0 ..ovuvnnnnns
S&P 500 10/13/2023 Strike & Bank of Anerica Mer Closing
3882.04 784655220 ........... Indexed Universal Life ..... Exhibit 5 [Equity/Index [«vevueieiuiniiinnnns EYKN6VOZCBBVDIIULBBO | 10/18/2022 [10/13/2023 |10/13/2023 [Purchase ....... |.eeveuennen 2,337 |..uunnn 9,071,124]........ 3,882.04........ (807,854)...cuenennnnnns 0f..... (1,041,556).....0uunennnnsn (1] (807,854) +vvvvnvnefeunnnnnns (11,459).ceennnnnennn [V P [V PP (233,702)f..uvnenennannn [V P 0[0/0 .uuvnennnnnnns
S8P 500 11/15/2023 Strike @ Closing
4325.08 784655222 .. Indexed Universal Life . Exhibit 5 |Equity/Index [ Goldman Sachs W22LROWP2IHZNBB6K528 | 11/16/2022 [11/15/2023 | 11/15/2023 |Purchase 7,889,681 .4,325.08 |. (460,858).. . (324,337). .. (460,858) .. .. (185,774)).. . 136,521 ..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 Item Deferred (b)
SEP 500 12/15/2023 Strike @ Bank of Anerica Mer Closing

4223.41 784638224 ........... Indexed Universal Life ..... Exhibit 5 |Equity/Index | cveevereieeiiirninns EYKN6VOZCBBVDOIULBBO | 12/16/2022 | 12/15/2023 |12/15/2023 [Purchase ... |.eeeeeeeee 2,206....... 9,487,046|........ 4,223.41]........ (502,350). ..eeeneens (o] (1,13,671). e o] A (502,350] +veevveforennnns (32,164). .. [0 PP 0] [CIRR:73)) PPTPPP [0 PP 00/0 v
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (4,589,648 0 (3,971,362 0 (4,580,648 XXX (2,277,157 0 0 618,286 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other (4,589,648 0 (3,971,362 0 (4,580,648 XXX (2,277,157 0 0 618,286 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants (4,589,648 0 (3,971,362 0 (4,580,648 XXX (2,277,157 0 0 618,286 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 (4,589,648 0 (3,971,362 0 (4,580,648 XXX (2,277,157 0 0 618,286 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 of 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 3,646,837 0 4,077,603 0 3,646,837 | XXX 1,434,923 0 0 430,766 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 3,646,837 0 4,077,603 0 3,646.837] XXX 1,434,923 0 0 430,766 0 0 XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I




ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

Schedule DB - Part B - Section 1 - Futures Contracts Open

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made
Schedule DB - Part B - Section 2 - Futures Contracts Terminated

E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 0 0 0 0 0 0
GOLDMAN SACHS 1122LROWP2IHZNBBBK528 . ... Ve fereenenn Verrnine e O oo 0 e 4,057,367 |... R 4,057,367 [veeeeereeene 4,057,367 [ .eoveeeeneenenenenieneens O oo 4,057,367 |... .0
BANK OF AMERICA MERRILL LYNCH ... EYKNBVOZCBBVDIIULBEO . [.vvevee Voo foveenees Vs e O oo 0 2,464,120 |... e 2,464,120 [ooooiiiins 2,464,120 | .o O e 2,464,120 |... ...0
0299999999. Total NAIC 1 Designation 6,521,487 0 6,521,487 6,521,487 6,521,487 0

0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

6,521,487

6,521,487

6,521,487

0999999999 - Gross Totals 6,521,487 0
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 6,521,487 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

NONE

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

NONE

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

NONE

E23, E24



ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION
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 ... [P ....500,610 |.. ....500,000 |....... 10/04/2024 ...
06417M-5E-1 BANK OF NOVA SCOTIA HOUS C .500,739 |.. .500,000 10/17/2024
891200-YD-5 TORONTO DOMINION BANK ¢ 500,634 |.. .500,000 11/06/2024
95001K-NJ-9 WELLS FARGO BANK NA ...... C .500,780 |.. .500,000 08/09/2024
CR1016-69-8 JP Morgan Securities LLC REOENT OBFR+40 . C .500,000 .. .500,000 03/30/2024
CR1727-13-8 BNP Paribas SA REOENT ...........cccceennnn C . 1,000,000 |.. . 1,000,000 02/04/2024
CR2448-69-2 HSBC Securities (USA) Inc REOENT 35 Day . C .1,000,000 |.. . 1,000,000 02/04/2024
CR5741-72-1 .........[ BofA Securities Inc. RECENT ................ A R . ETTTTT 1,000,000 |.. 1,000,000 |....... 02/04/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 5,502,763 5,500,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 5,502,763 5,500,000 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 5,502,763 5,500,000 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 5,502,763 5,500,000 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

05253}1-VD-3 AUST & NZ BANKING GROUP . e 1.0 .500,463 |.. 500,000 07/25/2024
05253}1-VK-7 AUST & NZ BANKING GROUP . .|C 1.0 .699,985 |.. .700,000 07/15/2024
06050F-HZ-8 BANK OF AVERICA NA .. e 1.E .800,249 |.. .800,000 06/10/2024
06373L-52-8 BANK OF MONTREAL . .c 1.E .500,722 |.. .500,000 04/02/2024
06407E-AA-3 BANK OF NEW ZEALAND ... .|c 1.E .598,380 |.. .597,976 02/20/2024
06417M-22-4 BANK OF NOVA SCOTIA HOU: . e 1.E .500,177 |.. .500,081 02/05/2024
125090-BV-4 CDP FINANCIAL INC ......... . lc 1.0 .600,023 |.. . 599,997 01/08/2024
13606K-SP-2 CANADIAN IMP BK COMM NY . .|c 1.E .599,746 |.. . 599,695 02/02/2024
173300-E0-6 CITIBANK NA ... c 1.E .500,421 |.. .500, 176 05/09/2024
19421M-GC-0 COLLAT CP FLEX C . c 1.E .600,065 |.. .600,000 06/17/2024
55607N-TJ-9 MACQUARIE BANK LIMITED c 1.E .500,215 |.. .500,000 04/17/2024
59515H-CF-0 MICROSOFT CORP ....... c 1.0 .692,024 |.. .692,273 03/15/2024
60710T-GB-1 .........| MIZUHO BANK LTD/NY .. [ 1F ....500,150 |.. ....500,004 |....... 02/02/2024 ...
63254G-2G-3 .........| NATIONAL AUSTRALI BANK L ... [ 1D ....501,012 |.. ++..500,000 |....... 09/27/2024 ...
67985B-HU-0 OLD LINE FUNDING LLC ..... 1.0 .500,002 |.. .500,000 06/06/2024
78015J-6K-8 ROYAL BANK OF CANADA NY . 1.8 .500,362 |.. .500,057 06/14/2024
78015J-7K-7 .........| ROYAL BANK OF CANADA NY ... 1B ....500,362 |.. ....500,058 |....... 06/20/2024 ...
86564P-BT-7 .........| SUMITOMO MITSUI TRUST NY ... W 1F ....500,177 |.. ++..500,000 |....... 02/09/2024 ...
86564P-Cii-9 SUMITOMO MITSUI TRUST NY 1.F .500,087 |.. .500,000 01/25/2024
86565F-08-8 SUMITOMO MITSUI BANK NY . 1.F .1,001,184 |.. . 1,000,831 04/19/2024
86959R-3X-6 ......... | SVENSKA HANDELSBANKEN NY ... 1D ... 600,132 |.. 600,016 |....... 01/26/2024 ...
88603L-DV-8 .........| THINDER BAY FUNDING LLC ... 1D ....500,035 |.. ++..500,000 |....... 03/21/2024 ...
95001K-JU-9 WIELLS FARGO BANK NA ......... 1.E .500,044 |.. .500,000 01/05/2024
CR4824-39-5 .........| Credit Agricole Corporate & Investment .. . . 1E L. ....500,000 |.. ....500,000 |....... 01/07/2024
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 13,696,017 13,691, 164 XXX
000000-00-0 ......... I | O A 0 Lo 0 oo
9609999999. Subtotal - Cash (Schedule E Part 1 type) 0 0 XXX
03785D-A4-8 .........| APPLE INC 9 e 1D i ....999,117 |.. ... 999,562 |....... 01/04/2024 ...
053337-A9-4 AUTOZONE INC . c 2.A .648,916 |.. .649,219 01/09/2024
06051W-BC-7 BANK OF AVERICA NA c 1.E .500,049 |.. .500,057 01/16/2024
06052T-31I-8 BANK OF AVERICA NA .. c 1.E .500,030 |.. .500,025 01/09/2024
13608A-AH-9 CA INPERIAL BK OF COMM c 1.E 797,739 |.. .798,076 01/17/2024
13608A-A0-9 CA INPERIAL BK OF COMM c 1.E .697,290 |.. .697,607 01/24/2024
13639C-AG-0 CANADIAN NATL RAILUAY . c 2.A .648,260 |.. .648,516 01/16/2024
15963T-AC-3 CHARIOT FUNDING LLC . c 1.E . 249,480 |.. . 249,591 01/12/2024
159637-BC-2 CHARIOT FUNDING LLC . c 1.E .695,279 |.. .695,574 02/12/2024
173300-CV-7 CITIBANK NA ........... c 1.E .329,086 |.. .329,075 03/05/2024
21687A-BE-2 .........| COOPERATIEVE RABOBANK UA c e 1E ... 288,277 |.. ... 248,384 |....... 02/14/2024 ...
2332K4-NH-3 ......... [ DNB BANK ASA c 1D ... ,371,163 |.. ,371,054 |....... 01/17/2024
24422L-AB-9 JOHN DEERE CAPITAL CORP . 1.E .598,849 |.. . 599,002 01/11/2024
24422L-CC-5 JOHN DEERE CAPITAL CORP . 1.E .692,310 |.. .692,600 03/12/2024
30601V-BE-0 .........| FAIRWAY FINANCE €O LLC c e 1E ....695,050 |.. ....695,380 |....... 02/14/2024 ...
44331B-AA-1 ........| HP INC c 2 ....648,816 |.. ....649,106 |....... 01/10/2024
458561-A3-3 INTERCONT INENTALEXCHANGE c 2.A .699,443 |.. .699,783 01/03/2024
48246T-AC-3 [ c 1.0 .698,579 |.. .698,849 01/12/2024
49177F-AC-4 KENVUE INC . c 1.E .698,553 |.. .698,854 01/12/2024
49177F-AJ-9 KENVUE INC .. c 1.E .697,931 |.. .698,238 01/18/2024
49271J-A3-1 KEURIG DR PEPPER INC .. c 2.A .699,472 |.. .699,785 01/03/2024
53127T-A5-2 LIBERTY STREET FDG LLC c 1.E .514,465 |.. .514,688 01/05/2024
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 . 249,852 |.. . 249,962 01/02/2024
54316T-A4-4 LONGSHIP FUNDING LLC .. c 1.0 .599,467 |.. .599,728 01/04/2024
54316T-A8-5 LONGSHIP FUNDING LLC .. c 1.0 .698,963 |.. .699,270 01/08/2024
55607K-BC-9 MACQUARIE BANK LIMITED c 1.E . 297,969 |.. . 298,058 02/12/2024
55607N-RX-0 MACQUARIE BANK LIMITED .. c 1.E .500,274 |.. .500, 182 02/15/2024
58507A-A4-5 MEDTRONIC GLOB HLDS SCA . c 2.A .699,366 |.. .699,682 01/04/2024
60689F-AG-3 MIZUHO BANK LTD/NY .. c 1.E .269,285 |.. . 269,387 01/16/2024
60689P-A9-7 MIZUHO BANK LTD/SG c 1.E .499,181 |.. . 499,400 01/09/2024
60689P-06-1 .........| MIZUHO BANK LTD/SG .. c 1E ....692,715 |.. ....693,074 |....... 03/06/2024 ...
62479L-AX-3 .........| MUFG BANK LTD/NY . c e 1E ....621,939 |.. ....622,214 |....... 01/31/2024 ...
62039L-AA-7 NRILBANK ............ c 1.0 .698,765 |.. .699,065 01/10/2024
632546-1Il-3 NATIONAL AUSTRALI BANK L 1.0 . 1,050,145 |.. . 1,050,120 01/12/2024
63254G-YH-2 .........| NATIONAL AUSTRALI BANK L ... 1D ... ,000,152 |.. ,000, 169 |....... 01/22/2024 ...
65409R-B7-4 .........| NIEUI AMSTERDAM REC BV .. e 1E ....695,803 |.. o 896,115 |....... 02/07/2024 ...
69372A-AB-8 PACCAR FINANCIAL CORP . 1.E .898,248 |.. .898,667 01/11/2024
70109L-A2-2 PARKER-HANNIF IN CORP . 2.A .649,608 |.. .649,901 01/02/2024
83050I-FP—4 ......... | SKANDINAV ENSKILDA BANK .... L1E L ...600,142 [.. ...600,064 |....... 03/08/2024 ...

E25



ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION
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
86562K-CK-8 SUMITOMO MITSUI BANKING 246,976 |... ... 247,064 03/19/2024 .......
86563G-B5-0 . ..| SUMITOMO MITSUI TRUST NY ... .497,182 |... .. 02/05/2024 ..
86960J-A0-8 . ..| SVENSKA HANDELSBANKEN AB ... .398,474 |... .. 01/24/2024 ..
89236T-HV-0 . ..| TOYOTA MOTOR CREDIT CORP ... .699,988 .. 01/11/2024
BANMFO-80-7 .........| GOLDMAN SACHS FIN SQ GOVT .. 1,814,647 |ovoo 4 814,647 |
BAMMFO-91-1 .........| DS GOVT MM SERIES INST .... .. 2,052,037
BAMMFO-AM-3 ........| INVESCO GVT & AGCY-INST . 1,435,289 [oo 1,435,289 o
92866B-AA-3 . ..| VOLKSWAGEN GROUP AMERICA . 249,532 .. 01/10/2024 ..
9612C0-AS-8 . ..| WESTPAC BANKING CORP .. .89%,315 .. 01/26/2024 ..
RPEHTH-IIA-9 . .| BNP PARIBAS ............. 4,000,000 .. 01/02/2024 ..
RPEHTH-IID-3 . .| BOFA SECURITIES INC ... 4,000,000 |... .. 01/02/2024 ..
RPEHTH-IIT-8 . .| TD SECURITIES (USA) LLC ..eeeeeeeeeeeeeeeneeeeeeeeneeeeeeeeneeeeeeeneeeeeeenmmnnneeeemnnnnneees | Connvnveee Joevemneenn 10 i oo 500,000 |... .. 01/02/2024 ..
RPEJTH-TF-8 . ..| HSBC SECURITIES USA INC . .. 4,000,000 |... .. 01/02/2024 ..
RPEMOH-ZN-8 . .| BNP PARIBAS .....ccevvnnnnnns .500,000 |... .. 01/02/2024 ..
RPEMOH-ZX-6 HSBC SECURITIES USA INC 500,000 |... 01/02/2024

9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 47,339,503 XXX
9999999999 - Totals 66,538,283 66,539,876 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ... 26,661,906 Book/Adjusted Carrying Value $ 26,670,250
2. Average balance for the year Fair Value $ . ...53,166,113 Book/Adjusted Carrying Value $ .. ..53,164,823
3.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3A TALS L 5,301,973 1B..$........... 1,000,115
3B -5 $... ...0
3C
3D
3E
3F
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
US Bank ...oevereeeieeeeee e ... Cincinnati, OH ......
Key Bank ........ Cincinnati, OH ..

Fifth Third Bank ... Cincinnati, OH

0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories

XXX XXX 0 0 30,917 [ XXX
0199999. Totals - Open Depositories XXX XXX 0 0 16,000,325 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 16,000,325 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash

16,000,325

XXX 0 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o..s 6,379,305 4, 14,452, 161 T U o 9,001,611 10. October. ....25,935,574
2. February...|.ccooonnennns 11,566,413 5. 13,540,245 8. (19,330,784)] 11. November... ... 12,606,266
3. March 12,896,770 6. 15,641,473 9. September 16,703,658 12.  December 16,000, 326
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ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

1A 1A ...$ 8 1G .8 e
1B 2A .8
1Cc 3A...$
1D 4A .8
1E 5A ...$
1F 6..... $




ANNUAL STATEMENT FOR THE YEAR 2023 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

regulatory

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 TN
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 3,466,690 3,122,999 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)
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